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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 54,286,409,641 |.......oovviieriicrcis o 54,286,409,641 |.......... 52,866,445,292
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 158,000,030 [..oeeeeeeeeerereeieenirirrines Joeeeeeeirinens 158,000,030 |.....ccvneevne 158,000,030
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,225,051,873 |oecviirccerirncceine [ 1,225,051,873 |............ 1,211,812,824
3. Mortgage loans on real estate:
B FIISEHENS oot e 7,356,757,088 |......covverciecierirriiens e 7,356,757,088 |........... 7,462,297,851
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
$ 343,816,999  encumbrances) ...........cocooeiorieireiieireinees Joevierieieinens 260,149,543 | [ 260,149,543 |.....ccooec. 263,006,413
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($ .oreernen 159,493,301 ), cash equivalents
[CJ— 1,706,789,855 ) and short-term
investments ($ ... 469,241,602 ) ..o oo 2,335,524,758 |....oooviviriiceirriiens e 2,335,524,758 |............ 2,748,470,367
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ...... |oeeeeee 6,163,030,155 |.cccvivreennee 1,284,457 |........... 6,161,745,698 |............ 6,069,365,003
7. Derivatives ..130,996,565 |.. ..211,379,464
8. Otherinvested aSSEts ...........cccoveveveveuceiieeieieeeeeeeeeeeeeveseeesesesenenesesesenes [oeeereeeees 0, 788,733,137 [ 1,735,190 | 6,786,997,948 |............ 6,518,097,896
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 93,815,348 ..o e 93,815,348 |.........c....... 75,944,791
10. Securities lending reinvested collateral assets . ..2,020,036,194 |.. ..2,020,036,194 |.. ..1,981,007,332
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 80,818,504,332 80,815,484,686 |.......... 79,565,827,262
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 609,987,662 |.....coevevieeiriierierienes [ 609,987,662 |................ 570,631,728
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 90,644,158 |...coovvceiene. 7,414,509 |........cooc... 83,229,650 |................ 109,907,897
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 2,007,403,987 |....ooeeeerrieererrecces e 2,007,403,987 |............ 1,115,750,539
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 153,457,308 |...ooveeeeeeeeeeeeeeeeeeees e 153,457,308 |............... 122,686,928
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oereeenenns 4,061,010,477 oo o 4,061,010,477 |............ 4,005,868,256
16.3 Other amounts receivable under reinsurance contracts .. 32,630,115 [ooeooeeeeeeeeeeeeeeee o 32,630,115 | 34,011,800
17.  Amounts receivable relating to uninsured plans ..............cccceeveeveveiriennennnn. 74,968,243 |.......c.covvviene. 532,675 | 74,435,569 |................. 67,838,923
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 97,638,310 |evveeeeceeeeereeeeeene [rerereeeeininens 97,638,310 172,587,259
18.2 Net deferred tax asset ..........coocoeevenenene ..1,020,328,671 |.. .. ..835,302,102 |.. ..852,413,300
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 8,049,347 oo e 8,049,347 |....ocoon.. 8,457,621
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 74,459,877 |.....ccev..... 70,501,437 oo 3,958,440 |.coevieieenne 2,007,061
21. Furniture and equipment, including health care delivery assets
(8 o RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 4,957,408 |........coooeeei 4,957,408 | e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 61,237,282 |.cceiiine 3,100,59 |................. 58,136,686 |................. 59,347,641
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 33,557,519 | 33,557,519 | e [
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 178,066,530 |.....ccccvvvneee 41,253,400 |....cccevee. 136,813,130 [...cccvvennene 137,682,382
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 89,326,901,226 |................ 349,363,758 |........... 88,977,537,468 |.......... 86,825,018,598
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 89,326,901,226 349,363,758 88,977,537,468 86,825,018,598
DETAILS OF WRITE-INS
1101.
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)
2501. Disallowed interest maintenance reserve ... e, 96,716,431 [1rrvvveerrerrveerrrrenniinins erveennneennnns 96,716,431 [ovvvveree. 94,388,933
2502. Miscellaneous receivables ... oo 45,678,060 |................... 9,015,597 .o 36,662,463 |.......co....... 36,131,136
2503.  State tax Credifs ..o e 2,700,000 |eevevereiieeierinnerees [ 2,700,000 |..coerirriinene 6,590,867
2598. Summary of remaining write-ins for Line 25 from overflow page ... 32,972,040 |... 32,237,803 |... .. 134,236 |... 571,445
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 178,066,530 41,253,400 136,813,130 137,682,382




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 56,945,964,714 less $
(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 56,945,964,714 |.......... 55,366,948, 363
2. Aggregate reserve for accident and health contracts (including $ 5,404,244,785 |.. ...5,310,853,848
3. Liability for deposit-type contracts (including $ 7,708,696,694 |...........7,234,998,769
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 477,523,710 498,273,510
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 357,722,894 360,340,249
5. Policyholders’ dividends/refunds to members $ .(37,479,369) and coupons $
and unpaid (37,479,369) .....ccvcenene (66,890,710)
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 $ ..o
IMOACO) ..tttk b bbbkttt 1,606,518,626 |.. 1,594,222,349
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ..........cccceviviiciiccc. MOACO) o [ oo,
6.3 Coupons and similar benefits (including $ ..o, 11 (oo ot ) IS AR O OO KOO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ s (31,523,656) discount; including $ ....ccceveenvee 143,356,602 accident and health premiums ............ccccooeveeecs |reeeereennnnes 440,614,433 |................ 464,389,307
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ ........cccccceeveenne
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ 80,391,638 and deposit-type contract funds $  ......... 142,591,541 | 201,838,629
11.  Commissions and expense allowances payable on reinSUranCe @SSUMEA ..............cceevveieeeueueueuieiesessessesesesesesssesssssesesesesssnas [reseseeenensseeeeens 820,482 |..oeie 410,670
12, General EXPENSES AUE OF ACCIUE ...........cceiveuiiueuiiiereeieteetetesetessetesestesesseseeseseesete et esesasessesessasessssessssesessesessesesatensssensasensssensssens [oensesennans 1,000,479,864 |............ 1,184,372,346
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........cc.ciiiiiiiiiiiiiiiiie e
15.1 Current federal and foreign income taxes, including $ ..........ccccccoveennne on realized capital gains (losses) .
15.2 Net deferred tax ability ..ot
16, UNEarned iNVESIMENT INCOME ..........co.euiveuiieieeeeteieiie ettt seae et s et s st s s sse s e s e s s s s se st e st snsnsesesess s s sesesessnsnsnans [eeessscsceeses 169,239,105 |.....ccocenev 153,012,096
17.  Amounts withheld or retained by reporting entity as agent or trustee ..58,258,120 |.. .54,188,644
18.  Amounts held for agents' account, including $ .. 182,045 agents' credit balances ... 182,045 |. oo 13,562
19. Remittances and items not allocated .181,330,660 |.. 165,337,561
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if NOt INCIUAET @DOVE ............ccoeiueveviiiieiicieieiieicieieieie et [eeeseneeenenes 658,550,961 |.......cc....... 708,927,199
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns
2405 Drafts OULSTANMING ... .eoieeeiieeiei ettt ettt e e s e eae e es e e eae e st e s e e s e easeemeeeneees e e emeeemeenaee s eenseenseanseenseenseans [oreeiaseiae s e e e e s e e st e saesns [eaeeeeeiae s s
24.06 Liability for amounts held under uninsured plans .. , . ...3,391,472
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 74,174,026 |.. 171,597,017
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .. 27,335,156 |.. . 12,761,326
24.09 Payable for securities ..... 544,081,500 |.. ...392,691,843
24.10 Payable for securities lending 2,020,036,194 |............ 1,981,007,332
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 80,700,364 80,957,762
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 79,664 987,291 77,536,955,673
27.  From Separate ACCOUNES STALEMENT ........cc.iiiiiiiiiiii ettt ettt st e he e bt e sbe et e e bt e beeaseeneesaeesaeesbeesbeenseenseenss [enseansesneenneessnesneensennneens |oeseesseenseensesseaseaneeaneenns
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 79,664,987,291 77,536,955,673
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt see e [oreeeae e sae st sies oaessessesaesassae e sae e
32, SUIPIUS NOLES ......oveveieeececeeteieeeeeeecte e teeeeeeasaeae s s eessaesetesesenssassetesasensssssesasasensssssesassssnsssssessssssssssssesasssssssesessssssssnsesesessssnsnsnseses [resesneees 1,002,626,290 [ooiicinne 1,502,029,668
33. Gross paid in and contributed surplus s
34. Aggregate write-ins for SPECIal SUMPIUS TUNDS ..........ccoviiieieieececececeee ettt ettt seseseseas s s s sesesens [eoeneneneneenennans 4,006,732 |...coovovenen 4,006,732
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 7,805,917,154 |........... 7,782,026,526
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierennen in Separate Accounts Statement) .............. 9,312,550, 177 9,288,062,925
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 9,312,550, 177 9,288,062,925
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 88,977,537,468 86,825,018,598
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt s nns [oeeseaeienennas 58,594,002 |...coovvinnne 58,759,171
2502. Deferred gains on Feal @STATE ..ottt eeee[oeeaeaeeenennas 13,165,427 |...ocoveve. 13,165,427
2503. Paid family leave risk adjustment ...t [ee e 6,067,669 |................... 5,096,474
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 2,873,266 |....cooviee 3,936,690
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 80,700,364 80,957,762
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Contingency reserves for avialion FEINSUFANCE ........cooiiioioieiiiieie ettt n s [eseseseesesesenas 3,000,000
3402. Permanent surplus (Arkansas requirements) 1,000,000 |..
3403. Contingency reserves for deposit adminiSTration ... [eesee s 6,732
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiuiiiiiiiiiiiiii ettt bttt [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 4,006,732 4,006,732




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 3,281,135,374 |............ 2,979,234,607 |.......... 10,522,845,920
2. Considerations for supplementary contracts with life Contingencies................ccceeeereveieeereeeeeeeeeee e 729,498 |...ooiiiens 563,627 |..oeorcereeereene 2,120,124
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..826,385,480 |.. ..775,843,250 |.. ..3,434,801,413
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(734,650)/.. 4,481,491 |. ... 10,342,947
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 14,299,642 |................. 14,810,412 ..o 244 315,239
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
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 ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 47,691,449 93,258,172 295,752,643
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 4,169,506,793 3,868, 191,559 14,510,178,286
10, DEath DENETIS ......cueeiieeiice ettt 362,294,042 |................ 285,329,000 |............ 1,230,967,315
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ............cccovvvevererereueeeenenens freerereneeeenenenenenes 88, 987 [ 5,781 |..
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 ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.c.eveueuiiiieeeieeeeeceeee e e 527,443 | 374,686 |.....covneee 1,657,017
19. Increase in aggregate reserves for life and accident and health contracts 1,672,407,288 1,479,289,039 2,685,218,499
20.  Totals (LINES 1010 19) ..ottt n e n e | 3,379,360,531 |........... 3,031,786,241 |............ 9,138,434,928
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiiecte ettt ettt s bbbt esens bbbt s ns b b s s [ececeseennacaas 302,468,419 |......ccco...c 270,331,863 |............ 1,107,419,865
22. Commissions and expense allowances on reinsurance assumed . ...65,760,138 |.. ... 58,646,030 |.. 280,573,449
23. General insurance expenses and fraternal expenses ................. | S 373,010,849 |...coocneeeee 348,276,861 |............ 1,449,673,175
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 69,414,332 ..o 71,122,120 | 261,061,434
25. Increase in loading on deferred and uncollected premiums ........... (450,595,675)].. (417,910,297)|.. ... (6,523,424)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... (13,329,561) 36,069,925 61,025,483
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 3,726,089,034 3,398,322,743 12,291,664,909
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 443,417,760 |............... 469,868,816 |............ 2,218,513,377
30. Dividends to policyholders and refunds to members 397,244,261 358,327,432 1,566,026, 162
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 46,173,499 |.....ocooc. 111,541,384 |............... 652,487,215
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (13,376,710) 26,678,927 114,363,996
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 59,550,209 |...ccccoveneee 84,862,457 |.....oe......... 538,123,219
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 35,133,405 (excluding taxes of $  ..cooeeererinennee (813,989)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (33,653,119) (10,854,991) (357,011,695)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 25,897,090 74,007,467 181,111,524
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 9,288,062,925 9,072,358,547 9,072,358,547
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 25,897,090 |.oooeeeeenne 74,007,467 |.............. 181,111,524
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (16,910,718) ..(32,930,818)]|.. ...61,075,090 |.. ..193,904,799
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ... 14,684,227 |.. ..(43,336,442)|.. ..(97,185,047)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 15,511,133 |.. ...22,803,954 |.. ..105,363, 176
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(18,905,694)].. ..(27,264,351)].. ..(73,389,546)
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 ..........ccociiiiiiiiieiieree e foe i [ [
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
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 8,660,173 7,618,800 (19,870,464)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 24,487,252 56,509,210 215,704,378
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,312,550, 177 9,128,867,757 9,288,062,925
DETAILS OF WRITE-INS
08.301. Interest on funds withheld asSUMEd ...........ccooiiiiioieecccee e | 49,111,896 |..cococenee. 46,069,997 |............... 192,057,817
08.302. SEIVICE S uiuiiiuiueueteieie ettt ettt e et e e s e s e e e e e s e s ee e e e e e e ses e e e s e s s s esesesee s s e seseseses s e nnsesena|onsesenennanaeeen 3,926,308 |......coovnvee. 3,835,398 | 16,505,054
08.303. MiSCEITANBOUS INCOME .......eevveveececececie ettt ettt ettt s s s s et esesssnssnas|oreneseseseseseaeas 2,137,378 [ 1,313,226 |..coovveee 8,390,440
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ..............cccceueveueeiereieeeieeiciceeeee e (7,484,127) .o 42,039,551 | 78,799,332
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 47,691,449 93,258,172 295,752,643
2701. Interest expense on funds held ceded ..1,695,996 |.. ..6,565,699
2702. Paid family leave risk adjustment ........... 1,274,119 2,695,441
2703. Miscellaneous-space and aviation activity ... reseeeseeeeeeeenenes 989,282 [ 14,667 |.oovoveeeeeee 40,399
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........cccceeovrrrrerisieeeeieennsneieeenn 33,085,142 | 51,723,944
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (13,329,561) 36,069,925 61,025,483
5301. Change in pension funded STAtUS ......ccocoviuiuiiiiieicc et e 7,827,898 | 7,618,800 |...cccveveeeenee 2,281,015
5302. Miscellaneous surplus adjustment 832,275 | ..(22,151,479)
5303, ettt e ek et h et h et e oA £ et e s £t h £t e s et ek e e eh et ea et es e s £ et es et e st et eh et ete et ese s ese st esentesenes[stetes e et ettt ettt teneetennetenes [eeeeteae et e ettt a et eaes [oeten ettt
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 8,660,173 7,618,800 (19,870,464)




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 2,865,014,757 |........... 2,628,661,180 |......... 10,601,383,606
2. NetiNVESIMENTINCOME ...ttt e 812,152,966 |................ 760,385,444 |............ 3,474,148,255
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 21,738,569 18,430,006 277,782,103
4. TOtal (LINES 110 3) oottt 3,698,906,292 3,407,476,631 14,353,313,964
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,761,211,038 |............ 1,542,323,068 |............ 6,361,307,633
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 .................c.ceveveueeeeeceieiererens oeeeerenens 1,103,869,592 |............ 1,007,627,107 |............ 3,036,938,863
8. Dividends paid t0 POICYNOIAETS .........cocoveviveuererieieieee ettt ettt eses s s sesnans [ereeeeeneenens 355,536,642 |................ 297,328,644 |............ 1,385,985,960
9. Federal and foreign income taxes paid (recovered) netof $ .............. 34,319,416 tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (54,006,226) (42,313,221) 94,777,585
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 3,166,611,047 2,804,965,598 10,879,010,041
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 532,295,244 602,511,033 3,474 303,923
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,256,895,846 6,512,130,578
12.2 Stocks .............. ... 39,678,403 |.. ... 55,443,306
12.3 Mortgage loans ... ..116,097,503 |.. ..447,352,352
124 REAI ESTALE ...ttt ee ettt e e e e e ee e e e e een e e senee oo enees Jereereereeeeeenenn 04,423 | 3,639, 141
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 44,415,835 |................ 49,439,156 |................ 280,610,731
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS .............ccccccceieies |oerereeeeeiinnnrseeieies [oereenenrenesseeeeene s ferernisieeeeeens (11,920)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 139, 164,866 29,510,220 154,676,057
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,596,252,453 |............ 1,371,864,582 |............ 7,453,840 ,244
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 2,594,355,579 |........... 1,626,752,042 |........... 7,873,909,828
1312 STOCKS ..ottt |eeeinne s 70,294,805 |....occovveene. 18,942,942 |............... 327,257,977
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 10,556,742 |...cocvvvvnnne. 23,797,046 |............... 879,606,994
13,4 REAI ESEALE ...ttt e 2,346,993 |....ccovveuene 1,625,122 | 10,568,904
13.5 Other iNVESIEA @SSELS ......cuvuiuieiericiceirei ettt [oeessinessnes 250,063,181 |.....ccoveeenee. 171,593,799 | 949,235,851
13.6 Miscellaneous appliCAtIONS ..........cciiiiiiiiiiiieie ettt sb e b e bt
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 2,927,617,300 1,842,610,951 10,040,579,555
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 92,529,360 292,260,031 962,974,180
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,423,894 ,207) (763,006,400) (3,549,713,490)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpIUS NOLES, CAPItAI NOES ........evveceieeeieteeeececee et snenenens|eeeeeseseneenenenees 596,623 |....coovreerrene 596,623 |....ccovererennne 1,223,396
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
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 ...............cccooveveveveececers |oevvereeenns 473,697,925 |............... 326,729,063 |............ 1,533,278,445
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 4,358,807 36,499,630 98,706,525
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 478,653,355 363,825,316 1,633,208, 366
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) . |.....cccc..... (412,945,608)]................ 203,329,949 |........... 1,557,798,798
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 2,748,470,367 |............ 1,190,671,569 |........... 1,190,671,569
19.2 End of period (Line 18 plus Line 19.1) 2,335,524,758 1,394,001,518 2,748,470,367
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds t0 Bonds EXCHhANGE ........ccoiiiiiiiiiiiiiii et enenee [reneeenienena 297,454,083 |.......c........ 119,270,100 |................ 867,257,845




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 1,534,351,159 |........... 1,373,501,637 |............ 5,577,967,152
GIOUP T .. | 589,995,186 |............... 536,516,938 |.............c. 875,454,271
INGIVIAUAI BNNUIEIES ...t | 71,801 [ 788,819 | 9,128,187
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 & NEAIN ... e 1,204,459,312 |............ 1,121,832,976 |............ 4,369,528,969
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 3,328,877,457 |............ 3,032,640,370 |.......... 10,832,078,579
DEPOSIt-tYPE CONMTACES ........vveieieieicieteiiieeie ettt es s st s s st s s s s s sesens [eesenencnes 2,282,491,089 |................ 321,963,202 |............ 3,347,416,221
Total (Lines 8 and 9) 5,611,368,546 3,354,603,572 14,179,494,801




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices
The financial statements of The Guardian Life Insurance Company of America (the “Company”) are presented on the basis of accounting practices prescribed or
permitted by the New York State Department of Financial Services (the “Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of New York for determining and reporting the financial condition
and results of operations of an insurance company (“New York SAP”). The National Association of Insurance Commissioners’ (“NAIC”) promulgates the Accounting
Practices and Procedures Manual (“NAIC SAP”), which includes accounting guidelines referred to as Statements of Statutory Accounting Principles (‘SSAP’s”). The
Department adopted NAIC SAP with certain modifications, through the passage of Regulation 172, effective January 1, 2001, as amended. There were two material
differences between the Company’s capital, surplus and net income (loss) calculated in accordance with New York SAP and NAIC SAP for the period ended March 31,

2025 and December 31, 2024.

F/S F/S
SSAP # Page Line # 2025 2024

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) SSAP #1 4 35 $ 25,897,090 $ 181,111,524
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 4,761,563 $ 11,747,590

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (382,583) $ (24,588,393)
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) SSAP #1 4 35 $ 21,518,110 $ 193,952,327
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) SSAP #1 3 38 $ 9.312,550.177 $ 9.288,062.925
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 3 $ (105,907,690) $ (110,669,253)

Impact on admitted unearned premium/allowance SSAP #1 3 $ 28,486,516 $ 28,869,099
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) SSAP #1 3 38 $ 9,389,971.351 $ 9.369,863.079

B. Use of Estimates in the Preparation of the Financial Statements
No Changes.

C.  Accounting Policy
No Changes.

D. Going Concern
No Changes.

NOTE 2 Accounting Changes and Corrections of Errors
No Changes.

NOTE 3 Business Combinations and Goodwill
A.  Statutory Purchase Method
No Changes.

B.  Statutory Merger
No Changes.

C. Assumption Reinsurance
No Changes.

D. Impairment Loss
No Changes.

E.  Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
No Changes.

NOTE 4 Discontinued Operations
No Changes.

NOTE 5 Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No Changes.

B.  Debt Restructuring
No Changes.

C. Reverse Mortgages
No Changes.



STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

D. Asset-Backed Securities
(1) Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from issuers or broker-dealers through
information services or internal estimates and are consistent with current interest rates and the economic environment. The Company uses BVAL pricing
service or broker dealer surveys in determining the market value of its loan backed securities.

(2) Not Applicable.

(3) Not Applicable.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains).

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,520,240
2. 12 Months or Longer $ 138,103,209
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 211,167,001
2. 12 Months or Longer $ 1,642,147,240
(5) In reaching the conclusion that these impairments are not other-than-temporary, management considered many factors including: duration and severity of

impairment, cash flow, investment sector stability, credit worthiness, financial condition of issuer, and intent and ability to hold to allow for recovery in value.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1) For securities lending agreements, the Company requires a minimum of 102% and 105% of the fair value of the domestic and foreign securities loaned at the
outset of the contract as collateral. Cash collateral received is invested in short-term investments and the offsetting collateral liability is included in Collateral
From Lending Activities. The fair value of the collateral is $1,976,003,192.

(2) Not Applicable.
(3) Collateral Received
a. Aggregate Amount Collateral Received
Fair Value
1. Securities Lending
(a) Open
(b) 30 Days or Less $ 1,452,923
(c) 31 to 60 Days $ 237,846
(d) 61to 90 Days $ 749,878
(e) Greater Than 90 Days $ 1,973,562,545
(f) Subtotal (a+b+c+d+e) $1,976,003,192
(g) Securities Received
(h) Total Collateral Received (f+g) $1,976,003,192
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $ 1,976,003,192
(4) Not Applicable.
(5) Collateral Reinvestment
a. Aggregate Amount Collateral Reinvested
Amortized Cost Fair Value
1. Securities Lending
(a) Open
(b) 30 Days or Less $ 697,755,674 $ 697,760,906
(c) 31 to 60 Days $ 601,000,000 $ 601,000,000
(d) 61to 90 Days $ 50,000,000 $ 50,000,000
(e) 91to 120 Days $ 1,142,360 $ 1,533,904
(f) 121 to 180 Days $ 17,336,915 $ 17,256,734
(g) 181 to 365 Days $ 34,553,916 $ 35,238,464
(h) 1to2years $ 101,842,463 $ 101,532,716
(i) 2to 3 years $ 107,550,149 $ 104,018,206
(j) Greater than 3 years $ 470,315,732 $ 411,695,264
k) Subtotal (Sum of a through j) $2,081,497,209 $2,020,036,194

(
() Securities Received
(m) Total Collateral Reinvested (k+l) $2,081,497,209 $ 2,020,036,194

b. The reporting entity's sources of cash that it uses to return the cash collateral is dependent upon the liquidity of the current market conditions. Under
current conditions, the reporting entity has $2,081,497,209 of par value bonds (fair value of $2,020,036,194) that are currently tradable securities that
could be sold and used to pay for the $2,020,036,194 in collateral calls that come due under a worst case scenario.

(6) Not Applicable.

(7) Collateral for securities lending transactions that extend beyond one vear from the reporting date.

Description of Collateral Amount
Bonds - U.S. Governments - Issuer Obligations $ 679,708,344
Total Collateral Extending beyond one year of the reporting date $ 679,708,344

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable.

H.  Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable.

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable.
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

J. Real Estate
Not Applicable.

K.  Investments in Tax Credit Structures (tax credit investments)
Not Applicable.

L. Restricted Assets
Not Applicable.

M.  Working Capital Finance Investments
Not Applicable.

N.  Offsetting and Netting of Assets and Liabilities
Not Applicable.

O. 5GlI Securities
Not Applicable.

P.  Short Sales
Not Applicable.

Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account
1. Number of CUSIPs 8
2. Aggregate Amount of Investment Income $ 345,419

R.  Reporting Entity’s Share of Cash Pool by Asset Type
Not Applicable.

S.  Aggregate Collateral Loans by Qualifying Investment Collateral
Not Applicable.

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No Changes.

NOTE 7 Investment Income
No Changes.

NOTE 8 Derivative Instruments
No Changes.

NOTE 9 Income Taxes
No Changes.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No Changes.

NOTE 11 Debt
A.  Not Applicable.

B. FHLB (Federal Home Loan Bank) Agreements
(1) On February 13, 2018, the Company became a member of the Federal Home Loan Bank of New York. Through its membership, the Company has conducted
business activity with the FHLBNY. It is part of the Company’s strategy to utilize these funds as a source to improve spread lending liquidity and as a source
of backup liquidity. New York State Department of Financial Services permits Guardian Life to pledge collateral to the FHLBNY in an amount of up to 5% of its
year-end statutory net admitted assets, excluding separate account assets. Based on Guardian Life’s statutory net admitted assets the 5% limitation equates
to a maximum borrowing capacity of $4,448,876,873 as of March 31, 2025 and $4,341,250,930 as of December 31, 2024.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts

1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 12,175,000 $ 12,175,000
(c) Activity Stock $ 143,753,100 $ 143,753,100
(d) Excess Stock $
( $
(
|

e) Aggregate Total (a+b+c+d) 155,928,100 $ 155,928,100 $ -
f) Actual or estimated Borrowing Capacity as Determined by the

nsurer $4,448,876,873 XXX XXX

2. Prior Year-end

(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 12,175,000 $ 12,175,000 $ -
(c) Activity Stock $ 121,984,000 $ 121,984,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 134,159,000 $ 134,159,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the

Insurer $ 4,341,250,930 XXX XXX

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

7.2



STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 12,175,000 $ 12,175,000
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 4,370,847,768 $4,426,211,074 $3,194,513,313
2. Current Year General Account Total Collateral Pledged $4,370,847,768 $4,426,211,074 $3,194,513,313
3. Current Year Separate Accounts Total Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $3,689,480,018  $3,792,507,561  $2,710,755,512
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 4,370,847,768 $ 4,426,211,074 $3,194,513,313
2. Current Year General Account Maximum Collateral Pledged $ 4,370,847,768 $ 4,426,211,074 $3,194,513,313
3. Current Year Separate Accounts Maximum Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $3,680,480,018  $3792,507,561  $2,710,755,512
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - XXX
(b) Funding Agreements $3,194,513,313 $3,194,513,313
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $3,194,513,313 $3,194,513,313 $ - $
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $2,710,755,512 $2,710,755,512 $ - $
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $2,710,755,512 $2,710,755,512 $ - $
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ -
2. Funding Agreements $3,194,513,313 $3,194,513,313
3. Other $ -
4. Aggregate Total (1+2+3) $3,194,513,313 $3,194,513,313 $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1,

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

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

7.3
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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

Postretirement Benefit Plans

A. Defined Bel
(1)-(3)No

nefit Plan
Changes.

Pension
Benefits

2025

2024

Postretirement
Benefits

2025

2024

Special or Contractual Benefits
Per SSAP No. 11

2025

2024

(4) Components of net periodic benefit cost

a

b
c
d
e
f.

. Service cost
. Interest cost

. Expected return on plan assets
. Transition asset or obligation

. Gains and losses

Prior service cost or credit

g. Gain or loss recognized due to a

settlement or curtailment

h. Total net periodic benefit cost

®)-(

21) No Changes

B-H. No Changes.

l. Plan Amen

dments.

$ 6,982,579
$ 31,102,882
$ (27,180,724)

$ 8,653,090

$ 19,557,827

$ 30,779,246
$ 120,961,826
$(118,031,348)
$ -
$ 34,122,743
$ -

$ -
$ 67,832,467

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(A) - (M) No Changes.

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent

Commitments

No Changes.

NOTE 15 Leases

A. Lessee Operating Lease:
No Changes.

NOTE 16

Credit Risk
No Changes.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
No Changes.

B. Transfer and Servicing of Financial Assets
No Changes.

c. Wash Sales
No Changes.

AP

AP

2
(1

1

241,668
,081,945)

220,563
(2,045,755)

464,945

P P PP PP

4 A

799,476

2,107,724
8,712,487
(5,440,815)

4,360,577
(8,183,019)

1,556,954 $

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

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

A.  ASO Plans

No Changes.

B. ASC Plans

No Changes.

C.  Medicare or Similarly Structured Cost Based Reimbursement Contract

No Changes.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No Changes.

NOTE 20 Fair Value Measurements

A

(1) Fair Value Measurements at Reporting Date

P P PP PP

9 A

Description for each class

of asset or liability

(Level 1)

(Level 2)

(Level 3)

Net Asset Value
(NAV)

Total

a. Assets at fair value
Bonds-Issuer Credit Obligations
Common Stock- Ind. and Misc.
Index Participation Feature

6,656,914
7,108,705
10,624,379

$

156,250,132

6,656,914
163,358,837
10,624,379

Total assets at fair value/NAV

24,389,998

$

156,250,132

[P | & &P

180,640,130

(2) Fair Value Measurements in (Level 3) of the Fair Value hie

rarchy

Description

Ending Balance as
of Prior Quarter

Transfers
into
Level 3

Transfers
out of
Level 3

Total gains and

(losses)
included in
Net Income

Total gains and
(losses)

included in
Surplus

Purchases

Issuances

Sales

Settlements

Ending Balance
for Current
Quarter End

a. As
Comm:

sets
on Stock $

134484160 | $

11,503

$  (2.833)

$21,769,100

$ (11.798)

$ 156,250,132

Total Assets $

134484160 | $

11,503

$ (283319

- 13

$21,769.100 | $

$ (11798)19$

$ 156,250,132

(3) Transfers into and out of Level 3 are due to changes in Market Value of the investments held at this level during the reporting period.

(4) The Company obtains the fair value of financial instruments held in its portfolio from various sources. These sources include published market quotes for
active market exchange traded instruments, third party pricing vendors, investment banks which are lead market makers in certain markets, broker quotes
and the use of internal valuation models that use market observable inputs when available and Company derived inputs when external inputs are not
available or deemed to be inaccurate.
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

B.

C.

D.

E.

Bonds:

Estimated fair values for bonds, other than private placement securities, are based on values provided by a third-party pricing vendor using primarily
observable market input. Observable inputs include benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets, benchmark
securities, bids, offers and reference data.

Preferred Stock:

Estimated fair values for preferred stock are based on values provided by a third-party pricing vendor using primarily observable market inputs. Observable
inputs include benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers and reference
data. Preferred stock is carried at fair value if impaired during the reporting period or carried at lower of cost or fair value based on the rating assigned by the

SVO. At March 31, 2025, no preferred stock was carried at fair value.

Common Stock:

Estimated fair value for unaffiliated common stock is determined using a quoted market price where available. When the Company cannot obtain a quoted
market price directly, it relies on values provided by a third-party pricing vendor, or values determined by estimates and assumptions based on internally
derived information. The pricing vendor values these securities using observable market inputs, including reported trades, market dealer quotes, bids, offers
and reference data. The fair value of common stock was $163,358,837 at March 31, 2025. $0 was valued based on quoted market prices from an active
market for that identical investment and $7,108,705 was valued based on quotes from third party pricing vendors for identical investments in markets that are
not actively traded, or for similar investments that are actively traded and model derived valuations whose inputs are observable or whose significant value
drivers are observable. Common stocks with an aggregate fair value of $156,250,132 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $0 were determined by using Net Asset Value.

Mortgage Loans:

The estimated fair value of the mortgage loan portfolio is derived primarily using a loan value matrix using significant unobservable inputs. The inputs used in
the matrix include (1) the weighted average cash flow and average term to maturity for each individual loan; (2) a base spread over the U.S. Treasury rate
and (3) an internally computed credit rating that is used to derive the appropriate credit spread. At March 31, 2025, there were no mortgage loans carried at

fair value.

Surplus Notes:

Estimated fair values for surplus notes are based on values provided by a third-party pricing vendor using primarily observable market inputs. Observable
inputs include benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers and reference

data.

Non-Bond Debt Securities:

Estimated fair values for non-bond debt securities are based on values provided by a third-party pricing vendor using primarily observable market inputs.
Observable inputs include benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers

and reference data.

Real Estate:

Real estate properties that are designated as held for sale are carried on the balance sheet at the lower of their depreciated cost basis adjusted for any
previous impairment write-downs or fair value less cost to sell. At March 31, 2025, the Company had no property in the held for sale category. The fair value
of this property is based on what management believes to be a market price based on a bid received at auction from a third party.

Derivatives:

Derivative instruments are valued through the use of quoted market prices for exchange-traded derivatives (Level 1), third party pricing model and a third-
party pricing service for over the counter (“OTC”) traded derivatives (Level 2) and by using internally developed estimates and assumptions when no quoted
market price or third-party vendor price is available.

(5) Not Applicable.

Not Applicable.

egate fair value for all financial instruments and the level within |

he fair value hierarchy in which the fair value measurements in their entirety fall.

Asset-Backed Securities
Common Stock

Preferred Stock

Mortgage Loans

Surplus Notes

Non-Bond Debt Securities
Derivative Assets
Currency Swaps

$7,218,589,890
$ 163,358,837
$ 159,221,684
$ 7,203,346,550
$ 552,254,174
$ 67,893,356

$ 174,874,863

$7,322,898,293
$ 163,358,837
$ 158,000,050
$ 7,360,837,057
$ 688,318,173
$ 67,893,356

$ 116,745,745

$5,473,715,976
$ 7,108,705
$ 151,929,333

$ 552,254,174
$ 67,893,356

$ 174,874,863

Index Participation Feature | $ 10,624,379 | $ 10,624,379 $ 10,624,379
Derivative Liabilities
Credit Default Swaps
Currency Swaps $ 23989672 |$ 27,335156 $ 23989672

$1,744,873,913
$ 156,250,132
$ 7,292,351
$7,203,346,550

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Issuer Credit Obligations | $ 41,862,910,994 | $ 46,963,511,348 | $ 59,146,884 |$ 41,296,279,206 | $ 507,484,904

Not Applicable.

7.5
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
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NOTE 21 Other ltems
A. Unusual or Infrequent ltems
No Changes.

B.  Troubled Debt Restructuring: Debtors
No Changes.

C. Other Disclosures
No Changes.

D. Business Interruption Insurance Recoveries
No Changes.

E. State Transferable and Non-transferable Tax Credits
No Changes.

F.  Subprime Mortgage Related Risk Exposure
No Changes.

G. Retained Assets
No Changes.

H. Insurance-Linked Securities (ILS) Contracts
No Changes.

l. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

No Changes.

NOTE 22 Events Subsequent
No Changes.

NOTE 23 Reinsurance
A.  Ceded Reinsurance Report
No Changes.
NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A. Disclose the method used by the reporting entity to estimate accrued retrospective premium adjustments.

No Changes.

B. Disclose whether accrued retrospective premium are recorded through written premium or as an adjustment to earned premium.
No Changes.

C. Disclose the amount of net premiums written that are subject to retrospective rating fearures, as well as the corresponding percentage to total net premiums written.
No Changes.

D. Medical loss ratio rebates required pursuant to the Public Health Service Act.
No Changes.

E. Risk Sharing Provisions of the Affordable Care Act
No Changes.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

Activity in the liability for unpaid accident & health claim reserves is summarized as follows:

03/31/2025 12/31/2024
Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance at January 1 $5,055,000,547 $4,945,656,471
Incurred related to:
Current year $ 913,068,364 $3,348,769,420
Prior Year $ (97.961,728) $ (320,076,483)
Total Incurred $ 815,106,635 $3,028,692,937
Paid related to:
Current year $ 471,829,971 $2,179,932,012
Prior year $ 314,692,824 $ 739,416,850
Total Paid $ 786,522,795 $2,919,348,862
Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance $5,083,584,387 $5,055,000,547

NOTE 26 Intercompany Pooling Arrangements
No Changes.

NOTE 27 Structured Settlements
No Changes.

NOTE 28 Health Care Receivables
No Changes.

NOTE 29 Participating Policies
No Changes.

NOTE 30 Premium Deficiency Reserves
No Changes.

NOTE 31 Reserves for Life Contracts and Annuity Contracts
No Changes.

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No Changes.
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NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No Changes.

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No Changes.

NOTE 35 Separate Accounts
No Changes.

NOTE 36 Loss/Claim Adjustment Expenses
No Changes.
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
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 Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccoeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 06/30/2020
By what department or departments?
New York State Department of FINANCIAI SEIVICES .......ciuiiitiiiiiiiiii ittt h e e s he e b e e bt e bt e bt e abeea b e eaeesaeesbeeabeenbeebeenbeanteenneanes
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... Yes [ X] No[ ] NAT
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAI
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Park Avenue Investment Advisory, LLC ..o New York, NY NO..... WNO..... NO.....|... YES....
Park Avenue Institutional Advisers LLC New York, NY NO..... WNO..... NO.....|... YES....
Park Avenue Securities LLC New York, NY NO..... WNO..... NO.....|... YES....
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

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

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

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:

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e .350,000,000 S$.. .350,000,000
PPEFEITEA STOCK ....vuivvrieiiieiiie ittt bbbt bbbttt e oD i ee st ee e TS
Common Stock .... .1,072,541,441 3. 1,061,693,036
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other ....1,409,993,620 3. ...1,304,865,409
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,832,535,061 5. ...2,716,558,445
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiieiieeee et eee D et B e
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 $

8.1

..2,020,036, 194
v 2,081,497, 209
............ 2,020,036,194



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
P MOrgan Chase ........cccccevieeeieieececec et 270 Park Avenue, Floor 41, New York, NY 10017 ...coooooviiiiiiiiiieeeeee

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. 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

Park Avenue Institutional Advisors LLC
HPS Investment Partners, LLC
Alliance Bernstein

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVEsted @SSEtS?..........ccoviirirrriieeieiirrrsee e Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereecieninennseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

5493008 JMPNRILZ3MJSO ........
549300 1W7540H8HMBF38 ........

Park Avenue Institutional Advisors LLC ....
HPS Investment Partners LLC
Alliance Bernstein

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
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 e et et et e e e enean Yes[ 1 No[X]

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiieiine Yes[ 1 No[X]

8.2



STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 7,356,757,090
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 $ 7,356,757,090

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 $ 7,356,757,090

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 65.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 1.000 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 33.000 ‘%
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 MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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
93572 ..... ..43-1235868 ...... ...01/01/2025 .. [RGA ReiNSUIANCE COMPANY ...eeiuvreiiueiestieesiiieeatttesuteeessteesateeesntaeessseesaseeeanteeeanseesnseesnseesasseessseesnsneennseesnsneesnsneennne |onvseennns Moot o OTH/G.......|oeeeee LTDI....... AULROTIZEA. ..t e et e e e e e e e e e e e eesnaeaeeessnnneeaessnsnnns [oreereeeeessseneesees [oreeeeeiis eeeeeeens




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 12,081,995 |........c...... 136,909 |.......... 16,950,354 |..ovoveiiieiiciices [ 29,169,258 |......ccovveveririiiins
2. AlASKA i AK e L e 949,159 [ e 706,351 [ [ 1,655,510
3. Arizona ..... . AZ ...12,837,180 |. ..13,715,091 |.. .26,552,272 |..
4. Arkansas .. .. AR .... 2,665,873 |. 3,161,164 [ [ 5,827,037 |..
5. California .. CA . 116,476,442 |. 190,376,723 |.. .. 306,853,165 |..
6. Colorado ...... .. CO ...12,137,935 |. .28,379,987 |..
7. Connecticut .. . CT ...25,676,460 |. .33,339,276 |..
8. Delaware ............. .. DE ...15,830, 166 |. .17,525,674 |..
9. District of Columbia . . DC e b 3,649,031 |. ...9,545,479 |..
10. Florida .. .. FL . 103,430,586 |. .. 222,776,633 |..
11. Georgia .. GA ...47,819,377 |. ....86,531,419 |..
12.  Hawaii .. .. HI 9,509,878 |. .10,988,292 |..
13. Idaho .... . ID .1,392,555 |. .. 2,507,877 |..
14. lllinois ... L IL ...33,470,419 |. .88,675,832 |..
15. Indiana . . IN ...18,260,236 |. .41,727,861 |..
16. lowa ..... LA ...12,912,301 |. .16,199,792 |..
17. Kansas . .. KS .... 4,683,661 |. ,194, .. .11,878,555 |..
18, KENLUCKY .. KY | b e 26,972,378 |.ovieiieiieiiees [ 11,632,056 ..o [ 38,604,434
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 11,482,374 .o [ 13,613,543 | [ 25,095,917
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 2,943,281 |. ....1,759,147 |.. .. 4,702,429 |..
21.  Maryland . ...18,617,770 |. s ..17,358,478 |.. .35,976,247 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 45,806,592 |......cccooceevreer. 150 o 27,489,218 | [ 73,295,960
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 21,047,532 .o [ 28,433,672 49,481,204
24. Minnesota . .. MN ...14,951,785 |. .. 12,146,890 |.. .27,099,116 |..
25.  Mississippi .. MS ....8,034,533 |. ..12,586,972 |.. .20,621,504 |..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 27,709,701 19,030, 148 46,739,849
27, MONtANA ...ocvveeieiieiieieeieeeeeeeieseeseeneees. MT e L fe 4,992,299 |...ooviiiiiiiines [ 2,012,075 |oooveieiieiieinee e 7,004,375
28. Nebraska .. 3,137,457 |. ... 3,520,790 |.. .. 6,658,247 |..
29. Nevada ........ ... 14,566,169 |. . ... 6,554,944 |.. 21,121,112 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 7,088,028 |.......ooovvveireiiies [ 2,464,512 | o 9,552,539
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 128,810,913 |................ 14,897 |.......... 32,480,024 |.....ocoovviiiieiis [ 161,305,834 |.....coovveiieiinne
32.  New Mexico . NM e L foe 1,517,634 |. 1,201,646 oo [ 2,719,280 |..
33. New York ..... NY . 272,925,591 |. .. 406,931,658 |..... 2,281,314,702
34. North Carolina .. NC ...27,893,818 |. .51,983,777 |.. 584,224
35.  North Dakota .. ND .1,120,390 |. ...1,968,951 |..
36.  OhiO ... .. OH ...57,001,238 |. .98,874,897 |..
37. Oklahoma . .. OK .o 1,757,361 |. .16,005,303 |..
38. Oregon ......... .. OR ... 11,525,007 |. ....22,749,384 |..
39. Pennsylvania ... . PA ...58,999,533 |. .. 102,806,072 |..
40. Rhode Island .... . RI e 2,173,587 | e 674,048 | o 2,847,629 |..
41.  South Carolina . sC ...23,265,516 |. .37,786,541 |..
42. South Dakota ... .. SD ....832,184 |. .. 1,697,668 |..
43. Tennessee ... .. TN ...19,830,996 |. .40,308,719 |..
44, Texas ....... X 66,194,023 .. 168,560,457 |..
45. Utah ..... . uUT 5,362,112 ... 12,712,126 |..
46. Vermont VT ..931,826 .. 1,256,138 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 23 378,494 |................ 89,636 |..........29,545,984 |........ccooevireirns forirnn 53,014,114
48.  Washington .........ccccereeieeneeneeeeceeeene WA oo b e 8,942,002 |....cviieiieieiins e 6,734,545 |...ooociiiiins s 15,676,636
49.  West Virginia 2,734,747 |. ... 4,126,203 |.. .. 6,860,950 |..
50. Wisconsin .... .9,791,598 |. . ... 8,448,253 |.. .18,239,846 |..
51, WYOMING .oeeeeieeieeieeienieeieeeeseeseeneeneenee. WY i Lo 2,919,389 | e 634,936 ..o [ 3,550,295
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT X .. ..
59.  Subtotal ......cccoeiiiiiiiiiiiie L XXX e 1,383,101, 578 ............ 1,510,173 |..... 1,157,417, 791 | o 2,542,029,542 |..... 2,282,491,089
90. Reporting entity contributions for employee benefits
PlANS. ...ciiieieeeeee e e XK [ 1,081,578 | [ 1,193,421 [ o 2,274,998 |....cvveiieiieens
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ceeveeeeeeeveeevenens fooees XXX e 270,955,323 | 47,550 [ [ e 271,002,873 |...oovveiieine
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions...............c.o..feeee XXXooioi fooviinne 6,450,607 |. 1,935,781 .. 8,386,387 |..
94.  Aggregate or other amounts not allocable by State..|. ..81,682,328 | [ 320,789 [ [ 82,003,117 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .1,743,271,413 |........... 1,657,723 |..... 1,160,867,781 |...ocvveiiirrviens [ 2,905,696,917
96.  Plus Reinsurance ASSUMEd.........c..cceeeeeeenenenenns [eeees XKoo | 5,917,100 [ooeevreiiiiiieiiis [ 157,512,559 |..ovoiiiiiiiiiie o 163,429,659 |....ccoovevieiieins
97  Totals (All Business).... .1,749,188,513 |........... 1,557,723 |..... 1,318,380,340 |.ovvvevieiiciiees o 3,069, 126,576 |..... 2,282,491,089
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 178,258,331 [oovoiiieiciies [ 25,508,398 |......cooeoviiiiins [ 203,766,730 |.oveveeerieeiieene
99. Totals (All Business) less Reinsurance Ceded 1,570,930, 182 1,557,723 1,292,871,942 2,865,359,846 2,282,491,089
DETAILS OF WRITE-INS
58001. Other alien ... oo XX .7,959,971 |. ..3,329 |.. ...7,963,299 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 7,959,971 3,329 7,963,299
9401, Paid=Up .ooeeeieieiiieeeeeeeeeeeeeeeeees e XXX o 52,773,105 |oeovereeiieiirieniiies e [ [ 52,773,105 |.ovveeeiiiieiiccne
9402. Dividend accumulations applied as premium in
states that do not allow a dividend deduction
and non-taxable fees and charges .........ccccooeveveerc|oveee XXXeoowoi fornennnen 28,909,223 |....ooiiiiiiieiien e 320,789 [oovevreereiieiines feeene 29,230,012 |.ooveiiciciecieeee
9403. oo XXX e e
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvvvviiviiiiniiinnnieenene e XXX foree e e o e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 81,682,328 320,789 82,003,117
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocveerinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............coceveerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGs 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.........
Premiums and annuity considerations are allocated on the basis of the address which has been designated by the policyholder for premium notice purposes.
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THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
HOLDING COMPANY ORGANIZATIONAL CHART

The Guardian Life Insurance Company of America

(New York Mutual Insurer)

As of 03/31/2025

Guardian Acquisition I, LLC
(Delaware LLC)
(100% GLIC owned)

Berkshire Life Insurance
Company of America
(Massachusetts Corp.)
(100% GLIC owned)

First Commonwealth, Inc. @

(Delaware Corp.)
(100% GLIC owned)

Managed Dental Care
(California Corp.)
(100% GLIC owned)

Park Avenue Life
Insurance Company
(Delaware Corp.)
(100% GLIC owned)

Guardian Investor Services LLC @
(Delaware LLC)
(100% GLIC owned)

Park Avenue Securities LLC
(Delaware LLC)
(100% GLIC owned)

[

[

Guardian Acquisition II, LLC
(Delaware LLC)
(100% GLIC owned)

Managed DentalGuard, Inc.

GA Iris LLC
(Delaware LLC)
(45.00% GLIC owned)

Managed DentalGuard, Inc.

Family Service Life
Insurance Company
(Texas Corp.)
(100% GLIC owned)

Sentinel American Life
Insurance Company
(Texas Corp.)
(100% GLIC owned)

(New Jersey) (Texas Corp.)
(100% GLIC owned) (100% GLIC owned)
I I
IAPALLC DTC GLIC, LLC
(Delaware LLC) (New York LLC)
(100% GLIC owned) (100% GLIC owned)

The Guardian Insurance &
Annuity Company, Inc.
(Delaware Corp.)
(100% GLIC owned)

(1) Entities on this chart include those in which the Guardian Life Insurance Company of America (GLIC) either has a direct or indirect ownership interest of 10% or greater, including entities GLIC has determined it controls pursuant to applicable insurance law and SSAP guidelines.

(2) Calculated as of March 31, 2025.

(3) Guardian Investor Services LLC is a successor to Guardian Investor Services Corporation (merged 12.20.2001). See page 4 for a chart of the subsidiaries of this entity.

(4) See page 2 for a chart of the subsidiaries of this entity.




Lcl

STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

First Commonwealth, Inc.
(Delaware Corp.)
(100% GLIC owned)

First Commonwealth
Insurance Company
(Illinois Corp.)
(100% GLIC owned)

First Commonwealth of
Illinois, Inc.
(Illinois Corp.)
(100% GLIC owned)

First Commonwealth of
Missouri, Inc.
(Missouri Corp.)

Managed DentalGuard, Inc.
(Ohio Corp.)
(100% GLIC owned)

Avatar Holdco 1, Inc.*
(Delaware Corp.)
(100% GLIC owned)

(100% GLIC owned)

Guardian India Operations
Private Limited
(India Corp)

(100% GLIC owned)

First Commonwealth Limited
Health Services Corporation
(Illinois Corp.)
(100% GLIC owned)

First Commonwealth Limited Health
Services Corporation of Michigan
(Michigan Corp.)

(100% GLIC owned)

Avatar Holdings, LLC*
(Delaware Corp.)
(~88% GLIC owned)

Avésis, LLC* ** ()
(Delaware Corp.)

(Arizona Corp.)

Avésis Third Party Administrators, LLC* ** ()

Avatar Holdco 2, Inc.* ()
(Delaware Corp.)

(Arizona Corp.)

Avégsis Insurance Incorporated* (V

Avésis of New York, Inc.* ()
(New York Corp.)

Premier Access
Insurance Company*
(California Corp.)

Premier Group, Inc.*
(California Corp.)

Avasis of Florida, Inc.*
(Florida Corp.)

Avasis Dental IPA, LLC* ()
(New York)

Avésis Eye Care IPA, LLC* ¥
(New York)

Access Dental Plan*
(California Corp.)

Access Dental Plan of Nevada, Inc.* V
(Nevada Corp.)

Access Dental Plan of Utah, Inc.*
(Utah Corp)

*

*ok

M

Avgsis/Premier organization was restructured in connection with a transaction with Cressey & Company, effective October 1, 2021.

As part of the Cressey transaction, on October 1, 2021, Av@sis Incorporated changed its name to Avésis, LLC and Av&sis Third Party Administrators, Inc. changed its name to Avésis Third Party Administrators, LLC.

Indicated entity is a directly or indirectly wholly owned subsidiary of Avatar Holdings, LLC and thereby GLIC has an indirect 88% ownership interest therein through Avatar Holdings, LLC.
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The Guardian Life Insurance Company of America ()
(New York Mutual Life Insurer)

Guardian Shores, LLC | | REIGL Chambersburg LLC | | Hanover Goodyear LLC* Guardian Park Place LLC Guardian Quincy, LLC Guardian Ledges, LLC Hanover Hoffman
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Dflaware LLC) (Delaware LLC) (Delaware LLC) Estates LLC
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (Delaware LLC)
(100% GLIC owned)
| |
Shores, LLC REIGL EREG I I | I |
(Doelaware LLC) Chambersburg LLC Guardian Tryon Village LLC | | CBRE U.S. Credit Partners, LP | | Seasons Lynnwood, LLC .
(50% GLIC owned) (Delaware LLC) (Delaware LLC) (Delaware LP) (Delaware LLC) Guardian Exchange LLC
(90% GLIC owned) (100% GLIC owned) (15% GLIC owned) (100% GLIC owned) (Delaware LLC)
(100% GLIC owned)

REIGL Chapel Run LLC**
(Delaware LLC)
(100% GLIC owned)

REIGL Magnolia LLC**
(Delaware LLC)
(100% GLIC owned)

REIGL Hartley View LLC
(Delaware LLC)
(100% GLIC owned)

Hanover Acquisition I LLC
(Delaware LLC)
(100% GLIC owned)

Hartley View Partners LLC®)
(Delaware LLC)
(97% GLIC owned)

Hartley View Fee Owner LLC®)
(Delaware LLC)
(97% GLIC owned)

Avenue LLC
(Delaware LLC)

REIGL 1350 Connecticut

(100% GLIC owned)

Center Key Holdco LLC ©®

RMCM GP LLC
(Delaware LLC)
(95% GLIC owned)

REIGL Maple Culebra
Market LLC
(Delaware LLC)

(Delaware LLC)
(97.24% GLIC owned)

(95% GLIC owned)

(Delaware LLC)

REIGL 1350 Connecticut I
Avenue Lender LLC

(100% GLIC owned)

REIGL Culebra Market LP
(Delaware LP)
(95% GLIC owned)

Solis FL Owner LLC ©
(Delaware LLC)
(97.24% GLIC owned)

GS-INVREG
Wayzata Owner LLC
(Delaware LLC)
(90% GLIC owned)

INVREG Arpeggio
LLC

INVREG GMJV LLC| |INVREG Montebello LLC| [INVREG Slauson LLQ
(Delaware LLC) (Delaware LLC) (Delaware LLC)
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned)

G-M Joint Venture
(Tennessee GP)
(90% GLIC owned)

BWE REIGL

INVREG Alcoa LLC
(Delaware LLC)
(100% GLIC owned)

(Delaware LLC)
(100% GLIC owned)

I
Guardian/Abbey, LLC INVREG S Acacia LLC | | Guardian Piazza D’Oro LLC | | Guardian Lumiere LLC Hanover South B.A. Ventures, LLC Guardian Cambridge Alewife LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) Barrington LLC*** (New York LLC) (Delaware LLC)
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (Delaware LLC) (50% GLIC owned) (100% GLIC owned)
| (100% GLIC owned)
!G 400 Columbus, LLC 360 S. Acacia Partnership I I | [ [ |
N (Delaware LLC) (New York GP) .
L{ (100% GLIC owned) (53% GLIC owned) INVREG Solis LLC INVREG Wayzata LLC (Guardian Springwoods III LLC| |Guardian Troy Court LLC| | Guardian Chelsea Place LLC| |REIGL Davenport LLC JLL REIGL
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) Multifamily I LLC
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (Delaware LLC)
0,
400 Columbus 11, LLC oL Co Mo Tie | [ I T — 1' - I (95% GLIC owned)
ulebra Market ) A elsea Place
L] lglggagﬁELLC) d (Delaware LLC) Center Key Land Partners LLC®| |GS-INVREG Wayzata LLQ Springwoods 111 Troy Court Industrial LLC Apartments LLC ALTA Davenport LLC
( o owned) N Delaware LLC Delaware LLC Residential, LLC (Delaware LLC) (Delaware LLC)
( ) ( ) (Delaware LLC)
(100% GLIC owned) o o REIGL Hunter
(97.24% GLIC owned) (90% GLIC owned) (Delaware LLC) (50% GLIC owned) (90% GLIC owned) (93% GLIC owned) .
| (100% GLIC owned) Industrial A LLC
[ [ (Delaware LLC)

(100% GLIC owned)

Multifamily I LLC
(Delaware LLC)
(95% GLIC owned)

WD REIGL Multifamily I LLC
(Delaware LLC)
(95% GLIC owned)

Commercial Real Estate

Shelter Growth

Credit Fund IV LP
(Delaware LP)
(62% GLIC owned)

Hunter Industrial A
Owner, LLC
(Delaware LLC)
(90% GLIC owned)

Hunter Industrial A
Building Owner, LLC
(South Carolina LLC)

(90% GLIC owned)

(1) This chart shows subsidiaries holding primarily real estate assets.
(2) Hartley View Partners LLC and Hartley View Fee Owner LLC are each 85% indirectly owned by Guardian through REIGL Hartley View LLC and 12% indirectly owned by Guardian through TruAmerica Properties BFR LLC. Both entities also appear on page 7.

(3) Center Key Land Partners LLC, Center Key Holdco LLC and Solis FL Owner LLC are each 90.00% indirectly owned by Guardian through INVREG Solis LLC and 7.24% indirectly owned by Guardian through TruAmerica Properties IV LLC.
*** Underlying asset sold in Q4 2024.

* Asset sold; entity to be dissolved.

** Asset sold; entity to be dissolved in Q2 2025.
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Guardian Investor Services LLC
(Delaware LLC)
(100% GLIC owned)

GIS Credit Opportunities LLC
(Delaware LLC)
(100% GLIC owned)

GIS Strategic Ventures, LLC
(Delaware LLC)
(100% GLIC owned)

Park Avenue Investment Advisory LLC ®
(Delaware LLC)
(100% GLIC owned)

Hanover Square Funding, LLC
(Delaware LLC)
(100% GLIC owned)

Park Avenue Credit
Opportunities LLC
(Delaware LLC)
(100% GLIC owned)

Park Avenue Institutional
Advisers LLC
(Delaware LLC)
(100% GLIC owned)

Hudson Kettle LLC Hawk Equity Holdings LLC Hudson Hanover Holdings LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC)
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned)

(Delaware LLC)
(100% GLIC owned)

Guardian Membership LLC

(1) See page 5 for a chart of the subsidiaries of Hanover Square Real Estate Management LLC.
(2) See page 9 for a chart of the subsidiaries of Hanover Square TAP 2 LLC.
(3) Formerly known as Guardian Advisory Services, LLC. Name changed effective 03/19/2021.

Hanover Square Real Estate
Management LLC @
(Delaware LLC)
(100% GLIC owned)

Hanover Square Real Estate
Management 2 LLC
(Delaware LLC)
(100% GLIC owned)

Hanover Square TAP 2 LLC®
(Delaware LLC)
(100% GLIC owned)
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Hanover Square Real Estate Management LLC

(Delaware LLC)
(100% GLIC owned)
901 Hawthorne/250 Spring Lake, LLC Guardian Park Potomac LLC Hanover Square TAP LLC Hanover Square LCP LLC @ Guardian Parkside Commons LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(60% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned)
GFP Residential Holdings, LLC )
(Delaware LLC) Parkside Commons Apartments LLC
(50% GLIC owned) (Delaware LLC)
(90% GLIC owned)

(1) See pages 6, 7 and 8 for charts of the subsidiaries of Hanover Square TAP LLC.
(2) See page 10 for a chart of the subsidiaries of Hanover Square LCP LLC.
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Hanover Square TAP LLC
(Delaware LLC)
TruAmerica Properties V LLC (100% GLIC owned)
(Delaware LLC)
(90% GLIC owned) |
TA MF Manager VII LLC Ta N‘?Bflf;?;ri“ffg%er LLC TruAmerica Properties IV LLC TruAmerica Properties I LLC )
(Delaware LLC) (72.33% GLIC owned) (Delaware LLC) (Delaware LLC)
(82.00% GLIC owned) : (90% GLIC owned) (40% GLIC owned)
TA MF Manager VIl LLC Hidden Ridge Manager LLC
(Delaware LLC) (Delaware LLC)
77.32% GLIC d —
(85.40% GLIC owned) (77.32% owned) Kirkwood LL LLC Longhorn Manager LLC TRU MF Manager T LLC
| | |TA Mason Manager LLC p
) (Delaware LLC) (Del LLC) (Delaware LLC) | | Tripp Manager LLC (Delaware LLC)
TA Sawmill Manager LLC (90.00% GLIC owned) | [ claware (85.08% GLIC owned) | || (Delaware LLC) (81.86% GLIC owned)
. || (73.36% GLIC owned) N
Willa Creek Manager LLC (Delaware LLC) (72.17% GLIC owned)
(Delaware LLC) (74.10% GLIC owned)
(74.17% GLIC owned) Kirkwood Manager LLC TA Holdings M. 1LC Canyon Ridge Manager LLC TA Retreat LV Manager LLC Indian Trail Manager LLC
Tru MF Manager VI LLC (Delaware LLC) || (B llngs Eioél) (Delaware LLC) 1 Delaware LLC (Delaware LLC)
(Delaware LLC)  |— (71.53% GLIC owned) | | | o "0 O 61 1C owned) (73.75% GLIC owned) (64.83% GLIC owned) (72.02% GLIC owned)
TA Four Lakes Manager LLC (83.40% GLIC owned) 00% owne
(Delaware LLC)
(7803% GLIC Owned) TA Holdin . A 1di id.
. gs Kirkwood LLC TA Holdings Canyon Ridge LLC]
Sam Ridley Manager LLC (Delaware LLC) Center Key Manager LL(} (Delaware LLC) TRU MFlManager IVLLC TA Anchor 2 Manager LLC
(Delaware LLC) . — (Delaware LLC) (90.00% GLIC a — Delaware LLC (Delaware LLC) |
| (72.23% GLIC owned (90.00% GLIC owned) :00% GLIC owne — (72.03% GLIC owned) 64.35% GLIC owned
TA Loretto Manager LLC (72.23% owned) 7 (72.36% GLIC owned) . (64.35% owned)
(Delaware LLC)
0,
(78.59% GLIC owned) Spring Creek Manager LLC TA Holdings Meadowglen LLC TA Skye Manager LLC TA Panda Manager LLC
(Delaware LLC) (Delaware LLC) (De;lawar e LLC) ] (Delaware LLC) TA Holdings Indian Trail LLC
(83.43% GLIC owned) (90.00% GLIC owned) — | TRU MF Manager V LLC (72.00% GLIC owned) (71.94% GLIC owned) (Delaware LLC)
TA 1401 Manager LLC ] (Delaware LLC) (90% GLIC owned) ]
(Delaware LLC) b F M —_— (78.58% GLIC owned)
aces Ferry Manager
(76.63% GLIC owned) (Delaware LLC) Meadowglen Manager LLC Meadowglen LL LLC Hidden Ridge LL LLC
(90.00% GLIC owned) (Delaware LLC) (Delaware LLC) - (Delaware LLC) Bella Thunderbird Manager LLC{__|
(71.93% GLIC owned) | |TA I?Ek‘l’ta Maﬂfffg)LLC (90.00% GLIC owned) | 1 (90.00% GLIC owned) (Delaware LLC)
- claware 100% GLIC d
Charrttsgizgvlaﬁafi%; LLC TA Country Woodlake Manager LLC | (72.42 % GLIC owned) ( i owned)
(Delaware LLC) TA Highland Park .
(72.00% GLIC owned) 0 Stone Hollow Manager LLC & 1 Canyon Ridge LL LLC
72.40% GLIC owned g y g
(7240% ) (Delaware LLC) — | MasonLL LLC (DMla“agerLLLLg) || (Delaware LLC) Spyglass Manager LLC | _ |
(72.28% GLIC owned) (Delaware LLC) 72 35;‘2{?(: owned) (90.00% GLIC owned) (Dslaware LLC)
TA Tesoro Manager LLC TA MIM Affordable Housing Partners LLC (90.00% GLIC owned) o (77.00% GLIC owned)
(Delaware LLC) (Delaware LLC)
- 90.00% GLIC d i i i
(72.16% GLIC owned) (90.00% GLIC owned) Delaney Manager LLC| | — Betohor Mamaor e || A Holdines Hidden Ridge LLC William Cannon Austin
(Delaware LLC) Willowlake Manager LLC clcher Manager — (Delaware LLC)
o Manager LLC
(73.52% GLIC owned) (Delaware LLC) (Delaware LLC) (90.00% GLIC owned)
— ) (72.08% GLIC owned) (Delaware LLC)
(73.37% GLIC owned) : (72.97% GLIC owned)

(1) See pages 7 for additional subsidiaries of TruAmerica Properties II LLC.

Indian Trail LL LLC
(Delaware LLC)
(90% GLIC owned)

Grand Pointe Manager LLC
(Delaware LLC)
(72.72% GLIC owned)

Miller Huggins Manager LLC
(Delaware LLC)
(100% GLIC owned)

Aurora Retreat Manager LLC
(Delaware LLC)
(100% GLIC owned)

Buckeye Manager LLC
(Delaware LLC)
(74.32% GLIC owned)

TA Chase Mill Manager LLC
(Delaware LLC)
(72.40% GLIC owned)

Wicklow Manager LLC
(Delaware LLC)
(73.38% GLIC owned)
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Hanover Square TAP LLC
(Delaware LLC)
(100% GLIC owned)

TruAmerica Properties Alberta LLC

(Delaware LLC)
(90.00% GLIC owned)

h‘_\

TruAmerica Workforce Housing TA BFR Guarantor LLC
Fund 1I-A, L.P. (Delaware LLC)
(Delaware LLC) (80.00% GLIC owned)

(51.38% GLIC owned)

TruAmerica Multifamily LLC
(Delaware LLC)
(80.00% GLIC owned)

TA Alberta GP LLC TA Alberta Investor LLC Tméﬁfélﬁa A“;;l;g;rtgi IIjI.(;)L.lsmg
(Delaware LLC) (Delaware LLC) (Delaware LLC)
(90.00% GLIC owned) (72.69% GLIC owned) (17.68% GLIC owned)
Guardian SLC Redwood Holdings LLC* Redwood TA Manager LLC* TruAmerica Properties LLC TA Douglz}; (1}rand Ffig wner LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) 17(6862’ /av(s;eg;:c ) d
(100.00% GLIC owned) (80.00% GLIC owned) (80.00% GLIC owned) (17.68% owned)
| TA Central Fee Owner LLC
Redwood Land Partners LLC ®* (Delaware LLC)
(Delaware LLC) TWHEF II Riverhurst Venture, L.P. (17.68% GLIC owned)
(98.00% GLIC owned) (Delaware LLC)
(17.68% GLIC owned) -
| TA Canyon Rim Fee Owner LLC

SLC Somerset Village Fee Owner LLC* | (Delaware LLC)

. (17.68% GLIC owned)
(Delaware LLC) TA Riverhurst Fee Owner LLC TA Dolphin Fee Owner LLC
(98.00% GLIC owned) Delaware LLC)
( (Delaware LLC)
(17.68% GLIC owned) (17.68% GLIC owned) TA Parkway Fee Owner LLC

(Delaware LLC)

(17.68% GLIC owned)

TA BFR Development LLC
(Delaware LLC)
(80.00% GLIC owned)

TruAmerica Properties II LLC ("TAP II")
(Delaware LLC)
(40.00% GLIC owned)

Firdale Avenue Manager LLC

(Delaware LLC)

(40.00% GLIC owned)

TruAmerica Properties BFR LLC
(Delaware LLC)
(80.00% GLIC owned)

Hartley View Fee Owner LLC @
(Delaware LLC)
(97.00% GLIC owned)

Tenaya Lucia Manager LLC

(Delaware LLC)

(40.62% GLIC owned)

Hartley View Manager LLC

TA Hartley View Development LLC

(Delaware LLC)
(80.00% GLIC owned)

(Delaware LLC)
(80.00% GLIC owned)

Hartley View Partners LLC @
(Delaware LLC)
(97.00% GLIC owned)

(1) See page 8 for additional subsidiaries of TruAmerica Properties LLC.
(2) This entity is 85.00% indirectly owned by Guardian through REIGL Hartley View LLC and 12% indirectly owned by Guardian through TruAmerica Properties BFR LLC. This entity (Hartley View Fee Owner LLC) also appears on page 3.
(3) This entity is 90.00% indirectly owned by Guardian through Guardian SLC Redwood Holdings LLC and 8% indirectly owned by Guardian through Redwood TA Manager LLC.
*  Asset sold Q3 2024; entities to be dissolved.
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Hanover Square TAP LLC
(Delaware LLC)
(100% GLIC owned)

TruAmerica Properties LLC
(Delaware LLC)
(80.00% GLIC owned)

Sierra Ridge Manager LLC
(Delaware LLC)
(78.63% GLIC owned)

U.S. REIF Sierra Ridge Venture, LLC
(Delaware LLC)
(11.79% GLIC owned)

(Delaware LLC)
(78.63% GLIC owned)

Sierra Ridge Operator LLC

U.S. REIF Sierra Ridge CA LP
(Delaware limited partnership)

(11.79% GLIC owned)

Oasis Manager LLC
(Delaware LLC)
(74.00% GLIC owned)

AXIS Manager LLC
(Delaware LLC)
(75.69% GLIC owned)

Mariner Manager LLC
(Delaware LLC)
(80.00% GLIC owned)

Oasis Land Partners LLC
(Delaware LLC)
(11.10% GLIC owned)

AXIS Land Partners LLC
(Delaware LLC)
(11.35% GLIC owned)

AXIS Fee Owner LLC
(Delaware LLC)
(11.35% GLIC owned)

Mariner Land Partners LLC
(Delaware LLC)
(12.00% GLIC owned)

Oasis Rainbow Fee
Owner LLC
(Delaware LLC)

Oriole Baltimore Manager LLC

(Delaware LLC)
(80.00% GLIC owned)

Erwin St Manager LLC
(Delaware LLC)
(80.00% GLIC owned)

Sienna Vista Manager LLC
(Delaware LLC)
(68.83% GLIC owned)

(11.10% GLIC owned)

Villa Rita Manager LLC Highpointe Manager LLC
(Delaware LLC) (Delaware LLC)
(76.24% GLIC owned) (80.00% GLIC owned)

Vermont Avenue Manager LLC
(Delaware LLC)
(80.00% GLIC owned)

Oasis Vegas Fee
Owner LLC
(Delaware LLC)
(11.10% GLIC owned)

Qasis Jones Fee
Owner LLC
(Delaware LLC)
(11.10% GLIC owned)

Mariner Bayshore Fee
Owner LLC
(Delaware LLC)
(12.00% GLIC owned)

Mariner Sherwood Fee
Owner LLC
(Delaware LLC)
(12.00% GLIC owned)

Mariner Southfield
Fee Owner LLC
(Delaware LLC)

(12.00% GLIC owned),
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Hanover Square TAP 2 LLC
(Delaware LLC)
(100% GLIC owned)

TruAmerica Properties III LLC
(Delaware LLC)
(90% GLIC owned)

Goldenrod Manager LLC | [TA Holdings Goldenrod LLC Goldenrod LL LLC Pacific Shores Manager LLC TA Clearwater Manager LLC [ | TRU MF Manager LLC| [TRU MF Manager Il LLC| |Trolley 8727 Manager LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (De(}aware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(72% GLIC owned) (90% GLIC owned) (90% GLIC owned) (87.42% GLIC owned) (72.30% GLIC owned) (82.51% GLIC owned) (84.23% GLIC owned) (90.00% GLIC owned)
| | ! | | | | |
Highlands GT Manager, LLQ Little River Manager LLC Corte Bella TA Warm Springs TA Country Lake Tesoro Ranch McGill Manager LLC McMullen Booth Manager, LLC
(Delaware LLC) (Delaware LLC) Manager LLC Manager LLC Manager LLC Manager LLC (Delaware LLC) (Delaware LLC)
(72.06% GLIC owned) (72.17% GLIC owned) (De(}aware LLO) (Delaware LLC) (Delaware LLC) (Delaware LLC) (87.03% GLIC owned) (72.40% GLIC owned)
(90.00% GLIC owned) (83.22% GLIC owned) (79.60% GLIC owned) (84.63% GLIC owned)
aces Ferry Manager imacuan Manager weetwater Vintage Manager anza Manager unaway Lakes Manager
P F M LLC T M LLC S \% M LLC All M LLC R Lakes M LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(87.41% GLIC owned) (84.99% GLIC owned) (85.75% GLIC owned) (82.67% GLIC owned) (78.33% GLIC owned)

North Raleigh TA
Manager LLC
(Delaware LLC)
(86.72% GLIC owned)

Satellite Blvd Magnolia Ridge Rancho Presidio
Manager LLC Manager LLC Manager LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC)
(75.33% GLIC owned) (87.22% GLIC owned) (86.27% GLIC owned)

Central Park Manager II LLC
(Delaware LLC)
(83.62 % GLIC owned)




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Hanover Square LCP LLC
(Delaware LLC)
(100% GLIC owned)

Guardian LCP Commercial I LLC
(Delaware LLC)
(100% GLIC owned)

Guardian CapCo, LLC
(Delaware LLC)
(100% GLIC owned)

(Delaware LLC.)
(100% GLIC owned)

Guardian Broadshore
Capital Co-Investment LLC
(Delaware LLC.)
(100% GLIC owned)

6¢Cl

Guardian Broadshore, LLC (V

Lowe Capital Partners, LLC®
(Delaware LLC)
(80.00% GLIC owned)

Guardian LCP
Hospitality I LLC
(Delaware LLC)

(100% GLIC owned)

LEI LCP-GL, LLC®
(Delaware LLC)
(95.00% GLIC owned)

Broadshore Capital Partners, LLC @ ®
(Delaware LLC)

Guardian LCP2A, LLC
(Delaware LLC)
(100% GLIC owned)

Guardian LCP Guardian LEI Co- Guardian LCP2B, LLC
Hospitality Finance LLC Investment, LLC (Delaware LLC)
(Delaware LLC) (Delaware LLC) (100% GLIC owned)
(100% GLIC owned) (100% GLIC owned)

(Delaware LLC)
(93.33% GLIC owned)

Lowe Capital Partners 2A, LLC

Broadshore Capital Co-Investment LLC

(90.91% GLIC owned)

(Delaware LLC.)
(100% GLIC owned)

BCP TFO Member, LLC
(Delaware LLC)
(100% GLIC owned)

BCP Calvert Member, LLC
(Delaware LLC)
(100% GLIC owned)

LEI AI-GL Hotels, LLC ©
(Delaware LLC)
(33.00% GLIC owned)

Guardian LEI Co-
Investment 2, LLC
(Delaware LLC)
(100% GLIC owned)

LEI Co-Investment 2 LLC

LCP 2A LEI-ARE Intermediate, LLC

(Delaware LLC)

(93.33% GLIC owned)

LCP-ARE Investor, LLC?
(Delaware LLC)
(88.89% GLIC owned)

LEI Co-Investment, LLC .
(Delaware LLC) Lowe Capital Partners 2B, LLC lggf aware LLC)d
(90.50% GLIC owned) (Delaware LLC) (100% GLIC owned)
(50.00% GLIC owned)
I [ |
LCP2B RS Intermediate, LLC| [ San Diego IDEA Investor, LLC| | LCP2B 3000 Broadway
(Delaware LLC) (Delaware LLC) Intermediate, LLC
(50.00% GLIC owned) (50.00% GLIC owned) (Delaware LLC)
| (50.00% GLIC owned)
MM Museum LLC
(Delaware LLC)
(21.50% GLIC owned) - -
LCP2B Violet Street Intermediate, LLC

(Delaware LLC)
(50.00% GLIC owned)

(1) Guardian Broadshore, LLC was formerly known as Guardian LEIM, LLC (March 2019 name change).
(2) Broadshore Capital Partners, LLC was formerly known as Lowe Enterprises Investment Management, LLC (Feb 2019 name changed); actual ownership percentage varies based on employee equity ownership but will not be less than 80%.
(3) See page 12 for a chart of the subsidiaries of Broadshore Capital Partners, LLC.
(4) See page 11 for a chart of the subsidiaries of Lowe Capital Partners, LLC.

(5) LEILCP-GL, LLC is 75% indirectly owned by Guardian through Guardian LCP Hospitality I LLC and 20% indirectly owned by GLIC through Lowe Capital Partners, LLC. This entity also appears on page 11.
(6) LEI AI-GL Hotels, LLC also appears on page 11.
(7) LCP-ARE Investor, LLC is 62.25% indirectly owned by GLIC through LCP 2A-ARE Intermediate, LLC and 26.64% owned by Guardian through LCP Holly Dive Intermediate, LLC. This entity also appears on page 11.

Violet Street Investor, LLC
(Delaware LLC)
(10.00% owned)




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Lowe Capital Partners, LLC ®

olct

(Delaware LLC)
(80% GLIC owned)
San Diego TC Investor, LLC LCP Culver City Intermediate, LLC LCP Seneca Street Intermediate, LLC LCP WSR Intermediate, LLC LCP Suncadia Intermediate, LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(80.00% GLIC owned) (48.00% GLIC owned) (80.00% GLIC owned) (80.00% GLIC owned) (80.00% GLIC owned)
Culver City Triangle Investor, LLC Seneca Street Developer, LLC Suncadia Capital, LLC
San Diego Circle, LLC (Delaware LLC) (Delaware LLC) (Delaware LLC)
(Delaware LLC) (15.9% GLIC owned) (80.00% GLIC owned) (46.40% GLIC owned)
(80.00% GLIC owned) |
Valley Circle Venture, LLC Suncadia Operating Member, LLC
(Delaware LLC) LEI LCP-GL. LLC® (Delaware LLC)
- = 0,
(12.20% GLIC owned) LCP Holly Drive Intermediate, LLC : (46.40% GLIC owned)
(Delaware LLC) (Delaware LLC)
(80.00% GLIC owned) (95.00% GLIC owned)

LCP-ARE Investor, LLC @ LEI AI-GL Hotels, LLC ©
y Delaware LLC)
(Delaware LLC) (
(88.89 % GLIC owned) (33.00% GLIC owned)

(1) Lowe Capital Partners, LLC also appears on page 10.

(2) LCP-ARE Investor, LLC is 62.25% indirectly owned by GLIC through LCP 2A-ARE Intermediate, LLC and 26.64% owned by Guardian through LCP Holly Dive Intermediate, LLC. This entity also appears on page 10.
(3) LEILCP-GL, LLC is 20% indirectly owned by GLIC through Lowe Capital Partners, LLC and 75% indirectly owned by GLIC through Guardian LCP Hospitality I LLC. This entity also appears on page 10.

(4) LEI AI-GL Hotels, LLC also appears on page 10.
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Broadshore Capital Partners, LLC
(Delaware LLC)
(90.91% GLIC owned)

LEIM West Loop, LLC

LEIM L-O Manager, LLC

LEIM-ARE Manager, LLC

BCP-SSDG Administrator, LLC

(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(90.91% GLIC owned) (90.91% GLIC owned) (90.91% GLIC owned) (90.91% GLIC owned)
BCP CL Manager, LLC LEIM-ALB Manager, LLC LEIM-CIG Manager, LLC LEIM LEGIA Manager LLC Broadshore Capital AV, LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(90.91% GLIC owned) (90.91% GLIC owned) (90.91% GLIC owned) (90.91% GLIC owned) (90.91% GLIC owned)

LEIM BFQ Manager, LLC
(Delaware LLC)
(90.91% GLIC owned)

LEIM USHV Manager, LLC
(Delaware LLC)
(90.91% GLIC owned)

Broadshore Capital CV LLC
(Delaware LLC)
(90.91% GLIC owned)

BCP TFO Manager, LLC
(Delaware LLC)
(90.91% GLIC owned)

BCP GFG Manager, LLC
(Delaware LLC)
(90.91% GLIC owned)
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SCHEDULE Y

PART 1A - DETAILS 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) *
The Guardian Life Insurance Co. of Mutual Insurance owned by Policyholders
0429 L. [AMErica ...oooiiiiiiiiii e [ 64246 .... ] 13-5123390 .. 3081309 ..... | weverreiiiiiins [ e The Guardian Life Insurance Co. of America . |..NY.| oo oo | oo eiiee e seiies [ reee e e s e e sie e e e s smnne e e s s ssnns | srine ceresis | ceeeiir e e e e s e e s SN0
The Guardian Life Insurance Co. of
B T 1T o R (N N [ R I Guardian Acqusition I, LLC ........cceeeeiiiinns 0 L I O B L WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e 60003 ....|04-2350154 .. | ..eoovviiiiins | eerreriiiiieeees Park Avenue Life Insurance Company .... .. DE..... Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
. 0429 | AMErica \oeeeeeeeeieeee e e 74004 ....| 741319784 .. | oo | e | e Family Service Life Insurance Company ........ LT e IA........ Park Avenue Life Insurance Company ......... OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e TT119 .| 74-0952935 .. | eoeiiiiiiiiis | eeeeeeeiiiiiinen | e Sentinel American Life Insurance Company .... |..TX.....]....... IA........ Family Service Life Insurance Company ..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeeeieeee e e 78778 ....| 13-2656036 .. | ..oeevevverins | eereiriiiiiiinnn | e The Guardian Insurance & Annuity Co.,Inc. ...|..DE.....]....... T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeieeeeeeeeeee e | e e 13-4023176 .. | e | e | e Park Avenue Securities LLC .......cccccccunnnnee LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 954326311 .. | ceeiiiiiiiiinn | eeeeeeinieininee | e Managed Dental Care ..........cceeeveeeeveeeeeeeennns L CA] e NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e CYES ] e s
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e 11221 ... [36-3691770 .. | weveeeviiiiiee | eeeeemeeeeiiinen | e First Commonwealth Ltd Health Svs Corp ....... JU | EURN IR IA........ First Commonwealth Inc. .........ccccceiiiiiis OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeee e | e e 36-3563031 .. | .eeeiiiiriiinn | eereeeieiinniien | e First Commonwealth of Illinois Inc. ........... J | EFURN IR NIA....... First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica civeeieiieieee e eeeeeeieeen | s 47716 ... |43-1501438 .| cereeeeeeeee | e | e First Commonwealth of Missouri, Inc. .......... MO IA........ First Commonwealth Inc. ....cccevvvvvnnnrnnnnnss OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... ) AMErICa wuveeeneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 | AMErica \oeeeeeeieieeee e e 12146 ... [36-4117539 .. | .ooriiiiiiiiee | eeeeeeiiiiiiiien | e First Commonwealth Ltd HIth Svs Corp of MI . |..Ml.....]....... IA........ First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeiieieieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 | AMErica «oeeeeeeieieieeee e e 60239 ....|36-4189451 .. | .oeoiiiiiiiii | e | e First Commonwealth Insurance Company ......... JU | EURN IR IA........ First Commonwealth Inc. ..........cccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeeeeiieeeieeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 752154228 .. | eeiiiiiiiiiin | eeeeeeieieininee | e First Commonwealth Inc. ........ccccoueveeennnnnee LDE] e NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee e CYES ] e s
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeee e e TA714 ... | 751277524 .. [ 2391878 ..... | ceeeeeiiiiiiiiee | e Berkshire Life Insurance Company of America |..MA.....|....... T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
L0429 . AMErica civveiiiiieeeee e eeeeeeeeen | s 52556 ....|75-2698702 .| eoererieeeie | e | e Managed DentalGuard Inc. (Texas) ............... R ) SO S OWNErship..coeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeee e e 11199 ... [22-3849572 .. | cevveiieiiiiee | eeeeeeieieiiiiee | Managed DentalGuard Inc. (New Jersey) ........ N T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 14142 ... | 27-4326698 .. | ..ooeeeeeees | et Managed DentalGuard Inc. (Ohio) ................ . OH..... .|First Commonwealth Inc. ..... Ownership.. .100.000 ...|America ... WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. The Guardian Life Insurance Co. of
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 13-4198972 .| e | e | e Guardian Investor Services LLC ..........ccceee. LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeee e e 60237 ....| 911857813 .| .ooiiiiiiiiiit | e | e Premier Access Insurance Company ............... L CA] e IA........ Avatar Holdco 2, Inc. .oooeeeeeeeiiiieieeeeenns OWNErship..cooeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereeeieeiiiii i N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 15494 ... 145-2881632 .. [ .eoreeeeeeeee | e | e Access Dental Plan of Utah, Inc. ............... WUTe ] IA........ Premier Group, INC. ..coeeeeeieeiiiiiiiiiiieeeens OWNErship..cooeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeeiee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 15307 .... 1 46-2243044 .. | ..ooeeeiiiii | e | e Access Dental Plan of Nevada, Inc. ............ J | 2 IA........ Premier Group, INC. ..coeeeeeieeiiiiiiiiiiieeeens OWNErship..coeeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeiieee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 680291842 .. | .ioiiiiiiiiiin | ererreiiiniiieee | e Access Dental Plan ......ccooeeeeiiiiiiiiiiiieieeens L CA] e NIA....... Premier Group, INC. ..coeeeeeieeiiiiiiiiiiieeeens OWNErship..coeeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereerieeieieiie e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0000 ...|AMEriCa veeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e ] i | e | e Guardian India Operations Private Limited ... |..IND....J...... NIA....... First Commonwealth Inc. .........cccceeiiiis OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieieeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvunreeeeeeeeeeeeeeeeeeeeeeneeeen | eeeeeeee e 20-1896945 .. | oreeeiiiiiei | e | e Premier Group, InC. ....ooovvviiiiiiiiiiiiii, LCAL e NIA....... Avatar Holdco 2, Inc. eveervvveniiiieiineennns OWNErship..cooeeeeeeeeeeeeee e ..88.000 ... AMErica .uveveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMErica .ouuvveeneiieeeeieeiieeeieeeieeeiis | e e 86-0349350 .. | .ooeeiiiiiii | e | Avesis, LLC .oovviiieiiiceicecee e WDE ] IA........ Avatar Holdings, LLC ........evuvvueiniiiiinnnnes OWNership...ooeeeeeeeieiiieieieeeeeeeee | ..88.000 ... AMErica .....ocevvuniiiniiiiieieeieeeeannns LNOL e
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAILS 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) *
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e 11163 ... [86-0960007 .. | .eevvvvvveveee | wevemmmmmmmmnnnn | e Avesis Insurance Incorporated ................... LAZ] NIA....... Avatar Holdco 2, Inc. .ocoeeeeeeeeiiiiieeeeens OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ....[AMErica «.ooeereeeieeieiiiieeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...[AMEriCA .eerveeeerreeereeerieeenireeneeeee | eeerrees e 86-0986927 .. [ ..oevvvrverin [ ereeriieii | e Avesis TPA, LLC ..oooreeeeiiieeiee e A NIA....... Avesis, LLC .uoviriieiiieiie e OWNEISNIP..eeeveeesree e +.88.000 ....|AMErICA wevrerereeeieeeeree e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 16-1583908 .. | eeereeeieees | e | e Avesis of New York, InC ..ccoevuvvvnneiinniinnnens G NIA....... Avatar Holdco 2, Inc. wevevvvenniiineiiieennns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .veveneeeeeeeeeeeieeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeneeeeeeeeeeeeee e eneeeen | eeeeeeee s 87-1961981 .| oveeeeeeei | e | e Avatar Holdco 1, Inc. .eeevvvveniiiiiiiieiieeens WDE s NIA....... First Commonwealth Inc. ....cccovvvvvvnnrnnnnees OWNErship..coeeeeeeeeeeeeeee e .100.000 ... ) AMErICa wuveveneeeeeeeeeeei e e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 35-2728506 .. | .ererreieeiee | e | e Avatar Holdings, LLC ...coooie WDE s NIA....... Avatar Holdco 1, Inc. woevvvveniiiniiineenans OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .veveneeeeeeeeeeeieeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeneeeeeeeeeeeeee e eneeeen | eeeeeeee s 87-1985081 .| eveeeiieee | e | e Avatar Hold Co 2, INC wevvvvveenieiniiiieeeeieeen WDE s NIA....... Avatar Holdings, LLC .........eeuveemeeiiiiiinnee OWNErship..coeeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeeeeeeeeeeeeeieeeeeeeneeeen | eeeeeeee s 911857813 .| v | e | e Avesis of Florida, Inc ..cccevvvvvnniieniinnneennns I = IS NIA....... Avatar Holdco 2, Inc. weveeveeniiineiiieennns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .veveneeeeeeeeeeeieee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 84-5185444 .. | ..o | eeeeeeiiiiiiieen | e Avesis Dental IPA, LLC ...ooooviiiiiiiiiiiiiiinnnnns Y] s NIA....... Avesis Insurance Incorporated ................ OWNErship..coeeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereerieeieieii e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|America . ..|85-0489688 .. | ....oooeiiiiis | eriiiiiiiieeens Avesis Eye Care IPA, LLC .....ovvveeeiiiiiiiiiines LN NIA....... Avesis Insurance Incorporated ................ Ownership.. ..88.000 ....|America ... N0 e
The Guardian The Guardian
. 0000 ... |AMEriCa .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e A7-5246254 .. | eeiiiiiiiiii | e | e GIS Credit Opportunities, LLC .....covvvverennes LDE] e NIA....... Guardian Investor Services LLC ............... OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeieeiieieieeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeeeeeeeeeeeeeeeeeeeeeneeeen | eeeeeeee e 371780736 .| eveeeeeeeee | e | e Park Avenue Institutional Advisors, LLC ..... DE.....|...... NIA....... Guardian Investor Services LLC ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeeiee e e e WNO e
Asterisk | Explanation




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
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

NO

AUGUST FILING

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

Explanation:

Bar Code:

T ERE O A O T
6 4 2 4 6 2 0 2 5 4 9 0 0
TLTERE O A AR
6 4 2 4 6 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 4 2 4 6 2 0 2 5 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 4 2 4 6 2 0 2 5 4 4 6 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 4 2 4 6 2 0 2 5 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 4 2 4 6 2 0 2 5 4 4 8 0 0

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
— T —
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets

2504.  Modco receivables

2505.  Suspense accounts

2506. Leasehold improvements ...........cococooeieiieicieieieeccceeeeeee e Joveieieieieeenn. 80,276,318 | 30,276,318 |

2507. Prepaid asset — pension plan ........ccoovovoeeeciiieieeeeecc e | 1,961,486 |....cocovevveee. 1,961,486 | oo
2508.

25009.

2510.

2511.

2512.

2597. Summary of remaining write-ins for Line 25 from overflow page 32,972,040 32,237,803 734,236 571,445
Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Claims liabilities for all other lines of BUSINESS = POOIS ..oviviiiiiiieiiececeeee e e 2,415,266 |......cocoenvee 2,037,690
2505. Reserves for special 1itigation EXPENSE .......ccccciiiiiiiiiiiiecce ettt bbbt b e snsnnes esesesennaeaesesnas 458,000 |..covverennn. 1,899,000
2597.  Summary of remaining write-ins for Line 25 from overflow page 2,873,266 3,936,690
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. EXpErience FefUNG .......ocoooiiieecececeeee ettt [orenenesesenessnenenenenenenes (8) [oereseiereeeie et (0] ] T 1,635
08.305. Other reserve adjustment on reinsurance ,039,572 , 797,697
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (7,484 ,127) 42,039,551 78,799,332
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Federal eXChange fEES ..ottt
2705. Fines & penalties of regulatory authorities ,
2706. Interest on fines & penalties of regulatory authorities ... oo (223,248)
2707.  Other miSCElTanEOUS EXPENSES .......cocvcviieuiuieeeieteeeeteeeetete e te ettt et es et s s eseseeseseeesesesenns oresessesesninens (1,665,788)]...................... 446,281 |................... 6,037,181
2708. Reserve adjustment on reinSUrance asSUMEA ............ccocooieiiiiririeieieeeeeeee e [eeeenssnenenas (14,563,968)|................. 32,475,732 |........c......... 44,861,493
2797. Summary of remaining write-ins for Line 27 from overflow page (16,287,392) 33,085, 142 51,723,944
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccocueveuevecceceeeeeeeeeeeeaeeeeeseseeeaeaesesesessasassesesessasassesesessanaesesanas |eeeeescseaeeens 263,006,419 |.....cocoev. 279,587,914
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition . .2,346,993 |... .7,155,808
3. Current year Change iN ENCUMDIANCES .............ccoovovivivivetetetesiieeeeetetetesesesessesesssesesesesessssesesssasssesesessssssssssesesesesessssssasssasasesesesnns [oeseesesessssseseseseennanenennees [oereeeeeieeennns 3,413,095
4. Total gain (I0SS) ON GISPOSAIS .........cveueuiuiuieiiieieteteteeeeeee et eteteseseas sttt etesessas s s sesesesesessssssssesesesesssssssssssesesesessssasssanssseses [eoesesensenenssnseseseseennnnenens |orereseseeeaeeeeans 221,222
5.  Deduct amounts reCeiVed ON GISPOSAIS ...........ccccveveieuevereeeeceieiietetetesease sttt esessasas e st sesesesese s sasesesesesesessssasssssesessssansnans [oeseeseseseseseeeieseennenenennnes [oereeeieieieenans 3,639,141
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment recognized .. e 3,022,182
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 5,203,862 |..........c...... 20,710,298
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........cceeveeueueuerereeeeeeeeeeeeeeeeeessesssenennaes [eeeeenceeenns 260,149,549 |................ 263,006,419
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11.  Statement value at end of current period (Line 9 minus Line 10) 260, 149,549 263,006,419
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 7,462,297,837 |........... 7,030,043, 194
2. Cost of acquired:
2.1 Actual cost at time OFf @CQUISIHION ...........c.oiviiiieiiieeiieteeet ettt ettt ettt e et e s e s e s e s et e s esessesesseseasssessssessasens [eesesessesenseientesennesestenenes [oerereeeneieas 590,913,275
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 10,556,742 |................ 288,693,720
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ... bbbt b e bbbt
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeviiiiiicicicnenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 7,356,757,076 7,462,297 ,837
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 6,520,004,317 |............ 5,923,945,665
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 87,893,942 |.....ccoone 164,478,526
2.2 Additional investment made after acquisition . R F 162,156,883 |................ 784,713,086
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. ACCTUAI OF GISCOUNL ...ttt ettt st s et ea e s s s st es et e s essas s as st esesesessss s s st et esessssasssssesesesessasasanananas [eoesesennneneseeeeeaene 12,356 | 20,615
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 57,961,708 |......ccccoe.... (34,703,985)
6. Total gain (I0SS) ON QISPOSAIS ........c.cueiuiiiieeeeeeceeeeee ettt et eteae ettt et eaeaeas s st s e s et eses e s s s s sesesesessssasssasssesesesesessssasssesesesens [oeseseseseseeeueseaeseeneeeneeas . 750, 146
7. Deduct amounts received on disposals . ISR IORRRRR 39,342,754 |......c...c... 255,583,557
8. Deduct amortization of premium, depreciation and proportional amortization .. R F 5,073,081 |...ccvvvneene 25,003,549
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeeiiiiieieteeceeeee ettt sesessnes s s [eeeeeseseneeeeeaene 5,119,758 |.....cccoee. (4,985,660)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoieievevevirerereeieieeeeeeieteteesesss st sesesesessssesesssens [eoeseeeeneeeseeeeeieeereenenees |oeeeeseseeeeens 33,626,971
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,788,733,129 |... ..6,520,004,317
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e I TR 1,735,190 | 1,906,429
13. Statement value at end of current period (Line 11 minus Line 12) 6,786,997,939 6,518,097,887
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 54,236,258,161 |.......... 53,296,017,935
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 2,962,104,467 |............ 9,068,425,650
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 19,587,105 |..oeeeneee 73,314,044
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (17,278,285)|.....ccec... 131,378,266
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ... (3,611,457)... ....(667,092,658)
6. Deduct consideration for bonds and stocks disposed of . I 1,594,373,751 |............ 7,424,523,014
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 22,988,951 |............... 100,877,706
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 89,418,848 |........... (116,470,074)
9. Deduct current year's other than temporary impairment rECOGNIZEM .............cvriiuiriiieiieiieireereeseee et seetene [reeeeesansesinsesessesenesesanes |oaeseneeenananns 13,605,569
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 345,419 |.. (10,308,713)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 55,669,461,556 |.......... 54,236,258, 161
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 55,669,461,556 54,236,258, 161
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt et [ 26,060,824, 170 |.......... 40,624,147,198 |.......... 40,261,481,658 |............... 228,089,858 |.......... 26,651,579,568 |......oooveerrrieenrirnine [ e 26,060,824,170
2. NAIC 2 () ettt b bttt b et ek £tk e bt h et b e bt b st bt e et e ee bttt et et nete e ens [erenerens 19,646,926,440 |................ 567,704,810 |............... 313,225,786 |.............. (175,888,215)].......... 19,725,517,249 |....oiviiiiinicnicnis o o 19,646,926,440
B NAIC B () it b et b bbbt b et [re e 1,142,412,191 | 234,408,187 |...coccuvenene 255,927,217 |.cooeeeenne 46,588,104 |........... 1,167,481,265 |....oooiececeeeeeceenees [ o 1,142,412,191
L Y @2 - TSRS P 1,466,714,471 |...occvcnnen 381,685,301 |..coevveeeee. 359,624,831 |.....covvee 8,622,322 |............ 1,497,297,263 |.....ooooieeiiriecrien [ [ 1,466,714,471
5. NAIC5 (a)... IO PR 80,873,220 |.oeerererenee 3,299,959 |..cocoevnee 15,261,708 |....coovveneeee 2,357,883 |.ccooiienne 71,269,354 |..oeeceeeeeeens [ [ 80,873,220
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 27,852,492 1,619,259 164,872 26,398,105 27,852,492
7. Total ICO 48,425,602,984 41,811,245,455 41,207, 140,459 109,834,824 49,139,542,804 48,425,602,984
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 5,512,075, 134 566,138,697 249,733,071 29,137,633 |............ 5,857,618,393 [ e [ 5,512,075, 134
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,146,949,167 |.........c...... 15,000,000 |.......ccevnee 27,465,995 |.........c..... (27,645,746)|............ 1,106,837,426 |.....covvviieciciiniicens [ [ 1,146,949, 167
TO. NAIC 3 ettt bbb bbbt b ettt st be s [rere e 259,590,748 |.....ccoveune. 21,730,139 [ 18,465,831 |....ccoceneeee (2,299,946)|............... 260,555,110 [oececeeeeicceeieireieees oeerereneeeieeseseesisinnene [reeeeenenenes 259,590,748
R 1 7Y (2 TSP STTTRPSRRTSTT SRR 56,625,942 |.......ccovnene. 5,192,000 |...oovrieeiiirines 173,880 oo 1,873,901 | 63,517,963 |....coieoeiecirienienieinis ot e 56,625,942
T2, NAIC B bbbt bbbt b ettt [srre e 34,317,714 [ [, 12,224 | 63,910 e 34,369,400 |..eoeieieieeeneeeeens [ [ 34,317,714
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 8,732,661 8,732,917 256 8,732,661
14.  Total ABS 7,018,291, 366 608,060,836 304,583,918 1,130,008 7,322,898,292 7,018,291, 366
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 98,000,030 |..cvcvrecnee 38,000,030 |.......cccenvee. 38,000,030 |eeveeeeeeenieieireeeeeiens [ 98,000,080 |-..eeeeeereeeeireneceinirirines [ererereeeiesneeeeeesennees e 98,000,030
L 1 7Y (2SSOSR PSPRSTSTT SRR 60,000,000 |-....ooeeeeeeerririricieieieirines [ e [ 60,000,000 |....ooeeeeeeeriiririieieirrnes [ e 60,000,000
17.
18.
19.
20.
21, Total Preferred STOCK ..o 158,000,030 38,000,030 38,000,030 158,000,030 158,000,030
22. Total ICO, ABS & Preferred Stock 55,601,894,380 42,457,306, 321 41,549,724, 407 110,964,832 56,620,441,126 55,601,894,380
(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 $ .o 2,176,031,457 ; NAIC2 $ oo i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 469,241,602 XXX 466,291,051 95,646
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieeeeeieeeeeeeeee ettt eseassesesesesesessssssnnas [ereseeeeeenenend 689,318,619 |.....cc.conce. 36,014,391

2. Cost of Short-term iNVESIMENTS ACQUIFEA ..........c.c.cuiiiiiieieteececeee et te ettt et s s st esesessass s s sesesesessssnnsssesens |eeeeesenens 34,455,237,270 |......... 144 ,526,885,316

3. ACCTUAN OF GISCOUNL ...eveeieiecteeeeeeei ettt esee e eee e e eseseeee e eseseeesee 2 eseseeeeee e e seseseees e e sesesee e s e e aeaeseeee e s sesesesesssnaesesesesnsnnsnsens [orsrnnacacecenen 14,750,713 | 57,509,042

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.ceeiveieeeeeeeieeee et eteeeaee ettt et s e s s sttt eseses s s s s sesesesessanssassssesesesessssasassesesesssssnsnanas |oeeseseseseneensnsssesesesnnenenes oesenensnessesseennnens (10,938)

6. Deduct consideration reCeived 0N QISPOSAIS ..............c.c.eueveuiuiieeiiieiteteseseeeesee st et tesesesseesssssesesesessssssesssesesesesesesssesssssssesesesssnas |oeseesesas 34,690,065,000 |......... 143,931,079,192

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) ..........cccceruiiiieieeerereeeeeeeeeeieeseeesnas [eeeeeeeeeeeeas 469,241,602 |................ 689,318,619
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) 469,241,602 689,318,619
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiIN@ 10, PrIOT YEAI) ...........ceviueveuereeeriesesessesessesessesessesessesessesessesessesessesessesessesessesessssansesans | sessesssseenses 199,496,808
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 4,139,122
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 (98, 154,357)

SSAP No. 108 adjustments

Total gain (10SS) ON tErMINALION FECOGNIZEA ........iitiitiitiitiiti ittt bbb bt bbb b E e E e E bR E e E £ £ E e E A E e e b e A bbb e e b e e bt e bt e bt ab e e bt abeabens Seabesbsassssearesreseearesrnarn e
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 5,446,605
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.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 100,034,968
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 100,034,968

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........cueiuiiieeieeieeiie ettt ettt e e et et e eaeeeaeees e e sae e b e e abeenseeaseeneeaneeasees Sasessaesssesaseesaeasaeaaasanaeans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccoeveveveeeies coerererereeneneens 3,626,441
3.12 Section 1, COIUMN 15, PHOT YEAN .......c.cvevieeeieeeeeiereteseeseeeeeseeeiesesessnes eseeeesesessesesees (878,669) .....cecvevenene 4,505,110

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (6,178,225)
................. 12,489,327

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 ...........cccccoeveveeeicies covverereeieeenns (2,551,784)
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevevieeeeeeeereteteeeseeeeeeeeeseeesesessns eeeseesssenees (15,041,111) oo 12,489,327
Change in amount recognized

3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, Prior YEAr PIUS .......c.ccciiiiiiiiieiiesieereerieeeeies ceeirieie e

3.25 SSAP NO. 108 QAJUSIMENLS ........cocvevevieieiiieeietetetetceeeeeteees et tetesesssesesass Sseseseassesseaeset et e et aesessate 1esseseteseseneaeaeseasetebetesnes eesesesesesenens 12,489,327

5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (24,706,440)

Less:

4.21 Amount used to adjust basis of hedged IteM .............ccccceoeeieiiiiiiieies e (24,706,440)

4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans

4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (24,706,440)

510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt b e e b e e s b e eseeeaee s Saseeaeeaeaaesaesaaesaeesaae e
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 100,034,967

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 3,626,441

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 103,661,408
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 130,996,564

Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (27,335,156)

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

Fair Value Check

Part A, Section 1, Column 16 177,788,419

Part B, SECHON 1, COIUMN 13 ... . oottt ettt ettt ettt et et et ettt et et et et et et et et et et et et e e et e e e e e e eeee e e eeenseanee oaeeaeesessesseeseaseas 430,953

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 178,219,372
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 202,905,324

Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (24,685,953)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieiiiieiiseiseeet et se et ss e bbb bbbttt niee sosessnsinsinian 45,785,131
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 25,623,705
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 71,408,836
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,888,130,437 |............ 1,220,323,517

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 5,072,259,359 |.......... 14,778,222,617

3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 10,359,059 |..ccoveeeneee 33,058,538

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.coeiiereeeieeiiieieieeeteteeeae ettt e s e st s s et e s essasa s s st esesesessasssasssesesesesesssssssssesesesessssannns |oeesesesenenesneaessstesesnneenns |oeseeasnssseseseneneneenes (983)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 5,263,959,000 |.......... 14,143,473,252

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) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,706,789,855 |............ 1,888,130,437
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) 1,706,789,855 1,888, 130,437
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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
Invreg Arpeggio ... | PASADENA 03/31/2025 .......... Various
Waiau Warehouse PEARL CITY 03/31/2025 . |Various ..
Invreg Slauson .... .|PICO RIVERA .. 03/31/2025 . [Various ..

... 03/31/2025 .. . |Various ..
03/31/2025 .......... Var i ous

MEDFORD ...
CAMBRIDGE

Guardian Lumiere
Guardian Cambridge Alewife, LLC

0199999. Acquired by Purchase

03/31/2025 Various
... 03/31/2025 .. . |Various ..
03/31/2025 .......... Various

. | ARLINGTON ....
WEYMOUTH ..
... | ANNAPOLIS ...

. | WILMINGTON

Guardian Quincy
Guardian-Ledges ...
Guardian Park Place

Guardian Tryon Village ... 03/31/2025 .......... Various

Guardian Piazza D'Oro . .| OCEANSIDE . 03/31/2025 . |Various ..
Seasons Lynnwood ........ .| LYNNWOOD .. ... 03/31/2025 . [Various ..
Guardian Springwoods |11 . .|SPRING ........ ... 03/31/2025 .. . [Various ..

Hanover Hoffman Estates .. | HOFFMAN ESTATES 03/31/2025 .......... Various

0299999. Acquired by Internal Transfer

0399999 - Totals 2,346,993

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

Lo3

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 11 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- ent| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser ed (11-9-10) Disposal Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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
1052439 ... BOULDER ... . 12/30/72021 .. .. 787,082 .. .. 60,100,000
1052444 ... STANTON ... .06/13/2022 .. . 175,900,000
1052453 ... BAYTOWN ... . 06/08/2022 ..
1052454 .... BAYTOWN ... .06/08/2022 .. .
1052456 .... BAYTOWN ... . 08/26/2022 .. . 149,600,000
1052490 .... BOULDER . . 04/13/2023 .. .. 27,500,000
1052514 ... SANTA ANA . 12/21/2023 .. . 189,500,000
1052521 . NESCONSET . . .. coe]s . 06/28/2024 .. .. .. .. 23,008,090
0599999 Mortgages in good standlng CommerC|aI mortgages-all other 10 556,742 727,303,090
0899999. Total Mortgages in good standing 10,556,742 727,303,090

1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 10,556,742 727,303,090

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
1052358 . . | DENVER ... .03/05/2019 .. ..02/11/2025 59,704,472 | .295,528 . 60,000,001 |........ 60,000,001

1052502 ... GRAND PRARIE .. 08/31/2023 ....02/25/2025 45,330,001 |.... e |- .. 45,330,001 |.........45,330,001 |...
0199999. Mortgages closed by repayment 105,034,473 295,528 295,528 105,330,001 105,330,001
0028292 .... ANDERSON .. 09/28/2006 ....87,666 |....

0028309 . .. |LAUREL . .09/26/2007 .. .81,403 |.

1051985 . .| CAPITOLA . .10/24/2005 .. 79,932 |

1051987 ... LAS VEGAS ... F R RN 10/31/2005 ...200,446 |....

1052186 ... FREDERICK FURN PR RN 03/31/2014 ... 154,349 |....

1052191 ... MOUNT LAUREL .. F FURR RN 06/30/2014 ...81,964 [....

1052203 .... FURN PR AN 03/23/2015

1052206 .... BROOKLINE ... FR AR RN 05/01/2015

1052207 ... BURBANK ... FURN PR RN 05/05/2015

1052211 ... HOUSTON ... FR AR RN 05/29/2015 . .
1052213 ... PORT ST LUCIE . J R I 06/25/2015 ...151 399 ...
1052215 . .. |BOSTON ....... .07/09/2015 .. 104,327
1052216 . . | PHILADELPHIA .08/25/2015 ..

1052218 ... SEATTLE 09/08/2015
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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

1052220 .... PORTLAND ... 10/13/2015 ... 139,156 |...

1052222 .... WASHINGTON .. 10/28/2015 ... 161,669 |...

1052224 .... 11/05/2015 ... 240,743 |...

1052225 . .. | CULVER CITY ... 11/17/2015 .. ..97,414

1052226 . .. | CULVER CITY ... 1171772015 .. ..31,499

1052228 . . |LOS ANGELES .11/30/2015 .. .398,625

1052234 .... BELLEVUE 12/22/2015 ... 164,778 |...

1052235 ... DELRAY BEACH .. 12/30/2015 ... 104,597 |...

1052236 .... L = R || AP AU RN 03/30/2016 ...203,912 |...

1052237 ... SANTA MONICA ..o eeeeeneeeeeeene Jeemmeeeeeeneees CAec e e e s 04/07/2016 .

1052238 .... L1 N A RN 04/11/2016 ... 655,019 ...

1052245 ... NEW CASTLE .o eeeeeeeeeeemnieees Jeemmieeeeeeeees DB o s e 04/21/2016 ... 113,658 |...

1052246 .... LAKEWOOD ...evvveieeeceviineeeceviieeees fevvneeeeeeenen CAecciis e e e 05/05/2016 ....125,906 |...

1052247 ... 05/16/2016 ... 191,400 |...

1052248 . .. | STATEN ISLAND . ... 06/06/2016 .. ..66,174

1052249 . .. | NAPLES . .06/29/2016 ..

1052251 . .| SAN DIEGO .. 08/09/2016 ..

1052253 .... CONCORD ..eeveeeeeeememeeeeemnneeeeennn Jommmeeeeemnnes CAececccce e e [ 08/15/2016 . . ....95,791 .

1052285 ... L0201 R AV AR RN 08/25/2016 201,139 |.... 201,139 |. ... 201,139 ...

1052257 ... RIVERDALE ....eveeieeeeeeneeeeeeeenneeee Jemmeeeeeeee N e s 10/31/2016 154,104 |.... 154,104 |. ... 154,104 |...

1052289 ... MONTEREY ...vvvviiieecciiiineeecevnineeees fevvneneeeeennn CAeci e [ 11/18/2016 ...940,002 [.... ...940,002 |...

1052261 ... BRIGHTON ...oeeeeeeeeeeeeeeieeeeemmeees Jeemmeeeeeeeee M e s et 12/13/2016 ....34,384 ...

1052262 .... SAN DIEGO ..vvevvvvinieeceiiiieeeecviiinns Jevvvnneeeeeennn CAececis o e s 12/14/2016 ...275,022 |....

1052272 ... HIGHLANDS RANCH .....eeeeeeeenieeeeeemnnn Jemmeeeeeennen 0 e e s 03/01/2017 .. 94,405 (...

1052279 ... CULVER CITY ... 07/26/2017

1052280 . .. |RESTON ... ... 07/26/2017 ..

1052283 . . | BURLINGTON ... 09/07/2017 ..

1052284 . | KENT ........ ... 09/07/2017 ..

1052285 . .. | MOUNT PROSPECT ... 09/07/2017 ..

1052286 . .| GRAND PRAIRIE . .. 09/07/2017 ..

1052287 ... MALIBU 09/18/2017

1052290 ... LOS ANGELES ... 09/29/2017

1052291 ... LOS ANGELES ... 09/29/2017

1052292 .... LOS ANGELES ... 09/29/2017

1052293 .... LOS ANGELES ... 09/29/2017

1052294 .... LOS ANGELES ... 09/29/2017

1052295 . .. |LOS ANGELES .09/29/2017 ..

1052321 . .. | BURBANK .04/05/2018 ..

1052330 . .. | NEW YORK . ... 06/19/2018 ..

1052333 . .. | PONTE VEDRA BEACH . ... 08/08/2018 ..

1052334 . . | PONTE VEDRA BEACH . .. 08/08/2018 ..

1052335 ... PONTE VEDRA BEACH .... 08/08/2018

1052336 .... PONTE VEDRA BEACH ... 08/08/2018

1052337 ... PONTE VEDRA BEACH .... 08/08/2018

1052338 .... PONTE VEDRA BEACH . 08/08/2018

1052340 .... 09/20/2018

1052343 .... OCEANSIDE ... 10/01/2018

1052345 .... CARLISLE .... 10/18/2018 e |

1052350 ... KIRKLAND ... 12/20/2018 ...203,026 |. ....293,026 |...

1052351 . .| BELLEVUE . 12/18/2018 .. .84,935|. ..84,935

1052360 ... SAN JOSE .. 08/01/2022 ..o feuneeeeennn eevvnieees [ 130,414 | L feeiniiiiiiiies e o Jeeeerciineees [orreeieienns 130,414 ). .. 130,414 ...
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1052363 .... NEW YORK . 12/31/2021 L 443,771 |

1052364 .... 05/28/2019 ....202,508 |...

1052367 ... 08/21/2019 .. 151,890 |...

1052371 . .. | ALEXANDRIA 11/06/2019 .. 124,311

1052372 . .. |BUENA PARK .. 12/17/2019 .. 129,191

1052373 . . | NORTHRIDGE 12/17/2019 .. 124,024

1052374 ... BETHESDA ... 12/18/2019 ... 187,954 |...

1052377 ... IRVINE .... 12/26/2019 .. 108,205 |...

1052380 ... BOULDER ... 02/28/2020

1052381 ... BOULDER ... 02/28/2020

1052382 .... BOULDER ... 02/28/2020

1052383 ... BOULDER .. 02/28/2020

1052389 .... SAN JOSE . 08/02/2021 ... 284252 (...

1052390 ... PASADEMA ... 08/30/2021 .. 231,088 ...

1052391 . .. | SALISBURY ... .08/30/72021 ..

1052392 . .. | NORTH MYRTLE BEACH .08/30/2021 ..

1052393 . . | PENSACOLA ... .08/30/72021 ..

1052394 .... MILTON 08/30/2021

1052395 ... CHARLES TOIN .. 08/30/2021

105239 ... 08/30/2021

1052397 ... 08/30/2021

1052398 .... FUQUAY-VARINA . 08/30/2021

1052399 .... CHESAPEAKE .. 08/30/2021

1052400 ... LANCASTER ... 08/30/2021

1052401 ... LITTLE RIVER 08/30/2021

1052402 . .. | LOCUST GROVE .08/30/2021 ..

1052403 . . | LAKE ZURICH .08/30/72021 ..

1052404 . | IRWIN ........ .08/30/2021 ..

1052405 . .. | FLOWERY BRANCH .08/30/72021 ..

1052406 . .| STUART ....... .08/30/2021 ..

1052407 ... ALLENTOUN ... 08/30/2021

1052408 ... STUART ... 08/30/2021

1052409 .... FRANKLIN . 08/30/2021

1052411 ... RALEIGH ... 04/07/2021

1052417 ... HOUSTON ... 05/05/2021

1052420 ... WAUNAKEE .... 07/28/2021

1052421 . .. | WASHINGTON .. .07/29/2021 ..

1052441 . .. | DELRAY BEACH .02/01/2022 ..

1052445 . .. | FLEMINGTON .. .06/07/2022 ..

1052462 . .. | COCONUT CREEK . .10/11/2022 ..

1052463 . . | ENGLEWOOD ... 1073172022 ..

1052479 ... CARLISLE .... 12/15/2022

1052480 ... GREENSBORO 12/15/2022

1052482 ... MYRTLE BEACH .. 04/27/2023

1052494 ... JACKSONVILLE ...viviviiiniiiiiiiiies 08/24/2023

0299999. Mortgages with partial repayments 11,817,598 754,568 754,568 11,817,598 11,817,598

0599999 - Totals 116,852,071 1,050,096 1,050,096 117, 147,599 117,147,599
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
05491Y-AA-8 . ..|BANC OF AMERICA MERRILL ... ....01/01/2025 ... .. 13,059,615 |...
05605N-AA-5 .........|BX Trust ..... ..01/01/2025 . 1,583,837
36254X-AE-4 .| GS MORTGAGE SECURITIES . ..01/01/2025 . .. 10,031,927
52885A-AA-6 . ..|Lex Commercial Loan Mast .. ....01/01/2025 ... ... 9,749,997 |...
65486X-AA-1 . ..[NJ Trust 2023 ....01/01/2025 ... ..10,098,623 |...
68236J-AA-9 .........|One Bryant Park Trust ... ....01/01/2025 ... N R ...5,000,000 |...
87332P-AA-8 ......... TYSN 2023-CRNR Mortgage ..........ccccceeeieiiiiiinnieiiiiiianss ...01/01/2025 ... foveeiiiiiiiii o, 20,172,910
0999999. Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 69,696,908
000000-00-0 .........| TROY COURT INDUSTRIAL, LLC .. ..| TROY COURT INDUSTRIAL, LLC . ..11/23/2020 ... ....312,500 .
000000-00-0 .........[Hartley View Partners LLC ... .. | Inman ..|Hartley View Partners LLC ... ..09/15/2023 ... ... 859,917 3,749,833 |...
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 72,417 4,604,844
000000-00-0 ......... Opus Capital Venture Partners VI, LP ...ccoovevveininiinnnenns Wilmington 0pUS Capital wuveeveveiriieeeieern e e e [ .05/06/2010 ... 3,274,189
000000-00-0 57 Stars Global Opportunity Fund 3 L.P. ..... . |Wilmington .... .| 57 Stars ....04/13/2011 ... .. 15,371,039 |...
000000-00-0 . ..|Global Infrastructure Partners Il - A, L.P. Wilmington . Global Infrastructure Partners ..06/29/2012 . 1,835,530
000000-00-0 Brynwood Partners VI . |Wilmington .... ..|Brynwood Partners .]....09/23/2013 ... 5,149,935 |...
000000-00-0 Lovel | Minnick Equity Partners IV, L.P. .. Wilmington .... .[Lovel | Minnick Partners .. ....10/28/2014 ... 1,774,325 |...
000000-00-0 . sUpfront V, L.P. oot Wilmington . Upfront Ventures ... ..12/23/2014 . 8,485,782
000000-00-0 . ..|Genstar Capital Partners VII, L.P. Wilmington . Genstar Capital . ..07/02/2015 . ... 142,669
000000-00-0 . ..|57 Stars Global Opportunity 3 (Guardian) Series 2 . Wilmington . 57 Stars .. ..09/23/2015 . 1,174,566
000000-00-0 . .|TSG7 L.P. A ...... Wilmington . TSG Consumer Partners ..11/720/2015 . 2,586,248
000000-00-0 . .| Redvien Capital ......ooooiiiiiiiiiiiiiiiiee e | e Redview Capital .......... ..11/20/2015 . 1,296,764
000000-00-0 . ..|Green Equity Investors VII, L.P. & Side VII Wilmington . Leonard Green & Partners . ..02/29/2016 . 2,860,343
000000-00-0 . FirstMark Capital IV, L.P. .. Wilmington . FirstMark Capital .... ..05/20/2016 .
000000-00-0 . ..|FirstMark Capital OF I1, L.P Wilmington . FirstMark Capital . ..05/20/2016 .
000000-00-0 GSO Capital Opportunities Fund |11 Wi Imington .... .|Blackstone Credit .... . |--..06/17/2016 ... .. 13,252,461 |...
000000-00-0 HPS Mezzanine Partners 111, L.P. ......... . [Wilmington .... .[HPS Investment Partners ....07/11/2016 ... 4,031,724 |...
000000-00-0 . ..|Global Infrastructure Partners |11 A/B . Wilmington . Global Infrastructure Partners ..07/08/2016 . 5,427,140
000000-00-0 . ..|Trident VII, L.P. ..... Wilmington . Stone Point Capital ..12/21/2016 . ... 953,867
000000-00-0 . ..|Genstar Capital Partners . Wilmington . Genstar Capital .... ..03/23/2017 . . 1,690,712
000000-00-0 . .|Upfront VI, L.P. .o Wilmington . Upfront Ventures ..06/02/2017 . . 135,649 |.. 1,255,217
000000-00-0 Charles River Partnership XVII, LP ... Wi Imington .... .| CRV o |--..06/22/2017 ... ...891,000 ...
000000-00-0 ......... 1SQ Global Infrastructure Fund I1, L.P. ..... Wilmington . .|| Squared Capital .. .|....06/27/2017 ... .... 177,096 ... 2,164,128 |...
000000-00-0 ......... Alchemy Special Opportunities Fund IV L.P. .. .| Alchemy Partners ... e 1071872017 v e | e e 2,838 .. 5,372,157 |...
000000-00-0 Affinity Asia Pacific Fund V L.P. . .|Affinity Equity Partners . ... 1171772017 ... ... 212,174 .5,499,214 |...
000000-00-0 . ..|Brynwood Partners VIII Brynwood Par tners ..12/15/2017 . ..81,205 |.. ... 895,228
000000-00-0 Equistone Partners Europe Fund VI, L.P. ..|Equistone Partners Europe ... .|....02/01/2018 ... ...290,484 1,810,450 |...
000000-00-0 ......... Redview Capital 11 L.P. ... .| Redview Capital . |---.08/29/2018 ... ...2,351,588 |...
000000-00-0 ......... Energy Spectrum VIII LP ... Wilmington . ..|Energy Spectrum Capital ... .|....11/01/2018 ... ... 4,782,758 |...
000000-00-0 GSO Energy Select Opportunities Fund |1 LP .. Wilmington . .[Blackstone Credit .... ....11/09/2018 ... . .. 17,169,082 |...
000000-00-0 . Lime Rock Partners VIII, L.P Lime Rock Partners ... ..10/31/2018 . 124,197 |.. 1,468,105
000000-00-0 TSE8 L.P. weeeeeeiiiieeeeee WiImington . ..| TSG Consumer Partners .. o |---.10/25/2018 ... ... 148,300 1,267,628 |...
000000-00-0 Lovel | Minnick Equity Partners V, LP ... . [Wilmington .... .[Lovel | Minnick Partners .. ....11/16/2018 ... ... 912,491 1,386,877 |...
000000-00-0 . ..|Kinderhook Capital Fund VI, L.P. ... . |Wilmington . Kinderhook Industries .. ..01/08/2019 . . 1,035,243 |.. 6,155,112
000000-00-0 . ..|Genstar Capital Partners IX, L.P. Wilmington . Genstar Capital .......... ..01/28/2019 . .. 64,299 |.. 2,887,981
000000-00-0 . ..| Investindustrial VII L.P. . Investindustrial Advisors Limited . ..03/26/2019 . .393,949 |.. 9,090,651
000000-00-0 . .| Trident VIII, L.P. ... Wilmington . Stone Point Capital .. ..04/16/2019 . . 1,106,440
000000-00-0 Warburg Pincus China-Southeast Asia Il, L.P. .. Wilmington .... .[Warburg Pincus .|....04/29/2019 ... ... 4,200,000 |...
000000-00-0 HPS Mezzanine Partners 2019, L.P. .. Wilmington .... .[HPS Investment Partners ....06/21/2019 ... .. 3,985,258 |...
000000-00-0 . Green Equity Investors VIII, L.P. . Wilmington . Leonard Green & Partners . ..10/03/2019 . 1,964,332
000000-00-0 . FirstMark Capital V, L.P. ......... Wilmington . FirstMark Capital .... ..09/27/2019 . ...315,000
000000-00-0 ......... venBio Global Strategic Fund II1, L.P Wilmington .... .| venBio Partners ...12/18/2019 ... ... 307,517 |...
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Black Diamond Capital Opportunity Fund V, L.P. .. Wilmington .... .|Black Diamond Capital Management ....10/29/2019 ... . 1,397,693 7,066,736 |... ...0.035
000000-00-0 . ..|Trivest Growth Investment Fund II, L.P. . |Wilmington . Trivest Partners ... ..12/05/2019 . 114,274 .. .2,449,540 0.018
000000-00-0 . ..|Meritech Capital Partners VII, L.P. . | Wilmington . Meritech Capital Partners ..05/05/2020 . . .825,000 |.. ... 137,500 0.013
000000-00-0 . ..| DPE Deutschland Fund IV, LP . Wilmington . DPE Deutsche Private Equity ..07/13/2020 . .3 . 158,006 |.. 8,906, 122
000000-00-0 CCV Fund 11 LP . ..{China Creation Ventures o |---.09/22/2020 ... |...... 1 .. 145,778 2,070,516 |...
000000-00-0 CIVC Partners Fund VI, LP . | Wilmington .... .| CIVC Partners ....09/14/2020 ... {...... 3 2,048,628 |...
000000-00-0 . ..| Andreessen Horowitz Fund VI1-Q, L.P. Wilmington . Andreessen Horowitz .. ..10/20/2020 . A ...360,000
000000-00-0 . ..|Core Industrial Partners Fund II, LP . Wilmington . CORE Industrial Partners . ..01/13/2021 . .3 ... 148,325
000000-00-0 Brightstar Capital Partners Fund |1, L.P. Wilmington .... ..|Brightstar Capital Partners ... .|....02/01/72021 ... |...... 3 8,712,262 |...
000000-00-0 Amulet Capital Fund I1, L.P. .cocvurrennnns Wilmington .... .[Amulet Capital Partners .. ....03/31/2021 ... |...... 3 s 5,809,670 |...
000000-00-0 . ..|venBio Global Strategic Fund 1V, L.P. WiImington . venBio Partners .......... ..04/30/2021 . A .387,682 |.. 3,586,440
000000-00-0 . ..|Meritech Franchise Fund L.P. ..... Wilmington . Meritech Capital Partners ..05/06/2021 . A .480,000 |.. 1,040,000
000000-00-0 Thompson Street Capital VI, L.P. ... . |Wilmington .... .| Thompson Street Capital Partners .. . |....04/20/2021 ... |...... 3 ... 167,714 7,312,930 |...
000000-00-0 SVP Special Situations Fund V, LP .|Strategic Value Partners .... . )....04/27/2021 ... .... 1,350,000 3,600,000 |...
000000-00-0 Primus Capital Fund IX, LP ..|Primus Capital o|eee 1172472020 ... .... 3,810,598 .. 7,486,676 |...
000000-00-0 STG Allegro, L.P. ..ccuuneen ..| Symphony Technology Group ... ....06/16/2021 ... .... 942,085 9,317,362 |...
000000-00-0 . ..|Felicis Focus Fund I, L.P. WiImington . Felicis Ventures ..07/15/2021 . .120,000 |.. ...720,000
000000-00-0 . ..| GED Growth Fund, LP Wilmington . GED Investors . ..08/12/2021 . . 247,217 |.. ...370,307
000000-00-0 QED Fund VII, LP Wi Imington .... ..|GED Investors . o |---.07/29/2021 ... .... 183,134 1,136,095 |...
000000-00-0 Boldstart Fund VI, L.P. ......ccceeeee. .|BOLDstart Ventures ... ....10/22/2021 ... ....525,000 ...700,000 |...
000000-00-0 . ..| GTCR Strategic Growth Fund I, L.P. WiImington . GTCR ..10/26/2021 . .892,000 |.. 4,427,000
000000-00-0 Kinderhook Capital Fund VII, L.P. .. Wilmington .... ..|Kinderhook Industries .. . |....10/19/2021 ... ....519,563 4,193,549 |...
000000-00-0 Trident IX, L.P. ...... Wi Imington .... .| Stone Point Capital .. ....12/06/2021 ... ....206,017 1,344,239 |...
000000-00-0 . ..|AH Bio Fund IV, L.P. . Wilmington . Andreessen Horowitz .11/29/2021 . . 162,500 |.. 1,592,500
000000-00-0 . ..| Andreessen Horowitz Fund VIII, L.P. Wilmington . Andreessen Horowitz 1172972021 . .. 85,000 |.. ...807,500
000000-00-0 . ..| Andreessen Horowitz LSV Fund I11, L.P Wilmington . Andreessen Horowitz .. 1172972021 . .165,000 |.. ...660,000
000000-00-0 . .| CRV XIX, LP .... WiImington . CRV .. ..01/06/2022 . . 433,125 |.. 3,300,000
000000-00-0 . ..|CRV Select Fund II, LP . Wilmington . CRV ..... ..01/06/2022 . . 116,083 |.. 3,374,968
000000-00-0 . ..|Battery Ventures XIV, L.P. .. WiImington . Battery Ventures ..02/07/2022 . .680,000 |.. 9,792,000
000000-00-0 . ..|Battery Ventures Select Fund II, L.P. Wilmington . Battery Ventures ..02/07/2022 . .100,000 |.. 1,100,000
000000-00-0 . L ONK Fund 1V, L.P. e Wilmington . Andreessen Horowi tz ..02/17/2022 . .260,000 |.. 1,202,500
000000-00-0 . ..|HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 . Wilmington . HarbourVest Partners ..12/08/2021 . 11,440,000 |.. .. 69,712,500
000000-00-0 Gainline Equity Fund 11 LP Wi Imington .... ..|Gainline Capital Partners ... o |---.00/24/2021 ... .... 1,647,351 ...9,663,115 |...
000000-00-0 FirstMark Capital OF IV, L.P Wilmington .... .|FirstMark Capital .... ....03/03/2022 ... ....420,000 5,565,000 |...
000000-00-0 . ..|FirstMark Capital VI, L.P. .. WiImington . FirstMark Capital . ..08/03/2022 . .540,000 |.. 4,488,750
000000-00-0 . ..|Trivest Discovery Fund Il, L.P Wilmington . Trivest Partners ..03/14/2022 . .167,6% |.. 7,185,726
000000-00-0 Trivest Fund VII, L.P. .......... Wi Imington .... ..|Trivest Partners ... o |---.03/14/2022 ... ....111,082 .. 12,613,611 |...
000000-00-0 Jade Equity Investors Il, L.P. ..... Wilmington .... .|Leonard Green & Partners .... ....02/04/2022 ... . 2,129,740 .. 11,364,589 |...
000000-00-0 . ..|Green Equity Investors IX, L.P. . Wilmington . Leonard Green & Partners . ..02/04/2022 . .732,430 |.. 2,124,702
000000-00-0 . ..|Windrose Health Investors VI, L.P. Wilmington . WindRose Health Investors ..03/02/2022 . . 159,421 |.. 7,573,161
000000-00-0 Meritech Capital Partners VIII L.P. .. . [Wilmington .... .[Meritech Capital Partners ... .]....03/31/2025 ... 8,278,750 |...
000000-00-0 Columbia Capital Equity Partners VIII-A, L.P. . |Wilmington .... .| Columbia Capi tal ....07/28/2022 ... .3,048,7% .. 15,462,913 |...
000000-00-0 . STG VI, LPe e Wilmington . Symphony Technology Group ..09/15/2022 . .260,648 |.. .. 20,387,204
000000-00-0 . ..| Accel-KKR Capital Partners VII LP . Wilmington . Accel-KKR ......... ..02/06/2025 ... [o.eee. Beeiiii e 125,780 [ .. 8,874,220
000000-00-0 . ..|Sverica Capital Partners VI-A LP Wilmington . Sverica Capital .... ..01/30/2023 . . 4,022,316 |.. .. 18,392,368
000000-00-0 . ..|Anulet Capital Fund I11, L.P. . Wilmington . Amulet Capital Partners ..01/26/2023 . .3,612,370 |.. .. 15,598,456
000000-00-0 . ..|Felicis Ventures IX, L.P. . |Wilmington . Felicis Ventures ... ..01/25/2023 . .130,000 |.. 1,365,000
000000-00-0 . ..| Theory Ventures, L.P. ... . | Wilmington . Theory Ventures . ..12/12/2022 . 416,900 |.. 2,440,900
000000-00-0 . ..|Brynwood Partners IX L.P. Wilmington . Brynwood Par tners ..02/07/2023 . . 5,193,400 |.. .. 12,569,952
000000-00-0 . ..|Seidler Equity Partners VIII, Wilmington . Seidler Equity Partners ..03/06/2023 . .297,000 |.. .. 13,090,500
000000-00-0 . ..| QED Fund VIII, LP ........ Wilmington . QED Investors . ..04/14/2023 . . 1,244,190 |.. 6,377,940
000000-00-0 . ..| QED Growth Fund I, LP . Wilmington . GED Investors . ..04/14/2023 . .421,361 |.. 3,675,007
000000-00-0 ......... Trivest Recognition Fund, L.P. Wilmington .... .| Trivest Partners .. |....06/30/2023 ... 54,405 3,309,367 |...
000000-00-0 ......... Radical Ventures 111, L.P. ..ooooiiiiuieiiiiiiiiiiiiiiiiiiieiicciiiiiiiies | eiieeeeeeiiiiii e Radical Ventures ...........ccccoiiiiiiniiiiiiiiiiniiiiiiiiiiiiinss |oviiiieee s ceveeeans L..07/31/2028 L Lo [ 207,574 oo o 2,350,875 [.uveeiiiinnnnns 0.009
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000000-00-0 Five Elms Fund VI, LP . | Wilmington .... ..22,799,8% |...
000000-00-0 . ..|CIVC Partners Fund VII, L.P. .. Wilmington . .3 . 1,400,601 .. 16,892,057
000000-00-0 . ..|Graycliff Private Equity Partners V LP . Wilmington . .3 .. 21,563,174
000000-00-0 . ..|Lee Equity Partners IV, L.P. Wilmington . .3 . 2,763,879 |.. .. 16,329,224
000000-00-0 . S PIUral 11 SO8P i ies | e A . 559,423 |.. 3,519,605
000000-00-0 . ..| AH American Dynamism Fund I, L.P. Wilmington . A .. 52,500 |.. ...607,500
000000-00-0 . ..| Andreessen Horowitz Fund IX - Al Applications, L.P. . Wilmington . 1 .. 87,750 |.. 2,398,500
000000-00-0 . ..| Andreessen Horowitz Fund IX - Al Infrastructure, L.P. . Wilmington . A 219,375 |.. 3,071,250
000000-00-0 . ..| Andreessen Horowitz LSV Fund IV, L.P. ..... Wilmington . . 1 438,750 |.. 7,129,688
000000-00-0 Transpose Platform BOV I1, L.P. Class A .. Wilmington .... ..|Blackstone Private Equity .. 1 . 1,114,889 6,362,966 |...
000000-00-0 Transpose Platform BOV I1, L.P. Class B .. Wilmington .... .|Blackstone Private Equity .. 1 .... 355,359 1,767,895 |...
000000-00-0 . ..|Vance Street Capital IV, L.P. ....... Wilmington . Vance Street Capital . .3 .836,731 |..

000000-00-0 venBio Global Strategic Fund V, L.P Wilmington . 1 .... 264,449 .. .
000000-00-0 Radical Ventures Growth Fund I, L.P. ... . 1 ... 7,602,111 |...
000000-00-0 . ..|Resurgens Technology Partners III, L.P. Wilmington . Resurgens Technology Partners .3 .200,115 |.. .. 22,092,656
000000-00-0 . . |TSCP CV 11, L.P. .......e Wilmington . Thompson Street Capital Partners .. 33,460 |.. 2,252,864
000000-00-0 . ..| Cogenuity Fund I, L.P. WiImington . . .. 15,921,603
000000-00-0 . ..|LEP CP Co-lnvest, L.P. .cceeviiiiiiiiiiiiiiiiiiiecccciiiineccciiieeees | eeeeeiins 1,008,488
000000-00-0 Hometown Food Holdings, LLC .... Wilmington . . ... 2,365,066 |...
000000-00-0 ......... High Street Value Fund I, L.P. ..ociviiiniiiiniinnnns Wilmington .... .[High Street Value Fund I, G.P. .. .... 3,097,402
000000-00-0 ......... HPS Special Situations Opportunity Fund II, L.P. .. |Wilmington . .|HPS Investment Partners .... 6,871,604 ..68,155,837 |...
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 79,813,310 757,268,939
000000-00-0 ......... Aegon LIHTC Fund 55 , LLC eevunveenieieeeei e e e e e eees Wilmington Aegon Asset Management .........c.oeveeivviiiiiiiineiiineeiineieies foeneeeen s vevneeenn [20a0973072018 L feeeenn e e 25,108 |eeeueineenieeeeieeeeieeneene Joeerereeeeann 1,637,890
000000-00-0 ......... Alliant Tax Credit Fund 117, LP Wilmington .... ..|Walker and Dunlop Investment Partners .. .. 20,554,571 |...
000000-00-0 ......... CREA Corporate Tax Credit Fund 85, LP .. Wilmington .... ..|City Real Estate Advisors ... 464,368 |...
000000-00-0 ......... CREA Corporate Tax Credit Fund 91, LP .. Wilmington .... .|[City Real Estate Advisors .. - ... 8,452,338 |...
000000-00-0 . ..|Red Stone Equity Fund 103, LP ............. . | Wilmington . . 1,495,108 |.. .. 24,237,862
000000-00-0 . ..|Red Stone Equity-Fund 95 Limited Partnership Wilmington . . 3,062,761 |.. ..10,617,725
000000-00-0 .........]WNC Institutional Tax Credit Fund 56 LP . | Wilmington ... ... 840,559 .. 31,229,647 |...
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 11,717,686 97,194,401
000000-00-0 ......... Core Senior Lending Fund Il Feeder, L.P. - Equity Tranche ........... Wilmington .... .|HPS Investment Partners .. .... 2,275,367 ..90,000,000 |...
000000-00-0 . ..|HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche [Wilmington . HPS Investment Partners 14,486,759 |.. ..60,988,317
000000-00-0 ......... HPS Specialty Loan Fund VI Feeder, L.P. - Equity Tranche ............ Wilmington .... .|HPS Investment Partners .. .. 12,496,844 .114,549,187 |...

HPS Sustainability and Energy Transition Fund, L.P. - Equity

000000-00-0 ......... TEANCNE vueeeeeeeeeeet et et et et e et e e e e et et e eeeneeneenneeneeneennenns Wilmington wuueveeesieesieis e HPS Investment Partners ..........cocceeeeeueeenenneeneennennenns Joweeeeenes weveenen 00573072023 o fevniins v et e 5,000,000 fo.ueeuennieneineiieiieieeies feeeeiiiiiien 45,000,000
5499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 34,258,970 310,537,504

000000-00-0 ......... [ ...

5699999. Any Oth

er Class of Assets - Unaffiliated

000000-00-0 ......... |Guardian Acquisition |1 LLC ..iieiiieiiiiiiiiiie e e e e erenie s

................. 35,194,500

5799999. Any Oth

er Class of Assets - Affiliated

35,194,500

6899999. Total - Unaffiliated 125,789,966 1,165,000, 844
6999999. Total - Affiliated 36,366,917 4,604,844
7099999 - Totals 162, 156,883 1,169,605,688
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Identification Name or Description City State Nature of Disposal Acquired Date crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... North Bridge Venture Partners VI, L.P . [Wilmington .... ....|CAPITAL DISTRIBUTION ....11/04/1999 ...|....01/24/2025 ...|. .. e |- VU S 52,792 | 52,792 |... JUTR IO (20,940)
000000-00-0 ..... North Bridge Venture Partners V Wilmington .... . .| CAPITAL DISTRIBUTION .. ....09/21/2001 ...]....01/24/2025 ... ..o 83,754 [oooiiiiiiinnins i Lo e L e 43,754 |........ 43,754 P PP (26,817),
1999999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (Includlng Non-Registered Private Funds) - Common Stocks -

Unaffiliated 96,546 96,546 96,546 (47,757),
000000-00-0 ..... G-M JOINT VENTURE ...eovreeeeeeeineeeeeeeeeeees Nashville ..ooeeveeieiieiniiaees G-M JOINT VENTURE ...covveeiiieiniiieeeees ....09/01/1989 ...|....03/31/2025 ...|........ 1,251 | o e e e e [ 41,251 |........ 41,251 | o e et (441,751)
000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC . | Chelsea CHESLA PLACE APARTMENTS, LLC ... ....08/16/2018 ...|....08/31/2025 ...|....... 284,834 |...

000000-00-0 ..... REIGL Maple Culebra Market LLC San Antonio .|REIGL Maple Culebra Market LLC . 111772022 .03/31/2025 .. .605,884
000000-00-0 ..... Hartley View Partners LLC Inman ....... .|Hartley View Partners LLC ....09/15/2023 ...|....03/31/2025 ...|. .340,000 |... .. T
2299999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (Includln Non-Registered Private Funds) - Real Estate - Affiliated 1,271,968 1,271,968 1,271,968
000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. . |Wilmington .... ... DE.........| CAPITAL DISTRIBUTION ....04/13/2011 ...]....03/18/2025 ...|....... 855,897 |... T 855,897 |....... 855,897 |...
000000-00-0 ..... Green Equity Investors VI, L.P. . [Wilmington .... .| CAPITAL DISTRIBUTION ...12/15/2011 ...]....03/31/2025 ...|.......720,670 |... P TP 720,670 |....... 720,670 |...
Global Infrastructure Partners || - A L. P
000000-00-0 ..... .. [Wilmington .... ....|CAPITAL DISTRIBUTION ....06/29/2012 ...|....08/03/2025 ...|..uun 229,604 [.ooieeeeiniiiies oo foeeeeeee e e e [0 220,604 ... 229,604 |...
000000-00-0 ..... Warburg Pincus Energy .. ... [Wilmington . .|CAPITAL DISTRIBUTION .. ..05/01/2014 . .02/13/2025 .. . 756,300 A 756,300
000000-00-0 ..... Lovell Minnick Equity Partners IV, L.P. .... [Wilmington .... ....|CAPITAL DISTRIBUTION ....10/28/2014 ...]....01/09/2025 ...|....... 307,373 |... e |eeennnn 307,373 . 307,373 |...
000000-00-0 ..... Foundation Capital VIII, L.P. .... . ... |CAPITAL DISTRIBUTION ....06/16/2015 ...]....08/12/2025 ...|......... 2,718 |... [T F 2,718 |......... 2,718 |... oo |- (6,115,947)
000000-00-0 ..... Genstar Capital Partners VII, L.P. ... [Wilmington . .| CAPITAL DISTRIBUTION ...07/02/2015 ...|....02/26/2025 ...|....... 181,897 |... P TP 181,897 |....... 181,897 |... N IO (72,016),
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... Series 2 .. Wilmington . .| CAPITAL DISTRIBUTION .. ..09/23/2015 . .02/03/2025 .. 2,048,602 . |.... 2,048,602 |.... 2,048,602 .
000000-00-0 ..... TSG7 L.P. A . Wilmington . .|CAPITAL DISTRIBUTION .. ..11/20/2015 . .01/24/2025 .. 1,997,233 1,997,233 |.... 1,997,233 (1,719,764),
000000-00-0 ..... Redview Capital ......ccovveieiierminiiiieciniies | ceveinnnns .| CAPITAL DISTRIBUTION .. ..11/20/2015 . .03/27/2025 .. . 271,944 .. 271,944 |. 271,944 .(30,828),
000000-00-0 ..... TSG7, L.P. B . Wilmington . .|CAPITAL DISTRIBUTION .. ..11/20/2015 . .02/14/2025 .. .. 51,757 51,757 |. . 51,757 .
000000-00-0 ..... Warburg Plncus rivate Equity Wilmington .... .| CAPITAL DISTRIBUTION ...11/19/2015 ...]....03/13/2025 ...|....... 284,400 |... 284,400 |....... 284,400 |... ,000)
Harbourvest Guardian Co- Investment Fund L P
000000-00-0 ..... |+eevemniiiiiirniiniiiiiri e Wilmington CAPITAL DISTRIBUTION ....12/11/2015 ...]....02/07/2025 ...|....... 625,826 [...eeeeeennins Joeeemnnieeeeenn feeeeeeeeenieees e e e [, 625,826 ... 625,826 ... (7,294,174)
000000-00-0 ..... Battery Ventures XI, L.P. Wilmington .... ....|CAPITAL DISTRIBUTION ...02/16/2016 ...|....02/04/2025 ... ... 274,872 [ceviviiiinnnins Jovvnniiniiiinn fooniiiiiiis i [ e [ 274,872 ) 274,872 |... PR SO (655,664)
000000-00-0 ..... Battery Ventures XI Side Fund, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .02/04/2025 .. .. 22,716 .22,716 ... (436,259)
000000-00-0 ..... FirstMark Capital IV, L.P. .......... Wilmington . .|CAPITAL DISTRIBUTION .. . .02/13/2025 .. .674,029 A 674,029 (3,987,956)
000000-00-0 ..... GSO Capital Opportunities Fund I11 ... .. [Wilmington .... ....|CAPITAL DISTRIBUTION ....06/17/2016 ...|....02/26/2025 ...|...... 989,071 [ooeeeeimmiiiiies Jemnneeeeeennn oo e e e [001022989,071 | 989,071 |... R AP (444,419)
000000-00-0 ..... HPS Mezzanine Partners 111, L.P. .............. Wilmington .... ....|CAPITAL DISTRIBUTION ....07/11/2016 ...)....02/25/2025 ...|....... 101,705 [..oooiiiiniiins Jovvnnniiiininn oo s [ e [ 101,705 |l 101,705 |... ... (3,107,271)
000000-00-0 ..... Global Infrastructure Partners I11 A/B Wilmington . .| CAPITAL DISTRIBUTION .. ..07/08/2016 . .03/17/2025 .. .. 74,885 . 74,885 ...(633,793)
000000-00-0 ..... Trident VII, L.P. .. Wilmington . .|CAPITAL DISTRIBUTION .. ..12/21/2016 . .01/31/2025 .. . 167,258 A 167,258 (106,877),
000000-00-0 ..... Upfront VI, L.P. ... .. [Wilmington .... ....|CAPITAL DISTRIBUTION ....06/02/2017 ...|....01/09/2025 ... |eeuuueeii8,562 [ooeeeiiniiiiies e oo e e e [ 6,562 | 6,562 |... [ PO (49)
000000-00-0 ..... 18Q Global Infrastructure Fund I1, L.P. .....|Wilmington .... ....|CAPITAL DISTRIBUTION ...06/27/2017 ...]....08/31/2025 ...|....... 644,891 |... 644, 891 644,891 |[... ... (1,034,637)
000000-00-0 ..... Primus Capital Fund VIII, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. .02/10/2025 .. ,003,645 .. 1,003,645 |. ,003,645 .. (1,819,742)
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. ...coooeees | wonnnnnnnns . | CAPITAL DISTRIBUTION .. .01/24/2025 .. JRZJNC101 N Y R R N ) R R 2,609 |.
000000-00-0 ..... Battery Ventures XII Side Fund Wilmington . .| CAPITAL DISTRIBUTION .. .02/07/2025 .. . 297,415 .. 297,415 |. (266,939)
000000-00-0 ..... Battery Ventures XII . Wilmington . .|CAPITAL DISTRIBUTION .. .02/07/2025 .. . 339,625 . (18,252),
000000-00-0 ..... Redview Capital Il L. P [ [ .| CAPITAL DISTRIBUTION .. .01/13/2025 .. . 156,731
000000-00-0 ..... GSO Energy Select Opportunities Fund Il LP Wilmington . .|CAPITAL DISTRIBUTION .. .03/24/2025 .. 411,669
000000-00-0 ..... Lime Rock Partners VIII, L.P. wcooviviiiiiies | veviiens .| CAPITAL DISTRIBUTION .. .03/13/2025 .. . 229,792 ...(723,386)
000000-00-0 ..... Lovell Minnick Equity Partners V, LP .. [Wilmington . .|CAPITAL DISTRIBUTION .. . .03/14/2025 .. .973,818 (2,204,602)
000000-00-0 ..... Genstar Capital Partners IX, L.P. ............ Wilmington .... ....|CAPITAL DISTRIBUTION ....01/28/2019 ...|....03/07/2025 ...|........ 90,175 |... s s JUT PO (135,262)
000000-00-0 ..... Andreessen Horowitz LsV Fund I, L.P. ........ Wilmington . ....|CAPITAL DISTRIBUTION ...03/26/2019 ...|....02/06/2025 ...|....... 125,497 |... 125,497 125,497 |... PR SO (393,840)
000000-00-0 ..... Investindustrial VII L.P. N IR .| CAPITAL DISTRIBUTION .. .01/06/2025 .. ,308,361 .. 1,308,361 |. ,308,361
000000-00-0 ..... Trident VIII, L.P. ...eeeees ... [Wilmington . .|CAPITAL DISTRIBUTION .. . . .02/07/2025 .. .663,389 ..663,389 |.......663,389 (352,180)
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. ............ Wilmington .... .| CAPITAL DISTRIBUTION ...06/21/2019 ...|....03/31/2025 ...|....... 430,082 |... 430,032 |....... 430,032 |... R AP (760,643)
Davidson Kempner Long-Term D|stressed
000000-00-0 ..... Opportunities Fund V, L.P. Wilmington .... ....|CAPITAL DISTRIBUTION ....08/20/2019 ...|....08/27/2025 ...|.... 1,737,061 |... 1,787,061 |.... 1,737,081 [ooeeeeeeeieeee Joemeeeeeeene foeeeeei e
000000-00-0 ..... Green Equity Investors VIII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. ..10/03/2019 . .01/23/2025 .. . 450,59 ... 450,595 (110,557)
000000-00-0 ..... Jade Equity Investors, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. ..10/03/2019 . .01/15/2025 .. .686,851 686,851 ... (1,598,850)
000000-00-0 ..... venBio Global Strategic Fund || ... [Wilmington .... .| CAPITAL DISTRIBUTION ...12/18/2019 ...|....08/19/2025 ...|....ueu 81,755 [coiiiiiiiiiiins v feeneiiiiiiins v e s e 61,755 | 61,755 PR SO (109,787),
Black Diamond Capital Opportunlty Fund V
000000-00-0 ..... L P i Wilmington ...ooovvvvnniiiiiinnnnns fovvnnnnns DE......... CAPITAL DISTRIBUTION ...oovvvvvnnniiiinnnnns ....10/29/2019 ...|....01/30/2025 ...|........ 76,709 [.ooivvvvvninnns Jovvvnninnnnnnnnn fooninniiiiinnnns Jovviiinnnnniinns foviiiin Jovviiinnniiiinn [ 76,70 |........ 76,709 [.oooiivivninnns Jovvninniiniinns foovviiiiiiinnnns Jovnnns (333,007)
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000000-00-0 ..... Trivest Discovery Fund | L.P. Wilmington . . ....|CAPITAL DISTRIBUTION ....12/05/2019 ...|....03/18/2025 ...|....... 377,469 |... .. e |- P TP 377,469 |....... 377,469 |... R AP (932,841)
000000-00-0 ..... SVP Dislocation Fund, L.P. ..... N I . | CAPITAL DISTRIBUTION .. .03/07/2025 .. 1,141,242 1,141,242
000000-00-0 ..... Brightstar Capital Partners Fund I, L.P. .. [Wilmington . .| CAPITAL DISTRIBUTION .. .01/30/2025 .. . 239,772 239,772
000000-00-0 ..... Anulet Capital Fund I1, L.P. .. ... [Wilmington . .|CAPITAL DISTRIBUTION .. .01/10/2025 .. .. 81,972 . 81,972
000000-00-0 ..... CNK Fund 11, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .01/14/2025 .. U K N .13
000000-00-0 ..... STG Allegro, L.P. . | CAPITAL DISTRIBUTION .. .03/26/2025 .. . 338,258 .. 338,258 |. 338,258
000000-00-0 ..... Trident IX, L.P. Wilmington .... .| CAPITAL DISTRIBUTION .. .01/27/2025 .. .. 55,467 55,467 |. . 55,467
000000-00-0 ..... Stork SPV, L.P. .... Wilmington . .|CAPITAL DISTRIBUTION .. .01/10/2025 .. . 44728 44,728 |. L4478
000000-00-0 ..... FirstMark Capital VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .02/10/2025 .. 177,031 . 177,031 ). 177,031
000000-00-0 ..... Anulet Capital Fund I11, L.P. . ... [Wilmington .... . ....|CAPITAL DISTRIBUTION ....01/26/2023 ...|....02/14/2025 ...|........ 17,282 |... .. R [ R 17,282 |........ 17,282
000000-00-0 ..... Radical Ventures Growth Fund |, L.P. ...coco [ toiviiiiiiiiiiiniiiiiiiniiiins Jorrnenneneceninnnnns CAPITAL DISTRIBUTION ....eevvvvnnreaennnnnns ....06/05/2024 ...]....01/09/2025 ...|....... 283,959 |- eevvnineeernnn foeneeeeenniinees Jeerenieeeereenn foeneeeciiiiines e o | 283,959 |....... 283,959 |.eevviiieiiinn foreeieieiis
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 23,093, 129 23,093,129 | 23,093,129 (39,659,477)
Credit Value Fund VII Feeder, L.P. - Equity |
000000-00-0 ..... Tranche ...oiivieeeeiiiiiiiniiiiiiiiieiinieecinennes Wilmington ...ooovvvvvniiiiivnnnns fovvennnns DE......... CAPITAL DISTRIBUTION ...ovvvvvvnnniiiinnnnns ....06/01/2022 ...]....08/12/2025 ...]... 12,882,851 [.....ccvvuunnnns Jovunnnnniiinnnn foovvvviiiiinnnns Jovviinniniiinns Lo o ... 12,882,851 ... 12,882,851 |...cevvuniiiiinn fovonniiiiiininns fovviiniinnnnnns ... (5,280,686)
5499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 12,882,851 12,882,851 | 12,882,851 (5,280,686)
000000-00-0 ..... Fayetteville RG Solar, LLC (ReneSola) ...... Wilmington ...ooovvvveeviiiiiinninns fovvennnns DE......... Fayetteville RG Solar, LLC (ReneSola) |[....11/30/2018 ...|....01/24/2025 ...|........ LRI L R R ) R ) RN RN 81,815 |........ 81,815 [oooiiiiiiiiiies v [ e
USB RETC Fund 2018-11, LLC (Cap Dyn NC)
000000-00-0 ..... USB RETC Fund 2018-11, LLC (Cap Dyn NC) ..... |Wilmington . - ..07/31/2018 . .01/03/2025 ..
000000-00-0 ..... RG Waseca Solar LLC (Geronimo I1) ............ Wilmington .... .|RG Waseca Solar (Geronimo I1) ....... ....09/30/2018 ...|....02/28/2025 ...|.
Advantage Capital Solar Partners II, LLC
000000-00-0 ..... Advantage Capital Solar Partners II, LLC ... [Wilmington .... . ...10/31/2018 ...|....01/15/2025 ...|....... 110,058 |...
USB RETC Fund 2019-1, LLC (Duke North UsB
000000-00-0 ..... Rosamond) . |Wilmington .... ... | Rosamond) ....04/25/2019 ...|....02/05/2025 ...|........ 35,741 |...
000000-00-0 ..... RG Granite Solar, LLC (Green Street) ......... [Wilmington .... .|RG Granite Solar, LLC (Green Street) ... |....03/22/2019 ...|....03/28/2025 ...|....... 290,515 |...
RBC-VSF 26 Holding Company, LLC (Vivint)
000000-00-0 ..... RBC-VSF 26 Holding Company, LLC (Vivint) ... |Wilmington .... Y ....07/08/2019 ...|....01/16/2025 ...|....... 147,501 |... .. R ceve |eeenn. 147,501 ool 147,501 |...
000000-00-0 ..... RG Roanoke Solar, LLC (Greenbacker) Wilmington . .|RG Roanoke Solar, LLC (Greenbacker) .... |....09/17/2019 . .01/17/2025 .. .. 76,403 N . . . 76,403
000000-00-0 ..... RG Nittany Solar, LLC (Lightsource BP) ...... [Wilmington .... ....|RG Nittany Solar, LLC (Lightsource BP) |....08/28/2019 ...|....01/17/2025 ...|....... 333,604 |....ccovvviiries Jorvorrnnrinnnnns Joovrvnniininnnes foveenieiiiinens Joovevviinninees foeeeneeveiinnnn |00 333,604 | 333,604 |...
000000-00-0 ..... RBC-Fern Holding Company, LLC (Bayla) ....... Wilmington .... ....|RBC-Fern Holding Company, LLC (BayWa) .. |....12/18/2019 ...|....01/15/2025 ...|. 210,529 e e e e e s e 10,529 | 10,529 |...
000000-00-0 ..... RG Mankato Sotar, LLC (Geronimo I11) ... [Wilmington . .|RG Mankato Sotar, LLC (Geronimo I11) . ..04/15/2020 . .02/14/2025 .. . 97,927
000000-00-0 ..... RG Haberdasher Solar, LLC (CarVal) Wilmington .... .|RG Haberdasher Solar, LLC (CarVal) ...... ....04/15/2021 ... |....01/31/2025 ... |oeeuuesi 72,357 [ooeeeeeiiiiiie e oo s foeeee | [ 72,357 | 72,357
USB RETC Fund 2021-3, LLC (LGS V - IGS USB RETC Fund 2021-3, LLC (LGS V - 1GS
000000-00-0 ..... Residential) ... Wilmington .... .|Residential) . oo |-...08/29/2021 ... |....02/28/2025 ... |eeuus 143,237 [ooeeiiiiiiies e oo s [ e e 143,237 |....... 143,237
Advantage Capital Solar Partners IV, LLC
000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... [Wilmington ....oooeiiieimmmmiiiiees e DBt | ....08/26/2021 ...|....01/15/2025 ...|....... 104,928 [oeeeeeeeeee e oo e e e [ 104,928 |....... 104,928
USB RETC Fund 2022-6, Llc (LGS VI - 1GS USB RETC Fund 2022-6, Llc (LGS VI - 1GS
000000-00-0 ..... Residential) Wilmington .... ....|Residential) .. |-...01/28/2022 ...]....01/31/2025 ...|....... 109,069 |... VT S 109,069 |....... 109,069 |...
000000-00-0 ..... RG Badger Solar, LLC (SunVest) .. [Wilmington .... ....|RG Badger Solar, LLC (SunVest) . .. |....10/07/2022 ...|....01/24/2025 ...|.......216,357 |... .. T TP 216,357 |....... 216,357 |...
5699999. Any Other Class of Assets - Unaffiliate 1,998,260 1,998,260 1,998,260
6899999. Total - Unaffiliated 38,070,786 38,070,786 [ 38,070,786 (44,987,919)
6999999. Total - Affiliated 1,271,968 1,271,968 1,271,968 (802,872)
7099999 - Totals 39,342,754 39,342,754 | 39,342,754 (45,790,791)
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912810-UE-6 US TREASURY N/B BONDS ~ 4.500% 11/15/54 ..ooooiiiiiiiiiiiii [ 03/05/2025 ..... ALLIANCE BERNSTEIN ... .... 10,543,831 |. ....10,800,000 |... ..125,423 [1.A ... .
91282C-MD-0 . .| US TREASURY N/B NOTES ~ 4.375% 12/31/29 ......01/15/2025 . ROYAL BANK OF CANADA . . 33,342,855 |. . 33,450,000 |. . 64,682 (1.
91282C-MM-0 US TREASURY N/B NOTES  4.625% 02/15/35 .oiiiiiiiiiiiiiiiiiiiie e [ 03/06/2025 ..... ALLIANCE BERNSTEIN ... 7,843,153 [, 7,660,000 |... . 19,573 [1.A ... .
0019999999. Subtotal - Issuer Credit Obl|gat|ons U.S. Government Obligations (Exempt from RBC) 51,729,839 51,910,000 209,678 XXX
46514Y-8A-8 . ..|STATE OF ISRAEL GOVT NATIONAL ~ 5.375% 02/19/30 ......eevvveriiiiiiiiiiiiiiiiiiieiiieiceeeeecieeeeeseeeenneeens Joeeed 02/11/2025 L o PP POPOPPPPOPPPPPPN R R 1. 7. Y £ T 1,338,000 |... 1.F FE ..
48129V-AD-8 . ..| DEVELOPMENT BANK OF KAZA AGENCY DEBENTURES  5.625% 04/07/30 . 03/27/2025 . ALLIANCE BERNSTEIN . 1,170,000 2.BFE ..
715638-BM-3 . ..|REPUBLIC OF PERU GOVT NATIONAL  5.625% 11/18/50 01/30/2025 . ALLIANCE BERNSTEIN . 2,460,000 2.BFE ..
731011-AZ-5 . ..|POLAND REP OF GOVT NATIONAL ~ 5.500% 03/18/54 ... 02/04/2025 . ALLIANCE BERNSTEIN . 2,070,000 1.6 FE ..
74738P-UJ-5 . ..| STATE OF QATAR GOVT NATIONAL ~ 4.875% 02/27/35 .. 02/21/2025 . ALLIANCE BERNSTEIN . 6,180,000 1.C FE ..
760942-BE-1 . ..|REPUBLICA ORIENT URUGUAY GOVT NATIONAL  5.750% 10/28/34 01/30/2025 . ALLIANCE BERNSTEIN . 1,850,000 2.BFE ..
760942-BH-4 . ..|REPUBLICA ORIENT URUGUAY GOVT NATIONAL  5.442% 02/14/37 . 02/07/2025 . ALLIANCE BERNSTEIN . 2,436,936 2.AFE ..
80413T-BL-2 . ..|SAUDI INTERNATIONAL BOND GOVT NATIONAL ~ 5.625% 01/13/35 . 01/06/2025 .....|ALLIANCE BERNSTEIN . 2,663,000 1.D FE ..
91087B-BD-1 . ..|UNITED MEXICAN STATES GOVT NATIONAL  7.375% 05/13/55 . 01/06/2025 .....|ALLIANCE BERNSTEIN . .672,000 2.BFE ..
AX5423-15-4 . ..| STATE OF QATAR GOVT NATIONAL ~ 4.817% 03/14/49 ............. 01/30/2025 . ALLIANCE BERNSTEIN . 2,530,000 1.C FE ..
YW1059-31-3 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES ~ 6.250% 07/09/54 . 01/30/2025 . ALLIANCE BERNSTEIN . 1,260,000 1.F FE ..
ZM2329-83-1 . .| HUNGARY GOVT NATIONAL ~ 6.750% 09/25/52 ..........ccee... ......01/30/2025 . ALLIANCE BERNSTEIN . 3,340,000 |. 2.CFE ..
ZR7470-32-4 . .. | ABU DHABI GOVT INT'L GOVT NATIONAL 3.125% 09/30/49 i 01/30/2025 ALLTANCE BERNSTEIN ... ssssssssssssssssesssseetteesesessessssesasesssssssssssssssssassssssssssssssssssssssnssnnnsnnnnss [ornsnssnsssnnnnnnnnnnnnnnnnsnnnnnns |ooreessesesessssnneaees 2,990,904 [oiiiiiiiiiiiiiinnnnns 3,480,000 |... 1.C FE .. .
0039999999. Subtotal Issuer Credit Obligations - Non-U.S. Soverelgn Jurisdiction Secuntles 29,854,895 31,449,936 263,351 XXX
002824-BH-2 .........| ABBOTT LABORATORIES 4.9% Due 11/30/2046 MN3O ~ 4.900% 11/30/46 ......eevvevevvemeennnnniiiiiiiniinnnninnens feunnns 02/07/2025 STIFEL NICOLAUS ..ttt asssassssnnnnns [sasssssssssnssssssssssssnssnnsnnnns [ooreeeeeennnnnennnnnnns 1,889,500 [..evvvvvvvieiiiiinnnns 2,000,000 |... ... 19,056 [1.D FE ..
00287Y-BD-0 . ..|ABBVIE INC BASIC ~ 4.875% 11/14/48 ... 02/18/2025 . J.P. MORGAN . .20,145,760 |. . 22,500,000 |. 234,948 (1.G FE ..
00287Y-DW-6 . ..|ABBVIE INC BASIC ~ 5.400% 03/15/54 ... 02/18/2025 . J.P. MORGAN . . 34,171,145 |. . 35,500,000 |. 723,450 |1.G FE ..
00440E-AW-7 . ..|ACE INA HOLDINGS 4.35% Due 11/3/2045 MN3 ~ 4.350% 11/03/45 . 02/18/2025 . J.P. MORGAN . 3,839,400 4,500,000 1.FFE ..
00687Y-AD-7 . ..| ADIENT GLOBAL HOLDINGS BASIC ~ 7.500% 02/15/33 ............. 01/30/2025 . BARCLAYS ..... 1,500,000 1,500,000 B FE ..
010392-FM-5 . ..| ALABAMA POWER 3 3/4% Due 3/1/2045 MS1 ~ 3.750% 03/01/45 01/13/2025 . J.P. MORGAN . 2,639,350 3,500,000 .FFE ..
010392-FS-2 . ..| ALABAMA POWER BASIC ~ 4.300% 07/15/48 ....... 02/18/2025 . J.P. MORGAN . 2,053,425 2,500,000 .FFE ..
02361D-AU-4 . ..| AMEREN ILLINOIS CO BASIC ~ 3.250% 03/15/50 . 01/13/2025 . J.P. MORGAN . 2,331,875 3,500,000 .FFE ..
02361D-BB-5 . ..| AMEREN ILLINOIS CO BASIC ~ 5.550% 07/01/54 .... 01/13/2025 . J.P. MORGAN . 2,417,300 2,500,000 .FFE ..
030727-AA-9 . ..| AMERITEX HOLDCO INTERMED BASIC 10.250% 10/15/28 .. 03/26/2025 . MARKET AXESS ... 2,073,900 2,000,000 B FE ..
03422#-AA-8 . ..| ANDIRON FINANCING LLC ANDIRON FINANCING LLC ~ 7.314% 01/21/30 01/02/2025 . WELLS FARGO SECURITIES LLC 1,196,213 |. 1,196,213 |. BPL..
03422#-AB-6 . ..| ANDIRON FINANCING LLC ANDIRON FINANCING LLC ~ 7.314% 01/21/30 02/05/2025 . WELLS FARGO SECURITIES LLC .. .19,017,560 |. .19,017,560 |. BPL ..
03522A-AJ-9 . .. | ANHEUSER-BUSCH INBEV FIN 4.9% Due 2/1/2046 FA1 ~ 4.900% 02/01/46 01/13/2025 . J.P. MORGAN .... .. 2,668,440 |. ..3,000,000 |. .GFE ..
03523T-BV-9 . .. | ANHEUSER-BUSCH INBEV WOR BASIC ~ 5.550% 01/23/49 ........ccvvveenens 01/13/2025 . J.P. MORGAN . . 14,985,245 |. . 15,500,000 |. .GFE ..
035242-AN-6 . .| ANHEUSER-BUSCH INBEV FIN 4.9% Due 2/1/2046 FA1 ~ 4.900% 02/01/46 ......01/13/2025 . J.P. MORGAN . 7,102,560 |. 8,000,000 |. .GFE ..
036752-BE-2 ANTHEM INC BASIC ~ 5.700% 02/15/55 JU 01/28/2025 BARCLAYS 2,904,150 [.oeeeenniiiiiiiinnnns 3,000,000 |... LA Fi
037430-AH-1 APA CORP. BASIC  5.100% 09/01/40 N - 01/13/2025 Tax Free Exchange .... 14,671,463 |. ....17,870,000 |...
03770D-AB-9 . ..| APOLLO DEBT SOLUTIONS BD BASIC ~ 6.900% 04/13/29 03/04/2025 . Tax Free Exchange ..... . 25,499,394 |, . 24,844,000 |.
03770D-AE-3 . .| APOLLO DEBT SOLUTIONS BD BASIC ~ 6.550% 03/15/32 .. ......01/13/2025 . WELLS FARGO SECURITIES LLC .. 4,995,500 |. ..5,000,000 |.
04020E-AH-0 ARES STRATEGIC INCOME FU BASIC ~ 6.200% 03/21/32 ...evvvvvivriiiiiiiiiiiiiiiiiiiniiiiiiiiiiisissnninniininnn [oeeend 01/14/2025 J.P. MORGAN .... 24,655,600 |. ....25,000,000 |...
046912-AA-9 AT&T REIGN Il MULTI PROPERTY AT&T REIGN |1 MULTI PROPERTY  6.088% 12/15/44 .........cooeeveeiniinnnins |oenns 12/20/2024 MESIROW ... 35,210,000 |. ... 35,000,000 |...
049560-AN-7 . ..| ATMOS ENERGY CORP BASIC ~ 4.125% 10/15/44 ... 01/13/2025 . J.P. MORGAN . 2,392,980 3,000,000
049560-All-5 . ..| ATMOS ENERGY CORP BASIC ~ 2.850% 02/15/52 01/13/2025 . J.P. MORGAN . 891,375 1,500,000
049560-BA-2 . ..| ATMOS ENERGY CORP BASIC ~ 6.200% 11/15/53 02/18/2025 . J.P. MORGAN . 2,118,500 |. ..2,000,000 |.
049560-BB-0 . ..| ATMOS ENERGY CORP BASIC ~ 5.000% 12/15/54 02/18/2025 . J.P. MORGAN . . 11,064,920 |. . 12,500,000 |.
05526D-BD-6 . ..| BAT CAPITAL CORP BASIC ~ 4.390% 08/15/37 ... 02/18/2025 . J.P. MORGAN . . 12,185,040 |. .14,000,000 |.
05684B-AD-9 . ..|BAIN CAPITAL SPECIALTY F BASIC ~ 5.950% 03/15/30 01/30/2025 . SWBC NIKKO SECURITIES .10,000,000 |.
05723K-AF-7 . ..|BAKER HUGHES LLC/CO-BL BASIC ~ 4.080% 12/15/47 02/18/2025 . J.P. MORGAN .... 2,500,000
059165-EL-0 . ..|BALTIMORE GAS & ELECTRIC BASIC ~ 3.200% 09/15/49 .. 01/13/2025 . J.P. MORGAN . 1,500,000
059165-EQ-9 . ..| BALTIMORE GAS & ELECTRIC BASIC ~ 5.400% 06/01/53 .. 01/13/2025 . J.P. MORGAN . 7,500,000
059165-ES-5 . ..| BALTIMORE GAS & ELECTRIC BASIC  5.650% 06/01/54 01/13/2025 . J.P. MORGAN .... 1,000,000
075887-CK-3 . ..|BECTON DICKINSON & CO BASIC ~ 3.794% 05/20/50 ... 01/07/2025 WELLS FARGO SECURITIES LLC 2,700,000
09261X-AK-8 . ..|BLACKSTONE SECURED LEND BASIC ~ 5.300% 06/30/30 . 02/27/2025 . WELLS FARGO SECURITIES LLC . 15,000,000
12189L-AU-5 . ..|BURLINGTN NORTH SANTA FE BASIC ~ 4.550% 09/01/44 02/18/2025 . J.P. MORGAN . 2,500,000
12189L-AU-1 . ..|BURLINGTN NORTH SANTA FE BASIC ~ 4.150% 04/01/45 .. 02/18/2025 . J.P. MORGAN . 5,000,000
12189L-AZ-4 . ..|BURLINGTN NORTH SANTA FE BASIC ~ 3.900% 08/01/46 .. ......02/18/2025 . J.P. MORGAN . 2,500,000 |.
12189L-BC4 ......... BURLINGTN NORTH SANTA FE BASIC ~ 4.050% 06/15/48 ........uvvurmmmmmnniinnnnininniiiiiiiiniiiiisnnnnnnnnnnnnnnes [oeeend 02/18/2025 ... J.P. MORGAN .... . , e 1,000,000 |...
12189L-BJ-9 ......... BURL INGTN NORTH SANTA FE BASIC  4.450% 01/15/53 ..oevvvviiiiiiiiiiiiiiiiiiiiiiiiiiceiiieeeceeeeeeeeeeeeeeeeees [ 02/18/2025 ..... Y TP TP P PP PP AP PPy PPPPPPPPRt 3,803,175 [, 4,500,000
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12189L-BK-6 BURLINGTN NORTH SANTA FE BASIC  5.200% 04/15/54 ......ceeeemeiieeeieeeeeeeeceeee e eee eenand 02/18/2025 Various .... 12,850,840 |. .. 13,500,000 |... 238,911 | 1.F FE
125523-Cli-8 . ..|CIGNA CORP BASIC ~ 5.600% 02/15/54 ............euuns 03/05/2025 . J.P. MORGAN . 2,500,000 .. 8,167 [2.A FE ..
126408-GS-6 . .| CSX CORP 6.22% Due 4/30/2040 A031  6.220% 04/30/40 . 02/18/2025 . J.P. MORGAN . 1,000,000 . 18,833 [1.G FE ..
126408-GU-1 . ..| CSX CORP BASIC ~ 5.500% 04/15/41 ... 01/13/2025 . J.P. MORGAN . 2,500,000 . 33,993 [1.G FE ..
126408-Gli-7 . ..| CSX CORP 4 3/4% Due 5/30/2042 MN31 . 750¢% 02/18/2025 . J.P. MORGAN . 6,500,000 . 42,354 [1.G FE ..
126408-GY-3 . .| CSX CORP 4.1% Due 3/15/2044 MS15  4.100% 03/15/44 01/13/2025 . . MORGAN . 3,000,000 .40,658 [1.G FE ..
126408-HA-4 . .| CSX CORP BASIC ~ 4.500% 08/01/54 .....oevevvnniaeees ......02/18/2025 . .P. MORGAN . 5,500,000 |. 66,750 [1.G FE ..
126408-HF-3 CSX CORP 3.8% Due 11/1/2046 MN1 ~ 3.800% 11/01/46 .....covvvvniiiiiiiiiiiiiiiiiiin e cecceeieeeeenn [eennnd 02/18/2025 B T | 1 11V Y 6,000,000 |... . 55,469 [1.G FE
126408-HK-2 CSX CORP BASIC ~ 4.300% 03/01/48 ....eeeeeeeee e eeeee e e e e e e e e e e eenn e eenn [eenaad 02/18/2025 P MORGAN ettt e e e e e e e e e ennn e e e eennnn e e eeernnnnaeeeernnnnaans [rreernnnnaereernnnnaaeeeernnnnannes [oeernnnnneeeeennnnaeees 3,248,560 |ooiiiiiiiiiiis 4,000,000 |... .67,725 [1.G FE
126408-H\N-6 . ..| CSX CORP BASIC ~ 4.750% 11/15/48 02/18/2025 . . MORGAN . . 54,361 [1.G FE ..
126408-HS-5 . .| CSX CORP BASIC ~ 3.800% 04/15/50 ......02/18/2025 . .P. MORGAN . N . 19,633 [1.G FE ..
126408-HV-8 CSX CORP BASIC ~ 4.500% 11/15/52 ... PP R 02/18/2025 .P. MORGAN .... .... 10,500,000 ... .97,125 [1.G FE
14149Y-BT-4 CARDINAL HEALTH INC BASIC  5.750% 11/15/54 ... R AP 02/07/2025 P MORGAN ettt e e e e e e e e e rnnn e e e eennnn e e eeernnnnaeeeennnnnnans [reeeennnnaereernnnnaneeeernnnnanees [oeernnnnneeeeennnnneees 2,940,690 |t 3,000,000 |... . 37,375 |2.B FE
149123-CF-6 . ..|CATERPILLAR INC. BASIC ~ 3.250% 09/19/49 ....... 01/13/2025 . . MORGAN . 7,500,000 . 77,865 [1.F FE ..
15189X-AN-8 . ..| CENTERPOINT ENER HOUSTON 4 1/2% Due 4/1/2044 AO1  4.500% 04/01/44 02/18/2025 . .P. MORGAN . 1,000,000 . 17,250 [1.F FE ..
15189X-Al-8 . ..| CENTERPOINT ENER HOUSTON BASIC ~ 3.350% 04/01/51 .. 02/18/2025 . .P. MORGAN . 5,000,000 . 52,809 [1.F FE ..
15189X-BC-1 . ..| CENTERPOINT ENER HOUSTON BASIC ~ 5.300% 04/01/53 01/13/2025 . J.P. MORGAN . 1,000,000 . 15,164 [1.F FE ..
171239-AH-9 . ..[CHUBB INA HOLDINGS INC BASIC ~ 2.850% 12/15/51 .. 03/05/2025 . MORGAN STANLEY 4,500,000 . 28,85 [1.F FE ..
202795-JT7-8 . .. | COMMONWEALTH EDISON CO BASIC ~ 3.125% 03/15/51 .. 01/13/2025 . J.P. MORGAN . 1,500,000 . 15,495 [1.F FE ..
202795-JY-7 . .. | COMMONWEALTH EDISON CO BASIC ~ 5.300% 02/01/53 .. 01/13/2025 . J.P. MORGAN . 1,000,000 . 23,997 [1.F FE ..
202795-KA-7 . .. | COMMONWEALTH EDISON CO BASIC ~ 5.650% 06/01/54 ..... 01/13/2025 . J.P. MORGAN . 2,500,000 . 16,872 [1.F FE ..
207597-EG-6 . .| CONNECTICUT LIGHT & POWER CO 4.3% Due 4/15/2044 AO1 . 01/13/2025 . J.P. MORGAN . 1,000,000 . 10,631 [1.E FE ..
207597-EL-5 . .| CONNECTICUT LIGHT & POWER CO BASIC ~ 4.000% 04/01/48 ... 02/18/2025 . J.P. MORGAN . 4,000,000 . 55,500 [1.E FE ..
207597-EP-6 . ..| CONNECTICUT LIGHT & POWER CO BASIC ~ 5.250% 01/15/53 02/18/2025 . J.P. MORGAN . 4,500,000 L75,177 [1.E FE ..
210385-AF-7 . ..| CONSTELLATION EN GEN LLC BASIC  5.750% 03/15/54 .. 02/07/2025 . Various . 3,000,000 2.AFE ..
210518-CU-8 . ..| CONSUMER ENERGY 3.95% Due 5/15/2043 MN15  3.950% O 01/13/2025 . J.P. MORGAN . 1,000,000 1.F FE ..
210518-DD-5 . .. | CONSUMER ENERGY BASIC ~ 4.350% 04/15/49 .. 01/13/2025 . J.P. MORGAN . .. 3,000,000 |. 1.EFE ..
210518-D0-6 . .| CONSUMER ENERGY BASIC ~ 4.200% 09/01/52 .. ......02/18/2025 . J.P. MORGAN . . 11,500,000 |. 1.EFE ..
231021-AX-4 CUMMINS ENGINE CO BASIC ~ 5.450% 02/20/54 .....eeeeeeeeeeeee e e e e eenne e e eeennns |eennnd 02/18/2025 J.P. MORGAN .... .... 22,500,000 ... 1.F FE
23338V-AH-9 DTE ELECTRIC CO BASIC ~ 4.050% 05/15/48 L T -0 122 10 T Y 2,500,000 |... 1.EFE
23338V-AJ-5 . ..|DTE ELECTRIC CO BASIC ~ 3.950% 03/01/49 .. J.P. MORGAN . 1.EFE ..
23338V-AL-0 . .| DTE ELECTRIC CO BASIC ~ 2.950% 03/01/50 .. J.P. MORGAN . 1.F FE ..
23338V-AP-1 DTE ELECTRIC CO BASIC ~ 3.250% 04/01/51 J.P. MORGAN .... U U 2,030,445 [...ccovvenneieeinnnnns 3,000,000 |... 1.EFE
23338V-AR-7 DTE ELECTRIC CO BASIC ~ 3.650% 03/01/52 J.P. MORGAN .... I I 1,073,655 [oveniiiiiiiiinies 1,500,000 ... 1.EFE
23338V-AT-3 . ..|DTE ELECTRIC CO BASIC ~ 5.400% 04/01/53 .. J.P. MORGAN . .. 6,288,370 |. .. 6,500,000 |. 1.EFE ..
25179M-BG-7 . .| DEVON ENERGY CORP. BASIC ~ 5.200% 09/15/34 . J.P. MORGAN . . 15,295,840 |. .16,000,000 |. 2.BFE ..
278062-AE-4 EATON CORP 4.15% Due 11/2/2042 MN2 ~ 4.150% 11/02/42 ... P MORGAN ettt e ettt e e e e e e e e e e e e e e e en e e e e e ennn e e e e nnnn e e eennnnn e e eennnnnaneee |reennnnnaeeeeennnnaaeeeennnnnaaeees Joernniiaereenne 7,057,210 [oeeeeeeeieieeeeeene 8,500,000 |... 1.G FE
278062-AJ-3 ......... EATON CORP BASIC ~ 4.700% 08/23/52 ........ccvvuunniiiiiiiniiiiiiiiiin e eciiii s ernai s ersnnns e sennnnnes foonand 01/13/2025 J.P. MORGAN .... 2,585,790 |eevvinniiiiiiiiis 3,000,000 |... 1.6 FE
2936411-AV-0 . ..| ENTERGY LOUISIANA LLC BASIC ~ 4.950% 01/15/45 02/18/2025 . J.P. MORGAN . 1,789,420 2,000,000 1.F FE ..
2936411-BB-3 . .. |ENTERGY LOUISIANA LLC BASIC ~ 4.200% 09/01/48 01/13/2025 . J.P. MORGAN . 2,323,680 3,000,000 1.F FE ..
2936411-8D-9 . .. |ENTERGY LOUISIANA LLC BASIC ~ 2.900% 03/15/51 01/13/2025 . J.P. MORGAN . 902,910 1,500,000 1.F FE ..
2936411-BN-7 . .. |ENTERGY LOUISIANA LLC BASIC ~ 5.700% 03/15/54 02/18/2025 . J.P. MORGAN . 8,797,240 9,000,000 1.F FE ..
29365T-AJ-3 . .. |ENTERGY TEXAS INC BASIC ~ 3.550% 09/30/49 ... 01/13/2025 . J.P. MORGAN . 1,033,230 1,500,000 1.G FE ..
29365T-AN-4 . .. |ENTERGY TEXAS INC BASIC ~ 5.800% 09/01/53 02/18/2025 . J.P. MORGAN . 2,984,520 3,000,000 1.G FE ..
29365T-AP-9 . .. |ENTERGY TEXAS INC BASIC ~ 5.550% 09/15/54 ... 02/18/2025 . J.P. MORGAN . 6,153,3% 6,500,000 1.G FE ..
29366M-AB-4 . ..| ENTERGY ARKANSAS LLC BASIC ~ 2.650% 06/15/51 . 02/18/2025 . J.P. MORGAN . 1,762,290 3,000,000 1.F FE ..
29366M-AC-2 . .. |ENTERGY ARKANSAS LLC BASIC ~ 3.350% 06/15/52 .. 02/18/2025 . J.P. MORGAN . 1,011,225 1,500,000 1.F FE ..
29366M-AG-3 . ..| ENTERGY ARKANSAS LLC BASIC ~ 5.750% 06/01/54 . 02/18/2025 . J.P. MORGAN . 6,849,820 7,000,000 1.F FE ..
293661I-AA-4 . ..| ENTERGY MISSISSIPPI INC BASIC ~ 3.850% 06/01/49 . 02/18/2025 . J.P. MORGAN . 2,217,015 3,000,000 1.F FE ..
293661I-AE-6 . .| ENTERGY MISSISSIPPI LLC BASIC ~ 5.850% 06/01/54 01/13/2025 . J.P. MORGAN . 986,660 1,000,000 1.F FE ..
29379V-AN-5 . .. |ENTERPRISE PRODUCTS OPER BASIC ~ 7.550% 04/15/38 02/18/2025 . J.P. MORGAN ... 1,176,330 1,000,000 1.G FE ..
31428X-CN-4 . .. | FEDEX CORPORATION BASIC ~ 3.250% 05/15/41 ... 02/26/2025 . Tax Free Exchange 3,060,351 4,000,000 2.BFE ..
31428X-CR-5 . .| FEDEX CORPORATION BASIC ~ 5.100% 01/15/44 ......02/26/2025 . Tax Free Exchange .. 8,526,215 9,000,000 |. 2.BFE ..
31428X-CT-1 FEDEX CORPORATION BASIC ~ 4.750% 11/15/45 .evvvviiiiiiiiiiiiiiiiin i [ennnd 02/26/2025 ..... LD G LTI =3 (11T R R, 9,878,028 |. ....11,000,000 |... 2BFE .ouneens
31428X-CU-8 FEDEX CORPORATION BASIC ~ 4.550% 04/01/46 .....eeeeeeieeeee e eeeeeee e e e eennnne s Jeenand 02/26/2025 ..... Tax Free Exchange 6,109,994 |.oovveeiiieiiiies 7,000,000 |... 2.BFE
31428X-CY-0 . .| FEDEX CORPORATION BASIC ~ 5.250% 05/15/50 ... ......02/26/2025 . Tax Free Exchange .. 5,867,776 |. .. 5,200,000 |. 2.BFE ..
320517-AE-5 FIRST HORIZON NATIONAL BASIC  5.514% 03/07/31 ....uiiiiiiiinaeieeinnnnaaeeernennareennnnnnassernnnnnssseeenns |oennns 03/04/2025 ..... MORGAN STANLEY .. 10,000,000 ). .. 10,000,000 |... 2.C FE
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34966X-AA-6 FORTITUDE GROUP HOLDINGS BASIC ~ 6.250% 04/01/30 eevveuneeeeeeieieeeeeennieeeeeeenie e e eeeenneeeeeennnnees Jeennnd 03/26/2025 WELLS FARGO SECURITIES LLC ..neeereeieeeeeenn e e e eeeeie e e e eeene s e e eeene s e e e e enn s e e e eennnneeeennnnnneeeennn eeeennnnnaseeemnnnnneeeennnnnneeees Joemmnnnaneeemnnninnnees 6,988,730 [ceeeeeeenniieeeeens 7,000,000 |...
37045V-AK-6 . ..| GENERAL MOTORS CORP 6.6% Due 4/1/2036 AO1  6.600% 04/01/36 02/18/2025 . J.P. MORGAN .... . 12,032,335 |. . 11,500,000 |.
37045X-EP-7 . .| GENERAL MOTORS FINL CO BASIC ~ 6.100% 01/07/34 ................ 02/18/2025 . J.P. MORGAN . . 13,178,100 |. . 13,000,000 |.

.. GEORGIA POWER CO 4.3% Due 3/15/2042 MS15  4.300% 03/15/42 .

373334-d0-2 ........ 02/18/2025 . J.P. MORGAN . 8,850,030 .10,500,000 |. .
373334-KA-8 . ..| GEORGIA POWER CO 4.3% Due 3/15/2043 MS15  4.300% 03/15/43 . 01/13/2025 . J.P. MORGAN . ..823,610 1,000,000 |. E ..
373334-KP-5 ......... | GEORGIA POWER CO BASIC ~ 3.250% 03/15/51 .... 02/18/2025 . J.P. MORGAN . 4,666,590 ..7,000,000 | E..
373334-KR-1 .| GEORGIA POWER CO BASIC ~ 5.125% 05/15/52 .... ......02/18/2025 . Various ... . 12,361,890 | . 13,500,000 | E ..
381416-B7-8 GOLDMAN SACHS GROUP INC BASIC ~ 5.016% 10/23/35 ....evviiiiiiiiiiiiieieiiiiice e [ 02/18/2025 J.P. MORGAN ... .. 13,501,740 |. .... 14,000,000 |... E
38141G-XA-7 GOLDMAN SACHS GROUP INC BASIC ~ 4.411% 04/23/39 .....ooeiiiiiiiiiiiiiiiiiceeie e e 02/18/2025 JLPLMORGAN e nnene e e e [eensreeeeeeseineeeeeessnnnneeeees [esnisneeeeeeennenen 890,080 | 1,000,000 |... E
38148Y-AA-6 . .| GOLDMAN SACHS GROUP INC BASIC ~ 4.017% 10/31/38 . 02/18/2025 . J.P. MORGAN .

mm

38179R-AC-9 . '. GOLUB CAPITAL CAP FND BASIC ~ 5.875% 05/01/30 02/19/2025 . WELLS FARGO SE(;,URITIES LLC

..... 2,917,260 |. 3,000,000 |..

404119-CV-9 HCA-THE HEALTHCARE CO. BASIC ~ 6.000% 04/01/54 .. . ..... 01/28/2025 TD SECURITIES E
428102-AH-0 HESS MIDSTREAM OPERATION BASIC ~ 5.875% 03/01/28 ....coeneniiiiiiieiiiieceeiieeeieee e e 02/03/2025 S 0RO UURROR U URR TR R 5,000,000 |ouveereeiaiiiieann. 5,000,000 |... E
46647P-AJ-5 . .| JPMORGAN CHASE & CO BASIC ~ 3.882% 07/24/38 ... 02/18/2025 . J.P. MORGAN . ..6,881,680 |.

02/18/2025 .
02/18/2025 .

J.P. MORGAN .
J.P. MORGAN .

.. JEFFERIES GROUP INC BASIC ~ 6.250% 01/15/36 ...

472319-AC-6 . .
.| KENTUCKY UTILITIES CO 5 1/8% Due 11/1/2040 MN1

491674-BG-1 .

5.125% 11/01/40 .

E ..
E ..
. E..

491674-BI-8 . .| KENTUCKY UTILITIES CO BASIC ~ 3.300% 06/01/50 02/18/2025 . J.P. MORGAN . E ..
49177J-AP-7 . ..|KENVUE INC BASIC ~ 5.050% 03/22/53 ............... 02/18/2025 . J.P. MORGAN . E ..
494550-Al-6 . ..|KINDER MORGAN ENERGY PART LP BASIC  6.950% 01/15/38 02/18/2025 . J.P. MORGAN . E ..
502431-AV-1 . ..|L3 HARRIS TECHNOLOGIES INC BASIC ~ 5.500% 08/15/54 01/28/2025 . Various . E ..
53190F-AE-5 . ..|LIFE TIME INC BASIC ~ 6.000% 11/15/31 .. 01/16/2025 Various . E ..
532457-8T-4 . ..|LILLY (ELI) & CO BASIC ~ 3.950% 03/15/49 . 01/13/2025 . J.P. MORGAN . E..
532457-06-1 ..|LILLY (ELI) & CO BASIC ~ 4.875% 02/27/53 . 01/13/2025 . J.P. MORGAN . E ..
571748-BC-5 . ..|MARSH & MCLENNAN COS BASIC ~ 4.350% 01/30/47 02/18/2025 . J.P. MORGAN . E..
571748-BJ-0 . ..|MARSH & MCLENNAN COS BASIC ~ 4.900% 03/15/49 02/18/2025 . J.P. MORGAN . E ..
571748-B0-4 . ..|MARSH & MCLENNAN COS BASIC ~ 2.900% 12/15/51 02/18/2025 . J.P. MORGAN . E..
571748-BT-8 . ..|MARSH & MCLENNAN COS BASIC ~ 5.450% 03/15/53 02/18/2025 . J.P. MORGAN . E ..
571748-BV-3 . .| MARSH & MCLENNAN COS BASIC ~ 5.700% 09/15/53 .. ......02/18/2025 . J.P. MORGAN . E..
571748-BX-9 MARSH & MCLENNAN COS BASIC ~ 5.450% 03/15/54 .. JUR IR 01/13/2025 ..... J.P. MORGAN ... 2,360,625 [...oceeeuiiiiiaeenns 2,500,000 |... E
571748-CE-0 MARSH & MCLENNAN COS BASIC ~ 5.350% 11/15/44 .. P 02/18/2025 ..... 0 P RPN 4,328,010 [ooeeeeiiiiiiiiens 4,500,000 |...
58013M-FW-9 . .| MCDONALD'S CORP BASIC ~ 5.450% 08/14/53 .....

WELLS FARGO SECURITIES LLC
J.P. MORGAN ...

.. MEDTRONIC INC 4 5/8% Due 3/15/2045 MS15 ~ 4.625% 03/15/45 E
...... 02/18/2025 .....[J.P. MORGAN ....

MERCK & COMPANY, INC. BASIC ~ 4.000% 03/07/49

585055-BU-9 .
58933Y-Ali-5

mmmm

..11,500,000 |...

8,981,520 |. .
..... 9,000,000 |...

58933Y-BB-0 MERCK & COMPANY, INC. BASIC ~ 2.450% 06/24/50 ......evvviieiiiiiiiiiiiiiiiiiiee e eiies [ 01/13/2025 0 O R 5,065,200 |. E
58933Y-BF-1 . ..|MERCK & COMPANY, INC. BASIC ~ 2.750% 12/10/51 J.P. MORGAN . .. 6,132,200 |. .10,000,000 | E ..
58933Y-BM-6 . .| MERCK & COMPANY, INC. BASIC ~ 5.000% 05/17/53 ... E J.P. MORGAN . .29,937,270 |. .33,000,000 | E..
59156R-BG-2 METLIFE INC. 4 7/8% Due 11/13/2043 MN13  4.875% 11/13/43 .. J RO 01/13/2025 ..... S 0 SRRSO USSR TR RO 7,112,000 |ouvreeeeeiiiiieenn. 8,000,000 |... E
59156R-BN-7 METLIFE INC. 4.05% Due 3/1/2045 MS1 ~ 4.050% 03/01/45 ..oooevviiiiiiiiiiiiiiiiciiieee s [ 02/18/2025 ..... J.P. MORGAN ... .. 4,383,895 | 5,500,000 |...

59156R-BR-8 . ..|METLIFE INC.  4.600% 05/13/46 ........ 01/13/2025 . J.P. MORGAN .

59156R-CC-0 . -|METLIFE INC. BASIC ~5.000% 07/15/52 01/13/2025 . J.P. MORGAN .

'. METLIFE INC. BASIC ~ 5.250% 01/15/54 ... 02/18/2025 . J.P. MORGAN . . 10,258,655 |. .11,000,000 |

59156R-CD-8 . .
.| MISSISSIPPI POWER CO BASIC ~ 4.250% 03/15/42 ..

605417-BZ-6 . . 01/13/2025 . J.P. MORGAN . 6,975,865 |. 8,500,000 |.
605417-CD-4 . ..|MISSISSIPPI POWER CO BASIC ~ 3.100% 07/30/51 .. 02/18/2025 . J.P. MORGAN . .. 1,985,070 | ..3,000,000 |
608320-AA-8 . ..|MOHEGAN TRIBAL / MS DIG BASIC ~ 8.250% 04/15/30 ... 03/27/2025 . DEUTSCHE BANK . 12,500,000 |. .12,500,000 |.
637432-88-5 . .. |NATIONAL RURAL UTILITIES NATIONAL RURAL UTILITIES ~ 5.230% 01/23/47 . 01/23/2025 . WZUHO ........ .22,000,000 | .22,000,000 |
64083Y-AA-9 . ..|NESCO HOLDINGS 11 INC BASIC ~ 5.500% 04/15/29 . 03/06/2025 . BLOOMBERG TEST BROKER

654106-AE-3 . ..[NIKE, INC. CL B 3.875% 11/01/45 ............. 01/13/2025 . J.P. MORGAN .............

655844-CS-5 ......... |NORFOLK SOUTHERN CORP BASIC  5.350% 08/01/54 . 02/07/2025 . ROYAL BANK OF CANADA .

666807-CM-2 . .| NORTHROP GRUMMAN CORP BASIC ~ 5.200% 06/01/54 . 01/07/2025 MORGAN STANLEY ...

.. NSTAR ELECTRIC CO BASIC ~ 3.100% 06/01/51 ..

MMMmMMMmMMmMmmmmmmmmm
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67021C-A0-0 . . 02/18/2025 . J.P. MORGAN .

67021C-AT-4 . ..|NSTAR ELECTRIC CO BASIC ~ 4.950% 09/15/52 ... 01/13/2025 . J.P. MORGAN .

67090S-AA-6 . .| NUVEEN CHURCHILL DIRECT BASIC ~ 6.650% 03/15/30 . 01/15/2025 . Various ...

68233J-BB-9 . ..| ONCOR ELECTRIC DELIVERY 3 3/4% Due 4/1/2045 AO1 ~ 3.750% 04/01/45 . ......01/13/2025 . J.P. MORGAN . K K

68233J-BR-4 ......... ONCOR ELECTRIC DELIVERY 3.1% Due 09/15/2049 MS15  3.100% 09/15/49 ......cevvviiiiiiiiiiiiiiiiiiiinees | 01/13/2025 ..... 0 O R 2,567,480 ...ccoiiuiiiiiiannnns 4,000,000 |... E
68233J-BV-5 . ..| ONCOR ELECTRIC DELIVERY 3.7% Due 5/15/2050 MN 156 3.700% 05/15/50 ......cevrvieeieeiiiiiieiiiiieeees [ 01/13/2025 ..... J.P. MORGAN ... 1,070,475 | 1,500,000 |... E
68233J-CD-4 ......... | ONCOR ELECTRIC DELIVERY BASIC ~ 2.700% 11/15/51 ......01/13/2025 . J.P. MORGAN . ..862,200 |. .. 1,500,000 |. E..
68233J-Cli-4 . .| ONCOR ELECTRIC DELIVERY BASIC  4.950% 09/15/52 .... o 02/18/2025 ..... Var ious .. 12,829,315 |. .. 14,500,000 |... E
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68233J-CT-9 ONCOR ELECTRIC DELIVERY BASIC ~ 5.550% 06/15/54 . P AP 01/13/2025 P MORGAN ettt e ettt e e e e e e e e e e e e e n e e e e e e nnn e e eennnn e e eennnnn e eeennnnnaaeee |reeennnnaeeeeennnnaneeeennnnnaenees Joernnniaeeeenns 4,766,750 o.eeeeeeeennieeeeeenns 5,000,000 |... . 22,354
68233J-CU-6 . .. | ONCOR ELECTRIC DELIVERY BASIC  5.550% 06/15/54 . 02/18/2025 . J.P. MORGAN .... .. 1,940,980 |. .. 2,000,000 |. . 19,733
68233J-CU-6 . .| ONCOR ELECTRIC DELIVERY BASIC ~ 5.550% 06/15/54 . 01/27/2025 . Tax Free Exchange . 27,895,795 |. . 27,400,000 |. 177,415

.. PPL ELECTRIC UTILITIES BASIC ~ 3.000% 10/01/49

69351U-AlI-3 . . 01/13/2025 . J.P. MORGAN ... ..969,115 |. 1,500,000 |. . 12,875 E..
69351U-BB-8 . ..|PPL ELECTRIC UTILITIES BASIC ~ 5.250% 05/15/53 .. 02/18/2025 . J.P. MORGAN . .. 7,026,340 | ..7,500,000 | . 74,740 E ..
694308-KR-7 . ..|PACIFIC GAS & ELECTRIC CO BASIC ~ 5.800% 05/15/34 . 02/18/2025 . . MORGAN . .10,035,700 | .10,000,000 |. 151,444 E ..
701094-AP-9 . .| PARKER HANNIFIN CORP BASIC ~ 4.000% 06/14/49 ....... 02/18/2025 . . MORGAN . 1,500,000 . 10,833 E ..

o 02/18/2025 P HORGAN oo | o BT1210 [ 1,000,000 |...

70109H-AN-5 PARKER-HANNIFIN CORP 4.45% Due 11/21/2044 MN21 ~ 4.450% 11/21/44 .. . .10,878 |
713448-DD-7 PEPSI CO INC BASIC ~ 4.450% 04/14/46 .......ooviieniiiiiiiiiiiiee e [ 01/13/2025 PUMORGAN . nen e nnneees [eeeeenineeeeeesinee e e e esnneees [eeeeeeenneeeeeeeennns 2,048,180 [ 3,000,000 |... . 33,375 E
713448-DP-0 . .|PEPSI CO INC 3.45% Due 10/6/2046 AQ6  3.450% 10/06/46 01/13/2025 . . MORGAN . . 32,871

mm

T13448-FN-3 . .. PEPSI CO INC BASIC  4.200% 07/18/52 ... 02/18/2025 .

R . MORGAN .
...... 02/18/2025

. . 24,150
. MORGAN ...

713448-FT-0 PEPSI CO INC BASIC ~ 4.650% 02/15/53 ... B P 4,766,380 |..vvvereeiiiiiiinanns 5,500,000 |... . 59,029 E
72650R-AR-3 PLAINS ALL AMER PIPELINE CALL GMAKE WHOLE +30BP  6.650% 01/15/37 ......ooeveiiiiiiiiiiiiiieceeiies oo 02/18/2025 ..... S 0RO PUURROR USSR TR SRR 2,118,420 [.oeeennniiiies 2,000,000 |... . 12,561 E
742718-FK-0 . ..|PROCTOR & GAMBLE CO. BASIC ~ 3.600% 03/25/50 ........cevvvrerinunnnnnns 03/05/2025 . HSBC SECURITIES INC. . . 65,950 E ..
744320-AY-8 . .. | PRUDENTIAL FINANCIAL INC. PRUDENTIAL FINANCIAL INC ~ 3.905% 12/07/47 02/18/2025 . J.P. MORGAN ... . 33,572 E ..
744320-BA-9 . .. | PRUDENTIAL FINANCIAL INC. BASIC ~ 3.935% 12/07/49 ........coevveernnnns 02/18/2025 . J.P. MORGAN . . 47,985 E..
744320-CA-1 . .. | PRUDENTIAL FINANCIAL INC 4.6% Due 5/15/2044 NN15  4.600% 05/15/44 02/18/2025 . J.P. MORGAN . . 30,028 E ..
744320-CF-0 . .. | PRUDENTIAL FINANCIAL INC BASIC ~ 3.700% 03/13/51 .. 02/18/2025 . J.P. MORGAN . 390,556 E..
744320-CJ-2 .. | PRUDENTIAL FINANCIAL INC BASIC ~ 3.000% 03/10/40 ..... 01/13/2025 . J.P. MORGAN . . 15,500 E ..
74456Q-B0-8 . ..|PUB SVC ELEC & GAS 3.8% Due 3/1/2046 MS1 ~ 3.800% 03/01/46 . 02/18/2025 . J.P. MORGAN . . 26,600 E..
74456Q-CD-6 . ..|PUB SVC ELEC & GAS BASIC ~ 2.700% 05/01/50 . 02/18/2025 . J.P. MORGAN . . 20,363 E ..
74456Q-CE-4 . ..|PUB SVC ELEC & GAS BASIC ~ 2.050% 08/01/50 . 02/18/2025 . J.P. MORGAN . 2,050 E..
74456Q-06-9 . ..|PUB SVC ELEC & GAS BASIC ~ 3.000% 03/01/51 . 02/18/2025 . J.P. MORGAN . 37,625 E ..
74456Q-CM-6 . ..|PUB SVC ELEC & GAS BASIC ~ 5.125% 03/15/53 . 02/18/2025 . J.P. MORGAN . 64,276 E..
74456Q-CR-5 ......... |PUB SVC ELEC & GAS BASIC ~ 5.450% 03/01/54 . 02/18/2025 . J.P. MORGAN . 121,868 E ..
74456Q-CT-1 . ..|PUB SVC ELEC & GAS BASIC ~ 5.300% 08/01/54 . 02/18/2025 . Various ......... 89,438 E ..
74843P-AA-8 . .| QUIKRETE HOLDINGS INC BASIC ~ 6.375% 03/01/32 01/31/2025 . WELLS FARGO SECURITIES LLC E ..
E

.. QUIKRETE HOLDINGS INC BASIC ~ 6.750% 03/01/33 ...
RSW FUEL COMPANY LLC RSW FUEL COMPANY LLC ~ 5.940% 09/20/54

74843P-AB-6 .
750176-AA-9

......01/31/2025 . WELLS FARGO SECURITIES LLC
...... 03/07/2025 ..... [US BANCORP INC

S N N N N Y
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..... 2,000,000 |. .....2,000,000 |...

m

829259-BH-2 ......... | SINCLAIR TELEVISION GROU BASIC ~ 8.125% 02/15/33 S 0 P R 5,879,000 |.vvverreiiiiiiinannn 5,879,000 |... 4.
829932-AD-4 .........|SIXTH STREET LENDING PAR BASIC ~ 5.750% 01/15/30 .. Tax Free Exchange . 14,987,357 |. . 15,000,000 | 2.CFE ..
829932-AE-2 . .| SIXTH STREET LENDING PAR BASIC  6.125% 07/15/30 BANK OF AMERICA .. 4,967,350 |. 5,000,000 2.CFE ..
83012A-AD-1 SIXTH STREET SPECIALTY BASIC ~ 5.625% 08/15/30 BANK OF AMERICA .. 4,940,250 |.oeuuiiiiiieiiiens 5,000,000 |... 2.BFE
842400-JJ-3 SOUTHERN CALIFORNIA EDISON BASIC ~ 5.250% 03/15/30 ... 0 O R 4,997,000 f.ooeeiiiiiiiianannns 5,000,000 |... 1.G FE
845743-BX-0 . .. | SOUTHWESTERN PUBLIC SERV BASIC ~ 6.000% 06/01/54 J.P. MORGAN . 1.G FE ..
85571B-BE-4 . .| STARWOOD PROPERTY TRUST BASIC ~ 6.500% 10/15/30 . E J.P. MORGAN . 3.C FE
86278#-AA-8 STRATEGIC PARTNERS IX L.P. STRATEGIC PARTNERS IX L.P.  6.488% 03/31/31 ...ooccciiiiiiiiis | 03/13/2025 ..... DIRECT - 1 ....91,770,000 |. ....92,000,000 |... 1
87612E-BN-5 TARGET CORP BASIC ~ 2.950% 01/15/52 ..eevveiiuiiiiiiieiiiiiiiie e nn e 02/18/2025 ..... J.P. MORGAN ... .... 17,055,480 |. ....27,000,000 |... 1.F FE
87612E-BR-6 . ..| TARGET CORP BASIC ~ 4.800% 01/15/53 .. 02/18/2025 . J.P. MORGAN . . 15,859,710 | . 18,000,000 | 1.FFE ..
87612G-AN-1 . ..| TARGA RESOURCES CORP BASIC ~ 6.125% 05/15/55 .. 03/05/2025 . MORGAN STANLEY ..3,010,170 |. ..3,000,000 | 2.BFE
87656X-E@-6 . ..| TATE & LYLE INTERNATIONAL FINA TATE & LYLE INTERNATIONAL FINA  4.130% 03/12/37 01/23/2025 . BANK OF AMERICA .. .20,687,200 | .20,687,200 | 2.
880349-AU-9 . ..| TENNECO INC BASIC ~ 8.000% 11/17/28 . 02/19/2025 . BLOOMBERG TEST BROKER 4.AFE ..
89417E-AK-5 . ..| THE TRAVELERS COMPANIES INC 4.3% Due 8 02/18/2025 . J.P. MORGAN ... 1.FFE ..
8O417E-AM-1 . ..| THE TRAVELERS COMPANIES INC ~ 4.000% 05/30/47 ......... 02/18/2025 . J.P. MORGAN . 1.FFE ..
89417E-AN-9 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 4.050% 03/07/48 . 01/13/2025 . J.P. MORGAN . 1.FFE ..
89417E-AP-4 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 4.100% 03/04/49 . 02/18/2025 . J.P. MORGAN . 1.FFE ..
89417E-AR-0 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 3.050% 06/08/51 . 02/18/2025 . J.P. MORGAN . .. 1,500,000 | 1.FFE ..
89417E-AS-8 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 5.450% 05/25/53 . 02/18/2025 . J.P. MORGAN . .12,000,000 |. 1.FFE ..
89788\-AP-7 . ..| TRUIST FINANCIAL CORP BASIC ~ 5.867% 06/08/34 ... 02/18/2025 . J.P. MORGAN . . 12,822,250 |. . 12,500,000 | 1.G FE ..
89788\-AS-1 . ..| TRUIST FINANCIAL CORP BASIC ~ 5.711% 01/24/35 02/18/2025 . J.P. MORGAN . . 12,185,520 |. .12,000,000 |. 1.G FE ..
906548-CJ-9 . ..|UNION ELECTRIC COMPANY 3.9% Due 9/15/2042 MS15 3. 01/13/2025 . J.P. MORGAN . 1.FFE ..
906548-C0-3 . .. | UNION ELECTRIC COMPANY BASIC ~ 3.250% 10/01/49 .. 01/13/2025 . . MORGAN . 1.FFE ..
906548-CU-4 . ..|UNION ELECTRIC COMPANY BASIC ~ 3.900% 04/01/52 .. ......01/13/2025 . .P. MORGAN . 1.FFE ..
906548-Cli-0 ......... UNION ELECTRIC COMPANY BASIC ~ 5.450% 03/15/53 ...couvviiiiieiiiiiiiiieeciiicccccciicce s [ 01/13/2025 .P. MORGAN ... 1.F FE
906548-CX-8 UNION ELECTRIC COMPANY BASIC ~ 5.250% 01/15/54 ....ooeeeniiiiiiiiiiiieeeeiiee e [ 02/18/2025 .P. MORGAN .... K 1.F FE
911312-CE-4 . .|UNITED PARCEL SERVICE CL B BASIC ~ 5.500% 05/22/54 ......01/13/2025 . . MORGAN . .. 477,570 |. 1.FFE ..
91913Y-AL-4 VALERO ENERGY CORP. 6 5/8% Due 6/15/2037 JD15  6.625% 06/15/37 ..vveveeeeennreeeeeeeiiiiieeeeeiiiieeeee | 02/18/2025 . MORGAN ... .. 10,155,405 |. 2.BFE
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92343V-Gli-8 VERIZON COMMUNICATIONS BASIC ~ 5.500% 02/23/54 ....cevveeeeeeeeeieeeeeeeee e e eeee e e eeene e eennnees |eenand 02/07/2025 ..... Various 5,330,410 |eerenniieeinnniens 5,500,000 |... 134,444
93045#-AH-1 . .. | WAGNER EQUIPMENT CO WAGNER EQUIPMENT CO  5.860% 01/23/35 01/02/2024 . BANK OF AMERICA .. 9,600,000 |. .. 9,600,000 |.
94403*-8G-0 . .| WAWA, INC WAWA, INC  6.010% 03/27/40 ............. 01/17/2025 US BANCORP INC .11,000,000 |. .11,000,000 |.
95000U-3H-4 . .. |WELLS FARGO & COMPANY BASIC ~ 6.491% 10/23/34 02/18/2025 . J.P. MORGAN . . 12,855,240 |. . 12,000,000 |.
976656-CT-3 . .| WISCONSIN ELECTRIC POWER BASIC ~ 5.050% 10/01/54 .. 02/18/2025 . J.P. MORGAN . 4,000,000
136375-CP-5 . .. | CANADIAN NATIONAL RAILWAY BASIC ~ 3.650% 02/03/48 . 01/13/2025 . J.P. MORGAN . 1,500,000
136375-CV-2 . .| CANADIAN NATIONAL RAILWAY BASIC ~ 4.450% 01/20/49 . ......01/13/2025 . J.P. MORGAN . 3,000,000 |.
136375-CZ-3 CANADIAN NATIONAL RAILWAY BASIC ~ 2.450% 05/01/50 ...cevvunniiiiiiiiiiiiiiiiiieeecciiie e cceniineeeeennans fennnd 01/13/2025 L T R T < (1) Y 2,000,000 |...
136375-DB-5 CANADIAN NATIONAL RAILWAY BASIC ~ 4.400% 08/05/52 ..cevvuuneeeeeeeneeeeeenneeeeeeenneeeeeeenneneeeeennnns |eennnd 02/18/2025 P MORGAN et e ettt e e e e e e e e e e e r e e e e en e e e e ennnn e e e eennnn e eeennnnaeeeernnnnaaee [reeernnnnaeeeeennnnaeeeeennnnnaeees [eeernnnnnereeennnnnnees 1,098,410 | 9,000,000 |...
136375-DJ-8 . .. | CANADIAN NATIONAL RAILWAY BASIC ~ 6.125% 11/01/53 . 01/13/2025 . J.P. MORGAN .
67077M-BB-3 . .|NUTRIEN LTD BASIC ~ 5.800% 03/27/53 ..... ......03/05/2025 . Various ... N N
68288A-AA-5 1261229 BC LTD BASIC 10.000% 04/15/32 . N R 03/25/2025 L T ) R 1,000,000 |.eevvenniiiiiinnnnnnns 1,000,000 |...
775109-BN-0 ROGERS COMMUNICATIONS IN BASIC ~ 4.350% 05/01/49 R - 03/05/2025 J.P. MORGAN ... 1,999,650 [oveeneeeeernnaeeeens 2,500,000 |...
(6802@-AB-8 . ..| OILERS ENTERTAINMENT GROUP OILERS ENTERTAINMENT GROUP  5.070% 06/30/51 . 02/26/2025 . J.P. MORGAN .... . 13,989,920 |. . 13,989,920 |.
00111V-AD-9 . ..| AES ANDES SA BASIC  6.250% 03/14/32 ...... 03/11/2025 . ALLIANCE BERNSTEIN .
023190-AB-7 . ..| AMBIPAR LUX SARL BASIC 10.875% 02/05/33 . 01/28/2025 . ALLIANCE BERNSTEIN .
046353-AN-0 . ..| ASTRAZENECA 4 3/8% Due 11/16/2045 NN16  4.375% 11/16/45 01/13/2025 . J.P. MORGAN .
046353-AU-2 . .. | ASTRAZENECA BASIC ~ 4.375% 08/17/48 .......... 02/18/2025 . J.P. MORGAN ....
06000G-AA-9 . ..| BANGKOK BANK PCL/HK BASIC ~ 6.056% 03/25/40 03/18/2025 . ALLIANCE BERNSTEIN .
16882L-AB-8 . ..|CHILE ELECTRICITY LUX BASIC  5.672% 10/20/35 03/18/2025 . ALLIANCE BERNSTEIN .
204448-AB-0 . ..| CIA DE MINAS BUENAVENTUR BASIC  6.800% 02/04/32 01/30/2025 . ALLIANCE BERNSTEIN .
24715@-BG-8 . .| DELOITTE LLP DELOITTE LLP  5.790% 01/30/40 ... 01/30/2025 . US BANCORP INC ... . . N
24715@-BH-6 . ..| DELOITTE LLP DELOITTE LLP  5.970% 01/30/45 01/30/2025 . US BANCORP INC .10,000,000 |. .10,000,000 |.
251526-CY-3 . .. | DEUTSCHE BANK NY BASIC ~ 5.403% 09/11/35 .... 02/18/2025 . J.P. MORGAN .... . 15,039,340 |. . 15,500,000 |.
283837-AD-4 . ..|EL PUERTO DE LIVERPOOL BASIC  6.658% 01/22/37 01/16/2025 ALLIANCE BERNSTEIN . 1,520,000 |. 1,520,000 |.
39531J-AB-0 . .. | GREENKO WIND PROJECTS MU BASIC ~ 7.250% 09/27/28 03/20/2025 . ALLIANCE BERNSTEIN . .. 397,000 |. .. 397,000 |.
404280-CY-3 . .. |HSBC HOLDINGS PLC BASIC ~ 2.871% 11/22/32 ... 02/18/2025 . J.P. MORGAN ... .. 9,830,775 |. . 11,500,000 |.
404280-DV-8 . ..|HSBC HOLDINGS PLC BASIC ~ 6.254% 03/09/34 ... 02/18/2025 . J.P. MORGAN .... . 15,240,805 |. . 14,500,000 |.
48344F-AB-6 ......... KALLPA GENERACION SA BASIC  5.875% 01/30/32 ..eeeeeeeeeeeeeee e eceene e e e eeene e e e e eeenn e eee |ennnnd 01/28/2025 ALLIANCE BERNSTEIN .. .eeeeeeeeeeeneee e e eeeeee e e e e eeene e e e e emene e e e eemnna e e eeeennnaeeeennnnnaeeeennnnnnseennnn |reeennnnnseeeemnnnaneeeennnnnnerees Joemnnnamreemnnnnnnnees 1,166,097 [..oeveveeeeeeeeinnnnns 1,178,000 |...
50205M-AG-4 LGENERGYSOLUTION BASIC ~ 5.375% 04/02/30 ... ALLIANCE BERNSTEIN .... 3,887,225 |ovvvviiiiiiiiiiis 3,910,000 |...
50205M-AJ-8 . ..| LGENERGYSOLUTION BASIC ~ 5.875% 04/02/35 . ALLIANCE BERNSTEIN . .. 3,089,611 |. .. 3,120,000 |.
539439-BA-6 . . [LLOYDS TSB GR-AD BASIC ~ 5.590% 11/26/35 .... J.P. MORGAN .... .10,037,100 |. .10,000,000 |.
53944Y-AX-1 LLOYDS BANKING GROUP PLC BASIC ~ 5.679% 01/05/35 ......ceeeeeeeieeeiinnnieeeeeenne e eeeene e eeeeni e eee |eennnd 02/18/2025 J.P. MORGAN .... .. 12,104,040 |. ..12,000,000 |...
55407N-AA-0 MA'ADEN SUKUK LTD BASIC ~ 5.250% 02/13/30 .....ccevvvuniiiiirniiniiiiiiiineecinnie e eereniseeeennnneeeens fennnd 02/06/2025 ALLIANCE BERNSTEIN .... 1,999,000 |...
55407N-AB-8 . ..|MA'ADEN SUKUK LTD BASIC  5.500% 02/13/35 ALLIANCE BERNSTEIN .
639057-AH-1 . .| NATWEST GROUP PLC BASIC ~ 6.016% 03/02/34 J.P. MORGAN ....
639057-AN-8 NATWEST GROUP PLC BASIC ~ 5.778% 03/01/35 ....eeeeeeiieeeeieenieeeeeinee e e eeeene e e eeeenna e e e eennnneeeeens |eennnd 02/18/2025 J.P. MORGAN .... ....12,000,000 ...
68666U-AA-3 ORLEN SA BASIC ~ 6.000% 01/30/35 ..eevvueeiiiiiiiiieieiiiii e e s e rnnn e nnnnnas [eanand 01/23/2025 LTI 03 1 R R RSP 1~ ~05: Y & I EO . 1,220,000 |...
75102X-AE-6 . ..|RAIZEN FUELS FINANCE BASIC  6.700% 02/25/37 . 02/21/2025 . ALLIANCE BERNSTEIN . 5,020,000
78518P-AA-3 . .| SAAVI ENERGIA SARL BASIC ~ 8.875% 02/10/35 .... 02/05/2025 . ALLIANCE BERNSTEIN . 1,150,000
92213H-AA-0 . ..| VARANASI AURA NH-2 TOLL BASIC ~ 5.900% 02/28/34 . 02/25/2025 . ALLIANCE BERNSTEIN . .960,000
AP3278-51-6 . ..| ORBIA ADVANCE CORP SAB BASIC ~ 4.000% 10/04/27 02/24/2025 . ALLIANCE BERNSTEIN . 1,990,000
AP6574-19-2 . ..|ABU DHABI CRUDE OIL BASIC ~ 4.600% 11/02/47 01/30/2025 . ALLIANCE BERNSTEIN . 3,400,000
BM1585-13-2 . ..|LENOVO GROUP LTD BASIC ~ 3.421% 11/02/30 ....... 02/03/2025 . ALLIANCE BERNSTEIN . 3,380,000
E5000*-AB-0 . ..| STADIUM FUNDING TRUST FC BARCA STADIUM FUNDING TRUST FC BARCA  6.610% 06/30/43 02/26/2025 . Tax Free Exchange .. . 26,722,500 |. . 26,285,000 |.
F5662#-AC-2 . ..| LAURENT PERRIER S.A. LAURENT PERRIER S.A.  4.500% 07/16/34 02/26/2025 . Tax Free Exchange . 10,899,000 |. .10,514,000 |.
P4003#-AA-6 . ..|DSWS SPA  7.070% 11/30/44 .....covveeeeeiinnnnns 02/10/2025 . GOLDMAN SACHS ..... .23,000,000 |. .23,000,000 |. z
Y73385-25-9 . .. |ALIBABA GROUP HOLDING BASIC ~ 5.625% 11/26/54 02/04/2025 . ALLIANCE BERNSTEIN . 1,580,000 FE
YV6279-30-6 . .| SOCIEDAD QUIMICA Y MINER BASIC  5.500% 09/10/34 02/19/2025 . ALLIANCE BERNSTEIN . 4,030,000 FE ..
YW0113-01-2 . ..| SMRC AUTOMOTIVE HOLDINGS BASIC ~ 5.625% 07/11/29 .. 02/21/2025 . ALLIANCE BERNSTEIN . 1,540,000 FE ..
7B7940-97-4 . ..| ANTOFAGASTA PLC BASIC  6.250% 05/02/34 ........... 02/19/2025 . ALLIANCE BERNSTEIN . 2,270,000 FE ..
2D2886-49-1 . .| IRB INFRASTRUCTURE DEVE BASIC ~ 7.110% 03/11/32 02/21/2025 . ALLIANCE BERNSTEIN . . 760,000 FE ..
ZF4868-28-6 . ..| GACI FIRST INVESTMENT BASIC  5.375% 01/29/54 02/04/2025 . ALLIANCE BERNSTEIN . 8,380,000 |. FE ..
ZF5270-86-2 ......... CODELCO INC BASIC ~ 6.440% 01/26/36 ....vovvvvvriiiiiiiiiieeeciiiie e eennnnnes [anand 02/19/2025 ..... ALLIANCE BERNSTEIN .... 2,320,000 |... FE .ooinnnens
M9211-35-4 ......... GACI FIRST INVESTMENT BASIC ~ 4.875% 02/14/35 ...oeeeeeeieeeieee e eeeeee e eeeeee e eeeene e eennnne e |ennnad 02/04/2025 ..... ALLIANCE BERNSTEIN .... .. 4,059,000 |... [
ZR5764-25-6 ......... ALPEK SA DE CV BASIC  4.250% 09/18/29 ... .cevuuniiiiiiuniiiiiiiiiiiiiiiiiiinissciininseseesnnnseseesnnnnnes |oonnnd 01/29/2025 ..... ALLIANCE BERNSTEIN .... 293,000 |... FE




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

S'v04

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,508,473,797 1,738,392,893 17,642,721
173320-AA-9 ......... [CITI CTL PASS-THROUGH TRUST CITI CTL PASS-THROUGH TRUST  5.764% 01/15/40 ..ovvivvivviriiiericriannane [ 01/17/1025 ..... TUESTRON ettt ettt ettt ettt et et ettesseseeseeseeseeseeseeseeseesseseeseeseeseesnensereeseereesneneenserseeere Joruersersesuessessesnesnernernernes |oosesuereerseseeseanes 21,029,297 |..iivvenniiiiiinnnnns 20,821,086 |....uiiiiiiiniiiiiiiiiiiiieees 1.EZ
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 21,029,207 20,821,086
LX1914-15-4 .........| ASURION LLC ASURION TLB-8 +325 12/23/26 v |eenn01701/2025 ... BANK OF AMERICA .. I 825,644 |. E

LX1926-58-8 . .| AMIWINS AMWINS GROUP INC TLB S$+225 02/19/28 . 01/01/2025 .....[GOLDMAN SACHS .. 1,989,644 |. E ..
LX1927-63-6 . ..|PRECISION MEDICINE GROUP PRECISION MEDICINE TLB $+300 . 03/05/2025 . Various ... .. 2,981,250 | E..
LX1930-18-4 . ..| WATLOW ELECTRIC MANUFACTURING WATLOW ELECTRIC TLB $+300 03/02/28 . 03/31/2025 . Various ... ..6,000,000 | E ..
LX1932-28-9 . .| CONSOL IDATED COMMUNICATIONS CONSOLIDATED COMM TLB1 +350 10/02/27 .. ......02/28/2025 . WELLS FARGO SECURITIES LLC 3,000,000 |. E..
LX1957-10-4 ASPEN DENTAL MANAGEMENT INC ASPEN DENTAL-ADMI TLB-3 S+ 375 12/28/27 el el 01/10/2025 J.P. MORGAN 1,977,500 |-eoeeiiiiiieeiiiens 2,000,000 |... E
LX1957-23-7 PADAGIS PADAGIS - PERRIGO TLB S+475 07/06/28 J.P. MORGAN ... 1,900,000 |.oovviviineeiiiiinns 2,000,000 |... E
LX1995-56-7 . .| GRAY TELEVISION GRAY TELIVISION TLD $+300 12/01/28 .. Various ......

mm

LX2008-84-0 . ..| OCEANKEY US |1 CORP OCEANKEY-MEDIA TL $+350 12/15/28
LX2067-63-0 ......... CORP SERVICE CO CORP SERVICE TLB S$+200 11/06/29
LX2086-01-0 ......... NIELSEN FINANCE LLC NIELSEN HDG - NEPTUN TLA S+475
LX2095-31-8 . ..| TENNECO INC TENNECO INC TLA S+475 11/17/28
LX2120-15-7 . .| INTERNET BRANDS INTERNET BRNDS - MH TLB3 S+425
LX2252-98-4 CALPINE CORP CALPINE CORP TLB5 $+175 02/21/32
LX2256-22-5 PLANET US BUYER LLC PLANET US BUYER-WOOD TLB $+300
LX2276-36-3 . ..|RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB PIK §+500 01/31/29 .
LX2284-23-5 . .. | ARAMARK SERVICES INC ARAMARK TLB8 $+200 06/24/30 ..ovvvveinnnns
LX2288-50-9 . ..| GENESEE & WYOMING INC GENESEE & WYOMING TLB $+175 04/10/31

.| AMAWATERWAYS LC AHAB US BIDCO LC AHAB BIDCO-AMAWAT TLB S+300

DEUTSCHE BANK
..... BANK OF AMERICA ..
..... Various ...
Various ...
..|MUFG SECURITIES AMERICAS INC
o |nnn01710/2025 ... BLOOMBERG TEST BROKER

...... 01/02/2025 ..... [BANK OF AVERICA ..
02/24/2025 . PAYMENT- IN-K IND
01/17/2025
01/02/2025 .

m

3,700,000 |.
3,265,109 |.

m

mm

m

m

RBC. CAPITAL MARKETS

LX2292-43-6 . . 03/27/2025 . J.P. MORGAN .
LX2301-55-9 . ..| AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550 10/02/28 ... 01/23/2025 . PAYMENT- IN-K |
LX2307-53-1 . ..| JANUS INTERNATIONAL JANUS TLB $+250 08/05/30 ....... 02/28/2025 . GOLDMAN SACHS ..
LX2324-83-3 . .| CDK GLOBAL CDK - CENTRAL PARENT TLB S$+325 07/06/29 .. 01/01/2025 .....[GOLDMAN SACHS ..

.. | BROADSTREET PARTNERS INC BROADSTREET PARTNER TLB4 $+300

..| STAPLES INC STAPLES INC TLB S$+575 09/10/29 .......
..| PROOFPOINT INC PROOFPOINT 1L TL S+300 08/31/28 ..
..|GEN DIGITAL INC GEN DIGITAL TL B1 $+175 09/12/29 .
. |FRONERI INC US FRONERI US INC 1L S+200 09/18/31 .

LX2326-54-9 .
LX2332-16-6 .
LX2334-67-5 .
LX2343-25-4 ..

01/01/2025 .....ROYAL BANK OF CANADA .
01/30/2025 . Various ...
03/26/2025 . Various ...
01/13/2025 . MORGAN STANLEY

06/16/31

LX2445-34-9 ........ 01/01/2025 .....[GOLDMAN SACHS ..
LX2468-96-0 . ..|FLEETCOR TECHNOLOGIES INC FLEETCOR-CORPAY TLB $+175 02/13/2025 ..... BANK OF AMERICA
LX2475-76-7 . .| BELRON FINANCE LLC BELRON TLB S§+275 10/02/31 .o 01/01/2025 .....[BANK OF AMERICA

MMMmMmMMmMmMmMmmmmmmm

.. ALASKA AIR GROUP INC ALASKA -AS MILEAGE TLB $+200 10/01/31 ......01/01/2025 .....|BANK OF AMERICA
BALCAN INNOVATIONS INC BALCAN INNOVATIONS TLB S+475 10710731 . [ R 01/01/2025 ..... BANK OF AMERICA ..
LIFE TIME INC LIFE TIME FITNESS TLB +250 10/22/31 JUR 03/04/2025 ..... TD SECURITIES ..

LX2476-95-5 .
LX2482-64-9

m

4,076,800 [ oo 4,160,000 | ..

LX2497-58-9 3,000,000 |ouuveereeeaiiieeann. 3,000,000 |... E
LX2497-60-5 . .. | CREATIVE PLANNING CPI HOLDCO-CREATIVE 1LTL $+225 01/01/2025 .....[GOLDMAN SACHS .. .10,696,250 |. .10,750,000 |. E..
LX2497-76-1 . .| AECOM TECHNOLOGY AECOM -ACM TL B $+175 04/17/31 ......01/01/2025 .....|BANK OF AMERICA 3,989,975 |. 3,989,975 |. E ..
LX2503-47-7 CONSTRUCTION PARTNERS INC CONSTRUCTION PAR TLB $+250 10729731 v e 01/01/2025 ..... BANK OF AMERICA .. 1,773,334 |. E
LX2509-93-8 TIBCO SOFTWARE INC CLOUD SOFTWA-TIBCO TLB2 $+375 03/24/31 oo | 01/01/2025 BANK OF AMERICA 5,281,567 |. E
LX2510-50-6 . .| CMG MEDIA GROUP CMG MEDIA-TERRIER TLB2 S+350 06/18/29 ....... 03/06/2025 . ROYAL BANK OF CANADA . 4,575,000

: .| PROJECT ALPHA INTERMEDIA QLIK-PROJECT ALPHA TLB $+325 10/28/30
.. | WAVE DISTRIBUTION HOLDIN WAVE DISTRIBUTION-SOPHOS $+350 03/05/27
.| DUN & BRADSTREET CORP DUN & BRADSTREET TLB2 S$+225 01/18/29 .

LX2529-74-6 .
LX2531-99-9 .

01/02/2025 .
01/02/2025 .

MORGAN STANLEY ...
GOLDMAN SACHS

LX2532-35-1 . . 03/25/2025 . Various ... 5,988,010 |.

LX2541-96-4 . ..| TIBCO SOFTWARE INC CLOUD SOFTWARE GRP TLB1 $+350 03/29/29 01/01/2025 .....[PARIBAS SECLRITIES .... ..3,705,005 |. ..3,705,005 |.
LX2543-57-2 . ..| TRANS UNION LLC TRANS UNION TLB-9 $+175 06/24/31 ........ 01/01/2025 ..... [WELLS FARGO SECURITIES LLC 10,136,288 | 10,148,974 |.
LX2543-69-7 . .. | DECHRA FINANCE US DECHRA FINANCE US TLB S§+325 12/03/31 01/01/2025 ..... 4,156,250 |. 4,166,667 |.
LX2650-77-5 . ..|CVR CHC LP CVR CHC-ENERGY TLB $+400 12/30/727 ... 01/01/2025 .....[MIZUHO SECURITIES .. 5,370,834 |. .. 5,416,667 |.
LX2554-31-4 . ..| JANE STREET GROUP LLC JANE STREET TLB $+200 12/1 03/12/2025 .....[Various ............ . 13,967,163 |. . 14,041,490 |.
LX2554-48-8 . .. | DISTRIBUTED PONER INNIO GROUP TLB §+250 11/06/28 ........ 01/16/2025 Tax Free Exchange 6,908, 149 7,202,673
LX2554-54-6 . ..| GOOSEHEAD INSURANCE HOLD GOOSEHEAD INSURAN TLB $+350 12/11731 01/02/2025 . J.P. MORGAN ... 3,500,000 3,508,772
LX2554-73-6 . .| BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB §+200 11/24/28 .. 03/06/2025 . J.P. MORGAN . 2,996,250 3,000,000

.. ARETEC GROUP INC ARETEC GROUP-CETERA TLB $+350 08/09/30 .

MMAMmMmMmMmMmMmMmmmmmmmmm

LX2555-74-1 . . 03/26/2025 . UBS WARBURG CONVI 5,992,500 6,000,000
LX2555-83-2 . ..| INTERNET BRANDS INTERNET BRNDS - MH TLB3 S+425 12/11/31 01/01/2025 .....[Tax Free Exchange ..... .975,015 . 999,914
LX2555-85-7 . .| GOAT HOLDCO LLC GOAT HOLDCO-BARNES TLB $+300 12/10/31 ... 01/01/2025 .....RBC CAPITAL MARKETS .. 4,364,063 4,375,000

AAA PO R RO RA R PRORARRNOA RN, R R RDERRODERPRORRRORADRRDRDDRDD

m

LX2656-13-7 ....... CATAWBA NATION GAMING CATAWBA -TWO KINGS TLB S+475 12/13/31 .. . ..... 01/01/2025 BANCO SANTANDER SA NEW YORK BR JU 2,198,941 |. 2,209,991 |...
LX2557-60-6 ......... ASCENSUS HOLDINGS INC ASCENSUS TLB1 S+300 08/02/28 w.vvvieiiiiiiiiiiiiiiiiiiiiiiiiiiie s e 01/31/2025 ..... B PP TP PP P RTTPP PP PP PPPPPN 2,500,000 f..ovvrriiiiiiiiinnnnn 2,500,000 J..ovvrrieiiiiiiiiiiiiiiiiiia
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LX2559-38-8 BAKELITE UK HOLDING LTD BAKELITE TLB $+375 12/16/31 e e 01/01/2025 ..... GOLDMAN SACHS ... e et et e e e ettt e e e et e e e e e e e e e e e enee e e e e emnnn e e e eeennnaa e e eeennnnaeeeeennnnneeeennnnn |eernnnnnseeeemnnnaneeeennnnnaneees Joemnnnnanreemnnniannees 7,681,084 o 7,758,621 |... 4.B FE
LX2560-10-5 . ..| CORE & MAIN CORE & MAIN TLE $+200 02/10/31 ovvviis 01/01/2025 .....|BANK OF AMERICA 1,736,875 3.CFE ..
LX2562-53-1 . .. | ANKURA CONSULTING GROUP ANKURA CONSULTING TLB S$+350 12/17/31 . 01/01/2025 .....|DEUTSCHE BANK .. 6,801,138 4.CFE ..
LX2562-58-0 . ..|USI INC USI INC-NY 1L TLC S+225 09/27/30 ... 01/01/2025 .....|BANK OF AMERICA 2,843,193 4BFE ..
LX2562-59-8 . ..[USI INC USI' INC/NY 1L TLD $+225 11/23/29 ... 01/01/2025 .....|BANK OF AMERICA .. .. 5,686,385 |. 4BFE ..
LX2563-37-2 . .. | PERFORCE SOFTWARE INC PERFORCE SOFTWARE TL 1L S+475 07/02/29 . 01/01/2025 .| UBS WARBURG CONVERT IBLES .10,000,000 |. 4.CFE ..
LX2568-49-6 . .| SPRINGS WINDOW FASHION SPRINGS WINDOW-SWF TLA1 S+450 12/19/29 . ......01/01/2025 .....| JEFFERIES & COMPANY INC. 2,408,854 |. 5.BFE ..
LX2574-43-7 CARNIVAL CORP CARNIVAL CORP TLB 2027 $+200 08/09/27 P R 01/13/2025 ..... Tax Free Exchange . 1,803,399 |... 3.AFE
LX2574-45-2 CARNIVAL CORP CARNIVAL CORP TLB6 2028 $+200 10/18/28 e e 01/13/2025 ..... Tax Free Exchange .. 9,080,039 |. 9,254,376 |... 3.AFE
LX2574-87-4 . ..| FLYNN RESTAURANT GROUP FLYNN RESTAURANT TLB $+375 01/20/32 . 01/17/2025 BANK OF AMERICA .. . 15,068,510 |. . 15,144,231 | 4BFE ..
LX2574-91-6 . .| FRONTIER COMMUNICATIONS FRONTIER COMM TLB S$+250 07/01/31 ......01/14/2025 . Tax Free Exchange 3,202,725 |. 3,241,875 4.CFE ..
LX2575-69-9 CLARIOS GLOBAL LP POWER SOL-CLARIOS TLB $+275 01714732 v [eennd 01/14/2025 ..... J.P. MORGAN 6,672,441 |.ovvniiiiiiiiiis 6,680,792 |... 4.A FE
LX2576-47-3 BOOST NEWCO BORROWER LLC WORLDPAY-BOOST NICO TLB S+200 01/31/31 e e 02/03/2025 ..... Tax Free Exchange .. 4,902,289 [...ccevvnnaeieeinnnnns 4,987,500 |... 3.C FE
LX2577-99-2 . .| SMYRNA READY MIX CONCRET SMYREA-SMYRNA TLB S$+300 04/02/29 01/17/2025 J.P. MORGAN ....... 2,250,000 3.CFE ..
LX2578-01-6 . ..| MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB S+325 08/06/31 ... 02/06/2025 . Tax Free Exchange 8,788,221 4BFE ..
LX2578-06-5 . ..|LES SCHWAB TIRE CENTERS LES SCHWAB TIRE LS TLB $+250 04/23/31 01/23/2025 . Tax Free Exchange .. 4,776,000 4BFE ..
LX2578-12-3 . ..| BASS PRO GROUP BASS PRO-GRT OUTDR TLB1 S+325 01/20/32 .. 01/23/2025 . Tax Free Exchange 13,715,169 4.AFE ..
LX2578-17-2 . ..| CLEARWATER ANALYTICS LLC CLEARWATER ANALYTICS TLB $+225 02/09/32 . 02/07/2025 . J.P. MORGAN .... 2,122,642 4.AFE ..
LX2579-21-2 . .| AMWINS AMWINS TL S+225 01/23/32 oo 01/23/2025 . GOLDMAN SACHS 3,870,211 4.AFE ..
LX2581-25-9 . .. |ENDEAVOR - EOC ENDEAVOR-EOC TLB S$+300 01/29/32 .. 01/27/2025 . J.P. MORGAN .... 6,815,069 4.CFE ..
LX2581-30-9 . ..| DELTA TOPCO INC DELTA TOPCO-BLOX TLB S+275 12/03/29 . 01/24/2025 . MORGAN STANLEY ... 2,992,500 4.CFE ..
LX2581-31-7 . ..| CABLE &WIRELESS SABLE INT'L-CORAL TLB7 $+325 01/30/32 . 02/18/2025 . Tax Free Exchange .. 7,916,270 3.CFE ..
LX2581-99-4 . ..|ECO MATERIAL TECH INC ECO MATERIAL TECH TL1L S+325 01/30/32 01/31/2025 . JEFFERIES & COMPANY INC. 2,301,923 4BFE ..
LX2583-70-1 . ..| ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB $+275 08/19/30 02/24/2025 . Tax Free Exchange ........ 3,344,106 4.AFE ..
LX2583-73-5 . .. | QUIKRETE HOLDINGS INC QUIKRETE-QUIKHO TLB S+225 01/31/32 ... 01/31/2025 . WELLS FARGO SECURITIES LLC 6,786,594 3.BFE ..
LX2583-75-0 . ..| SMARTRONIX LLC SMARTRONIX - SMX TLB S+450 02/06/32 ........ 02/06/2025 . GOLDMAN SACHS .. 2,517,772 4BFE ..
LX2583-86-7 . .| STONEPEAK NILE PARENT STONEPEAK-AIR TRANS TLB S+275 02/03/2025 . BARCLAYS ..... 3,520,588 3.BFE ..
LX2584-21-2 . .| Ineos Composites FORTIS 333- INEOS TLB $+350 02/06/32 . ......02/06/2025 . GOLDMAN SACHS .. 3,911,765 4BFE ..
LX2584-22-0 AMEX GBT AMEX GBT TLB $+250 07/28/31 e e 03/27/2025 ..... ROYAL BANK OF CANADA .... 2,996,250 |. 4.A FE
LX2584-95-6 SOVOS COMPLIANCE LLC SOVOS COMPLIANCE TLB S+400 08/14/29 ... UBS WARBURG CONVERTIBLES .. 2,825,135 |. 4.C FE
LX2584-96-4 . ..|PRIMO BRANDS CORP PRIMO BRANDS-TRITON TLB S+225 03/31/28 ... Tax Free Exchange ..... 3.CFE ..
LX2585-37-5 . .|FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL TLB8 $+275 09/15/31 . ROYAL BANK OF CANADA . 4BFE ..
LX2588-03-1 GETTY IMAGES GETTY IMAGE-ABE INVEST TLB FIX 02/14/30 J.P. MORGAN 8,333,000 |. . 3.C FE
LX2588-23-9 NORTH AMERICAN BANCARD NORTH AMERICAN-NAB TLB $+250 11/24/28 Tax Free Exchange .. 4,061,933 |.oovvieiiiiiiniis 4,073,074 |... 4.A FE
LX2589-20-3 . .. |PRIME SECURITY SERVICES BOR PRIME SECURITY-ADT TLB S$+175 02/09/32 DEUTSCHE BANK .. .10,000,000 |. 3.BFE ..
LX2590-34-2 . .| COGENTRIX FINANCE HOLDCO COGENTRIX FINANCE TLB $+275 02/13/32 MORGAN STANLEY 3,378,378 3.CFE ..
LX2590-59-9 WCG INTERMEDIATE CORP WCG INTERMEDIATE TLB S+300 02/19/32 ... 0 P RPN FOPPPPPPPRR - BY - <L) -7 T IO, 6,875,000 |... 4.C FE
LX2590-72-2 GEN DIGITAL INC GEN DIGITAL TLB S$+175 02/13/32 R 02/13/2025 ..... LT S o R RO U £ 1 1”1 I EO . 3,750,000 |... 3.B FE
LX2590-77-1 . ..| APEX GROUP TREASURY LLC APEX GROUP TREASURY TLB $+350 02/20/32 . 02/20/2025 . J.P. MORGAN .... 1,872,787 4.CFE ..
LX2591-12-6 . ..| SINCLAIR TELIVISION SINCLAIR TELEVISION TLB6 S+330 12/31/729 .. 02/12/2025 . Tax Free Exchange 3,999,678 4.CFE ..
LX2591-77-9 . .. | HANESBRANDS INC HANESBRANDS INC TLB $+275 02/20/32 ... 02/20/2025 . J.P. MORGAN .... 4,043,369 3.BFE ..
LX2592-01-7 . ..|KNIFE RIVER HOLD CO KNIFE RIVER TLB $+200 02/19/32 .. 02/20/2025 . J.P. MORGAN . 1,755,968 3.AFE ..
LX2593-37-9 . ..| DK CROWN HOLDINGS INC DRAFTKINGS TLB $+175 02/25/32 . 03/04/2025 . MORGAN STANLE 7,666,667 3.BFE ..
LX2593-90-8 . .. |KREF HOLDINGS X KREF HOLDINGS TLB S$+325 02/25/32 .. 02/25/2025 . GOLDMAN SACHS .. 5,412,050 4.AFE ..
LX2596-00-0 . ..| KASEYA INC KASEYA INC TLB $+325 03/08/32 ..ccvvvnnnnn 03/06/2025 . MORGAN STANLEY 8,823,529 |. 4BFE ..
LX2596-03-4 . .. | IMAGEFIRST HOLDINGS LLC IMAGEFIRST HOLDINGS TLB $+325 03/10/32 . 03/10/2025 . Antares Capital 1,565,585 |. 4BFE ..
LX2596-05-9 . .| TK ELEVATOR US NEWCO INC TK ELEVATOR TLB S$+300 04/30/30 ....... 03/04/2025 . GOLDMAN SACHS .. .. 9,330,000 |. .. 9,330,000 |. 4BFE ..
LX2596-08-3 . ..| AMERICAN AIRLINES INC AMERICAN AIRLINES-AA TLB $+225 04/20/28 03/24/2025 . Tax Free Exchange . 15,657,441 |. . 15,334,456 |. 3.AFE ..
LX2596-96-8 . ..|MADISON SAFETY & FLOW MADISON SAFETY&FLOW TLB S+275 09/26/31 ... 03/27/2025 . Tax Free Exchange 2,921,377 | 2,943,443 |. 4BFE ..
LX2597-36-2 . .. |NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY TLB S$+550 10/30/28 . 02/28/2025 . MORGAN STANLEY ... 4,600,000 |. 5,000,000 |. 4BFE ..
LX2597-36-2 . .. |NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY TLB S$+550 10/30/28 . 03/10/2025 . Tax Free Exchange .. . 14,631,997 |. . 15,835,038 |. 4BFE ..
LX2599-28-5 . .. | CROWN EQUIPMENT CORP CROWN EQUIPMENT TLB $+225 10/10/31 .. 03/06/2025 . WELLS FARGO SECURITIES LLC 3,000,000 3,000,000 3.CFE ..
LX2599-42-6 . . [MAGNITE INC MAGNITE INC TLB S$+300 02/06/31 ......... ......03/18/2025 . Tax Free Exchange .. 3,734,805 3,734,805 3.CFE ..
LX2601-98-2 VALVOLINE INC VALVOLINE INC TLB $+200 03/19/32 i [ 03/19/2025 ..... MORGAN STANLEY 3,731,250 |vvvvnniiiiiiiiinns 3,750,000 |... 3.B FE
LX2602-06-3 AVALARA INC AVALARA INC TLB S+325 08/29/32 e e 03/21/2025 ..... MORGAN STANLEY ... 9,950,000 |. ..10,000,000 |... 4.C FE
LX2605-16-5 . .| VISTA MANAGEMENT HOLDING VISTA MANAGEMENT TLB S$+375 ......03/26/2025 . BANK OF AMERICA 6,203,125 |. 6,250,000 |. 3.CFE ..
LX2607-90-6 MADISON 1AQ MADISON I1AQ LLC 1L TL $+325 03/29/32 A 03/28/2025 ..... GOLDMAN SACHS ...t eeieunueseeenens e s eeeennnesseeennsasseeernsasseennnsassaennenasseennnnnnsseennnnnnsssennnnns seennnnnnsseennnnnnsseennnnnnaseeee |oerennnnsseennnnnnseees 6,204,000 [.oiiiiiiiniaiiaennes 6,266,667 |... 4.B FE
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LX2599-46-7 ROCKPOINT GAS STORAGE PA ROCKPOINT GAS TL 1L S+300 09/18/31 e e 03/19/2025 ..... Tax Free Exchange .. 9,726,463 |eevveneieeinnins 9,896,907 |... .
LX2457-34-4 . .| FORMULA ONE FORMULA ONE-DELTA2 DDTL $+200 09/10/31 01/02/2025 . GOLDMAN SACHS .. 2,166,667 |. .. 2,166,667 |.
LX2574-16-3 HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+325 01/14/32 1o eeeceneeeeee |eennnd 01/17/2025 ..... Tax Free Exchange .. .... 13,917,810 |. ... 14,230,674 |...
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 582,660,998 588,323,421
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 2,283,748,826 2,430,897,336 18,115,750
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999997. Total - Issuer Credit Obligations - Part 3 2,283,748,826 2,430,897,336 18,115,750
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 2,283,748,826 2,430,897,336 18,115,750
05494F-CA-4 . .. |BANK SERIES qBNK49 CLASS AS  6.025% 03/15/58 ......cevvvunniiiiiiiiiiiiiiiniin e eennnnns [eenens 03/13/2025 BANK OF AMERICA s s . 13,054 [1.A
054975-AJ-6 . .. | BARCLAYS COMMERCIAL MORTGAGE S SERIES 2022C18 CLASS AS  6.151% 12/15/55 01/23/2025 . BMO CAPITAL MARKETS 1 892,461 1,800,000 L 7,074 [ 1A .
05554V-AF-7 . ..| BARCLAYS COMMERCIAL MORTGAGE S SERIES 20245C25 CLASS B 6.151% 03/15/57 03/05/2025 . BMO CAPITAL MARKETS 5,124,219 |. 5,000,000 |. 4,272 |1.A
06035R-AU-0 . ..| BANK SERIES 2018BN14 CLASS AS ~ 4.481% 09/15/60 ... 02/28/2025 . BANK OF AMERICA .. . 10,925,807 |. .11,192,056 |. .. 2,786 | 1.A
06211C-AU-9 . ..| BANKS 2023-5YR2 SERIES 20235YR2 CLASS B 7.164% 07, . 02/12/2025 . WELLS FARGO SECURI 11,973,009 |. . 11,454,000 |. . 27,353 [1.A ...
16706G-AA-5 . ..|CHI Commercial Mortgage Trust SERIES 2025SFT CLASS A  5.665% 04/15/42 03/14/2025 . WELLS FARGO SECURITIES LLC .. .10,000,000 |. .10,000,000 |. . 40,913 [1.A FE
16706G-AE-7 . ..|CHI Commercial Mortgage Trust SERIES 2025SFT CLASS B 6.067% 04/15/42 03/14/2025 . WELLS FARGO SECURITIES LLC 5,000,000 |. 5,000,000 .21,908 [1.D FE ..
44855P-AC-2 ......... |HUDSON YARDS SERIES 2025SPRL CLASS B 5.758% 01/13/40 . 01/07/2025 J.P. MORGAN ... .. 7,800,000 |. 7,800,000 . 28,694 [1.D FE ..
44855P-AE-8 . ..|HUDSON YARDS SERIES 2025SPRL CLASS C  5.952% 01/13/40 . 01/07/2025 J.P. MORGAN . 6,300,000 |. 6,300,000 |. . 23,957 [1.G FE ..
45006H-AC-5 . .| IRV Trust SERIES 2025200P CLASS B 5.440% 03/14/47 .... 02/05/2025 . Various ...... .. 9,500,000 |. .. 9,500,000 |. 1.0 FE
46591A-BE-4 . ..| JPNDB Commercial Mortgage Secu SERIES 2018C8 CLASS AS ~ 4.421% 06/15/51 03/13/2025 . BANK OF AMERICA . 12,439,806 |. . 12,849,380 |. 1A ...
65486B-AA-9 ......... SERIES 20250BRK CLASS A 5.867% 03/05/35 .....cceeermeeeeeeenniieeeeeenn e e e eeenne e e e eenne e e eennnneeee |eenand 02/21/2025 ..... DEUTSCHE BANK ... .... 10,199,644 |. ..10,000,000 |... 1.AFE ..
94990G-AC-3 ......... WELLS FARGO COMMERCIAL MORTGAG SERIES 2025VTT CLASS B 5.639% 03/15/38 ......cevvvenviiiiinnnniiiiinnnn founnnd 03/05/2025 ..... WELLS FARGO SECURITIES LLC ...eeevriiniiiiiiiiie e ciiii s cerii e s e s e s s s senaa e s s snnna e s ennnn [sesnnnnsnssessnnnnnnesssnnnnnnnnees Jormniinnnnninnnnn 4,000,000 |. 4,000,000 |... 1.0 FE
94990G-AE-9 . .. [ WELLS FARGO COMMERCIAL MORTGAG SERIES 2025VTT CLASS C  5.943% 03/15/38 ... WELLS FARGO SECURITIES LLC ..eeerruuueeeeusuunseaeennnunaseennnnsaaeeennnnsssanennnnnaseennnnnsseennnnnnnssesennn seennnnnnsseennnnnnsseennnnnnnseeee Joernnnnasseennnnnaneees 2,000,000 |. 2,000,000 |... 1.G FE ..
1079999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self L|qU|dat|ng Non-Agency Commercial Moﬂgage-Backed Securities (Unaffiliated) 100,244,871 99,895,436 257 734
62890R-AA-1 NPC SIP 2024-1 LTD. NPC SIP 2024-1 LTD.  7.750% 12/15/54 .oommmeieeieeieee e eeeenn [eennd 03/27/2025 ..... EVERCORE PARTNERS LLC . 2,936,250 |. 3,000,000 |... .80,729 [1.G FE
67116H-AN-2 . ..|]OCP CLO Ltd SERIES 202326A CLASS CR  5.940% 04/17/37 .. 02/28/2025 . CITICORP SECURITIES ..... .10,000,000 |. .10,000,000 |. 1.F FE ..
00900C-BA-1 . ..| AIMCO SERIES 2017AA CLASS CR2  5.940% 01/20/38 ......... 02/19/2025 . NOMURA SECURITIES INTERNATIONA .10,800,000 |. .10,800,000 |. 1.F FE ..
054978-AN-1 . ..| BBAM US CLO LTD SERIES 20221A CLASS BR  5.903% 03/30/38 . 02/11/2025 . NOMURA SECURITIES INTERNATIONA .10,000,000 |. .10,000,000 |. 1.C FE
08186K-AS-3 . ..|Benefit Street Partners CLO Lt SERIES 202330A CLASS CR 6. 03/28/2025 . BANK OF AMERICA .. .10,000,000 |. .10,000,000 |. 1.FZ
29003U-AN-9 . ..[Elmwood CLO IX Ltd SERIES 20212A CLASS CR  6.090% 04/20/38 .. 02/28/2025 . BANK OF AMERICA 2,000,000 2,000,000 1.F FE
3388211-AG-0 . ..|Flatiron CLO Ltd SERIES 202530A CLASS C  6.103% 04/15/38 ..... 03/24/2025 . BANK OF AMERICA .. 4,000,000 4,000,000 1.FZ
442904-AC-2 ......... |HPS Loan Management Ltd SERIES 202523A CLASS F 12.103% 04/15/38 02/06/2025 . WELLS FARGO SECURITIES LLC .192,000 |. ..200,000 |. 4.C FE
442916-AC-6 . ..|HPS Loan Management Ltd SERIES 202523A CLASS A2  5.683% 04/15/38 . 02/06/2025 . WELLS FARGO SECURITIES LLC .. . 8 000,000 |. .. 8,000,000 |. 1.AFE ..
442916-AG-7 . ..|HPS Loan Management Ltd SERIES 202523A CLASS C  6.003% 04/15/38 .. WELLS FARGO SECURITIES LLC .10,000,000 |. .10,000,000 |. 1.F FE ..
44328H-AX-3 . . |HPS Loan Management Ltd SERIES 202317A CLASS BR  5.950% 04/23/38 . PARIBAS SECURITIES ... .. 7,000,000 |. .. 7,000,000 |. 1.C FE ..
443320-AE-0 HPS Loan Management Ltd SERIES 202524A CLASS B 5.750% 04/25/38 .......cevvvvvvriiinnniieriniiiineiennnn fovnnad 02/11/2025 MORGAN STANLEY .... 15,000,000 |. .... 15,000,000 ... 1.C FE
443320-AG-5 ......... |HPS Loan Management Ltd SERIES 202524A CLASS C  6.050% 04/25/38 ....oeeeeeeeeennieeeeeeieeeeeeniiees e 02/11/2025 MORGAN STANLEY ... ....11,000,000 |. ....11,000,000 |... 1.F FE
47048X-BG-6 . ..| Jamestown CLO Ltd SERIES 201914A CLASS A2RR  5.840% 10/20/34 ... J.P. MORGAN . .11,000,000 |. .11,000,000 |. 1.BFE ..
47048X-BJ-0 . .| Jamestown CLO Ltd SERIES 201914A CLASS BRR  6.040% 10/20/34 . J.P. MORGAN .... .. 4,000,000 |. .. 4,000,000 |. .. |1.FFE ..
631704-AM-5 Nassau LTD SERIES 20211A CLASS CR  6.253% 08/26/34 .......ccevvvvniiiiiiiiiiiiiiiiineeeccii e feennnd 01/17/2025 ROYAL BANK OF CANADA . .... 19,950,000 [. .... 19,950,000 |... . 59,547 |1.F FE
67592F-BE-8 Octagon Investment Partners SERIES 20192A CLASS B1R2  6.003% 10/15/33 .eevvveeiveiiiiiieeeceniieeeee eeend 03/18/2025 J.P. MORGAN .... .... 15,000,000 |. .. 15,000,000 |... 1.C FE
67592F-BJ-7 . ..|Octagon Investment Partners SERIES 20192A CLASS CR2  6.303% 10/15/33 . J.P. MORGAN . .. 7,600,000 |. 1.F FE ..
83012X-AN-9 . .| Sixth Street CLO LTD. SERIES 201913A CLASS C1R2  6.040% 01/21/38 MORGAN STANLEY ... 8,750,000 |. ,750, N 1.F FE
83617P-AG-0 Sound Point CLO LTD SERIES 20252A CLASS C  6.203% 04/15/38 CITICORP SECURITIES .evuuuniiiiiuuunniisiiuuunsiessetuuinsesseeusisssseeesnssssssessnnsssssssnnnsesseesnnnsseeresnnns [sosrssnnnssessnnsnnssessrnsnnnssees |oeressnnssssresnnnsenes 3,650,000 fo.oiiiiiiininiiiinns 3,650,000 |... L |1FZ
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non -Agency - CLOs/CBOs/CDOs (Unaffiliated) 170,878,250 170,950,000 204,800
40488*-AA-5 .........|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR  8.799% 12/05/32 . R, DIRECT - 1 .. .. 14,486,759 |. .. 14,486,759 |...
40488*-AB-3 ......... HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR 10.049% 12/05/32 ...eenveeeeenieeeeeniiees e 02/20/2025 ..... DIRECT - 1 .. 7,243,380 |. 7,243,380 |...
404928-AA-7 HPS SET FUND FEEDER LP HPS SET FUND Sr FEEEDER LP  7.313% 09/30/34 ....covvvvriiiiiiiiiiiiiiiiineeeenn fovnnd 01/27/2025 DIRECT - 1 .. ..10,000,000 |. ..10,000,000 |...
404920-AB-5 . ..|HPS SET FUND FEEDER LP HPS SET FUND Jr FEEEDER LP  8.313% 09/30/34 . 01/27/2025 . DIRECT - 1
404920-AC-3 . .|HPS SET FUND FEEDER LP HPS SET FUND Sub FEEEDER LP  9.813% 09/30/34 ... 01/27/2025 . DIRECT - 1 ,000, N ,000, N
45175X-AB-7 IDENTITY DIGITAL CAPITAL LLC IDENTITY DIGITAL CAPPITAL LLC ~ 6.793% 03/20/65 ....cevveneeeeennnaeaeee [oeeens 03/10/2025 ..... VISTINA ....57,000,000 [. ....57,000,000 ...
456750-AB-7 INFLUENCE X ISSUER LP INFLUENCE X ISSUER LP  6.700% 01/20/65 .......ccevvunviriiimnnnniiiiiiiiinieniinnnn foeeens 01/02/2025 ..... GOLDMAN SACHS .. ... 34,932,940 |. .... 35,000,000 ...
46681#-AA-3 . .| JG WENTWORTH (X) LLC JG WENTWORTH (X) LLC  6.210% 12/31/80 ..... 02/24/2025 . DIRECT - 1 .. .. 7,838,603 |. .. 7,838,603 |.
69454#-AA-0 PH |V OFFSHORE ISSUER (IM) TR PH IV OFFSHORE ISSUER (IM) TR 6.430% 01/31/45 ....oevvvvvvvvvvvnnnnnnns [onnnd 02/19/2025 ..... GOLDMAN SACHS .. .. 13,312,700 ). .. 13,312,700 |...
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69455*-AA-3 PH IV OFFSHORE ISSUER (GP) TR PH IV OFFSHORE ISSUER (GP) TR  6.430% 01/31/45 ....covvreenveeiennneees e 02/19/2025 GOLDMAN SACHS .. .... 14,034,300 |. ... 14,034,300 |... 1.F PL
69462#-AA-0 . ..|PH IV ONSHORE ISSUER (GP) TR PH IV ONSHORE ISSUER (GP) TR  6.430% 01/31/45 .. 02/19/2025 . GOLDMAN SACHS 7,006,900 7,006,900 1.FPL ..
69463*-AA-3 . ..|PH IV ONSHORE ISSUER (IM) TR PH IV ONSHORE ISSUER (IM) TR  6.430% 01/31/45 .. 02/19/2025 . GOLDMAN SACHS N 6,646,100 |. 1.FPL ..
898201-AA-8 . ..| TRUPS FINANCIALS NOTES SECUR TRUPS FINANCIALS NOTES SECUR  6.369% 02/27/39 02/13/2025 . PIPER SANDLER .40,000,000 |. .40,000,000 |. 1.AFE ..
90140B-AA-5 . ..|MESIROW OPAL TI TRUST MESIRON OPAL TI TRUST  8.157% 01/10/30 .. 03/10/2025 . Interest Capitalization .. 322,208 |. .. 322,208 |. 1.FPL ..
92748#-AA-8 . ..|VINTAGE IX B AB LLC VINTAGE IX B AB  6.940% 10/18/30 ...... 01/02/2025 . NATEXIS US FINANCE .... . 64,129,947 |. . 64,129,947 |. 1.GPL ..
927480-AA-0 . .| VINTAGE IX A AB LLC VINTAGE IX A AB LLC 6.840% 10/18/30 ......01/02/2025 . NATEXIS US FINANCE . 1.FPL ..
92748@-AC6 ......... VINTAGE IX A AB LLC VINTAGE IX A AB & IX A OFFSHOR  6.840% 10/18/30 .... B - 01/02/2025 ..... NATEXIS US FINANCE .... . 1TFPL s
92749%-AA-1 ......... VINTAGE IX B2 AB LP VINTAGE IX B2 AB LP 6.940% 10/18/30 ....eeveeeeieeeieeeieeeeeeeneeeeeeeneeeeees [eennnd 01/02/2025 ..... NATEXIS US FINANCE . 5,260,545 |. 5,260,545 |... 1.GPL et
G4217#-AA-8 .........[HPS SLF VI FEEDER, L.P. HPS SLF VI FEEDER, L.P.  8.313% 03/31/33 .....ccovviurniniiiiiiniiniiiiininnnns fonesd 02/10/2025 ..... DIRECT - 1 .... 26,250,000 [. .... 26,250,000 ... 1.FPL s
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 326,937,715 327,004,775 XXX
20469B-AA-5 ......... |Compass Datacenters Issuer |11 SERIES 20251A CLASS A2  5.656% 02/25/50 .......covviiiiinnnnniiiiinnnnns | ...... 02/11/2025 ..... |GUGGENHEIM L0 O P R PPPPTIY 10,000,000 [...cevvveniiiiinnnnns 10,000,000 [..evvvvnnniiiiiiniiiiiiiiiiiis 1.FFE ...
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 10,000,000 10,000,000 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 608,060,836 607,850,211 462,534 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX
1909999997. Total - Asset-Backed Securities - Part 3 608,060,836 607,850,211 462,534 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 608,060,836 607,850,211 462,534 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,891,809, 662 3,038,747,547 18,578,284 XXX
18469P-6@-4 .........| CLEARBRIDGE ENERGY MIDSTREAM CLEARBRIDGE ENERGY MIDSTREAM .......ccvvviviiiiiirnnniiiiiiiiineeecnnnineeeens [onn...01702/0205 ... EXCHANGE ...171,430.000 |.... ..6,000,030 |. o |1FFE
18469P-G*-5 . ..| CLEARBRIDGE ENERGY MIDSTREAM CLEARBRIDGE MLP AND MIDSTREAM . N . Taxable Exchange . 200,000.000 |. .. 7,000,000 |. 1.F A
30290Y-AE-1 ......... FS GLOBAL CREDIT OPPORTUNITIES FS GLOBAL OPPORTUNITIED FUND ... P T 01/02/2025 ..... EXCHANGE ....25,000.000 |[.... .... 25,000,000 [. 1.0 Fi
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 38,000,030
4509999997. Total - Preferred Stocks - Part 3 38,000,030
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 38,000,030
03213A-10-4 .... AMPLITUDE INC. COMMON STOCK ... ..|DIRECT - 1 .. ....35,307.000 |.... 437,273 |.
125100-10-0 .........| CCC INTELLIGENT SOLUTIONS HO .. T .|DIRECT - 1 .. ...117,234.000 |.... 1,288,402 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,725,675
FHLB00-02-6 ......... |Federa| Home Loan Bank Activity Based STOCK .........ccoviiiiiuuiiiiiiiiiiiiiiiiiiiiiiiiiiiciiine i | ...... 03/31/2025 ..... |D|RECT S PP PPPTI | ..................... 217,691.000 [...ooiviiiinnniiiinns 21,769,100 |..uuuiiiiiinnnniiiiiiiinniiiiinns foeniiiiiiiiii s | eeeeeeeeeeeenans
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 21,769,100 XXX XXX
319983-10-2 ......... |FIRST COMMONWEALTH COMMON STOCK ..vvvuesiiiiuuuiniiiiiuiisissiituii s e s scesniisessseanineeeseennnnseseesnnnansss | ...... 02/28/2025 ..... |Capila| CONEFTDUTTON Luvuii i e e raaas | ............................ 0.000 [ooiiiiiinnniiiiiiinnnns 8,800,000 [...eevvvuniiiiiiriiiiiiiiiiiiniins forvrrriinnrrriiinnrrririinnnees | eeeeeeeesiins
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 8,800,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 32,294,775 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 32,294,775 XXX XXX
5999999999. Total - Preferred and Common Stocks 70,294,805 XXX XXX
6009999999 - Totals 2,962,104, 467 XXX 18,578,284 XXX
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..91282C-GG-0 |US TREASURY N/B NOTES ~ 4.125% 01/31/25 ...... Maturity ....29,401,000 |....... 29,401,000 |....... 29,271,323 |.......29,395,592 |......oeeeiins | 5,408 [ [ 5,408 [ e 29,401,000 |.. . 01/31/2025 . [1.A ........
..91282C-LI-9 |US TREASURY N/B NOTES  4.250% 11/15/34 ...... ALLIANCE BERNSTEIN . P PP PPPPN [STPTPON 6,544,124 |........ 6,600,000 |........ 6,539,698 |........6,539,924 [......oooooveiss oo 822 | o 822 i i, 6,540,747 |.. . 11/15/2034 . [1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 35,945,124 36,001,000 35,811,021 35,935,516 35,941,747 XXX XXX
BANK GOSPODARSTHA KRAJOW AGENCY DEBENTURES
..06237M-AB-9 |6.250% 10/31/28 .| ALLIANCE BERNSTEIN ....ooovvvrnnns fornnnnnnninninninnns fovnnns 1,24 177 |........ 1,172,000 |........ 1,169,773 |........ 1,170,235 |ovvvvviiniiiiins fervvnninnnnnnn33 s o33 e e 1,170,268 |.. . 10/31/2028 . [1.G FE ....
REPUBLIC OF COLOMBIA .000°
.. 195325-EF-8 |04/20/33 ....cooeiiiiiiiii . | ALLIANCE BERNSTEIN .......coevvves fervvvvnnnnnnnnnnnnns frnn.. 3,760,588 [........ 3,650,000 |........ 3,777,026 |........3,759,375 |..oooeeeiiiiiins Joveeeeeeen (798) [evvniiiiiiiiiins fevviiinnnn (796) [ oo 3,758,618 |.. . 04/20/2033 . [3.A FE ..
.. 445545-AP-1 | HUNGARY GOVT NATIONAL ~ 5.250% 06/16/29 . | ALLIANCE BERNSTEIN . ..2,058,000 ..2,033,139 |. .2,041,105 |. K .2,041,388 . 06/16/2029 . 2.B FE ..
..48266X-AF-2 |KSA SUKUK LTD BASIC ~ 5.268% 10/25/28 ... . | ALLIANCE BERNSTEIN ....ooovvvrnees fernnnnnnnnnnininnnns [e00000.2,222,657 |........ 2,195,000 |........ L O T O O Y RN 2,195,000 |. . 10/25/2028 . [1.E FE ..
MAGYAR EXPORT-IMPORT BAN AGENCY DEBENTUR
..55977Y-AA-6 |6.125% 12/04/27 .ooovvvvveieiiiiiiiiiiii .| ALLIANCE BERNSTEIN ....ooovvvvnees fernnnnnnnnnnininnnnn fernnnn2,104,964 |........ 2,076,000 |........ 2,068,095 [........2,070,712 [ouvermninis e 192 | 192 e e 2,070,904 |.. . 12/04/2027 . [2.C FE ..
..77586R-AU-4 | ROMANIA GOVT NATIONAL  6.375% 01/30/34 . | ALLIANCE BERNSTEIN . .. 3,220,000 ..3,193,081 |. . 3,194,904 |. . 3,195,339 . 01/30/2034 . [2.C FE ..
..77586R-AV-2 | ROMANIA GOVT NATIONAL ~ 5.750% 03/24/35 ... . | ALLIANCE BERNSTEIN . .. 3,930,000 ..3,902,613 |. .3,903,133 |.. . 3,903,282 . 03/24/2035 . [2.C FE ..
SAUDI INTERNATIONAL BOND GOVT NATIONAL
..80413T-BL-2 5.625% 01/13/35 ....ocoeeeeeeiiiii .| ALLIANCE BERNSTEIN ....ooovvvvines fornnnninnnniniininns fornnnns 2,692,293 |........ 2,663,000 |........ 2,641,137 [oovvnieiiiiiiiiiinns o f 82 e B2 e [, 2,641,219 [ooeiiiiiiinnns . 01/13/2035 . (1.D FE ....
SOUTH AFRICA REPUBLIC GOVT NATIONAL  7.950%
..836205-BG-8 | 11/19/54 ..ooovviiiiiiiiii .| ALLIANCE BERNSTEIN ....ooovvrrines fornnnninnnnininninns fornnnns 2,395,167 |........ 2,509,000 |........ 2,509,000 |........ 28 O P O RN 2,509,000 f..cccoeeiiiiiens [onn.. (113,833) ..ot (113,833) [-.vveeennnnn 59,840 |. 11/19/2054 . |3.C FE ....
REPUBL ICA ORIENT URUGUAY GOVT NATIONAL
..917288-BK-7 14.375% 01/23/31 ...ooooeiiiiiii .| ALLIANCE BERNSTEIN ....ooovvvvrnes fernnnnnnnnnininninns fornnnns 2,434,469 |........ 2,478,336 |........ 2,809,813 [........ 2,706,286 |.....coeeeeeeees Joeeeennnn(4,035) |ennnnniiiiiiins fernennnnn(4,088) [ o 2,702,251 |ovvvvvvvrnnnnnnn [ennnnn (267,781) | (267,781) | 59,635 . 01/23/2031 .|2.B FE ....
REPUBLIC OF KAZAKHSTAN GOVT NATIONAL ~ 6.500%
. AF2793-45-9 |07/21/45 .oooviiiiiiii .| ALLIANCE BERNSTEIN ....ooovvrvrnes fernnnnnnnnnininninns fornnnns 2,859,427 |........ 2,635,000 |........ 3,033,544 |........ 3,020,418 [ovvvvvvvivnninnn oo (1,922) [ e (1,922) | [, 3,027,496 |.....evvvvvvnnnn [ernnn. (168,089) ... (168,069) |.......... 106,848 |. 07/21/2045 . [2.C FE ..
..BK4157-20-6 |ROMANIA GOVT NATIONAL ~ 4.000% 02/14/51 ..... .| ALLIANCE BERNSTEIN ...ooovvviiiin fevneiiiiiiiiiiiiiins feveiennns 939,375 |........ 1,500,000 |.......... 981,000 |t 997,282 [oeveeveviiiinnnn ool 1,541 o LB e [ 998,823 [..evvvvvevvnnnnn founnnnn (59,448) |l (59,448) |............ 35,667 |. 02/14/2051 . |2.C FE ..
REPUBLIC OF INDONESIA GOVT NATIONAL  4.125%
..EKB906-32-6 | 01/15/25 ....oooeiiiiiiiiiiiii CIMaturity e [ fee 3,335,000 |........ 3,335,000 |........ 3,585,125 |........ 3,338,303 |..oooiiiiiiiiins [eeeeeennn(3,308) [ o (3,308) | s 3,335,000 [.eevvevrvnrnnnnn fornnnnnniiiiiin foeiii e 68,784 |. 01/15/2025 . 2.B FE ....
ABU DHABI GOVT INT'L GOVT NATIONAL ~ 3.125%
.. JK9193-48-9 ]05/03/26 ... .. . | ALLIANCE BERNSTEIN . ..2,204491 |........ 2,330,000 |........ 2,470,870 |........2,874,517 ... oo (2,745) | foeennnnn(2,745) [ oo 2,371,772 |.. ... (77,281) . 17,596 |. 05/03/2026 . [1.C FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Se 34,905, 446 35,751,336 36,369,216 33,289,270 35,920,360 (1,014,915) 737,358 XXX XXX
CHICAGO IL O'HARE INTERNATIONA 5% Due
..167593-00-8 | 1/1/2034 JJ1  5.000% 01/01/34 ......evvvvvnnene Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 1,500,000 |........ 1,500,000 |........ 1,614,526 |........ 1,500,000 |ooeveeeeeeeiees feveeviiiiiiiiens foniiiiiiiii fo e e 1,500,000 [.evvvvvvvvennnnn fornnnnnniiiiiis foniiiis e 37,500 |. 01/01/2034 . |1.E FE ....
CHICAGO IL O'HARE INTERNATIONA 5% Due
..167593-SC-7 |1/1/2035 JJ1  5.000% 01/01/35 ....ovvvvvvnnnnns Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 1,770,000 |........ 1,770,000 |........ 1,948,363 |........ LI O O P O RN 1,770,000 [evvvvvvveennnns fonnnniniiiiins foeiiis e 44,250 |. 01/01/2035 . |1.E FE ....
NEW YORK DORM AUTH PER INC TAX GENERAL
..64990F-MV=-3 15.427% 03/15/39 oooeeiiiiiiiiiiiiiiie Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 775,000 |.......... 775,000 |.......... 775,000 |.......... 3 PO O O U R R 775,000 |oeeveeeeeeeienes fovvvvveieennnens foviiiiiiiiis [, 21,030 |. 03/15/2039 . |1.B FE ....
RIVERSIDE CALIF 4.91% Due 2/15/2025 FA15
.. 76913C-AR-0 14.910% 02/15/25 ..oooovveeeeeeeieiiiiiieeeeeeee Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeenns 770,000 |.......... 770,000 |.......... 770,000 |.......... 770,000 J.ovvvevveveenene fovviiiiiiiiiiiis fooiiiiiiiiii e e feiiiinn, 770,000 |oveveeeeeeieiee evvvvvveiviiniee foviiiiiiiiiiiins foriiinnnnn, 18,904 |. 02/15/2025 . [1.C FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 4,815,000 4,815,000 5,107,888 4,815,000 4,815,000 121,684 XXX XXX
AMERICAN ELECTRIC POWER COMPAN AMERICAN
..00113*-AB-0 |ELECTRIC POWER COMPAN  2.430% 12/31/28 ...... LT O O O S AU (SRR R R 174 . 12/31/2028 . |2.A ........
ATA COLCHIS LLC SENIOR SECURED NOTES ~ 4.460%
..00150%-AA-6 | 12/31/31 .oooiiiiiiii Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 360,328 |........... 360,328 |........... 360,328 |...........360,328 [..cccoiiiiiiiiis i i e e 360,328 [.ooooiiiiiiiiins i e e 4,018 |. 12/31/2031 . |2.B PL
AVF FLORENCE LLC AMF FLORENCE LLC ~ 3.210%
..00176@-AA-4 | 12/31/35 ..o . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 280,534 |........... 280,534 |........... 280,534 |...........280,534 [..ccooiiiiiiiis o e e e e 280,534 [oeevveeiiiiiiinn foriiiiiiiis e e 2,251 |. 12/31/2035 . |2.B PL
AMERICAN AIRLINES/AADVAN BASIC  5.500%
..00253X-AA-9 | 04/20/26 .......cooeiiiiiiiiii . |Various ... 131,250 131,250 |.... 131,250 |.. .. 1,805 |. 04/20/2026 . [3.A FE ..
..002824-BB-5 | ABBOTT LABORATORIES BASIC ~ 2.950% 03/15/25 . |Maturity .. .... 600,000 572,004 |.... 600,000 |.. ..8,850 |. 03/15/2025 . 1.D FE ..
ABBVIE INC 3.8% Due 03/15/2025 MS ~ 3.800%
..00287Y-CX=5 |03/15/25 ..cooovieiiiiiiiiii CMaturity e [ fo 9,250,000 |........ 9,250,000 |........ 9,315,116 [........ 9,250,000 f.vvvvvvvvvnnnnnn forriiiiiiiiiiins o e e o Lo ) O O 175,750 |. 03/15/2025 . [2.C FE
ACE INA HOLDINGS 3.15% Due 3/15/2025 MS15
..00440E-AS-6 |3.150% 03/15/25 ....cooeeeieeiiiiieiiei CMaturity e [ fo 2,900,000 |........ 2,900,000 |........ 2,907,607 |........ 2,900,290 [ovvvvvvvnnnnnnnn forniinennnn (290) [ e (290) | [, 28 O Y 45,675 |. 03/15/2025 . |1.F FE .
ADIENT GLOBAL HOLDINGS BASIC ~ 4.875%
..00687Y-AA-3 | 08/15/26 ..eevvvvvrriiiiiiiiiiiiiiiiiiiiiiiiiiiiiees L1 Various ...ccceeeeiiiiiiiiiiiiiiiiins Joveeriiiriiiiiiiiees foennn 5,998,200 |........ 6,000,000 |........ 5,700,080 |........ 5,856,427 |.....oovveeeeees owewnnn 11,463 [ oo 11,463 | s 5,866,890 [..........oeeee. |....... 131,310 |....... 131,310 .ovveeeeees 150,313 |. 08/15/2026 . |4.B FE
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ADIENT GLOBAL HOLDINGS BASIC ~ 7.000%
. 00687Y-AB-1 [04/15/28 ...evvvriiiiiiiiiiieiiiie e . 03/11/2025 . | JEFFERIES & COMPANY INC. ..ot Joveenvvvvivvnninnnns foonieeins 761,250 |.......... 750,000 |......eeen. 738,750 |oveuenenn 741,385 [ o 151 R A LIS R R, TA1844 | [ 19,406 |........ 19,406 |............ 21,438 |. 04/15/2028 . |3.B FE ....
ADIENT GLOBAL HOLDINGS BASIC ~ 8.250%
..00687Y-AC-9 |04/15/31 ... . 03/13/2025 . |Various .......cceeveviviiinnnnnnnns Jovvinneeeiinnninnnns foenens 8,878,438 |........ 8,750,000 |........ 8,780,875 |........8,765,721 [ocoovviennines fooeeeees (2,377) oo [ (2377) [ e 8,763,344 |......eeeeees [ 115,003 ..., 115,003 . 04/15/2031 . |4.B FE ....
ADIENT GLOB,
..00687Y-AD-7 |02/15/33 . 01/30/2025 . | CANTOR FITZGERALD & CO INC ..... . 1,615,000 |........ 1,500,000 |........ 1,500,000 |.... O ) R N 1,500,000 |.. . 15,000 . 02/15/2033 . |4.B FE ....
..00774C-AB-3 |AECOM BASIC ~ 5.125% 03/15/27 .. . 03/26/2025 . |Various .......cceeeueereeennnnnnes ..7,659,195 |........ 7,714,000 |........ 7,687,215 |....... 7,688,730 [oooereeeennens foeeeeeen 797 o [ 2797 [ e 7,691,527 |.. (32,332) . 03/15/2027 . |3.B FE ....
ADVANTAGE CAPITAL GROW NEW JER INVESTOR |11
. 00800*-AA-0 |LLC SENIOR NOTES  0.001% 03/01/28 ............ . 03/18/2025 . | Redemption 100.0000 ....cev foereieimiiiiieeeenn o 1,268,860 |........ 1,268,860 |........... 922,435 |........ 1,165,235 |oeeveeiiiieeinnn eeennnn 103,625 |[oeveeeeeeenniee fennnnns 103,625 |cveeeeeeeennns ernennns 1,268,860 [..oeevevneiieee oo o e . 03/01/2028 . |[1.E PL ..
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 |CAPITAL 2019 ST TAX  0.001% 01/15/29 ........ . 03/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 343,750 |eeeeennnnn 343,750 |........... 343,750 |........... 343,750 [ooeeeeeieiiieee oeeeemiiieees e e e s 343,750 [oeeeeeeenieee foeeeeeei e e . 01/15/2029 . |1.E ........
ADVANTAGE CAPITAL DEVELOPMENT ADVANTAGE
..00806%-AA-4 | CAPITAL DEVELOPMENT  0.001% 03/01/28 ........ . 03/01/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,005,855 |........ 1,005,855 |........ 1,005,855 |........ 1,005,855 |eevvniieeennn Joenniieeeeenns Jeemeieeeeeennes Joeeeeeeenies e s 1,005,855 |..eeneeeeeeniies ferneeeeeeinies feereeeeennes e . 03/01/2028 . |1.E ........
ADVANTAGE CAPITAL CONNETICUT P SERIES C
..00835#-AC-1 [0.001% 09/01/25 .....cceeimmeiieeeeenneeeeeeennas . 02/25/2025 . | Call 129.4367 ooveeeeeeeen | s 144,480 |........... 11,622 |....ee...ee 262,677 |oeeeeennnns 122,620 |eeeeeneeieeens oeeennnn [P:0:10) ) R R [ :L510) I R 119,961 (8,339) |evvennnnnns 32,858 |. 09/01/2025 . |1.A ........
ADVANTAGE CAPITAL CONNETICUT P SERIES D
..00835#-AD-9 [0.001% 09/01/25 ..... .. |- 02/25/2025 . [Call 205.3469 . . 172,419 ...83,965 165,573 |............90,812 |.... .. (1,636) |. . (1,636) [... ..89,176 |.. . (5,211) . 09/01/2025 . |1.A FE .
ALASKA VENTURES LLC ALASKA VENTURES  4.670%
..01185%-AA-3 [ 06/30/33 .eveeeeeeeeeee e e . 03/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 548,450 |........... 548,450 |........... 548,450 |........... 548,450 [..oeevvviiiieee foeeeemniiiees e e e s 548,450 |..ooeeeeeniiees oo et . 06/30/2033 . |2.C PL
ALASKA VENTURES LLC ALASKA VENTURES LLC
..01185%-AB-1 [4.670% 06/30/33 .. . 03/31/2025 . | Redemption 100.0000 ....... ... 50,951 ...50,951 ...50,951 ...50,951 ..50,951 . 06/30/2033 . |2.C PL
AMERICAN AIRLIBNES,
..023945-AA-6 | INC ~ 7.150% 12/22/29 . 03/22/2025 . | Redemption 100.0000 ....cev fooeeeeeenniiieeeeen o 5,755,173 |........ 5,755,173 |........ 5,755,173 |........ 5,755,178 |oeeeeiiiiieieeen oeeemniieeeeees e e e e 5,755,173 [ooeeeiiiiiiii oo s e 204,604 |. 12/22/2029 . |2.C FE
APACHE CORP. 5.1% Due 9/1/2040 MS1
..037411-AW-5 |09/01/40 ... . 01/13/2025 . |Various ......cceeeeeeeeeemmnieneee foveeeeeeeennineneee foees 14,671,463 |...... 17,870,000 |....... 14,435,650 |....... 14,668,628 |....ooeevvevnnee o 2,834 [ o 2,834 s s 14,671,463 |.. ...344,566 . 09/01/2040 . |2.C FE
APOLLO DEBT .
L.03770D-AA-1 [ 04/13/29 .oereeieeeeee e . 03/04/2025 . | Tax Free Exchange ..........ccccee |oveerreeeemmninnnene forees 25,499,3% |....... 24,844,000 |....... 25,571,354 |.......25,524,316 [....ccovmnieens foeeeee (24,920) [eeeeeeiiiieees oo (24,920) [ [ 25,499,3% |.. . 04/13/2029 . |2.C FE .
..037833-AZ-3 | APPLE COMPUTER INC BASIC ~ 2.500% 02/09/25 .. |. 02/09/2025 . [Maturity .......cooovvvimmmininnnnns foorivvinnniinnnns | 1,400,000 |........ 1,400,000 |........ 1,318,632 |........ 1,398,459 [....ccoovvviens fooenennn 1541 i [l 154 [ [ 1,400,000 |.. . 02/09/2025 . |1.B FE .
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED
..04774#-AA-0 [NOTES ~ 3.590% 09/01/42 .......oovvnvvviiinnnnnnns . 03/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 96,346 |...oeunnnnn. 96,346 |............ 96,346 |............ oL 11 O U R R 96,346 [.....covvnvienee forriiiiiinns . 09/01/2042 . |2.B PL
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED
..04774#-AB-8 [NOTES  3.590% 09/01/42 .......oovvvvvvrrinnnnnnns . 03/01/2025 . | Redemption 100.0000 . ... 64,231 [ 64,231 . . . 09/01/2042 . |2.B PL
..053773-BF-3 |AVIS RENT A CAR INC BASIC  5.375% 03/01/29 |. 03/31/2025 . [Various .9,119,688 |...... 10,000,000 9,155,768 |.... .9,189,546 |.. . (69,858) ... . 03/01/2029 . |4.A FE
..055081i-AB-1 |B&G FOODS INC BASIC ~ 5.250% 09/15/27 ........ |. 03/24/2025 . | JEFFERIES & COMPANY INC. . 943,750 |........ 1,000,000 ..946,809 |.... ....960,965 |.. L (7,215) ... . 09/15/2027 . |5.B FE
..05508\-AC-9 |B&G FOODS INC BASIC ~ 8.000% 09/15/28 ........ . 03/26/2025 . |Various . 3,053,800 |........ 3,000,000 3,013,449 |.... . 09/15/2028 . |4.A FE
BATON ROUGE HOSPITAL ENERGY BATON ROUGE
..07123#-AA-1 |HOSPITAL ENERGY  4.320% 12/15/37 ............. . 01/15/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 27,294 |eeeeeennnnns 27,29 | 27,29 |............ 27,208 | e e [ [ [ 21,204 oo oo e e 98 |. 12/15/2037 . |1.G YE ..
BATON ROUGE HOSPITAL ENERGY BATON ROUGE
..07123#-AA-1 [HOSPITAL ENERGY  4.320% 12/15/37 ............. . 03/15/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 54,823 |ooeennnnn. 54,823 |............ 54,823 |............ 54,823 |..oeeeiiiiiiee e e [ [ [ 54,823 [.ooeeeeiiiiiee oo e e 494 |. 12/15/2037 . [1.G ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE
..07124#-AA-0 |ENERGY PARTNERS,  3.520% 10/15/39 ............ . 03/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 113,367 |........... 113,367 |oeeeennnnns 113,367 |oeeeennnnns 118,367 |oeeeeieeemnnns Joeeeeeeemiiee e o e e 113,367 |ovveeeeeeeenne eeeneereeennnes foeeeeeeennees feeeeeeeinennns 831 |. 10/15/2039 . |1.G Z .....
BATON ROUGE ENERGY PARTNERS, BATON ROUGE
..07124#-AA-0 |ENERGY PARTNERS,  3.520% 10/15/39 ............ . 01/15/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 56,683 |............ 56,683 |............ 56,683 |............ 56,683 |.oeeeeeniiiieen Joeremnniieneees e e e s 56,683 |eevveiieeeennn Jeerrniieeeeenne eerrieeeeeees e 166 |[. 10/15/2039 . [2.A Z .....
BEAR SWAMP FINANCE SENIOR SECURED NOTES
..07387#-AA-2 [4.890% 10/08/25 ......ceveeeeeeeeeeeenniee e . 03/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 11,249 |........... 11,249 |........... 11,249 oo 111,249 |t o Jeerieeeeeeneiee Jeeeeeeeeenes o e 111,249 . 10/08/2025 . |3.A PL
BIMBO BAKERIES USA INC BASIC ~ 6.400%
..09031W-AD-5 [01/15/34 .oeeeeeeeeeee e . 03/12/2025 . | ALLIANCE BERNSTEIN . . 1,211,530 |........ 1,144,000 |........ 1,141,282 | 1,141,757 [ o7 e o 87 [ [ 1,141,7% |.. . 01/15/2034 . |2.A FE
..103304-BU-4 |BOYD GAMING CORP BASIC ~ 4.750% 12/01/27 .... |. 02/20/2025 . [GOLDMAN SACHS ..2,943,750 |........ 3,000,000 |........ 2,932,500 |........2,934,972 |....cviiiiniinn |oerennnnnn2,882 i 2,882 L e 2,937,855 |.. . 12/01/2027 . |3.C FE
BRAVES STADIUM COMPANY, LLC SENIOR SECURED
..10567@-AA-0 [NOTES  3.770% 09/30/41 . .. |- 03/30/2025 . | Redemption 100.0000 ....... .. 253,143 253,143 253,143 |.... .253,143 |.. . 09/30/2041 . |2.A PL
CHENIERE TUG SERVICES LLC Ct
.. 125238-AA-9 [ SERVICES LLC  6.400% 09/30/30 .....oevvvvnnnnns . 03/31/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn fooiinnnns 238,188 |........... 238,188 |........... 238,188 |........... A O O FE P AT PP TTTTUTUORN 238,188 . 09/30/2030 . |3.B PL
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CHS INC. SERIES T SENIOR NOTES ~ 4.580%
L A2542R-08-0 | 01/25/25 oo . 01/25/2025 . |Maturity ......oevvvvninnniniiiiiiins foneniniiiiiniiiiens foen 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..evvvrrrrrrnnnn forvvvnnniniininn o fe e e 8,000,000 |..eeeveveiiienns fevveriiiiiiiiens foiiiiiiiiiiinn o 183,200 |. 01/25/2025 . (2.B ........

CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
.. 126650-BP-4 |6.036% 12/10/28 .. .
HSS PROPERTIES CERTI

. 03/10/2025 . [Various ... 352,645 361,194 |.... .. 3,554 |. 12/10/2028 . |2.B FE ....

2 12696#-AA-8 | .eeeeeiie e . 03/15/2025 . |Redemption 100.0000 . ...281 |. 09/15/2047 . |1.E PL ..

..131347-CK-0 | CALPINE CORPORATION BASIC ~ 5.250% 06/01/26 |. 01/09/2025 . | Various 593 3,170 |. 06/01/2026 . |3.A FE ..
CARNIVAL HLDGS BM LTD BASIC 10.375% 05/01/28

S A3BBR-AA=T | eeeeiiiiie e . 02/07/2025 . [Various .........cceeevueeeeeeeeiins fooniieneeeeeiiens o 13,265,123 |....... 12,455,000 |....... 13,308,682 |....... 12,986,087 |.oeeeeeiniiees o (20,839) |evvveeeeeeaiias e (20,839) |evvveeeeeaeias e 12,965,248 |...ooveeeeeeins |ennne (510,248) |...... (510,248) |........ 1,144,712 . 05/01/2028 .|3.B FE ...
CITGO PETROLEUM CORP BASIC ~ 7.000% 06/15/25

S ATB02X-AK=2 | e . 02/27/2025 . [Various .........ccceevueeeeeeeiiins foeviieneeeeeiiens oo 10,250,000 |....... 10,250,000 |....... 10,177,543 |....... 10,233,303 |.ocvvviiieeei [ 5,701 [oeeieieis | 5,701 [oeeeeeieis | 10,239,004 |oooeeeiiiiinies fonneens 10,996 |........ 10,996 |........... 143,500 |. 06/15/2025 . [4.A FE ....
PHILLIPS PETROLEUM 6 1/2% Due 2/1/2039 FA1

..20825C-A0-7 |6.500% 02/01/39 .....coeeuiiiiiiiiiiiiie s . 01/06/2025 . [Various .........cceeeeuveeeeeeeciins foeniniiieeeeeiiies oo 8,647,840 |........ 8,000,000 |........ 9,290,700 |........ 8,894,268 |.....cceeeeiiis ferieneenns (707) | [ (707) |eeveieeeeeeis e 8,893,562 |.....ccoeeeeees fennis (245,722) |...... (245,722) |........... 225,333 |. 02/01/2039 . |1.F FE ....
CONOCOPHILLIPS COMPANY BASIC ~ 5.300%

..20826F-BE-5 | 05/15/53 ....eviiiiiiiiiii e . 01/06/2025 . [TD SECURITIES ....evvveeieeeiiiis Joeiiiieeeeeiiies oo 3,671,640 |........ 4,000,000 |........ 3,985,760 |........ 3,986,081 | [, [ FOUUUURRRURR RN L ORI R 3,986,084 |..occniiiiieens fennes (314,304) |...... (314,304) |............ 30,622 |. 05/15/2053 . [1.F FE ....
CONOCOPHILLIPS COMPANY BASIC ~ 5.500%

..20826F-BM=7 | 01/15/55 .oovneeiiiiiie s . 01/27/2025 . [WELLS FARGO SECURITIES LLC ..... |oeeevriieeeeeiiies oo 3,817,640 |........ 4,000,000 |........ 3,946,800 |........ 3,946,800 |..ooceiiiiiiins feiiiiieens 65 | e 65 | [t 3,946,865 |....ccveeieeees feunns (129,225) |...... (129,225) |............ 32,389 . 01/15/2085 . |1.F FE ....
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS,

..218724-AA-5 |LLC  4.430% 01/31/40 ...eevvveieiiiiiies . 01/31/2025 . |Redemption 100.0000 ..oooe feuremieeiiiin el 13,536 |........... 113,636 |........... 113,536 |........... AKX R RUUUUURRRRR IUUTURRUUUTE U RS T R 113,536 | o e 1,257 (. 01/31/2040 . |1.F PL ...
CSOLAR 1V SOUTH, LLC SR SEC ~ 5.371% 09/30/38

S 22050#-AR-0 | Leiii . 03/31/2025 . |Redemption 100.0000 ..oooe feuremieeiiiin el 100,619 |.......... 100,619 |.......... 100,612 |.......... 100,602 |ooeeniiiiieees [, A7 [ el A7 [ s 100,619 [ooeeeeeiiiies o oo o 1,351 (. 09/30/2038 . |2.A FE ...
CSOLAR IV WEST, LLC CSOLAR IV WEST, LLC

.. 22064*-AC-2 |3.850% 03/31/41 ..o . 03/31/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 172,381 |........... 172,381 |..eeees 172,381 |........... 172,881 |ooeiiiiees o e e e 172,881 |oeeiieieeees o e 1,659 . 03/31/2041 .|2.B PL ....
CURTISS WRIGHT CORPORATION SERIES G SENIOR

..23157#-AG-4 |NOTES  3.850% 02/26/25 ........eevveeeennniinens . 02/26/2025 . [Maturity .....oooooviiiiiiiiiiiiiis e e 10,800,000 |...... 10,800,000 |...... 10,800,000 |...... 10,800,000 [oevvveeeeeaeiiis Jeeeeeeiiiieees o e o 10,800,000 |ooeeviiieeeiies [ e [ 207,900 |. 02/26/2025 . [2.A PL ....
CULLEYWOOD CAPITAL MS FD LLC CULLEYWOOD

..23301#-AA-2 | CAPITAL MS FD LLC 10.000% 03/01/33 .......... . 01/15/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 344,151 [........... 344,151 |.......... 344,151 [........... 344,151 [ e e e e e 344,151 [ e e e 17,305 |. 03/01/2033 . |1.C FE ....
DG-CS MASTER BORROWER LLC CLEARWAY ENERGY INC

..233254-AA-9 |3.510% 09/30/40 ....oooveiiiiiiiiiiiieees . 03/31/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 423,324 |........... 423,324 |....eneens 423,324 |........... 423,328 oo e e e e 423,328 oo e e 7,429 |. 09/30/2040 . [2.CPL ....
DAIRY FARMERS OF AM INC SENIOR NOTES ~ 3.690%

..23386#-AK-8 | 01/06/25 ....cceevriiiieiiiiiie e, . 01/06/2025 . [Maturity ......ooooviiiiiiiiiiiiiis o o 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 |ouvvveeeeeeaii feeeeeeiiiiiees e e e e 12,000,000 [ouvveeeeeiiiiis oo o e 221,400 |. 01/06/2025 .|2.B ........
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR

..28258#-AA-4 | INVESTCO 1 LLC ~ 4.680% 11/30/36 .............. . 02/28/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 449,670 |........... 449,670 |........... 449,670 |........... 449,670 [oveveeeiiiiiis e e e e e 449,670 [oevvveeeeeeiiis e e e 10,522 |. 11/30/2035 . |2.C PL ....
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR

..28258#-AC-0 | INVESTCO 1 LLC ~ 4.680% 11/30/36 .............. . 02/28/2025 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 90,216 [.ooeeennnns 90,216 |...eeeeeen. 90,216 |....oeee.. 90,216 |oenriiieeieeiis fereeeeeiis i e e e 90,216 . 11/30/2035 . |2.C PL ....
ENTERGY NEN ORLEANS, LLC ENTERGY NEW ORLEANS,

. 03/15/2025 . |2
. 03/06/2025 . |1.
1

..293650-AB-2 |LLC  3.000% 03/15/25 ......eevveeenriiiiaeanns . 03/15/2025 . Maturity
..30231G-AF-9 | EXXON MOBIL CORP BASIC ~ 2.709% 03/06/25 . 03/06/2025 . [Maturity ..
H-4

... 400,000 400,000

..30231G-B! EXXON MOBIL CORP BASIC ~ 2.992% 03/19/25 .... |. 03/19/2025 . |Various ... 4,500,000 ,500,000 |.. . 03/19/2025 .
FLNG LIQUEFACTION 2, LLC SENIOR SECURED NOTES

..30288*-AA-8 | 4.540% 03/31/38 ...coevvriiiiiiiiii e . 03/31/2025 . |Redemption 100.0000 ... feueeeeeiiiiiiiins e 517,500 [l 517,500 |........... 517,500 |........... 517,800 |ouvviiiieiiiiis feeeeeeiiiis e e e e 517,500 . 03/31/2038 . |2.B FE ....
FLNG LIQUEFACTION 3, LLC FLNG LIQUEFACTION 3,

..30306V-AA-7 |LLC  5.550% 03/31/39 .....ocoveemiiiiiiiinniies . 03/31/2025 . |Redemption 100.0000 . .... 181,900 ... 181,900 [.......... 181,900 |.... ... 181,900 |.. . 03/31/2039 .

..31428X-AW-6 | FEDEX CORPORATION BASIC ~ 5.100% 01/15/44 ... . 02/26/2025 . | Tax Free Exchange ..9,000,000 ..8,522,765 |........ 8,523,823 |.... .8,526,215 |.. . 01/15/2044 .

FEDEX CORPORATION 4 3/4% Due 11/15/2045 MN15

.. 31428X-BE-5 |4.750% 11/15/45 ..oooiiiiiiiiiiiiiiiees . 02/26/2025 . [ Tax Free Exchange .......cccccoees |oovniiniieiiniinns | 9,878,028 |...... 11,000,000 |........ 9,871,400 |........ 9,873,471 |oeeeiiiiiines o 857 | [ AB5T | [ 9,878,028 |.oeveviiiiiinns feiiiiniiiiiis e o 174,090 |. 11/15/2045 . |2.B FE ....
FEDEX CORPORATION 4.55% Due 4/1/2046 A01

..31428X-BG-0 |4.550% 04/01/46 ...ocovnvriiiiieiiiiiiieeiis . 02/26/2025 . | Tax Free Exchange .. ..6,109,904 |........ 7,000,000 |........ 6,104,700 [........6,106,354 [....ocoviiinnns |oereennnnn 3,640 foiiiiiiiiiis e 3,840 [ s 6,109,994 |.. 145,785 |. 04/01/2046 . (2.B FE

..31428X-CA-2 | FEDEX CORPORATION BASIC ~ 5.250% 05/15/50 ... |. 02/26/2025 . |Various ............ . 5,867,776 ..5,200,000 ..5,938,710 |. .5,870,228 |. .5,867,776 .80,342 |. 05/15/2050 . |2.B FE

..31428X-CE-4 | FEDEX CORPORATION BASIC ~ 3.250% 05/15/41 ... . 02/26/2025 . |Tax Free Exchange . 3,060,351 ..4,000,000 ..3,052,240 |. .3,054,775 |. E .3,060,351 .46,442 |. 05/15/2041 . |2.B FE

..316773-CY-4 |FIFTH THIRD BANCORP BASIC ~ 2.375% 01/28/25 |. 01/28/2025 . |Maturity ........ccooooviiiiiiiiii ot e 3,300,000 |........ 3,300,000 |........ 3,134,901 23,201,412 | [l 8588 [ |l 8588 [ [ 3,300,000 |.. .30,188 |. 01/28/2025 . |2.A FE

FLORIDA PIPELINE HOLDINGS, LLC FLORIDA
..341076-AA-7 | PIPELINE HOLDINGS, LLC  2.920% 08/15/38 .... |. 02/15/2025 . |Redemption 100.0000 ..ooee foueeeeeeeiiiieeee fone 678,682 |.......... 678,682 |.......... 678,682 |.......... 678,682 |....ooveeeeeees Joeeeeiiiiiiies feveiiieiiiiis i e e 678,682 |.....cooeeeeees foveeeeiiii e e 9,909 |. 08/15/2038 . [2.B PL ....
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..366651-AC-1 | GARTNER INC BASIC ~ 4.500% 07/01/28 .......... . 02/24/2025 . | BARCLAYS .. ..2,925,000 |........ 3,000,000 |........ 2,928,750 |........2,980,994 [....ooiiiiiiins fooeenennnn 2,738 | e 2783 e e 2,933,728 |.. .. (8,728) ... . 07/01/2028 . [2.C FE ....
..367398-AA-2 | GATES CORPORATION BASIC ~ 6.875% 07/01/29 ... [. 02/21/2025 . |Various ... ..2,052,500 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |..cocevriiiinnns Joerereniiiiiinns foveveieiiiinens foviniiiiiininnn Lo o 2,000,000 |.. . 07/01/2029 . (4.B FE ....
GENERAL MOTORS FINL CO 4% Due 1/15/2025 JJ15
.. 37045X-AS-5 |4.000% 01/15/25 . 01/15/2025 . |Maturity 1,500,000 |........ 1,500,000 |........ 1,473,450 |........ 1,499,870 |...ccoeeiiiiiiss Joeneeeeeen 130 |eeeiiiiiiniiiins o 130 o foeeins 1,500,000 |.. . 01/15/2025 . |2.B FE
GEORGIA-PACIFIC LLC 3.6¢
.. 37331IN-AH-4 |3.600% 03/01/25 ...oevvvvriiiiiiiiiiiiiiiiiiiiienes . 03/01/2025 . |Maturity ....cccooeuninnnininninnnns fovnninnnininiiinnns fore... 6,500,000 |........ 6,500,000 |........ 6,497,465 |........ D PP X I R R < B A R 6,500,000 |.. . 03/01/2025 . [1.G FE ..
..38016L-AA-3 | GO DADDY OPCO/FINCO BASIC ~ 5.250% 12/01/27 |. 02/18/2025 . |BANK OF AMERICA ..3,000,000 ..2,989,083 |. .2,9%,325 |. K .2,990,738 . (24,488) |. . 12/01/2027 . [3.C FE ..
..389284-AA-8 | GRAY ESCROW INC BASIC ~ 7.000% 05/15/27 ..... . 03/26/2025 . | Various .......cceeeevnnnnnnnnnnnnnn fovevnnnnnnnninnnnns fon... 4,618,428 [l 4,705,000 |........ 4,951,888 |........4,721,944 [...ooooiiiiiiis [ (10,874) | | (10,874) [ [, 4,711,089 |.. . (92,641) . 05/15/2027 . [5.B FE ..
GRAY TELEVISION INC. BASIC 10.500% 07/15/29
2 389375-AN-8 [ v . 03/03/2025 . |Various ........cceeevrvvinnnnnnnnns 5,577,750 |........ 5,400,000 |........ 5,400,000 |........ 5,400,000 |.eeeeiiiiiiiiees e e e o o 5,400,000 [ocoeiiiiiiiiiins oeeenn 177,750 . 07/15/2029 . |4.A FE
GRIFFITH FOODS 5.47% Due 1/15/2029 JAJO15
..39830#-AF-8 |5.470% 01/15/29 ....coovvvviiiiiiiiiii, . 01/15/2025 . | Redemption 100.0000 . .. 750,000 .... 750,000 .... 750,000 |.......... 750,000 |.... K ... 750,000 |.. . 01/15/2029 . [2.C ........
..403949-AB-6 |Hol lyFrontier Corp BASIC ~ 5.875% 04/01/26 . |. 01/28/2025 . |Call 98.0010 . 1,813,019 ..1,850,000 1,966,369 |. .1,887,990 |. (2,790) | K .1,885,199 . 04/01/2026 . [2.C FE .
..410345-AL-6 | HANES BRANDS INC BASIC ~ 4.875% 05/15/26 .... . 03/17/2025 . |Various 2,053,176 |........ 2,050,000 |........ 1,890,420 |........1,962,254 |.....ccoeeiiiiss |oeeeennn 12,906 |oeeeeeniinniinns fennnnnn 12,906 [onvvniiiiiiiinn foeeenns 1,975,160 |.. . 05/15/2026 . 4.C FE .
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC
..413707-AA-8 |3.500% 04/07/31 .. |- 03/07/2025 . | Redemption 100.0000 ..500,000 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 04/07/2031 . [1.F PL ..
HESS MIDSTREAM OPERAT .625¢
L 428102-AC-1 | 02/15/26 oo . 03/05/2025 . | Call 100.0000 ........evvees 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [oeeeeeeiiiiiiees e o e o o 3,000,000 . 02/15/2026 . [3.A FE ....
HILTON GRAND VAC BOR ESC BASIC  6.625%
..43283Q-AC-4 101/15/32 ... . 02/25/2025 . |Various ... ..2,025,200 |........ 2,000,000 |........ 1,999,821 21,990,844 | o3 [ [l e e 1,999,847 |.. . 01/15/2032 . 3.A FE ....
HILTON WORL .
.. 432891-AK=5 | 04/01/27 .oovvviiiiiiiiiiiiiiiiiiiiiiieeeeee . 02/18/2025 . | Various ........cceevunnnnnnnnnnnnns foveeneiniininininns foonnn 2,973,750 |........ 3,000,000 |........ 2,970,000 |........ 2,971,453 |ooooeeeeienninns e 1,661 [ [ 1,661 | | 2,973,114 |ovveniiiiiiiinn foiinnnnns 636 . 04/01/2027 . 3.B FE ....
HUDSON TRANSMISSION 4.41% Due 5/23/2033
..44416%-AB-2 |FMAN31 ~ 4.410% 05/31/33 . 02/28/2025 . | Redemption 100.0000 . 05/31/2033 . [1.G PL .
HUDSON TRANSMISSION HUDSON TRA
. 44416%-AE-6 |4.440% 11/30/32 ...oooeeiiiiiii . 02/28/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 14,715 [onnnnne 14,715 | 14715 | L T O PPN (S R R R 14,715 [overviiiniiinns o, . 11/30/2032 . (1.G PL .
HUDSON TRANSMISSION HUDSON TRANSHMISSION
L 44416%-AF-3 |4.440% 11/30/32 ...cooeeiiiiiiii . 03/01/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 1,230 [oennnnnee 11,230 | 11,230 |l L R A PPPOPPPR (S R R R 11,280 [oevvvvvvviiinnnn o, . 11/30/2032 . (1.G PL .
HUDSON TRANSMISSION HUDSON TRANSHMISSION
L 44416%-AG-1 | 4.440% 11/30/32 ..oooeeeeeeiii . 03/01/2025 . | Redemption 100.0000 . 11/30/20382 . [1.G PL ..
.. 44919*-AC-2 || 595 EXPRESS, LLC NOTES  3.310% 12/31/31 .. . 03/31/2025 . | Redemption 100.0000 . 12/31/2031 . [1.F PL .
I0WA INTERSTATE RAILROAD, LTDS SENIOR SECURED
..462470-AA-2 |NOTES  5.780% 01/28/28 .......oevvvvvvvvinnnnnnns . 01/28/2025 . | Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 1,667,000 |........ 1,667,000 |........ 1,667,000 |........ 1,667,000 [.vevvveveennnnnn fooviiiiiiiiis e e e e 1,667,000 [...oevvvveennnnn fonnnnnnnnnnnne . 01/28/2028 . (1.D PL .
JP MORGAN CHASE & CO 3 1/8% Due 1/23/2025
.. 46625H-KC-3 | JJ23  3.125% 01/23/25 ....evvvvviiiiiiiiiiiiinnee . 01/23/2025 . |Maturity ......eeevveeeiniinnninnnnn. 9,950,000 |........ 9,950,000 10,546,503 |........ 9,950,000 f.vevvvvvmvnnnnnn fooviiiiiiiiiiies e e e e 9,950,000 . 01/23/2025 . [1.F FE .
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED
..46661#-AA-7 |3.440% 04/13/27 .. . 03/13/2025 . | Redemption 100.0000 .. 440,116 440,116 440,116 |...........440,116 |.... .440,116 |.. . 04/13/2027 . [1.G Z .....
JFK FUEL INFRASTRUCTURE LLC JFK FUEL
..46661#-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 ......... . 03/13/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 151,884 |........... 151,884 |........... 151,884 |........... 151,884 |oovvvviiiiiiiies fevveviiiiiiiiins o e e e 151,884 . 04/13/2027 . [1.G Z .....
JLL SECURITIES CREDIT LEASE JLL SECURITIES
..46672#-AA-4 | CREDIT LEASE  3.974% 02/15/37 ... .. |- 03/01/2025 . |Redemption 100.0000 .. 110,488 .... 110,488 111,508 |...........111,385 |.... ... 110,488 |.. . 02/15/2037 . |2.B PL
KFC HLD/P1ZZA HUT/TACO BASIC 4.7
. 48250N-AC-9 | 06/01/27 ...evvvvvviiiiiiiiiniiiiiiiiiiiieiiieeaanaes . 02/21/2025 . | SMBC NIKKO SECURITIES .....eevvve fouvevvvvnnnnininnnns founnnns 2,955,000 |........ 3,000,000 |........ 2,967,720 |........ 2,971,489 [oeeveiiiiiiinnn oo 1,646 [ooooeeiiiiiiiies | 1,646 | e 2,973,136 . 06/01/2027 . |3.B FE
KANSAS ATHLETICS INCORPORATED KANSAS
..48461#-AA-5 | ATHLETICS INCORPORATED  3.500% 10/27/45 .... |. 03/27/2025 . |Redemption 100.0000 12,705,605 |....... 12,705,605 12,705,605 |....... 12,705,605 |.... 12,705,605 |. . 10/27/2045 .
..52110@-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ... . 01/28/2025 . | Redemption 100.0000 . ..9,258 . 9,258 . K .9,258 |. .9,258 . 12/28/2051 .
..52110@-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 . 03/31/2025 . | Redemption 100.0000 . 18,589 18,589 K 18,589 |. 18,589 . 12/28/2051 .
..53190F-AA-3 |LIFE TIME INC BASIC  5.750% 01/15/26 . 01/15/2025 . | Various ............... 11,639,000 .11,639,000 11,471,473 | 11,542,604 |. 11,545,163 . 01/15/2026 .
..53190F-AC-9 |LIFE TIME INC BASIC ~ 8.000% 04/15/26 ........ |. 02/03/2025 . |Cal 100.0000 ...evvvunnvennn Jooeeeieiiiieieeeeens e 1,000,000 |........ 1,000,000 |........... 99,062 |...........998,051 ... 128 | ....998,179 |.. . 04/15/2026 .
MAPLELEAF MIDSTREAMNINVESTMENT MAPLELEAF
..56540#-AA-3 | MIDSTREAM INVESTMENT  4.560% 09/30/25 ....... . 01/05/2025 . | Redemption 100.0000 1,125,600 |........ 1,125,600 |........ 1,134,669 |........ 1,127,580 |ooeeeeiiiiiiiies e (1,980) [oevvvvvvvvnnnnnn oo (1,980) oo |eeeens 1,125,600 |ooooeeeieeeieees oo, . 09/30/2025 . [4.C PL
MESA AIRLINES INC CERTIFICATES ~ 4.750%
..590488-AA-6 | 01/15/28 ...oevvvviiiiiiiiiiiiiiiiiiiiiiii e . 01/15/2025 . | Redemption 100.0000 1,119,709 |........ 1,119,709 |........ 1,119,709 |........ 1,119,709 | Joveviiiiiiiinne fovvvnvnninnnnns fooviiiiiiiiiiis o o, 1,119,700 | o, . 01/15/2028 . [1.G PL .
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..504918-BB-9 | MICROSOFT CORP BASIC ~ 2.700% 02/12/25 ....... . 02/12/2025 . |Maturity .....oeeeveeeniemninninninns feveeiiiiiiiiiiiiins foiinnn 500,000 |.......... 500,000 |........... 481,350 |........... 499,621 [ouvvviiiiiiiiin oo K74 I PO N T4 I PO 500,000 |ooovvviiiiiiins fevveeiiiiiiiiens feiiiiiiiiiin o 6,750 |. 02/12/2025 . [1.A FE ....
MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%
..509191-AA-1 | 06/20/27 ....oovvviiiiiiiiiiiiiiiiiiieeeeeees . 03/20/2025 . |Various ..........eeeeeeeenmnnennnnns ferveeeemmeneeiiniens forennnn 325,000 [oeeeeernns 325,000 |[........... 330,230 [........... RN 7. R R [(:74) ) AR RN [(:74) ) SRR R RN V[0 VI R R R A, 5,281 |. 06/20/2027 . [2.C FE ....
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032
..607120-EZ-1 |FMANO  3.810% 11/09/32 .....ovvvvvviviiiiniinnnns . 02/09/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 272,106 |......c.... 272,106 |........... 272,106 |........... 272,106 |ooooeeeiiiiiines Joereiiiiiiiiis e feeeiiiiiiiiiies fo 0 10 O O A, 2,497 |. 11/09/2032 . |1.F ........
NEPTUNE REGIONAL TRANSMISSION 10 DRAWDOWNS,
..64079*-AB-8 |BLENDED RATE AT  6.210% 06/30/27 ............. . 03/31/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 43,838 |............ 43,838 |............ 43,838 |............ 43,838 |ooeiiiiiiiiiies e e e e e 43,838 [ v e e 5,015 |. 06/30/2027 . [1.F PL ....
NES ANTARES HOLDCO, LLC NES ANTARES HOLDCO,
..64082#-AA-1 |LLC ~ 4.430% 09/30/41 ....eovvvvrvvvniinnnnnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ooew founmmmniiiiiiiiiiin oo 750,821 |ooeeeeenns 750,821 |........... 750,821 |........... 750,821 |oooeiiiiiiiiins s e e fo e 750,821 [ooveeiiiiiiiiins e s e 16,631 (. 09/30/2041 . |2.C PL ....
NEW ORLEANS ENERGY PARTNERS NEN ORLEANS
..64760@-AA-2 |ENERGY PARTNERS LL  4.270% 08/15/32 ......... . 03/17/2025 . | Redemption 100.0000 . .. 350,943 350,943 350,943 |...........350,943 |.... ....350,943 |.. . 08/15/2082 . [1.G YE ..
..65343H-AA-9 | NEXSTAR ESCROW INC BASIC ~ 5.625% 07/15/27 .. |. 02/24/2025 . |Various . 1,967,500 ..2,000,000 ..2,041,245 |........2,004,907 |.... .2,003,547 |.. . 07/15/2027 . [4.B FE ...
OCCIDENTAL PETROLEUM BASIC ~ 5.500% 12/01/25
L BTA599-EE-1 | oeveeeee . 03/24/2025 . | Call 100.3270 ovveeeieieiiis e s 501,635 |[.......... 500,000 |.......... 500,000 |.......... L O R U R R 500,000 |eevvviririiinns fovveverreriinens foriiiiiiiiiin fo 10,267 |. 12/01/2025 . |2.C FE ....
ONCOR ELECTRIC DELIVERY BASIC ~ 5.550%
..68233J-CT-9 |06/15/54 ... . 01/27/2025 . | Various ........cceevvennnnnnnnnnnns foveeennnnnnnnnnnnns fonn 27,896,7% |....... 27,400,000 |[....... 27,897,672 |....... 23,129,700 |vvvvvvvvvinnnns fervvnnnnnnn (885) fouvninniiiiiiis fooeeeeeeenn (858) | | 27,896,7% |.. . 06/15/2054 . [1.F FE ....
OPATHO GAS TRANS,
..68347@-AA-5 |5.330% 03/31/34 . 03/30/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 362,943 |........... 362,943 |........... 362,943 |........... R L7 O O N R R A 362,943 [ovvvviiiiiiiiinn forns e e . 03/31/2034 . [2.C ........
OUTFRONT MEDIA CAP LLC/C BASIC ~ 4.250%
..69007T-AE-4 01/15/29 ... . 03/25/2025 . | Various ........ceeevuvnnnnnnnnnnnnns foveeennnnnnniniinn, fonn 5,681,400 |........ 6,100,000 |........ 5,046,989 |........ 5,323,903 [...ccooiiiiiiins [0 38,523 | 0380823 [ [, 5,362,516 [...oovvvvennnnnn [nnn... 318,884 |oiiil 318,884 ...179,728 |. 01/15/2029 . [4.B FE ....
PATTERSON CO! .
.. 703428-AG-3 | 03/23/25 oo . 03/23/2025 . |Maturity ......oevvviiiiiiiiiiiiinins fonnninnniiiiiieinns fo 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 |.oevvvvevernnnns forvvvnvnnnnnnnnn o fo e e 12,000,000 |.oeeeeeeeeeiiens Jovvriiiiniiieens feveiniiiiiiiinn o, 208,800 |. 03/23/2025 . |2.B PL ....
PETROS MISSISSIPPI FUND LLC PETROS
..716820-AA-2 |MISSISSIPPI FUND I, LLC ~ 6.950% 03/01/27 ... . 03/01/2025 . | Redemption 100.0000 ....... ... 99,981 ...99,981 ...99,981 ...99,981 ..99,981 . 03/01/2027 . [1.C FE ....
Q-LNG OPERATING | LLC Q-LNG OPERATING | LLC
L TAT39%-AA-1 | 4.440% 02/28/35 oo . 02/28/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 701,517 [.....ee. 701,517 |.......... 701,517 |.......... £ PO O (SRR R R (VLI A UL R (SRR R 15,574 |. 02/28/2035 . (2.B PL ...
QUIKRETE HOLDINGS INC BASIC ~ 6.375% 03/01/32
L TABAIP-AA-8 | e . 03/04/2025 . |ROYAL BANK OF CANADA ............ |oeeeevvvvvvnnnnnnnns founnns 1,188,219 |[........ 1,175,000 |........ LI O O S (R R R R 1,175,000 . 03/01/2032 . (3.C FE ....
QUIKRETE HOLDINGS INC BASIC ~ 6.750% 03/01/33
L TABAP-AB-6 | .eeienieiiiii e . 03/04/2025 . | WELLS FARGO SECURITIES LLC ..... |oeevvevvvvrrrvnnnnns founnns 1,188,219 |[........ 1,175,000 |........ LI O O S (R R R R 1,175,000 . 03/01/2033 . (4.B FE ....
RADIOLOGY PARTNERS INC BASIC ~ 9.781%
.. 75041V=AC-8 | 02/15/30 evvvvviiiiiiiiiiiiiiii . 01/07/2025 . | Various .......cceeevuvmmnnnnnnnnnnns foveeennnnnnnnnninns fornn 2,001,198 |........ 2,123,287 |........ 2,139,388 [........ 2,124,823 [....evviiiins fooeeeeeeenn (359) | e (389) [ [ 2,124,465 |.. . 02/15/2030 . [5.C FE ..
..753272-AA-1 | RAND PARENT LLC BASIC ~ 8.500% 02/15/30 ..... . 03/11/2025 . | JEFFERIES & COMPANY INC. ....... |oeeeeevvvvviviiinnns founene 3,672,813 |........ 3,650,000 |........ 3,585,000 |........3,598,458 |[......cococnnnn e 1,574 | BT e [, 3,600,033 |.. . 02/15/2030 . [3.A FE ..
REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC.
..76029#-AA-1 |8.000% 06/15/30 . 03/15/2025 . | Redemption 100.0000 ....... .. 312,500 312,500 312,500 |.... .312,500 |.. . 06/15/2030 . (2.B PL ...
RETAIL PROPERTIES OF
..76131V-AA-1 |3/15/2025 MS15  4.000% 03/15/25 .............. . 03/15/2025 . |Maturity ......eeeveemmmmninnnnnnnnns foeeeeiiiiiiiiiiiins foeene 7,600,000 |........ 7,600,000 |........ 7,563,976 |........ 7,599,111 [oeeiiiiiiiis oo 11 R R 11 R R 7,600,000 . 03/15/2025 . [2.B FE ....
SBA Communications Corp BASIC ~ 3.875%
..78410G-AD-6 | 02/15/27 ... . 02/20/2025 . | MORGAN STANLEY .......eevvvrvmnnnnn fouvevmnnnnnnnniinnns founene 4,148,690 |........ 4,277,000 |........ 4,143,344 |........4,150,065 |.....covvvvrnnns fernnnnnnnn8,001 [oniiniiiiiiiis 8,000 o s 4,158,067 |.. . 02/15/2027 . 3.B FE ....
SEE REPLACE!
..78512%-AA-5 |NOTES  4.120% 05/31/29 ....ccoeeiiiiiiiiinnnnnns . 03/31/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 447,385 |........... 447,385 |........... 447,385 |........... 47,385 [oeveeniiiiiiiis oo e e e e, 447,385 . 05/31/2029 . (1.D PL ....
SCHNEIDER NATIONAL INC. SENIOR NOTES ~ 3.710%
..80689#-BH-8 |03/10/25 .....cooeiiiiiiiiiii . 03/10/2025 . |Maturity .....oeeeeeeemennnnnnnnnnnns foveeiiiiiiiiiiniins foeene 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 |ooooeeiiiiiiiins Jooviiiiiiiiiinns e feiiiiiiiiin fon o 20,000,000 [ooeeieiiiiiiiins Joovriiiiiiis oo e, 371,000 |. 03/10/2025 . |2.B ........
SIXTH STREET LENDING PAR BASIC  5.750%
..820032-AC-6 | 01/15/30 .oevvviiiiiiiiiiiiiiiieieieeeeeeeeeees . 01/21/2025 . | Tax Free Exchange ............cce. feeeevevvvivvininnnns founee 14,987,357 |....... 15,000,000 |....... 14,987,950 |....... 14,987,394 [ooeeveiiiiiiinnn oo (K70 SRR R (87) [euvvennininiinnn oo 14,987,357 [oooeiiiiiiiiies oo s e 209,479 |. 01/15/2030 . [2.C FE ....
TRANSMISSION SERVICES HOLDINGS TRANSMISSION
..858271-A*-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ........... . 03/31/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 102,845 |........... 102,845 |........... 102,845 |........... 102,845 |oooeiiiiiiiiiies e i e o LTI O O R N 985 |. 06/30/2047 . (2.B PL ....
STOLTHAVEN HOUSTON INC. STOLTHAVEN HOUSTON
..86156*-AC-5 | INC.  5.980% 07/17/34 ......evvvvvvvrrrrnnnnnnns . 01/17/2025 . | Redemption 100.0000 ...ooew founmnmniiiiiiiiiin oo 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 |oovvvviiiiiinns fevveveniiiiiiins o f e e 120,000 [.ovvvveveeennnnn fornnnniniiiiis oo e 3,568 |. 07/17/2034 . (2.B PL ....
STOLTHAVEN NEW ORLEANS, LLC STOLTHAVEN NEW
..86157#-AA-4 | ORLEANS, LLC  5.150% 07/17/29 .......ccevveeeee . 01/17/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiin oo 315,000 [oeeeeernns 315,000 |........... 315,000 |.....co.ns 315,000 |ooeiiiiiiiiiins oo e [ fo e K LN V[0 VR R R A, 8,111 [. 07/17/2029 . |2.B PL ....

TILLMAN NETWORKS FINANCING Il TILLMAN
..88687#-AA-9 | NETWORKS FINANCING 11 5.000% 12/16/30 ..... . 03/17/2025 . | Redemption 100.0000 ..ooee foueeeeeeeiiiieee fonn 271,582 |........... 271,582 |........... 271,582 |........... 271,582 [oeveeeeeiiiies oo e oo e o 271,582 f.veeeeeeeiii e o e 2,266 |. 12/16/2030 . [2.A PL ....
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TILLMAN NETWORKS FINANCING Il TILLMAN
. 88687#-AB-7 |NETWORKS FINANCING Il 5.350% 10/16/31 ..... . 03/17/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 265,847 |........... 265,847 |........... 265,847 |........... LT R O R R 265,847 |.oevvviiiiiiiin v v e 2,374 |. 10/16/2031 . [2.A PL ....
2014 REPLACEMENT POWER STATUTO (NOVEC) SENIOR
..90226#-AA-3 | SECURED NOTES  3.850% 05/31/29 .. |- 03/31/2025 . | Redemption 100.0000 ....... ..519,770 519,770 512,867 |...........513,835 [.... .519,770 |.. .. 3,295 |. 05/31/2029 . (1.D PL ....
USTA NATIONAL TENNIS CENTER, | 4.08%
..903638-AB-6 |9/8/2039 JJ8  4.080% 09/08/39 ........ceeeenn . 01/08/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 240,233 |.....oeeens 240,233 |o.eeennnnn. 240,233 |o.eeennnnn. 20X T O N N Y AR N 240,233 [oooiiiiiiiiinnns [ [ s 4,986 |. 09/08/2039 . |1.G FE ....
UNIVISION COMMUNICATIONS INC BASIC  6.625%
..914906-AU-6 [ 06/01/27 ...ooviiviiiiiiiiiiie e . 02/19/2025 . |Various ........cceveeevrirrnnnnnnens fonnnneneiiniiinnes foeenes 4,993,750 |........ 5,000,000 |........ 5,344,000 |........ 5,030,783 [ovvvvviiiiiinns foeeeenn (9,851) |evvveniiiiiinn Jovvennnn (9,851) |vvveeiiiiiiiins fevninns 5,020,932 [..oooviviiiinens foeenns (27,182) |....... (27,182) |eevvveeanns 71,771 |. 06/01/2027 . |4.A FE ..
..918204-BA-5 |VF CORP BASIC ~ 2.400% 04/23/25 ......ccouuunnn. . 03/27/2025 . |Call 100.0000 ...cevvvneeeee foereenieeeeeenns e 7,500,000 |........ 7,500,000 |........ 7,817,880 |........ 7,515,610 [oeeeeeeeeennas feunnnns (15,610) [ovveeeeeennnes feuennns (15,610) [oveeneeeeeennns eornnnnns 7,500,000 [eeeeeeeemmnnns fereeeeeeemeiiee [ e 77,003 |. 04/23/2025 . |3.B FE ..
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ............ . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 94,475 |eeeeennnnns 94,475 |............ 94,475 |............ 4475 |oeeeeeiiiieee e e [ [ [ 94,475 [ooeeeeiiiiie oo e 928 |. 06/30/2030 . |1.F PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA
..92841E-AA-7 |FINANCE PLC ~ 3.875% 08/15/31 ..cevuvreeeenn . 02/15/2025 . |Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,085,398 |........ 1,085,398 |........ 1,008,205 |........ 1,019,867 [ooeveeeeneiiees foeeeeees 65,532 |.eeeieiiiieieeen feeeeennndd 65,532 | eeeieiiiiieeeen [eeeennnn 1,085,398 |oveeeeeeennins feieeeeineiies e [ 21,030 |. 08/15/2031 . |1.G PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA
..92841F-AA-4 [FINANCE PLC  6.250% 08/15/30 .evvuuneeeennnn . 02/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 668,714 |.......... 668,714 |.......... 668,714 |.......... 668,714 |oeeeeieieiinns Joereiieeeeenns Jeereniieeeeenne e e s 668,714 |oeeeeeeeeenies e o [ 20,897 |. 08/15/2030 . |3.A PL ....
WABASH NATIONAL CORP BASIC ~ 4.500% 10/15/28
.929566-AL=1 | .evreniiiiiii . 01/30/2025 . |Various .....ceeeeeenneeeeeemnnnanees Joemnieeeeeenninees fereeens 7,333,875 |........ 7,950,000 |........ 7,598,588 |........ 7,710,919 |oeeeeiiiiiiiis oenens 4,482 |oeeeiiieiiis s 4,482 oo e 7,715,401 |oeeeeeieeeeennn e (381,526) |...... (381,526) |-.eennnneee 104,588 |. 10/15/2028 . [4.A FE ....
W2 FINANCE LLC W2W FINANCE LLC ~ 4.600%
..92980%-AB-7 [ 01/31/32 e . 03/31/2025 . | Redemption 100.0000 ....cee foereeeeiiiiiieeeens e 236,380 |........... 236,380 |........... 236,380 |........... 236,380 [-.eeeeennniiieee foreeemniiiieees e e e e 286,380 |eevvnniiieeenn [eeeenniieeeenne e e 2,718 |. 01/31/2032 . |2.B PL ....
WELLS FARGO & COMPANY BASIC ~ 2.164% 02/11/26
.95000U-2K-8 | .evvvnniiiiiiiiiiee i . 02/11/2025 . | Call 100.0000 ...ccevvveeeee [ e 20,000,000 |....... 20,000,000 |....... 20,601,640 |....... 20,014,835 [...ccovvenieees foeeeens (14,835) |.eevveeeeeeenn eeennnn (14,835) |.eevveeeeeeenn eeennn 20,000,000 [-eeueeeeemmnnns feeeeeeemneies feeeeeeeeeis e 216,400 |. 02/11/2026 . |1.E FE ....
BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED
..96928%-FP-7 [NOTES ~ 4.470% 01/15/35 ..evvvrveieieiiiiiees . 03/15/2025 . | Redemption 100.0000 ...ccee forreeiimiiiieieens e 328,103 |........... 328,103 |........... 338,246 |........... 333,493 |oeeieiieinnnn Jernns (5,390) |+eevennereeennnn Jenenns (5,390) |+evvvmnereeennn eeemnins 328,103 |eeeeniiiiieeenn eeermnnieeeeene eerniieeeeenns e 2,518 |. 01/15/2035 . |2.B Z .....
UNION PACIFIC RAILROAD 1/6/05 BNK COMBINES
..97181#-KV-4 | INT FOR KV~ 5.360% 11/30/28 .......ccevvuunnnne . 01/02/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 731,097 |........... 731,097 |eeeennnnns 731,097 |eeeeennnnns 731,097 |veeeiieeeennne Joemneeeeeeenes Jeeenieeeeeneiee Jorieeeeeeenies o e 731,097 |eeeeriieeeeen Joeeennieeeeeene Jemniieeeeeeens e 33,372 |. 11/30/2028 . [1.D ........
UNION PACIFIC RAILROAD 1/6/05 BNK COMBINES
..97181#-KY-8 | INT FOR KV 5.360% 12/29/28 ........ceevvennnnnn . 01/02/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 419,202 |........... 419,202 |........... 419,202 |........... 419,202 [ooeveiiiiiiiieee foeeeemiiiieees e e e s 419,202 [ooeeeeeiiiieee [ e [t 19,215 |. 12/29/2028 . |1.D ........
UNION PACIFIC RAILROAD 1/6/05 BNK COMBINES
..97181#-KZ-5 | INT FOR KV 5.360% 07/02/28 .........cevuuenene . 01/02/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 302,355 |eeeeennnns 302,355 |o...ennnnn. 302,355 |........... 802,355 |oeeuiieeiinnins feeeeeeeniies e e e e 802,355 [ooeeeeeeniiieee foeeeeeii e s 13,415 |. 07/02/2028 . |1.D ........
UNION PACIFIC RAILROAD 1/6/05 BNK COMBINES
..97181#-LA-9 | INT FOR KV 5.380% 07/02/28 ........c.evuuenene . 01/02/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 159,434 |........... 159,434 |........... 159,434 |........... 169,434 [ooeeeeiiiees o o [ e [ 159,434 [.ooeeeiiiiie oo o et 7,191 |. 07/02/2028 . |1.D ........
GRAYMONT WESTERN CANADA INC 3.59% Due
..C4111#-AH-4 [3/11/2030 MS11  3.590% 03/11/30 .............. . 03/11/2025 . | Redemption 100.0000 ....cee feoreeeeenniiieeeeen o 2,272,721 ... 2,212,721 |........ 2,212,727 |........ 2,212,721 |eveeeeiieeeeeen Joeeemniiieeeees e e i e 2,212,721 |eveeeiiiiiiii oo s foeees 40,795 |. 03/11/2030 . |2.C PL
AP GRANGE HOLDINGS LLC AP GRANGE HOLDINGS LLC
..G2964#-AA-7 [6.500% 06/27/45 .....oeieeeeieiee e . 03/27/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 131,579 |........... 131,579 |ooeeeennens 131,579 |eeeeeennns 131,579 |eeeiiiiiieeees Jeemmnieeeeeens Jeeereeiiieeeee e e s 131,579 |oveeiieeiiiiis e Joreeeeeeeniies e . 06/27/2045 . |2.A PL
NORSPAN LNG |11 AS NORSPAN LNG 11 AS
..R6236@-AA-0 [4.870% 07/27/29 ...eeeeeieeeeeeeeeeeeeee e . 02/28/2025 . |Redemption 100.0000 . .. 961,475 961,475 961,475 |...........961,475 |.... ....961,475 |.. . 07/27/2029 . |2.C PL ..
..097751-BT-7 |BOMBARDIER INC BASIC ~ 7.875% 04/15/27 ....... . 01/09/2025 . | Various . 4,042,000 .. 4,042,000 ..3,977,960 |........4,009,892 |.... . 04/15/2027 . |4.A FE ..
GREAT LAKES POWER HOLDINGS LP GREAT LAKES
..39072F-AB-3 | POWER HOLDINGS LP  5.132% 11/30/29 ... . |- 03/31/2025 . | Redemption 100.0000 ....... .. 283,745 283,745 299,109 [...........283,745 |oevvviiiiiiiins ovvvniniiniiins Jovvvniiiiiiins e Joeennnn 15,305 )lll 283,745 |l (15,364) |... . 11/30/2029 . |2.B FE
NRM CABIN INTERMEDIATE #2 LP NRM CABIN
..63002#-AA-0 | INTERMEDIATE #2 LP  6.630% 07/31/33 ......... . 01/31/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,100,165 |........ 1,100,165 |........ 1,189,316 |........ L P < Y R AR (RN (R, 7,143 |........ 1,100,165 |....... (89,151) [eevvvrviiiiinnnn fernnns (89,151) [eevvveennns 36,470 |. 07/31/2033 . 2.C FE
NRM CABIN INTERVEDIATE #1 LP NRM CABIN
..630028-AA-2 | INTERMEDIATE #1 LP  5.583% 07/31/33 ......... |. 01/31/2025 . Redemption .. 489,173 |...........489,173 [........... 528,813 |...........494,512 |.... .489,173 |....... (39,640) |ceevvrvrrrrnnnnn fernnnns (39,640) . 07/31/2033 . |1.G FE ..
..68288A-AA-5 | 1261229 BC LTD BASIC 10.000% 04/15/32 . 03/26/2025 . | J.P. MORGAN . 1,005,000 ..1,000,000 |........ 1,000,000 |.... .1,000,000 |.. veeennn..5,000 . 04/15/2032 . |5.A FE ..
OILERS ENTERTAINMENT GROUP OILERS
..068028-AA-0 | ENTERTAINMENT GROUP  4.560% 06/30/51 ........ . 03/30/2025 . |Redemption ~ 100.0000 ....... |-eeeueeeeeemmnninnes foreeeeeens 89,782 |.eeeeeeen. 89,782 |....ooeennn 100,269 |............ 89,339 [ooiiiiiiiiiiies e e e et 10,930 |oveenneenns 89,782 |....... (10,487) [ceveeeeeeenniaes fennns (10,487) . 06/30/2051 . |2.B PL
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AA-2 [SEREIS A 5.580% 06/30/31 ..eeveviveinrinnes . 03/31/2025 . | Redemption 100.0000 ....cee feoreeeemiiiiieeiees e 92,684 |............ 92,684 |............ 92,684 |............ 92,684 |.ooeeeiiiiiieen Jeeeemnnieeeeee e e e s 92,684 [..ooeeeniiieees o e . 06/30/2031 .|2.CPL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AB-0 [SEREIS B 5.580% 06/30/31 ..eevveveeerninnnnes . 03/31/2025 . | Redemption 100.0000 ....cee fooreeeieiiiiieeeeen e 92,684 |............ 92,684 |............ 92,684 |............ 92,684 |.ooeeeiiiiiiees Jeeeemnnieeeeee e e e s 92,684 [..oooeeniiieees o e . 06/30/2031 .|2.CPL ....
MARI COUVA / MARI KOKAKO MARI COUVA LTD
..69400#-AA-4 [5.350% 09/30/33 ....ceeruuuiiiiiiiiinaaeeennanaas . 03/31/2025 . | Redemption 100.0000 ...ooon fooiiiiiiiiiiiiiiiin e 196,920 [........... 196,920 |..oovennns 196,920 [...oovennns 196,920 |oevvveniiiinnnn Joormmmnnnneenns Joorrrennnnneenee Joerennnnnneeenns Joerernnnaneerees Joerennnnes 196,920 |ovviiiiiiinins orennineieennnns Jornnneaeeennnns . 09/30/2033 . |2.CPL ....
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MARI COUVA / MARI KOKAKO MARI KOKAKO  5.350%
..G9400#-AB-2 109/30/33 ...oeeiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 196,920 |........... 196,920 |........... 196,920 |........... L Y SR (RN R ST O O S N . 09/30/2033 . |2.CPL ....
ALIBABA GROUP HOLDING BASIC ~ 5.625% 11/26/54
L01B00W-BL=5 | .evreneeeeeii e . 03/05/2025 . | ALLIANCE BERNSTEIN ......ooovvvies fevvvnnnnnnnnniiinnns founnnns 1,514,550 |........ 1,500,000 |........ 1,495,680 |........ 1,495,686 [....cccoeviiees Joeeeiiiiinns L P N (L O S 1,495,696 [.....oovvvnnnnnn fonnnnne 18,854 |........ 18,854 |............ 23,438 |. 11/26/2054 . |1.E FE ....
AUSTRALIA PACIFIC LNG AUSTRALIA PACIFIC LNG
..05256L-AB-9 |4.820% 09/30/30 ...cevvvviiiiiiiiiiiiiiiiiiies . 03/31/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 320,388 |.eeeeenns 320,388 [....eeene. 320,388 |........... 1 P Y N 320,388 . 09/30/2030 . (2.B FE ....
AUSTRALIA PACIFIC LNG PROC PTY AUSTRALIA
..05256L-AC-7 |PACIFIC LNG PROC PTY  4.850% 09/30/30 ....... . 03/31/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 106,667 |.......... 106,667 |.......... 106,667 |.......... L0 O P Y N 106,667 . 09/30/2030 . (2.B FE ....
BG BETA | LTD BG BETA | LTD  6.280%
..05593P-AA-4 | 07/01/54 .oovvvvviiiiiiiiiiiiiiiiiieieeeeee . 0170172025 . | Various .......cceeevuvvnnnnnnnnnnnns forveenennnnnnnnnnnns forinnnn 176,000 |.......... 175,000 |.......... 175,000 |.......... 175,000 |ovvvvvvvviiniins forvvvvvnniininnn o f e e 175,000 . 07/01/2054 . [1.F PL ....
BANCO SANTANDER MEXICO BASIC ~ 5.621%
..05969B-AF-0 | 12/10/29 ...oooviiiiiiiiiiiiii . 01/28/2025 . | ALLIANCE BERNSTEIN .....oooovvries fovnnrnnniniininiinns fornnne 1,296,750 |........ 1,300,000 |........ 1,301,228 |........ 1,301,215 [oiiies oo [0 FTTTUTTTU [RQT FTTTTTIIIR 1,301,198 . 12/10/2029 . [2.A FE ....
FIEMEX ENERGIA - BANC AC BASIC ~ 7.250%
..05974E-AA-8 | 01/31/41 .. |- 02/04/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 4,927 .. 4,927 .. ... 4,927 |.. . 01/31/2041 . [2.C FE ..
..067316-AE-9 |BACARDI LTD BASIC ~ 4.450% 05/15/25 .. ... |- 02/14/2025 . [Cal| 100.0000 . 3,000,000 . 2,999,531 . 2,999,681 . 05/15/2025 . [2.C FE ..
BERMUDA SKYPORT CORPORATION LI SENIOR SECURED
..08523A-AA-6 |NOTES ~ 5.900% 02/15/42 .....coeeveviiiiiiiinnnns . 02/15/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 356,386 |.....cee.. 356,386 |........... 356,386 |........... 356,386 [....vvvvrnninnnn oo e e e e 356, 386 . 02/15/2042 . [2.A PL ....
CHILE ELECTRICITY LUX CHILE ELECTRICITY LUX
..168820-A#-6 |6.340% 01/20/33 ...oooeveiiiiiiiiiiis . 01/20/2025 . | Redemption 100.0000 ...ooen founnmminiiiiiiiiin oo 875,000 |.......... 875,000 |.......... 875,000 |.......... 875,000 |ooovviiiiiiiins Jooriiiiiiiiiis e feeeieiiiiiiiien o e 875,000 . 01/20/2033 . [1.F FE ....
CHILE ELECTRICITY LUX BASIC ~ 6.010% 01/20/33
B (1 s . 01/20/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 47,425 ... 47,425 oo 47,565 |............ Y87 R R (7 PO (77 1 PO 47,425 . 01/20/2033 . [1.F FE ....
CIA DE MINAS BUENAVENTUR BASIC ~ 6.800%
.. 204448-AB-0 | 02/04/32 ...ooooiiiiiiiiii . 03/06/2025 . | ALLIANCE BERNSTEIN ....ooovvvviies fovviniiiiiiiiiiiiins feveennns 774,813 ..o 770,000 |........... 757,426 [oeevennnniiiiiinnnn oo e 180 s e 180 e ot 757,556 . 02/04/2082 . [3.C FE ..
..279158-AT-6 | ECOPETROL SA BASIC ~ 8.625% 01/19/29 ......... . 02/03/2025 . | ALLIANCE BERNSTEIN ... 01,145,988 |........ 1,080,000 |........ 1,080,311 |........ 1,080,208 |.oceevvrrrrinnns fevvvnnnnnnnnnn(B) [ornnnnniiiiiis et (B) s s 1,080,292 |.. . 01/19/2029 . [3.A FE ..
..20278D-AA-3 |ENEL CHILE SA BASIC  4.875% 06/12/28 . |- 02/19/2025 . | ALLIANCE BERNSTEIN ... ..2,448,388 |........ 2,470,000 |........ 2,568,800 |........2,526,192 |...ooooiiiiiins |ooeeennni(2,282) |veiiiiiiiiiiinn feennnnnn(2,252) i oo 2,523,940 |.. . 06/12/2028 . 2.B FE ..
INDIA CLEAN ENERGY HLDG BASIC ~ 4.500%
.. 45400M-AA-1 | 04/18/27 ..o . 02/21/2025 . | ALLIANCE BERNSTEIN ...oooovvviiiis fevviiiiiiiiiiiiiiins foveees 1,443,750 |........ 1,500,000 |........ 1,500,034 |........ 1,500,125 [oeeeniiiiies oo [0 AR [0 AR 1,500,116 |oeevvvveveninnnn founnnee (56,366) |....... (56,366) |....ceennnn 23,625 |. 04/18/2027 . |3.C FE ..
..49374J-AD-5 |KIA CORP BASIC ~ 2.750% 02/14/27 .............. . 02/24/2025 . | ALLIANCE BERNSTEIN .....cooovvviis fovnnnnnnnnnininiinns fornnns 1,456,086 |........ 1,612,000 |........ 1,504,516 |........ 1,608,698 |...ccovvvvveenns fervvnnnnnnns 7 PO R, 7 PO 1,508,925 [o.vvvvvvviiinnnn fonnnne (52,839) |....... (52,839) | 22,061 |. 02/14/2027 . |1.G FE ..
KIER GROUP PLC SENIOR NOTES ~ 5.360% 01/31/25
..493859-C*-1 .. |- 01/31/2025 . [Maturity 2,578,674 |........ 2,578,674 |........ 2,578,674 [........2,578,674 [oeeiiiiiiiiis oo e e e o 2,578,674 |.. . 01/31/2025 . 3.B ........
..58533E-AE-3 |MEITUAN BASIC ~ 4.500% 04/02/28 .. . |- 02/03/2025 . [ ALLIANCE BERNSTEIN ... 1,540,170 |........ 1,570,000 |........ 1,564,270 |........1,564,647 |...coooeevveiiss |ovnneeenns M0 | [ 140 o s 1,564,787 |.. . (24,617) . 04/02/2028 . 2.B FE .
MILLICOM INTL CELLULAR BASIC
..600814-AS-6 |04/02/32 ....coooiiiiiiiiiiiii . 02/21/2025 . | ALLIANCE BERNSTEIN ...ooovvvvriin fovviniiiiiiiiiiiiins ferveenes 401,557 |ooooeeenns 395,000 [........... 395,000 |[........... 395,000 [ouvveevirnninnnn fooreiiiiiiiis e e e e 395,000 [ooeeiiiiiiiiiins Joeeeeens 6,557 . 04/02/2082 . [3.C FE ....
MITSUBISHI UFJ FIN GRP BASIC ~ 2.193%
..606822-BN-3 | 02/25/25 ... . 02/25/2025 . |Maturity ......oeeeeeeminnnniniiiiins fenneiiiiiiiiiiiiins foee 10,000,000 |...... 10,000,000 |....... 10,126,000 |....... 10,004,058 |..ocoeeeeieeeees Jooeeeens (4,058) |oeveeeiiiiiiiins fevveennn (4,088) [ouniiiiiiiiiiin oo 10,000,000 |.. . 02/25/2025 . [1.G FE ....
PT SORIK MAR
.. 74390T-AA-7 . |- 02/05/2025 . Redemption 100.0000 ...oeee founmminiiiiiiiii oo 9,652 ... 9,652 ....9,689 |.............9,659 [.... ...9,652 |.. . 08/05/2031 . [3.A FE ..
..T4947L-AD-6 |REC LTD BASIC  5.625% 04/11/28 . 02/25/2025 . | ALLIANCE BERNSTEIN . .. 869,732 ..855,000 ..853,752 |. ..854,143 |. .854,180 . 04/11/2028 . [2.C FE ..
..80007R-AN-5 | SANDS CHINA LTD BASIC ~ 2.550% 03/08/27 ..... . 02/11/2025 . | ALLIANCE BERNSTEIN ... .. 753,058 799,000 ... 705,118 |...........733,974 |.... 787,116 |.. . 03/08/2027 . [2.C FE ..
SHINHAN FINANCIAL GROUP BASIC ~ 3.340%
..824600-2A-0 | 02/05/30 ..ooeiiiiiiiiiiiiii . 02/05/2025 . | Call 100.0000 ...ovvvveennnnn fooreeeiiiieieeeeeens e 970,000 |.......... 970,000 |........ 1,002,146 |........... 970,997 [ovvvriiiiiiiins oo (€170 1 P [C170 ) PO 970,000 |oeevveiiiiiiins fovveeeiiiiiiiins feiiiiiiiiii o, 16,199 |. 02/05/2030 . 2.B FE ....
STANDARD CHARTERED PLC BASIC ~ 2.819%
..853250-AA-6 | 01/30/26 .....oevviiiiiiiiiiiiiiiiiieeeeeeee . 01/30/2025 . | Call 100.0000 ...ovveveennnnn fooeeeeniiiiiieeeeens e 428,000 |...........428,000 |...........401,417 [........... 418,288 |.oooeeeiiiiiiins e 700 [ [ 700 L 418,988 | 9,012 9,012 6,033 |. 01/30/2026 . [1.G FE ....
SUMITOMO MITSUI FINL GRP BASIC ~ 2.348%
..8B562M-BV-1 |01/15/25 ...oooeiiiiiiiiii . 01/15/2025 . |Maturity .....oeeeeeeennenninninnnnns foveeiiiiiiiiiiiiins foeees 14,800,000 14,801,622 |....cooeeeeeeees |oeeeeen (1,622) |oveeiiiiiiiiiins fovnnnnn (1,622) [oenniniiiis e 14,800,000 |ooeeeeeeiiiiiins v e o 178,752 |. 01/15/2025 . |1.G FE ....
SWEIHAN PV POWER CO PJSC BASIC ~ 3.625%
..870674-AA-6 |01/31/49 ...ooooiiiiiiiiiiii . 01/31/2025 . | Redemption 100.0000 . ... 68,477 clB8LATT i e e e e el B8LA7T [ e e 1,241 |. 01/31/2049 . [2.A FE ..
. 88167A-AE-1 | TEVA PHARMACEUTICALS NE  3.150% 10/01/26 ... [. 02/25/2025 . |Various . 9,662,500 .9,605,494 |.... .. 121,188 |. 10/01/2026 . 3.B FE ..

CONTINUUM GRN SPV CO-18S BASIC ~ 7.500%
..89620L-AA-5 | 08/26/33 ..ot . 02/04/2025 . [ALLIANCE BERNSTEIN .oovvvviieees Jooiniiniieniiiiies oo 752,805 |..coveeens 745,000 |........... 745,000 |........... T O O P IO 745,000 [ovvveeeeiiiis Jeeeeiinne 7,805 [ 7,805 [oveeeennn. 22,864 |. 06/26/2033 . [3.B FE ....
CONTINUUM GRN SPV CO-18S BASIC ~ 7.500%
..89620L-AA-5 | 06/26/33 ....oiiiiiiiiiiiiiiee e . 02/01/2025 . |Redemption 100.0000 ..oooe fouveeiiiiiiiiiiiens foniens (16,949) |....vveee. (16,949) |........... (16,949) |........... (16,949) |.vvvvveeeiein Joveeeiiiiiiines fovviiieiiiiiins Joveeiiiiiiiiees fovviiiiiiiiis e, (16,949 [vvvveeeeiinns v foviiiiiiiiiiis o, . 06/26/2033 . |3.B FE ....
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VISTAJET MALTA FINANCE P.L.C. VISTAJET MALTA
..92841#-AA-4 |FINANCE P.L.C. ~ 4.500% 01/15/29 .............. . 01/15/2025 . | Various ... ..1,205,362 |........ 1,205,362 |........ 1,205,362 |........ 1,205,362 |..cceeeiiiieiees Jooveeneiiiiiinns v o o s 1,205,362 |.. . 01/15/2029 . [1.G PL ..
..92857W-BJ-8 | VODAFONE GRP BASIC ~ 4.125% 05/30/25 . . 02/14/2025 . |Various ... . 3,000,000 ..3,000,000 ..2,970,870 |. .2,998,030 |. K . 2,998,599 . 05/30/2025 . [2.B FE ..
..948596-AE-1 |WEIBO CORP BASIC ~ 3.375% 07/08/30 . . 02/03/2025 . | ALLIANCE BERNSTEIN . .. 1,528,810 ..1,700,000 ..1,376,182 |. . 1,428,067 |.. 1,431,814 . 07/08/2030 . 2.B FE ..
HUARONG FINANCE 2017 CO BASIC ~ 4.750¢
. AN2992-81-5 | 04/27/27 .coovveeiiiiiiiiiiiiii . 02/05/2025 . | ALLIANCE BERNSTEIN 1,126,016 |.... . 04/27/2027 . 3.B FE ..
..A06253-79-0 |MINEJESA CAPITAL BV BASIC ~ 4.625% 08/10/30 |. 02/10/2025 . |Redemption 100.0000 . ..426,833 |. K . 08/10/2030 . [2.C FE ..
..AP5123-38-9 | ABU DHABI CRUDE OIL BASIC ~ 3.650% 11/02/29 . 01/30/2025 . | ALLIANCE BERNSTEIN o) I I ........ 2,992,936 |.... N . v e (13,188) | . 11/02/2029 . [1.C FE ..
..AP6976-88-4 |FALABELLA SA BASIC ~ 3.750% 10/30/27 ......... . 03/25/2025 . | Call 98.0000 ..ooeeeeiiiiin [ e 2,132,480 |........ 2,176,000 |........ 1,956,024 |........ 2,005,569 ...oevevvnennnnn oo 12,829 | 12,829 | s 2,018,397 [oooeiiiiiiiiiens | 114,083 |....... 114,083 |............ 32,867 |. 10/30/2027 .|3.A FE ..
HUARONG FINANCE 2017 CO BASIC ~ 4.250%
.. APB052-69-2 | 11/07/27 ...evvvvvvviiiiiiiiniiiiiiiiiiiiieiinieaaes . 02/05/2025 . | ALLIANCE BERNSTEIN ... . 2,705,218 ..2,780,000 ..2,689,050 |........2,718,491 |.... .2,720,330 |.. . (15,112) |....... (15,112) . 11/07/2027 . |3.B FE
..AR5596-90-3 |UPL CORP LTD BASIC ~ 4.500% 03/08/28 . . 01/03/2025 . | ALLIANCE BERNSTEIN ... .. 226,432 244,000 223,284 |...........229,602 |.... ....229,669 |.. ...(3,237) |...........(3,237) . 03/08/2028 . |3.B FE
CNAC HK FINBRIDGE CO LTD BASIC ~ 4.875%
.. AR6492-42-5 103/14/25 .....oooeiiiiiii . 03/14/2025 . |Maturity ......oevvvvvnnnninnniiinins fovennnniiniiiiiinns foen 2,880,000 |........ 2,880,000 |........ 3,128,990 |........ 2,896,199 [ foeenn (16,199) [ovvvvvvrrieninns fovnnnns [T ) ) PO RS 2,880,000 |ooeeveeiieinins feeveiiiiiiiiiees foviiiiiiiiiiinn o, 70,200 |. 03/14/2025 . 1.G FE ....
KAZMUNAYGAS NATIONAL CO BASIC ~ 6.375%
.. AS0278-34-9 | 10/24/48 .ooovveiiieiiii . 03/06/2025 . | ALLIANCE BERNSTEIN ... 3,250,000 2,895,856 |........2,899,580 |[.... L1018 | [ 2,900,598 |.. 142,214 . 10/24/2048 . 2.A FE ....
..AS3189-43-6 | COMETA ENERGIA SA BASIC ~ 6.375% 04/24/35 ... . 02/24/2025 . | ALLIANCE BERNSTEIN . 1,512,960 1,709,250 |. 1,674,186 |. .(3,456) | ..(3,456) K .1,670,730 (153,232) |.. . 04/24/2035 . [2.C FE ....
..AS3189-43-6 | COMETA ENERGIA SA BASIC ~ 6.375% 04/24/36 ... |. 02/13/2025 . |Cal| 734349 Lo foer 982,201 1,343,000 |........ 1,532,363 |........ ....(2,583) | 2 (2,583) | i 1,494,496 |.. . 04/24/2035 . |2.C FE
LLPL CAPITAL PTE LTD BASIC ~ 6.875% 02/04/39
.. AN9637-07-4 . 02/04/2025 . | Redemption 100.0000 ....... 162,586 ... 176,179 |.... - (11,241) ). .162,586 |.. . 02/04/2039 . (2.C FE ....
..BG1839-16-9 . 02/27/2025 . | Redemption 100.0000 ....oen founnnnniiiiiiinn oo 1,610,000 |........ 1,610,000 |........ 1,679,625 |........ 1,560,610 |.oovvevvvieennns fevnnnnns 49,390 |oeeiiiiiiiiiins e 49,390 |oeeeiiiiiiinins et 1,610,000 [vevvvvvvvennnnn fornnnnniiiiiiis foniis e 26,565 |. 01/01/9999 . |2.A FE ....
BANCO SANTANDER MEXICO BASIC ~ 5.375%
..BHB026-50-5 |04/17/25 ..ooooviiiiiiiii . 01/28/2025 . | Call 1001117 e e | 3,268,648 |........ 3,265,000 |........ 3,565,337 |........ 3,202,731 |evvviiiiiiiiinns o (7,064) [oovvvnniiiiiinnn s (7,064) [oovvvniiiiiiinnn s 3,285,667 [......coeeeeeees |- (20,667) ). (20,667) |evvvevnnns 52,884 |. 04/17/2025 . |1.G FE ....
TENGIZCHEVROIL FIN CO IN BASIC ~ 3.250%
..BK5401-42-1 1 08/15/30 .eevvvvvviiiiiiiiiiiiiiiiiiiiiciceeeeeeees . 01/15/2025 . | ALLIANCE BERNSTEIN ... . 1,888,045 |........ 2,245,000 |........ 2,244,253 [........2,284,280 |.ooooeeeiiiiiins e e e 1 [ e 2,244,280 |..oovvvviiinnnnn fornnn. (356,235) ... (356,235) . 08/15/2030 . |3.A FE
..BN5536-09-7 | MARB BONDCO PLC BASIC ~ 3.950% 01/29/31 ...... . 03/12/2025 . | ALLIANCE BERNSTEIN ... 1,248,264 |........ 1,440,000 |........ 1,058,290 |........1,123,270 |..ccooeiiiiiiiss | 8,050 |oeeeiiiiiiiiiins foeennnnnn8,080 [ouniiiiiiiiiiinn oo 1,131,320 |.. 116,944 . 01/29/2031 . |3.A FE
ADANI PORTS AND SPECIAL BASIC  3.100%
LBN7410-03-6 | 02/02/31 oo . 03/07/2025 . | ALLIANCE BERNSTEIN . 1,566,200 .1,815,760 |.... . 02/02/2031 . |2.C FE
..B03759-90-5 | GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 .... |. 03/29/2025 . |Redemption 100.0000 . 22,222 ...21,622 |.... . 03/29/2026 . |3.B FE
MGM CHINA HOLDINGS LTD BASIC ~ 4.750%
..BO7736-61-0 | 02/01/27 eevvvvviiiiiiiiiiiiiiieiiiiiieeeceeeeeeees . 02/06/2025 . | ALLIANCE BERNSTEIN ......ooovvrirs fovnnnnnninnnniiinnns fonnnne 1,680,075 |........ 1,710,000 |........ 1,641,015 |........ 1,679,412 [ oeeeens 1,378 [ oo 1,378 [ s 1,680,790 [ovvvvvvvvvinnnnn fonnnnnnnns (715) fervvrvnnns (VALY S 41,966 |. 02/01/2027 . |4.A FE ....
10CHPE-MAX/MAX WHEELS MX BASIC ~ 5.000%
..BP3021-48-5 |06/07/28 ....covvvvvviiiiiiiiiiiiiiiiiiiiieeieeeees . 02/10/2025 . | ALLIANCE BERNSTEIN .....oooovvvies fevnnnnnnnnnniiiinnns fovnnnns 1,139,035 |........ 1,200,000 |........ 1,170,056 |........ 1,183,041 |ooeveeeeiniieens [ LT/ O LY/ PO S 1,183,513 | | (44,478) |....... (44,478) |............ 15,070 |. 05/07/2028 . |3.C FE ....
JSli HYDRO ENERGY LTD BASIC ~ 4.125% 05/18/31
L BPAB3B-28-7 | ..eiiiieiiii e . 03/12/2025 . | ALLIANCE BERNSTEIN ... 740,450 .. (2,679) |........ (2,679) . 05/18/2031 . 3.A FE ..
..BP9085-44-3 | CSN RESOURCES SA BASIC ~ 4.625% 06/10/31 .... [. 01/24/2025 . | ALLIANCE BERNSTEIN . . 200,000 . (34,125) |. (34,125) |.. . 06/10/2031 . 3.B FE ..
..BP9911-38-2 | SA GLOBAL SUKUK LTD BASIC ~ 1.602% 06/17/26 |. 01/30/2025 . | ALLIANCE BERNSTEIN ... . (37,589) |....... (37,589) . 06/17/2026 . [1.D FE ..
XIAOMI BEST TIME INTL BASIC ~ 4.100% 07/14/51
..BQ4045-89-5 | .erreniiiiii . 02/04/2025 . | ALLIANCE BERNSTEIN .1,396,105 |.... .1,396,919 |.. . 07/14/2051 . [2.C FE ..
..BR3836-13-6 | ALFA DESARROLLO SPA BASIC ~ 4.550% 09/27/51 |. 03/27/2025 . |Redemption 100.0000 . ....5,434 |.... ...5,463 |.. . 09/27/2051 . [2.C FE ..
STADIUM FUNDING TRUST FC BARCA STADIUM
..E50906-AE-1 |FUNDING TRUST FC BARCA  6.610% 06/30/43 .... |. 02/26/2025 . |Tax Free Exchange 26,722,500 |....... 26,722,500 |....... 26,722,500 |.......25,885,000 |.... 26,722,500 |.. . 06/30/2043 . [2.B PL ..
..EK4069-04-4 | GNL QUINTERO SA BASIC ~ 4.634% 07/31/29 ..... . 01/31/2025 . | Redemption 100.0000 . L7148 71,148 ... 69,903 |........... . 07/31/2029 . (2.B FE ..
LIMA METRO LINE 2 FIN LT BASIC  5.875%
.EK9717-50-6 | 07/05/34 .oovvveiiiiiiiiiii . 01/05/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 4,621 |........... 4,621 |o.oeennnnen 50,939 [....eunneee 49,441 [ [ (4821 | e (A821) | [, 2 P N 655 |. 07/05/2034 . 3.A FE ....
ED&F MAN TREASURY MANAGEMENT P ED&F MAN
..G2890*-AN-2 | TREASURY MANAGEMENT P 0.100% 03/31/28 ..... . 01/07/2025 . | Various .......cceeevuvvnnnnnnnnnnnns forveenennnnnnininnns forinnn 576,440 |........... 576,440 [oovvvvvirvninnninnns o [ e e s e f e 576,440 |....... 576,440 |.....oooeiiiiiinl . 03/31/2028 . |5.B Z .....
HS1 LIMITED 3.79% Due 3/30/2028 MS30  3.790%
..G4445%-AA-6 1 03/30/28 ...oooiiiiiiiiiiii . 03/30/2025 . | Redemption 100.0000 ...oven founennniniiiiiin oo 4,060,096 |........ 4,060,006 |........ 4,060,096 |........ L e P R (SRR R L O O 76,939 |. 03/30/2028 . |1.G PL ....
VIRIDOR ENERGY GROUP LIMITED VIRIDOR ENERGY
..G9369*-AA-7 |GROUP LIMITED 2.900% 03/31/43 ................ . 03/31/2025 . | Redemption 100.0000 ....ewn fooviiiiiiiiiiiiiiins foeeienn 85,259 |............ 85,250 |........... 87,773 |vvvvveenees 82,606 |....oovvvvvirins fovrrvnnininnnns fovviiiiiiiiiiinn fo e 5,168 |..evvvrennes 85,259 |......... (2,515) |.oevreeeiiiieees foveennns (2,515) ..o 1,236 |. 03/31/2043 . [2.B FE ....
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MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31
. K7017#-AA-8 |4.110% 08/01/30 ...evvvvnnnnnniniiiiniiiiiiiiiiinns . 03/31/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 190,762 |........... 190,762 |........... 190,762 |........... 190,762 |vvvvvviiiiiinns fovvvvvniiiniinnn o e e e L O O N N 1,960 |. 08/01/2030 . [2.A FE ....
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027
..L8038*-AA-4 |MJSD15  5.500% 09/15/27 .. . |- 03/15/2025 . | Redemption 100.0000 ....... ..420,000 420,000 420,000 |...........420,000 |.... .420,000 |.. ..5,775 |. 09/15/2027 . [3.B ........
EOLICA MESA LA PAZ S DE RL DE
..P4001#-AA-8 |PAZ S DEL DE CV  5.980% 12/20/44 ............. . 03/20/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 121,706 |.......... 121,706 |.......... 121,706 |.......... LAV PO RPN (S R R R 121,706 [ovvvvvvvvvviinnn foviiiiins foees e 1,820 |. 12/20/2044 . [2.C PL
FORTIS TCI LIMITED 5.29% Due 9/15/2031 MS15
..P4368#-AD-9 15.200% 09/15/31 ...ccoeeeiiiiiiiii . 03/15/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 250,000 [oeeeerennns 250,000 |........... 250,000 |........... O O O (SR RN R < P 6,613 |. 09/15/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG
..P4917%-AA-5 | TRANSPORT SA  5.878% 09/30/37 ................. . 03/31/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 190,537 [o.eeveeeee 190,537 |........... 190,537 |........... 190,537 |oeeiiiiiiiiiies e e e o e R O N N 3,098 |. 09/30/2037 . [2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000*-AA-6 | TRANSPORT SA  5.878% 03/31/37 ................. . 03/31/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 196,078 |.......... 196,078 |.......... 196,078 |.......... 196,078 |ovvvvvvviiiiinns forvvvvnnnnininnn o fs e e 196,078 [ovvvvvvvvvviinnn foviniiiiiiins foviiiis 3,188 |. 03/31/2037 . [2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000*-AB-4 | TRANSPORT SA  3.220% 03/31/37 ......evvvvvnnnn . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 355 [oeiiiiiiiiinns 355 [ 355 | 3 P N (SRR R T P S RN 3 |. 03/31/2037 . [2.A PL ....
HALLETT HILL NO. 2 PTY LTD SENIOR SECURED
..04436#-AA-2 |NOTES ~ 3.780% 06/27/27 .....evvvvvvvvvvvnnnnnnnns . 03/27/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 123,201 |........... 123,201 |........... 123,201 |........... 2 2 O Y Y (SRR R £ O O 1,165 |. 06/27/2027 . (2.B FE ....
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE
..08048#-AA-3 |PTY LTD  4.230% 03/31/42 ...cooeeeiiiiinnnnnnns . 03/31/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 439,456 |........... 439,456 |........... 484,196 |........... 435,305 |ovvvvvviiiiiinns fovnninniniiinnn o e 48,891 |........... 439,456 |....... (44,740) oo e (44,740) | 4,647 |. 03/31/2042 . [1.G FE ....
R CARPENTER NO 1 PTY LTD WR CARPENTER NO 1
..09496@-AA-0 |PTY LTD  5.760% 11/01/36 ....ovvvvvnnvnnnnnnnnns . 02/01/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 231,354 |........... 231,354 |........... 231,354 |ooeveeenns P2 T U R S R R R 231,304 [ovvevvviiiiiiinn fors e 3,331 |. 11/01/2036 .|2.C PL ....
NORSPAN LNG VI AS NORSPAN LNG VI AS  2.680%
..R6237@-AA-9 | 06/28/30 .oovviiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 620,000 |.......... 620,000 |.......... 620,000 |.......... 620,000 |oooeeeeiiiiiens e e feiiin fon 620,000 |.oooveiiiiiiiins fevvereniiniienns feiiiiiiinn o 8,308 |. 05/28/2030 . [2.CPL ....
LAURENT PERRIER S.A. LAURENT PERRIER S.A.
..TNO716-24-0 |4.500% 07/16/34 ...ovvvvvviriiiiiiiiiiiiiiiiiienas . 02/26/2025 . | Tax Free Exchange ................ |eeeevvvvivnnnnnnnns founns 10,899,000 |....... 10,899,000 |....... 10,899,000 |....... L T Y R N 545,000 |....... LUt 0 Y R N 208,792 |. 07/16/2034 .|12.B Z .....
LANDSVIRKJUN NATIONAL POWER LANDSVIRKJUN
..X6151*-AF-7 |NATIONAL POWER ~ 4.300% 03/08/25 .............. . 03/08/2025 . |Maturity ......ccovvvvnmninninnnnins forvnnnniiiiiiniiinns fonen 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ L O P O (RN 1,000,000 [.evvvvvvvvennnnn fonnnnnniiiinis foeiiis e 21,739 |. 03/08/2025 . |1.G FE .
ALIBABA GROUP HOLDING BASIC ~ 5.625% 11/26/54
L YT3385-25-9 [ eeveeiieeieie e . 03/05/2025 . | ALLIANCE BERNSTEIN ......ooovvvies fovvvnnnnnnnnniinnnns fornnnns 1,695,326 |........ 1,580,000 |........ NG R I R A L PO AN L1 PO AR 1,630,721 oo | 64,605 |........ 64,605 |............ 24,688 |. 11/26/2054 . |1.E FE ..
SWRC AUTOMOTIVE HOLDINGS BASIC ~ 5.625%
L YH0113-01-2 | 07/11729 v . 03/26/2025 . | ALLIANCE BERNSTEIN ... ..1,556,940 |........ 1,540,000 |........ 1,544,928 |.... (82) |. (72 ) ISR AR 1,544,846 |.. . 07/11/2029 . |2.C FE
..Z18576-66-5 |HUNT OIL CO OF PERU BASIC ~ 8.550% 09/18/33 [. 03/06/2025 . | ALLIANCE BERNSTEIN ... ..1,584,440 |........ 1,430,000 |........ 1,560,845 |........1,560,034 |.....ccooeeeeees |oeeeens (1,912) |eeiiniiniiniins [ (1,912) [ s 1,558,122 |.. . 09/18/2033 . |3.A FE
INFRAESTRUCTURA ENERGET! BASIC ~ 4.750%
..204418-20-8 | 01/15/51 ..ovvviiiiiiiiiiiiiiiiiiceeeeee . 01/06/2025 . | ALLIANCE BERNSTEIN ...cooovvriiies fevviiiiiiiiiiiiiiins founees 1,339,200 |........ 1,860,000 |........ 1,860,272 |........ 1,860,259 [..ooceeeiiiiiies oo i e o s 1,860,258 . 01/15/2051 . |2.C FE
STANDARD CHARTERED PLC BASIC ~ 2.819%
.. ZP3502-08-2 |01/30/26 ....oevvviiiiiiiiiiiiiiiiieeeeeeeeee . 01/30/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 740,000 |.......... 740,000 |........... 700,832 |..........724,101 |oooeiiininiiins fovninnne 15,899 |ooovviiiiiiiiins feveeieee 15,899 |oovviiiiiiiiins i 740,000 . 01/30/2026 . |2.A FE
ADANI' TRANS STEP-ONE LTD BASIC ~ 4.250%
..205578-60-9 105/21/36 ... . 03/20/2025 . | ALLIANCE BERNSTEIN ....ooovvviiins fovviiiiiiiiiiiiiinns feunee 1,239,808 |........ 1,484,800 |........ 1,211,642 |.... cn(3,582) | [ (3,582) [ e 1,215,388 |.. . 05/21/2036 . |2.C FE

. ZQ5578-60-9 [ 05/21/36 ...veuveneeeeeeie e . 03/01/2025 . | Redemption 0.0000 . ... 36,137 |. .. . 05/21/2036 . |2.C FE

.. ZR5764-25-6 | ALPEK SA DE CV BASIC  4.250% 09/18/29 ....... . 03/31/2025 . | ALLIANCE BERNSTEIN o e 271,745 | , ceenen 4,957 ,676 |. 09/18/2029 . |2.C FE ...

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 320,036 320,036 1,574,238 649,331,733 (201,897) (958,802) [  (1,160,699) 12,899,757 XXX XXX
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%

..001848-AA-4 | 08/30/39 ..veververeiererieteeeie e . 03/31/2025 . | Redempt ion 100.0000 .vvve fovereiieerieeriens foreeeiens 21,508 [oovrneenee 21,503 |oovrveenne 21,503 [ooveeenee 21,503 [oevveeiieien Joerieieiinieies [ e o o 21,503 [eoverieiiieiens foeeeeeieiiies [ o 147 |. 06/30/2039 . |1.D ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL

..00191#-AA-3 | 4.005% 08/31/39 ...evevveveneereneereneeeereseennes . 03/31/2025 . | Redempt ion 100.0000 .vvve fovereiieerieeriens foreeeiens 40,922 | 40,922 |ooveinnne 40,922 |veenene. 40,922 [oovoviiiieiies oereeieieies s oo [ o 40,922 [oovvieiiieiens e [ o 280 |. 08/31/2039 . [1.D ........
AMAZON OKC CTL AMAZON OKC CTL  4.233%

..001918-AA-5 | 09/30/39 ...veveverereiereeetee e . 03/31/2025 . | Redempt ion 100.0000 .vvve fovereiieerieeriens foreeeiens 41,286 |oeerennnnns 41,286 |ooverennnen 41,286 [ooveneee 41,286 [oovereieeinn Joerieieienieies [ e oo v B1,286 oveeeeeeiies fereeiieiies o [ 364 [. 09/30/2039 . [1.D ........
AMAZON OKC CTL AMAZON OKC CTL  4.233%

..001918-AA-5 | 09/30/39 ...vuveveeeriiereeetee e . 01/31/2025 . | Redempt ion 100.0000 .vvve fovererreerieeriens foreeeiens 20,534 |..o.e... 20,534 |oovrinnne 20,534 |oovovennene 20,538 [ooveieiiiriies oreerieeiniies feeerieieiis v s o 20,534 [oovevieiiieiens e [ o 72 | 09/30/2039 . |1.E ........
AMAZON TULSA CTL AMAZON TULSA CTL ~ 4.233%

..00193%-AA-5 |09/30/39 ...vvererereiereeetee e . 03/31/2025 . | Redempt ion 100.0000 . 09/30/2039 . |1.D ........

..002308-AA-8 | ATST PORTFOLI0 002308AA8  4.003% 05/15/46 . [. 03/15/2025 . | Redemption 100..0000 . 05/15/2046 . |2.B ........
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AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
..000098-A*-5 4.494% 11/10/39 ......cooeeiiiiiiiiiii . 03/10/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 45,311 | 45,311 [ 45,311 ...l 5,311 oo e e e e L T O P 340 |. 11/10/2039 . (1.E ........
AMAZON SAN BERNARDINO CTL AMAZON SAN
..00910G-A*-4 | BERNARDINO CTL ~ 4.494% 03/10/41 . ... |- 03/10/2025 . [Redemption 100.0000 ....... . 03/10/2041 . (1.E ........
AMERCEN PROPERTIES LLC AMERCEN PROI
..052798-AA-9 |- AUTOL  4.101% 08/15/34 ....oovvvvrrrririnnns . 03/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 51,743 |........... 51,743 [oeeennnnne 51,743 |l Lo T O P N (SRR R L O P N 531 |. 08/15/2034 . [2.A ........
AMERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC
..052798-AA-9 |- AUTOL ~ 4.101% 08/15/34 ....covvvvrrrrrrnnnnns . 02/15/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 99,473 |........... 99,473 |overinnnns 99,473 [ovvvnnnnnn L O O P P N e £ O P N 510 |. 08/15/2034 . [2.B ........
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL
..05590#-AA-9 |FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ....... . 03/15/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 420,138 |oveveeenns 420,138 |.......... M7,770 |.......... H8,708 oo e LI < U PP AN LI < U PO AN L P 2,462 |. 11/15/2032 . |1.F ........
CVS CAREMARK CORP CVS HEALTH CORPORATION
..126650-AY-6 |5.361% 10/10/27 ....ovvvvvvivnniniiiiiiiiiiiininnnns . 03/10/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 128,013 [........... 128,013 |........... 137,535 |........... 131,568 |ovvvvvvviiiiinns fevninnns (3,585) [cuunnnniiiiis foeeeeenn [(2<155) 1 R R L O K O O A N 1,145 |. 10/10/2027 . [2.B ........
CVS HEALTH CORPORATION PASS-THROUGH
..12695%-AA-3 | CERTIFICATES ~ 3.416% 10/10/38 .......ccevvneee . 03/10/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 182,190 [o.eeeeenee 182,190 |........... 182,190 [oeveeeenns L7 1 O R U R R A O O S N 1,038 |. 10/10/2038 . [2.B ........
CVS HEALTH CORPORATION CVS HEALTH CORPORATION
.. 12702%-AA-4 13.901% 10/10/39 ..oovvvvrriiiiiiiiiiiiiiiiieiiiees . 03/10/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 139,912 |........... 139,912 |........... 139,912 |........... 139,912 | e i e o e R O P 911 |. 10/10/2039 . [2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST  5.550%
. 12708#-AA-4 | 07/15/35 ooooeviiiiiiiii . 03/15/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 284,079 |oeeeeeenns 284,079 [....eeeee. 284,079 [........... 2T O P Y N T O P N 2,632 |. 07/15/2035 . |2.B PL ....
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE  4.008% 12/27/26
LA2708%-AA-8 | eeeiiiiiiii . 03/06/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 260,370 |oeeeeeeenns 260,370 |........... 260,370 |........... 260,370 |oooeeiiiiiiiins oo e e fon e 260,370 [oooeiiiiiiiiiins oo e e . 12/27/2026 . [1.F ........
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC
..127788-AA-1 |6.360% 08/15/43 .....oovvvviiiiiiiiiiiiiiiiiiiieees . 01/15/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,237 |eeeeeiiinns 3,287 o 3,287 [ 3,237 fooeeiiiiiiiiiins oo i e o e FC 747 U R RN R, 17 |. 08/15/2043 .|12.C Z .....
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC
..127788-AA-1 |6.360% 08/15/43 .....oovvvvviiiiiiiiiiiiiiiieeieees . 03/15/2025 . | Redemption 100.0000 ...oeen founnniniiiiiiiiiin oo 6,526 |...oooeennnns 6,526 |............ 6,526 |............. 6,526 |..oooeiiiiiiiins e foeiiiiiiii f e L O O R RN 87 |. 08/15/2043 . |2.C ........
CITI CTL PASS-THROUGH TRUST CITI CTL PASS-
..17332J-AA-9 | THROUGH TRUST ~ 5.764% 01/15/40 ................ . 03/15/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 111,930 |.......e. 11,930 |........... LRz I A U T (1,119) ferveiiiiiiiiiis oo (1,119) e oo 11,930 | o e foins 755 |. 01/15/2040 . [1.E Z .....
CTL PASS THRU TR SER 2015 BNSF CTL PASS THRU
..22970*-AA-8 | TR SER 2015 BNSF  4.070% 05/15/34 ............ . 03/15/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 77,724 |............ 77,724 |............ 67,401 |oooeeenenns (61T P N 9,550 |oeviiiiiiiiiiins e 9,550 |oeviiiiiiiiiiins e % 3 PO FO U U RN 528 |. 05/15/2034 . (1.D PL ....
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY
..34524#-AA-0 |HUB LLC  4.720% 07/15/42 ..........coeeeeiets . 01/15/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 52,291 ... 52,201 |oeeiieenns 52,795 [oeevennnnee 52,725 [oeveeeviiiiiinnn oo (X)) PO (XX )1 FO 52,201 [oooiiiiiiiiiiies e e e 206 |. 07/15/2042 . [2.C YE ....
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY
..34524#-AA-0 |HUB LLC  4.720% 07/15/42 ...........ooeeeeins . 03/15/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 105,200 |........... 105,200 |........... 106,213 |.......... 106,072 |oovvvvieiiiiinns fevvvnnnnnns (€773 ) S R [£:773 ) S R (01530 U R SRR N 1,035 |. 07/15/2042 . [2.C ........
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..466716-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 ................ . 03/15/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 7,019 [ 7,019 | 7,019 |l 7,019 | o [ fo e 7,019 |oveviiiiiiiiiine [ foii 40 [. 01/15/2041 .|2.B ........

JRD HOLDINGS SECURED TRUST JRD HOLDINGS

..46673*-AA-7 | SECURED TRUST  3.214% 12/15/41 .. . 03/15/2025 . |Redemption 100.0000 . R ..101,727 . 101,727 . 101,727 | . 101,727 | 101,727 . 12/15/2041 .

..466740-AA-4 | MHHS CTL MHHS CTL  3.510% 12/15/43 ........... |. 03/15/2025 . | Redemption 100.0000 ....... .. 208,122 208,122 212,285 |...........211,765 |.... .208,122 |.. . 12/15/2043 .
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTIMUS

..48020#-AA-9 | IV US FUNDING ~ 5.710% 01/15/38 ................ . 03/15/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 102,890 |........... 102,890 |........... 102,890 |........... 8 P P S 102,890 |oovvvviieieiins [ i e 981 [. 01/15/2038 .| ..oeeennnnne
KDP FRISCO TX CTL KDP FRISCO TX CTL ~ 3.300%

..482598-AA-3 | 0B/24/37 oo . 03/10/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 97,454 ..ol 97,454 .o 97,454 |............ e O P PR R L ) O 536 |. 06/24/2037 .| .evveeennnne
HIS 850 BARGE FLEETING HMS 850 BARGE FLEETING

..497270-AA-5 | 4.410% 03/15/42 .cooeeiiiiiiiiiiiiiiec i . 01/15/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 14,426 |............ 14,426 |......oees 14,426 |............ 14,426 |ooooiiiiieens o e e e L O N AP 53 [. 03/15/2042 .| ..oeeeennnn.
HIS 850 BARGE FLEETING HMS 850 BARGE FLEETING

..497270-AA-5 | 4.410% 03/15/42 .oooeeiiiiiieiiiiiiieeci . 03/15/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 20,012 | 29,012 f.eeeennn. 29,012 |...oeenn. 2 O P P AU 29,012 fovviiiiiiiiii e o 267 . 03/15/2042 .| .eeeeennnnne
LA CHARGERS HEADQUARTERS TR LA CHARGERS

..50167*-AB-0 | HEADQUARTERS TR  5.050% 06/15/54 ............. . 03/15/2025 . |Redemption 100.0000 ..ooee forveeiiiiiiiiins o 1,363 |oveeieennn 1,363 [ooeeeinnns 1,363 [oereeennns L O P P L O U R 14 . 06/15/2054 .| ..o
AMAZON GARNER CTL AMAZON GARNER CTL ~ 4.034%

L. TA338*-AA-6 | 11/15/39 oo . 03/15/2025 . |Redemption 100.0000 ..ooee forveeeieiiiiiiins i 107,864 |.......... 107,864 |.......... 107,864 |.......... 107,864 |ooeoeniiiieenes o e e e O O o 727 [ 11/15/2039 .| .eeeeennne

AMAZON ANDOVER AMAZON ANDOVER  3.366%
.. 74353#-AA-2 1 10/10/42 wovvviiiiiiiiiiiiiiiie . 03/10/2025 . | Redemption 100.0000 ..ooees forvireiiiiiiiiiiies foiiien 87,878 |............ 87,878 |............ 87,878 |............ 87,878 |.oooeeoviiiees fooieieeiiiiis i foviiiiiiiiiins i e 87,878 [ooveeeiiinines foveiiiiiiiiies o fooiiiiiiiins 493 |. 10/10/2042 .| ............
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AUTUMN WIND HQ, LLC AUTUMN WIND HQ, LLC
..750731-AA-9 | 3.744% 02/10/49 .....ovvvnniiiiiiiiiiiiiiiinis . 03/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 57,797 |oeeeriins 57,797 |ooevvennnnns 57,797 [oovvvinnnnns ST/ S R R R R R, LS £ N RO R RN 385 |. 02/10/2049 .| ............
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG
..824368-AA-8 |LLC  4.500% 06/15/38 ... . 03/15/2025 . | Redemption 100.0000 ....... 167,553 167,563 |.... . 06/15/2038 .| .eeevvnnnnns
VZ (SR NOTE) CTL PASS-THR .81¢
..91845#-AA-2 5/15/2035 Mo-15  3.810% 05/15/35 ............. . 03/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 274,526 |.........n. 274,56 |........... 279,454 . 05/15/2035 . |2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036
..91854%-AA-4 [Mo-15  3.620% 08/15/36 ......cevvvvvnniiiiinnnnns . 03/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 270,673 |........... 270,673 |oeevennnns 270,673 . 08/15/2036 .| .eeevrnnnnns
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021
..91862%-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 ................ . 03/17/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 171,390 |........... 171,30 |oeeennnnns 171,390 . 02/15/2043 .| ceeeennnnnns
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due
.. 94978#-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ................ . 03/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 219,968 |........... 219,968 |........... 220,963 . 02/01/2028 . |4.A ........
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE
..96928#-AH-6 [USER  6.130% 01/15/32 ..eevvvnniiiiiinnninins . 01/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 16,945 |............ 16,945 |.ooeeennnns 16,945 |ooooeeennnns L O N ) NN LG O R R N 87 |. 01/15/2082 .| .eeerrennnns
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE
..96928#-AH-6 [USER  6.130% 01/15/32 ...evvvviiiiinnnnnninnnnns . 03/15/2025 . | Redemption 100.0000 ....ooe foeriiiiiiiiiniiiiinn foiiiinnnn 34,150 |.eeeeenns 34,150 [....ieeeenns 34,150 [..oieeeennns 34,150 [oiivieviiniiiee fooveeviiininis fovveiiinnns foviiiiins foviiiiiiiins i, 34,150 foooiiiiiiinnnn fooviiiiiiins Lo 436 |. 01/15/2032 . ............
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 4,245,040 4,245,040 4,255,222 4,135,004 (3,103) (3,103) 4,245,040 27,8% XXX XXX
BROOKFIELD RETAIL HOLDINGS BROOKFIELD RETAIL
..LX1731-82-2 |TLB S+250 08/24/25 ..cceveenn . 03/31/2025 . |Various .....ccceveuereeemmnninneees forneeeeeemnnineeees foreeeennnn 43,944 |............ 43,944 |............ 39,945 |............ 43,280 [ooeeeneiiiieeen feeeeeins [C157 3 PR [C157 3 PO 43,944 |oeeiiiiiiiies e e [ 620 |. 08/24/2025 . |4.A FE ....
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250
.LX1830-42-6 [ 04/15/27 .oveeeeeeeeeee e . 03/26/2025 . | J.P. MORGAN ....eeeeeeeeeniieeeeee Jormneeeeeenineee fens 5,352,568 |........ 5,664,093 |........ 5,564,772 |........ 5,847,149 |..ooevvniieeees | (48,562) |.cevveneeeeeenn eeennnn (48,562) |-eevvveneeeeenn Jeeeennnn 5,798,587 |eeereeeeeeennn Joeenne (446,019) |...... (446,019) |........... 253,836 |. 04/15/2027 . |5.A FE ....
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250
.LX1830-42-6 [ 04/15/27 .oeeeeeeeeeeee e . 01/15/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 14,906 |.....oeenenn 14,906 |oovennnnnns 14,644 |............ 15,387 |oeeeenieieeeenn eennns (482) |oeeeeeeeeeeenn eeennins (482) |+eeeveeeeeeeeen Joeeenins 14,906 |oveeeeeeeeenies Jermeeeeeemnnes foreereeeeeniiees e 445 |. 04/15/2027 . [5.A FE ....
WAVE DISTRIBUTION HOLDIN WAVE DISTRIBUT ION-
..LX1847-62-8 | SOPHOS S+350 03/05/27 eevveaaeaeenen . 01/01/2025 . | GOLDMAN SACHS ...eevvveeeeeenniis Jemneeeeeeemineee [ 2,374,650 |........ 2,377,622 |........ 2,374,650 |........ 2,374,650 |.oeeeeiiiieiieen Jeeeenniiieeeees e e e e 2,874,650 [..oeeeeeniieee oo s e . 03/05/2027 . |4.C FE ....
CABLE &WIRELESS SABLE INT'L-CORAL TLB5 S$+225
. LX1852-97-4 [01/31/28 .eeeeeeeeeee e . 02/18/2025 . | Tax Free Exchange ..........ccccee |ouvereeemmnninnnee foeees 7,916,270 |........ 8,000,000 |........ 7,925,000 |........ 7,918,245 |.oooevniiiiiien eeeennnn (1,975) |oeeeeeeeeeeeen oeeennnn (1,975) |oeeeeeeeeeeeenn Joeeennnn 7,916,270 |eeveeeeeeeenns Joerenieeeeeenns Jeenieeeeeenns Jeeeieeees 145,330 |. 01/31/2028 . |3.C FE ....
BLOCK COMMUNICATIONS INC BLOCK COMMUNICATIONS
..LX1856-44-7 [TLB S+225 02/25/21 e . 01/01/2025 . |Various ....oeeeeevenereeemmnninenes Joieeeeeeemniiinees fereeeeeennnns (122) |eeeeeeeeemmiiieeee o oo e Jeeeins 4,005 |oeeeiiiiiiieiin s 4,005 |oeeeiiiiiiieinns e 4,005 [oeeeieiiiiieees feeeeeee (4,217) |oveennn (4,217) |oeeeeee 5,415 |. 02/25/2027 . [3.B FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB S+375 10/20/27 v . 01/21/2025 . |Various ... .. 528,077 528,077 532,911 |...........530,975 |.... ... (2,898) |. ... (2,898) [... ....528,077 |.. . 10/20/2027 . |2.B FE ..
..LX1912-33-1 |US LBM US LBM TLB S$+375 12/17/27 .. |. 03/25/2025 . |Various . 5,857,500 ..6,000,000 ..5,967,833 |. .6,070,889 |. .. (18,682) |. (18,682) .6,052,207 . 12/17/2027 . |4.C FE ..
..LX1912-33-1 |US LBM US LBM TLB S$+375 12/17/27 .. |. 03/31/2025 . |Various ... ... 62,118 ...62,541 (423) |. . . 12/17/2027 . |4.C FE ..
EW SCRIPPS EW SCRIPPS TLB3 $+300
.LX1914-05-5 [01/07/28 ....ceeeeeeeee e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 2,417 ... 21,417 oo 20,819 |...ccenennnn 20,846 |..ccovenieiaaen feeeennins L7 N PO L7 I PO I /2 .3 VA OO FOURUPP ISUPUURR ISP 399 . 01/07/2028 . [4.B FE ....
ASURION LLC ASURION TLB-8 +325
L LX1914-15-4 [ 12/23/26 .o . 03/19/2025 . |Various .....ceeeevenueeeeeemnnnnnees Joemmieeeeeenninees foeeeens 1,579,324 |........ 1,582,337 |........ 1,577,990 |oeeeennnnns 826,074 |oeeeeeiiieeenn eennns (375) |oeveeeneeeeeenn eeennins (375) |+ eeeennaeeeeenn oeeennnn 1,577,615 |oeeeeeeieeiiies feeeneees 1,709 |.......... 1,709 |............ 13,278 |. 12/23/2026 . |4.A FE ....
ASURION LLC ASURION TLB-8 +325
L LX1914-15-4 [ 12/23/26 oo . 02/21/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 73,951 |oeeenes 73,951 [ooeeeinnnnns 73,728 | Jeeeeeeeeeeenes o 228 |oeeeeiiiieeeeen feeeenns 228 |oeeeeiiieeeeeen feeeenns 73,951 [oeeeeeiiiiiee oo s e 812 |. 12/23/2026 . |4.A FE ....
TRUCK HERO INC TRUCK HERO INC TLB S$+350
L LX1920-14-4 [01/31/28 .eeeeeeeieee e . 03/27/2025 . | MORGAN STANLEY ....eiiveiiiiiieene Joemmeeeeeeniineee fens 1,922,500 |........ 2,000,000 |........ 1,997,375 |........ 1,995,612 |oeeveeiiiieennn oeennins (LSO PO [CCLCI0) ) PO 1,994,652 |eevvreieieeenn foeeene (72,152) |....... (72,152) |+eeeeeennnns 39,730 |. 01/31/2028 . |4.C FE ....
TRUCK HERO INC TRUCK HERO INC TLB S$+350
L LX1920-14-4 [01/31/28 .o . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 26,443 |oooeennnnns 26,443 |............ 26,415 |...cooneeenn 26,398 |.oeeeiiiiiiieee s LT IO FOPP, LI PO FRUTT 26,443 oo o e 525 . 01/31/2028 . [4.C FE ....
PETSMART PETSMART TLB $+375 02/11/28
L LX1928-65-0 [ cevvenniiiiiiii i . 01/31/2025 . |Various ....oceeeeveneeeeemmnnaeees Jomneeeeeennnieees fereeeeeens .Y 27,452 ... 27,435 |............ 27,299 [oooiiieiiiieee e KT PO ISR KT AR ISR 27,852 oo oo e 194 |. 02/11/2028 . |4.A FE ....
PERATON CORP PERATON CORP 1L $+375
. LX1924-68-2 [02/01/28 ....eieeeeeiee e . 02/07/2025 . |VarioUS ....eeeeevenneereeemnnnaneees foreeeeeeeemnineeees foees 14,151,177 |....... 15,218,501 |....... 15,219,982 |....... 15,391,731 |oeeeeeiiiieiin e (13,647) [ceeeeeeeeniaes fenns (13,647) [ceneeeeeeeninaes e 15,378,085 |oeeeuneeeennnnn ... (1,226,907) |... (1,226,907) |..ceunnn... 173,626 |. 02/01/2028 . [4.B FE ....
PERATON CORP PERATON CORP 1L $+375
. LX1924-68-2 [02/01/28 ....eeeeeeeiee e . 03/31/2025 . |Various ....eceeeeveneeeeemmnnneees fornnneeeeeenieeees fereeeeeens 10,570 [ooeeeennnnns 10,570 [o.eeeeeee 10,623 |oeevennnnnnn 10,711 [oeeeiiiiiies e (LD ) T RN (R3O 10,570 |oveeeeeecnniies Jermeeeeeemnnies fereereeeeeniees e 183 |. 02/01/2028 . |4.B FE ....
AMWINS AMWINS GROUP INC TLB S$+225
..LX1926-58-8 [02/19/28 ....eeeeeeeeee e . 01/01/2025 . | GOLDMAN SACHS ...eevveeeeeeciniis Jemneeeeeenineee feens 1,994,822 |........ 1,994,822 |........ 1,994,822 |........ 1,994,822 [..oveeiiiiiiiee oo s e e e 1,994,822 |oeevvniiiiieienn eeemnnieeeeens Jeeeniineeeeens e . 02/19/2028 . |4.A FE ...
AMWINS AMWINS GROUP INC TLB S$+225
..LX1926-58-8 [02/19/28 .....eiiiiiiiiiie e e e . 01/30/2025 . | Redemption 100.0000 ....ooe fooeiiiiinniiiiiiens foeeees 3,875,055 |........ 3,875,055 |........ 3,858,557 |........ 1,872,623 |ooovveieiiiennn oeennnns 12,788 [ooeeiiiiiiiiens [t 12,788 [ooeiiiviiiiiene [t 3,875,055 [...oeevviiiiiiee fooriiiiiiiis s s 19,476 |. 02/19/2028 . |4.A FE ....
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REALPAGE INC REALPAGE TLB $+300
L LX1927-52-9 [04/24/28 ...oovvneiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,191 [.....oeeeees 10,191 [oeeieee 10,140 |...eneeeeeee 10,011 [ oo LI OO RN LI RO RN (O T O N R AR 193 |. 04/24/2028 . |4.B FE ....
PRECISION MEDICINE GROUP PRECISION MEDICINE
..LX1927-63-6 [TLB $+300 11/22/27 ... ... |- 03/31/2025 . | Redemption 100.0000 ....... . 11/22/2027 . |4.C FE ....
ARCHES BUYER INC ARCHES BUYER- A
..LX1929-25-1 [S+325 12/06/27 v . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,656 |............ 12,656 |ooeeeeennnns 12,414 |l 12,389 |ovvveiiiiiiiins s LT PO R LT PO R /21 T O Y R AR 243 |. 12/06/2027 . [4.B FE ....
ENVIRI CORP HARSCO - ENVIRI TLB-3 S+225
..LX1931-03-4 [03/10/28 ...ovvviiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 25,137 | 25,137 |oiiiiiinnns 24,749 |............ 28,730 [oovviiiiiiniiinn feeeeiiins L1V T R AR L1V T R AR P K7 U R R R 421 |. 03/10/2028 . |3.C FE ....
TRITON WATER HOLDINGS TRITON WATER TLB $+325
..LX1933-19-6 [03/31/28 ..evvvvriiiiiiiiiiiieiii e . 02/12/2025 . | Tax Free Exchange .......ccccovvee |ovvnenniiriinnninnns foennsd 9,069,903 |........ 9,070,861 |........ 9,050,538 |........ 9,052,166 |....cevvnviiiinn oevennnn 7,737 fooeeiiiiiiiiiees o 7,737 fooeeiiiiiiiieees o 9,069,903 |[.....covvnvieer foorriiiiiiis o [ . 03/31/2028 . |4.B FE ....
AMERICAN AIRLINES INC AADVANTAGE LOYALTY 1L
..LX1933-80-8 |TL S+475 04/20/28 ...covvvniieiiiinnnns . 0172172025 . |Various .......ceevveeviviiinnninnnns Jovvinneneeniniinnnes foenens 1,179,574 |........ 1,179,574 |........ 1,227,094 |........ 1,208,257 [oeeniniiiinns foeeenn (28,684) |oeevvvvvniiinnnn fovnnnns (28,684) [cuvvvnvvviinnnns fovnnnnns 179,574 |oveiiiiiiiies e oo o 29,026 |. 04/20/2028 . |3.A FE ....
AMERICAN AIRLINES INC AADVANTAGE LOYALTY 1L
..LX1933-80-8 |TL S+475 04/20/28 ...covvvniieiiiinnnns . 03/24/2025 . |Various .........cceeeerivvinnnnnnnnns fovvenneeninnninnnnns foeens 15,657,441 |....... 15,334,456 |....... 15,952,220 |....... 15,707,344 [oovvvviiiiiiins oeenn (49,903) |.eevvvnniiiinnn ovvnnnn (49,903) |.eevvveniniiinnn ovvnnnn 15,657,441 |oovveiiiiiiiiis o e v 623,075 |. 04/20/2028 . |3.A FE ....
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | S+500 03/30/27 ovvvvviiieiiiiiies . 01/14/2025 . |Various ........ceevvvvrvvinnnnnnnns fonninnennninninnes foeenens 7,319,940 |........ 7,526,930 |........ 7,461,459 |........ 7,549,202 |.oovvveiiiiinnn fovnnns (29,940) |.evvvvnneeiiinn ovennnn (29,940) |.cooeeeeeeeeeees e 7,619,262 |...ccovvnnnneees foens (199,322) |...... (199,322) ... 189,411 |. 03/30/2027 . [4.A FE ....
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB3
..LX1935-65-4 | $+300 04/01/28 wovveniiiiiiiieeeeennen . 02/12/2025 . | Tax Free Exchange .......coccovvee |ovvniriiriinnninnns foeenns 4,222,731 |..ooeenn 3,999,678 |........ 4,000,231 |........ VX7 B R R (12,263) |.eevveneeeiiinn ovennnn (12,263) |.eevvvvneiininn Joveennnn 4,222,731 [ooviiiiiiini o s s 35,634 |. 04/01/2028 . [4.B FE ....
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL
..LX1937-90-8 [S+425 04/14/28 oo . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 54,471 |oeeens 54,471 |.ooooininins 54,271 [ooiiinnnnns 54,808 |..coeiiiiiiiinns e (R0 F R ([0 F LT T R R R RN 1,204 |. 04/14/2028 . |4.C FE ....
CABLE ONE INC CABLE ONE TLB-4 $+200
..LX1946-55-2 [06/03/28 ...evvvniiiiiiiiiiiiiiiiee e . 03/31/2025 . |Redemption 100.0000 ....... forreiiiiiiiiiiiiiinn s 5115 [eeiiiinne 5116 | 5,09 |ieevunnnnnns [TV ZL: 3 PR F 7 R O, L. O F [ T R KPR F R RN 82 |. 05/03/2028 . |3.B FE ....
ACPRODUCTS HOLDINGS INC CABINETWORKS -
..LX1947-06-3 | ACPROD.TLB $+425 05/17/28 ... . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 16,939 [ooeeeeee 16,939 |ooveeennnns 16,857 [oeeieenne 17,085 [ovvveiiiiiiinn oo (R PO R (R ) PO LLCRe1:S I R KO RN RN 374 |. 05/17/2028 . |5.A FE ....
UNIVISION COMM UNIVISION COMM TLB 2028 $+325
L LX1948-27-7 [01/31/29 covvveiiiiiiiiiiiieii . 03/31/2025 . | Redemption 100.0000 ....... foreeiiiiiiiiiiiiinn e 6,161 [........eeees 6,161 [ceeeenne 6,09 | 6,096 |.eevviiiiiiiinn v (SIS F [C15 7 P F R (590 (1 O Y N AR 119 |. 01/31/2029 . |4.A FE ....
STANDARD INDUSTRIES INC STANDARD INDUSTRIES
..LX1953-66-5 [TLB S+175 09/22/28 .....cvvveeiiiiinnnn . 03/24/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,375 |oeeennns 12,398 |ovvveiiiiiiiins e (0720 O RN (0720 R RN /2800 O N N AR 192 |. 09/22/2028 . |2.C FE ....
HERTZ CORPORATION HERTZ CORP TERM B-EXIT
..LX1955-25-6 [ S+350 06/30/28 ...covvviiiiiiiiis . 03/06/2025 . |Various ........cceevevvrrrinnnninnns fonnnnennninninnes foeenens 7,012,333 |........ 8,077,811 [........ 8,054,129 |........ 7,975,408 |...covvviiiiinn oeeinnnn (R N O R LRS- O R 8,067,289 [.....cceeennnnn ... (1,054,957) [... (1,054,957) |.......... 150,010 |. 06/30/2028 . [3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM B-EXIT
..LX1955-25-6 [ S+350 06/30/28 ...covvvniiiiiiiis . 01/01/2025 . | Redemption 00 O R O AU {1 ) PO AN LI PO AN O O R N . 06/30/2028 . |3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM C EXIT
..LX1955-26-4 [S+350 06/30/28 ...covvvniiiiiiiis . 03/06/2025 . |Various ........ccevvevvrriinnnnnnnns fonnnneneiinniinnes foeenes 1,371,599 |[........ 1,679,684 |........ 1,675,061 |........ 1,659,653 [...ocvvvvnviines oevennnnn 17,964 |oeveiiiiiiiins e 17,964 |ovveviiiiiiiin e 1,677,607 [ovevvvvvvinnnnnn fonnne (206,008) |...... (206,008) ...evvveees 29,297 |. 06/30/2028 . [3.C FE ....
ASPEN DENTAL MANAGEMENT INC ASPEN DENTAL-ADMI
..LX1957-10-4 [TLB-3 S+ 375 12/23/21 oo . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 18,055 |............ 18,055 |ooveeennnns 17,787 o 12,671 [ o P2 R K P2 R K LT3 R AR R AR 352 . 12/23/2027 . [4.C FE ....
BALLY'S CORP BALLY'S CORP TLB S$+325
.LX1967-63-2 [10/02/28 .....eviiviiiiiiiiiiii . 02/21/2025 . |Various ........cceeeevrviinnnnnnnns . 10/02/2028 . |4.A FE ....
BALLY'S CORP BALLY'S CORP TLB S$+325
.LX1967-63-2 [10/02/28 ......oviviiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 . 10/02/2028 . |4.A FE ....
RH RESTORATION HW - RH TLB S+250
..LX1990-08-9 |10/20/28 ... . 01/01/2025 . | BANK OF AMERICA .. . 10/20/2028 . |4.A FE ....
CHAMBERLAIN
..LX1993-56-2 [S+325 T1/03/28 v . 03/31/2025 . |Various ........ccceeevrvvinnnnnnnns . 11/03/2028 . |4.C FE ....
GRAY TELEVISION GRAY TELIVISION TLD S$+300
..LX1995-56-7 |12/01/28 ... . 03/31/2025 . | Redemption 100.0000 ....... . 12/01/2028 . |4.A FE ....
HOLLEY INC
.LX2000-91-2 [11/17/28 ..ovoiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 23,508 |....eenns 23,508 |............ 23,388 |.....ceunnnn P R RN V[T R R 2LV T PR R P10 U R R R 482 |. 11/17/2028 . |4.B FE ....
BASS PRO GROUP BASS PRO -GRT OUTDR TLB1 S+375
..LX2006-47-1 |03/05/28 ... . 01/23/2025 . | Tax Free Exchange ..........cccee foveorrrvviinninnnnns foons 13,715,169 |....... 13,778,221 |....... 13,700,662 |....... 13,723,590 . 03/05/2028 . |4.A FE ....
OCEANKEY US
..LX2008-84-0 [12/15/28 ...euvvriiiiiiiiiiiiiiiini s . 03/31/2025 . | Redemption 100.0000 ....oo. forriiiiiiiiiiiiiiinn vt 4,674 ..o 4,674 |.ooennnns 4,662 |iieveiiiiiiiiiiins e feeeneeeiiiines 12 Joeieiiiiiiiins Joveeniiiiinnns | T FTTTTr 4,674 oo fovviiins i v, 35 |. 12/15/2028 . [4.C FE ....
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KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT
..LX2011-26-5 [TLB S+525 12/23/28 oo . 03/31/2025 . |Various .......ccevvevvrviinnnnnnnns fonninneeeiinninnnns foennenenns 58,682 [............ 58,682 |............ 54,574 |............ (ST (Y R RN TR T AR FR FC TR L O E L2720 ) R R, 1,422 |. 12/23/2028 . |5.B FE ....
GOLDEN NUGGET GOLDEN NUGGET-FERTITA 1L $+350
..LX2020-71-2 |01/29/29 ... . 03/31/2025 . |Various ........cceeeevveviinnnnnnns Jovvenneeenennnnnnnes foeneenn 55,490 [oiiiil00056,490 | 54,630 | 54,39 [ [ 1,099 |. ...1,000 [... ..1,086 . 01/29/2029 . (4.B FE ....
TAYLOR MADE
..LX2022-21-3 | TL $+325 02/07/29 ..coovvvieeiiiinnnn . 03/07/2025 . | J.P. MORGAN ....oevvvvviiinininiens fovnnneeeciiiinees fonnnnd 9,209,174 |........ 9,310,556 |........ 9,264,003 |........ 9,174,765 |..ccovvviiiiinn |oerennnnn 13,430 |oveveeiiiiiiinn Jovninnnns LICTX (VI F N 9,188,194 |.evviiiiiiiis Jovnnnnns 20,980 |........ 20,980 |oeeeunnnnns 179,466 |. 02/07/2029 . (4.B FE ....
EMBECTA CORP EMBECTA CORP TLB S$+300
..LX2023-03-9 [03/30/29 ..eevvviniiiiiii e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 302,906 |........... 302,906 |........... 296,232 |ouuunnnnn. 204,188 [.ooovviiiiniees e 8,718 [eeiiiiiiiins o 8,718 [oeeiiiiiiiins o R0 28 (1[I R R RN R 5,549 |. 03/30/2029 . [4.A FE ....
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY
..LX2023-74-0 [TLB S+425 02/15/29 .ooviiiieieiiinnn . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,000 |.eeeennnnns 10,000 [oeeerrieenns 9,950 [....cevvnnnns [T O E LUK T RN LUK T RN 10,000 [ooovvvvvveienes fooriviiiiis s 218 |. 02/15/2029 . |5.B FE ....
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB
..LX2028-31-9 [S+525 0217727 v . 03/31/2025 . |Various .......ccevvvvirviinnnnnnns fonninneeeiiininnens foennenenns 75,901 ..o 75,901 |..oooonenens 69,222 |............ 71,942 [ 307 |oeeeennnns FCTCIS T O R RS 1V R E AT (01 N R FORRPR RN R, 3,073 |. 02/17/2027 . |6. FE .....
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN
..LX2034-23-4 [TLB S+525 04/01/29 oovvvviiiiiiiinnns . 03/31/2025 . |Redemption 100.0000 ....oc. fooreeiiiiiiiiiiieees o 43,224 |............ 43,224 |............ 776 |eveeennnnnnn LI (VS R RN P B [ O F P B [ O F LR 7 O N Y AN 1,046 |. 04/01/2029 . |4.C FE ....
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG -
..LX2038-97-9 [OSCAR 1L S+425 04/30/29 .............. . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 16,363 |[.....oevnens 16,363 |ooevveennnns 16,203 |oevveennnnns 16,269 |ovvvvveiiiiiinnn Jovviiiieeeens Lo O O, [T R F BLCTRICK I R AR R AN 348 |. 04/30/2029 . |4.B FE ....
AZZ INCORPORATED AZZ INC TLB $+250
..LX2044-19-1 [05/11/29 ..evvvniiiiiiiiiiiiiii e . 02/21/2025 . | WELLS FARGO SECURITIES LLC ..... |ovvvenvrrivnnnnnnns fonnnns 3,022,500 |........ 3,000,000 |........ 2,895,000 |........ 2,904,040 |....covvniiinnn forerinnnnn R 7/V I FOR FRR [P 7V FOR PPN 2,907,410 |eevveeiiiiiinnn foeenene 115,000 |....... 115,090 [ooenenee 44,100 |. 05/11/2029 . |3.C FE ....
AZZ INCORPORATED AZZ INC TLB $+250
..LX2044-19-1 [05/11/29 ..evveniiiiiiiiiiiiiiii e . 01/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 153,846 |........... 163,846 |........... 148,462 |........... 148,925 |ovvvviiiiiiin i 4,921 | s 4,921 | e TR ICTN FORR FORR R RN N 908 |. 05/11/2029 . |3.C FE ....
CHAMPIONX CHAMPIONX TLB-2 $+275
..LX2046-74-1 [06/07/29 ...euvviiiiiiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 40,922 |oeeennnnns 40,922 |............ 40,084 |............ 39,833 [oooiiiiiiiiiiins feeeeeees 1,089 [ooviviiiiiiinns i LI O RN L1V e 2/ R R R R 742 |. 06/07/2029 . |3.A FE ....
CORP SERVICE CO CORP SERVICE TLB $+200
..LX2067-63-0 [ 11/05/29 ....evvviiiiiiiiiiiiiiiie e . 02/28/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 41,573 | 41,573 |oooiiinnnnns 3T £ O O R R MU LI U R R R 233 . 11/05/2029 . [3.C FE ....
GATES GLOBAL LLC GATES GLOBAL TLB4 S+175
L. LX2093-14-9 [11/16/29 ...evvviiiiiiiiiiiiiiiie e . 03/11/2025 . |Various ........ceevevvriiinnnnnnnns fonniinnnnniniinnes foeenes 4,334,540 |........ 4,372,802 |........ 4,314,152 |........ 4,315,419 [oooeiiiiiiiiins [ P74 I R K P PR N 4,315,698 |[....ccovveveeeen forrinnne 18,842 |........ 18,842 |...enennenne 66,482 |. 11/16/2029 . |3.C FE ....
GATES GLOBAL LLC GATES GLOBAL TLB4 S+175
L.LX2093-14-9 [11/16/29 ...ovvviiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 1,212 | 1,212 | 1,212 | 72 O O N ) NN 72 2 O N Y AR 170 . 11/16/2029 . [3.C FE ....
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB
..LX2093-23-0 [S+350 /10729 v . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 48,636 |............ 48,636 |............ 46,838 |............ 46,295 [oooeiiiiiiiiins foeeeenees P I FOR FRR P/ I FO E 2 X R ) ) R RN 964 |. 11/10/2029 . |4.A FE ....
TENNECO INC TENNECO INC TLA S+475
..LX2095-31-8 [11/17/28 ....oviiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,311 [oeenens 13,311 | V287 R R R L2 I R F L2 I R A IS TR 1 T O N R A . 11/17/2028 . |4.B FE ....
NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB
..LX2095-55-7 | $+500 04/11729 oo . 0170172025 . |Various ......cceevvevriviinnnnnnns Jovvieneeeeiininnnes fooniiiiinnnns (7273 I O R RN 1,492 | e T VAT AR FR, [T VAT PO F LT PO (4,959) |......... (4,959) [..ouvnnnnne 163,015 |. 04/11/2029 . [4.B FE ....
NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB
..LX2095-55-7 | $+500 04/11729 ooviviiiiiiiiiiie . 01/01/2025 . | Redemption L0004 O R R R (70 ) R RPN 1,492 | e 72 O O R R R N . 04/11/2029 . |4.B FE ....
INEOS INEOS TLB 2030 S+325 02/19/30
L LX2108-92-1 | ceveeeeee . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 4,382 | 4,382 o 4,299 |[..ooooennnnns L7 A R R (21571 PR AR (K157 PR AR L <720 O Y R 82 |. 02/19/2030 . |3.C FE ....
HANESBRANDS INC HANESBRANDS INC TLB $+375
..LX2109-29-1 [02/15/30 evvvvnniiiiiiiiiieiiii e . 03/07/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 554,262 |........... 554,262 |...eennnnn. 547,598 |........... 540,114 [ o 14,148 [ s 14,148 [ooeiiiiiiiins o 854,262 .oevveviniinnns fooviiiiiii [ s 8,277 |. 02/15/2030 . |3.B FE ....
SEDGWICK SEDGWICK TLB $+300 06/27/31
LLX2110-38-0 [ cevveneeeeei e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,077 Jeeeeens 1,077 [oeeeenne 11,050 fo.ooeenneene 10,991 |ovvviiiiiiiiins v - T R R L T O R L O P 278 |. 06/27/2031 . [4.B FE ....
INTERNET BRANDS INTERNET BRNDS - MH TLB3
..LX2120-15-7 [S+425 05/03/28 ... . |- 03/31/2025 . | Redemption 100.0000 ....... . 05/03/2028 . |4.B FE ....
INTERNET BRANDS INTERNET BRI
..LX2120-15-7 [S+425 05/03/28 ..covvvviiiiiiiiis . 01/02/2025 . | Tax Free Exchange ..........cccoee foveererreivnnnnnnnns [ 975,016 | 999,914 |...........979,916 [...........975,390 |..ciiiiiiiin oevininnnns (K757 F (K750 FER LSV O R . 05/03/2028 . |4.B FE ....
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN S+650
LX2128-70-5 [12/31/26 .evveniiiiiiiiiieiii . 03/05/2025 . | TENDER ...ovvviviiinnnniiiiiniinnes Jonnieeeeiininenes forneeeens 883,713 |[........ 1,472,855 |...........498,930 |.........498,930 [oooeiieinnniinns v [ [ [ [ 498,930 [.oooeivvviiinens foeenns 384,783 |....... 384,783 |..eeeunnnnnn 42,325 |. 12/31/2026 . [5.C FE ....
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN S+650
.LX2128-70-5 [12/31/26 ..evvvniiiiiiiiiieiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 219,881 |........... 219,881 |....ooennnns 74,485 |............ LIS R R R R R R, LS R R 145,39 |....... 145,396 |....oevnnnnnn 6,319 |. 12/31/2026 . |5.C FE ....

STAR PARENT INC SYNEOS - STAR PARENT TLB
..LX2166-14-3 | $+400 09/18/30 vvvveiiiiiiiiiiiianns . 03/31/2025 . |Redemption 100.0000 ..ooees forvireiiiiiiiiiiies foiiien 12,563 |........... 12,563 |.....oee.s 12,312 .o 12,304 oo foneiis 259 [ e 259 [ e 12,563 oovvieieenns foviiiiiiiiis i e 262 |. 09/18/2030 . |4.B FE ....
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ROCKET SOFTWARE INC ROCKET SOFTWARE TLB S+425
LLX2171-43-2 [ 11/28/28 ovveiiiiiiiie . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeennnnns 12,500 |oveveennnnns 72 O O ) NN /2800 O N S AR 134 | 11/28/2028 . |4.C FE ....
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL
..LX2171-98-6 [S+250 09/01/28 ... oo |- 02/28/2025 . [Redemption 100.0000 ....... . 09/01/2028 . |4.A FE ....
NEW FORTRESS ENERGY INC NEW
..LX2185-01-0 [TLB S+500 10/30/28 oveniiiiiiiinns . 03/10/2025 . | Tax Free Exchange ..........cccoe |oveorrrrviinninnnnns foons 14,631,997 |[....... 15,835,038 |....... 14,568,235 |....... 14,574,638 |....ovvvvvvvnnn |oeeennnn 57,360 |ovveviiiiiiiins e 57,360 |oveiinnniiiiinn e 14,631,997 [ e [ . 10/30/2028 . |4.A FE ....
AMNEAL HOLDINGS , LLC AMNEAL PHARMACEUTICA
..LX2190-30-9 [TLB S+550 05/04/28 ......ovvuiieiiinnnn . 03/31/2025 . |Various .......cceevevriviinnninnnns Jovvinneneninninnnns fooneeeins 185,358 |........... 185,358 |.......... 181,410 [.......... 180,020 [ovveevvvvvvnnnns fooeeeennnn 5,339 [ oo 5,339 i 185,388 [ e . 05/04/2028 . |4.B FE ....
TRANSDIGM TRANSDIGM TLJ S+250
..LX2198-96-3 [02/28/31 ..evvvvriiiiiiiiiiiiiiii e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 30,422 |oeeennnnns 30,422 |............ 30,396 |.....ceennns 30,227 [ovviiiiiiiiiinn foeeviiinnns LSS PR AR LSS P AR 30,422 [oooiiiiiiiinnnes oo e e 519 |. 02/28/2031 . |3.C FE ....
ASPIRE BAKERIES HOLDING ASPIRE BAKERIES TLB
..LX2218-05-0 [S+425 12/23/30 covvviiiiiiiiis . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 9,192 [eeiiiine 9,192 [.ooiiinnnns 9,146 |.oevennnnnns [T KT R R LY R LS/ PR F R 9,192 | s s 197 |. 12/23/2030 . |4.B FE ....
WIRECO WORLDGROUP INC WIRECO TLB $+375
L LX2218-75-3 [11/13/28 .oevveiiiiiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 14,528 |............ 14,528 |ooeeeennnns 14,162 |ooevennnnnns L3 L KT PR A L S R A L S R A LR U E N R RN 532 . 11/13/2028 . [4.B FE ....
HILTON GRAND VACATIONS HILTON GRAND VAC TLB
..LX2246-74-7 |$+200 01/13/31 o . 03/31/2025 . | Redemption 100.0000 .....c. forrriiiiiiiiiiiiinn i 5,000 [oooiiiirnnnns 5,000 |.eeeeinnnnns 5,003 |oieieiinnnns 4,986 |oeevviiiiiiiinn v 3 O AN L3 PO A LS00 O N A 80 |. 01/13/2031 .|3.B FE ....
DISCOVERY ENERGY HOLDING DISCOVERY EGY KOHLER
..LX2252-57-0 [TLB S+475 [V RVA(1 7 ) I . 01/01/2025 . |BANK OF AMERICA ....coevvvvnnvvines fovnnnniiiiiiiinnes feeeeeneens T T ) R A R RN (73 DT F R (€23 D) F F [(Z D] ER R 13,459 |......... 13,459 | . 01/30/2031 . |4.B FE ....
FITNESS INTERNATIONAL LLC FITNESS INTL LLC
..LX2253-38-8 [TLB S+525 01730729 oovvvviiiiiiiinnns . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 27,500 fooeeeennes 27,500 |.....ooennns 26,675 |.....ceennnn 26,342 |oooeeiiiiiiiiins o I 1< R RN I 1T O N /% V[V N FOR R R RN 661 |. 01/30/2029 . |4.B FE ....
PLANET US BUYER LLC PLANET US BUYER-WOOD TLB
..LX2266-22-5 | $+300 02/10/31 v . 01/01/2025 . | BANK OF AMERICA ....covvvvvnnvvines Jevnnneiieiiniinnnes foes 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 5100000 O O O N A N ATV (V[0 R RO RN R . 02/10/2031 . |4.B FE ....
PLANET US BUYER LLC PLANET US BUYER-WOOD TLB
..LX2256-22-5 | $+300 02/10/31 wevviiiiiiiieeeeeeae . 03/31/2025 . | Redemption 100.0000 ....... R AR 6,266 ... 6,266 ... 6,266 |.... ...6,266 |.. . 02/10/2031 . |4.B FE ..
..LX2256-75-3 [UKG UKG 1L 2031 S+300 02/10/31 . 03/31/2025 . | Redemption 100.0000 .. 10,642 10,609 |. 10,642 . 02/10/2031 . |4.C FE ..
ASSUREDPARTNERS INC ASSUREDPARTNERS TLBS
..LX2268-57-6 | S$+350 02/14/31 e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 12,563 [oceeeeenee 12,563 |oeeeennnnnns 12,547 |eeeeennnns 12,507 |oveeeiieeeeinns eenieeeees LT AR ISP, LI PO IR 12,563 |oeeeeniiiieeen oeeemeiieieees Joeernieeeeenns e 246 |. 02/14/2031 . |4.B FE ....
COTIVITI INC COTIVITI INC 1L TL $+275
L LX2272-35-4 [ 04/30/31 eereeeeeee e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 20,211 [ 20,211 fooeeeeennnns 20,110 |eeeeennnnnns 19,972 |oveeiiiiieeiis e 289 |oeeeiiiiieeeeen feeeennns 289 |oeeeiiiiieeeeen feeeens {0072 | I O FOURUPP IOUPURRR ISP 477 |. 04/30/2031 . |4.B FE ....
RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB
..LX2276-36-3 [PIK S+500 01/31/29 oeeiiieieeeea . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 39,166 |............ 39,166 |............ 38,469 |............ 38,002 |-oeeeerniiiieeer foeeeeennnn 1,011 [ o 1,011 [ [ 39,166 |oevvrniieeeennn Jeerennineeeeene Jeernnieeeeeeees e 1,361 |. 01/31/2029 . |4.C FE ....
STATION CASINOS LLC STATION CASINOS TLB $+200
L.LX2278-51-8 [03/14/31 oereeeeieeee e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 22,500 |oeeeuunnns 22,500 |..eeeennnnnn 22,388 |..cceennnnnn 22,251 [ooeeeeiiiiiiiees feeeeeeeenns 249 | eeees 249 | s 22,500 [oeeeeeeiiiieeee oo e e 408 |. 03/14/2031 . |3.C FE ....
BEACON ROOFING SUPPLY INC BEACON ROOFING TLB
..LX2281-30-6 |S+200 05/19/28 oo . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 10,075 |.oeeeennnnns 10,075 |oeeeeeeenee 9,663 |oeevvennnnnnn 9,701 |oeeeriiiiiieenn eeeenins 374 | oeeeens 374 | eeeenns 10,075 |oeeeeeeeeniiies Jermneeeeeemenes foreereeeeeniees e 159 |. 05/19/2028 . |3.B FE ....
ARAMARK SERVICES INC ARAMARK TLB8 $+200
.. LX2284-23-5 [06/24/30 eeveueeeeeeie e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 25,000 fooeeeennen 25,000 |....covnnnnn 25,000 |-eeeeeenneieeennnnn Jernneereeennes Jerieeeeeeis e e e e 25,000 eeeeeiiiieeeennn eerrenieeeeenne eeenieeeeeenns e 167 |. 06/24/2030 . [3.C FE ....
GENESEE & WYOMING INC GENESEE & WYOMING TLB
..LX2288-50-9 |S+175 04/10/31 o . 01/01/2025 . |RBC CAPITAL MARKETS ....ooeevrvnen |oemmeeeeeemniieeee feeens 6,982,500 |........ 7,000,000 |........ 6,982,500 |........ 6,982,500 |..ecvvvniiiiieen foeremniiieeeee e e e e 6,982,500 |evvvuiiieeennn Joeremnieeeeenns Jeeerrieeeeeeens e . 04/10/2031 . |3.C FE ....
GENESEE & WYOMING INC GENESEE & WYOMING TLB
..LX2288-50-9 |S+175 04/10/31 o . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 30,000 f............ 30,000 |oeeeuunnnnns 29,956 |.......co... 12,500 |oeevenieeeeenn eemnieeeees LT IO IR, LT IO IR 30,000 |eevereiieeeennn eerrrnieeeeenne Jeernieeeeeeens e 426 |. 04/10/2031 . |3.C FE ....
AMAWATERWAYS LC AHAB US BIDCO LC AHAB BIDCO-
..LX2292-43-6 | AMAWAT TLB $+300 05/01/31 ........... . 03/31/2025 . | Redemption 100.0000 ...covn foereeeiiiieeeeee el A LY UUUURRRY N /Y A FUUURUOY B 2 A IO FRPPRRPRRRI RPN L[S PO PPN LI PO AT LY PO FOUURRR FOUUPTRR ISP 30 |. 05/01/2031 . |4.B FE ....
LES SCHIVAB TIRE CENTERS LES SCHWAB TIRE LS
..LX2296-17-1 [TLB S+300 11/02/27 o . 01/23/2025 . | Tax Free Exchange U . 4,776,000 .4,776,000 |.... .4,776,000 |.. . 11/02/2027 . |4.B FE
..LX2297-05-4 [DAVITA DAVITA TLB-1 $+200 04/25/31 . 03/31/2025 . [ Redemption 100.0000 ....... ..7,500 .. 7,500 |.... 7,500 | . 04/25/2031 . |3.A FE
CARNIVAL CORP CARNIVAL CORP TLB 2027 $+275
.. LX2299-33-2 [08/09/27 ...vvviiiiiiiiiiiiiiiiie e . 01/13/2025 . | Tax Free Exchange ..........ccccee Jovooririiinnninnnns foenes 1,783,770 |........ 1,803,399 |........ 1,787,164 |........ 1,784,074 |ooveveeeiiiiinns e, [0 FO R (R FOUU RN 1,783,770 [ooveeviiiiiiees oo s s 4,628 |. 08/09/2027 .|3.A FE ....
CARNIVAL CORP CARNIVAL CORP TLB 2028 $+275
..LX2299-34-0 [10/18/28 ... . 01/13/2025 . | Tax Free Exchange ..........ccccee Jovovnirreinnninnnns foenes 9,080,039 |........ 9,254,376 |........ 9,110,561 |........9,082,249 [.......coveees foereeenn (2,210) [oerviinnneens [ (2,210) [ s 9,080,039 |.. . 10/18/2028 . |3.A FE ....
CUMULUS MED
..LX2304-53-8 [05/02/29 .. .ieevuniiiiiiiiiiiiiiiiii i . 01/01/2025 . |BANK OF AMERICA ......ccevvvvnnvne Jovnenninninnnninnnns fooniniviiiiinnes foviiiiiiiins foviiiniiiins Jovviinnnnnvnnniennns foeevviiinns foones (6,076) [ooeniiiiiinnnns oo (6,076) [oeeiiiiinnnnns fooniiiinnnn (6,076) |.eeenniieiiinnns Jounnnnnnns 6,076 |.......... 6,076 |........... 128,487 |. 05/02/2029 . [5.A FE ....
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JANUS INTERNATIONAL JANUS TLB $+250
..LX2307-53-1 [08/05/30 ...vuviiiiiniiniiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 361,050 |........... 361,050 |...ceennnns 361,050 |ovvveneennn361,050 [ooeeniiiiinnnins fooniiiiiiins o [ [ [ RO NV R R R R 4,298 |. 08/05/2030 . [3.C FE ....
CDK GLOBAL CDK - CENTRAL PARENT TLB $+325
..LX2324-83-3 |07/06/29 ... . 01/01/2025 . | GOLDMAN SACHS ....ovvvvnviiiiiinns Jovneneeeiiiniinnees foenes 4,478,750 |........ 4,500,000 |........ YA VI R 3 - i £ 0 I ) R R R A N 4,478,750 |.. . 07/06/2029 . |4.B FE ....
CDK GLOBAL
.. LX2324-83-3 [07/06/29 ....euviiiiiiiniiiiiiiiiee e . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 32,500 |o.eeeennnnns 32,500 |....covnnnns 3,247 | VIR (VI P ER N R A N R A 32,500 [.oooeiiiiiiinns [ s e 590 |. 07/06/2029 . |4.B FE ....
BROADSTREET PARTNERS INC BROADSTREET PARTNER
..LX2326-54-9 | TLB4 $+300 06/16/31 .ovvveiiiiiinnnnns . 01/01/2025 . |ROYAL BANK OF CANADA ......cccvvn Jovvennvrrrmnnnnnnnns foenes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ L0000 [0 Y O O N N N 2,000,000 [oeeeeirnninnns fooeriiiiiniin fo e . 06/16/2031 . |4.C FE ....
PROOFPOINT INC PROOFPOINT 1L TL S$+300
..LX2334-67-5 [08/31/28 ...evviiiiiiiiiiiiiiie . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,431 |oooooeeeeees 10,431 |oeveeennnns 10,424 |ooooveennnnns 4,364 [ooviiiiiiiienns ot L PO RN L PO R O T O N N AR 156 |. 08/31/2028 . |4.C FE ....
GRAY TELEVISION GRAY TELEVISION TLF S$+525
.. LX2334-78-2 [06/22/29 ....ovvvniiiiiiiiie s . 03/25/2025 . | WELLS FARGO SECURITIES LLC ..... |oveeerevervvnnnnnnne foens 5,790,000 |........ 6,000,000 |........ 5,974,919 |........ 5,043,945 [ oeenn (16,262) |.oevvvvvrinnnnnn fovnans (16,262) |.eevvvvvrrninnnn fornnnnns 5,927,683 |......cooeeeeen foens (137,683) |...... (137,683) |- 146,497 |. 05/22/2029 . |4.A FE ....
GO DADDY OPERATING CO LLC GO DADDY OPERATING
..LX2334-79-0 [TLB7 $+175 06/02/31 .ovviiiiiiieens . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,633 [oeeiene 12,633 |oeeennnnnns 12,633 |oeeennnnnns /2 O O O N R MR LZ2CX T U EOOUR RN RN 192 |. 06/02/2031 . |3.B FE ....
PCI PHARMA SERVICES PCI PHARMA 1L TL S+325
..LX2338-56-9 [ 11/30/27 ..vvvviiiiiiiiiiiiiiiie e . 01/22/2025 . | Redemption 100.0000 ....... fooeeeiiiiiiiiiiiiinn s 13,565,838 |....... 13,565,838 |....... 13,236,318 |....... 13,195,105 |ovvvveniiiiiinn Jovvnnnn ECT(VNV< T F I ECT(VNV < T F I ETRCICIS TR 1< T U FOPRR RN R, 245,517 |. 11/30/2027 . |4.C FE ....
GATES GLOBAL LLC GATES GLOBAL TLB5 2031 $+175
..LX2339-75-7 [06/04/31 .ovvvviiiiiiiiiiiiiiie e . 03/13/2025 . |Various ........cceveevvriiinnnnnnnns fonnnnnneniniinnes foeenns 7,892,348 |........ 7,960,000 |........ 7,960,000 |........ A 10000 Y Y N N AU R 7,960,000 |ooveriiiininins eveens (67,652) |....... (67,652) [........... 121,021 |. 06/04/2031 . 3.C FE ....
GATES GLOBAL LLC GATES GLOBAL TLB5 2031 $+175
..LX2339-75-7 [06/04/31 .oevvviiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,000 f........... 20,000 |oeeerunnnnns 20,000 |oeeeennnnnne (0000 O O N ) AR V[0V ) R R RN 304 |. 06/04/2031 . |3.C FE ....
SOLIANT LOWER INTERMEDIA SOLIANT LOWER INTER
..LX2342-73-6 | TL1L $+375 06/20/31 ovvvniiieeiiinann . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,500 [.ooeeeennnns 12,500 |oeevennnnnns 12,375 | 12,208 [oooiviiiiiiinens oo (V7 PO R (V7 PO R /2800 O N R AR 252 . 06/20/2031 . [4.B FE ....
SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL
..LX2342-75-1 | $+275 12/19/30 coviiiiiiiiiiiis . 02/12/2025 . | GOLDMAN SACHS ....oovvvnviiiiiinns Jovnnneeeeiiniinnees foenes 2,005,000 |........ 2,000,000 |........ 1,964,413 |........ 1,954,319 [ovveveiiiiiinns [ (057 ) PR N (057 ) P N 1,952,257 |vvvvviiiiiinnn Jovvnnnnns 52,743 |......... 52,743 |..oovvvnnnns 35,130 |. 12/19/2030 . |4.B FE ....
SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL
..LX2342-75-1 | $+275 12/19/30 ceviiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 38,093 |...coeennn. 38,093 |.....oevnens 37,460 |............ Y. I R R L < T PO AR L1 < PO AR LV U R R R 700 |. 12/19/2030 . |4.B FE ....
GEN DIGITAL INC GEN DIGITAL TL B1 $+175
L. LX2343-25-4 [00/12/29 .iiiviiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,598 |[..ooooeeeens 11,508 |oooeeeennnns L) P R R R [ PO AR [ PO A 1T O AR R AR 129 |. 09/12/2029 . |3.B FE ....
MEDLINE INDUSTRIES INC MEDLINE 1L ADDON S+225
.. LX2350-94-5 [10/23/28 ...oevvriiiiiiiiiiiiiii . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,500 [.ooeeeennnns 12,500 |oeevennnnnns 12,509 |ooeveennnnns 12,497 | s [T PO RN [T PO A /2800 O N R AR 206 |. 10/23/2028 . |4.A FE ....
1011778 BC ULC RESTAURANT BRANDS TLB6 S+175
..LX2352-01-6 [ 09/23/30 ..eevvvnniiiiiiiie i . 02/25/2025 . | J.P. MORGAN .....ovvvvvvvrnnniriins Jovnnneeeeiiniiinees foenes 2,988,750 |........ 3,000,000 |........ 2,984,962 |........ 2,982,192 |oevviiiiiiiinns e (20 PR RN (20 PO TN 2,979,706 |.eeevueiiiiiiinn ovvinnnnns 9,044 |.......... 9,044 ..ot 29,920 |. 09/23/2030 . [3.B FE ....
1011778 BC ULC RESTAURANT BRANDS TLB6 S+175
..LX2352-01-6 [ 09/23/30 ..eevvvrnniiiiiiiie i . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 42,462 |..ooennnnnnn 2,462 |............ 42,218 | L7 1 I R R <1 N O R <1 N O R 7 R R R R, 646 |. 09/23/2030 . |3.B FE ....
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB
..LX2352-08-1 | S+175 02/28/30 ovviviiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 270,000 |...eeennns 270,000 |.....eeens 270,000 |.....eeens (000 O O O R A (V00 R AU RN N 4,105 |. 02/28/2030 . |3.A FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB S+325
..LX2352-38-8 [ 10/19/29 ....evvviiiiiiiiiiiiiiiii e . 01/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 29,374 | 29,374 | 28,671 |oeeennnnnne P R RN =72 I PO R =72 I O R AT YL U R R R 192 |. 10/19/2029 . |4.B FE ....
ECOVYST CATALYST TECHNOL PQ CORP - ECOVYST
..LX2352-61-0 [TLB S+225 06/09/31 evvveiiiiiininnnns . 0170172025 . |Various ......occevvveeviniinnnnnnins Jonnineneiiiiinnes foeeneneennnnns {0510 I R A RN T/ PO E [T/ R E [T/ R R LK I U R (404) [vvvvvnnns (404) |.vvvvvnnnns 16,128 . 06/09/2031 . [4.A FE ....
ECOVYST CATALYST TECHNOL PQ CORP - ECOVYST
..LX2352-61-0 [TLB S+225 06/09/31 ... ... |- 01/01/2025 . | Redemption . 06/09/2031 . |4.A FE ...
LIGHT & WONDER LIGHT & WONDER IN
..LX2362-19-7 [04/16/29 ...oevvniiiiiiiiiiiiiiii e . 03/31/2025 . | Redemption 100.0000 s s s s P L R R R, 630 |. 04/16/2029 . |3.B FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX2363-35-1 [S+350 06/20/31 ... . |- 01/14/2025 . | Tax Free Exchange . 06/20/2031 . |4.C FE ....
GRIFFON CORP GRIFFON CORP Tl
L. LX2363-73-2 [01/24/29 ...oovvnniiiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 36,585 |....oeennn 36,585 |.......eeenn 36,585 |.....cevnnns B 1 O O R F 36,585 [..oovvvviiiinns oo e e 590 |. 01/24/2029 . |3.B FE ....
NORTH AMERICAN BANCARD NORTH AMERICAN-NAB TLB
..LX2363-76-5 |S+275 11/24/28 ... ... |- 02/14/2025 . [Tax Free Exchange .........cccoeee [oorvivvnnininiiiinns |oeennn 4,061,933 | 4,073,074 |........ 4,067,982 |........4,085, 711 |oeveevrviiinns Jovnnnnns (3,778) |evvenniiiiinnns e (3,778) v e 4,061,933 |.. . 11/24/2028 . |4.A FE ...
DISTRIBUTED POWER INNIO GROL
..LX2364-46-6 [ 11/06/28 .......ccvvuniiiiiiiiniiiiiiiiiiiiniiiiiinans . 01/01/2025 . | BANK OF AMERICA ......cccvvvvvvnns Jovnnnnnnnninnnnnnnns fonnn. (7,225,656) |....... (7,202,673) |....... (6,911,812)|....... (6,906,302) |.eevvvnnnniininn Jovvevnnnnniinnn fovvenniinninnins Joeverinnnnniinns Joesnnninieees oeenens (6,906,302) [.oooeeeeeeieiees | (319,383) |...... (319,363) [..vvvvnnnnnnnnnnnnnn . 11/06/2028 . |4.A FE ....
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DISTRIBUTED POWER INNIO GROUP TLB $+325
..LX2364-46-6 [ 11/06/28 .......cevvvmniiiiiiiiiiiieiiiiie e . 01/01/2025 . | Redemption (0004 R N RN R, (387) |vevvernnnns 17,355 | v [QA%:55) 1 AR PN [ :515) T AR KPR RO AR NN AR 365 |. 11/06/2028 . |4.A FE ....
DISTRIBUTED POWER INNIO GROUP TLB $+325
..LX2364-46-6 |11/06/28 ... . 01/01/2025 . | Redemption 0.0000 ....... .. (788) ... . 11/06/2028 . |4.A FE ....
DISTRIBUTED
..LX2364-46-6 [ 11/06/28 .......cevvvnniiiiiiiiiiiieiciii e . 01/16/2025 . | Tax Free Exchange ..........ccoeen Jovoinirriinnninnnns foenes 6,908,149 |........ 7,202,673 |........ 6,912,064 |........ 6,889,735 |..oevvviiiiiiinn oeeinnnn 18414 [ s 18414 [ s 6,908,149 |.ovvveiiiiiiins Jovvnniiniiiiinns o o 145,063 |. 11/06/2028 . |4.A FE ....
BOOST NEWCO BORROWER LLC WORLDPAY-BOOST NWCO
..LX2366-55-2 [TLB S+250 [V RVAH V) I . 02/03/2025 . | Tax Free Exchange .........ccoovee |ovvnnrirriinnninnns foenns 4,902,289 |........ 4,987,500 |........ 4,926,181 |........ 4,907,931 [ouviiiiiiiiins oo (5,643) |eevvnniviiinn Jovninnnns (5,643) |evvvenniiiiinn Jovennnnn 4,902,289 |[..occovvniiiins fooriiiiiiis s s 32,166 |. 01/31/2031 . |3.C FE ....
B&G Foods B&G FOODS TLB-5 $+350
..LX2366-78-4 [10/27/29 ...ouvviiiiiiiiiiiiiiii e . 03/31/2025 . |Various .......ccevvveevriiinnnnnnnns fonninneneiiiiinnes foeenes 4,683,254 |........ 4,765,206 |........ 4,730,880 |........ 4,694,146 [oovvvvviininnn foeeenn (14,869) [.oevvvvvriiennnn fovnenns (14,869) [cvvvveeviinnnns forennnns 4,679,217 |ovevveeieeiiinn ovvnnnnnns 3,977 |eveeennnns 3,977 |oveernnnnns 93,296 |. 10/27/2029 . [4.A FE ....
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB
..LX2386-35-2 |S+275 08/19/30 vvvviiiiiiiiiiiis . 02/24/2025 . | Tax Free Exchange ........ccooevee |ovnininiiinnninnns foenns 3,344,106 |........ 3,456,425 |........ 3,360,160 |........ 3,348,199 |...oooiiiiiinins foiinnnns (4,093) |oveveeniiiiinnn Jevnnnnnns (0o D) M TN 3,344,106 [..ooevvvvnveeee fooriiiiniiis s s 40,065 |. 08/19/2030 . |4.A FE ....
AMENTUM HOLDINGS AMENTUM-AMAZON 1LTL $+225
..LX2390-95-8 [07/30/31 .evvvviiiiiiiiiiiiiiii . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,000 ... 25,000 |............ 25,000 |............ <[00 R O R F 5[0V ) R R RN 411 |. 07/30/2031 . |3.C FE ....
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX2396-20-3 | S+400 08/01/31 weveiiiiiiiieeieciiiinns . 02/06/2025 . | Tax Free Exchange ..........cccee |ovvoorivviiinninnnns foenes 8,788,221 |........ 8,838,197 |........ 8,860,154 |........ 8,805,411 |.....oceeeeeenns |t (% ) PO N (17,190) [euvveiiviinnns fovnnnnns L1 107222 N RN FORRR RN R 75,656 |. 08/01/2031 . |4.B FE ....
ARGUS MEDIA ARGUS MEDIA - FLEET TLB S$+275
..LX2396-33-6 [ 02/10/31 ..evvviiiiiiiiiiiiiii e . 03/12/2025 . | J.P. MORGAN ....ovvvvvviiiniiineens fovnnnieeciiiiinees feens 2,504,539 |........ 2,507,673 |........ 2,476,631 |........ 2,466,504 ... e (21 ) FR F [2e1) ) FOU RN 2,466,214 |...ccoovneeeees [ 38,325 |......... 38,325 |...ccevennns 98,179 |. 02/10/2031 . |4.B FE ....
RYAN SPECIALTY GROUP RYAN SPECIALTY GRP TLB
..LX2439-20-1 [S+225 09/15/31 v . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 21,326 |oeeeennnnns 21,326 |..occonnnnns 21,310 [oooviieennns AT O N B O O, fC T FO F 21,826 [oooeiiiiiiienes oo e e 351 |. 09/15/2031 . |4.A FE ....
FRONERI INC US FRONERI US INC 1L $+200
.. LX2445-34-9 [00/18/31 ..vvvviiiiiiiiiiiiiiiii . 01/01/2025 . | GOLDMAN SACHS ....ovvvvnvviivinins Joneeeriininnnees o 14,962,500 |....... 15,000,000 |....... 14,962,500 |....... L[ 2J5[)  F F R F FRN BR800 O O N A . 09/18/2031 . |3.C FE ....
MAGNITE INC MAGNITE INC TL B S+ 375
..LX2455-14-0 [ 02/06/31 ..evvviiiiiniiiiiiiiiiiie s . 03/18/2025 . | Tax Free Exchange ........ccooovee |ovvnevrirriiinninnns foenns 3,734,805 |........ 3,734,805 |........ 3,734,805 |........ BTV ACT %1 O O R RN 3,734,805 [..ocevvveniiiees fooriviiiiiis s s 64,568 |. 02/06/2031 . |4.B FE ....
BUCKEYE PARTNERS LP BUCKEYE PARTNERS TLB-1
..LX2456-36-1 | S+175 11/02/26 o . 03/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 545,363 |......oennn 545,363 |...eennnnns 545,024 |........... 544,868 |......cceeveen forriiinnnnns 1o R A L1 R F 545,363 [.ooevevininnns fooriiiiii [ s 2,744 |. 11/02/2026 . [3.A FE ....
BURLINGTON COAT FACTORY BURLINGTON COAT TLB-7
..LX2457-73-2 | S$+175 09/19/31 v . 02/19/2025 . | J.P. MORGAN ....eeviviiininniiniins Jovnnnereicininnees foenes 3,000,000 |........ 3,000,000 |........ 2,985,387 |........ 2,981,175 [ s [ <) PR I, [ 1<) P RN 2,979,041 [oooiiiiiiiiiens o 20,959 |......... 20,959 |....coveenns 29,197 |. 09/19/2031 . |3.A FE ....
BURLINGTON COAT FACTORY BURLINGTON COAT TLB-7
..LX2457-73-2 | $+175 09/19/31 v . 03/31/2025 . |Redemption 100.0000 ....... foreeiiiiiiiiiiiiiinn it 7,430 [oeeiiinnns 7,430 |oeeeiinnns 7,425 |ooooiiinnnnns FA.7< T U AR, /2 PR RN [/ PP F TA30 [ooeeeiiiiinineee oo s o 112 |. 09/19/2031 . |3.A FE ....
S8S HOLDINGS LLC S&S HOLDINGS TLB $+500
.. LX2459-93-6 [ 10/31/31 .ovveviiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,000 |[..oevevennns 15,000 [oeeennnne 14,775 |oeeeenn L LY P R 2 0 R E 2 0 R E LS00 O AR R AR 381 |. 10/31/2031 . |4.B FE ....
MADISON SAFETY & FLOW MADISON SAFETY&FLOW TLB
..LX2462-13-8 [S+325 09/19/31 v . 03/27/2025 . | Tax Free Exchange ........ccoovvee |ovvneiriiriinnninnns foennns 2,921,377 |........ 2,943,443 |........ 2,936,084 |........ 2,929,138 |ooevriiiiiiienns forninnns (7,761) [eoeereeiiiieens o (7,761) [oeeeeeeiiiieees o 2,921,377 [ooeiviiiiiiiies oo s s 53,312 . 09/19/2031 . [4.B FE ....
FLEETCOR TECHNOLOGIES INC FLEETCOR-CORPAY TLB
..LX2468-96-0 |S+175 04/28/28 ..ccovvvieiiiiiis . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,000 |[..oevevennns 15,000 [oeeennnne 14,963 |eevveiiiiiiiiinns o e KL R L O R 000 O N N A 63 |. 04/28/2028 . |3.A FE ....
THUNDER GENERATION FUNDING THUNDER GENERATION
..LX2472-69-9 [TLB S+300 09/27/31 oo . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 14,706 |........eens 14,706 |............ 14,632 |oeveennnnns 14,590 |oveeiiiiiiiins e L (T T RN L [T T RN L (0 O A R AR 269 |. 09/27/2031 . |3.C FE ....
BELRON FINANCE LLC BELRON TLB S$+275
L LX2475-76-7 [10/02/31 ..evvviiiiiiiiiiiiiiiie e . 01/01/2025 . |BANK OF AMERICA .....cevvvvnnvvines Jovnnneieiiiniiinnns feees 7,063,030 |........ 7,070,707 |........ 7,083,030 |........ 05X TRV O R R RN A 0i<5c TV VI R FORPR RPN R . 10/02/2031 . |3.C FE ....
BELRON FINANCE LLC BELRON TLB $+275
..LX2475-76-7 |10/02/31 ... . 03/31/2025 . | Redemption 100.0000 ....... ... 17,677 ... 17,677 ... 17,632 |.... . 17,677 .. . 10/02/2031 . |3.C FE ....
ALASKA AIR
..LX2476-95-5 | $+200 10/01/31 i . 01/01/2025 . |BANK OF AMERICA .....cevvvvnnvvines Jovnnneieiiiniiinnns feees 6,650,000 |........ 6,666,667 |........ 6,650,000 |........ L35IV 000 Y O O N A N 6,650,000 [oooeeviiennnnns fooeeiiiiiiiin f . 10/01/2031 . |2.C FE ....
ALASKA AIR GROUP INC ALASKA -AS MILEAGE TLB
..LX2476-95-5 | $+200 10/01/31 ... ... |- 01/21/2025 . | Redemption 100.0000 ....... ... 16,667 ...16,667 ...16,625 |.... ..16,667 |.. . 10/01/2031 . |2.C FE ....
GENESYS CLOUD SERVICES GENE!
..LX2477-02-9 | $+300 12/01/27 e . 01/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiieens o 1,094,855 |........ 1,994,855 |........ 1,994,855 |........ QIR0 R O O R RN 1,994,855 |.oovvviiiiiiin Joeviniiiniiiiins v o 12,230 |. 12/01/2027 .|4.B FE ....
BALCAN INNOVATIONS INC BALCAN INNOVATIONS TLB
..LX2482-64-9 | S+475 10/10/31 ... ... |- 0170172025 . |BANK OF AMERICA .....ccvvvvnvvvvnnn foniiniiiiiiinnees foens 4,076,800 |........ 4,160,000 |........ 4,076,800 |........4,076,800 [.....ccvvvnnees foorereinnninns [ [ e [ 4,076,800 |.. . 10/10/2031 . |4.B FE ....
CACI INTERNATIONAL INC CACI
..LX2489-97-4 [10/17/31 .oiiiiiiiiiiiiiiiiiiiin e . 01/01/2025 . | GOLDMAN SACHS .....evvvvivvivnnnns Jovnnnnnniiinnnnnnns foeenennes (1,750) fooiivinninniiiiines fovveennnniniiininns Jovvennnnnvennninnnns foovvvvvviinnns oo n@Q974) oo o @QO74) [ i (2,974) | ovvinnnnns 1,224 |.......... 1,224 ovennnnns 56,809 |. 10/17/2031 . |3.A FE ....
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TRIDENT TPl HOLDING INC TEKNI PLEX TPI TLB7
..LX2496-75-5 | S$+375 09/18/28 ..covvviiiiiiiiiis . 03/26/2025 . |Various ........ceevevvreriinnnnnnnns Jovvinnennnniniinnnes foenens 2,908,750 |........ 3,000,000 |........ 2,999,828 |........ 2,994,345 [ foeenn (11,615) |evveveieiiiiennn fevnnns (11,615) |evvveeiiiiiiinns ferninns 2,982,730 [..oooevvnnnnnns foennns (73,980) |....... (73,980) [evvvvnnns 108,485 |. 09/18/2028 . (4.B FE ....
TRIDENT TPl HOLDING INC TEKNI PLEX TPI TLB7
..LX2496-75-5 | S$+375 09/18/28 ... ... |- 03/31/2025 . [Redemption 100.0000 ....... ... 23,307 ... 23,307 L. 22,984 |............ 22,063 |.... ..23,307 |.. . 09/18/2028 . |4.B FE ....
LIFE TIME INC LIFE TIME FIT!
..LX2497-58-9 [10/22/31 ..evvvniiiiiiiiiiiiiii . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiin s 6,624 |............ 6,624 |..nnnn 6,608 [...coeeenne 6,598 | v 7 PO F P/ PO FR (S O O N RN 42 . 10/22/2031 . [4.B FE ....
CREATIVE PLANNING CPI1 HOLDCO-CREATIVE 1LTL
..LX2497-60-5 [S+225 05/19/31 tovviiiiiiiiiiiie . 01/01/2025 . | GOLDMAN SACHS ....ovvvvnvvviiinins Joneeeriininnnees o 10,696,250 |....... 10,750,000 |....... 10,696,250 |....... O G210 I Y R N R N R 10,696,250 |vvvenniviiinnnn Jovvnniniiiiinns Joviirieiiiiins o . 05/19/2031 . |3.C FE ....
TAMKO BUILDING PRODUCTS TAMKO BLDG PRODUCTS
..LX2497-74-6 [TLB $+275 09/20/30 ....cevvnnniiiiiinnn . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 16,519 |[.........ee. 16,519 |.oeennnns 16,553 |oovveennnnns 16,515 |ovvvviiiiiiiins v L R AN L3 PO A BT L O N R AR 239 |. 09/20/2030 . (4.B FE ....
AECOM TECHNOLOGY AECOM -ACM TL B $+175
L LX2497-76-1 [04/17/31 evveiiiiiiiiie e . 01/01/2025 . |BANK OF AMERICA .....cevvvvnnvvines Jovnnneieiiiniiinnns feees 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ L[0TV 000 O O O N N N 4,000,000 [oooeeeriienennns foovvriiiiiniins fs e . 04/17/2031 . |2.C FE ....
AECOM TECHNOLOGY AECOM -ACM TL B $+175
L LX2497-76-1 [04/17/31 evveiiiiiiiiie e . 03/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,025 |............ 10,025 |oooeveennnns {7 O A R (R RN O 072 O N N AR 135 |. 04/17/2031 . |2.C FE ....
KESTREL ACQUISITION LLC KESTREL- HUNTERSTONN
..LX2503-44-4 [TLB S+350 10/29/31 covvviiiiiiiiis . 03/31/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 6,944 |............ 6,944 [............. 6,910 |evennnnnns 6,895 | v e O L1 R F 6,944 | s s e 136 |. 10/29/2031 . |3.C FE ....
CONSTRUCTION PARTNERS INC CONSTRUCTION PAR
..LX2503-47-7 [TLB $+250 10/29/31 covvviiiiiiiiins . 01/01/2025 . | BANK OF AMERICA ....ocvvvvvnniinins |ovnnniiiciiiiinees fonns 1,773,334 |........ 1,777,778 |........ 1,773,334 |........ R T8 O O N R A AR LA T5 < U KR RN RN . 10/29/2031 . |4.A FE ....
UNITED AIRLINES UNITED AIRLINES TLB $+200
..LX2504-83-0 [02/24/31 ..eovvvviiiiiiiiiie i . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 6,577 |foeeiiiinnnnns 6,577 |verinnns 6,481 |..eunnnnnns [T 77 FO E U7 T RN (V70 O (RN (-8 O O RN NN 177 . 02/24/2031 . [3.A FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB6 28
..LX2508-93-0 |S+275 08/17/28 ovveviieiiiieieeeiin . 03/31/2025 . |Redemption 100.0000 .....c. feereeiiiiiiiiiiieens o 39,529 |........eees 39,529 [ioeeeinne 38,854 |......eeennn 38,829 |.oiviiiiiiiiiins Joeeeniinns V[V PO R V[V PO R RIS JRCY2< I R FOURR R A 700 |. 08/17/2028 . |4.A FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB7 30
..LX2508-95-5 | $+300 05/31/30 ovviiiiiiiiciiiis . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 12,375 [oeeeiinnne 12,375 |oeeeens 12,079 |oevennnnnns 12,063 |ovvveeiiiiiinns v 1 R E 3 R E L5 TE T PO EUU AP RN 227 |. 05/31/2030 . |4.A FE ....
TIBCO SOFTWARE INC CLOUD SOFTWA-TIBCO TLB2
..LX2509-93-8 |S+375 03/24/31 oo . 02/26/2025 . |Various ........cceeeevrvvinnnnnnnnns fovvenneeninnninnnnns foenns 10,576,252 |....... 10,549,910 |....... 10,549,910 |........ EC < 1 O O R RN 10,549,910 |oevvveniiiiiinns Jovvinnnns 26,342 |......... 26,342 |....oovnnnns 97,883 |. 03/24/2031 . |4.B FE ....
TIBCO SOFTWARE INC CLOUD SOFTWA-TIBCO TLB2
..LX2509-93-8 |S+375 03/24/31 oo . 02/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,204 | 13,204 |oooeeennnnns 700 O O S R (R RN LI TR0 O N ) RN 154 |. 03/24/2031 . |4.B FE ....
CMG MEDIA GROUP CMG MEDIA-TERRIER TLB2 $+350
..LX2510-50-6 [06/18/29 .....iivviiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,556 [oeeennne 12,556 |ooeveennnnns 11,489 | o e 1,067 [ooviiiiiiiiinns oo 1,067 [ooeeeiiiiiiines oo L7255 151 R R R AN 36 |. 06/18/2029 . |4.C FE ....
TKO Group TKO GROUP-UFC TLB S+225
L LX2622-93-1 [ 11714731 v . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,263 [eeiiiinns 5,263 [........eeens 5,257 |ooeiiiiinnnns ) I U R LT PO AN LT PO AR LT R R R R 123 |. 11/14/2031 . |3.C FE ....
PROJECT ALPHA INTERMEDIA QLIK-PROJECT ALPHA
..LX2529-74-6 |TLB $+325 10/28/30 wevvveniiiiiiinnnns . 01/01/2025 . |MORGAN STANLEY ....ovvviiiviiinnns Jovneneriiiiniinenes foens 5,985,000 |........ 6,000,000 |........ 5,985,000 |........ FSJR 153010 O R R RN RISV [V[V N R FOP R RN R . 10/28/2030 . |3.C FE ....
WAVE DISTRIBUTION HOLDIN WAVE DISTRIBUTION-
..LX2531-99-9 | SOPHOS S$+350 03/05/27 evvvvniannn . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin s 6,220 [ceeirennn 6,220 |iiinnnnns (<1072 /25 O F R AN L PO RN L P R (7)Y K R RN 59 [. 03/05/2027 . [4.C FE ....
SEAWORLD PARKS & ENTERTA SEAWORLD PARKS&ENT
..LX2532-01-3 | TLB3 $+200 /19731 s . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,406 |............ 12,406 |oeevennnnns 12,406 |ooevennnnns 7210 O O ) NN /20T O N N AR 196 |. 11/19/2031 . |3.B FE ....
SELECT MEDICAL HLDGS CORP SELECT MEDICAL TLB
..LX2532-03-9 |$+200 T/19/31 i . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,487 |....ooeneens 19,487 |ooeveennnns 19,325 [..oovvvenens 19,313 | e 174 [ s 174 [ s L7 R A A AR 392 (. 11/19/2031 . [3.B FE ....
DUN & BRADSTREET CORP DUN & BRADSTREET TLB2
..LX2532-35-1 [S+225 01/18/29 ... ... |- 0170172025 . BANK OF AMERICA .. . 01/18/2029 . |4.A FE ...

DUN & BRADSTREET CORP DUN &

..LX2532-35-1 | §+225 01/18/29 .o . 03/27/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 1,263 [ooeeeennn. 11,263 |ooiieens 11,263 | 0 P P U L O o 180 |. 01/18/2029 . |4.A FE ....
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB

..LX2535-13-1 | $+350 03/24/31 ... .. |- 02/13/2025 . [WELLS FARGO SECURITIES LLC ..... . 03/24/2031 . |4.B FE ....
CENGAGE LEARNING INC CENGAG

..LX2535-13-1 | $+350 03/24/31 oo . 03/31/2025 . |Redemption 100.0000 ..oooe forvemeneiiiiiiines [ 38,208 | 38,203 [niiiin 37,870 [iiiinnn 37,850 i [ 352 [ e [V U A O A O 994 |. 03/24/2031 . |4.B FE ....
CINEMARK USA INC CINEMARK USA TLB $+275

..LX2541-76-6 | 05/24/30 ... . 03/31/2025 . |Redemption 100.0000 ....... . 05/24/2030 . |3.A FE ....

TIBCO SOFTH
..LX2541-96-4 |$+350 03/29/29 oo . 01/01/2025 . [PARIBAS SECURITIES .....oeeveeviee Jovvinniiiieiiiiins e 3,714,290 |........ 3,714,290 |........ 3,714,290 |........ 3,714,290 |.ooooovvvnieens fooeiiiiiiiiis e o e e 3,714,290 J.oooovvieieeins foviiiiiiiiins i e . 03/29/2029 . |4.B FE ....
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TIBCO SOFTWARE INC CLOUD SOFTWARE GRP TLB1
..LX2541-96-4 [S+350 03/29/29 ...eniiiiiiiiiieieina . 02/28/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 38,145 |oenns 38,145 |............ 35,787 [.oovvvennnns TR (120 R RN P 7. R RN 7. 0 U RN L L1 R R R R, 746 |. 03/29/2029 . |4.B FE ....
TRANS UNION LLC TRANS UNION TLB-9 $+175
..LX2543-57-2 |06/24/31 ... . 01/01/2025 . | WELLS FARGO SECURITIES LLC ..... R RN 10,136,288 |....... 10,148,974 |....... 10,136,288 |....... 10,136,288 . 06/24/2031 . |3.B FE ....
TRANS UNION
.. LX2543-57-2 [06/24/31 .oovvvniiiiiiiiiieiii . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,372 | 25,372 |oeeiriinne 25,34 [ o [ 7 R FO . 75 FO F 25,372 [ooeviiiiiiiie o e e 321 |. 06/24/2031 . |3.B FE ....
DECHRA FINANCE US DECHRA FINANCE US TLB $+325
L. LX2543-69-7 [12/03/31 ovvveniiiiiiiiiii i . 01/01/2025 . | BARCLAYS ..evvviiiiiiiiiiiiiiiiin feenniineciiiinees fonns 4,156,250 |........ 4,166,667 |........ 4,156,250 |........ 3 £ O O R RN 4,156,250 [..oocevvnnninns foorriiiii s e . 12/03/2031 . |4.B FE ....
CVR CHC LP CVR CHC-ENERGY TLB $+400
LX2550-77-5 [12/30/27 evvveiiiiiiiiiiiieiiii e . 01/01/2025 . |MIZUHO SECURITIES ...covvveniiiven Jovnnnnieeeiiiinees fonnnns 5,370,834 |........ 5,416,667 |........ 5,370,834 |........ LR V0. R RN R N R RN 5,370,834 [...ocovvniiines fooriiiiis s [ . 12/30/2027 . |3.C FE ....
CVR CHC LP CVR CHC-ENERGY TLB $+400
. LX2550-77-5 [12/30/27 evvveiiiiiiiiieiiiiii e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,542 [oeiine 13,642 [ooooeiennins LT 77 A PO FRRRR R 15 [ s 15 [ s LT8R 245 |. 12/30/2027 . [3.C FE ....
PERRIGO INVESTMENTS LLC PERRIGO TLB S+200
.. LX2654-25-6 [ 04/20/29 .....ovviiiiiiiiinii . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,503 [ooeeennee 15,503 |ooeveennnnns 15,308 |ooeveennnnns TR [0720 F R {01 N O R {01 I PO R LTR[0T O R R RN 245 . 04/20/2029 . 3.B FE ....
JANE STREET GROUP LLC JANE STREET TLB $+200
L LX2654-31-4 [12/11/31 v . 01/01/2025 . | J.P. MORGAN ...oevvnviiiiiiininiins Jevneneeeeiininnees foens 8,876,107 |........ 8,898,353 |........ 8,876,107 |........ 8,876,107 [oovvvvveeeneenns oo [ [ e [ 8,876,107 [ooovevvveennnns fooveiiviinnnns [ . 12/11/2031 . |3.A FE ....
JANE STREET GROUP LLC JANE STREET TLB $+200
L LX2654-31-4 [12/11/31 v . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 28,754 |oeeeennnnnn 28,754 |.ooooinnnnns 28,668 |oevveniiiiiiniiinns fereiiiiiiiiins e - T P R L T O R P T U R R R 228 |. 12/11/2031 . |3.A FE ....
RESONETICS LLC RESONETICS TLB $+325
.. LX2654-33-0 [06/18/31 ..eviiiiiiiiiiiiiiiin e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,250 |oeeeiiinnnns 0 O N N R (RN L5 VR A R E N 26 |. 06/18/2031 . |4.C FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L TL S$+225
L LX2654-41-3 [10/22/29 ...covvvniiiiiiiii i . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 11,588 |[..ooceeenens 11,588 [oeeeneee 11,379 | A7 Y O R /4 [V PO AR 4 [V PO R 11T O AR RN AR 195 |. 10/22/2029 . |4.A FE ...
DISTRIBUTED POWER INNIO GROUP TLB $+250
..LX2554-48-8 [ 11/06/28 ......ccevvvnniiiiiiiiiiieeiiiie e . 01/16/2025 . |BANK OF AMERICA .....cevvvvnnvinnes Jovnnniriciiiiiinees fees 7,225,771 |........ 7,202,673 |........ 6,908,149 |....oovvvviiiiinins Joevniiiniiiiinn v 1,88 [ oo 1,898 [ o 6,910,047 |oovveiiiiiiinn oeeene 315,723 |....... 315,723 [..ooviiiiinnnnns 125 |. 11/06/2028 . |4.A FE ....
GOOSEHEAD INSURANCE HOLD GOOSEHEAD INSURAN
..LX2554-54-6 | TLB S+350 12/11/31 i . 01/01/2025 . | J.P. MORGAN ...oevnvviviiiiiiiiins Jovneneeeiiiniieees foens 3,500,000 |........ 3,508,772 |........ 3,500,000 |........ B 100000 Y O N N AR SRR TV LV [V[V N R RO RN R . 12/11/2031 . |4.B FE ....
TRAVEL + LEISURE CO TRAVEL+LEISURE WYNDH TLB
..LX2554-56-1 [S+250 12/14/29 oo . 03/19/2025 . | DEUTSCHE BANK ...evvvnvvvviinnnnnes Jovneeieiiiiinenns forneneens 536,082 |........... 536,082 |........... 529,464 |........... [ 1 O RN (7257 1 PO R (7257 1 PO R 528,333 [.oooiiiiiinnns foeeiiinnns 7,749 |eeeeennnns 7,749 | 11,397 |. 12/14/2029 . |3.C FE ....
TRAVEL + LEISURE CO TRAVEL+LEISURE WYNDH TLB
..LX2554-56-1 [S+250 12/14/29 oo . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 10,893 |....coeeeens 10,893 |ooevveennnns 10,758 |oeeennnne (U< PR AR [ i [ [ LU X T R AU R AR 232 . 12/14/2029 . [3.C FE ....
ARETEC GROUP INC ARETEC GROUP-CETERA TLB
..LX2555-74-1 [S+350 08/09/30 ..ovvvviiniiiiiiiis . 01/01/2025 . |UBS WARBURG CONVERTIBLES ....... |ocoeerrrrrrirnnnnns foones 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ FC VL0V V[0 0 Y N RN N AU R 3,000,000 [oeevrrvennnnns fooerriiiiiiin fo e . 08/09/2030 . |4.B FE ....
ARETEC GROUP INC ARETEC GROUP-CETERA TLB
..LX2555-74-1 [S+350 08/09/30 ..ovvvviiniiiiiiiis . 03/31/2025 . |Redemption 100.0000 .....c. fooreiiiiiiiiiiiiinn e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns /7810 Y O O N S U RN 500 I O O RN NN 126 |. 08/09/2030 . |4.B FE ....
INTERNET BRANDS INTERNET BRNDS - MH TLB3
..LX2555-83-2 [S+425 12/11/31 i . 03/31/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,500 [ooeiiiinne 2,500 |iieeinnns X 0 R F R R (67 O FO . (-7 F F 210V R N R RN 54 . 12/11/2031 . [4.B FE ....
GOAT HOLDCO LLC GOAT HOLDCO-BARNES TLB $+300
.. LX2555-85-7 [12/10/31 .ovvvviiiiiiiiiiiiiiiii . 01/01/2025 . |RBC CAPITAL MARKETS ....coovvvvvnn |ovvnnnniiriiininnes fonnnns 4,364,063 |........ 4,375,000 |........ 4,364,063 |........ 3 701X O R RN 4,364,063 |.....coovvveeer foorriiiniiis s [ . 12/10/2031 . |4.B FE ....
CATANBA NATION GAMING CATANBA -THO KINGS TLB BANCO SANTANDER SA NEIW YORK BR
..LX2556-13-7 | S+475 12/13/31 oo L 01/01/72025 . | eeveneeeiiiiee e e e 2,198,941 |........ 2,209,991 |........ 2,198,941 |........ 8 11T O O R RPN 2,198,941 [ oo e [ . 12/13/2031 . |4.B FE ....
GOGO INTERMEDIATE HOLDINGS GOGO INTERMEDIATE
..LX2556-93-9 | 1L TL S+600 04/28/28 .......ovvnnnnnnnn . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,031 f[oeeeeeee 20,031 |.....ceenens 19,630 |oveveennnnns 19,614 | o L3 [ P AR L3 [ PR AR LU0 I RN RN R RN 681 |. 04/28/2028 . |4.A FE ....
ASCENSUS HOLDINGS INC ASCENSUS TLB1 S+300
..LX2557-60-6 [08/02/28 .......cevivvinniiiiiiii e . 03/31/2025 . |Redemption 100.0000 .....c. forrriiiiiiiiiiiiinn e 6,611 [.........ee. 6,611 [ceeeene (T} O N O R R R R, (-1 O R A AU 62 |. 08/02/2028 . |4.C FE ....
INEOS INEOS TLB 2031 S+300 02/07/31
L LX2857-T1-3 | eereeeeeeee e . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 14,963 |............ 14,963 |oooeveennnns 14,641 |oooeeennnns 14,633 |oeveeiiiiiiiis e o7 R E o7 I R E LR (X T O R ) AN 174 |. 02/07/2031 . |3.C FE ....
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL S+325
.. LX2658-53-9 [07/18/29 ...evviiiiiiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 24,655 | 24,655 |............ 24,429 |............ PN K O RN 2.7/ F E 2.7/ R R 24,655 [.ooviiiiiiiines oo e e 329 . 07/18/2029 . [4.B FE ....
FLUTTER ENTERTAINMENT FLUTTER-STARS GRP TL B
..LX2558-66-1 | S+175 11/29/30 covveiiiiiiiiieeeee . 02/18/2025 . | J.P. MORGAN .....ovvvvririniniinnens Jovnnineieeiiiinees fonnns 2,996,250 |........ 3,000,000 |........ 2,966,659 |........ 2,965,870 |..ocovvniiiiiinn oeeinnnn (3,261) |evvveniiiiiinn ovevnnnn (3,261) |eevvenniiiiinn Jovevnnnn 2,962,609 |[......covvveeee forrinnns 33,641 |......... 33,641 [..ocovnennns 40,236 |. 11/29/2030 . |3.A FE ....
BAKELITE UK HOLDING LTD BAKELITE TLB $+375
.. LX2559-38-8 [ 12/16/31 ..uvuiiiiiiiiiiiiiiiiiiininncii s . 01/01/2025 . | GOLDMAN SACHS .....evvvvvviivnnnns Jovunninirinnnnnnnns foenens 7,681,034 |....... 7,758,621 |........ 7,681,034 |........ 7,681,034 |oeveeiiiiiinns ovviininiiiiiins Jovvnnnnnniiinnns Joveinniniiinnins Joveiiniiniinnnns Joveennns 7,681,034 |oovviiiiiiiinn Jovvninnniiins Joveiininiiiins Jovvvnnnniniiininnns . 12/16/2031 . |4.B FE ....
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BAKELITE UK HOLDING LTD BAKELITE TLB $+375
..LX2559-38-8 [ 12/16/31 ..eevviiiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,397 [oeeereene 19,397 |oeeeinnnns JLCTR0< T O AR R LS R A L3 R A LS/ R EORR R RN 362 |. 12/16/2031 . |4.B FE ....
CORE & MAIN CORE & MAIN TLE $+200
..LX2560-10-5 |02/10/31 ... . 01/01/2025 . |BANK OF AMERICA .....cevvvvnnvvines Jovnnneieiiiniiinnns feees 1,741,228 |........ 1,741,228 |........ 1,741,228 1ol 1,741,228 [ oo oo s [ [ 1,741,228 |.. . 02/10/2031 . |3.C FE ....
CORE & MAIN
L.LX2560-10-5 [02/10/31 ..vvvniiiiiiiiiiiiiiii e . 01/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 9,553 |t [R5 R [N Y < N R FRRR, LT T RN LT O (RN [T 20 O R N R 108 . 02/10/2031 . [3.C FE ....
ACRISURE ACRISURE TLB6 $+300
L.LX2560-61-8 [ 11/06/30 ....oovvvvveniiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 24,652 |..nnnnn 24,652 |............ 23,929 [oeiinnne 23,919 [oooiiiiiiiiinns o A AU R A A R 1 R R S R, 452 . 11/06/2030 . [4.C FE ....
ANKURA CONSULTING GROUP ANKURA CONSULTING TLB
..LX2562-53-1 [S+350 1217731 e, . 01/01/2025 . | DEUTSCHE BANK ...evvvvniiviiininns Jevneneieiiiiiinnees foenes 6,784,135 |........ 6,801,138 |........ 6,784,135 |........ {3 O O R RN [T T R FO R R R . 12/17/2031 . |4.C FE ....
ANKURA CONSULTING GROUP ANKURA CONSULTING TLB
..LX2562-53-1 [S+350 12/17/31 o, . 03/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 41,459 |l 41,459 |............ 41,311 [ 28,345 [oooiiiiiiiiiiens o 15T R A LT R A L3 15 R R R R, 768 |. 12/17/2031 . |4.C FE ....
USI INC USI INC-NY 1L TLC S+225
..LX2562-58-0 [09/27/30 .evvuniiiiiiiiiiieiiii e . 01/01/2025 . | BANK OF AMERICA ....covvvvvnnvvines Jevnnneiieiiniinnnes foes 2,850,318 |........ 2,850,318 |........ 2,850,318 |........ AR STV R RN R N R RN 2,850,318 |eevviiiiiiiin Joernniiiniiiiin e i . 09/27/2030 . |4.B FE ....
USI INC USI INC-NY 1L TLC S+225
..LX2562-58-0 [09/27/30 .evvunniiiiiiiiiiieiiii e . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 14,607 |.....ooenens 14,607 |............ 14,575 |ooveeeennns AL T PR F B O O, fCS T AU F 30 O Y R AR 230 |. 09/27/2030 . |4.B FE ....
USI INC USI INC/NY 1L TLD S+225
.. LX2562-59-8 [ 11/23/29 . .ovvvviiiiiiiiii i . 01/01/2025 . | BANK OF AMERICA ....ooevvvvnnvrnnes fovnnneiicniniinnees foes 5,700,637 |........ 5,700,637 |........ 5,700,637 |........ LT (0[O 7 O N N N A N LS00 X 7/ R FOPR RN R . 11/23/2029 . |4.B FE ....
USI INC USI INC/NY 1L TLD S+225
.. LX2562-59-8 [ 11/23/29 . .oevvvniiiiiiiiiiieiii . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 14,252 |ooeene 14,252 |...oooeeeens L - R P O R R NN - O ) RN 214 |. 11/23/2029 . |4.B FE ....
MCAFEE CORP MCAFEE CORP TLB1 $+300
..LX2563-36-4 [03/01/29 ..eevvvniiiiiiiiiiiiiiiii e . 0170172025 . | J.P. MORGAN ...oevniiiiiiiiieeiins fonneieeiiiinnees oo [ s e oo [ e [ [ [ s i i 7,640 |. 03/01/2029 . |4.C FE ....
PERFORCE SOFTWARE INC PERFORCE SOFTWARE TL 1L
..LX2563-37-2 | S+475 07/02/29 ..ooovvvieeiiiiiis . 01/01/2025 . |UBS WARBURG CONVERTIBLES ....... |ocoeererrrrrrnnnnns foones 9,850,000 |...... 10,000,000 |........ 9,850,000 |........ LT 5T0 000 O O O N A SRR eI STV (V[0 R FOPRR RN R . 07/02/2029 . |4.C FE ....
IHEARTCOMMUNICATIONS INC IHEARTCOMMUNICATION
..LX2568-23-1 |TL $+577.5 05/01/29 .ovvvviieeens . 01/01/2025 . |BANK OF AMERICA .....ccvvvvnnvvnins Jovnnneiiiiiniinenes forneenens (2231 ) I U [P KRR R RN 14,993 | e 14,993 | e 14,993 | | (39,383) |....... (39,383) |..eeeennnnnn 61,763 |. 05/01/2029 . |5.A FE ....
IHEARTCOMMUNICATIONS INC IHEARTCOMMUNICATION
..LX2568-23-1 |TL $+577.5 05/01/29 .ovvvviieeens . 03/31/2025 . | Redemption 100.0000 .....c. foreeiiiiiiiiiiiiinn e 8,756 |[.ooevvvnnnns 8,756 |ieevvnnnnnns 8,787 | 8,785 |.vviiiiiiiiiins e, (72 P AR (72D F AR, L0 [T O O R AR 216 |. 05/01/2029 . |5.A FE ....
SPRINGS WINDOW FASHION SPRINGS WINDOW TLA2
..LX2568-48-8 | S+400 10/06/28 ....oovvviiiieieiiiiinnn . 01/02/2025 . | J.P. MORGAN ...oevvvvriiinininiins Jovneneeeriiiiinnees foonviiiiiiiis foviiiiiiis s o FC XNV R R R R F 31,030 [ooeiiiiiiiiiins e (31,037) |....... (31,037) |cevvveennns 41,003 |. 10/06/2028 . |2.A FE ....
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX2578-01-6 [S+325 08/06/31 wevveiiiiiiiiiiiiiinnnns . 02/12/2025 . | GOLDMAN SACHS ....oevvvnvviiiiinns Jovnnneeeeiiniinnes foenes 2,015,000 |........ 2,000,000 |........ 1,988,170 [oeevviiiniiiinnnns oo [ (1,407) [oooeriiiiiienns o (1,407) [oeeeiiiiiienns o 1,986,763 |oeveeviiiinns fonenns 28,237 |.ocounnn 28,237 |..ocevvennns 17,106 |. 08/06/2031 . [4.B FE ....
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX2578-01-6 [S+325 08/06/31 wevveiiiiiinieieiiinnnns . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 300,257 [ 300,257 |........... AL R RN RN LTI U RPN LTI R AR 300,257 . 08/06/2031 . |4.B FE ....
BASS PRO GROUP BASS PRO-GRT OUTDR TLB1 $+325
..LX2578-12-3 [01/20/32 ..evveniiiiiiiiiiieiiiii e . 03/31/2025 . | Redemption 100.0000 ....... ... 34,446 ... 34,446 ...34,288 |.... .. 34,446 |.. . 01/20/2032 . |4.A FE ..
..LX2579-21-2 | AMWINS AMWINS TL S+225 01/23/32 .... |. 03/31/2025 . Redemption 100.0000 ....... TR ISR 9,688 ....9,688 ....9,676 |.... ...9,688 |.. . 01/23/2032 . |4.A FE ..
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB
..LX2583-70-1 | S+275 08/19/30 veeeiiieeeeieie s . 03/31/2025 . | Redemption 100.0000 ...coen foereeeiniiieeeee et 8,641 |[....ooo..ee. 8,641 |t 8,360 |eeeennieieeiniins Jorrneereeennis erneeeeees 221 I O IO 21 I PO IO LT N OO FOPPPR FOUPTRRI ISP 59 . 08/19/2030 . [4.A FE ....
FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL TLB8
..LX2585-37-5 | S+275 09/15/31 s . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 15,996 [............ 15,996 |oeevennnnnns 15,956 |oevveeeeeeernnnies foeeeeeeieiies e L1V IO ISP, L1V IO IR 15,996 |evvvveiiiiienn oevemrniieieeens feerniiieeeeeen Jeeerreeeeeeeee 37 |. 09/15/2031 . |4.B FE ....
MADISON SAFETY & FLOW MADISON SAFETY&FLOW TLB
..LX2596-96-8 |S+275 09/26/31 ..o . 03/31/2025 . | Redemption 100.0000 ...covn foereeeiiiieeeeee el 7,377 feeeeeeenennns 7817 eeeeeiaaees 7,322 [eeeeeeiiiiieeeeen e e LI PO ISP, LSS PO ISP T PO IO AT TR . 09/26/2031 . |4.B FE ....
TELESAT CANADA TELESAT CANADA TLB $+275
L LX1842-12-4 [ 12/07/26 ..o . 01/01/2025 . |Various ....oeeeeeveuereeemnnninnees Jovnieeeeeeemniiinees feeeeeeeennnns (350) |-vvnnnereemmmnnnnee forneeeeemmninneeeen foeeeeeiiieeeeeiies e s 5,012 |oeeeeiiiiiiiiis s 5,012 |oeeriiiiiiiiiis e 5,012 |ooeeeiiiiiieee [ (5,362) |......... (5,362) |-evvnnnnnnn 170,253 |. 12/07/2026 . |6. FE .....
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX2151-33-5 [S+225 08/10/30 eeeeeeeeeeieeeeeeeennnn . 01/02/2025 . | Redemption 100.0000 ...ccen forreeiiiiieieeee e 9,066 |[....ccevnnnnn 9,066 |.coveuunnnnn 9,066 |.cevnnnnnnnn 9,066 |eevvreiiiiennn errnineeeeenns Jeerrniieeeeine e e e 9,066 |vveeeeeeennnns errneeeeernnes o e 157 |. 08/10/2030 . |3.C FE ....
TITAN ACQUISITION LTD HUSKY TITAN TLB S+450
..LX2256-49-8 [ 02/15/29 ...eeveiiiiiiieie e . 03/31/2025 . | Redemption 100.0000 ....cee feoreeeemiiiiieeiees e 25,000 fooeeeeenee 25,000 |...ccoennnnn 24,625 |............ 25,055 [ocoeiieeiiiiees foreeeeeinnns (£S5 PO ISR (£S5 PO ISR 25,000 eeeeeniieeeennn eerrrnieeeeenne Jeerneeeeeeeens e 549 |. 02/15/2029 . [4.C FE ....
WESTJET AIRLINES WESTJET AIRLINE 1L TL 31
..LX2257-02-5 [S$+325 02/14/31 oo . 03/31/2025 . |Redemption 100.0000 ....cev feoreeeeiiiiiieeeeen e 34,125 | 34,125 | 33,784 ..ot 33,501 [oeeeieiiiiiieeen Jeeeeeiins [s7 2 R ISR [s7 2 R IR B4125 [ oo e 647 |. 02/14/2031 . |3.C FE ....
AIR CANADA AIR CANADA TLB $+200
..1X2280-98-5 [08/14/31 oornuiiiieiiiiie e e e . 03/31/2025 . | Redemption 100.0000 ....oon fooriiiiiiniiiiiiiins foeeeennnns 25,875 |oiiieens 25,875 [.ioennnns 25,810 [.ocennnnnns 25,648 |..ooiiiiiiiiinn feeenninnnns 227 |eeeennninnnaeee foeeeennnnnns 227 |ieeennninnneeee foeeeennnnnns 25,875 [ooiiiiiiiiniee Lo L 822 |. 03/14/2031 . |3.A FE ....
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ROCKPOINT GAS STORAGE PA ROCKPOINT GAS TL 1L
..LX2445-65-4 | §+350 09/15/31 wevviiiiiiiiiiiiiiiiiiaans . 03/19/2025 . | Tax Free Exchange ................ |oeeevvvvvnnnnnnnnns fornnnns 9,726,463 |........ 9,896,907 |........ 9,797,938 |........ 9,773,705 [ovvvvvvinnnnnnn foreenn (47,282) |oeeeeeeeeeeeeees s [CYRZ7) ) RUUU RO 9,726,463 |.evvvvvriiininn fonnniiiiiiiis fo e 264,811 |. 09/15/2031 . |4.A FE ...
GREAT CANADIAN GAMING CO GREAT CANADIAN
..LX2505-97-7 [GAMING TLBS+475 11/01/29 .. . |- 01/21/2025 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 2,657,684 |........ 2,657,684 |........ 2,631,107 |........2,626,877 |......ooeeeeeees |oeeeennn 30,807 |ovveveiiiiniinns fornnnnnn 30,807 fouviiiiiiiiiiin oo 2,657,684 |.. . 11/01/2029 . (4.B FE ....
ROCKPOINT GAS STORAGE PA ROCKPOINT Gi
..LX2599-46-7 | $+300 09/18/31 oo . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 14,845 |..oooeeeees 14,845 |............ L Y N LT O N L O N L R N 36 [. 09/18/2031 . |4.A FE ....
ENTAIN HOLDINGS PLC ENTAIN HOLDING TLB4 $+250
..LX1963-80-5 |03/29/27 ....cooeiiiiiiiiiii . 03/28/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 33,098 |........... 33,008 [..ennnnnne 33,006 |............ 32,654 [ovviiiiiiiiii s L O O, L O N 33,008 [oooiiiiiiiiiiies e e e 554 |. 03/29/2027 .|3.C FE ....
COVIS PHARMA COVIS PHARMA 1L TL S+650
..LX2021-49-6 | 02/18/27 .oevvvvviiiiiiiiiiiiiiiiiieieeeee . 03/14/2025 . | BARCLAYS ....oevvvvvririiniiiiinnenns fervvvennnnininninnns fovnnnnn, 976,311 |........ 1,802,622 |........... 712,036 |........... N X O O O (SRR R RN 712,036 |oooeeeeiiiiienes oo 264,276 |....... 264,276 |..oooeeeeeeeee . 02/18/2027 . |6. FE .....
COVIS PHARMA COVIS PHARMA 1L TL S+650
..LX2021-49-6 | 02/18/27 ...ovvvvviiiiiiiiiiiiiiiiiieieeeee . 03/14/2025 . |No Broker ............coooeeeveeeeees fevnvnnnnnnnnnnninnns fonnnnnns L7 [V O A 826,310 |........... 826,310 |.oooeeeiiiiiiins e e feiiiiinn Lo L [ O P N . 02/18/2027 . |6. FE .....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350
. LX2026-52-1 |02/26/29 .....ccooviiiiiiiiiii . 01/17/2025 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 1,384,173 |........ 1,384,173 |........ 1,376,812 |........ 1,365,332 [oevvvviiiiiiinns ferninnns P27y N U AN 28,84 | e T T O S N 16,345 |. 02/26/2029 . (4.B FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350
. LX2026-52-1 |02/26/29 .....ccooeviieiiiiiii . 01/17/2025 . | Tax Free Exchange ................ |oeeeveveinnnnnnnnns founne 13,917,810 |[....... 14,230,674 |....... 14,154,988 |....... 13,934,158 [oovvvviiiiiiin foeenn (16,349) |.cooeeeeeeeeeees s (16,349) |.oooeeeeeeeeeees s BT A O O R N 168,042 |. 02/26/2029 . (4.B FE ....
FORMULA ONE FORMULA ONE-DELTA2 DDTL $+200
.. LX2457-34-4 109/10/31 ..oovviiiiiiiiiiiiiiiiieeeeee . 01/01/2025 . | GOLDMAN SACHS ......ccevvvvviiinens fevvvrnrninnnnininnns fonnnns 2,166,667 |........ 2,166,667 |........ 2,166,667 |........ 8 L P R (SRR R 2,166,667 |.ooooveeeeininns feeviieiiiiiinens [ [, . 09/10/2031 . 3.A FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+325
..LX2674-16-3 |01/14/32 \ovvvvveiiiiiiiiiiiiiiiiiiieeee . 03/31/2025 . | Redemption 100.0000 ....evn fooviiiiiiiiiiiiiiies foeeenn 35,577 oo 35,577 fceennnnnn 34,795 [ovvvvvvvnnnnniiinns fovviiiiiiiiiiins o 782 foovviviiiiiiiins foveeiiiinn 782 foovviiiiiiiiiins fooeeiiiinn 35,577 foveiiiiiiiiiies e e eviviiiiiiiens 545 |. 01/14/2032 . |4.B FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 450,444,613 457,583,254 452,846,021 434,995,826 307 365,273 365,580 453,165,673 (2,721,062) | (2,721,062) 5,780,904 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,179,073,576 1,196,753, 149 1,186,749, 646 1,148,089,242 307 678,390 678,697 1,674,238 1,183,419,553 (201,897)|  (4,691,402)| (4,893,299) 20,253,486 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 1,179,073,576 1,196,753, 149 1,186,749, 646 1,148,089,242 307 678,390 678,697 1,674,238 1,183,419,553 (201,897)|  (4,691,402)| (4,893,299) 20,253,486 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,179,073,576 1,196,753, 149 1,186,749, 646 1,148,089,242 307 678,390 678,697 1,674,238 1,183,419,553 (201,897)|  (4,691,402)| (4,893,299) 20,253,486 XXX XXX
GOVERNMENT NATIONAL MORTGAGE A 6% Due |
..36207E-NA-8 | 12/15/2033 Mo-1  6.000% 12/15/33 ............. . 03/01/2025 . |Paydown ......ooeveeiiiiiiiiiiiiiiees fovviiiiiiiiiiiiiiies foiiiiinin, 4,583 |iiieeenes 4,583 [.ocoeunnnns 4,809 |.vunnnnnns 4,679 |vviiiiiiiiiins feeiiiinnns (96) |evvvnniiiiinns ovunnnees (96) [oevvvvnnnnnnnnns fooveiiiiinnn 4,583 | e e o, 46 |. 12/15/2033 . |1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 4,583 4,583 4,809 4,679 (96) (96) 4,583 46 XXX XXX
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L. 31283H-08-1 | 02/01/32 wovveviiiiiiiiiii . 03/01/2025 . |Paydown ........cooeeeiiiiiiininniins fonnniiiiiiiiiiiinns foiiiiiii, 495 [, 495 [oeiiiiiiiinnns 518 |ovveiiiiiiiies 508 |ovvviiiiiiiiiins ferniiininnns [EC) ) PO AR (13) ferrvvnrniniiinns foeeiiiis L P S RN 7 . 02/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1  6.500%
.. 312870-7G-0 | 04/01/32 oovvviiiiiiiiiiiii . 03/01/2025 . |Paydoun ........ocoeeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, 855 [i.iiiiiiiiinnns 855 |iiiiiiiiinnns 11 L1 O N ([0 SRR RN [ O T P S N 9 |. 04/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500°
. 31287U-AX-0 | 06/01/32 evvvvvviiiiiiiiiiiiiiiiiiieeeeceeeeees . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 36,477 |ovvrnnnnnnn 36,477 [ooennnnnnnn 38,210 [..ccevvennns 37,104 oo | ({720 1 PO R ({720} S RSN B O P SR N 240 |. 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500°
. 31287U-M=5 | 06/01/32 v . 03/01/2025 . |Paydoun ........ocoeeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, 850 |....ooeeeeinn 850 ... L1¢TU R 862 |oivvvriiiiiiiins ferniiiiinnns (G123 P AR (12) ferrvnniiniiiinn foeriiis o STU R R N R A 11 . 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500°
L 31287U-IN=3 | 06/01/32 v . 03/01/2025 . |Paydoun .........coeeeiiiiiiiiinniins feniniiiiiiiiiiiiins foiiiiii, 1,282 [oeiinnnnne 1,282 |oeeeiinnns 1,343 | LIV I PO AN ([ 1) FR AR () SRR RN L7 U N (SRR N 16 |. 06/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
.. 31288J-2U-3 | 04/01/33 oooiiiiiiiii . 03/01/2025 . |Paydoun ........cooeeeiiiiiiininniins foniiiiiiiiiiiiiinns feiiiiiii, 908 |......eeeeeennn [10: ) 949 |l (772 R R [EC) ) PO AR (13) ferrvvnrniniiinns foeeiiiis L0120 R N R A 10 |. 04/01/2033 . |1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1  7.000%
..3128M6-RR-1 109/01/38 ... . 03/01/2025 . | Paydoun ... . 09/01/2038 . [1.A ........
FREDDIE MAC
L 31202H-PI-7 (01701732 v . 03/01/2025 . |Paydoun ........cooeeiiiiiiiiiiniiins foneiiiiiiiiiiiiiins foiiii, 17 2 L P L[V O L P 2 N 1 O S N 11.01/01/2032 . |[1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
..31292K-6A-0 | 12/01/40 ... . 03/01/2025 . | Paydoun ... . 12/01/2040 . [1.A ........
FREDDIE MAC 4
.. 312943-WG-4 [11/01/40 ..ooviiiiiniiiiiiiiiiin e . 03/01/2025 . |Paydown .....oovvvveeeeeieeeeeieieees fovevvnnniinnnninnns foeeiiennnnn 1,517 i 1597 i 1,520 o 10519 o e (@) e e ) foiiiiiiis e 10517 e e e i, 10 |. 11/01/2040 . |1.A ........
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FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31296R-H8-4 [6.500% 12/01/33 ..eevvvriiiiiiiiiiiiiiiiiieeeeees . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 2,446 | 2,446 |............. 2,526 [..ccccvnnnnnn PA7E T R R (0] P (0] P A, T L I R R R AN 27 | 12/01/2033 . |1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1 ~ 6.500%
..312968-YF-7 |01/01/34 ... .. |- 03/01/2025 . | Paydown ... . 01/01/2034 . |1.A ........
FREDDIE MAC X .500¢%
. 31208M-7F-8 [ 05/01/31 ovveeiiiiiiiiiiiiiiii e . 03/01/2025 . |Paydonn ...ccvvunniveiiiiniiiiiiiiins ferineeeiiiiies feeeeeeiinans R N 346 |.ooiiiiiiins 362 |ooiiiiiiins B N (3 PO RN (3 PO RN L R O RN 4 1. 05/01/2031 . |1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
L.313637-FB-1 [03/01/28 ovvvviiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans 408 foeeiiiiiiiinnns 408 |....ooevnnnnnnns 408 |....oovvnnnnnnne . O O R N 0 O O N 5 |. 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
.. 3136A0-SE-8 [08/25/26 ....evvviiiiiiiiiiiiii . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 47,002 foeereeenns 47,002 |...ccovnnnns 47,884 |............ Y17 T R R (7)) P AR (7)) P A L 072 R RN 265 |. 08/25/2026 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1 ~ 7.000%
L 31371G-2Y-5 [08/01/28 ..eviiiiiiieeiiii e . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiiiiiiiinnn ferieneeeriniineees [ 2,310 [oeeirinnns 2,310 | 2,441 [l 7o I R R (i) AR AR (i) AR AR P2 1 [V R R R RN 27 |. 08/01/2028 . |1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1 ~ 7.000%
L 31371G-4T-4 [09/01/28 ovvvniiiiiiiiiiiiiiie e . 03/01/2025 . |Paydonn ...ccvvunniveiiiiniiiiiiiiins ferineeeiiiiies feeeeeeiinans A VA 27 | 22 B 22 O N (<) ) PO RN (<)1) PO FRRN 2 N N 3 [. 09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
L31371H-BY=3 [10/01/28 wevniiiiec . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 3,034 [eeiiiiine 3,034 [.....ooeeens 3,205 [..oevernnnnnn 3,062 |.oeevviiiiiiiins e (2711 P AR (.71 F F . FC 02 O R R RN 27 |.10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L137H-D9-6 [ 12/01/28 v . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,325 [ooiiiinnnns 1,325 [ooiiiininnns 1,400 |oeeeinnnns 1,82 | | [0 ) ST AR [0 ) (S N LIS 75T RN EO R R RN 18 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L3TH-F2-9 [12/01/28 v . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 156 |oooieiiiinns LI T L [CIS T A L2 PO R [ PO RN () PO AN L O N R 2 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1 ~ 7.000%
LIBTAHHL-E (02701729 i . 03/01/2025 . |Paydomn ...ccvuuniriiiiiiniieiiinnn feinneeeiniiees o (37 PO [ (SIS [ PO AN [ PO RN [ P FN 7 O O RN 1 [.02/01/2029 . [1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3137THKX-5 [03/01729 v . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,089 [ooiiiiennnns 1,030 | 1,008 |oeeiiinnnns 1,064 [ooveviiiiieiiinn feniiiiinnns (725 P AR (725 P AR, L1 O R N 12 . 03/01/2029 . |1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L31371H-PB-8 [06/01/29 covvveiiiiiiie . 03/01/2025 . |Paydomn ...ceevueniiiiiiiniiiniiiins ferineeeeiiies feeeeeeeiinan 124 [oeeiiiiiiinnnns 124 i 131 | 127 foeiiiis o (72 PO RN (72 PO FRRN L O N 1. 05/01/2029 . [1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1  7.500%
L31371H-YB-8 [ 10/01/29 v . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 181 [ L3 PO 191 | LS PO A (3 PO RN (3 PO RN L Y N N A 2 |. 10/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1  7.500%
L 31371K-BU-4 [ 09701731 v . 03/01/2025 . |Paydomn ...cevuunvviiiiiniiiiiiiiinnn foreeneeeiiiiiees [ [T (-7 (N PO [CIS PO AN (72 PO RN (21 PO FRN O N N 1. 0970172031 . [1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
L3137IK-NI-6 [ 04701732 v . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 1,912 [nens 1,912 | 2,047 | LT P N (i) AR AR (i) AR AR LS5 /5 R FO R R RN 24 . 04/01/2032 . [1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 evveeiiiiiiiiieeiii . 03/01/2025 . |Paydomn ...cevuuniieiiiiiiniiiiiiinn fereneeeeiniieees [ 3,836 [.ooerrrnnn 3,836 |eevunnins 3,9% [....covunnns 3,88 | e ({579 P R (57 P R, R U KRR F R RN 52 |. 06/01/2032 . [1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1 ~ 7.000%
L 31371K-R4-5 [08/01/32 evveniiiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan L4 T 478 oo 499 [ooiiiiiiiiinnns L N [(5) ) PO RN [£5) ) P FR N £ O O O N 6 |. 08/01/2032 . |1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 31384I-K5-8 [ 05/01/31 wevveniiiiiiiiiiiecii e . 03/01/2025 . |Paydonn ...ccvvueniriiiiiniiiiiiiiins feerineeeiiiies feeeeeeeiinans 4 [V A 4 [V R 210 | 2 O O R N 4 [ ) O N 3 [. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L138BH-XF-4 [ 11701731 e . 03/01/2025 . |Paydomn ...ccvuuniiiiiniiiiiiiiinnn ferinneeeeniiees o P4 I PO 2 | 2 R 7 O N [ PO RN [ P FN 4 1 S S R R . 11/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31387X-2G-9 |09/01/31 ... . 03/01/2025 . | Paydown ... . 09/01/2031 . |1.A ........
FANNIE MAE 8" .000¢%
L 31387X-GX-7 [ 08/01/31 v . 03/01/2025 . |Paydomn ...ccvvunvieriiininiiiiiinnn fovieeeeeeiinnnes [ 2,962 [ 2,962 i s 2,963 s 2,962 [ e e [ [ [0 2,962 e i i 40 |. 08/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31388J-W9-2 |09/01/31 ... . 03/01/2025 . | Paydown ... . 09/01/2031 . |1.A ........
FANNIE MAE .000¢%
L 3138A1-d3-6 [ 12/01/40 evveniiiiiiiiiiii . 03/01/2025 . |Paydomn .....euunvviriiininniniiiinnn Jovvenneeeeiiiinenes fooneennnnd8,7900 [ 6,790 i 7,239 | 7,070 [ e (280) [ et (280) [ [ 8,790 e i e e 45 . 12/01/2040 . [1.A ........
FANNIE MAE 3 1/2% Due 2/1/2042 Mo-1
..3138E6-VW-3 |02/01/42 ... . 03/01/2025 . | Paydown ... . 02/01/2042 . |1.A ........
FANNIE MAE X .
..3138E9-D9-8 [07/01/42 .uvvvviiiiiiiniiiiiiiiiiiiiiiiii s . 03/01/2025 . |Paydomn ....ceeeiiiiiiininniiiiiinns Jovnennnnneinnnnnnnns fooneeeennnn 1,962 i 1,962 | 1,993 i 1981 e e (I8) o e (I8) o o 1,962 | i i i, 11 ). 07/01/2042 . |1.A ........
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FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
L 313BE-TK-4 [08/01/42 ovveeiiiiiiiieeci e . 03/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiinns ferrineeereiiieees [ 4,400 [o..oeennnne 4,400 |.ooeeennnnns 4,469 |............. 70T R R (1) P AR (1)) F AR, L[ N RN 30 |. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1
..3138LU-VL-6 |07/01/42 ... . 03/01/2025 . | Paydown ... L 1,131 114 1,131 . 07/01/2042 . |1.A ........
FANNIE MAE X .
L 313BLI-DV-0 [07/01/42 wevveeiiiiiiieiieiii e . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 1,961 [neens 1,951 | 1,982 | LI ZLC I PO AR (222 P AR (22 F AR LS5 ) RPN ) N 8 |. 07/01/2042 . |1.A ........
FANNIE MAE 4% Due 8/1/2042 Mo-1 ~ 4.000%
..3138M5-3B-3 [08/01/42 ..eevvriiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans T2 foeeeiiiiiiinnnns 720 |ooiiiiiiins 768 |oveeeeiiiinnnnns LU PO AN [0 PR AR [0 PP AN {0 O N R N 5 |. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 11/1/2042 Mo-1  3.500%
L 3138MI-PP-0 [ 11/01/42 evveeiiviiie i . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiniiniiinns ferineeeriiiiees [ 3,619 [oeeiiine 3,619 s 3,675 |oeveeinnnns RT3 R R (i) PR AR [R<I5) 1 AR AR [P [ R R R RN 21 | 11/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1 ~ 3.500%
L313BML-BA-5 [ 12/01/42 covveeeiiiiii . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 5,25 |.oieiiin 5,225 [oiiiiiinnnns 5,306 |.eevuunnnnns LJ02: 3 R R (515D 1) PR AR [5IcD ) A A LS/ T O Y R 31 | 12/01/2042 . |1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1 ~ 3.000%
L 3138W7-58-9 [04/01/43 ovvveniiiiiiii i . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiiniiiinns feriineeeriiiiees o 5115 [eeiiiinne 5116 | 4,983 |....ccovnnnnn L NV[07J0 EO F LUK T RN LK O [N [ T R KPR F R RN 25 |. 04/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 313BW7-NI-0 [06/01/43 evveiiiiiiie e . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans LT T N oL I 956 |..iiviirninnns L T A [EC) ) PO AR (1)) PR AN L R O RN 5 |. 06/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
LO13BWA-RV-1 [ 12701743 v . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiieiiiinns fereneeeriniiees o 2,665 [.coeoieen. 2,665 |.ieenens 2,706 |eeevennnnnns 2,691 | e, (25 P AR (P25 PR AR P11 R R R RN 16 | 12/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2044 Mo-1  3.500%
L. 3138IB-3A-1 [06/01/44 ..eevviiiiiiiiiiiiii . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 2,403 [ooeeiiinne 2,403 |.........ee.. 2,444 |............. PR R R (i) PR AR [R<I5) 1 AR AR 1V R R A AN 14 . 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
. 3138WD-BH-3 [10/01/44 .evvviiiiiiiiiiiii . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn fereneeereniieees o 3,067 [ooiiiiinnnnns 3,067 |ieeernnnnns 3,264 |.....coennnnn K72 I R RN (172 1 PO R (172 1 PO RN T A O O N A 20 |. 10/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
.. 3138ID-Y8-8 [01/01/45 ..eevviiiiiiiiiiiiiiie . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 2,948 oo T I 2,879 | 2,890 i v 51 O O, 52  R F L R R R AN 18 |. 0170172045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
..3138UD-Y9-6 [01/01/45 ..evvviiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiieiiiinns ferineeereiiiees o 4,148 | 4,148 |.eens 4,05 |iiiiiinnnns 4,065 |oveveiiiiiiiinn v LT R LT R F L T N RN 16 |. 0170172045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [05/01/45 oevvvniiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiiiiiiiinnn ferieneeeriniineees [ 2,400 [o.coerenne 2,400 |.enns 2,338 [ooiiiinnnns 2,349 [ [ £ I O O, [ P F R V[V R R R RN 12 . 05/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 9/1/2045 Mo-1  3.500%
. 3138IF-LC-8 [09/01/45 .evvvniiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 4,355 | 4,355 [ooiiiiiinnnns 4,535 [ooiviinnnnns 4498 [ e QLX) F (LX) U R, L T R Y R 26 |. 09/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2043 Mo-1  3.500%
L. 3138X0-ZA-9 [07/01/43 evveeiiiiiiiiii i . 03/01/2025 . |Paydomn .....vuunviiiiiiiiiiiiiiinnn forieneeeriniineees [ 3,476 |oeeerenne 3,476 |oeevennnnnns 3,530 [..ooevinnnnns 3,514 [ oo (2711 PR AR (1)) FR AR, [P YL I U KPR R RN 21 . 07/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2043 Mo-1 ~ 3.500%
L.3138X2-T9-5 [08/01/43 .oevvniiiiiiiiiiiiiiie s . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 1,839 [ooiiiiinnnns 1,830 | 1,870 [ooeeveinnnnns LI 72 PO (222 P AR (22 F AR LRI R RN FO ) R AN 11 . 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1  3.000%
.. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 800 fooeiiiiiininnns 800 |oiereriiiiinnns T79 |oeeiiiiiis LS U R, LT PO AN LT PO FR N 00 O O N 4 1. 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
L313BXHAMC-2 [ 12701743 v . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiinns feriineeeriniiees [ 3,135 [ 3,135 [iiiiiiinnns 3,183 | FC T L O [0 D) PR AR (VD) FRR AR FC I £ R R R AN 18 | 12/01/2043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1 ~ 3.000%
L.3138Y2-30-0 [ 11/01/44 oveeniiiii . 03/01/2025 . |Paydonn ...ccvvunniveiiiiniiiiiiiiins ferineeeiiiiies feeeeeeiinans 178 | 178 oo VL3 P V£ T PO F [T PO RN LT PO RN LT P AR R R 1 [ 1170172044 . [1.A ........
FANNIE MAE 3% Due 2/1/2045 Mo-1 ~ 3.000%
..3138Y5-YH-3 |02/01/45 ... . 03/01/2025 . | Paydown ... . 02/01/2045 . |1.A ........
FANNIE MAE .000¢%
3138Y9-EJ-3 [09/01/44 .ovvenniiiiiiiiiiiii . 03/01/2025 . |Paydomn .....evunvviriiininiieiiinnn Jovieneeeeiiiiineees [ 8,223 6,223 | 8,076 | 6,111 [ e T [ [ T [ [ 8,228 e i i [ 31 |. 09/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
..3138YD-DQ-9 |01/01/45 ... . 03/01/2025 . | Paydown ... . 0170172045 . |1.A ........
FANNIE MAE .
L313BYF-AZ-7 [ 01/01/45 weveeiiiiiie . 03/01/2025 . |Paydomn .....evunvviriiininniieiiinnn Jovinneeeeiininenes o 12,334 12,334 112,042 012,092 [ e 281 s [ 28 [ [ 12,334 e s i [ 49 [. 01/01/2045 . [1.A ........
FANNIE MAE 4% Due 2/1/2045 Mo-1 ~ 4.000%
..3138YF-GV-0 |02/01/45 ... . 03/01/2025 . | Paydown ... . 02/01/2045 . |1.A ........
FANNIE MAE .
L. 3138YN-PE-1 [07/01/45 ovvvniiiiiiiiiiiiiiiiiiiie s . 03/01/2025 . |Paydomn ...eevuuiiiiiiiiiiiiiiiiins Joviinniiniiiiinneens foreeeiiinnns 3,972 |oeeiiiiins 3,972 [oiiiiinnnns 3,879 |ivvennnnnns 3,896 |.iiiiiiiiiinn oevniininnes Y (T O TTTTOOTITIN (T O U 3,972 v ovvviiiiiiniis v fovvieiiiininiens 15 ). 07/01/2045 . |1.A ........
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Year's Book/ | Exchange Book/ Interest/ Modifier
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FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L. 3138YP-AY-8 [05/01/45 ..evvvviiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ...cevuuniiiiiiiiiiiiiiiiinn ferieeeriniieees o 70 L VA 417 | 4,011 | V<7 R R LIS R . LIS R F R L O N A 13 |. 05/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YS-BR-6 |08/01/45 ... . 03/01/2025 . | Paydown ... ....5,119 5,017 ... .5,119 .. . 08/01/2045 . |1.A ........
FANNIE MAE .000¢%
..3138YT-40-4 [09/01/45 .oevvvniiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ....evuunieiiiiiiiieiiiinns forieneeeeeniiees [ 2,180 [oooiiiiinnnns 2,180 |iieeinnnnns P < I K R AR LY O O, LY/ PO F 0 O N A 11 . 09/01/2045 . |1.A ........
FANNIE MAE 3%
L313BYV-ZN-2 [07/01/45 wovveniiiiiiinieiii . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,602 [ooiiiiinnnns 1,692 |oeeeennns 1,648 |oveennne 1,658 |oeeveeiiiiiiinns foreeieeiiinnns B O O, FCC T R FR 172 O ) ) N 9 [. 07/01/2045 . |1.A ........
FANNIE MAE 3%
. 3138YX-4Z-5 [09/01/45 .evveniiiiiiiinii . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,431 [oonenns 1,431 | 1,304 |..ooenenens 1,402 |ovviiiiiiiiies o 2 I R 2 I R F L5 R RO R N 7 |.09/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YX-RQ-0 [09/01/45 .evvvvniiiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 8,294 ..o 8,204 [.........eee. 8,079 |evvennnns L (01 P E L2 O RN L2 O (RN L2 - R R R RN 30 |. 09/01/2045 . |1.A ........
FANNIE MAE 3%
L. 3138YX-Y6-6 [09/01/45 ..evvvniiiiiiiiiieii . 03/01/2025 . |Paydonn ...ccvvunniveiiiiniiiiiiiiins ferineeeiiiiies feeeeeeiinans o N [ N O o7 T L7 R RN LI O R LI O LS5 R O RN 5 [. 09/01/2045 . |1.A ........
FANNIE MAE 7% Due 2/1/2032 Mo-1  7.000%
..31390A-G4-6 [ 02/01/32 evvveniiiiiiiiiieeiii e . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans JE (I 790 |ooiiiiiiinnns 835 | L1 O N (G123 P AR (129 PP FRRN £V O O O N 9 |[. 02/01/2032 . |1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1
. 31302F-4F-1 5.500% 12/25/32 ..oovvviiiiiiiiii e . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 17,314 |..........ee 17,314 s 19,497 |oeeeennnnns 18,224 |ooveviiiiiiiiies e [ES (1)) PR R [ES (1) ) PO A L2 L R AR R AR 161 |. 12/25/2032 . |1.B FE ....
FANNIE MAE SERIES 201146 CLASS B 3.000%
.. 313978-G2-4 [ 05/25/26 ...oevvvnniiiiiiiiii i . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 23,692 |oeennns 23,692 [.......o.. 23,689 |............ 23,689 |..eiiiiiiiiiiinn e L R AN L3 PO A 23,692 [oooiiiiiiiiiinns oo e e 118 [. 05/25/2026 . [1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%
..31407J-DD-1 [09/01/36 .evvvvriiiiiiiiiiiiiiiie e . 03/01/2025 . | Paydoun . 09/01/2036 . |1.A ........
FANNIE MAE 5 1/2% Due 11/1/2035 Mo-1 ~ 5.500%
. 31407S-EK-4 [ 11/01/35 wovveniiiiiiiiiiiciii . 03/01/2025 . | Paydoun . 1170172035 . |1.A ........
FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%
.. 31408H-PN-9 [01/01/36 ..evviiviiiiiiiiiiii e . 03/01/2025 . | Paydoun . 01/01/2036 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
. 3140E1-BU-6 [09/01/45 .ovvvnriiiiiiiiiiiiiiii e . 03/01/2025 . | Paydown ... . 09/01/2045 . |1.A ........
..3140GY-GZ-6 |FANNIE MAE POOL BH9215  3.500% 01/01/48 .... |. 03/01/2025 . |Paydoun ... . 01/01/2048 . |1.A ........
..3140H7-29-1 |FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |. 03/01/2025 . |Paydoun ... . 02/01/2048 . |1.A ........
..3140HB-GA-0 [FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |. 03/01/2025 . |Paydoun . . 05/01/2033 . |1.A .
..314008-3U-7 |FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |. 03/01/2025 . |Paydoun ... . 05/01/2048 . |1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%
L31A1G-JU-T7 [ 12701736 v . 03/01/2025 . | Paydoun . 12/01/2036 . |1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1  6.500%
.. 31413D-85-7 [08/01/37 evviiiiiiiiiiiiiiie e . 03/01/2025 . | Paydoun . 08/01/2037 . |1.A ........
FANNIE MAE 6% Due 8/1/2037 Mo-1  6.000%
L3TABL-LL-T [08/01/37 e . 03/01/2025 . | Paydoun . 08/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1  6.500%
L31AA3T-TO-3 [ 11/01/37 e . 03/01/2025 . | Paydoun . 11/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 2/1/2038 Mo-1  6.500%
..31414P-U3-1 |02/01/38 ... . 03/01/2025 . | Paydown ... . 02/01/2038 . |1.A ........
FANNIE MAE .
. 31414R-CN-3 [03/01/38 evvvniiiiiiiiiiiiiiie e . 03/01/2025 . | Paydoun . 03/01/2038 . |1.A ........
FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%
.. 31414R-PN-9 | 04/01/38 ... . 03/01/2025 . | Paydown ... . 04/01/2038 . |1.A ........
FANNIE MAE .
L 31416V-RO-7 [ 11701738 e . 03/01/2025 . | Paydoun . 11/01/2038 . |1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1
..31417B-NC-7 |04/01/42 ... . 03/01/2025 . | Paydown ... . 04/01/2042 . |1.A ........
FANNIE MAE .
CSTHTE-NMS-7 [O1/01/43 wuvveiiiiiiiiiiiiii s . 03/01/2025 . | Paydoun . 01/01/2043 . |1.A ........
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FANNIE MAE 3% Due 2/1/2043 Mo-1 ~ 3.000%
L3IAATE-NR-5 [ 02/01743 v . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans F2< T P 7 T Y (17 3 FN (7 PO RN 7 O PR [ O 2T U AU R RN 4 {. 02/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1
..31417G-T5-5 |06/01/43 ... . 03/01/2025 . | Paydown ... . 06/01/2043 . |1.A ........
FANNIE MAE X .
L 3141BA-XY=9 [09/01/43 ovvveiiiiiii . 03/01/2025 . | Paydoun . 09/01/2043 . |1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1 ~ 3.000%
..31418B-V5-2 [10/01/45 .oevvviiiiiiiiiiiiiii . 03/01/2025 . | Paydoun . 1070172045 . |1.A ........
..31418C-HT-4 |FANNIE MAE POOL MA2941  3.500% 03/01/32 .... |. 03/01/2025 . |Paydoun ... . 03/01/2032 . |1.
..31418C-RC-0 [FANNIE MAE POOL MA3182  3.500% 11/01/47 .... |. 03/01/2025 . |Paydoun . . 11/01/2047 . |1.
..31418C-U7-7 [FANNIE MAE POOL MA3305  3.500% 03/01/48 .... |. 03/01/2025 . |Paydoun . . 03/01/2048 . |1.
..31418C-U8-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 .... |. 03/01/2025 . |Paydoun ... . 03/01/2048 . |1.
..31418C-12-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |. 03/01/2025 . | Paydoun . 05/01/2033 . |1.
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 582,806 582,806 590,503 (7,698) 582,806 3,741 XXX XXX
FANNIEMAE-ACES SERIES 2018M1 CLASS A2 |
L 3136AY-7L-1 [2.988% 12/25/27 ..ievvvvvniiiiiiiiiiiiiiiiiis . 03/01/2025 . |Paydomn ...eevuuiiiiiiiiiiiiiiiiins Joviineiiniiiiiniens foreeeiiinnns 8,541 |.oooiiiins 8,541 |..ooo......8,163 |oiiiiiiiinns 8,32 [ [ 149 |oviiiiiiins o 149 i o, 8,541 i ovviiniiniiis o v 49 |. 12/25/2027 . [1.A ........
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 8,541 8,541 8,392 149 8,541 49 XXX XXX
AMAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 |5.500% 10/25/33 ...eevveneeeeeeneneeeeeeenie s . 03/01/2025 . |Paydomn oeevveuneeeeennnieeeeeennnn foreeeeeeeenieeeeee fereeeeeinaan 1,188 |oeeeeennnnes 1,188 [ooeeiieeennn 1,257 [, L2 T PO IR (27) |eeeeemeeeeeeenne eemneeeeee (27) e e 1,188 [ [ oo e 11 |. 10/25/2033 . |1.A FM .
Angel Oak Mortgage Trust SERIES 20225 CLASS
..03464H-AA-3 | A1 4.500% 05/25/67 ....ccceeevemueeeeenninaens . 03/01/2025 . |Paydomn .cevvuuneeeeennnieeeeeennnn feeeeeeeeniieeeee feeeeee. 198,184 [l 198,184 | 191,217 | 191,286 [ e 6,898 [ [ 6,898 [ e 198,184 |vveeeeieiiiis eeeeieeeeenees o e 1,452 |. 05/25/2067 . |1.A FE .
Angel Oak Mortgage Trust SERIES 20222 CLASS
..03464P-AA-5 | A1 3.353% 01/25/67 eeeeeeeeeeeeeeeeeeeins . 03/01/2025 . |Paydomn ..cevuuneeeeeennieeeeeennnn Joneeeeeeeniieeeee feeeeeeen.. 86,940 [ooooiilll...86,940 | 77,974 | 78,450 [ 8,490 [ 8,490 [ e 86,940 |evvviiiiiiiinns Jeerrniieeeeenne eeereeeeeeens e 475 |. 01/25/2067 . |1.A ........
Angel Oak Mortgage Trust SERIES 20223 CLASS
..03464T-AA-7 |A1  4.000% 01/25/67 ....cevvenneeeeeennnaaeaennes . 03/01/2025 . | Paydoun . 01/25/2067 . |1.A ........
Angel Oak Mortgage Trust SERIES 20216 CLASS
..03465J-AA-8 | A1  1.458% 09/25/66 .. ... |- 03/01/2025 . [Paydown ... . 09/25/2066 . |1.A ........
Angel Oak Mortgage Trust SERIES 20224 CLASS
..03465K-AA-5 | A1 4.650% 05/25/67 ......ceeememneeeeenninaens . 03/01/2025 . |Paydomn .ccevuueeeeeeenniieeeeennnn feneeeeeeenieeeeee feeeeeeen 95,897 095,397 | 90,657 |einniiiin90,938 [ [ 40459 [ e 40459 [ e 95,397 [oeeeeeeiiiiieee oo e s 760 |. 05/25/2067 . |1.A FE .
Angel Oak Mortgage Trust SERIES 20241 CLASS
..03465X-AA-7 [A1  5.210% 08/25/68 .... ... |- 03/01/2025 . | Paydoun ... . 08/25/2068 . |1.A FE ....
Argent Securities Inc SER
..040104-FII-6 |5.780% 02/25/34 ...cevvveeeeeeieeeeeeeeee e . 03/25/2025 . |Paydomn ...cevuueeeeeennnieeeeeennnn feneeeeeenieeeee feeeeeeenn 73,548 [ 73,548 | 72,376 | 72,598 [ [ 950 [ e 950 [ e 73,548 oo oo s e 371 |. 02/25/2034 . |1.A FM ....
Asset Backed Funding Certifica SERIES
..04542B-KC-5 | 20040PT5 CLASS M1 6.085% 03/25/34 ... . |- 03/27/2025 . | Paydown ... . 03/25/2034 . |[1.A FM ...
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.809% 11/25/33 ..eeereeeeeeeieeee s . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn foeneeeeeeeeneees feeeeeeeens 10,766 |oeeeeennnnen 10,766 |............10,241 |............ 10,442 |oeeeeiiiiiiiis e 325 |oeeeieiiiieeeee feeeeeeeen 325 | eeees 10,766 [oeeeeeeneeeee oo oo et 104 |. 11/25/2033 . |[1.A FM ...
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.809% 11/25/33 ..eeereeeeeeeieeee s . 03/01/2025 . |Paydomn ocevveuneeeeenniieeeeeennnn fereeeeeeeenieeeeee fereeeeeennan 3,054 [oceeieenne 3,054 |............3,039 [............ 3,040 |eeeriiiiiieiin e L L3 PO FOUUUPP I S ISR AT 3,054 |oeeeeiiiiieeees Joeeeemniineeee eeeerieeeees e 29 |. 11/25/2033 . [1.G FM ....
Banc of America Funding Corpor 5.89140% Due
..05950D-AD-2 |6/20/2036 Mo-1  6.026% 06/20/36 .............. . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn e eeeeneees feeeeeeeens 36,958 |.eeeuenns 37,118 |............ 35,262 |............ 35,613 |ooeeeeiiiiiieee foeeeeennnn 1,499 |oveeiiieiiis e 1,499 | e 37,12 | s (154) |eveneeeee (154) | 314 |. 06/20/2036 . |1.A FM ...
BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo-1
..05951U-AE-1 [5.834% 10/25/36 ...cevvvmneeeeinnnieeeeeenieees . 03/01/2025 . |Paydomn .cevvuuneeeeennnieeeeeennnn forneeeeeennieeeeee fereeeeeenaas 7,902 |oiieieeene 9,421 [ooeeiieeetl 7,756 [ 8,078 [ooeeeeeeeniiies e 1127 [ ol 1127 o s 9,205 |oeeeeeniiiineeen feeeeenne (1,308) |-veeeeee (1,308) feveeeeeeeennnns 73 |. 10/25/2036 . |1.A FM ....
Banc of America Funding Corpor Adj % Due
..06051G-DM-8 |5/25/2035 Mo-1  5.702% 05/25/35 ............... . 03/01/2025 . |Paydomn oeevveeneeeeernnieeeeeennnn foreeeeeeeeneeeee [ereeeeeenna 8,638 |[.oeeernnnnns 8,638 |............8,684 [............. 8,666 |eeeeeeeeennnn o (27) |eeeeemeeeeeeenne eemmeeeeee (27) e e 8,638 |oeeeeiieeeiiiis Jeereieeeeenniee e e 53 |[. 05/25/2035 . [1.E FM .
BAYVIEW FINANCIAL ACQUISITION SERIES 2006D
..07325H-AL-9 [CLASS M1 5.500% 12/28/36 ..eevvueeeeennnnnnnns . 03/29/2025 . |Paydomn .eeevvuuseieiiinniiaareeeens Jornnaneeeeeninaaas 257,315 |iieeennnns 257,315 [...........248,842 |........... 250,021 f..iieiiiiiiiiee foeeeeennns 7,294 oo oo 1,294 | oeeeninnnns 257,315 [oooieiiiiiiinee [ e s 2,963 |. 12/28/2036 . [1.A FM .
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BALTA 2003-3 SERIES 20043 CLASS M1  5.815%
..07386H-GH-8 | 04/25/34 ... . 03/26/2025 . |Paydoun .........cooeeiiiiiiiiiniinns fenniniiiiiiiiiiinns feiiiin, 9,741 | 9,741 ...l 9,593 [.ooinnnnnn [T U N L[V T A 101 [ el 0T | s e [ 127 [. 04/25/2034 . |1.A FM ...
BALTA 2003-3 SERIES 20057 CLASS M1  5.680%
..07386H-VM-0 | 08/25/35 ... .. |- 03/25/2025 . | Paydoun ... 189,320 176,557 |.... . 08/25/2035 . [1.A FM ....
BRAVO Residential Funding Trus
..105690-AA-9 | 2021NQM3 CLASS A1 1.699% 04/25/60 ........... . 03/01/2025 . |Paydown ........cooeeeieiiiniinnnnnns foniiiiiiiiiiiiieins foiiiinn 269,381 |o.ooeeenns 269,381 [....eeene. 235,835 |...eeeenns XY 07: I R RN 32,363 [ovvviiiiiiininn e 32,303 [ovvvviriiiiniinn foennnn269,381 Lo e e e 903 |. 04/25/2060 . [1.A ........
BRAVO Residential Funding Trus SERIES
..10569U-AA-3 | 2023NQM5 CLASS A1 6.505% 06/25/63 ........... . 03/01/2025 . |Paydown ........cooeeeieiiiiiinnnnins fonniiiiiiiiiiiiiins feiiiiin 403,393 |........... 403,393 |........... 400,619 |........... 401,215 [ovviiiiiiis foeeeiens 2,178 [oiiiiiiiiiiin e L O 1< O O O 5,125 |. 06/25/2063 . |1.A FE ....
BRAVO Residential Funding Trus SERIES
..105933-AA-3 | 2023NQM2 CLASS A1 4.500% 05/25/62 ........... . 03/01/2025 . |Paydown ........cooeeeieiiiiiinnnnins fonniiiiiiiiiiiiiins feiiiiin 258,721 |...........268,721 |...........245,138 [........... 2T E K AU RN 13,408 . 05/25/2062 . (1.A FE ....
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
.. 12061R-AC-5 |3.185% 07/25/49 .......cooeeeiiiiiiiiii, . 03/01/2025 . |Paydown ........cooeeeiiiiiiiinninnns feniniiiiiiiiiiiiins foiiinn 109,405 |...........109,405 |...........109,747 |........... QLS ) O AN (293) . 07/25/2049 . [1.A ........
CIT MORTGAGE LOAN TRUST SERIES 20071 CLASS
.. 12550Q-AH-5 | M2 6.710% 10/25/37 .. |- 01/06/2025 . |BTIG LLC .. .8,732,661 . 10/25/2037 . |6. FM .....

. 8,688,000

..126673-1I6-5 | CWHEL 2004-1 A 5.670% 07/25/35 ...97,1% . 07/25/2035 . |[1.A FM ...

CWALT 2005-56 FIt % Due 12/25/2035 Mo-25

. |- 03/25/2025 . | Paydown ...

..12668A-VL-6 |5.480% 12/25/35 .. . 03/25/2025 . |Paydoun . .5,509 |. 432 | . 12/25/2035 . [1.A FM ..

..12668B-RC-9 | CWALT 2006-0C2  5.160% 02/25/36 . 02/25/2025 . |Paydown . ..102,382 |. 15,898 |. . 02/25/2036 . [1.A FM ..

..12668B-RC-9 | CWALT 2006-0C2  5.160% 02/25/36 . 03/25/2025 . |Paydoun . . 4,540 |. ....6% | . 02/25/2036 . |1.B FM ...

..12668B-RC-9 | CWALT 2006-0C2  5.160% 02/25/36 . 02/25/2025 . |Paydown . 117,927 | 16,073 |. . 02/25/2036 . |2.B FM ....

..12668B-RC-9 | CWALT 2006-0C2  5.160% 02/25/36 .............. . 03/25/2025 . |Paydoun ... ...5,29 |.... L. 704 ). . 02/25/2036 . [2.C FM .
Countrywide Asset-Backed Certi SERIE:

..12668U-AG-6 |CLASS 2A3  5.170% 05/25/47 .......ceeeveenneen . 03/25/2025 . [Paydomn ......ccceveeeiiiiiiiiiieees oo e 87,535 |..cceeenns 74,339 | 68,020 |............ 69,075 |.eeeiieiiiii feeeeeeae 6,192 . 05/25/2047 . |4.CFM ....

CiL 2007-12 SERIES 200712 CLASS 1A2  5.800%
. . 08/25/2047 . |1.A FM ...

..126697-AB-7 | 08/25/47
CliL 2007-12

. 03/25/2025 . | Paydown ...

..126697-AF-8 |6.310% 08/25/47 . 03/25/2025 . [Paydomn .......cceveeiiiiiiiiiiiiees oo oo 210,454 |........... 210,454 |........... 155,210 |...oeeens 174,768 | [t 35,686 |.....ccccvuniees [ornnnns 35,686 |.....cccveieees fornieeenns 210,454 [oooiiiiiiiiiies o feeeeeeiiiieees e 1,250 . 08/25/2047 . |1.AFM ....
ClHL 2003-50 Adj % Due 1/19/2034 Mo-1

.. 12669E-G6-7 |6.543% 01/19/34 ...eeviiiiiiiiiiiie s . 03/01/2025 . [Paydomn .....cceveerieeiiiiiiiieins o oo 4,079 foeeeeinees 4,079 | 4,028 |.eoeeennne 4,085 | e 7/ FOORUUURUT OO K7/ FOOURUUURUU 4,079 |ooeiieieins o e e 45 [.01/19/2034 . |[1.A FM ....
Carrington Mortgage Loan Trust SERIES

.. 144526-AC-4 | 2007RFC1 CLASS A3 5.100% 12/25/36 ........... . 03/26/2025 . [Paydomn ......cceeeeiiiiiiiiiiiiees oo oo 149,305 |........... 149,305 |........... 132,260 |........... 140,004 | [t 9,301 [oeeiiiiiiieens foiiieees 9,301 [eeeiiiiiiiiees o 149,305 [.oeeeeiiiiis | o e 819 |[. 12/25/2036 . |1.A FM ....
CARR 2006-NC1 SERIES 2005NC5 CLASS M2

.. 144531-DP-2 |5.460% 10/25/35 ......evvveieiiiiiiiiee s . 03/26/2025 . [Paydomn ......ccceeeeiiiiiiiiiiieees e oo 239,985 |........... 239,985 |.....eeeen. 223,036 |........... 271476 | oo 12,809 [oveeiiiiiiiees s 12,809 [oeeeeeiiiiiiies oo 289,985 [oeeeiiiiiiiiins foeieeieeeeiiie feeeeeeiiieeees e 2,139 |. 10/25/2035 . [1.A FM ....
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25

.. 144531-EY-2 |5.360% 01/25/36 ...coouveereeeeeiiiiecee s . 03/25/2025 . [Paydomn .......cceveeeiiiiiiiiiieees e e 89,970 |............ 89,970 |............ 85,641 |............ 89,106 |..oocceveeieenns fereieeene 864 | [ 864 | [ 89,970 |.ooeiiieiiiins [ e e 563 |. 01/25/2036 . |1.A FM ...
CARR 2006-NC1 SERIES 20060PT1 CLASS M2

.. 144531-FP-0 |5.320% 02/25/36 ......evveeeeiiiiiiieeeiiiiiieenns . 03/25/2025 . [Paydomn ......ccceveeeiiiiiiiiiieees oo e 15,648 |............ 15,648 |............ 14,029 | 14,515 | o 1,188 [oeeeeeiiiis s 1,183 foeeeeiiiiies i 15,648 [oooveiiiiiiins oiiieeiiiiies oo o 78 |. 02/25/2036 . [1.A FM ....
Carrington Mortgage Loan Trust SERIES

..144538-AC-9 | 2006FRE1 CLASS A3 5.110% 04/25/36 .......... . 03/26/2025 . [Paydomn ......cceeeeiiiiiiiiiiiiees oo oo 155,879 |........... 155,879 |.......... 148,670 |........... 150,729 |oeveeieeiiiiin feeeeeene 5,180 [oooiiiciiiiiens foeiieees 5,150 [oooiiiiiiiiiens foiiieeens 185,879 |oeieiieeiiiiis [ i e 861 |. 04/25/2036 . [1.A FM ....
Carrington Mortgage Loan Trust SERIES 2006NC2

.. 14453F-AD-1 | CLASS A4 5.200% 06/25/36 .........ccevvernnnnn. . 03/26/2025 . [Paydomn ......ccceeeeiiiiiiiiiiieees e oo 212,560 |.cceeenns 212,560 |...c...e. 193,997 |........... 201,345 [oooeeiiiiiiees s 1,215 [ s 11,215 [oeeiiiiiiiis e 212,560 [oeveeeeiiiiii e o e 1,348 |. 06/25/2036 . |1.A FM ....
CXHE 2003-B SERIES 2004B CLASS M2 ~ 5.710%

L 152814-0H-1 | 03/25/34 ... . 03/26/2025 . [Paydomn ......cceeeeiiiiiiiiiiiiees oo oo 138,351 [ooeeneeee 138,351 |........... 135,976 |........... 136,832 |eveeieeiiiiin feeeeeene 1,519 [ | 1,519 [ | 138,351 |ooeiieeieeiis [ i e 1,256 . 03/25/2034 . |[1.A FM ....
CFAB 2003-4 SERIES 20032 CLASS 2A2  5.520%

L 161546-ElI-2 | 02/25/33 ....oeeiiiiiieee e . 03/25/2025 . [Paydomn ......ccceveeeiiiiiiiiiieees oo e 30,808 |............ 30,808 |........... 30,037 |..eovennnne 30,203 |oeiiiieiiiiie eeeeeiiies 605 | [ 605 | [ 30,808 |.oieiiieieins [ e e 198 |. 02/25/2033 . [1.A FM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

..161630-AG-3 |6.586% 02/25/37 .....ceeeereieeiiiiieeee s . 03/01/2025 . [Paydomn ....cooueeeeeeiiiiiiiiieees foeieeeeeeeiies e L R 1 [ L T [ s o e e s 1 [ i oo o . 02/25/2037 . |[1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

.. 161630-AU-2 | 7.551% 02/25/37 .....eeveeeeeeiiiiiee e . 03/01/2025 . [Paydomn .....cooueuveeieiiiiiiiieees Joeriiieeee s e 701 | 701 Joeeeeeis 680 |..ccueeeeannne [52:3 1 OO TR 19 | o 19 | o 701 [ oo o oo 9 |. 02/25/2037 . [1.A FM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

..161630-AY-4 |6.525% 02/25/37 .....eeveeiiiiiiiiiieeiiiieeas . 03/01/2025 . |Paydoun . 02/25/2037 . |1.A FM ...

CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1
..161650-AF-5 | 4.282% 09/25/36
..16678R-AV-9 | CCMFC 2004-1A  3.868% 01/25/35 ..

. 09/25/2036 .
. 01/25/2035 .

=
-
=

.. |- 03/01/2025 . | Paydown ...
. |. 03/01/2025 . | Paydoun ...

=
-
=
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..16678R-AV-9 | CCMFC 2004-1A  3.868% 01/25/35 ................ . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeennnn forneeeeeeeeneees feeeeeeeens 12,455 |............ 12,455 |............ 11,809 oo 11,930 |oeeeeiiiieeeens e 525 |ieeeiiiiieieeen feeeennns 525 |ieeeiiiiieeeeen feeeenins 12,455 |ooeeeeiiiiiiens e e e 102 |. 01/25/2035 . |3.A FM ...
CMSI 2006-1 5 1/2% Due 2/25/2036 Mo-1
. 172973-5E-5 | 5.500% 02/25/36 ...cevvvmneeeemnnnaeeeeenniaaens . 03/01/2025 . |Paydomn oeevveeeeeeeennnieeeeeennnn fereeeeeeenieeeee fereeeeeenaan 2,353 |oeeiiiens 2,358 [oeeiieeiinnns 2,072 |oeeeiins 2,072 eeeeiiieeiieens eerenieeeeeenns e e e e 2,072 |oeeeeiiiiieeeee foeeeeeinenns 81 |t <1 I PO 22 |. 02/25/2036 . |[1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2004HYB4
..17307G-MC-9 [CLASS AA  5.290% 12/25/34 .....ccvvvvnnneeannee . 03/25/2025 . |Paydomn .ecevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 19,609 |....covnnnnn 19,609 |oeeveennnnns 18,996 |oeeveunnnnns 19,190 |ovveeiiiieinnns e L[ O IR 49 | eeeees 19,609 |vveeeeeeemnies ermneeeeeernnies foreereeeeeiiees e 220 |. 12/25/2034 . |1.A FM ....
Citigroup Mortgage Loan Trust SERIES 2006AMC1
..17309P-AB-2 |CLASS A2B  5.120% 09/25/36 ....eevvueveernnnnnn . 03/25/2025 . |Paydomn .cevveueeeeenniieeeeenii e eeeenieeeeee feeeeeennnd 23,535 [..occoennnns 23,535 [oceeieenne 21,476 |..cconnnnnnn 22,090 [oeeeeeiiiiiiieee feeeeennnns 1,445 | s 1,445 |ooeeiiiiiiiis o 23,535 |ouueiieeeenniins erneeeeeennies fereeeeeeeiies e 113 |. 09/25/2036 . |1.A FM ...
COLT Funding LLC SERIES 20224 CLASS A1
..19685G-AA-4 [4.301% 03/25/67 ..covveeeeeeeeeee e . 03/01/2025 . |Paydomn ocevvueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 165,830 |........... 165,830 [oeeeunnnnns 159,404 |........... 159,480 |eevveniiiieinnn eeninns 6,350 |eerriiiieiiin s 6,350 |eeerriiiiiiiinn eeeenns 165,830 |-vvveneeeeeennns oremeereermnnnn forieeeeeeemnies e 982 |. 03/25/2067 . |1.A FE ....
CSFB 2004-1 5.91296% Due 2/25/2034 Mo-1
..225415-AX-6 |5.841% 02/25/34 ...ocevveeieeeeee s . 03/01/2025 . |Paydomn .cevveeeeeeeennnieeeeeennnn fereeeeeeeenieeeeee [ereeeeeennas 1,576 |oeeeeennns 1,576 |oeeeennes 1,448 | 1,483 |oeeeiieeiiiiies e (ST FORPR PPN [T TR ISP 1576 [ e oo el 23 . 02/25/2034 . [3.C FM ....
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
.. 22541S-GE-2 |5.250% 06/25/34 ....covvreeeeeeeee s . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn e eeeeneees feeeeeeeens 16,422 | 16,422 |oooennnnnn. 17,341 | 16,977 [oeeeeeiiiiiees o [(SIS5) T AU ISP (555) |+eeeeennneeeenn foeemmninens 16,422 |ooeeveiiiiieien e e e 165 |. 06/25/2034 . |4.B FM ...
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
.. 225418-GJ-1 [5.250% 06/25/34 ....cevvveeieeeeene e . 03/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn foeneeeeeeeeneees feeeeeeeens 13,785 |ooeeeennnnns 13,785 |oveeeennnnns 14,284 |...ooeeet 14,084 |ooeveeiiiieiins s [RI0[0) ) PO (KLU0 PO 13,785 |veeeeeeceiiies Jeemeeeeeenniee foeeeeeeeiiees e 138 |. 06/25/2034 . |4.B FM ...

CSFB 2005-10 FIt % Due 11/25/2035 Mo-25
..225470-EC-3 |5.660% 11/25/35
DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLASS
..24380N-AC-3 | A3 2.856% 05/25/65 .........cceiiiuiiiiaiiannnns . 03/01/2025 . |Paydoun
Deephaven Residential Mortgage SERIES 20214
..24381J-AA-5 | CLASS A1 1.931% 11/25/66 .. .
DBALT 2007-0A2 FIt % Due 4/25,
..25150U-AA-6 |5.405% 04/25/47 ......oeeviiiiiiiiiieieiiiiieens . 03/01/2025 . [Paydomn ......cceveieeiiiiiiiiiiees Joeriieeeeeeiees e 67,147 |............ 67,147 | 60,417 |........... 62,495 [oooeiiiiiiiiins oo 4,653 |oooiicciiiieees feiieeees 4,653 |oooieiiieeies [ 67,147 |ooiiiiiiies [ e 489 |. 04/25/2047 . |1.AFM ...
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1
..32027N-JT-9 | 5.680% 08/25/34
FIRST FRANKLIN BANK

. 11/25/2035 . |4.B FM ...

. 03/25/2025 . | Paydown ...

......... (9,491) |oeeiiiies o (9,49) | e 851,768 [ e e |l 4,564 ). 05/25/2065 . |1.A FE ...
. 11/25/2066 . |1.A FE ...

. |- 03/01/2025 . | Paydoun ... ....19,5% |.

. 08/25/2034 . |[1.A FM ...

. 03/27/2025 . | Paydown ...

.. 32027N-PJ-4 | 7.435% 01/25/35 ...eevviiiiiiiiiiieieie . 03/25/2025 . Paydown ......cccviiiiiiiiiiiiin s | 118,363 |l 118,363 o 118,640 |l 118,368 | e e e e [l 18383 [ e [ e 681 |. 01/25/2035 . [1.A FM ...
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS A5

.. 82027N-WP-2 15.320% 11/25/35 ..eevvviiiiiiiiiiieeee . 03/27/2025 . [Paydown ......cocviiiiiiiiiiiiiiees s e 18,118 |l 18,118 |............ 17,268 |....eeeeees 17,621 [oeeeiiiis it [T UUUUTRRRSO I 497 o s 18,118 [ e e e 129 |. 11/25/2035 . [1.A FM ....
GCAT SERIES 2023NQM1 CLASS A1 4.250%

..36169B-AA-4 | 10/25/57 .ooneniiiiiieiiieee s . 03/01/2025 . [Paydown ......cccuviiiiiiiiiiiiiiies s e 87,221 | 87,221 | 76,078 |...c.nee 76,787 |eeeeeeiieeeees [t 10,434 | el 10,434 | e 87,221 |oeeeiiiieeies o e e 579 |. 10/25/2067 . |1.A FE ....
GCAT SERIES 2022NQM4 CLASS A1 5.269%%

..36170H-AA-8 | 08/25/67 ...coeeeriiiieeeiiieee e . 03/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins s e 149,871 |........... 149,871 |........... 146,458 |........... 146,484 |.vvveeeiieis e 3,387 |eeeeeiiiiiees [ 3,387 [oeeeeeiiiiies o 149,871 |eeiiiies o e 1,203 . 08/25/2067 . |1.A ........
GSR 2003-13 Adj % Due 10/25/2033 Mo-1

..36228F-YY-6 |6.400% 10/25/33 ....coouiiiiiiiiiiiieeees . 03/01/2025 . [Paydown .....cccvviiiiiiiiiiiiiiin i e 1,908 |oooenneens 1,908 [oooeeeeeis 1,042 |l 1,920 foeiiiiiis e (12) | e (12) | oo 1,908 [ovvieeeeeiiiis oo o e 20 |. 10/25/2033 . [1.A FM ...
GSAMP 2005-AHL FIt % Due 4/25/2035 Mo-25

.. 36242D-28-8 |5.936% 04/25/35 ...ooiiiiiiiiiiiiiie s . 03/25/2025 . [Paydown ......cccuiiiiiiiiiiiiiiins s e 78,282 |............ 78,282 |............ 63,066 |............ 69,655 |..ccveiieiieis e 8,627 [oeeeeeeeeiies e 8,627 [cveeeeeeieiis oo 78,282 |oooeiiiieieees o e 520 |. 04/25/2035 . |1.A FM ....
GSAMP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1

.. 362420-501-9 15.500% 06/25/35 ....cuvviiiiiiiiiiiie e . 03/01/2025 . [Paydown .....cccvviiiiiiiiiiiiiiin i e 3,262 |, 3,282 |.eeeennn. 3,244 ..o 3,284 | e 8 [ e 8 [ o 3,252 [evieeeeeiiii oo e e 27 | 06/25/2035 . [1.A FM ...
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%

..36242D-ET-6 | 08/25/29 .....ovviiiiiiiiiieee e . 03/01/2025 . [Paydown .....ooeuuiieiiiiiiiiiiies e e 390 | 30 [, 400 fouveeeaeennns 302 |eeeeiiiiiiees e (2) [eeeeeiiiieees o (2) |eeeeeiiiieees o 390 [ereiieiiiiiis e e 3 | 08/25/2029 . [1.A FM ..
GSAMP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%

.. 36242D-EY-5 | 09/25/34 .. |- 03/01/2025 . | Paydoun ... . 09/25/2034 . [1.A FM ..

.. 36242D-FG-3 | GSAWP 2005-AHL ~ 6.026% 09/25/34 . . 03/01/2025 . |Paydown ... . 09/25/2034 . [5.B FM ..

GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
..362420-QY-2 |5.000% 12/25/34 ..
HSI Asset Securitization Corpo
..40430K-AH-4 | 20060PT4 CLASS M1~ 5.270% 03/25/36 ........... . 03/26/2025 . |Paydown
HEAT 2005-4 SERIES 20059 CLASS M2 ~ 5.620%
..437084-0Z-2 | 04/25/36 ...
Homebanc Mor tgag
.. 43730H-AC-4 |5.290% 12/25/36

. 03/01/2025 . |Paydown ... . 12/25/2034 . |5.A FM ...

. 03/25/2036 . [1.A FM ...

. 04/25/2036 . |1.A FM ...

. 03/25/2025 . |Paydown ...

1
. 03/26/2025 . [Paydown .....oooouveiiiiiiiiiiiiiiins Joviiiiiiiiiiiiiies o 671,842 |........... 671,842 |........... 626,213 |........... 648,679 |...oovveeiiiien e 23,163 | e 23,163 |.ooovviiiiiiins foeiiennn 671,842 |..ovvveeeiiin oveeiiiiiiiiens fovviiiiiiiiii i 3,283 |. 12/25/2036 . [1.A FM ....
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IMPAC Secured Assets Corp SERIES 20044 CLASS
.. 45254T-QI1-7 [M5  6.610% 02/25/35 ....evvviiirniniiiiiiiiannns . 03/25/2025 . |Paydomn ....cvvunieiiiiiiiiieiiiinn fenieeeeiiiies feeeeeeens 95,604 |........... 95,604 |............ 90,764 |............ 91,540 [.ooviiiiiiiinen foeeeinnnnn LV [T R AR L V[T O A 95,604 [...ocovvvininns foorriiiis [ s 1,061 |. 02/25/2035 . |[1.A FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 | A2  5.160% 11/25/36 .. ... |- 03/27/2025 . [Paydown ... . 11/25/2036 . |[1.A FN ...
RAST 2004-A2 5 1/4% Due
..45660N-B9-5 [5.250% 05/25/34 ......eeviiiinniiiiiiii i . 03/01/2025 . |Paydomn ...ccvvenviviiiininiiiiiinnn fevenneeeeiiiineees ool 7,742 [ 7,742 | 4258 | 5,183 [ [ 2,589 | s /511 R R 720 O N ) N 68 |. 05/25/2034 . |[1.AFM ....
RAST 2004-A2 5 3/4% Due 11/25/2033 Mo-1
.. 45660N-VH-5 [5.750% 11/25/33 ...ovvvvniiiiiiiiiiiiieciiiie . 01/01/72025 . |Paydoun ...cevvenvvviiiinininiiiiinn foreeneeeiiiineees [ 2,202 [ 2,292 | 2,384 | 2313 [ [ (221 PO AR (21) | Jorieneen 2,202 [ oo o [ 11 ). 11/25/2033 . |[4.CFM ....
JPMNMT Adj % Due 12/25/2034 Mo-1  5.942%
L AB624T-HE-6 [ 12/25/34 .ooiiiiiiiii . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 2,114 | 2,114 | 19,626 |.oovvennnnns 20,768 |oeeeiiiiiiinnn Jevnninnnns 1,346 |oveeeeiiiiiins v 1,346 |oveeiiiiiiins o 22 L R R O R, 238 |. 12/25/2034 . |1.A FM ....
JPMNMT Adj % Due 11/25/2033 Mo-1  7.124%
LAB6247-K7-7 [ 11/25/33 v . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiins forineeereniiees o 8,610 [.oovvinnnnns 8,510 |eevennnnnns 8,493 |............. 8,493 [ [t )T O R L7 R AN L=< [V O O N AR 113 | 11/25/2033 . |[1.A FN ...
JPMNMT Adj % Due 6/25/2035 Mo-1  6.316%
.. 466247-0A-4 [ 06/25/35 ..eevviniiiiiiii e . 03/01/2025 . |Paydomn ....evuunieiiiiiiiiiiiiinns feriineeeriniiees [ 4,885 [..coeeenne 4,885 |.enns 4,867 |oeeevnnnnnnnn 4,867 |eveveiiiiiiiinn v LI O R L1 J5 R N LR O R R RN 57 | 06/25/2035 . |[1.A FM ....
JPMNMT Adj % Due 6/25/2035 Mo-1  6.677%
.. 466247-QY-2 [ 06/25/35 ..eevviniiiiiii . 03/01/2025 . |Paydomn ...cevuunvieiiiiiiiiiiiiiinn fereeeeriniiees o 8,756 |[..ooevvvnnnns 8,756 |ieevvunnnnns 8,659 |.evunnnnnns 8,689 |.ieviiiiiiiinn v (-7 PO RN (-7 PO RN R £ T O O N A 98 |. 06/25/2035 . |[1.A FM ....
MFRA Trust SERIES 2022NQM2 CLASS A1 4.000%
..552850-AA-0 [ 05/25/67 ..evvvvriiiiiiiiiieeiiii e . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 303,493 |........en. 303,493 |o.eeennnnn. 281,490 |........... 282,232 looveeeiiiiiiins s P2 (51 I PO R 21,261 |oeeiiiiiiies e 303,493 [oooviiiiiinnns fooniiiiii [ s 2,279 |. 05/25/2067 . [1.A ........
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
..576433-UE-4 [6.869% 04/21/34 ..oovvevniiiiiiiiiiiiii . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 39,520 |o.eeuunnnnns 39,520 [oeeiienne 39,241 | 39,286 |...covvnniiiiinn foerenninnnns P R E P R E it R R R R 289 |. 04/21/2034 . |1.AFM ....
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-WM-4 [6.080% 11/21/34 ....viiiiiiiiiiiiiiiie i . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 3,928 [eeiiiinne 3,928 [.....coennns 3,830 |ierrennnnns 3,845 [ooiiiiiiiiiins oot LT R F . LT R F R 2 U K R RN 28 | 11/21/2034 . |[1.AFN ...
MASD 2006-1 SERIES 20051 CLASS M2  6.060%
..576436-BY-4 [06/25/43 ....oovvniiiiiiiie . 03/26/2025 . |Paydomn ...ccvvuniiiiiiininiiiiiiinn Jenneeeiiiineees foeneeein 187,532 |[........... 187,532 |oeevenens 177,831 |oeeennnns 181,568 [oveviviivinns fooeeeeees 5,964 |oiiviiiiiiiins v 5,964 |ieeiiiiiiiiiin i L ZA°K 720 R FOURR RN N 712 |. 06/25/2043 . |1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-ClI-7 [5.610% 01/25/36 ....evvviiviiiniiiiiiiniiieeeees . 03/25/2025 . |Paydonn ....oevueiiiiiiniiiiiniiinn fenieeeeeiiiees feeeeeens 63,490 |...oeenn. 63,490 |............ 52,379 [oeeriiinnns [C3C 1 [)  F F  R F [TV U R R R 138 |. 01/25/2036 . |[1.A FM ....
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
..57643M-KK-9 [5.500% 05/25/35 ...cevvvvniniiiiiiiiineeeciiiis . 03/01/2025 . |Paydoun ....cevunvvriiiininniniiiiinn foveeneneeiiiiinnenes [l 7,828 i 7,826 | 7,867 [ 1,840 [ [ () e [ () e e 87T P O RO A 64 |. 05/25/2035 . |[1.A FN ....
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
..59020U-X7-5 5.290% 07/25/36 .....evvvnniiiinnnnniiiiiiniinns . 03/27/2025 . |Paydonn ....ceuunvieiiiininniniiiinnn Jevienneeeeiniinenes oo 164,350 [0l 164,350 |l 165,671 158,913 [ [ 53T [ [ BBT [ [ 164,350 |ovveeiiiiiiins Joveinieiiiiees o o 1,509 |. 07/25/2036 . |[1.A FM ....
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
..59020U-X7-5 [5.290% 07/25/36 .....evvvnnrviiinnnniiiiiinninns . 01/01/2025 . |Paydonn ...ccevvnveviiiininnineiiinnn fovvenneeeevininenns fooneeeennn (4,096) [ooiiiinnnn (4,096) [oeveenenn e (3,879) |ovvennennn (4,493) [onnnnniiiiiins oo 397 [ ot 397 [ [ (02 R EO R RN RN (25)|. 07/25/2036 . |2.A FM ....
MSHEL 2005-2 SERIES 2006lIMC1 CLASS A2C
..61744C-XM-3 [5.270% 12/25/35 ...ovvvvviiiiiiiiiineeeciiiis . 03/25/2025 . |Paydomn .....euunvviiiiiniininiiiiinn foveineneeiiiinneees [l 7,631 L 7,631 | 7408 [ B8 s [ BT e [ BT e -5 R FORRR AR R 41 . 12/25/2035 . |[1.A FN ...
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 |CLASS A2B  5.070% 10/25/36 .......cevvvvvnnnnnne . 03/26/2025 . |Paydomn ....cevunvieiiinnnninniiinnn foveennneeiiiinnnees [ 1,140 [ 11400 | 895 [l 795 [ [ 385 [ [ 388 e L O Y R (R 4 . 10/25/2036 . |2.C FM ....
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 |CLASS A2B  5.070% 10/25/36 .......cevvvvvnnnnnns . 03/26/2025 . |Paydoun .....euunvvriiiinnnniniiiinnn foveinnneeiiiinneees [ 7,355 L 7,355 | TS [ 58 [ [l 1937 [ [l 1937 e 55T U KPP ERR RN 24 . 10/25/2036 . [4.C FM ....

MHL 2004-1 FIt % Due 11/25/2034 Mo-25
..61913P-A 5.740% 11/25/34

A-0 . 11/25/2034 . |1.A FM ...
..61913P-AB-8 |MHL 2004-1 5.785% 11/25/34
E-9

. 11/25/2034 . |[1.A FM ...

. 03/25/2025 . |Paydoun ...
. 03/25/2025 . | Paydown .

850,619 |

..63860H-A NSTR 2007-A  5.230% 03/25/37 .. . 03/25/2025 . |Paydown ... . 03/25/2037 . |1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST FIt

..64352V-JK-8 | 2/25/2035 Mo-25  5.755% 02/25/35 ............. . 03/25/2025 . [Paydown .....coovviiiiiiiiiiiiinens Joeiieeeeeeiiiees | 160,915 |ll000160,915 il 145,550 il 160,915 | e e e e 160,915 . 02/25/2035 . |1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST 4.52744% Due

..64352V-LZ-2 |8/25/2035 Mo-1  4.688% 08/25/35 . . 03/01/2025 . |Paydown ... .. 107,788 |.. . 08/25/2035 . [1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST FIt

..64352V-NK-3 | 10/25/2035 Mo-25 ~ 5.440% 10/25/35 ............ . 03/25/2025 . [Paydonn ......cccvveeiiiiiiiiiininns Joeviineneneiiiiins e 41,1600 | 41,160 | 34,163 | 41160 [ e | e e e L3 (10 R [ RO 187 |. 10/25/2035 . |1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST SERIES 2005C
..64352V-PA-3 | CLASS M2  5.635% 12/25/35 ...
New Residential Mortgage Loan
..648310-AA-1 |CLASS A1 3.900% 04/25/62 ........ccvvvvnnnnnns . 03/01/2025 . |Paydown ........ccoeeeiiiiiiiinnnnnns fonnniiiiiiiiiiiiins foiiinin 230,170 |oveveeenes 230,170 |........... 199,700 |........... 201,134 [ o 29,036 |.oeeeiiiiiiiiees eeeeeens 29,036 |cveiiiiiiiie fereeeiens P VI (I U IR RO R 1,535 |. 04/25/2062 . |1.A ........
NCMT 2006-1 FIt % Due 3/25/2036 Mo-25
..65106A-AR-4 |5.410% 03/25/36 .....cc0vvvreiiiiiniiiiiiiiiiinnss . 03/25/2025 . [Paydoun ......cccovveiiiiiiiiiiiiiins oo i 626,704 |........... 626,704 |.......... 506,646 |........... 626,704 |..coovvviiiiiies foeriiiiiiiinns oo e foreeiiiiiies e 626,704 [..oovveiiiiies Joviiiiiiiinnnns fovviiiiiins o 5,232 |. 03/25/2036 . [1.A FM ....

. 12/25/2035 . |4.CFM ....

. 03/26/2025 . |Paydown ... ...(2,824) |...
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..65536M-AE-7 |NHEL| 2006-HE2 5.290% 03/25/36 .............. . 03/25/2025 . |Paydomn .ceevueneeeeerniieeeeeennnn Jerneeeeeeenneeees fereeeeens 311,911 [.......... 311,911 |.......e. 258,107 |oevveennnns KRNI 1 N FOPR FOPUPRR FSUPTRUURRPR FSURRUPPTRRR FRPRRUPPURTRR R 11,911 | e e e 1,022 |. 03/25/2036 . |[1.A FM ...
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
..65536M-AF-4 |5.470% 03/25/36 ...cevvvmneeeeinnnieeeeenniaeeas . 03/25/2025 . |Paydomn .cevvueeeeeenniieeeeennis foreeeeeeeenieeeeee foeeeeeiiis e (37,713) |oeeeeennnnn (36,381) |-ecevnennnn (36,589) |+evvvenareeennn eemmnnneeeens [£5) 1 PO PPN (£ FE (36,594) [.oeevvvniieeeee foeeeeens 36,5% |......... 36,594 |.oeiiiiiiieeinnnnns . 03/25/2036 . |5.B FM ...
Onslow Bay Financial LLC SERIES 2022NQM1
..67114V-AA-1 [CLASS A1 2.305% 11/25/61 ..ooveeeeeeeinnnns . 03/01/2025 . |Paydomn ecevveeneeeeennneeeeeennnn Jerneeeeeeenieeees fereeeeens 196,793 |........... 196,793 |.eeeeennnns 165,368 |.......... 167,804 |ovveeeeeeeieins eninnns 28,990 |eeeiiiiiiiiieen feeeeennn 28,990 |eeeiiiiiiiieenn Jeeeenins 196,793 |-vveeeeeeeenie eeemeereeemnnes foeeeeeeemiies e 665 |. 11/25/2061 . |1.A ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25
..68383N-CZ-4 [5.290% 12/25/35 ....ceeeeeeinaeeeeenniaeeeeeeennans . 03/25/2025 . |Paydomn .ccevveneeeeenniieeeeeennn o eeeeeneees feeeeeeeens 58,424 |............ 58,424 |............ 54,701 |..ccennnnnns 57,821 |oeeiiiiiiiiee eeeeeins (<101 PO (<101 PO R 58,424 .ooeeeeeiiie oo e 452 . 12/25/2035 . [1.A FM ...
PRINME 2003-3 5 1/2% Due 1/25/2034 Mo-1
L. T4160M-CS-9 [5.500% 01/25/34 ..eevveeeeieeieeee e . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeennnn forneeeeeeeeneees feeeeeeeens 16,461 |............ 16,461 [ 17,356 |oeevennnnnns 16,827 [oeeeeeeeiiiees e (K570 1 O (K570 1 PO 16,461 |oeeeeeeeciiiies Jormeeeeeemneies feeeeeeeeeeiiees e 150 |. 01/25/2034 . |[1.A FM ...
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF-6 |CLASS M1 5.320% 08/25/46 .......eueveeeennnnns . 03/25/2025 . | Paydoun . 08/25/2046 . |1.A FM ...
Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  5.200% 08/25/36 .......... . 03/25/2025 . | Paydoun . 08/25/2036 . |3.CFM ....
Residential Asset Securities C SERIES 2006KS9
..75406Y-AD-9 |CLASS Al4  5.210% 11/25/36 ..evveeeeeennnnnnns . 03/25/2025 . | Paydoun . 11/25/2036 . |2.C FM ....

Renaissance Home Equity Loan T SERIES 20032
. . 08/25/2033 . [1.A FM ....

..759950-AY-4 | CLASS M1 6.198% 08/25/33 ..
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
..761118-KU-1 |5.360% 10/25/45 ....eevvviiiieiiiiiieceies . 03/25/2025 . |Paydown
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 |8.410% 05/25/29 ..

. |- 03/25/2025 . |Paydoun ...

. 10/25/2045 . |5.A F ...

. 03/01/2025 . [Paydown . . 05/25/2029 . [1.A FM ...

..805564-0K-0 | SAXON ASSET SEC TR .830% 08/25/35 ...... . 03/25/2025 . | Paydoun ... . 08/25/2035 . [1.A FM ...
SAXON ASSET SEC TRUST FIt % Due 8/25/2035 Mo-

..805564-0L-8 |25  6.760% 08/25/35 ........evvvrrrrrrnnnnnnnnnnns . 03/25/2025 . | Paydown . 08/25/2035 . |3.C FM ....
SAXON ASSET SEC TRUST FIt % Due 10/25/2035

..805564-SD-4 |Mo-25  5.620% 10/25/35 .......eevvviiiiinninnnnnn . 03/25/2025 . [Paydoun .......ccvveeiiiiiiiiiinnns Joeviiienneeiiiees | 259,195 Ll 259,105 |l 225,085 |........... 248,263 |oooooeiiiiiiins e 10,932 [ 10,932 [ 289,195 [ [ e i 669 |. 10/25/2035 . |1.A FM ....
Securitized Asset Backed Recei SERIES 20050P1

..81375-CU-8 | CLASS M3 5.980% 01/25/35 .. |- 03/26/2025 . |Paydown ... e 55,323 L . 01/25/2035 . [1.A FM ...

..83611M-JL-3 | SVHE 2005-0PT4  5.420% 12/25/35 . ... |- 03/25/2025 . |Paydoun ... . eeeeeeen. 196,666 |.......... 218,667 |.... UV R e | . U . . 12/25/2035 . |1.A FM ...

..83612C-AE-9 | SVHE 2006-0PT5 ~ 5.200% 07/25/36 .............. . 03/25/2025 . [Paydoun ......cccvveriiiiiiiiiinnnns foovniinnneeiiiens | 281,793 |1l 281,798 196,422 |........... 209,337 [oeveeiiiiiiiins oo 22,456 |.ccveiiiiiiiin e 22,456 |ccviiiiiiiiie [ X7 AT FOUUUR FOUUUUURO RUUUEROPP R 1,037 . 07/25/2036 . |[1.A FM ....
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25

..83612H-AD-0 |5.210% 11/25/36 ...ooovvvvriieieiiiiiiceecins . 01/25/2025 . [Paydoun ......cccevveeeiiiiiiiiiinnns Jooviiiiineeiiiiees e 20,1180 il 20,118 | 14,313 |l 20,008 |oooeeciiiiienns foriieinnnns LU PO S LU PO SN 20,118 | [ e e 80 |. 11/25/2036 . [1.B FM ....
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25

..83612H-AD-0 |5.210% 11/25/36 ...ooovvvriiieieiiiiieieeeins . 01/25/2025 . [Paydomn ......cccevveeeiiiiiiiiiinns Jooviiiinnneciiins | (-7 A (- I R 7772 R [6157: U [ AP RN F N PO RN (-7 UUUURSR F U R R, 3 | 11/25/2036 . [1.CFM ....
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25

..83612H-AD-0 |5.210% 11/25/36 ...ooovvvriiieieiiiiiieeeeeins . 01/25/2025 . [Paydoun ......ccvveeiiiiiiiiiiiinnns foviiiinneeiiiiiens i 8,842 [............ 8,842 |...cceeens 7,635 |ooeiiinnens L2 (G SRR FRRRPII i O AU i R AU 8,842 | o e e 35 [. 11/25/2036 . |[1.D FM ...
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25

..83612H-AD-0 |5.210% 11/25/36 ...ooovvvriiiiieiiiiiieeeeins . 03/25/2025 . [Paydonn ......cccvveiiiiiiiiiiinnns Jeriiinnneeiiins | 63,964 |....oo.e... 63,964 |............ 48,615 |............ 63,665 |...oveiiiiiiiin feeeeeiiins eI RO F eI RO 63,964 [..ooveeeiiiiis foeriiiiiieenns o 649 |. 11/25/2036 . |1.F FM ...
Soundview Home Equity Loan Tru SERIES 20081

..83613G-AB-5 | CLASS A2 6.000% 02/25/38 .......cccevuvvnennnn . 03/0172025 . [Paydonn ......cccevveiiiiiiiiiiiinnns Joviiiieneeiiiiies e 25,905 |...coeenn 25,905 |............ 25,840 |.....o.... IR T I O R [/ U A [/ U 25,905 [ooveeeeiiiiii foeriiiiiinneens o e 111 . 02/25/2038 . |1.A FM ...
Specialty Underwriting & Resid FIt % Due

..84751P-KW-8 | 12/25/2036 06-AB1  5.260% 12/25/36 .......... . 03/25/2025 . |Paydoun ... 201,940 . 12/25/2036 . [1.A FM ....
Starwood Mortgage Residential SERIES 20213

..85573J-AC-0 | CLASS A3 1.518% 06/25/56 .. |- 03/01/2025 . | Paydoun ... 109,283 . 06/25/2056 . [1.A ........

..863579-BC-1 | SARM 2004-12  5.510% 09/25/34 ... . |- 03/25/2025 . | Paydoun ... 162,672 . 09/25/2034 . [1.A FM ...
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25

..86358E-MA-1 |5.890% 09/25/34 .......eoeiiiiiiiiiiiieiiiiieeas . 03/25/2025 . [Paydomn ......ccceveeeiiiiiiiiiieees oo e 41,504 ...t 41,504 [..eeeeeennnl 87,189 [ 41,504 | [ i e e [ 81,504 i i [ e 268 |. 09/25/2034 . |[1.AFM ....
SASC 2003-31A Adj % Due 10/25/2033 Mo-1

..86359A-3E-1 |6.435% 10/25/33 ......oveeiiiiiiiiiiee e . 03/01/2025 . [Paydomn .....occeveeeieeiiiiiiiieies e e 7,086 |oeeeeennnne 7,086 |oeeeeeeeee 7,005 | 7,008 [oeiiiiienes feieeiittB1 s fetllB1 s 70036 [ e e 75 | 10/25/2033 . [1.A FM ....
SASC 2003-31A Adj % Due 11/25/2033 Mo-1

..86359A-5A-7 |5.963% 11/25/33 ......eeeiiiiiiiiiiie e . 03/01/2025 . [Paydomn .....ccceveeieiiiiiiiiieees Joeriieeee s e 28,197 | 28,197 ..o 24,341 |............ 24,250 [oeeeiiiiiiiiies oo (72 FTOUORUR (72 FTOUORUR 28,497 [ e o 244 |. 11/25/2033 . |2.A FM ...

SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86359A-FD-0 6.610% 12/25/32 woooeeeniiiieeeeeiiieeee . 03/25/2025 . [Paydown ......cecvveeieiiiiiiiieees oo e, 4,540 ... 41,540 |............ 36,815 |............ 41,540 | e e e o e 540 foeeeeeeeii e o 252 |. 12/25/2032 . |4.B FM ....
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..86359A-ZE-6 | SASC 2003-31A  6.447% 06/25/33 ....cevvvunnnnne . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeennnn forneeeeeeeeneees feeeeeeeens 29,093 |oeeeeinnnnns 29,093 [.ceeeeeenee 28,618 |oeeeennnnnns 29,093 [oeeeeeeiiiine oo e e [ [ 29,093 [oooeeieiiiiieee oo e e 313 |. 06/25/2033 . |1.A FM ....
SASC 2005-NC2 SERIES 2005AR1 CLASS M2
..86359D-VX-2 [5.420% 09/25/35 ....cceeeirriiiieeennie s . 03/25/2025 . |Paydomn .ceevuuneeeeennieeeeeennnn Joneeeeeenieeees fereeeeens 226,382 |eeeeennnnn 226,382 |........... 219,372 |...cceeeenn 221,632 [oeeeeeiiiiieeeee e 4,750 |eeeeiiiiieiins s 4,750 |eeeeniiiieiinn eeeenns 226,382 [.ooeeeeenniiene foeeeeeei e el 1,388 |. 09/25/2035 . |[1.A FM ....
SAMI 2004-ARS FIt % Due 10/19/2034 Mo-19
..86359L-DX-4 [5.620% 10/19/34 .oommeeieeeiee e . 03/19/2025 . |Paydomn .eeevveneeeeennieeeeeeennn e eeeenneees feeeeeeeens 60,466 |............ 60,466 |............ 57,575 |oeeeeennnnns 58,280 |..eeevrnniiiieer foreeennnnn 2,185 e s 2,185 |eeeiiiiiiieenn Jeeeenns 60,466 |..eevuniiiieinns Jeerrriieeeeenee e e 530 |. 10/19/2034 . |1.A FM ....
SAMI 2004-ARS FIt % Due 4/19/2035 Mo-19
..86359L-FN-4 [5.660% 04/19/35 ..oovvnneeeieeiee e . 03/19/2025 . |Paydomn .eeeveeneeeeennieeeeeeennn e eeeennneees feeeeeeeens 19,242 | 19,242 |............ 18,495 |oooeeennnnns 18,690 [ooeeeeeeieiees fereeeeeennns L5157 IO ISR L5157 IO ISR 19,242 |ooeeeiiiiiiies e e e 110 . 04/19/2035 . [1.A FM ....
Structured Asset Securities Co SERIES
..86361N-AD-3 |2006GEL4 CLASS M1  5.340% 10/25/36 .......... . 03/25/2025 . |Paydomn .ccevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 35,286 |oeeeuunnnnnn 35,286 |....coennnnn 34,139 oo 34,646 |..coovvniiiainn feeeenins [SL:1V I PO (<L 1V PO 35,286 [.oeeeeeeniiieee foereeiiis e e 278 |. 10/25/2036 . |1.A FM ...
TMTS 2005-8HE FIt % Due 7/25/2035 Mo-25
..881561-UK-8 [5.560% 07/25/35 ...eevveeeeeeeinenaeeeeeeeie s . 03/25/2025 . |Paydomn .ceevueneeeeeeniieeeeeeninn Jeneeeeeenieeees fereeeeens 617,569 |........... 617,569 |...oeennnnn 457,738 |........... 546,059 [....ccovvnieeene foreeees 71,509 |oveeeeiecennns s 71,509 |oveeeeeeeennas forneeeees 617,569 |eevvnnieieeenn eeemnnieeeeene Jeerrieeeeenns foeeeiieees 4,514 |. 07/25/2035 . [1.A FM ....
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
.. 92925C-BH-4 [5.460% 12/25/45 ...oeevrrniiiieiiiiie e . 03/25/2025 . |Paydomn .eeevvuueieeiinninnaerennns Jornnnneeeeennnnnnaes feaneeeeees 13,005 [...cooennnns 13,005 |ooeveennnnns 11,770 [ 12,290 |evveieiiiiinns Jvnieeeeees AT T AN AT PP AN 13,005 |ueeniieiirnnns Jormnererernnns foeneeeeeennnnns feriaeeeeriennnns 114 ). 12/25/2045 . |1.A FM .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 22,472,850 22,920,439 21,179,425 21,919,309 673,539 673,539 22,592,844 (119,997) (119,997) 117,271 XXX XXX
..05491Y-AA-8 |BANC OF AMERICA MERRILL .......ccovvvnviiiiinnnnns . 01/01/2025 . | Security Withdrawal ........ccccoe oveeerrerivnninnnnns s 13,059,615 |....... 12,656,154 |....... 13,183,234 |....... Tt O O O N O . 08/10/2038 . |1.A ........
BAMLL 2015-200P SERIES 2015200P CLASS A
..055260-AA-4 [3.218% 04/14/33 . .oovvvvniiiiiiiiieieiiiiis . 02/14/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 5,700,000 |........ 5,700,000 |........ 5,544,363 |........ 5,626,397 |..ccvvvnniiiinnn foreiinnnnn 1,680 [ooviviiviiiinnns foeeeeinnnn 1,680 [oovevvvieiienes s 5,628,077 |oeeevenviiiiinnn Jovvnnnnns 71,923 |......... 71,923 |.oooienennns 30,571 |. 04/14/2033 . |1.A ........
BAMLL 2015-200P 3.49% Due 4/14/2033 Mo-1
..055260-AE-6 |3.490% 04/14/33 ....ccovvveniiiiiiiiiniiiiiiis . 02/01/2025 . |Paydomn ...ccvvenniriiiinininiiiiinn feneeeeiiiinees fees 5,000,000 |........ 5,000,000 |........ 5,149,715 |........ LS00V 000 Y O O N N N 5,000,000 [orereiivnnnns fooveriiiiiniins feeeeiiiiii e 29,083 |. 04/14/2033 . |1.A ........
BAMLL 2015-200P 3.71566% Due 4/14/2033 Mo-1
..055260-AG-1 |3.836% 04/14/33 ....oovvvniiiiiiiiiiieiiinis . 02/01/2025 . |Paydomn ....ceuunveiiiiiiiniiiiiinnn foreeneeeeiiiineees o 14,900,000 |....... 14,900,000 [....... 15,308,862 |....... 14,900,000 [ovveeviiviinnnns fovvenirriiiiiins fovveneiniiiiies freeeieiiiiiiens oo e 14,900,000 [.oovvvvevinnes fooviiiiiii [ s 92,272 |. 04/14/2033 . [1.A ........
..05605N-AA-5 [BX Trust .....cceveuiereeemmmnieeeeeennnaeeeeennnnnns . 01/01/2025 . | Security Withdrawal .........ccooo|ovooereeemmniinnee foeens 1,583,837 |........ 1,500,000 |........ 1,593,691 |........ 1,583,837 |eeeeeeeeeeenne Jeemnieeeeeenns Jeereiieeeeenns o Jeeeiieeeeeenes Jeeeeeeeennneeee oo e e e . 03/09/2044 . |1.A ........
BENCHVARK MORTGAGE TRUST SERIES 2018B7 CLASS
..08162T-AY-9 [A2  4.377% 11/15/51 ..o . 03/01/2025 . |Paydomn .eeevvuueeeeennieeeeeennn Jeenneeeeeeninees e eeennans o157 882 |.oeeiiiiens 909 |ooieeiiiies (1 U IR (41 PO ISR (41 PP ISR 157200 FOURUUUR FOPSPPRPR FOUPPPPRR ISP 7 | 11/15/2051 . |1.A ........
COMM 2015-PC1 3.902% Due 7/10/2050 Mo-1
.. 12593G-AF-9 [3.902% 07/10/50 . 03/01/2025 . | Paydown ... . 07/10/2050 . |1.A ........
CSAIL COMMERCIAL MORTGAGE TRUS SERIES
.. 12595X-AR-4 |2018CX12 CLASS A2  4.148% 08/15/51 .......... . 03/01/2025 . |Paydomn .cevveeneeeeennnieeeeeennnn feeeeeeemnneeeee forreeeenn 718 el T8 it T96 [l 79T e o (18) [ o UI8) e ol T8 s s Jeeeeeeeeiis e 5 |. 08/15/2051 . |1.A ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 |3.400% 10/05/30 . 03/01/2025 . | Paydown ... . 10/05/2030 . |[1.A FM .
CITIGROUP COMMERCIAL
.. 17327G-AW-4 [CLASS A2 4.242% 11/10/51 .ooeevrniiieeiieennns . 01/01/2025 . |Paydomn .cevveeeeeeeeennineeeeennnn Joneeeeeeenneneeee feeeeeeen 19,709 [oiinii19,709 |0 20,300 |evienenennn 20,238 [ [ (529) [ e (B29) [ 19,709 | e e e 70 |. 11/10/2051 . |1.A ........
GSMS 2005-ROCK CLASS A 5.366% Due 5/3/2032
..36228C-U/-3 [Mo-1  5.366% 05/03/32 .. . 01/03/2025 . | Redemption 100.0000 ....... 15,000,000 |....... 15,000,000 |....... 15,143,216 |....... 14,999,454 |.... . 05/03/2032 . |1.A FM .
..36254X-AE-4 | GS MORTGAGE SECURITIES .. |- 01/01/2025 . | Security Withdrawal 10,031,927 |........ 9,957,000 |........ 9,749,997 |........ 9,749,997 |.... . 01/10/2043 . |1.A ........
HGMT 2015-HGLR 3.08656% Due 3/5/2037 Mo-1
L A4217N-AC-0 [3.087% 03/05/37 ..evvveiiiiiriiniiiiinnieeeeeens . 02/06/2025 . |Various ........cceeeerivrinnnnnnenns foveeneeeiinnninnnnns foenns 12,000,000 |....... 12,000,000 |....... 11,942,227 |....... 11,996,163 [oovvniiiviinnes fooeneiiiennnns B O O, [T PO RN 11,996,198 |ovvvenvviiiinins Jovnnnnnns 3,802 |oeuuunnnns 3,802 |.euuunnnnns 61,731 |. 03/05/2037 . |1.A ........
HGMT 2015-HGLR 3.18601% Due 3/5/2037 Mo-1
CAAATN-A-5 [3.186% 03/05/37 evvveiiiiiiiccei . 02/07/2025 . |Various .......cceeeevrereinnnnnnnns Jovvinneneeninninnnes foonens 6,010,000 |........ 6,010,000 |........ 6,058,911 |........ 6,009,633 |...covvviiiiinn Joeriininnnns FC LT O AR FC T O 6,010,000 [oovvvvvvvnnnns foveeriiiiiniins oo e 31,913 |. 03/05/2037 . |1.A ........
JPMBB Commercial Mortgage Secu SERIES 2014C26
..46643T-BJ-0 |CLASS A4 ~ 3.494% 01/15/48 ... .. |- 01/01/2025 . | Paydown 403,119 432,304 |...........403,119 [.... .403,119 |.. . 01/15/2048 . |1.A ........
..52885A-AA-6 |Lex Commercial Loan Mast . |- 01/01/2025 . | Security Withdrawal .. ,749, ..9,750,000 |........ 9,749,997 |........ 9,749,997 |.... .. . 10/13/2037 . |1.A ........
..65486X-AA-1 |NJ Trust 2023 . |- 0170172025 . [ Security Withdrawal 10,098,623 |...... 10,000,000 |....... 10,123,189 |.......10,098,623 |.... . 01/06/2029 . |1.A ........
..68236J-AA-9 |One Bryant Park Trust . 01/01/2025 . | Security Withdrawal .. .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. . 09/15/2054 . |1.A .
..87332P-AA-8 | TYSN 2023-CR\R Mor tgage .... .. |- 0170172025 . | Security Withdrawal .........ccooe |oveeerrriiinninnnnns foons 20,172,910 |....... 20,000,000 [....... 20,182,079 |.......20,172,910 |.... . 12/10/2038 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015C27
..94989D-AW-9 [CLASS A5 3.451% 02/15/48 .......ovvvnvvinnnnnn . 02/01/2025 . |Paydomn ...ccevenneriiiininiiiiiiinn Jeneeeeiiiinees foes 3,465,677 |........ 3,465,677 |........ 3,759,732 |........ 3,469,145 |..ooovviiiiiiins fornnnnns (3,468) |.oevvvveiiiiiies fevninns (3,468) |.oevvvvviiiiiies fevnnnns FC (SIS A R F ) RN R 16,265 |. 02/15/2048 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015C27
..94989D-BB-4 [CLASS B 4.139% 02/15/48 .......covvvvivvnnnnnns . 03/01/2025 . |Paydomn ...ccevuniiiiiiiiiiiiiiiiiins Joinnineiiiiinnes foeeens 2,925,136 |........ 2,925,136 |[........ 2,979,411 |........ 2,966,828 [....ccooeiiiiins foeennn (41,692) |.ooeeeeeeeeeeens e, (41,692) |.ooeeeeeeeeeeens oeeeens 2,925,136 [..ooviivinnnnn fooviiiiiiis Lo o 30,268 |. 02/15/2048 . [1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 142,125,812 141,292,058 143,208,460 141,820,388 (52,230) (52,230) 72,353,179 75,725 75,725 409,914 XXX XXX
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OCP CLO Ltd SERIES 202326A CLASS C  7.640%
LBTTIBH-AE-2 [04/17/36 ovveniiiiiiiiiieiii . 03/17/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...cevvvvevenne foovvrriniiiiis oo s i s 10,000,000 |..oevvvnniiiiinn ovvvrnnniiniinen foeveviiiinieiens foeveininnns 329,801 |. 04/17/2036 . |1.F FE ....
AIMCO SERIES 2017AA CLASS CR  6.652%
..00900C-AQ-7 |04/20/34 ... . 03/12/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 8,200,000 |........ 8,200,000 |........ 8,207,000 |........8,205,770 |.... (70 R RS 8,205,643 |.. ...222,040 |. 04/20/2034 . |1.F FE ....
AIMCO SERIE:
..00900C-AS-3 [04/20/34 . .oovvvniiiiiiiiii i . 03/12/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 2,700,000 |........ 2,700,000 |........ 2,700,000 |........ AR (VL0000 Y O O N A SRR 2,700,000 [ooreverivnnnns foveiriiiiiniens [ e 84,293 |. 04/20/2034 . [2.C FE ....
ANTR 2017-1A SERIES 20171A CLASS BR  6.552%
..03665J-AK-4 [ 04/20/33 .oeevviniiiiiiii . 01/15/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ LS00V 000 Y O O N N N 5,000,000 [ooreverivnnnns feoeiniiiiiiiiens feeeiiiiii e 82,166 |. 04/20/2033 . |1.C FE ....
BBAM US CLO LTD SERIES 20221A CLASS A2
..054978-AC-5 [6.253% 04/15/35 ....covvvvnniiiiiiiiiieeeciiis . 02/26/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...cevvvvevenne foovvrriniiiiis oo s i s O [0/ J01V[V I U RPN FOPPRRRUU RN 241,757 |. 04/15/2035 . |1.C FE ....
BATTALION CLO LTD SERIES 202120A CLASS D
..07134U-AN-7 [ 7.652% 07/15/34 .oovvenniiiiiiiiiiieciiieeees . 03/05/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ FC VL0V V[0 0 Y N RN N AU R 3,000,000 [oereiiinnnns fooeeriiiiiniins feeeiiiii e 92,761 |. 07/15/2034 . |2.C FE ....
DRYDEN Senior Loan Fund SERIES 201747A CLASS
..26245E-AQ-2 |CR  6.614% 04/15/28 ...oevvviiiiniiiiiiiiiinnnns . 03/27/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 1,900,000 |........ 1,900,000 |........ 1,885,750 |........ 1,891,380 [oooviiviiiininns foreiiiiinnns LSLC1 R E [SLCI TN U EN 1,891,949 | |ovviinnnns 8,051 |vuennnns 8,051 [eeienne 58,614 |. 04/15/2028 . |1.A FE ....
Dryden Senior Loan Fund SERIES 201864A CLASS
..26251L-AC-8 [A  5.522% 04/18/31 ...oevveniiiiiiiiiiiiiiinnnnns . 01/18/2025 . |Paydonn ...cevveniviiiiiiniieiiiinn feneeeeiiiinees foes 3,119,587 |........ 3,119,587 |........ 3,119,587 |........ P T/ O O R RPN T [C T R RN RN R 48,274 |. 04/18/2031 . |1.A FE ....
Elmwood CLO IX Ltd SERIES 20211A CLASS C
..29003U-AE-9 [6.452% 07/20/34 ...covvvvnniiiiiiiiiiiiiiinis . 03/21/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ L0000 [0 Y O O N N N 2,000,000 [oreriiiennnns foreeniiiiininns feeeiiiiii e 55,806 |. 07/20/2034 . |1.F FE ....
Jamestown CLO Ltd SERIES 201914A CLASS A2R
..47048X-AQ-5 [6.302% 10/20/34 . .orvvnriiiiiiiiiiieeii s . 02/12/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 [..oovvvveeinnne foovvrvnniiiiiis oo s s s 11,000,000 |.oevvvveniiiiinn oovvrnnniininnnn foeveviinnieeen fovveennnnns 228,731 |. 10/20/2034 . |1.C FE ....
Jamestown CLO Ltd SERIES 201914A CLASS BR
.. 47048X-AS-1 [6.852% 10/20/34 .covvvnniiiiiiiiiieiiii s . 02/12/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ L[0TV 000 Y O O N AN N 4,000,000 [oreeerirnnnns forenniiiiiniens [ e 90,142 |. 10/20/2034 . |1.F FE ....
Nassau LTD SERIES 20211A CLASS C  7.152%
..631704-AE-3 [08/26/34 ...oevvriiiiiiiiiiiiiiiii e . 01/30/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 19,950,000 |....... 19,960,000 [....... 18,381,930 |....... 18,566,573 |.ovvvveiiiiiinn Joevennnnn 10,934 |ovveiiiiiiinns Jovnennnns 10,934 |ovvvveiiiiiiin ovennnn 18,567,507 |[.ooeeevvvennnns fennns 1,382,493 |..... 1,382,493 |oooveennnns 442 815 |. 08/26/2034 . |1.F FE ....
Octagon Investment Partners SERIES 201924
..67592F-AS-8 |CLASS BIR  6.252% 10/15/33 ....cevvnnriiinnnnnns . 03/28/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 [..oevvvvvevnene foovvrinniinins oo s e s 15,000,000 [.ooveevvvveines fooviiiiiiniinns o [ 441,579 |. 10/15/2033 . |1.C FE ....
Octagon Investment Partners SERIES 201924
..67592F-AU-3 [CLASS CR  6.702% 10/15/33 ...cevvvvnniiiiinnnnns . 03/28/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 7,600,000 |........ 7,600,000 |........ 7,600,000 |........ 7,600,000 [.ooeevveennnnns oo [ [ e [ 7,600,000 [oooeevrerinninns foonniiiiiiiiinns oo [ 239,313 |. 10/15/2033 . [1.F FE ....
Oak Hill Credit Partners SERIES 201924 CLASS
..B7707E-BC-7 |CR  6.752% 04/21/34 . .covvvvniiiiiiiiiiiiiinnes . 01/09/2025 . | Call 100.0000 .....covvnenees forriiiiiiiiiii e 12,600,000 |....... 12,600,000 |....... 12,600,000 |....... 12,600,000 [...ccvvvveenene foovvrinniiis oo s e e 12,600,000 [.oooevvevvnenes fooviiiiiiniis o [ 198,212 |. 04/21/2034 . |1.F FE ....
Oak Hill Credit Partners SERIES 201924 CLASS
..67707E-BE-3 [DR  7.852% 04/21/34 . .covvveniiiiiiiiiiiiiiinnns . 01/09/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...ccevvvnviene foovvrriniiiinis oo v i s 10,000,000 |..eevvvnniiiiinn foovennnniniinins Jevvriiiieeiennn fovvennnnns 181,756 |. 04/21/2034 . [2.C FE ....
TICP CLO LTD SERIES 201913A CLASS DR 7.714%
..87250A-A0-4 [04/15/34 . oovvveiiiiiiii . 02/11/2025 . | Call 100.0000 ....covvnnneees fooviriiiinieeiiiii Jeveeen 8,750,000 |........ 8,750,000 |........ 8,750,000 |........ R 5TV 000 O O O N A N 8,750,000 [ovevvvvvnnnns fooeeviiiiiiinns oo [ 231,019 |. 04/15/2034 . |2.C FE ....
WELF 2016-2A SERIES 20162A CLASS BR  6.708%
.. 94949L-A0-3 [10/20/28 ...uuniiiiiiiiiiiiiiiii s . 01/20/2025 . |Paydomn ...cceveniiiiiiiiiiniiiiiiins Joiinineiiiiinees foens 3,369,433 |........ 3,369,433 |........ 3,369,433 |........ 3,369,433 [..ooiiviininns foonrniiiiiiinn Lo o L 3,369,433 |o.eoiiiiiiinins Joveeiniiiiiiiins foeeniiiiiiiiinns foeiiniiinn. 60,525 |. 10/20/2028 . |1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 138, 189, 020 138, 189,020 136,613,700 136,792,743 11,376 11,376 136,804, 119 1,384,901 1,384,901 3,329,604 XXX XXX
BASTION FUNDING |, LLC BASTION FUNDING I, LLC
..07030U-AA-0 [ 7.119% 04/25/38 ...ovvvvriiiiiiiiieiiiiieeeees . 03/25/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 745,624 |........... 745,624 |........... 745,624 |........... R O R 745,624 |.oovvvininnns [ [ s 8,739 |. 04/25/2038 . |1.F PL ....
BSOF SRT | LP and BSOF SRT OFF BSOF SRT | LP
.. 11778II-AA-4 |and BSOF SRT OFF  6.950% 06/30/30 ............ . 02/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 63,590 |....coeennn 63,590 |......oeennn 63,590 |....covnnnnn G371 O O R F 63,590 [..ooovvvniiinns fooriiiiiis s [ 1,105 |. 06/30/2030 . |2.B PL ....
CTL 2022-4 TRUST (KEMPER LAKES CTL 2022-4
..12755*-AA-0 | TRUST (KEMPER LAKES  4.016% 05/15/67 ........ . 03/15/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,568 [.coeiiiinn 2,568 |..ieeeens 2,568 |.ieveinnnnns O O R AN P11 R R R RN 17 |. 06/15/2057 . |[1.D PL ....
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC
..127656-AA-4 | 7.480% 04/28/40 .....evviiviininiiiiiiiiineees . 03/28/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 835,203 |........... 835,203 |.....unnnn. 835,103 |........... 835,179 [.oovvviriienees oo M4 [ s LA PO 835,203 [ooeviiiiiiinns [ e s 10,429 |. 04/28/2040 . |1.G PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
..14855lI-AA-4 | SECURED AVIATION ~ 6.500% 07/31/36 ............ . 03/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 572,387 |........... 572,387 |........... 557,851 |.........n. 560,504 |......ccoveeeees forreees 11,883 [oooeiiiiiiiiinns s 11,883 [ooeiiiiiiiiins o LSV A RN R R R 7,171 |. 07/31/2036 . [1.F PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
..14855lI-AB-2 | SECURED AVIATION  5.650% 07/31/36 ............ . 03/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiinn e 136,594 |.....en.... 136,594 |........... 121,935 |.oooeeeeens 124,682 |oovvveeeiiiinn ovennnnn 912 [ s L2V PO R ICICTRSICT N U R R R 1,487 |. 07/31/2036 . |2.B PL ....
HPS CV VI Fund Prvt HPS CV VII Fund Prvt
.. 22547#-AA-8 [8.299% 09/21/32 .. . 03/12/2025 . | Redemption 100.0000 ....... fooeiiiiiiiiniiiiiinn foees 18,281,173 |....... 18,281,173 |....... 18,281,173 |....... 18,281,173 |oovviiiviiinns Joveoniniiiiinns Joveiniinviinnnns fovenniniiiininns foviiiniiiiniinns fovens 18,281,173 |.. ...375,083 [. 09/21/2032 . [3.A PL ....
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Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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DNKN 2015-1A SERIES 20211A CLASS A2l 1
..233046-A0-4 2.493% 11/20/51 ..ooivviiiiiiiii . 02/15/2025 . |Paydomn ...covvvnniviiiiiiininiiiins fenieeneeiiiees feeeees 25,000 oo 25,000 |........e... 25,000 |.......eenn. <101V O R R R 5[0V ) R R RN 156 |. 11/20/2051 . |2.B FE ....
DP LION HOLDCO LLC DP LION HOLDCO LLC
.. 23359M-A%-1 [8.243% 11/28/43 .. . 03/28/2025 . |Redemption 100.0000 ....... 471,349 471,349 |.... . 11/28/2043 . |2.A PL ...
DIVERSIFIED ABS VI
..255123-AA-9 [LLC  7.076% 05/31/44 ......ccvvvvenniiiiiininnnns . 03/31/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 246,685 |........... 246,685 |........... 246,685 |........... R O R RS 246,685 |...ooviiiiiiinn oeviiniiiniiiin v e 2,864 |. 05/31/2044 . |1.F FE ....
DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII
..255123-AB-7 |LLC  7.670% 05/31/44 .....cccvvvveniiiiiinnnnnns . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn e 4,500 [o..coeieenne 4,500 |ieiiinns 4,500 |eeeiennnnnns 3 O O R AN LT[V R RN 58 |. 05/31/2044 . |2.A FE ....
FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET
..302704-AA-9 | ISSUER LLC ~ 7.151% 06/26/44 ........cevvvvnnnen . 03/25/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 340,159 |.....oeeens 340,159 |........... 340,159 |........... B £ O ) R 340,159 [ooovviiiiiiinnes oo [ s 4,473 |. 06/26/2044 . [1.F PL ....
FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET
..302704-AB-7 | ISSUER LLC ~ 8.106% 06/26/44 ...........cvvnnnn. . 03/25/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 182,847 |........... 182,847 |oeeeennnnn. 182,847 |ouveennnnn. L7 O O N N A N L7 R R A NN 2,541 |. 06/26/2044 . [2.B PL ....
INFLUENCE X ISSUER LP INFLUENCE X ISSUER LP
..456750-AB-7 [6.700% 01/20/65 ........cevvuiiiiiinnniiiiiinnnnns . 01/01/2025 . | GOLDMAN SACHS ....ovvvvnvvriiinins foeneeeiiininneees oo 34,932,940 |....... 34,932,940 |....... 34,932,940 |....... 34,932,940 [oeeiiiiiiiiins foreeriiiiiiiiins e e e e 34,932,940 |oevviiiiiiiiins e e e . 01/20/2085 . |1.F PL ....
JERSEY MIKES FUNDING LLC SERIES 20211A CLASS
.476681-AB-7 [A2]  2.891% 02/15/52 ...cevvvniiiiiiiiiieiinn . 02/09/2025 . |Paydomn ..cevvvnniriiiiniiieiiiinn fenineeeeiiiiees feeneeeeens 12,500 [.ooeeeennnns 12,500 |oeeeennnnnns 12,500 |ovevennnnnns 72 O N N NN /2800 O O N A 90 |. 02/15/2052 . |2.B FE ....
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC
L.55317X-A*-0 [8.121% 12/15/38 ..eevvviiiiiiiiiiiiiiiceeees . 03/15/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 1,349,861 |........ 1,349,861 |........ 1,349,861 |........ 10 O O N AR 1,349,861 |ovvenveiiiinns foeniiiiiiins o o 17,944 |. 12/15/2038 . |1.G PL ....
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC
..55317X-A8-8 [8.946% 12/15/38 ...oevvvriiiiiiiiieiiiis . 03/15/2025 . | Redemption 100.0000 ... 74,870 ...74,870 ... 74,870 |............74,870 |.... .. 74,870 |.. . 12/15/2038 . |2.A PL ..
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC 5.160% 09/20/26 |. 03/20/2025 . |Redemption 100.0000 .. 851,009 851,009 851,009 |...........851,009 |.... .851,009 |. . 09/20/2026 . |2.C PL ..
NEXTGEAR FLOORPLAN MSTR TR SERIES 20221A
..65341K-BT-2 [CLASS A2 2.800% 03/15/27 eevvveeeeeeennnnnns . 03/17/2025 . | Call 100.0000 .....cevuuneeee foeeeennnineeeeennnn |-een. 10,250,000 |.......10,250,000 |.......10,249,243 |....... 10,249,647 |.oooovierieenn Joemmnnineeees K IO PP, 38 |oeeeeiieeeeeen oeennnn 10,249,685 e [ 315 |t AL I 71,750 |. 03/15/2027 . |1.A FE ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC
..741011-AA-8 |7.806% 12/25/38 . 03/25/2025 . |Redemption 100.0000 ....... . 12/25/2038 . |1.G PL ....
PRESIDIO FINANCE LLC
LT41011-AB-6 [8.418% 12/25/38 ..oevveeeeeeeeee e . 03/25/2025 . |Redemption 100.0000 .....c. foereeeeemniiiiieeenn foeeeennn 45,577 | 45,577 e 45,577 [ A5,577 |oeeeeeiiieieeen oeeemmnieeeeees e e e s 45,577 [oeeeeeeiiiie oo s e 674 |. 12/25/2038 . |2.B PL ....
SERVPRO MASTER ISSUER, LLC SERIES 20241A
..817743-AJ-6 |CLASS A2 6.174% 01/25/54 .ccovvveeeeeennnnns . 01/25/2025 . |Paydomn .eeevveneeeeenniieeeeeennn feeneeeeeeeneees feeeeeeeens 37,500 foeeeeeennn 37,500 |...ccovnnnnn 37,500 |...cevnnnnnn 87,500 |oeeeeeeeiiiiieen Joeremmnieeeeee eeeeeriiieeees e e s 37,500 |eeeeveieeeeennn eermrniereeenee Jeernnieeeeeeens e 579 |. 01/25/2054 . |2.C FE ....
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED
..84860%-AB-9 [NOTES ~ 3.850% 03/31/33 ...ceevvreieeeeeenninnns . 03/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 133,551 |oeeeennnnns 133,551 |oeeeennnnns 133,551 |oeeeenennns RRKTESIS) B FUOURP IOUUURRRTUPPP FEPURPRRRUURP IFUUPRRRUPPT ISURPRRSTRPUPRP PR 133,851 [ooeeeeiiiieee oo o et 1,285 |. 03/31/2033 . |2.C PL ....
SPIRITS NEWCO LLC SENIOR SECURED NOTES
..848609-AA-1 [5.300% 06/30/36 ..eeveeeeeeeeenieeeeeennaeeeeees . 03/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 185,480 |........... 185,480 |oeeeennnne. 185,480 |.eeennnnn. 185,480 |ovveeeveeeinnnns feeeeeeemiies feeeeeeeieiies e e e 185,480 |vvveeeeeeenns eeenieeeeemnnns Joeeeeeeenes e 2,458 |. 06/30/2036 . [2.C PL ....
SUBWAY FUNDING LLC SERIES 20243A CLASS A2l
..864300-AG-3 |5.246% 07/30/54 ..ceevveneeieeineee e . 01/13/2025 . |Paydomn .eeevveneeeeeeniieeeeeennn e eeeeneees feeeeeeeens 53,750 |oeeeuuenns 53,750 |[.eeeeennnnnn 53,750 [.eeeeernnnns 53,750 |oeveeeenninreeen foeremmmineeeee oeeemriiineees e e s 53,750 [ooeeeeeeeiieeee oo e s 705 |. 07/30/2054 . |2.B FE ....
SWEETWATER ROYALTIES LLC SWEETWATER ROYALTIES
..87054#-AA-6 |LLC  5.320% 09/30/40 ..evvveeeeeeenniieeeeennnn . 03/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 408,314 |........... 408,314 |........... 408,314 |........... 408,314 [.ooeeeeiiiiiieee oeeeemiiiiiees e e e s 408,314 |oeeeeiiiieeen v erniieeeeeeens e 10,861 . 09/30/2040 . [2.B PL ....
Westlake Automobile Receivable SERIES 2023P1
..96042U-AB-7 [CLASS A2 5.890% 02/16/27 ..covveneeeeennannnns . 03/15/2025 . |Paydomn .ceevveeeeeeenniieeeeeennn Jeenneeeeeeenieeee feens 1,353,132 |........ 1,353,132 |........ 1,353,056 |........ 1,353,078 |oeevveiieieeennn Jeeneieeeees LT IO FOPP, ST FUUPRRRTR NSRRI 1,353,132 |oeveiiiiiieeens Jeeeneiieeeeie Jeeeniieeeeenns e 13,062 |. 02/16/2027 . |1.A FE ....
BG BETA | LTD BG BETE | LTD  7.120%
.. 05593P-AB-2 [07/01/54 ..o . 01/01/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 35,440 |eeeennnnnn. 35,440 |............ 35,440 |............ 35,440 |ooiiiiiiiiies e e [ [ [ 35,440 [.ooeeeeiniiieee oo e 428 |. 07/01/2054 .|2.B PL ....
BG BETA | LTD BG BETA | LTD  7.210%
.. 05593P-AC-0 [07/01/54 ...nniiiiiiiiee e e e e eees . 01/01/2025 . | Redemption 100.0000 ....ooe fooriiiiiiniiiieienn foeeeennnn 86,000 [..coeennnns 86,000 |eeeeeenns 86,000 |eeeunnnnnes 86,000 |-eveueerrrmnnns Jonueneerennnns Jonnnnereeenenns Jornaseeereennins Joeeeaaeeeennnns Joenaaaeeeee 86,000 ..iieeeennines feeneeiieiniiiies feeneeeeeeiiines feeieeieeiiiinnns 241 |. 07/01/2054 .|2.B Z .....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 72,229,430 72,229,430 72,199,212 72,205,114 24,000 24,000 72,229,115 315 315 555,743 XXX XXX
CARS MTI SERIES 20201A CLASS A1 2.010%
. 14576A-AA-0 [ 12/15/50 evvneneiiiiiiie e e . 03/15/2025 . |Paydomn oeevvuunseerennniaaneeennns fonnneeeennnnnaeaes foreeeeeennnn 8,731 [iiiiinnnnns 8,731 |t 8,728 |.evvnnnnnnns 8,730 |eevreniiiiienne Joerennnaaaaes 2 oeenieneeennns erneeeeeennns 2 eenninreeennns e 8,731 |oeeeiiiiiiiis oeemnereerrnnns Jonneneeeeniiins foaereeennnnnns 30 |. 12/15/2050 . |1.A FE ....
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 8,731 8,731 8,728 8,730 2 2 8,731 30 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 375,621,773 375,235,608 373,819,808 373,349,858 649,042 649,042 304,583,918 1,340,944 1,340,944 4,416,398 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 375,621,773 375,235,608 373,819,808 373,349,858 649,042 649,042 304,583,918 1,340,944 1,340,944 4,416,398 XXX XXX
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1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 375,621,773 375,235,608 373,819,808 373,349,858 649,042 649,042 304,583,918 1,340,944 1,340,944 4,416,398 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,554,695, 349 1,571,988,757 1,560, 569,454 1,521,439,099 307 1,327,432 1,327,739 1,574,238 1,488,003,471 (201,897) |  (3,350,458) |  (83,552,355) 24,669,884 XXX XXX
CLEARBRIDGE MLP AND MIDSTREAM CLEARBRIDGE MLP
..184692-6@-5 | AND MIDSTREAM .....eevvvvvvviiiiiiiiiiiiiiiiieeeeees . 03/26/2025 . | Taxable Exchange ............ccccc. feueee 200,000.000 |...... 7,000,000 [oeeeeereenennnnnnnnn fonnnne 7,000,000 |........ 7,000,000 |.ooeveiviiiiinnn fevvevinniiiiiinn o f e e 7,000,000 |ooeeeiiiiiiinns fovviiiiiiiiiiees feeiiiiiiiiiieen o 124,600 |ooovvvee veveeen| e
CLEARBRIDGE ENERGY MIDSTREAM CLEARBRIDGE
.. 18469P-6@-4 | ENERGY MIDSTREAM ....oovvvviiiiiiiiiiiiiiiiiiinees . 03/01/2025 . | EXCHANGE .......cevvvvvvnnninnnnnnnns feune 200,001.000 |...... 6,000,030 [o.oeevrerninininnnnn fonnnne 6,000,030 |........ 6,000,030 |.ooeeiiiiiiiiins v e e o o 6,000,030 |.ooooeeiiiiiiins feeeiiiiiiiiiiens [ o e |
FS GLOBAL CREDIT OPPORTUNITIES FS GLOBAL
..30290Y-AE-1 | OPPORTUNITIED FUND ....coeviiiiiiiiiiiiiiiiiien . 02/01/2025 . | EXCHANGE ........ccevvvvvvennennnnnns founee 10,000.000 |..... 25,000,000 |ieeeeiiiiiiiiiiiins Joveeens 25,000,000 |....... 25,000,000 fo.oeeeeennnnnnn fooveiiiiiiiiiins o e Jeveeiiiiiiieees foeees 25,000,000 f.ooeeeeiiiiiiins Jooveeiiiiii Joveeieiiiiiiies fovveeeiiiseeiiieeees fovviiin veveeenn] eiiiiiinn,
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 38,000,030 XXX 38,000,030 38,000,030 38,000,030 124,600 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 38,000,030 XXX 38,000,030 38,000,030 38,000,030 124,600 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 38,000,030 XXX 38,000,030 38,000,030 38,000,030 124,600 XXX XXX
..03213A-10-4 | AMPLITUDE INC. COMMON STOCK ..........ccovvrrnns | 03/27/2025 . ‘PIPELINE TRADING SYSTEMS ....... |.cc..n 35,307.000 |......... 446,688 |..oovviiiiiiiiiiiins e 437,273 o o e e e e 437,273 |oveeeviiiiiiinnn foiinnne 9,415 |.......... 945 | e |
..125100-10-0 |CCC INTELLIGENT SOLUTIONS HO ...oooeeeeeeieennns . 02/20/2025 . | PIPELINE TRADING SYSTEMS ....... |..... 117,234.000 |...... 1,231,685 |oovvvvvvvevnniininns Joveeeens 1,288,402 [..coooeeeeieiiiiiees foveeiiiiiiiii e evevvviiiiiiiens foviciiiiiiinine fovviiiiiiiiiiins o 1,288,402 |..oooeeeeeeeeees oo (56,717) |....... (56, 717) |ouveneiiiinnnnninns fooeeneee e e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,678,373 XXX 1,725,675 1,725,675 (47,302) (47,302)

..000064-14-7 | COVIS PHARMA COVIS FINCO S.A.R.L. CLASS A ... |. 03/14/2025 . | DIRECT - 1
..000649-14-5 | COVIS PHARMA COVIS FINCO S.A.R.L. CLASS B ... |. 03/14/2025 . |DIRECT - 1 ..
..006491-49-2 | COVIS PHARMA COVIS FINCO S.A.R.L. CLASS C ... |. 03/14/2025 . |DIRECT - 1 ..
..006491-50-0 | COVIS PHARMA COVIS FINCO S.A.R.L. CLASS D ... |. 03/14/2025 . |DIRECT - 1 ..

........ 5,899.000

.5,899.000 [....
.5,899.000 |....
.5,899.000 [....

..006491-51-8 | COVIS PHARMA COVIS FINCO S.A.R.L. CLASS E-2 . |. 03/14/2025 . | DIRECT - 1 PP TP 5,899.000

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 11,800 (11,800) (11,800)
5989999997. Total - Common Stocks - Part 4 1,678,373 XXX 1,737,475 295 1,737,475 (59, 102) (59, 102)
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,678,373 XXX 1,737,475 295 1,737,475 (59, 102) (59, 102)
5999999999. Total - Preferred and Common Stocks 39,678,403 XXX 39,737,505 38,000,325 39,737,505 (59, 102) (59, 102) 124,600
6009999999 - Totals 1,594,373,752 XXX 1,600,306, 959 1,559,439, 424 1,327,432 1,339,244 1,574,238 1,527,740,976 (201,897) |  (3,409,560) | (3,611,457) 24,794,484
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |. 04/19/2024 |. 04/17/2025 |.......... 7,751 ...... 38,500,006 |......... 5,165.92...... 2,636,338 |...enieiiiniees fevennieeeiiinns o 3,556,647 | ..cevvnnnnn [ennnnn 3,556,647 |......... 920,310 [ouenniiiiiininns foevenineeeieines [ e 20,772 [N/A ... 0002 .oovvvnnnnne

Buy CALL S&P 500

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A .... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 05/20/2024 |. 05/20/2025 |..........6,405 |...... 33,992,832(......... 5,520.46 |...... 2,006, 165 P A 1,292,608 [..ooeeeenns o 1,292,608 |....... (713,557)[.eeevivvnieeees Jvvnineeeeevin foorevvinieniins feeen . 31,460 [N/A Ll 0002

Buy CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |. 06/20/2024 |. 06/20/2025 |.......... 6,669 |...... 36,500,023......... 5,692.10 [...... 2,200,852 [cuuveeiiininens foeveniineeeiienn o 932,190 | .eeevvvnnn [ 932,190 |..... (1,268,862)[......ccvvnnvvvnne ferneniriiiininns [oevvviniinneiinns feeneeneens 42,986 |N/A ... 0002 .oovvvnnnnns

Buy CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 07/19/2024 |. 07/18/2025 |.......... 6,176 |...... 34,366,909 |......... 5,725.20 |...... 2,109,240 [oeevnviiiiiinees foevenniieeeeeens [ 982,613 [.evvnneeens o 982,613 |..... (R VEHCYZ0) R U R RN 46,450 |N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |.... ... LCZ7XYGSLJHFXXNDX90 . |.08/20/2024 [. 08/20/2025 |.......... 6,879 |...... 38,663,2421.......... 5,821.00 [...... 2,210,816 [.oooeevneieeens [ o 1,033,079 [.eveeeenns | 1,033,079 [..... (1A77, 737 [ e o 60,034 [N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveereenenns LCZ7XYGSLJHFXXNDX90 . . 09/20/2024 |. 09/19/2025 |.......... 6,085 [..... 34,797,498 ......... 5,930.65 |...... 1,932,808 |-vveuveerreneens fererereeieeeieies oo 793,648 |.ovevverens e 793,648 ... (1,139, 161)f. v oo e e 59,551 [N/A ...... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . . 10/18/2024 |. 10/20/2025 |.......... 8,338 |...... 48,810,895 ......... 6,099.26 |...... 2,834,684 [....ooeveiies [ [ 794,358 [ oo [ 794,358 |..... (2,040,326)[....cvveverenens fooeirieieieienes [ o 91,170 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |.eeeerereennnnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 11/20/2024 |. 11/20/2025 |.......... 8,213 |...... 48,859,551......... 6,153.79 [...... 2,923,875 |.cevviieeiiiinnn [ e 836,288 [....cooeeen [oennnn 836,288 |..... (2,087,588)[.....ccvvvnnviiien fernenerriiinnns [oerviininneiiens foeneeneens 97,283 IN/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . . 12/20/2024 |. 12/19/2025 |.......... 7,318 |...... 43,716,273 ........ 6,168.08 |...... 2,705,296 [.veveeereiees [ [ 863,255 [ veverenes feorenenn 863,255 |..... (1,842, 081)f....cvvrererins oo [ e 92,100 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |.01/17/2025 |. 01/20/2026 |.......... 7,287 |.oeenn 43,399,987 |......... 6,236.53 |...covnnniiiiinnn fennns 2,534,863 |..euuniiiiiiinn foeeennnn 862,162 [..evvneees [oerenns 862,162 |..... [(QICT2Z0/17)) R FRUUUR R RN 97,543 IN/A ... 0002 .oovvvnnnnns

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 02/20/2025 [. 02/20/2026 |.......... 6,457 |...... 38,825,939|......... 6,362.22 |...covvnniiiiinnn fennns 2,287,048 [.oovvinineeees feenennnnd 663,215 [.evveeeens o 663,215 |..... [QICVETRECC)) F KU R R, 93,325 [N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ | S& 500 Index Hedge . |N/A ...........[Equity/Index |.....ccceuuuiienniins LCZ7XYGSLJHFXXNDX90 . |. 03/20/2025 |. 03/20/2026 |..........7,664 |...... 43,435,783 |......... 5,889.41 |.uiiiiiiininn oo 2,793,571 ... e Jeennns 2,467 441 [ [l 2,467 141 ....... (326,430)). . 106,853 [N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 21,560,073 7,615,482 15,077,201 | XXX 15,077,201  (14.098,354) 839,527 [ XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 21,560,073 7,615,482 15,077,201 | XXX 15,077,201 (14,098,354 839,527 [ 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 21,560,073 7,615,482 15,077,201 [ XXX 15,077,201 (14,098,354 839,527 [ 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 21,560,073 7,615,482 15,077,201 | XXX 15,077,201 (14,098, 354) 839,527 | XXX XXX

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 04/19/2024 |. 04/17/2025 |.......... 7,751 ...... 38,500,006 |......... 5,488.79 |..... (1,385,087)].cccvveeneecennn forniiiiiiiinns oo (1,259,336)] ..cvvvnnnnn fonnnn (1,259,336)|......... VAT E) Y SR AR KRR AR 20,772 [N/A ... 0002 .oovvvnnnnne

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 05/20/2024 |. 05/20/2025 |.......... 6,405 |...... 33,992,832(......... 5,865.48 |....... (938,564)]....neeeevvnines [oevvrnnninieiinns fees (200, 715)( cevvnneans [ (200, 715)f......... FRTER: 51V I KPR PR . 31,460 [N/A ...... 0002 .oovvvnnnnns

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 06/20/2024 |. 06/20/2025 |.......... 6,669 |...... 36,500,023......... 6,047.85|..... (1,029, 201)f.eeeevviieees fovennneeeiiniens [ (133,838)[ .evvenneens [onnnns (133,838)|......... 895,363 |...evvnniiiiinnnn [ e [ 42,986 |N/A ... 0002 .oovvvnnnnne

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |.07/19/2024 |. 07/18/2025 |.......... 6,176 |...... 34,366,909|......... 6,083.03 |..... (RO VAD) R R PN (196,062)( .evvvnneens fonnnne (196,062)f......... LRI UiGIe N Y KRR (SRR R, 46,450 |N/A ...... 0002 .oovvvnnnnns

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..ceeerrieernnnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 08/20/2024 |. 08/20/2025 |.......... 6,879 ...... 38,663,2421......... 6,184.82|....... [CZATRRE)! R R R (232,010)f cevvnnneans [ (232,010)....0. A (VS R KRR (PR R, 60,034 [N/A ...... 0002 .oovvennnnns

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..eeeerrreenunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 09/20/2024 |. 09/19/2025 |.......... 6,085 (...... 34,797,498 |......... 6,301.32 [....... (G224 101 | R RN RN (180,970)] .evvvvenn Jovennn (180,970)f......... 641,438 [..oeiiiiiiiienns e oo e 59,551 |N/A ...... 0002 ..ovvennnnns

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A ... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 10/18/2024 |. 10/20/2025 |.... 48,810,895 ......... 6,480.46 |..... (1,254,823), i T (176,225)] ... (176,225)....... 1,078,598 [..oovvveeeiniiiinn oo Jovvvveennnneennns [ 91,170 IN/A L 0002




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Sell CALL S&P 500 Goldman Sachs & Co.
OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |. 11/20/2024 |. 11/20/2025 |.......... 8,213 |...... 48,859,551......... 6,538.41|..... (1,326,490))..cevvvvnnenes fovvnnniieiinnis [ (204,324)] ceevvinnnn funnnnn (204,324)...... LI 77728 (1) R RN RN RN 97,283 IN/A ...... 0002 .oovvvnnnnne

Sell CALL S&P 500

1’903

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A .... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 12/20/2024 |. 12/19/2025 |..........7,318 [...... 43,716,273 (......... 6,563.59|..... (1,234,470) P OO (232,520)] ... (232,520)]...... 1,001,949 [.vvvviiiiiiinn [ v [ 92,100 IN/A L 0002

Sell CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |.01/17/2025 |. 01/20/2026 |.......... 7,287 |.oeenn 43,780,528 ......... 6,626.31 [c.uuvniiiiiiinnns oo (1,121, 759)[.ooeveviieeees | (249, 710) cevvnnneans [ (249,710)]......... 872,050 [ouvnniiviiiininns Joeveniineieeiinnn [ e 97,543 IN/A ... 0002 .oovvvnnnnns
Sell CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 02/20/2025 [. 02/20/2026 |.......... 6,457 |...... 38,825,939|......... 6,759.86 |...uvuiiiiiinnnns [ (995,399)[....ccvvnniriiinn fonnnns (196,039)( .evvenneens o (196,039)|......... LIS 1V N R KRR (PP R, 93,325 [N/A ...... 0002 .oovvvnnnnne
Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |.... ... LCZ7XYGSLJHFXXNDX90 . |. 03/20/2025 [. 03/20/2026 |.......... 7,6641...... 43,435,783 ]......... [T T (1,359,201)].ceveniiiinnnnns fooes (1,191,074) .eoeneeeen [onns (1,191,074)]........ 168,127 |.oevveeniiiiinnns foonniiiiiins e e 106,853 [N/A ...... 0002 ..oevvnnnnns
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants (9,977,279)  (3,476,360), (4,452,823 XXX (4,452,823) 9,000,816 839,527 [ XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (9,977,279)  (3,476,360), (4,452,823 XXX (4,452,823) 9,000,816 839,527 [ 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 (9,977,279)  (3,476,360), (4,452,823 XXX (4,452,823) 9,000,816 839,527 [ 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 (9.977.279)  (3,476,360) (4,452,823) XXX (4,452,823 9,000,816 839,527 [ XXX XXX
Interest Rate -

SLOSTGV31 - Interest CU00019DJT3UX 1 J1ZJ14W;

4.0185/S0FR .. CLO Portfolio Hedge . |N/A .... . |Rate... . [BANK OF AMERICA ... 0774 ... . |- 0271172025 |. 02/13/2030 |.... N TP 475,000,000 [ eeeevvnnee 02 | foeeeeee e [ e [ e 8,887,386 [.oeeeeeeeeeeeenn feeneeeeeemnieees feeeeneeeeeee oo e 5,244,779 IN/A ......

Interest Rate

SLOSTHYP - 4.0135/SO0FR Interest JPNCB NA OTC

........................... CLO Portfolio Hedge . |N/A ...........[Rate........... |Derivatives ........ 7HBGLXDRUGQFUS7RNEQ7 |. 02/11/2025 |.02/13/2030 |................ |.....400,000,000].......ccceeed 0T [oiiiiinnnnniniins fooonnnniiinninnnns fovvvvnnnnnnninnen foonnnnvviniinnn evveeennns L 7,891,463 | oo v Lo |oene.. 4,416,656 [N/A ... ]0003 ............
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate XXX 16,278,849 9,661,435 | XXX XXX
SwapCrossCurrency

SLOHOKO5 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX

6.446 /PAY: EUR 4.5 . |EUR - F5662#AC2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvneireeenne . 04/23/2024 . 07/16/2034 |..ccevvenaeeeenn feunnnn 10,666,000 .............. 107 [eeeeeeeeeeeeee e oo 114,481 1....... (151,000)] ..eevvvnnn Joemnnnnnn 304,174 |....... (463,000)[...eeeeermneeeee Jeemmmmneeeeemnins foreeeeeeeieeeees fons 162,623 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency

SLOROGLX - REC: USD  |Bond Portfolio Hedge -

2.917 /PAY: EUR 1.33 |EUR - G4936@AC6 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/02/2021 |. 03/02/2034 |.......eevvvvven founnns 10,206,000 |....euvvnnnees T3 [ i [ 86,096 |........ 470,700 [.neeeeennn Jovvnnnnns 711,29 |....... (3 (C70r(0[0)) RPN IR RN AR 152,460 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency

SLOROKEV - REC: USD

4.0265 /PAY: EUR 2.29 |Bond Portfolio Hedge -

.... |EUR - 40637CC#5 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 04/12/2022 |. 07/12/2032 |.... PR PO 9,793,800 ....58,500 | ... ....185,885 |....... (416,700)|. 132,195 |N/A ...... 0001 ...
SwapCrossCurrency

SLORONOV - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX

5.1595 /PAY: EUR 3.7 |EUR - 92936UA@S ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvneiereennn . 08/18/2022 |. 09/28/2082 |....evvuueeveenn feunnnn 16,227,200 |...cevvnennnns 10T [ e o 112,439 |.... (1,080,000)].....cccuns |oewee (1,127,353)|....... (740,800)]-+evvvvnmeeeeennn foeeeeemmnnneees Joermmmeeeeeeennnn foreeeeens 222,220 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency

SLOR1ONC - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX

5.885 /PAY: EUR 4.27 |EUR - 25455XA€3 ....... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccvvenvrnnnnne . 02/28/2024 |. 03/20/2034 |.......eevvvvenn founnnn 27,067,500 |...ccvvunnnnns L0 R RO KRR RN 25,000 [.vuueenees o 608,870 |..... (R LST4810[0)) N FORRRUUUR R R 405,456 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency

SLOWO2ME - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC

4.489 /PAY: GBP 2.87 |GBP - G2730#AF9 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 10/31/2018 |. 01/31/2029 |...eevveeneeaeen fennnnn 12,767,000 |..cevennnneeen 1228 [ e o 108,687 |....... (152,000 .evvnneeees foreeennee 748,452 |....... (403,000)(-. e eeeevenaeeee Jeemmmmneeeemmnnn foreeeeemniieeeees fons 125,108 N/A ...... 0001 .oeeeneeeee
SwapCrossCurrency

SLOWAHXT - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX

7.645 /PAY: EUR 5.83 |EUR - F3420#AA4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccoooevrrnnns . 11/02/2023 |. 06/30/2044 |.......eevvveen ounnns 31,953,000].............. 107 [ e fovvviiiiiiiens o (498,000)f .evvnneeeee [ 216,499 )..... (1,389,000)f..ccvvvvvvnnnnnns Jvvnnniniiiinins fooviiiiiiiiiiiies ot 701,203 [N/A ...... 0001 ..oevnnnnes




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 5 6 7 8 9 11 12 13 14 15 16 17 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
SwapCrossCurrency
SLOY1AMQ - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.777 /PAY: ERR 5 .... |EUR - N4282*AK2 ...... DPart 1 ... BANK OF AMERICA ... 0774 ......covvveiereennn . 10/25/2023 |. 02/01/2034 |................ 15,877,500 |- 106 [ e o 150, 109 (348,000)( ..vvnneees foreaannne (27,281)....... (694,500)[.. e eeeeemnneeee Jeemmmmeeeeeemnnnn feeeeeeeiiis N/A ......[0001 ...........
SwapCrossCurrency
SL10511U - REC: USD
3.7275 /PAY: DKK 1.95 (Bond Portfolio Hedge - CUD00T9DJTIUX 1J1ZJ141X
........................... DKK - K3380#AB4 ...... |D Part 1 .. BANK OF AMERICA ... 0774 ...........eeeeeeeen |- 1170872016 |. 12/15/2026 |................ 24,948,025 e eeeennnn foeeeeeeniieeeeeen Jeeee 112,579 |11 589,608 [ i [ 528,191 | (1,084,473 [ [ N/A ...
SwapCrossCurrency
SL10655H - REC: USD Bond Portfolio Hedge -
2.654 /PAY: EUR 1.45 |EUR - G7996#AG5 ...... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/17/2020 |. 10/23/2035 |................ 15,981,000 |- ccvvenneeeen LM [ i [ e 837,200 |......en... 863,681 |....... (200 R F U R, N/A ......[0001 ...........
SwapCrossCurrency
SL1S4INW - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.74 /PAY: EUR 1.77 . |EUR - G7996#AA8 ..... DPart 1 .. BANK OF AMERICA ... 0774 ......covvveieeeennn . 05/24/2017 [.08/17/2027 |eevvvennnnennne 20,151,000 [ eeeevvneee e 112 [ oo [ 210,387 680,400 [..oovvvvnn Joernnnnnn 838,226 |....... (833,400)[-. e eeeeeenneeee Jeemmmneeeeeemnnen foeeeeeeiiis N/A ......[0001 ...........
SwapCrossCurrency
SL1T4QGP - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.444 /PAY: EUR 1.38 |EUR - LO175#AE2 ..... DPart 1.. Derivatives ....... 7HBGLXDRUGQFUSTRNES7  |. 10/02/2019 . 09/30/2031 |...evvveniviinn fonnnnns 9,850,500 [..oevvveenenn 1209 | [ [ e 115,200 [oeeeneeeens o 563,748 |....... [ (T (010)) PR NP R N/A ......[0001 ...........
SwapCrossCurrency
SL214PJ1 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.855 /PAY: GBP 4.26 |GBP - G2616GAAT ..... DPart 1 .. BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 07/01/2022 [.07/27/2027 |eeeeveeneeeaennn [ 8,403,500 [...eeeeeenen 1220 | foeeeeeee s 17,799 (639,800)........... (478,108)....... (282,100)[-. e eeeeeemeeee Jeemmmmeeeeeemnnn feeeeeeeeiis N/A ......[0001 ...........
SwapCrossCurrency
SL324BGC - REC: USD
3.4725 /PAY: EUR 1.69 [Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
........................... EUR - G9006@AJS ...... |D Part 1 .. BANK OF AMERICA ... 0774 ..................... |- 04/13/2016 |. 05/04/2026 |................ 16,926,000 700,500 [ ..ueeeeennn Joeeennnnn 790,022 [...oee (694,500)].cceeeeeeeeennnn foeeeeemeeeees e N/A ...
SwapCrossCurrency
SL324C5F - REC: USD
3.5025 /PAY: GBP 3.18 [Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
........................... GBP - G7178*AB0 ...... |D Part 1 .. BANK OF AMERICA ... 0774 ...........cceeeeee.. |- 05/25/2016 |. 07/20/2028 |................ 22,077,000 e eeeennnn feeeeeenneeeeeeen Jeeee e |20 2,698,500 [ Leuiiinn [0 3,190,883 | (604,500)[ceiieiiieeeeenn [ [ N/A ...
SwapCrossCurrency
SL324LDX - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.055 /PAY: GBP 2.77 |GBP - GOB27#BKS ..... DPart 1.. Derivatives ....... 7HBGLXDRUGQFUSRNES7  |. 05/23/2017 |. 08/23/2027 |.....evvvnnnenne 19,467,000 |...evvneeeen 130 o e [ 132,471 |..onenee 88,500 [..ouoeeenns [ 801,238 |....... [(CI0Z R 1V[0) A FUURN R, N/A ......[0001 ...........
SwapCrossCurrency
SL325X57 - REC: USD
3.9065 /PAY: GBP 3.18 [Bond Portfolio Hedge - JPICB NA OTC
........................... GBP - 756109B*4 ...... |D Part 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |. 03/30/2022 |.06/30/2032 |................ 26,346,000 508,000 [ ..vvvvvnnnn fonnnnn 2,189,237 [oneentn (806,000)).ccceeeeeeiiiiiins foeeeeeeeeeeeeeeee [, N/A ...
SwapCrossCurrency
81326024 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.728 /PAY: CHF 2.56 |CHF - 116794C@5 ...... DPart 1 .. BANK OF AMERICA ... 0774 .....ccovvneiereennn . 01/10/2024 |. 04/15/2034 |................ 58,657,907 [.eeeeeennn0.85 oo [ e e 2,116,009 |........... 516,676 |..... (1,439,398)]-.c.eeeeeeennees foeeemmmneeeeennen feeeeeeeeeiees N/A ......[0001 ...........
SwapCrossCurrency
SL333Q1E - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.44 /PAY: GBP 2.65 . |GBP - G3225*AE6 ...... DPart 1.. BANK OF AMERICA ... 0774 ... . |- 1072172016 |. 11/21/2028 |.... 18,301,500 . |-... (1,077,000) ... (324,351))....... ((CI0Z 30 1V[0)) R FORRRUUR R R 0 N |77 S
SwapCrossCurrency
SL33546M - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
1.95 /PAY: EUR 0.8 .. [EUR - D5472#AJ9 ....... DPart 1 .. Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 10/29/2020 |. 01/28/2026 |................ 17,508,500 [ oeeeeeeee e 137 e foeeeees 108,085 |...... 1,278,000 | ..covvvenns fennnnn 1,177,933 |....... (694,500)[.. e eeeeemnneeee Jeemmmmeeeeeemnnnn feeeeeeeiiis N/A ......[0001 ...........
SwapCrossCurrency
SL335X02 - REC: USD Bond Portfolio Hedge -
5.466 /PAY: EUR 4.7 . |EUR - G5264#AXT7 ...... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/18/2023 |. 06/07/2029 |................ 32,820,000 [.....cevevnnn 1209 oo [ e [ 369,000 |........... (588,500)f..... [QIicieINV[0[0)) R AU RN N/A ......[0001 ...........
SwapCrossCurrency
SL3941VJ - REC: USD Bond Portfolio Hedge -
4.216 /PAY: EUR 2.29 |EUR - G7605#AAT ..... DPart 1 .. Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/13/2017 |. 10/18/2032 |................ 18,191,345 [ oeeeee e 119 | o e s 1,670,836 |..ccvvvnnns fennnnn 2,136,070 |....... (707,127)] e [ e N/A ......[0001 ...........
SwapCrossCurrency
SL3942KZ - REC: USD Bond Portfolio Hedge -
3.902 /PAY: GBP 2.69 |GBP - G2686@AC2 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/27/2017 |. 11/15/2032 |................ 27,497,400 [...oeeeennnn 13T [ e e [ 367,500 [..euuneenns [ 2,167,498 |....... (846,300)[.....ccevvvnnnnens Joevnnneeeerinies [ N/A ......[0001 ...........
SwapCrossCurrency
SL39%4K9F - REC: USD Bond Portfolio Hedge -
3.36 /PAY: CHF 1.01 . |CHF - 116794B@6 ..... DPart 1 .. Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 11/25/2019 |. 12/11/2029 |................ 12,024,048 ....ocovvee 1200 | o | (1,546,007)f........... (2,196,954)|....... (345,455)[. ..o eeevneiieeen fonnee s [reenenae e N/A ...... 0001 ...........
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SL394PK7 - REC: USD
4.0975 /PAY: GBP Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.99882 ......oeennnnnns GBP - GO566*ADT ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 08/13/2020 |. 12/31/2029 |...ovvvenvvvinnn fons 5,551,004 )........veeeee | 07728 PO R AR RN (312,726)[ cevvnneeas [ (709,668)....... [QE7ZRCN 1)) R FORRRRUIN R R, 60,530 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL394TSP - REC: USD
4.2865 /PAY: AUD 4.76 |Bond Portfolio Hedge -
........................... AUD - Q5011#AE4 ...... |D Part 1 .... [Currency..... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 [. 06/03/2021 |. 08/10/2033 |........cevvvnns |oeeenn 19,175,000 [.eenneennnl 077 foveiiiiieiiieiies foeeneeeeeviinens Joeeeenn. . 37,308 ... 3,560,000 | ..o [onnn. 3,756,157 e (145,000)f..ccveeeieens Jevvnineeecevieens fooveviiniiiniens o 277,328 [N/A L. | 0001 ...
SwapCrossCurrency
SL3A38T1 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.94 /PAY: CAD 3.68 . |CAD - C4931*BC6 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 06/20/2017 . 09/20/2027 |...evvvuuaeeaann feunnnn 11,303,693 |...ccevvennnns 183 e foeeeee e [ 29,99 |........ 879,787 [.veevvvenn Joeeennnnn 591,407 |........... 4,350 |.eeeeeeeeennnees feeeemneeeeeennen feeeeeeeees s 88,897 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL3H72PJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.855 /PAY: GBP 4.26 |GBP - G2616@AAT ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 07/01/2022 (. 07/27/2027 |..evvvnnvvvvnnnn foeerns 9,604,000 [.............. L0 R R RN 20,342 1....... (731,200)( cevvnneaas [ (546,409)|........ (322,400)]..cvvveeeeeennnnn fooreeeiiii e e 73,194 IN/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL3VOJME - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.51 /PAY: EUR 2.77 . |EUR - L8367#AES ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveeeeenne . 06/04/2015 |. 06/25/2027 |...cevvuueeeeenn feunnnn 22,504,000 |......ccennnnn T8 e e o [ 870,000 [..eveevvnn Joernnnnnn 980,528 |....... (926,000)[-.eeevevnmaeeee Jeemmmmeeeeemmnnn foreeeeeeniieeeees fos 168,240 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL3X3BI5 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.375 /PAY: GBP 2.62 |GBP - G1745*AR2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevnviinnnnne . 10/19/2016 . 11/10/2026 |........covvvven founnnn 11,072,700 |..cevennnnnens D7) PO RN R RN (554,400)] .evvvvnnnn feunnnns (343,617)....... [ Z(V[0)) A FRRRUTRN R 70,329 IN/A ... 0001 .eevnnenens
SwapCrossCurrency
SL473R00 - REC: USD Bond Portfolio Hedge -
4.358 /PAY: GBP 2.77 |GBP - G7178*AF1 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/07/2018 |. 04/16/2028 |.......ceeeevenn fennnnns 3,171,085 |...ceeeeen 129 | foeeeemeeeeeeee e s 5,880 [.uuvveennn Joernnnnnn 114,596 |......... (98,735)|-vvneeeeeeennees foeeemmmeeeeennnn feeeeeeeeeiee s 27,674 [N/A ... 0001 .oeeneneees
SwapCrossCurrency
SL4FADKN - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
4.56 /PAY: GBP 4.07 . |GBP - G6596#AA4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 10/08/2014 |. 12/20/2029 |..........evvvs |oennnn 19,270,800 P A 3,768,000 |..oeeeeennn |oenee 4,498,625 |....... (483,600)|. 209,468 [N/A ...... 0001
SwapCrossCurrency
SL4F556U - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.735 /PAY: GBP 3.02 |GBP - G6177#AD5 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvneireeenne . 11/01/2016 . 05/18/2027 |...eevvuueveeenn feunnnn 14,670,000 |......nnneee.. 122 | e e e (832,800)( .cvvvnnee fonnnns (493,096)....... (483,600)[..ceeeeeeneeeee Jemmnneeeeemnis foereeeeneieeeeeen fos 107,089 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL4F5156 - REC: USD
4.2575 /PAY: AUD 5.07 (Bond Portfolio Hedge - JPNCB NA OTC
........................... AUD - Q5011#ABO ...... |D Part 1 .... [Currency..... |Derivatives ........ 7HBGLXDRUGQFUS7RNES7 [. 06/22/2017 |.08/11/2027 |......ccevvuuees |eeenn 22,644,000 |.....oeeeeennn0.75 [ooeeinieieeecens [ eeceenieees Jeeeeeenn. 3,209 [, 3,906,000 | ..oovvenn [+r22. 3,588,028 |- (174,000)f..ceeeeeeieeeee Jeeeneeeeeeenes foeeeeeeneiieeeeees Joenen.. 174,093 [N/A ..., | 0001 ...........
SwapCrossCurrency
SL4H3N94 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.51 /PAY: GBP 2.62 . |GBP - G3663#AA9 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ........cevvvrnnnne . 10/07/2016 |. 12/15/2026 |......ovvvvennn foennns 4,966,000 .............. | D723 PO R R RN (201,600)] eevevnen Jovennnnns (92,782)f....... ([ 191010 PPN RPN RN RN 32,466 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLAH3NOA - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.51 /PAY: GBP 2.62 . |GBP - G3663#AB7 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvneiereennn . 10/07/2016 [.01/06/2027 |..eevvenevveennn foeeens 7,449,000 |......ccenunn 124 | oo [ 32,354 |....... (302,400)( .evveneee fonnnes (137,285)|....... (241,800)[- e eeeeeeneeee Jeemmmnneeeeemnnen feeeeeeeeeeieeeee feees 49,549 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL4H3VDO - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.305 /PAY: GBP 2.9 . |GBP - G7737#AC8 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 01/25/2018 |. 03/14/2030 |.....evvvnvvvnn feunnns 18,577,000 |....euvnnnnens L D) PO RN R 156,045 |...... 1,782,300 [.eneeeenns | 3,115,350 |....... (G578 110)]| R RN RPN R 206,785 [N/A ...... 0001 .evvnnnnens
SwapCrossCurrency
SL4H4LDJ - REC: USD Bond Portfolio Hedge -
3.22 /PAY: GBP 2.77 . |GBP - G2685GAL3 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2020 |. 11/22/2035 |.....evvueeveeen feunnnn 19,707,000 |-.cevennnneees 18T [ e o [ 328,500 [..ovunenes fornnnn 1,613,704 |....... (604,500)[.. e eevevmneeeee Jeemmmmeeeeeemnnn foreeeeeeeiieeeees fos 321,593 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL4H5C7H - REC: USD Bond Portfolio Hedge -
6.55 /PAY: GBP 6.17 . |GBP - G2705%AA1 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/24/2023 |. 11/14/2033 |......evvvvvvven founnns 24,350,000 |.........c0e. 1.2 | e e e (1,488,000)] ..cevvvnnn feunnnns (475,969)....... [ 0LCT0[0[0)) RPN IR RN AR 357,666 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL4Q306F - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.95 /PAY: EUR 1.96 . |EUR - 48021PA*9 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 06/07/2017 |. 06/27/2027 |...eevvvueeaeen feunnnn 22,530,000 .....cceennnn T8 e e o [ 896,000 [...oovvvvnn foueen 1,186,259 |....... (926,000)[.. e eeeeeenaeeee Jeemmmneeeeemnns foereeeemnieeeeenn fos 168,640 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL405YC5 - REC: USD Bond Portfolio Hedge -
3.206 /PAY: GBP 2.58 |GBP - B1000#AAQ ...... |D Part 1 .... |Currency..... Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 01/28/2021 |. 03/03/2028 |...........cceee |ovenns 23,324,000 ... 137 [ i [ 95,351 ). 1,361,700 ) ...ccvvnnnn | 1,908,860 |....... (685, 100)[. 199,486 [N/A ...... 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SL4Q5YCB - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.718 /PAY: AUD 4.06 |AUD - Q9469*AB3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveiereennn . 01/28/2021 |. 04/15/2036 |...evvveuaeeeenn feunnnn 19,175,000 |..cevennneeees 0.77 [eeeeeeeeeeeeeeee Joeemmeeeeeeee e e 3,560,000 [....oveees fornnee 3,928,696 |....... (145,000)[-. .+ eeveveneeeee Jeemmmmneeeemmnes foreeeeemeiieeeees fons 318,693 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL4ROZYF - REC: USD  |Bond Portfolio Hedge -
2.928 /PAY: EUR 1.24 |EUR - L8367#AGS ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573  |. 02/12/2021 |.07/23/2031 |...cevvvvnnrinen founnns 18,142,500 [..ovvvvnen 1221 e [ [ 167,984 1,917,000 | .ooevvennns fonnnns 2,202,397 |....... (694,500)|. 227,959 |N/A ...... 0001
SwapCrossCurrency
SLAW6F1F - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
3.385 /PAY: EUR 1.26 |EUR - 786455B#1 ...... D Part 1 .... |Currency..... Derivatives 7HBGLXDRUGQFUS7RNES7  |. 10/16/2019 |. 10/29/2026 |......eeeeeeeeen feunnnn 19,882,800 |-.cvvunnneeees 110 [ e o [ 412,200 | .evvnnnen foens 668,075 |....... (833,400)[-. e eeeeeeneeeee Jeemmmmneeeemmnns foreeeeeeeiieeeees fons 124,994 IN/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL54555R - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.939 /PAY: GBP 2.73 |GBP - 756109A*5 ...... D Part 1 .... |Currency..... Derivatives 7HBGLXDRUGQFUSRNES7  |. 05/08/2019 |. 05/22/2034 |......evvvvvvven feunnns 29,890,800 |.............. 130 oo e [ [ 177,100 | eoeeeeienns feenens 3,722,827 |....... (926,900)[...ccevvvnnnnnns Jeevnnnnereeeinins [ fes 452,032 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL5D4LGO - REC: USD Bond Portfolio Hedge -
2.953 /PAY: JPY 0.28 | JPY - JOB35#AMI ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/01/2019 |. 08/22/2029 |......eeueeveven feunnnn 24,953,789 |........... 108.20 [-eeeeeeeeeeeeenn feeeeeemmnieeees Joeeennans 343,102 |...... 6,946,586 [........... [...e. 6,543,561 |....... (832,503)]cvvveeeeemnnn foeeeeemmieeeeeen feeneeeeeens e 261,636 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL5S4EE2 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.99 /PAY: EUR 1.96 . |EUR - G2616%AM3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 06/08/2017 . 09/13/2027 |....evvvunvvvnnn founnns 17,947,200 |..ccvvvennnns T2 [ o [ 187,856 |........ 640,000 [..eeeeennn Jovrennnns 787,556 |....... [RLIUR:[1[0)) RPN IR RPN AR 140,596 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL6J30XX - REC: USD
3.9725 /PAY: EWR 2.02 (Bond Portfolio Hedge - JPNCB NA 0TC
.... |EUR - 887389EQ9 ...... D Part 1 .... |Currency..... Derivatives 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 . 09/07/2027 |.....evvvnvvvnn feunnns 12,930,500 f...ccvvvennnns L - R AR RN 136,477 |...... 1,031,800 | .oovvvvnnnn fennnns 1,118,808 |....... [CI0ie TR (1[0)) A FOPRRRTUPTRR RPN . 100,956 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL6JMYUP - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.55 /PAY: EUR 6.61 . |EUR - E5000%ABO ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveeeeenne . 03/31/2023 |. 06/30/2043 |......eeeevveeen feunnnn 27,152,500 ....oeeeeeenn 1209 [ e o [ 110,000 |..ccvvvvnnn |oenee (1,713,348)|..... (1,157,500)[- e eeeeeeeeeeee Jemmeeeeeeems oo Jennd 580,141 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL6KEBJF - REC: USD  |Bond Portfolio Hedge -
3.545 /PAY: AUD 3.38 |AUD - Q4822#AA4 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 05/30/2019 |. 08/28/2029 |........ccevvven feunnnn 20,027,400 .......ccennn JUNCIC N P FERRR RN RN 50,683 |...... 1,914,000 [..ooeeeenns |oeenne 2,218,515 |....... (11 1572010)) PPN IR RN AR 210,376 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLEKIC89 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.204 /PAY: EUR 3.64 |EUR - L4801*AAS ...... D Part 1 .... |Currency..... Derivatives 7HBGLXDRUGQFUS7RNES7  |. 06/28/2022 |. 07/13/2027 |..eevvveneeaeen feunnns 10,530,000 |-.evveeneeeees 1205 [ e o 87,350 |....... (287,000)] ...ccvvvnnn Jornnnnn (314,975)|....... (463,000)[..eeeeeeenneeee Joemmmnneeeeemnnnn feeeeeeeeenieeeee Jeens 79,586 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL8A297L - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
6.569 /PAY: CAD 5.93 |CAD - C5864@AND ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |. 06/06/2024 |.07/10/2034 |.... P 20,460,358 P A 1,002,401 |........... ....408,265 |... LB [ e f [ 311,680 [N/A ...... 0001
SwapCrossCurrency
SL8J2SHB - REC: USD
3.5075 /PAY: NOK 2.96 [Bond Portfolio Hedge - JPICB NA OTC
........................... NOK - R3000#AE1 ...... |D Part 1 .... [Currency..... |Derivatives 7HBGLXDRUGQFUSTRNES7  |. 06/29/2017 (. 07/27/2027 |...evvvnnvvvvnnn foeenn. 29,157,989 | ccvvvine e840 [ e oo 189,170 |...... 5,853,952 [ ..ocenns |1t 6,762,205 ... (1,787 ,402)). v fooeeeviiniicciin [ |l 222,218 (N/A ... {0001 Lo
SwapCrossCurrency
SL8J2SMG - REC: USD Bond Portfolio Hedge -
4.387 /PAY: GBP 3.19 |GBP - GO766#AE4 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 07/13/2017 |.08/16/2027 |....cevveeveeen feunnnn 19,395,000 f...cevvvennnns 129 | oo e 123,304 |.......... 16,500 [..vveeevnnn Joernnnnnd 687,291 |....... (604,500)[.. e eeeevmneeeee Jeemmmmneeeeemnnn foreeeeeeeiieeeees fos 149,545 |IN/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL8M340T - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.44 /PAY: SEK 2.78 . |SEK - W2710@AB6 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvinnnnne . 09/08/2016 |. 10/26/2028 |........ceeevvvn founnnn 20,000,000 |....ccvunnnnns L0153 R SRR RN 126,109 |...... 3,171,383 | e [ 2,829,363 |..... (1,563,891)[...cceeeeeeinies Jevriieieciiins [ fens 189,086 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL8V19UI - REC: USD
6.2115 /PAY: CAD 5.07 [Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
........................... CAD - C6802@ABS ...... |D Part 1 .... [Currency..... |BANK OF AMERICA ... 0774 ............coeuunn.. [ 02/26/2025 |. 06/30/2051 |ooeeevvvvvnnnnns oeeenn 13,944,084 [.eennenn 183 s e e 10,765 [l 45,544 | oo [0 1,398,639 e 45,544 [ e [ [eeen 357,318 [NZA L. 10001 e
SwapCrossCurrency
SL921HSN - REC: USD
6.1245 /PAY: EUR 4.13 (Bond Portfolio Hedge - CU00019DJT3UX 1J1ZJ1 41X
........................... EUR - 87656XE@6 ...... |D Part 1 .... [Currency..... |BANK OF AMERICA ... 0774 ..................... [. 01/23/2025 |.03/12/2037 |........ccooeee |oeeen 19,750,500 . .ceuveennc TOA oo o fovvennnnnnneennns oo (801,800)] e el 257,981 |, (B01,800)] .. v foovviiiinnnnnnnns Joeeen.. .. 341,463 [N/A ... ]000T ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SL92998H - REC: USD
6.6145 /PAY: EUR 5.04 |Bond Portfolio Hedge -
........................... EUR - F6101#AF2 ...... |D Part 1 .... [Currency..... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 [. 07/03/2024 |. 05/07/2034 |......ccevvvnnne |eeenn 10,781,000 [.eeneeenenn 108 oo e fovvennienineeennn [ (36,000)] e [ovnnn 101,474 |l (463,000)f. e Jeveiieeeceeiiens foevevviiiieneens Jeenenn 162,672 [N/A L. | 0001 e
SwapCrossCurrency
8L929G2T_2 - REC: USD
8.2665 /PAY: EUR 6.45 (Bond Portfolio Hedge - JPNCB NA 0TC
........................... EUR - E9604@AC8 ...... |D Part 1 .... [Currency..... |Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 10/18/2024 |. 10/31/2034 |.... ...... 38,006,500 leeeennn. 147,000 [ oennnnnnns ].nelll 2,234,172 (... (1,620, 500)]. 588,542 IN/A ...... 0001
SwapCrossCurrency
SL929G2I1_2 - REC: USD |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.991 /PAY: EUR 6.2 . |EUR - E9B04@AA2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covveeeereenne . 10/18/2024 |. 10/31/2034 |....oeveeeeeeenn feunnnn 16,287,000 |.....ennneeeee 1209 [ [ e [ 61,500 [..oenverees forreennns 530,756 |....... (694,500)[.. e eevermneeee Jeemmmmeeeeemmnns foreeeeemeiieeeees fons 252,209 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL9427VR - REC: USD Bond Portfolio Hedge -
3.156 /PAY: EUR 1.65 |EUR - 03063#AE4 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/30/2020 |. 01/07/2033 |.....cevvnvvvven founnns 23,398,000 .......cccuunn TAT oo e [ 198,577 |...... 1,764,000 | ..cevvvnnnn fonnnns 2,070,238 |....... (926,000)[.....ccvvvnnnenns Jeevnnnnnererennins foorrriiininnens fons 326,276 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
81943935 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.904 /PAY: EUR 5.03 |EUR - N40O1#AD4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvneireeenne . 05/09/2024 . 06/05/2031 |.eevveeevveennn foeeees 6,456,600 .............. 108 [ Jeeee e o [ (33,600).eeeneeees foeeaenee 114,206 |....... (277,800)]-+cevveeeeeemenn foreeeeemmneeeeee oo foeeeennans 80,277 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLOKOTRG - REC: USD  |Bond Portfolio Hedge -
3.452 /PAY: GBP 2.45 |GBP - G5600#AM4 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/17/2021 |. 04/28/2036 |........evvvven feunnnn 11,816,700 ... 139 | foerieiis e 69,437 |......... 835,550 | ..eevvvnnnn feunnnn 2,098,038 |....... [R50 R RN R RN 196,713 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL9KOTRJ - REC: USD
3.4645 /PAY: GBP 2.45 |Bond Portfolio Hedge -
GBP - G5600#AN2 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/17/2021 |.06/16/2036 |........cevvvven fevnnns 11,816,700 ...835,550 |..ooeiiniin | 2,124,222 ....... (342,550)|. 197,900 [N/A ...... 0001
SwapCrossCurrency
SL9K122M - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.835 /PAY: DKK 3.52 |DKK - K3380#AH1 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvenreeenne . 06/07/2022 |. 06/23/2082 |...evvvuuaeeaenn feunnnn 11,482,704 |.............. B.97 [oeeieeeeieeees e o 35,729 |....... (116,542)( .eovenenn fonnneee (476,948)....... (492,806)....ceevvnnaeeee Jeemmmmreeeeemnin foreeeeemniieeeees fons 154,437 IN/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL9K12AD - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.462 /PAY: JPY 1.08 | JPY - 74346GB*2 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 06/02/2022 |. 07/26/2032 |......evvnvvvvnn founnns 29,266,790 ........... L2 IR PO ERN AR, 520,204 |...... 3,923,319 [.oeeeinnns | 4,782,670 [.... (1,171,671)]cceveeiiviiinnns fooerennnniiicens e oo 396,077 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLA12096 - REC: USD Bond Portfolio Hedge -
2.825 /PAY: GBP 2.1 . |GBP - G2962#AC5 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 12/17/2020 |.01/21/2083 |...covvveeeveeen feunnnn 16,302,000 |....eennneeeen 1236 [ e o 74,731 ..ol 799,200 [.evvenneees fornnnn 1,803,384 |....... (483,600)[....ceeeveneeeee Jeemmmmeeeeemmnis forereeemeiieeeees fonns 227,885 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLA12L7D - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.936 /PAY: CAD 6.63 |CAD - 63002#AA0 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccvvenvrnnnnne . 01/31/2024 (. 07/31/2083 |...covvvnnvvvnnn founnnn 27,467 ,482.....ccevennn DR PO R R 119,382 |...... 1,899,246 [..eoeneeen [onnnns 1,017,174 ......... [R5 PO RPN P T 396,611 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLA213KY - REC: USD Bond Portfolio Hedge -
4.485 /PAY: GBP 3.23 |GBP - G5560@AC6 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/27/2017 |.08/17/2029 |...eevvveneveeen feunnnn 45,885,000 |.............. 13 [ [ o 315,173 |........ 668,500 [...ooevvvnn founen 2,592,582 |..... (1,410,500)[- .. eeeeveneeeeee Jemmeeeeeemns oo Jeees 480,346 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLA21PZU - REC: USD
3.6525 /PAY: SEK 2.38 |Bond Portfolio Hedge -
........................... SEK - W7000#AB2 ...... |D Part 1 .... [Currency..... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 12/17/2019 |. 01/23/2032 |....ceeeevvennns |eeenn 29,834,843 oeeneeien 9239 [ [ [oeeennn. 242,225 ... 1,953,062 | ..o o222 2,408,088 |.....(2,591,061)[....ccevvnnneeeee |emnneeeeeennis foeeeeeeniieeeeens Joeeenn.. 389,547 [N/A ... | 0001 ...........
SwapCrossCurrency
SLA22J06 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.135 /PAY: CAD 5.96 |CAD - 53278LB#3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ........cevvvrnnnne . 05/26/2023 |. 06/30/2033 |......eevvvvvenn founnnn 22,007,042|....ceiinnnn LRGN R F R RN 60,253 |...... 1,159,231 [ .evveeees o (220,750)...0v e 8,699 |.uvveiiiiiiiins [ e e 316,144 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLAP361F - REC: USD
6.2415 /PAY: GBP 5.97 (Bond Portfolio Hedge - CU00019DJT3UX 1J1ZJ1 41X
........................... GBP - G2616@AB ...... |D Part 1 .... [Currency..... |BANK OF AMERICA ... 0774 ..................... [. 05/30/2024 |. 06/20/2034 |........ccevveee |eeenn 19,090,500 [.eennreenenn .27 ooniiiiiiiiiiiiis e fovveveineeeeennn [ (288,000)] e [onnnn 0. 561,926 |l (604,500)f...cceeeieees Jevviineeeceeiiin forveiiiiiiineins Jeeeee.... 289,953 [N/A ... | 0001 ...........
SwapCrossCurrency
SLB109IM - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.025 /PAY: CAD 4.56 |CAD - C68028AA0 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovveeiveeennn . 02/11/2022 |. 06/30/2051 |.eeevveunaeeaenn feunnnn 26,766, 174|...cconnen.t 127 [ [ e 355 |...... 3,171,392 | e fennes (1,126,821)|.......... (2,121)] e e o [ 685,885 [N/A ...... 0001 .oeeeeneeee
SwapCrossCurrency
SLB511KF - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
7.687 /PAY: EUR 6.06 |EUR - E8378#AB4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccoooevrnnnnns . 06/13/2024 |. 07/15/2034 |......eevvvvvnn ovnnns 21,528,000].............. 108 [ e fornns 225,105 )....... (106,000)]..ceevvven Joveee.... 67,877 ... (926,000)f.....ccvvvvnnnnns Jovvnnnnnineninnnns fooviiiiiniiininins Jovnnnns 328,185 [N/A ...... 0001 .ooevnnnnns
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1 2 3 5 6 7 8 9 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SLBA31IL - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.687 /PAY: EUR 6.06 |EUR - E8378#AB4 ..... DPart 1 ... BANK OF AMERICA ... 0774 ......covvveiereennn . 06/13/2024 |.07/15/2034 |................ 21,528,000 [....oeeeennnn 1208 oo [ e 225,105 |....... (106,000)]......ccvvn |oeeeenn...67,877 |....... (926,000)[-.eeevevmnaneee Jeemmmmreeeemmnnn foreeeeemniieeeees fons 328,185 [N/A ......[0001 ...........
SwapCrossCurrency
SLEH00SZ - REC: USD  |Bond Portfolio Hedge -
4.456 /PAY: GBP 2.94 |GBP - G6428#AA8 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 11/21/2018 |. 01/15/2031 24,283,900 |...ovuneeenn 128 [ e [ (262,200)( ..0vvnenns |-nnnn 2,117,931 | (765,700)|. 292,348 |N/A ......
SwapCrossCurrency
SLEHOU68 - REC: USD
2.9515 /PAY: EUR 1.26 [Bond Portfolio Hedge - JPICB NA OTC
........................... EUR - N5269@AB4 ...... |D Part 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |.08/11/2021 |.08/20/2031 |................ 35,199,000 s [ ... 320,943 [...... 2,748,000 | ............ e (1,389,000)f... s e [ [ 444,950 [NZA L
SwapCrossCurrency
SLEHOZ2R - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.454 /PAY: GBP 2.84 |GBP - G6970*AY2 ..... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 02/10/2022 |. 06/30/2034 |................ 6,790,000 |+ eevveeeeeeee 136 [ e o 29,380 |......... 330,500 |...oeennnns fennnn.... 786,643 |....... (201,500)[-. e eeeeeeeeeeee Jeemmmmeeeeemmnes foreeeeeeeiieeeees fons 103,282 [N/A ......|0001 ...........
SwapCrossCurrency
SLF501EK - REC: USD
5.875 /PAY: CAD 5.583 [Bond Portfolio Hedge - JPICB NA OTC
........................... CAD - 630020AA2 ...... |D Part 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |.01/31/2024 |.07/31/2033 |................ 11,626,554 e eeernnnnn foeeeeeeneeeeees Jeeen . 44,746 | ....808,921 | e e (3L, T28) e e o | 167,879 [NZA L
SwapCrossCurrency
SLFH044J - REC: USD
4.4875 /PAY: GBP 2.86 [Bond Portfolio Hedge - JPICB NA OTC
........................... GBP - G9075*AA2 ...... |D Part 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |. 11/15/2018 |.02/28/2028 |................ 38,367,000 e eeeennnnns foeeeeeeneeeeeees Jeeeenn... 321,306 |....... (390,000)] ........... e (1,209,000)f. oo eeee e eeeee foeeeeeeieeeeeeen [ 327,531 [N/A L
SwapCrossCurrency
SLFHON6O - REC: USD
3.7575 /PAY: GBP 2.96 [Bond Portfolio Hedge - JPICB NA OTC
........................... GBP - G4569#ABO ...... |D Part 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |.06/18/2021 |.09/16/2036 |................ 15,242,700 e eeeeeeeeeernnnn foeeeeeeneeeeees Jeeee.. 74,895 |00 1,031,800 | ... eeeenn (443,300)f. . ieeeeiieeeee e o [ 258,129 [NZA L
SwapCrossCurrency
SLFH13PP - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.652 /PAY: GBP 6.34 |GBP - G6970*BA3 ..... DPart 1.. BANK OF AMERICA ... 0774 .......ccvvniinennne . 10/12/2023 |. 12/12/2035 |......eevvneenee 6,112,500 [..covvvenen 1.2 | [ e 7,110{....... (347,000)( .....0veeun feuneenn..(58,390)....... (201,500)f...cevvvvenniens Jevvnneeeeeiiins [ [ 100,005 |N/A ......[0001 ...........
SwapCrossCurrency
SLFROB83 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.63 /PAY: GBP 6.27 . |GBP - G1737@AL3 ..... DPart 1 .. BANK OF AMERICA ... 0774 ......covvveiereennn . 11/08/2023 |. 11/28/2034 |................ 39,273,600 [....ceeeennnnn 1228 | o (2,067,200)( ..eveeeenn foeeennn (221,192)f...... (1,289,600)[-..ceeeveeeeeee Joemneeeeeeemns e Jeeend 610,591 [N/A ......[0001 ...........
SwapCrossCurrency
SLGROCXA - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.95 /PAY: EUR 3.4 ... |EUR - B7000*AH6 ..... DPart 1.. Derivatives ........ 7HBGLXDRUGQFUSTRNES7  |. 05/25/2022 |. 06/15/2032 |....eevvvrnnenne 42,668,000 |....cevnnneen 107 [ounieiiniiiiins foeeeiiieeeceens fos 349,717 |....... (600,000)] ...eveeunns forennn. (175,526)..... (1,852,000)[...ccvvvvnnnnnnns Jovnnnneeeeiinnns [ fois 572,99 |N/A ......[0001 ...........
SwapCrossCurrency
SLGROCXD - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.732 /PAY: EWR 3.27 |EUR - N7660#AZ0 ..... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 05/25/2022 |. 06/08/2034 |.......eeeee.e. 87,873,000 [...eeeeeneen 1207 oo e e [ (486,500)( ..oevnn fonnnnnn. (54,982)]...... (1,620,500)[- e eeeeeeeeeeee Jemmeeeeeemns e Jeeens 566,621 [N/A ......[0001 ...........
SwapCrossCurrency
SLKOOHG5 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
6.09 /PAY: EUR 4.98 . |EUR - G5001@ABS ..... DPart 1.. Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |. 06/14/2023 |. 08/21/2033 |.... 27,070,000 27,500 | s |, (676,213)f. (1,157,500)(. 392,218 |N/A ......
SwapCrossCurrency
SLK700TV - REC: USD  |Bond Portfolio Hedge -
2.983 /PAY: GBP 2.58 |GBP - G1151#AA2 ..... DPart 1 .. Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/19/2020 |.02/17/2028 |................ 17,205,500 [.oeeeeeneee e 132 | foeeeee e 44,848 |........ 410,800 |.....cevvnn Joennnnnnn 725,995 [, (523,900)]- -+ v eeeeemnnnn foeeeemmmeeeeeenn feeee e feeeenn 146,118 IN/A ...... 0001 ...........
SwapCrossCurrency
SLK70323 - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.89 /PAY: EUR 1.98 . |EUR - F8494#ACO ...... DPart 1.. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 03/10/2021 |. 04/14/2031 |....eevvvennnnne PRI 720V [VH R [ [ RN U R R 2,190,000 |........... |...... 3,076,294 |....... (926,000)[.....ccvvvnnnnnrns Joevnnnnereennnnns fooreriiiniinnens foenns 292,781 [N/A ......[0001 ...........
SwapCrossCurrency
SLK70GC3 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.776 /PAY: GBP 5.61 |GBP - G3663#AK7 ..... DPart 1 .. BANK OF AMERICA ... 0774 ......covvveiereennn . 02/22/2023 |. 08/22/2033 |....eeunenneenee 8,467,200 [..ceeeenee 121 | [ [ (3,300)f....... (576,100)]......c0vnn |-eeen.. (356,864)....... (282,100)[-. e eeeeeeneeeee Jeemmmmreeeeemnes foreeeeeeeiieeeees fons 122,701 [N/A ......|0001 ...........
SwapCrossCurrency
SLK802JL - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.625 /PAY: GBP 6.17 |GBP - G6750*AG7 ..... DPart 1.. BANK OF AMERICA ... 0774 .......ccevnvvirnnnne . 09/28/2022 |. 12/08/2032 |......euvvvennne 26,687,500 |...ccvvnnnenn 107 [euneiiiiiiiinns foeveiiieeeeeinns [ (5,610,000)f........... |.....(6,990,002)..... [ 0ZA8<10/0)) R AU IR R 370,175 [N/A ......[0001 ...........
SwapCrossCurrency
SLKIWONMU - REC: USD Bond Portfolio Hedge -
3.7065 /PAY: GBP 2.9 |GBP - GI369*AAT ..... DPart 1 .. Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 11/16/2021 |. 03/31/2043 |................ 26,235,041 | oeeeee 13 s e 120,701 ]...... 1,000,100 .......0nv. |...... 3,707,918 |....... (798,227 )] cevvmmeeeermnnnns fooeeremmnnnnneeens Joineneeeiiinnes foeeeennns 556,699 |N/A ......|0001 ...........
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1 2 4 5 6 7 8 9 11 12 13 14 17 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
SwapCrossCurrency
SLL20JT8 - REC: USD
3.825 /PAY: CHF 0.955 (Bond Portfolio Hedge - CU00019DJT3UX 1J1ZJ1 41X
........................... CHF - Q1207#AJ7 ...... 1 .... [Currency L0774 i | 0971172015 ). 10/08/2025 .................. 20,502,306 (2,114,453) RN (- 7£ T £<t°) R FOU TN . N/A ...
SwapCrossCurrency
SLLBO1PE - REC: USD
3.1375 /PAY: EUR 1.25 |Bond Portfolio Hedge -
........................... EUR - G4936@ABS ...... 1 .... [Currency . THBGLXDRUGQFUS7RNES7  |. 02/20/2020 |. 05/19/2032 |.... 12,984,000 ....... (565,600). N/A ...
SwapCrossCurrency
SLLBO1PH - REC: USD
3.1375 /PAY: GBP 2.35 |Bond Portfolio Hedge -
........................... GBP - GOB91*ACT ..... 1 .... [Currency GSGSEF7VJPSI70UK5573  |. 02/20/2020 |. 05/20/2032 |...evvvnnnnnnnne 29,605,600 (108,100); IR (21 1[0 R ERUPTON R, N/A ...
SwapCrossCurrency
SLMHIWT - REC: USD
4.292 /PAY: EUR 3.887 (Bond Portfolio Hedge - CU00019DJT3UX 1J1ZJ1 41X
........................... EUR - LO175%AD4 ...... 1 .... [Currency 0774 i | 1171872016 ). 12/31/2028 .. 21,190,000 (444,000) R (10110 R ERUPTN R, N/A ...
SwapCrossCurrency
SLMH25N2 - REC: USD Bond Portfolio Hedge -
4.217 /PAY: GBP 2.78 |GBP - G7997@AK7 ..... 1 .... [Currency G5GSEF7VJP5170UK5573 | 01/24/2018 |. 02/26/2033 |.... 28,382,000 [....oeeeeennnn 182 | [ [eeeenn... 246,014 L 2,544,000 |........... [......5,667,014 |....... (806,000)|. N/A ...
SwapCrossCurrency
SLMH2DUO - REC: USD
4.2025 /PAY: GBP 2.94 |Bond Portfolio Hedge -
........................... GBP - GB279@AA6 ..... 1 .... [Currency 7HBGLXDRUGQFUS7RNES7  |. 02/26/2019 |. 09/16/2031 |.....eeeeneeeeee 13,164,000 e eeeeeeeeeennnns feeeeenniiieeeeens Jeennn.... 85,656 |.........245,000 reeeenn (403,000)f...ceeeeeeeieees Jeeenn e eeeene feee e N/A ...
SwapCrossCurrency
SLMH2UYA - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.076 /PAY: EUR 1.7 . |EUR - L9619@ABS ...... 1 .... [Currency..... |BANK OF AMERICA ... 0774 ......cccovvvvinnnnns . 10/01/2020 |. 10/29/2035 |........vvvneeee 19,362,750 [evvvenee 137 e [ e e 1,614,700 |........oen |.oeen 1,804,508 ... (LK TR510) R EUN R, N/A ......[0001 ...........
SwapCrossCurrency
SLOHHKR5_2 - REC: USD |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.685 /PAY: EUR 5.62 |EUR - X1901*AAO ..... 1 .... [Currency 07T . 11/04/2024 . 11/14/2049 |................ 27,260,000 [-eeevvnneee 1209 | foeeeeeeeeeeeeen [ e 217,500 [ .eovenneees [ 1,949,224 | (1,157,500 e eeeeeeeeeeen Jommeeeeeeemnees foeeeeenneeeeeenes N/A ......[0001 ...........
SwapCrossCurrency
SLP40Y3L - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.28 /PAY: EUR 1.9 .. |EUR - 479142F#3 ...... 1 .... [Currency..... |BANK OF AMERICA ... 0774 ......ccoovvvvinnnnns . 03/04/2022 |. 06/30/2032 |......evvnnnne 21,822,000 [....oeveennnnn 1209 | [ 188,000 |....cevvnns |oeeenn. 306,148 ... (926,000)[....cccvvvvnnnnens Joernnnneeeeennnns [ N/A ......[0001 ...........
SwapCrossCurrency
SLP81R3R - REC: USD Bond Portfolio Hedge -
4.094 /PAY: EUR 1.75 |EUR - F1000#AA6 ..... 1 .... [Currency G5GSEF7VJP5170UK5573  |. 07/23/2019 |. 09/05/2034 |.... 27,218,197 ...815,252]........... |...... 2,830,030 [..... (1,130, 126)|. N/A ...
SwapCrossCurrency
SLPUOWCT - REC: USD
3.8525 /PAY: GBP 3.45 [Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
........................... GBP - G6970*AJ5 ..... 1 .... [Currency 0774 ..oovveeveeeeeennn. |- 05/24/2016 (. 01/31/2027 |oeeveeennnnennee 17,516,400 e eeeeeeeeeeennnne foeeeeeeiiieeeeens feeenen.... 80,833 |...... 2,013,600 reeeenn (483,600)[...ceeeeeeieees oo e N/A ...
SwapCrossCurrency
SLPU1FJM - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.74 /PAY: CAD 3.68 . |CAD - C5793#AK9 ...... 1 .... [Currency . 0774 ... . 01/23/2018 |. 10/23/2030 |.... 20,088,389 P A 2,715,213 L1289 [ | [ [0 236,990 |N/A
SwapCrossCurrency
SLPU290D - REC: USD Bond Portfolio Hedge -
3.253 /PAY: EUR 1.28 |EUR - B7000*AAT ..... 1 .... [Currency 7HBGLXDRUGQFUSRNES7  |. 03/17/2021 |. 04/27/2031 |.eevveeneeeeenn feees 5,953,250 [..eeevvnneee 119 | o [ e 544,750 |....cevvnnn |vnnnnn.. 763,052 | ... (281,500)[-. e eeeeeemeeee Jeemmneeeeeemnnn feereeeeeeis N/A ......[0001 ...........
SwapCrossCurrency
SLPU290G - REC: USD
3.5203 /PAY: EUR 1.4 |Bond Portfolio Hedge -
........................... EUR - B7000*ADS5 ..... 1 .... [Currency 7HBGLXDRUGQFUS7RNES7  |. 03/17/2021 |. 06/23/2036 |................ 19,050,400 e eeeeeeeeennnn feeeeeenneeeeeen feeee e |oeeen. 1,743,200 reeeenn (740,800)...eeeeeeeeees e foeeeeeeees N/A ...
SwapCrossCurrency
SLPU2CJL - REC: USD Bond Portfolio Hedge -
3.623 /PAY: EUR 2.23 |EUR - F3152*AL8 ...... 1 .... [Currency GSGSEF7VJP5170UK5573  |. 03/02/2022 . 07/10/2037 |..evvvvvrnnnnnne 27,705,000 [.eevvvenee 11 [ o [ 216,325 |......... 662,500 |........... |...... 1,207,080 |[..... [ LS 7/810[0)) R AU RN N/A ......[0001 ...........
SwapCrossCurrency
SLQE12JY - REC: USD Bond Portfolio Hedge -
4.216 /PAY: EUR 2.29 |EUR - G7605#AA1 ..... 1 .... [Currency G5GSEF7VJP5170UK5573  |. 09/13/2017 [. 10/18/2032 |..evvveueeeennn fooaeees 3,465,018 [ 119 | e | e 318,255 ].....ccvvnn |ovennn.. 406,870 |....... (134,691)]-.. .o eeeeeeneeee Joormmmneeeeeennns fooneeieiiiaes N/A ...... 0001 ...........
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Entity (b)
SwapCrossCurrency
SLQF112L - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.38 /PAY: GBP 2.84 . |GBP - G6750*AC6 ..... Currency BANK OF AMERICA ... 0774 ......covvveiereennn . 02/26/2015 |. 04/29/2025 |................ 20,026,500 |.......cevnun 154 | foeeee [ o 3,231,800 [..euneeeeen [oreeen 3,821,395 ...t (523,900)].ccveeeeeeeenenn o eeeeeeeeeeen e N/A ......[0001 ...........
SwapCrossCurrency
SLQG172Q - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.015 /PAY: EUR 1.84 |EUR - B9550@AAI ...... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |. 04/05/2017 |. 12/07/2027 |.... 31,995,000 PR PO (456,000)( ..vnnneens forreennn 162,111 000 (1,389,000)]. o ccvvveeeivvnnn feoeeeeeeiiiineees i [0 262,265 |N/A L.
SwapCrossCurrency
SLQQHOKT - REC: USD
6.6145 /PAY: EUR 5.04 |Bond Portfolio Hedge -
........................... EUR - F6101#AF2 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/03/2024 |.05/07/2034 |................ 21,562,000 [.....cceevnnn 108 |ooeeiiiiieiiiins e e [ (72,000)] N/A ...
SwapCrossCurrency
SLT0001C - REC: USD Bond Portfolio Hedge -
4.18 /PAY: EUR 1.61 . |EUR - N8505#AA2 ...... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 10/24/2018 |. 01/24/2029 |................ 17,104,500 |.............. T e o o 230,733 |........ 879,000 [.....ecvvvn |ouennn 1,568,676 |....... (694,500)....euueeeeemmnnnn fooeeeemmiieecees e N/A ......[0001 ...........
SwapCrossCurrency
SLTO1N44 - REC: USD
6.2025 /PAY: SEK 4.73 (Bond Portfolio Hedge - JPNCB NA OTC
........................... SEK - W7000#AE6 ..... 1 .... [Currency Derivatives 7HBGLXDRUGQFUS7RNES7  |. 03/14/2024 . 04/08/2036 |................ 19,344,231 e 10234 | e e [ (B71,327)] N/A ...
SwapCrossCurrency
SLTQOSMT - REC: USD  |Bond Portfolio Hedge -
4.38 /PAY: EUR 1.86 . |EUR - F1068#AHO ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/05/2019 |. 05/02/2029 |................ 16,836,000 |.....uvvvneens T2 [ o [ [ 610,500 [....ccevvnn |oeeenn 1,069,767 ... (694,500)].cccveenivvinnnns fooviiiiiiiiis e N/A ......[0001 ...........
SwapCrossCurrency
SLTQOSMW - REC: USD Bond Portfolio Hedge -
5.12 /PAY: EUR 2.7 .. |EUR - F2977#AA3 ...... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/28/2019 |. 04/24/2029 |................ 39,270,000 |......ccvvnnn 112 [ [ [ [ 1,410,500 [..ooeeeevnn |oeeenn 3,145,214 [ (1,620,500)].cceeeeeeeeeeen oo e N/A ......[0001 ...........
SwapCrossCurrency
SLWSOE1T - REC: USD  |Bond Portfolio Hedge -
2.87 /PAY: GBP 2.09 . |GBP - G1591#BG6 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 02/14/2020 |. 05/14/2030 |......cevvnvvvne founnnns 9,108,400 |.............. R R RN KRR RN 65,100 [..eeeenenn oreeennn 528,530 [ounnn (282,100)]ccevvnnniiiinnnn [ e N/A ......[0001 ...........
SwapCrossCurrency
SLWSONMH - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14W;
3.588 /PAY: EUR 1.5 . |EUR - F1000#AC2 ..... 1 .... [Currency BANK OF AMERICA ... 0774 ... . |- 03/18/2021 |. 04/13/2036 |.... 14,299,200 J IO 1,318,800 | ... N/A ...
SwapCrossCurrency
SLWSOPHE - REC: USD
3.0325 /PAY: GBP 2.37 |Bond Portfolio Hedge -
........................... GBP - G1320*AC8 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 06/23/2021 |. 09/23/2033 |........eennn... 12,593,700 f.eeeevnnen 1240 | oo e 53,128 ... 966,600 | ... N/A ...
SwapCrossCurrency
SLWS12HG - REC: USD
6.0525 /PAY: GBP 6.11 |Bond Portfolio Hedge -
........................... GBP - G3301*AK9 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/30/2023 |. 06/29/2030 |.......eeennn... 25,991,700 [..oeeeeennnn 124 | [ e [0 (1,138,200)] N/A ...
SwapCrossCurrency
SLXA1G52 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
7.085 /PAY: EUR 5.09 |EUR - N40O1#ABS ..... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 04/30/2024 |. 06/05/2031 23,555,400 PR PO (242,000 ... N/A ...
SwapCrossCurrency
SLYHOILS - REC: USD Bond Portfolio Hedge -
4177 /PAY: GBP 2.79 |GBP - G1746#AB2 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 02/15/2019 |. 03/19/2031 |..........e..... 23,094,000 |.....cceennnnn 128 [ e oo 155,687 |....... (160,200)] .....cevnnn |orrnn. 1,883,881 [.oeeees (725,400)-..ueeeeeennnees foeemmnieeeeeennnn feeeeieeiiis N/A ......[0001 ...........
SwapCrossCurrency
SLYHO2RR - REC: USD Bond Portfolio Hedge -
4.188 /PAY: AUD 4.23 |AUD - QB048#AA3 ...... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/23/2019 |. 03/31/2042 |................ 50,065,784 |.............. [V T R FRR R AN 58,344 |...... 5,959,876 | ..eevvunnn [o0nnn. 7,992,509 |...oenl (473,018)[ccciiieiiiiis e [ N/A ......[0001 ...........
SwapCrossCurrency
SLYH0011 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.215 /PAY: EUR 2.6 . |EUR - BI754*ACT ...... 1 .... [Currency BANK OF AMERICA ... 0774 ......covvveiereennn . 04/13/2022 |. 05/18/2032 |.....eennnneenee 43,292,000 |....eennneeeen 108 [ eeeeeeeeeeeee [ e [ 24,000 [.oeenrerenn foreeenn. 887,418 ... (1,852,000 cccveneneeeeennnn foreeeeemneeees e N/A ......[0001 ...........
SwapCrossCurrency
SLYN19VZ - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
3.17 /PAY: AUD 4.09 . | AUD - Q2600@AEO ..... 1 .... [Currency Derivatives 7HBGLXDRUGQFUSTRNES7  |. 11/16/2021 . 01/12/2032 |....eevvvnnnnnee 21,813,000 |...ccvvunnnnns (U< PR EN R, (33,652))...... 3,075,000 [..ouneerenn [+0een 2,399,363 |...nes (174,000)].cccvveeneiiiinnnn [ e N/A ......[0001 ...........
SwapCrossCurrency
SLYOOCB8 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.632 /PAY: GBP 3.14 | GBP - G6462*AC5 ...... 1 .... [Currency Derivatives 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 11/28/2083 |.........ccce... 19,746,000].......nneeees 182 | fooeeerneeeeeeen o foeeeennnn 367,500 |....ooeeer [ 3,020,951 |....... (604,500 cceeenunarerene Jonnererennnanes frrrrnnnaeraeens N/A ...... 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SLY015CX - REC: USD
3.3685 /PAY: EUR 1.62 [Bond Portfolio Hedge -
N EUR - G2687*ABS ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 01/28/2022 |. 03/31/2032 |.... 16,722,000 ... 496,500 [.eneeeeenn Jovennnnns 891,624 221,298 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLYUOBXR - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
6.491 /PAY: AUD 7.43 | AUD - 74726MAG8 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covveeeereenne . 11/14/2023 |. 02/13/2036 |..eevvvuneeeeenn feunnnn 16,832,400 |....ccvveennnn 0065 [neeeeeeeeeniees foeeemmeeeeeeeennn ferieeeees (64,194)f......... 592,800 [..evuneees forreennn 329,989 |....... (150,800)]- +evvvvmeeeemmnn foeeeeeemmneeeee Joermeneeeeeennin foreeeees 277,600 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLYWOCM6 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.65 /PAY: CAD 5.132 | CAD - 39072FABS ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 12/12/2022 |. 11/30/2029 |......evvnvvvenn feunnns 12,109,492 ..cevvnennnn 137 [ i [ 24,001 |......... 603,371 [.evveeeees o 293,637 |..evunnnn. (KSR 570 R ERRRUUTR AR TN 130,861 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLZ4082F - REC: USD
4.1645 /PAY: EUR 2.43 (Bond Portfolio Hedge - CU00019DJT3UX 1J1ZJ1 41X
........................... EUR - N2105@AA1 ...... [D Part 1 ... [Currency..... |BANK OF AMERICA ... 0774 .....ococoeveernene. |-04/06/2022 | 06/29/2032 |.vevveevevenn frrree 15,278,200 [oeveveee 1,09 fooececcs [ oo o 134,400 [ [, 548,424 ..o (648,200)]. e [ [ |o0e0e.205,718 [N/A ... [0001 ...
SwapCrossCurrency
SLZEOTNY - REC: USD
3.25225 /PAY: EWR 1.57(Bond Portfolio Hedge - JPICB NA OTC
........................... EUR - FO731#AK3 ...... |D Part 1 .... [Currency..... |Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 10/21/2021 |. 11/30/2036 |..........ccooee |ooeee 13,974,600 ... cceeeenca 116 [ooeiiinnnnnniiins oo fovvevnnnnnniennnn [0, 994,200 | . cceeeen el 1,647,499 .l (555,600))...cceeeennnns Jevvnennnneiiieinns foonniiinnnnnnnnns Joeeen... 238,764 [N/A ... |0001 ...........
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 7,885,287 89,410,589 | XXX 150,885, 191 (90,524 ,959), 34,444,643 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 7,885,287 89,410,589 | XXX 167,164,040 | (90,524,959) 44,106,078 | 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
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX 16,278,849 9,661,435 | 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 7,885,287 89,410,589 | XXX 150,885, 191 (90,524,959), 34,444,643 [ XXX XXX
1409999999. Total Swaps 7,885,287 89,410,589 | XXX 167, 164,040 (90,524,959), 44,106,078 | 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 11,582,794 4,139,122 7,885,287 [ 100,034,967 | XXX 177,788,419 | (95,622,497 ) 45,785,131 | 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 11,582,794 4,139,122 7,885,287 100,034,967 [ XXX 177,788,419 (95,622,497 ) 45,785,131] XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 . |Hedge currency risk of private placement bonds

... |pividend liability
0003 ..cevnernnnns L1010 LT =TS G N - G PPN
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
JUN 2025 S&P EMINI
ESW5 ooooeiie [ 625 |....... 176,664,063 [FUTURES ................ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/20/2025 .[CVE ............cee.. LCZ7XYGSLJUHFXXNXDO  |.03/17/2025 .|...5,729.7700 |...5,653.2500 |............ 945,313 [eeveiiiiiiiiiiiiiens fooreiiiiiin [ | (2,391,250)|...... [0 10| R R 11,223,750 [97/97 wevvvvvvvvene| e 50
JUN 2025 S&P MID 400
[ 721 AN 3 I N 41,434,260 |MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/20/2025 .[CVE ............cee.. LCZ7XYGSLJUHFXXNXDO  |.03/17/2025 .]...2,984.1100 |...2,938.6000 |.... 76,140 | e e (641,760)....... (641,760)]...ccvvveeiiinnnn foeeeeens 2,821,410 | 99/99
JUN 2025 RUSSELL 2000
RTYMS ..o [ 3% |........ 40,136,580 | EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/20/2025 .[CVE ............cee... LCZ7XYGSLJUHFXXNXDO  |.03/17/2025 .]...2,060.9900 |...2,027.1000 |.......... (198,000) |+eevvveeeieiiiiiiiins ferveniiiiiiiiiies oo s (671,070)f....... [CIANZ{1)] PR R 3,045,240 199/99 ....cooeiiiifiiiiiiiiiis 50
JUN 2025 MINI MSCI
MESM5 oo [ 335 |........ 40,473,025 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.06/20/2025 .| ICE .........cccennns T330E4AS4QXXS2TT7X50  |.03/17/2025 .|...2,500.6000 |...2,416.3000 |........... (420,425) [.evvveeeenninniinnns oo feviiiiiiiiiiiens | (1,412,025)|..... (QIRAVN1Z)] R R 1,911,029 |97/97 ovvvvevieiie| e 50
JUN 2025 MINI MSCI
MESMS ..o foveiiiies 403 |........ 22,382,620 |EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.06/20/2025 .| ICE .........cccennnn T330E4AS4QXXS2TT7X50  |.03/17/2025 .|...1,150.1000 |...1,110.8000 |............ [(C23R551<) ) PR ISR R RN (791,895)f....... (791,8%). e [ 1,003,001 [95/96 ......oevnnne]veriininnnnnns 50
NASDAQ 100 EMINI
NOMS oo e 30 |........ 11,663,700 | FUTURES JUN 2025 ... | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.06/20/2025 .|QME .................. LCZ7XYGSLJUHFXXNXD90 .03/17/2025 .|. 19,889.8800 |..19,439.5000 |............ (10,500) [.vvveeeeennennnnnnne fooveiiiiiiiiiiins foviiiiiiiiiiinns Joeeens (270,225)|....... (270,225)|...cuveeeiiiiiiin ovieiennns 800,160 [97/97 ...ooovveeii] i 20
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 330,063 (6,178,225)]  (6,178,225) 20,805,580 XXX XXX
1579999999. Subtotal - Long Futures 330,063 (6,178,225) (6,178,225) 20,805,580 XXX XXX
US 5YR NOTE FUTURES Interest rate
[ R 3,385 |....... 366,108,906 [JUN 2025 ............... FUNDING AGREEMENT ... [SCH D1 ...ooo. | evvvivnniinnnnns .06/30/2025 .[CBT .....evvvvvnnnnnns LCZ7XYGSLJUHFXXNXD88  |.02/20/2025 .|..... 106.4855 |..... 108.1563 |............ 105,781 [ovevviiiieiiiiiininns oo 2,587,077 |...... 2,587,077 |...... 2,587,077 |oeeeeeeeiiiins o e 4,231,250 10003 ......ovvvvnne | ervinnnns 1,000
US 10YR NOTE FUTURES Interest rate
L A 313 ... 34,811,469 | JIN 2025 ............... FUNDING AGREEMENT ... |SCH D1 .......|.veeeeeevunnnnns .06/18/2025 [CBT ......eevvvnenees LCZ7XYGSLJUHFXXNXD88 |.02/20/2025 .|..... 109.1719 |..... 111.2188 |............. (4,891)[.ceeeeeeeieiiiiniinns foennn 1,039,364 |...... 1,039,364 |...... 1,039,364 [..oooeeeeeeenenns Lo e, 586,875 [0003 .......ccoeefennnnnnnes 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 100,891 3,626,441 3,626,441 3,626,441 4,818,125 XXX XXX
1649999999. Subtotal - Short Futures 100,891 3,626,441 3,626,441 3,626,441 4,818,125 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 430,953 3,626,441 3,626,441 (2,551,784)|  (6,178,225) 25,623,705 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 430,953 3,626,441 3,626,441 (2,551,784) (6,178,225) 25,623,705 XXX XXX
BSSNning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

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

Hedge interest rate risk
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
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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 (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 1,127,234 (696,281) 1,127,234 25,623,705 25,623,705
CU00019DJT3UXJIZJ 1410
BANK OF AMERICA ... 17,600,000 |.... 38,096,884 |... (19,339,621)...ccevveenee 1,157,262 |... 48,946,851 [......eeennneen (18,525,100)]... ... 12,821,751 |... .... 18,771,656 ... 18,771,656
Barclays Bank PLC . GBGSEF7VJPSI70UK5573 . 67,330,000 42,818,747 (4,810,707) [ouvvvniiiiiiis ... 75,873,064 |... .(4,242,876) ...4,300,189 |... . 11,675,422 |...

Goldman Sachs & Co. .... LCZ7XYGSLJHFXXNDX90 .. 10,470,000 14,250,819 | .. 3,780,819 e 10,624,379 | e e 154,379 |... ...1,679,053 |...
JPNCB NA OTC Derivatives 7HBGLXDRUGQFUS7RNES7 . |... .... 53,710,000 |.... 35,830,114 |... ... (3,184,827))... . 66,333,797 [..cvvriiinnnns (1,221,697)).... ... 11,402,101 |... .. 13,759,000
0299999999. Total NAIC 1 Designation 149, 110,000 130,996,564 (27,335, 156) 4,938,081 201,778,091 (23,989,672) 28,678,419 45,785,131

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

(27,335, 156)

4,938,081

(24,685

,953) 29,805,652

0999999999 - Gross Totals 149, 110,000 130,996,564 202,905,324 71,408,836 46,074,414
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 130,996,564 (27,335, 156)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs & Co. .......... LCZ7XYGSLJHFXXNDX90 ... [ Treasury.... 91282C-MD-0 ........ US TREASURY 13,235,625 |.... 13,000,000 .... 12,959,637 |....12/31/2029 ...|....... | I
JPMCB NA OTC Derivatives . THEGLXDRUGQFUS7RNESY .. [ Treasury. . [91282C-1D-0 .. | US TREASURY 20,362,500 .. 20,000,000 |.. . 19,937,903 |....12/31/2029 . l..

33,598,125 33,000,000 32,897,541
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)
CU00019DJT3UX1J1ZJ14HX0
BANK OF AMERICA Cash... 000000-00-0 ... 17,600,000 |.... Vieenne
Barclays Bank PLC . G5GSEF7VJP5170UK5573 .. | Cash... . |000000-00-0 67,330,000 V..
Goldman Sachs & Co. .... LCZ7XYGSLJHFXXNDX90 ... | Cash... 000000-00-0 ... 10,470,000 |.... Vieenne
JPMCB NA OTC Derivatives .... . THBGLXDRUGQFUS7RNESY .. | Cash... 000000-00-0 v

... 53,710,000 |....

0299999999 - Tot:

al

149,110,000
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
91282C-LL-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/SEP/2027 USD 100 .... . ... 13,445,803 |.. ...13,618,761 |....... 09/15/2027 ..
912810-SA-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 ..... 12,198,960 |.. 16,030,478 02/15/2048
912810-RD-2 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 . 12,098,968 |.. 13,428,604 11/15/2043
912828-K7-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 .... 11,037,500 |.. 11,104,3% 08/15/2025

912810-TU-2 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 .. 9,521,537 |.. .... 9,779,753 |....... 08/15/2043 ...
912828-X8-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 .... 9,468,436 |.. .... 9,689,779 |....... 05/15/2027 ...
912820-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . . 8,967,017 |.. . 9,388,563 09/30/2026
912810-TT-5 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2053 USD 100 .8,612,835 |.. . 9,386,265 08/15/2053
912810-UA-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 ... 8,469,175 |.. .... 8,516,013 [....... 05/15/2054 ...
912820-GT-2 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . .... 8,372,369 [.. ... 8,439,462 |....... 03/31/2028 ...
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 ... .8,101,082 |.. 12,199,377 11/15/2049

91282C-EZ-0 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JUL/2032 USD 100 . .7,815,681 |.. . 7,877,106 07/15/2032

912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 7,707,531 |.. ... 10,931,760 |....... 11/15/2041
912810-TJ-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 7,682,501 |.. ... 10,351,580 |....... 08/15/2052 ...
912810-RF-7 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/FEB/2044 USD 100 .7,621,258 |.. . 6,471,362 02/15/2044
912828-2N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . . 7,594,390 |.. . 8,128,442 0473072027
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . . 7,030,565 |.. . 7,608,758 02/29/2028
91282C-DK-4 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/NOV/2026 USD 100 . 6,924,567 |.. . 7,207,678 11/30/2026
912810-8H-2 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 . 6,624,400 |.. . 8,920,602 05/15/2049
91282C-KB-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 . . 6,378,549 |.. . 6,326,229 02/28/2026
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. . 6,317,597 |.. .6,831,158 05/31/2028
912820-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .6,165,064 |.. . 6,733,360 01/31/2028
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . .6,160,022 |.. . 6,362,952 02/28/2026
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . .6,136,910 |.. . 6,263,932 05/15/2028
91282C-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . .5,986,154 |.. . 5,885,706 08/31/2028
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . . 5,907,525 |.. . 6,949,732 02/15/2031
912828-2R-0 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/AUG/2027 USD 100 ... .5,875,262 |.. .6,087,8% 08/15/2027
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . .5,807,959 |.. . 6,268,516 02/28/2029
912820-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . .5,739,360 |.. . 6,207,183 08/31/2028
912820-A0-4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2025 USD 100 .... 5,666,823 |.. .... 4,626,877 |....... 10/15/2025 ...
912810-TF-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... 5,583,281 |.. .... 7,533,751 |....... 02/15/2042 ...
912810-QY-7 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2042 USD 100 . . 5,487,595 |.. . 6,998,039 11/15/2042
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . . 5,466,153 |.. . 5,642,903 11/30/2026
91282C-LJ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/AUG/2031 USD 100 .. 5,342,836 |.. ... 5,454,100 |....... 08/31/2031
912820-GJ-4 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 .... 5,286,448 |.. .... 5,373,456 |....... 01/31/2030
912820-L0-2 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/0CT/2027 USD 100 . .5,191,989 |.. .5,108,356 10/15/2027
91282C-J1-9 UNITED STATES OF AMERICA NOTES FIXED 4% 15/JAN/2027 USD 100 .... . 4,969,790 |.. . 4,926,551 01/15/2027
912820-JP-7 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/DEC/2026 USD 100 . .4,914,087 |.. . 4,821,418 12/15/2026
91282C-J0-5 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/DEC/2030 USD 100 .4,818,208 |.. . 4,852,078 12/31/2030
912820-LP-4 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/SEP/2026 USD 100 . . 4,779,681 |.. . 4,813,374 09/30/2026
912810-RQ-3 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2046 USD 100 .. .4,726,877 |.. . 6,656,100 02/15/2046
912820-KY-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/JUN/2026 USD 100 . . 4,706,748 |.. . 4,620,933 06/30/2026
91282C-JX-0 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JAN/2031 USD 100 . . 4,694,686 |.. . 4,682,937 01/31/2031
912810-RE-0 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2044 USD 10 . 4,692,538 |.. . 5,363,803 02/15/2044
91282C-D0-1 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/DEC/2026 USD 100 . 4,682,415 |.. . 4,889,877 12/31/2026
912810-FE-3 UNITED STATES OF AMERICA BOND FIXED 5.5% 15/AUG/2028 USD 100 .. . 4,663,805 |.. . 4,406,121 08/15/2028
91282C-KN-0 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2031 USD 100 . . 4,557,099 |.. ..4,349,355 04/30/2031
912828-YD-6 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/AUG/2026 USD 100 . . 4,512,082 |.. . 4,679,612 08/31/2026
91282C-DIi-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 . 4,508,955 |.. . 4,889,877 01/31/2029
912820-J2-5 UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2034 USD 100 . . 4,505,541 |.. . 4,587,193 02/15/2034

m.

m»>>>>>>>>>>>>>>>>>>>>>>>>>>>-“>>>>>>>>>>>>>>>>>>>>>>>>>>>>>-“>>>>>>>>>>>>>>>>>>>>>>>>>>>-n>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>

91282C-JW-2 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 31/JAN/2029 USD 100 ........cceeeeeeeeeees | LSeiiiiiiiiiis [t BB FE o e 4,484,535 |.. .... 4,449,788 |....... 01/31/2029 ...
912820-BB-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 .... 4,479,786 |.. .... 4,889,867 |....... 12/31/2027 ...
912810-0L-5 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/NOV/2040 USD 100 .... ..4,429,505 |.. . 4,493,797 11/15/2040
912820-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . . 4,426,264 |.. . 4,351,990 08/31/2028
912828-V9-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/FEB/2027 USD 100 4,411,514 [ 4,538,285 |....... 02/15/2027 ...
912820-CF-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAY/2026 USD 100 .. e 4,372,799 [ 4,542,695 |....... 05/31/2026 ...
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . . 4,303,921 |.. . 4,446,056 02/28/2026
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . . 4,207,926 |.. . 4,970,789 05/15/2030
912810-RT-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 .... 4,201,801 [.. .... 6,271,267 |....... 08/15/2046
912828-Y8-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/NOV/2029 USD 100 ... 4,201,537 |.. .... 4,596,484 |....... 11/15/2029 ...
912828-51-8 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/N0V/2028 USD 100 . . 4,180,694 |.. ..4,249,303 11/15/2028
912828-27-8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 . . 4,116,243 |.. . 4,290,867 0173172027
91282C-KC-4 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 . 4,004,719 |.. . 4,058,598 02/28/2031
912810-SH-2 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 .4,014,517 |.. . 5,406,053 05/15/2049
91282C-LH-2 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/AUG/2026 USD 100 .. .3,947,129 |.. . 3,948,879 08/31/2026
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . .3,938,051 |.. . 4,278,642 10/31/2028
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 3,914,218 |.. .6,016,988 11/15/2040
912810-RL-4 UNITED STATES OF AMERICA BOND FIXED 0.75% 15/FEB/2045 USD 100 . .3,906,436 |.. . 3,848,374 02/15/2045
912828-6X-3 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAY/2026 USD 100 . . 3,839,574 |.. . 3,807,232 05/31/2026
912820-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 . .3,784,357 |.. . 3,875,827 04/30/2030
91282C-GL-9 UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2026 USD 100 ... .3,764,243 |.. . 3,768,388 02/15/2026
912820-GH-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 . . 3,704,505 |.. . 3,726,087 01/31/2028
91282C-He-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAY/2028 USD 100 . . 3,608,246 |.. . 3,597,272 05/31/2028
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 . 3,588,690 |.. . 3,667,407 10/31/2025
912820-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 . 3,568,591 |.. . 4,236,799 08/15/2031
912828-3F-5 ...| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... .. 3,524,416 |.. ... 3,644,914 [....... 11/15/2027
91282C-MG-3 .| UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/JAN/2030 USD 100 ... 3,484,900 |..ooeonniiiiiieiiis 3,422,914 |....... 01/31/2030
91282C-EV-9 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 .3,427,074 |.. . 3,498,120 06/30/2029
912828-85-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2026 USD 100 . . 3,380,316 |.. ..2,565,523 07/15/2026
912820-BJ-9 ...| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 3,351,665 |.. .... 3,660,622 |....... 01/31/2028
912810-RH-3 .| UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 ... .... 3,330,579 [.. .... 4,131,946 |....... 08/15/2044 ...
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 . 3,303,677 |.. . 5,024,383 05/15/2051
912810-ON-1 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2041 USD 100 . .3,273,589 |.. . 3,178,420 02/15/2041
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . .3,193,7% |.. . 3,780,250 11/15/2030
912810-0X-9 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 . . 3,185,674 |.. . 4,083,047 08/15/2042
912820-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .3,184,525 |.. . 3,780,818 08/15/2031
912810-TA-6 UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 . ..3,122,392 |.. . 4,624,541 08/15/2041
912810-TE-8 UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2052 USD 100 ..3,085,444 |.. . 4,785,127 02/15/2052
912828-23-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 . .3,036,814 |.. . 2,617,909 01/15/2030
91282C-JW-4 UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2030 USD 100 . .2,997,119 |.. . 2,900,477 11/30/2030
91282C-KR-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/MAY/2027 USD 100 . .2,965,755 |.. . 2,885,027 05/15/2027
912810-SY-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . ..2,930,542 |.. . 3,947,597 05/15/2041
912828-YB-0 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/AUG/2029 USD 100 . .2,823,98 |.. . 3,105,365 08/15/2029
912820-DL-2 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 . .2,779,323 |.. . 3,014,630 11/30/2028
912820-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 . 2,762,590 |.. ..2,995,237 06/30/2028
912820-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .2,761,52 |.. . 2,984,385 05/31/2028
912820-CV-1 ...| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 .... 2,732,009 |.ooeeniiiiieeee 2,995,237 |....... 08/31/2028
912820-KX-8 .| UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2029 USD 100 ... 2,708,432 |.. .... 2,680,024 |....... 06/30/2029 ...
91282C-BF-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 . . 2,689,903 |.. ..2,392,563 01/15/2031
912810-FP-8 UNITED STATES OF AMERICA BOND FIXED 5.375% 15/FEB/2031 USD 100 .. .2,614,188 |.. ..2,434,215 02/15/2031
912810-TB-4 ...[ UNITED STATES OF AMERICA BOND FIXED 1.875% 15/NOV/2051 USD 100 .. 2,550,881 |.. .... 4,428,670 |....... 11/15/2051
912828-V4-9 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 . , .. 1,956,992 |....... 01/15/2027
912810-QV-3 UNITED STATES OF AMERICA BOND FIXED 0.75% 15/FEB/2042 USD 100 . ..2,491,045 |.. . 2,224,762 02/15/2042
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 .. . 2,394,008 |.. . 2,283,572 02/15/2046
91282C-AH-4 ...| UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 . .. 2,377,334 |.. .... 2,578,432 |....... 08/31/2027
912828-YX-2 .| UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/DEC/2026 USD 100 .. 2,364,750 |oeeeeiniiiiieeeeiiis 2,444,938 |....... 12/31/2026 ...
912810-TV-0 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2053 USD 100 . ..2,362,332 |.. . 2,332,476 11/15/2053
912810-TZ-1 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2044 USD 100 .. .2,361,313 |.. . 2,405,086 02/15/2044
91282C-KW-0 UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2031 USD 100 .2,341,327 |.. . 2,298,237 06/30/2031
91282C-BW-0 UNITED STATES OF AMERICA NOTES FIXED 0.75% 30/APR/2026 USD 100 .2,331,700 |.. . 2,408,264 04/30/2026
912810-Th-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 ..... . 2,305,680 |.. ..2,444,938 11/15/2042
912820-GC-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2027 USD 100 . ..2,302,359 |.. . 2,283,572 12/31/2027
91282C-HK-0 .| UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2028 USD 100 E. 202,276,637 [ 2,249,343 |....... 06/30/2028
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
91282C-GB-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2029 USD 100 .... . LA 2,263,762 |...eeveveeeennnnnnnnnns 2,254,233 |....... 12/31/2029 ...
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . . 2,246,261 |.. . 2,588,753 05/15/2031
91282C-AY-7 UNITED STATES OF AMERICA NOTES FIXED 0.625% 30/NOV/2027 USD 100 . ..2,229,312 |.. ..2,425,379 11/30/2027
912810-SZ-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 ..... . 2,179,320 |.. . 3,684,547 08/15/2051

91282C-GZ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 . 2,143,740 |.. 2,195,555 |....... 04/30/2030 ...
912820-CP-4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . 2,139,480 |.. .. 2,234,674 |....... 07/31/2026
91282C-LY-5 UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/NOV/2026 USD 100 ... .2,136,871 |.. .2,127,087 11/30/2026
912828-Y9-5 UNITED STATES OF AMERICA NOTES FIXED 1.875% 31/JUL/2026 USD 100 . .2,136,578 |.. . 2,190,230 07/31/2026
91282C-DG-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 .... 2,115,203 |.. .. 2,200,444 |....... 10/31/2026
912820-GS-4 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . 2,114,109 |.. 2,151,546 |....... 03/31/2030 ...
91282C-HK-0 UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2028 USD 100 .... E. .2,111,261 |.. . 2,084,754 06/30/2028
91282-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . E. .2,094,129 |.. . 2,410,831 02/15/2032
91282C-KL-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/APR/2029 USD 100 ... ,985,812 |.. 1,863,043 |....... 04/15/2029 ...
91282C-FH-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . ,972,195 |.. 2,004,370 |....... 08/31/2027
91282C-KD-2 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 ... ,940,397 |.. . 1,914,051 02/28/2029
912820-KZ-3 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/JUL/2027 USD 100 . ,931,039 |.. . 1,895,883 07/15/2027
912810-8X-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 . 1,920,474 |.. ..2,934,432 05/15/2051
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . . 1,906,520 |.. . 2,075,753 1073172027
912810-0Z-4 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2043 USD 100 ,882,068 |.. ..2,208,242 02/15/2043
91282C-EE-7 UNITED STATES OF AMERICA NOTES FIXED 2.375% 31/MAR/2029 USD 100 . . 1,832,515 |.. .1,946,171 03/31/2029
91282C-KF-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2031 USD 100 . . 1,813,416 |.. . 1,809,254 03/31/2031
912820-CA-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2026 USD 100 . .1,770,605 |.. . 1,472,862 04/15/2026
91282C-JE-2 UNITED STATES OF AMERICA NOTES FIXED 5% 31/0CT/2025 USD 100 . E. .1,766,260 |.. . 1,722,646 10/31/2025
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 . . 1,695,120 |.. . 1,687,007 07/31/2030
91282C-FK-2 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 . 1,671,992 |.. . 1,674,7% 09/15/2025
912810-RB-6 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 . 1,639,680 |.. .2,068,418 05/15/2043
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . 1,621,873 |.. . 1,936,929 08/15/2030
912810-TP-3 UNITED STATES OF AMERICA BOND FIXED 1.5% 15/FEB/2053 USD 100 .. . 1,606,942 |.. . 1,821,864 02/15/2053
912810-RU-4 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/NOV/2046 USD 100 . 1,606,335 |.. .2,112,421 11/15/2046
912810-QC-5 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/AUG/2039 USD 100 ,566,852 |.. 1,550,801 |....... 08/15/2039 ...
912828-XL-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2025 USD 100 .... ,533,904 |.. 1,142,360 |....... 07/15/2025 ...
912820-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . E. . 1,622,099 |.. . 1,579,714 02/28/2027
912810-T6-3 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 ,515,368 |.. . 2,073,797 05/15/2052

912820-CR-0 .........| UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 . ,511,749 .. .. 1,659,204 |....... 07/31/2028
-| UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/SEP/2027 USD 100 ....

m.

91282C-FM-8 ... . ,506,781 |.. 1,499,285 |....... 09/30/2027 ...
912828-7B-9 UNITED STATES OF AMERICA NOTES FIXED 1.125% 28/FEB/2027 USD 100 . 1 ,494,738 |.. 1,574,540 02/28/2027
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 1 ,452,114 |.. 1,731,994 02/15/2053
91282-J8-8 UNITED STATES OF AMERICA NOTES FIXED 5% 30/SEP/2025 USD 100 .... 1 ,440,993 |.. . 1,435,538 09/30/2025
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . 1 ,438,429 |.. . 1,485,815 02/28/2026
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . 1 1,422,294 .. . 1,670,300 05/15/2042
912810-8X-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 1A .. ,416,343 |.. . 2,154,040 05/15/2051
91282-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . 1AFE. ,409,427 |.. . 1,622,580 02/15/2032
91282C-EJ-6 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2027 USD 100 . 1 ,385,974 |.. 1,255,746 04/15/2027
91282C-H-6 UNITED STATES OF AMERICA NOTES FIXED 5% 31/AUG/2025 USD 100 .... 1 1,337,110 |.. 1,327,715 08/31/2025
912810-SP-4 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100 1 . 1,311,975 |.. . 2,588,797 08/15/2050
912820-JK-8 UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/NOV/2026 USD 100 . 1 .1,287,028 |.. . 1,252,889 11/15/2026
91282C-JA-0 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2028 USD 100 . 1 . 1,222,600 |.. . 1,19%,282 09/30/2028
912810-58-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1A ... . 1,198,325 |.. . 2,201,144 11/15/2050
91282C-GP-0 UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 . A FE . 1,179,152 |.. 1,172,981 02/29/2028
912803-BF-9 UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2025 USD 100 .. 1. . 1,157,515 |.. .1,173,570 08/15/2025
912810-FM-5 .........| UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . R 124,475 |.. «enn. 05/15/2030 ...
91282C-DF-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 .... .1 ,123,076 |.. 1,220,207 |....... 10/31/2028
912828-R3-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 . 1 . 1,114,962 |.. .1,138,105 05/15/2026
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/NOV/2048 USD 100 ... 1 1,100,141 |.. . 1,343,670 11/15/2048
91282C-FZ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2027 USD 100 . .1 ,078,225 |.. ... 1,085,998 [....... 11/30/2027
912828-79-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... .1 ,021,639 [.. .. 1,145,551 |....... 02/15/2030 ...
91282C-AZ-4 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/NOV/2025 USD 100 . 1 .974,659 |.. .998,282 11/30/2025
912820-HJ-3 UNITED STATES OF AMERICA NOTES FIXED 3.75% 30/JUN/2030 USD 100 1 .959,111 |.. . 962,944 06/30/2030
912810-SZ-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 .1 .... 930,455 |.. ... 1,588,324 |....... 08/15/2051
912820-GK-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 .... .1 ....925,033 |.. ....907,072 |....... 01/15/2033 ...
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. 1 .909,658 |.. .983,308 03/31/2028
912820-GK-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 . 1 .791,835 |.. . 776,464 01/15/2033
91282C-KD-2 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 ... 1 .784,318 |.. .773,668 02/28/2029
912820-CP-4 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . 1 .784,198 |.. .819,090 07/31/2026
91282C-GC-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2027 USD 100 . 1 772,639 |.. .765,828 12/31/2027
912810-RZ-3 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 ... 1 .758,031 |.. .1,031,740 11/15/2047
91282C-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . 1 747,783 |.. . 735,235 08/31/2028
912820-CA-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2026 USD 100 . 1 715,279 |.. .594,998 04/15/2026
912810-0K-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 1 .695,853 |.. . 744,555 08/15/2040
912828-2N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . 1 .670,610 |.. .717,769 04/30/2027
912810-RH-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 1 .668,619 |.. .829,647 08/15/2044
91282C-KN-0 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2031 USD 100 . 1 .642,797 |.. .613,494 04/30/2031
912803-GU-1 UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2053 USD 100 ..... 1 .639,914 |.. . 2,368,436 08/15/2053
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 1 .622,572 |.. .957,025 11/15/2040
91282C-DC-2 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 . 1 .619,904 |.. .537,657 10/15/2026
91282C-FR-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 .... .1 ....606,712 |.. .... 553,098 |....... 10/15/2027
91282C-HA-2 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 .... R ....542,137 |.. .... 549,055 |....... 04/30/2028 ...
91282C-LE-9 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/JUL/2034 USD 100 . 1 .521,086 |.. .510,552 07/15/2034
912810-QD-3 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/NOV/2039 USD 100 ... 1A .. .513,700 |.. .510,552 11/15/2039
91282C-JF-9 .........| UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 . E. ....502,773 |.. .... 478,513 |....... 10/31/2028
91282C-CR-0 .........| UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 ... .... 49,916 |.. .... 549,055 |....... 07/31/2028
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . 1A ... . 498,653 |.. . 585,604 05/15/2042
91282C-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . A FE . .490,927 |.. .499,915 08/15/2033
91282C-BC-4 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 . 1 .490,897 |.. . 504,352 12/31/2025
912828-Y8-3 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/NOV/2029 USD 100 1. .485,909 |.. .531,585 11/15/2029
912810-SR-0 UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 1 .480,986 |.. . 759,917 05/15/2040
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . 1 .477,634 |.. .563,734 05/15/2030
91282-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. 1 472,427 .. .510,552 05/31/2028
91282C-EH-0 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/APR/2025 USD 100 . 1 .469,389 |.. . 464,157 04/15/2025
91282C-KB-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 . 1 . 458,347 |.. . 454,587 02/28/2026
912810-FD-5 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/APR/2028 USD 100 1 .455,419 |.. .214,920 04/15/2028
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 1 . 447,990 |.. .489,279 08/15/2032
91282C-LC-3 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2029 USD 100 . 1 . 433,585 |.. .430,368 07/31/2029
912810-00-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 10 1 . 413,507 |.. . 414,823 05/15/2041
912810-S-9 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 1 .402,243 |.. .574,215 02/15/2041
91282C-Al-3 UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 ... 1 .400,192 |.. .408,171 09/30/2025
.1
.1
1
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91282C-HiI-6
912828-YU-8 ...

UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/JUL/2026 USD 100 ...
-[ UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 .

.259,203 |..
...249,280 |..
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... 257,408 |..
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91282C-KG-5 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2029 USD 100 . ....385,368 |.. .... 382,914 |....... 03/31/2029 ...
912810-QY-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2042 USD 100 .... ... 374,998 |.. ... 478,642 |....... 11/15/2042 ...
912810-TQ-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .357,673 |.. .391,369 02/15/2043
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/NOV/2048 USD 100 . 353,363 |.. .431,842 11/15/2048
91282C-CV-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . .... 363,261 |.. .... 387,59 |....... 08/31/2028
912820-GH-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 .... .... 328,005 |.. .... 329,731 |....... 01/31/2028
91282C-HF-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 A FE . .319,985 |.. .320,125 05/31/2030
912820-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . 1. .298,897 |.. .308,458 08/31/2029
912810-T8-7 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/MAY/2043 USD 100 R ... 204,507 |.. ....319,745 |....... 05/15/2043 ...
912810-UC-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.25% 15/AUG/2054 USD 100 .1 .... 284,672 |.. .... 302,634 |....... 08/15/2054 ...
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . 1 .281,494 |.. .287,185 05/15/2028
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 1 .212,916 |.. .410,983 11/15/2049
91282C-Jv-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/JAN/2034 USD 100 1 .263,127 |.. . 265,276 01/15/2034
912820-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . 1 . 260,459 |.. .297,822 05/15/2031
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . 1 . 259,325 |.. .280,467 02/29/2028
1.
...1
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Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
91282C-FT-3 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 31/0CT/2029 USD 100 ......ceeeeevvunnnnnnns LA s ... 246,237 |.. ... 282,127 |....... 10/31/2029 ...
91282C-CP-4 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . 1.A . 244,426 |.. . 255,276 07/31/2026
912828-N7-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 . 1.A . 227,320 |.. 170,184 01/15/2026
912828-2L-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2027 USD 100 . 1.A .223,412 |.. 174,075 07/15/2027
912828-6S-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 30/APR/2026 USD 100 .... LA ....222,848 |.. ... 224,613 |....... 04/30/2026 ...
91282C-AL-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 .... LA ....219,219 |.. .... 239,256 |....... 09/30/2027 ...
91282C-JG-7 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 . 1.A .211,79% |.. . 199,656 10/31/2030
912828-K7-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 .... 1A ... 211,433 |.. .212,730 08/15/2025
91282C-CJ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 . LA FE . .... 204,509 |.. ....212,135 |....... 06/30/2026
912828-2V-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 .... AL ....197,514 |.. ....212,730 |....... 06/30/2027
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . A 195,775 |.. . 202,093 08/15/2026
91282C-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . LAFE . . 194,793 |.. . 202,093 02/28/2027
912828-ZE-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/MAR/2027 USD 100 .... A ....193,351 |.. .... 206,395 |....... 03/31/2027 ...
91282C-BF-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 .... A ....191,346 |.. ... 170,184 |....... 01/15/2031
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . A 178,821 |.. . 191,457 05/15/2032
912828-YD-6 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/AUG/2026 USD 100 . A 175,664 |.. . 182,186 08/31/2026
912810-TM-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 ..... A 171,551 .. . 181,912 11/15/2042
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . A 171,362 .. . 176,566 08/15/2028
912810-QL-5 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/NOV/2040 USD 100 . A 167,750 |.. 170,184 11/15/2040
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 A .164,616 |.. 170,184 11/15/2027
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 .... A . 155,861 |.. . 159,547 11/15/2026
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . A .155,228 |.. 170,184 08/31/2028
912810-SR-0 UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 A . 151,436 |.. . 239,256 05/15/2040
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... A . 144,855 |.. . 138,274 02/15/2046
912810-FN-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . A . 143,867 |.. . 127,638 05/15/2030
91282C-DK-4 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/NOV/2026 USD 100 A . 143,007 |.. . 148,911 11/30/2026
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . A . 136,654 |.. .212,730 08/15/2049
912828-31-8 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 A .134,421 |.. . 138,274 02/15/2028
91282C-HC-8 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . FE . 132,352 |.. . 138,274 05/15/2033
91282C-FM-8 .........] UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/SEP/2027 USD 100 .... FE .. ....128,32%6 |.. .... 127,638 |....... 09/30/2027 ...
91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 .... A ....126,221 |.. ... 148,911 |....... 11/15/2031
91282C-FH-9 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . A 124,041 .. . 126,064 08/31/2027
912828-7B-0 UNITED STATES OF AMERICA NOTES FIXED 1.875% 30/JUN/2026 USD 100 . A 117,073 |.. . 119,644 06/30/2026
912810-8Y-5 .........] UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 .... A .... 113,363 |.. .... 152,238 |....... 05/15/2041 ...
912828-6B-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . A ... 105,783 |.. .... 110,620 |....... 02/15/2029 ...
912810-RG-5 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/MAY/2044 USD 100 A . 117,001 05/15/2044
912810-TK-4 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 A 08/15/2042
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . A 02/28/2029
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . A 09/30/2027
912828-6X-3 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAY/2026 USD 100 . A 05/31/2026
912828-X8-8 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 . A 05/15/2027
91282C-AD-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JUL/2027 USD 100 . AFE. 07/31/2027
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 . 1.A 07/31/2030
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . 1.A 11/15/2028
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . 1.A 10/31/2027
912828-79-4 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . 1.A 02/15/2030
912820-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . 1.A 09/30/2026
91282C-GiH-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 1.A 04/15/2028
91282C-ES-6 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/MAY/2029 USD 100 1.A 05/31/2029
91282C-DG-3 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 . 1.A 10/31/2026
91282C-KB-6 .........| UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 .... LA .. 02/28/2026 ...
91282C-H0-7 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JuL/2028 USD 100 .... LA .. 07/31/2028
912828-6T-2 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . 1.A 05/15/2029
91282C-AH-4 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 . 1.A 08/31/2027
91282C-CE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. LA .. 05/31/2028 ...
912797-MS-3 .........| UNITED STATES OF AMERICA BILL ZERO CPN 02/0CT/2025 USD 100 LA . .ooon. 10/02/2025 ...
912810-TD-0 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 . ... |LS... AL ...5 |....... 02/15/2052 ...
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - U.S. Government
Obligations (Exempt from RBC) 671,744,677 733,205,692 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 671,744,677 733,205,692 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) 671,744,677 733,205,692 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 671,744,677 733,205,692 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
949921-12-6 ......... ALLSPRING GOVT FUND LEX ..eeeveeeeeeeienneeeeeenieeeeeeeneeeeeennmneeeeemnmeneeeneenn | LSevniiiiiiiiiis v LA e s 15,000,000 |-.eeeneeeennniees 15,000,000 |....... 04/01/2025 .......
BANKOF-AM-9 .........[ BANK OF AMERICA N.A. .. .... 5,000,000 |.. .... 5,000,000 |....... 04/01/2025 ...
CANTOR-FI-7 CANTOR FITZGERAL & CO . 20,000,000 |.. 20,000,000 04/01/2025
CITIGR-0U-0 CITIGROUP GLOBAL MARKETS INC ..111,291,517 |.. ..111,291,517 04/01/2025
261908-10-7 DREYFUS TREASURY & AGENCY LEX 10,000,000 |.. 10,000,000 04/01/2025
44330V-48-0 HSBC US GOVT FUND LEX . .5,000,000 |.. .5,000,000 04/01/2025
INGF IN-AN-1 ING FINANCIAL MARKETS LLC . 15,000,000 |.. 15,000,000 04/04/2025
INGF IN-AC-5 ING FINANCIAL MARKETS LLC . 25,000,000 .. 25,000,000 04/07/2025
825252-88-5 INVESCO GOVT AND AGCY LEX . .5,000,000 |.. .5,000,000 04/01/2025
61747C-70-7 MS GOVT US LEX .... 10,000,000 |.. 10,000,000 04/01/2025
NATWES-TM-7 NATWEST MARKETS SE . 30,000,000 |.. 30,000,000 04/01/2025
NOMURA-SE-2 NOMURA SECURITIES INTERNATIONAL INC 20,000,000 |.. 20,000,000 04/01/2025
74926P-69-6 RBC US GOVT MONEY MKT FUND ...... .5,000,000 |.. .5,000,000 04/01/2025
857492-70-6 STATE STREET INST US GOVT FUND . .5,000,000 |.. .5,000,000 04/01/2025
TDPRIM-ES-2 TD PRIME SERVICES LLC ......... ..131,000,000 |.. ..131,000,000 04/01/2025
09248U-70-0 TFDXX LEX BLACKROCK FED FUND .5,000,000 |.. .5,000,000 04/01/2025
BOFASE-CU-9 BOFA SECURITIES, INC ..... ..120,000,000 |.. ..120,000,000 05/05/2025
BOFASE-CI-6 .........[ BOFA SECURITIES, INC ...50,000,000 |.. ...50,000,000 |....... 06/27/2025 ...
CITIGR-OP-1 .........[ CITIGROUP GLOBAL MARKETS INC ... ..186,000,000 |.. ..186,000,000 |....... 05/05/2025 ...
DEUTSC-HE-6 DEUTSCHE BANK SECURITIES INC. ...60,000,000 |.. ...60,000,000 05/05/2025
NATION-AL-0 NATIONAL BANK OF CANADA .... ..205,000,000 |.. ..205,000,000 04/01/2025
NBCGLO-BA-4 .........[ NBC GLOBAL FINANCE LIMITED ... ...75,000,000 |.. ...75,000,000 |....... 04/01/2025 ...
ROYALB-AN-2 .........| ROYAL BANK CANADA TORONTO . ..160,000,000 |.. ..160,000,000 |....... 05/05/2025 ...
TDPRIM-EL-7 .........| TD PRIME SERVICES LLC ...75,000,000 |.. ...75,000,000 |....... 05/05/2025 ...
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,348,201,517 1,348,201,517 XXX
9999999999 - Totals 2,020,036, 194 2,081,497,209 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -ooovvveevvveennnnns 30,188,682  Book/Adjusted Carrying Value $ -..oooveviieininns 59,546,017

2. Average balance for the year ~ FairValue $ --oooovienens 1,988,526,413  Book/Adjusted Carrying Value $ ... 2,038,287,702
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 2,081,497,29 NAIC2 $ ..o NAIC3 § .. NAIC4 $ ..o NAIC5 § i NAIC6 $ ..o
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

JP Morgan Chase .........ccceovene. New York, NY .o | 1.3.590 | 415,491 s o 163,914,331 |........ 171,244,747 |........ 202,856,446 |..
Bank of America .......ccccoeorunnne New York, NY .o fooeeeeceeses forerereeee [ v o (64,747,342)|........ (78,440,705)|........ (76,615,074)|..
PNC e Pittsburgh, PA s foiiiee [0 22320 [ 24,786 [ o 32,705,611 |.......... 23,384,966 |.......... 31,767,431 |.
Wells Fargo ......... .. San Francisco, CA ..oooovooeees fooeeeeeeee oo oo e oo 561,626 |.. .... (376,403)|.. ..1,322,280 |..
Bank of NY Mellon . Pittsburgh, PA ... ... (443,800)]|.. ... (444 .,247)|.. ... (341,434)(..
Cash OTher ..o oiiiiceceecsssseseseseens Jorsesessssssenns [oesesseansn [ressssessessnsnsnsnnneees foessessesnnnnnesssnsnsnsnes |resssssssenanas 489,417 |...cooenee.. 503,636 |............... 503,652 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX
0199999. Totals - Open Depositories XXX XXX 440,277 132,479,844 115,871,993 159,493,301
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 440,277 132,479,844 115,871,993 159,493,301
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

440,277

132,479,844

115,871,993

159,493,301
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
APA CORP INDUSTRIAL ... 03/31/2025 . 04/01/2025 .. . 41,500,000 |... ... 5,695
APA CORP INDUSTRIAL ... 03/31/2025 . 04/01/2025 .. ....1,166
AIR LEASE CORP FINANCIAL ... 03/27/2025 . 04/01/2025 .. ... 32,986
ALLIANT ENERGY CORP UTILITY - ELECTRIC ... 03/28/2025 . 04/01/2025 .. . .
ALLIANT ENERGY CORP UTILITY - ELECTRIC ... .. 03/31/2025 . 04/01/2025 .. .7,500,000 |...
ALLIANT ENERGY CORP UTILITY - ELECTRIC 03/31/2025 .. . 04/01/2025 .. . 27,500,000
AMEREN CORPORATION UTILITY - ELECTRIC .. 03/28/2025 .. . 04/01/2025 .. . 50,000,000
AMEREN ILLINOIS CO UTILITY - ELECTRIC 03/31/2025 .. . 04/01/2025 .. 49,993,681
ARCHER DANIELS INDUSTRIAL ... 03/28/2025 ..04/23/2025 .. 19,473,434 |...
ARCHER DANIELS INDUSTRIAL ... 03/31/2025 . 05/07/2025 .. ..24,889,500 |...
ARIZONA PUBLIC SERVICE UTILITY - ELECTRIC .. ... 03/31/2025 . 04/01/72025 .. . 19,500,000 |...
ARIZONA PUBLIC SERVICE UTILITY - ELECTRIC .. ... 03/31/2025 . 04/01/2025 .. . 30,000,000 |...
AUTONATION INC INDUSTRIAL ... 03/31/2025 . 04/01/2025 .. . 50,000,000 |...
AVERY DENNISON CORP INDUSTRIAL ... 03/31/2025 . 04/01/2025 .. ..49,993,750 |...
BLACK HILLS CORP UTILITY - ELECTRIC .. ... 03/31/2025 . 04/01/2025 .. . 11,000,000 |...
BLACK HILLS CORP UTILITY - ELECTRIC .. .. 03/31/2025 . 04/01/2025 .. ... 500,000 |...
CABOT CORP INDUSTRIAL ... 03/31/2025 .. . 04/01/2025 ..
CABOT CORP INDUSTRIAL 03/31/2025 .. . 04/01/2025 ..
CABOT CORP INDUSTRIAL ... 03/31/2025 .. . 04/01/2025 .. .2,000,000
CAVDEN PROPERTY TRUST FINANCIAL .... ... 03/31/2025 . 04/01/2025 .. . 11,000,000 |... ... 1,390
CENTERPOINT ENERGY INC UTILITY - ELECTRIC .. ... 03/28/2025 . 04/01/2025 .. ....6,264
CONAGRA BRANDS INC INDUSTRIAL ... 03/28/2025 . 04/01/2025 .. ... 3,940
CROWN CASTLE INC. FINANCIAL . ... 03/27/2025 . 04/01/2025 ..
CUMMINS INC INDUSTRIAL ... 03/05/2025 ..04/15/2025 .. . .
DOMINION ENERGY INC UTILITY - ELECTRIC . ... 03/31/2025 ..04/02/2025 .. ...4,499,431 |...
ENERGY TRANSFER LP GAS TRANSMISSION ... 03/31/2025 . 04/01/2025 .. . 20,500,000 |...
ENERGY TRANSFER LP GAS TRANSMISSION .. .. 03/31/2025 . 04/01/2025 .. . 19,000,000 |...
ENTERGY CORP UTILITY - ELECTRIC .... 03/31/2025 .. . 04/01/2025 .. 24,99, 854
ENTERGY CORP UTILITY - ELECTRIC .... 03/31/2025 .. . 04/01/72025 .. . 16,997,861
ENTERPRISE PRODUCTS OPER INDUSTRIAL 03/31/2025 .. . 04/01/2025 .. . 35,000,000
ENTERPRISE PRODUCTS OPER INDUSTRIAL .. 03/31/2025 .. . 04/01/2025 .. . 14,500,000
FISERV INC INDUSTRIAL .............. 03/31/2025 .. . 04/01/2025 .. . 19,300,000
GLOBAL PAYMENTS INC INDUSTRIAL .. ... 03/31/2025 . 04/01/2025 ..
HONEYWELL INTERNAT |ONAL ... 03/20/2025 ..07/22/2025 ..
INTERCONT INENTALEXCHANGE FINANCIAL ... ... 03/31/2025 . 04/01/72025 ..
INTERSTATE POWER & LIGHT UTILITY - ELECTRIC ... ... 03/28/2025 . 04/01/2025 ..
INTERSTATE POWER & LIGHT UTILITY - ELECTRIC ... ... 03/31/2025 . 04/01/72025 .. . .
JU SMUCKER CO INDUSTRIAL .. .. 03/31/2025 . 04/01/2025 .. ... 300,000 |...
JU SMUCKER CO INDUSTRIAL 03/31/2025 .. . 04/01/2025 .. . 49,000,000
JABIL INC INDUSTRIAL . 03/31/2025 .. . 04/01/2025 .. . 13,000,000
JABIL INC INDUSTRIAL . 03/31/2025 .. . 04/01/2025 .. . 20,000,000
JABIL INC INDUSTRIAL . 03/27/2025 .. . 04/01/2025 .. . 17,000,000
JOHNSON CONTROLS INTL INDUSTRIAL 03/31/2025 .. . 04/01/2025 .. . 40,000,000
LEGGETT & PLATT INC INDUSTRIAL ... 03/31/2025 . 04/01/2025 .. ..25,500,000 |...
LEGGETT & PLATT INC INDUSTRIAL ... 03/31/2025 . 04/01/2025 ..
NEW YORK LIFE CAP CORP FINANCIAL ... ... 02/28/2025 ..05/27/2025 ..
NEW YORK LIFE CAP CORP FINANCIAL ... 02/28/2025 ..05/27/2025 ..
OVINTIV INC INDUSTRIAL ... 03/31/2025 . 04/01/2025 ..
QUANTA SERVICES INC INDUSTRIAL ... ... 03/31/2025 . 04/01/72025 ..
QUANTA SERVICES INC INDUSTRIAL ... ... 03/31/2025 ..04/02/2025 .. .
REPUBLIC SERVICES INC INDUSTRIAL ... .. 03/28/2025 . 04/01/2025 .. . 48,500,000 |...
TARGA RESOURCES CORP INDUSTRIAL . 03/31/2025 .. . 04/01/2025 .. . 50,000,000
TOTALENERGIES CAPITAL SA . 02/03/2025 .. . 05/01/2025 .. 38,505,867
TOTALENERGIES CAPITAL SA . 02/04/2025 .. ..05/05/2025 .. 49,795,882
TOTALENERGIES CAPITAL SA .... .. 02/05/2025 . 05/06/2025 .. ..28,544,552 |...
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STATEMENT AS OF MARCH 31, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
UNION ELECTRIC CO UTILITY - ELECTRIC 03/31/2025 .. 04/01/2025 ...oovvvvn |oeeiinin e 9,500,000 ... 1,206

UNION ELECTRIC CO UTILITY - ELECTRIC

03/31/2025 .. 04/04/2025

40,484,644

....5,119

WESTERN UNION CO FINANCIAL ... 03/31/2025 .. 04/01/2025 .......... 49,500,000 .6,229
WESTERN UNION CO FINANCIAL . .. 03/31/2025 .. 04/01/2025 .. .. 500,000 |.. .63
WHIRLPOOL CORP INDUSTRIAL 03/31/2025 .. 04/01/2025 ...oovvvvn |oeeiinin e 3,000,000 ....408
WHIRLPOOL CORP INDUSTRIAL 03/28/2025 .. 04/01/2025 .......... ... 21,500,000 .2,926
WHIRLPOOL CORP INDUSTRIAL .. 03/31/2025 .. 04/0172025 .. ..25,496,529 |..
WILLIAMS COMPANIES INC GAS TRANSMISSION .. 03/31/2025 .. 04/01/2025 .......... |... 14,500,000 .1,833
WILLIAMS COMPANIES INC GAS TRANSMISSION 03/31/2025 .. 04/01/2025 .......... 20,000,000 2,528
WISCONSIN POWER & LIGHT UTILITY - ELECTRIC .. .. 03/31/2025 .. 04/01/2025 .. . 40,000,000 |.. .5,022
.. | BACARDI-MARTINI BV INDUSTRIAL 03/31/2025 .. i 04/01/2025 .......... |... 19,250,000 ...10,053
...................... SCHLUMBERGER INVESTMENT GAS TRANSMISSION .. ...uiieieusuuseeeennniaeeerennsnasesennnusseseennuasseennnnasaeeennnnnsaeennnnnnssesennnnnnseesennnnnsseeennnnnneesennnns | oesssennnnseeseens [reeernennas 08/08/2025 coiiiiiins |oovmmmmnnnneernnninnneeennnnnneees Joenennnnn...04/03/2025 .......... 12,996,746 e eeeineeeeerrenaeeeeenennnnneen. 45,554
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,644,789,855 478,047
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,644,789,855 478,047
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999999. Total - Issuer Credit Obligations 1,644,789,855 478,047
...................... |G|S L0 I O (k< 0 O P 4. <Y o 7200 O P PPPPPI
8509999999. Subtotal - Other Cash Equivalents (Affiliated) 62,000,000
8589999999. Total Cash Equivalents (Unaffiliated) 1,644,789,855 478,047
8599999999. Total Cash Equivalents (Affiliated) 62,000,000
8609999999 - Total Cash Equivalents 1,706,789,855 478,047
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