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STATEMENT AS OF SEPTEMBER 30, 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 56,507,632,604 |.......cceerrririieriiriicns ferieinne 56,507,632,604 |.......... 52,866,445,292
2. Stocks:
2.1 Preferred STOCKS ..ottt [ore s 158,000,050 |-..vvreereceneeirireeienrne [rerereeieenens 158,000,050 |...cocvcvnenee 158,000,030
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,214,491,325 | e 1,214,491,325 |........... 1,211,812,824
3. Mortgage loans on real estate:
B FIISEHENS oot e 7,705,042,228 ..o [ 7,705,042,228 |............ 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 254,426,063 |......coovvviieriinceeins o 254,426,063 |............... 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($ .ooreernenn 216,287,113 ), cash equivalents
[CJ— 2,307,580,600 )and short-term
investments ($§ ... 188,775,066 ) ..o e 2,712,642, 779 | oo 2,712,642,779 |........... 2,748,470,367
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 6,439,397,729 |................... 1,339,338 |........... 6,438,058,391 |........... 6,069,365,003
7. DEIIVALVES ...ttt [eossinineennas 116,020, 161 |.. .. 116,020, 161 |.. ..211,379,464
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 7,002,718,397 |.ocoeei. 1,942,781 | 7,000,775,616 |............ 6,518,097,896
9. ReCeiVabIEs fOr SECUMEES .........euiueeiereiiciicieeeeeee e [ 684,866,685 |.......cooeviieeieriiriiciens oo 684,866,685 |............... 75,944,791
10. Securities lending reinvested collateral assets . ..2,028,701,777 |.. ..2,028,701,777 |.. ..1,981,007,332
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 84,823,939,797 84,820,657,678 |.......... 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 @CCIUET ...........ceururuimiueueireninieeieiseeeeeeieiseeeas [eneereinineas 641,655,082 |.....covvvriieierirnccens oo 641,655,082 |........cc..... 570,631,728
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 70,888,054 |.....cccevnene 22,554,867 |....ccovennne 48,333,188 |............... 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 1,397,519,346 |..vovoeceecceene [ 1,397,519,346 |........... 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 147,156,055 |...oovoveeeeceeeeceeceeeee o 147,156,055 |...coveeene 122,686,928
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oereeenenns 4,155,974 164 |.....cooveeeeececeees [ 4,155,974,164 |............ 4,005,868,256
16.3 Other amounts receivable under reinsurance contracts .. 38,671,603 |....cooveveeeeeeeeeeeeeeeeeee oo 38,671,603 |...ccocveene. 34,011,800
17.  Amounts receivable relating to uninsured plans ..............cccceeveeveveiriennennnn. 67,865,229 |......ccoovvveeer e 703,060 | 67,162,169 |.....ccoveenee. 67,838,923
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 88,752,798 |....eeireeeeeeierrerceeene [rerereeeeinieens 88,752,798 172,587,259
18.2 Net deferred tax asset ..........coocoeevenenene ..1,039,648,155 |.. ..827,557,601 |.. ..852,413,300
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 7,232,798 |ooeeeeeeerrnnees oo 7,232,798 |...ooovveve. 8,457,621
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 60,179,298 |................. 56,448,379 |.................. 3,730,919 | 2,007,061
21. Furniture and equipment, including health care delivery assets
(8 o RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 5,805,479 |....oiveeieeein 5,805,479 | e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 56,520,458 |........cccueveve 3,100,59 |................. 53,419,862 |................. 59,347,641
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 31,071,399 | 31,071,399 | e [
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 373,528,374 |...covvvene. 35,674,464 |.........c...... 337,853,910 |oveverenee 137,682,382
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 93,006,408,090 |.......co...... 370,730,916 |........... 92,635,677,173 |......... 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) 93,006,408,090 370,730,916 92,635,677,173 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 ...l 295,319,358 |...oovvveerrrrrieisenniens [ 295,319,358 |......oooovevnne. 94,388,933
2502. Miscellaneous receivables ... oo 37,990,537 |.oveverrnee 2,441.576 |...cooovee. 35,548,961 |.ocoveeenn. 36,131,136
2503.  State tax Credifs ..o e 6,682,875 | [ 6,682,875 |..cciriinen 6,590,867
2598. Summary of remaining write-ins for Line 25 from overflow page ... 33,535,604 |... 33,232,887 |... ..302,717 |... 571,445
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 373,528,374 35,674,464 337,853,910 137,682,382




STATEMENT AS OF SEPTEMBER 30, 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 $ .......... 57,842,936,569 less $
(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 57,842,936,569 |.......... 55,366,948, 363
2. Aggregate reserve for accident and health contracts (including $ 5,424,847,092 |. ...5,310,853,848
3. Liability for deposit-type contracts (including $ 9,026,429,199 |............7,234,998,769
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 390,203,596 498,273,510
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 358,414,247 360,340,249
5. Policyholders’ dividends/refunds to members $ .(40,777,049) and coupons $
and unpaid (40,777,049)]......co.c.. (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 1,648,117,463 |.. 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 (32,869,578) discount; including $ ...cceveenvne 148,288,734 accident and health premiums ............ccccooeveees |reeeerecnennes 462,130,294 |............... 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 $
$ 96,621,104 and deposit-type contract funds $  ......... 168,304,961 |................ 201,838,629
11.  Commissions and expense allowances payable on reiNSUranCe @SSUMEA ............ccccveveviveueueueuisieieseeeseuesesesesesesssssesesesesssssess foesesesessesesseesenend 431,987 | 410,670
12, General EXPENSES AUE OF ACCIUE ...........cceiveuiiueuiiiereeieteetetesetessetesestesesseseeseseesete et esesasessesessasessssessssesessesessesesatensssensasensssensssens [oensesennans 1,110,183,626 |........... 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 .......ouiuiiiiiieieieteieiee ettt s et et et ese e e e s s et et et esese e e et s esesesesesesesesenesesens [enereeeueieaene 165,713,743 | 153,012,096
17.  Amounts withheld or retained by reporting entity as agent or trustee ...10,376,357 |.. .54,188,644
18.  Amounts held for agents' account, including $ 34,768 agents' credit DAIANCES ............ccceveveiiieeeieieiiieas oo 34,768 oo 13,562
19. Remittances and items not allocated .130,278,757 165,337,561
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 .............c.ceviviiiiieiiereiiiiieeeie e [eeeee s 766,988,167 |............... 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 77,259,722 |.. 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 174,312,703 |.. . 12,761,326
24.09 Payable for securities ..... ... 848,060,651 |.. ...392,691,843
24.10 Payable for securities lending 2,028,701,777 |............ 1,981,007,332
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 70,120,126 80,957,763
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 82,545,591, 155 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] 82,545,591, 155 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 ......eveveiieececeeteieeeeeeecte et eeeeeeesaete e s e enssaeaesesesenssassetesasensssssesasasessssssesasssansssssesasssassssnsesasssssnsesesesssssnsesesessssnsnseseses [reseseeees 1,003,237,988 [ooiiiiine 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 8,582,841,297 |............ 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) .............. 10,090,086,018 9,288,062,925
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 10,090,086,018 9,288,062,925
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 92,635,677,173 86,825,018,598
DETAILS OF WRITE-INS
2501, Miscellaneous [1aDiliTies ...ttt senenenssesesenenens [renesenenenennnns D2, 102,810 foiiiiiiiiiiins 58,759,172
2502. Deferred gains on real eS1ate ..ot snsnsnnns [oeneneenenennnns 18, 100,427 [ 13,165,427
2503. Claims liabilities for all other lines of BUSINESS = POOIS .ooooioioioiiiiiii s [ 2,250,462 |.......ccocoe.. 2,037,690
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 2,541,427 ..o 6,995,474
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 70,120,126 80,957,763
£ 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 SEPTEMBER 30, 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 8,549,608,377 |............ 7,940,091,260 |.......... 10,522,845,920
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,161,033 |.oooee 2,792,062 |....coovenee. 2,120,124
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..3,028,308,961 |.. ..2,448,671,963 |.. ..3,434,801,413
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (4,834,489)|.. ... 11,987,498 |.. ... 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 38,006,284 |................. 39,561,170 .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 .. 215,202,624 236,138,739 295,752,643
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 11,827,452,790 10,679,242,692 14,510,178,286
10, DEAth DENETIS ... ..o eee e e e eeee e eeeeeseeeeseeneeereiee...890,408,316 |............... 918,861,659 |........... 1,230,967,315
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
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.ceueurieiiereeeieececceeeee et 1,323,321 | 1,121,744 .o 1,657,017
19. Increase in aggregate reserves for life and accident and health contracts ) 2,589,981,450 2,103,842,457 2,685,218,499
20.  Totals (LINES 1010 19) ..ottt n e n e | 7,461,996,208 |............ 6,896,203,635 |............ 9,138,434,928
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiiecte ettt s bbb bbb es s bbb s s s bt s s [ecsceeeennacaas 884,431,774 | 816,758,243 |........... 1,107,419,865
22. Commissions and expense allowances on reinsurance assumed . ..232,170,745 |.. ..207,626,050 |.. 280,573,449
23. General insurance expenses and fraternal expenses ................. | 1,126,926,188 |........... 1,047,122,957 |............ 1,449,673,175
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............cccveveveeeeeeeieveverereeeeees e 207,106,495 |............... 198,973,172 | 261,061,434
25. Increase in loading on deferred and uncollected premiums ........... (157,157,303)).. (154,697,974)|.. ... (6,523,424)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... 32,479,547 61,437,118 61,025,483
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 9,787,953,654 9,073,423,200 12,291,664,909
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .ttt [er e 2,039,499,136 |........... 1,605,819,493 |............ 2,218,513,377
30. Dividends to policyholders and refunds to members 1,168,275,246 1,069,534,672 1,566,026, 162
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccevviiuiueuiiieieecieieieise ettt essese s sss s s ses s [ecseeseennacans 871,223,889 |....cceveenes 536,284,820 |................ 652,487,215
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 39,784,890 98,194,186 114,363,996
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) ..........ccoceueveieieeeeererenns freecccnneas 831,438,999 |....ccceeeees 438,090,634 |............... 538,123,219
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 60,111,194 (excluding taxes of $  ...ccovenveee. (54,697,002)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (87,097,782) (76,999,651) (357,011,695)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 744 341,217 361,090,983 181,111,524
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, NetinCOME (LINE 35) ..ottt et 744,341,217 | 361,090,983 |....cccnv.. 181,111,524
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(70,631,089) (120,239, 199)|.. ... 31,592,973 |.. ..193,904,799
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..221,476,888 |.. ... 49,466,620 |.. ..(97,185,047)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...20,131,098 |.. .. 71,115,541 |. ..105,363, 176
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(40,272,870)|.. ..(93,742,838)]|.. ..(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 ..........ccccevveeeeecferviiiiiiiiiiii i [
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 25,980,519 (19,870,464)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 802,023,092 215,704,378
55. Capital and surplus, as of statement date (Lines 36 + 54) 10,090,086,018 9,413,183,442 9,288,062,925
DETAILS OF WRITE-INS
08.301. Interest on funds withheld assSUMEd ..........cocoooioiiiiiceccce e o 149,906,889 |................ 141,541,737 oo 192,057,817
08.302. Other reserve adjustment on rEINSUFANCE ..........ccoiiiiieieieieececce et 45,720,135 |..cooeees 75,640,930 |.....oeoeeen 78,797,697
08.303. SEIVICE TS ettt ettt ettt e s s e e e e s e s e e s e e s es et e s e e aeses et e s s e snsesesesnanansesesena|onsenannnnaneeen 11,791,716 | 12,295,179 .o 16,505,054
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 7,783,884 | 6,660,893 |.......ccvnneee. 8,392,075
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 215,202,624 236,138,739 295,752,643
2701. Reserve adjustment on reinsurance assumed ... ...20,802,533 |.. ...48,496,987 |. ... 44 861,493
2702. Other miSCellanEOUS EXPENSES ........c.cveveveuiuieieiiieieteeeeceeee et n e e 9,616,903 ..o 5,837,873 oo 6,037,181
2703. Interest expense on funds held CEABA ...........cocooiiioioioiieeeccee e 4,855,466 |.. 5,133,179 |. ..6,565,699
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (2,795,354) ..o 1,969,078 |.cooveereeeenne 3,561,110
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 32,479,547 61,437,118 61,025,483
5301. Change in pension funded STAtUS ......ccooviiiiuieiiiiccc e e 23,483,694 |....cooovne. 22,856,401 |[..ccooee. 2,281,015
5302. Miscellaneous surplus adjustment ..2,496,825 |.. (22,794 ,850)|.. ..(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) 25,980,519 61,551 (19,870,464)




STATEMENT AS OF SEPTEMBER 30, 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 8,493,067,176 |............ 7,876,319,857 |.......... 10,601,383,606
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 2,989,220,876 |............ 2,443,515,446 |........... 3,474,148,255
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 85,179,968 70,610,280 277,782,103
4. TOtal (LINES 110 3) oottt 11,567,468,021 10,390,445,584 14,353,313,964
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 5,007,639,803 |............ 4,788,866,616 |............ 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 2,566,002,446 |............ 2,361,782,632 |........... 3,036,938,863
8. Dividends paid t0 POIICYNOIAETS .........c.cocvivevetirieieieeieieie ettt ettt es et essan s e [eeeseneens 1,088,266,472 |............... 956,900,084 |............ 1,385,985,960
9. Federal and foreign income taxes paid (recovered) netof $ ... 5,414,192 tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (38,635,379) 41,405,592 94,777,585
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 8,623,273,341 8,148,954,922 10,879,010,041
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 2,944 194 680 2,241,490,662 3,474 303,923
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 6,512,130,578
12.2 Stocks .............. ... 55,443,306
12.3 Mortgage loans ... ..447,352,352
12.4 REAI ESEALE ..ottt nnesnnesnnennnens[reeennsienneeenneeennees 20, 088 | A23 3,639, 141
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiiciriei ettt [eeessinessinees 301,180,392 |...cocveneene 190,385,157 |....ccovveeenee. 280,610,731
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens (29,155) [-eveeeeieeeeerreeeeieirirnes [ (11,920)
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens (158,292,003) 213,143,602 154,676,057
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 5,898,707,866 |............ 4.,806,815,423 |............ 7,453,840 ,244
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 8,648,195,112 |............ 5,216,888,828 |........... 7,873,909,828
1312 STOCKS ..ottt teiens[rreeeineeinen 140,829,848 |................ 69,206,891 |.....ccvvnvene 327,257,977
13.3 MOMGAGE 0BNS ...ttt bbbttt enenis[eosesineesnens 894,990,699 |................ 491,190,436 |.......cec.e.. 879,606,994
13,4 REAI ESEALE ...ttt e 7,259,350 |...occvriecinne 8,640,155 |....ccovienee. 10,568,904
13.5 Other iNVESIEA @SSELS ......cuvuiuiriiiciieiei ettt nienne[eesesineesnens 682,021,092 |........oeceee. 640,028,279 |................ 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 10,373,296, 102 6,425,954 589 10,040,579,555
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 368,896,933 789,982,113 962,974,180
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (4,843,485,169) (2,409,121,279) (3,549,713,490)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPItAI NOES ........c.cveviveeeeieieiiieteeeeceee ettt easnnnans|eesesaeeereeeens 1,208,321 |oeeeiee 1,208,321 |oeeiie 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 .............ccccoeveveeceeereeens freveeeeenns 1,791,430,429 |............ 1,182,019,656 |............ 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 70,824,152 67,541,137 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 1,863,462,902 1,250,769,114 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) . |...c.c.cccevee. (35,827,588)|............ 1,083,138,49 |............ 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) 2,712,642,779 2,273,810,065 2,748,470,367
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds t0 Bonds EXChANGE ........cciiiiiiiiiiiiiiii et eenenee [rereeeeeenena 793,727,309 |........c....... 439,246,743 |................ 867,257,845
20.0002. Stock t0 STOCK EXChANGE .......c.oooiiuiiiiiiiiiicieieie ettt [orenesseetenienes 7,000,000 [...ovoverereieieierieieeee [




STATEMENT AS OF SEPTEMBER 30, 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 4,315,419,334 |........... 4,001,926,705 |............ 5,577,967,152
GIOUP T .. | 811,641,986 |................ 763,064,265 |................ 875,454,271
INGIVIAUAI BNNMUIEIES ...t oo 1,783,240 |......cocoece 3,293,255 |...ovvvinne 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 3,517,087,289 |............ 3,286,888,870 |............ 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 8,645,931,848 |............ 8,055,173,004 |......... 10,832,078,579
DEPOSIt-LYPE CONFACES ......vveieiiiiieieieieie ettt es e s ene e essssenens |enenenenas 12,225,664,356 |............ 2,367,230,749 |........... 3,347,416,221
Total (Lines 8 and 9) 20,871,596,205 10,422,403,843 14,179,494,801




STATEMENT AS OF SEPTEMBER 30, 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

September 30, 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 $ 744,341,217 $ 181,111,524
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 7,285,932 $ 1 1’747’590

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (1,473,023) $ (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 $ 738,528,308 $ 193,952,327
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) SSAP #1 3 38 $ 10.090.086.018 $ 9.288,062.925
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 3 $ (103,383,321)  § (110,669,253)

$ 27,396,076 $ 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 $ 10.166.073.263 $ 9.369.863.079

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

Accounting Policy
No Changes.

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.

Statutory Merger
No Changes.

Assumption Reinsurance
No Changes.

Impairment Loss
No Changes.

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

NOTE 4 Discontinued Operations

No Changes.




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments

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

B.  Debt Restructuring
No Changes.

C. Reverse Mortgages
No Changes.

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.

@

-

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 $ 839,283
2. 12 Months or Longer $ 105,643,197

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

1. Less than 12 Months $ 127,440,846
2. 12 Months or Longer $ 1,539,509,669
(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) a) 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 $2,028,696,902.

(2) Not Applicable.
(3) Collateral Received
a. Aggregate Amount Collateral Received
Fair Value
1. Securities Lending
(a) Open
(b) 30 Days or Less
(c) 31 to 60 Days $ 1,056,062
(d) 61to 90 Days $ 100,812
(e) Greater Than 90 Days $ 1,981,388,831
(f) Subtotal (a+b+c+d+e) $ 1,982,545,705
(g9) Securities Received
(h) Total Collateral Received (f+g) $ 1,982,545,705
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $ 1,982,545,705
(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 $ 545,117,587 $ 545,148,493
(c) 31 to 60 Days $ 425,239,435 $ 425,243,468
(d) 61to 90 Days $ 50,166,193 $ 50,165,959
(e) 91to 120 Days $ 86,775 $ 92,090
(f) 121 to 180 Days $ 2,026,819 $ 2,033,621
(9) 181 to 365 Days $ 766,903 $ 811,784
(h) 1to2years $ 74,063,213 $ 73,892,225
(i) 2to 3 years $ 193,381,366 $ 191,839,240
(j) Greater than 3 years $ 847,191,511 $ 739,470,022
k) Subtotal (Sum of a through j) $2,138,039,802 $2,028,696,902

(
() Securities Received
(m) Total Collateral Reinvested (k+I) $2,138,039,802 $2,028,696,902

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 $2,138,039,801 of par value bonds (fair value of $2,028,696,902) that are currently tradable securities that
could be sold and used to pay for the $2,028,696,902 in collateral calls that come due under a worst case sceanrio.

(6) Not Applicable.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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

Description of Collateral Amount
Bonds - U.S. Governments - Issuer Obligations $1,114,636,090
Total Collateral Extending beyond one year of the reporting date $1,114,636,090

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.

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 22
2. Aggregate Amount of Investment Income $ 208,192

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.

NOTE9 Income Taxes
No Changes.

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

7.2



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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 $4,631,783,859 as of September 30, 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 $ 12,656,900 $ 12,656,900
(c) Activity Stock $ 144,004,300 $ 144,004,300
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 156,661,200 $ 156,661,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $4,631,783,859 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)
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 $ 12,656,900 $ 12,656,900
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)

2. Current Year General Account Total Collateral Pledged

3. Current Year Separate Accounts Total Collateral Pledged

4. Prior Year-end Total General and Separate Accounts Total Collateral

Pledged

11B(3)at
11B(3)a2
11B(3)a3
11B(3)a4

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

o

. Maximum Amount Pledged During Reporting Period

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

2. Current Year General Account Maximum Collateral Pledged

3. Current Year Separate Accounts Maximum Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged

7.3

$ 4,520,562,490
$ 4,520,562,490

$ 3,689,480,018

b1 (Columns 1, 2 and 3 respectively
b2 (Columns 1, 2 and 3 respectively
b3 (Columns 1, 2 and 3 respectively
b4 (Columns 1, 2 and 3 respectively

Fair Value

$ 4,558,982,576
$ 4,558,982,576

$ 3,792,507,561

)
)
)
)

Carrying Value

$ 3,200,093,511
$ 3,200,093,511

$2,710,755,512

3
Amount
Borrowed
at Time of
Maximum
Collateral

$ 4,905,603,235
$ 4,905,603,235

$ 3,689,480,018

$ 4,920,325,854
$ 4,920,325,854

$ 3,792,507,561

$3,412,034,677
$3,412,034,677

$2,710,755,512
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(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 $ 3,200,093,511 $ 3,200,093,511 $ 3,200,899,268
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ 3,200,093,511 $ 3,200,093,511 $ $ 3,200,899,268
2. Prior Year end
(a) Debt $ - $ - $ XXX
(b) Funding Agreements $2,710,755,512 $2,710,755,512 $ $2,711,804,000
(c) Other $ - $ - $ XXX
(d) Aggregate Total (a+b+c) $2,710,755,512 $2,710,755,512 $ $2,711,804,000

b. Maximum Amount During Reporting Period (Current Year)

3

Separate
Accounts

1 2
General
Total 2+3 Account
1. Debt $ -
2. Funding Agreements $ 3,412,034,677 $ 3,412,034,677

3. Other $ -
4. Aggregate Total (1+2+3) $3,412,034,677

$3,412,034,677 $
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)
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

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

A.  Defined Benefit Plan
(1) - (3) No Changes.

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2025 2024 2025 2024 2025 2024
(4) Components of net periodic benefit cost

a. Service cost $ 20,947,737 $ 30,779,246 $ 1,394,834 $ 2,107,724 $ -
b. Interest cost $ 93,308,646 $ 120,961,826 $ 6,725,003 $ 8,712,487 $ -
c. Expected return on plan assets $ (82,848,384) $(118,031,348) $ (3,245,834) $ (5,440,815) $ -
d. Transition asset or obligation $ - $ - $ -
e. Gains and losses $ 25,959,269 $ 34,122,743 $ 3,661,689 $ 4,360,577 $ -
f. Prior service cost or credit $ - $ (6,137,264) $ (8,183,019) $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ - $ -
h. Total net periodic benefit cost $ 57,367,268 $ 67,832,467 $ 2,398,428 $ 1,556,954 $ $ -

(5) - (21) No Changes
B-H. No Changes.
l. Plan Amendments.

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 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
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.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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.

ASC Plans:
No Changes.

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

(1a) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds-Issuer Credit Obligations $ 124,492 $ 124,492
Common Stock- Ind. and Misc. $ 10,700,365 | $ 156,983,060 $ 167,683,425
Index Participation Feature $ 69,135,018 3 69,135,018
Total assets at fair value/NAV $ -19 79,959.875 | $ 156,983,060 | $ -1 236,942,935
(1b) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
Index Participation Feature $ 42,282,012 $ 42,282,012
Total liabilities at fair value/NAV $ -1 42,282,012 3 - 19 42,282,012
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets

Common Stock $ 148855177 | $ 46.546 $33.570,300 $ (25.488,963)| $ 156.983.060
Total Assets $ 148855177 | $ 46546 | $ -19% - 19 - 1$33570.300 1 $ - 18 (25488963)] $ - 1% 156.983.060

(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.

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 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:

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 September 30, 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 $167,683,425 at September 30, 2025. $0 was valued based on quoted market prices from an
active market for that identical investment and $10,700,365 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 $156,983,060 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 commercial 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 September 30, 2025, there were no
commercial mortgage loans carried at fair value. The estimated fair value of the residential mortgage loan portfolio is derived from loan level models which
use probability weighted assumptions derived from loan level data provided by the client in a data tape, and historical performance data such as observed
liquidation timelines, roll rates, and severities. Cash flow events like projected prepayment speeds, loan defaults and loss given default are incorporated into
the methodology. At September 30, 2025, there were no residential 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.
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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 September 30, 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.

B.  Not Applicable.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
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 | $ 43,302,958,504 | $ 47,274,176,242 | $ 68,136,276 |$ 31,763,849,391 | $ 11,470,972,838
Asset-Backed Securities | $9,189,139,224 | $ 9,233,456,262 $5,236,071,291 | $ 3,953,067,934
Common Stock $ 167,683,425 |$ 167,683,425 $ 10,700,365 |$ 156,983,060
Preferred Stock $ 161,240,303 | $ 158,000,050 $ 161,240,303
Mortgage Loans $7,599,918,005 | $7,695,067,853 $7,599,918,005
Surplus Notes $ 561,244,375 | $ 688,188,657 $ 561,244,375
Non-Bond Debt Securities | $ 68,815,460 | $ 67,394,325 $ 68,815,460
Derivative Assets
Currency Swaps $ 89549464 |$ 46,802,260 $ 89,549,464
Index Participation Feature] $ 69,135,018 | $ 69,135,018 $ 69,135,018
Derivative Liabilities
Credit Default Swaps
Currency Swaps $ 110,944,717 | $ 131,971,154 $ 110,944,717
Index Participation
Feature $ 42282012 |$ 42282012 $ 42,282,012

D. Not Applicable.

E. Not Applicable.

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.

I. 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.
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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:

Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance at January 1

Incurred related to:
Current year

Prior Year

Total Incurred

Paid related to:
Current year
Prior year
Total Paid

Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance

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.

09/30/2025

12/31/2024

$5,055,000,547

$2,666,307,816
$ (217,120,087)

$4,945,656,471

$3,348,769,420
$ (320,076,483)

$2,449,187,729

$1,762,325,860

$ 629,032,221
$2,391,358,081

$3,028,692,937

$2,179,932,012

$ 739,416,850
$2,919,348,862

$5.112.830,195

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

No Changes.

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 SEPTEMBER 30, 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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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

12/31/2023

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
[6 1Y SO TSRS P RPN

06/18/2025

By what department or departments?
New York State Department of Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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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GENERAL INTERROGATORIES

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, 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.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

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

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

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]

11.2  If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee. .
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
g B = T o o [OOSR URURRPRRURON $ .350,000,000 $.. .350,000,000
14.22 Preferred STOCK .........oiiiiiiiiiei e L S
14.23 Common Stock ... .1,072,541,441 3. 1,046,807,899
14.24 Short-Term Investments $.
14.25 Mortgage Loans on Real Estate $.
14.26 All Other ....1,409,993,620 3. ... 1,397,676, 169
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....2,832,535,061 $.. ...2,794 484 068
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccueiiiiiiiieiieiieeeeee e es D et B e
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? .........ccoovvioieieieieieiieieieieeieee e Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ ..2,028,696,902
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ..2,138,039,801
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 2,028,701,777
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17.  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[ ]
17.1  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

17.2  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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............ccccoceieeis Yes[ 1 No[ X]

17.4  If yes, give full information relating thereto:

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

17.5 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
William Lee ....

Xiaocun Lu
Xiaolong Sun
Park Avenue Institutional Advisors LLC ...
HPS Investment Partners, LLC ...
Janus Henderson

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?............ccveueveviirieeiiereiiieeee 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?.............ccccceuvvecreverrieiscienennns Yes [ ] No[X]

17.6  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

.............................. Park Avenue Institutional Advisors LLC ......cccccccovververerrnnnen. | 5493008JMPNRILZIMISO ........
HPS Investment Partners LLC .. 549300 1W7540H8HM8F38 ........
Janus Henderson ... G7D5LKZK IBRMES6B0437 .

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ...
18.2 If no, list exceptions:

Yes [ X] No[ ]

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

20. 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 SECUIEST ...........oi i Yes [ ] No[X]

21. 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? ..............ccccceieiiie. Yes[ ] No[X]

8.2



STATEMENT AS OF SEPTEMBER 30, 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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 397,877,023
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 7,307,165,205
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 7,705,042,228

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 $ 7,705,042,228

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 64.000 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 35.000 %
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 SEPTEMBER 30, 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




STATEMENT AS OF SEPTEMBER 30, 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 38,231,820 |............... 136,909 |.......... 52,034,769 |.....ceovveireiieies [ 90,403,498 |...oovoviriieiiiens
2. AlASKA i AK oo L e 2,326,459 |....coieiiieiins o 3,103,080 |...ccvovvenirieirieins foeeeieens 5,429,539 [..ooiiiiiiiie
3. Arizona ..... . AZ ...40,543,311 |. .80,972,701 |..
4. Arkansas .. .. AR ... 14,790,132 |. ....24,662,315 |..
5. California .. CA . 332,555,593 |. .. 927,013,372 |..
6. Colorado ...... .. CO ...37,749,106 |. .88,152,725 |..
7. Connecticut .. . CT ...74,536,068 |. .97,911,244 |..
8. Delaware ............. .. DE ...23,540,137 |. .28,483,175 |..
9. District of Columbia . . DC ...10,509,808 |. ,060, .. ....26,921,633 |..
10. Florida .. .. FL .309, 346,688 |. ...337 545,546 |.. ..647,277,982 |..
11. Georgia .. GA . 137,425,59% |. 117,769,878 |.. .. 255,930,734 |..
12.  Hawaii .. .. HI ...34,042,995 |. ... 4,360,416 |.. ....38,403,411 |..
13. Idaho .... . ID ,040, . 23,491,088 ..o [ 7,531,548 |..
14. lllinois ... L IL ...95,453,005 |. 167 846,376 |.. .. 263,299,471 |..
15. Indiana . . IN ...49,250,233 |. ..67,841,455 |.. .. 117,091,688 |..
16. lowa ..... LA ...35,881,089 |. 10,433,375 ....46,314 464 |..
17. Kansas . .. KS ...13,786,814 |. . ..22,282,897 |.. .36,069,711 |..
18, KENLUCKY .. KY | b e 46,601,825 |....oovevreiieiices [ 36,544,907 |..covveiieiieiieies [ 83,146,732
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 34,921,678 .o [ 42,503,092 |..cooeiieiieiieies [ 77,424,771
20. Maine ....... ...18,154,239 |. ....23,274,642 |..
21.  Maryland . ...58,121,126 |. . ..91,162, .. .. 109,283,643 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b s 147,801,945 |.............. 131,527 |.......... 84,289,261 |...ooeovreiiiiiie e 232,222,733
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 55,264,371 |.cvieiieiieiieees [ 87,451,751 v e 142,716,122
24. Minnesota . .. MN ...44,057,462 |. ....80,317,447 |..
25.  Mississippi .. MS ...27,337,857 |. . . .. ....64,374,917 |..
26, MiSSOUM ..coveeeeeeieeieeieeieeieseeseeneeneeeneeeee. MO o Lo s 45,862,278 |...coovevivineiins [ 58, 070 863 .................................. 103,933, 141
27, MONtANA ..covveeeeeieeieeieeieeeeseeseeseeneeneee. MT e L s 13,910,947 [oooviviiiciciines oo 5,8%,173 19,805, 120
28. Nebraska .. ,536, . ..10,977,670 |.. .18,514,012 |..
29. Nevada ........ ...49,875,898 |. . ..19,224,705 |.. .69,100,602 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo b o 20,910,108 [...ovevveeviiciiiies feeeeienne 7,305,623 28,215,731
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 370,003,587 |............... 108,629 |........ 109,650,675 |..ocvevveeirieiieine [ 479,762,892
32.  New Mexico . NM erenenenenenenen e 3, 187,421 | e 9,254,702 |..
33. New York ..... .779 075 424 |...............435,222 |........ 411,309,406 |..........coorverrerrs oune 1,190,820,053 |... 12,224 ,403,327
34. North Carolina .. ...85,235,550 |............... 120,166 |..........70,936,803 |......ccc0revrrriries |oerene 156,292,519 |.. 584,224
35.  North Dakota ,786, . .. 7,205,813 |..
36.  OhiO ... . 133,546,520 |. .. 260,016,039 |..
37. Oklahoma . ...23,413,827 |. ....49,536,089 |..
38. Oregon ......... ...31,100,539 |. ....66,497,479 |..
39. Pennsylvania ... . 162,974,003 |. .. 293,724,816 |..
40. Rhode Island .... ...11,963,028 |. ....13,903,638 |..
41.  South Carolina . ...51,212,701 |. .95,863,761 |..
42.  South Dakota ... ,930, s eernereneeenenenenes Joeenenens 2,958,139 [ [ 5,489,127 |..
43. Tennessee ... ...57,983,305 |. .. 119,277,359 |..
44, Texas ....... . 193,549,166 |. ..502,702,783 |..
45. Utah ..... ....42,061,235 |..
46.  Vermont ........cocoeeeeereeeneseresernsereserennnens VT [ L oo 3,344,855 [ 225 0993,642 | o, 4,338,723 |..
47, Virginia .oooeeeeeeeeeeseeseeseeeseeesesesesesenees. VA e Lo [0 77,580,378 |............... 158,936 |..........88,172,814 oo [ 165,912,128 .o
48.  Washington ........ccceceeeveeneeeneeeseeeseeieneeeene. WA | L [e0080,124,271 [ 20,844,216 | o 50,968,488
49. West Virginia .21,102,295 |..
50. Wisconsin .... .52,078,353 |..
51, WYOMING woveveieeeiereieeieieeeeesieesieeneenenes. WY o Lo e 7,540,538 [ oo 1,749,580 [ o 9,290,118
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 ......cccociiiiiiiiiiiiiii e XX 3 934 766,930 |............ 3,131,265 |..... 3, 515 918 219 | o 7,453,816,414
90. Reporting entity contributions for employee benefits
PlANS. ...t D.9,0 GV 3,198,192 [ [ 3,610,482 |....covveieiciies o 6,808,674 |.....ccooeirriine
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXX ferenne 850,204,924 |............... 385,198 [ oo o 850,590,121 [
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.................... ...19,336,962 |. 6,129,101 ....25,466,063 |..
94.  Aggregate or other amounts not allocable by State..|. . 241 539,693 ..o [ 928,016 ..o foeeeene 242,467,709 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .5 049,046,700 |........... 3,516,462 |..... 3,526,585,818 |......cooveveeciiiins [ 8,579, 148,981 |...
96.  Plus Reinsurance ASSUMEd............ccooveeeenennnenns [oeeees XKoo | 18,017,613 |oovveiciiciie e 490,011,495 [...ocviiiciieens o 508,029, 108
97  Totals (All Business).... .5,067,064,313 |........... 3,516,462 |..... 4,016,597,313 [.covcieieiens [ 9,087,178,089 |...
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 523,671,554 |...cviiiiiienes [ 73,275,397 [ o 596,946,945 |.....cooeiiiiieine
99. Totals (All Business) less Reinsurance Ceded 4,543,392,759 3,516,462 3,943,321,922 8,490,231,144 | 12,225,664,356
DETAILS OF WRITE-INS
58001. Other alien ... oo XX ...22,951,087 |. 15,274 |.. .22,966,361 |..
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) 22,951,087 15,274 22,966,361
9401, Paid=Up .ooooeeiieieieeeeeeeeeeeeeeee e XXX e 151,684,060 |.....cvvveireiniriins frrreieeieeereees [ e 151,684,060 [.....ccoovevvrveriinnne
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 89,855,633 ..o [ 928,016 [.vovveeeeiieiiaes foeeine 90,783,649 |...coovviiiiienne,
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) 241,539,693 928,016 242,467,709
(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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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
HOLDING COMPANY ORGANIZATIONAL CHART

The Guardian Life Insurance Company of America

(New York Mutual Insurer)

Period ended 09/30/2025

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)

[

[

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

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

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

Altura Holdco LLC Guardian Acquisition I, LLC Managed DentalGuard, Inc.
(Delaware LLC) (Delaware LLC) (New Jersey)
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned)
Altura Finco LLC GA Iris LLC
(Delaware LLC) (Delaware LLC)
(100% GLIC owned) (45.00% GLIC owned)
IAPALLC
(Delaware LLC)
(100% GLIC owned)

DTC GLIC, LLC
(New York LLC)
(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) 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.

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




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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)

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 [ | | | |
N (Delaware LLC) (New York GP) .
- (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)
I (95% GLIC owned)
400 Columbus IT, LLC | | I [ [
REIGL Culebra Market LLC . . Chelsea 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)
(100% GLIC owned) ( ) ( ) (Delaware LLC)
o 0 0 o REIGL Hunter
(97.24% GLIC owned) (90% GLIC owned) (Delaware LLC) (50% GLIC owned) (90% GLIC owned) (93% GLIC owned) -
| (100% GLIC OWI’lCd) Industrial A LLC
[ (Delaware LLC)

Center Key Holdco LLC ©®

Avenue LLC
(Delaware LLC)

REIGL 1350 Connecticut

(100% GLIC owned)

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

REIGL Maple Culebra
Market LLC
(Delaware LLC)

(Delaware LLC)
(97.24% GLIC owned)

(95% GLIC owned)

REIGL 1350 Connecticut I

Avenue Lender LLC
(Delaware LLC) — REIGL Culebra Market LP
(100% GLIC owned) (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)

(100% GLIC owned)

[ | | [ |
INVREG GMJV LLC| |INVREG Montebello LLC| | INVREG Slauson LL{ | |INVREG Alcoa LLC | |[INVREG Arpeggio LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned)| | (100% GLIC owned)
I
G-M Joint Venture BWE REIGL
(Tennessee GP) Multifamily I LLC Shelter Growth
(90% GLIC owned) D X
claware LLC) WD REIGL Multifamily I LLC Commercial Real Estate
(95% GLIC owned) u y Credit Fund IV LP
(Delaware LLC) Del Lp
95% GLIC owned) (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.

* Asset sold; entity to be dissolved.

** Asset sold; entity to be dissolved.

*** Underlying asset sold.
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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)
(100% GLIC owned)

\
| |

gclL

TruAmerica Properties V LLC TruAmerica Properties IV LLC TruAmerica Properties I LLC (V
(Delaware LLC) (Delaware LLC) (Delaware LLC)
(90% GLIC owned) (90% GLIC owned) (40% GLIC owned)
. Runaway Il Manager LLC
TA Nlnl;telenOI l\/filrjéger LLC L M (Delaware LLC)
(Delaware LLC) (72.02% GLIC owned)
(72.33% GLIC owned) Tru MF M VI LLC Indian Trail LL LLC
Fredricksbure M LLC Hidden Ridge Manager LLC m (Delaviz?girLC) (Delaware LLC)
A MF Manager VII LLC redricksburg Vanager (Delaware LLC) TA Sawmill M. LLC - ] _ TRU MF Manager 111 LLC — J
B s — (Delaware LLC) (77.32% GLIC owned) [ v vanaes (83.40% GLIC owned) Tripp Manager LLC (Delaware LLC) (90% GLIC owned)
(Delaware LLC) (83.22% GLIC d : — (Delaware LLC) 0 1
o — 22% owned) | (Delaware LLC) (81.86% GLIC owned)
(82.00% GLIC owned) | (74.10% GLIC owned) (72.17% GLIC owned)
- Kirkwood LL LLC Longhorn Manager LLC Grand Pointe Manager LLC
TA MF Manager VIII LLC Fredricksburg Land Partners LLC (Delaware LLC) (Delaware LLC) | i ) (Delaware LLC)
(Delaware LLC) [ (Delaware LLC) (90.00% GLIC owned) || TA Mason Manager LLC (85.08% GLIC owned) TA Retreat LV Manager LLC Indian Trail Manager LLC 1 (72.72% GLIC owned)
(85.40% GLIC owned) (16.64% GLIC owned) (Delaware LLC) N Delaware LLC (Delaware LLC) .
| ] (73.36% GLIC owned) (64.83% GLIC owned) (72.02% GLIC owned)
Willa Creek Manager LLC Fredricksburg Fee O LLC Kirkwood Manager LLC Canyon Ridge Manager LLC Miller Huggins Manager LLC
redricksburg Fee Owner (Delaware LLC) .
(Delaware LLC) || (Delaware LLC) 71(]533?,}av(v}flecuc) & [ |TA Holdings Mason LLC (73.75% GLIC owned) | (Delaware LLC)
(74.17% GLIC owned) (16.64% GLIC owned) (71.53% owned) (Delaware LLC) TRU MF Manager IV LLC TA Anchor 2 Manager LLC (100% GLIC owned)
T (90.00% GLIC owned) Delaware LLC (Delaware LLC) ||
TA Four Lakes Manager LLC TA Holdings Kirkwood LLC TA Holdings Canyon Ridge LLC| 17| (72.03% GLIC owned) (64.35% GLIC owned)
(Delaware LLC) —1__| Sam Ridley Manager LLC (Delaware LLC) (Delaware LLC) i Aurora Retreat Manager LLC
(78.03% GLIC owned) (Delaware LLC) (90.00% GLIC owned) Center Key Manager LLCJ | (90.00% GLIC owned) (Delaware LLC)
(72.23% GLIC owned) || (Delaware LLC) TA Panda Manager LLC N p e | (100% GLIC owned)
(72.36% GLIC owned) (Delaware LLC) TA Holdings Indian Trail LLi
TA Loretto Manager LLC || | Spring Creek Manager LLC TA Holdings Meadowglen LLC B fgz;ﬁf;‘;affcﬁm ™1 (71.94% GLIC owned) (Delaware LLC)
| N -
(Delaware LLC) ] (Delaware LLC) (De(}aware LLC) (72.00% GLIC owned) (90% GLIC owned) Buckeye Manager LLC
(78.59% GLIC owned) (83.43% GLIC owned) (90.00% GLIC owned) TRU (11\)4F1 Managfié’) LLC (Delaware LLC)
clawarc
— (78.58% GLIC owned) Hidden Ridge LL LLC i (74.32% GLIC owned)
TA 1401 Manager LLC | Paces Ferry Manager Il LLC Meadowglen Manager LLC Meadowglen LL LLC | | (Delaware LLC) Bella Thunderbird Manager LLC{__|
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) | ™(90.00% GLIC owned) (Delaware LLC)
(76.63% GLIC owned) (90.00% GLIC owned) (71.93% GLIC owned) | | TA Dakota Manager LLC (90.00% GLIC owned) (100% GLIC owned) TA Chase Mill Manager LLC
(Delaware LLC) (Delaware LLC)
(72.42 % GLIC owned) ; 2.40% GLI d
Chamberlain Manager LLC TA Country Woodlake Manager LLC Stone Hollow Manager LLC | | i TA Highland Park Can}];ni R1dge]{chLC Spyglass Manager LLC i /o GLIC owned)
(Delaware LLC) — (Delaware LLC) (Delaware LLC) Mason LL LLC Manager LLC 1 (90 (0 Oeo A)az}virlil own)e d) (Delaware LLC) 1
(72.00% GLIC owned) (72.40% GLIC owned) (72.28% GLIC owned) || (Delaware LLC) 72(?5(}/&23;: CLLC) . : (77.00% GLIC owned) Wicklow Manager LLC
L . (90.00% GLIC owned) (72.30% GLIC owned) | (Delaware LLC)
TA Tesoro Manager LLC | [ | TA MIM Affordable Housing Partners LLC Delaney Manager LLC | TA Holdings Hidden Ridge LLC o . (73.38% GLIC owned)
Delaware LLC Delaware LLC | William Cannon Austin
( ) ( ) . Belcher M LLC 1
72.16% GLIC d (90.00% GLIC d) (Delaware LLC) Willowlake Manager LLC elcher Manager || (Delaware LLC) Manager LLC
(72.16% GLIC owned) 00% GLIC owne (73.52% GLIC owned) | L (Delaware LLC) (Delaware LLC) (90.00% GLIC owned) (Delaware [LC)
0,
(73.37% GLIC owned) (72.08% GLIC owned) (72.97% GLIC owned)

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

Hanover Square TAP LLC

(100% GLIC owned)

Redwood Land Partners LLC ©*
(Delaware LLC)
(98.00% GLIC owned)

SLC Somerset Village Fee Owner LLC*

TWHEF II Riverhurst Venture, L.P.
(Delaware LLC)
(11.50% GLIC owned)

(11.50% GLIC owned)

TA Canyon Rim Fee
Owner LLC

(Delaware LLC)
(98.00% GLIC owned)

(Delaware LLC)
(11.50% GLIC owned)

| TA Douglas Grand Fee
TA Riverhurst Fee Owner LLC TA Dolphin Fee Owner LLC — DOlwner LIIjI(‘ZC
(Dt:)laware LLC) (Delaware LLC) B | 1(5 Oeo /a‘galff C ) d
(11.50% GLIC owned) (11.50% GLIC owned) (11.50% owned)

TA Parkway Fee Owner LLC
(Delaware LLC)
(11.50% GLIC owned)

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

TruAmerica Properties BFR LLC

(80.00% GLIC owned)

Firdale Avenue Manager LLC
(Delaware LLC)
(40.00% GLIC owned)

(Delaware LLC)

TruAmerica Properties Alberta LLC TruAmerica Workforce Housing Fund II-A, L.P. TA BFR Guarantor LLC TruAmerica Multifamily LLC
(Dela\[:r are LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(90.00% GLIC owned) (19.03% GLIC owned) (80.00% GLIC owned) (80.00% GLIC owned)
i 0 |
TruAmerica Workforce Housing Fund II Aggregator L.P. TA BF( I]; I? evelop]rie(r:x; LLC
elaware
TA Alberta GP LLC TA Alberta Investor LLC a 1(?0?)2235&%3@ (80.00% GLIC owned)
(Delaware LLC) (Delaware LLC) :
(90.00% GLIC owned) (72.69% GLIC owned) |
- TA Redmond Lakeview Fee
| | TA Heritage Fee Owner LLC — Owner LLC
(Delaware LLC) (Delaware LLC)
0,
Guardian SLC Redwood Redwood TA TruAmerica Properties LLC (11.50% GLIC owned) (11.50% GLIC owned)
Holdings LLC* Manager LLC* (Delaware LLC)
—1 TA Central Fee Owner LLC
om0 g || G ey [T soomecticom o 110
Ve owne (80.00% — (Delaware LLC)

(11.50% GLIC owned)

TA Appleford Fee Owner LLC
(Delaware LLC)
(11.50% GLIC owned)

TA West 91% Avenue Fee LLC
(Delaware LLC)
(11.50% GLIC owned)

. (Delaware LLC)

L

TA Parklane Commons Fee Owner LLC
(Delaware LLC)
(11.50% GLIC owned)

Hartley View Manager LLC

(80.00% GLIC owned)

Tenaya Lucia Manager LLC
(Delaware LLC)
(40.62% GLIC owned)

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

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

(Delaware LLC)
(80.00% GLIC owned)

TA Hartley View Development LLC

(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 VI LLC
(Delaware LLC)
(90.00% GLIC owned)

TruAmerica Properties SFG LLC
(Delaware LLC)
(90.00% GLIC owned)

TruAmerica Properties LLC

(80.00% GLIC owned)

(Delaware LLC)

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Sierra Ridge Manager LLC
(Delaware LLC)

(78.63% GLIC owned)

TruAmerica Properties CAY LLC
(Delaware LLC)
(90.00% GLIC owned)

TA CAY Manager LLC
(Delaware LLC)
(72.00% GLIC owned)

U.S. REIF Sierra Ridge
Venture, LLC
(Delaware LLC)

Sierra Ridge Operator LLC

(78.63% GLIC owned)

(Delaware LLC)

(11.79% GLIC owned)

U.S. REIF Sierra Ridge CA LP
(Delaware limited partnership)
(11.79% GLIC owned)

Oriole Baltimore Manager LLC

Erwin St Manager LLC

(Delaware LLC) (Delaware LLC) Oasis Rainbow Fee
80.00% GLIC d 9
( o owned) (80.00% GLIC owned) Owner LLC
(Delaware LLC)
(11.10% GLIC owned)

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

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

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

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

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

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

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

Oasis Jones Fee

(Delaware LLC)
(11.10% GLIC owned)

Villa Rita Manager LLC Highpointe Manager LLC Vermont Avenue Manager LLC Sienna Vista Manager LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(76.24% GLIC owned) (80.00% GLIC owned) (80.00% GLIC owned) (68.83% GLIC owned)

Owner LLC

Mariner Land Partners LLC
(Delaware LLC)
(12.00% 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
(Delaware LLC) (Delaware LLC)
(72% GLIC owned) (90% GLIC owned)

Goldenrod LL LLC
(Delaware LLC)
(90% GLIC owned)

TA Clearwater Manager LLC [ | TRU MF Manager LLC| | TRU MF Manager Il LLC| | Trolley 8727 Manager LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(72.30% GLIC owned) (82.51% GLIC owned) (84.23% GLIC owned) (90.00% GLIC owned)

| | |
Highlands GT Manager, LL(] | Little River Manager LLC Corte Bella TA Manager LLC| | Warm Springs Manager LLC TA Country Lake Manager LLC| | Tesoro Ranch Manager LLC McGill Manager LLC McMullen Booth Manager, LLC
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC)
(72.06% GLIC owned) (72.17% GLIC owned) (90.00% GLIC owned) (83.22% GLIC owned) (79.60% GLIC owned) (84.63% GLIC owned) (87.03% GLIC owned) (72.40% GLIC owned)
| | | [ |
Paces Ferry Manager LLC Timacuan Manager LLC Sweetwater Vintage Manager LLC Allanza Manager LLC Runaway Lakes Manager 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 Satellite Blvd Magnolia Ridge Rancho Presidio Central Park Manager II LLC
Manager LLC Manager LLC Manager LLC Manager LLC (Delaware LLC)
(Delaware LLC) (Delaware LLC) (Delaware LLC) (Delaware LLC) (83.62 % GLIC owned)
(86.72% GLIC owned) (75.33% GLIC owned) (87.22% GLIC owned) (86.27% GLIC owned)
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Hanover Square LCP LLC
(Delaware LLC)
(100% GLIC owned)

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

Lowe Capital Partners 2A, LLC
(Delaware LLC)
(93.33% GLIC owned)

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

6¢Cl

Broadshore Capital Co-Investment LLC
(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)

LCP 2A LEI-ARE Intermediate, LLC

(Delaware LLC)

(93.33% GLIC owned)

Guardian LCP Commercial [LLC Guardian CapCo, LLC Guardian Broadshore, LLC Guardian LCP Guardian LCP2A, LLC Guardian LCP Guardian LEI Co- Guardian LCP2B, LLC Guardian LEI Co-
(Doelaware LLC) 1 (()Igoe/lac\}VLaIIE LLC)d (Delaware LLC.) Hospitality I LLC (Delaware LLC) Hospitality Finance LLC Investment, LLC (Delaware LLC) Investment 2, LLC
(100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (Delaware LLC) (100% GLIC owned) (Delaware LLC) (Delaware LLC) (100% GLIC owned) (Delaware LLC)
| (100% GLIC owned) (100% GLIC owned) (100% GLIC owned) (100% GLIC owned)
Lowe Capital Partners, LLC®
(Delaware LLC)
Guardian Broadshore (80.00% GLIC owned) LEI Co-Investment 2 LLC

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

(21.50% 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)

LCP2B Violet Street Intermediate, LLC
(Delaware LLC)
(50.00% GLIC owned)

Violet Street Investor, LLC
(Delaware LLC)

(1) Guardian Broadshore, LLC was formerly known as Guardian LEIM, LLC (March 2019 name change).
(2) See page 11 for a chart of the subsidiaries of Lowe Capital Partners, LLC.
(3) 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.
(4) LEI AI-GL Hotels, LLC also appears on page 11.
(5) 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.

(10.00% owned)




STATEMENT AS OF SEPTEMBER 30, 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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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 The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
0429 L {AMErICA toeeeeieeeeeeee e | e | ] i | e | e Guardian Acqusition I, LLC ........cceeeeiiiinns LDE] e NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeeeieie e e 60003 ....|04-2350154 .. | ..eeoiiiiiiiis | eereiriiiiiiiien | e Park Avenue Life Insurance Company ............ LDE] s T e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeeeeieeeeeeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 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 «oeeeeeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeees | e e 13-4023176 .. | e | e | e Park Avenue Securities LLC .......cccccccunnnnee LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeeeeeeeieeeeee 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 .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-3563031 .. | .eeviiiiiiiinn | ereeeeeeiinniien | e First Commonwealth of Illinois Inc. ........... J | EFURN IR NIA....... First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 . AMErica civveiiiiieieeeeeeeeeeeeeeen | 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 \oeeeieeeieeeee 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 «oeeeeeeeeeeeieeeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeiiieeeeeee 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 «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 «oeeeeeeeeeeeeeeeeeeeeeeeeeee e | e e 752154228 .. | eeiiiiiiiiiin | i | e First Commonwealth Inc. ........ccccoueveeennnnnee LDE] e NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeiee 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 «oeeeeeeeeeeeieeeeeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 52556 ....|75-2698702 .| eoererieeeie | e | e Managed DentalGuard Inc. (Texas) ............... R ) SO S OWNErship..coeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeee e ee 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 «oeeeeeeeeeeeieeeeeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 . AMErica civveiiiiieeeee e eeeeeeeeen | s 14142 ... ) 27-4326698 .. [ .eooeeeeeeees | e | e Managed DentalGuard Inc. (Ohio) ................ LOHL ] IA........ First Commonwealth Inc. ....cccovvvvvvnnrnnnnees 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
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 13-4198972 .| e | e | e Guardian Investor Services LLC .........ccceeeen. LDE] e NEA e | e OWNErship..coeeeeeeeeeeeeeee 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 .| ioeiiiiiiiiis | e | e Premier Access Insurance Company ............... L CA] e IA........ Avatar Holdco 2, Inc. .cooeeeeeeeiieieieieeens OWNErship..cooeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereerieeieieiie e 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 eeeeeen | s 15307 ....146-2243044 .. | ..oieeeiiiiii | e | e Access Dental Plan of Nevada, Inc. ............ J | 2 IA........ Premier Group, INC. ..coeeeeeieeiiiiiiiiiiieeeens OWNErship..cooeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeiieee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|America . .| 68-0291842 .| .ooeiiiiiiiiis | e Access Dental Plan .. L CA] e NIA....... Premier Group, Inc. . . | Ownership.. ..88.000 ....|America ... N0 e
The Guardian The Guardian
. 0000 ...[AMEriCa teeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e ] i | e | e Guardian India Operations Private Limited ... |..IND....J...... NIA....... First Commonwealth Inc. .........cccceeiiiis OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [AMEriCa «oeeeeeeeeeeeiieieeeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|America . .[20-1896945 .| ceeeiieeeeis | e Premier Group, InC. ....oooovviiiiiiiiiiiii, LCALL ) NIA....... Avatar Holdco 2, Inc. weoeervvenneiineiineennns Ownership.. ..88.000 ....|America ... WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMErica v.ouuvveeeeeieeeiieeiieeeieeeieeein | e e 86-0349350 .. | .ooeeiiiiiii | i | Avesis, LLC .oooviiieiiiceiceeeeeeee WDE ] IA........ Avatar Holdings, LLC ........evevuuuiiiiiiinnnnes 0WNership...ooeeeeeeeiiiieeieeeeeeeeeee | ..88.000 ... AMErica ......oeevuneiieiiiieeieeieeaianns LNOL e
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STATEMENT AS OF SEPTEMBER 30, 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
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ...[AMErICA .eervueeerreeirieerieeenireeneeeen | eeerrees e 84-5124327 .| oo | e | e TAPALLC et GDE] s TR e OWNEISNIP..eeeveeerreeeree e 100.000 ... |AMEFICA wevveruereeeieeeereeeieee e e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ...[AMEriCA .eervereereeeerieerieeeeireeneeeee | eeeirees e 61-1895246 .. [ ..ooocvvevee [ eeeiiiiii | e DTC GLIC LLC eeveeeeeeeereeeeree e Y] TR e OWNEISNIP..eeeeeeerree e .100.000 ... |AMEFICA eveeruereeeieeeeiree e e eiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ...|AMEriCa veeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e ] i | e | e Altura Holdco LLC ..oevvveiiiiiiiiiiiiieieeeeeeeeeees DB e T e OWNErship..cooeeeeeeeeeieeeeee e .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 veeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e ] i | e | e Altura Finco LLC ooeeeeeeeeeieeeeeeeeeeeeeeeeeees DB e T e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeiieeeieeee e N0 e
Asterisk | Explanation




STATEMENT AS OF SEPTEMBER 30, 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 0 0 8
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 0 0 8
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 0 8

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 30, 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 ..........ccocoooooiioiieieieieiccceee e oo 28,743,707 |.ocovoeee 28,743,707
2507. Prepaid asset — pension plan ........ccoovovoeeeciiieieeeeecc e | 4,489,181 [ 4489 181 [ o
2597. Summary of remaining write-ins for Line 25 from overflow page 33,535,604 33,232,887 302,717 571,445
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Paid family leave risk adjUSTMENT ...ttt nenenen [ereneeeneenenenas 1,679,427 | 5,096,474
2505. Reserves for special 1itigation EXPENSE .......ccccciiiiiiiiiiiiiictcie ettt snennes esesessnseaesesnas 862,000 |...ocovneennnn 1,899,000
2597. Summary of remaining write-ins for Line 25 from overflow page 2,541,427 6,995,474
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEITANEOUS TNCOME ... e eee e e e eeeeee e eeeeee e eeeeeeeees |oeee e 7,783,806 |...ccooeeenes 6,660,740 |.....ccocoeeen. 8,390,440
08.305. EXPErienCe FEFUNG ....c.o.ieieieiieeeeeceeeee ettt eanans [oees et et et s s s s sesenas T8 e 154 | 1,635
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 7,783,884 6,660,893 8,392,075
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 TEES ..ottt
2705.  Miscellaneous-space and aviation activity ...
2706. Fines & penalties of regulatory authorities
2707. Interest on fines & penalties of regulatory authorities , , ,
2708.  Paid family leave risk adjustment ..o o (3,417,047) e 1,421,323 | 2,695,441
2797. Summary of remaining write-ins for Line 27 from overflow page (2,795,354) 1,969,078 3,561,110
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date 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 . .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 AISPOSAS ...........ccocvueveueueueeeeeiiietetetesessese et et ses e e st sesesesesessss s s sesesesesessssnssssesesessasannans |oeeseseseeeeeaesenenaes 26,046 |.....occevrnnne 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 CUIreNt YEar's AEPIECIATION .............c.c.eueuiuiiiieteteteteeee ettt aeae sttt e s es e s s s s s et et esessssasssesesesesssssnasesssesesesesnanas |oeeeeseseeeaeiene 15,813,685 |...ccceveneee 20,710,298
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoevevereueueeeeierereeeseeeeeseseiesereseaes |oeeeeeeieeene 254,426,068 |............... 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) 254,426,068 263,006,419
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 @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 856,733,674 |................ 590,913,275
2.2 Additional investment made after acquisition . e 38,257,025 |......c........ 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) 7,705,042,228 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 time OF ACQUISITION .........c.oevieiereeeecececeece ettt s s s s s s s s s esesessnnnesenesens |eeeeeseneneeans 131,481,885 |...cocvvneeee 164,478,526
2.2 Additional investment made after acquisition . i [ 550,502,169 |................ 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 37,038 | 20,615
5. Unrealized valuation iNCrEASE/(ECIEASE) .............covcuevevereeeeeceeteeeeeeesecaetetesesesssaesesesesessssesesesesesssssassesesensssssssssasansssssesesssannssnaess [oesesssessscnes 103,909,181 |[.ccoeennee (34,703,985)
6. Total gain (I0SS) ON AISPOSAIS .......c.ceeuieieeeeeececeeeeeieee e tet ettt s st s et e s e s e s s st s et et et eseas s s s sesesesesssnsssssseseseseananas |oeeeeseseaeaeaenenaes 203,256 |... 750, 146
7. Deduct amounts received on disposals . e [ 277,319,960 |......c.ccocc. 255,583,557
8. Deduct amortization of premium, depreciation and proportional amortization .. i 23,860,432 |.oceene 25,003,549
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 15,107,886 |......ccoceneee (4,985,660)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 17,346,950 |.oooovevnee 33,626,971
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..7,002,718,389 |... ..6,520,004,317
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e I TR 1,942,781 | 1,906,429
13.  Statement value at end of current period (Line 11 minus Line 12) 7,000,775,607 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 9,589,752,269 |............ 9,068,425,650
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 66,562,408 |................. 73,314,044
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (29,673,527) .. 131,378,266
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ... (273,933,243)]... ....(667,092,658)
6. Deduct consideration for bonds and stocks disposed of . I 5,904,511,765 |............ 7,424,523,014
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 69,982,375 |..ccocveeee 100,877,706
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuviuiveuiiiiniieieeteieiseeesesese st ssssseae s snsssens[ecseesessenacaas 265,443,853 |............. (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 208,192 |... (10,308,713)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceeurmriririririererereeeeseseeeeenes e 57,880,123,973 |.......... 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) 57,880, 123,973 54,236,258, 161
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During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 [ 26,618,166,488 |.......... 65,316,356,69% |.......... 63,975,138,581 |.....ccenveeve 121,801,938 |.......... 26,651,579,568 |.......... 26,618,166,488 |.......... 28,081,186,541 |.......... 26,060,824,170
2 N [ - SO SROSOSR TS RUEPRRRSTSTTRIY USRI 19,429,854,907 |.....cooveneeee. 331,639,480 |..cccveenvne 728,809,755 |...coovvennne (93,600, 117)|.......... 19,725,517,249 |.......... 19,429,854,907 |.......... 18,939,084,515 |.......... 19,646,926,440
B NAIC B () it b et b bbbt b et [re e 1,171,536,554 |................ 257,551,449 | 237,882,396 |..ccocvnenee (54,015,235)|............ 1,167,481,265 |........... 1,171,536,554 |............ 1,137,190,372 |............ 1,142,412,191
L Y @2 - TSRS P 1,514,490,524 |................ 481,111,953 |...cccoeeee. 474,341,101 [ 18,737,653 |........... 1,497,297,263 |........... 1,514,490,524 |............ 1,539,999,029 |........... 1,466,714,471
5. NAIC5 (a)... IO PR 78,889,323 | 16,047,068 |................ 21,973,143 | (49,356)|....cccucennne 71,269,354 |............c.. 78,889,323 | 72,913,892 |.oiiee 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 26,582,324 40,917 26,282,508 (183,073) 26,398,105 26,582,324 157,660 27,852,492
7. Total ICO 48,839,520,120 66,402,747,563 65,464,427,484 (7,308,190) 49,139,542,804 48,839,520,120 49,770,532,009 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 6,550,017,502 999,305,825 311,414,446 |.................. 1,245,225 |........... 5,857,618,393 |............ 6,550,017,502 |............ 7,239,154,106 |............ 5,512,075, 134
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,251,590,128 |................ 310,194,486 |......ccovnvee. 3,502,171 (8,377,163)|............ 1,106,837,426 |............ 1,251,590,128 |............ 1,549,905,280 |............ 1,146,949, 167
TO. NAIC 3 et b bbb bbbt bt bbbttt b e [sere e 298,331,069 |.....ccoveune. 21,172,128 ..o 107,926 |.....cocceunnee 9,958,498 |.............. 260,555,110 |........c....... 298,331,069 |................ 329,353,769 |..ccvevenne 259,590,748
R 1 7Y (2 TSP STTTRPSRRTSTT SRR 76,149,821 | 4,575,035 [..ccviiiiicine 206,339 | 103,880 |......cccvvnvee 63,517,963 |......cccvnve. 76,149,821 | 80,622,397 |.......cooc.. 56,625,942
T2, NAIC B bbbt bbbt b ettt [srre e 34,342,044 |......oiics e (6,168)|...cececeererecicenns 72,498 | 34,369,400 |....coovenee. 34,342,044 |................. 34,420,710 |oreeernee 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
14.  Total ABS 8,210,430,564 1,335,247,474 315,224,714 3,002,938 7,322,898,292 8,210,430,564 9,233,456,262 7,018,291, 366
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 98,000,050 |...covevrrennee 7,000,000 |....covrvennne 7,000,000 |reeeeeeeeenieeireneenene [ 98,000,030 |...coveenenne 98,000,050 |.....cveenenvee 98,000,050 |.....cvveneevee 98,000,030
L 1 7Y (2SSOSR PSPRSTSTT SRR 60,000,000 |-....ooeeeeeeerririricieieieirines [ e [ 60,000,000 |......cccvvevne 60,000,000 |.....cccvnenne 60,000,000 |......cccvnene 60,000,000
17.
18.
19.
20.
21, Total Preferred STOCK ..o 158,000, 050 7,000,000 7,000,000 158,000,030 158,000,050 158,000,050 158,000,030
22. Total ICO, ABS & Preferred Stock 57,207,950,734 67,744,995,037 65,786,652, 198 (4,305,252) 56,620,441,126 57,207,950,734 59,161,988, 321 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 2,496,355,667 ; NAIC2 $ oovveececeeececerein i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 30, 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 188,775,066 XXX 186,312,972 56,020
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 iNVEStMENtS ACQUINET ............c.ceuiiiieieeeeeececceie ettt ettt et s e e s s s s sesesesesssnsnnesssesenens |eeesenens 127,443,670,210 |......... 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 43,734,248 |................. 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.c.cuiuieieieteteeeeceeeeeee et eteteae sttt et eseas s sttt esesesessa s s s sesesesesessasas s sesesesesssssnssssssesasans [oereseasssesessseannens (235K ) | I (10,938)

6. Deduct consideration received ON ISPOSAS ................cucvcueuiuieiieeieeieteieteseeeeee e et sss et tes st s et esesesesesessssesssssesesesesessansssssesasesens [reneenes 127,987,923,648 |......... 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) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 188,775,066 |................ 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) 188,775,066 689,318,619
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STATEMENT AS OF SEPTEMBER 30, 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 .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 13,730,096

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (254,174,111)
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 8,368,387

Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 25,737,068

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 (58,315,887)
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 (58,315,887)

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 ............ccccveveieieieieies covrerereseeieeeeeens 23,335
3.12 Section 1, COIUMN 15, PHOT YEAN .......c.cvevieeeieeeeeiereteseeseeeeeseeeiesesessnes eseeeesesessesesees (878,669) ..o 902,004

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 3,502,280

3.14 Section 1, Column 18, PriOr YEA ........ceveeeeveveeerererereeeeeseeeseeresesnenes eeenenenenenene ( 14,162,442) (i 17,664,722 e 18,566,726
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ............ccccceveveieeeies coerererereeneneens 3,525,615
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevevieeeeeeeereteteeeseeeeeeeeeseeesesessns eeeseesssenees (15,041,111) oo 18,566,726

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 18,566,726

5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 14,157,203

Less:

4.21 Amount used to adjust basis of hedged Item .............cccocveviiviieiiiiees e 17,929,552

4.22 AMOUNE FECOGNIZEA ...ttt s s eseseanas eeseseseseneeeas (3,772,350)

4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 14,157,203

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

Si04



GoIs

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

48121CH*0. .........

Interest Rate Swap - SLAJOWSZ &
Cash Component - 054561ANS EQH

P FO 2,000,000

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

...999,704

09/09/2025

09/11/2028

(5,361)

054561-AN-5 .

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

............ 1,005,064

9999999999 - Totals

1,000,000

999,704

1,000,000

1,005,064
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions...........c.ccceceeveennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......cccovevens

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value

Ending Inventory

1,000,000

1,000,000
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13.
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15.
16.

STATEMENT AS OF SEPTEMBER 30, 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 (58,315,887)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens 23,335

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (58,292,552)

Part D, SECHON 1, COIUMN B ... eeseee s eseesees s sesees e e ee e ee e es e s s ee s e e e e e et e eesen s e e eesseseaesnes eesesssssinnins 116,020, 150

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (174,312,702)

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 29,374,061

Part B, SECHON 1, COIUMN 13 ... . oottt ettt ettt ettt ettt et ettt et et et et et et et et et et et et e e et e e e e e e ee e e eeeeensesnse oaesteetessesseeseaaeas 926,397

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 30,300,458

Part D, SECHON 1, COIUMN G ...t eeeeee s s es s ees e e s s s e e e e e en e e e eesnes sesesssnssnnins 184,282,069

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (153,981,611)

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

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....cuiuuiiiurieeeseceeeseceseesesese s seses et s st bbbttt entens | snsissesnsniens 51,083,493
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 24,472,512
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 75,556,005
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF SEPTEMBER 30, 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 ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 13,802,970,086 |.......... 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 19,697,188 |...cccvevenve 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.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes (3473 | P (983)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 13,403,212,319 |.......... 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 2,307,580,600 |............ 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) 2,307,580,600 1,888, 130,437

S108
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STATEMENT AS OF SEPTEMBER 30, 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 09/30/2025 .......... Various
Invreg Slauson .... .|PICO RIVERA .. ... 09/30/2025 .. . [Various ..
Guardian Lumiere MEDFORD ... ... 09/30/2025 .. . |Various .. .
Guardian Cambridge Alewife, LLC CAMBRIDGE 09/30/2025 Various 144,351
0199999. Acquired by Purchase 843,595
Guardian Quincy . | ARLINGTON .... 09/30/2025 Various 173,802
Guardian-Ledges ... WEYMOUTH .. ... 09/30/2025 .. . [Various .. .
Guardian Park Place .... ANNAPOLIS . ... 09/30/2025 .. . |Various ..
Guardian Tryon Village ... vevr | WILMINGTON 09/30/2025 .......... Various
Guardian Piazza D'Oro ....| OCEANSIDE 09/30/2025 .......... Various
Hanover Hoffman Estates .. | HOFFMAN ESTATES 09/30/2025 .......... Various

0299999. Acquired by Internal Transfer

1,734,682
0399999 - Totals 2,578,277
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 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- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
Seasons Lynniood ...........eeeeeeenee. LYNNHOOD ..eeveveveeeiennnnnnns founiinnnnnnes WA............ ...09/30/2025 .. [Various ...........cccoeiiiiiiiiiiiiiiiiis e A VIS R R 26,046 [....ooennnnnninnnn fonenniiiiiiiiiins foviiiiiiiiiiiinn fovieiiiiiiiiiiies feeiiiiiiiiiiiiins o, 26,046 |.......... 26,046 [...cccoeeeeeiiies Lo L L
0199999. Property Disposed 26,046 26,046 26,046 26,046

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 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
10005072 .. HOLLYWOOD .. . 08/20/2025 .. ... 231,567 |... ... 405,000
10005074 .. . 08/20/2025 .. ... 208,019 ... ... 427,500
10005081 .. CLERMONT ... . 08/20/2025 .. ... 299,011 ... ... 525,169
10005087 .. GRAHAM .08/20/2025 .. ... 170,948 |... ... 251,000
10005134 ... HAWTHORNE . 08/20/2025 .. ... 373,194 ... ... 830,000
10005183 .. POOLER ... . 08/20/2025 .. ... 202,707 |... ... 217,500
10005184 .. POOLER ... . 08/20/2025 .. .. 203,764 ... .. 277,500
10005187 DAVENPORT .08/20/2025 .. 251,383 390,000
10005194 PROSPECT . 08/20/2025 .. .1,325,176 .1,963,000
10005195 LEXINGTON .. . 08/20/2025 .. 170,507 220,900
10005227 ... NORTH OLMSTED .. . 08/20/2025 .. .. 254,921... ... 357,000
10005246 ... ARVERNE ... . 08/20/2025 .. 576,741 ... ... 700,000
10005248 ... BROOKLYN ... . 09/05/2025 .. ,042,890 |... .1,600,000
10005257 ... SICKLERVILLE ... . 07/25/2025 .. ... 698,745 )... ... 900,000
10005262 ... . 08/20/2025 .. ... 290,464 |... ... 470,000
10005267 .. .08/20/2025 .. ... 332,896 |... ... 410,000
10005268 .. . 08/20/2025 .. ... 426,218 |... ... 569,000
10005269 ... VERO BEACH ... .08/20/2025 .. .. 266,103 ... .. 450,000
10005270 ENGLEWOOD .. . 08/20/2025 .. 239,575 310,000
10005273 NEW BRUNSIICK . 08/20/2025 .. 489,611 600,000
10005274 ATLANTA ... . 08/20/2025 .. 840,102 ,085,000
10005275 ... GATLINBURG ... .08/20/2025 .. ... 501,173 ... .1,480,040
10005278 .. NAPLES . 08/20/2025 .. ... 470,862 ... .2,475,000
10005279 ... WEST VALLEY CITY .... .08/20/2025 .. ... 295,267 |... ... 450,000
10005280 .. PALM BAY ... . 08/20/2025 .. ... 165,534 ... ... 300,000
10005281 .. NASHVILLE .. .08/20/2025 .. ... 720,026 |... .1,550,000
10005310 .. MECHANI CSBURG . 08/20/2025 .. ... 247,697 |... ... 640,000
10005314 ... VIRGINIA BEACH .... . 09/05/2025 .. ... 191,794 ... ... 313,000
10005315 ... MORRISVILLE .. . 08/20/2025 .. .. 507,413 ... .. 620,000
10005316 HOOVER ... .08/20/2025 .. 153,383 350,000
10005319 CROSBY . 08/20/2025 .. 438,082 533,000
10005320 GALLATIN . 08/20/2025 .. 406,327 510,000
10005322 AUSTIN . 07/25/2025 .. ,717,968 2,100,000
10005325 LOUISVILLE . 08/20/2025 .. 248,830 325,000
10005335 ... WHITE OAK .... . 08/20/2025 .. 117,289 ). ... 255,000
10005339 ... SHAWNEE .... . 08/20/2025 .. ... 107,100 |... ... 149,900
10005342 ... DALY CITY . . 08/20/2025 .. ... 307,520 |... ... 800,000
10005346 ... WOODLAND HILLS ... . 08/20/2025 .. ,161,909 |... .1,510,000
10005347 ... . 08/20/2025 .. 924,015 ... .1,300,000
10005348 ... . 08/20/2025 .. ,026,968 |... .1,725,000
10005350 HUNTSVILLE . 08/20/2025 .. 110,229 135,000
10005351 LOUISVILLE . 08/20/2025 .. 142,558 215,000
10005355 DALTON ... . 08/20/2025 .. 206,732 315,000
10005359 MONROE .08/20/2025 .. 771,598 ,175,000
10005369 ALTAMONTE SPRINGS . 08/20/2025 .. 132,701 295,000
10005389 ... HUNT INGTON BEACH ... .07/10/2025 .. ... 257,747 |... .1,340,000
10005390 ... ANN' ARBOR .07/10/2025 .. ... 250,625 ... ... 458,000
10005409 ... SPRING LAKE HEIGHTS ... . 09/05/2025 .. ... 981,701 ... .1,200,000
10005414 ... JACKSONVILLE . . 09/05/2025 .. ... 124,556 |... ... 152,000
10005425 ... LOS ANGELES .. . 09/05/2025 .. .1,018,800 |... .1,220,000
10005427 ... NORTH CALDMWELL .... . 09/05/2025 .. ... 780,869 |... ... 935,000
10005432 ... SOUTH HOUSTON . 09/05/2025 .. ... 280,567 |... ... 380,000
10005433 ... MANTECA .07/10/2025 .. .. 157,520 |... .. 555,000
10005458 WASHINGTON . 09/05/2025 .. 275,978 459,000

10005461 ..

CLEARMATER ...

. 07/25/2025 ..

.. 231,367 ...

.. 390,000
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STATEMENT AS OF SEPTEMBER 30, 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
10005474 ... MILWAUKEE ... .07/10/2025 .. 7.500 |.. ... 287,466 |... ... 406,000
10005479 ... WHITESTONE ... .07/10/2025 .. ... 257,345 ...
10005485 ... CYPRESS ... . 07/25/2025 .. ... 161,647 |...
10005489 ... LANCASTER .. .07/10/2025 .. ... 538,939 ... .
10005506 .. SENOIA .07/10/2025 .. ... 330,177 |... .. 712,000
10005515 ... LAS VEGAS . .07/10/2025 .. ... 839,153 ... .1,930,427
10005520 ... ORANGE BEACH . .07/10/2025 .. .. 639,367 |... ... 810,000
10005529 PARSIPPANY . 07/25/2025 .. 950,020 .1,365,000
10005545 OAKLAND . . 09/05/2025 .. 164,473 405,900
10005553 NAPLES ... . 09/05/2025 .. ,369,518 .2,200,000
10005576 .. HUDSONVILLE .. . 09/05/2025 .. 343,7911... ... 409,900
10005579 ... . 09/05/2025 .. ... 206,976 |... ... 250,000
10005601 .. MERRILLVILLE . 09/05/2025 .. ... 213,687 |... ... 259,000
10005606 .. LAWRENCEVILLE .. . 09/05/2025 .. ... 208,023 ... ... 415,000
10005654 ... . 09/23/2025 .. ... 159,433 ... ... 216,250
10005659 ... . 09/23/2025 .. ... 159,433 ... ... 216,250
10005685 .. BOYNTON BEACH .. . 09/05/2025 .. .. 454,989 |... .1,065,000
10005708 .. LIVERMORE .. . 09/05/2025 .. .1,170,000
10005733 CLOVER ... . 09/23/2025 .. .2,500,000
10005746 BELLEVUE . 09/23/2025 .. .1,655,000
10005761 RAEFORD . . 09/23/2025 .. 216,250
10005768 .. CUTLER BAY ... . 09/23/2025 ... 617,000
10005777 .. ALPHARETTA ... . 09/23/2025 ... 984,000
10005780 .. HERMITAGE .... . 09/23/2025 .. 304,000
10005781 .. HOUSTON ... . 09/23/2025
10005785 .. PORTLAND ... . 09/23/2025
10005793 ... . 09/23/2025 .
10005794 ... MISSION VIEJO .. . 09/23/2025 ,148,338 |... .
3507820 ... LIBERTY . 08/20/2025 .. .. 188,984 ... .. 280,000
3507913 . PHILADELPHIA . .08/20/2025 .. 132,566 185,000
3508035 . LAS VEGAS . . 08/20/2025 .. 199,952 563,456
3508278 . MACHESNEY PARK . . 08/20/2025 .. 211,628 286,000
3508361 . BOCA RATON ... . 08/20/2025 .. 133,367 185,000
3508397 . HONOLULU ... . 08/20/2025 .. 700,098 945,000
3508417 ... SLINGERLANDS . . 08/20/2025 .. ... 144,160 |... ... 235,000
3508423 ... SEAGOVILLE ... . 08/20/2025 .. ... 325,050 |... ... 390,000
3508476 .... NORRISTOUN ... . 08/20/2025 .. ... 197,648 |... ... 260,000
3508509 ... . 08/20/2025 .. ... 224,103 ... ... 295,000
3508660 ... GALLATIN ... . 08/20/2025 .. ... 306,556 |... ... 535,000
3508743 .... HOUSTON ... . 08/20/2025 .. .. 219,587 |... .. 380,000
3508810 . HURRICANE .. . 08/20/2025 .. 276,743 384,000
3508971 . JACKSONVILLE . . 08/20/2025 .. 163, 166 210,000
3509054 . HINESVILLE . 08/20/2025 .. 185,727 215,000
3509055 . RALEIGH . .08/20/2025 .. 166,574 376,500
3509083 . NEW YORK . 08/20/2025 .. 130,734 200,000
3509091 ... STRATFORD .. .08/20/2025 .. .. 499,368 |... ... 700,000
3509104 ... MUNCIE . 07/25/2025 .. 114,907 |... ... 148,000
3509113 ... WHITEFISH .. .07/10/2025 .. ,189,025 |... .1,450,000
3509143 ... GLOUCESTER CITY . 08/20/2025 .. ... 255,740 |... ... 309,000
3509183 ... HENDERSON . 08/20/2025 .. ... 104,800 |... ... 740,000
3509187 ... LAKE WORTH ... . 08/20/2025 .. ... 156,265 ... ... 590,000
3509210 ... . 08/20/2025 .. ... 485,353 ... .1,200,000
3509212 ... AVENTURA ... . 08/20/2025 .. .. 220,688 |... .. 285,000
3509234 . MUNCIE ... . 08/20/2025 .. 108,253 140,000
3509255 ... LAVALLETTE ... . 08/20/2025 .. .. 413,812]... .. 950,000
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STATEMENT AS OF SEPTEMBER 30, 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
3509420 ... TEXAS CITY ... . 08/20/2025 .. ... 193,446 |... ... 315,000
3500427 ... . 08/20/2025 .. ... 131,091 ... ... 158,000
3500437 ... BRIDGEPORT ... . 08/20/2025 .. ... 463,746 |... ... 650,000
3509459 ... BETHLEHEM ... .08/20/2025 .. .. 182,229]... ... 225,000
3509542 ... CHICAGO ... . 08/20/2025 .. 126,635 ... ... 175,000
3509578 ... WHITEFISH .. .07/10/2025 .. ,193,067 |... .1,450,000
3509600 ... . 08/20/2025 .. .. 195,668 |... .. 255,000
3509627 . HINESVILLE .08/20/2025 .. 162,770 230,000
3509647 . MIAMIE ... . 08/20/2025 .. 258,172 570,000
3509650 . NORTH MIAMI BEACH . 09/05/2025 .. 509,895 677,000
3509659 ... HOLLYWOOD . 09/05/2025 .. ... 493,987 |... ... 650,000
3509709 ... RIVERHEAD .... . 08/20/2025 .. ... 302,852 ... ... 571,000
3509713 ... ORANGE PARK .. . 08/20/2025 .. ... 176,423 ... ... 245,000
3509714 .... NORTH MIAMI .. . 08/20/2025 .. ... 360,309 ... ... 610,000
3509730 ... ASBURY PARK .. . 08/20/2025 .. ... 270,296 |... ... 405,000
3509734 ... SANTEE .08/20/2025 .. ... 485,980 |... .1,100,000
3509743 ... ASBURY PARK .. . 08/20/2025 .. ... 286,981 ... ... 430,000
3509751 ... NEPTUNE ... .08/20/2025 .. . 207,721 .. 437,500
3509754 . LAHAINA . . 08/20/2025 .. 514,104 665,000
3509757 . GILBERT .... .07/10/2025 .. 618,930 950,000
3509758 . CRYSTAL RIVER . 07/25/2025 .. 634,558 825,000
3509761 ... NEPTUNE .08/20/2025 .. ... 283,644 ... ... 425,000
3509767 ... NEPTUNE . 08/20/2025 .. ... 210,183 ... ... 315,000
3509790 ... ISLIP TERRACE .. .08/20/2025 .. ... 442,050 |... ... 570,000
3509839 ... . 08/20/2025 .. ... 495,025 ... ... 825,000
3509881 ... BROOKLYN ... . 07/25/2025 .. ... 724,276 |... .1,230,000
3509884 ... LOS ANGELES .. . 08/20/2025 .. ... 267,741 ... ... 585,000
3509905 ... KNOXVILLE ... . 08/20/2025 .. ... 204,081 ... ... 285,000
3509955 ... WEST PALM BEACH . 08/20/2025 .. .. 265,292]... .. 330,000
3509981 . COLORADO SPRINGS . .08/20/2025 .. 204,193 400,000
3509983 . ATLANTIC CITY . 08/20/2025 .. 216,358 305,000
3509985 . TROY e . 08/20/2025 .. 186,896 229,900
3510003 . LOS ANGELES . 08/20/2025 .. 155,396 600,000
3510026 . BROOKLYN ... . 07/25/2025 .. 983,288 .1,600,000
3510039 ... WILSONVILLE .. .07/10/2025 .. ... 651,682]... ... 805,000
3510042 .... LANCASTER .. . 08/20/2025 .. ... 185,132 ... ... 245,000
3510045 ... WAILUKU .... . 08/20/2025 .. ... 175,537 ... ... 320,000
3510064 .... BROOKLYN ... . 07/25/2025 .. ,047,153 |.... .1,630,000
3510090 .... SHIRLEY .... . 08/20/2025 .. 486,697 |... ... 730,000
3510092 .... GRANITE BAY .. . 08/20/2025 .. .. 350,49 |... .1,090,000
3510108 . SPRING LAKE . 08/20/2025 .. 136,899 195,000
3510109 . AUBERRY . . 07/25/2025 .. 107,8% 690,000
3510124 . CAMDEN ... . 08/20/2025 .. ..99,675 121,000
3510143 . BELLEVILLE .08/20/2025 .. 254,169 545,000
3510157 . REDMOND . . 07/25/2025 .. 266,895 552,000
3510158 .... LYNDHURST .. .08/20/2025 .. ... 263,634 ... ... 575,000
3510170 .... CLARKSVILLE .. . 08/20/2025 .. ... 204,246 |... ... 250,000
3510178 ... . 08/20/2025 .. ... 231,837 ... ... 358,000
3510203 ... . 08/20/2025 .. ... 104,980 |... ... 136,500
3510220 ... .07/10/2025 .. ... 285,657 |... ... 370,000
3510228 ... WHITTIER ... . 08/20/2025 .. ... 562,543 ... .1,230,000
3510242 ... HOMESTEAD .. . 08/20/2025 .. ... 208,174 ... ... 399,990
3510251 ... BROOKLYN . 07/25/2025 .. .. 820,568 |... .1,225,000
3510270 . FEASTERVILLE TREVOSE . 08/20/2025 .. 299,769 365,000
3510274 ... HONOLULU ettt ettt e et s st ceai s e s s eaess s e s eraann s s s ereannsssaaeens . 08/20/2025 .. 1,008, 11T | .2, 188,000
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35610277 ... VERNAL . 08/20/2025 .. ... 6.875 |.. ....245,332 ... ... 424,000
3510310 .... LAS VEGAS . .07/10/2025 .. ...6.875 |.. ... 299,014 ... ... 566,000
3510369 ... LAKE SAINT LOUIS . . 08/20/2025 .. ...6.875 |.. ... 207,746 |... ... 320,000
3510372 ... MODESTO .08/20/2025 .. ... 6.750 |.. ... 182,439 ... ... 325,000
3510386 .... LOS ANGELES . 08/20/2025 .. ... 6.875 |.. ... 478,185 ... .1,135,000
3510388 .... ATLANTIC CITY .. . 08/20/2025 .. .. 7.500 |.. ... 216,358 |... ... 305,000
35103% ... SALT LAKE CITY . . 08/20/2025 .. .. 315,960 |... .. 585,000
3510433 . DANIA BEACH .. .08/20/2025 .. 149,073 192,000
3510456 . BROOKLYN . 09/05/2025 .. .1,012,378 .1,335,000
3510472 . MEMPHIS .... . 08/20/2025 .. 162,093 195,000
3510487 ... LEWISVILLE ... . 07/25/2025 .. ... 147,498 |... ... 220,000
3510488 .... FORT MYERS ... . 08/20/2025 .. ... 205,737 |... ... 287,000
3510492 ... WILMINGTON ... . 08/20/2025 .. ... 145,766 |... ... 247,000
3510533 ... LAGUNA Wo0DS . 08/20/2025 .. ... 138,639 ... ... 845,000
3510565 ... SAINT PETERSBURG . . 08/20/2025 .. ... 287,778 |... ... 375,000
3510567 .... SAINT PETERSBURG ... .08/20/2025 .. ... 287,778 |... ... 375,000
3510602 .... . 08/20/2025 .. ... 167,212 ... ... 229,000
3510604 .... .08/20/2025 .. .. 210,183 ... ... 430,000
3510630 . BELLMORE . 08/20/2025 .. 622,465 .1,360,000
3510650 . SHELTON . . 07/25/2025 .. 139,358 285,000
3510661 . MIDVALE . . 08/20/2025 .. 315,950 470,000
3510662 .... LODI .08/20/2025 .. ... 545,464 ... ... 875,000
3510670 .... NAPLES . 08/20/2025 .. ... 245,941 ... 365,000
3510696 ... UNION CITY ... .08/20/2025 .. ... 591,161 ... ... 895,000
3510725 ... MANHATTAN .. .07/10/2025 .. ... 254,308 |... ... 925,000
3510761 .... WAREHAM ... .08/20/2025 .. .. 159,592 ... ... 188,000
3510765 ... HOUSTON ... . 08/20/2025 .. 367,474 ... ... 636,000
3510791 ... KAMUELA ... .07/10/2025 .. ,162,871]... .1,550,000
3510795 ... MOUNT K1SCO .. . 09/05/2025 .. .. 612,436 |... ... 800,000
3510812 . CONCORD .. .08/20/2025 .. 190,448 652,000
3510889 . BURIEN . 08/20/2025 .. 225,921
3510923 . HONOLULU . 08/20/2025 .. 517,781
3510935 . MOUNT VERNON . . 08/20/2025 .. 197,013
3510936 . SEDRO WOOLLEY . 08/20/2025 .. 245,609
3510975 ... HOLMES BEACH ... . 09/05/2025 .. 487,755 |...
3511019 ... . 09/05/2025 .. ... 686,800 |...
3511038 ... .07/10/2025 .. ... 854,022 ...
3511099 ... . 08/20/2025 .. ... 257,262 ...
3BT L EAST HAMPTON . . 08/20/2025 .. .. 446,669 |... .
3511117 ... NEWBERG ... . 08/20/2025 .. 340,367 |... ... 580,000
3511138 . PHOENIX . . 09/05/2025 .. .1,025,016 .1,712,500
3511140 . LOMBARD . . 08/20/2025 .. 138,602 180,000
3511142 . HENDERSON . 08/20/2025 .. 165,711 409,950
3511163 . CHAMPLAIN .08/20/2025 .. 144,138 209,000
3511180 . LAS VEGAS . .07/10/2025 .. 257,575 572,000
3511275 ... .07/10/2025 .. ... 134,102 ... ... 573,000
3511287 ... PHILADELPHIA ... .07/10/2025 .. ... 154,629 ... ... 365,000
3511383 ... CENTRAL ISLIP .. . 09/05/2025 .. ... 333,679 ... ... 505,000
3511452 ... FILLMORE ... . 09/23/2025 .. ... 150,608 |... ... 195,000
3511544 ... . 09/05/2025 .. ... 512,536 |... ... 815,000
3511545 ... MIDDLETOWN . 09/05/2025 .. ... 187,100 ... ... 335,000
3511575 ... WINTER SPRINGS ... . 09/05/2025 .. ... 204,911 ... ... 336,000
3511611 ... WEST HAVEN . 09/05/2025 .. .. 204,702 ... .. 471,000
3511613 . SPOKANE VALLEY . .07/10/2025 .. 203,167 395,000
3511701 ... LAS VEGAS .... . 07/10/2025 .. .. 665,474 ... .1,050,000
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3511702 ... PHILADELPHIA . . 09/05/2025 .. ... 6.875 |.. L 114,749 ). ... 240,000
3511759 ... LAS VEGAS .... .07/10/2025 .. ... 7.500 |.. ... 354,780 |... ... 565,000
3511861 .... HINESVILLE ... . 09/05/2025 .. ...6.875 |.. ... 168,009 |... ... 220,000
3511863 .... HINESVILLE ... . 09/05/2025 .. ... 6.875 |.. ... 147,891 ... ... 195,000
3511868 .... ALLENHURST ... . 09/05/2025 .. ... 6.875 |.. ... 161,355 ... ... 210,000
3511915 ... HAMPTON BAYS . . 09/05/2025 .. .. 7.000 |.. ... 620,028 |... ... 749,000
3512075 ... WILTON ... . 09/05/2025 .. .. 427,093 ... .. 800,000
3512170 . SUFFERN . . 09/05/2025 .. 818,952 999,000
3612171 . SUFFERN . . 09/05/2025 .. 758,289 925,000
3512216 . HINESVILLE . 09/23/2025 .. 116,883 150,000
35612219 ... HINESVILLE ... . 09/05/2025 .. ... 164,336 |... ... 211,000
3512232 ... SPRING VALLEY .. . 09/05/2025 .. ... 790,492 ... ... 995,000
3512248 ... . 09/05/2025 .. .. 176,640 |... ... 590,000
3512257 ... CHESHIRE ... . 09/05/2025 .. 247,834 ... ... 441,000
3512287 ... NEW YORK ... . 09/05/2025 .. 142,845 (... .2,000,000
3512305 ... CORAL GABLES . . 09/05/2025 .. ... 279,387 |... ... 365,000
3512356 ... KENSINGTON ... . 09/05/2025 .. ... 202,741 ... ... 600,000
3512363 ... PHILADELPHIA ... . 09/23/2025 .. .. 139,061 ... ... 180,000
3512388 . DAYTONA BEACH . 09/05/2025 .. 150,543 185,000
35123%4 . LAHAINA .... . 09/23/2025 .. 364,936 824,000
3512423 . BULLHEAD CITY . 09/05/2025 .. 325,988 515,000
3512454 ... LARAMIE . 09/05/2025 .. .. 801,855 ... .1,877,000
3512545 ... WHITE PLAINS . . 09/05/2025 .. 469,626 |... ... 850,000
3512567 ... . 09/05/2025 .. ,524,144 ...

3512573 ... LAKEWOOD ... . 09/05/2025 .. . 222,317 ...

3512621 .... JUPITER ... . 09/05/2025 .. ... 600,455 ...

3512693 ... HONOLULU . 09/05/2025 .. ... 141,507 |...

3512715 ... MINERAL BLUFF .. . 09/05/2025 .. ... 505,509 |...

3512745 ... BROOKLYN ... . 09/23/2025 .. 344,768 |...

3512757 . BELFAIR . . 09/23/2025 .. 879,910

3512806 . VANCOUVER . 09/05/2025 .. 154,371

3512822 . MERRIAM . . 09/05/2025 .. 242,823

3512830 . HONOLULU . 09/05/2025 .. 157,458

3512853 . . 09/05/2025 .. 221,338 360,000
3512880 ... . 09/23/2025 .. ... 420,214 ... ... 544,500
3512890 ... CORRYTON ... . 09/23/2025 .. ... 228,268 |... ... 496,000
3512929 ... MAPLETON ... . 09/05/2025 .. ... 426,724 ... ... 560,000
3512946 ... NASHVILLE . 09/05/2025 .. ... 378,531 ... ... 534,000
3512991 ... RENTON ... . 09/23/2025 .. ... 462,000 |... ... 560,000
3513021 ... TACOMA . 09/05/2025 .. .. 476,263 |... ... 622,000
3513026 . EAST ELMHURST . 09/23/2025 .. 314,457 .1,250,000
3513034 . STATEN ISLAND . 09/23/2025 .. 722,092 875,000
3513047 . PROVO ... . 09/23/2025 .. 299,172

3513050 . PROVO . . 09/23/2025 .. 358,383

3513059 . CAPE CORAL . 09/23/2025 .. 124,960

3513064 .... LYNCHBURG . 09/23/2025 ... 166,055 |... ... 215,000
3513122 ... GASTON . 09/23/2025 .. ... 206,522 ... ... 320,000
3513135 ... JERSEY CITY .. . 09/05/2025 .. ... 857,027 |... .1,050,000
3513137 ... WASHINGTON ... . 09/23/2025 ... 460,206 |... ... 630,000
3513141 ... WASHINGTON ... . 09/23/2025 ... 460,206 |... ... 630,000
3513151 ... HOUSTON ... . 09/05/2025 .. ... 287,447 ... ... 360,000
3513168 .... ACWORTH ... . 09/05/2025 .. ... 346,737 |... ... 570,000
3513208 ... NEW ORLEANS .. . 09/23/2025 .. .. 296,723 ... .. 355,000
3513210 . RICHMOND ... . 09/05/2025 .. 574,116 750,000
3513220 ... HOUSTON ... . 09/05/2025 .. .. 300,549 ... .. 375,000
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3513240 ... . 09/23/2025 ... 7.000 |.. ... 148,831 ... ... 192,000
3513242 ... ELIZABETH . . 09/23/2025 ... 6.750 |.. ... 440,085 ... ... 575,000
3513248 ... CHAMPAIGN .. . 09/23/2025 ... 7.500 |.. ... 185,189 ... ... 240,000
3513281 ... PORTLAND ... . 09/23/2025 L 7.750 |.. ... 132,263 ... ... 159,000
3513292 ... HOUSTON ... . 09/23/2025 6.875 |.. ... 230,955 ... ... 280,000
3513481 ... HONOLULU ... . 09/23/2025 ... 244,658 |... .. 317,000
3513494 ... KENDLETON .. . 09/23/2025 .. 225,320]...
3513518 . MONSEY ... . 09/23/2025 .. 673,896
3513553 . CENTREVILLE . 09/23/2025 .. 488,007
3513609 . FAIRFIELD . . 09/23/2025 .. 966,440
3513662 .... SCRANTON ... . 09/23/2025 ... 219,408 |... .. 280,000
3513724 ... . 09/23/2025 ... 410,992 ... .. 525,000
3513786 .... SALT LAKE CITY . . 09/23/2025 ... 559,801 ...
3513978 ... SPRING VALLEY .. . 09/23/2025 ,006,050 |...
3514242 ... HENDERSON . 09/23/2025 233, 111]...
5004638 .... SAUGATUCK .. .07/10/2025 .. A7) .
5004652 ... CHICAGO ... . 09/05/2025 .. ... 336,057 |... .. 578,000
7507919 ... .08/20/2025 .. .. 769,304 |... .. 964,021
7507995 . SAINT GEORGE . . 08/20/2025 .. 721,282
7508025 . LEANDER .... . 08/20/2025 .. 786,877
7508078 . SAINT GEORGE . . 08/20/2025 ..
7508130 ... WINSTON SALEM .. .08/20/2025 .. . 1,754,350 |...
7508176 ... SHREWSBURY ... . 08/20/2025 .. ....1,864,365 ...
7508203 ... NEW LENOX .... .08/20/2025 ..
7508370 ... ARLINGTON ... . 08/20/2025 ..
7508381 ... LONG BEACH ... .07/10/2025 ..
7508384 .... OKEECHOBEE ... . 08/20/2025 ..
7508426 .... LOS ALAMOS ... . 08/20/2025 .. . .
7508490 .... MIAMI® SHORES ... . 08/20/2025 .. ....1,351,336 |...
7508505 . CATHEDRAL CITY . .08/20/2025 .. 389,068
7508516 . MABLETON . 08/20/2025 .. 248,121
7508532 . VALRICO . . 08/20/2025 .. 330,697
7508551 . CHANDLER . 08/20/2025 .. 778,631
7508552 . HONOLULU . 08/20/2025 .. 673,189
7508561 ... MARANA . 08/20/2025 .. .. 419,061 ...
7508567 ... VALLEY VILLAGE . . 08/20/2025 .. 244,439 |...
7508571 ... LAS VEGAS .07/10/2025 .. ,019,134 (...
7508573 ... WILTON MANORS .. . 08/20/2025 .. ... 431,474 ...
7508586 .... . 08/20/2025 .. ... 697,908 |... .
7508643 .... . 08/20/2025 .. .. 418,453 ... .. 620,000
7508678 . BETHLEHEM . . 08/20/2025 .. 102,084 524,000
7508729 . SAINT PETERSBURG . . 08/20/2025 .. 235,810 307,000
7508739 . LAS VEGAS .... .07/10/2025 .. 425,303 555,000
7508750 . BOCA RATON .08/20/2025 .. 607,597 750,000
7508751 . SANTA CLARITA . 08/20/2025 .. 557,156 670,000
7508754 ... LAKE WORTH .08/20/2025 .. ... 423,208 |... ... 590,000
7508758 ... HADDONF ELD .. . 08/20/2025 .. ... 615,763 ... ... 957,000
7508772 ... . 08/20/2025 .. ... 227,810 |... ... 465,000
7508782 ... OAK PARK ... . 08/20/2025 .. ... 515,319 ... ... 620,000
7508801 ... CLEVELAND .. . 08/20/2025 .. ... 150,429 ... ... 187,000
7508806 ... MINERAL WELLS .. . 08/20/2025 .. ... 228,160 |... ... 365,000
7508828 ... . 08/20/2025 .. ... 541,637 ... ... 665,000
7508842 .... VANCOUVER . 08/20/2025 .. .. 142,364 |... .. 215,000
7508844 . TOMS RIVER . 08/20/2025 .. 782,260 950,000
7508868 ... CHARLOTTE .. . 08/20/2025 .. .. 258,024 ... .. 700,000
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7508889 ... BOISE .... . 08/20/2025 .. ...601,871]... ... 171,000
7508942 .... CHICAGO . . 08/20/2025 .. ... 212,374 ... ... 256,000
7508953 ... HOLLYWOOD .. . 08/20/2025 .. ... 417,026 |... ... 505,000
7508976 ... HOUSTON ... .08/20/2025 .. ... 251,991 ... .. 378,000
7508977 ... DALLAS . 08/20/2025 .. ... 1,344,337 |...
7508979 ... DANIA BEACH .. . 08/20/2025 .. ....1,026,019 |...
7508987 ... . 08/20/2025 .. 1,267,469 |...
7508994 . FAIRFIELD . .08/20/2025 .. 492,961
7509023 . MIAME . . 08/20/2025 .. 215,867
7509041 . SAVANNAH . 08/20/2025 .. 296,676
7509078 ... SUNNY ISLES BEACH .07/10/2025 .. ... 2,986,754 (...
7509113 ... LAWRENCEVILLE .. . 08/20/2025 .. ... 344,973 ...
7509114 ... . 08/20/2025 ..
7509134 .... BELLEVUE ... . 08/20/2025 ..
7509169 .... NEWCASTLE .. . 08/20/2025 .. . .
7509179 ... DEARBORN HEIGHTS . .08/20/2025 .. ... 102,009 |... ... 159,000
7509180 .... . 08/20/2025 .. ... 311,331 ... ... 734,900
7509183 ... .08/20/2025 .. .. 194,153 ... ... 460,000
7509200 . . 08/20/2025 .. 182,305
7509214 . MILILANI ... . 08/20/2025 .. .1,323,667
7509224 . WEST PALM BEACH . 08/20/2025 .. 433,252
7509225 ... CHICAGO .08/20/2025 .. ... 321,103 ... ... 625,000
7509229 ... TRUMBULL ... . 08/20/2025 .. ... 378,993 ... ... 500,000
7509236 ... HENDERSON .. .08/20/2025 .. .. 292,430 ...
7509238 ... SANTA CLARITA .. . 08/20/2025 .. 244,589 |...
7509249 ... BELLEAIR BEACH . .08/20/2025 .. ,768,822 ...
7509252 ... SUNNY ISLES BEACH .07/10/2025 .. ,590,031 (...
7509261 ... SARASOTA . 08/20/2025 .. 386,329 |... .
7509265 ... WEST RICHLAND .. . 08/20/2025 .. .. 315,616 |... ... 384,000
7509269 .....ceevuuieieeinnnaeeeeeennneeeeeenn. |OXNARD Ll .08/20/2025 .. 675,590 .1,000,000
7509295 . HIGHLANDS RANCH . 08/20/2025 .. 723,993 ,160,000
7509311 . AUSTIN ... . 08/20/2025 .. 182,220 280,000
7509312 . . 08/20/2025 .. 137,891 177,500
7509315 . . 08/20/2025 .. 101,938 745,000
7509321 ... . 08/20/2025 .. ... 574,958 |... ... 750,000
7509337 ... . 08/20/2025 .. LA7221). ... 630,000
7509340 ... . 08/20/2025 .. ... 662,927 |... .1,900,000
7509346 ... ELMHURST . 08/20/2025 .. ... 728,033 ... .1,325,000
7509349 ... MIAME ... . 08/20/2025 .. .. 202,998 ... ... 340,000
7509358 ... FAIRMOUNT . 08/20/2025 .. 272,4% |... ... 407,000
7509362 . LAGUNA NIGUEL . 09/05/2025 .. .1,809,508 .2,254,000
7509389 . KAILUA .. . 08/20/2025 .. ,121,297 .1,380,000
7509395 . PINEY FLATS . 08/20/2025 .. 386,066 504,000
7509408 . SALADO .. .08/20/2025 .. 821,431
7509432 . MIAME ... . 08/20/2025 .. 252,651
7509435 ... CLEARWATER BEACH .... . 09/05/2025 .. ... 998,568 |...
7509445 ... GLENDORA .07/10/2025 .. ,091,640 |...
7509469 ... WALNUT CREEK . . 08/20/2025 .. 347,133 ...
7509470 ... SHERMAN 0AKS . .07/10/2025 .. ... 508,323 ...
7509479 ... REDWOOD CITY . . 08/20/2025 .. ... 361,091 ...
7509513 ... . 09/05/2025 .. ... 849,803 ... .
7509516 .... NORTH MYRTLE BEACH . . 08/20/2025 .. .. 337,811]... ... 446,103
7509552 ... ABERDEEN . 08/20/2025 .. 681,097 |... ... 900,000
7509571 . RANCHO PALOS VERDES . 09/05/2025 .. 1,765,824 .2,460,000
7509582 ... SIMI VALLEY .. . 08/20/2025 .. 535,387 i ... 825,000
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7509585 ... PORTLAND ... . 08/20/2025 .. 6.875 |.. ... 525,000
7509588 ... . 08/20/2025 ..
7509591 ... . 08/20/2025 .. .
7509600 ... SAN DIEGO .. .08/20/2025 .. ... 915,564 |...
7509601 .... SAN MATEO .. . 08/20/2025 .. 162,491 |...
7509605 ... PARK CITY .. . 08/20/2025 .. ....2,067,633 ...
7509613 .... JOLIET ... .07/10/2025 .. ... 132,776 |...
7509614 . ATLANTA . .08/20/2025 .. 261,008
7509617 . WEST ORANGE .07/10/2025 .. .2,258,091
7509618 . BRADENTON . 08/20/2025 .. 178,392
7509623 ... . 08/20/2025 .. ... 132,256 |... ... 279,900
7509628 .... LAS VEGAS .... . 08/20/2025 .. ... 508,819 ... ... 840,000
7509630 ... SAN MARCOS ... . 08/20/2025 .. ... 184,620 |... ... 519,000
7509660 ... FORT WORTH ... . 08/20/2025 .. ... 549,291
7509666 .... SCOTTSDALE ... .07/10/2025 .. .2,275,000
7509696 ... HONEY GROVE .. .08/20/2025 .. ... 399,900
7509697 .... MESQUITE . 08/20/2025 .. ... 266,000
7509698 .... MCKINNEY ... .08/20/2025 .. ... 340,000
7509704 . WESTON . 08/20/2025 .. .5,500,000
7509706 . SPARKS ... . 08/20/2025 .. 960,000
7509759 . SAN FRANCISCO .07/10/2025 .. 775,000
7509764 .... FRISCO .08/20/2025 .. ... 840,000
7509766 ... . 08/20/2025 .. ... 586,000
7509791 ... .08/20/2025 .. ... 560,000
7509838 ... . 08/20/2025 .. ... 739,000
7509840 ... .08/20/2025 .. .1,600,000
7509862 .... . 08/20/2025 .. . .1,385,000
7509887 ... GREENWOOD VILLAGE . 08/20/2025 .. ....2,043,760 |... .5,000,000
7509905 ... SANTA CLARITA .. . 08/20/2025 .. .. 479,395 ... ... 590,000
7509920 . DALLAS ..... .08/20/2025 .. 435,437
7509926 . SANTA MONICA . . 08/20/2025 .. 728,567
7509937 . CARPINTERIA . 08/20/2025 .. 414,294
7509952 . HAMPTON ... . 08/20/2025 .. 549,772
7509958 . SAINT GEORGE . .07/10/2025 .. 1,394,762
7509961 .... REDONDO BEACH .. . 08/20/2025 .. ....1,820,949 |...
7509965 ... FORT LAUDERDALE .. .07/10/2025 .. ....3,024,480 |...
7509982 ... MYRTLE BEACH .07/10/2025 ..
7509987 ... SAINT GEORGE ... . 07/25/2025 ..
7509988 ... PORT ST. LUCIE . . 08/20/2025 .. .
7510007 ... PHOENIX . 08/20/2025 .. s ... 900,000
7510009 . TOMS RIVER . 08/20/2025 .. 825,893 .1,300,000
7510014 . RATON . .07/10/2025 .. 181,187 232,000
7510015 . EDWARDS ... .07/10/2025 .. 1,783,865 .4,166,000
7510046 . SANTA CLARITA .08/20/2025 .. 362,135 .1,150,000
7510075 . LAGUNA BEACH . .07/10/2025 .. .2,930,734 .5,750,000
7510082 .... HONOLULU .08/20/2025 .. 459,299 |... ... 655,000
7510083 .... VIENNA . 08/20/2025 .. 2,052,263 |...
7510088 ... CAPE CORAL ... .07/10/2025 ..
7510099 .... . 08/20/2025 ..
7510100 ... LOS ANGELES .. . 08/20/2025 ..
7510109 .... PARK CITY .. . 08/20/2025 .. . .
7510116 ... ELKHORN ... . 07/25/2025 .. 471,986 |... ... 624,000
7510119 ... . 08/20/2025 .. .. 583,994 ... .. 925,000
7510129 . GEORGETOWN . 08/20/2025 .. 164,363 350,000
7510133 ... ATLANTA ... . 07/25/2025 .. .. 168,153 ... .. 380,000
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7510139 .... BOYNTON BEACH .. .07/10/2025 .. 6.875 |.. ... 362,224 ... ... 800,000
7510147 ... .07/10/2025 .. ... 389,019 ... ... 498,000
7510168 ... LITTLETON . . 08/20/2025 .. ... 206,784 ... ... 406,000
7510174 ... HOUSTON ... .07/10/2025 .. .. 108,785 ... ... 130,000
7510175 ... OAK PARK . 08/20/2025 .. 332,889 ... ... 400,000
7510176 ... ALPHARETTA ... . 08/20/2025 .. ,040,889 |... .1,810,000
7510189 .... GREENBRAE . 08/20/2025 .. .. 591,602 ... .. 715,000
7510197 . SAINT PETE BEACH . . 09/05/2025 .. 569,893 735,000
7510205 . PHOENIX . . 08/20/2025 .. 416,166 551,000
7510214 . MOORE ... .07/10/2025 .. 316,724 376,900
7510222 .... RICHMOND ... .07/10/2025 .. .. 370,227 |... ... 457,500
7510223 ... GLENCCE ... . 08/20/2025 .. 638,159 |... ... 945,000
7510226 .... SOUTHPORT .. .07/10/2025 .. 413,154 |.... .1,945,000
7510235 ... CAMDEN ... .07/10/2025 .. 21,2150 ... 330,000
7510238 ... DORAL ... . 08/20/2025 .. ....295,959 |... ... 360,000
7510240 ... CORONA ... .08/20/2025 .. ... 886,165 ... .1,550,786
7510241 ... SAN MATEO .. . 08/20/2025 .. ... 202,966 |... ... 615,000
7510242 .... YUBA CITY .... .08/20/2025 .. .. 701,811]... ,225,000
7510248 . RANCHO SANTA . . 08/20/2025 .. 437,453

7510263 . GOLDEN . 08/20/2025 .. 684,619

7510266 . HOUSTON . . 09/05/2025 .. 944,226

7510283 ... TOLEDO ... .07/10/2025 .. ... 527,813 ... .

7510287 ... SANTA CLARITA .. . 08/20/2025 .. ... 198,938 |... ... 435,000
7510297 ... CORVALLIS .07/10/2025 .. ... 370,227 |... ... 450,000
7510303 ... SAN ANTONIO .. . 08/20/2025 .. ... 195,342... ... 250,000
7510306 ... .07/10/2025 .. ... 363,468 |... ... 625,000
7510308 ... SOUTH HOLLAND .. . 07/25/2025 .. ... 250,168 |... ... 300,000
7510310 .... SAN BRUNO .07/10/2025 .. ... 434,318 ... .1,845,000
7510325 ... .07/10/2025 .. .. 543,781]... ,150,000
7510361 . HONOLULU .08/20/2025 .. 364,655 505,000
7510381 . COEUR DALENE . . 09/05/2025 .. ,605,381 .4,239,000
7510397 . LAS CRUCES .07/10/2025 .. 368,043 840,000
7510402 . MINDEN ... .07/10/2025 .. 514,835 625,000
7510404 . WOODLAND HILLS . . 08/20/2025 .. ,619,624 .1,945,000
7510419 ... . 07/25/2025 .. 694,784 |... ... 829,000
7510425 .... . 07/25/2025 .. ...677,178|... .1,350,000
7510427 ... ALISO VIEJO .. . 08/20/2025 .. ... 725,768 |... ... 875,000
7510438 ... WALNUT CREEK . .07/10/2025 .. L 177,977 ). ... 363,500
7510469 .... .07/10/2025 .. .. 597,810 ... .1,712,500
7510474 ... .07/10/2025 .. 320,026 |... ... 400,000
7510481 . TINTON FALLS . .07/10/2025 .. .1,268,666 .1,619,000
7510499 . HONOLULU . 07/25/2025 .. ,083,740 .3,000,000
7510500 . GIBSONTON .07/10/2025 .. 164,545 373,000
7510518 . AVENTURA .07/10/2025 .. 105,835 135,000
7510537 . SUGAR LAND . 07/25/2025 .. 685,785 907,500
7510565 ... FRISCO . 07/25/2025 .. ,354,305 ... .1,650,000
7510569 .... DEPOE BAY .07/10/2025 .. ,082,612]... .1,651,000
7510583 .... MOREHEAD CITY .. . 09/05/2025 .. 632,421]... ... 171,000
7510590 ... .07/10/2025 .. ... 660,722 ... ... 799,900
7510605 .... RUTHERFORDTON .. . 09/05/2025 .. ... 973,317 |... .1,330,000
7510616 ... NAPLES ... .07/10/2025 .. ... 411,788 |... ... 525,000
7510626 .... MAUMEE .. .07/10/2025 .. ... 218,674 ... ... 360,000
7510631 ... CHANDLER ... . 07/25/2025 .. ... 1,641,577 |... .2,500,000
7510632 . . 07/25/2025 .. .1,057,350 .1,595,000
7510635 ... . 07/10/2025 .. o 837,637 | .1,617,000
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7510636 .... ST. GEORGE ... . 09/05/2025 .. 7.000 |.. ... 529,824 ...
7510678 ... . 07/25/2025 .. ... 264,805 ...
7510688 ... . 09/05/2025 .. ,405,612 (... .
7510715 ... WINTER SPRINGS ... . 07/25/2025 .. 301,064 |... ... 369,999
7510727 ... MOORPARK . 09/05/2025 .. ... 584,377 ... .2,165,000
7510729 ... SAN FRANCISCO .. . 07/25/2025 .. ... 525,906 |... ... 845,000
7510735 ... LAGUNA NIGUEL . 07/25/2025 .. .. 593,183 ... ,369,000
7510737 . BOYNTON BEACH . 07/25/2025 .. 209,456 395,000
7510754 . LARGO . .07/10/2025 .. 539,536 665,000
7510766 . HONOLULU . 09/05/2025 .. 621,707 950,000
7510779 ... SALINAS .... .07/10/2025 .. 451,275 (... .2,150,000
7510788 ... . 09/05/2025 .. ... 875,293 ... .1,057,790
7510790 .... SANTA MONICA . . 07/25/2025 .. ... 622,954 ... ... 944,000
7510791 ... SELLERSVILLE ... . 09/23/2025 .. ... 313,440 ... ... 730,000
7510795 ... RICHMOND . 07/25/2025 .. ... 319,549 ... ... 424,000
7510799 ... ANTHONY . 07/25/2025 .. ... 612,795 ... ... 176,500
7510809 .... ALBUQUERQUE .. . 09/05/2025 .. .. 227,256 |... ... 275,000
7510834 .... MASON ... . 07/25/2025 .. 157,749 |... ... 200,000
7510835 . DALLAS ... . 09/23/2025 .. .1,131,301 .1,550,000
7510841 . DAWSONVILLE . 09/05/2025 .. 244,218 440,000
7510842 . LAS VEGAS . . 09/05/2025 .. .234,444 321,000
7510853 ... DURHAM . 09/05/2025 .. ... 333,084 ... ... 460,000
7510860 ... PALMETTO ... . 09/05/2025 .. ... 251,536 |... ... 325,000
7510866 ... MANALAPAN .. . 09/05/2025 .. ... 404,682 ... ... 136,000
7510872 ... KANSAS CITY .. . 07/25/2025 .. ... 519,170 |... ... 630,000
7510886 ... . 07/25/2025 .. L AT5, 112 .1,000,000
7510899 .... TREASURE ISLAND ... . 09/05/2025 .. ... 232,895 ... ... 345,000
7510903 ... OAKLAND . 07/25/2025 .. . 413,029 ... ... 529,000
7510922 .... FLOWERY BRANCH ... . 09/05/2025 .. 282,987 |.... ... 360,000
7510924 . ELKHORN ... . 09/05/2025 .. 1,243,117 .1,581,000
7510926 . EL CAJON ... . 09/05/2025 .. ,187,871 ,460,000
7510928 . IDAHO FALLS . 07/25/2025 .. 212,013 264,000
7510942 . LEANDER ... . 09/05/2025 .. 600,734 738,170
7510944 . CINCINNATI . 07/25/2025 .. 610,119 732,000
7510950 .... BOULDER . 07/25/2025 .. ... 731,488 |... ... 935,000
7510952 .... WALNUT CREEK . . 07/25/2025 .. ... 209,992 ... .1,150,000
7510979 ... . 09/05/2025 .. ... 428,205 ... ... 819,000
7510980 ... DANA POINT ... . 07/25/2025 .. ,192,975 (... .5,270,000
7510994 .... LOS GATOS ... . 07/25/2025 .. 334,252 |... .2,400,000
7511009 .... STANSBURY PARK . . 09/05/2025 .. ... 522,937 |... ... 635,000
7511013 . LONGMONT ...... . 09/05/2025 .. ... 473,900 ... 584,900
7511014 . SAN FRANCISCO . 07/25/2025 .. .1,276,268 ,881,238
7511019 . CYPRESS ... . 07/25/2025 .. ... 399,043 515,000
7511025 . MILLBRAE . 09/23/2025 .. ,292,168 ,900,000
7511033 . MACOMB . 09/05/2025 .. 183,984 292,500
7511049 ... ORANGE ... . 09/05/2025 .. .. 626,91 ]|... .1,095,000
7511086 .... HONOLULU . 07/25/2025 .. 518,491]... ... 640,000
7511089 .... HUNT INGTON BEACH . . 09/05/2025 .. ,688,936 |... .2,875,000
7511067 ... VALENCIA ... . 09/05/2025 .. ... 445,791 ... ... 540,000
7511077 ... . 07/25/2025 .. ... 651,760 |... ... 795,000
7511079 ... SAINT GEORGE ... . 09/05/2025 .. ... 526,947 |... ... 980,000
7511088 ... ARROYO GRANDE .. . 09/05/2025 .. ... 521,487 ... .1,585,000
7511001 ... LAS VEGAS .... . 09/05/2025 .. .. 281,241... ... 353,000
7511092 . MAINEVILLE . 07/25/2025 .. 268,858 365,000
7511094 .... ATLANTA ... . 09/05/2025 .. ,074,830 ... .1,300,000
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7511102 ... CORTE MADERA . . 09/05/2025 .. 1,127,737 | .1,450,000
7511106 ... . 09/05/2025 .. ... 575,000
7511108 ... . 07/25/2025 .. . ... 975,000
7511111 ... OAKLAND ... . 07/25/2025 .. .. 436,097 |... ... 530,000
7511113 ... MIAMIE ... . 09/05/2025 .. 449,156 |... .. 575,000
7511119 ... KAILUA .. . 07/25/2025 .. ,667,348 |...
7511132 ... RIVERVIEW . 07/25/2025 .. .. 198,540 |...
7511156 . FORT LAUDERDALE . 09/05/2025 .. 524,570
7511172 . BOCA RATON ... . 07/25/2025 .. 876,116
7511178 . SOUTH SAN FRANCISCO . 09/05/2025 .. 251,3%5 ,825,000
7511188 ... DRAPER . 09/05/2025 .. ... 242,387 |... ... 360,000
7511190 ... PANORAMA CITY .. . 09/05/2025 .. ... 304,053 ... ... 750,000
7511206 .... ALBUQUERQUE . 09/05/2025 .. .. 286,655 |... ... 395,000
7511209 .... SACRAMENTO ... . 07/25/2025 .. 314,184 |... ... 475,000
11217 ... . 09/05/2025 .. ,153,822 (... .1,890,000
7511224 ... PARKER ... . 09/05/2025 .. ... 251,162 ... ... 405,000
7511233 ... PASCO ... . 09/05/2025 .. ... 542,170 |... ... 662,700
7511298 ... EVERETT .... . 09/05/2025 .. ...454,343 ... .1,040,000
7511304 . SAN DIEGO . 07/25/2025 .. 422,296 700,000
7511308 . KISSIMMEE . . 09/05/2025 .. 461,001 560,000
7511313 . JACKSONVILLE . . 09/23/2025 .. ,484,165 .2,200,000
7511329 ... ENGLEWOOD .... . 09/05/2025 .. 282,743 ]... ... 385,000
7511353 .... GLENVIEW . 09/05/2025 .. ... 512,795 ... ... 835,000
7511354 ... MIAME ... . 09/23/2025 .. ... 693,371]... .1,025,000
7511358 ... NEWPORT NEWS . . 09/05/2025 .. ... 185,101 ... ... 223,500
7511363 .... . 09/23/2025 .. ... 801,065 ... ... 970,000
7511380 .... SAINT CLOUD .. . 09/05/2025 .. ... 976,033 ... .1,475,000
7511390 ... HOLLYWO0D . 09/05/2025 .. ... 143,400 |... ... 185,000
7511405 .... TOMBALL . 09/05/2025 .. . 494,241, .. 612,000
7511407 . WALNUT CREEK . . 09/23/2025 .. 419,592 625,000
7511408 . SALT LAKE CITY . . 09/05/2025 .. .2,041,363 .3,300,000
7511411 . SAN MATEO ... . 09/05/2025 .. 696, 197 970,000
7511416 . HYATTSVILLE . 09/05/2025 .. 380,051 517,530
7511429 . BOYNTON BEACH . 09/05/2025 .. 493,930 600,000
7511438 ... FORT WORTH . 09/05/2025 .. ... 618,738 ... .1,025,000
7511447 ... ATLANTA ... . 09/05/2025 .. ,382,519 (... .1,700,000
7511457 ... DECATIR ... . 09/05/2025 .. 349,723 ... ... 419,000
7511465 .... MORGANTON .. . 09/05/2025 .. ,520,379 (... .1,830,000
7511470 ... CHICAGO ... . 09/23/2025 .. 225,99 (... ... 300,000
751149 ... MYRTLE BEACH ... . 09/23/2025 .. 207,908 |... .. 350,000
7511500 . WHITE HAVEN .. . 09/23/2025 .. 388,917 675,000
7511509 . SPRINGFIELD .. . 09/05/2025 .. 503,576 987,500
7511542 . FORT LAUDERDALE . 09/23/2025 .. ,196,466 .1,450,000
7511543 . ROCKWALL ... . 09/05/2025 .. 415,540 923,295
7511548 . CONCORD .. . 09/05/2025 .. .1,245,879 .1,625,000
7511549 ... SAN DIEGO .. . 09/23/2025 .. ,632,346 ... .2,250,000
7511567 ... CITY OF LOS ANGELES ... . 09/23/2025 .. 353,284 ... ... 765,000
7511572 ... . 09/05/2025 .. ,085,781]...
7511580 .... . 09/23/2025 .. .. 763,008 |...
7511598 .... . 09/05/2025 ..
7511600 ... . 09/05/2025 .. .
7511612 ... LOS ANGELES .. . 09/05/2025 .. ....3,097,800 |... .
7511616 ... SPARKS . 09/23/2025 .. ... 341,507 |... .1,054,529
7511620 . GERMANTOWN . 09/05/2025 .. 607,881 789,000
7511634 ... SAMMAMISH .. . 09/05/2025 .. L 418,860 i ... 600,000
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7511640 .... MEDFORD . 09/05/2025 .. ... 331,570 |... ... 432,500
7511645 .... RIVIERA BEACH .. . 09/05/2025 .. ... 240,606 |... ... 360,000
7511646 ... . 09/23/2025 .. ... 546,433 ... ... 745,000
7511662 .... REDINGTON SHORES . . 09/05/2025 .. ... 929,137 ... .1,700,000
7511668 ... HONOLULU . 09/05/2025 .. ... 256,515 ... ... 648,000
7511676 ... SAN FRANCISCO .. . 09/05/2025 .. ... 460,900 |... .1,245,000
7511693 .... SEATTLE .... . 09/05/2025 .. .. 991,437 ... ,350,000
7511694 . EDMONDS . . 09/05/2025 .. 102,726 275,000
7511700 . MURPHYS . . 09/23/2025 .. 204,692 420,000
7511703 . NEW BUFFALO . 09/23/2025 .. 511,156 .1,019,000
7511704 ... HOOVER . 09/05/2025 .. ... 744,634 ... ... 915,000
7511710 ... MIAMI BEACH . 09/23/2025 ....339,233 ... ... 405,000
7511711 ... THOUSAND OAKS (WESTL .. . 09/23/2025 ... 537,450 ... ... 825,000
7511715 ... SEMINOLE . 09/05/2025 .. ,525,245 ... .1,900,000
7511719 ... FEDERAL WAY .. . 09/23/2025 .. 631,582 ... ... 806,000
7511720 ... POMONA . 09/23/2025 ... 276,323 ... ... 670,000
7511769 ... CLIFFSIDE PARK . . 09/23/2025 ... 346,064 |... ... 650,000
7511780 ... ARROYO GRANDE . 09/23/2025 ... 679,250 |... ,300,000
7511781 . TEMPLE TERRACE . . 09/23/2025 .. .392,224 479,000
7511785 . THE VILLAGES . 09/23/2025 .. 155,384 350,000
7511793 . DALLAS ... . 09/05/2025 .. 357,970 445,000
7511794 ... NAPLES ... . 09/23/2025 .. .. 655,181]... ... 880,000
7511796 ... SPANISH FORK . . 09/05/2025 .. 411,736 |... .1,070,000
7511801 ... . 09/05/2025 .. ,082,365 |... .1,330,000
7511809 .... . 09/05/2025 .. .. 445,034 ... ... 543,000
7511822 ... WILMINGTON ... . 09/23/2025 .. ... 285,875|... ... 477,000
7511833 ... DALLAS ... . 09/23/2025 ....3,007,487 |... .4,785,000
7511842 ... SEATTLE . . 09/23/2025 976,888 |... .1,185,000
7511854 ... FARIBAULT . 09/23/2025 ... 456,962 |... ... 550,000
7511859 . SAN JUAN CAPISTRANO . 09/23/2025 .. 157,043 .1,060,000
7511875 . PORT SAINT LUCIE . . 09/23/2025 .. 306,360 370,000
7511883 . IRVINE ... . 09/23/2025 .. .2,045,088 .3,050,000
7511886 . FOREST . 09/23/2025 .. 566,840 771,357
7511911 . KATY .. . 09/05/2025 .. 381,366 460,000
7511913 ... LEVITTONN . . 09/23/2025 .. ... 372,612 ... ... 444,000
7511922 ... PRINCETON .. . 09/23/2025 ... 257,385 ... ... 428,500
7511939 .... . 09/23/2025 L 417,920 ... .1,590,000
7511947 ... . 09/23/2025 ... 844,642)... .1,080,000
7511948 .... BLACK BUTTE RANCH . 09/23/2025 L 417,296 ... ... 530,000
7511951 ... SAN DIEGO ... . 09/23/2025 .. 409,064 |... ... 700,000
7511956 . HEBER CITY . 09/23/2025 .. 379,045 .1,435,000
7511961 . COVINA ... . 09/23/2025 .. 417,316 800,000
7511962 . SANTA CLARITA . 09/23/2025 .. 303,413 590,000
7511973 . TOMS RIVER ... . 09/23/2025 .. 712,848 849,000
7512004 . POTOMAC . . 09/23/2025 .. 1,179,739 .1,635,000
7512005 ... FRISCO ... . 09/23/2025 ,374,168 |... .1,850,000
7512013 ... SAN FRANCISCO .. . 09/23/2025 ... 672,516 ... ... 935,000
7512060 ... . 09/23/2025 ... 755,984 ... ... 980,000
7512072 ... HOUSTON ... . 09/23/2025 ... 160,414 ... ... 180,000
7512119 ... ALHAMBRA ... . 09/23/2025 .. 540,219 ... ... 868,000
7512128 ... . 09/23/2025 322,533 |... ... 415,000
7512161 ... HONOLULU ... . 09/23/2025 ,043,910 (... .1,715,000
7512175 ... HOUSTON ... . 09/23/2025 .. 113,903 ... .. 155,000
7512186 . SARASOTA . 09/23/2025 .. 126,731 245,000
7512204 ... FISH HAVEN ... . 09/23/2025 ..... .. 341,185]... .. 605,000
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7512219 ... THOUSAND OAKS .. . 09/23/2025 ... 850,390 |... .1,036,000
7512338 ... COLLEYVILLE . 09/23/2025 ... 585,374 ... ... 760,000
9003136 .... MORRISTOIN ... . 08/20/2025 .. ... 445,796 |... ... 705,000
9003230 ... CHARLOTTE .... .08/20/2025 .. ... 341,405 ... ... 444,000
9003266 .... SIGNAL MOUNTAIN .. . 08/20/2025 .. 192,127 ). ... 425,000
9003344 ... BOONTON THP . 08/20/2025 .. ... 142,072 ... ... 840,000
9003363 ... PHILL IPSBURG . . 08/20/2025 .. .. 101,482]... .. 537,000
9003384 . WATERBURY .. .08/20/2025 .. 197,707 275,000
9003388 . MEMPHIS . . 08/20/2025 .. 258,371 371,000
9003396 . DURHAM . 08/20/2025 .. 532,246 640,000
9003403 ... FRISCO ... . 08/20/2025 .. ,538,655 |... .2,141,000
9003406 ... SAINT LOUIS .. . 08/20/2025 .. .. 162,855 |... ... 220,000
9003425 ... . 08/20/2025 .. ... 257,500
9003440 ... . 08/20/2025 .. ... 125,000
9003448 .... SAINT LOUIS .. . 08/20/2025 .. ... 121,640
9003453 ... COLDSPRING ... .08/20/2025 .. . . ... 790,000
9003458 ... JACKSON . 08/20/2025 .. ... 295,279 )... ... 120,000
9003465 ... PORTLAND .07/10/2025 .. .. 579,738 |... .. 750,000
9003469 . LITTLE EGG HARBOR . 08/20/2025 .. 125,316 200,000
9003470 . LITTLE EGG HARBOR . 08/20/2025 .. 125,905 200,000
9003476 . LEYDEN ... . 08/20/2025 .. ..99,333 133,900
9003491 ... SHAIINEE . .08/20/2025 .. ... 203,970 |... .. 435,000
9003503 ... LAKE OSWEGO .. . 08/20/2025 .. ... 208,009 |...
9003514 .... FOREST PARK .. .07/10/2025 .. ... 158,347 ...
9003518 .... SCOTTSDALE ... . 08/20/2025 .. ,342,498 |...
9003520 ... .08/20/2025 .. 217,751 ...
9003522 ... . 08/20/2025 .. ... 307,794 ...
9003532 ... GRAND JUNCTION . . 08/20/2025 .. .. 677,389 ... .
9003534 ... GULF SHORES .. . 08/20/2025 .. 231,749 ]|... ... 425,000
9003547 . BEND ..... .08/20/2025 .. .2,955,065 .3,600,000
9003552 . TOLEDO . 08/20/2025 .. 121,312 222,000
9003565 . WATAUGA . . 08/20/2025 .. 374,577 459,000
9003580 . PRAGUE . 08/20/2025 .. 394,428 520,000
9003589 . SCOTTSDALE . 08/20/2025 .. 218,744 685,000
9003594 ... ELIZABETH .... .07/10/2025 .. .. 472,703 ... ... 590,000
9003601 .... GRANADA HILLS . 08/20/2025 .. 842,610 ... .1,150,000
9003605 ... VIRGINIA BEACH .... .07/10/2025 .. ,381,929 (... .1,675,000
9003609 ... PHILADELPHIA . . 08/20/2025 .. ... 163,023 ... ... 200,000
9003611 .... .07/10/2025 .. .. 377,524 ... ... 870,000
9003614 .... . 07/25/2025 .. 117,262 ... ... 225,000
9003629 . GLENWOOD LANDING . . 07/25/2025 .. 1,229,110 .2,000,000
9003636 . TORRINGTON . 08/20/2025 .. 137,115 166,000
9003644 . WELL INGTON .07/10/2025 .. 248,851 870,000
9003648 . . 07/25/2025 .. 234,814 305,000
9003662 . .07/10/2025 .. 209,602 300,000
9003663 ... .07/10/2025 .. .. 668,782]... ... 853,000
9003688 .... . 07/25/2025 .. 246,905 |... ... 395,386
9003703 ... . 07/25/2025 .. ,198,031 ... .1,595,000
9003714 .... .07/10/2025 .. ... 186,002 ... ... 328,000
9003721 ... CAPE CORAL ... . 07/25/2025 .. ....923,552 ... .1,234,000
9003738 .... LAKESIDE ... . 07/25/2025 .. ... 625,553 ... ... 760,000
9003748 ... VALENCIA ... . 07/25/2025 .. ... 955,762 ... 1,921,953
9003764 .... . 07/25/2025 .. . 341,170 ... ... 635,000
9003793 . LITTLETON . . 07/25/2025 .. 425,591 .1,090,000
9003802 ... ORANGE BEACH ... . 07/25/2025 .. 156,669 | oiiii i ... 199,000
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9003834 ... EDMOND ... . 07/25/2025 .. ... 167,002 ... ... 950,000

9003856 ... . 09/05/2025 .. .. 385,271]... ... 523,290

9003879 ... . 09/05/2025 .. 176,991 |... ... 285,000

9003880 ... GRANT VALKARIA . . 09/05/2025 .. ,026,686 |... .1,240,000

9003885 ... BURL INGTON ... . 09/05/2025 .. ... 376,578 |... ... 449,000

9003887 ... . 09/23/2025 .. . 373,721 .. ... 475,000

9003888 .... . 09/05/2025 .. .. 563,527 |... .. 674,950

9003952 . CHATTANOOGA . 09/23/2025 .. 332,023 397,500

9003953 . CHATTANOOGA . 09/23/2025 .. 332,023 397,500

9003958 . SARASOTA ... . 09/23/2025 .. 467,747 557,500

9003970 ... BOULDER ... . 09/23/2025 ... 807,034 ... .1,025,000

9003975 ... . 09/23/2025 ... 620,534 ... ... 750,000

9003981 .... FORT LAUDERDALE . 09/23/2025 ... 233,803 ... ... 175,000

9003994 ... WILLOWBROOK .. . 09/23/2025 ... 246,515 ... ... 400,000

9003999 ... LA GRANGE .... . 09/23/2025 ... 210,066 |... ... 267,000

9004011 ... WEST CHESTER . . 09/23/2025 ... 454,311 ... ... 588,700

9004020 ... SPRING . 09/23/2025 ... 550,707 |... ... 705,000

9004041 .... MIAMI . 09/23/2025 .. 823,292]... .. 985,000

9004047 . MONTGOMERY . 09/23/2025 .. 137,000 178,000

9004050 . HUNT INGTON BEACH . . 09/23/2025 .. .1,059,518 .2,030,000

9004062 . LAGUNA VISTA . 09/23/2025 .. 107,648 242,000

9004065 ... INDIANAPOLIS ... . . 09/23/2025 .. 183,061 ]... ... 254,900

9004099 ....iiiiiiiiiiiiii s L PP PPPPPP 09/23/2025 673,687 |.uvueniiiiiiiiiii it ceiiies o e 806,000
0399999. Mortgages in good standing - Residential mortgages-all other 403,033,674 652,895,234

1052439 ... BOULDER ... . 12/30/72021 .. . . .. 60,100,000

1052444 .... STANTON ... .06/13/2022 .. ....816,887 |.. . 175,900,000

1052453 ... BAYTOWN ... . 06/08/2022 .. ..2,957,048 |.. .. 72,650,000

1052454 .... BAYTOWN ... .06/08/2022 .. ... 728,009 |.. .. 29,050,000

1052456 .... BAYTOWN .... . 08/26/2022 .. . 886,704 .. . 149,600,000

1052490 .... BOULDER ... . 04/13/2023 .. L671,741].. .. 27,500,000

1052514 ... SANTA ANA ... . 12/21/2023 .. . 609,199 |.. . 189,500,000

1052547 ... BLOOMINGTON .. . 08/13/2025 .. .

1052548 ... BIRMINGHAM . 08/19/2025 .. 36,400,000 |...

1052549 ... ... |SALT LAKE CITY . . 09/16/2025 .. 64,650,000 |... .. . 86,200,
0599999. Mortgages in good standing - Commercial mortgages-all other 135, 150,000 11,120,772 906,700,000
0899999. Total Mortgages in good standing 538, 183,674 11,120,772 1,559,595,234
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 538,183,674 11,120,772 1,559,595,234
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1062191 ... MOUNT LAUREL 06/30/2014 ....09/17/2025 10,010,958 |.... ...9,846,147 |..........9,846, 147 |...
1052213 ... PORT ST LUCIE ... 06/25/2015 ....07/01/2025 .... 20,538,678 |.... ..20,299,340 |.........20,209,340 |...
1062216 ... PHILADELPHIA .. 08/25/2015 ....09/02/2025 26,266,601 |.... 26,370,001 |........ 26,370,001 |...
1052228 . .. | LOS ANGELES .11/30/2015 .. .09/30/2025 ..36,014,796 |. ..35,207,104 |. 35,297,104
1062340 . .. | REVERE . .09/20/2018 .. .09/30/2025 ..47,854,798 |. . 48,000,001 |........ 48,000,001
1052343 . . | OCEANSIDE 10/01/2018 .. .09/26/2025 ..49,863,188 |. . 50,000,001 |........ 50,000,001
1062499 .... CARTERSVILLE .. 08/31/2023 ....07/01/2026 .... 38,601,000 |.... 38,601,001 |........ 38,601,001 |...
1052501 ... BOL INGBROOK . 08/31/2023 ....07/01/2025 .... 63,660,000 |.... 63,660,001 |.
1062515 ... 12/22/2023 ....07/01/2026 .... 50,079,000 [.vvvvvvrrrrrrrrrnnnns forvniiiiiiiiiiiiiis e e [ e e 50,079,001 |.
3500113 ... WHITEFISH ... 07/10/2025 ....09/01/2025 ...1,189,071 |.
3611275 ... MIAMI 07/10/2025 ....09/01/2025
5004638 .... SAUGATUCK ... 07/10/2025 ....09/01/2025 .
7509838 .... OXNARD 08/20/2025 ....09/01/2025 259,382 |. ....260,382 |...
7511209 .... SACRAMENTO .. 07/25/2025 ....09/01/2025 .. 314,184 |. ... 314,184 |...
9003611 . WESTBURY . .07/10/2025 .. .09/01/2025 377,524 |. 377,524
10005479 . WHITESTONE . 07/10/2025 ...09/01/2025 ... | ...257,345 |. ....257,345 ...
0199999 Mortgages closed by repayment 342,889,018 170,648 170,648 346,455,339 346,455,339
0028292 ... ANDERSON .. 09/28/2006 ....90,597 |.... ....90,597 |.
0028309 . .. |LAUREL . .09/26/2007 .. .84,130 | .84,130 |.
1051985 . . | CAPITOLA . .10/24/2005 .. .82,234 |. .82,234 |.
1061987 . LAS VEGAS .10/31/2005 .. 307,899 |. 307,899 |.
1052186 ... FREDERICK ... 03/31/2014 157,808 |.... 157,808 |. ... 157,808 |...
1062215 ... BOSTON ... 07/09/2015 ... 106,325 |...
1052218 ... SEATTLE ... 09/08/2015 ....135,420 |...
1062220 .... PORTLAND ... 10/13/2015 ... 141,843 |...
1052222 .... WASHINGTON .. 10/28/2015 ... 164,601 |...
1062224 ... 11/05/2015 ...245,134 |...
1052225 .... CULVER CITY ... 11/17/2015
1062226 .... CULVER CITY ... 11/17/2015
1052234 . .. | BELLEVLE .... 12/22/2015 ..
10622365 . .. | DELRAY BEACH 12/30/2015 ..
1052236 . .. | HERMITAGE ... .03/30/2016 ..
1062237 . .. | SANTA MONICA ... 04/07/2016 ..
1052238 . . |MADISON ... .. 04/11/2016 ..
1062245 ... NEW CASTLE .. 04/21/2016 115,881 ... 115,881 |. 115,881
1052246 ... LAKEWOOD . 05/05/2016 128,473 |.... 128,473 |. ... 128,473 |...
1062247 ... PORTLAND .. 05/16/2016 195,162 |.... 195,162 |. .. 195,162 |...
1052248 ... STATEN ISLAND oo e W e e i e 06/06/2016 ....67,455 |.... ...67,455 |.
1062249 ... [NAPLES o LW L e 06/29/2016 ...39,286 |....
1052251 ... SAN DIEGO ... 08/09/2016
1062253 . .. | CONCORD ... ... 08/15/2016 ..
1052255 . .. | ORLANDO ... .08/25/2016 ..
1062257 . .. | RIVERDALE ... 10/31/2016 ..
1052259 . .. | MONTEREY . ... 11/18/2016 ..
1062261 . . | BRIGHTON .. 12/13/2016 ..
1052262 .... SAN DIEGO ... 12/14/2016 .....
1062272 ... HIGHLANDS RANCH .......oooeeeeeeneineneen [ C0uiiiiiiis e s [ 03/01/2017 .....
1052279 ... CULVER CITY eveeiiiiiiiiiiiicccicccccceceee feveveveivennenen Chuiiiiiiiiiiins s i e 07/26/2017 .....
1062280 ..ooeeeeeeeeeeeeeeee | RESTON e L VA e 07/26/2017 .....
1052283 ....oooeeeeeeeeeieeeeeeeeeen | BURLINGTON eeiiiiiiiiiiiiineeinnniievnens fooeeeeeeen N e e s 09/07/2017 .....
1062284 ..o JKENT i fo WA e 09/07/2017 .ooofeeeeeeeieees e o 46,986 [ e e fo e feceeeeiiiiiiiiiiieen fooeeeennn.. 46,986 | 46,986 | o e
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1052285 .... MOUNT PROSPECT ... 09/07/2017 ....50,901 [.... ....50,901 .

1052286 ... GRAND PRAIRIE ... 09/07/2017 ....35,289 [.... ....35,239 [.

1052287 ... 09/18/2017 .. 161,008 |.... .. 161,008 |.

1052290 . .. |LOS ANGELES .09/29/2017 .. .38,466 |. .38,466 |.

1052291 . .. |LOS ANGELES .09/29/2017 .. .38,140 |. .38,140 |.

1052292 . . |LOS ANGELES .09/29/2017 .. .29,874 |. .29,874|.

1052293 .... LOS ANGELES ... 09/29/2017 ....29,709 [.... ....29,700 [

1052294 .... LOS ANGELES ... 09/29/2017 ... 18,549 ... ... 18,549 [.

1052295 .... LOS ANGELES ... 09/29/2017 ....50,786 |.... ....50,786 |.

1052321 ... BURBANK ... 04/05/2018 ....24,012 ... ....24,012 .

1052330 ... NEW YORK . 06/19/2018 ...56,670 |.... ...56,670 |.

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 ..

1052345 ... CARLISLE 10/18/2018

1052350 ... KIRKLAND .... 12/20/2018 ...299,443 |...

1052351 ... BELLEVLE .... 12/18/2018

1052360 ... SAN JOSE .. 08/01/2022

1052363 ... NEW YORK . 12/31/2021 . . .

1052364 .... 05/28/2019 206,577 |. ... 206,577 |...

1052367 ... ARDMORE ... 08/21/2019 ... 154,567 |...

1052369 .... REDONDO BEACH . 10/01/2019 ...254,349 |...

1052371 . .. | ALEXANDRIA .. ... 11/06/2019 .. 126,976

1052372 . .. |BUENA PARK .. 12/17/2019 .. .131,534

1052373 . .. | NORTHRIDGE 12/17/2019 .. 126,273

1052374 . .. |BETHESDA . .12/18/2019 .. .263,569

1052377 . .| IRVINE . .12/26/2019 .. 165,496

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

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

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

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

1052385 .... MIAMI 03/12/2020

1052386 ... NEWTOWN SQUARE .. 04/02/2020

1052389 . .. | SAN JOSE ... .08/02/2021 ..

1052391 . .. | SALISBURY ... .08/30/2021 ..

1052392 . .. | NORTH MYRTLE BEACH .08/30/72021 ..

1052393 . .. | PENSACOLA ... .08/30/2021 ..

1052394 . . |MILTON ... .08/30/72021 ..

1052395 ... CHARLES TOIIN .. 08/30/2021

1052396 .... 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 .08/30/2021 ..

1052404 ... IRWIN .. 08/30/2021
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1052405 .... FLOWERY BRANCH .. 08/30/2021 LG AT 979 47,979 |

1052406 ... 08/30/2021 L. 38,319 ... ....33,319 [

1052407 ... ALLENTOUN ... 08/30/2021 ....50,974 [.... ....59,974 [

1052408 . .. | STUART ... .08/30/2021 .. 94,443 |. 194,443 |.

1052409 . .. | FRANKLIN . .08/30/72021 .. 37,317 ). 37,317 |.

1052411 . . |RALEIGH .04/07/2021 .. .61,655 |. .61,655 |.

1052417 ... HOUSTON ... 05/05/2021 ... 184,425 (...

1052420 .... WAUNAKEE .... 07/28/2021 ...71,883 ...

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

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

1052442 .... 03/10/2022

1052445 .... 06/07/2022

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

1052463 .... ENGLEWOOD ... 10/31/2022

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

1052480 . .. | GREENSBORO .. .12/15/2022 ..

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

1052494 .... JACKSONVILLE 08/24/2023

3507820 .... LIBERTY 08/20/2025

3507913 ... PHILADELPHIA .. 08/20/2025

3508035 ... LAS VEGAS 08/20/2025

3508278 ... MACHESNEY PARK .. 08/20/2025

3508361 .... BOCA RATON .. 08/20/2025

3508397 ... HONOLULU 08/20/2025

3508417 ... SLINGERLANDS .. 08/20/2025

3508423 . .. | SEAGOVILLE .. .08/20/2025 ..

3508476 . .. |NORRISTOWN .08/20/2025 ..

3508509 . .| KATY ... .08/20/2025 ..

3508660 . . | GALLATIN . .08/20/2025 ..

3508743 . . | HOUSTON ... .08/20/2025 ..

3508810 .... HURRICANE ... 08/20/2025

3508971 ... JACKSONVILLE .. 08/20/2025

3509054 ... HINESVILLE 08/20/2025

3509055 ... RALEIGH ... 08/20/2025

3509083 ... NEW YORK . 08/20/2025

3509091 ... STRATFORD ... 08/20/2025

3509104 . .. [MUNCIE ....... .07/25/2025 ..

3509143 . .. | GLOUCESTER CITY . .08/20/2025 ..

3509183 . .. | HENDERSON ... .08/20/2025 ..

3509187 . .. | LAKE WORTH .08/20/2025 ..

3509210 . .| BRONX ... .08/20/2025 ..

3509212 ... AVENTURA . 08/20/2025

3509234 ... MUNCIE 08/20/2025

3509255 ... LAVALLETTE .. 08/20/2025

3509420 ... TEXAS CITY .. 08/20/2025

3500427 ... 08/20/2025

3500437 ... BRIDGEPORT .. 08/20/2025

3509459 ... BETHLEHEM ... 08/20/2025

3509542 ... CHICAGO 08/20/2025

3509578 . . | WHITEFISH .07/10/2025 ..

3509600 ... PEARLAND .. 08/20/2025
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3509627 ... HINESVILLE .. 08/20/2025 ..(12)).. 144,

3509647 ... MIAMI 08/20/2025

3509650 ... NORTH MIAMI BEACH . 09/05/2025

3509659 . .. |HOLLYWOOD ... .09/05/2025 ..

3509709 . .. | RIVERHEAD .08/20/2025 ..

3509713 . . | ORANGE PARK . .08/20/2025 ..

3509714 .... NORTH MIAMI ... 08/20/2025

3509730 ... ASBURY PARK . 08/20/2025

3500734 ... 08/20/2025

3509743 ... 08/20/2025

3509751 ... 08/20/2025

3509754 ... LAHAINA ... 08/20/2025

3509757 ... GILBERT ... 07/10/2025

3509758 ... CRYSTAL RIVER . 07/25/2025

3509761 . .. |NEPTUNE ... .08/20/2025 ..

3509767 . .. |NEPTUNE ... .08/20/2025 ..

3509790 . .| ISLIP TERRACE . .08/20/2025 ..

3509839 ... 08/20/2025

3509881 ... BROOKLYN ... 07/25/2025

3509884 .... LOS ANGELES 08/20/2025

3509905 ... KNOXVILLE 08/20/2025

3509955 ... WEST PALM BEACH . 08/20/2025

3509981 ... COLORADO SPRINGS 08/20/2025

3509983 ... ATLANTIC CITY ... 08/20/2025

3509985 ... 08/20/2025

3510003 . .. |LOS ANGELES .08/20/2025 ..

3510026 . .. | BROOKLYN .. .07/25/2025 ..

3510039 . .. | WILSONVILLE .07/10/2025 ..

3510042 . .. | LANCASTER ... .08/20/2025 ..

3510045 . | WAILWKU ... .08/20/2025 ..

3510064 .... BROOKLYN .. 07/25/2025

3510090 ... 08/20/2025

3510092 ... GRANITE BAY 08/20/2025

3510108 .... SPRING LAKE 08/20/2025

3510109 .... 07/25/2025

3510124 .... 08/20/2025

3510143 . .. | BELLEVILLE .08/20/2025 ..

3510157 . .. | REDMOND ... .07/25/2025 ..

3510158 . . | LYNDHURST .08/20/2025 ..

3510170 . CLARKSVILLE .08/20/2025 ..

3510178 .eovveeiiiiiiiiieeeeeeens | TROY Ll .08/20/2025 ..

3510203 ... FAYETTEVILLE .. 08/20/2025

3510220 ... BELTON .... 07/10/2025

3510228 ... WHITTIER . 08/20/2025

3510242 ... HOMESTEAD ... 08/20/2025

3510251 ... BROOKLYN ... 07/25/2025

3510270 ... FEASTERVILLE TREVOSE ... 08/20/2025

3510274 .... HONOLULU 08/20/2025

35610277 ... VERNAL 08/20/2025

3510310 . . | LAS VEGAS ... .07/10/2025 ..

3510369 ...

LAKE SAINT LOUIS ..

08/20/2025
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3510372 ... MODESTO 08/20/2025 .. (8)... ... (8)..

3510386 ... LOS ANGELES 08/20/2025 ..(96)|-.

3510388 .... ATLANTIC CITY ... 08/20/2025 L (31))..

3510396 . .. | SALT LAKE CITY .08/20/2025 .. ..(53)|..

3510433 . .. | DANIA BEACH . .08/20/2025 .. ..(12))..

3510456 . .| BROOKLYN .. .09/05/2025 .. ..(40)|..

3510472 .... MEMPHIS ... 08/20/2025 ..(15)|..

3510487 ... LEWISVILLE .. 07/25/2025 . (23)|..

3510488 .... FORT MYERS .. 08/20/2025 L (31))..

3510492 ... WILMINGTON 08/20/2025 ..(30)]..

3510533 ... LAGUNA WOODS .. 08/20/2025

3510565 ... SAINT PETERSBURG ... 08/20/2025

3510567 .... SAINT PETERSBURG ... 08/20/2025

3510602 .... PHILADELPHIA .. 08/20/2025

3510604 . .| TAWPA ..... .08/20/2025 ..

3510630 . .. | BELLMORE . .08/20/2025 ..

3510650 . . | SHELTON .07/25/2025 ..

3510661 .... MIDVALE ... 08/20/2025

3510662 .... LODI ... 08/20/2025

3510670 ... NAPLES . 08/20/2025

3510696 .... UNION CITY .. 08/20/2025

3510725 ... MANHATTAN ... 07/10/2025

3510761 .... WAREHAM ... 08/20/2025

3510765 ... HOUSTON ... 08/20/2025

3510791 ... KAMUELA 07/10/2025

3510795 . .. | MOUNT K1SCO . .09/05/2025 ..

3510812 . .. | CONCORD .08/20/2025 ..

3510889 . .. |BURIEN .... .08/20/2025 ..

3510935 . .. | MOUNT VERNON .08/20/2025 ..

3510936 . .| SEDRO WOOLLEY . .08/20/2025 ..

3510975 ... HOLMES BEACH 09/05/2025

3511019 ... NAPLES ... 09/05/2025

3511038 ... BROOKLYN .. 07/10/2025

3511099 ... 08/20/2025

3BT L EAST HAMPTON .. 08/20/2025

3511117 ... ... | NEWBERG ... 08/20/2025

3511138 . .. | PHOENIX .09/05/2025 ..

3511140 . .. | LOMBARD ... .08/20/2025 ..

3511142 . .. | HENDERSON .08/20/2025 ..

3511163 . . | CHAMPLAIN .08/20/2025 ..

3511180 . LAS VEGAS ... .07/10/2025 ..

3511287 ... PHILADELPHIA .. 07/10/2025

3511383 ... CENTRAL ISLIP . 09/05/2025

3511544 ... 09/05/2025

3511545 ... MIDDLETOWN 09/05/2025

3511575 ... WINTER SPRINGS 09/05/2025

3511611 .... WEST HAVEN 09/05/2025

3511613 .... SPOKANE VALLEY .. 07/10/2025

3511701 ... ... |LAS VEGAS 07/10/2025

3511702 . . | PHILADELPHIA .09/05/2025 ..

3511759 ... LAS VEGAS ... 07/10/2025
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3511861 .... HINESVILLE .. 09/05/2025 ... (8)..

3511863 .... HINESVILLE .. 09/05/2025 e (4))--

3511868 .... ... | ALLENHURST 09/05/2025 ..(10)]..

3511915 . .. |HAMPTON BAYS .09/05/2025 .. ..(52)|..

3512075 . o | WILTON . .09/05/2025 .. ..(10)]..

3512170 . . | SUFFERN .09/05/2025 ..

3612171 ... SUFFERN ... 09/05/2025

3512219 ... HINESVILLE 09/05/2025

3512232 ... SPRING VALLEY . 09/05/2025

3512257 ... CHESHIRE .. 09/05/2025

3512287 ... NEW YORK . 09/05/2025

3512305 ... CORAL GABLES .. 09/05/2025

3512356 ... KENSINGTON 09/05/2025

3512388 ... DAYTONA BEACH . 09/05/2025

3512423 . .. | BULLHEAD CITY . .09/05/2025 ..

3512454 . .. | LARAMIE ... .09/05/2025 ..

3512545 . . | WHITE PLAINS .09/05/2025 ..

3512573 ... LAKEWOOD 09/05/2025

3512621 ... JUPITER ... 09/05/2025

3512693 ... HONOLULU .. 09/05/2025

3512806 .... VANCOUVER 09/05/2025

3512822 ... MERRIAM ... 09/05/2025

3512830 ... HONOLULU 09/05/2025

3512853 ... ALBUQUERQUE . 09/05/2025

3512929 ... MAPLETON ... 09/05/2025

3512946 . .. | NASHVILLE .09/05/2025 ..

3513135 . .. | JERSEY CITY .09/05/2025 ..

3513210 . .. | RICHMOND .. .09/05/2025 ..

3513220 . .. | HOUSTON .09/05/2025 ..

5004652 . .| CHICAGO .09/05/2025 ..

7507919 ... LEANDER ... 08/20/2025

7507995 ... SAINT GEORGE .. 08/20/2025

7508025 ... 08/20/2025

7508078 ... 08/20/2025

7508130 .... WINSTON SALEM ... 08/20/2025

7508176 ... ... | SHREWSBURY .. 08/20/2025

7508203 . . |NEW LENOX .08/20/2025 ..

7508370 . ARLINGTON .08/20/2025 ..

7508381 . . |LONG BEACH .. .07/10/2025 ..

7508384 . .. | OKEECHOBEE .. .08/20/2025 ..

7508426 . . | LOS ALAMOS .. .08/20/2025 ..

7508490 ... MIAMI SHORES .. 08/20/2025

7508505 ... CATHEDRAL CITY .. 08/20/2025

7508516 .... 08/20/2025

7508532 ... VALRICO ... 08/20/2025

7508551 ... CHANDLER .. 08/20/2025

7508552 ... HONOLULU .. 08/20/2025

7508561 ... MARANA ... 08/20/2025

7508567 ... VALLEY VILLAGE .. 08/20/2025

7508571 . LAS VEGAS ...... .07/10/2025 ..

7508573 ... WILTON MANORS ... 08/20/2025
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7508586 .... UNION ... 08/20/2025 (109)f..

7508643 .... TULARE . 08/20/2025 - (79)-.

7508678 ... ... |BETHLEHEM 08/20/2025 .. (12)|..

7508729 . .. | SAINT PETERSBURG .08/20/2025 ..

7508739 . . |LAS VEGAS .07/10/2025 ..

7508750 . BOCA RATON .. .08/20/2025 ..

7508751 ... SANTA CLARITA . 08/20/2025

7508754 .... LAKE WORTH .. 08/20/2025

7508758 ... HADDONF IELD . 08/20/2025

7508772 ... CYPRESS ... 08/20/2025

7508782 ... OAK PARK . 08/20/2025

7508801 ... CLEVELAND 08/20/2025

7508806 ... MINERAL WELLS . 08/20/2025

7508828 ... 08/20/2025

7508842 . .. | VANCOUVER .08/20/2025 ..

7508844 . .| TOMS RIVER .. .08/20/2025 ..

7508868 . CHARLOTTE .08/20/2025 ..

7508889 ... 08/20/2025

7508942 .... CHICAGO 08/20/2025

7508953 ... HOLLYWOOD ... 08/20/2025

7508976 ... HOUSTON ... 08/20/2025

7508977 ... DALLAS .... 08/20/2025

7508979 ... DANIA BEACH ... 08/20/2025

7508987 ... AUSTIN 08/20/2025

7508994 .... FAIRFIELD ... 08/20/2025

7509023 . o [MIAME .. .08/20/2025 ..

7509041 . . | SAVANNAH .. .08/20/2025 ..

7509078 . . | SUNNY [SLES BEACH . .07/10/2025 ..

7509113 . .. | LAWRENCEVILLE . .08/20/2025 ..

7509114 . . | REDMOND ... .08/20/2025 ..

7509134 .... BELLEVUE .... 08/20/2025

7509169 .... NEWCASTLE 08/20/2025

7509179 ... DEARBORN HEIGHTS ... 08/20/2025

7509180 ... LUTZ ... 08/20/2025

7509183 .... PASCO ... 08/20/2025

7509200 ... 08/20/2025

7509214 . o [MILILANI ... .08/20/2025 ..

7509224 . .. | WEST PALM BEACH . .08/20/2025 ..

7509225 . .. | CHICAGO ... .08/20/2025 ..

7509229 . .. | TRUMBULL . .08/20/2025 ..

7509236 . . | HENDERSON ... .08/20/2025 ..

7509238 ... SANTA CLARITA . 08/20/2025

7509249 ... BELLEAIR BEACH 08/20/2025

7509252 ... SUNNY ISLES BEACH . 07/10/2025

7509261 .... 08/20/2025

7509265 ... 08/20/2025

7509269 ... 08/20/2025

750929 ... HIGHLANDS RANCH . 08/20/2025

7509311 ... AUSTIN ... 08/20/2025

7509312 . .| CHICAGO ... .08/20/2025 ..

7509315 ... LOS ANGELES ... 08/20/2025
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7509321 ... HOLLYWOOD ... 08/20/2025 ...(84)... ..(84)..

7509337 ... SCOTTSDALE .. 08/20/2025 ..(64)|..

7509340 ... CHANDLER .. 08/20/2025 ..(76)|..

7509346 . .. | ELMHURST .08/20/2025 .. (144)|..

7509349 . [ MIAME .. .08/20/2025 .. .. (25)|..

7509358 . .| FAIRMOUNT ... .08/20/2025 .. .. (43)|..

7509362 ... LAGUNA NIGUEL . 09/05/2025 .. (35)|..

7509389 ... 08/20/2025

750939% ... PINEY FLATS 08/20/2025

7509408 .... SALADO ... 08/20/2025

7509432 ... MIAMI 08/20/2025

7509435 ... CLEARWATER BEACH ... 09/05/2025

7509445 ... GLENDORA 07/10/2025

7509469 ... WALNUT CREEK 08/20/2025

7509470 . .. | SHERMAN OAKS .. .07/10/2025 ..

7509479 . .| REDWOOD CITY .08/20/2025 ..

7509513 . .| HOMEWOOD ....... .09/05/2025 ..

7509516 .... NORTH MYRTLE BEACH ... 08/20/2025

7509552 ... ABERDEEN 08/20/2025

7509571 ... RANCHO PALOS VERDES .. 09/05/2025

7509582 ... SIMI VALLEY ... 08/20/2025

7509585 ... PORTLAND 08/20/2025

7509588 ... PARKER ... 08/20/2025

7509591 ... CANDIA ... 08/20/2025

7509600 ... SAN DIEGO ... 08/20/2025

7509601 . . | SAN MATEO .08/20/2025 ..

7509605 . .. |PARK CITY .08/20/2025 ..

7509613 . .| JOLIET . .07/10/2025 ..

7509614 . . | ATLANTA .08/20/2025 ..

7509617 . WEST ORANGE .07/10/2025 ..

7509618 ... 08/20/2025

7509623 ... 08/20/2025

7509628 .... LAS VEGAS ... 08/20/2025

7509630 ... SAN MARCOS .. 08/20/2025

7509660 ... FORT WORTH .. 08/20/2025

7509666 ... ... | SCOTTSDALE .. 07/10/2025

7509696 . .. |HONEY GROVE . .08/20/2025 ..

7509697 . .. |MESQUITE . .08/20/2025 ..

7509698 . .. | MCKINNEY . .08/20/2025 ..

7509704 . . | WESTON . .08/20/2025 ..

7509706 . SPARKS ... .08/20/2025 ..

7509759 ... SAN FRANCISCO ... 07/10/2025

7509764 .... FRISCO ... 08/20/2025

7509766 ... 08/20/2025

7509791 ... 08/20/2025

7509840 ... 08/20/2025

7509862 .... 08/20/2025

7509887 ... GREENWOOD VILLAGE .... 08/20/2025

7509905 ... SANTA CLARITA . 08/20/2025

7509920 . .08/20/2025 ..

7509926 ... 08/20/2025
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7509937 ... CARPINTERIA . 08/20/2025 ...(76)]... ..(76)|..

7509952 ... 08/20/2025 .. (23)|..

7509958 ... SAINT GEORGE .......evvnnvivirinnnniinnnnns . 07/10/2025 (291)f..

7509961 . .. | (REDONDO BEACH AREA), CITY OF TORRANCE|. .08/20/2025 .. ..(90)]..

7509965 . .. | FORT LAUDERDALE . .07/10/2025 .. (504)f..

7509982 . . | MYRTLE BEACH .. .07/10/2025 .. (150)f..

7509987 ... SAINT GEORGE 07/25/2025

7509988 .... PORT ST. LUCIE 08/20/2025

7510007 ... PHOENI X 08/20/2025

7510009 .... TOMS RIVER .. 08/20/2025

7510014 ... 07/10/2025

7510015 ... 07/10/2025

7510046 .... SANTA CLARITA . 08/20/2025

7510075 .... LAGUNA BEACH .. 07/10/2025

7510082 . HONOLULU .. .08/20/2025 ..

7510083 . VIENNA ... .08/20/2025 ..

7510088 . CAPE CORAL .07/10/2025 ..

7510099 .... ENCINO 08/20/2025

7510100 ... LOS ANGELES ... 08/20/2025

7510109 .... PARK CITY 08/20/2025

7510116 ... ELKHORN ... 07/25/2025

7510119 ... 08/20/2025

7510129 ... GEORGETOUN .. 08/20/2025

7510133 ... ATLANTA 07/25/2025

7510139 .... BOYNTON BEACH . 07/10/2025

7510147 . GRETNA ....... .07/10/2025 ..

7510168 . LITTLETON .08/20/2025 ..

7510174 . HOUSTON ... .07/10/2025 ..

7510175 . OAK PARK .08/20/2025 ..

7510176 . ALPHARETTA .08/20/2025 ..

7510189 .... GREENBRAE ... 08/20/2025

7510197 ... SAINT PETE BEACH 09/05/2025

7510205 .... 08/20/2025

7510214 ... 07/10/2025

7510222 .... RICHMOND .. 07/10/2025

7510223 .... GLENCOCE ... 08/20/2025

7510226 . .. | SOUTHPORT .07/10/2025 ..

7510235 . .. | CAMDEN . .07/10/2025 ..

7510238 . .. |DORAL ... .08/20/2025 ..

7510240 . .. | CORONA . .08/20/2025 ..

7510241 . .| SAN MATEO .08/20/2025 ..

7510242 .... YUBA CITY ... 08/20/2025

7510248 ... RANCHO SANTA .. 08/20/2025

7510263 .... 08/20/2025

7510266 .... 09/05/2025

7510283 ... 07/10/2025

7510287 ... SANTA CLARITA . 08/20/2025

7510297 ... CORVALLIS 07/10/2025

7510303 ... SAN ANTONIO . 08/20/2025

7510306 . OREM ....... .07/10/2025 ..

7510308 ... SOUTH HOLLAND ... 07/25/2025
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7510310 .... SAN BRUNO ... 07/10/2025

7510325 ... KIHEI 07/10/2025

7510361 .... HONOLULU 08/20/2025

7510381 . . | COEUR D'ALENE . .09/05/2025 ..

7510397 . .. | LAS CRUCES .07/10/2025 ..

7510402 . . | MINDEN ....... .07/10/2025 ..

7510404 .... WOODLAND HILLS .. 08/20/2025

7510419 ... ENCINO ... 07/25/2025

7510425 .... BUCKEYE ... 07/25/2025

7510427 ... ALISO VIEO ... 08/20/2025

7510438 .... WALNUT CREEK .. 07/10/2025

7510469 ... 07/10/2025

7510474 ... HOLLYWOOD ... 07/10/2025

7510481 ... ... | TINTON FALLS .. 07/10/2025

7510499 . . | HONOLULU .. .07/25/2025 ..

7510500 . GIBSONTON .07/10/2025 ..

7510518 . AVENTURA . .07/10/2025 ..

7510537 ... SUGAR LAND .. 07/25/2025

7510565 ... FRISCO 07/25/2025

7510569 ... DEPOE BAY ... 07/10/2025

7510590 ... 07/10/2025

7510605 .... RUTHERFORDTON . 09/05/2025

7510616 ... NAPLES .... 07/10/2025

7510626 .... MAUMEE ... 07/10/2025

7510631 ... ... | CHANDLER .. 07/25/2025

7510632 . .. | BOERNE ... .07/25/2025 ..

7510635 . .| LAGUNA NIGUEL . .07/10/2025 ..

7510678 . CALERA .... .07/25/2025 ..

7510688 . PORTER . .09/05/2025 ..

7510715 . WINTER SPRINGS .07/25/2025 ..

7510729 ... SAN FRANCISCO ... 07/25/2025

7510735 ... LAGUNA NIGUEL . 07/25/2025

7510737 ... BOYNTON BEACH . 07/25/2025

7510754 ... 07/10/2025

7510766 ... HONOLULU .. 09/05/2025

7510779 ... SALINAS 07/10/2025

7510790 . .| SANTA MONICA .07/25/2025 ..

7510795 . .. | RICHMOND .07/25/2025 ..

7510799 . .. | ANTHONY .07/25/2025 ..

7510834 . . | MASON .07/25/2025 ..

7510841 . DAWSONVILLE .09/05/2025 ..

7510853 ... DURHAM 09/05/2025

7510860 ... PALMETTO .... 09/05/2025

7510866 ... MANALAPAN ... 09/05/2025

7510872 ... KANSAS CITY ... 07/25/2025

7510886 ... 07/25/2025

7510899 .... TREASURE ISLAND . 09/05/2025

7510903 ... OAKLAND 07/25/2025

7510922 .... FLOWERY BRANCH 09/05/2025

7510924 . .| ELKHORN ... .09/05/2025 ..

7510928 ... IDAHO FALLS ... 07/25/2025
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7510042 .... LEANDER 09/05/2025

7510944 .... CINCINNATI .. 07/25/2025

7510950 .... 07/25/2025

7510952 . .07/25/2025 ..

7510979 . .09/05/2025 ..

7510980 . .07/25/2025 ..

7510994 .... LOS GATOS ... 07/25/2025

7511009 .... STANSBURY PARK .. 09/05/2025

7511013 ... 09/05/2025

7511014 ... 07/25/2025

7511019 ... 07/25/2025

7511033 ... MACOMB .... 09/05/2025

7511049 .... ORANGE ... 09/05/2025

7511056 .... ... | HONOLULU 07/25/2025

7511089 . . | HUNTINGTON BEACH .09/05/2025 ..

7511067 . VALENCIA .. .09/05/2025 ..

7511077 . DAYTON ... .07/25/2025 ..

7511079 ... SAINT GEORGE .. 09/05/2025

7511088 ... ARROYO GRANDE . 09/05/2025

7511091 ... LAS VEGAS 09/05/2025

7511092 ... MAINEVILLE 07/25/2025

7511094 .... ATLANTA ... 09/05/2025

7511102 ... CORTE MADERA .. 09/05/2025

7511106 ... 09/05/2025

7511108 ... 07/25/2025

7511111 . OAKLAND .07/25/2025 ..

7511113 . MIAME .. .09/05/2025 ..

7511119 . . | KAILUA . .07/25/2025 ..

7511132 . . |RIVERVIEW .07/25/2025 ..

7511156 . FORT LAUDERDALE . .09/05/2025 ..

511172 ... BOCA RATON 07/25/2025

7511178 ... SOUTH SAN FRANCISCO .. 09/05/2025

7511190 ... PANORAMA CITY 09/05/2025

7511206 .... ALBUQUERQUE . 09/05/2025

11217 ... 09/05/2025

7511224 ... PARKER . 09/05/2025

7511233 . .. | PASCO ... .09/05/2025 ..

7511304 . .| SAN DIEGO .07/25/2025 ..

7511308 . . | KISSIMMEE .09/05/2025 ..

7511329 . .. | ENGLEWOOD .09/05/2025 ..

7511353 . .| GLENVIEW . .09/05/2025 ..

7511380 .... SAINT CLOUD . 09/05/2025

7511390 ... HOLLYWOOD 09/05/2025

7511405 .... TOMBALL ... 09/05/2025

7511411 ... SAN MATEO 09/05/2025

7511416 ... HYATTSVILLE ... 09/05/2025

7511429 ... BOYNTON BEACH . 09/05/2025

7511438 ... FORT WORTH 09/05/2025

7511465 .... MORGANTON .. 09/05/2025

7511509 . . | SPRINGFIELD . .09/05/2025 ..

7511543 ... ROCKWALL ... 09/05/2025
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7511548 ... CONCORD . 09/05/2025

7511567 ... CITY OF LOS ANGELES (WILMINGTON AREA) |. 09/23/2025

7511572 ... PORTLAND 09/05/2025

7511598 . .| SOUTH JORDAN .09/05/2025 ..

7511600 . MEDFORD ... .09/05/2025 ..

7511612 . LOS ANGELES .09/05/2025 ..

7511620 .... GERMANTOWN 09/05/2025

7511634 .... SAVMAMISH ... 09/05/2025

7511640 .... 09/05/2025

7511645 .... 09/05/2025

7511668 ... 09/05/2025

7511676 ... SAN FRANCISCO . 09/05/2025

7511693 .... SEATTLE 09/05/2025

7511694 .... EDMONDS ... 09/05/2025

7511704 . HOOVER . .09/05/2025 ..

7511715 . . | SEMINOLE . .09/05/2025 ..

7511793 . . | DALLAS ... .09/05/2025 ..

7511796 ... SPANISH FORK .. 09/05/2025

7511809 .... 09/05/2025

9003136 .... MORRISTOIN .. 08/20/2025

9003230 ... CHARLOTTE 08/20/2025

9003266 ... SIGNAL MOUNTAIN . 08/20/2025

9003344 ... BOONTON TWP ... 08/20/2025

9003363 ... PHILLIPSBURG .. 08/20/2025

9003384 ... WATERBURY ... 08/20/2025

9003388 . .. | MEMPHIS ... .08/20/2025 ..

9003396 . .. | DURHAM . .08/20/2025 ..

9003403 . .. | FRISCO ... .08/20/2025 ..

9003406 . .. | SAINT LOUIS . .08/20/2025 ..

9003425 . .| OLATHE ... .08/20/2025 ..

9003440 ... WARSAW ... 08/20/2025

9003448 .... SAINT LOUIS ... 08/20/2025

9003453 ... COLDSPRING 08/20/2025

9003458 ... JACKSON ... 08/20/2025

9003465 ... PORTLAND .. 07/10/2025

9003469 ... LITTLE EGG HARBOR .... 08/20/2025

9003470 . .. |LITTLE EGG HARBOR . .08/20/2025 ..

9003476 . .. | LEYDEN . .08/20/2025 ..

9003491 . .. | SHAWNEE ... .08/20/2025 ..

9003503 . .. | LAKE OSWEGO .08/20/2025 ..

9003514 . . | FOREST PARK . .07/10/2025 ..

9003518 ... SCOTTSDALE .. 08/20/2025

9003520 ... FRANKLIN ... 08/20/2025

9003522 ... MCKINNEY ... 08/20/2025 . .

9003532 ... GRAND JUNCTION 08/20/2025 ... 101,897 |...

9003534 ... GULF SHORES ... 08/20/2025 .....feeeeeiiinn cevvinines foreeeeni e 1,808 | e (28 e e ()| e 1,608 e 1,608 |...

9003547 ... BEND .... 08/20/2025 .. 2,287 |...

9003552 ... TOLEDO . 08/20/2025

9003565 ... WATAUGA ... 08/20/2025

9003580 . . | PRAGLE .... .08/20/2025 ..

9003589 ... SCOTTSDALE .. 08/20/2025
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9003594 ... ELIZABETH 07/10/2025

9003601 .... GRANADA HILLS . 08/20/2025

9003605 ... VIRGINIA BEACH .. 07/10/2025

9003609 . .. | PHILADELPHIA .. .08/20/2025 ..

9003614 . .. |MIAMI BEACH ... .07/25/2025 ..

9003629 . .| GLENWOOD LANDING .07/25/2025 ..

9003636 ... TORRINGTON 08/20/2025

9003644 .... WELL INGTON 07/10/2025

9003648 .... 07/25/2025

9003662 .... 07/10/2025

9003663 .... 07/10/2025

9003688 ... FLOYDS KNOBS .. 07/25/2025

9003703 .... SAVANNAH 07/25/2025

9003714 .... WINDER 07/10/2025

9003721 . .. | CAPE CORAL .07/25/2025 ..

9003738 . .. | LAKESIDE . .07/25/2025 ..

9003748 . .| VALENCIA . .07/25/2025 ..

9003764 .... 07/25/2025

9003793 ... LITTLETON 07/25/2025

9003802 .... ORANGE BEACH .. 07/25/2025

9003834 ... EDMOND . 07/25/2025

9003856 ... KATY ... 09/05/2025

9003879 ... 09/05/2025

9003880 ... GRANT VALKARIA .. 09/05/2025

9003885 ... BURL INGTON .. 09/05/2025

9003888 . . | EDMOND ... .09/05/2025 ..

9003970 . . | BOULDER ... .09/23/2025 ..

10005072 HOLLYWO0D .08/20/2025 ..

10005074 APOPKA . .08/20/2025 ..

10005081 CLERMONT .08/20/2025 ..

10005087 .. GRAHAM ... 08/20/2025

10005134 ... HANTHORNE ... 08/20/2025

10005183 .. 08/20/2025

10005184 .. 08/20/2025

10005187 .. DAVENPORT ... 08/20/2025

10005194 ... PROSPECT 08/20/2025

10005195 LEXINGTON .08/20/2025 ..

10005227 NORTH OLMSTED . .08/20/2025 ..

10005246 ARVERNE ... .08/20/2025 ..

10005248 BROOKLYN .. .09/05/2025 ..

10005257 SICKLERVILLE .07/25/2025 ..

10005262 ... ACWORTH 08/20/2025

10005267 .. OLIVE BRANCH .. 08/20/2025

10005268 .. HOLLY 08/20/2025

10005269 ... VERO BEACH .. 08/20/2025

10005270 .. . | ENGLEWOOD ... 08/20/2025

10005273 ... NEW BRUNSWICK . 08/20/2025

10005274 ... ATLANTA 08/20/2025

10005275 ... GATLINBURG .. 08/20/2025

10005278 NAPLES ....... .08/20/2025 ..

10005279 .. WEST VALLEY CITY .. 08/20/2025
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10005280 .. PALM BAY .... 08/20/2025 128 ...

10005281 .. NASHVILLE ... 08/20/2025

10005310 .. MECHANICSBURG ... 08/20/2025

10005314 VIRGINIA BEACH .09/05/2025 ..

10005315 MORRISVILLE . .08/20/2025 ..

10005316 HOOVER ... .08/20/2025 ..

10005319 ... CROSBY ... 08/20/2025

10005320 ... GALLATIN ... 08/20/2025

10005322 ... 07/25/2025

10005325 ... LOUISVILLE .. 08/20/2025

10005335 ... WHITE OAK ... 08/20/2025

10005339 ... SHAINEE 08/20/2025

10005342 ... DALY CITY ... 08/20/2025

10005346 ... WOODLAND HILLS 08/20/2025

10005347 BOONTON ... .08/20/2025 ..

10005348 EL CAJON .. .08/20/2025 ..

10005350 HUNTSVILLE .08/20/2025 ..

10005351 ... LOUISVILLE .. 08/20/2025

10005355 ... DALTON ... 08/20/2025

10005359 ... MONRCE ... 08/20/2025

10005369 ... ALTAMONTE SPRINGS . 08/20/2025

10005389 ... HUNTINGTON BEACH ... 07/10/2025

10005390 ... 07/10/2025

10005409 ... SPRING LAKE HEIGHTS .. 09/05/2025

10005414 ... JACKSONVILLE .. 09/05/2025

10005425 LOS ANGELES ... .09/05/2025 ..

10005427 NORTH CALDWELL .09/05/2025 ..

10005432 SOUTH HOUSTON . .09/05/2025 ..

10005433 MANTECA ... .07/10/2025 ..

10005458 WASHINGTON .09/05/2025 ..

10005461 .. CLEARWATER .. 07/25/2025

10005474 ... MILWAUKEE ... 07/10/2025

10005485 ... 07/25/2025

10005489 ... 07/10/2025

10005506 .. 07/10/2025

10005515 ... 07/10/2025

10005520 ORANGE BEACH .07/10/2025 ..

10005529 PARSIPPANY .07/25/2025 ..

10005545 OAKLAND ... .09/05/2025 .. (21).

10005553 NAPLES . .09/05/2025 .. (145)|..

10005576 HUDSONVILLE . .09/05/2025 .. ..(37)).

10005579 ... 09/05/2025 . (21)..

10005601 .. MERRILLVILLE 09/05/2025 .. (19)]..

10005685 . BOYNTON BEACH . 09/05/2025 ..(50)).

0299999 Mortgages W|th partial repayments

12,396,253

454 012

454,012

12,396,253

12,396,253

0599999 - Totals

355,285,271

624,660

624,660

358,851,592

358,851,592
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000000-00-0 ......... HANOVER ACQUISTIONS [ 1,LLC .uenieiiennieeeeeeenie e e e e e s e e e eeenies Valhalla oooeeereieeeeeieiineeeeccenieeeees e N HANOVER ACQUISTIONS I1,LLC .uueieeieiniiaeeeeenniieneeeennins foernnnnne s neeeeees L 12/0172012 L[ e ferreerree e L P PP PP PUPPPPI TTTUTTPTRIN 100.000
1299999. Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows - Bonds - NAIC Designation Not Assigned by the SVO - Affiliated 8,000
000000-00-0 ......... [TROY COURT INDUSTRIAL, LLC. vovvrrerverreeeseeseeseesmeseeseeseenessessenes [Jurupe Valley ceeeeeeeeveesrerresrerieenens [oveee A, [TROY COURT INDUSTRIAL, LLC. eoveorereeerrereseeseesessesses [ e, R A D P R 355,261
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 250,000 355,261
000000-00-0 ......... BUWE GLIC Multifamily 1, LLC oeeeeeeeieeeeeeee e e WiTmington ..oooeeeeeeieieeeeee e o DE.......... Blue Water ENergy ....ceeeeeeeeeemmmmieeeeeeeneeeeeeene e e e ‘ ................... |....12/18/2023 | .................................................................. A8,437 e eeeeeeeeeeee s 154,415
000000-00-0 ......... WD REIGL Multifamily 1, LLC L.viieniiieiiieiiiiiiiisiiinseiesaninannnns Wilmington wuvveviiiiiniiiiiiiiiiiiens e DE.......... Walker and Dunlop Investment Partners .........ccoeveviiveins fovennreens vevnnnens forne 08/08/2023 ... |-eeeeuriiiennn o o 8,020,062 |...ievuieiniieiniiiiiineeiine Joeeieri e e eraaas
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans - Unaffiliated 8,068,499 154,415
000000-00-0 57 Stars Global Opportunity 3 (Guardian) Series 2 .... ... |Wilmington .... .|57 Stars ... ....01/28/2016 ... ... 112,156 ... 1,063,432 |...
000000-00-0 . ..|57 Stars Global Opportunity Fund 3 L.P. Wilmington . 57 Stars . ..06/30/2011 . 117,820 |.. .. 15,476,041
000000-00-0 . ..|Accel-KKR Capital Partners VII LP .. .. |Wilmington . Accel-KKR ..02/06/2025 . .575,330 |.. 8,298,889
000000-00-0 . ..| Accel-KKR Growth Capital Partners IV LP JU IR Accel-KKR ... ..06/15/2022 . .221,718 |..
000000-00-0 Adams Street Guardian Asia Fund LP .| Adams Street Partners .. .|....03/26/2021 ... . 1,960,000
000000-00-0 Advantech Capital |1 LP ..|New Horizon Capital .. ....06/19/2018 ... .... 239,694
000000-00-0 . ..| AH American Dynamism Fund I, L.P. Wilmington . Andreessen Horowitz ..10/17/2024 . .105,000 |..
000000-00-0 . ..|AH Bio Fund I11-Q, L.P. Wilmington . Andreessen Horowitz ..02/27/2020 . .. 30,000 |..
000000-00-0 . ..|AH Bio Fund IV, L.P. . Wilmington . Andreessen Horowitz .. ..04/29/2022 . .. 65,000 |..
000000-00-0 . ..|Amulet Capital Fund I1, L.P. Wilmington . Anulet Capital Partners ..05/07/2021 . . 364,741 |.. 5,364,225
000000-00-0 . ..|Amulet Capital Fund 111, L.P. . Wilmington . Amulet Capital Partners ..07/28/2023 . . 134,208 |.. .. 15,341,972
000000-00-0 . ..| Andreessen Horowitz Fund IX - Al Applications, L.P. Wilmington . Andreessen Horowitz .. ..10/17/2024 . 555,750 |.. 1,608,750
000000-00-0 . ..| Andreessen Horowitz Fund IX - Al Infrastructure, L.P. . Wilmington . Andreessen Horowitz ..10/18/2024 . .877,500 |.. 1,901,250
000000-00-0 . ..| Andreessen Horowitz Fund VIII, L.P. .. Wilmington . Andreessen Horowitz ..03/09/2022 . 127,500 |.. ...595,000
000000-00-0 . ..| Andreessen Horowitz LSV Fund I11, L.P Wilmington . Andreessen Horowitz ..01/27/2022 . .. 82,500 |.. ...577,500
000000-00-0 . ..| Andreessen Horowitz LSV Fund IV, L.P. Wilmington . Andreessen Horowitz ..10/24/2024 . . 2,413,125 |.. 1,974,375

000000-00-0 . ..|Battery Ventures Select Fund II, L.P. Wilmington . Battery Ventures ..06/27/2022 . .250,000 |.. ...650,000
000000-00-0 . ..|Battery Ventures XIV, L.P. ................ WiImington . Battery Ventures ... ..07/20/2022 . .1,360,000 |.. 7,072,000
000000-00-0 Black Diamond Capital Opportunity Fund V, L.P. Wilmington .... .[Black Diamond Capital Management ... ...03/18/2020 ... .. 1,012,273 7,317,958 |...

... 262,500

...04/21/2022 ... .
. 165,000 |..

.|BOLDstart Ventures ... K
..01/14/2022 .

BOLDstart Ventures ...

000000-00-0
000000-00-0 .

Boldstart Fund VI, L.P. ...........
..|Boldstart Opportunities Ill L.P.

... 437,500 |...
2,392,500

Wilmington .

000000-00-0 . ..|Brightstar Capital Partners Fund II, L.P. Wilmington . Brightstar Capital Partners ..04/16/2021 . .112,087 |.. 8,600,176
000000-00-0 . ..|Brightstar Capital Partners Fund III, L.P. . Wilmington . Brightstar Capital Partners ..05/24/2024 . 13,774,863 |.. .. 703
000000-00-0 . ..|Brightstar Capital Partners Jetstream, L.P. Wilmington . Brightstar Capital Partners ..05/02/2025 . .291,716 |.. 2,649,085
000000-00-0 . ..|Brynwood Partners IX L.P. Wilmington . Brynwood Partners .... ..07/27/2023 . 117,500 |.. .. 10,252,737
000000-00-0 . ..|Brynwood Partners VII .. Wilmington . Brynwood Partners . ..12/27/2013 . ..41,381 |.. 5,087,863
000000-00-0 . ..|Brynwood Partners VIII . Wilmington . Brynwood Partners ..04/18/2018 . . N ...651,612
000000-00-0 . | CBPE Fund X1 LP e | e CBPE Capital ........ ..08/08/2025 . . SBTA67 [ . X .. 22,562,438

000000-00-0 Centre Lane Partners IV, L.P. . Wilmington . .|Centre Lane Partners . .|....05/10/2017 ... . 1,201,703 . 2,752,895 |...
000000-00-0 Centre Lane Partners V, L.P. ........... Wilmington .... .|Centre Lane Partners . ....09/11/2019 ... .... 826,923 ... 28,759 |...
000000-00-0 . ..| Charles River Partnership XVII, LP Wilmington . CRV v ..03/26/2018 . .117,000 |.. 594,000

000000-00-0 . ..|CIVC Partners Fund VI, LP ...... CIVC Partners . ..07/2172021 . .. 48,748 |..

Wilmington . 2,048,628

000000-00-0 CIVC Partners Fund VII, L.P. .. . |Wilmington .... .|CIVC Partners . o |-...01/18/2024 ... .. 12,472,355 |...

000000-00-0 CNK Seed Fund I, L.P. ... Wi Imington .... .| Andreessen Horowitz .. ....08/30/2022 ... ... 175, ...420,000 |... .
000000-00-0 . ..| Cogenuity Fund I, L.P. . Wilmington . Cogenuity .....cccoeeene ..02/04/2025 . .3,273,872 |.. .. 12,647,731 0.043
000000-00-0 . ..|Core Industrial Partners Fund 111, L.P. WiImington . CORE Industrial Partners . ..06/13/2024 . . 2,458,697 |.. .. 14,782,015 0.116
000000-00-0 . ..|Core Industrial Services Fund I, L.P. Wilmington . CORE Industrial Partners . ..06/27/2024 . . 1,147,039 |.. 2,787,922 0.027
000000-00-0 . .| CRV XIX, LP .... WiImington . CRV ..... ..06/10/2022 . .660,000 |.. 2,000,625 0.008
000000-00-0 . ..| DPE Deutschland Fund IV, LP . Wilmington . DPE Deutsche Private Equity ..05/13/2021 . . 1,626,662 |.. 7,804,933

000000-00-0 Energy Spectrum VIII LP Wilmington .... .|Energy Spectrum Capital ...01/23/2019 ... .... 128,423 .. 4,285,140 |...

...07/19/2018 ...

000000-00-0 Equistone Partners Europe Fund VI, L.P. .. ..|Equistone Partners Europe ... A 43,824 ...064,853 |...
000000-00-0 . Felicis Ventures VII, L.P. .. Wilmington . Felicis Ventures ... ..05/27/2020 . .367,500 |..

000000-00-0 . FirstMark Capital IV, L.P. Wilmington . FirstMark Capital . ..04/25/2017 . .

000000-00-0 ......... FirstMark Capital OF IV, L.P Wilmington .... ..|FirstMark Capital .... . |....04/24/2023 ...

000000-00-0 ......... FirstMark Capital V, L.P. ... Wilmington .... ..|FirstMark Capital .... . |....07/20/2020 ...

000000-00-0 ......... FirstMark Capital VI, L.P. .. Wi Imington ... .|FirstMark Capital .... ...12/21/2023 ... ....607,500
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000000-00-0 ......... Five Elms Fund VI, LP . | Wilmington .... ..|Five Elms Capital . o |----02/2172025 ... . 2,120,303 ..20,679,593 |... ...0.024
000000-00-0 ......... Foundry Group Next 2018, L.P. . Wilmington .... .|Foundry Group .|....06/22/2018 ... ....215,000 ... 322,500 |... ...0.028
000000-00-0 Fulcrum Growth Fund V, LLC .. Wi Imington .... .|Fulcrum Equity Partners ....09/29/2023 ... . 2,700,000 .. 13,500,000 |... ...0.073
000000-00-0 . ..| Gasherbrum Fund I1, L.P. .. Wilmington . K1 Investment Management . ..06/07/2024 . .3 .877,820 |.. .... 88,625 0.013
000000-00-0 . ..|Genstar Capital Partners IX, L.P. WiImington . Genstar Capital .... ..07/01/2019 . .3 . 1,511,698 |.. 1,588,585 0.006
000000-00-0 . ..|Genstar Capital Partners VII, L.P. Wilmington . Genstar Capital . ..10/01/2015 . .3 .. 84,315 |.. ... 108,852 0.011
000000-00-0 . ..|Genstar Capital Partners VIII .... WiImington . Genstar Capital .... ..04/26/2017 . .3 ..50,116 |.. 1,682,476 0.006
000000-00-0 Global Infrastructure Partners Il - A, L.P. Wilmington .... .|Global Infrastructure Partners .. .|....08/09/2012 ... ... 1,838,930 |... ...0.008
000000-00-0 Global Infrastructure Partners |11 A/B ... . [Wilmington .... .|Global Infrastructure Partners .. ....08/02/2016 ... .... 113,603 .. 5,427,140 |... ...0.009
000000-00-0 . ..|Global Infrastructure Partners IV, L.P. Wilmington . Global Infrastructure Partners ..09/12/2019 . .131,631 |.. 1,473,110 0.000
000000-00-0 . ..|Green Equity Investors IX, L.P. .......... WiImington . Leonard Green & Partners ... ..08/15/2023 . .375,683 |.. 1,840,779 0.000
000000-00-0 . ..|Green Equity Investors VII, L.P. & Side VII Wilmington . Leonard Green & Partners . ..05/10/2017 . .. 34,436 |.. 2,825,907 0.002
000000-00-0 . ..|Green Equity Investors VIII, L.P. .... WiImington . Leonard Green & Partners . ..10/21/2020 . .. 48,326 |.. 1,916,006 0.001
000000-00-0 . ..| GSO Capital Opportunities Fund I11 Wilmington . Blackstone .. ..09/22/2016 . ..20,371 |.. .. 13,027,632 0.008
000000-00-0 . ..| GTCR Fund XIV/A&B LP ... WiImington . GTCR ... ..10/23/2024 . ..56,000 [.. ..11,671,800 0.002
000000-00-0 . ..| GTCR Strategic Growth Fund I, L.P. ... Wilmington . GTCR ... ..09/29/2022 . .1,048,000 |.. 3,283,000 0.005
000000-00-0 HarbourVest Guardian Co-Investment Fund L.P. - Tranche 2 .... Wilmington .... .|HarbourVest Partners ... .|....04/26/2021 ... 1,168,750 ... 6,268,750 |... ...0.281
000000-00-0 HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 . Wilmington .... . |HarbourVest Partners ....05/27/2022 ... . 1,072,500 .. 53,267,500 |... ... 0.944
000000-00-0 . ..|Harvest Fund IX, L.P. ...cccoeiiiiiiiiens Wilmington . Harvest Partners ... ..09/01/2022 . . 164,296 |.. .. 14,953,995 0.004
000000-00-0 . ..|Harvest Partners VII and VII Parallel Wilmington . Harvest Partners ..09/28/2016 . . 1,763,763 0.007
000000-00-0 Harvest Partners VIII, L.P. ............... Wi Imington .... .|Harvest Partners ... |- 1172772019 . 1,980,072 |... ...0.005
000000-00-0 HPS Mezzanine Partners 2019, L.P. .. Wilmington .... .[HPS Investment Partners .. ....08/29/2019 ... 3,967,274 |... ...0.003
000000-00-0 . ..|HPS Mezzanine Partners |11, L.P. . [Wilmington . HPS Investment Partners ..02/27/2017 . . .3,328,439 0.027
000000-00-0 . ..|Huron Fund V ... Wilmington . Huron Capital .... ..04/13/2018 . . 240,501 |.. ... 248,226 0.012
000000-00-0 . .| Investindustrial Growth IT1 SCSp ....coeiiiemiieiiiiiiiiiiecciiieeees | e Investindustrial Advisors Limited . ..10/19/2022 . . 1,484,420 |.. .. 18,399,932 0.021
000000-00-0 Investindustrial VI LP . .| Investindustrial Advisors Limited ... . |....05/18/2016 ... ...230,025 ...0.009
000000-00-0 ISC CG Parent, LP Wi Imington .... .| Cogenui ty ....08/28/2025 ... ...0.068
000000-00-0 . ..| 180 Global Infrastructure Fund I1, L.P. Wilmington . | Squared Capital .. ..06/05/2018 . 1,802,221 0.004
000000-00-0 . ..| Jade Equity Investors, L.P. Wilmington . Leonard Green & Partners . ..04/15/2020 . 1,216,293 0.003
000000-00-0 . ..|Lee Equity Partners IV, L.P. Wilmington . Lee Equity Partners .. ..04/29/2024 . .. 14,403,603 0.044
000000-00-0 . ..|Lime Rock Partners VITI, L.P. .ooooiiiiiiiiiiiiiieicieeeecciees | e Lime Rock Partners ... ..11/23/2018 . 1,364,677 0.033
000000-00-0 . ..|Lovell Minnick Equity Partners IV, L.P. Wilmington . Lovel | Minnick Partners .. ..03/27/2015 . .3 1,774,325 0.036
000000-00-0 . ..|Lovell Minnick Equity Partners V, LP . [Wilmington . Lovell Minnick Partners .. ..10/25/2019 . .3 1,200,055 0.017
000000-00-0 . ..|Meritech Capital Partners VIII L.P. . [Wilmington . Meritech Capital Partners ..03/31/2025 . A 6,451,875 0.008
000000-00-0 . ..|Meritech Capital Sidecar Il L.P. WiImington . Meritech Capital Partners ..08/27/2025 . A 1,850,000 0.008
000000-00-0 . ..|Meritech Franchise Fund L.P. .. Wilmington . Meritech Capital Partners ..06/08/2021 . A ...410,000 0.016
000000-00-0 . ..|Mountaingate Capital Fund III, L.P. Wilmington . Mountaingate Capital .... ..09/17/2025 . .3 .. 20,050,588 0.039
000000-00-0 . ..|MSouth Equity Partners |11, L.P. Wilmington . MSouth Equity Partners . ..11/709/2015 . .3 ...869,515 0.039
000000-00-0 . ..|MSouth Equity Partners IV, L.P. . | Wilmington . MSouth Equity Partners . ..09/06/2019 . .3 s 1,363,908 0.021
000000-00-0 Platte River Equity IV, L.P. ..... Wilmington .... ..|Platte River Equity . |-...04/30/2018 ... 3 ... 184,659 . ...0.082
000000-00-0 Platte River Equity V, L.P Wilmington . .|Platte River Equity .. ....07/25/2024 ... 3 ,207,963 ...0.057
000000-00-0 . S PHUral 11 808P i | e Plural Platform .... ..06/30/2024 . A 941,114 .. 0.011
000000-00-0 . ..|Plural 11 CV SCSP ..... . Plural Platform . ..07/01/2025 . 7,185,452 0.153
000000-00-0 . ..|Primus Capital Fund VIII, L.P. Wilmington . Primus Capital ..12/19/2017 . .. 81,441 |.. 0.000
000000-00-0 . ..| QED Fund VIII, LP ........ Wilmington . QED Investors . ..02/14/2024 . .313,974 |.. 0.014
000000-00-0 . ..| QED Growth Fund I, LP . Wilmington . GED Investors . ..02/28/2024 . .554,987 |.. 0.017
000000-00-0 . ..| QED Growth Fund, LP .. Wilmington . QED Investors . ..09/03/2021 . .. 40,235 |.. 0.017
000000-00-0 . ..|Radical Ventures Growth Fund I, L.P [ [ Radical Ventures ..10/25/2024 . .232,110 |.. 0.012
000000-00-0 . ..|Redpoint Omega V, L.P. .... . |Wilmington . Redpoint Ventures ..05/19/2025 . . 1,383,919 |.. 0.015
000000-00-0 . ..|Redpoint Ventures IX, L.P. Wilmington . Redpoint Ventures ..10/03/2022 . .123,750 |.. 0.002
000000-00-0 . ..|Redpoint Ventures VIII, L.P. Wilmington . Redpoint Ventures ..02/25/2021 . .261,360 |.. 0.008
000000-00-0 . ..|Redvien Capital ....oooiiiiiiiiiiiiiiiiie e | e Redview Capital .... ..01/28/2016 . .. 29,461 |.. 0.016
000000-00-0 ......... Resurgens Technology Partners |11, L.P. Wilmington . . |Resurgens Technology Partners ...10/23/2024 ... .. 112,340 ...0.028
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000000-00-0 Sante Health Ventures V LP Wi Imington .... .| SantAe Ventures ceveiees veeeeees [222.07/3172025 ... ... 1,200,783 |... ...0.112
000000-00-0 . ..|Seidler Equity Partners VIII, L.P. Wilmington . Seidler Equity Partners ..10/16/2023 . . 1,080,000 |.. 0.018
000000-00-0 L T Y Wilmington .... . | Symphony Technology Group ... .|....03/25/2024 ... .... 2,739,869 . . ...0.014
000000-00-0 Stork SPV, L.P. oo Wilmington .... .|Anulet Capital Partners .. ....02/08/2022 ... ....4,669 .. 1,393,216 |... ...0.017
000000-00-0 . ..| Sumeru Equity Partners 1V, L.P. . WiImington . Sumeru Equity Partners . ..09/09/2022 . .. 99,461 |.. 8,323,846 0.018
000000-00-0 . ..|Synova Fund V LP ... ..{Synova Capital .. ..11/10/2022 . 175,361 |.. 8,169,894 0.011
000000-00-0 . ..| Theory Ventures, L.P. Wi Imington .... .| Theory Ventures . ..04/28/2023 . . 185,350 |.. ... 774,400 0.023
000000-00-0 . ..| Thompson Street Capital VI, L.P. Wilmington . Thompson Street Capital Partners ..04/01/2022 . 77,242 .. 6,981,918 0.020
000000-00-0 . ..| Transpose Platform BOV 11, L.P. Class A Wilmington . Transpose Platform ... ..05/16/2024 . . 1,131,638 |.. 4,998,009 0.034
000000-00-0 Transpose Platform BOV I1, L.P. Class B Wilmington .... ..| Transpose Platform ... .|....05/17/2024 ... ... 273,069 1,519,826 |... ...0.000
000000-00-0 Trident VIII, L.P. cooeeiiiiiis Wi Imington .... .|Stone Point Capital .. ....04/08/2020 ... , 1,080,752 |... ...0.002
000000-00-0 . ..|Trivest Discovery Fund II, L.P. Wilmington . Trivest Partners ... ..04/26/2023 . 327,045 |.. 6,920,976 0.016
000000-00-0 . ..|Trivest Fund VII, L.P. .......... WiImington . Trivest Partners ..07/14/2023 . .630,559 |.. ..11,673,815 0.018
000000-00-0 Trivest Growth Investment Fund I1, L.P. .. Wilmington .... ..|Trivest Partners ... . |....04/09/2021 ... ... 364,033 ..1,710,136 |... ...0.018
000000-00-0 Trivest Growth Investment Fund I11, L.P. . Wilmington .... .| Trivest Partners ... ....04/17/2025 ... s ...0.015
000000-00-0 . ..| Trivest Recognition Fund, L.P. Wilmington . Trivest Partners ... ..11/13/2023 . . 645,561 |.. s 0.006
000000-00-0 . .| TSCP CV I, L.P. WiImington . Thompson Street Capital Partners ..09/06/2024 . .. 31,635 |.. 2,189,538 0.033
000000-00-0 . ..|TSG7 L.P. A . Wilmington . TSG Consumer Partners .. ..03/30/2016 . .. 54,684 |. 2,473,837 0.009
000000-00-0 . ..|TSG8 L.P. . WiImington . TSG Consumer Partners ..01/04/2019 . . 103,489 |.. 1,058,644 0.005
000000-00-0 . ..|Upfront V, L.P. Wilmington . Upfront Ventures ... ..03/19/2015 . . 449,045 |.. 9,052,642 0.054
000000-00-0 . ..|Upfront VI, L.P. WiImington . Upfront Ventures ... ..11/29/2017 . . 473,438 |.. ... 930,995 0.035
000000-00-0 . ..|Vance Street Capital IV, L.P. . Wilmington . Vance Street Capital . ..10/10/2024 . . 1,308,337 |.. 8,102,402 0.017
000000-00-0 . .| venBio Global Strategic Fund IV, L.P. WiImington . venBio Partners ... ..08/10/2021 . . 484,389 |.. 2,823,561 0.024
000000-00-0 . venBio Global Strategic Fund V, L.P Wilmington . venBio Partners .... ..10/21/2024 . . 346,258 |.. .. 12,461,989 0.026
000000-00-0 Windrose Health Investors VI, L.P. ... ... |Wilmington .... .|WindRose Health Investors o |---.07/15/2022 ... ....484,817 ... 5,305,092 |... ...0.013
000000-00-0 ......... HPS Special Situations Opportunity Fund I, L.P. .iooiiiinniinnnnenns Wilmington HPS Investment Partners .......cceeveeesiieniiinieiniiiinninins foinninns vevvnns . 12/09/2022 L feeee i L e 9,157,812 [oooviiiiiiiiiiiiiiiiiis o 58,998,025 [..eeuiiiiuninnnns 0.184
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 15,822,813 85,630,112 734,413,926 XXX
000000-00-0 ......... Aegon LIHTC Fund 55 , LLC Wilmington .... .[Aegon Asset Management .|....09/14/2018 ... .... 312,882 ... 1,325,008 |... ...0.104
000000-00-0 ......... Alliant Tax Credit Fund 117, LP .... Wilmington .... ..|Walker and Dunlop Investment Partners .. .|....06/23/2023 ... . 3,168,689 .. 13,818,127 |...
000000-00-0 ......... CREA Corporate Tax Credit Fund 85, LP Wilmington .... ..|City Real Estate Advisors .|....06/21/2021 ... ....619,400 ... 1,387,217 |...
000000-00-0 ......... CREA Corporate Tax Credit Fund 91, LP Wi Imington .... ..|City Real Estate Advisors o |-...08/17/2022 ... . 2,565,561 ...5,886,777 |...
000000-00-0 ......... R4 Housing Partners XXIV LP .... Wilmington .... .|R4 Capital LLC ...07/01/2025 ... ..5,221,193 |... ..29,778,807 |...
000000-00-0 . ..|Red Stone Equity Fund 103, LP . WiImington . Red Stone Equity 12/13/2023 . 2,714,566 |.. .. 18,987,697
000000-00-0 . ..|UNC Institutional Tax Credit Fund 56 LP Wilmington . WINC & Associates ..04/25/2024 . 1,813,959 |.. .. 27,964,969
000000-00-0 .........]WNC Institutional Tax Credit Fund 57, L.P. . |Wilmington .... .| WNC & Associates .. ...04/29/2025 ... .... 1,237,653 .. 39,362,990 |...
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 5,221,193 12,432,710 138,501,592
000000-00-0 ......... Core Senior Lending Fund |1 Feeder, L.P. - Equity Tranche .. ... |Wilmington .... .|HPS Investment Partners .. ....05/02/2022 ... . 2,369,431 ..75,000,000 |...
000000-00-0 . ..|Credit Value Fund VI Feeder, L.P. - Equity Tranche .... .. |Wilmington . HPS Investment Partners ..07/01/2022 . .180,438 |..
000000-00-0 . ..|HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche [Wilmington . HPS Investment Partners ..08/04/2022 . 10,555,527 |.. .. 50,432,790
000000-00-0 ......... HPS Specialty Loan Fund VI Feeder, L.P. - Equity Tranche ............ Wilmington .... .[HPS Investment Partners .. ...07/15/2024 ... .. 11,864,740
HPS Sustainability and Energy Transition Fund, L.P. - Equity
000000-00-0 ......... Tranche .. |Wilmington .... .[HPS Investment Partners .. .|....01/27/2025 ... . 7,403,170
000000-00-0 ... Credit Value Fund V11| Feeder, L.P. - Equity Tranche ... ... |Wilmington . . .|HPS Investment Partners .. ...09/25/2025 ... 1,779,613 |...

XXX

5499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 1,779,613 32,373,306
000000-00-0 ......... |Guardian Acquisition 11 LLC .ooovviiiiiiiiiiiiiiiii |WILMINGTON ........................................... DE.......... |Guardian Acquisition 11 LLC ..oooveeiiiieiiiiiiiiiiiiiiicieieeees e e o 06/03/2024 ... |oooiiveieies fe i 57,172,500 |..ooeeiieiiiiiiiiiiiiiiiieens o feiiiiiiien, 100.000
5799999. Any Other Class of Assets - Affiliated 57,172,500 XXX
6899999. Total - Unaffiliated 22,823,619 138,504,627 1,150,088, 029 XXX
6999999. Total - Affiliated 57,430,500 355,261 XXX
7099999 - Totals 22,823,619 195,935,127 1, 150,443,290 XXX
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Identification Name or Description Nature of Disposal Acquired Date Year 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 ....eevvvvnnreaennnnnns ....03/01/2006 ...J....09/30/2025 ...|......... P T A OTUPPRRTUR FEPPPPTRTTUUTUT TTTTTUTRRRPIN FEPPPTRTTUUTUUPPN NTTTTUPTTRITUIN FPPTTI 42,048 |........ 42,048 |ooeveeeeeeeinn [ s [t (138,414)
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Unaffiliated 42,048 42,048 42,048 (138,414)
000000-00-0 ..... |CHESLA PLACE APARTMENTS, LLC .....ovvviiinnnnn |Che|sea ............................ | ......... VA......... | ................................................. |....08/16/2018 ...|....09/30/2025 Y 142,948 |..oovvvniiiinn fovennnniiiininns fovvvvniinnnniinn foonnnniiiiiinnns foveiinnnniiins fooniiiiins Joeenns 142,948 |....... 142,948 .o Lo Joveiniiiiiiinns i,
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 142,948 142,948 142,948
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... Series 2 . [Wilmington .... .| CAPITAL DISTRIBUTION ...01/28/2016 ...|....09/29/2025 ...|........502,261 U A . U [ PO 502,261 502,261 [oeeeeeeeeennns Joeeemmieeeeeen foeeeeeeenes e

| CAPITAL DISTRIBUTION .. ...06/30/2011

000000-00-0 ..... 57 Stars Global Opportunity .P. Wilmington . .08/07/2025 .. ,256,675 .. 1,256,675 |.... 1,256,675 .
000000-00-0 ..... Advantech Capital Il LP .......ccciiiiiniis ... |CAPITAL DISTRIBUTION ....06/19/2018 ...|....08/08/2025 ...|........256,973 |..ccoeiiiiiiies [oomemniiiiiins [ [ e [ [l 266,078 L 256,973 |... e |-l (224,842)
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. ... ... |CAPITAL DISTRIBUTION ...12/07/2018 ...|....07/03/2025 ...|. 28 B (798,063)
000000-00-0 ..... Andreessen Horowitz LsV Fund |, L.P. .| CAPITAL DISTRIBUTION .. .07/18/2025 .. ..161,922 |.. 161,922 .(540,908)
000000-00-0 ..... ASF VII Infrastructure L.P. .......ooociiiin | e - | CAPITAL DISTRIBUTION .. .09/12/2025 .. . 121,870 |.. 121,870

000000-00-0 ..... Battery Venture X111 Side Fund, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .00/24/2025 .. ..371,875 |.. 371,875 .
000000-00-0 ..... Battery Ventures XII ............ Wilmington . .| CAPITAL DISTRIBUTION .. .09/25/2025 .. ..491,592 |.. 491,502 (1,618,246)
000000-00-0 ..... Battery Ventures XII Side Fund Wilmington . .| CAPITAL DISTRIBUTION .. . . .09/25/2025 .. ..482,175 |.. 482,175 (1,587,245)
000000-00-0 ..... Battery Ventures X111, L.P. ...... . |Wilmington .... .| CAPITAL DISTRIBUTION ...05/12/2020 ... |....00/24/2025 ... |....... 416,667 [ooeeeeeinniiins forneineniiiins o L e s |l 416,667 | L L ) AN

Black Diamond Capital Opportunity Fund V, h

000000-00-0 ..... LPe . [Wilmington .... ....| CAPITAL DISTRIBUTION ...03/18/2020 ...]....09/19/2025 ...|........778,512 778,512 |....... 778,512 |... ....(298,483)
000000-00-0 ..... Boldstart Opportunities |11 L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/15/2025 .. ..214,084 |.. 214,084 |. 214,084 .. (58,634)
000000-00-0 ..... Brynwood Partners X L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/29/2025 .. 467,372 |.. .. 467,372 |. 467,372 .. (17,726)

000000-00-0 ..... Capstreet V, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. .08/06/2025 .. 1,126,277 |.. 1,126,277 |. (8,016,359)
000000-00-0 ..... Centerbridge Capital Partners 11, Wilmington . .| CAPITAL DISTRIBUTION .. .09/16/2025 .. . 706,886 |.. ..706,886 .(363,326),
000000-00-0 ..... Centre Lane Partners IV, L.P. .... Wilmington . .| CAPITAL DISTRIBUTION .. . . .09/05/2025 .. . 3,522,574 |.. 3,522,574 .. (62,826)
000000-00-0 ..... Charles River Partnership XVII, LP ... Wilmington .... ....| CAPITAL DISTRIBUTION ....03/26/2018 ...|....08/05/2025 ...|........425,785 425,785 |t 425,785 | | foeeeiiiiineens [
000000-00-0 ..... Chequers Capital XVII, L.P. ... ... |CAPITAL DISTRIBUTION ...07/14/2017 ...)....07/02/2025 ...|..... 1,295,917 295,917 .. (2,545,735)
000000-00-0 ..... CIVC Partners Fund VII, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. .07/10/2025 .. ...68,500 |.. K . K . .. 68,500 |. .
000000-00-0 ..... CLP Select Opportunities HK, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. . .08/11/2025 .. .2,109,383 |.. R . R . 2,109,383 |.
000000-00-0 ..... ONK Fund 11, L.P. oo . |Wilmington .... .| CAPITAL DISTRIBUTION ...06/25/2021 ...|....08/20/2025 ...|........
Davidson Kempner Long-Term Distressed
000000-00-0 ..... Opportunities Fund V, L.P. ....cccoerrriinnnnns Wilmington . ....| CAPITAL DISTRIBUTION ....05/11/2020 ...|....09/12/2025 ...|. 474,888
000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. ..... ... |CAPITAL DISTRIBUTION ....07/19/2018 ...|....07/11/2025 ...|. 366,655 ......(496,730)
000000-00-0 ..... Foundation Capital VIII, L.P. . . ... |CAPITAL DISTRIBUTION ...11/09/2015 ...|....09/24/2025 ...|. ... 6,197 [.... .. (9,964,686)
000000-00-0 ..... Foundry Group Next, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .09/17/2025 .. . 600,000 |.
000000-00-0 ..... Gasherbrum Fund 11, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .07/28/2025 .. 1,935,778 |.. 1,935,778 |. (2,965,029)
000000-00-0 ..... Genstar Capital Partners IX, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .09/12/2025 ...|..... 1,331,454 |.. .. 1,331,454 |.... 1,331,454 .. (3,150,848)
Global Infrastructure Partners Il -
000000-00-0 ..... Wilmington .... ....| CAPITAL DISTRIBUTION ....08/09/2012 ...|....08/04/2025 ...|........250,027 250,027 |....... 250,027 |... R (412,751)
000000-00-0 ..... Global Infrastructure Partners Wilmington .... ....| CAPITAL DISTRIBUTION ....08/02/2016 ...|....08/28/2025 ...|. .. 2,446,699 |.... 2,446,690 |... ... (1,537,272),
000000-00-0 ..... GrandBanks Capital Ventures |1 .. Wilmington .... ....| CAPITAL DISTRIBUTION ...11/07/2008 ...|....09/17/2025 ...|. .. 455,851 |[....... 455,851 |... . .
000000-00-0 ..... Green Equity Investors IX, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .09/09/2025 .. 91,760 |.
000000-00-0 ..... Green Equity Investors VI, L.P Wilmington . .| CAPITAL DISTRIBUTION .. . .09/19/2025 .. ,
000000-00-0 ..... Green Equity Investors VIII, L.P. Wilmington .... ....| CAPITAL DISTRIBUTION ....10/21/2020 ...|....08/01/2025 ...|. ,
000000-00-0 ..... GS Vintage Fund 1V, L.P. ...cccoceeeee Wilmington .... ....| CAPITAL DISTRIBUTION ...12/31/2006 ...|....09/09/2025 ...|. 4, ,
000000-00-0 ..... GSO Capital Opportunities Fund I11 Wilmington . .| CAPITAL DISTRIBUTION .. .08/22/2025 .. , . X 17,818 .(202,853),
000000-00-0 ..... GTCR Fund XII .......... Wilmington . .| CAPITAL DISTRIBUTION .. .08/20/2025 .. .4,093,144 |.. 4,093,144 |.... 4,093,144 (5,383,407)
000000-00-0 ..... GTCR Fund XIII, LP Wilmington . .| CAPITAL DISTRIBUTION .. . . .09/10/2025 .. ..903,207 |.. K . K . ..903,207 |. 903,207 . .(844,722),
000000-00-0 ..... GTCR Fund XIV/ASB LP . .. |Wilmington .... .| CAPITAL DISTRIBUTION ...10/23/2024 ...|....08/01/2025 ...|........132,824 N e . R 132,824 |....... 132,824 |... R (152,066)
Harbourvest Guardian Co-Investment Fund L.P.
000000-00-0 ..... Wilmington .... ....| CAPITAL DISTRIBUTION ...04/28/2016 ...|....07/11/2025 ...|..... 2,791,396 |- 2,791,3% |.... 2,791,3% |... .. (5,128,604)
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/22/2025 .. ..323,501 |.. 323,501 .(329,065),
000000-00-0 ..... Investindustrial VI LP .....cccoveeeiiiiiinnes | e .| CAPITAL DISTRIBUTION .. .07/15/2025 .. 81,043 |.. . 81,043
000000-00-0 ..... 180 Global Infrastructure Fund 11, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .09/03/2025 .. ..330,858 |..
000000-00-0 ..... Jade Equity Investors, L.P. .......ccccceeeiie Wilmington .... .| CAPITAL DISTRIBUTION ...04/15/2020 ...|....09/26/2025 .. .

000000-00-0 ..... KCP Enduring Value I, LP (Spatco) ............. Wilmington CAPITAL DISTRIBUTION ....07/22/2024 ...|....08/15/2025 .
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000000-00-0 ..... Kinderhook Capital Fund VI, L.P. ... . |Wilmington .. ....| CAPITAL DISTRIBUTION ....07/31/2020 ...|....09/10/2025 ...|........836,974 836,974 |... .. (3,136,080),
000000-00-0 ..... Kinderhook Capital Fund VII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/12/2025 .. ..552,438 |.. 552,438 .(195,437),
000000-00-0 ..... Lime Rock Partners VIII, L.P. . . | CAPITAL DISTRIBUTION .. .09/11/2025 .. 28,983 . 28,983 .(466,188),
000000-00-0 ..... Lovell Minnick Equity Partners IV, Wilmington . .| CAPITAL DISTRIBUTION .. .07/14/2025 .. 45,763 145,763 .(179,819),
000000-00-0 ..... Meritech Capital Partners VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/29/2025 .. 13,688 |.. . 13,688 .(206,827),
000000-00-0 ..... Primus Capital Fund VIII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/05/2025 .. 70,000 .. .70,000 .(121,860),
000000-00-0 ..... Redpoint Omega II1, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .07/21/2025 .. ..505,536 |.. 505,536 (1,476,960)
000000-00-0 ..... Redview Capital ..........covvvvvvvvivnininniiininns | weees .| CAPITAL DISTRIBUTION .. . .07/18/2025 .. ..129,612 |.. ..129,612 | 129,612 . . .(207,636),
000000-00-0 ..... STG VI, L.P. ..... .| CAPITAL DISTRIBUTION ....07/23/2021 ...|....08/08/2025 ...|..... 1,482,528 o fe.. 1,482,528 |.... 1,482,528 |... .. R R R (792,758)
000000-00-0 ..... SVP Dislocation Fund, L.P. ..... ... |CAPITAL DISTRIBUTION ...00/16/2020 ...|....00/26/2025 ...|..... 4,293,245 R 4,293,245 |..... 4,293,245 |...

000000-00-0 ..... Techstars Ventures 2017, L.P. .. |Wilmington . .| CAPITAL DISTRIBUTION .. .09/25/2025 .. ..155,048 |.. . 155,048 .
000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. |Wilmington . .| CAPITAL DISTRIBUTION .. .09/16/2025 .. .2,548,015 |.. 2,548,015 (8,629,340),
000000-00-0 ..... Thompson Street Capital Partners V, L.P. ... |Wilmington . .| CAPITAL DISTRIBUTION .. .09/04/2025 .. .1,584,541 |.. 1,584,541 (2,133,620),
000000-00-0 ..... Thompson Street Capital VI, L.P. . |Wilmington . .| CAPITAL DISTRIBUTION .. .08/19/2025 .. . 608,578 |.. .(342,946),
000000-00-0 ..... Trident V, L.P. oo | s . | CAPITAL DISTRIBUTION .. .07/11/2025 .. . 171,586 |.. .(212,311),
000000-00-0 ..... Trident VIII, L.P. ... Wilmington . .| CAPITAL DISTRIBUTION .. .08/08/2025 .. (1,507),
000000-00-0 ..... Trilantic Capital Partners IV, Wilmington . .| CAPITAL DISTRIBUTION .. .08/21/2025 .. . .. .(430,876),
000000-00-0 ..... Trivest Discovery Fund | L.P Wilmington . .| CAPITAL DISTRIBUTION .. .09/05/2025 .. ..831,225 |.. .(477,351),
000000-00-0 ..... Upfront V, L.P. ..ol Wilmington . .| CAPITAL DISTRIBUTION .. .09/15/2025 .. .7,805 |.. .(122,937),
000000-00-0 ..... Warburg, Pincus Private Equity XI, LP Wilmington . .| CAPITAL DISTRIBUTION .. . .09/11/2025 .. ..275,000 |.. (107,800),
000000-00-0 ..... Primus Capital Fund VI, L.P. ........... ... |Wilmington .... ... DE. .| CAPITAL DISTRIBUTION .. ....07/31/2008 ...|....00/26/2025 ...|. . o 18,702 [ el 18,702 ). 18,702 .
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies Non-Registered Private Funds) - Other - Unaffiliated 46,391,737 46,391,737 (66,664,711)

Core Senior Lending Fund |1 Feeder, L.P. -
000000-00-0 ..... Equity Tranche ..............cccooeell Wilmington ....ooooovniiinni s DE......... CAPITAL DISTRIBUTION .......cceeeeeeeenns ....05/02/2022 ...|....08/29/2025 ...|..... 1,076,607 [.vvvvvvvevvnnnnn foeveeeneeieinnns fooveeiiiiiins [ e e s 1,076,607 |.... 1,076,607 [......cocvnnn forvmmmrnnnnninns Joeeeeeiieeennnns ... (5,623,671),
Credit Value Fund VII Feeder, L.P. - Equity
000000-00-0 ..... Tranche .......eeveeeeeueummii, Wilmington .....ooooviniinii s DE......... CAPITAL DISTRIBUTION .......cceeeeeeeenns ....07/01/2022 ...|....07/31/2025 ...|........ 180,438 |oeeeeeeeieiiiies Jeeeeeeeeeeeeens foniiii e e e [ 180,438 |....... 480,027 |ovvvvvverrniinns Joeeees 200,588 |....... 200,588 |.....ooeeeennnnn

HPS Sustainability and Energy Transition
000000-00-0 ..... Fund, L.P. - Equity Tranche .....cccooeviiinnnn Wilmington ...ooovvvvvniiiiivnnnns fovvennnns DE......... CAPITAL DISTRIBUTION ...ovvvvvvnnniiiinnnnns ....01/27/2025 ...|....08/29/2025 ...|........ 774,295 [ v oo o Lo Joviiiin o 774,295 |....... 774,295 |.ovvvneniiiiinn fooinniiiiiiiinns fovviiininnnnes
5499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 2,031,340 2,031,340 2,330,928 299,588 299,588
000000-00-0 ..... Advantage Capital Solar Partners II, LLC ... [Wilmington .... . ....|CAPITAL DISTRIBUTION ....10/29/2018 ...|....07/16/2025 ...|. B (01 O O ) R R (7 20 R 110,058 |... ..
000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... [Wilmington . .| CAPITAL DISTRIBUTION .. ..08/26/2021 . .07/15/2025 .. ..104,928 |.. 104,928
000000-00-0 ..... Fayetteville RG Solar, LLC .. .. |Wilmington . .|CAPITAL DISTRIBUTION .. ..11/05/2018 . .09/02/2025 .. 81,815 |..

000000-00-0 ..... NG Dancing Feather, LLC Wilmington .... ....| CAPITAL DISTRIBUTION ....04/15/2021 ...|....09/18/2025 ...|.

000000-00-0 ..... NG Gas City, LLC Wilmington .... ....| CAPITAL DISTRIBUTION ....04/13/2020 ...|....09/18/2025 ...[.

000000-00-0 ..... MG Hoosier Clouns, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. ..06/02/2022 . .00/18/2025 .. ..

000000-00-0 ..... NG Shad, LLC .....ccennneeins Wilmington . .| CAPITAL DISTRIBUTION .. .09/18/2025 .. 124,431 ).

000000-00-0 ..... RBC Skyhigh Sun Holding Company, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .08/27/2025 .. 87,138 |..

000000-00-0 ..... RBC-Fern Holding Company, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .07/23/2025 ..

000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .07/23/2025 .. . ..

000000-00-0 ..... RG Badger Solar, LLC ....... Wilmington . .| CAPITAL DISTRIBUTION .. .07/11/2025 .. ..200,625 |..

000000-00-0 ..... RG Haberdasher Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .09/05/2025 .. 64,320 |..

000000-00-0 ..... RG Mankato Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .09/12/2025 ..

000000-00-0 ..... RG Nittany Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .07/11/2025 ..

000000-00-0 ..... RG Paiute Solar, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .08/21/2025 .. . E . . .

000000-00-0 ..... RG Roanoke Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .07/11/2025 .. . R . |---- 9,838,205 (9,838,205)

000000-00-0 ..... RG Waseca Solar LLC .. Wilmington . .| CAPITAL DISTRIBUTION .. .09/1172025 .. .

000000-00-0 ..... USB RETC 2018-10, LLC .. . [Wilmington . .| CAPITAL DISTRIBUTION .. .08/15/2025 .. . 160,560

000000-00-0 ..... USB RETC Fund 2018-11, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .07/16/2025 .. . 156,086 |..

000000-00-0 ..... USB RETC Fund 2019-1, LLC ... . [Wilmington . .| CAPITAL DISTRIBUTION .. . .00/18/2025 .. . 607,704 |..

000000-00-0 ..... USB RETC Fund 2021-3, LLC (LGS V) . .. |Wilmington .... .| CAPITAL DISTRIBUTION ....03/29/2021 ...|....07/25/2025 ...|........ R e . . . .. e |
000000-00-0 ..... USB RETC Fund 2022-6, Llc (LGS VI) .......... Wilmington CAPITAL DISTRIBUTION ....01/28/2022 ...|....08/15/2025 ... A e e e e . A L e e
5699999. Any Other Class of Assets - Unaffiliated 3,874,116 9,838,205 (9,838,205) 3,874,116 3,941,225 67,110 67,110
6899999. Total - Unaffiliated 52,339,241 9,838,205 (9,838,205) 52,339,241 | 52,724,641 385,400 385,400 | (72,426,7%)
6999999. Total - Affiliated 142,948 142,948 142,948

7099999 - Totals 52,482,189 9,838,205 (9,838,205) 52,482,189 | 52,867,589 385,400 385,400 | (72,426,79%)
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91282C-\N-7 ......... US TREASURY N/B NOTES  3.875% 07/31/30 ...eeeeeeuessusussisissssisssessssssssssssssssssssssssssssssnssnssnsnnnnns [oeeeas 08/06/2025 ..... L (TP PP PP AP PP 2,911,328 [, 2,900,000 |oooiiiiiiiiiiiiie 2,443 |1.
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 2,911,328 2,900,000 2,443
13077D-XL-1 ......... CALIFORNIA ST UNIV REVENUE BASIC  5.000% 11/01/37 e o 08/08/2025 ..... Tax Free Exchange ... 11,841,421 |, ....11,800,000 |... 158,972 | 1.
13077D-YB-2 . .| CALIFORNIA ST UNIV REVENUE BASIC  5.000% 11/01/37 ......08/08/2025 .....|Tax Free Exchange .. ..200,702 ..200,000 |. 1.
677561-ML-3 . .| OHIO ST HOSP FAC REV MEDICAL ~ 4.000% 01/01/46 .. 08/13/2025 . Tax Free Exchange .. ..140,000 |. 1.
1.

677561-Mi-1 OHIO ST HOSP FAC REV MEDICAL  4.000% 01/01/46 .. . ..... 08/13/2025 ..... Tax Free Exchange .. 2,360,000 |...

03

291011-BS-2 . .. EMERSON ELECTRIC CO BASIC ~ 2.800% 12/21/51 ... ......00/30/2025 . BANK OF AMERICA
202554-A8-1 ... ENCORE CAPITAL GROUP INC BASIC ~ 6.625% 04/15/31 ...eevviiiiiiiiiiiecieceee e o 09/24/2025 ..... BANK OF AMERICA ..

31428K-CY-0 ........| FEDEX CORPORATION BASIC _5.250% 05/15/50 .cerunimsmomsmmmmmsssssemmeesssssesssesssssseessesessssseseens oo 00/30/2025 ... |BANK OF AMERICA oooo0tooosmsseesomseessssssesssessseseeseeessssssesseesssss e eessesesses e oo

w

e 1,667,000 [...ocoennniiiaeennns 1,667,000 |...
....................... 4,972,437 |...cvvveennnnnne... 5,390,000

0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 14,500,000 173,332
00115A-AQ-2 .........[ AEP TRANSMISSION CO LLC BASIC ~ 5.400% 03/15/53 . 09/30/2025 ... T =TT PR PP OO - I YT 5,080,000 ... ... 12,192 [1.F FE ..
002824-BH-2 ......... ABBOTT LABORATORIES 4.9% Due 11/30/2046 N30 4.900% 11/30/46 ...o.voveveveneeeeereieeeeeereeieresinienns [oenens 09/30/2025 ..... BANK OF AVERICA . ....10,310,000 |... ..169,800 |1.D FE
00287Y-Dii-6 ABBVIE INC BASIC  5.400% 03/15/54 ...veuvvereeverieteneeienesiesessesesseneseeseseeseseesesesseessenesnenesnenes [oeneas 09/30/2025 BANK OF AVERICA . . ... 10,120,000 |... . 24,288 | 1.6 FE
00287Y-DX-4 .........|ABBVIE INC BASIC ~ 5.500% 03/15/64 BANK OF AVERICA . 10,124,654 |. .10,080,000 |. . 24,640 |1.6 FE ..
00287Y-EB-1 .........| ABBVIE INC BASIC  5.600% 03/15/55 ... . BANK OF AVERICA .10,107,206 |. .. 9,830,000 |. . 24,466 | 1.6 FE ..
00440E-Al-7 ......... ACE INA HOLDINGS 4.35% Due 11/3/2045 N3 ~ 4.350% 11/03/45 . e [ 09/30/2025 BANK OF AMERICA +.v.veuveveseeseseeseseeteseesesessesessesesseseseesaseesessesessssessssesessesessessssesessesessesensase [oesersssensssensssesessesnssesnnsas oessesessesessesensasens 9,919,343 |. ....11,180,000 |... ..199,936 |1.F FE
00766T-AE-0 ......... AECOM BASIC ~ 6.000% 08/01/33 B 07/15/2025 BANK OF AMERICA +.vvveveseteseeteneetesetesestesestese et et te st sbesesbesessese s esesseseseseneesenessensane [oeteneasesensesensesensssenesnennns [oersenenensenssnenenns 4,000,000 [o.eoveneeriiriiiiens 4,000,000 |... ... |3.BFE
02406P-BD-1 .........| AVERICAN AXLE & MFG INC BASIC ~ 7.750% 10/15/33 J.P. MORGAN ... 2,500,000 2,500,000 4.AFE ..
030727-AB-7 . .| AVERITEX HOLDCO INTERMED BASIC ~ 7.625% 08/15/33 .. . BANK OF AVERICA 2,222,000 2,222,000 4BFE ..
03168L-AA-3 AVNEAL PHARMACEUTICALS L BASIC  6.875% 08/01/32 ..voveueaveneeveneeienseeeseeeereseeseseesesesseessenennnns [oeens 07/24/2025 J.P. MORGAN 833,000 |. 833,000 |... 4.0 FE
032095-AS-0 AVPHENOL CORP. = CL A BASIC  5.375% 11/15/54 .ocveuiieneieneiesesieeesieie s snenes [oeneas 09/30/2025 BANK OF AMERICA +.vevtuveteseeteseeteseeteseetese e tese s ese e se et e st esesbes e sesessenesnesesnesennesennane [oetenesnenessenessenensesennenenses [oeesesensesensenensasens 4,973,502 [..voveniiiiieie 4,940,000 |... 1.6 FE
03523T-BV-9 ......... | ANHEUSER-BUSCH INBEV WOR BASIC ~ 5.550% 01/23/49 09/30/2025 .....|Various ......... .12,931,268 |. . 12,850,000 |. 1.6 FE ..
03523T-BN-7 .........| ANEUSER-BUSCH INBEV OR BASIC ~ 5.800% 01/23/59 .. 09/30/2025 .....|BANK OF AMERICA .10,024,138 |. .. 9,560,000 |. 1.G FE ..
035242-AN-6 ......... | ANHEUSER-BUSCH INBEV FIN 4.9% Due 2/1/2046 FA1 ~ 4.900% 02/01/46 09/30/2025 .....|BANK OF AMERICA .10,019,309 |. .10,690,000 |. 1.6 FE ..
036752-BF-9 .........| ANTHEM INC BASIC ~ 5.850% 11/01/64 09/30/2025 ....|BANK OF AMERICA .. ..9,920,009 |. ..9,910,000 |. 2.AFE ..
037430-BB-3 ......... [ APA CORP. BASIC ~ 5.100% 09/01/40 .... 09/18/2025 .....|Tax Free Exchange . 14,753,235 |. .17,870,000 |. 2.CFE ..
03881N-AJ-6 .........| ARBOR REALTY SR INC BASIC ~ 7.875% 07/15/30 07/02/2025 .....|J.P. MORGAN ... .. 4,155,000 |. .. 4,155,000 |. 3.CFE
049463-AE-2 ......... | ATLAS WAREHOUSE LEND BASIC ~ 6.250% 01/15/30 . 08/14/2025 .....| J.P. MORGAN ... . 15,242,750 |. 15,000,000 |. 2.C ...
05606#-AB~9 .........|BIF 11 HOLTWOOD LLC BIF 111 HOLTWOOD LLC  5.466% 02/15/33 .. 09/16/2025 ....|BANK OF MONTREAL/NESBITT BURNS 6,250,000 6,250,000 2.02.
05682D-AA-3 .........|BAIN CAPITAL GLOBAL DLF U Il BAIN CAPITAL GLOBAL DLF U I 6. 07/15/2025 .....| GREENSLEDGE ....... 2,268,000 2,268,000 1.6 PL
05723K-AF-7 .........| BAKER HUGHES LLC/CO-OBL BASIC ~ 4.080% 12/15/47 ... 09/30/2025 .....|BANK OF AMERICA 4,986,785 6,140,000 1.G FE ..
084664-CR-0 .........|BERKSHIRE HATHAWAY FIN BASIC ~ 4.250% 01/15/49 .. 09/30/2025 .....|BANK OF AMERICA 5,002,906 5,800,000 |. 1.C FE ..
084664-CV-1 .........| BERKSHIRE HATHAWAY FIN BASIC  2.850% 10/15/50 09/30/2025 .....|BANK OF AMERICA 9,930,022 15,020,000 |. 1.C FE ..
084664-CX-7 .........| BERKSHIRE HATHAWAY FIN BASIC ~ 2.500% 01/15/51 09/30/2025 .....|BANK OF AMERICA ..5,025,290 |. .. 8,150,000 |. 1.C FE ..
084664-DB4 .........|BERKSHIRE HATHAWAY FIN BASIC ~ 3.850% 03/15/52 .. 09/30/2025 ....|BANK OF AMERICA .. .10,107,446 |. .12,780,000 |. 1.C FE
084670-E6-3 .........| BERKSHIRE HATHAWAY-CAL BERKSHIRE HATHAWAY INC.  2.330% 07/30/35 .. \.....07/17/2025 MIZUHO SECURITIES .99,604,000 |. .99,604,000 |. 1.02Z
09062X-AN-5 ........ BIOGEN IDEC INC BASIC  6.450% 05/15/55 ..vuvveuivesieenesiereneeseneeseesseessenessenessesesnesesnenennes [oenens 09/30/2025 BANK OF AMERICA +.vvveveseteseeteneetesetesestesestese et et te st sbesesbesessese s esesseseseseneesenessensane [oeteneasesensesensesensssenesnennns [oersenenensenssnenenns 4,893,070 |.vevvvererieririennes 4,550,000 |... 2.BFE ..
126630-AC-9 CVR PARTNERS/CVR NITROGE BASIC ~ 6.125% 0B/15/28 ....veveeeeeerneeseeneeneeneesenseeseesesaeeseesensensense |oeeed 09/11/2025 GOLDMAN SACHS .-t eee et eueeueeeeeueeseeueeseeseeseeseeseeseeseeseeseeseeseeseeseeseaneaneaneaneaseeneeneaneaneaneas [seeneeneeneaneaneeneeneaneeneanane [oeesesesneeenennnans 4,005,000 [o.vevreereiereinns 4,000,000 |... 4.0 FE
126650-DV-9 .........| CVS CAREMARK CORP BASIC  5.625% 02/21/53 ... 09/30/2025 .....|BANK OF AMERICA .10,085,856 |. .10,560,000 |. 2.BFE ..
126650-DZ-0 .........|CVS CAREMARK CORP BASIC ~ 5.875% 06/01/53 ......00/30/2025 .....|BANK OF AMERICA .10,070,000 |. 2.BFE ..
126650-EA-4 ......... CVS CAREMARK CORP BASIC  6.000% 0B/01/B3 ....v.vevievereeereeerenessenensenessesessenesnesessesessesesensenns [oeneas 09/30/2025 BANK OF AVERICA . .... 10,020,000 |... 2.B FE
171230-Ad-5 ... CHUBB INA HOLDINGS INC BASIC ~ 3.050% 12/15/B1 w.uvovevreerieierieeresieseneeseesseneeseessesessesesnnnnnnes [oeens 09/30/2025 BANK OF AMERICA +.v.veuvevesiereseeseseesesessesessesessessssesassesesessessssessssensssesessesessesessesessesessssessase [eessnsessseessesesseessasasses [oasseenseseneeenenes 3,018,263 |oiuiiuiisieisienne 7,930,000 |... 1.F FE
172441-BH-9 ......... | CINEMARK USA INC BASIC ~ 7.000% 08/01/32 ....... 07/15/2025 ..... | MARKET AXESS ... 3,000,000 4BFE ..
18453H-AH-O .........| CLEAR CHANNEL OUTDOOR HO BASIC  7.500% 03/15/33 07/21/2025 .....| DEUTSCHE BANK 1,600,000 4.BFE ..
18912U-AG-7 .........| CLOUD SOFTWARE GRP INC BASIC ~ 6.625% 08/15/33 ..... 08/07/2025 GOLDMAN SACHS .. 5,000,000 4BFE ..
207597-EP-6 .........| CONNECTICUT LIGHT & PONER CO BASIC ~ 5.250% 01/15/53 09/30/2025 .....|BANK OF AMERICA 5,160,000 1.F FE ..
244199-BK-0 ......... | DEERE & CO. BASIC ~ 3.750% 04/15/50 .. 09/30/2025 .....|BANK OF AMERICA .. 8,935,136 |. 11,200,000 1.E FE ..
244199-BM-6 .........|DEERE & CO. BASIC ~ 5.700% 01/19/55 .. 09/30/2025 .....|Various ...... . 11,587,955 |. .10,950,000 |. 1.E FE ..
25381M-AA-5 .........|DIG INTL FIN/DIFL US LLC BASIC ~ 8.625% 08/01/32 .. 07/30/2025 .....|J.P. MORGAN . 2,000,000 |. 4BFE ..
254687-EX-0 .........| DISNEY WALT PRODUCTIONS 4.95% 10/15/2045 AO 15  4.950% 10/15/45 09/30/2025 .....|BANK OF AMERICA ..5,180,000 |. 1.F FE ..
254687-FN-3 .........| DISNEY WALT PRODUCTIONS BASIC ~ 2.750% 09/01/49 . 09/30/2025 .....|BANK OF AMERICA . 15,530,000 |. 1.F FE ..
254687-FZ-4 .........| DISNEY WALT PRODUCTIONS BASIC ~ 3.600% 01/13/51 . 09/30/2025 ....|BANK OF AMERICA .. 6,580,000 1.F FE ..
25470D-BS-7 ......... | DISCOVERY COMVUNICATIONS BASIC ~ 3.950% 03/20/28 .. 07/01/2025 .....|Tax Free Exchange 4,329,000 3.BFE ..
26113*-AC-3 .........|DYAL CAPITAL PARTNERS IV ISS B DYAL CAPITAL PARTNERS IV ISS B 5.940% 08/22/45 08/08/2025 .....| GOLDMAN SACHS .. 6,988,800 1.FPL ..
261138-AC-1 .........|DYAL CAPITAL PARTNERS IV DYAL CAPITAL PARTNERS IV ISS A  5.940% 08/22/45 . 08/08/2025 .....| GOLDMAN SACHS .. 7,571,200 1.FPL ..
278865-BN-9 . .| ECOLAB INC BASIC ~ 2.700% 12/15/51 .....veveee 09/30/2025 .....|BANK OF AMERICA 7,890,000 1.6 FE ..

1.F FE ..
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31574B-AA-4 EF HOLD/EF KY/ELL KY/TRS BASIC  7.375% 09/30/30 ..eeeeeueriiiiieieiiiiieeeeeiieee e oo 09/30/2025 GOLDMAN SACHS ...ttt ettt e e et e e e e et e e e e e e eannnee e [orbeeeeeeaeiieneeeeesnaeeeeeeas [oraaeeeeeeaeaaeeae e 2,000,000 |ouuveeeeeeaiiiieaanne 2,000,000 |...
341081-GY-7 . ..|FLORIDA POWER & LIGHT BASIC ~ 5.700% 03/15/55 ... 09/30/2025 . BANK OF AMERICA
341081-GZ-4 . .| FLORIDA POWER & LIGHT BASIC ~ 5.800% 03/15/65 09/30/2025 . BANK OF AMERICA

.. | FORTREA HOLDINGS INC BASIC ~ 7.500% 07/01/30 .
.. | FRANKLIN BSP CAPITAL CO BASIC ~ 6.000% 10/02/3
.. | FREEDOM MORTGAGE HOLD BASIC ~ 7.875% 04/01/33 ......
.| GENERAL ATLANTIC PARTNERS LP GENERAL ATLANTIC PARTNERS LP

34965K-AA-5 .
35250V-AC-8 .
35641A-AD-0 .
369018-AF-9 .

07/31/2025 .
09/25/2025 .
08/05/2025 .
......07/24/2025 .
B 09/30/2025

Various ...
J.P. MORGAN .
BARCLAYS .....
BANK OF AMERICA

1,493,000 |.
. 15,000,000 |
..5,000,000 |
100,000,000 |

5.620% 08/07/32

373334-KR-1 GEORGIA POWER CO BASIC  5.125% 05/15/52 . T P PR i1 O Y 5,170,000 |...
375558-BT-9 GILEAD SCIENCES INC BASIC ~ 2.800% 10/01/50 ... JN RO 09/30/2025 BANK OF AMERICA ...ttt e et e e e e e anne e e e e ees [oesneeeeeeessnnneeeessnnnneeeees [enssneeeeeeenneeee. 4,969,672 | 7,630,000 |...
375558-CA-9 . .| GILEAD SCIENCES INC BASIC ~ 5.550% 10/15/53 09/30/2025 . BANK OF AMERICA

m

'. GILEAD SCIENCES INC BASIC ~ 5.500% 11/15/54

375558-CD-3 ........ .......00/30/2025 . BANK OF AMERICA K .G Fl

375558-CE-1 . .| GILEAD SCIENCES INC BASIC ~ 5.600% 11/15/64 ... P R 09/30/2025 T P PPN N (L1 B Y 4,890,000 |... .G FE

377320-AA-4 GLATFELTER BASIC ~ 4.750% 11/15/29 ....ooiiiiiiiiiiiieeeeeee e oo 07/15/2025 LT UURRUUUURRRUUUUUURRR ROUUUEUUTRRRUURRROPUUURR RURROPUUUURRRORRY Y. 1) 5. | ) IRt 2,834,000 ... A FE

37960B-AD-7 . ..|GLOBAL MEDICAL RESPONSE BASIC ~ 7.375% 10/01/32 09/10/2025 . BANK OF AMERICA .. B FE ..
389375-AP-1 ..| GRAY TELEVISION INC. BASIC  7.250% 08/15/33 ....... 07/22/2025 . WELLS FARGO SECURITIES LLC A FE

39121J-D#-4 . .. | GREAT RIVER ENERGY GREAT RIVER ENERGY ~ 5.800% 10/15/50 . 09/03/2025 . WELLS FARGO SECURITIES LLC .62z

423452-AM-3 ......... |HELMERICH AND PAYNE BASIC  4.850% 12/01/29 07/14/2025 . Tax Free Exchange BFE ..
437076-DF-6 . ..|HOME DEPOT INC BASIC ~ 5.300% 06/25/54 .... 09/09/2025 . WELLS FARGO .......... .FFE ..
438516-CT-1 . ..|HONEYWELL INC BASIC ~ 5.250% 03/01/54 09/26/2025 . ROYAL BANK OF CANADA . , .FFE ..
444859-BL-5 . .. | HUMANA INC BASIC ~ 3.950% 08/15/49 ... 09/30/2025 . BANK OF AMERICA .. , BFE ..
444859-BX-9 . ..|HUMANA INC BASIC ~ 5.500% 03/15/53 09/30/2025 . BANK OF AMERICA 10,119,451 .10,900,000 | BFE ..
444859-CB-6 . .. |HUMANA INC BASIC ~ 5.750% 04/15/54 09/30/2025 . BANK OF AMERICA 9,877,744 .10,280,000 |. BFE ..
444859-CC-4 .. |HUMANA INC BASIC ~ 6.000% 05/01/85 ... 09/30/2025 . BANK OF AMERICA ,849, K , BFE ..
491674-BP-1 . .. | KENTUCKY UTILITIES CO BASIC ~ 5.850% 08/15/55 09/30/2025 . BANK OF AMERICA .10,037,130 | 9,710,000 .FFE ..
49177J-AP-7 . ..|KENVUE INC BASIC  5.050% 03/22/53 ... 09/30/2025 . Various ... 14,777,213 | 16,020,000 .FFE ..
501044-Dii-8 . ..|KROGER CO. BASIC ~ 5.500% 09/15/54 ... 09/09/2025 . GOLDMAN SACHS .. , A FE ..
502431-AV-1 . ..|L3 HARRIS TECHNOLOGIES INC BASIC ~ 5.500% 08/15/54 07/16/2025 .....[CITICORP SECURITIES BFE ..
521095-AB-5 . .| LBM ACQUISITION LLC BASIC ~ 9.500% 06/15/31 ... ......08/01/2025 BANK OF AMERICA .. .CFE ..
531968-AB-1 LIGHT & WONDER INTER BASIC ~ 6.250% 10/01/33 ......oovieeiiiiiiiiieiiie e e 09/10/2025 ..... J.P. MORGAN 5,000,000 |ouveereeeaiiiiennnn. 5,000,000 |... A FE

532457-CT-3 ......... |LILLY (ELI) & CO BASIC ~ 5.200% 08/14/64 ........coemiiimiiiiiiiiiiiiiiieeiiiiie e [eeeed 09/30/2025 ..... BANK OF AMERICA .. 2,031,876 |.ovvereeiiiiiiinnne 2,100,000 |... .EFE

546676-BA-4 . ..|LOUISVILLE GAS & ELEC BASIC  5.850% 08/15/55 BANK OF AMERICA .. .10,085,59 |. .FFE ..
55903V-BL-6 . .| MAGALLANES INC BASIC ~ 3.755% 03/15/27 ... E Tax Free Exchange 4,723,794 |. B FE ..
55903V-Bli-2 MAGALLANES INC BASIC ~ 5.050% 03/15/42 ... RO 07/01/2025 ..... Tax Free Exchange 3,000,000 |euvveereeeaiiiieanne 3,000,000 |... BFE

571748-BJ-0 MARSH & MCLENNAN COS BASIC ~ 4.900% 03/15/49 .. P R 09/30/2025 BANK OF AMERICA .. 5,050,664 [......cccvvriiiiiinnns 5,460,000 |... .G FE

571748-BS-0 . ..|MARSH & MCLENNAN COS BASIC ~ 6.250% 11/01/52 BANK OF AMERICA .. 4,957,647 |. .GFE ..
571748-BV-3 . .| MARSH & MCLENNAN COS BASIC ~ 5.700% 09/15/53 E BANK OF AMERICA .10,129,904 |. .G FE ..
571748-CD-2 MARSH & MCLENNAN COS BASIC ~ 5.400% 03/15/55 .. RO R 09/30/2025 ..... BANK OF AMERICA .. ....10,119,168 |. .... 10,240,000 |... .G FE

57767X-AA-8 MCGRAN-HILL EDUCATION BASIC  5.750% 08/01/28 .....eeveeiiiiiiiiiiiiiiiiieeeeiiicce e [ 07/29/2025 ..... HSBC SECURITIES INC. .... 2,992,500 |ooiiiiiiieiiiiies 3,000,000 |... B FE

59156R-CD-8 . ..|METLIFE INC. BASIC  5.250% 01/15/54 ... 09/26/2025 . SUSQUEHANNA ....... .973,060 1,000,000 .GFE ..
64110L-BA-3 . ..[NETFLIX INC. BASIC ~ 5.400% 08/15/54 ... 09/30/2025 . BANK OF AMERICA 6,590,011 6,490,000 .G FE ..
64828T-AC-6 . ..|RITHW CAPITAL CORP BASIC ~ 8.000% 07/15/30 . 09/04/2025 . Various ............ 7,142,500 7,000,000 | .CFE ..
65473P-AU-9 . .. |NISOURCE INC BASIC ~ 5.850% 04/01/55 . 09/26/2025 . HSBC SECURITIES INC. . 1,010,910 .. 1,000,000 |. B FE ..
66980H-AK-4 . ..|NOVARTIS CAPITAL CORP 4% Due 11/20/204 . 09/30/2025 . BANK OF AMERICA .. 9,927,786 11,670,000 |. DFE ..
66989H-AS-7 . ..|NOVARTIS CAPITAL CORP BASIC ~ 2.750% 08/14/50 ... 09/30/2025 . BANK OF AMERICA 5,038,656 .. 7,640,000 |. DFE ..
66989H-AII-8 . ..|NOVARTIS CAPITAL CORP BASIC ~ 4.700% 09/18/54 ... 09/30/2025 . BANK OF AMERICA 10,124,135 |. .11,010,000 | DFE ..
67403A-AF-6 . ..| OAKTREE STRATEGIC CREDIT BASIC ~ 6.190% 07/15/30 07/09/2025 . Various ... .25,053,072 |. .25,000,000 | .CFE ..
69351U-BD-4 . ..|PPL ELECTRIC UTILITIES BASIC ~ 5.550% 08/15/55 09/30/2025 . BANK OF AVEf 10,081,135 |. ..9,930,000 | .EFE ..
695114-CZ-9 . ..|PACIFICORP BASIC ~ 5.350% 12/01/53 ... 09/30/2025 . BANK OF AMERICA 9,948,111 .10,700,000 |. .G FE ..
695114-DA-3 . ..|PACIFICORP BASIC  5.500% 05/15/54 09/30/2025 . BANK OF AMERICA 9,929,992 |. .10,460,000 | .GFE ..
695114-DE-5 . ..|PACIFICORP BASIC ~ 5.800% 01/15/55 09/30/2025 . BANK OF AMERICA .10,039,290 |. .10,190,000 |. .G FE ..
70082L-AC-1 . ..|PARK RIVER HOLDINGS INC BASIC ~ 8.000¢ . 09/25/2025 . J.P. MORGAN ....... ..1,000,000 | 1,000,000 .CFE ..
T1677K-AC-2 . ..| PETSMART INC/PETSMART FI BASIC ~ 7.500% 09/15/32 08/08/2025 CITICORP SECURITIES ..7,000,000 | 7,000,000 B FE ..
71677K-AD-0 . ..| PETSMART INC/PETSMART FI BASIC 10.000% 09/15/33 .. ......08/08/2025 .....|CITICORP SECURITIES 5,000,000 |. 5,000,000 |. LA FE ..
T4166M-AE-6 ......... PRIVE SECSRVC BRH/FINANC BASIC ~ 6.250% 01/15/28 ...cceouiiiiiiiiiiiiiiiiiciiiiiecciiecce e [ 07/08/2025 ..... J.P. MORGAN O O 3,000,000 |..vvvvreeiiiiininanns 3,000,000 |... B FE

743315-AS-2 PROGRESSIVE CORP OH  4.125% 04/15/47 ..oonevriiiiiiiiiie e [ 09/30/2025 ..... BANK OF AMERICA .. JU 4,947 473 oo 5,840,000 |... .FFE

744320-AY-8 . .| PRUDENTIAL FINANCIAL INC. PRUDENTIAL FINANCIAL INC ~ 3.905% 12/07/47 ......00/30/2025 . BANK OF AMERICA 4,990,256 |. ..6,200,000 |. .G FE ..
744320-BA-9 PRUDENTIAL FINANCIAL INC. BASIC  3.936% 12/07/49 uvvveeeeeeeiiiiieeeeeiiieeeeeeiieeeeeeieeeeeees e, 09/30/2025 ..... BANK OF AMERICA .. 9,956,463 |. .. 12,530,000 |... .G FE




¢'v04

STATEMENT AS OF SEPTEMBER 30, 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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
744320-CE-3 ......... | PRUDENTIAL FINANCIAL INC BASIC ~ 4.350% 02/25/50 .........evmmmmmmmmmmmnnnniininniiiniiiiiinsnsnnssnsnneinnnnes foeeees 09/30/2025 BANK OF AMERICA .. 5,050,154 [...oevvnniiiiiiiinnnne 5,910,000 |... . 25,709 .
744320-CF-0 . .. | PRUDENTIAL FINANCIAL INC BASIC ~ 3.700% 03/13/51 09/30/2025 . BANK OF AMERICA 10,111,259 |. . 13,280,000 |. . 24,568
744560-CV-6 . ..|PUB SVC ELEC & GAS BASIC ~ 5.500% 03/01/55 ... 09/30/2025 . Various ......... . 10,345,360 |. . 10,490,000 |. 135,468
745332-CH-7 .. |PUGET SOUND ENERGY BASIC ~ 4.223% 06/15/48 . 09/30/2025 . BANK OF AMERICA 4,991,033 6,040,000 . 75,104
78397D-AB-4 . ..|SBL HOLDINGS INC BASIC ~ 5.000% 02/18/31 .... 07/29/2025 . MARKET AXESS ... 2,762,520 |. 3,000,000 |. . 67,500
82890@-AB-5 . ..| SIMPLOT COMPANY SIMPLOT COMPANY  5.640% 09/30/35 . 09/19/2025 . BANK OF AMERICA ..5,000,000 |. ..5,000,000 |.
86333@-AB-1 . .|STRIPE, INC. STRIPE, INC. 5.320% 09/26/32 ... 09/16/2025 . MORGAN STANLEY .50,000,000 |. .50,000,000 |.
863336-AC-9 STRIPE, INC. STRIPE, INC.  5.680% 09/26/35 .......ccovviiiiiiiiiiiiiiiiicicc [ 09/16/2025 MORGAN STANLEY ... ....40,000,000 |. ....40,000,000 |...
87612E-BN-5 TARGET CORP BASIC ~ 2.950% 01/15/52 ..ooeeiiiiiiiiiiiiiiceccccccceccec [ 09/30/2025 BANK OF AMERICA .. e [ 5,012,627 [.ceveniiiiiiiiinnnes 7,660,000 |...
87612E-BR-6 . ..| TARGET CORP BASIC ~ 4.800% 01/15/63 .. 09/30/2025 . BANK OF AMERICA .10,004,421 |. .10,970,000 |.
87817A-AE-7 . ..| TEAM HEALTH HOLDINGS INC BASIC ~ 8.375% 06/30/28 07/24/2025 . Various ............ 5,870,000 |.
880349-AU-9 ......... TENNECO INC BASIC ~ 8.000% 11/17/28 .....uuuuiiiiiiiiiiiiiiiii e oo 07/07/2025 O T O e O 1< 1V N 5,000,000 |...
882884-J%-1 ......... TEXAS NEW MEX1CO PONER COMPANY TEXAS NEW MEXICO PONER ~ 5.930% 07/31/45 .....evvvvvrvrininininiinninnnnns oo 07/01/2025 CITICORP SECURITIES ....eeeeiieiiniiinniiiiisiiiii i sssnnnnns [essssssssssssssssssssssssssssssnes Joeeeeeeesensesessnnenss 9,000,000 [oeeiiiiiiiiiiininnnin. 5,000,000 |...
89417E-AS-8 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 5.450% 05/25/53 .... 09/30/2025 . BANK OF AMERICA . K 9,850,000
89417E-AU-3 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 5.700% 07/24/55 . 09/30/2025 . BANK OF AMERICA .10,027,022 |. 9,620,000
914906-AX-0 . ..|UNIVISION COMMUNICATIONS INC BASIC ~ 7.375% 06/30/30 07/15/2025 . BANK OF AVERICA .. 2,925,000 |. 3,000,000
91529Y-AT-3 . ..| UNUM GROUP BASIC  6.000% 06/15/54 ... 09/30/2025 . BANK OF AMERICA .. 4,982,030 |. 4,890,000
91606*-AB-3 . ..|UPPER MICHIGAN ENERGY RESOURCE UPPER MICHIGAN ENERGY RESOURCE  5.310% 08/14/30 07/29/2025 . Various ......... .. 8,000,000 |. 8,000,000 A
927804-GC-2 . ..| VIRGINIA ELECTRIC POWER BASIC ~ 3.300% 12/01/49 09/30/2025 . BANK OF AMERICA 1,208,370 1,730,000 FE
92043G-AF-8 . ..| R GRACE HOLDING LLC BASIC  6.625% 08/15/32 .. 08/08/2025 J.P. MORGAN .... 1,600,000 1,600,000 FE ..
931142-EC-3 . .. | WAL-MART STORES BASIC ~ 4.050% 06/29/48 .. 09/30/2025 . BANK OF AMERICA 9,074,833 11,780,000 FE ..
931142-E2-2 . .. | WAL-MART STORES BASIC ~ 4.500% 09/09/62 .. 09/30/2025 . BANK OF AVERICA 5,041,789 5,590,000 FE ..
931142-FE-8 . .. | WAL-MART STORES BASIC ~ 4.500% 04/15/53 ..... 09/30/2025 . BANK OF AMERICA 6,994,476 7,760,000 FE ..
93884P-DIi-7 . .. | WASHINGTON GAS LIGHT CO BASIC ~ 3.796% 09/15/46 . 09/30/2025 . BANK OF AVERICA 5,028,777 6,490,000 FE ..
94106L-CF-4 . ..| WASTE MANAGEMENT INC BASIC ~ 5.350% 10/15/54 . 09/30/2025 . BANK OF AMERICA 9,895,858 9,960,000 FE ..
(G4989%-AE-6 . ..| JACKSON SQUARE AVIATION JACKSON SQUARE AVIATION . 07/18/2025 STONECASTLE SECURI 4,872,950 5,000,000 PL
66380*-AA-8 . ..[NCTF 1 AGGREGATOR LIMITED NCTF 1 AGGREGATOR LIMITED 8.650% 08/27/35 08/27/2025 . DIRECT = 1 wiriiiiiiieinnnnnns 9,146,294 9,146,294 z
20250N-CD-5 .. |ENBRIDGE INC BASIC ~ 5.950% 04/05/54 .....ccooeeiiiiiiiiiiiiiiiiiiieiieeienn 09/02/2025 . MUFG SECURITIES AMERICAS INC 1,954,760 2,000,000 FE
65529%-AA-3 . .| KANATA INNOVATION NOMINEE KANATA INNOVATION NOMINEE ~ 6.550% 08/15/48 ......ccooeeiiiiiiiiiiiiiiiiiiiiien fevees 08/05/2025 ..... WATERWAY CAPITAL Z...
C5793#-AT-0 McCAIN FOODS LIMITED McCAIN FINANCE (CANADA) LTD  4.810% 08/06/34 .....cceeeeeieieiiiiiiiieeieeeeeeeeee o 07/18/2025 ..... CITICORP SECURITIES ... FE
C5793#-AU-7 . ..|McCAIN FOODS LIMITED McCAIN FINANCE (CANADA) LTD  5.070% 08/06/37 .| CITICORP SECURITIES FE ..
023644-BG-9 . .| AMERICAN MOVIL SA DE CV BASIC ~ 4.375% 04/22/49 . BANK OF AMERICA .. K FE ..
03939A-AA-5 ARCH CAPITAL GROUP LTD BASIC ~ 3.635% 06/30/50 .....eevvveueeeenuereernerenneersenrssssssssssssssssesssnnssnnnes [oeeens 09/30/2025 ..... BANK OF AMERICA .. ,756, K .... 11,640,000 |... FE
046353-AN-0 ASTRAZENECA 4 3/8% Due 11/16/2045 MN16  4.375% 11/16/45 ....ovvvvvviiiiiiiiiiiiiiiiiiiiisisininnninininnnans oo 09/30/2025 ... BANK OF AMERICA .. 4,965,280 [....ovnnnnnnnnnnnnnnnns 5,540,000 |... FE
046353-AU-2 . .. | ASTRAZENECA BASIC ~ 4.375% 08/17/48 .......... BANK OF AMERICA .10,027,143 |. . 11,320,000 |. FE ..
92676X-AH-0 . .| VIKING CRUISES LTD BASIC ~ 5.875% 10/15/33 .... BANK OF AMERICA .. .. 2,000,000 |. ..2,000,000 |. FE
P5396#-AC-4 INDUSTRIAL [ZADORA INTEGRAL INDUSTRIAL|ZADORA INTEGRAL  9.250% 09/25/32 . JEFFERIES & COMPANY INC. .. ....40,000,000 |. ... 40,000,000 |... .. Z...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,244,469, 144 1,316,602,689 9,012,724
47103U-68-8 ......... JJanus Henderson Asset-Backed S CLOSED END FUND ......voveeosesssesssssssnessenesssnesssnesenesennssennenens [ 07/28/2025 ..... JUANE STREET ....uvouesesssesssesssesessesessesessesessesesessesesseseesesessesensesensssessssessssessssesessesessesns |oessesessesensesessesessnes 0.000 f..ununnnnnnnnnnnnns LI T AP 1.7 i,
0149999999. Subtotal - Issuer Credit Obligations - SVO-Identified Bond Exchange Traded Funds - Fair Value 98,835,715
LX1949-74-7 . ..|HAYWARD INDUSTRIES INC HAYWARD INDUSTRIES TLB S$+250 05/30/28 . ......07/01/2025 ..... BANK OF AMERICA 4.8 FE
LX1993-56-2 . ..| CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB $+325 11/03/28 07/01/2025 .....|WELLS FARGO SECURITIES LLC 4.CFE ..
LX1995-56-7 . ..| GRAY TELEVISION GRAY TELEVISION TLD $+300 12/01/28 .. 07/10/2025 ..... | GOLDMAN SACHS 4.AFE ..
LX2008-84-0 . ..| OCEANKEY US |1 CORP OCEANKEY-MEDIA TL $+350 12/15/28 .. 09/09/2025 . DEUTSCHE BANK 4.CFE ..
LX2022-21-3 . ..| TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L TL $+325 02/07/29 09/04/2025 . J.P. MORGAN .... 4.B FE ..
LX2039-02-7 . ..| IRIS HOLDING INC IRIS HOLDG-INTERTAPE-TL S+475 06/28/28 .... 07/18/2025 MORGAN STANLEY 4.CFE ..
LX2112-24-6 . ..|VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLY $+317.5 03/02/31 07/15/2025 . Tax Free Exchange 4.A FE
LX2128-71-3 . ..| LIFESCAN GLOBAL CORP LIFESCAN 2\D LIEN $+950 12/31/21 . 09/01/2025 . PAYMENT=IN=KIND .. [oasassassssassass b rrarrraans [eeeeeeeeee e e e e e e e e
LX2286-55-2 . ..|NRG ENERGY INC NRG ENERGY INC TLB $+175 04/16/31 ....... 07/17/2025 CITICORP SECURITIES 2.CFE
LX2297-04-7 . ..| CEDAR FAIR -SIX FLAGS CEDAR FAIR- SIX FLAG TLB $+200 07/01/2025 J.P. MORGAN ....... 3.B FE ..
LX2301-55-9 . ..| AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550 10/02/28 ... 08/25/2025 . PAYMENT-IN-KIND , K , K 4.CFE ..
LX2307-63-1 . ..| JANUS INTERNATIONAL JANUS TLB $+250 08/05/30 .......... 07/01/2025 .....|GOLDMAN SACHS .. ,980,649 |. ,991,899 |. 3.CFE ..
LX2322-33-2 ......... | CREATIVE PLANNING CPI HOLDCO-CREATIVE TLB $+200 05/19/31 07/01/2025 .....|GOLDMAN SACHS .. .. 4,086,765 |. . 4,117,647 |. 3.CFE ..
LX2322-33-2 ......... | CREATIVE PLANNING CPI HOLDCO-CREATIVE TLB $+200 05/19/31 ... 07/24/2025 . Tax Free Exchange .10,647,783 |. .10,750,000 |. 3.CFE ..
LX2326-54-9 . .| BROADSTREET PARTNERS INC BROADSTREET PARTNER TLB4 $+275 06/16/31 .oooeeeeiiiiiieii e 07/09/2025 ..... ROYAL BANK OF CANADA .... 4CFE ..........
LX2362-38-8 ......... APPLECARAMEL BUYER LLC WHITE CAP TLB $+325 10/19/29 oo e 07/01/2025 ..... DEUTSCHE BANK ..t 4BFE ...t
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LX2379-15-9 US SILICA- STAR HOLDING US SILICA - STAR TLAL $+450 07/31/31 e [ 07/01/2025 ..... PARIBAS SECURITIES FE

LX2480-21-3 . .. | MAGNERA CORP-GLATFELTER MAGNERA CORP- GLATFE TLB S+425 11/04/31 07/01/2025 ..... [ JEFFERIES & COMPANY INC. E ..
LX2490-62-6 . .. | ROBERTSHAN CTLS CO ROBERTSHAW-RANGE 20UT TL $+800 10/01/29 ...... 07/01/2025 .....[PAIA CLO Ltd 2019-1 ..... E ..
LX2503-58-4 . ..| ZELIS PAYMENTS BUYER INC ZELIS PAYMENTS BUYER TLB S§+325 10727731 . 07/01/2025 .....[CITIZENS CAPITAL MARKETS

LX2510-50-6 . .| CMG MEDIA GROUP CMG MEDIA-TERRIER TLB2 S$+350 06/18/29 .... 09/12/2025 . Various ............

..| ALLSPRING BUYER LLC ALLSPRING BUYER TLB $+275 11/01/30
.| CINCINNATI BELL INC CINCINNATI BELL TLB4 +275 11/24/28
WAND NEWCO 3 INC CALIBER COLL-WAND TLB2 S+250 01/30/31 ...
SMYRNA READY MIX CONCRET SMYREA-SMYRNA TLB $+300 04/02/29
..|DELTA TOPCO INC DELTA TOPCO-BLOX TLB S$+275 12/03/29 ..........
.| PRIME SECURITY SERVICES BOR PRIME SECURITY-ADT TLB §+175 02/09/32
APEX GROUP TREASURY LLC APEX GROUP TREASURY TLB $+350 02/20/32

LX2557-73-9 .
LX2560-41-0 .
LX2575-01-2
LX2577-99-2
LX2581-30-9 .
LX2589-20-3 .
LX2590-77-1

09/05/2025 . MORGAN STANLEY
......05/05/2025 . Various .........
U 07/28/2025 ..... BANK OF AMERICA ..

J RO 09/17/2025 ..... J.P. MORGAN
08/01/2025 MORGAN STANLEY
......08/01/2025 .....| DEUTSCHE BANK ..
P 08/01/2025 ..... GOLDMAN SACHS ..

mmmm

m

m

mm

m

..... 1,506,066 |. 1,513,635 |..

LX2591-22-5 VFH PARENT-LLC VFH PARENT-VIRTU TLB2 S$+250 06/20/31 e e 09/17/2025 ..... LS 0 SRRSO RO URR TR RO 2,000,000 |ouuveeeeeeaiiiieaanne 2,000,000 |... E

LX2601-98-2 . ..| VALVOLINE INC VALVOLINE INC TLB S§+200 03/19/32 ....... 09/30/2025 . MORGAN STANLEY ... 3,731,250 3,750,000 E ..
LX2626-93-0 . ..| INVENERGY THERMAL OPERATING INVENERGY THERMAL TLB $+350 05/06/32 . 07/01/2025 .....[MUFG SECURITIES AMERICAS INC 1,687,500 |. 1,704,545 |. E ..
LX2626-94-8 . ..| INVENERGY THERMAL OPERATING INVENERGY THERMAL TLC $+350 05/06/32 . 07/01/2025 ... [MUFG SECURITIES AMERICAS INC .. 112,500 |. .. 113,636 |. E ..
LX2628-21-7 . ..| VOYAGER PARENT LLC VOYAGER PARENT-EVRI-TLB S+475 05/10/32 .. 07/01/2025 ..... DEUTSCHE BANK . 14,374,699 |. 14,819,277 E ..
LX2628-22-5 . .. | SHIFT4 PAYMENTS LLC SHIFT4 PAYMENTS TLB $+250 05/10/32 07/01/2025 ..... [ GOLDMAN SACHS 1,786,567 1,791,045 E ..
LX2636-34-3 . ..| CFC GROUP USA LLC CFC GROUP TLB §+375 05/31/32 ......... 07/01/2025 J.P. MORGAN . 4,950,000 5,000,000 E ..
LX2637-21-8 . ..|FLUTTER FINANCING BV FLUTTER FINANCING TLB S+200 06/04/32 . 07/24/2025 . J.P. MORGAN . 1,496,250 1,500,000 E..
LX2644-99-0 . .. | WASSERMAN MEDIA GROUP WASSERMAN MEDIA GRP TLB $+300 06/14/32 . 06/12/2025 . J.P. MORGAN . 4,145,833 4,166,667 E ..
LX2645-25-2 . ..| COLOSSUS ACQUIRECO LLC COLOSSUS PIPELINE TLB S+175 06/14/32 .. 06/12/2025 . MORGAN STANLEY ... 8,623,333 8,666,667 E ..
LX2646-40-9 . .. [HAMILTON PROJECTS ACQUIR HAMILTON PROJ-COGNTX TLB §+250 04/14/2025 . BANK OF MONTREAL/NESBITT BURNS 2,974,420 2,978,170 E ..
LX2646-42-5 . .. | CINEMARK USA INC CINEMARK USA TLB S$+225 05/24/30 ........... 07/01/2025 .....[Tax Free Exchange .. 8,486,536 8,722,220 E ..
LX2646-46-6 . ..|HILL TOP ENERGY CENTER HILL TOP ENERGY TL S$+325 06/17/32 07/01/2025 ..... [ SANTANDER .... 1,995,000 |. 2,000,000 |. E ..
LX2646-56-5 . ..|BAUSCH + LOMB CORP BAUSCH + LOMB TLB S+425 12/18/30 ... 07/01/2025 .....[J.P. MORGAN .... .19,800,921 |. . 19,900,423 |. E ..
LX2648-53-8 . ..| SAZERAC CO INC SAZERAC CO INC TLB $+250 06/25/32 ..... 08/01/2025 WELLS FARGO SECURITIES LLC .. 3,851,613 |. .. 3,870,968 | E ..
LX2649-16-3 . .| NEXSTAR BROADCASTING NEXSTAR MEDIA TLB §+250 06/24/32 . ......07/01/2025 .....| J.P. MORGAN .... . 14,850,000 |. . 15,000,000 |. E ..
LX2650-83-1 RADIOLOGY PARTNERS INC RADIOLOGY PARTNERS TLB S+450 06/26/32 eeeeeeeiiiiieeeeiieeeeeen e 07/01/2025 ..... BARCLAYS .. 11,237,837 | ... 11,351,351 |... E

LX2657-13-3 GOOSEHEAD INSURANCE HOLD GOOSEHEAD INSURAN TLB-1 $+300 01/08/32 wvvvvveeeiiiiiieiiiiiiieees e 07/09/2025 ..... Tax Free EXChange .......coeeiiiiiiiiiiiiiiiiii e [aereeee e snnnee e [oesneeneesenneens 3,467,352 | 3,500,000 |... E

LX2661-02-8 . ..|DAVITA DAVITA TLB-2 §+175 05/09/31 ........... Tax Free Exchange E ..
LX2661-22-6 . .| KNOWBE4 INC KNOWBE4 INC TL $+375 07/22/32 .. J.P. MORGAN ... E..
LX2662-13-3 SGH2 LLC SGH2-SCENIC CRUISE TLB $+450 07/19/32 v [220200/22/2025 L Var ious E

LX2662-60-4
LX2663-83-4 .
LX2664-39-4 .

PRIORITY HOLDINGS LLC PRIORITY HOLDINGS TLB $+375 07/23/32
..| ADVISOR GROUP HOLDINGS ADVISOR GROUP-OSAIC TLB3 $+300 07/19/32 .
.| LACKAWANNA ENERGY CENTER LACKAWANNA ENERGY TL $+300 07/26/32 ...

..... TRUIST
UBS WARBURG CONVERTIBLES
E JEFFERIES & COMPANY INC.
JN R 07/16/2025 ..... J.P. MORGAN

mmm
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LX2665-54-0 SUMMIT ACQUISITION INC-K2 SUMMIT ACQUISITION-K2 TLB S350 10/16/31 ... oo oo 0771672025 . | JPLMORGAN e e e e e ens [oeee e e e e e e e e e e e es [ereeeae e e 2,000,000 |ouvveeeeeeaiiieeaannns 2,000,000 |... E

LX2665-54-0 SUMMIT ACQUISITION INC-K2 SUMMIT ACQUISITION-K2 TLB S350 10/16/31 ... N SO 07/22/2025 ..... Tax Free Exchange 4,291,675 |. 4,359,075 |... E

LX2665-59-9 . ..| BELRON FINANCE LLC BELRON TLB $+250 10/16/31 .o 08/07/2025 Tax Free Exchange .. ..6,957,015 |. .. 7,017,677 |. E ..
LX2665-63-1 . .. | CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB $+300 07/23/32 07/23/2025 . Tax Free Exchange . 13,963,832 |. . 13,896,748 |. E..
LX2666-48-0 . ..| ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB-8 $+250 05/31/30 07/18/2025 J.P. MORGAN ....... 3,069,945 3,069,945 E ..
LX2666-48-0 . ..| ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB-8 $+250 05/31/30 ... 07/28/2025 . Tax Free Exchange 4,785,997 4,925,343 E ..
LX2666-49-8 . ..| COGENTRIX FINANCE HOLDCO COGENTRIX FINANCE TLB $+225 02/26, 07/18/2025 MORGAN STANLEY ... 2,546,684 2,546,684 E ..
LX2666-49-8 . ..| COGENTRIX FINANCE HOLDCO COGENTRIX FINANCE TLB $+225 02/26/32 08/27/2025 .....[Tax Free Exchange 3,342,261 3,369,932 E..
LX2667-00-9 . ..| PROJECT RUBY ULTIMATE PARE PROJECT RUBY TLB §+275 03/10/28 ...... 08/01/2025 BANK OF AMERICA .. 5,000,000 5,000,000 E ..
LX2667-31-4 . ..| SOUTHERN VETERINARY PARTNERS SOUTHERN VETERINARY TLB $+250 12/04/31 . 07/24/2025 . Tax Free Exchange 1,222,485 1,237,805 E ..
LX2668-01-5 . ..| ONEX TSG INTERMEDIATE CO ONEX TSG INTERM-SCP TLB S$+375 07/24/32 07/24/2025 . BARCLAYS ........... 3,618,182 3,636,364 |. E ..
LX2669-34-4 . ..|RESONETICS LLC RESONETICS TLB $+275 06/18/31 e 07/29/2025 . Tax Free Exchange .. 496,250 |. .. 496,250 |. E..
LX2669-43-5 . .. | AMNEAL HOLDINGS , LLC AVNEAL PHARMACEUTICA TLB $+350 07/26/32 07/24/2025 . J.P. MORGAN ....... 11,411,400 | . 11,440,000 |. E ..
LX2669-50-0 . ..| ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB6 28 S+250 08/17/28 ... 07/28/2025 . Tax Free Exchange . 12,433,113 | 12,662,711 | E ..
LX2669-74-0 . .| TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB $+450 06/30/28 . 07/23/2025 . BARCLAYS ........... .10,892,497 |. .10,892,497 |. E ..
LX2669-81-5 . .. S0VOS COMPLIANCE LLC SOVOS COMPLIANCE TLB S+325 08/14/29 08/11/2025 Tax Free Exchange 2,811,009 2,811,009 E..
LX2670-24-3 . -|MEDLINE INDUSTRIES INC MEDLINE TLB $+200 10/25/30 ......07/31/2025 .....| Tax Free Exchange .. 4,956,531 |. 4,962,500 |. E ..
LX2670-33-4 CHG HEALTHCARE SERVICES INC CHG HEALTHCARE TLB-1 §+275 R R 08/01/2025 ..... Tax Free Exchange 2,795,069 [..ooceiiiiiiiiiininns 2,902,688 |... E

LX2672-84-3 ALLIANT HOLDING ALLIANT HOLDINGS TLB +250 09/19/31 B 08/06/2025 ..... Tax Free Exchange .. .. 17,666,211 |. .. 17,865,000 |... E

LX2672-87-6 . .| HIGHTOWER HOLDING LLC HIGHTOWER HOLDING TLB $+275 02/03/32 . ......07/31/2025 . J.P. MORGAN ....... 2,000,000 |. 2,000,000 |. E ..
LX2673-20-5 LUMMUS TECHNOLOGY HOLDINGS LUMMUS-ILLBUY TLB $+250 12/31/29 oo ol 08/04/2025 ..... Tax Free Exchange .. 3,097,997 |. 3,126,375 |... E
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JEFFERIES & COMPANY INC.
MORGAN STANLEY

..... 1,250,000 |...
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LX2673-21-3 ALASKA AIR GROUP INC ALASKA -AS MILEAGE TLB S$+175 10/15/31 e e 08/06/2025 ..... TaX Free EXCRANGE .....oeeeeereieeeeenet e e e e eeeee e e e e e e e e e e e s e e e e e nna s e e e eennaaeeeeennnnneeeennnnnnaees  |reeennnnaseeeennnnnneeeennnnnaeeees Joermnaaneeemnnniannees 6,567,675 |.eeeeeeeeeiaeeeeens 6,616,667 |... 2.C FE
LX2673-30-4 . ..|US LBM US LBM TLB $+500 06/06/31 wovveeiiiiiiinnns 08/01/2025 .....|BARCLAYS ........ 5,760,000 6,000,000 4.CFE ..
LX2673-32-0 . ..| WASH BIDCO INC WASH BIDCO INC TLB $+325 08/09/32 08/07/2025 .....|TD SECURITIES 3,235,135 3,243,243 4BFE ..
LX2673-66-8 . ..| SANMINA CORP SANMINA CORP TLB $+200 08/07/32 ... 08/07/2025 .| BANK OF AMERICA 8,977,500 9,000,000 |. 3.AFE ..
LX2673-67-6 . ..| PETSMART PETSMART TLB S+400 08/09/32 ..cevnenn 08/08/2025 J.P. MORGAN ... .. 9,942,157 |. . 10,042,583 |. 4BFE ..
LX2674-52-6 . ..| RESIDEO TECHNOLOGIES RESIDEO TLB $+200 08/09/32 .. 08/08/2025 J.P. MORGAN . . 13,316,667 |. . 13,333,333 |. 3.AFE ..
LX2674-72-4 . .| ALLIED UNIVERSAL HOLDCO ALLIED UNIVERSAL TLB S+325 08/06/32 ......08/06/2025 .| MORGAN STANLEY .. 8,730,332 | .. 8,741,259 |. 4BFE ..
LX2674-75-7 RED PLANET BORROWER LLC RED PLANET-LIFT TLB $+400 08/09/32 ... P 08/07/2025 ..... MORGAN STANLEY ... .. 11,852,113 |. ..11,971,831 |... 4.C FE
LX2675-36-6 TEREX CORP TEREX CORP TLB S$+175 10/08/31 P AP 08/07/2025 ..... UBS WARBURG CONVERTIBLES .. s s 2.C FE
LX2676-24-0 . ..| WAYSTAR TECHNOLOGIES INC NAVICURE-WAYSTAR TLB $+200 08/06/2025 J.P. MORGAN .... 2,809,347 .. 2,809,347 |. 4.AFE ..
LX2676-33-1 . .|NIELSENIQ NIELSENIQ - INDY US TL $+250 10/07/30 ......08/07/2025 J.P. MORGAN ... 9,975,000 |. .10,000,000 |. 4BFE ..
LX2676-53-9 BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB $+175 08/23/32 .o [ 08/21/2025 ..... Tax Free Exchange .. 2,497,274 |. 2,504,638 |... 3.C FE
LX2676-63-8 TORTUGA RESORTS GHD LLC TORTUGA RESORTS-TURQ TLB S+325 08/13/32 e e 08/13/2025 ..... GOLDMAN SACHS 6,030,303 |eevriiiieeenniees 6,060,606 |... 4.A FE
LX2676-74-5 . ..| VERTIV GROUP CORP VERTIV GROUP CORP TLB4 S$+175 08/09/32 ....... 08/07/2025 BANK OF AMERICA .. 8,000,000 |. .. 8,000,000 |. 3.AFE ..
LX2677-00-8 . ..| SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL S+250 12/19/30 08/13/2025 .....| Tax Free Exchange . 14,677,351 |. . 15,046,925 |. 4BFE ..
LX2677-83-4 . .| TIBCO SOFTWARE INC CLOUD SOFTWARE GRP TLB S+325 08/09/32 08/07/2025 BANK OF AMERICA . 13,000,000 |. . 13,000,000 |. 4BFE ..
LX2677-90-9 . ..|LIFE TIME INC LIFE TIME FITNESS TLB +200 11/05/31 08/14/2025 . DEUTSCHE BANK .. 2,000,000 2,000,000 4.AFE ..
LX2677-90-9 . ..|LIFE TIME INC LIFE TIME FITNESS TLB +200 11/05/31 ... 08/18/2025 Tax Free Exchange 7,581,502 7,616,508 4.AFE ..
LX2678-37-8 . ..| WAYSTAR TECHNOLOGIES INC NAVICURE-WAYSTAR TLB $+200 10/22/29 . 08/06/2025 J.P. MORGAN ....... 940,653 .. 940,653 4.AFE ..
LX2678-37-8 . ..| WAYSTAR TECHNOLOGIES INC NAVICURE-WAYSTAR TLB $+200 10/22/29 . 08/12/2025 . Tax Free Exchange 4,509,072 4,599,235 4.AFE ..
LX2680-56-4 . ..| PRECISION MEDICINE GROUP PRECISION MEDICINE TLB S+350 08/16/32 . 08/14/2025 . MORGAN STANLEY 9,950,000 .10,000,000 |. 4.CFE ..
LX2682-13-1 . ..| KREF HOLDINGS X KREF HOLDINGS TLB $+250 03/05/32 ..... 08/14/2025 . GOLDMAN SACHS .. 595,026 . 3.CFE ..
LX2682-13-1 . ..| KREF HOLDINGS X KREF HOLDINGS TLB S+250 03/05/32 09/11/2025 . Tax Free Exchange 5,356,469 3.CFE ..
LX2695-77-8 . ..| AIR MEDICAL GLOBAL MEDICAL TLB $+350 09/13/32 ..... 09/10/2025 . MORGAN STANLEY ... 17,955,000 4BFE ..
LX2695-86-9 . ..| MCGRAW-HILL EDUCATION MCGRAN-HILL EDU TLB $+275 08/06/31 09/08/2025 . Tax Free Exchange 4,292,377 4BFE ..
LX2696-01-6 . ..| VICTORY CAPITAL HOLDINGS VICTORY CAPITAL TLB-3 $+200 09/24/2025 . Various .......o.eeeees 4,999,375 3.BFE ..
LX2696-03-2 . ..| EVERGREEN ACQCO 1 LP EVERGREEN ACQCO TL $+300 09/13/32 ......... 09/12/2025 . JEFFERIES & COMPANY INC. .. 7,682,974 4.AFE ..
LX2696-50-3 . .| PLASTIPAK PACKAGING INC PLASTIPAK PACKAGING TLB1 $+250 ......09/11/2025 . WELLS FARGO SECURITIES LLC 2,686,500 4.AFE ..
LX2697-76-6 TKO Group TKO GROUP-UFC TLB 5 S+200 11/21/31 N - 09/09/2025 ..... GOLDMAN SACHS ... ettt e e e ettt e e e e e e e e e e e e e e ee e e e e e e e nnn e e e eeennnaaeeeeennnnaeeeeennnnaeeeennnnn |seeennnnnseeeemnnnaneeeennnnnnenees Joernnnnaereemnnninnnees 3,280,663 |. 3.B FE
LX2697-76-6 TKO Group TKO GROUP-UFC TLB 5 $+200 11/21/31 LD G LTI =3 (11T RSP RN 2,077,036 |. 3.B FE
LX2698-30-1 . .| CINCINNATI BELL INC CINCINNATI BELL TLB5 +225 11/24/28 Tax Free Exchange .. 4.C F
4.B Fl
2.C F
3.B Fi
2.C Fl
3.B Fi
1.G F
3.AFl
4.B Fi
4.C Fl
3.AFi
6. FE
3.AFi
3.AFl
3.C Fl

LX2698-46-7 OUTFRONT MEDIA INC OUTFRONT MEDIA TLB S+200 09/16/32 WELLS FARGO SECURITIES LLC ..vvvvvvrvrrrrrsrrrrsirersssrsesisissssssssessssssssssssssssssssssssssssssssssssssssssssens [ooniiiissssnssnnsnsnnsnssnnnnnns foeeeeeeenenaneeennnnnss 9,093,625 [, 5,100,000 |... E
LX2698-81-4 . ..| SOLSTICE ADVANCED MATERIALS SOLSTICE ADV MATERIAL TLB S175 J.P. MORGAN ....... E ..
LX2700-35-4 . .| MEADE PIPELINE CO LLC MEADE PIPELINE TLB S+200 09/22/32 MORGAN STANLEY E ..
LX2702-53-3 DELTA AIRLINES SKYMILES DELTA AIR SKYMILES TLB S+150 10/20/28 oo 09/26/2025 BARCLAYS . e 1,960,501 |... E
LX2702-98-8 STONEPEAK NILE PARENT STONEPEAK-AIR TRANS TLB $+225 04/12/32 v [ 09/23/2025 BARCLAYS 6,289,803 |. 6,294,118 |... {-S
LX2703-62-2 . ..| ION PLATFORM FINANCE US ION PLATFORM TLB S+375 09/30/32 ....... 09/30/2025 . UBS WARBURG CONVERTIBLES . 11,880,000 |. .12,000,000 |. E ..
LX2703-64-8 . ..| PRIMESOURCE-PARK RIVER PRIMESOURCE -PARK R 1LTL $+450 09/25/31 . 09/25/2025 . J.P. MORGAN ....... 1,745,570 1,772,152 E ..
LX2705-86-6 . ..|PEER USA LLC PEER USA- ACTION TLB $+225 09/25/32 .. 09/25/2025 . BANK OF AMERICA 5,833,333 |. 5,833,333 E
LX2021-49-6 . ..| COVIS PHARMA COVIS PHARMA 1L TL S$+650 02/18/27 . 06/25/2025 . PAIA CLO Ltd 2019-1 40,917 |. .818,343 . Fi
LX2445-74-5 . ..| FORMULA ONE FORMULA ONE -DELTA 2 TLB $+200 09/10/31 . 08/01/2025 J.P. MORGAN .... ,989,944 |. 2,000,000 A FE
LX2457-34-4 . .| FORMULA ONE FORMULA ONE-DELTA2 DDTL S$+200 09/10/31 .. ......08/01/2025 Various ......... 3,164,167 |. 3,166,667 AFE ..
LX2670-99-5 ENTAIN HOLDINGS PLC ENTAIN HOLDING TLB5 $+225 07/30/32 i e 09/04/2025 ..... Tax Free Exchange .. .... 12,563,934 |. .... 12,709,768 |... CFE
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 627,279,805 633,414,128

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,988,088,801 1,967,416,817 9,188,499
0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999997. Total - Issuer Credit Obligations - Part 3 1,988,088,801 1,967,416,817 9,188,499
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX

0509999999. Total - Issuer Credit Obligations 1,988,088,801 1,967,416,817 9,188,499

57643L-FS-0 ......... [ MABS 2006-HE1 SERIES 20041NC3 CLASS M5 5.810% 10/25/34 v.vvvveveeeeceeerieieisssicececceieneisiseees

...... 09/25/2025

[ Interest Capitalization wouiueuesueeesesesieiesieiessessessessesseseeseesseseeseeseesseseesseseereeseereereanis | T

1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)

05556H-AA-7 ...
081935-BA-5 ...

..|BFLD Trust SERIES 2025FPM CLASS A 5.011% 10/10/30 ......ccevvunnnennns
- [Benchmark Mortgage Trust SERIES 2025B41 CLASS AS  5.754% 08/15/35 ..

...08/20/2025
...08/19/2025

.| GOLDMAN SACHS ..

GOLDMAN SACHS ..

....10,000,000 |.
...... 2,059,999 |.

....10,000,000 |...
..... 2,000,000 |...

. 15,311
. 10,550
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088921-AB-7 ......... BFLD Trust SERIES 20255MW CLASS B 5.160% 10/10/42 09/17/2025 CITICORP SECURITIES ... e eeeete e e e eeeee e e e e e e s e e e e e e e e e e een s e e e e mnne e e e e e ennaneeeennnnnnneeeennnnn |eeeennnnnseeeennnnaneeeennnnnnaeees Joemnnnanreemnnnnaneees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |... . 20,784
50245X-AC-1 . .. | LV 2024-SHOW SERIES 2024SHOW CLASS B 5.826% 10/10/29 09/01/2025 . BANK OF AMERICA .. .. 5,056,085 |. .. 5,000,000 |. .18,010
92890Y-AA-3 . .| VTR Commercial Mortgage Trust SERIES 2025STEM CLASS A 5.201% 10/13/41 . 09/25/2025 . WELLS FARGO . . 15,000,000 |. .15,000,000 |. . 32,509
950040-AA-6 . .| WELLS FARGO COMMERCIAL MORTGAG SERIES 20251918 CLASS A  5.575% 09/15/40 08/19/2025 . WELLS FARGO . . 10,602,000 |. . 10,602,000 |. . 16,420
1079999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency Commercial Mortgage Backed Securities (Unaffiliated) 47,718,054 47,602,000 113,584
04019R-BL-4 . .| ARES CLO Ltd SERIES 202266A CLASS CR2  6.214% 10/25/38 . . L0 O =0 5P RO RN 4,750,000 [oeeriiiiinnnnniennnns 4,750,000 |... 1.F FE ..
117650-AL-5 . ..|Bryant Park Funding Ltd SERIES 202321A CLASS AR  5.602% 10/18/38 BANK OF AMERICA .30,000,000 |. .30,000,000 |. 1.AFE ..
117650-AN-1 . ..|Bryant Park Funding Ltd SERIES 202321A CLASS BR  5.982% 10/18/38 BANK OF AMERICA .10,000,000 |. .10,000,000 |. 1.CFE ..
22823R-BA-6 . ..|Crown City CLO | SERIES 20201A CLASS BRR  6.082% 07/20/38 .... MORGAN STANLEY .. 7,700,000 |. .. 7,700,000 |. 1.C FE ..
37147V-AL-1 . ..|Generate CLO Ltd. SERIES 202312A CLASS AR  5.662% 07/20/38 GOLDMAN SACHS .. . 19,500,000 |. . 19,500,000 |. 1.AFE ..
37147V-AN-7 . ..| Generate CLO Ltd. SERIES 202312A CLASS BR  6.082% 07/20/38 .. GOLDMAN SACHS ..5,000,000 |. ..5,000,000 |. 1.C FE ..
443815-AB-1 . ..|Hudson Kettle CLO LLC SERIES 202511 CLASS A1 5.799% 04/22/37 Various ...... .31,000,000 |. .31,000,000 |. 1.APL ..
48256E-AQ-2 . ..|KKR Financial CLO Ltd SERIES 48A CLASS AR  5.612% 10/20/38 .. BANK OF AMERICA .20,000,000 |. .20,000,000 |. 1.AFE ..
48256E-AU-3 . ..|KKR Financial CLO Ltd SERIES 48A CLASS CR  6.182% 10/20/38 .. BANK OF AMERICA .. 8,000,000 |. .. 8,000,000 |. 1.F FE ..
870923-AN-9 . ..|Sycamore Tree CLO Ltd SERIES 20234A CLASS BR  5.982% 10/20/38 J.P. MORGAN .... .10,000,000 |. .10,000,000 |. 1.C FE ..
89642T-AL-7 . .| Trinitas CLO Ltd SERIES 202323A CLASS AR 5.642% 10/20/38 . J.P. MORGAN . . 18,750,000 |. . 18,750,000 |. 1.AFE ..
89642T-AS-2 . ..[Trinitas CLO Ltd SERIES 202323A CLASS CR  6.232% 10/20/38 . . P MORGAN ... ieeetiie et ettt e e e e eee e s e ernes e e eeernn e e eernnn e teernenneeeernnnnaaeseerrnnnntteernnnnnaree |reennnnnsreennnnnaseeerrnnnnareeee |oernnnaaseeernnnnaseees 2,000,000 f.eiiiiimininaaiaeenes 2,000,000 |... 1.F FE .. .
1099999999 Subtotal Asset-Backed Securities - Financial Asset Backed - Self- L|qU|dat|ng Non-Agency CLOs/CBOs/CDOs (Unaﬁlllated) 166,700,000 166,700,000 XXX
0008N#-AA-2 . .| ACF TD HOLDINGS, LLC ACF TD HOLDINGS, LLC  6.460% 05/30/31 . 07/07/2025 JEFFERIES & COMPANY INC. ..eeeeeeeieeeeeeei e e e ee e e e e ee e e e e e e e e e e e e eenae e e e e e mnn e e e eennnnnneeeennnn seeennnnnseeeemnnnnneeeennnnnaneees Joemnnnnaneeemnnniannees 9,600,000 [.eereeemnnnneeeeens 9,600,000 |... BPL ..
0008N#-AB-0 . ..| ACF TD HOLDINGS, LLC ACF TD HOLDINGS, LLC  6.460% 05/30/31 07/07/2025 .....|JEFFERIES & COMPANY INC. 9,600,000 |. 9,600,000 |. Bz
020529-AA-1 . ..| ALP CFO 2025 LP ALP CFO 2025 LP  7.092% 07/15/37 ............... 07/31/2025 . EVERCORE PARTNERS LLC .68,000,000 |. .68,000,000 |. .G FE
05645@-AD-0 . ..|BSOF SRT | LP BSOF SRT | OFFSH BSOF SRT ENHANCED ONSH OFFSH  7.478% 06/30/32 07/25/2025 . DEUTSCHE BANK .. .11,000,000 |. .11,000,000 |. BPL ..
07337G-AB-9 . ..|Bayview Opportunity Master Fun SERIES 2025EDU1 CLASS B 5.874% 07/27/48 ... 09/26/2025 . MORGAN STANLEY 9,250,000 9,250,000 .DFE ..
07337G-AC-7 . ..|Bayview Opportunity Master Fun SERIES 2025EDU1 CLASS C  5.963% 07/27/48 ... 09/26/2025 . MORGAN STANLEY 5,000,000 |. 5,000,000 |. .GFE ..
09531*-AA-7 . ..|BO GPS ATLAS FUND |11 FBN INV BO GPS ATLAS FUND 11 FBN INV ~ 6.120% 09/11/55 09/11/2025 . GOLDMAN SACHS .. . 39,687,500 |. . 39,687,500 |. GPL ..
14320B-AE-9 . ..|CarMax Select Receivables Trus SERIES 2025B CLASS C  4.830% 06/16/31 .... 09/17/2025 . J.P. MORGAN . .. 8,999,157 |. .. 9,000,000 |. .FFE ..
20633K-AJ-7 . ..| CONCORD MUSIC ROYALTIES LLC CONCORD MUSIC ROYALTIES LLC  5.507% 07/20/75 07/01/2025 ATLAS ... . 29,999,913 |. .30,000,000 |. .EFE ..
20633K-AL-2 . ..| CONCORD MUSIC ROYALTIES LLC CONCORD MUSIC ROYALTIES LLC  5.785% 07/20/75 .. 07/01/2025 .....|ATLAS ... . 19,990,834 |. .20,000,000 |. .EFE ..
22561*-AA-3 . ..| CREDIT VALUE FUND V111 FEEDER CREDIT VALUE FUND VII| FEEDER  7.910% 07/14/29 09/25/2025 . DIRECT - 1 .. .. 5,338,838 |. .. 5,338,838 |. LA PL
36164S-AA-2 . ..| GCM GROSVENOR CREDIT SECOND GCM GROSVENOR CREDIT SECOND  7.319% 09/25/37 .. 09/19/2025 . EVERCORE PARTNERS LLC . 16,916,445 |. . 16,916,445 |. Gz
40190A-AA-1 . ..| GUGGENHEIM INVESTMENTS PDF GUGGENHEIM INVESTMENTS POF  7.319% 04/10/38 . 04/10/2025 . DIRECT - 1 .. .. 2,055,865 |. .. 2,055,865 |. .G PL
40488*-AA-5 . ..|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR  8.502% 12/05/32 .. 07/17/2025 .....|DIRECT - 1 . 10,555,527 |. . 10,555,527 |. BPL ..
40488*-AB-3 . .|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR  9.752% 12/05/32 07/17/2025 .| DIRECT - 1 5,277,763 |. 5,277,763 |. .CPL ..
404928-AA-7 HPS SET FUND FEEDER LP HPS SET FUND Sr FEEEDER LP  7.199% 09/30/34 08/13/2025 00 R R R 9,150,070 [oviiviiinnniiiiens 9,150,070 |... .BPL
404920-AB-5 HPS SET FUND FEEDER LP HPS SET FUND Jr FEEEDER LP  8.199% 09/30/34 .... 08/13/2025 DIRECT - 1 .. 4,575,035 |. 4,575,035 |... .CPL
404920-AC-3 . ..|HPS SET FUND FEEDER LP HPS SET FUND Sub FEEEDER LP  9.699% 09/30/34 ... 08/13/2025 . DIRECT - 1 .. .. 4,575,035 |. .. 4,575,035 |. APL L
43133M-AA-9 . .|HILDENE TRUPS SECURITIZATION HILDENE TRUPS SECURITIZATION  6.064% 10/25/39 09/01/2025 . STIFEL NICOLAUS . 12,577,538 |. . 12,769,075 |. LA FE ..
45111@-BF-5 ICONIC ISSUER LLC ICONIC ISSUER LLC ~ 6.290% 05/31/65 09/03/2025 DIRECT - 1 .... 14,500,000 [. .... 14,500,000 |... .FPL
46681#-AA-3 JG WENTWORTH (X) LLC JG WENTWORTH (X) LLC  6.210% 12/31/80 07/31/2025 0= e PP EE PRSP PURUR ISP 7,582,018 o 7,582,018 |... .FPL
496015-AA-6 . ..|KINGS 111 FUNDING LLC KINGS 111 FUNDING LLC ~ 5.812% 09/27/55 ... 09/03/2025 . GUGGENHE IM CAPITAL . 100,000,000 |. 100,000,000 |. .CPL ..
552339-AD-5 .. |LYRA 2024 CLASS A-2 NOTES SERIES 20251A CLASS A2  5.604% 09/20/65 07/31/2025 . BARCLAYS ........... . 31,999,734 |. .32,000,000 |. .FFE ..
59170J-AR-9 . .. [METRONET INFRASTRUCTURE ISSUER METRONET INFRASTRUCTURE ISSUER  6.010% 07/20/55 05/15/2025 . MORGAN STANLEY . 19,643,048 |. .20,000,000 |. .GFE ..
59170J-AX-6 . ..|METRONET INFRASTRUCTURE ISSUER SERIES 20252A CLASS A2  5.400% 08/20/55 .. 07/31/2025 . BARCLAYS ..... . 25,197,903 |. .25,200,000 |. .G FE ..
67449H-AA-8 . ..| OBSIDIAN ISSUER 2025-1, LLC OBSIDIAN ISSUER 2025-1, LLC ~ 6.933% 05/15/55 08/15/2025 . JEFFERIES & COMPANY INC. .. .85,000,000 |. .85,000,000 |. .EFE ..
69291N-AA-0 . ..|PK ALIFT LOAN FUNDING SERIES 20252 CLASS A 4.750% 03/15/43 ........eunnene. 09/10/2025 . BNP PARIBAS - RS ONLY OR INACT 6,999,855 7,000,000 |. A FE
74359*-AA-0 . ..|LEGO CTL PASS-THROUGH TRUST LEGO CTL PASS-THROUGH TRUST ~ 5.890% 05/10/47 09/04/2025 . MESIROW . 1,001,099 |. ..991,188 |. .cz
75914J-AB-1 . .| REGIONAL 2021-1 LIMITED AND RE REGIONAL 2021-1 LIMITED A  6.149% 08/15/40 08/08/2025 .....|HPS .37,008,000 |. .37,008,000 |. G2z
75914J-AC-9 . .. |REGIONAL 2021-1 LIMITED AND RE REGIONAL 2021-1 LIMITED B 6.149% 08/15/40 08/08/2025 .....|HPS ... .. 2,992,000 |. .. 2,992,000 |. Bz
78396Y-AE-3 . ..| SESAC FINANCE LLC & CCLI LLC SESAC FINANCE LLC & CCLI LLC  5.500% 07/25/55 07/21/2025 . GUGGENHE IM CAPITAL . . 31,463,488 |. .32,000,000 |. .B FE
83390J-AC-6 . ..[SOFI CONSUMER LOAN PROGRAM TRU SERIES 20253 CLASS C  5.040% 08/15/34 .... 08/14/2025 . GOLDMAN SACHS .. .. 9,997,482 |. .10,000,000 |. .G FE
83617U-AA-2 . ..| SOUP 7a TRUST 2025 - FBC1 SOUP 7a TRUST 2025 - FBC1  7.016% 06/01/50 . 09/25/2025 . DIRECT - 1 .. .65,510,000 |. .65,510,000 |. Az
85913*-AA-5 . ..| STEPSTONE BRONZE SECONDARY STEPSTONE BRONZE SECONDARY  6.140% 09/30/45 09/18/2025 . GOLDMAN SACHS .. . 47,825,505 |. . 47,825,505 |. Gz
89822H-AA-9 . ..| TRUPS FINANCIALS NOTE SECUR TRUPS  6.222% 07/15/39 .......ccevnnnnn 09/02/2025 . BANK OF AMERICA .35,000,000 |. .35,000,000 |. A FE
90140B-AA-5 . ..|MESIROW OPAL TI TRUST MESIRON OPAL TI TRUST ~ 8.157% 01/10/30 09/10/2025 . Interest Capitalization .. 335,574 |. .. 335,574 |. CFPL ..
92748#-AC-4 ......... VINTAGE IX B AB LLC VINTAGE IX B AB LLC  6.982% 10/18/30 10/18/2024 NATIXIS NORTH AMERICA ... .... 10,411,438 |. ... 10,411,438 |... GPL
92749*-AC-7 ......... VINTAGE |X B2 AB LP VINTAGE IX B2 AB LP  6.982% 10/18/30 10/18/2024 NATIXIS NORTH AMERICA ... iieuuuniiiiiuniniiiiiuti i s s i iiuui s e e s eeuuiseseseeesansessesnnassessessnnnssesesnnnnses oossssnnnssssrnssnnssesrnnsnnssnnes |oerssnseesersssnnsesanees 964,335 [ 964,335 GPL ...
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G22720-AB-4 COLLER PRIVATE EQUITY BN & L COLLER PRIVATE EQUITY CLASS A 7.246% 07/11/40 ...coevvveeeeeeeeennnes e 07/11/2025 DIRECT - 1 .. .... 15,105,000 |. .... 15,105,000 |... .
G4217#-AA-8 . ..|HPS SLF VI FEEDER, L.P. HPS SLF VI FEEDER, L.P.  8.171% 03/31/33 ............ 09/25/2025 . DIRECT - 1 . 26,250,000 |. . 26,250,000 |.
GNO722-25-9 . .. |LCMM REVOLUTION BLOCKER, INC LCMM REVOLUTION BLOCKER, INC ~ 8.003% 12/30/25 07/15/2025 . DIRECT - 1 .. 103,218,657 |. 104,261,270 |.
20478D-AA-1 . ..| CANOPY MASTER TRUST CANOPY MASTER TRUST ~ 6.490% 09/24/45 . ......08/07/2025 .| GOLDMAN SACHS . 29,623,500 |. . 29,623,500 |.
E5000*-AK-0 . .| STADIUM FUNDING TRUST FC BARCA STADIUM FUNDING TRUST FC BARCA ...... 07/31/2025 ..... Var ious ... 51,367,500 |. ... 51,367,500 |...

Subtotal -

1119999999 Asset-Backed Securities - Financial Asset- Backed Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 1,041, 154,656 1,043,278, 481 126,227
23802Y-AA-5 . ..|DataBank Issuer Il, LLC SERIES 20251A CLASS A2  5.180% 09/27/55 . 09/11/2025 . DEUTSCHE BANK . 14,999,489 |. .15,000,000 |.
50209A-AH-4 . ..|LMRK Issuer Co. LLC SERIES 20251A CLASS A 5.520% 09/15/55 ........ 08/13/2025 . DEUTSCHE BANK .. . 14,999,690 |. .15,000,000 |.
858933-AF-1 . .|Stellantis Financial Underwrit SERIES 2025BA CLASS C  4.710% 01/22/30 08/12/2025 . BANK OF AMERICA 9,097,919 .10,000,000 |.

. [Vertic

92535V-AQ-5 ........
.| Vertic

92535V-A8-1 .

5.163% 08/16/55 ...
5.602% 08/16/55

al Bridge CC, LLC SERIES 20251A CLASS A
al Bridge CC, LLC SERIES 20251A CLASS B

08/08/2025
......08/08/2025
...... 08/08/2025

.. | BARCLAYS ..
.| BARCLAYS .

. 14,876,789 |.

.10,000,000 |.
. 15,000,000 |

92535V-AU-6 . ..[Vertical Bridge CC, LLC SERIES 20251A CLASS C  7.446% 08/16/55 ........ccooeviiiiinnnnniiiiinnnnnninnennns |......08/08/2025 ..... BARCLAYS .. 14,936,393 |. ... 15,000,000 |...

1719999999. Subtotal Asset-Backed Securities - Non-Financial Asset Backed Securities - FuII Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 79,674,764 80,000,000

1889999999. Total - Asset-Backed Securities (Unaffiliated) 1,335,247,474 1,337,580, 481 239,811
1899999999. Total - Asset-Backed Securities (Affiliated)

1909999997. Total - Asset-Backed Securities - Part 3 1,335,247,474 1,337,580, 481 239,811
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX

1909999999. Total - Asset-Backed Securities 1,335,247,474 1,337,580, 481 239,811
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,323,336,275 3,304,997,298 9,428,310

18469P-G*-5 ......... |CLEARBRIDGE ENERGY MIDSTREAM CLEARBRIDGE MLP AND MIDSTREAM .....eevvuniiiiiiuniniiiiiiiiiiiiiiiiiiineeees | ...... 07/01/2025 ..... |Tax Free EXChange .....iiiiuueiiiiiiiiiiiiiiiiiiii s i ittt e s e ciiiis e e s seenni e e s eessnnnesesssnnnsseerennnnnseese  [oesressnsierennnnnns 200,000.000 f...civvvenniiiiiinnnnns 7,000,000

4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 7,000,000

4509999997. Total - Preferred Stocks - Part 3 7,000,000

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 7,000,000
79589L-10-6 ......... SAMSARA INC=CL. A <.t eeeeee et e e et e e e et e e e e e ne e e e e e e e e e e e enn e e e eennnn e e eernnnnaeeeernnnneeeennnnn |enand 09/16/2025 ..... 000 e PP PP PURPUPP AEUUPRURPPRRRNY 5,053.000 |.... 209,851 |.
81764X-10-3 . ..|SERVICETITAN INC-A . 07/08/2025 DIRECT - 1 1,724.000 |. .. 184,778 |.
833445-10-9 . .| Snowflake Inc. COMMON STOCK . ......09/03/2025 . DIRECT - 1 ..915.000 |. ..220,515 |.
Lot (e I S P PPPPURIN 07/17/2025 ..... DIRECT - 1 .. .. 34,450.000 |.... .. 493,147 |.

5019999999. Subtotal Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publlcly Traded 1,108,291
FHLB00-02-6 ......... |Federa| Home Loan Bank Activity Based StOCK .........ccoviiiiiiuiiiiiiiiiiiiiiiiiiiiiiiniin i | ...... 09/30/2025 ..... 0] =0 PP AP PO PPPPT 335,703.000 |...evuniiiiiinnnnnnnns 33,570,300 |..ieevuuniiiiiiiiiiiiiiiiiiininns forririiiniriiiiinnnsreieinneees | eneeeeeesiiens
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 33,570,300 XXX XXX
5989999997. Total - Common Stocks - Part 3 34,678,591 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 34,678,591 XXX XXX
5999999999. Total - Preferred and Common Stocks 41,678,591 XXX XXX
6009999999 - Totals 3,365,014, 866 XXX 9,428,310 XXX
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..91282C-AJ-0 [US TREASURY N/B NOTES  0.250% 09/02/25 ...... . 09/02/2025 . Maturity ...ooeooveeiiiiiiiiiiinees Jornneeeeennieaee feaeas 2,900,000 {........ 2,900,000 |........ 2,893,211 |........ 2,899,079 |..ievveiiiniienn foreennnnnnns (74 I PP AT (24 I FPPPPTOUUT FOPPTIO 2,900,000 J.evevuuieierennn Joerrnnaareernne Joernnnnneeeeens Jorrnaaanees 4,725 |. 09/02/2025 . [1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 2,900,000 2,900,000 2,893,211 2,899,079 921 921 2,900,000 4,725 XXX XXX
STATE OF ISRAEL 3.93% Due 7/1/2025 NN1
..46513B-3H-9 [83.930% 07/01/25 oevvveeeeeeeeeeeeeeeee e . 07/01/2025 . [Maturity ..ooeeeeemniiiieeiiiieeeee Joeree e feees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuereermnnnn Jormmeeeeeeennes Jeeieeeeeeeees e e e 5,000,000 [oeeeeeemmninne feeeeeeeeeeeeee [ e 130,282 |. 07/01/2025 . |1.E FE ....
STATE OF ISRAEL 1.51% DUE 8/1/2025 MN1
.. 46513J-EP-2 [ 1.510% 08/01/25 .....ceeeeeeneeeeeeeie e eeeeeeaen . 08/01/2025 . [Maturity ...oeoeemeeieeiiiniiieeeee foeeeeeeenieeeeee foens 17,500,000 |....... 17,500,000 |....... 17,500,000 |....... 17,500,000 [-oeeveveeeeeee fooeeeemieeee oo s e s 17,500,000 |.oeeeemeiieee [ o e 197,645 |. 08/01/2025 . |1.E FE ....
STATE OF ISRAEL 1.66% DUE 8/1/2025 NN1
.. 46513J-RN-3 [ 1.660% 08/01/25 ......cevvuuuaeraemnnnnaraenennnnns . 08/01/2025 . Maturity ...ooooevreiiiiiiiiiiinees Jornneeeeenninnees feaeas 7,500,000 |........ 7,500,000 |........ 7,500,000 |........ 7,500,000 |eeveuererrnnnns Jounnnneneeennnns Joennnnreeeennns forenneeerennnnns foreeaereeenennas foenaees 7,500,000 [.ueiieemmmnnne feeniereeiiiines feeeeeieiiiiies feeieis 93,119 |. 08/01/2025 . |1.E FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 30,000,000 30,000,000 30,000,000 30,000,000 30,000,000 421,046 XXX XXX
LEANDER TX INDEP SCH DIST 5% Due 8/15/2040
..521841-GZ-3 [FA15  5.000% 08/15/40 .......cevvunvvvriinnnnnnns . 08/15/2025 . | Call 100.0000 ....covvnnneees fooviriiiinieeiiiii Jeveeen 8,000,000 |........ 8,000,000 |........ 9,067,920 |........ 8,077,050 [ovvevivviinnnns founnnns [W2A0:<10) ) O (77,080) [euvenieniennnns fornnnnns 8,000,000 [ooorerrevrnnnns fooeviiiiiiiinns o [ 400,000 |. 08/15/2040 . |1.A FE ....
MERCED CA CITY SCH DIST 5% Due 8/1/2045 FA1
..587601-PD-1 [5.000% 08/01/45 .....ccevvvvniiiiiiiiiieeeeeinnn . 08/01/2025 . |Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 2,500,000 |........ 2,500,000 |........ 2,828,025 |........ 2,523,020 [oooviiiiiinnns foenns (X020 ER RPN (23,020) |-eevvvnnnniininn Joveennnn ATV [V V[V VI R AR RN R 125,000 |. 08/01/2045 . [1.C FE ....
NEW YORK NY 5.206% Due 10/1/2031 A01  5.206%
..64966H-MV-9 [10/01/31 ...iiiiiiiiiiiiiiiiiiii e . 09/19/2025 . | Call 100.6810 ...ovvvvvenens [ s 10,068,100 |...... 10,000,000 |........ 9,760,100 |........ 9,929,298 [.....ooevvvnines fooriniis 12,508 |vveiiiiiiinnn Jovunnnnns 12,508 |ovvviiiiiiiinn veennns 9,941,895 [..oiviiiininn forniins 58,105 |........ 58,105 |..eeunnnnns 571,350 |. 10/01/2031 . |1.C FE ....
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 20,568,100 20,500,000 21,656,045 20,529,368 (87,472) (87,472) 20,441,895 58,105 58,105 1,096, 350 XXX XXX
CALIFORNIA ST UNIV REVENUE 5% Due 11/1/2037
..13077C-X2-5 [MN1  5.000% 11/01/37 ..ccovvvnnniiiriiiiieees . 08/08/2025 . | Tax Free Exchange ..........cccee |oveerrrvrivnnnnnnns foens 12,042,123 |....... 12,000,000 |....... 13,592,280 |....... 12,151,218 [oeeiiiiiiiens fennns (109,095) |vvvvenvvivinnnn Jovnnnn (109,095) |.vvvvvnviiiinnn ovennnn L2070 A T U R RN RN 461,667 |. 11/01/2037 .|1.D FE ....
OHIO ST HOSP FAC REV MEDICAL  4.000%
L.B677561-KX-9 [01/01/46 ...ovivvvniniiiiiiiiiiiiiiiiiiie e . 08/13/2025 . | Tax Free Exchange ..........occee Jovoooniriiinnninnnns foenns 2,550,687 |........ 2,500,000 |........ 2,630,775 |........ 2,559,338 [...ooviiiiinns [ (8,651) [oovvvvinnnnnns forenies (8,651) [ooovvvvivnnnnns forrnies 2,550,687 |...oooiiiiiiinn overniiiiiiiins i foeviiinnns 111,667 |. 01/01/2046 . |1.C FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 14,592,810 14,500,000 16,223,055 14,710,556 (117,746) (117,746) 14,592,810 573,334 XXX XXX
..00138C-AN-8 |AIG GLOBAL FUNDING BASIC ~ 0.900% 09/22/25 . |. 09/22/2025 . [Maturity ......ccooovvivvmeinnnrinnnn foovvvvvnninins s 12,975,000 |....... 12,975,000 [....... 13,003,965 |....... 12,979,469 |..ooovvviviiiinn oevinnnnn (4,469) |.eevvvnviiinnn Jovnnnnnns [ICIeD ) P RN 12,975,000 |ovvveniiiiiinnns Jonninriniiinns Jovvinneeeeiiiins o 116,775 |. 09/22/2025 . [1.F FE ....
AIA COLCHIS LLC SENIOR SECURED NOTES  4.460%
..00150%-AA-6 [ 12/31/31 orvveiiiiiiiiii e . 08/10/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 334,651 |.....ooeens 334,651 |........... 334,651 |........... B R O R F 334,651 [coveeiiinniinnns oo [ s 11,194 |. 12/31/2031 . |2.B PL ....
AMF FLORENCE LLC AMF FLORENCE LLC ~ 3.210%
..00176@-AA-4 [ 12/31/35 oorvviiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 894,192 |........... 894,192 [........... 894,192 |........... e 1 R O R RO 894,192 [oooiiiiinniinins oo [ s 21,528 |. 12/31/2035 . |2.B PL ....
AMERICAN AIRLINES/AADVAN BASIC  5.500%
..00253X-AA-9 [04/20/26 .....evviiiiiiiiiiiiiiii . 07/20/2025 . |Various ........cceveevrerinnnnnnnns Jovvinnenennnniinenns forneeeens 131,250 |........... 131,250 |oooeeeenens 131,250 |ooveveennns 7 O O R R LIS < VI R FORR R R NN 5,414 |. 04/20/2026 . [3.A FE ....
ABBOTT LABORATORIES 5.3% Due 5/27/2040 NN27
..002824-AY-6 [5.300% 05/27/40 ...ovvvvniiiiiiniiiiiiiiiieeees . 09/30/2025 . |BANK OF AMERICA .....ccovvvnvvvvvns fonnneiriiniinnens foens 19,795,767 |....... 19,030,000 [....... 27,112,422 |....... 25,904,549 [..oiiiiiiiiinns fonnns (278,067) [.evevviinnnes fennns (278,067) [.ooevvvvenneens s 25,626,482 |................ ... (5,830,715) |... (5,830,715) [........... 851,698 |. 05/27/2040 . |1.D FE ....
ADVANTAGE CAPITAL GROW NEW JER INVESTOR |11
. 00800*-AA-0 |LLC SENIOR NOTES ~ 0.001% 03/01/28 ............ . 09/01/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,250,000 |........ 1,250,000 |........... 908,725 |........ 1,147,916 | e 102,085 [oveviviiinnnns fonnnns 102,085 [ovveevviviinnnns fovennnns << V000 O AU A R . 03/01/2028 . |[1.EPL ....
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 |CAPITAL 2019 ST TAX  0.001% 01/15/29 ........ . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 179,344 |........... 179,344 |........... 179,344 |........... £ TR . O O R RO 179,344 [ i s i 164,406 |. 01/15/2029 . [1.E ........
ADVANTAGE CAPITAL DEVELOPMENT ADVANTAGE
..00806%-AA-4 | CAPITAL DEVELOPMENT ~ 0.001% 03/01/28 ........ . 09/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 515,625 |........... 515,625 |........... 515,625 |........... L L O ) 515,625 [.ooviiiviiinnns fooviiiiiii [ [ . 03/01/2028 . |1.E ........
ALASKA VENTURES LLC ALASKA VENTURES  4.670%
..01185%-AA-3 [06/30/33 ..eevvnriiiiiiiiiieiiii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 575,336 |..ceennnns 575,336 |........... 575,336 |.....ovnnnn £S5 1 R O R F 575,336 [cooeeiiviniinnns fooviiiiiiis [ s 20,151 |. 06/30/2033 . |2.C PL ....
ALASKA VENTURES LLC ALASKA VENTURES LLC
..01185*-AB-1 [4.670% 06/30/33 . 09/30/2025 . | Redemption 100.0000 ....... ... 50,757 ...50,757 ...50,757 |............49,379 |.... ..50,757 |.. . 06/30/2033 . |2.CPL ....
ALTA WIND HOLDINGS LLC 7¢%
..021345-AA-1 [ 7.000% 06/30/35 ......ccevvvnnniiiiiiiiiieeieinnn . 07/01/2025 . | Redemption 100.0000 . ... (5,650) [.uvveeinnnn. (5,650) |eevvnnnnnns (6,168) |............(6,150) |.... (5,650) |.. . 06/30/2035 . |2.C FE ....
..023135-BU-9 | AMAZON.COM INC. BASIC . 09/30/2025 . | BANK OF AMERICA 19,892,635 |....... 33,500,000 |....... 34,928,800 |.......34,833,195 |.... 34,815,116 |.. . 06/03/2060 . |1.D FE .
AMERICAN AIRLIBNES, INC AMERICAN AIRLINES,
..023945-AA-6 | INC  7.150% 12/22/29 ...coovvvniiiieiniiaeeeeee . 09/22/2025 . |Redemption 3,178,447 |........ 3,178,447 |........ 3,178,447 |........ PR £ IY:T:Y A OO FEUUUTRRRUUUPR IEPPPTORRTUUPP ISUURTRRRPPUT ISUPPPRRRTRRPPRR IFUPTR 3,178,447 . 12/22/2029 . |2.C FE ....
AMERICAN AXLE & MFG INC BASIC ~ 5.000%
..02406P-BB-5 [ 10/01/29 ....eiieeiiiiie e . 09/19/2025 . |Various .....ccceeeeuaereeemmnnnenes Jorieneeeeenniinnees feeees 5,706,450 |........ 6,000,000 |........ 5,267,158 |........ 5,448,493 [....ooevviniiees [t 71,895 |oveeeeieeenine s 71,895 |oveeeeieeennns [ernnnnns 5,520,388 . 10/01/2029 . |4.B FE ....
AMERICAN HONDA FINANCE BASIC ~ 1.200%
..026650-DL-2 [07/08/25 .....ceieeeenunaareeennnnaaeaeenennaaaaeenes . 07/08/2025 . Maturity ....oooovvniiiiiiiiniiiinnes Joneeeeeeniinneee foaeas 5,000,000 |........ 5,000,000 |........ 4,578,950 |........ 4,917,824 | oeeennnn 82,176 |oeveeeieeenins ornnnnns 82,176 |oeveeiiieinins ovnnnnns 5,000,000 . 07/08/2025 . |1.G FE ....
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AMERICAN HONDA FINANCE BASIC  1.000%
..02665W-DN-8 | 09/10/25 ...oooveiiiiiiiiiiiiii . 09/10/2025 . |Maturity ......eevvveinnnninniinniins foneeniniiniiiiiiins foen 7,000,000 |........ 7,000,000 |........ 6,405,280 |........ 6,863,747 |...ccooeeeeeinns |oeeens 136,253 |.ooeeeeiiiiiiens |eees JRVEC TN R 7,000,000 |ooeeeeeeiiieiens fevveiiiiiiiieens foiiiiiiiiiiinn o, 70,000 |. 09/10/2025 . [1.G FE ....

AMERICAN TOWER CORP - CL A BASIC ~ 3.800%

..03027X-AW-0 | 08/15/29 ... . 09/30/2025 . [BANK OF AMERICA .. ..9,817 ...10,000 ... 11,564 |............ 10,844 |.... ... (140) | ... (140) |... ..10,703 |.. . 08/15/2029 . |2.A FE ....
AMERITEX Hol .

..030727-AA-9 | 10/15/28 oot . 08/05/2025 . [Various .........cceeevuveerereniiins foorinnieeeenniiiins oo 8,744,161 |........ 8,236,000 |........ 8,167,825 |........ 5,393,593 [oevieiiiiiiins e 5,426 |ceeeeiiiiiiiens [ 5,426 |oieeiiiiiiiiies o 8,199,719 |ooeeiiiiiiees [ 36,281 |........ 36,281 |....... 1,188,203 |. 10/15/2028 . (4.B FE ....
AMGEN INC 4.4% Due 5/1/2045 MN1  4.400%

..031162-BZ-2 | 05/01/45 oot . 09/30/2025 . [BANK OF AMERICA .......oovvveeeiis foonnnineneeniiiies oo 8,703,800 |...... 10,000,000 |....... 12,425,900 |....... 12,163,649 |...ccvveeeeiiss [ (60,984) |..eoeniiiiiaans [ (60,984) |..eoeniiiiiaans [ 12,102,665 |..ccoounvinennn ... (3,398,865) ... (3,398,865) |........... 403,333 |. 05/01/2045 . [2.A FE ..

..081162-CS-7 | AMGEN INC BASIC ~ 3.375% 02/21/50 ............. . 09/30/2025 . [BANK OF AMERICA ........ooeeeeiiis Joonniineeeeeiiiens o 14,526,800 |....... 20,000,000 |....... 21,796,300 |....... 21,618,435 |..cooeeeeins | (34,152) |eevveeeeeeiis e (34,152) |eevveeeeeeiis e 21,584,283 |................ ... (7,057,483) [... (7,057,483) |.......... 750,000 |. 02/21/2050 . [2.A FE ..
ANTERO MIDSTREAM PART/FI BASIC ~ 5.750%

..03690A-AD-8 | 03/01/27 .. |- 09/23/2025 . |Call 100.0000 ..eeeeeeniiins e s 4,000,000 |........ 4,000,000 |........ 3,995,000 |........3,995,315 [...cccoiiiiins foniinnis 1,501 189 | e 3,996,906 |.. .3,004 ...244,056 |. 03/01/2027 . [3.C FE ..

..03743Q-AH-1 | APA CORP. BASIC ~ 5.100% 09/01/40 .. .. |- 09/18/2025 . | Tax Free Exchange PO A R 14,753,235 |...... 17,870,000 |....... 14,671,463 |.... T2 e |l 81772 [ s 14,753,235 |.. ...954,407 |. 09/01/2040 . [2.C FE ..

..037833-EA-4 | APPLE COMPUTER INC BASIC ~ 2.550% 08/20/60 .. [. 09/30/2025 . |BANK OF AMERICA .........ccooomne o foies 20,067,833 |....... 34,140,000 |....... 34,800,628 |.......34,756,022 |......cccoveeees |onnnns (8,368) [ceeveeeeiiinns |oeennnnn (8,368) [ [ 34,747,654 .. (14,679,821) |........... 969,718 |. 08/20/2060 . [1.B FE ..
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED

..04774#-AA-0 |NOTES ~ 3.590% 09/01/42 ....cevvvvieeinniiieees . 09/01/2025 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 98,075 [oeeeennnns 98,075 |............ 98,075 |............ 98,075 |oueiiiiieeeeiis feemeeeeiiis e e e e 98,075 |eeeniiiiieeens [ e e 3,621 |. 09/01/2042 . [1.G PL ....

ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED

..04774#-AB-8 |NOTES ~ 3.590% 00/01/42 . .. |- 09/01/2025 . | Redemption 100.0000 . 65,384 65,384 |. 2,347 |.09/01/2042 . [1.G PL ....

..053773-BF-3 | AVIS RENT A CAR INC BASIC ~ 5.375% 03/01/29 |. 07/25/2025 . | Various ,430,563 322,284 |. 03/01/2029 . |4.A FE ....
BANK OF AVERICA CORP BASIC ~ 3.875% 08/01/25

..06051G-FS-3 |... - |- 0870172025 . [Maturity ....ooooeviiiiiiiiiiiiiis i o 15,000,000 |.......15,000,000 |.......16,997,665 |.......15,233,711 |.occoverieniiss [oeenn (233, 711) | [ (233,711) |... ...581,250 |. 08/01/2025 . [1.G FE ....
BA

..07123#-AA-1 | HOSPITAL ENERGY ~ 4.320% 12/15/37 ............. . 09/15/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 83,765 [............83,765 [.........e.83,765 [oiiiiiiniii83,765 [oeiiiiiiiiiii e e e e e 83,765 |.ooviiiiiieins foeiieii e 2,413 |. 12/15/2037 . [1.G ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE

..07124#-AA-0 | ENERGY PARTNERS,  3.520% 10/15/39 .... .. |- 09/15/2025 . |Redemption 99.9999 ....... 172,288 172,288 |.... ..4,043 | 10/15/2039 . |1.E ........
BEAR SWAMP FINANCE SENIOR SECURED NOTE!

..07387#-AA-2 | 4.890% 10/08/25 ...ooevvniiiiiiiiiiiiiiiieees . 09/30/2025 . |Redemption 100.0000 ..oooes forveeieiiiiiiin s 17,859,990 |....... 17,859,990 |....... 17,859,990 |...... A7, 771,774 |ooooeniiiiieins [ 88,216 | [ 88,216 [oooeeeiiiiinens e 17,859,990 |oiiiiiiiiiiiiis [ L e 657,000 |. 10/08/2025 . [3.A PL ....
BECTON DICKINSON & CO BASIC ~ 3.794% 05/20/50

..075887-CK-3 - |- 09/30/2025 . [BANK OF AMERICA .......oevveeviins |ooniiiinnieiiiiins oo 3,000,504 |........ 3,900,000 |........ 4,467,515 |........ 4,413,304 |.....coooiiins s (10,508) | < (10,508) [ovvveeiaeiiiin e 4,402,7% |.. ... (1,402,292) ... (1,402,292) ...127,826 |. 05/20/2050 . [2.B FE ..

..007023-Cli-3 | BOEING CORP. BASIC  5.805% 05/01/50 . .. |- 09/30/2025 . |BANK OF AMERICA ......ooooeeuveens ferneeniiis s 8,909,790 |........ 8,900,000 |....... 12,204,857 |.......11,946,785 |......ccccceeers [onnnis (57,248) |. o (57,248) | | 11,889,537 |.. ... (2,979,747) |... (2,979,747) ...473,591 |. 05/01/2050 . [2.C FE .
BOOKING HOLDINGS INC BASIC ~ 4.625% 04/13/30

..09857L-AR-9 | ... .. |- 08/22/2025 . (Call 101.3060 ... .2,127,42%6 |........ 2,100,000 |........ 2,027,046 |........2,043,722 |coooeeiiiiinins o 2,287 | 2,247 |l e 2,045,969 |.. .54,031 . 04/13/2030 . [1.G FE ...
BRAVES STADIUM COMPANY, LLC SENIOR SECURED

..105676-AA-0 |NOTES ~ 3.770% 09/30/41 ......cceevriiirieennniis . 09/30/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 257,914 |........... 257,914 |.......... 257,914 |........... 257,914 [ e e e e e 257,914 oo e, . 09/30/2041 . |2.A PL ...
BRIDGE INVESTMENT GROUP HLDGS BRIDGE

..10806*-AC-9 | INVESTMENT GROUP HLDGS ~ 5.990% 03/29/30 .... |. 09/12/2025 . |Redemption 100.0000 ....... RS RN 19,000,000 |....... 19,000,000 |....... 19,000,000 |....... 19,000,000 |oevvveeeeeeeii feeeeeiiiiiiees e e e | 19,000,000 |.. . 03/29/2030 . |1.G PL ....
BROADCOM INC 4.75% Due 4/15/2029 AQ 15

.. 11135F-BA-8 |4.750% 04/15/29 ....ccevvviiiiiiiiiei, . 09/30/2025 . [ SUSQUEHANNA .........ooomieiiiiiies Joeiiieeeceiies oo 4,082,080 |........ 4,000,000 |........ 3,079,492 |........ 3,988,953 |..cceiiiiiiiis e LI | e LI i [ 3,990,728 | [ 91,357 . 04/15/2029 . |1.G FE ...
CHENIERE TUG SERVICES LLC CHENIERE TUG

.. 125230-AA-9 | SERVICES LLC  6.400% 09/30/30 ... . |- 09/30/2025 . [Redemption ~ 100.0000 ....... |-eeeeiiiirieeiiiins |oeennl. 245,871 |l 245,871 |........... 245,871 |...........245,871 |.... .245,871 |. . 09/30/2030 . [3.B PL ..

.. 125896-BN-9 | CMS ENERGY CORP BASIC ~ 4.875% 03/ .. |- 09/30/2025 . | BANK OF AMERICA ..6,500,000 ..8,518,900 |........ 8,285,033 |.... .8,230,567 |.. . 03/01/2044 . [2.B FE .
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10

.. 126650-BP-4 |6.036% 12/10/28 .....ooveeviiiiiiiaiiiiiieeeee . 09/10/2025 . [Various .........cccoevuvereeriniinns fovnnvneeennniinnens oo 362,829 |oiiiiiil 362,829 |........... 371,626 |........... 364,657 , J:72:) ) U 362,829 [oooeeiiiiiiiins i e o, 14,607 . 12/10/2028 .|2.B FE ....
COLUMBIA UNIVERSITY CTL COLUMBIA UNIVERSITY

.. 12690G-AA-2 |CTL  5.193% 10/15/53 ..evvevieeiiiiiiiieiiis . 09/15/2025 . [Redemption ~ 100.0000 ....... |oeccereeeeeiiiinnns |oenennnn 17,344 |l 17,344 |l 17,344 |l 7,388 | o e s e 17,388 | o i e 150 |. 10/15/2053 . [1.G Z .....
HSS PROPERTIES CERTIFICATES ~ 4.210% 09/15/47

B L . 09/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 45,671 [ovevennnnee 45,671 [oeennnnne L O ) O O ) P O £ ) O AU, L O P (P 1,282 (. 09/15/2047 . |1.EPL ...

..141781-BQ-6 | CARGILL INC BASIC ~ 1.700% 02/02/31 .......... . 09/30/2025 . [BANK OF AMERICA .. |- R R 8,802,100 |...... 10,000,000 |........ 9,842,600 |........9,900,332 |o.cceeiiniinens feonnnnn 11,683 | [ 11,683 |l [ 9,912,015 |.. ... (1,109,915) [... (1,109,915) .. 197,861 |. 02/02/2031 . [1.F FE ....

..166756-AH-9 | CHEVRON USA INC BASIC ~ 2.343% 08/12/50 ...... . 09/30/2025 . [BANK OF AMERICA ......oovvveviiinns Jovnrinnieeniiiens o 11,970,200 |....... 20,000,000 |....... 19,259,550 |.......19,335,009 |.....cooeviiin [eeeeeens 14,020 foiviiiiiiiiiis | 14,020 foniiiiiiiiiis | 19,349,029 |.. ... (7,378,829 ... (7,378,829) ...532,382 |. 08/12/2050 . [1.D FE ....
CHILDREN'S HOSPITAL/PHIL BASIC  2.704%

.. 16877P-AA-8 | 07/01/50 ..vevveeiiiiiiieiiiiicee e . 09/30/2025 . [BANK OF AMERICA ......ovvvveeeiins foonininieeeiiins | 2,633,320 |........ 4,000,000 |........ 4,000,000 |........ L O P AR R 4,000,000 [..vveeeeeinnnnes ... (1,466,680) ... (1,466,680) |........... 135,200 |. 07/01/2050 . (1.C FE ....

CLARION LION FUND HOLDING LP SENIOR NOTES
.. 18055#-AU-6 |3.610% 07/30/25 ...ooevviuvviiiiiiiiiiiiiieianns . 0773072025 . [Maturity .oooeeeeviiviiiiiiiiiins foviiiiiiiiiiiiiies o 4,000,000 |J........ 4,000,000 |........ 4,000,000 |........ 4,000,000 forerreriiiiiinns oevriiiiiiiinns fovieiiiiiiiins o o o 4,000,000 f..ovvvrreriiin ooveiiiiiiiinss foviiiiiiiiiis i 144,400 |. 07/30/2025 . [2.A ........
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CLEAR CHANNEL OUTDOOR HO BASIC  5.125%
L 18453H-AA-4 [ 08/15/27 evvvniiiiiiiiiiiiiiii . 08/20/2025 . |Various ........ceevnvvriviinnnnnnns Jovninnennininiinnnes foenens 6,130,000 |........ 6,130,000 |........ 5,445,817 |........ 5,651,223 |.... 106,514 [ e [IVETAE T R R 372,263 |....... 372,263 ...318,526 |. 08/15/2027 . [4.B FE ..
..191216-CY-4 | COCA-COLA CO BASIC ~ 2.750% 06/01/60 . . 09/30/2025 . | BANK OF AMERICA 11,005,731 18,010,000 .18,375,810 |. 18,352,763 |. N 18,348,303 ... (7,342,572) |... (7,342,572) |.. 412,729 |. 06/01/2060 . [1.E FE ..
..191216-DC-1 | COCA-COLA CO BASIC ~ 2.500% 03/15/51 . . 09/30/2025 . | BANK OF AMERICA . 20,142,059 .32,810,000 .32,757,963 |.......32,762,948 |.. 32,763,881 .. (12,621,822) |.. (12,621,822) |.. 856,706 |. 03/15/2051 . |1.E FE ..
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS,
..218724-AA-5 |LLC  4.430% 01/31/40 ..ovvvvriiiiiinnniiiiinnnnns . 07/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 120,863 |........... 120,863 |oveeennnnn. 120,863 |ouevunnnnn. UG O N N N AR N LU (CK T U FORRRRR RN NN 4,015 |. 01/31/2040 . |[1.F PL ....
COUSINS PROPERTIES COUSINS PROPERTIES
..22279%-AA-2 [3.910% 07/06/25 ...evvvviviiinnniiiiiiiieeeeens . 07/06/2025 . [Maturity ...oooovvveiiiiiiiiiinnnies o o 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...ccvvvvnvenns foovvrviniiinis oo v s s 10,000,000 |..oevvveniiiiinn fovvvrnnniiniiien foeveriiiiiieiees foeveeninnns 391,000 |. 07/06/2025 .|2.B ........
COWBOYS STADIUM, L.P. COYBOYS STADIUM, L.P.
..223611-B*-4 [5.490% 03/31/40 ....covvvnniiiiiiiiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 547,550 |......eeens 547,550 |........... 547,550 |........... LT T R O O ) 547,550 [oveeviiiniinns oo s s 30,061 |. 03/31/2040 . |2.A PL ....
CSOLAR 1V SOUTH, LLC SR SEC  5.371% 09/30/38
.. 22950#-AA-9 | ... . |- 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 238,263 |........... 238,263 |........... 238,248 |........... P e N RN L I O . L3 I O F 238,263 [.ooeeevvniinnes foovriiiii [ s 9,598 |. 09/30/2038 . [2.A FE ....
CSOLAR IV WEST, LLC CSOLAR IV WEST, LLC
..22964*-AC-2 [3.850% 03/31/41 ..ovvveniiiiiiiiiiieiiiies . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 494,646 |........... 494,646 |........... 494,646 |........... T R O O ) R 494,646 .oeevvvvninens [ [ s 14,283 |. 03/31/2041 . |2.B PL ....
CULLEYWOOD CAPITAL MS FD LLC CULLEYWOOD
..23301#-AA-2 |CAPITAL MS FD LLC 10.000% 03/01/33 .......... . 07/15/2025 . | Redemption 100.0000 ....... .. 367,138 367,138 367,138 |...........367,138 [.... .367,138 |.. . 03/01/2033 . |1.C FE ....
DG-CS MASTER BORROWER LLC CLEARWAY ENERGY INC
.. 233254-AA-9 3.510% 09/30/40 ...evvvnnviiiiiiiiieiiiiieees . 09/30/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 1,174,351 |........ 1,174,351 |........ 1,174,351 |........ I O O O O R AR L < N R FOUUUR IR RN 41,220 |. 09/30/2040 . |2.C PL ....
JOHN DEERE CAPITAL CORP BASIC ~ 4.050%
.. 24422E-WJ-4 100/08/25 ... . 09/08/2025 . [Maturity ....ccoovvniiiiiiiiiiinines e e 4,000,000 |........ 4,000,000 |........ 3,968,240 |........ 3,992,307 |oeeveiriiiiinnn Jownennnnn 7,898 |oviiiiiiiiiiiis e 7,893 [ e 4,000,000 |.. .. 162,000 |. 09/08/2025 . |1.E FE ....
DEVON ENERG
..25179M-AV-5 [5.850% 12/15/25 . 09/15/2025 . |Various .......cceevneviviiinnnnnnnns Jovvinnenenninninnnes foenens 9,850,000 |........ 9,850,000 |........ 9,440,274 |........ 9,797,899 |..ocevvniiiiiinn foerennnnn K T R R KT R RN 9,836,163 |..evvvnvviiiinnn Jovnnnnns 13,837 |ovuennn. 13,837 [oeeinne 432,169 |. 12/15/2025 . |2.B FE ....
DISCOVERY COMMUNICATIONS BASIC ~ 3.950%
..25470D-AR-0 |03/20/28 ... . 07/01/2025 . |Call 91.5761 ... ..980,780 |........ 1,071,000 |........ 1,056,038 |........1,064,958 |......ccocovvvnn oovrennnnnnn 887 oviiiiiiiiiiis v 887 i i 1,065,845 |.. .. (18,117)|. 03/20/2028 . [3.A FE ....
DISCOVERY Cf .950%
..25470D-AR-0 [03/20/28 ...evvvriiiiiiiiiieiiiii e . 07/01/2025 . | Tax Free Exchange .......cccoovvee |ovvninirriinnninnns foeenns 4,304,951 |........ 4,329,000 |........ 4,259,340 |........ 4,300,813 |..cccvvniiiiinnn foeeiinnnnn LN K R FRR N0 K FO RN 4,304,951 [ooooiiinniinnns oo [ [ 271,078 |. 03/20/2028 . |3.A FE ....
P10 PICO LLC SENIOR SECURED NOTES  4.170%
..26860#-AA-8 [ 12/31/41 oovviiiiiiiii . 07/01/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e (18) |ooeeeeeeeees (1) PO (18) [ervvvnnnnnnnnnns 5 O O O R AN (1) 1 P AU R NN 1,515 | 12/31/2041 . |1.G PL ....
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR
..28258#-AA-4 | INVESTCO 1 LLC  4.680% 11/30/35 .............. . 08/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 673,671 |..ceevnenn 673,671 |.......... 673,671 |.......... (ST O O R O R R (74T T I R AU RN RN 31,528 |. 11/30/2035 . |2.C PL ....
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR
..28258#-AC-0 | INVESTCO 1 LLC ~ 4.680% 11/30/35 .............. . 08/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 65,300 f............ 65,300 |............ 65,300 |............ (1570 0LV R U R F [CIS V[V R R RN R, 3,056 |. 11/30/2035 . |2.C PL ....
EQUITABLE FINANCIAL LIFE BASIC ~ 1.400%
.. 294400-AA=5 [ 07/07/25 .vvvviiiiiiiiiiiiiiii e . 07/07/2025 . |Various .......cceeeeerrvvinnnnnnnnns foveeneeneennninnnnns foonns 25,000,000 |....... 25,000,000 |....... 25,437,900 |....... 25,049,989 |.....ooeeeiiiins |eeens (49,989) |..evvvvniniiinnn ovvnnnn (49,989) |..evvvvneiiiinn ovnnnnn 25,000,000 [oveenieriinnnnns foveeniiiiiiiiens feereieiiii e 350,000 |. 07/07/2025 . |1.E FE ....
FLNG LIQUEFACTION 2, LLC SENIOR SECURED NOTES
..30288*-AA-8 |4.540% 03/31/38 ....covvvnniiiiiiiiiiieiiiiis . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 605,000 |.......... 605,000 |.......... 605,000 |.......... (610000 O O O R R [CI0S T 0[0[0 I R AR RN N 27,467 |. 03/31/2038 .|2.B FE ....
FLNG LIQUEFACTION 3, LLC FLNG LIQUEFACTION 3,
..30306V-AA-7 |LLC  5.550% 03/31/39 ...ccvvvvniiiiiinnniininns . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 186,150 |.......... 186,150 [.......... 186,150 [o.vennnnn. LG 0 O O N S R (SRR 186,150 [oveevvveninnns oo s s 10,331 |. 03/31/2039 . |2.C FE ....
FLORIDA PIPELINE HOLDINGS, LLC FLORIDA
..34107@-AA-7 |PIPELINE HOLDINGS, LLC  2.920% 08/15/38 .... |. 08/15/2025 . [Redemption 100.0000 . ....894,228 |........... 894,228 |........... 894,228 |...........804,228 |.... ....804,228 |.. . 08/15/2038 . |2.B PL ..
..345370-DB-3 |FORD MOTOR COMPANY BASIC ~ 6.100% 08/19/32 .. |. 09/30/2025 . |BANK OF AMERICA 14,727,421 .14,380,000 13,735,163 |. 13,835,949 |. N 13,877,249 s . 08/19/2032 . |3.A FE ..
..37331IN-AJ-0 | GEORGIA-PACIFIC LLC BASIC ~ 1.750% 09/30/25 |. 09/30/2025 . [Various 24,000,000 |....... 24,000,000 |....... 25,003,950 |....... 24,135,247 |oeeenviiviinnnns oo (135,247) [eenninniiinnes [ (135,247) [eeniiiiiiies [ 24,000,000 |.. ...420,000 |. 09/30/2025 . [1.G FE ..
GOODYEAR TIRE & RUBBER CORP BASIC ~ 5.250%
..382550-BR-1 [07/15/31 evveiiiiiiiiiiiiiiiiie e . 08/08/2025 . |Various ........ceeveevivvrinnnnnnnns Jovninneenininiinnnns foenens 4,675,000 |........ 5,000,000 |........ 4,255,963 |........ 4,383,570 |..ccvvvrniiiiinn forrennnn LI R R LI R RN 4,429,223 |oeeiiiiiiinis [eaennns 245,777 |....... 245,777 |eveeennnnnn 281,458 |. 07/15/2031 . |4.A FE ....
GREAT-WEST LIFECO US FI BASIC  0.904%
..391399-AA-0 [ 08/12/25 ..evvvvriiiiiiiiiiieiiii e . 08/12/2025 . [Maturity ...oooovvveiviiiiiiiinninns o o 18,200,000 |....... 18,200,000 |....... 18,241,539 |....... 18,204,910 |..ccceeeeeeeenns |t (31 (1)) P PR (4,910) |oeeveniiiiinnn ovennnn 18,200,000 [.ovvvvvvvnines fooviriiiiiiiins o [ 164,528 |. 08/12/2025 . |1.F FE ....
GULFSTREAM NATURAL GAS 4.6% Due 9/15/2025
..402740-AD-6 [MS15  4.600% 09/15/25 ......evvvvviinnnnnninnnnns . 08/14/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 9,300,000 |........ 9,300,000 |........ 8,918,024 |........ 9,263,100 |...covvvnirinnn forrennnnn K7V [1 N R R K7 V[1 3 R RN 9,295,104 [..cocvvvvenenes foerinnnns 4,896 |......... 4,8% |.......... 390,963 |. 09/15/2025 . |2.B FE ....
HPS CORPORATE LENDING FUND HPS CORPORATE
..40440V-A*-6 |LENDING FUND ~ 8.370% 11/14/25 ................. . 08/22/2025 . | Redemption 100.0000 ....... [oeeeiiiiiiiiiiiiiinn o 14,000,000 |....... 14,000,000 |....... 14,000,000 |....... 14,000,000 [...ovvvvveeenne foovvvvnniinis fooriviiis s e 14,000,000 [.ooevvvveennes fooviriiiinins o e 882,105 |. 11/14/2025 . |2.B FE ....
HSRE CORE HOLDING, I, LLC HSRE CORE HOLDING
..404656-AA-0 [ I, LLC  4.130% 07/05/25 .......ccvvvunniiiinnnnns . 07/05/2025 . |Maturity ...oooovvviniiiiiiiiinnnns Jovninninniiiiiinnnes foens 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 J.eeeuiiiiiinnns Jevniiniriiiinins Jovvinnniiiiinnns Joveinninriiiiins Joveiiniiiiininns foeeenens 5,000,000 foooiiviiininns fooevriiiiiiiinns fooniniiiiiiinn [ 207,647 |. 07/05/2025 . |2.B ........
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BANK OF AMERICA
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....... 30,000,000

....... 29,063,000 |....

2123822 |....

29,135,055 ..

(12,

026,955)

. (12,006.955) |.

. 09/15/2060 .
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HSRE CORE HOLDINGS |, LLC HSRE CORE HOLDIMGS
..404650-AE-2 ||, LLC  4.150% 07/09/25 ........ccvvvunrerrrnnnnn . 07/09/2025 . |Various ........cceeevrvvinnnnnnnnns fovvenneeninnninnnnns foeens 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...cevvvvevenne foovvrriniiiiis oo s i s 10,000,000 |..oevvvnniiiiinn fovvvrnnniiniinen foeveviiiiieiens foeveiinnnn 415,000 |. 07/09/2025 . |2.B ........
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC
..413707-AA-8 |3.500% 04/07/31 . 09/07/2025 . | Redemption 100.0000 ....... ..500,000 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. 11,667 |. 04/07/2031 . [1.F PL .
HARTFORD FINL SVCS Gf
.. 416518-AD-0 [09/15/51 .evvvvriiiiiiiiiiiiiii e . 09/30/2025 . |BANK OF AMERICA .....ccovvvnvvvvvns fonnneiriiniinnens foens 15,653,040 |....... 24,000,000 |....... 23,604,590 |....... 23,632,088 |.... 6,689 [ et 23,638,777 |.. ... (7,985,737) ...726,933 |. 09/15/2051 . [2.A FE ..
..423452-AJ-0 |HELMERICH AND PAYNE BASIC ~ 4.850% 12/01/29 |. 07/14/2025 . |Tax Free Exchange ...........cceee foeeeeemmmiinnecnnns |oeees 14,987,071 |....... 15,000,000 |....... 14,982,450 |....... 14,983,167 [oeeeeeeeeinniies o 3,904 |. 8,904 | s 14,987,071 [ooeeeeeiiiees oo et .. 600,188 |. 12/01/2029 . |2.B FE .
HEWLETT PACKARD ENTERPRISE 4.9% Due
..42824C-AW-9 [ 10/15/2025 AO15  4.900% 10/15/25 ............. . 09/17/2025 . | Call 100.0000 ...cevvvneeeee foereenieeeeeenns e 6,800,000 |........ 6,800,000 |........ 6,866,340 |........ 6,805,253 |.eeeerenniiieeen feeeennnnn (5,438) |oevvvneeeeeenns Joenenns (5,438) |eevveneeeeennn Joeennnnn 6,799,815 . 10/15/2025 . |2.B FE
HILTON GRAND VAC BOR ESC BASIC  6.625%
.. 432830-AC-4 [01/15/32 evreeeeeeeee e . 07/17/2025 . | SMBC NIKKO SECURITIES ..cevveeees |emneeeeeeennineee feenns 5,571,439 |........ 5,506,000 |........ 5,493,562 |........ 5,494,624 |.....coovnniins foriiieennnis [SLC1V I PO [SLC IV PO 5,495,284 . 01/15/2032 . |3.B FE
HOME DEPOT INC 3.35% Due 9/15/2025 MS15
..437076-BK-7 |3.350% 09/15/25 . 09/15/2025 . [Maturity ..ooeeeemmeiiiiiiiiiiieeee Joeneeeeeeeeeee feees 1,500,000 |........ 1,500,000 |........ 1,497,855 |........ 1,499,824 |....ooooiiiiiies oo 176 [ e 176 [ [ 1,500,000 |.. . 09/15/2025 . |1.F FE ..
..438516-BZ-8 |HONEYWELL INC BASIC ~ 1.950% 06/01/30 ........ . 09/30/2025 . |BANK OF AMERICA .....ccovvvnvvvvvns fonnneiriiniinnens foens 19,885,905 |....... 21,930,000 |....... 21,843,548 |.......21,873,918 |...ooeiiiiiin Joevennnnnn 7,408 | vl 7,408 | e 21,881,326 |.. . 06/01/2030 . |1.F FE .
HUDSON TRANSMISSION 4.41% Due 5/23/2033
.. 44416%-AB-2 |FMAN3T  4.410% 05/31/33 ..oovveviiiiiiiinenns . 08/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 369,555 |........... 369,555 |........... 367,451 |........... 368,330 [.....covvivinne fooveennnnn 1,225 Lo e 1,228 | s 369,555 [.oieiivviiiins fooviiiiiiis [ s 12,251 |. 05/31/2033 . |[1.G PL .
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AE-6 [4.440% 11/30/32 ooviiviiiiiiiii . 08/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 14,715 |....oeeees 14,715 | 14,715 | L O N ) NN T O N S AR 490 |. 11/30/2032 . |1.G PL .
HUDSON TRANSMISSION HUDSON TRANSMISSION
. 44416%-AF-3 [4.440% 11/30/32 ..ovviviiniiiiiii e . 09/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,230 [ooeeeenenns 11,230 |oeeeennnnnns 11,230 |oeeennnnnns 2 O O O ) NN L0 R A R AR 374 |. 11/30/2032 . |1.G PL .
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AG-1 [4.440% 11/30/32 oovviviiiiiiiii e . 09/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 64,412 |l 64,412 |............ 64,412 |............ Lo O O R F 64,412 [ oo [ [ 2,145 |. 11/30/2032 . |1.G PL .
HUNT OIL COMPANY SENIOR NOTES SERIES B
..44569*-BQ-3 [4.080% 11/12/26 ....ovviiiviniiiiiiiiiieeeeeinen . 08/01/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiieens o 2,333,333 |........ 2,333,333 |........ 2,333,333 |........ 2,333,333 |oiiiiiiiiiiiinn e e e e o 2,333,333 |oeeieiiiiiiins e e e 68,491 |. 11/12/2026 . |3.C ........
HUNTINGTON BANCSHARES INC BASIC  2.550%
.. 446150-AS-3 [02/04/30 ..eevuniiiiiiiiiieieiii . 09/30/2025 . | BANK OF AMERICA . 5,561,640 ..6,000,000 ..6,391,080 |........ 6,235,833 |.... .. (35,275) |... .6,200,558 |.. . 02/04/2030 . |2.A FE ..
..44919*-AC-2 || 595 EXPRESS, LLC NOTES  3.310% 12/31/31 .. |. 09/30/2025 . |Redemption 100.0000 . .. 384,358 384,358 384,359 |...........374,158 |[.... ....384,358 |.. . 12/31/2031 . |[1.F PL .
IFM (US) COLONIAL PIPELINE 2 L IFM (US)
..449530-AB-9 |COLONIAL PIPELINE 2 L  3.640% 01/15/30 ..... . 07/31/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [.oeveeeeeneiene oo oo e e [ 8,000,000 . 01/15/2030 . |2.C PL ..
..45674C-AA-1 [ INFOR INC BASIC ~ 1.750% 07/15/25 ............. . 07/15/2025 . [Maturity ..oooovvvvniiiiiiiiiiininns e o 5,000,000 |........ 5,000,000 |........ 4,994,100 |........ 4,999,358 [....oovviniinns forriiiiinnns (L. R E (CL:7/ FR EN 5,000,000 . 07/15/2025 . |2.B FE .
INTEL CORP. 3.7% Due 7/29/2025 JJ29  3.700%
.. 458140-AS-9 [07/29/25 .. .oovvvniiiiiiiii i . 07/29/2025 . IMaturity ..oooovvvvniiiiiiiiiiininns e o 5,579,000 |........ 5,579,000 |........ 5,496,431 |........ 5,561,535 [.coovvivenninen forreeens 17,465 [oooviviiiniiens [ 17,465 [ooeiiviinneens [ 5,579,000 |evvueiiiiiinnn Jovvniniiniiin e e 206,423 |. 07/29/2025 . |2.A FE
JP MORGAN CHASE & CO 3.9% Due 7/15/2025 JJ15
.. 46625H-MN-7 [3.900% 07/15/25 .eovvvnniiiiiiiiiieiiiiieees . 07/15/2025 . [Maturity ..oooovvvvniiiiiiiiiiininns e o 6,000,000 |........ 6,000,000 |........ 6,326,520 |........ 6,012,338 [o..ovvvviiiinnnn foreennn (12,338) |.evvvenieeiinnn ovennnn (12,338) |- eevvvnneiiiinn oveennnn 6,000,000 [oooeeveiivnenns feoniiiiiiiniinns oo e 234,000 |. 07/15/2025 . |1.F FE .
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED
..46661#-AA-7 |3.440% 04/13/27 ...covvvvniiiiiiiiiiiiiiiinis . 09/13/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 447,740 |........... 47,740 |........... 447,740 |.......e.n. T R O O R R LT 1V ) ) M, 10,271 |. 04/13/2027 . [2.A ........
JFK FUEL INFRASTRUCTURE LLC JFK FUEL
..46661#-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 ......... . 09/13/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 154,369 |...........154,369 |...........154,369 |........... 1 O O ) R JESTRC S Ie I R R R . 04/13/2027 . |2.A ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES
..46672#-AA-4 |CREDIT LEASE ~ 3.974% 02/15/37 ....eevvvvrnnnnnn . 09/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 17,704 |.......... 117,704 |.......... 118,881 [.......... 118,660 [....ovvvvniiiis foeeeeinnns [£555TC) T AR FRR (€551 ) R FRRR, B (VT R R R, . 02/15/2037 .|2.B PL
JLL SECURITIES CREDIT LEASE JLL SECURITIES
..46686#-AA-8 [CREDIT LEASE ~ 9.250% 08/15/35 ... . 09/15/2025 . | Redemption 100.0000 . .. 225,360 . (4,288) |. . (4,288) .225,360 A . 08/15/2035 . |2.B PL ..
..478160-CT-9 | JOHNSON & JOHNSON BASIC ~ 2.450% 0! ... |- 09/30/2025 . [BANK OF AMERICA 1,448,200 723 |.... (623) |. ... (628) |... ,044,100 |.. .. (8,595,900) |... (8,595,900) . 09/01/2060 . |1.A FE .
KEURIG DR. PEPPER INC BASIC ~ 3.800% 05/01/50
. 49271V-AK-6 | ... . |- 09/30/2025 . [BANK OF AMERICA . 12,792,850 |....... 17,500,000 |....... 20,682,573 |....... 20,375,630 |.... (60,339) |. L (60,339) [oeieeiiiiies s 20,315,291 ... (7,522,441) |... (7,522,441) |..... ...609,583 . 05/01/2050 . [2.B FE ..
..494368-CA-9 [KI .875% . 09/30/2025 . | BANK OF AMERICA .. .... 599,562 |[.......... 900,000 |........... 987,939 |[...........977,673 |.... ... (1,755) | . (1,755) |... LG975,918 [ [ (376,356) |...... (376,356) 29,756 |. 02/07/2050 . [1.F FE .
KITE REALTY GROUP L.P. SENIOR NOTES  4.470%
.. 49803#-AB-8 [09/10/25 ....evvviiiiiiiiiiieiii s . 0971072025 . [Maturity ...oooovvvniiiiiiiiiiinines e o 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [oooeevvevneinnes oo oo [ e [ 7,000,000 [ounvieriinnnns fooeeeiiiiiinnnns . 09/10/2025 . |2.B ........
LA CHARGERS HEADQUARTERS TR LA CHARGERS
..50167*-AA-2 |HEADQUARTERS TR  4.020% 06/15/54 ............. . 09/15/2025 . | Redemption 100.0000 . ... 16,653 . 06/15/2054 .
..52109S-AB-5 [LBM ACQUISITION LLC BASIC ~ 9.500% 06/15/31 |. 09/17/2025 . |BARCLAYS ......ccvvrrunnnens . 3,135,000 ..3,000,000 ..3,000,000 |...cevvvnnnaeeennns .3,000,000 . 135,000 |. . 06/15/2031 .
..521108-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ........ . 09/30/2025 . | Redemption 100.0000 . ... 28,281 ...28,281 ...28,281 28,281 ..28,281 . 12/28/2051 .
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LINCOLN ELECTRIC HOLDING COMPA 3.15% Due
..53359#-AA-0 8/20/2025 FA20  3.150% 08/20/25 .............. . 08/20/2025 . Maturity ....ooovvviiiiiiiiiiinniens o o 15,000,000 |....... 15,000,000 |....... 15,000,000 15,000,000 [..oevvvvvevnene foovvrinniinins oo s e s 15,000,000 |.. . 08/20/2025 . |2.A ........
..55903V-BA-0 | MAGALLANES INC BASIC ~ 3.755% 03/15/27 . . 07/02/2025 . |Call . 9,605,360 .10,261,000 .10,188,908 |. 10,218,760 |. N 10,228,076 . 03/15/2027 . |3.A FE ..
..55903V-BA-0 | MAGALLANES INC BASIC ~ 3.755% 03/15/27 . . 07/02/2025 . | Tax Free Exchange .. .. 4,739,000 ..4,705,704 |. .4,719,492 | . . 4,723,794 . 03/15/2027 . |3.A FE ..
..55903V-BD-4 | MAGALLANES INC BASIC ~ 5.050% 03/15/42 ....... . 07/01/2025 . | Tax Free Exchange ..........ccccee |oeeeeeeeeennecnnneee [-..... 3,000,000 |........ 3,000,000 |........ 3,000,000 |-........3,000,000 [-.eeeeeemmmmians foreeeeemnies oo e e s 3,000,000 |.. ...120,358 |. 03/15/2042 . [3.A FE ..
MAPLELEAF MIDSTREAMNINVESTMENT MAPLELEAF
..56540#-AA-3 | MIDSTREAM INVESTMENT ~ 4.560% 09/30/25 ....... . 08/01/2025 . | Redemption 100.0000 ...ccen forreeeeniiiiieeeenn e 14,000,056 |....... 14,000,056 |....... 14,112,857 |....... 14,024,680 [o.ecoeveeeennes fonnnns (24,624) |.eeveeaeeeeennn eeennnn (24,624) |.eeveeeeeeennn eeennnn 14,000,056 |...ooeevvmnieee foeeeeeeieiiie oo e 684,641 |. 09/30/2025 . |4.A PL ....
MAPLELEAF MIDSTREAMNINVESTMENT MAPLELEAF
..56540#-AB-1 |MIDSTREAM INVESTMENT ~ 4.980% 09/30/28 ....... . 08/05/2025 . | Redemption 99.2500 ...ooee eerniieeeeeenies e 10,917,500 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 |...ccvvvvneeeen foeeeene [£:728510[0) ) R [£:728510[0) ) R 10,917,500 [.oeeeeeeneiees oo et . 09/30/2028 . |4.CPL ....
THE MARCUS CORPORATION SENIOR NOTES ~ 4.020%
..56633#-AL-7 [08/14/25 ....eeieeeiieeeeeees .. |- 08/14/2025 . |Redemption 100.0000 . . 2,200,000 |........ 2,200,000 |........ 2,200,000 |........ FUTSRRRUUUP ISUPPRPPPR IEUUPTRRRRPPPPI ISUPTRRRTPPUPT ISPPRPRRRIUUPP IFPURRY 2,200,000 |eevvuuieeeennnn Jeerenieeeeennns e . 08/14/2025 . |2.C PL ..
..571676-A0-8 |MARS INC BASIC ~ 2.450% 07/16/50 . 09/30/2025 . | BANK OF AMERICA v feenn...3,835,455 [........ 6,500,000 |........ 6,659,965 |........6,642,396 |..oooviiiiinnn ovnnnns (3178) |vviiiiiiiiiis e (3178) [eviiiiiiiiiies v 6,639,221 ... |...(2,803,766) |... (2,803,766) . 07/16/2050 . |1.F FE ..
..574599-B0-8 |MASCO BASIC ~ 2.000% 02/15/31 ..oeveeneeeennnn . 09/30/2025 . | BANK OF AMERICA .....eeevvemieeene |oemmeeeeeennineee fens 3,282,336 |........ 3,740,000 |........ 3,712,586 |........ 3,722,455 |oooiiieiiiiies feeeeeen2,082 o 2,082 [ e 3,724,486 |....ccvvveeeeeee fonnt (442,150) |...... (442,150) . 02/15/2031 . |2.B FE ..
MCDONALD'S CORP 4.6% Due 5/26/2045 NN26
..58013M-EV-2 [4.600% 05/26/45 ......eeoeeeeeeeieeeeeenee e . 09/30/2025 . | BANK OF AMERICA .. ....450,040 |.......... 500,000 |..eeeennnns 638,135 |...........623,264 |.... ... (8,460) |. ... (8,460) |... ....619,804 [ [t (169,764) |...... (169,764) . 05/26/2045 . |2.A FE ...
..58013\-FK-5 | MCDONALD'S CORP BASIC ~ 3.625% 09/01/49 ...... . 09/30/2025 . | BANK OF AMERICA .. 20,102,831 |....... 26,730,000 |....... 29,917,234 |.......29,591,133 |.... .. (61,326) |. .. (61,326) [... 29,529,806 |.. ... (9,426,975) |... (9,426,975) . 09/01/2049 . |2.A FE .
MERCK & COMPANY, INC. BASIC  2.350% 06/24/40
..58933Y-BA-2 . 09/30/2025 . | BANK OF AMERICA ......covvvnvvvvns Jovnnnrniiiiniinnnes fornineens 719,740 |........ 1,000,000 |........... 997,260 |........... 997,680 |oeevvviiiiiiinn Joeriiieeeens Lo O O, oL R A 997,774 |.ooeeeeeeiiiiees s (278,034) |...... (278,034) |............ 18,082 |. 06/24/2040 . [1.E FE ....
..59048@-AA-6 . 07/15/2025 . | Redemption 100.0000 ....... IR RN 1,125,266 |........ 1,125,266 |........ 1,125,266 ... 1,125,266 [oneeniiiininins fooveiiiiiininns oo o [ [ 1,125,266 |.. . 01/15/2028 . |1.F PL ...
..594918-CC-6 |2.525% 06/01/50 . 09/30/2025 . | BANK OF AMERICA .....ccovvvnvvvvnns fonnnneriininnnnns foes 19,911,953 |[....... 31,350,000 |....... 31,931,856 |....... 31,866,360 [c..uvvunininnnnn foreennn (11,430) |oevvvvviiiiiinnn fovnnns (11,430) |ovvvvvvviiiiinnn fovnenns 31,854,930 [.....ccevnnnnnns .. (11,942,978) |.. (11,942,978) [............ 659,656 |. 06/01/2050 . |1.A FE ....
MICROSOFT CORP 2.675% Due 06/01/2060 JD1
..504918-CD-4 [2.675% 06/01/60 .. . 09/30/2025 . | BANK OF AMERICA .....ccovvvnvvvvvns fonnnerriininnnnes foens 19,871,044 |....... 33,060,000 |....... 33,598,878 |....... 33,560,766 |.... ... (6,681) ] (6,881) e e 33,554,085 |.. .. (13,683,041) |.. (13,683,041) ...736,963 |. 06/01/2060 . |1.A FE ....
MID-AMERICA APARTMEN .
.. 50623U-AS-6 [ 02/15/31 oevveniiiiiiiiie i . 09/30/2025 . | BANK OF AMERICA .....ccovvvnvvvvnns fonnnneriininnnnns foes 19,949,110 |[....... 22,920,000 |....... 22,519,047 |....... 22,666,568 |.....oiiiiiinnn Jevnnnnnns AR T O AR 20,435 [oooeiiiiiiiiiins s 22,696,003 [.....ovvvvinnns ... (2,746,893) |... (2,746,893) [........... 439,427 |. 02/15/2031 . [1.G FE ....
MILEAGE PLUS HLDINGS LLC BASIC  6.500%
..599191-AA-1 [06/20/27 ..evvviiiiiiiiiiiiiie e . 07/07/2025 . |Various ......cceevvevvrvinnnnnnnns Jovvenneeeeennninnnes foenens 2,600,000 |........ 2,600,000 |........ 2,641,844 |........ 2,604,970 [o.oovvviiiiiiinn foeeennn (5,751) |vvveenniiiiinn oveennnn (5,751) |vvvvnniniiiiinn ovevnnnn 2,599,219 |ooooviiiiiiiens o 781 [ 781 | 92,480 |. 06/20/2027 .|2.C FE ....
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032
..607120-EZ-1 |FMANO  3.810% 11/09/32 .....covvvvvnnniiiiinnnnns . 08/09/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 217,315 ... 277,315 |........... 277,315 [oooveenennn < R O R RS 71 [T R R RN R, 7,628 | 11/09/2032 . |1.F ........
DUN AND BRADSTREET CORP BASIC ~ 5.250%
..615369-AE-5 [07/15/44 ...oeevviiiiiiiiiiiiiii . 09/30/2025 . | BANK OF AMERICA .....ccovvvnnvvvvns Jovnnnnnnrinininnnes foenes 6,871,550 |........ 7,000,000 |........ 9,696,680 |........ 9,399,133 |oevviiiiiiiinns e (69,177) |evvvvvvivviiinnn fernans (69, 177) |ovvvvevviiiiinns fernnnnns 9,329,956 |..euuiiiiiinnnnn ... (2,458,406) |... (2,458,406) |........... 445,083 |. 07/15/2044 . |2.A FE ....
MORGAN STANLEY 4% Due 7/23/2025 JJ23  4.000%
..617446-8C-6 | 07/23/25 ...ovvvvniiiiiiiiiiiiciii . 07/23/2025 . |Various ......cceevvevrvviinnnnnnnns Jovvinneneennnninnnes foenens 9,700,000 |........ 9,700,000 |........ 9,927,465 |........ 9,715,625 [ovvvviiiininnnn foreenn (15,625) |.evvvennieiiinnn ovennnn (15,625) |.evvvvenniiiinn oveennnn 9,700,000 [oooeevvirvnenes foorviiiiiiiinns o s 388,000 |. 07/23/2025 . |1.G FE ....
NXP BV/NXP FDG/NXP USA BASIC ~ 4.300%
.. 62954H-AV-0 [06/18/29 ....evviiiiiiiiiiiiiiiiie e . 09/30/2025 . |BANK OF AMERICA .....ccovvvnvvvvvns fonnneiriiniinnens foens 19,811,477 |....... 19,820,000 [....... 22,833,050 |....... 21,725,186 [...vvvvvnnnnnnnn foeenn (328,108) |.oeeeeeeeeeeeees |oeees (328,108) |.ooeeeeeeeeeeees |eeeees 21,397,078 |...covvnnnnnnnnn ... (1,585,600) |... (1,585,600) |........... 669,971 |. 06/18/2029 . |2.A FE ....
NATIONAL RURAL UTILITIES NATIONAL RURAL
..637432-8@-5 |UTILITIES  5.230% 01/23/47 ....ovvvvvvinnnnnnnns . 07/23/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 272,176 |........... 212,176 |.oeevvnenns 7% V(T R N R R R R R P/ V(RN R RN R, 7,117 |. 01/23/2047 . [1.E FE ....
NEPTUNE REGIONAL TRANSMISSION 10 DRAWDOWNS,
..64079*-AB-8 |BLENDED RATE AT  6.210% 06/30/27 ............. . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 323,034 |........... 323,034 |oeeennnnns 323,034 |oeeennnnne 296,440 [.....ovvviiieinn foerennnnn LR R RN LR U R 323,034 [oooeiiiiiinees oo [ s 15,045 |. 06/30/2027 . |1.F PL ....
NES ANTARES HOLDCO, LLC NES ANTARES HOLDCO,
..64082#-AA-1 |LLC  4.430% 09/30/41 ..oovvvnniiiiiiiiniiiiiinnn . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 440,342 |........... 440,342 |...oennnnnn 440,342 |........... LT O O N N AR N 440,382 [oeeiiiiiinees oo [ s 19,507 |. 09/30/2041 . |1.F PL ....
NEW FORTRESS ENERGY INC BASIC ~ 6.500%
..644393-AB-6 [ 09/30/26 ....euuiiiiiiiiiieiie s . 09/23/2025 . | BARCLAYS ...ovviiviiiiiiiiiiiiiines Jonnneeeciiiineees o 538,125 |........ 1,750,000 |........ 1,625,313 |........ 1,674,845 | s AR R AR AR K 1 O AR 1,704,784 |t ... (1,166,659) |... (1,166,6589) |........... 111,854 |. 09/30/2026 . [5.C FE ....
NEW FORTRESS ENERGY INC BASIC ~ 8.750%
.. 644393-AC-4 [03/15/29 .iovviiiiiiiiiii L 07/17/2025 . |Various .....oocevvvevivviinnnnnnns Jovvinneeeeiiniinnnes foenens 1,367,000 |........ 4,500,000 |........ 4,500,000 |........ L3000 O O O N N SR 4,500,000 [.ooeeiiiiiennns ... (3,143,000) |... (3,143,000) |........... 324,358 |. 03/15/2029 . [5.B FE ....
NEW ORLEANS ENERGY PARTNERS NEIN ORLEANS
..647608-AA-2 |ENERGY PARTNERS LL  4.270% 08/15/32 ......... . 09/15/2025 . | Redemption 100.0000 . .... 366,608 |.......... 366,608 |.......... 366,608 |.......... 366,608 |.... ... 366,608 |.. . 08/15/2032 . |1.G ........
..654106-AD-5 [NIKE, INC. CL B BASIC  3.625% 05/01/43 ..... . 09/30/2025 . | BANK OF AMERICA 12,148,500 |....... 15,000,000 |....... 17,994,150 |.......17,607,649 |.... 17,519,048 |.. . 05/01/2043 . |1.E FE ....
NORDSON CORP 2.89% Due 7/28/2025 JJ28
..655663-EQ-7 [2.890% 07/28/25 ...ovveeeeeeeeee e . 07/28/2025 . |Redemption 100.0000 ....cev feoreeeeemniiieeeeen o 2,571,429 |........ 2,571,429 |........ 2,571,429 |........ 2,571,429 |oeeiiiiiiies oo e e e s 2,571,429 . 07/28/2025 . |2.B ........
NORFOLK SOUTHERN CORP BASIC ~ 3.155% 05/15/55
L B55844-CH-0 [ iiviiiiiiiiiiii e . 09/30/2025 . | BANK OF AMERICA .....eevvvuinreeene Joummnraermnnnninaane foeees 19,871,470 |....... 29,890,000 |....... 31,597,255 |....... 31,464,565 [....ccooeeeiiee fooeeens (25,304) |- eevvmmnneneenne oeennnn (25,304) |.eevvmmnnneenne oeennnn 31,439,261 [......covnnnnnes .. (11,567,791) |.. (11,567,791) |.......... 827,770 |. 05/15/2055 . |2.A FE ....
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NUCOR CORP. 2.979 due 12/15/2055  2.979%
..670346-AU-9 | 12/15/55 ...oooeiiiiiii . 09/30/2025 . | BANK OF AMERICA ......oovvnnnnnnnnn fovvvnnnnnnnnniininns fornnnns 4,772,550 |........ 7,500,000 |........ 8,021,244 |........ 7,989,704 [oevvviiiiiiiins oo (7,920) |ovvvvieiiiiiiens v (7,929) |vvvveeiiiiiiins fevninns 7,981,776 |ooeeeeeeeennns ... (3,209,226) |... (3,209,226) |........... 177,499 |. 12/15/2055 . |1.G FE ....
0'REILLY AUTOMOTIVE INC BASIC ~ 1.750%
..67103H-AK-3 1 03/15/31 ... . 09/30/2025 . | BANK OF AMERICA .. ..9,159,150 |....... 10,500,000 |....... 10,463,663 |....... 10,477,655 [oveviiviinnnns fooeenennnn 2,570 [eniiiiiiiiiins oo 2,570 [oiiiiiiiiiins s 10,480,225 |.. ... (1,321,075) ... (1,321,075) ...191,917 |. 03/15/2031 . [2.B FE ....
OPATHO GAS ,
..68347@-AA-5 |5.330% 03/31/34 . 09/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 355,435 [........e. 365,435 |........... 365,435 |......oe.e. R I U R (S R R R B O O U N 14,314 |. 03/31/2034 . [2.C ........
PACIFIC GAS & ELECTRIC CO BASIC ~ 3.500%
..694308-JJ-7 | 08/01/50 ....vvvvvvvriiiiiiiiiiiiiiiiiiii . 09/30/2025 . | BANK OF AMERICA ......oovnnnnnnnnn forvvnnnnnnnnnninnnns fonnns 11,487,672 |...... 16,800,000 |....... 14,968,269 |....... 16,071,795 |.oooeeeiiiiiiins | 28,125 | e P2 IV R R 15,099,920 [....evvvvrvnnnns ... (3,612,248) ... (3,612,248) |.......... 686,000 |. 08/01/2050 . [2.A FE ....
PACIFIC GAS & ELECTRIC CO BASIC ~ 5.800%
..694308-KR-7 |06/15/34 ..ocooeiiiiiiii . 09/30/2025 . | BANK OF AMERICA ......oovvnnnnnnnns fovvvnnnnninnnninnnns founne 10,378,300 |...... 10,000,000 |....... 10,035,700 [.oeeeeieiiiiiiiieees oo e (€127 PO (5127 IO R 10,034,738 [coooeiiiiiiiens |oeens 343,562 |....... 343,562 |........... 509,111 |. 05/15/2034 . |2.A FE ....
PETSMART INC/PETSMART FI BASIC ~ 4.750%
L T1BTTK-AA-6 | 02/15/28 oooveieiiieiiiiiiii . 08/18/2025 . | Various ........cceeevuvmnvnnnnnnnnnns forveeennnnnnnnnnnnns fornn 3,668,065 |........ 3,625,000 |........ 3,465,090 |........ 3,511,037 [ovvvviiiiinins foeeenn 18,722 [ovveiiiiiiiiis s 18,722 [ovveiiiiiiiiis s 3,529,760 [..eevvvvrvvrnnnn fornnnnnns 95,240 |......... 95,240 |.......... 216,687 |. 02/15/2028 . |4.B FE ....
PETSMART INC/PETSMART FI BASIC ~ 7.750%
LTABTTK-AB-4 | 02/15/29 oo . 08/18/2025 . | Various .......cceeevnvvnnnnnnnnnnns forveeeennnnnnnnnnnns fornnn 2,471,997 |........ 2,425,000 |........ 2,382,563 |........ 2,389,007 [ovvviiiiiiniin oo 4783 e e, 4783 e e 2,393,840 [o.evvvvvrnninnnn fonnnnne 31,160 |........ 31,160 |oveveeennns 236,500 . 02/15/2029 . |5.A FE ....
PETSMART INC/PETSMART FI BASIC ~ 7.500%
LTBTTK-AC-2 | 09/15/32 ooeeeeieiieieiiiei . 08/11/2025 . | CITICORP SECURITIES .....evvvvvvns feuvvvvvnnnnnnnnnnnns fornnnnnns 700,875 |.......... 700,000 |.......... L O e O P O RN 700,000 |ooveveeeiiiinns fevvreninnnns 875 [ovvvvrnnnns LT . 09/15/2032 . (4.B FE ....
PETSMART INC/PETSMART FI BASIC 10.000%
LTABTTK-AD-0 | 09/15/33 oo . 08/11/2025 . | CITICORP SECURITIES .....evvvvvves fevvrvvvnnnnnnnnnnnns fornnnnnns 503,750 |.eeeeen. 500,000 |.......... O R (S R R R 500,000 |.oeevveriiiiinns fevrrnnnnns 3,750 [ovvvernns 3,750 |oeeeeiiiiiiis . 09/15/2033 . [5.A FE ....
PETROS MISSISSIPPI FUND LLC PETROS
..716820-AA-2 |MISSISSIPPI FUND I, LLC ~ 6.950% 03/01/27 ... |. 07/31/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 32,081 [oveennnnnes 32,081 [oeennnnne 32,081 | 32,081 e e e e e F 7 U U U (U A 75,893 |. 03/01/2027 . |1.C FE ....
PRIME PROPERTY FUND, LLC 4.61% Due 8/22/2025
L T4170%-AC-3 |FA22  4.610% 08/22/25 .....cevvvvvvvirivinnnnnnns . 08/22/2025 . |Maturity .......eevvveviiniiiiiiiinns fovenniniiiiiiiiiins fon 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 |.evvvvvevvrirnns fovvvvnnnnnnninnn o fo e e 13,000,000 |oeeveeeeeeiiies Jovviiiiiiiiiiens feveniiiiniiiinn o 599,300 [. 08/22/2025 . |2.A ........
PRINCIPAL FINANCIAL GROUP INC. BASIC ~ 2.125%
.. 74251V-AS-1 | 06/15/30 .. |- 09/30/2025 . | BANK OF AMERICA .. U 9,971,830 |...... 11,000,000 |....... 10,979,540 |....... 10,986,489 |.... 10,988,256 |.. ... (1,016,425) [... (1,016,425) .. 185,701 |. 06/15/2030 .

. 09/30/2025 . [BANK OF AMERICA .. (24,034) |. 15,074,580 ... (5,666,020) |... (5,666,020) |.. .403,667 |. 04/15/2050 .

..74340X-BP-5 | PROLOGIS LP BASIC ~ 3.000% 04/15/50 .15,098.614 |..

Q-LNG OPERATING | LLC Q-LNG OPERATING

.. 9,408,560 .14,000,000 .15,226,400 |.

L. TAT39*-AA-1 | 4.440% 02/28/35 ... . 08/31/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 739,583 |........... 739,583 |........... 739,583 |........... 739,583 [oeeveeeiiiiiis oo e e e e 739,583 [oeeeeeiiiiies o oo e 32,837 |. 02/28/2035 . (2.B PL ....
RXR REALTY LLC RXR REALTY LLC  5.250%

L TAQU2X-AF-2 | O7/AT/25 oo . 07/03/2025 . |Redemption 100.0000 ..o feueeeieii [t 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [oevvvveeeeeeiinn feeeeeeiiiieees o e e e 10,000,000 |ooeeviieeeeiies [ i e 659,792 (. 07/17/2025 . |2.B PL ....
RXR REALTY LLC RXR REALTY LLC ~ 4.110%

L. T4992%-AH-8 | 02/08/27 .ooeeniiiiieieiiieee e . 07/02/2025 . |Redemption 100.0000 ..oooes feureeiiiiiiins s 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 foreeeeeeeiiiins Joeeiiiiieeeens [ e e e 5,000,000 [oeeveeeeeeiiiis Joeeeiiiiieeees [ 286,988 |. 02/08/2027 . [2.B PL ....
REPUBLIC AIRWAYS INC REPUBLIC AIRNAYS INC.

..76029#-AA-1 |8.000% 06/15/30 ....vvvvreeeniiiiiieieiiiee, . 09/15/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 312,500 |.ceeeens 312,500 |........... 312,500 |........... 312,500 [eeeeeeiiiiiiis e e i e e 312,500 [ouvveeeeeeiiiis e e e 18,750 (. 06/15/2030 .|2.B PL ....
RIO GRANDE RESOURCES TRUST Il RIO GRANDE

..767116-AD-0 | RESOURCES TRUST 1~ 4.070% 08/15/25 ......... . 08/15/2025 . [Maturity ......oooooiiiiiiiiiiiiiis e | 6,000,000 |........ 6,000,000 |........ 6,000,000 |........6,000,000 |...ccuereeeaies formmeeiiiiis i e e e 6,000,000 |.. ...244,200 |. 08/15/2025 . [2.B ........

..78355H-KR-9 | RYDER SYSTEMS INC BASIC ~ 3.350% 09/01/25 ... |. 09/01/2025 . |Maturity . 7,000,000 ..7,000,000 ..6,99,170 |. .6,999,317 |. E .7,000,000 E 234,500 |. 09/01/2025 . |2.B FE .

..78409V-AR-5 | S&P GLOBAL INC BASIC ~ 2.300% 08/15/60 ...... . 09/30/2025 . [BANK OF AMERICA ........ooevveeiis |oonniineeeeeiiiens o 11,276,105 |....... 21,500,000 |....... 20,119,415 |.......20,208,704 |......ccoeeeis [orneee. 16,683 |oeiiiiiiiiiis | 16,683 [ | 20,225,387 |.. ... (8,949,282) ...557,686 |. 08/15/2060 . [1.G FE .
S&E REPLACEMENT POWER LLC SENIOR SECURED

..78512*-AA-5 |NOTES ~ 4.120% 05/31/29 .....cevviiiiiniiiies . 09/30/2025 . |Redemption 99.8009 ...ooes feereeiiiiiieeeis e 456,681 |........... 457,502 |........... 457,592 |........... 457,502 oo [ (O1) | [ (O1) | [ 456,681 [..ovveeeeeeiis e e e 12,575 |. 05/31/2029 . |1.D PL ....
SABINE PASS LIQUIFICATION LLC SENIOR SECURED

..785592-A*-7 |NOTES  5.000% 09/15/37 .....ccoeuvrrieriannnnes . 09/15/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 585,518 |........... 585,518 |........... 585,518 |........... 585,518 [oueveeeeeiiiis e e e e e 585,518 [ovveeeeeeiiiis | e e 29,276 |. 09/15/2037 . 2.A FE ....
SABINE PASS LIQUEFACTION BASIC ~ 5.875%

..785592-AV-8 | 06/30/26 .....cevvriiieeeiiiee e, . 07/25/2025 . [Call 1005329 ...oveeeeeis [ 333,769 |........... 332,000 [o.eeenees 374,114 |........... 337,991 [oeieiiiiis s (3,879) oo [l (3,379) |- oo [ 334,612 oo [ (2,612) |........ (2,612) |.ccuenees 11,522 |. 06/30/2026 . |2.A FE ....
SIMON PROPERTY GROUP 3 1/2% Due 9/1/2025 MS1

..828807-CV-7 |3.500% 09/01/25 ..oooeiueiiiiiiiiiiiiiiieees . 09/01/2025 . [Various .........cceeevueeeeeeecinns fooviieeeeeeeiiens o 17,500,000 |....... 17,500,000 |....... 17,711,150 |....... 17,508,687 |..ovveeeeeeeins e (8,687) [ceveeeeaiiians s (8,687) [ceveeaeeaiiies | 17,500,000 [ouvveeeeeeiiiis e e e 612,500 |. 09/01/2025 . [1.G FE ....
SOUTHERN CALIFORNIA EDISON 6.05% Due

..842400-FL-2 |3/15/2039 MS15  6.050% 03/15/39 .............. . 09/30/2025 . [BANK OF AMERICA ........ooevveeiis |oonniineeeeeiiiens o 13,424,320 |....... 13,000,000 |...... 17,110,080 |....... 16,544,282 [.oeoeeeeeiins | (145,670) |-vvveeeeeeaes feeees (145,670) |evvveeeeeaiins o 16,398,562 |......cevveeeen ... (2,974,242) (... (2,974,242) |........... 821,456 . 03/15/2039 . |2.A FE ...
SOUTHERN CALIFORNIA EDISON 4.65% Due

..842400-FZ-1 | 10/1/2043 AO1 ~ 4.650% 10/01/43 ................ . 09/30/2025 . [BANK OF AMERICA ........oovreeiins Jooniiineeeeeiiiens o 19,015,879 |....... 22,300,000 |....... 26,281,280 |....... 25,858,027 |...oeeveeieen eeenn (106,383) |-vvveeeeeeaans feeeees (106,383) |-evveeeeeaaiine e 25,751,644 |................ ... (6,735,765) [... (6,735,765) |........... 518,475 . 10/01/2043 . |2.A FE ...
SOUTHERN STAR CENTRAL SOUTHER STAR HOLDCO

..843830-A*-1 |4.060% 07/14/25 ......cooenriiiiiiiiiiiieee . 07/14/2025 . [Various .........ccoeecuveeeeeeeciins foenniiieeeeeiiiies e 5,000,000 |........ 5,000,000 |........ 5,000,000 [........5,000,000 [ceereeeeeiunes Joeeeiiiieeeens [ e e s 5,000,000 [oevveeeeeiiii Joeeeiiiiieeees el ...203,000 |. 07/14/2025 . [2.C FE ....

..855244-BA-6 | STARBUCKS CORP. BASIC  3.500% 11/15/80 ..... . 09/30/2025 . [BANK OF AMERICA ....ovvvveeveeinns fovinieiieiiiiiiens o 19,798,162 |....... 27,670,000 |....... 29,823,927 |.......29,623,058 [............ooo. oo (38,572) foiiiiiiiiiiiiss et (38,572) | s 29,584,486 |.. .. (9,786,324) [... (9,786,324) ...850,084 |. 11/15/2050 . [2.A FE
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
TRANSMISSION SERVICES HOLDINGS TRANSMISSION
..868271-A*-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ........... . 09/30/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 243,344 |........... 243,344 |........... 243,344 |........... P2 PR T O R (U R R R T U N 9,694 |. 06/30/2047 .|2.B PL ....
STEPAN COMPANY SENIOR NOTES ~ 3.950% 07/10/27
L.858586-J%-2 | ..iiiiiiiiii . 07/10/2025 . | Redemption 100.0000 ....ovn fornnnnnniiiiiiiins oo 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |ooeeeeeiiiiiiees e o e o o 2,000,000 |ooeerieeieiiins fevreiiiiiiiieens foiiiiiiiiininn o, 79,000 |. 07/10/2027 . (2.C PL ....
STOLTHAVEN HOUSTON INC. STOLTHAVEN HOUSTON
..86156%-AC-5 | INC.  5.980% 07/17/34 ......ovvvvvvvrvrnnnnnnnnns . 07/17/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 |evvvvvviriiinns forvnnvvnnniiinnn o fe e e 120,000 [.vvvvvvvvnnvnnnn forvnnniiiins foeii e 7,156 |. 07/17/2034 . (2.B PL ....
STOLTHAVEN NEW ORLEANS, LLC STOLTHAVEN NEW
..86157#-AA-4 | ORLEANS, LLC  5.150% 07/17/29 ..........cce.. . 07/17/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 315,000 [oveeeeenns 315,000 |........... 315,000 |........... R 1 O Y R (U R R R P 16,223 |. 07/17/2029 . (2.B PL ....
TARGA RESOURCES PARTNERS BASIC ~ 6.500%
LBTB12B-BL-5 |07/15/27 oovvvvvvviiiiiiiiiiiiiiiiiiiiieeeeeee . 07/15/2025 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 1,855,000 |........ 1,855,000 |........ 1,834,521 |........ 1,843,327 [ oo 2,313 | e 2,313 | e 1,845,640 |..ooooeeeeennnns | 9,360 [..evvrnns 9,360 |........... 120,575 |. 07/15/2027 .|2.B FE ....
TEXAS NEW MEX1CO PONER COMPANY TEXAS NEW
..882884-B@-7 |MEXICO POWER COMPANY  3.790% 03/29/34 ....... . 07/11/2025 . | Redemption 100.0000 ...ouen founnnnniniiiiiiiinn oo 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [oeeeeieiiiiieees e o e o o 3,000,000 |.oeeevieiiieiins feevviiiiiiiieees foviiiiiiiiiiinn o, 83,696 |. 03/29/2034 . |1.F ........
TILLMAN NETWORKS FINANCING |1 TILLMAN
..88687#-AA-9 | NETWORKS FINANCING 11~ 5.000% 12/16/30 ..... . 09/16/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 267,454 |........... 267,454 |........... 267,454 |........... L O P Y N 267,454 . 12/16/2030 . [2.A PL ....
TILLMAN NETWORKS FINANCING |1 TILLMAN
. 88687#-AB-7 |NETWORKS FINANCING 11~ 5.350% 10/16/31 ..... . 09/16/2025 . | Redemption 100.0000 ....... .. 255,726 255,726 255,726 |...........285,726 |.... .265,726 |.. . 10/16/2031 . [2.A PL ....
TOYOTA MOTOR CREDIT CORP BASIC ~ 3.650%
..89236T-KF-1 |08/18/25 ...oevvvvviiiiiiiiiiiiiiiiiiiceccceceeeees . 08/18/2025 . |Maturity ......oevvvvvvnviinniinnnins forveninniiiiiiiiiins fonen 6,000,000 |........ 6,000,000 |........ 5,037,240 |........ 5,985,966 [.....ovvviiininn fooriinnnn 14,034 | e 14,034 | e 6,000,000 . 08/18/2025 . (1.E FE ....
TRUIST FINANCIAL CORP BASIC ~ 1.950% 06/05/30
LBITBBM-AB-8 | .evvenieeeiiie e . 09/30/2025 . | BANK OF AMERICA ......oovvnnnnnnnns forvnnvnnninnnnininns founne 15,778,525 |....... 17,500,000 |....... 18,148,375 |...... 17,866,780 |ovevvvvvvvvennnn fornnnns (51,348) |.coeeeeeeeeeeees s (51,348) |.ooeeeeeeeeeeees |eeees 17,815,431 . 06/05/2030 . |2.A FE
2014 REPLACEMENT POWER STATUTO (NOVEC) SENIOR
..90226#-AA-3 | SECURED NOTES ~ 3.850% 05/31/29 ................ . 09/30/2025 . | Redemption 100.0000 ...ouun fornnmnniiiii foeeiins 527,144 |........... 527,144 |........... 520,142 |........... 512,209 |oevvviiiiiiiinns forninnns 14,885 [o.ovvveiiiiiinn foeeenn 14,885 [ovvvviiiiiiinns oo 527,144 . 05/31/2029 . (1.D PL ..
USTA NATIONAL TENNIS CENTER, | 4.08% Due
..90363¢-AB-6 |9/8/2039 JJ8  4.080% 09/08/39 ................. . 07/08/2025 . | Redemption 100.0000 . .. 245,134 245,134 245,134 |...........245,134 |.... ... 245,134 |.. . 09/08/2039 . [1.G FE .
..907818-ED-6 |UNION PACIFIC CORP BASIC ~ 3.250% 08/15/25 .. . 08/15/2025 . |Maturity . 1,300,000 ..1,300,000 .. 1,256,411 |. 1,205,456 |. .1,300,000 . 08/15/2025 . [1.G FE .
..907818-ES-3 | UNION PACIFIC CORP BASIC ~ 3.750% 07/15/25 .. [. 07/15/2025 . |Maturity 14,400,000 |....... 14,400,000 |....... 14,530,008 |.......14,417,800 |.... 14,400,000 |.. . 07/15/2025 . [1.G FE .
UNITED PARCEL SERVICE CL B BASIC ~ 3.625%
COT3M2-AR-7 | 10/01782 v . 09/30/2025 . | BANK OF AMERICA ......oovvnnnnnnnns forvnnvnnninnnnininns founne 10,384,838 |....... 12,920,000 |....... 15,348,960 |....... 15,035,660 14,963,801 [.ooceeeeeennns ... (4,578,964) |... (4,578,964) [........... 234,175 |. 10/01/2042 . |1.F FE ..
UNITED HEALTHCARE 3 3/4% Due 7/15/2025 JJ15
.. 91324P-CP-5 |3.750% 07/15/25 .ooovvvvviiiiiiiiiiiiis . 07/15/2025 . |Maturity ......oevvvvinnnninniininnns foneniniininiiiiiens foen 3,000,000 |........ 3,000,000 |........ 2,991,870 |........ 2,999,478 |ooovvviiiiiiinns e, 77 O O, L7 O S 3,000,000 |oeveviiiiiienns fevviriiiiiiiiens feviiiiiiiiiiinn o, 112,500 |. 07/15/2025 . [1.F FE ....
VICI PROPERTIES / NOTE BASIC ~ 3.750%
.. 92564R-AD-7 | 02/15/27 coovviiiiiiiiiiiiiii . 07/15/2025 . | BARCLAYS ....oovvvvviiiiiiiiiirninnns fervvnveinnnnnnnnnnns fonnnns 8,248,793 |........ 8,397,000 |........ 8,117,380 |........ 8,131,035 [ovvvviiiiiininn o [V A R 65,357 |eeeiiiiiiiiiins et 8,196,392 [o.ovvvvvriiinnnn fornnnnnns 52,401 |......... 52,401 |........... 289,522 |. 02/15/2027 . [2.C FE ....
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ............ . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 96,553 |........... 96,553 |..oeeeeenns 96,553 [...ovnnnnen LT O O P P N 96,553 . 06/30/2030 . [1.F PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA
..92841E-AA-7 |FINANCE PLC  3.875% 08/15/31 .... . 08/15/2025 . | Redemption 100.0000 ...oven founnnnnnniiiiinn oo 1,085,398 |........ 1,085,398 |........ 1,008,205 |........1,019,867 |....coevvvrrnnns [ernnnnnnn85,532 [oiiiiiiiiiiiins [0 66,532 | | 1,085,398 |.. . 08/15/2031 . [1.G PL ....
VISTAJET MALTA FINANACE PLC VISTAJ
..92841F-AA-4 |FINANCE PLC  6.250% 08/15/30 ........evvvvnnns . 08/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 668,714 |.......... 668,714 |.......... 668,714 |.......... 668,714 |t i e e fon e 668,714 |ooovveeiiiiiiies e feiiii o 41,795 |. 08/15/2030 . |3.A PL ....
W2l FINANCE LLC W2W FINANCE LLC ~ 4.600%
..92980*-AB-7 101/31/32 ... . 09/30/2025 . | Redemption 100.0000 ....... .. 299,779 299,779 299,779 |...........299,779 |.... .299,779 |.. . 01/31/2032 . (2.B PL ...
BECKNELL IN
..96928*-FP-7 |NOTES  4.470% 01/15/35 .........cceeeeeiiiniins . 09/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 362,585 |........... 352,585 |........... 363,485 |........... 358,377 [ovvviviniiiiiis foeeeeeea(5,792) | e (8,792) [ [, 362,585 [ovvvvvviviiiiinn foriiiiins e e 10,544 |. 01/15/2035 . [2.C FE ....
WILLIS NORTH AMERICA INC BASIC ~ 3.875%
..970648-AK-7 1 09/15/49 ... . 09/30/2025 . | BANK OF AMERICA ......oovvnnnnnnnns forvnnvnnninnnnininns founne 20,159,852 |....... 26,470,000 |[....... 30,668,402 |....... 30,249,452 |....cooeiiiieies |oeeenn (80,424) |oeeeniiiiiiiiins [ernnnnn (80,424) [ouniiiiiiiiiis s 30,169,028 |.. . 09/15/2049 . [2.A FE ....
WINWHOLESALE .
..97651#-AG-9 |4.020% 08/20/27 . 08/20/2025 . | Redemption 100.0000 ...oven founnnnnnniiiiinn oo 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |oeeeeeeiiiiieees e e e o o 2,000,000 |oeeerieeiieiies fevreriiieiiinees fovieiiiiiiiiinn o, 80,400 |. 08/20/2027 . (2.B ........
WOLSELEY CAPITAL INC SERIES J GUARANTEED
..97786#-AK-8 | SENIOR NOT ~ 3.730% 09/01/25 .................... . 09/01/2025 . |Maturity .....oovvvvvininniiniiiiiins fonnninniiiiiiininns fonn 25,000,000 |....... 25,000,000 |[....... 25,000,000 |....... 0L O P O RN N 0 O P 935,090 |. 09/01/2025 . |2.A FE ....
GRAYMONT WESTERN CANADA INC. GRAYMONT WESTERN
..C4111#-AJ-0 | CANADA INC.  3.560% 08/21/34 .........cevveeen . 08/21/2025 . | Redemption 100.0000 ...ouun fornnnniiiiii foeeens 400,000 |.......... 400,000 |.......... 400,000 |.......... 400,000 |ooeeeeiiiiiiiens e e feiiiinn fon 400,000 |eeveeeiiiiiinns fevveeereeriinens foriiiiiiiinn fo, 14,240 |. 08/21/2034 . |2.CPL ....
NORSPAN LNG 111 AS NORSPAN LNG 11 AS
..R6236@-AA-0 |4.870% 07/27/29 ....ovvvvvvvviiiiiiiiiiiiiiiiiianns . 08/31/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiii s 970,902 |...eeeenens 970,902 [o..vvennee 970,902 [.....ueee. L7 P Y N R O P 47,283 |. 07/27/2029 .|2.CPL ....
AGNICO EAGLE MINES LIMITED SENIOR NOTES
..008474-C*-7 4.840% 06/30/26 ....evvvvvvvveviiiiiiiiiiiiiiiennes . 07/01/2025 . | Redemption 100.0000 ....oew fooeeiiiiiiiiiiiiiins o 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 J...ooeeeiiiieees oveeeeeeieeees eevvviiiiiiiies foveciiviiiiinn fovviiiiiiiiiiies o 5,000,000 J..oeeeeeeieeeees evevvveiiiiiieee fovviiiiiiiins foriiinnn, 138,898 |. 06/30/2026 . [2.A ........
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..008911-BK-4 |AIR CANADA 008911BK4  3.875% 08/15/26 ...... . 08/21/2025 . |MORGAN STANLEY ....ooivevmiiiieees Jormmeeeeeemnieeeee foeeens 5,643,000 |........ 5,700,000 |........ 5,298,3% |........ 5,467,473 |.eeeeeiieeeeeen [oeeennnnnd 88,922 |..eeiiiiiiiiieen feeeeennd 88,922 |ieeiiiiiiieenn [eeeennnn 5,556,395 |o.uuiieeiennins eeennnns 86,605 |........ 86,605 |........... 225,170 |. 08/15/2026 . |3.A FE ....
GREAT LAKES POWER HOLDINGS LP GREAT LAKES
..39072F-AB-3 |POWER HOLDINGS LP  5.132% 11/30/29 ........... . 09/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 208,097 |........... 208,097 |eeernnnnns 212,244 |........... 201,384 [.ooeeeeiiiiieee o oo e e 10,860 |............ 208,097 |........ (4,147) |eeeeeeeeeens e (4,147) |oeeeeee 8,010 |. 11/30/2029 . [2.B FE ....
MAGNA INTERNATIONAL INC -CLA 4.15% Due
..550222-AR-5 | 10/1/2025 AO1  4.150% 10/01/25 ................ . 09/24/2025 . | Call 100.0000 ...cevvvneeeee foeeernneeeeeeeis e 2,000,000 |........ 2,000,000 |........ 2,177,600 |........ 2,011,454 | | (11,454) |oeeeeeeeceen e (11,454) |oeeeeeeieeee e 2,000,000 [ueeeeeemmines fereeeeeeeeniiee e e 81,386 |. 10/01/2025 . |1.G FE ....
NRM CABIN INTERMEDIATE #2 LP NRM CABIN
..63002#-AA-0 | INTERMEDIATE #2 LP  6.630% 07/31/33 ......... . 07/31/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,181,269 |........ 1,181,269 |........ 1,216,836 |........ 1,187,908 [neeieeiiiiies e e e s 78,928 |........ 1,181,269 |....... (35,567) |+eevvnnaeeeennn eeennnn (35,567) [-eeevvnnnnnn 77,958 |. 07/31/2083 . |2.C FE ....
NRM CABIN INTERVEDIATE #1 LP NRM CABIN
..630028-AA-2 | INTERMEDIATE #1 LP  5.583% 07/31/33 ......... . 07/31/2025 . | Redemption 100.0000 ...ccee forreeiimiiiieieens e 523,002 |.....eeennn 523,002 |........... 538,749 |........... 503,804 [....cevvnniiiiee oo oo e e 34,945 |........... 520,598 |....... (15, 747) [eveeeeeeeniees s (15,747) [ceeeeeenee 14,532 |. 07/31/2033 . |1.G FE ....
NUTRIEN LTD 5 5/8% Due 12/1/2040 JD1  5.625%
LB707TM-AG-3 [ 12/01/40 ..eeieeeieee e . 09/30/2025 . | BANK OF AMERICA ....cevvvvmireeenn formmneeeeemniieeeee foens 19,676,748 |....... 19,480,000 |....... 27,454,333 |....... 26,340,156 [...ccovvneeeeen |oeeeen (258,621) |evveeeeeeennnn Jevnnnn (258,621) |.evveeeeeeeennn eeennnn 26,081,535 |.eeevnniens ... (6,404,787) |... (6,404,787) |........... 913,125 |. 12/01/2040 . |2.B FE ....
IRVING OIL LIMITED 5.06% Due 8/8/2025 FA8
..04861*-AL-1 [5.060% 08/08/25 .......ccvvmmumreeeemmneaneeeennnns . 08/08/2025 . [Maturity ...oceeeveeeieeieiiniiieeee Jorreeeeeeeneeee feees 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eeveuereeemnnnn Jormmeeeeeennes Jereieeeeeenees oo e s 3,000,000 [oueeeeemmninne feeeeeeeeeiiieeee e e 151,800 |. 08/08/2025 . |2.C PL ....
OILERS ENTERTAINMENT GROUP OILERS
..068028-AA-0 | ENTERTAINMENT GROUP  4.560% 06/30/51 ........ . 09/30/2025 . | Redemption 100.0000 ...coee feoreeeeemnieeeeeen o 94,433 |............ 94,433 |........... 102,568 |............ 91,387 |oeeeeeeiiiieeee Joeremmnieeeeee e e e 1,181 [ 94,433 |........ (8,135) |+evveenereeeenn Joeennnnn (8,135) |+evvennnnnnns 3,230 |. 06/30/2051 . [2.B PL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AA-2 |SEREIS A 5.580% 06/30/31 .. . |- 09/30/2025 . |Redemption 100.0000 ....... ...98,384 [.... .. 4,117 |. 06/30/2031 . |2.CPL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AB-0 [SEREIS B 5.580% 06/30/31 ..eevverevernrinnnns . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 98,384 | 98,384 |............ 98,384 |............ 98,384 |.oeeeeiiiiiiieen Joeremnnieeeeee e e e s 98,384 [..ooeveeniiieee o e s 4,117 |. 06/30/2031 .|2.C PL ....
MARI COUVA / MARI KOKAKO MARI COUVA LTD
..G9400#-AA-4 |5.350% 09/30/33 .. .. |- 09/30/2025 . |Redemption 100.0000 ....... 209,380 209,380 |.... ..8,401 |. 09/30/2033 . |2.C PL ....
MARI COUVA / MARI o
..G9400#-AB-2 [ 09/30/33 .eeeriie e . 09/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 209,380 |........... 209,380 |........... 209,380 |........... 204,694 [...ccovviiiiieen foeeeennnnn 4,686 |oeeeeeeiiniies e 4,686 |oeeeeeeeeiinies e 209,380 |eevvruiiiieeenn [eeernniieeeeenn eeerreeeeeen e 8,465 |. 09/30/2033 .|2.C PL ....
ATRESMEDIA CORPORACION ATRESMEDIA CORPORACION
..04965D-A@-5 |[4.750% 07/11/25 . 07/11/72025 . [Maturity ..ooeeeeeneiieieieiieeees Joeeeeeeeeeieeee feees 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 [-.ceeeeemmmmians fooeeeeemmie oo e e s 4,000,000 |.. .. 190,000 |. 07/11/2025 .|2.B ........
AUSTRALIA PACIFIC LN
..05256L-AB-9 [4.820% 09/30/30 .eevvruneeeienniee e e . 09/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 599,667 |........... 599,667 |........... 599,667 |........... 599,667 [..eeevereniiieee foeeeemiiiieees e e e s 599,667 |eevvvuiiiieeenn Joevrenineeeenne eerriieeeeeenns e 28,904 |. 09/30/2030 . |2.B FE
AUSTRALIA PACIFIC LNG PROC PTY AUSTRALIA
..05256L-AC-7 |PACIFIC LNG PROC PTY ~ 4.850% 09/30/30 ....... . 09/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 200,000 |.eeeennnn 200,000 |eeerennnn 200,000 |..ceeeennn 200,000 eeevnnaeeeeennn eemmneeeeeennns Jeernnieeeeeenne Jeriieeeeens e s 200,000 [veueeeeeemmnnns formeeeeeemnnes fereeeeeenies e 9,700 |. 09/30/2030 . |2.B FE
BG BETA | LTD BG BETA | LTD  6.280%
.. 05593P-AA-4 [ 07/01/54 ..o . 07/01/2025 . |Various ....ceeeeveemereeemnnnannees Jorneeeeeeemnnineees foreeeeens 175,000 |.......... 175,000 [oeeennnen. 175,000 [oveennnees 175,000 [veeeeeeemnnnns foveeeeeeeemnies fereeeeeeeenniees oo e e 175,000 [ooeeeeemniieee foeeeeeiiiis foees et 8,243 |. 07/01/2054 . |1.F PL .
FIEMEX ENERGIA - BANC AC BASIC  7.250%
..05974E-AA-8 [O1/31/41 Loeeeieie e . 07/31/2025 . | Redemption 100.0000 ...coen foereeiiiiieeeeee et 3,208 [ceeieenne 3,208 |eeerinnnnns 3,208 |oeeeennnnnnns 3,208 |eeeeiiiiiiieen Jeerrnineeeeenns e e e e 3,208 |.oeeeeeiiiieeee forreemmeieeee e s 202 |. 01/31/2041 .|2.C FE
BERMUDA SKYPORT CORPORATION LI SENIOR SECURED
..08523A-AA-6 [NOTES ~ 5.900% 02/15/42 ....cevvvneeeeeennnnnnns . 08/15/2025 . | Redemption 100.0000 . ..367,192 |.... ....367,192 |.. . 02/15/2042 . |2.A PL
..10554T-AG-0 | BRASKEM NETHERLANDS BASIC ~ 7.250% 02/13/33 |. 09/30/2025 . [BARCLAYS . 1,434,821 . 02/13/2033 . |5.C FE
BUFFALO ENERGY MX HLDGS BASIC ~ 7.875%
. 11952A-AA-0 [ 02/15/39 ivvviiiiiiiiii . 08/15/2025 . | Redemption 100.0000 ....... foreeiiiiiiiiiiiiiinn it 7,319 oo 7,379 | 742 | TA26 |oeeeeiiiiiiiiien e, (Y0 P A (Y0 P R, 7,379 . 02/15/2039 . |2.C FE
CHILE ELECTRICITY LUX CHILE ELECTRICITY LUX
..168829-A#-6 [6.340% 01/20/33 ..eevvvnniiiiiiiiiiiieeiiiieeees . 07/20/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 875,000 |......een. 875,000 |.......... 875,000 |.......... L5000 O O O R A 875,000 . 01/20/2033 . |1.F FE ..
CHILE ELECTRICITY LUX BASIC ~ 6.010% 01/20/33
..168829-AA-7 .. |- 07/20/2025 . | Redemption 100.0000 . L4742 | 47,425 |............ 47,565 L A47.547 ... s .. . 01/20/2033 . |1.F FE ..
..20446M-AK-8 |[EQUINOR ASA BASIC ~ 2.375% 05/22/30 . |- 09/30/2025 . | BANK OF AMERICA . 9,263,700 |...... 10,000,000 |....... 10,379,200 10,210,031 10,180,695 |.. . 05/22/2030 . |1.D FE ..
INTERNATIONAL GAME TECH BASIC ~ 5.250%
..460599-AE-3 |01/15/29 ... . 09/10/2025 . |Various .....cceeeeemaereeemmnninanes Joieeeeeeennieneee foeees 1,990,000 |........ 2,000,000 |........ 1,950,596 |........ 1,957,458 |[....cooeviriiies foeeeeeennd 5,847 [ [ 5347 [ [ 1,962,805 |.. . 01/15/2029 . |3.A FE
OVERSEA-CHI
..69033D-AD-9 [09/10/30 ..eueeeeeenieeeeeee e . 09/10/2025 . | Call 100.0000 ...cevvvneeeee foereennee e e 1,575,000 |........ 1,575,000 |........ 1,561,581 |........ 1,565,937 |oeeveneeeeeenns e 1,048 | e 1,048 | s 1,566,985 . 09/10/2030 . |1.F FE ....
PT SORIK MAR GEO POW BASIC ~ 7.750% 08/05/31
L TA390T-AA=T [ e . 08/05/2025 . |Redemption 100.0000 . ... 20,520 ...20,534 |.... . 08/05/2031 . |3.A FE ..
..78413H-AB-5 [SES 5.3% Due 4/4/2043 AO4  5.300% 04/04/43 . |. 09/30/2025 . |BANK OF AMERICA . 1,845,175 .2,618,825 |.... . 04/04/2043 . |2.C FE ..
SWEIHAN PV POIER CO PJSC BASIC ~ 3.625%
L.B70674-AA-6 [ 01/31749 ..oevvviiiiiiiiiiiiiii . 07/31/2025 . |Redemption ~ 100.0000 ....... |oceereerrrinnnnnnns fooneennens 19,402 [............ 19,402 |ooeeeennnnns 19,402 |oeveennnnns L7 O R ) NN 110 ) RN 703 |. 01/31/2049 . |2.A FE ..
..87854X-AE-1 [ TECHNIPFMC PLC BASIC  6.500% 02/01/26 ....... . 08/22/2025 . |Various ....eeeeeeeenaereeernnnnnaree Joonanneeerennnnnaee foaneas 5,100,000 |........ 5,100,000 |........ 5,169,338 |........ 5,101,602 |..oeeeieeinnnns Jounnnnns (1,602) [-oeeeeeeneniene foreeees (1,602) [-ooeieeeenniene foreeeees 5,100,000 f..oieeemvnninns fooneniieiiiinns feoneiei e 350,837 . 02/01/2026 . |2.C FE ..
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TRANSOCEAN INC 7 1/2% Due 4/15/2031 AO15
..B93830-AF-6 |7.500% 04/15/31 ...ovvvvriiiiiiiiiiiiiiiiiiiiiieees . 09/29/2025 . | GOLDMAN SACHS .......cevvvvvevieies fovvvrnrninnnniiinnns fornnns 4,370,000 |........ 4,750,000 |........ 4,396,663 |........ 4,423,407 |oeevvviiiiiiiinn e AR IO AN PAReSX T IO AR 4,453,361 [ovvvvvvvinnninnn fornnne (83,361) |....... (83,361) [evvvnnnns 341,406 |. 04/15/2031 . |5.B FE ....
VARANASI| AURA NH-2 TOLL BASIC  5.900%
.. 92213H-AA-0 | 02/28/34 ... . 09/05/2025 . | Redemption 100.0000 ....... . 02/28/2034 . (2.C FE ....
VISTAJET MA

. 01/15/2029 . |1.G PL ....
. 08/10/2030 . |2.C FE ....
. 01/10/2028 . |3.C FE

..92841#-AA-4 | FINANCE P.L.C. ~ 4.500% 01/15/29 .............. . 07/15/2025 . | Var ious
..A06253-79-0 | MINEJESA CAPITAL BV BASIC ~ 4.625% 08/10/30 |. 08/10/2025 . |Redemption

..AP4289-84-3 | BRASKEM NETHERLANDS BASIC ~ 4.500% 01/10/28 |. 09/30/2025 . | MARKET AXESS
LLPL CAPITAL PTE LTD BASIC  6.875% 02/04/39

CAN9B37-07-4 | oo . 08/04/2025 . | Redemption 100.0000 ..oooe forreeiieiiiiiians i 141,08 [...........141,059 |...........152,852 |......... 150,811 |oeeeiiiiiienns o (9,782) |eeeiiiiiianes [ (9,782) |eoiiiiiaians [ 141,059 . 02/04/2039 . |2.C FE ....
ALIAXIS FINANCE S.A. 4.26% Due 7/23/2025 JJ23

..B639B#-AD-3 |4.260% 07/23/25 ...ccvvviiiiiiiiiiiiee e . 07/23/2025 . Maturity .5,000,000 .5,000,000 |.... .5,000,000 .. . 07/23/2025 . |2.C ........

..B03759-90-5 | GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 .... |. 09/29/2025 . |Redemption 100.0000 . R . . 03/29/2026 . 3.B FE .

..BR3836-13-6 | ALFA DESARROLLO SPA BASIC ~ 4.550% 09/27/51 |. 09/30/2025 . |Redemption 100.0000 ....... . 09/27/2051 . [2.C FE .
EMPRESA NACIONAL DE TELE BASIC ~ 4.750%

..EK3952-01-8 |08/01/26 ... .. |- 08/25/2025 . | Call 100.5341 ... . 08/01/2026 . |2.C FE ....
EMPRESA NAC 7504

..EK3952-01-8 | 08/01/26 ...ovveeniiiiiiieiiiiiiieeeee . 08/01/2025 . |Redemption 100.0000 ....... . 08/01/2026 . |2.C FE

..EK4069-04-4 | GNL QUINTERO SA BASIC ~ 4.634% 07/31/29 ..... . 07/31/2025 . |Redemption 100.0000 ....... . 07/31/2029 . |2.B FE
LIMA METRO LINE 2 FIN LT BASIC  5.875%

EKO717-50-6 | 07/05/34 ...cveeeriiiiicieeee s . 07/05/2025 . |Redemption 100.0000 ....... . 07/05/2034 . |3.A FE ....
BONDUELLE S.A. BONDUELLE SA  3.850% 07/06/27

CFA0BB#-AF=4 | .ooeeeiiiiiie e . 07/06/2025 . |Redemption 100.0000 ..oooes foureeiiiiiiii s 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 foreeeeeeeiiiins Joeeiiiieneeens [ e e s 4,000,000 [oevveeeeeeiiiis Joeeeiiiiieeees e 153,672 |. 07/06/2027 . [2.C PL ....
HS1 LIMITED 3.79% Due 3/30/2028 MS30  3.790%

..G4445*-AA-6 | 03/30/28 ...t . 09/30/2025 . |Redemption 100.0000 ..oooe founieeieeeiiiiiees e 4,642,214 |........ 4,642,214 |........ 4,642,214 |........ 4,642,214 | e e e e e 4,642,214 | e e [ 175,940 |. 03/30/2028 . (1.G PL ....
LONDON LUTON AIRPORT HOLDINGS London Luton

..Gb560@-AC-6 |Airport Holdings ~ 3.230% 08/17/29 ............ . 08/17/2025 . | Redemption 100.0000 ..oooes fernieiieeeiiiiiies s 3,667,925 |........ 3,567,925 |........ 3,377,850 |........ 3,285,450 |..uveeiiiiieiis oo e e 92,400 |........ 3,567,925 |....... 180,075 [oeeeeeeeiiies | 180,075 |........... 114,005 |. 08/17/2029 . |2.C ........
VIRIDOR ENERGY GROUP LIMITED VIRIDOR ENERGY

..G9369*-AA-7 | GROUP LIMITED ~ 2.900% 03/31/43 ................ . 09/30/2025 . |Redemption 100.0000 ..oooes feurieiieiiiiiies ot 55,38 |...ccoieens 55,308 |............ 54,792 |...oc.nes 51,566 |-ovveeeeeeeeis feeeeeeiiiieees o e e 3,26 |.ocoennns 55,398 |[...oceeennn. 606 |.oovriieeeeees [, 606 |.....eeennnn. 1,607 |. 03/31/2043 . [2.B PL ....
MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31

. K7017#-AA-8 | 4.110% 08/01/30 ..ovvevieeeiiiiieceiie, . 09/30/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 198,177 |.......... 198,177 |....eeeel 198,177 |.......... 198,177 |oeeiiieiees o e e e T VA FOUUUUURRROUUUR RS VDU R 6,109 |. 08/01/2030 . |2.A FE ....
EOLICA MESA LA PAZ S DE RL DE EOLICA MESA LA

..P4001#-AA-8 |PAZ S DEL DE CV  5.980% 12/20/44 ............. . 09/20/2025 . |Redemption 100.0000 ..oooes feurieiieiiiiiies ot 32,304 |l 32,304 ... 32,304 f............ 82,804 [oeeieiiis e e e e 32,304 [ e e 1,449 |. 12/20/2044 . |2.CPL ....
FORTIS TCI LIMITED SENIOR NOTES ~ 5.140%

..PA3BBH-AC-1 | 06/02/31 ..o . 07/07/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 275,000 |...eeeeeens 275,000 |........... 275,000 |........... 275,000 |oevveiiiiiiiiis fereeeeniiiies e e e e 275,000 [ouvvveeeeeiiiis Jeeeeeiiiieeees o e 7,088 |. 05/02/2031 .|2.C ........
FORTIS TCI LIMITED 5.29% Due 9/15/2031 MS15

..P4368#-AD-9 |5.290% 09/15/31 ...cceeiiiiiiiii . 09/15/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 250,000 |...eeeeens 250,000 |........... 250,000 |........... 250,000 |-evviiiiieiiiis feeeeeeeiiiiees e e e e 250,000 [ouvveeeeeeeiii Jeeeiiiiieeees e e 13,225 |. 09/15/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG

..P4917*-AA-5 | TRANSPORT SA  5.566% 09/30/37 ................. . 09/30/2025 . |Redemption 100.0000 ..oooe feuremieeiiin el 203,568 |........... 203,568 |........... 203,568 |........... 208,568 [oveeeeeeeiiiies e [ e e e 203,568 [ovveeeeeeiiii e e e 16,139 |. 09/30/2037 . |2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG

..P7000*-AA-6 | TRANSPORT SA  5.566% 03/31/87 .............c... . 09/30/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 196,078 |.......... 196,078 |.......... 196,078 |.......... 196,078 |ooeeeniiiieeees o e e e 196,078 [oeeeeeeiiiiiies o oo o, 9,309 |. 03/31/2037 . [2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG

..P7000%-AB-4 | TRANSPORT SA  3.220% 03/31/37 ................. . 09/30/2025 . |Redemption 100.0000 ...ooo. feueeeieiii e 8,795 ... 8,795 |....ccies 8,795 |oeeeeee 8,795 [ e [ i e e 8,795 |.. 212 . 03/31/2037 .

685,500 |. 07/08/2025 .

15,000,000

..Q3261#-AP-1 | DOWNER GROUP SENIOR NOTES ~ 4.570% 07/08/25 |. 07/08/2025 . |Maturity . . 15,000,000

ELECTRANET PTY LTD SENIOR SECURED NOTES

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

..03393*-AL-5 |3.440% 08/18/25 ..eeeevviiiiiiieiiiiiiieeeis . 08/18/2025 . [Maturity .....oooovviiiiiiiiiiiiiis s o 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 3 L R N I 12,000,000 [ouvveeeeeiiiiis Joeeiiiiienins o i 412,800 |. 08/18/2025 . [2.B ........
HALLETT HILL NO. 2 PTY LTD SENIOR SECURED

..04436#-AA-2 |NOTES ~ 3.780% 06/27/27 ....ceeeveurririaaannnns . 09/27/2025 . |Redemption 100.0000 ..oooe forreeiieiiiiiieins i 122,838 |........... 122,838 |........... 122,838 |........... L O P P, 122,838 |ooniviiiieeins [ e 3,482 |. 06/27/2027 . (2.B FE ....
NEW TERMINAL FINANCING COMPANY (ADELAIDE

..Q6646*-AA-7 | AIRPORT LIMITED) GTD ~ 3.730% 09/14/25 ....... . 09/14/2025 . [Maturity .....oooooniiiiiiiiiiiiiis i | 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ L O P PR R L N PP 186,500 |. 09/14/2025 . |2.B ........

RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE
................ PTY LTD  4.230% 03/31/42 ..........eeeenne... | 09/30/2025 . | Redemption 100.0000 ....... fovreeieiiinnneees ... 370,354 §...........370,354 |...........385,475 |...........346,562 |.......ooooiees forriiiiiiiiins foeeiiiiiiiiins Jeveeiiiiiieens foee....38,928 |..0ll000370,354 L (5,121 s e (16, 121) L 11,749 . 0373172042 L f1.GFE L.
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TRANSURBAN QUEENSLAND F INANCE SENIOR SECURED
..00194*-AA-7 |NOTES ~ 4.165% 09/22/25 .......ovvvvrnnvnnnnnnnns . 09/22/2025 . |Maturity ......ovvvveiiiiiiiiiiiiiins foveninneiiiiiiiiens fo 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 |.oevvvvevernnnns forvvvnvnnnnnnnnn o fo e e 12,000,000 |ooeeeeeeeeiiees Jovviriiiiiiiiens foveiiiiiiiiiinn o, 499,200 |. 09/22/2025 . |2.B FE ....
R CARPENTER NO 1 PTY LTD WR CARPENTER NO 1
..09496€-AA-0 |PTY LTD  5.760% 11/01/36 . . 08/01/2025 . | Redemption 100.0000 ....... .. 259,349 259,349 259,349 |...........259,349 |.... .250,349 |.. . 11/01/2036 . |2.CPL ....
NORSPAN LNG VI AS NORSPAN L! .
..R6237@-AA-9 | 06/28/30 .oovviiiiiiiiiiiiiei . 09/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 744,200 |oeeeeeenns 744,200 |........... 744,200 |........... ) P Y N T P 19,945 |. 05/28/2030 . |2.C PL ....
BUFFALO ENERGY MX HLDGS BASIC ~ 7.875%
L ZF3758-89-2 | 02/15/39 .oooeiiiiiiii . 08/15/2025 . | Redemption 100.0000 ...ouvn fornnnnniiiiiis foeeieins R VT 775 |l 7,706 [ovvevnnnnnnn 7,695 |oeiiiiiiiiiiins e (65312 PO N (6531 PO N TATS evevvveeveiiinnn fovviiiiiins fos 565 |. 02/15/2039 . [2.C FE ..
..204929-72-5 |QNB FINANCE LTD BASIC  1.625% 09/22/25 ..... . 09/22/2025 . |Maturity ......eeeeeeeienniiiiiiiinns foeeiiiiiiiiiiiiiins foeen 1,900,000 |........ 1,900,000 |........ 1,736,125 |........ 1,850,603 |...ccevvvvviiins fevennnns 49,397 |oooiiiiiiiiiins s 49,397 | et 1,900,000 [.eevvvvvvveennne forvmmnnniniiiins fooeeiiiiis e 30,875 |. 09/22/2025 . |1.E FE ..
BBVA BANCOMER SA TEXAS BASIC  1.875%
..205005-29-3 |09/18/25 .....oooiiiiiiiiiiiii . 09/18/2025 . |Maturity ......eeeeeeininnininnnninns foveeiiiiiiiiiiiiien fe00e...3,255,000 |........ 3,255,000 |........ 3,229,697 |........3,249,974 |...ooovviiiiiins oo 5,026 [onniiiiiiiiiiis 5,026 | | 3,255,000 [..evvvvvvennnnnn fornniniinininne . 09/18/2025 . [1.G FE ..
..203579-11-2 | BRASKEM NETHERLANDS BASIC ~ 4.500% 01/31/30 . 09/30/2025 . |BARCLAYS .......ccoeeeeiiiiiiiiiiiiis v [o0een... 988,615 i, 2,654,000 |........ 2,701,516 |........2,683,132 |...ccooeerininns |oeeeeeen (4,100) [evvvvniniiinnns fevvnnnnn (4,900) unnniiiiiiiiins oo 2,679,032 |.. ... (1,690,417) . 01/31/2030 . [3.C FE ..
NBK TIER 1 FINANCING 2 BASIC ~ 4.500% Perpet.
L Z07489-19-3 | .iriiiiiiii e . 07/10/2025 . | Call 100.0000 ...vvvvvininnnn Joeeeeeiiieieieeieees e, 1,060,000 |........ 1,060,000 |........ 1,079,610 |........ 1,063,738 |.ovvvvveeveiieee fovennns (2,968) |.ovveeeeeieeeees fovennns (2,968) |.oeveeeeeieeeees fovennns 1,060,770 |.vvvvvvvvvennne fovinnnnnnn (T70) oo (770) [..vvvennnene 29,548 |. 01/01/9999 . |2.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,287,837,042 1,500,233, 154 1,554,933, 110 1,513,005,573 (1,107, 256) (1,107,256) 270,463 1,544,480, 422 101,964 | (256,568,281) | (256,466,317) 54,033,775 XXX XXX
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%
..00184@-AA-4 | 06/30/39 ...cooeiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 22,606 |........... 22,606 |............ 22,606 |............ 22,606 |.oooeiiiiiiiiies e e e e e 22,606 |ooooeiiiiiiiies e e fo 617 |[. 06/30/2039 . |1.D ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL
..00191#-AA-3 14.095% 08/31/39 .....coooviiiiiiiiiiiniin, . 09/30/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 2,187 |oeernnnnen 2,187 |.eeeeneee 2,187 |l L0 -7 R R R U (SRR RN L7 7 R Y SN . 08/31/2039 . (1.D ........
AMAZON OKC CTL AMAZON OKC CTL ~ 4.233%
..00191@-AA-5 109/30/39 ....ocoeiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0002 ...oeve feunenniiiiiiiiiiis oo 63,140 [.........e. 63,140 |............ 63,140 |............ 63,140 |oooiiiiiiiiiies o o e e e [CEC R Y N . 09/30/2039 . (1.D ........
AMAZON TULSA CTL AMAZON TULSA CTL  4.233%
..00193%-AA-5 109/30/39 ....cooeiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 09/30/2039 . (1.D ........
..00230@-AA-8 | AT&T PORTFOLI0 00230@AA8  4.003% 05/15/46 . |. 09/15/2025 . |Redemption 100.0000 ....... . 05/15/2046 . (2.B ........
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
..000098-A*-5 14.494% 11/10/39 ......cooeeiiiiiiiiiiii . 09/10/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 46,339 |............ 46,339 |oeeeeennns 46,339 [ooeeennnnn. TR T O O P P N 46,339 [oooiiiiiiiiiiins e e . 11/10/2039 . (1.D ........
AMAZON SAN BERNARDINO CTL AMAZON SAN
..00910G-A*-4 | BERNARDINO CTL ~ 4.494% 03/10/41 ............... . 09/10/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 83,939 |........... 83,939 |..ooeeenn. 83,939 [...uuunne. LR O P P N 83,939 [ooiiiiiiiiiiins e e . 03/10/2041 . (1.E ........
AMERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC
..052798-AA-9 |- AUTOL  4.101% 08/15/34 ....ovvvvvrrrrrninnnns . 09/15/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 157,901 [oeeeeeeee 167,901 |........... 167,901 |.ooeeeeeees ST/ U O R U R R R LS O O SN . 08/15/2034 . [2.A ........
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL
..05590#-AA-9 |FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ....... . 09/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 427,630 |overerennns 427,630 [ovennnnnen 425,219 |ooeeeens LI VLN O R 1,455 [ovveiiiiiiiiins feniinnnns LT O RN N P 12,687 . 11/15/2032 . |1.F ........
CVS CAREMARK CORP CVS HEALTH CORPORATION
..126650-AY-6 |5.361% 10/10/27 ....evvvvvvivnriiniiniiiiiiiiiininns . 09/10/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 131,483 |........... 131,483 |.....oeeee 141,263 |........... TN KT AU (3,651) |evveeeiiiiiiees fevninns (3,651) |ovveeeeiiiiiiees v BT X O R N 4,701 |. 10/10/2027 . [2.B ........
CVS HEALTH CORPORATION PASS-THROUGH
..12695%-AA-3 | CERTIFICATES ~ 3.416% 10/10/38 .......ccevvneee . 09/10/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 185,324 |........... 185,324 |........... 186,324 |........... 185,324 |t i s e o T 7 O P 4,221 1. 10/10/2038 . |2.B ........
CVS HEALTH CORPORATION CVS HEALTH CORPORATION
.. 12702%-AA-4 13.901% 10/10/39 ..eovvvvrriiiiiiiiiiiiiiiiiiiieeees . 09/10/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 142,664 |........... 142,664 |........... 142,664 |........... 7 O N (SRR R L O R N 3,711 |. 10/10/2039 . [2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST  5.550%
. 12708#-AA-4 | 07/15/35 ooovviiiiiiiiii . 09/15/2025 . | Redemption 99.9999 ... |eeiiiiiiiiiiiiiiens [, 304,631 |oooeeeenns 304,631 [........e. 304,631 [........... 304,631 [ovvviiiiiiies oo e e e e B O P 11,305 |. 07/15/2035 . (2.B PL ...
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE  4.008% 12/27/26
LA2708%-AA-8 | eeeiiiiiiii . 09/06/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 258,006 |........... 258,096 |........... 258,096 |........... 258,096 [..ovvvveviiinnnn v e e e e 258,006 [.ooooeiiiiiiiins v e e 7,778 . 12/27/2026 . |1.F ........
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC
..127788-AA-1 |6.360% 08/15/43 .....oovvvvviiiiiiiiiiiiiiiieeieees . 09/15/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 12,669 |............ 12,669 |............ 12,669 |............ 12,669 |oooeeeeiiiiiiins e [ fo e e 12,669 |.ovvveviiiiiiinn forveniiiiiiiiis o 537 |. 08/15/2043 . [2.C ........
CITI CTL PASS-THROUGH TRUST CITI CTL PASS-
..17332J-AA-9 | THROUGH TRUST ~ 5.764% 01/15/40 ... |- 09/15/2025 . | Redemption 100.0000 ....... . 01/15/2040 . [1.E Z .....
CTL PASS THRU TR SER 2015 BNSF CTL PASS THR
..22970*-AA-8 | TR SER 2015 BNSF  4.070% 05/15/34 ............ . 09/15/2025 . | Redemption 100.0000 ....... . 05/15/2034 . (1.D PL ....
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY
..34524¢-AA-0 |HUB LLC  4.720% 07/15/42 .... . 09/15/2025 . | Redemption 100.0000 ....... . 07/15/2042 . [2.C ........
JRD HOLDINGS SECURED TRUST JRD
..466718-AA-7 | SECURED TRUST  3.620% 01/15/41 ................ . 09/15/2025 . | Redemption 100.0000 ....... . 01/15/2041 . [2.B ........
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JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..46673*-AA-7 | SECURED TRUST  3.214% 12/15/41 . |- 09/15/2025 . | Redemption 100.0000 ....... .. 103,411 103,411 103,411 |...........103,411 [.... N .103,411 ..2,216 | 12/15/2041 .
..466740-AA-4 [MHHS CTL MHHS CTL  3.510% 12/15/43 . 09/15/2025 . | Redemption 100.0000 . .. 141,407 .. 141,407 .. 144,235 |. ..143,883 |. .(2,475) | ..(2,475) 141,407 3,516 |. 12/15/2043 .
..466748-AA-4 [MHHS CTL MHHS CTL  3.510% 12/15/43 . 07/15/2025 . | Redemption 100.0000 .. 70,394 70,394 71,802 | 71,627 |.. .(1,232) | ..(1,232) 70,394 1,441 |. 12/15/2043 .
VEYRON OPTIMUS IV US FUNDING VEYRON OP
..48020#-AA-9 | IV US FUNDING ~ 5.710% 01/15/38 .........ccee . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 105,862 |........... 105,862 [o.eeennnnn. 105,862 |.vvunnnnn. G O O N N A RN (0SR20 R ) A NN 4,031 |. 01/15/2038 . |2.B ........
KDP FRISCO TX CTL KDP FRISCO TX CTL ~ 3.300%
.. 482598-AA-3 [ 06/24/37 .ovvvriiiiiiiiieiiii . 09/10/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 92,26 |oeeennnnnnn 92,29% [ocoeeeennn 92,29 |.oeeeenne {722 T R R R R (RN RN e/ R R R RN 2,031 |. 06/24/2037 .|2.B ........
HS 850 BARGE FLEETING HMS 850 BARGE FLEETING
.. 497270-AA-5 [4.410% 03/15/42 . .covvvvnniiiiiiiiieieiiiie . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 44,404 |............ 44,404 |............ 44,404 |............ LT O S S R (RN N LTV R R R RN 1,306 |. 03/15/2042 . |2.C ........
LA CHARGERS HEADQUARTERS TR LA CHARGERS
..50167*-AB-0 |HEADQUARTERS TR  5.050% 06/15/54 ............. . 09/15/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,344 [.....eiee 1,344 [...eeees 1,344 | . R O O R R E LR . O R E N 44 . 06/15/2054 . [2.C ........
AMAZON GARNER CTL AMAZON GARNER CTL ~ 4.034%
L TA338%-AA-6 [ 11/15/39 Lovvviniiiiiin . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 110,058 |.......... 110,058 |[.......... 110,058 [.......... (01 O O Y S RN (RN 110,058 [oovvveeeiinnes oo [ s 2,966 |. 11/15/2039 . |1.D ........
AMAZON ANDOVER AMAZON ANDOVER  3.366%
.. TA353#-AA-2 [10/10/42 ..eevviiiiiiiiiiiiiii . 09/10/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 89,368 |............ 89,368 |............ 89,368 |............ RIS TR R U R F Bie R 1 R ) R R, 2,006 |. 10/10/2042 .|1.D ........
AUTUMN WIND HQ, LLC AUTUMN WIND HQ, LLC
.. 750731-AA-9 | 3.744% 02/10/49 .....ovvvnniiiiiiiiiiiiiiiinis . 09/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 74,495 |..connnn 74,49 |........... 74,49 |............ L30T O R S R (RN RN L1 ST R R R RN 1,860 [. 02/10/2049 . [2.A ........
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG
..824368-AA-8 |LLC  4.500% 06/15/38 ....oovvvvvnnniiiiiinnnnnns . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 171,359 |........... 171,359 | 171,359 |oooeenennns L1 O R RO LA <1 T R FORRR RN NN 5,142 |. 06/15/2038 .|2.B ........
VZ (SR NOTE) CTL PASS-THROUGH 3.81% Due
..91845#-AA-2 [5/15/2035 Mo-15  3.810% 05/15/35 ............. . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 288,681 |.......... 288,681 |........... 293,863 |........... 202,622 |oeeeeiiiiiiinnn Jernennns (K753 D) PR R, (3,941) |vvveiiiiiiins v et R AR NN RN 7,296 |. 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 ......eevvvvvnniiiiinnnnns . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 278,610 |.......... 278,610 |.......... 278,610 |.......... 7 1 [V O O O R R 2T [ R AU R N 6,735 |. 08/15/2036 . |2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021
..91862%-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 ................ . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 174,356 |........... 174,356 |......oeees 174,356 |.....oeeen. L3R U O O ) RO L < T R FOR R R NN 3,372 |. 02/15/2043 . [1.A ........
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due
..94978#-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ................ . 09/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 226,932 |....oennnns 226,932 |oeeennnnn. 227,959 |oveennnnns 227,097 [ooovvvieniiinnns fooeeiiinnns [[CE<) 1 PO R [1CE<) ) PO R 226,932 [oooeviiiiiinnns fooviiiiii [ s 9,460 |. 02/01/2028 . |4.A ........
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE
..96928#-AH-6 [USER  6.130% 01/15/32 ...eevvviiiiinnnnnninnnns . 09/15/2025 . | Redemption 100.0000 .....o. foeriiiiiiiiiniiiiinn foniiinnnn 52,682 ...t 52,682 |............ 52,682 |.......e..n. 52,682 |..iivvveiiiiiin fooveviiiniiins fovviiiinns foviiinins v i, 52,682 [...ooovviienines fooviiiiiiis Lo 2,154 |. 01/15/2032 . [2.B ........
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 4,432,038 4,432,038 4,442,734 4,271,671 (3,412) (3,412) 4,432,038 128,385 XXX XXX
VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLN
..LX1832-32-3 [S+250 01/31/28 e . 07/15/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 6,000,000 |........ 6,000,000 |........ 5,891,875 |........ 5,910,747 |.eeeeriiiiiiieen foeeennnn 89,253 |.ieviiiiiiiieeen feeeeennnn 89,253 |eeiiiiiiieeeeen [eeeennnn 6,000,000 [eoeeeemmnnees feoeeeeeeeiieee e e 244,145 |. 01/31/2028 . [4.A FE ....
VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLN
..LX1832-32-3 [S+250 01/31/28 e . 07/15/2025 . | Tax Free EXchange .........cceeeer |oemeveeeeemmnninnne foveeens 5,924,932 |........ 6,000,000 |........ 5,891,875 |........ 5,910,747 |eeevreiiiieenn oeeennnn 14,185 [ooeeieeiiiieees o 14,185 [ o 5,924,932 |oueeiiiieiiiis oeeeeeeeeennns e s 244,145 |. 01/31/2028 . [4.A FE ....
OUTFRONT MEDIA INC OUTFRONT MEDIA TLB S$+175
LLX1838-41-1 [11/18/26 ...eeeeeeeee e e . 09/24/2025 . |Redemption 100.0000 ....cev feoeeeeeenniiieeeeen o 3,293,079 |........ 3,293,079 |........ 3,246,035 |........ 3,258,765 |.eeevvenaeraaen foeeennnnn 34,313 | Jeeeeennnn 34,313 |oeeieiiiieeeeen [eeeennnn 3,293,079 [ooeeeeeiiiieee o e s 148,489 |. 11/18/2026 . |3.B FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB S+375 10/20/27 v . 07/21/2025 . |Various ... e 528,077 | 528,077 |eeeeennnns 532,911 |...........530,975 |.... ... (2,898) |. ... (2,898) ... ....528,077 |.. .32,615 |. 10/20/2027 . |2.B FE
..LX1912-33-1 |US LBM US LBM TLB S$+375 12/17/27 .. |. 08/11/2025 . [Various . . 14,871,543 . 14,871,543 . 14,851,953 |.......14,943,891 .. (72,348) |. (72,348) 14,871,543 .745,439 |. 12/17/2027 . [4.C FE
TRUCK HERO INC TRUCK HERO INC TLB $+375
. LX1920-14-4 [01/31/28 .ovvvviiiiiiiiiiiiiiie e . 08/01/2025 . |MORGAN STANLEY ....ovvviivvnnnnnns Jovnennirriiniinnnes fooniiiiinnnns L0102 O ) R RO P (VS AR FRRR, PV PO F 2,705 ,108) e 103,141 |. 01/31/2028 . [4.C FE ....
TRUCK HERO INC TRUCK HERO INC TLB $+375
. LX1920-14-4 [01/31/28 .ovvvviiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 21,248 |ooeeeennnnnn 21,248 |.......eeens 21,225 |ooeeinnne 20,212 | s KL O F L A F P4 T R R R RN 2,870 |. 01/31/2028 . |4.C FE ....
PETSMART PETSMART TLB $+375 02/11/28
L LX1923-65-0 [ cevvenieeeiii e . 08/18/2025 . |Various ........ceeveerivvinnnnnnnnns fovvenneeniiniinnnnns oo 10,568,936 |....... 10,568,936 |....... 10,562,484 |....... 10,509,936 |..eevvveiiiiiinn oevennnn 59,000 |oeveiiiiiiinnnn Jounnnnns 59,000 |oeeuriiiiinnnns fonnnns 10,568,936 |vvvvenvviiiinnn Jovvniiiiiiiinns o Jonninnnns 552,238 |. 02/11/2028 . [4.A FE ....
PRECISION MEDICINE GROUP PRECISION MEDICINE
..LX1927-63-6 [TLB $+300 N/22/27 v . 08/20/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiieenn o 2,984,400 |........ 2,984,400 |........ R ST LY A R FPRRR R 18,652 [ooovivviiiienns fornnnes 18,652 [ooovivviiiienns [ 2,984,400 [....covvvviinne fooriiiiiis s s 93,960 |. 11/22/2027 . |4.C FE ....
ARCHES BUYER INC ARCHES BUYER- ANCEST TLB
..LX1929-25-1 [S+325 12/06/27 v . 09/30/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn i 12,656 |............ 12,656 |oooevennnnns 12,414 |l 12,389 |oveeiiiiiiiins e LT PO R LT PO R /201 T O N R AR 737 |. 12/06/2027 . |4.B FE ....
WATLOW ELECTRIC MANUFACTURING WATLOW ELECTRIC
..LX1930-18-4 [TLB $+300 03/02/28 ... . |. 09/30/2025 . |Redemption 100.0000 ....... . 03/02/2028 . |4.B FE ....
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ENVIRI CORP HARSCO - ENVIRI TLB-3 S+225
..LX1931-03-4 [03/10/28 ...ovvviiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,137 |oeeeens 25,137 |oiiiiiinnns 24,749 |............ 28,730 [oovviiiiiiniiinn feeeeiiins L1V T R AR L1V T R AR P K R R R RN 1,276 |. 03/10/2028 . |3.C FE ....
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB
..LX1936-95-9 [S+325 04/12/28 . . 09/30/2025 . | Redemption 100.0000 ....... .. 1,957 |. 04/12/2028 . [4.B FE ....
MICHAELS STORES INC. MICHAE
..LX1937-90-8 [S+425 04/14/28 .o . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 54,471 |oeeens 54,471 |.ooooininins 54,271 [ooiiinnnnns 54,808 |..ooeeiiiiiiinns et (R0 F R ([0 F LT T R R R RN 3,643 |. 04/14/2028 . [4.C FE ....
CABLE ONE INC CABLE ONE TLB-4 $+200
..LX1946-55-2 [06/03/28 ...evvvviiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn e 5115 [eeiiiinne 5116 | 5,096 |eevennnnnns [TV Z: 3 FOR F 7 R F L. FO R F LS T R R R R, 250 |. 05/03/2028 . |3.B FE ....
ACPRODUCTS HOLDINGS INC CABINETWORKS -
..LX1947-06-3 | ACPROD.TLB $+425 05/17/28 ... . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 16,939 [ooeeeeee 16,939 |oooveeennnns 16,857 [oeeiennee 17,085 [ovvveiiiiiiinn oo (R PO R (R ) PO (G711 R R R R, 1,133 |. 05/17/2028 . |5.A FE ....
UNIVISION COMM UNIVISION COMM TLB 2028 $+325
L LX1948-27-7 [01/31/29 ovvveiiiiiiiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 .....c. forrriiiiiiiiiiiiinn e 6,161 [.........eees 6,161 [ceeeenne 6,09 | 6,096 |.eevviiiiiiiinn v (SIS F [C15 7 P F R (590 (1 O Y N AR 360 |. 01/31/2029 . |4.A FE ....
HAYWARD INDUSTRIES INC HAYWARD INDUSTRIES TLB
..LX1949-74-7 [S+250 05/30/28 ....covvviiiiiiiins . 07/01/2025 . |BANK OF AMERICA .....cevvvvenvinns |ovnnnniieiiininees fonnns 2,992,208 |........ 2,992,208 |........ P 7201 T S R O O R R RN 2,992,208 [..ooovvvniiiins [ s [ . 05/30/2028 . |4.B FE ....
HAYWARD INDUSTRIES INC HAYWARD INDUSTRIES TLB
..LX1949-74-7 [S+250 05/30/28 ....covvviiiiiiiis . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn i 7,792 | 7,792 |eeiienns 2725 Y R N AN S U RN TR | oo s s 116 [. 05/30/2028 . [4.B FE ....
STANDARD INDUSTRIES INC STANDARD INDUSTRIES
..LX1953-66-5 [TLB S+175 09/22/28 .....cvvveeiiiiinnnn . 09/22/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeennnnnns 12,375 |oeeennns 12,398 |oevveiiiiiiiins e (0720 O RN (0720 R RN /2800 O N N AR 576 |. 09/22/2028 .|2.C FE ....
MADISON 1AQ MADISON 1AQ LLC 1L TL $+250
L. LX1954-92-9 [06/21/28 ...oeviiiiiniiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,250 |ooooeeeenens 1,250 |oeeeennnnns 11,250 |oveeennnnnns 7 O N R NN < 0 O N N AR 751 |. 06/21/2028 . |4.B FE ....
ASPEN DENTAL MANAGEMENT INC ASPEN DENTAL-ADMI
..LX1957-10-4 [TLB-3 S+ 375 12/23/21 oo . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 18,055 |............ 18,055 |ooveeennnns 17,787 oo 12,671 [ oo P2 R R P R K LT3 O O Y AN 1,104 |. 12/23/2027 . |4.C FE ....
BALLY'S CORP BALLY'S CORP TLB $+325
.LX1967-63-2 [10/02/28 ......oiiviiiiiiiiiiiii . 08/12/2025 . | DEUTSCHE BANK ...ovvvnniiviiininns Jovneneieeiiniiinnes foenes 7,179,914 |........ 7,321,771 ...t 7,126,875 |........ 7,146,967 |ovvvenviiiiinnns ovnnnnnns 27,926 |.oovvvviiniiinn foeeennnnn 7. I R RN TAT4893 v Jovviinnnns 5,021 |oeeennnns 5,021 |ooeenennns 792,785 |. 10/02/2028 . |4.A FE ....
BALLY'S CORP BALLY'S CORP TLB $+325
.LX1967-63-2 [10/02/28 .....eviiviiiiiiiiiiiii . 07/01/2025 . | Redemption L0 O O O O R FO 1,468 |. 10/02/2028 . |4.A FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX1993-56-2 [S+325 T1/03/28 v . 07/01/2025 . | WELLS FARGO SECURITIES LLC ..... |ovvvenrvvrivnnnnnnns fonnnns 2,992,248 |........ 2,992,248 |........ P70 R R O O R R RN PR < T R AU A R, . 11/03/2028 . |4.C FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX1993-56-2 [S+325 T1/03/28 v . 07/23/2025 . |Various .......cceevevervvinnnnnnnnns fovvenneeninnninnnnns foenns 13,963,832 |....... 13,896,748 |....... 13,869,487 |....... 10,986,589 |.......ceeeeeens |eeens (15,005) [evvvvvrrrinnnnn fernnnns [ E00L<) N PO ERTCOCTR: 7 RRUUUI KPR AR RN 622,292 |. 11/03/2028 . [4.C FE ....
GRAY TELEVISION GRAY TELEVISION TLD S+300
L.LX1995-56-7 [12/01/28 ..eevviiiiiiiiiiiiiiii e . 08/01/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiieenn o 3,603,979 |........ 3,603,979 |........ 3,417,858 |........ 2,169,354 [ocoviiiiiiinins fonnnns 197,816 [oovvvvveeiiieeen s 197,816 [ooovvvvveieeees s 3,603,979 [..ooovvviiiiiies oo i i 132,610 |. 12/01/2028 . [4.A FE ....
HOLLEY INC HOLLEY INC 1L TL $+375
.LX2000-91-2 [11/17/28 ..o . 08/26/2025 . | WELLS FARGO SECURITIES LLC ..... |ovvvenirrevvnnnnnes fonnnns 2,955,000 |........ 3,000,000 |........ 2,985,000 |........ 2,976,896 |.....cooevvvenn foreiinnnnn P K O F P K FO RN 2,979,035 [ouevvvvviiiiinnn fornnns (24,035) |....... (24,035) |........... 163,750 |. 11/17/2028 . [4.B FE ....
HOLLEY INC HOLLEY INC 1L TL $+375
.LX2000-91-2 [11/17/28 ..ovoiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,076 |.....coeeens 15,076 [o.eeeenneeee 14,998 |.ooeennnnns LI KT R AR L7 P R L7 FO R LT R AR RN A 933 . 11/17/2028 . [4.B FE ....
CLAROS MORTGAGE TRUST CLAROS MTGE TRUST TLB1
..LX2006-48-9 [ S+450 08/10/26 .evvveeiiiiiiieeeeinne . 09/30/2025 . | Redemption 100.0000 ....... foereeeiiiniiiiiiiins foeeeennnn 3,590 | 3,590 | 3,361 [ [ s 229 L s 229 | e 30590 [ e e e 139 |. 08/10/2026 . |5.A FE ....
OCEANKEY US 11 CORP OCEANKEY-MEDIA TL $+350
..LX2008-84-0 [12/15/28 ...evvvniiiiiiiiiiieiiii e . 09/30/2025 . | Redemption 100.0000 ....... fooreeiiiiiiiiiiiinn foeveeennn5,160 | 5,160 | 5,18 [ [ 12 L 12 s e 5180 [ e [ e 225 |. 12/15/2028 . [4.C FE ....
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT
..LX2011-26-5 [TLB S+525 12/23/28 . . 09/30/2025 . |Various ... . 12/23/2028 . |5.B FE ....

GOLDEN NUGGET GOLDEN NUGGET- FERT

LX2020-71-2 | 01/29/29 ...ovviiiiiiiiiiiie . 09/30/2025 . [Various .......cceeeeuveiiaeiinnnns . 01/29/2029 . |4.B FE ....
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L

..LX2022-21-3 | TL $+325 02/07/29 . 09/30/2025 . [Various ... . 02/07/2029 . |4.B FE ....

EMBECTA CORP EMBECTA CORP TLB §:

..LX2023-03-9 | 03/30/29 ....evviiiiiiiiiiiie e . 09/30/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 800,834 |........... 800,834 |.......... 783,188 |ovueenn TT7,784 | [oeeeenn23,050 [ [oeeeen23,050 [uiiiiiiiiiis | 800,834 [..vvveeeiiiiiis | e 44,491 . 03/30/2029 . |4.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY

..LX2023-74-0 | TLB S+425 02/15/29 . . 0771172025 . [BTIG LLC .evvviieeeiiiiiiieciiis foeiiieeeeeniiiies oo 2,706,300 |........ 3,880,000 |........ 3,860,600 [........ 3,836,135 [ceoeeeriiiiins |oeeennnn 3,644 i 30844 s s 3,839,779 |.. ...198,105 |. 02/15/2029 . [5.B FE ....

TEAM HEALTH HOLDINGS INC TEAM H
..LX2028-31-9 | $+525 O/17/27 i . 08/01/2025 . [Various ......cceeeeevvviiiiiiiiinns fovviiiiiiiiiiiiens o 26,162,894 |....... 26,162,894 |....... 23,860,639 |....... 24,798,087 |....... 105,800 |..... 1,259,007 |..vvveeriiinn | 1,364,807 [ovveeeiiiiinn oo 26,162,894 |....ooovveeeenns Lo i o 1,911,693 |[. 02/17/2027 . 6. FE .....
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HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN
..LX2034-23-4 | TLB $+525 04/01/29 ..evvnnininiininnnnns . 09/30/2025 . | Redemption 100.0000 ...ovun founnmniiii foe 43,224 |............ 43,224 |ooeevennns L3 I P L3 I (1T O A 2,19 | e, 2,19 | e, X322 PO (R R R 3,167 |. 04/01/2029 . [4.C FE ....

NOVOLEX NOVOLEX-CLYDESDALE 1L $+317.5
..LX2036-29-6 | 04/13/29 ...
OLDCASTLE B

. 09/04/2025 . [Various ... ...166,474 |. 04/13/2029 . [4.B FE ....

..LX2038-97-9 | 0SCAR 1L $+425 04/30/29 .............. . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 16,363 |[...oeeennn. 16,363 |...cvveens 16,203 |.....oveees 16,269 |oooeeiiiiieens o LI O LI O L O O PR 1,059 (. 04/30/2029 . |4.B FE ...
IRIS HOLDING INC IRIS HOLDG-INTERTAPE-TL

..LX2039-02-7 | S+475 06/28/28 ...ovveeiiiiiiiiieie . 09/30/2025 . |Redemption 100.0000 ..ooees forveeiiiiiiiiins o 7,679 |eeeeenn. 7,679 | LR O PR FRTIN 73 | o 73 | o L7 R R 124 |. 06/28/2028 . 4.C FE ....
CHAMPIONX CHAMPIONX TLB-2 $+275

..LX2046-74-1 | 0B/07/29 ...cooniiiiiiieiiiiiiie e . 07/16/2025 . |Redemption 100.0000 ..oooes forveeieiiiiiiin s 16,082,315 |....... 16,082,315 |....... 15,753,209 |....... 15,654,353 [..vvvveeiiiinnn e 427,962 [ovvvveeeiiiiins | 427,962 [ovvvreeeiiiiins | 16,082,315 [ooeeeiiiiiines i e Lo, 634,753 . 06/07/2029 . |3.A FE ...
BROWN GROUP HOLDING LLC BROWN GRP-SIGNATURE

..LX2054-79-4 | TLB2 $+275 07/01/31 e . 09/30/2025 . |Redemption 100.0000 ..ooee forveeeeiiiiiens o 4,690 f............ 4,690 |..cciieens L £ O P S LT O R LT PR AN L O U (TN 44 (. 07/01/2031 . |4.B FE ...
CORP SERVICE CO CORP SERVICE TLB $+200

LX2067-63-0 | 11/05/29 .covviiiiiiiiiiiiiieeee . 08/29/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 103,933 |...oeeeis 103,933 |........... LR o O P IO 103,933 [ovvveeeeiiiiis i o i, 3,695 |. 11/05/2029 . [3.C FE ....
NIELSEN FINANCE LLC NIELSEN HDG - NEPTUN TLA

..LX2086-01-0 | S+475 10/11/28 o . 07/11/2025 . | Redemption 100.0000 ..oeoe forreeeieiiiiiiiies Lo 17,206 |...oeeeenn. 17,206 |ooeeennnns T L O N FP 2,106 [oveeeeeiiiinns e 2,106 [ovveeeeniiiinn Joeeeeiiinns L O 389 [. 10/11/2028 . |4.B FE ....
SPIRIT AEROSYSTEMS INC SPIRIT AEROSYSTEMS TLB

..LX2093-17-2 | $+450 01/15/27 v . 09/30/2025 . |Redemption 100.0000 ..oooes fouveeiiiiiiiins o 7,692 oo 7,602 | L P P N 7 O ) PO (PN 135 |. 01/15/2027 . [3.C FE ....
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB

..LX2093-23-0 | $+350 11710729 e . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 48,636 [......cenn. 48,636 |............ 46,838 |............ 46,295 [ovviiiiiiiiins e 2,34 | o 2,34 | e 48,636 |ooeirieiieens ferniieii e 2,925 |. 11/10/2029 . [4.A FE ....
TENNECO INC TENNECO INC TLA $+475

..LX2005-31-8 | 11/47/28 ovvveeeiiiiiieii . 09/30/2025 . |Redemption 100.0000 ..oeee forrieeniiiiiiiiiies i 13,310 [oveeeennn. 13,310 |ooeineens 28 O P AU L2 I U A L2 I U A L 2L O 567 |. 11/17/2028 .|4.B FE ...
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN

..LX2106-80-0 | TLB S§+225 02/06/30 ..vvvvvieeiiiiiiens . 09/30/2025 . |Redemption 100.0000 ..oeoe forreeeieiiiiiiiies Lo 40,500 |............ 40,500 |............ 40,332 foveveennns 40,025 |oeviiiieiiiiin e I TR I TR 40,500 |oooiiiiiineens [ e 2,020 |. 02/06/2030 . |3.C FE ....
INEOS INEOS TLB 2030 $+325 02/19/30

SLX2108-92-1 | oo . 09/30/2025 . | Redemption 100.0000 ..ooee forveeiiiiiiiiins o 4,382 | 4,342 i 4,299 | L R A (1) FURR RO (1) PO O L P A A 250 [. 02/18/2030 . |3.C FE ....
SEDGIICK SEDGWICK TLB $+250 07/31/31

LLX2110-38-0 | eeeeeeee e . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 10,994 |.....ooeees 10,994 |............ 10,967 [oevvvnnnee 10,909 | o L P Lo IR S 10,994 | o i e 745 |. 07/31/2031 . |4.B FE ...
UNIVERSAL HOSPITAL SERVICES AGILITI HEALTH

..LX2114-51-5 | TLB §+300 05/01/30 vvvviiiieeiins . 09/30/2025 . |Redemption 100.0000 ..oooe forveeiiiiiiins o TN | TN o 6,448 |l 6,400 |..oooiiiiiieins e T8 | forieeins L T RO A O R R 524 |. 05/01/2030 . |4.B FE ....
INTERNET BRANDS INTERNET BRNDS - MH TLB3

..LX2120-15-7 | S+425 05/03/28 ..vvvveeiiiiiiiaeiis . 09/30/2025 . |Redemption 100.0000 ..oeee forrieeniiiiiiiiiies i 11,364 |ooeeeennn. 11,364 |ooeinees 11,302 | F L I O L P L1V IO S L O o 610 |. 05/03/2028 . [4.B FE ....
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650

LLX2128-70-5 | 12/31/26 .o . 07/01/2025 . [BANK OF AMERICA ......oevveeveinns Jovnnineiaeniiiiens o (2,017,763) |....... (2,967,298) |....... (1,005,172) |....... LG O AP S (1,005,172) |oeeeeniiiaannn ... (1,012,590) [... (1,012,590) |........... 129,444 . 12/31/2026 . |5.C FE ....

LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650

..LX2128-70-5 . 07/15/2025 . |Redemption 85.0000 ....... N F 1,068,504 |........ 1,257,063 425,830 |.... . 12/31/2026 . |5.C FE ....

..LX2128-71-3 | 12/31/27 . 07/01/2025 . [BANK OF AMERICA ......ovvvveeeiins Jooiiieeeeeniiiies foeviiiis 13,911 [ L P U MU S 13,911 |........ 13,911 [, . 12/31/2027 . (6. FE .....
STAR PARENT INC SYNEOS - STAR PARENT TLB

..LX2166-14-3 | $+400 09/18/30 ... . |- 09/30/2025 . | Redemption 100.0000 ....... . 09/18/2030 . |4.B FE ....
ROCKET SOFTWARE INC ROCKET

LLX2171-43-2 | 11/28/28 oo . 09/30/2025 . |Redemption 100.0000 ..ooees forveeiiiiiiiiins o 6,203 [.....connis 6,203 | 6,208 |..ooiiiiens L O P N 6,203 |oooiiiiiiieens [ e e 397 |. 11/28/2028 . |4.C FE ....
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL

..LX2171-98-6 | $+250 09/01/28 ... . |- 08729/2025 . | Redemption 100.0000 ....... ...37,8% |............37,861 ..37,500 |.. . 09/01/2028 . |4.A FE ....
ANNEAL HOLDINGS , LLC AMNEAI

..LX2190-30-9 | TLB S+550 05/04/28 ..oooviiiiiieanns . 08/01/2025 . [Various .........cccoevvvereenininns foovnnneenenniinens |-nn. 28,545,156 |.......28,545,156 |....... 27,937,145 |....... 27,723,026 |..oovvvrereinn [0 822,130 fouiiiiiiiiiiiis |0 822,130 i | 28,545,156 [oevveeeeeiiiis | e e 1,659,858 |. 05/04/2028 . |4.B FE ....
TRANSDIGM TRANSDIGM TLJ $+250

..LX2198-96-3 | 02/28/31 oo . 09/30/2025 . |Redemption 100.0000 ..oeee forreeiieiiiiiiiiies i 30,422 |ooiiienn 30,422 |oveeinnns 30,39 |...overnnnn 30,227 |oviiiiaiiiiin e LI SR O LI PR LU O A IO 1,571 (. 02/28/2031 . |3.C FE ....
WIRECO WORLDGROUP INC WIRECO TLB $+375

L LX2218-75-3 | 11/13/28 oo . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiieies i 14,528 .o 14,528 |..coeeens 14,162 |.....ooees A3 | e LA T U A LA T U A 14,528 | o e e 1,126 [. 11/13/2028 . |4.B FE ...

HILTON GRAND VACATIONS HILTON GRAND VAC TLB
..LX2246-74-7 | $+200 01/13/31 e, . 07/16/2025 . [WELLS FARGO SECURITIES LLC ..o ]oeevvvieieeiiiinns e 1,982,475 |....... 1,980,000 |........ 1,981,238 |........ 1,974,455 |.oooovvviieiies [, (673) |.ovvvvrraeiaaes forereennnn (673) |.vvvvrieeiainn v 1,973,782 f.vvveeeeiiiinn e 8,693 [.......... 8,693 |............ 71,772 |. 01/13/2031 . |3.B FE ....
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ENSEMBLE HEALTH RCM LLC ENSEMBLE RCM TLB
..LX2249-88-1 |$+300 08/01/29 ..cooeeeeeeeeeeeeeee . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 17,677 |l 17,677 |eveeveennns 17,588 [vvvvvviiiiiiiniiins o o L O A L1 N R L O P N 254 1. 08/01/2029 . |4.B FE ....
FITNESS INTERNATIONAL LLC FITNESS INTL LLC

..LX2253-38-8 | TLB S+450 02/12/29 ... ... |- 09/30/2025 . |Redemption 100.0000 ....... . 02/12/2029 . |4.B FE ....
CAESARS ENTERTAINMENT INC CAESA

..LX2253-93-3 | TLB1 §+225 02/06/31 ..vvvvieiiiiinnns . 09/30/2025 . |Redemption 100.0000 woeeees fouveeeniiiiiiiiies foiie 4,372 L 4372 [ 4,362 [ 4330 | [ L O B2 | ol 4372 e i [ L 197 |. 02/06/2031 . [3.C FE ....
PLANET US BUYER LLC PLANET US BUYER-WOOD TLB

..LX2256-22-5 | $+300 02/10/31 e . 09/30/2025 . |Redemption 100.0000 .ooeees fouvveeneiiiiiiiies [ inn6,266 [l 8,266 [t 8,268 [ [ [ L e L [ 6,266 [ e [ e 297 . 02/10/2031 . |4.B FE ..

..LX2256-75-3 | UKG UKG 1L 2031 $+250 02/10/31 ..... . 09/30/2025 . |Redemption 100.0000 ... foueeereiiiiiins e 10,642 [..ollll.010,642 |............10,609 |............ 10,509 | |t 133 i oo 133 o [ 10,842 [ e e e, 603 |. 02/10/2031 . |4.C FE ..
ASSUREDPARTNERS INC ASSUREDPARTNERS TLB5

..LX2268-57-6 | $+350 02/14/31 oo . 08/18/2025 . | Redemption 100.0000 ..oooe founieeieeeiiiiiees e 4,962,312 |........ 4,962,312 |........ 4,956,109 |........ 4,940,109 |.oocniiiiieens [l 22,202 |coriiiaeeeiin e 22,202 |ocrriieeeeeiin e 4,962,312 | e e . 02/14/2031 . |4.B FE ....
MEN'S WEARHOUSE INC MEN'S WEARHOUSE 1L TL

..LX2274-55-8 | $+650 02/21/29 oo . 07/31/2025 . |Redemption 100.0000 ..ooees fourieiieeeiiiiies e 1,368,022 |........ 1,363,022 |........ 1,822,131 ... 1,308,318 [ooeeeeiiiies s 54,710 [oeeeeeiiiiies s 54,710 [ooeeeeiiiiies s 1,368,022 |ooeeeeiiiiiees e e . 02/21/2029 . |4.B FE ....
STATION CASINOS LLC STATION CASINOS TLB $+200

..LX2278-51-8 |03/14/31 ..oooeeeiiiiiie s . 09/30/2025 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 22,500 |eeeeiinens 22,500 |............ 22,388 |............ 22,251 [oiiiiiiins s 249 o s 249 o s 22,500 [oouveeeeeeiiiis e e . 03/14/2031 . |3.C FE ....
ARAMARK SERVICES INC ARAMARK TLB8 S+200

..LX2284-23-5 | 06/24/30 ... . 07/31/2025 . |Redemption 100.0000 ....... . 06/24/2030 . |3.C FE ....
NRG ENERGY INC NRG ENERGY INC TLB $+175

..LX2286-55-2 | 04/16/31 .oooiinniiiiiii . 09/30/2025 . |Redemption 100.0000 ..ooee foureeiieiiiiiis [ 25,316 025,316 [l 25,285 [ i e 82 e 82 e 25,316 | e | e 1 |. 04/16/2031 .|2.C FE ....
GENESEE & WYOMING INC GENESEE & WYOMING TLB

..LX2288-50-9 | $+175 04/10/31 ... ... |- 09/30/2025 . |Redemption 100.0000 ....... . 04/10/2031 . |3.C FE ....
AMAWATERWAYS LC AHAB US BID(

..LX2292-43-6 | AMAWAT TLB $+300 05/01/31 ........... . 09/30/2025 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 12,789 |.......... 12,759 |l 12,727 |t e o 32 | e 2 | e 12,789 | o e e 495 |. 05/01/2031 . |4.B FE ....
CEDAR FAIR -SIX FLAGS CEDAR FAIR- SIX FLAG

..LX2297-04-7 | TLB §+200 04/18/31 . . 08/06/2025 . [Various .......ccceeeeiuveeeeeeeiinns foenniieeeeeniiiens |-.....9,949,069 |........ 9,987,406 |........ 9,962,406 |...ccuviiiieeeein [eeeeeeiiiieees e (3,986) | e (3,988) | [ 9,958,420 |. . 04/18/2031 . |3.B FE

..LX2297-05-4 | DAVITA DAVITA TLB-1 $+200 . 07/17/2025 . [ Tax Free Exchange ........ccccoees |oovnveeenenniinnns |00 2,977,500 | 2,977,500 |........ 2,977,500 |........2,977,500 [ceeeecirininens fonrneiniiiiiis feeeiiiiinenns o e 2,977,500 |.. . 04/25/2031 . |3.A FE
AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550

..LX2301-55-9 | 10/02/28 .....eevviiiiieiiiiiiie e . 09/19/2025 . |Redemption 100.0000 ..oooes forveeieiiiiiiin s 24,159,820 |....... 24,159,820 |....... 23,938,277 |.......23,673,443 |..ccovveeiiiis [0 363,317 [ [ 383,317 [ | 24,159,820 . 10/02/2028 . |4.C FE ....
JANUS INTERNATIONAL JANUS TLB S$+250

..LX2307-53-1 | 08/05/30 ..eeeeuiiiiiieeiiiiiiie e . 07/01/2025 . [ GOLDMAN SACHS .......ccoeviiiiiies Joonniineeeiiiiiies | 2,980,680 |........ 2,991,899 [........ 8L O P ) O (PO PP R R O S . 08/05/2030 . |3.C FE ....
JANUS INTERNATIONAL JANUS TLB S$+250

..LX2307-53-1 | 08/05/30 ..eeeeniiiiiieeiiiiiiie e . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 28,688 |............ 28,688 |........... 28,635 |............ 12,677 [oeeieeiiiiis | [ O X I FOP R 28,688 | feeiiei e 1,448 |. 08/05/2030 . |3.C FE ....
CREATIVE PLANNING CPI HOLDCO-CREATIVE TLB

..LX2322-33-2 | $+200 05/19/31 wovvvieiiiiiiieees . 07/01/2025 . [ GOLDMAN SACHS .......ccoeviiiiiies Joonniineeeiiiiiies | 4,086,765 |........ 4,117,647 |........ 4,086,765 [ovvveeeeiiiiiiienns e e e e e e L O S . 05/19/2031 . |3.C FE ....
CREATIVE PLANNING CPI HOLDCO-CREATIVE TLB

..LX2322-33-2 | $+200 05/19/31 wovvvviiiiiiiiiees . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 37,450 | 37,450 |....ooe..n. T T O P T XS R XS R L A O 486 |. 05/19/2031 . |3.C FE ....
CDK GLOBAL CDK - CENTRAL PARENT TLB $+325

..LX2324-83-3 | 07/06/29 ....ccnvviiiiiiiiiiiiie e . 09/30/2025 . |Redemption 100.0000 ..oeee forrieeniiiiiiiiiies i 32,500 |oeeiiinnns 32,500 |[..vveernnnnn 32,247 foveeenns 20,970 |oviiiieeiiiin e X I R X I R 228 A IO 1,837 . 07/06/2029 . |4.B FE ....
BROADSTREET PARTNERS INC BROADSTREET PARTNER

..LX2326-54-9 | TLB4 $+275 06/16/31 ..ovveeeeeis . 09/30/2025 . |Redemption 100.0000 .ooeees forvveeeeiiiiiiiies foiinn8,025 8,025 [ 8,023 [ i o2 L e 2 L [ 6,025 [ e [ e 246 |. 06/16/2031 . |4.C FE ....
STAPLES INC STAPLES INC TLB S$+575

..LX2332-16-6 |09/10/29 ... . 08/01/2025 . |Redemption 100.0000 ....... . 09/10/2029 . |4.C FE ....

HAMILTON PRO.

..LX2332-44-8 | TLB §+300 05/30/31 . 08/01/2025 . [BLOOMBERG TEST BROKER .........c. |oeeevveeeeeniiiins |oeene 2,974,448 |........ 2,978,170 |........ R P P P AP 2,974,488 oo e i e . 05/30/2031 . |3.C FE ....
PROOFPOINT INC PROOFPOINT 1L TL $+300

..LX2334-67-5 |08/31/28 ... . 09/19/2025 . [BANK OF AMERICA ......oovvveeeniis foonniineeeeiiiines oo 1,758,750 |........ 1,750,000 |........ 1,748,687 |...........099,720 |..coooiiiiiiiis [oeeeennn(3,620) L [ (3,620) s e 1,745,058 |.. . 08/31/2028 . |4.C FE ....
PROOFPOINT

..LX2334-67-5 | 08/31/28 ..eeeeiiiiiiiiiiiiiiie . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 13,588 [ooeeeennns 13,568 |.ooiieens 13,583 [ovvviinennnn 2,502 L o4 L e L s 13,588 | [ i e 560 |[. 08/31/2028 . |4.C FE ....
GRAY TELEVISION GRAY TELEVISION TLF §+525

..LX2334-78-2 |05/22/29 ... . 07/25/2025 . |Redemption 100.0000 ....... N F 6,474,508 |........ 6,474,508 |........ 6,408,296 . 05/22/2029 . |4.A FE ....

GO DADDY OP!
..LX2334-79-0 | TLB7 $+175 06/02/31 vvvviieiiiiinnns . 09/30/2025 . |Redemption 100.0000 ..ooees forvireiiiiiiiiiiies foiiien 12,633 |............ 12,633 |.....oee.s 12,633 ..o 12,633 oo foieiiiiiiiiis i o e e 12,633 oo foviiiiiiiiis o e 582 |. 06/02/2031 .|3.B FE ....
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SOLIANT LOWER INTERMEDIA SOLIANT LOWER INTER
..LX2342-73-6 | TL1L $+375 06/20/31 ovvveiiieiiiinnn . 08/07/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 116,279 |........... 116,279 |.......... 15,116 |..oeeennnn. 114,358 |ovvveiiiiiiinn v 1,921 | v L R°72  FO L (70274 I R FOR R R NN 5,676 |. 06/20/2031 .|4.B FE ....
SURGERY CENTER HOLDINGS SURGERY CENTER 1L Tl
..LX2342-75-1 | $+275 12/19/30 ... ... |- 08/13/2025 . [Tax Free Exchange .........ccceeee foovviivininiiiinnnn | 14,677,351 |....... 15,046,925 |....... 14,796,804 |....... 14,725,859 |.... L. (48,508) |eeviiiiiiiiienn s 14,677,351 .. 675,806 . 12/19/2030 . [4.B FE ....
GEN DIGITAL INC GEN DIGITAL
L. LX2343-25-4 [00/12/29 .iovviiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,598 |[.oooceeeeees 11,508 |oooveeennnns L) P R R R [ PO AR [ PO A 1T O AR R AN 487 |. 09/12/2029 . |3.B FE ....
MEDLINE INDUSTRIES INC MEDLINE 1L ADDON S+225
.. LX2350-94-5 [10/23/28 ...ovvvriiiiiiiiiiiiiii . 07/31/2025 . | Tax Free Exchange .......cocoovvee |ovvnvniiniinnninnns foeenens 4,956,531 |........ 4,962,500 |........ 4,966,222 |........ 4,961,160 |.oooeeeeeeeeeens |oeeeeees (4,629) |eevennniniinnn Jovnennnns (372D ) M N 4,956,531 [.oooiiviiiiiins oo s s 192,226 |. 10/23/2028 . |4.A FE ....
1011778 BC ULC RESTAURANT BRANDS TLB6 S+175
..LX2352-01-6 [ 09/23/30 ..eevvviniiiiiiiine i . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 42,462 |..oounnnnnnn 2,462 |............ 42,218 | L7 1 I R R <1 N U R 21 N R R LT/ R R R RN 1,958 |. 09/23/2030 . |3.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB S+325
..LX2352-38-8 [ 10/19/29 ....evvviiiiiiiiiiiiiiiii . 08/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 31,614 |[........... 31,614 |............ 30,890 |.......eeenn P R RN L R F L R E £ 1 L ) ) R R, 1,324 |. 10/19/2029 . |4.B FE ....
LIGHT & WONDER LIGHT & WONDER INC TLB $+225
..LX2362-19-7 [04/16/29 ...oevvviiiiiiiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 33,166 |............ 33,166 |............ 33,166 |............ (1 O O R FR BT [T ) R R 1,738 |. 04/16/2029 . |3.B FE ....
GRIFFON CORP GRIFFON CORP TLB $+225
L. LX2363-73-2 [01/24/29 ...oovvniiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 36,585 |.....oeennns 36,585 |.......eeenn 36,585 |.....cevnnns B 1 O O R F 36,585 [..ooovvvviiiinns fooriiiiiiis e s 1,784 |. 01/24/2029 . |3.B FE ....
US SILICA- STAR HOLDING US SILICA - STAR TL1L
..LX2379-15-9 [S+450 07/31/31 o . 07/01/2025 . |PARIBAS SECURITIES ...ovvvvnvvirns |ovnnnniieiiiiinees fonnns 4,663,254 |........ 4,987,437 |........ 4,663,254 |...oiiiiiiiiiiiiiinn oo s i e e e 4,663,254 [..oooevvniiiies oo s [ . 07/31/2031 . |4.B FE ....
US SILICA- STAR HOLDING US SILICA - STAR TL1L
..LX2379-15-9 [S+450 07/31/31 v . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,563 [oeeineee 12,563 |ooeeennnnnns L S P AU N L1 [ O KRR L1 [ R R L2552 T O R R RN 259 . 07/31/2031 . [4.B FE ....
AMENTUM HOLDINGS AMENTUM-AMAZON 1LTL $+225
..LX2390-95-8 [07/30/31 .evvvviiiiiiiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 ....... . 1,441,669 1,441,669 |.... . 07/30/2031 . |3.C FE ..
..LX2395-94-0 |KBR INC KBR INC TLB S+200 01/17/31 |. 09/30/2025 . |Redemption 100.0000 ....... ... 12,500 ... 12,441 . 01/17/2031 . |3.B FE ..
RYAN SPECIALTY GROUP RYAN SPECIALTY GRP TLB
..LX2439-20-1 | S+200 09/15/31 ... ... |- 09/30/2025 . |Redemption 100.0000 ....... ...21,326 ...21,293 |.... . 09/15/2031 . |4.A FE ...
FRONERI INC US FRONERI US |
L. LX2445-34-9 [09/18/31 .eeeieeeieie e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 64,196 |............ 64,196 |............ 64,035 |.......... (10,777) . 09/18/2031 . |3.C FE ....
LIFEPOINT HEALTH LIFEPOINT HEALTH TLB $+375
L. LX2453-19-4 [ 05/14/31 oeveeeeeeeee e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 44,378 |eeeeennnnns 44,378 |............ 4722 |............ 44,556 . 05/14/2031 . |4.B FE ....
ALLIANT HOLDING ALLIANT HOLDINGS TLB-6 +275
L. LX2455-21-5 [ 09/12/31 oereieee e . 08/06/2025 . | Tax Free Exchange ..........ccccee |ooeerreeeemmninnnene forens 17,666,211 |....... 17,865,000 |....... 17,820,338 |....... 17,770,572 . 09/12/2031 . |4.B FE ....
BUCKEYE PARTNERS LP BUCKEYE PARTNERS TLB-1
..LX2456-36-1 |S+175 11/02/26 e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 14,689 |............ 14,689 |oooeeeennnns 14,679 |oeeeennenens 14,675 . 11/02/2026 . |3.A FE ...
BURLINGTON COAT FACTORY BURLINGTON COAT TLB-7
..LX2457-73-2 | S+175 09/19/31 e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 32,556 |oeeeuuenns 32,556 [.ceeeeeenee 32,299 [oeeiieeenee TA2 oo o 3 R IR 3 R IR 32,556 [oeeeeeeieiiieee oo e s 792 |. 09/19/2031 . |3.A FE ....
S&S HOLDINGS LLC S&S HOLDINGS TLB $+500
.. LX2459-93-6 [ 10/31/31 oeeeieiiiie e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 15,000 |.oeeeennnnns 15,000 [...oeeeeeee 14,775 |oeeeeeee 14,752 |eeeieeeeeins e P2 R ISR P2 PR IR 15,000 |veuneeeeemnnes ermmmeeeeemmnnne foreereeeeennies e 1,002 |. 10/31/2031 . |4.B FE ....
FLEETCOR TECHNOLOGIES INC FLEETCOR-CORPAY TLB
..LX2468-96-0 |S+175 04/28/28 ..o . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 15,000 |.oeevennnnns 15,000 [...oeeeeeee 14,963 |oeeeeneeieciniiees e e K IO PPN L IO ISP 15,000 eeeneeeeemmnns Jermmeeeeeemnnes foreeeeeeeeniies feeeeeeeeneenns 527 |. 04/28/2028 . |3.A FE ....
BELRON FINANCE LLC BELRON TLB $+275
. LX2475-76-7 [ 10/02/31 ..o . 08/07/2025 . | Tax Free Exchange ..........ccccee |ouooereeemmnninnnee foeees 6,957,015 |........ 7,017,677 |........ 7,000,089 |evveueeeeemmnnnanes foreeereeenenies feeeens (43,074) |.eeeeeaeeeeeenn eeennnn (43,074) |-eeeveneeieeenn Jeeeennnn 6,957,015 |evveeiieeeinns Jeeeenieeeeeenns e s 298,118 |. 10/02/2031 . |3.C FE ....
ALASKA AIR GROUP INC ALASKA -AS MILEAGE TLB
..LX2476-95-5 |S+175 10/01/31 e . 07/21/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 16,667 |oeeeennnnnns 16,667 |............ 16,625 |oevveeeeeeeenniiies feeeeeeeieiies e ;7 IO FOUPN [:7 IO IRUTTR 16,667 [ooeeeeeenieeee oo s e 569 |. 10/01/2031 . |2.C FE ....
ALASKA AIR GROUP INC ALASKA -AS MILEAGE TLB
..LX2476-95-5 |S+175 10/01/31 e . 08/06/2025 . | Tax Free Exchange ..........ccccee |oueereeemmnniinnee foeees 6,567,675 |........ 6,616,667 |........ 6,600,125 |oeveeeeeeeeimniines foreeeeeeeniiiies feeens (32,450) |+eevveneeeeeenn eeennnn (32,450) |+evvvvneeeeenn Jeeeennnn 6,567,675 |evveeeeeeeennns eeeenieeeeeenns eenieeeeeeis s 244,688 |. 10/01/2031 . |2.C FE ....
MAGNERA CORP-GLATFELTER MAGNERA CORP- GLATFE
..LX2480-21-3 [TLB S+425 T/04/31 e . 07/01/2025 . | JEFFERIES & COMPANY INC. ..eees |ovnmmireeemmniinneee fereeeees 625,690 |........... 649,541 |........... 625,690 [...ccevveniiiieennn Joevmrnieeieeene e e e e e 625,690 |.eeevruiiiieienn eeenniiieeeeen Jeeerriieeeeeen e . 11/04/2031 . |4.A FE ...
MAGNERA CORP-GLATFELTER MAGNERA CORP- GLATFE
..LX2480-21-3 [TLB S+425 1/04/31 e . 09/24/2025 . |Redemption 100.0000 ....cee feoreeeemiiiiieeiees e 41,580 |............ 41,580 |...coonnnnnn 40,049 |ooeeieieiiieeiiiis e s 1,531 | s 1,531 |oeeieeeceiis o 41,580 |eeeeeiiiieeeenns Jeeernniieeeeenne eeenieeeeeeens e 829 |. 11/04/2031 . |4.A FE ....
SUMMIT ACQUISITION INC SUMMIT ACQUISITION TLB
..LX2481-84-9 | S+375 10/10/31 e . 07/22/2025 . | Tax Free EXChange .........cceeeee |oemmeiereeemmnninnee foveeens 4,291,675 |........ 4,359,075 |........ 4,337,280 |........ 4,324,361 [ooeeeeieiiiiies s (71 15) 1 PO (32,686) [cvvueeeeeeeennn ornnnnns 4,201,675 [ooeeeeeiiiieee oo e e 198,526 |. 10/10/2031 . |4.C FE ....
BALCAN INNOVATIONS INC BALCAN INNOVATIONS TLB
..LX2482-64-9 | S+475 10/10/31 ooeeiiiiie e . 09/30/2025 . | Redemption 100.0000 ....oon fooriiiiiiniiiiiiiins foeeeennnns 10,400 f....coeeenns 10,400 |............ 10,192 |.ooeeeenees (10,192) [+ eevvvnmnnieene oorennnnnnns AL T PO A AL T OO A 10,400 |eeeniiiiinnnns Jormnerererenins fooneneeeenniinns fooiiereeriennnns 976 |. 10/10/2031 . |4.B FE ....
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QUALITY TECHNOLOGY SERVI QUALITY TECHNOLOGY
..LX2482-93-8 [TLB S+350 10/24/31 oo . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 41,300 fo..ooeeeee 41,300 |....coennnns 40,887 |oeevvnnnnnn. 40,791 [ s LS102:J FR FRR LS102:J FRR FRR L3 1V ) ) R R, 2,502 |. 10/24/2031 . [4.B FE ....
VIANT MEDICAL HOLDINGS, INC VIANT MEDICAL
..LX2489-34-7 |HLDGS TL1L S+400 10/29/31 ... ... |- 09/30/2025 . | Redemption 100.0000 ....... L7,519 .. . 10/29/2031 . |4.C FE ....
ROBERTSHAW CTLS CO ROBERTSHAW-RANGE 20
..LX2490-62-6 | S+800 10/01/29 covvveiiiiiiiiieeeee . 07/09/2025 . |Various ........ceeveevrevinnnnnnnns Jovvinneneinnniinnnns forneenins 655,919 |........ 1,189,111 [........... 519,194 |........... 209,989 [.....cevvniienen fooreennnnn8,209 [ i 5,209 |oiiiiiiiiiiiinn eeeiiins 524,339 . 10/01/2029 . |5.A FE ...
TRIDENT TPl HOLDING INC TEKNI PLEX TPI TLB7
..LX2496-75-5 | S$+375 09/18/28 ...oovviiiiiiiiiis . 07/15/2025 . |UBS WARBURG CONVERTIBLES ....... |oceeerirrivrmninnns foonnnd 6,212,435 |........ 6,291,073 |........ 6,203,946 |........ 6,195,598 [.....ovvviiiiinn foreennn (9,189) |nevvvvneiiiiinn oveennnn [ESIR E-tc ) M I 6,186,409 |...ovvviiiiiinn ovnnnnns 26,026 |........ 26,026 |oeeeennnnns 392,971 |. 09/18/2028 . |4.B FE ....
LIFE TIME INC LIFE TIME FITNESS TLB +225
..LX2497-58-9 [10/22/31 ..evvvniiiiiiiiiiiiii e . 07/01/2025 . | Redemption L0 O O O O RN 457 |. 10/22/2031 . |4.B FE ....
LIFE TIME INC LIFE TIME FITNESS TLB +225
..LX2497-58-9 [10/22/31 ..evveniiiiiiiiiiiiiii . 08/18/2025 . | Tax Free Exchange ..........ccccee |ovovrivrevinninnnns foenes 7,581,502 |........ 7,616,508 |........ 7,604,929 |........ 2,625,931 |oooviiiiiiiiinns o (19,429) |.evvvviiiiiiinn ovennnn (19,429) |ooevvvneeiiiinn Jovevnnnn 81 10720 O ) A R 240,512 |. 10/22/2031 . |4.B FE ....
CREATIVE PLANNING CPI1 HOLDCO-CREATIVE 1LTL
..LX2497-60-5 [S+225 05/19/31 v . 07/24/2025 . | Tax Free Exchange ..........ccccee foveorrrvriinnnnnnns foons 10,647,783 |....... 10,750,000 |....... 10,696,250 [oveenviviinnnninnnns fooveviiiiin [ (48,467) |ovvvvvverviinnnn fornanns (48,467) [cvvnevvvinnnnns fonnnns 10,647,783 [ooeeeiiiiiiees oo e [ 382,808 |. 05/19/2031 . |3.C FE ....
TAMKO BUILDING PRODUCTS TAMKO BLDG PRODUCTS
..LX2497-74-6 [TLB $+275 09/20/30 ....oevvnnniiiiinnnn . 09/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 16,519 |[.........ee. 16,519 |.eeennnns 16,553 |oovveennnnns 16,515 |ovvvviiiiiiiins v L R AN L3 PO A BT L O Y R AR 975 |. 09/20/2030 . |4.B FE ....
AECOM TECHNOLOGY AECOM -ACM TL B $+175
L LX2497-76-1 [04/17/31 evveiiiiiiiiiei e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,025 |............ 10,025 |oooeveennnns {7 O A R (R RN O 072 O N N AR 396 |. 04/17/2031 .|2.C FE ....
SOUTHERN VETERINARY PARTNERS SOUTHERN
..LX2501-77-8 | VETERINARY TLN $+325 10/31/31 ...... . 07/01/72025 . |Various .......ccevvevrvvinnnnnnnnns fovvenneeeinnninnnnns foonns (1,238,867) |....... (1,237,805) |....... (1,231,616) |....... (1,230,180) [cvvveneiveinnnns founnnnns 18,998 [oooviiviiiiiiens o 18,998 [oovviiviiiinins fonnnns (1,211,182) [ | (27,685) |....... (27,685) [..eveeenes 155,775 |. 10/31/2031 . |4.B FE ....
SOUTHERN VETERINARY PARTNERS SOUTHERN
..LX2501-77-8 | VETERINARY TLN $+325 10/31/31 ...... . 07/01/2025 . | Redemption L0 O O O O RN 213 |. 10/31/2031 . |4.B FE ....
SOUTHERN VETERINARY PARTNERS SOUTHERN
..LX2501-77-8 | VETERINARY TLN $+325 10/31/31 ...... . 07/24/2025 . | Tax Free Exchange .......ccooovvee |ovunvrinriinnninnes foeenens 1,222,485 |........ 1,237,805 |........ 1,231,616 |........ 1,230,180 |ovvvvveiiieeenns feviinns (7,695) |.evvvenniiiiinn Jovennnnn (7,695) |evvvenniiiiinn oveennnn Y77 T R FOR RN R 57,386 |. 10/31/2031 . |4.B FE ....
KESTREL ACQUISITION LLC KESTREL- HUNTERSTONN
..LX2503-44-4 [TLB S+350 10/29/31 covvviiiiiiiiins . 07/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 30,303 |...eeennnnns 30,303 |...ccevnnnns 30,152 [.ooviinennns 30,089 [..ccovvniiiiinn Joreriniinnns P4 L R E P4 L R A 30,303 [..ooevviniiines [ s s 1,789 |. 10/29/2031 . |3.C FE ....
CONSTRUCTION PARTNERS INC CONSTRUCTION PAR
..LX2503-47-7 [TLB $+250 10/29/31 oo . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,93 |[...oooeeeees 11,963 |oooveennnnns 72 S R AR RN Bt O O, it O F LG T R AR R AR 465 |. 10/29/2031 . |4.A FE ....
ZELIS PAYMENTS BUYER INC ZELIS PAYMENTS BUYER
..LX2503-58-4 [TLB S+325 10/27/31 e . 07/01/2025 . | CITIZENS CAPITAL MARKETS ....... |oeeeeerirriiinnnnns fonnnns 4,973,130 |........ 4,987,469 |........ TR T T (0 O O O N N AR 4,973,130 [oooveiiiniinnes oo s [ . 10/27/2031 . |4.B FE ....
ZELIS PAYMENTS BUYER INC ZELIS PAYMENTS BUYER
..LX2503-58-4 [TLB S+325 10/27/31 e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 30,044 |............ 30,044 |............ 29,933 [oeeieenns 12,420 |oeeeiiiiiiiis e L2 T R RN L2 T R RN 30,044 [.ooviiviiiinnes [ e e 975 |. 10/27/2031 . |4.B FE ....
UNITED AIRLINES UNITED AIRLINES TLB $+200
..LX2504-83-0 [02/24/31 ..eevvvnniiiiiiiiei i . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiins e 6,577 |fooeiiiinnnnns 6,577 |vveriinns 6,481 |..ounnnnnns [T 7720 FO E U7 T RN (V70 O (RN (-8 R O R AN 387 |. 02/24/2031 . |3.A FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB6 28
..LX2508-93-0 |S+275 08/17/28 ovveeieiiiiiieeeeiinen . 07/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiieens o 3,069,945 |........ 3,069,945 |........ 3,017,477 |........ 3,015,567 |..evvvvrniiiiinn foreennnd 54,378 |.ooviiiiiiiiiien Joeeennnnd 54,378 |ovviiiiiiiiiinn oeeinnnn 3,069,945 [...coevviiiiiins fooriiiiiiis i s 126,146 |. 08/17/2028 . [4.A FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB6 28
..LX2508-93-0 |S+275 08/17/28 wovveeieiiiiiieeeeiin . 07/28/2025 . | Tax Free Exchange ..........cccee foveorrrvviinninnnnns foons 12,433,113 |[....... 12,662,711 |....... 12,446,294 |....... 12,438,417 [ovveeiiiiiins foeenn (TR0 ) P R, (5,304) |evvenniiiiiinn ovennnn 12,433,113 [ v v i 520,317 |. 08/17/2028 . |4.A FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB7 30
..LX2508-95-5 | $+300 05/31/30 ovvviiiiiiiiiiiis . 07/28/2025 . | Tax Free Exchange .......cccoovvee |ovvveirirriinnninnns foens 4,785,997 |........ 4,925,343 |........ 4,807,498 |........ 4,801,085 |....cooeeeeeeens |eeens (I UG- PO N (15,068) [c2vverevernnnns fornnnnns 4,785,997 [oovvivvniiiiies oo s s 209,534 |. 05/31/2030 . [4.A FE ....
CMG MEDIA GROUP CMG MEDIA-TERRIER TLB2 $+350
..LX2510-50-6 |06/18/29 ... . 07/01/2025 . | MORGAN STANLEY ... .4,118,254 ... 4,289,848 |........ 0 O O R N N 4,118,254 |.. . 06/18/2029 . |4.C FE ....
CMG MEDIA G
..LX2510-50-6 [06/18/29 .....eivviiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 283,152 | 23,152 [ooeeiriinne 21,664 |..ooovviiiiiiiiiin e e I R RN 1,488 [oooeiiiiiiiiens [ 4T £/ R R R R, 687 |. 06/18/2029 . |4.C FE ....
RED PLANET BORROWER LLC RED PLANET-LIFT TLB
..LX2510-97-7 [S+525 09/29/28 ... .. |- 09/08/2025 . | Redemption 100.0000 ....... .. 207,345 |... ...485,852 . 09/29/2028 . [4.C FE ....

PEX HOLDINGS LLC PEX HOLDIN
..LX2520-81-0 | $+275 /19731 i, . 09/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 28,437 oo 23,837 |eveeeinns 23,379 foerernnns 23,353 [oeeieiiiiiiins e L O LT AP T ) IO 1,245 |. 11/19/2031 . |4.B FE ....
TKO Group TKO GROUP-UFC TLB §+225
..LX2522-93-1 | 11/14/31 ...
PROJECT ALP
..LX2529-74-6 | TLB $+325 10/28/30 .vvviiiiennns . 09/30/2025 . |Redemption 100.0000 ..ooees forvireiiiiiiiiiiies foiiien 15,076 f.veeenn. 15,075 |..ooovveenns 15,088 oooooviiiieiiiin Joveeiiiiiiiiies foriiiiiins B | foeiieiiins B | foiiins 15,078 Joveeeeiiiiiiies fovviiiiiiiiiies o foviiiiiiiins 436 |. 10/28/2030 . |3.C FE ....

...112,931 |. 11/14/2031 . 3.C FE ...

. 09/15/2025 . | Tax Free Exchange
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WAVE DISTRIBUTION HOLDIN WAVE DISTRIBUTION-
..LX2531-99-9 | SOPHOS S$+350 03/05/27 ovvvvniianns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 6,220 [oeeirennn 6,220 |iiinnnnns (<1072 /25 O FR R AN L PO RN L P R 6,220 |.oooivinininens [ s e 315 |. 03/05/2027 . |4.C FE ....
SEAWORLD PARKS & ENTERTA SEAWORLD PARKS&ENT
..LX2532-01-3 | TLB3 $+200 11/19/31 .. . 09/30/2025 . | Redemption 100.0000 ....... ... 12,406 ... 12,406 ..12,406 |.. . 11/19/2031 . |3.B FE ....
SELECT MEDICAL HLDGS CORP SELEC
..LX2532-03-9 |$+200 /19731 . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,487 |....ooeneens 19,487 |ooeveennnns 19,324 |............ LT T PO A 174 [ s 174 [ s 19,487 . 11/19/2031 . |3.B FE ....
DUN & BRADSTREET CORP DUN & BRADSTREET TLB2
..LX2532-35-1 [S+225 01/18/29 wovveiiiiiiiieeieein . 08/26/2025 . |Redemption 100.0000 ....... foereeeiiiiiiiiiieens o 9,423,523 |........ 9,423,523 |........ 9,426,641 |........ 3,456,250 |....ooviiiiiinns fornnnnns [(< T A V0 ) U R [ A V0 ) U R eIV X T U FORNRRR RN R, 288,344 |. 01/18/2029 . |4.A FE ....
MINERALS TECHNOLOGIES INC MINERALS
..LX2534-93-6 | TECHNOLOGIE TLB $+200 11721731 ... . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeennnnnns 12,484 |oooeennnins LV 7L P R L R R, L O ER /2800 O N N AR 611 |. 11/21/2031 . |3.A FE ....
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB
..LX2535-13-1 [S+350 03/24/31 oo . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 38,203 |.....nnnn 38,203 |....covnnnns 37,870 |oeeennnnnns Y- 5TV U R o5/ R F 5/ R F 38,203 [..ooeevvninnnes [ [ s 2,458 |. 03/24/2031 . [4.B FE ....
ADVISOR GROUP HOLDINGS ADVISOR GROUP-0SAIC
..LX2541-73-3 | TLB3 $+350 08/16/28 ...ovvvneeeeinnnn . 08/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiieenn o 2,984,999 |........ 2,984,999 |....... 2,984,999 |........ 2,984,999 [oooiiiiiiiiiins fooneiiiiis e e [ 2,984,999 |oeiiiiiiiinins ovnininiiinis e e 138,199 |. 08/16/2028 . |4.B FE ....
CINEMARK USA INC CINEMARK USA TLB S$+275
.LX2541-76-6 [ 05/24/30 ...eevvvnniiiiiiiiiiiei . 06/30/2025 . | Tax Free Exchange ..........cccee Jovvovviriivinninnnns foenes 8,486,536 |........ 8,722,220 |........ 8,515,805 |........ 8,508,904 [.....ovvviiinnnn foeeenn (22,368) |..evvvnneeiinnn ovennnn (22,368) |-.evvvnnniinnnn ovennnnn 8,486,536 |...ovuiiiiiinn Jovvnniniiiiiins e e 310,211 |. 05/24/2030 . |3.A FE ....
TIBCO SOFTWARE INC CLOUD SOFTWARE GRP TLB1
..LX2541-96-4 [S+350 03/29/29 ...eniiiiiiiiiieieina . 08/14/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiinn s 18,877,335 |....... 18,877,335 |....... 17,939,131 |....... 14,249,100 |.oovveviiiinnn Jovvnnnn 932,515 [oovvviiiiiiinnns foeeees 932,515 [ovvviiiiiiinnns s 18,877,335 |ovvveiiiiiiiis Jonnniiiiiiiinns o fevneinns 850,267 |. 03/29/2029 . |4.B FE ....
TRANS UNION LLC TRANS UNION TLB-9 $+175
.. LX2543-57-2 [06/24/31 ..evvveiiiiiiiiiieiie . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,854 |......oeeees 17,854 |oooeeeennnns 17,831 [ oo [t -2 F -2 FO E LT O Y N AR 768 |. 06/24/2031 .|3.B FE ....
CVR CHC LP CVR CHC-ENERGY TLB $+400
. LX2550-77-5 [12/30/27 evvveiiiiiiiiieiiiiii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 346,875 |........... 346,875 |........... 343,940 [oveviiiiiiiiiiiinns o s P < T R RN 2,935 [ o RCTLCIR: 7T RN R RN R, 15,750 |. 12/30/2027 .|3.C FE ....
PERRIGO INVESTMENTS LLC PERRIGO TLB S+200
.. LX2654-25-6 [ 04/20/29 .....ovviiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 15,503 [ooeeenne 15,503 |ooeveennnnns 15,308 |oeeveennnnns TR0 F R {01 N O R {01 I PO R LTR[0T O E N R RN 744 |. 04/20/2029 . |3.B FE ....
JANE STREET GROUP LLC JANE STREET TLB $+200
L LX2654-31-4 [12/11/31 v . 09/30/2025 . | Redemption 100.0000 .....c. feereeiiiiiiiiiiieens o 32,442 |............ 32,442 oo Fo 71 R U R R LK OO RN LK I O RN 7.7 Y N Y AN 1,003 |. 12/11/2031 . |3.A FE ....
RESONETICS LLC RESONETICS TLB $+325
.. LX2654-33-0 [06/18/31 ..eviiiiiiiiiiiiiiiin e . 07/29/2025 . | Tax Free Exchange ..........ccccee Jovvevrveriiinnnnnns fooninnins 496,250 |........... 496,250 |........... 496,250 |........... L T R O O R 496,250 [.oooeieiniinnns fooviiiiiis [ s 22,755 |. 06/18/2031 . [4.C FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L TL S$+225
L LX2654-41-3 [10/22/29 ...covvvniiiiiiiii . 08/12/2025 . | Tax Free Exchange ........ccocevee |ovvnvrieriinnninnns foens 4,509,072 |........ 4,509,235 |........ 4,516,096 |........ 4,503,502 |....coovvvnnnins foeeeinnnns LT/ VI O FR ST/ VI PO RN 4,509,072 [..oooovvniinnes oo [ 189,076 |. 10/22/2029 . [4.A FE ....
GOOSEHEAD INSURANCE HOLD GOOSEHEAD INSURAN
..LX2554-54-6 [ TLB S+350 12/11/31 i . 07/09/2025 . | Tax Free Exchange ........cccoovee |ovnvrinriinnninnns foeenens 3,467,352 |........ 3,500,000 |........ 3,491,250 [oevviviiiiiiininns oo s (23,899) |.evvveeiiiiinnn ovennnn (23,899) |.oevvveniiiiinn oveennnn 3,467,352 [.ooviiiiiiiiiins [ i s 136,723 |. 12/11/2031 . |4.B FE ....
BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB
..LX2554-73-6 | $+200 T/24/28 oo, . 08/21/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 278,293 |........... 278,293 |........... 7R P R R FC 1 0 R E F 0 R R 278,203 [ooovviiiiiinnns fooeiiiiiis [ s 6,298 |. 11/24/2028 . |3.C FE ....
BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB
..LX2554-73-6 | $+200 T/24/28 oo, . 08/21/2025 . | Tax Free Exchange ........ccooovee |ovvvvrirriinnninnns foennns 2,497,274 |........ 2,504,638 |........ 2,501,507 |.oevvvviiiiiiiinnn Jerreniniiiiinnn s (370 ) R RN (4,288) [oeoeviiiiieeens s 2,497,274 [oooeeiiiiiiiies oo s s 56,682 |. 11/24/2028 . |3.C FE ....
ARETEC GROUP INC ARETEC GROUP-CETERA TLB
..LX2555-74-1 [S+350 08/09/30 ..ovvvviiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 15,000 |[..oeeevennns 15,000 [oeeennnee LR N N AR RN LS O AN LS O R LS00 O AR R AR 718 |. 08/09/2030 . |4.B FE ....
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE
..LX2555-79-0 | TLB-1 $+300 09/29/28 .....covvunnnnnnnn . 08/01/2025 . | Tax Free Exchange ........ccoovvee |ovvniriiriinnninnns foennns 2,795,069 |........ 2,902,688 |........ 2,791,354 |........ 2,791,281 |oovviiiiiiiieen e 3,788 [oeeeiiiiiiins oo FCT£: < T PO 2,795,069 [....ccvvvviinne forriiiiniiis s s 136,775 |. 09/29/2028 . [4.B FE ....
INTERNET BRANDS INTERNET BRNDS - MH TLB3
..LX2555-83-2 [S+425 12/11/31 ... . |- 0973072025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn Joeeeennnn2,5000 |l 2,500 L 2,438 ... .2,500 |.. . 12/11/2031 . |4.B FE ....
GOAT HOLDCO LLC GOAT HOLDCO-
.. LX2555-85-7 [12/10/31 .ovvvviiiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,938 |...ccevenens 10,938 |oovvvennnnns B0 [ R R R 7 PO F P/ PO R O U AR R AR 510 |. 12/10/2031 . |4.B FE ....
GOGO INTERMEDIATE HOLDINGS GOGO INTERMEDIAT!
..LX2556-93-9 | 1L TL S+600 04/28/28 .... ... |. 07/01/2025 . [Various ... . 04/28/2028 . |4.A FE ...
GOGO INTERMEDIATE HOLDINGS GOGO IN TE
..LX2556-93-9 | 1L TL S+600 04/28/28 .......vvunnnnnnnn . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,991 [ 13,991 |ons 18,711 [ 13,700 [ovivviiiiinns o A I R E A I R E JECTRe*l I R F ) R R, 2,397 |. 04/28/2028 . [4.A FE ....
INDICOR LLC INDICOR LLC TLB $+275
..LX2557-66-3 |11/23/29 ... . 09/30/2025 . | Redemption 100.0000 ....... . 11/23/2029 . |4.B FE ....
INEOS INEOS
L LX2857-71-8 | eeereiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....oo. forriiiiiiiiiiiiiiinn vt 7,481 [.ooiinnnnns 7,481 |t 7,320 | 737 | oevvnninnnns 165 [oooiiiiiiiiinns oo 165 [oooeiiiiiiiiins fooeiiiiiinnn 7481 |ovvvvveevenennne fovvviiiiiiiiiins o e 434 1. 02/07/2031 . |13.CFE ....
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ALLSPRING BUYER LLC ALLSPRING BUYER TLB $+275
L LX2857-73-9 [11/01/30 wevviiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,5831 [ 12,831 o 12,500 |vvveeiiiiiiininns foreeiniiiiiiins e £ I R R, [ LI PP R (72552 O O A N 20 |. 11/01/2030 . |3.C FE ....
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL S+325
..LX2558-63-9 |07/18/29 ... . 09/30/2025 . | Redemption 100.0000 ....... . 07/18/2029 . |4.B FE ....
LUMMUS TECH
..LX2558-57-0 | $+300 12/31729 oo . 08/04/2025 . | Tax Free Exchange ................ . 12/31/2029 . |4.A FE ...
FLUTTER ENTERTAINMENT FLUTTER-STARS GRP TL B
..LX2558-66-1 | S+175 11/29/30 covveiiiiiiiiieeeee . 09/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 19,924 |........... 19,924 |............ 19,706 |.......eeeee 19,701 [ooeeiiiiiiiiees oo o2 S R E o S R R LR 7Z  ) FN 889 |. 11/29/2030 . |3.A FE ....
BAKELITE UK HOLDING LTD BAKELITE TLB $+375
..LX2559-38-8 [ 12/16/31 ..eevviiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,397 [oeeereene 19,397 |oeeeinnnns JLCTR0< T O AR R LS R A L3 R A (SRt R ) R R, 1,155 |. 12/16/2031 . |4.B FE ....
CORE & MAIN CORE & MAIN TLE $+200
L.LX2560-10-5 [02/10/31 .ovvvviiiiiiiiiiiiiii s . 08/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,906 |[....covnnnns 13,906 |oevvennnnns 13,760 [oeeeiennns LNV 7 A O F LIS R AR LIS R R TR0 R AR AR AR 513 |. 02/10/2031 . |3.C FE ....
CINCINNATI BELL INC CINCINNATI BELL TLB4 +275
.LX2560-41-0 [11/24/28 ..oovvvriiiiiiiiiiiiiii e . 07/01/72025 . |Various ......cccevvneivrivinnnnnnens fonnnnineniniinnes foeenes 5,929,361 |........ 5,048,018 |........ FSTR 72 O R O R R R RPN 5,929,361 [oovviviiiinnes oo s [ . 11/24/2028 . |4.C FE ....
CINCINNATI BELL INC CINCINNATI BELL TLB4 +275
.LX2560-41-0 [11/24/28 ..oevvvniiiiiiiiiiiiiii e . 09/17/2025 . | Tax Free Exchange ..........cccee Jovoiririiinnninnnns foenes 7,903,614 |........ 7,943,006 |........ VA AT TS: 7. A R RPN RN [QIURA K PO RN (R [VAVA ) N O R A0 - T R FOPPTR RN R 137,036 |. 11/24/2028 . [4.C FE ....
ACRISURE ACRISURE TLB6 $+300
L.LX2560-61-8 [ 11/06/30 ....oovvvvvinniiiiiiiiiieeeciii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 24,652 |...nnnn. 24,652 |............ 23,929 [oeeiinne 23,919 [oooiiiiiiiiinns o A AU R A A R PPN/ Y R R RN 1,370 |. 11/06/2030 . |4.C FE ....
ANKURA CONSULTING GROUP ANKURA CONSULTING TLB
..LX2562-53-1 [S+350 1217731 e, . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 41,459 |l 41,459 |............ 41,311 [ 28,345 [oooiiiiiiiiiiens o 15T R A LT R A L3 15T R R R RN 2,438 |. 12/17/2031 . [4.C FE ....
USI INC USI INC-NY 1L TLC S+225
..LX2562-58-0 [09/27/30 .evvvviiiiiiiiiiieiiii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 14,607 |.....oevnens 14,607 |............ 14,575 |ooeeeennnns AL T PO E B O O, fCS TN AU R 30 O Y R AR 716 |. 09/27/2030 . |4.B FE ....
USI INC USI INC/NY 1L TLD S+225
.. LX2562-59-8 [ 11/23/29 . .oovvvniiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 14,252 |oennene 14,252 |...oooeeeens L R P O R R NN - O O ) RN 688 |. 11/23/2029 . |4.B FE ....
PERFORCE SOFTWARE INC PERFORCE SOFTWARE TL 1L
..LX2563-37-2 | S+475 07/02/29 ..ooovvvveeiiiiiis . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,000 oo 25,000 |............ P T U KR R KYC T AU K YC T AU R <V [V[V R RN RN R, 1,670 |. 07/02/2029 . |4.C FE ....
IHEARTCOMMUNICATIONS INC IHEARTCOMMUNICATION
..LX2568-23-1 |TL $+577.5 05/01/29 .ovvvviieeens . 09/30/2025 . | Redemption 100.0000 .....c. foreeiiiiiiiiiiiiinn e 8,756 |[.ooevvvnnnns 8,756 |ieevvnnnnnns 8,787 | A< VI O E -7 I PO R - I PR FRR L0 [T O O R AR 698 |. 05/01/2029 . |5.A FE ....
SPRINGS WINDOW FASHION SPRINGS WINDOW TLA2
..LX2568-48-8 | S+400 10/06/28 ....oovvviiiieieiiiiinnn . 09/29/2025 . | J.P. MORGAN .....ovvvvrvvninniiniins Jovnnneeeeiiniiinees foenes 2,475,000 |........ 3,000,000 |........ 3,126,316 |..ccvvveniiiiiiinnn Joevrniiiiiiiiinn evennnn (40,244) |.oovvvniniiinnn ovnnnnn (40,244) |.cooeeeeeenieens |eeees 3,086,071 [oooeeviviiinnnns founnns (611,071) |...... (611,071) [eeeeeenes 188,950 |. 10/06/2028 . 5.B FE ....
CARNIVAL CORP CARNIVAL CORP TLB 2027 $+200
L. LX2574-43-7 [08/09/27 ...evviiiiiiiiiiiiiiiiiie e . 07/10/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 645,598 |........... 645,598 |........... 638,571 |ovvveeiiiiiiiiines [ e 7,027 [ooeeeiiiiiiiens oo 72 PO R 645,598 [....ccovvniiiins fooviiiiis [ s 20,170 |. 08/09/2027 . |3.A FE ....
CARNIVAL CORP CARNIVAL CORP TLB6 2028 $+200
L LX2574-45-2 [10/18/28 ....coivviiiiiiiiii e . 07/16/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiieenn o 9,254,376 |........ 9,254,376 |........ 9,080,039 |...cevveeiiiiiinnnn Joernnniiiiiinnn Jovennnn 174,337 [ooeeiiiiiiiees fonnnns 174,337 |eeeiiiiiiinnes oenns 9,254,376 [..ccovvvniiines [ o i 293,729 |. 10/18/2028 . 3.A FE ....
FLYNN RESTAURANT GROUP FLYNN RESTAURANT TLB
..LX2574-87-4 | S+375 01/20/32 oo . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 37,861 |............ 37,861 |oeeeennnnnn 7Y/ PO (SRR RN LT O RN LT O RN TR (-1 N R FO ) RN R, 1,996 |. 01/20/2032 . |4.B FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX2574-91-6 [S+250 07/01/31 weveiiiiiiiieeeeeeeaen . 09/30/2025 . | Redemption 100.0000 .....c. fooreiiiiiiiiiiiiinn e 8,105 [..occevnnnns 8,106 |.eevveennnns <00 R R R 1 O O, L1 O F L 1< O O N AR 396 |. 07/01/2031 . |4.B FE ....
WAND NEWCO 3 INC CALIBER COLL-WAND TLB2 S+250
L.LX2575-01-2 [01/30/31 wevveniiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 48,518 |............ 48,518 |........eent O O O R R RN L2 TR ) R R RN 450 |. 01/30/2031 . |4.C FE ....
BOOST NEWCO BORROWER LLC WORLDPAY-BOOST NWCO
..LX2576-47-3 [TLB $+200 01/31/31 . . 09/30/2025 . | Redemption 100.0000 ....... . 01/31/2031 . |3.C FE ....

SMYRNA READY MIX CONCRET SMYREA-

..LX2577-99-2 | $+300 04/02/29 ooovieiiiiiieieeis . 09/29/2025 . |Redemption 100.0000 ..oeees fouvieeneiiiiiiiies 8,193 8,193 | L P P N 8,193 | o e e 281 [. 04/02/2029 . |4.A FE ...
MCGRAN-HILL EDUCATION MCGRAW-HILL EDU TLB

..LX2578-01-6 | $+325 08/06/31 ... . |- 07/25/2025 . | Redemption 100.0000 ....... N F 2,173,074 |........ 2,173,074 |........ 2,160,951 |oeenniiiiiiiiis [ Lo 12,122 | [ 12122 |l 2,173,074 |.. . 08/06/2031 . |4.B FE ....
MCGRAN-HILL EDUCATION MCGRA

..LX2578-01-6 | $+325 08/06/31 .o . 09/08/2025 . [ Tax Free Exchange ........ccccooes |ooviininenennniins |oeene 4,292,377 |........ 4,346,316 |........ 4,322,070 |eeeeiiiiiiieiiinn feeeeiiiiiennes s (29,693) |..vvvvreeiiiinn e (29,693) |-vvvvveeriiinn [eeeene 4,292,377 . 08/06/2031 . |4.B FE ....
LES SCHWAB TIRE CENTERS LES SCHWAB TIRE LS

..LX2578-06-5 | TLB §+250 04/23/31 ... ... |- 09/30/2025 . |Redemption 100.0000 ....... ... 19,440 ... 19,440 ..19,412 ... ..19,440 |.. . 04/23/2031 . |4.B FE ....
BASS PRO GROUP BASS PRO-GRT OUTDN

L.LX2578-12-3 | 01/20/32 oo . 09/04/2025 . [Various .........ceeeevuveireeiniiins foovinnieeeeniniiins oo 6,018,750 |........ 6,000,000 |........ 5,966,326 |...ccviiiiiiiiiinn feeeeeiiiiienns s (47,163) |ooeeeiiiiiaaes [ (47,163) |.eoeiiiiaeaas [ 5,919,163 |..oocviieieiins [ 99,587 |......... 99,587 |..cvveenis 302,601 |. 01/20/2032 . [4.A FE ....

BASS PRO GROUP BASS PRO-GRT OUTDR TLB1 $+325
..LX2578-12-3 | 01/20/32 toooviiiiiiiiiiiiiiiiiieiiiieeee . 09/30/2025 . |Redemption 100.0000 ..ooees forvireiiiiiiiiiiiies foiiien 19,370 f..oore.... 19,370 J..ooveenns 19,297 oo o fooiieiien, [ I PP s 73 Joeeoiiiiiiiiaes foreiienns 19,370 Jooveeeviiiiiens fovvviiiiiiiiies o foviiiiiiiinns 990 |. 01/20/2032 . |4.A FE ....
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..LX2579-21-2 | AMWINS AMWINS TL 1L $+225 01/23/32 |. 09/30/2025 . |Redemption 100.0000 ....cee foereeeeiiiieeeeeen oo 17,206 |..oeeennnnns 17,206 |............ 17,19 | o o L2 PO PPN L PO A 17,206 |oveeeeeeeenins Jeemeeeeeemnniee foreeeeeeeeniies feeeeeeeinenns 546 |. 01/23/2032 . |4.A FE ....
ENDEAVOR - EOC ENDEAVOR-EOC TLB S$+300
L LX2581-25-9 [01/29/32 eeereeeeeeeeee e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 17,128 |t 17,128 e 17,038 [oeeeeeeeeeiieeeeee oo ol 86 |oeeeieeieiiies feeeeeeeennnn LT IR N LA X T PO FOPRRUPRRRR TURTRR RPN 648 |. 01/29/2032 . |4.C FE ....
DELTA TOPCO INC DELTA TOPCO-BLOX TLB S$+275
..LX2581-30-9 [ 12/03/29 ...eereiiiieiiie e . 08/01/2025 . |MORGAN STANLEY .....oiveeeiiiieeee Jormmeeeeeemnieneee foeees 3,950,000 |........ 4,000,000 |........ 3,950,000 |.oeeevenuereeennnnn Jermnneeeeeennns Jeereieeeeeenis Jeeeieeeeeenies e e s 3,950,000 |-evvvuieieeennn Jeerrmnieeeeenn Jeeennieeeeeenns e . 12/03/2029 . |4.C FE ....
DELTA TOPCO INC DELTA TOPCO-BLOX TLB S$+275
..LX2581-30-9 [ 12/03/29 ...eereiiieieieie e . 07/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 17,550 |ooeeeennnnns 17,550 |oeeeennnnnes 17,425 e e o 126 [ o 126 [ooeeeieeiiiieee oo 17,550 |veeeeeecnniies Joemeeeeeemnees fereeeeeeeeiiees e 307 |. 12/03/2029 . |4.C FE ....
ECO MATERIAL TECH INC ECO MATERIAL TECH TL1L
..LX2581-99-4 [S+325 01/30/32 e . 09/15/2025 . | Redemption 100.0000 ....cev feoreeeeenniiieeeeen o 2,307,692 |........ 2,307,692 |........ 2,301,923 [ooeeieiiiiiiieeees foeeeeenis e 5,769 |eveeiiiiiiiin eeennns 5,769 |eeeeeiiiiieeenn eeeennnn 2,307,692 [.ooeeeeeiiiiiee oo e s 97,398 |. 01/30/2032 . |4.B FE ....
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB
..LX2583-70-1 | S+275 08/19/30 veeeiiieeeeiene s . 09/30/2025 . | Redemption 100.0000 ....cev fooeeeeeenniiieeeeen o 1,429,058 |........ 1,429,058 |........ 1,382,619 |eeeeeeieeeeiiiees feeeiieeiiiis e 46,438 |.ooeeeneiiieeen feeeeennn 46,438 |.oeoeeniiiiiienn eeeennnn 1,429,058 |.oovvveiiieienn Jevmnniieieeens Jeeeniieeeeeeens e 61,246 |. 08/19/2030 . |4.A FE ....
QUIKRETE HOLDINGS INC QUIKRETE-QUIKHO TLB
..LX2583-73-5 [S+225 01/31/32 e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 17,009 |..eeeenenens 17,009 |............ 16,966 [.eeeeeeennieieees foeeeeemniiiee oot LT IO ISP, X T IO ISR 17,009 |oveeeeeeenniies Jermeeeeeeennies fereeeeeeeeniees e 656 |. 01/31/2032 . |3.C FE ....
SMARTRONIX LLC SMARTRONIX - SMX TLB S+450
..LX2583-75-0 [ 02/06/32 ..evueeeeeeeneeeeeeene e . 09/30/2025 . | Redemption 100.0000 ....... . 02/06/2032 . |4.B FE ....
Ineos Composites FORTIS 333- INEOS TLB S+350
..LX2584-21-2 |02/06/32 ... . 09/30/2025 . | Redemption 100.0000 ....... . 02/06/2032 . |4.B FE ....
AMEX GBT AMEX GBT TLB $+250
L. LX2584-22-0 [ 07/28/31 .o . 09/30/2025 . | Redemption 100.0000 ....... . 07/28/2031 . |4.A FE ...
SOVOS COMPLIANCE LLC SOVOS COMPLIANCE TLB
..LX2584-95-6 | S+400 08/14/29 ... . |- 08/11/2025 . | Tax Free Exchange . 08/14/2029 . |4.C FE ....
PRIMO BRANDS CORP PRIMO BRAI
..LX2584-96-4 [S+225 03/31/28 oo . 09/30/2025 . | Redemption 100.0000 ....... . 03/31/2028 . |3.C FE ....
FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL TLB8
..LX2585-37-5 | S+275 09/15/31 ... ... |- 09/30/2025 . |Redemption 100.0000 ....... . 09/15/2031 . |4.B FE ....
NORTH AMERICAN BANCARD NORTI
..LX2588-23-9 [S+250 /24/28 oo . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 10,183 [.oeeeennnnns 10,183 [oeeeeeeeee 10,155 |oeeeeiieecieiiees e o P2 FORPR FOPPN 2. IO IRUUTR 10,183 |oeeeeeeecenies Jeemeeeeeemniee feeeeeeeeeeiees e 439 . 11/24/2028 . [4.A FE ....
PRIME SECURITY SERVICES BOR PRIME SECURITY-
..LX2589-20-3 |ADT TLB S+175 02/09/32 ...ceeeeeannnnn . 07/01/2025 . | DEUTSCHE BANK .evvveieeeeiniiees Joeneeeeeeemniieeee foeeens 4,950,000 |........ 5,000,000 |........ 4,950,000 |..eeevenniireeennnnn Jerrnnieeeeennns Jeereiereeeenns Jerieeeeennes e e s 4,950,000 |oeevvuieeeeennn Joerrnnieeeeenn Jeeerneeeeeeens e . 02/09/2032 . |3.B FE ....
PRIME SECURITY SERVICES BOR PRIME SECURITY-
..LX2589-20-3 |ADT TLB S+175 02/09/32 ...ceeeeennnnnn . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 30,031 [ 30,031 |...ccennnnnn 29,819 |oeeiiiiiiiiiiiiis e e A K IR IR A K IO ISR RNV} I AU FOURTRRRRPPPP FSUPRPRR ISP 704 |. 02/09/2032 . |3.B FE ....
COGENTRIX FINANCE HOLDCO COGENTRIX FINANCE
..LX2590-34-2 [TLB S+275 02/13/32 e . 08/27/2025 . | Tax Free EXChange ........cceeeeee |oemeeiereeemmnninnns foveeens 3,342,261 |........ 3,369,932 |........ 3,361,507 |.eeeeeennieeeeinnnn Joerennieeeeeenen eeennnn (19,246) |.eevvvneeeeennn eeennnn (19,246) |-eevvveeeeeenn Jeeeennnn 3,342,261 [ooeeeeeiiiieiee oo e e 117,301 |. 02/13/2032 . [3.C FE ....
WCG INTERMEDIATE CORP WCG INTERMEDIATE TLB
..LX2590-59-9 | S+300 02/19/32 e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 17,188 |oeeeeenenees 17,188 o 17,102 [ oo ol 86 |oeeeieeieiiies feeeeeeeennnn LT IR N 17,188 [ oo s et 735 |. 02/19/2032 . |4.C FE ....
GEN DIGITAL INC GEN DIGITAL TLB S$+175
L LX2590-72-2 [ 02/13/32 e . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 9,375 | 9,375 [oeeieeeinnnns 9,328 [oeeieeiiiiiiieeiinn e e LY PO IS, LY PO ISP 9,375 |oeeeeiiiieeeee o e s 234 . 02/13/2032 . [3.B FE ....
APEX GROUP TREASURY LLC APEX GROUP TREASURY
..LX2590-77-1 [TLB S+350 02/20/32 ..o . 07/01/2025 . | GOLDMAN SACHS ...evvveeeeeeeniies Joemeeeeeeennieeeee feeeens 1,502,301 |........ 1,509,851 |........ 1,502,301 |oveveneeeeemmniens o oo e e e s 1,502,301 |oeveeeieeeiies Jeemeeeeeemniee foeeeeeeeenes e . 02/20/2032 . |4.C FE ....
APEX GROUP TREASURY LLC APEX GROUP TREASURY
..LX2590-77-1 [TLB S+350 02/20/32 ..o . 09/30/2025 . | Redemption 100.0000 ...coen foereeeiniiieeeee et 8,476 |..oeeeennnnns 8,476 |eeovennnnnn. 8445 [ e e Y[ PO ISP, Y PO ISP LI/ T PO IR RPN SRR 179 |. 02/20/2032 . |4.C FE ....
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB6
..LX2591-12-6 [S$+330 12/31729 oo . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 9,99 |iiins 9,99 [........... 10,557 |oeeeeeeeeeeenenies feeieeeeeiiies o (558) |+evveenaeeeeenn eeennans (558) |+eeeernnaeeeeen foeeeenninns 9,999 [oieeeeeiiiiins e e e 497 |. 12/31/2029 . |4.C FE ....
HANESBRANDS INC HANESBRANDS INC TLB $+275
. LX2591-77-9 [ 02/20/32 .eeeeeeeeeeeeeee e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 10,108 |oeeeeennnnes 10,108 [......ccc... 10,083 [eeeeeeeeeiieeeeee oo et 25 eeeeieeeeenn e 25 eeeeeiieeeeenn s 10,108 [ooeeeeeeeieeee oo o et 389 |. 02/20/2032 . |3.B FE ....
KNIFE RIVER HOLD CO KNIFE RIVER TLB $+200
.LX2592-01-7 [ 02/19/32 .eeereeee e . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 4,30 [oeeireeenne 4,390 [...oeeennnnns 4,379 [ e e L U A Moo s 4,390 [oeeeeiiiiiieeee o e s 154 |. 02/19/2032 . |3.A FE ....
DK CROWN HOLDINGS INC DRAFTKINGS TLB $+175
L LX2593-37-9 [ 02/25/32 .ot . 09/30/2025 . |Redemption 100.0000 ....cee feoreeeemiiiiieeiees e 19,167 |.ooeeennnnns 19,167 [oceeeeeeee 19,080 [eeeeeeeemeniineeeee foerevemniiiee ool 86 |oeeeieeiiniies feeeeeeeennnn LT IR N 19,167 |oveeeeeeceniies Jeemeeeeeennnes foreeeeeeeeiiies e 643 |. 02/25/2032 . |3.B FE ....
KREF HOLDINGS X KREF HOLDINGS X TLB $+325
..LX2593-90-8 [ 02/25/32 ..eeeeiee e . 09/11/2025 . | Tax Free EXchange ..........cceeee |oevmvrreeemmnninnee foveeens 5,356,469 |........ 5,398,520 |........ 5,391,772 |oeeeeeiiieieeeennns Joereeieeeeeeee eeenenn (35,303) |+eevvnneeeeennn Jeeennnn (35,303) |+evvvemnereeenn Jeeeennnn 5,356,469 [....covvuiiieee foereeiiiiis e e 208,784 |. 02/25/2032 . |4.A FE ...
KASEYA INC KASEYA INC TLB $+325
..LX2596-00-0 [08/08/32 .vvuuuieeernunusiaeeennianaereennnaaaeeas . 09/30/2025 . | Redemption 100.0000 ....oon fooriiiiiiniiiiiiiins foeeeennnns 22,059 |ooeieees 22,059 |.....oeeoo.. 21,949 [ i s 10 [ oo 110 [ oo 22,059 foiiiiiiiiiiies feeii L 876 |. 03/08/2032 . |4.B FE ....
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IMAGEF IRST HOLDINGS LLC IMAGEFIRST HOLDINGS
..LX2596-03-4 [TLB S+325 03/10/32 ovvviiiieiiiiinnns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,889 ... 3,889 | FCTR: 74 I FOR IR RN [ Y R LU O N R 1 U R R R 141 |. 03/10/2032 . |4.B FE ....
TK ELEVATOR US NEWCO INC TK ELEVATOR TLB
..LX2596-05-9 | $+300 04/30/30 ... . |- 0973072025 . |Redemption 100.0000 ....... ... 23,267 ... 23,267 ..23,267 |.. . 04/30/2030 . |4.B FE ....
AMERICAN AIRLINES INC AMERI
..LX2596-08-3 [TLB S+225 04/20/28 ..covvvniiiiiinnnnn . 07/21/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 38,336 |.eeunnnns 38,336 |......ceennn 39,144 oo o [ (070 1 PO R [£-L0 70 1 PO 38,336 [..ooovvvniiinns [ e e 827 |. 04/20/2028 . |3.A FE ....
MADISON SAFETY & FLOW MADISON SAFETY&FLOW TLB
..LX2596-96-8 |S+275 09/26/31 ..ooeviiiiiieiiiis . 09/22/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 489,369 |........... 489,369 |........... 485,700 |ovvveenniiiiinnninns foveiiiiiiiiiinns feeeeens R ICIeI FO F 3,669 |ieevviiiiiiiinn eeiiinns 489,369 [....covvvninens fooviiiiiiis [ s 17,226 |. 09/26/2031 . |4.B FE ....
NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY
..LX2597-36-2 [TLB S+550 10/30/28 wovvvniiiiiiiis . 07/31/2025 . |Various ........ceeveeevrivinnnnnnnns fonninninniinninnes foeenns 2,682,834 |........ 5,095,658 |........ 4,708,524 |..oovvvniiiiiiiins e e (21D ) PR AR [R-1°D ) AR RN 4,708,435 |......ccevnnnnns ... (2,025,601) |... (2,025,601) [........... 422,298 |. 10/30/2028 . (4.B FE ....
NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY
..LX2597-36-2 [TLB S+550 10/30/28 wovvveiiiiiiiis . 09/30/2025 . | Redemption 1109685 .ooev [ e 25,030 |oeeeennnnns 22,556 [ooeeiiiine VIR T R RPN RN L -1 T O R L0 -1 T PO AR P00 R R R RN 3,154 |. 10/30/2028 . [4.B FE ....
CROWN EQUIPMENT CORP CRONN EQUIPMENT TLB
..LX2599-28-5 [S+225 10710731 e . 07/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,363 [oooeeennnens 17,363 |oveveennnnns 17,266 [oeeeevviiinininnns oo [l L O O, [T/ FO R LA T O AR R RN 251 |. 10/10/2031 . |3.C FE ....
MAGNITE INC MAGNITE INC TLB S+300
.. LX2599-42-6 [ 02/06/31 ..evvviiiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 9,337 |oieiiiinns 9,337 [oiiiiiinnnns LT O O O O R AN LT R O O R, 372 |. 02/06/2031 . |3.C FE ....
VALVOLINE INC VALVOLINE INC TLB $+200
..LX2601-98-2 [03/19/32 ..ivvvviiiiiiiiii e . 07/01/2025 . |MORGAN STANLEY ...oevvivviiiininnns Jovnnniiiiiiiiinees fonnns 3,731,250 |........ 3,750,000 |........ BT £ 1 O O N N N 3,731,250 [oovvvvvininnnes oo s [ . 03/19/2032 . |3.B FE ....
AVALARA INC AVALARA INC TLB S+325
..LX2602-06-3 [03/29/32 ...ceivviiiiiiiii s . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,000 oo 25,000 |............ 28,875 |ooviiiiiiiiiiiiini e e LT PO AR LT PO AR 5[0V ) R R RN 944 |. 03/29/2032 . [4.C FE ....
VISTA MANAGEMENT HOLDING VISTA MANAGEMENT TLB
..LX2605-16-5 |S+375 03/26/31 ..o . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 62,500 f............ 62,500 |............ [S70 ) I PP F R RN L 11 R A 151 R A {75510V ) R R 1,132 |. 03/26/2031 . |3.C FE ....
MADISON 1AQ MADISON 1AQ LLC 1L TL $+325
L.LX2607-90-6 [03/29/32 ...ciiiiiiiiiiiii s . 09/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 15,667 |......oeeens 15,667 [o..eeeene LTS [V R AR RN L7/ O RN L7/ O RN LTI O Y R AR 469 |. 03/29/2032 . |4.B FE ....
EW SCRIPPS EW SCRIPPS TLB4 $+575
.LX2617-14-5 [06/30/28 ....evviiviiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 1,983,177 |........ 1,983,177 |........ 1,750,820 [ooeeivviiinniinnnns oo s 202,357 [oooviiiiiiniinn foeeeens 202,357 [oooiviiiiiiinnnn [ RIS VA O AU IR RN 61,413 |. 06/30/2028 . |4.B FE ....
EW SCRIPPS EW SCRIPPS TLB5 $+335
L LX2617-15-2 [ 11/30/29 ovvveniiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn e 8,867 |[....covvnnnn 8,867 [eeiriinnnn (02T PO AR RN I (7 R RN LI (7 R RN LR T O N N NN 331 |. 11/30/2029 . |4.B FE ....
INVENERGY THERMAL OPERATING INVENERGY THERMAL
..LX2626-93-0 [TLB S+350 05/06/32 ...covvvnineeeiiinnnn . 07/01/2025 . |MUFG SECURITIES AMERICAS INC .. |oeeevrvvvirvnnnnnnns feennns 1,687,500 |........ 1,704,545 |........ 1< 110 O R R R R R RN 1,687,500 [..oooevvveninns fooriiiiiiis s [ . 05/06/2032 . |3.B FE ....
INVENERGY THERMAL OPERATING INVENERGY THERMAL
..LX2626-93-0 [TLB S+350 05/06/32 ...covvvnnneeiiinnnn . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 115,035 |........... 115,085 |...ooveee 113,885 [oeveiiiiiiiiiiiinne oo i I U R RN L U R RN LT X T R FORR R R NN 1,780 |. 05/06/2032 . [3.B FE ....
INVENERGY THERMAL OPERATING INVENERGY THERMAL
..LX2626-94-8 [TLC S+350 05/06/32 ovvvvvneieiiinnnnns . 07/01/2025 . |MUFG SECURITIES AMERICAS INC .. |oeeevvrvivvninnnne foereenens 112,500 |........... 113,636 |oeevennnnns 112,500 [eevenviiiiiniiinnns oo [ [ e [ [ L7200 O R A A . 05/06/2032 . |3.B FE ....
VOYAGER PARENT LLC VOYAGER PARENT-EVRI-TLB
..LX2628-21-7 | S+475 05/10/32 oo . 07/01/72025 . |Various .......ccevvevrvvinnnnnnnnns fovvenneeeinnninnnnns foonns 14,374,699 |....... 14,819,277 |....... 14,374,699 |oovvveiiiiiiiiiins o e (10,539) |oevvvenieiiiinn Jovennnn (10,539) |oevvveeieiiiinn ovennnn 14,364,160 |oeovvnvivvvnnnn Jovvnnnnns 10,539 |.eeennn. 10,539 |ovveennnnns 99,537 |. 05/10/2032 . [4.B FE ....
SHIFT4 PAYMENTS LLC SHIFT4 PAYMENTS TLB $+250
..LX2628-22-5 [06/10/32 ..vvvvniiiiiiiiieieiie s . 07/01/2025 . | GOLDMAN SACHS ....ovvvvnviiiiiins Jovnenerieiiniiinees foenes 1,786,567 |........ 1,791,045 |........ LT O R R R KRR R RN 1,786,567 [oooveeevniiees oo s [ . 05/10/2032 . |3.A FE ....
HERSCHEND ENTERTAINMENT HERSCHEND ENTERTAIN
..LX2634-14-0 [TL1 S+325 [0SR VK 7 . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 4,792 |oeeeeiiinne 4,792 |ooiiiinnnnns LN £: VI R AR RN /25 PO RN L5 PO R L0 7 O O O R, 124 |. 05/17/2032 . |4.A FE ...
AMERICAN AUTO AUCTION AMERICAN AUTO TL1L
..LX2634-89-2 [S+450 05/24/32 ... . |- 09/30/2025 . | Redemption 100.0000 ....... ... 10,497 ... 10,497 ...10,418 |.... ..10,497 |.. . 05/24/2032 . |4.C FE ....
CFC GROUP USA LLC CFC GROUP
..LX2636-34-3 [06/31/32 .ivvvviiniiiiiiin e . 07/18/2025 . | J.P. MORGAN ....eevviiviiiiiiniins Jevnneeeiiiiinnees feenes 6,205,098 |........ 6,254,508 |........ 6,191,963 |...coovvniiiiiiiinn Joeriiiiiiiiiin v (-7 F R [£:7Z ) FOU N 6,191,140 |ovviviiiiiins Jovvnnnnns 13,968 |oueennnn. 13,958 |ovvvieeiiiiiiiiinnns . 05/31/2032 . |4.C FE ....
FLUTTER FINANCING BV FLUTTER FINANCING TLB
..LX2637-21-8 |$+200 06/04/32 ... ... |- 0973072025 . Redemption 100.0000 ....... ..3,750 . 3,750 L 3,74 3,750 |.. . 06/04/2032 . |2.C FE ....
WASSERMAN MEDIA GROUP WASSE!
..LX2644-99-0 | S+300 06/14/32 oovvviiiiiiiiiiies . 07/01/2025 . | J.P. MORGAN ...ovvnniviiiiniiiniens foennneieiiiiinees fons 4,145,833 |........ 4,166,667 |........ 4,145,833 [oooiiiiiiiiiiiiinn o s s e e e 4,145,833 [.ooooiviniiiies oo e [ . 06/14/2032 . |4.B FE ....
COLOSSUS ACQUIRECO LLC COLOSSUS PIPELINE TLI
..LX2645-25-2 | S+175 06/14/32 ... ... |- 07/01/2025 . [MORGAN STANLEY ... ..8,623,333 |[........ 8,666,667 |........ LY T U R RO R RPN KRR RN 8,623,333 |.. . 06/14/2032 . |3.A FE ....
HAMILTON PROJECTS ACQUIR HA NTX
..LX2646-40-9 [TLB $+250 05/30/31 ...iiviiiiiiiiiinnn . 09/30/2025 . | Redemption 100.0000 .....o. foeeiiiiiiiiiiiiniinn fooeiiinnnn 65,489 |............ 65,489 |............ 65,406 |.....coooiiiiiiinns Joiiiiiiiiiis i, 82 | v 82 |iiiiiiiiiiin oeeeininnnns 65,489 [.....cooiinnnes fooviiiiiins L o 609 |. 05/30/2031 . |3.C FE ....
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CINEMARK USA INC CINEMARK USA TLB S$+225
..LX2646-42-5 [05/24/30 ..eevvnnniiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 43,611 |............ 43,611 [.oooeneeens L7 < 0 R RN RN LI - R RPN LT U AR XT3 T ) ) R RN 366 |. 05/24/2030 . |3.A FE ....
HILL TOP ENERGY CENTER HILL TOP ENERGY TL
..LX2646-46-6 |S+325 06/17/32 ... . |- 07/01/2025 . | SANTANDER ......ccevvvvennevvivnnnnns fooriiiiiiiins o 1,995,000 |........ 2,000,000 |........ 1,995,000 |vvvevnviviinnnnns fovvenniviiiiiins foonniniiiiiins oo e [ [ 1,995,000 |.. . 06/17/2032 . |3.C FE ....
HILL TOP ENERGY CENTER HILL
..LX2646-46-6 |S+325 06/17/32 wevveeiiiiiiieeeeinaen . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn i 5,000 [oiiiiirnnnns 5,000 |.eeeeennnnns LN T R AR RN LT PO AN LT PO AR LS00 O O N A 93 . 06/17/2032 . [3.C FE ....
BAUSCH + LOMB CORP BAUSCH + LOMB TLB S+425
..LX2646-56-5 [ 12/18/30 ...evviiiiiiiiiiiiiiiii . 07/01/2025 . | J.P. MORGAN ....ovvvvivvrninniniinnn foneeeeiininneees foees 19,800,921 |....... 19,900,423 |....... 19,800,921 [oevevviiviiiiiinnns fooviiviiiiin [ ([0 D) PO [ (02 D) PO 19,800,821 [.oveviiiinns foeeiiiiinns 101 [ 101 [ 15,070 |. 12/18/2030 . [4.B FE ....
BAUSCH + LOMB CORP BAUSCH + LOMB TLB S+425
..LX2646-56-5 [ 12/18/30 ...evviiiiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 43,548 |oooeeennnnnn 43,548 |............ LXK U KU R A LT PO R /A LT PO R L TRT N O R R R 898 |. 12/18/2030 . |4.B FE ....
BLACKSTONE MORTGAGE TRUST BLACKSTONE MORTGAGE
..LX2646-58-1 | TLB6 S$+300 12/10/30 wevveeiiiiiiiinnns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin s 7,566 |[..ooceennnnns 7,566 |ieevunnnnnns 5. A PO IR RN LS O AN LS PO A 51T R FOPRR RN NN 148 |. 12/10/2030 . |4.A FE ....
SAZERAC CO INC SAZERAC CO INC TLB S+250
..LX2648-53-8 [ 06/25/32 ....evvunniiiiiiiiii i . 07/01/2025 . | WELLS FARGO SECURITIES LLC ..... |ovvevrevvervnnnnnns foens 3,851,613 |[........ 3,870,968 |........ FCTR 53 R O O O N N N JCIR: 51 C1 T R FO R RN RO . 06/25/2032 . |3.C FE ....
NEXSTAR BROADCASTING NEXSTAR MEDIA TLB $+250
..LX2649-16-3 [06/24/32 ...ovvvvniiiiiiiiiiieiii . 07/01/2025 . | J.P. MORGAN ....ovvvvivvrninniniinnn foneeeeiininneees foees 14,850,000 |....... 15,000,000 |....... 14,850,000 [ovveevvvennnnnnnns foovviviiniis [ e [ e 14,850,000 [..ooovvvvvenens fooviiiiiniis [ [ . 06/24/2032 . |3.B FE ....
NEXSTAR BROADCASTING NEXSTAR MEDIA TLB $+250
..LX2649-16-3 [06/24/32 ...oevvvniiiiiiiiiiieiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 37,500 fooeeennne 37,500 |......oeenns 0 V< T P FONRR RN KYC T AU K YC T AU R /810 [V ) RO R RN 584 |. 06/24/2032 . |3.B FE ....
ASPIRE BAKERIES HOLDING ASPIRE BAKERIES TLB
..LX2649-23-9 [S+350 12/23/30 v . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e (572 (92) |oeeeeeeeeeees (51 ) R AR RN [ PO RN () PO AN {5723 ) ) RN 188 . 12/23/2030 . [4.B FE ....
RADIOLOGY PARTNERS INC RADIOLOGY PARTNERS TLB
..LX2650-83-1 [S+450 06/26/32 ..coovvviieeiiiiiins . 09/19/2025 . |Various ........ccceeevreevinnnnnnnns fovvinneeeeennnnnnnns fonn. 14,241,587 [ 14,361,361 |....... 14,207,837 |.... . 06/26/2032 . |4.C FE ..
..LX2661-02-8 |DAVITA DAVITA TLB-2 $+175 05/09/31 [. 09/30/2025 . | Redemption 100.0000 ...ccen foreeeieiniiieeeeen oo 7,444 7,444 |............. 7,444 |.... . 05/09/2031 . |3.A FE ..
LACKAWANNA ENERGY CENTER LACKAWANNA ENERGY TL
..LX2664-39-4 | S+300 07/26/32 ... ... |- 09/30/2025 . |Redemption 100.0000 ....... . 07/26/2032 . |3.C FE ....
BELRON FINANCE LLC BELRON TI
L. LX2665-59-9 [ 10/16/31 ..eeeeeeeeeie e . 09/30/2025 . | Redemption 100.0000 ....cee forreeeemniiiiieeenn foeeeenn 17,544 | 17,544 17,398 [ e s 572 PO I 572 PO I 17,544 |oooeniiiiiiis e e e . 10/16/2031 . |3.C FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX2665-63-1 | $+300 07/23/32 e . 09/04/2025 . | WELLS FARGO SECURITIES LLC ..ee. |vvmmneeeeeemnnnnee feunnns 2,996,241 |........ 2,992,500 |........ 3,010,776 |oveeeeeeeennnieeee foeeeeeeeiie e (4,078) [oeeeeeeeneeeene foreeees (4,078) [eeeeeeeemeiiene foreeees 3,006,698 |..cevvuiieeeenn feeeenn (10,457) |....... (10,457) [cvuueeenee 13,209 |. 07/23/2032 . |4.C FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX2665-63-1 | $+300 07/23/32 e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 34,742 |eeenennnnns 34,742 |............ 34,897 |oeeeeeiiieeeeeennn Joeeeeiieeeeeees s [QEEL5) 1 PO [QEEL5) 1 PO B4, 782 oo oo s s 153 |. 07/23/2032 . |4.C FE ....
COGENTRIX FINANCE HOLDCO COGENTRIX FINANCE
..LX2666-49-8 [TLB S+225 02/26/32 oo . 09/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 311,401 |........... 311,401 |........e. 309,944 |oeeeiieiiiiiieeeee foeeeeiis e 1,456 |eeeeeeeieenins s 1,456 |oeeeeeeeeinines o 311,401 |oeeeeeiiiiiiis e e e 1,882 |. 02/26/2032 . |3.C FE ....
SOUTHERN VETERINARY PARTNERS SOUTHERN
..LX2667-31-4 | VETERINARY TLB S$+250 12/04/31 ...... . 07/24/2025 . |VarioUs ....eeeeeeeenaeeeeeennniaanes Joeeeeeeennnneee foeees 1,238,874 |........ 1,237,805 |........ 1,222,485 [.ooeeeieiiiiieiiins e Jeeeeins [(74) ) R R [(C74) ) P R 1,221,810 |oeeeeeeecennns eeennns 17,064 |........ 17,064 [oeeeeeeeiiiiees . 12/04/2031 . |4.B FE ....
RESONETICS LLC RESONETICS TLB $+275
L. LX2669-34-4 [06/18/31 ...eeeeeeeeiee e e e . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,241 [iiis 1,241 e 1281 | oo e e e e e 1,281 | e e e 15 |. 06/18/2031 . |4.C FE ....
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB
..LX2669-74-0 [ S+450 06/30/28 ..o . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 21,281 | 27,281 |oeeeeinnnnns P 1 N OO UUUURRT FSUSRUPUPT FSPRPPUPTR ISPPTRRPPUPPR FSURRPPRPUR ISPRRRRTRRRRR RN 21,281 [oeeeeieiieie oo e 286 |. 06/30/2028 . |5.A FE ....
MEDLINE INDUSTRIES INC MEDLINE TLB $+200
..LX2670-24-3 [10/25/30 eeveeeeeeeeeeee e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 12,406 |............ 12,406 |eoeennnnnns 12,391 | e e LT PO PPN LT PO AT 12,406 |oveeeeeeeeeniies ermeeeeeemnnee fereeeeeeeeiiees e 133 |. 10/25/2030 . |3.C FE ....
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE
..LX2670-33-4 |TLB-1 S+275 09/29/28 ...coeeeeines . 09/30/2025 . | Redemption 100.0000 ...covn foereeiiiiiieeeee et 7,257 oo 7,257 |eeeeeaens 6,988 |eeeeiiiiieiiiiiies e e 269 |eeeeiiiiiieeen s P I U IR 7257 |eeeeeeieeeeee Joeeeeneiieeeees eeeeieeeees e . 09/29/2028 . |4.B FE ....
ALLIANT HOLDING ALLIANT HOLDINGS TLB +250
..LX2672-84-3 [09/19/31 oereieeieeee e . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 44,663 |............ 44,663 |............ 4,166 |.oeeeeneeeeeeenis Jeeeeieeeeeenns e L1 PR IR 17 ORI IR 44,663 |..oooveeneeeee oo e 466 |. 09/19/2031 . |4.B FE ....
HIGHTOWER HOLDING LLC HIGHTOWER HOLDING TLB
..LX2672-87-6 |S+275 02/03/32 ..o . 09/30/2025 . | Redemption 100.0000 ...ccvn foereeiiniieeeeee e 5,000 foereeeennnnns 5,000 |eeereunnnnns 5,000 |oeeeennieieernniins Jornneeeeeennnne fereeeeeeeeniees fereeeeeeeeniies e e e 5,000 |eeuueeeeemnis Jeemnneeeeeennne Joeeeeeeiies e 49 . 02/03/2032 . [4.B FE ....
LUMMUS TECHNOLOGY HOLDINGS LUMMUS-ILLBUY TLB
..LX2673-20-5 [S+250 12/31729 oo . 09/30/2025 . |Redemption 100.0000 ...covn foereeiiiiieieeee e 7,816 [oeeeeennnnns 7,816 [ T T45 eeeeeeeeeeeiiiees fereeeeeeeenies feeeeeeeeneas A I PO TR 4 I ORI SRR %1 (T PO FOSUPRRR FOOUPTRR ST 85 |. 12/31/2029 . |4.A FE ...
TEREX CORP TEREX CORP TLB S$+175
..LX2675-36-6 [ 10/08/31 ....eeeeeeeieee e . 09/30/2025 . | Redemption 100.0000 ...covn foereeiiiiiieeeee et 1,250 [oeeeeeennnnns 1,250 |oeeeenaenns 1,250 |eeeeeeeeeemmnineee ferereeeeieniees oo e e e e 1,250 |eeeenieeeeeenns Joemmmieeeeeenes Jeennieeeeeenns oo 8 |. 10/08/2031 . |2.C FE ....
NIELSENIQ NIELSENIQ - INDY US TL $+250
..LX2676-33-1 [10/07/30 ...iieeernnnnaeiennniasaeeennniaeaeeeennns . 09/30/2025 . | Redemption 100.0000 ....oon fooriiiiiiniiiiiiiins foeeeennnns 25,000 [............ 25,000 f....ooee..n. 24,938 |ooiiiiiiiiieinees forreeeiiiee et (X PP TTT FOPTTT (X FPPTTTUTR FOPPTTN 25,000 Jeevenieieennns Joerrrninarerenee Joernnnnneeeeenns Joereenaeeeeenes 204 |. 10/07/2030 . |4.B FE ....
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VERTIV GROUP CORP VERTIV GROUP CORP TLB4
..LX2676-74-5 |S+175 08/09/32 vvvvviiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,000 f........... 20,000 |oeeeeennnnns (V000 O A R R R (RN RN V[0V ) R R RN 145 |. 08/09/2032 . |3.A FE ....
SURGERY CENTER HOLDINGS SURGERY CENTER 1L Tl
..LX2677-00-8 [S+250 12/19/30 ... ... |- 0973072025 . |Redemption 100.0000 ....... . 12/19/2030 . |4.B FE ....
WAYSTAR TECHNOLOGIES INC NA!
..LX2678-37-8 |$+200 10/22/29 ..oovveiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,958 [.oeeenne 13,968 |oovveennnnns LTIV I O AR N 2 F K 2 F K (ISR U EPPRUUR RPN RN 117 . 10/22/2029 . [4.A FE ....
PRECISION MEDICINE GROUP PRECISION MEDICINE
..LX2680-56-4 [TLB S+350 08/16/32 .evvvvniiiiiinnnnn . 09/19/2025 . |MORGAN STANLEY ....vvvvviviinnnnns Jovnnnerieiininnnes foenes 2,988,750 |........ 3,000,000 |........ 2,985,000 |...cevvnniiiiiiinnns Jorvnineiiiinins e (6,727) [eeeeviinnnenns foreeees (6,727) [eeeeeviinnenns foreeees 2,978,273 |.ooveviiineeeen [ 10,477 |........ 10,477 |oeeeeeeens 25,037 |. 08/16/2032 . |4.C FE ....
KREF HOLDINGS X KREF HOLDINGS TLB S$+250
..LX2682-13-1 [03/05/32 .evvvviniiiiiiiie i . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 14,988 |............ 14,988 |...oennnnnn L3R 7£° I P AR N U O RN U P RN QR R FO R A 52 . 03/05/2032 . [3.C FE ....
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX2695-86-9 |S+275 08/06/31 ovvvniiiiiiiiieeeiinnen . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 18,550 |[..ooeevennns 18,550 |ovvveunnnnns 18,320 |vvveeniiiiiiiinins o o TV R E TV R E L2810 O O ) A 79 |. 08/06/2031 .|4.B FE ....
TKO Group TKO GROUP-UFC TLB 5 S+200
LLX2697-76-6 [ 11/21/31 ovveiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,455 [oeeine 13,455 |...oooeeeens TRt R R R (5] I PO RN (0] I O MR ST O O . 11/21/2031 . |3.B FE ....
FOUR SEASONS HOTELS LTD FOUR SEASONS HOTEL
..LX2698-44-2 [TLB S+175 09/13/32 ooeiiiiiieieeiiinn . 09/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 3125 [ 3,125 [oiiiiiiinens T O O O O R RN T < O O RN 3 |. 09/13/2032 . |2.C FE ....
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB BANK OF MONTREAL/NESBITT BURNS
..LX2151-33-5 [S+225 08/10/30 wevvniiiiinniiieiiinnnns L 07/23/2025 . | eeeeeeeeiiiiie i e fes 3,441,237 |........ 3,428,381 |........ 3,428,381 |........ (7 I R N R N R RN 3,428,381 [..covvvninineen [ 12,856 |........ 12,856 |........... 171,793 |. 08/10/2030 . [3.C FE ....
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX2151-33-5 [S+225 08/10/30 ... .. |- 07/01/2025 . |Redemption 100.0000 ....... ..9,066 .... 9,066 ....9,066 |[............9,066 |.... .9,066 |.. ...454 . 08/10/2030 . |3.C FE ....
TITAN ACQUISITION LTD HUSKY
..LX2256-49-8 [02/15/29 ....cvvvnniiiiiiiiii i . 09/03/2025 . | DEUTSCHE BANK ...eevvnniivvininnns Jovnnneiiiiininnes fonnnns 4,906,314 |........ 4,900,189 |........ 4,826,686 |........ 4,911,037 |.oovviiiiiinnnnn [ (93,966) |..evvvnneriinnn ovvnnnn (93,966) |-.cevvvnnniiinnn ovvnnnnn 4,817,071 [ooeeeeiiiiiiinns feens 89,243 |......... 89,243 |........... 360,775 |. 02/15/2029 . |4.C FE ....
TITAN ACQUISITION LTD HUSKY TITAN TLB $+375
..LX2256-49-8 |02/15/29 ... . 09/29/2025 . | Redemption 100.0000 ....... ... 12,406 ... 12,406 212,219 [l 12,433 (@20 . @n)... ..12,406 |.. ...913 | 02/15/2029 . |4.C FE ....
WESTJET AIRL
..LX2257-02-5 [S$+325 02/14/31 oo . 07/01/2025 . |BARCLAYS .evvviiiiiiiiiiiiiiiiins Jevnnenecviiiineees oo 4,000,000 |........ 4,000,000 |........ 3,960,000 |........ 3,926,914 [oooviiiiiiiins foennns (10,498) [cevevvvvvinnnnns founnnns (10,498) [cvvvnvvviinnnns fovnnnnns 3,916,415 [..ooovviiiieens [ 83,585 |......... 83,585 |........... 202,354 |. 02/14/2031 . 3.C FE ....
WESTJET AIRLINES WESTJET AIRLINE 1L TL 31
..LX2257-02-5 [S$+325 02/14/31 oo . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 23,998 | 23,998 [o.oooeeene 23,758 |..oviinennns 23,560 [..ieiveiiiiiiinn foeeeiiinns LI R A LI R A 23,998 [oooviiiiiiiinns oo [ 1,269 |. 02/14/2031 . |3.C FE ....
AIR CANADA AIR CANADA TLB $+200
..LX2280-98-5 [03/14/31 ..evvvviiiiiiiiiiieiii e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,875 |oeennn 25,875 |ooiiiinnnns 25,810 [..cccvvnnnns 25,584 [ooiiiiiiiiiiens [ A I R E A I R E 25,875 [oooiiiiiiinines oo [ s 1,277 |. 03/14/2031 . |3.A FE ....
ROCKPOINT GAS STORAGE PA ROCKPOINT GAS TL 1L
..LX2599-46-7 | $+300 09/18/31 wevviiiiiiiiiieeeeeea . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 24,782 |eeenennnnn 28,782 |oeeee 28316 [ i i 426 | e L2 2 R E R/ O R R R 978 |. 09/18/2031 . |4.A FE ..
..LX1852-19-8 [Z1GGO Z1GGO TLI $+250 04/30/28 ..... . 09/25/2025 . |VarioUS ....eeeeevennereeemnnnannees Jorneeeeeeemnnieeees fereeeeens 228,914 |.coeeennnn 228,914 [...........194,927 | 211,416 | e 17,499 | s 17,499 |veveiiiiiiiins eenns 228,914 oo oo e s 12,366 |. 04/30/2028 . |4.A FE ..
ENTAIN HOLDINGS PLC ENTAIN HOLDING TLB4 $+250
..LX1963-80-5 [08/29/27 ..erveeieeeeee e . 09/04/2025 . | Tax Free Exchange ..........ccccee |oveorreeeemnninnnene foenns 12,563,934 |....... 12,709,768 |.......12,674,258 |.......12,539,053 |..ccovruiiereenn oeeennnn 24,881 e e 24,881 |oeeeiieeiiies enns 12,563,934 . 03/29/2027 . |3.C FE ....
COVIS PHARMA COVIS PHARMA 1L TL S+650
..LX2021-49-6 |02/18/27 ... . 09/05/2025 . |Various ... ... 57,074 |........ 1,141,480 119,614 |.. . 02/18/2027 . |6. FE .....
FORMULA ONE FORMULA ONE -DELTA 2 TLB $+200
.. LX2445-74-5 [ 09/10/31 .eeeiieiiieee e . 07/01/2025 . | J.P. MORGAN ....eeneeeennieeeeenn Joeneeeeeeeenieeeee feeees 1,995,000 |........ 2,000,000 |........ 1,995,000 |eeevemmeeeeemmnnnns foreeereeeeniiiee feeeeeeeeeieees oo e e s 1,995,000 |-vveneeeemmnns formmmeeeeemnnnns forereeeeenniies e . 09/10/2031 . |3.A FE ....
FORMULA ONE FORMULA ONE-DELTA2 DDTL $+200
..LX2457-34-4 109/10/31 ... . 07/01/2025 . |Various .....ceeeeeenaeeeeemmnninnnes Jorneeeeeeeemniienees foeees 3,164,167 |........ 3,166,667 |........ 3,164,167 |oeeeeeeeeeenieeee fooeeeeeiiii oo e [ e [ 3,164,167 |.. . 09/10/2031 . |3.A FE ....
ION TRADING
..LX2554-77-7 [S$+350 04/03/28 ..o . 09/30/2025 . | Redemption 100.0000 ...ccvn foereeiiniieeeeee e 5,000 foereeeennnnns 5,000 |eeereuinnnns 5,000 |eeernieeee 5,000 |ovniiiiiiiinnins Jeeeeeeeenees e e oo e 5,000 |oevuueeeeemnnn ermneeeeeenees o e 296 |. 04/03/2028 . |4.C FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB S$+325
..LX2574-16-3 |01/14/32 ... .. |- 09/30/2025 . | Redemption 100.0000 ....... |.... o feeeeeeeen. 35,577 ... ...35,577 |... ... 34,79 |.... ... 182 | .. 782 ... I ..35,577 |.. . . 01/14/2032 . |4.B FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 607,542,568 616,655,270 606,226,261 329,707,261 105,800 4,541,654 4,647,454 611,173,319 (3,630,752) | (8,630,752) 23,189,661 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,967,872,558 2,189,220,462 2,236,374,416 1,915,123,508 105,800 3,226,689 3,332,489 270,463 2,228,020,484 101,964 | (260, 140,928) | (260,038,964) 79,447,276 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 1,967,872,558 2,189,220,462 2,236,374,416 1,915,123,508 105,800 3,226,689 3,332,489 270,463 2,228,020,484 101,964 | (260, 140,928) | (260,038,964) 79,447,276 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 1,967,872,558 2,189,220,462 2,236,374,416 1,915, 123,508 105,800 3,226,689 3,332,489 270,463 2,228,020,484 101,964 | (260, 140,928) | (260,038,964) 79,447,276 XXX XXX
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GOVERNMENT NATIONAL MORTGAGE A 6% Due
..36207E-NA-8 | 12/15/2033 Mo-1  6.000% 12/15/33 ............. . 09/01/2025 . |Paydown .....ooeeeeeiiiiiiiiiiiiiiies foveiiiiiiiiiiiiiiies foriiiinnnn, 4,187 fooeiinnnnnn. 4,187 ooeeeeenn 4,398 [oooiinnnnns 4,272 foooeiiiiiiiiiies foeeeeie (85) |evvvnnniiiinnn ovunninnes (85) [ouvvvennnnnnnns fooveiiiiinnn 4,187 |oveeeveeeieiiine Lo o e 42 ). 12/15/2033 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 4,187 4,187 4,393 4,212 (85) (85) 4,187 42 XXX XXX
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
..31283H-08-1 02/01/32 ... . 09/01/2025 . | Paydoun ... .. 376 ...386 |.... ...376 |.. . 02/01/2082 . [1.A ........
FREDDIE MAC
..312870-7G-0 | 04/01/32 wooovviiiiiiiiiiiii . 09/01/2025 . |Paydoun .........ooeeeiiieiiiiinniins fennniiiiiiiiiiiiins feiiiiii, 885 | 885 ...l 720 L O SN ([0 SRR RN [ O o1 R N R A 10 |. 04/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1
..31287U-AX-0 106/01/32 ... . 09/01/2025 . | Paydoun ... . 06/01/2032 . [1.A ........
FREDDIE MAC
. 31287U-M=5 | 06/01/32 v . 09/01/2025 . |Paydoun .......ooovveiiiinniiiiinnnns fovnnnnniiiiiiniinn [ 884 884 926 895 | e (12) [ e (12) e BB L e e o 11 |. 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1
..31287U-UN-3 106/01/32 ... . 09/01/2025 . | Paydoun ... . 06/01/2032 . [1.A ........
FREDDIE MAC
L. 312880-2U-3 | 04/01/33 oooiiiiiiii . 09/01/2025 . |Paydoun .........ooeeeiiieiiiiinniins fennniiiiiiiiiiiiins feiiiiii, 940 [oviiiiiiiiinnns 940 | o172 [ I U A [EC) ) PO AR (13) ferrvvnrniniiinns foeeiiiis L Y S N 10 |. 04/01/2033 . |1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1  7.000%
.. 3128M6-RR-1 | 09/01/38 .oovvvviiiiiiiiiiiiiiiiiiiiieeccccceeeeeees . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenininiiiiiiiiiinns feiiiii, 1,695 [eennnnne 1,695 |oveeeennens 1,766 [...oennnnnen LT PO A [£S11 1) PR AR (51) fervvvnmnnniinins oo 1,695 |oeoeeeiiiiiiiins o [ o 23 |. 09/01/2038 . [1.A ........
FREDDIE MAC 7 1/2% Due 1/1/2032 Mo-1  7.500%
L 31202H-PI-7 | 01/01/32 v . 09/01/2025 . |Paydoun ........coooeeiiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiin, 109 | 109 [ 4 [, M (1] R RN (1] R R L O P N 11.01/01/2032 . |[1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
. 31292K-6A-0 | 12/01/40 ovvvvvviiiiiiiiiiiiiiiiiiieeeeee . 09/01/2025 . |Paydoun ........cooeeieiiiiiiiinniins foneiiiiiiiiiiiiinns foiiiin, 12,315 | 12,315 |........... 12,345 |oeeeennns 12,330 |ovveieiiiiiiiins e, (1501 PR AR (1) [ervvvmnnnniinnnn foeeeeiiinns 12315 | e e o, 77 | 12/01/2040 . |1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1  4.000%
..312043-WG-4 | 11701740 ..ovvvvviiiiiiiiiiiiiiiiiis . 09/01/2025 . |Paydoun ........cooeeeiiiieiiiinniins fenniiniiiiiiiiiiins feiiiiin, 3,720 |eeeiiininas 3,729 [oeennnnnnn 3,738 |ooeeeeees KN 3 R R ()] R R (2] R RN 2 O Y N 24 1. 11/01/2040 . (1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31206R-HB-4 |6.500% 12/01/33 ..eovvvrrriiiiiiiiiiiiiiiiiiiieeees . 09/01/2025 . |Paydoun .........coeeeeiiiiiiiinniins feniiiiiiiiiiiiiiins feiiiii, 2,530 [oeeieinnnnns 2,530 [ooinnnnnne 2,612 | 2,556 [ocooiiiiiiiiiies e (25 P AR (23 ISP RN 2 L S SN 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 oovvvviiiiiiiiiiiiiiiiiiiiiiieeceeee . 09/01/2025 . |Paydoun .........ooeeeiiieiiiiinniins fennniiiiiiiiiiiiins feiiiiii, 668 |................ 668 [.....coiinnnnn (321 Lo N (0] R RN (0] R R (5132 R N R R 7 1. 01/01/2034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1  7.500%
. 31208M-7F-8 | 06/01/31 ovvviiiiiiiiiiiiiiiiiieieeceeeeeee . 09/01/2025 . |Paydoun ........ccooeeeiiiiiiiininins feniniiiiiiiiiiiinns feiiiiii, 361 | BT | T4 2 PO R N ()] R R ()] S A LS I R N R R 5 . 05/01/2031 . [1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
..313637-FB-1 |03/01/28 ...oovvvvviiiiiiiiiiiiiiiiieiceeeeeeeeeees . 09/01/2025 . |Paydoun .........ooeeeiiieiiiiinniins fennniiiiiiiiiiiiins feiiiiii, 423 o 23 oo 23 | 2 T P N (SRR R 7 T Y S RN 19 |. 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
..3136A0-SE-8 |08/25/26 ...oeevveiiiiiiiiiiiieeee . 09/01/2025 . |Paydoun ........cooeeeeiiiiiiiinnnins feniiniiiiiiiiiiinns feiiiin 35,067 [ouvvnnnnnns 35,067 [.unnnnnnn 35,724 |..eeeeennnne 35,067 |ooeeeiiiiiiiiens e e e e BN O P R N 199 . 08/25/2026 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1  7.000%
31371G-2Y=5 | 08/01/28 ...vvvvvviiiiiiiiiiiiiiiiiiiiiis . 09/01/2025 . |Paydoun ........cooeeeiiiieiiiinniins fenniiniiiiiiiiiiins feiiiiin, 2,129 |oeeiiiinnns 2,129 [ 2,249 |oeennnnnnnn P2 ) I O N (€11 PR AR (K20 ST RN 2,120 | e e o 25 |. 08/01/2028 . [1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1  7.000%
.. 31371G-4T-4 | 09/01/28 .oovvvvviiiiiiiiiiiiiiieiiiieeeeeeeeeees . 09/01/2025 . |Paydoun ........ccooeeeiiiiiiiininins feniniiiiiiiiiiiinns feiiiiii, 349 o FZe T R N K O ()] R RN ()] R R B O S N 5 |.09/01/2028 . [1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1 ~ 7.000%
L 3137AH-BY=3 [ 10/01/28 ovvvviiiiiiiiiiiiiiii . 09/01/2025 . |Paydoun ........cooeeeiiiieiiiinniins fenniiniiiiiiiiiiins feiiiiin, 3,799 |oeeeiiinnns 3,799 [oeiinnnnnns 4,013 | 3,888 |ooveiiiiiiiiiies e, (1)) PR AR [E12) ) ORI RN £ O S SN 44 1.10/01/2028 . [1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1  7.000%
L 3137AH-D9-6 | 12/01/28 v . 09/01/2025 . |Paydoun ........ccooeeeiiiiiiiininins feniniiiiiiiiiiiinns feiiiiii, 631 |l 631 |l [T Lo N [£:)) R RN [£:)) R R [ R N R R 7 | 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1  7.000%
L3137AH-F2-9 [ 12/01/28 i . 09/01/2025 . |Paydoun .........ooeeiiiiiiiiiinniins foniniiiiiiiiiieiins foiiiiii, 162 |, L7 P 7 X PO AN (1] R RN (1] R R L P N 2 . 12/01/2028 . [1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1  7.000%
LSI3TAH-HLSE 1 02/01/29 . 09/01/2025 . |Paydoun ........ccoeeiiiiiiiiiiiniins fonnniiiiiiiiiiiiins foiiii (372 [ P 66 [oevniiiiiiinnnns [ PO AN (1] R RN (1] R AT (72 PO (O R R 11.02/01/2029 . |[1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3137AHKX-5 1 03/01/29 oo . 09/01/2025 . |Paydoun .........cooeeeiiiiiiiiinnins feniniiiiiiiiiiiinns feiiiiiii, 91 [ 91 |l 1,047 oeveeennnns LIV AL PO RN (7223 P R (22 ) S R L Y S N 12 |. 03/01/2029 . |1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L3137AHPB-8 | 06/01/29 oo . 09/01/2025 . |Paydoun .........oooeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, 187 | LT P 145 [ IS IO A (73] R RN (2] R R L O P N 2 . 05/01/2029 . [1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1  7.500%
..31371H-YB-8 ]10/01/29 ... . 09/01/2025 . | Paydoun ... . 10/01/2029 . [1.A ........
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FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1 ~ 7.500%
L 31371K-BU-4 [ 09701731 Lo . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiiiiieiiinnn ferinneeeeeiiees [ (LT O 64 | (-7 O (1S3 PO AN (72 PO RN (2 P FRN L O O RN 1 [.09/01/2031 . [1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1
..31371K-NJ-6 | 04/01/32 ... . 09/01/2025 . | Paydown ... . 04/01/2032 . |1.A ........
FANNIE MAE
L 31371K-P8-8 [ 06/01/32 wovveeiiiiiiieiiiiii . 09/01/2025 . |Paydomn ...ccevvnvieiiiininniniininnn fevnenneeeiiiineees o793 L 4793 | 4994 | 4866 [ [ (£ P A (WA PR A, L35 T R R R AN 50 |. 06/01/2032 . |1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1  7.000%
L 31371K-R4-5 [08/01/32 evveniiiiiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvunniviiiiiniiiiiiiins feerineeneiiies feeeeeeiiian 510 fooeiiiiiiiiinnns [ [V [ I L O N [0 PO RN (/A1 P RN L[ ) O 6 |. 08/01/2032 . |1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L 31384I-K5-8 [ 05/01/31 ovveniiiiiiiiiiiiii . 09/01/2025 . |Paydonn ...ccvvueniriiiiiniiiiiiiiins ferrineeeeiiies feeeeeeeinans 22 I 228 | 228 | 2 O R N 22 T R R O RN 3 [. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L3138BH-XF-4 [ 11701731 e . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniiiniiiinnn ferinneeeeiiiees o P4 I PO 2 | 2 R 7 O [ 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%
L 31387X-2G-9 [09/01/31 wevviiiiiiiiin . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 1,182 | 1,182 | 1,183 | 72 O O N N R (RN L7 O Y R 16 |. 09/01/2031 . |1.A ........
FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 v . 09/01/2025 . |Paydomn ....cvuuniiiiiiiiiiiiiiiins ferineneeeiiieees [ 3,096 [..ooeeeennn 3,096 |.eevinnnns 3,098 |eevennnnnns B O O R AN FCLVLS I R R N RN 41 1. 08/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1  8.000%
..31388J-W9-2 [09/01/31 wovveeiiiiiiiiiiiiiii . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiniiiiins fereeereiiiees [ 1115 | 1,115 | 1,115 | I O O N U A (RN LI T R AR R R 15 |. 09/01/2031 . |1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1  4.000%
L3138A1-d3-6 [ 12/01/40 evvvviiiiiiiiiiii . 09/01/2025 . |Paydomn ...cevvuniiiiiiiininiiiiinn ferieeereniiees [l 6,706 |[......cevnnns 6,706 [eeeireenne 7,149 | 6,976 |.oeiiiiiiiiiins e (74} A RN (4] ) (S TN (S (0 O N R A 45 . 12/01/2040 . [1.A ........
FANNIE MAE 3 1/2% Due 2/1/2042 Mo-1  3.500%
L 313BE6-VW-3 [ 02/01/42 ovvveniiiiiiiieeie . 09/01/2025 . |Paydomn ....evuunviiriiiiiiiiiiiiiien fereeereiiiees [ 3,079 [eeiriinne 3,079 |veeinnns 3,126 |oeveiennnns F 0 B (I O (70 P A (70 PR A, [CTLVZC N R KPP E R RN 18 |. 02/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1  3.500%
.3138E9-D9-8 [07/01/42 evvvviiiiiiiiiiiiiii . 09/01/2025 . |Paydomn ....evvuniiiiiiiniiiiiiiinnn forineeereiiieees [ 2,020 [oeeiinnne 2,020 |eeiiinns 2,051 | 2,038 |oeeiiiiiiiiiees e (1) S RN (1<) O RN 27V R R R AN 12 . 07/01/72042 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
L 313BE-TK-4 [08/01/42 ovveeiiiiiiieieeiii e . 09/01/2025 . |Paydomn ....evuunviiiiiinininiiiiins fereeeeeiiieees o 3,060 [.ooiiiinnnnns 3,060 |..oovunnnnns 3,108 |.eeveennnnns (T3 R R (<)) PR AR (<)) PR AR B 00 O N N 17 . 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1 ~ 3.500%
L 313BLU-VL-6 [ 07/01/42 v . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 1,154 [.eneens 1,154 | 172 | LI 1T PO AN [ AT RN [ S N < O R N 7 |.07/01/72042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1 ~ 3.500%
L 313BLI-DV-0 [07/01/42 wevveeiiiiiiieieeeiii e . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiiiiiiiiinn feeeereiiieees o 2,737 oo 2,737 e 2,779 e N L PO R (i) PO AR [R<I5) 1 PR AR £V RO KUPOIUR ER R RN 10 |. 07/01/2042 . |1.A ........
FANNIE MAE 4% Due 8/1/2042 Mo-1  4.000%
..3138M5-3B-3 [08/01/42 ..evvviiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 738 foeeeiiiiiiiinnns 738 |oooiiiiiienns 786 |oveenriiinnnnns 2 O RSN [0 PR AR [0 PP AN (T ) N R RN 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 evveiiiiiie i . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 3,693 [eiiiiiins 3,693 [.........e.nt 3,750 |oveeeeinns 3,728 |oeveeiiiiiiiiins e, (i) PO AR [R<I5) 1 PR AR FCCIcX R R R RN 22 |. 11/01/2042 . {1.A ........
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1 ~ 3.500%
L313BML-BA-5 [ 12/01/42 ovveeiiiiii . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 2,526 [oeeiiiiinne 2,56 |.ooooiennnns 2,565 [...cceevnnnns 2,555 [ e (72 P AR (72D F AR, 2,526 |ooeiiiiiiiiiiin v e e 15 | 12/01/2042 . |1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1 ~ 3.000%
L 3138W7-58-9 [04/01/43 ovvveniiiiiii . 09/01/2025 . |Paydomn ....evvuniiiiiiiiiiniiiiinn fereeeereniiees o 8,287 |[oiiiiiinnnns 8,287 |eeiinnnns 8,072 |vevennnnnns 8,110 [oveiiiiiiiiies o L VA T RN L VA R RN R -7 R FORRR RO R 33 |[. 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 wevveeiiiiiiiei e . 09/01/2025 . |Paydomn ...ccvvueniriiiiiniiiiiiiiins ferrineereiiiies feeeeeeiinans 994 i 994 e 1,009 |oeeeiiinnns LIV P RN [(5) ) PO RN [£5) ) P FR N L O RN 6 |. 06/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1
.. 3138WA-RV-1 [12/01/43 ... . 09/01/2025 . | Paydown ... 2,717 .. . 12/01/2043 . |1.A ........
FANNIE MAE
L. 3138IB-3A-1 [06/01/44 ..eevviiiiiiiiiiiiii . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 2,215 |oeeeeriinne 2,215 [ooeiiiiinnnns P L PR LS T R R [0 D) PR AR (VD) FRR AR IZE T PP KRR ER RN 13 . 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
..3138WD-BH-3 |10/01/44 ... . 09/01/2025 . | Paydown ... (165) .3,286 |.. . 1070172044 . |1.A ........
FANNIE MAE
.. 3138ID-Y8-8 [01/01/45 ..eevviiiiiiiiiiiiiiie e . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 1,574 [oooooennins 1,574 o 1,537 | 1,643 | e 7 R FO . k<7 FO R F LR R N ) N 8 |. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
..3138ID-Y9-6 |01/01/45 ... . 09/01/2025 . | Paydown ... 4,540 |.. . 0170172045 . |1.A ........
FANNIE MAE
..3138WE-03-6 [05/01/45 ..ovvvvriiiiiiiiiiiiiiiiiiie s . 09/01/2025 . |Paydomn ...ccevuniiiiiiiiiiiiiiiiins Jonnininiiiiiinnes foeineeeiiiinns FC) I 751 [ 732 | 735 | v, 16 [ [, 16 [ i - I P PP U PPN FPTTTTTUPPPPTIIN 4 [. 05/01/2045 . [1.A ........
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FANNIE MAE 3 1/2% Due 9/1/2045 Mo-1  3.500%
. 3138IF-LC-8 [09/01/45 oevvvniiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ....evuuniiiiiiniiiniiiiinn forineeeeeiiiees o 6,36 [............ 6,396 |.ooiennnn 6,660 [...coeeennne Lo O [0, ) FR R (200 U ER (S 2 R KRR F R RN 36 |. 09/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2043 Mo-1
..3138X0-ZA-9 |07/01/43 ... . 09/01/2025 . | Paydown ... L2,745 .. . 07/01/2043 . |1.A ........
FANNIE MAE X .
L.3138X2-T9-5 [08/01/43 ..vvvviiiiiiiiiiieiiie s . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 14,951 [............ 14,951 |oeens 15,206 |oovvennnnnns 15,115 | e [ LCZ ) PO R (R [CZ ) PO R LR O O e 68 |. 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1 ~ 3.000%
.. 3138X3-GV-8 [08/01/43 ..evvniiiiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvunniviiiiiniiiiiiiins feerineeneiiies feeeeeeiiian 808 [.oeiiiiiiinnns 808 |oieeeriiiiiinns £ 74 PO E 5T U R LT PO AN LT PO FR N L0 ) O AN 4 1. 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
L313BXHAMC-2 [ 12701743 v . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiiniiiiins fereeereiiiees [ 3,098 [..cocoeeenn 3,098 |.iiiennns 3,146 |oeevennnnnns FC T A O (72 PR AR (2] A AR, FCLVLSL 0 R K N RN 18 | 12/01/2043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1  3.000%
.3138Y2-3J-0 [ 11/01/44 ovveniiiiiii . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 172 R L7 FO | LA P LVE I PO FR [T PO RN LT PO RN L7200 O O N R 1 [ 1170172044 . [1.A ........
FANNIE MAE 3% Due 2/1/2045 Mo-1 ~ 3.000%
L.3138Y5-YH-3 [02/01/45 .evveniiiiiiiiiiiii . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 5,539 |.oiiiins 5,539 [oiiiiinnnns 5,408 |..oeuunnnnns LS (U U RN U O RN (VI O (RN 5,539 [oooiiiiiiiiiinns [ o [ 23 [. 02/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2044 Mo-1 ~ 3.000%
.3138Y9-EJ-3 [09/01/44 ..ovvenniiiiiiiiiiii . 09/01/2025 . |Paydomn ....evvuniiiiiiiniiiiiiiinnn forineeereiiieees [ 2,970 [oeeeiiiinns 2,970 |eeiinnns 2,900 |ieiiiinnnnns 2L VA PO F L O O, LS R F P2 Z{V 0 R KR R RN 15 . 09/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
L313BYF-AZ-7 [ 01/01/45 woveeiiiiiiiee . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiniiiiins fereeereiiiees [ 1,719 s 1,719 | T4 1,683 |oeeiiiiiiiies foeeeiieiiinnnn KL R F FL N R F LS S R R (SRR, 9 [. 01/01/2045 . |1.A ........
FANNIE MAE 4% Due 2/1/2045 Mo-1  4.000%
L313BYF-GV-0 [02/01745 ovvveniiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans K R L[ T PO VL3 P L O [0 PO RN (/A1 P RN LG O N A 1 [.02/01/2045 . [1.A ........
FANNIE MAE 3% Due 7/1/2045 Mo-1  3.000%
L 3138YN-PE-1 [07/01/45 ovveiiiiiiii i . 09/01/2025 . |Paydomn ....evuunviiriiiiiiiiiiiiiien fereeereiiiees [ 3,200 [oeiiriennne 3,200 |iierinnnnnns T P F T (VI P F R (5] I PO RN (5] I PO RN FC V[V R R R RN 20 |. 07/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
.. 3138YP-AY-8 [05/01/45 ..evvvniiiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ....evvuniiiiiiiniiiiiiiinnn forineeereiiieees [ 2,037 |oeeeiiiinnns 2,087 | 1,984 |oeernens 1,994 | o X T O O, X T R F P20 R KN R AN 10 |. 05/01/2045 . |1.A ........
FANNIE MAE 3% Due 8/1/2045 Mo-1 ~ 3.000%
..3138YS-BR-6 [08/01/45 ...evviiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiiiiiiins ferineeereniiees [ 4,758 |oeeiiiinne 4,758 | 4,635 |....ccevnnenn LT R A Lo O O, Lo R FR L R R R AN 23 |. 08/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
..3138YT-40-4 [09/01/45 .evvvnniiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ....cvuunviriiiiniiiniiiiinn foreeeeeeiiiees o 2,218 |oeeeiiiinne 2,218 | 2,161 | % VA R O F LY O O, LY/ PO F P4 R R R RN 12 . 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 7/1/2045 Mo-1 ~ 3.000%
L313BYV-ZN-2 [07/01/45 wovveniiiiiiiii i . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 1,806 |oeeeennnnnns 1,806 [...occevnnnns 1,759 | LA T U R, B O O, FCS T A F LR 1T O O R (R 9 |. 07/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
. 3138YX-4Z-5 [09/01/45 oevveniiiiiiiii . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 26,329 |oenns 26,329 [............ 25,648 |............ Lt U E L1V R F L1V R F 26,329 [oooiiiiiiiiiines oo e e 196 |. 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
..3138YX-RQ-0 [09/01/45 .evvvniiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 18,711 | 18,711 [oeeeie 18,227 |ovevennnnnns 18,299 |ovvviiiiiiiins o L3 P/ R F L P/ R F B711 [ oo s e 130 |. 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
L. 3138YX-Y6-6 [09/01/45 ..evvvnriiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 970 fooeeiiiiiiinnnns 970 |ooviiiiiinnns [T (o150 I R R JE: I O R LI O L (0 ) O N 5 [. 09/01/2045 . |1.A ........
FANNIE MAE 7% Due 2/1/2032 Mo-1  7.000%
..31390A-G4-6 [ 02/01/32 evvveniiiiiiiiiieiiii e . 09/01/2025 . |Paydomn ....cvuuniiiiiiiiiiiiiiiins fereneeeriniiees o 1,331 [ooiiiennnns 1,331 | 1,406 |oevennnnne 1,309 | | ([ 1) FR AR [ [SD ) F AR, LR 1 R FOR R RN 16 |. 02/01/2032 . |1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1
. 31392F-4F-1 5.500% 12/25/32 ..oovviviiiiiiiiii e . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 13,355 [oeeiriiins 13,355 [oovvieennns 15,039 |ovveennnnns LY O (072 1 PO R (072 1 PO JLESTR5IS T R EOR R RN 483 |. 12/25/2032 . |1.B FE ....
FANNIE MAE SERIES 201146 CLASS B 3.000%
..313978-G2-4 |05/25/26 ... .. |- 09/01/2025 . | Paydoun ... . 05/25/2026 . |1.A ........
FANNIE MAE .
..31407J-DD-1 [09/01/36 .evvvviiviiiiiiiiiiiiie e . 09/01/2025 . | Paydoun . 09/01/2036 . |1.A ........
FANNIE MAE 5 1/2% Due 11/1/2035 Mo-1
..31407S-EK-4 | 11/01/35 ... . 09/01/2025 . | Paydown ... . 1170172035 . |1.A ........
FANNIE MAE 6" .000¢%
.. 31408H-PN-9 [01/01/36 ..evviiviniiiiiiiiii e . 09/01/2025 . | Paydoun . 01/01/2036 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
..3140E1-BU-6 |09/01/45 ... .. |- 09/01/2025 . | Paydown ... . 09/01/2045 . |1.A ........
..3140GY-GZ-6 |FANNIE MAE .500% ... |- 09/01/2025 . |Paydoun . . 01/01/2048 . |1.A .
..3140H7-29-1 [FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |. 09/01/2025 . |Paydoun . . 02/01/2048 . |1.A .
..3140HB-GA-0 [FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |. 09/01/2025 . | Paydoun ... . 05/01/2033 . |1.A ........
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..314008-3U-7 |FANNIE MAE POOL CA1710  4.500% 05/01/48 .... [. 09/01/2025 . |Paydoun .......ccccocviiiinnnnnnn Jooveeniiniinininnnns |, 26,108 [............ 26,108 |............ 2 4 P <7 R R [(S1Z5 ) PO N [CS1Z0 ) P P (11T R R (SR N 141 (. 05/01/2048 . |1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%
L31AMG-JU-T [ 12/01/36 i . 09/01/2025 . |Paydoun .......cooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeiiiiiee ] B 3,131 | 3,151 |l 3,134 [ e (3] R R (2) oo oo 3131 | e e o 127 . 12/01/2036 . |1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1  6.500%
L. 31413D-85-7 | 08/01/37 ..vvvvvviiiiiiiiiiiiiiiiiiiiiinienaneaaae . 09/01/2025 . |Paydoun .......oooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feieiiiiie 5,066 |.......ee.. 5,066 |............ 5,648 |l L T4/ PO N (R0 R R [E1 D) S R 5,066 |..evvvvvveeennne forvvnrnnnininin fooriii e 55 |. 08/01/2037 . [1.A ........
FANNIE MAE 6% Due 8/1/2037 Mo-1  6.000%
L31AA3L-LL-T [ 08/01/37 i . 09/01/2025 . |Paydoun .......cooeveiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens [, 342 o 342 o K P K74 I PO (2] SR R [22) ) S R 7 O O R RN 3 . 08/01/2037 . [1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1  6.500%
LOTABT-TO-3 | 11/01/37 e . 09/01/2025 . | Paydown . 1170172087 . [1.A ........
FANNIE MAE 6 1/2% Due 2/1/2038 Mo-1  6.500%
L 31414P-U3-1 | 02/01/38 e . 09/01/2025 . | Paydown . 02/01/2038 . [1.A ........
FANNIE MAE 5% Due 3/1/2038 Mo-1  5.000%
.. 31414R-CN-3 | 03/01/38 ...oevviiiiiiiiiiiiiiiieceeeeeeeceeeee s . 09/01/2025 . | Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%
. 31414R-PN-9 | 04/01/38 ...oovviviiiiiiiiiiiiiiiiieeieeeeee . 09/01/2025 . | Paydown . 04/01/2038 . [1.A ........
FANNIE MAE 6 1/2% Due 11/1/2038 Mo-1  6.500%
..31416V-R9-7 | 11/01/38 ... .. |- 09/01/2025 . |Paydoun ... . 11/01/2038 . [1.A ........
FANNIE MAE 3 1/2% 3.500%
LST4ATB-NC-7 | 04/01/42 . 09/01/2025 . | Paydown . 04/01/2042 . [1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1  3.000%
.. 31417E-MS-7 1 01/01/43 ... . 09/01/2025 . | Paydoun ... . 01/01/2043 . [1.A ........
FANNIE MAE .
CSTHTR-NR-5 | 02/01743 . 09/01/2025 . | Paydown . 02/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1
..31417G-T5-5 |06/01/43 ... . 09/01/2025 . | Paydoun ... . 06/01/2043 . [1.A ........
FANNIE MAE .
L31418A-XY=9 | 09/01/43 oo . 09/01/2025 . | Paydown . 09/01/2043 . [1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%
.. 31418B-V5-2 | 10/01/45 ..oovviiiiiiiiiiiiiiiiiieieeee . 09/01/2025 . | Paydown . 10/01/2045 . [1.A ........
..31418C-HT-4 | FANNIE MAE POOL MA2941  3.500% 03/01/32 .... [. 09/01/2025 . |Paydoun ... . 03/01/2082 . [1.A ........
..31418C-RC-0 | FANNIE MAE POOL MA3182  3.500% 11/01/47 .... |. 09/01/2025 . | Paydoun . . 11/01/2047 . [1.A .
..31418C-U7-7 |FANNIE MAE POOL MA3305  3.500% 03/01/48 .... [. 09/01/2025 . |Paydoun . . 03/01/2048 . [1.A .
..31418C-UB-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 .... [. 09/01/2025 . |Paydoun ... . 03/01/2048 . [1.A ........
..31418C-112-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... [. 09/01/2025 . |Paydoun . 05/01/2033 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 686,198 686,198 703,357 696, 106 (9,905) (9,905) 686,198 5,249 XXX XXX
FANNIEMAE-ACES SERIES 2018M1 CLASS A2 |
..3136AY-7L-1 |83.085% 12/25/27 ....coovvviiiiiiiiiiiiiiiiiiees . 09/01/2025 . |Paydown .......ooeeeeiiiiiiiiiiiiinns fevieiiiiiiiiiiiiiies feeieenns 26,347 |............ 26,347 |............ 25,181 | 25,886 [.ooooeiiiiiiins |oeeeiiinns L I R RN L I R RN 26,347 [ooeiiiiiiiiiies v e o, 479 | 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) 26,347 26,347 25,181 25,886 461 461 26,347 479 XXX XXX
AMAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 15.500% 10/25/33 .....ceeveeiiiiiiieiieieeee . 09/01/2025 . |Paydoun .........coeeeeiiiiiiiinniins feniiiiiiiiiiiiiiins feiiiii, 1,455 [oennnnnne 1,455 |............. 1,641 [ 1,489 [oevvviiiiiiiiins feiiiiiinnns (34) [ervvvnninnniinn oo (£ ST RN L O N (SRR N 53 |. 10/25/2033 . [1.A FM ....
ACE 2004-HE4 SERIES 2004HS1 CLASS M2  6.080%
..004421-EB-5 |02/25/34 .o . 09/25/2025 . |Paydown .........ocoeeiiiiiiiiininnns foniiiiiiiiiiiiiiens feiiiiin 220,615 |ooeeeeenes 220,615 [....eeeeee 216,857 |........... 218,198 | | 247 | e, P2 A PO 7 1 O P N 5,188 |. 02/25/2034 . [1.A FM ....
American Home Mortgage Investm SERIES 20051
..02660T-DM-2 | CLASS M1 5.135% 06/25/45 .........evvvvvvvnnnns . 09/25/2025 . |Paydown ........ooooeiiiiiiiiiiiiinns foninniiiniiiiiins fo e, (24,971) [ovvnnnnnn (22,536) [.vvvvvnnnen (23,589) [ovvvvvrnnnnnnnnn foreeeiiinns (1) SRR RN (1)) ST RN (23,628) [.ooeeeeiiiiiiens e 23,628 |......... 23,628 |...oooeeieennnn 701 [. 06/25/2045 . |3.A FM ...
Angel Oak Mortgage Trust SERIES 20225 CLASS
..03464H-AA-3 | A1 4.500% 05/25/67 .....cccevvvnnnnnnnnnnnnnnnnns . 09/01/2025 . |Paydown .........coeeveeeeiiiinninnns fonniiiiniiiiiiiinns foiiinin 251,670 |ooeeeeenes 251,670 |........... 242,822 | 2782 [V R R 8,760 [o.vvvvvvrvnnnnnn foeeeiinnn 8,760 [ouvvvvvvrrvnnnnn foreeinnnnd 3 (P 7,404 |. 05/25/2067 . [1.A FE ....
Angel Oak Mortgage Trust SERIES 20222 CLASS
..03464P-AA-5 | A1 3.353% 01/25/67 ....vvvvvvvvvvnvvnnnnnnnnnnnns . 09/01/2025 . |Paydown ......ooeeeieiiiiiiiiiiiiiees fovviiiiiiiiiiiiiiies foiiinnns 188,714 |.......... 188,714 |........... 169,253 |.......... 170,286 |ovvvvvveveeeene fovennns 18,428 [.vvviiiiins foeeennn 18,428 [.vvvvviiies fooeiinnnn 188,714 |oovvvvvvvvvnnnnn fovviiiiiiiiiiins oo e 4,282 |. 01/25/2067 . |1.A ........
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Angel Oak Mortgage Trust SERIES 20223 CLASS
..03464T-AA-7 | AT 4.000% 01/25/67 .......evvnvvvvinnnnnnnnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 255,306 |....eunnnns 255,306 |........... 247,707 |evevennnnns PLYI P+ I R RN 8T A PO T57T eveeeeiiiiiiiies foeeeeeeen285,306 [ooeeiiiininines oo [ s 6,540 |. 01/25/2067 . |1.A ........
Angel Oak Mortgage Trust SERIES 20216 CLASS
..03465J-AA-8 | A1  1.458% 09/25/66 .. ... |- 0970172025 . [Paydown ... ... 32,498 |. .. 1,685 |. 09/25/2066 . [1.A ........
Angel Oak Mortgage Trus
..03465K-AA-5 | A1 4.650% 05/25/67 .......cevvvvnniiiiiiinnnnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 83,054 |...coeenn. 83,054 |......oeeens 78,928 |......oeunns LT T2 R RN 3,883 | eeriins R T R R FC ST R R R RN 2,554 |. 05/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust SERIES 20241 CLASS
..03465X-AA-7 |A1  5.210% 08/25/68 ........cvvvvvvviiirnnnnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 418,284 |........... 418,284 |........... 412,794 |........... 412,808 |ooevvvniiiiiiinn v LT V{0 PO FRR ST YA PO ERRR L L . ) ) M, 14,057 |. 08/25/2068 . |1.A FE ....
Argent Securities Inc SERIES 200413 CLASS A3
..040104-FII-6 |5.008% 02/25/34 .....cevvveniiiiiiiineiiiiiiinnns . 09/25/2025 . |Paydomn ...covvueiiiiiiiiiiiiiiiinn feneeeeeiiies feeeees 54,652 | 54,652 |........... 53,781 [..oovvnennns 53,946 [ooviiiiiiiinns [ VL PO R VL PO R LS/ Y R R RN 1,436 | 02/25/2034 . |[1.AFM ....
Asset Backed Funding Certifica SERIES
..04542B-KC-5 |20040PTS CLASS M1 5.405% 03/25/34 ........... . 08/27/2025 . |Paydomn ...covvvnniiiiiiiiiiiiriiinn fereeeeeiiies feeeeeeens 52,247 |ewerrnnnnnnn 52,247 | 51,986 |............ 52,036 |..ccvvvniiiiinn foreenninnnns /41 N PO R /21 I PO R LS. A R R R RN 1,367 |. 03/25/2034 . |[1.A FM ....
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.767% 11/25/33 .covvvniiiiiiiiiiiieiiiiieeeees . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 25,123 | 25,123 [oeeiiiiene 23,899 [.oeeenne 24,366 |....oovniiiiiinn foeriininnnns 1T PO 1T PO TP R R R RN 1,066 |. 11/25/2033 . [1.A FM ....
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.767% 11/25/33 .eovvvniiiiiiiiiiiieiiiiieeeees . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiiniiiiins forneeereiiieees [ YA VI T R A LT 7,002 |oeeeiiinns 5L R FR 7 R FO k<7 F F /LT P FORRRPR RN RN 302 |. 11/25/2033 . |1.G FM ....
Banc of America Funding Corpor 5.89140% Due
..05950D-AD-2 |6/20/2036 Mo-1  5.552% 06/20/36 .............. . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiniiiiins fereeereiiiees [ 3,963 [oeiiiiins 4,124 |............. 3917 | 3,956 [oooviiiiiiiiinns [ (] ST RN L[] O (RN L7 1 VN PO FRR (154) |oevvnennnns [T 161 [. 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 .....evvvnniiviinniiiiiiiniis . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 54,430 |oeeennnnn. 43,835 [............ 36,088 |.evuunnnnns 37,589 |ovviiiiiiiiien i (V7 PO [ (VLA PO R T S R R 9,134 |.......... 9,134 |t 1,899 |. 10/25/2036 . |[1.A FM ....
Banc of America Funding Corpor Adj % Due
..06051G-DM-8 |5/25/2035 Mo-1  5.405% 05/25/35 ............... . 09/01/2025 . |Paydomn ...cevuuniiiiiiiiiininiiiiinn foeeereiiiees [ 6,916 |[............. 6,916 |....ccc.... 6,953 |[......ceenens (et P ER (7223 P AR (7223 P F, (e [T O Y R NN 275 |. 05/25/2035 . |1.E FM ...
BAYVIEW FINANCIAL ACQUISITION SERIES 2006D
..07325H-AL-9 [CLASS M1 4.818% 12/28/36 ......vvvvvvvnnnnnnns . 09/29/2025 . |Paydomn .....euuniiiiiiiniiiiiiiiinn Jerneeeiiiiees foeein 212,987 |........... 212,987 |........... 205,973 |......eeenn 206,949 [....covviiiiinn foeriinnnnn 6,037 [ooeeeiiiiiiiiins oo [T 7A PO R AP 7 A R R R R, 7,847 | 12/28/2036 . |1.A FN ....
BALTA 2003-3 SERIES 20043 CLASS M1 5.135%
..07386H-GH-8 [04/25/34 ...oovvvniiiiiiiie s . 09/25/2025 . |Paydomn ...ccvuueiiiiiiiiiiiniiiinn feneeeeniiiees feeeeeens 10,234 [o.eeeeee 10,234 |ooeeeennnns 10,079 |......nneeee O 2 R RN (L7 IR RN (L7 IR AN (72 O O ) RN 412 |. 04/25/2034 . |1.A FM ....
BALTA 2003-3 SERIES 20057 CLASS 1M1 4.998%
L.07386H-VM-0 [ 08/25/35 ...evvveniiiiiiiiieieiiii e . 09/25/2025 . |Paydomn ....cvueniiiiiiiiiniiiiiiiin Jeneeeiiiieees o 307,663 |........... 307,663 |........... 286,922 |........... 208,216 [..occvvvnniiinnn foereinnnnn [T A O FRR (7. O R K071 ) ) M 10,155 |. 08/25/2035 . |[1.A FM ....
BRAVO Residential Funding Trus SERIES
..105690-AA-9 | 2021NQM3 CLASS A1 1.699% 04/25/60 ........... . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 685,535 |........... 685,535 |.......... 600,164 |........... 603,201 |ovveeniiiiiinnn evninnnns LV R R LT R R 685,535 [..oeevevvveinnns fooviiiiiii [ s 7,269 |. 04/25/2060 . |1.A ........
BRAVO Residential Funding Trus SERIES
..10569U-AA-3 | 2023NQM5 CLASS A1 6.505% 06/25/63 ........... . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 344,989 |........... 344,989 |....eennnn. 342,618 |........... RCTX T 7 R RN 1,863 [oooiiiiiiiienns oo IR K R RN 344,989 [.oeeiviiiinnns oo [ s 15,366 |. 06/25/2063 . |1.A FE ....
BRAVO Residential Funding Trus SERIES
..105933-AA-3 | 2023NQM2 CLASS A1 4.500% 05/25/62 ........... . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 101,298 |........... 101,298 [............95,980 [............96,048 |.....ccccooriiin |oorennnnn8,250 ooiiiiiiiiiiiins e 5,280 | i (O 1< T R FORR R RN . 05/25/2062 . |1.A FE ....
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
..12061R-AC-5 |[3.185% 07/25/49 .. |- 09/01/2025 . | Paydoun ... ... 93,058 ...93,058 ..93,058 |.. . 07/25/2049 . |1.A ........
..126673-6-5 |CWHEL 2004-1 A  5.337% 07/25/35 . |- 08/25/2025 . |Paydown ... .. 21,775 ...21,775 ..21,775 |.. . 07/25/2035 . |[1.A FM ...
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
.. 12668A-VL-6 |4.792% 12/25/35 . |- 09/25/2025 . [Paydown ........coeveieiiiiiniinees foeeeeee et 5,753 .... 5,753 . . ...5,753 |.. . 12/25/2035 . |1.A FM .
..12668B-RC-9 | CWALT 2006-0C2 4.672% 02/25/36 . . 08/25/2025 . |Paydoun . 43,852 36,507 |. 38,023 |. 43,900 329 |.. . 02/25/2036 . |1.D FM ....
..12668B-RC-9 |CWALT 2006-0C2 4.672% 02/25/36 . . 09/25/2025 . | Paydoun . . (17,662) ..(14,703) |. ..(15,314) |. .(14,981) 18,523 |.. . 02/25/2036 . |1.E FM ....
..12668B-RC-9 | CWALT 2006-0C2 4.672% 02/25/36 ... . 09/25/2025 . | Paydown ... ... 29,677 .. 24,706 |............26,157 |.... ..32,434 .. . 21,697 . 02/25/2036 . |2.C FM .
Countrywide Asset-Backed Certi SERIE
.. 12668U-AG-6 |CLASS 2A3  4.498% 05/25/47 .......ccvvvvvnnnnnns . 09/25/2025 . |Paydomn ....cvuenieiiiiiniininiiiiinn Jeneeeeiiieees o 105,476 |........... 105,476 |..oeeennnnn. 96,511 [.ooviinennns eI V[0 O Y A (cic N N NN (N [cic N NN AR (ST PR F R RN . 05/25/2047 . |4.CFM ....
CWL 2007-12 SERIES 200712 CLASS 1A2  5.118%
.. 126697-AB-7 | 08/25/47 ... . 09/25/2025 . |Paydown ... ... 63,754 ...63,754 ..63,754 |.. . 08/25/2047 . |1.AFN ....
CiiL 2007-12
.. 126697-AF-8 |5.622% 08/25/47 . 09/25/2025 . |Paydomn .....ouuniiiiiiiiiininiiiiiin Jeneeeiiiiees o 169,478 |........... 169,478 |o.eennnnnn. 124,990 |........... 140,740 |oveevivviiines oo 28,738 [eeniiiiiiiiiies o 28,788 [ e JL(CIC T4 T R FORR RN RN . 08/25/2047 . |1.AFN ....
CWHL 2003-50 Adj % Due 1/19/2034 Mo-1
.. 12669E-G6-7 |6.433% 01/19/34 .. . 09/01/2025 . | Paydown ... ... 25,008 ...25,008 .. 24,664 |............24,797 |.... ..25,008 |.. . 01/19/2034 . |[1.AFM ...
Carrington Mortgage Loan Trus
.. 144526-AC-4 | 2007RFC1 CLASS A3 4.420% 12/25/36 ........... . 09/25/2025 . |Paydomn ...ecvueniiiiiiiniiiiniiiiins Joviiinneiiiiiiinnees fonnenenns 225,453 |........... 225,453 |........... 199,714 |........... 211,408 |.ieiiiiiinnn Jovunnnnns 14,045 |ooiiiiiiinn Jovnnnnnns 14,045 oiieiiiiinnn ovvnnnnnnns 225,453 |oeiiiiiiiiiins e e . 12/25/2036 . |1.A FM ...




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

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

JRACIE

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
.. 144531-DP-2 15.030% 10/25/35 ...cooeeeeeieieiiieeieee . 09/25/2025 . |Paydown .........ooeeeiiiiiiiiinnnnns foniiiiiininiiiiiens foiiiinn 320,270 |........... 329,270 |.......... 306,016 |........... 311,69 |oooeeeeeeiiinns |t 17,574 o s 17,574 o [ 320,270 [ovvvvvvvvvnninnn foriiiiiiis o e 9,318 |. 10/25/2035 . [1.A FM ....

CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25

.. 144531-EY-2 |4.872% 01/25/36 .. . 09/25/2025 . |Paydoun ... .. 138,306 138,306 131,651 ..136,978 |.... .138,306 |.. .. 3,355 |. 01/25/2036 . |1.A FM ....
CARR 2006-NC1 SERIES

.. 144531-FP-0 |4.818% 02/25/36 .......cevvveeieiiniiieieeiins . 09/25/2025 . [Paydoun .......ccveeiiiiiiiiiiiiinns fooiiiieneeeiiees e 290,977 |eeiiiens 290,977 |ooeeenen 260,866 |........... 269,908 [..ooooiiiiiiiens s 21,089 [ooooiiiiiiiines o 21,089 [oooiiiiiiiiiees fonriieens AU T4/ AU IR U R 6,120 |. 02/25/2036 . |1.A FM ....
Carrington Mortgage Loan Trust SERIES

..144538-AC-9 | 2006FRE1 CLASS A3 ~ 4.430% 04/25/36 ........... . 08/25/2025 . [Paydoun .......cceveeiiiiiiiiiiiiins fooiiieneeeiiiiies e 182,245 |........... 182,245 |.......... 173,816 |........... 176,224 |ovvvveeeiiiiis e [-1072 I S R (1072 OO I L7202 T PP RN AU R, 4,187 |. 04/25/2036 . |1.A FM ....
Carrington Mortgage Loan Trust SERIES 2006NC2

.. 14453F-AD-1 | CLASS A4 4.760% 06/25/36 .........ccecuvvrennn . 09/25/2025 . [Paydoun .......ccvveiiiiiiiiiiiinins foeiiieneeeiiiees e 532,706 |...cvveenn 532,706 |........... 486,185 |........... 504,600 |..vveriiiiiinn oeeenne 28,106 [..oooeeiniiiinns fonnnns 28,106 [oooooecviiiiens fonviieenns X7 (UJ RUUURRRRRP RO U R 12,954 |. 06/25/2036 . [1.A FM ....
CXHE 2003-B SERIES 2004B CLASS M2 ~ 5.030%

L 162314-0l-1 | 03/25/34 ... . 09/25/2025 . [Paydoun .......ccvveiiiiiiiiiiiiins fooiiieneeeiiiees e 120,622 |........... 120,622 |........... 118,562 |........... 119,28 |ovvvieeiiiiin feeeeeene 1,324 [ | LR 72 O N LV O R U N 4,643 |. 03/25/2034 . |1.A FM ....
CFAB 2003-4 SERIES 20032 CLASS 2A2  4.838%

L 161546-El-2 | 02/25/33 ....vveiiiiiiiiiiiie e . 09/25/2025 . [Paydonn .......ccoveeiiiiiiiiiiiinins Jooniiieeeeeiins e 40,875 |........... 40,875 |............ 39,853 f............ LU R R 803 | ferieeeis 803 | ferieeeis 40,875 oo [ e e 1,475 . 02/25/2033 . |[1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

..161630-AG-3 |5.897% 02/25/37 .....cevvviiiiiiiiiiieeiiiiaens . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinnns fooviiiennneiiiies e LI 1 [ LI T T o e o e e T [ i e o . 02/25/2037 . |[1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

.. 161630-AU-2 |6.868% 02/25/37 ......coevrveiieiiiiiiiieeeens . 09/0172025 . [Paydomn ......cccuvveeriiiiiiiiiiinns Joeriiiiinneeiiins | [/ S 904 oo LT [:7£C I OO FN T F A P T F (/L OO R VU RN 43 |. 02/25/2037 . |1.AFM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

..161630-AY-4 |6.323% 02/25/37 .....evvvvieiiiiiiieiiiiiiiiieenn . 09/01/2025 . |Paydown . 02/25/2037 . |[1.A FM ...

CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1

..16165\-AF-5 |4.181% 09/25/36 . 09/01/2025 . |Paydoun ... . 09/25/2036 . [1.A FM ...

..16678R-AV-9 | CCMFC 2004-1A  4.453% 01/25/35 . 09/01/2025 . |Paydoun . . 01/25/2035 . [1.A FM ....

..16678R-AV-9 | CCMFC 2004-1A  4.453% 01/25/35 .. . |- 0970172025 . | Paydown ... . 01/25/2035 . |2.C FM ....
CMSI 2006-1 5 1/2% Due 2/25/2036 Mo-1

.. 172973-5E-5 |5.500% 02/25/36 .......eevvveeiicnriiiineiiiiianns . 09/01/2025 . |Paydown . 02/25/2036 . [1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2004HYB4

.. 17307G-MC-9 | CLASS AA  4.610% 12/25/34 ........ccevvveenennn. . 09/25/2025 . |Paydown . 12/25/2034 . [1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2006AMC1

.. 17309P-AB-2 | CLASS A2B  4.600% 09/25/36 .........ceeernnnen . 09/25/2025 . |Paydown . 09/25/2036 . [1.A FM ...
COLT Funding LLC SERIES 20224 CLASS A1

.. 19685G-AA-4 | 4.301% 03/25/67 ......ccevvveeeeeiiniiieieeiins . 09/0172025 . [Paydoun ......ccvvveriiiiiiiiininns fooiiinneeeiiiiies e 163,578 |........... 163,578 |........... 157,240 |........... 157,315 | [ (7S U RN (LS A R 163,578 | [ e e 4,612 |. 03/25/2067 . |1.A FE ....
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1

.. 225418-GE-2 |5.250% 06/25/34 .......eeeviiiiiiiiiiiiiiiiiiiens . 09/0172025 . [Paydown ......ccvvveiiiiiiiiiiiinins foviiiieeeiiiiiens oo 6,029 [............ 6,029 |...ccoeeens 6,366 |........... [SJPX I R RN [Z)) SRR R (2075 O N Lo R N 209 |. 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 ......eveeviiiiiiiiiiniiiiiiiieenn . 09/0172025 . [Paydomn ......ccvvveiiiiiiiiiiiinins foviiiinneeiiiiiees oo 5,061 [eeeeenne 5,061 |.oooeinnens 5,244 |..veennn. 571 | o [QR(LD) FUUURRR (110) forvvvnmmniiiins oo N0 I FORORPRPRPRP A R A 175 |. 06/25/2034 . [4.B FM ....
CSFB 2005-10 FIt % Due 11/25/2035 Mo-25

.. 225470-EC-3 | 4.972% 11/25/35 ....evvvieiiiiiiiieieeiiiiee . 09/25/2025 . [Paydonn ......cccovveiiiiiiiiiiiinns Joeniiieneeeiiins e 25,474 ..ol 25475 | 19,424 |............ 20,883 |cieiiiiiiiin e 4,501 [ o 4,591 | e PEICTE T R R (D ]eeeiiieens (1] R 923 |. 11/25/2035 . |4.B FM ....
DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLASS

..24380N-AC-3 | A3 2.856% 05/25/65 ........coeeiiiiriiiiiiiinnnns . 08/25/2025 . [Call 100.0000 ..ooveevneiens fereeiiiiiiii e 505,479 |........... 505,479 |........... 511,324 |........... S11,112 | s (£ T T (93) [ervvvvnnnnniinn foeeeeninn 511,019 . 05/25/2065 . |1.A FE ....

. 05/25/2065 . |1.A FE ...

DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLASS
..24380N-AC-3 | A3 2.856% 05/25/65 .. .
Deephaven Residential Mortg

. 07/01/2025 . | Paydown ... ... 74,102 ... 74,102 L. T4,959 |........... 74,928 |.... .. 74,102 ..

..24381J-AA-5 | CLASS A1 1.931% 11/25/66 .......oevveennnnnnnns . 09/0172025 . [Paydown ....coveviiiiiiiiiiiiiiiens fiiieeeeeiiees e 384,268 |........... 384,268 |........... 321,824 |........... 324,928 | [ 59,340 |iiiiiiiiiis e 59,340 |ooiiiiiiiiiie [ 384,268 . 11/25/2066 . |1.A FE ...
DBALT 2007-0A2 FIt % Due 4/25/2047 Mo-1

..25150U-AA-6 | 4.923% 04/25/47 ... ... |- 09/01/2025 . | Paydown ... ... 22,044 ...22,044 ...19,834 |............20,516 |.... ..22,044 1. . 04/25/2047 . |1.A FM ...
FIRST FRANKLIN BAN

.. 32027N-JT-9 |5.000% 08/25/34 ....covvvvriiiiiaiiiiiiieeiiis . 09/25/2025 . [Paydown .....oouviiiiiiiiiiiiiiiens i i 6,611 | 6,611 [.oooees 6,500 |....ccvnens 6,541 |oeeiiiiis i, F VP I P R LS O R R 176 |. 08/25/2034 . |1.A FM ...

FIRST FRANKLIN BANK SERIES 2004FFH4 CLASS M7
.. 32027N-PJ-4 16.755% 01/25/35 ..
FIRST FRANKLIN BAN
.. 32027N-WP-2 15.000% 11/25/38 .oevvevivviiiiiiiiiiiiiiiiiiiins . 09/27/2025 . [Paydown .....ooovvvviiiiiiiiiiiiiies Joviiiiiiiiiiiiiies i 12,375 |veeennns 12,375 |.ooovveenns 11,787 fooeeennnnns 12,086 ).oooooveiiienss foieiinnns R T Ao 339 [ e 12,375 oo foviiiiiiiiis i o 282 |. 11/25/2035 . |1.A FM ....

..66,238 |.. . 01/25/2035 . [1.A FM ...

. 09/25/2025 . |Paydown ... ... 66,238 ...66,238 ...66,393 |...........66,238 |....
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GCAT SERIES 2023NQM1 CLASS A1 4.250%
.. 36169B-AA-4 [ 10/25/57 .ovvvniiiiiiiiiiiiiii e . 09/01/2025 . |Paydonn .....euvvvriiinnnniiiiiinnns foeeeneeeiiiiiineeees [ 135,498 il 135,498 |.......... 118,180 |........... 119,289 |..iiiiiiiinn |vennnnn 16,210 [ooovriviiinenns [ L7972 [V R IR I <Y1 OO R RN R, 3,793 |. 10/25/2057 . |1.A FE ....
GCAT SERIES 2022NQM4 CLASS A1 5.269%
..36170H-AA-8 |08/25/67 ... . 09/01/2025 . | Paydown ... 241,807 236,300 |.... . 08/25/2067 . |1.A ........
GSR 2003-13 X
.. 36228F-YY-6 [5.711% 10/25/33 ...ovvvvniiiiiiiiiiiieiiiieees . 09/01/2025 . |Paydomn ....evuunviiiiiininiiiiiiinn fereeeereiiieees [ 2,026 [o.coeeenne 2,026 |oeeeinnnnnns 2,062 |oeeerennnnnns PV R RN (G123 P AR (122 PP RO 2 I R (R AU R, 85 |. 10/25/2033 . |[1.A FN .
GSAMP 2005-AHL FIt % Due 4/25/2035 Mo-25
.. 36242D-2B-8 |5.247% 04/25/35 ....coiiiiiiiiiiiiiiiii i . 09/25/2025 . |Paydomn .....ouuniiiiiiiiiiniiiiiiiin Jeneeeeiiieees o 170,858 |.......... 170,858 |oeveennnnns 137,648 |oeeeennnnn. 162,028 |oovvvveiiiiiinn oveennnn 18,830 [ooovivviivinenns forennens 18,830 [ooovviiviininnns fooeeennes 170,858 [ooveeeeiniinnns oo [ s 4,024 . 04/25/2035 . [1.A FM ...
GSAMP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1
.. 36242D-50-9 5.500% 06/25/35 ...cevvvvnniiiiiiiieeeiiinis . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiiniiiiies fereeereniiees o 5,607 |[ooiiiinnnnns 5,607 |eeuinnns 5,593 [.ooviinnnnns 5,503 [oviiiiiiiiinns [t 3 O AN L3 PO A L7 O O R AR 201 |. 06/25/2035 . |1.A FM ....
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%
..36242D-ET-6 [ 08/25/29 ....evvvnniiiiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 398 | 398 | 408 |....covvnnnnnnns L1V [V R R (72 PO RN (72 PO FRRN LT 0 R R R R, 13 |. 08/25/2029 . |1.A FM .
GSAMP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
.. 36242D-EY-5 [09/25/34 .. |- 09/01/2025 . | Paydoun ... 5,551 |.. . 09/25/2034 . |1.A FM ..
..36242D-FG-3 |GSAMP 2005-AHL  6.030% 09/25/34 . . 09/01/2025 . | Paydown ... .2,663 |.. . 09/25/2034 . |5.B FM
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
..36242D0-QY-2 |5.000% 12/25/34 .. . 09/01/2025 . | Paydown ... .1,159 .. . 12/25/2034 . |5.A FM
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 | 20060PT4 CLASS M1 4.743% 03/25/36 ........... . 09/26/2025 . |Paydomn .ceevueneeeeenniieeeeeennnn Joneeeeeenneeees fereeeeens 287,298 |........... 287,298 |........... 230,557 |.eeeeennnnn 255,221 |oeeeeeeeeennnes s 82,077 |oveeeeeeeeennns s 32,077 oveeeeeeeeenees ereeeees 287,298 . 03/25/2036 . |1.A FM .
HEAT 2005-4 SERIES 20059 CLASS M2 ~ 4.938%
..437084-0Z-2 |04/25/36 ... . 09/25/2025 . | Paydown ... .. (155) [... .. (150) |.... .. (150) |.... .. (151)].. . 04/25/2036 . |1.A FM ...
Homebanc Mor tgage
. 43739H-AC-4 [ 4.775% 12/25/36 ..ceeeeeeeeeeeeeeee e . 09/25/2025 . |Paydomn .ceevuuneeeeerniieeeeeennnn e eeeenneeees fereeeeens 608,639 |........... 608,639 |...ceennnnn 567,302 |........... 587,655 [..ceevvenieieaen [oeeennnnn 20,984 |.oeoiiiiiiiiieen feeeeennn 20,984 |.oeeiiiiiiieinn Jeeeenennnd 608,639 |.eevvviiiieeenn Joeeenniieeeenne e s 18,382 |. 12/25/2036 . |[1.A FM ....
IMPAC Secured Assets Corp SERIES 20044 CLASS
.. 45254T-QI-7 (M5  5.928% 02/25/35 .. .. |- 09/25/2025 . |Paydoun ... 123,561 e 117,306 |...........118,309 |.... . 02/25/2035 . |1.A FM ...
Impac Secured Assets Corp.
.. 45255R-AB-3 |A2  4.680% 11/25/36 ...eeeeeeeinieieeeeiieees . 09/25/2025 . |Paydomn .ceevuueeeeeriiiieeeeeennnn [ eeeeieeeee [ereeeeeenaan 4,051 [oeeeieene 4,056 |eeeennnnnnns 3,366 |eeerennnnnns 3,702 . 11/25/2036 . |1.A FM ...
RAST 2004-A2 5 1/4% Due 5/25/2034 Mo-1
..45660N-B9-5 [5.250% 05/25/34 ....cceeeeeinnieiieinnie e . 09/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeeneees feeeeeeens 13,398 [ 13,398 |oeeeeeinns 7,369 |oeeeennnns 8,918 . 05/25/2034 . |[1.A FM ...
RAST 2004-A2 5 3/4% Due 11/25/2033 Mo-1
.. 45660N-VH-5 [5.750% 11/25/33 ..eeeeeeeeeeeeeee e . 09/01/2025 . |Paydomn .eevveuneeeeernnieeeeeennnn foreeeeeeeenieeeee [ereeeeeennns 6,340 [.ccoeeenne 6,340 |eeerinnnnnns 6,482 |oeeerennnnnns 6,398 . 11/25/2033 . |4.C FM
JPMNMT Adj % Due 12/25/2034 Mo-1  5.483%
L AB624T-HE-6 [ 12/25/34 ..o . 09/01/2025 . |Paydomn oeevveeeeeeeenniieeeeeennnn ferneeeeeeeneeeee [ereeeeeenna 8,826 |[.oeeeennnnnn 8,826 |coenunnnns 7,834 |oeeeiins 8,289 . 12/25/2034 . |[1.A FM ...
JPMMT Adj % Due 11/25/2033 Mo-1  6.910%
L AB6247-K7-7 [ 11/25/33 e . 09/01/2025 . |Paydomn .eevveuneeeeenniieeeeeennnn foreeeeeeeenieeeee fereeeeeennns 3,695 [eiiieeene 3,695 [....ccoennnnn 3,688 |.coeunnnnnnn 3,688 . 11/25/2033 . |[1.A FM ...
JPMNMT Adj % Due 6/25/2035 Mo-1 ~ 5.829%
L 466247-0A-4 [ 06/25/35 ...oeveeeeeeeeee e . 09/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn foeneeeeeeenneees feeeeeeeens 40,960 |............ 40,960 |............ 40,806 |.evunnnnnns 40,806 . 06/25/2035 . |1.A FM ...
JPMMT Adj % Due 6/25/2035 Mo-1  6.559%
L AB6247-QY-2 [ 06/25/35 ...eeeeeieeeiee e . 09/01/2025 . |Paydomn .eevveuneeeeenniieeeeeennnn foreeeeeeeenieeeee fereeeeeennns 9,194 [ 9,194 [............ 9,092 [...ceeennnnnn 9,123 . 06/25/2035 . |1.A FM ...
MFRA Trust SERIES 2022NQM2 CLASS A1 4.000%
..552850-AA-0 [ 05/25/67 ..eeeeeeeeeeee e e . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 214,215 |eeeennnns 214,215 |........... 198,684 |........... 199,209 |oeeeeviieiieenn Jeeeennnn 15,007 [ooeeeeeemeeiene foreeees 15,007 [oeereeeeniiies feeeeees 214,215 [ooeeeeeeiiieee oo e et 5,752 |. 05/25/2067 . |1.A ........
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
.. 576433-UE-4 [6.592% 04/21/34 ...ocoerreieeeeee s . 09/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeeneees feeeeeeens 31,515 |oeeens 31,515 |.oeeenennes 31,292 | 31,328 |oeeieiiieieeen Joeeenins 186 [ooeeeeeeiiiieee foeeieeennaes 186 [ooeeeeeeiiiieee foeeieeeennis 31,515 [ oo s s 1,483 |. 04/21/2034 . |[1.A FM ...
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-M-4 [5.830% 11/21/34 oevreeeeeeee e . 09/01/2025 . |Paydomn .cevveeneeeeenniieeeeeennnn fereeeeeeeeneeeee fereeeeeenans 4,633 |eeeeeenee 4,633 |.....coennnnn 4,517 | 3 R A, (1. IO ISP, L1 IO ISP 4,633 |oeeeeiiiiieeeee o e s 181 [. 11/21/2034 . [1.A FM ...
MASD 2006-1 SERIES 20051 CLASS M2  5.930%
..576436-BY-4 [ 06/25/43 ....orniiiieiiee e . 09/25/2025 . |Paydomn .ceevuuneeeeerniieeeeeennnn e eeeenneeees fereeeeens 230,520 |..eeeennnnn 230,520 |........... 218,59 |........... 223,189 [ooeeieiiiiiieee foeeeeennns 1 I PO IR, 7,331 |oeeeeeieeeeeee oeennins 280,520 [-oeeeeemniiinee foeeeeeiii e et 6,375 |. 06/25/2043 . |1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-ClI-7 [5.247% 01/25/36 ..ceevveneeeeeennieeeeeeenieeees . 09/25/2025 . |Paydomn .ecevuuueeeeenniieeeeeennn e eeeenieees feeeeeeeens 18,787 |eveeeenens 18,787 | 15,499 |............ 18,787 [oeeeeeeieiieee oo oo e [ [ 18,787 [ oo s s 352 . 01/25/2036 . [1.A FM ....
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
..576431-KK-9 5.500% 05/25/35 ...ceevveneeeeeeenieeeeeennnns . 09/01/2025 . |Paydomn .cevveuneeeeennnieeeeeennnn foreeeeeeeenieeeee fereeeeeenaas 5,369 [eieieennns 5,369 [....ccovnnnnn 5,397 [oeeieeennnnns 5,378 |oeeeeeiiiieeen eenieeeeens [(S) ) PO FRPPRN [CS) 1 PO AT 5,369 |oeeeeeriiiieeee forreereriieeeee e s 197 |. 05/25/2035 . |1.B FM .
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
..59020U-X7-5 [4.940% 07/25/36 ...eevvvuuaeiermnnnnaaraeennnnnaaaas . 09/25/2025 . |Paydomn .eeevveuiieeernnniinaerennns Jonnneeeeennnnnaes foaaaeeeees 69,871 [............ 69,871 |eeenes 66,181 |............ 67,362 [.oeveeniiiiiaer foreeennnnn 2,509 |iiiiiiiiiiiiine eennnnnns 2,509 |ieiiiiiiiiinne Jeeeennnnnns 69,871 |oevviiiiiiiins Joerrnniianierine oorrnninneeeennn Joereeniaanees 1,770 |. 07/25/2036 . [1.A FM .




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

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

6¢'S03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
MSHEL 2005-2 SERIES 2006lIMC1 CLASS A2C
..61744C-XN-3 |4.898% 12/25/35 .coveieiiiiiiiiiiiiiiieeen . 09/25/2025 . |Paydoun .........cooeieiiiiiiiinniins feniiiiiiiiiiiiiinns feiiiin, 13,108 [..oeeeeeneee 13,108 |.oevveeenees 12,879 |............ 12,958 |ooveeiiiiiiiiies e, LIV O A LIV O A 13,108 [ovvevvvvivininns fornnniiiiiiis foei 220 | 12/25/2035 . [1.A FM ....

Morgan Stanley Capital Inc SERIES 2006NC5
. . 10/25/2036 . |3.B FM ....

..61749B-AD-5 | CLASS A2B  4.390% 10/25/36 ...
Morgan Stanley Capital Inc SERIE:

. 09/25/2025 . |Paydown ...

..61749B-AD-5 | CLASS A2B 4.390% 10/25/36 .......evvvveeennnnns . 09/25/2025 . [Paydown ....ooouviiiiieiiiiiiiinens fiiieeeeniinens el 8T BT 3102 | 3054 | [ 1267 | 267 | [ BT L e e 68 |. 10/25/2036 . [4.C FM ....
MHL 2004-1 FIt % Due 11/25/2034 Mo-25

..61913P-AA-0 |4.938% 11/25/34 .....evvveiiiiiiiieiiiiiiiiees . 09/25/2025 . |Paydown . 11/25/2034 . [1.A FM ...

..61913P-AB-8 |MHL 2004-1 5.097% 11/25/34 ... . |- 09/25/2025 . |Paydoun ... . 11/25/2034 . [1.A FM ...

..63860H-AE-9 | NSTR 2007-A  4.677% 03/25/37 . . 09/25/2025 . |Paydoun ... . 03/25/2037 . [1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST FIt % Due

..64352V-JK-8 |2/25/2035 Mo-25  5.067% 02/25/35 ............. . 09/25/2025 . [Paydonn ......cccveiiiiiiiiiiiiinnns Joeniiieneeiiins e 76,470 |............ 76,470 |............ 69,168 |............ 76,470 |ooeevciieinees fonriieeiiiiiis oo i e 76,470 . 02/25/2035 . [1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST SERIES 20051

..64352V-KB-6 | CLASS M2 5.000% 03/25/35 .......ccuvvvverennnne . 09/25/2025 . [Paydonn .......ccoveeiiiiiiiiiiiinins Jooniiieeeeeiins e 86,166 |............ 86,166 |............ 82,201 | 83,866 |......coceveers foruriennnn 2,300 [ooooiiiiiiiienns fonieenns 2,300 |oooiiiiiiiieens [ 86,166 . 03/25/2035 . [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 .............. . 09/01/2025 . [Paydonn ......cccuvveiiiiiiiiiiinnns Joviiiinneeiiiiies e 98,026 [........... 98,026 |........... 89,033 |............ (SRR K T O 4,891 [ o L3811 I AU N 98,026 . 08/25/2035 . [1.A FM ...
NEW CENTURY HOME EQ LOAN TRUST FIt % Due

..64352V-NK-3 | 10/25/2035 Mo-25 ~ 4.992% 10/25/35 ............ . 09/25/2025 . [Paydonn ......ccccvveiiiiiiiiiiiinns Joeriiinneeeiies | 28,79% | 28,7% | 19,749 |..ocoeeel X TA7 S OO KOO AU R AU RS 23,7% . 10/25/2035 . [1.A FM ...
New Residential Mortgage Loan SERIES 2022NM3

..648310-AA-1 |CLASS A1 3.900% 04/25/62 .......ccvvvvvnnnnnnn . 09/01/2025 . |Paydown .........ooeeeieeiiiiiinninns foniniiniiiiiiiiiins foiiinn 280,939 |........... 280,939 [........... 243,759 |.oeeeenns 245,498 |ooovvviiiiiiiinn ferninnnns 35,44 | e 35,44 | e 280,939 . 04/25/2062 . |1.A ........

NCMT 2006-1 FIt % Due 3/25/2036 Mo-25
..65106A-AR-4 | 4.947% 03/25/36
..65536M-AE-7 |NHEL| 2006-HE2 ~ 4.767% 03/25/36
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
..65536M-AF-4 | 4.788% 03/25/36 ..
Onslow Bay Financia

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

. 09/25/2025 . |Paydoun ...
. 09/25/2025 . | Paydown ...

.. 1,311,129
149,570

.. 1,069,954 |....
123,769 |....

.1,311,129 ...
..149,570 |....

21,311,129 ..
....149,570 |..

. 1,311,129

. 03/25/2036 . |5.B FM ....

. 08/25/2025 . |Paydoun ... (10,284) |... ..(9,920) |-eerneeeen (9,977) | ..(9,990) ..

..67114V-AA-1 | CLASS A1 2.305% 11/25/61 .....eeeeeiiniinenns . 09/01/2025 . [Paydomn ......cceeveeeiiiiiiiiiieens foeiieeeeeeiiiees e 201,005 |l 291,005 |........... 244,535 |........... 248,137 [oeeeeiiiiiiiies | 42,868 [ | 42,868 [ [ 291,005 . 11/25/2061 . [1.A ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25

..68383N-CZ-4 |4.932% 12/25/35 ...oooiiiiiiieiiieeee e . 09/25/2025 . [Paydomn ......cccveeiiiiiiiiiiieens e e 64,318 |............ 64,318 |............ 60,220 |............ 63,654 |...oeeiiiiiiiin e 664 | [ 664 | [ 64,318 . 12/25/2035 . |1.A FM ...
PRIME 2003-3 5 1/2% Due 1/25/2034 Mo-1

.. T4160M-CS-9 |5.500% 01/25/34 .....evvveeeiiiiiiiiee s . 09/01/2025 . [Paydomn ......cceveiiiiiiiiiiiieees oo eeies e 97,542 | 97,542 |........... 102,845 |............ 99,714 | e (2,172) |eeiiieeeees [l (2,172) |eeiiieeees o 97,542 . 01/25/2034 . [1.A FM ...
Residential Asset Mortgage Pro SERIES 2006RZ5

..T49239-AF-6 |CLASS M1~ 4.640% 08/25/46 ...........cccuveennn . 09/25/2025 . [Paydomn .......cceeeeiiiiiiiiiiieees e oo 116,040 |.......... 116,040 |.......o.. 105,467 |........... 107,799 oo ot 8,241 |oeeiiciiiiiies foiieees 8,241 |oeoiiciiiiieies foiieees 116,040 [ooeeeiiiiiiiies o foeeeeiiiiieees o 3,806 |. 08/25/2046 . |1.A FM ....
Residential Asset Securities C SERIES

..T4924T-AD-6 | 2006EMX7 CLASS A4  4.518% 08/25/36 .......... . 09/25/2025 . [Paydomn .......cceeeeiiiiiiiiiiieees e oo 121,057 |.cceeeee 131,699 |.......... 110,627 |.......... 119,860 |..ocevveeeeiins [t 10,948 [ooeeiiiiiiiies s 10,948 [ooeeeiiiiiies | 130,808 |oooooiiiiiieees ferienens (9,751) |........ (9,751) |.eeins 5,158 |. 08/25/2036 . |3.C FM ....
Residential Asset Securities C SERIES 2006KS9

..75406Y-AD-9 | CLASS Al4  4.530% 11/25/36 ......cevvveenneee . 09/25/2025 . [Paydomn ......cccveeiiiiiiiiiiieens e e 88,435 |........... 86,856 |............ 74,642 |............ 79,544 oooeiiiiiiis | 7,439 |ooeiiiiiieees o 7,439 | o 86,983 |...occviieiiins fereeeene 1,452 |.......... 1,452 fooeeenneee 2,669 |. 11/25/2036 . |2.C FM ....
Renaissance Home Equity Loan T SERIES 20032

..759950-AY-4 | CLASS M1 5.515% 08/25/33 .......cceevveeennnnee . 07/25/2025 . [Paydomn ......ccevveeieiiiiiiiiieins o e 2,996 oo 2,996 |..coooeennnne 2,045 |...oeennnn. 2,964 | e 32 | e <72 FOUUUUURU T 2,996 |ooiiiiiieieens feneei e e 64 |. 08/25/2033 . [1.A FM ....
Residential Asset Securities C SERIES 2003KS7

..761100-TB-2 | CLASS MI1  5.574% 09/25/33 ........cceeerunnnn . 09/01/2025 . [Paydomn ......coeveeiiiiiiiiiiieees Joeriieeeeeeeies e 33,587 | 33,587 |..eeeennnnne 33,676 |............ 33,887 | [ 1 [ s 1 o s 33,887 [eeeeeeeiiiii fereiiiieeees o 892 |. 09/25/2033 . |1.AFM ....
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1

..805564-DV-0 |8.410% 05/25/29 .......eevviiiiiiiiiiiee i . 09/01/2025 . |Paydoun ... . 05/25/2029 . [1.A FM ..

..805564-0K-0 | SAXON ASSET SEC TRUST ~ 5.142% 08/25/35 ...... . 09/25/2025 . | Paydoun ... . 08/25/2035 . |1.A FM .

SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-SD-4 |Mo-25  4.932% 10/25/35 ....
Securitized Asset Backed Recei
..81375-CU-8 | CLASS M3 5.300% 01/25/35

..83611M-JL-3 | SVHE 2005-0PT4  4.962% 12/25/35 .
..83612C-AE-9 | SVHE 2006-0PT5 ~ 4.752% 07/25/36 .
SVHE 2006-3 FIt % Due 11/25/2036 Mo
..83612H-AD-0 14.772% 11/25/36 ..oooevivvieneiiiiiiiiieieiiiinnies . 09/25/2025 . [Paydown ......cccovveiiiiiiiiiiiiiins Joeiiiiieiniiiiiies e 87,787 |.eee..... 87,787 |....ceee... 66,721 |............ 87,377 |oooviiiieneeees foieeennns 40 | foeeee, 40 | foeeee, 87,787

. 09/25/2025 . |Paydown ... . 10/25/2035 . [1.A FM ...

312,460 271,340 |....

. 01/25/2035 .
. 12/25/2035 .
. 07/25/2036 .

=
-
=

. 09/25/2025 . |Paydoun ...
. 09/25/2025 . | Paydown .
. 09/25/2025 . |Paydown .

...91,471 ...90,099 |....

..166,555 |.

213,617
186,947

185,187 |....
168,836 |

213617
.. 186,947

==
oo
==

. 11/25/2036 . [1.A FM ....
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Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 |CLASS A2  6.000% 02/25/38 .........coeverernnnnn . 09/01/2025 . |Paydoun ........cooeeieiiiiiiiinniins foneiiiiiiiiiiiiinns foiiiin, 31,961 [onennnnnne 31,961 [oeennnns 31,881 |oeveennnns 31,891 | | (SIS PO AN (1T PO A EC LI O Y R N 549 |. 02/25/2038 . |1.A FM ....
Specialty Underwriting & Resid FIt % Due
..B4751PKWi-8 | 12/25/2036 06-AB1  4.872% 12/25/36 .......... . 09/25/2025 . | Paydoun ... 159,002 154,580 |.... . 12/25/2036 . [1.A FM ....
Starwood Mortgage Residential SERIES 20213
..85573J-AC-0 |CLASS A3 1.518% 06/25/56 .. |- 09/01/2025 . | Paydoun ... 238,756 207,569 |.......... 207,808 |.... . 06/25/2056 . [1.A ........
..863579-BC-1 | SARM 2004-12  4.822% 09/25/34 ... . 09/25/2025 . | Paydoun ... 134,177 111,199 |.......... 116,201 . 09/25/2034 . [1.A FM ....

SASC 2003-31A Adj % Due 10/25/2033 Mo-1

..86359A-3E-1 |5.823% 10/25/33 .....evviiiiiiiiiiiie . 09/01/2025 . [Paydown .....cccvviiiiiiiiiiiiiiin i e 7,808 |ooeeennn. 7,808 |oeeeiniens 7,863 |oooeeninens 7,863 |oeeeeeiiiieees e, 35 | e 35 | el 70898 [ e e e 317 |. 10/25/2033 . |[1.A FM ...
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86359A-5A-7 |5.654% 11/25/33 .....evvviiiiiiiiiie . 09/01/2025 . [Paydown .....cccevviiiiiiiiiiiiiiins [ e 7,329 |t 7,329 |ooiieennn. 7,378 oo, 7,385 | s (16) |eeeeiiieeeees e (1) |eeeeiiiieees ot 7,329 [t e o e 281 [. 11/25/2033 . |2.A FM ...

SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86350A-FD-0 |5.922% 12/25/32
..B6359A-ZE-6 | SASC 2003-31A  6.342% 06/25/33 ..
SASC 2005-NC2 SERIES 2005AR1 CLASS M2

. 09/25/2025 . | Paydown ...

. ...53,147
. 09/01/2025 . |Paydown ...

...29,341

...47,102 |....
...28,862 |....

...53,147 |....
...29,341

. 12/25/2032 . |4.B FN ...
. 06/25/2033 . |1.

..86359D-VX-2 [4.970% 09/25/35 ...covvvvniniiiiiiiine s . 09/25/2025 . |Paydonn .....eeueveriiiinnniniiiinnn Jevveineeeeiiiinnnes feenn. 181,266 [l 181,266 |...oennn... 175,653 |...ooveeens 177,463 . 09/25/2035 . |[1.A FN ...
SAMI 2004-ARS FIt % Due 10/19/2034 Mo-19

..86359L-DX-4 [4.908% 10/19/34 . .ovvvvriiiiiiiiiiiiiiiieees . 09/19/2025 . |Paydomn ..cevvvnniiiiiiiiiniiniiinn fenieeeeeiiiees feeeeeens 35,098 |..coeennn 35,098 |............ 33,420 |........nne 33,829 . 10/19/2034 . |[1.A FM ...
SAMI 2004-AR5 FIt % Due 4/19/2035 Mo-19

..86359L-FN-4 [4.948% 04/19/35 .....covvvnniiiiiiiiiniiiiiiiins . 09/19/2025 . |Paydomn ....evuuniriiiiiinieiiiiins feriineeeeiiiieees o 3,582 | 3,682 [oiiiiiiinnns 3,395 [ooiiiiiinnns 3,430 . 04/19/2035 . |[1.AFM ...
Structured Asset Securities Co SERIES

..86361N-AD-3 | 2006GEL4 CLASS M1 4.850% 10/25/36 .......... . 09/25/2025 . |Paydomn ...cvvueiiiiiiiiiiiiriiinn fenieeeeeiiies feeeeeeens 20,199 |oeeennnnns 20,199 |[....ooeeeees 19,543 |........eeee LLCIR: KT PR A Fe ST T R AR Fe ST T R AR AV [+ R R R R 658 |. 10/25/2036 . |1.A FM ...
TMTS 2005-8HE FIt % Due 7/25/2035 Mo-25

..881561-UK-8 [5.172% 07/25/35 ..oovvvvniiiiiiiiiieeieciiiie . 09/25/2025 . |Paydomn .....ouuniiiiiiiiiiniiiiiiiin Jeneeeeiiieees o 357,282 |....eennnns 357,282 |........... 264,815 |........... 315,912 [ s L3 I 7/ VI PO L3 7V PO A 357,282 [oovevviiiiinnns fooniiiiii [ s 7,535 |. 07/25/2035 . [1.A FM ....
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25

.. 92025C-BH-4 [5.272% 12/25/45 ...iiiiiiiiiiiiiiiiiiiaina . 09/25/2025 . |Paydomn ...ceeveiiiiiiiiiiiiiiiiiins Joinnnniiiiinnees foenienenns 26,226 |...ooennnn.. 26,226 |............ 23,734 |ooeinnns 24,783 |.iivviieniiiee foveiinnnns 1,442 | ovennnnnns 1,442 |oeeiiiiiiiins oiinnnns 26,226 [....ooiiininns fooriiiiiiiinns Lo o 871 |. 12/25/2045 . |[1.A FN ...

1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency Residential Mortgage-Backed Securities (Unaffiliated) 15,531,409 15,448,486 13,861,772 14,637,835 823,490 823,490 15,461,318 70,088 70,088 414,518 XXX XXX

BANK SERIES 2018BN10 CLASS A4  3.428%

..065404-BA-2 [ 02/15/61 ..eevviiiiiiiiiiiiiiie e . 08/01/2025 . |Paydomn ...cevvvnniiiiiiiiiiniiiiins fenieeneiiiinees feeieeeens 39,659 |...coeenn. 39,659 [............ 44,382 |............ 41,669 |ooveviiiiiiinn oeeennnn (2,010) foervviinienns s (20 (1) AR R it 1T R R R R, 906 |. 02/15/2061 . |1.A ........
BENCHVARK MORTGAGE TRUST SERIES 2018B7 CLASS

..08162T-AY-9 [A2  4.377% 11/15/51 oooiiiiiiiiiiiiiiiiie . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 970 fooeeiiiiiiinnnns 970 |ooviiiiiinnns 11 1 0 R RN (7)) P AR (7)) P FRRN L (0 O ) A 29 . 11/15/2051 . [1.A ........
COMM 2015-CR24 3.696% Due 8/10/2048 Mo-1

.. 12593J-BF-2 [3.696% 08/10/48 .....coevvvvniiiiiiiiiiieeeeinaa . 07/01/72025 . |Paydonn ..ccevvvnnveeiiiiiiiiniiiinn e fees 3,855,893 |........ 3,855,893 |........ 4,307,304 |........ 3,905,509 [oovivviiinnins fonnns (49,616) [cevvnvrvvrnnnns founnnns (49,616) [cevvvnreviinnnns fornnnnns 3,855,893 [..ooovvviiiines [ s s 83,133 |. 08/10/2048 . |1.A ........
COMM MORTGAGE TRUST SERIES 2016CR28 CLASS A4

.. 12593Y-BE-2 [83.762% 02/10/49 ...oovvvniiiiiiiiiiiiiiiieeeees . 09/01/2025 . |Paydomn ...ccvvenniriiiininiiiiiiinn Jeneeeeiiiinees foes 2,190,789 |........ 2,190,789 |........ 2,478,073 |........ 2,284,390 [oooiiiiiiiiiins foennns (53,601) [cuvenevirinnnnns fonnnns (53,601) [cuvenreviinnnns fouennnns 2,190,789 |evvviiiiiiiiins Jovrnniiiiniiin e o 61,813 |. 02/10/2049 . |1.A ........
CSAIL COMMERCIAL MORTGAGE TRUS SERIES

.. 12595X-AR-4 | 2018CX12 CLASS A2  4.148% 08/15/51 .......... . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 1,081 |ooeeeeins 1,081 [ooiiiiinnens 1,113 | L (7 O RN (25 P AR (P25 PR AR 1,081 [ oo [ [ 30 |. 08/15/2061 . |1.A ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1

.. 12624N-AC-4 [3.400% 10/05/30 ..evvvnniiviinniniiiiiniieeeeens . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 319,389 |.......een. 319,389 |........... 320,705 |........... B 1R R O R 319,389 [ooviiiiiiinnns oo [ s 7,702 |. 10/05/2030 . |[1.A FM ....
COMM 2013-300P 4.353% Due 8/10/2030 Mo-1

.. 12625X-AA-5 [4.353% 08/10/30 ...cvvvnniiiriiininiiiiiiiieeees . 07/10/2025 . | Call 100.0000 .....covvnenees forriiiiiiiiiii e 12,830,000 |....... 12,830,000 [....... 13,900,650 |....... 12,830,000 [oeeviiviinnnns fonnnns 121,818 [ o 121,818 [oovviiiiiieieees s 12,951,818 |ovvveniieiiiinn v (121,818) |...... (121,818) |........... 302,515 |. 08/10/2030 . |1.A ........
COMM 2013-CR10 4.517% Due 8/10/2046 Mo-1

.. 12626B-AN-4 [4.517% 08/10/46 .....ovvvvvniiiiiiiiieeeceinen . 08/01/2025 . |Paydomn ..ceevvvnvviiiiiininiiiinnn foinneeeeniinnees [ fes s e o [ [ [ [ [ e s i . 08/10/2046 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2015GC35

.. 17324K-AP-3 |CLASS A4 3.818% 11/10/48 .....covvvvnnirnnnnnn . 09/01/2025 . |Paydomn ...cevvenniriiiininiieiiiins feneeeiiiinees foes 1,950,882 |........ 1,950,882 |........ 2,158,164 |........ 2,136,423 [oooiiiiiiiiens fonnns [QECTR-T3 D) PO AN [QEETR-Z DN PO 1,950,882 |oveenveeiiinnnns foeeniiiiiiins fovenieiiiiiiinns oo 55,864 |. 11/10/2048 . |1.A ........
JPMBB 2013-C17 4.4584% Due 1/15/2047 Mo-1

.. 46640U-AH-5 [4.458% 01/15/47 .oovvvvriiiiiiiiiiiiiiiineeees . 08/01/2025 . |Paydomn ..ccevuunviiiiinininiiiiins Jeinnneeeniinnees i f [ e e [ [ [ [ [ e i i . 01/15/2047 . |1.A ........
JPMBB Commercial Mortgage Secu SERIES 2014C23

..46643A-BJ-1 [CLASS AS  4.202% 09/15/47 .....cevvvnnrieinnnnn . 09/01/2025 . |Paydonn ...ccvvunnviiiiiiiiiiniiiinn e fees 4,752,544 |........ 4,752,544 |........ 4,806,010 |........ 4,802,331 |.oovviiiiiiienn [ (49,787) [cveeivviinnnns fonnnns (49,787) [cuveeeeiviinnnns orennnns 4,752,544 |oveeiiiiiiiins o e e 83,375 |. 09/15/2047 . |1.A ........
JPMBB Commercial Mortgage Secu SERIES 2014C26

..46643T-BJ-0 |CLASS A4  3.494% 01/15/48 ... . 08/01/2025 . | Paydown ... . 01/15/2048 . |1.A ........
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JPIBB 2015-C30 4.2263% Due 7/15/2048 Mo-1
..46644U-BE-7 |4.226% 07/15/48 .ooovveiiiiiiiii . 09/01/2025 . |Paydown .........ooeeeieieiiiininnnns foviniiiiiiiiiiiiins feiiiiin 243,606 |........... 243,606 |........... 263,903 [........... 246,300 [o.vvvviiiiiiinn o (2,694) |.eevveiiiiiiiins e (2,694) |.oevveiiiiiiiins e 1 O P 7,710 [. 07/15/2048 . |1.A ........
LV 2024-SHOW SERIES 2024SHOW CLASS B 5.826%
..50245X-AC-1 110/10/29 ... .. |- 09/01/2025 . | BANK OF AMERICA .. ..5,056,085 |........ 5,000,000 |........ 5,056,085 [ovvvvvvvvvnnnnininnn foviiinis fo e e e e 5,056,085 |.. . 10/10/2029 . [1.A ........
MORGAN STANI
..61765T-AF-0 |CLASS A5 ~ 3.635% 10/15/48 .......ccvvvvvnnnnnn . 08/01/2025 . |Paydown .........coeeviiiiiiiiiiinins foniiiniiiiiiiiiiins fonen 8,862,514 |........ 8,862,514 |........ 9,805,403 |........ 8,975,987 [.vvvvvviiiinnnn foeenn [RRKICYA)N RO R (113,473) |+ | 8,862,514 [..ccooiiiiiiies e e e 214,768 |. 10/15/2048 . |1.A ........
MORGAN STANLEY BAML TRUST SERIES 2015C25
..61765T-AF-0 |CLASS A5  3.635% 10/15/48 ........cccceunnnnnnnn . 07/21/2025 . | Redemption 100.0000 .....ee fooeeiiiiiiiiiiiiiin fonns 15,931,308 |....... 15,931,308 |....... 17,626,251 |....... 16,135,287 |..oooeeiiieeenns oo (203,979) [c.vvvvnnnnnnnnnn foeennn (203,979) [o.vvvvnnnnnnnns foeeennn 15,931,308 [.ooooeeeeiiiiies fovveeieiiiii o Jeveiiieens 337,810 |. 10/15/2048 . |1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 56,034,690 55,978,635 60,769,012 51,639,385 (538,932) (538,932) 56, 156,508 (121,818) (121,818) 1,175,440 XXX XXX
ARES CLO SERIES 20152A CLASS BR2 ~ 6.194%
..04015G-AR-0 | 04/17/33 oooeiiiiiiiiiii . 09/04/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 1,722,000 |........ 1,722,000 |........ 1,722,689 |........ 1,722,585 |ovvvvvveeiiiiens feriiiiinnnns (L) ST RN (64) [oovvvvniniiiinn foeeenn 1,722,491 [ o, (491) fevvvvnnnnns (491) |vvvvennnns 96,400 |. 04/17/2033 . |1.C FE ....
ARES CLO Ltd SERIES 202266A CLASS CR  7.314%
..04019R-AY-7 107/25/36 ... .. |- 09/12/2025 . | Cal | 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 4,750,000 |........ 4,750,000 |........ 4,750,000 |........4,750,000 |..coooeriiiiinns Jooriniiiiiiiis fovvvriiiniiinens fovviiiiiiiiinnn fon o 4,750,000 |.. ...314,087 |. 07/25/2036 . [1.F FE .
Balboa Bay Loan Funding
..05765D-AM-7 |CLASS BR  6.369%% 04/20/36 .......ccovunnnnnnnnn . 07/07/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 9,500,000 |........ 9,500,000 |........ 9,500,000 |........ 9,500,000 |.oeeeieiiiiiiees e e e o o L O O 440,928 |. 04/20/2036 . |1.C FE ....
Babson CLO Ltd SERIES 20233A CLASS A 6.022%
..067932-AA-1 | 10/15/36 eevvvvviviiiiiiiiiiiiiiiiiecceeeeeeeeees . 09/29/2025 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |.evvvvrrrrennnnn forvvnnnnniiinnnn o fe e e 7,000,000 |oeveveeiiiiinns fevviviiiiiiiiens foiiiiiiiiiiinn o 413,054 . 10/15/2036 . |1.A FE ....
Benefit Street Partners CLO Lt SERIES 202022A
..08186U-AQ-5 |CLASS CR  6.569% 04/20/35 ......cevvvvvvvvnnnnns . 07/21/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 2,500,000 |........ 2,500,000 |........ 2,466,250 |........ 2,468,797 [ovvvvvrinininnn foereiinnn L T PO SN LPCL < T PO RN 2,470,240 [ovvvvvvrvininnnn fonnnnns 29,760 |........ 29,760 |ovevrrnnnns 125,974 |. 04/20/2035 . |1.F FE ....
Crown City CLO | SERIES 20201A CLASS BR
.. 22823R-A0-2 |6.694% 07/20/34 ...oooovviiiiiiiiiii . 09/11/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 7,700,000 |........ 7,700,000 |........ 7,103,250 |........ TAT2,708 |ooeeeeeeeeeeeees e 27,596 |.ocoeeiiiiiiiins e 27,596 |.ooeeeiiiiiieens e 7,200,304 [ocooiiiiiiiiiins |oeens 499,696 |....... 499,696 |.......... 468,878 |. 07/20/2034 . |1.F FE ....
Dryden Senior Loan Fund SERIES 201864A CLASS
.. 26251L-AC-8 |A  5.564% 04/18/31 ..oooeiriiiiiiiiiii . 07/18/2025 . |Paydown ........cooeeeieiiiiiinnnnnns fonniiiiiiiiiiiiinns feiiinin 940,239 |........... 940,239 |........... 940,239 |..oeeeenns LU U R (S R R A 940,239 [ovvvvvvvviiiiinn foriiiins e e 40,178 |. 04/18/2031 . [1.A FE ....
Generate CLO Ltd. SERIES 202312A CLASS A
3T147V-AA-5 16.299% 07/20/36 ...ooovvvveeeeeiiiiiiiiiiiiees . 08/13/2025 . | Call 100.0000 ...ovvvvvniinnn foereeeeeieeieeeeeens e 19,500,000 |....... 19,500,000 |....... 19,500,000 |....... S O Y S (R R 19,500,000 |oovveeeeeieinns fovviviiiiiiieens foviviiiiiiiiinn o 1,021,974 |. 07/20/2036 . |1.A FE ....
Generate CLO Ltd. SERIES 202312A CLASS B
3T14TV-AC-1 | 7.019% 07/20/36 ...vvvvvvvvvvnninnniiiiiiiniininnnns . 08/13/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |oeeeeeeiiiiiiees e o e o o 5,000,000 |oeveveeiiiienns fovveiiiiiiiniens feiiiiiiiiiiinn o 291,645 |. 07/20/2036 . |1.C FE ....
Madison Park Funding Ltd SERIES 202262 CLASS
..55817H-AQ-2 |BR  6.925% 07/17/36 ....evvvvnnnnnnnnnnnnnnnnnnnns . 07/29/2025 . | Call 100.0000 ...ovvvvvniinnn foereeeeeieeieeeeeens e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.oevvvvverrrnnns forvvrnnnnnnnnnnn forvis fo e e 10,000,000 [.vvvvvvvvvnvnnns formmmmnniiniiis fooreiiiiiiis s 554,765 |. 07/17/2036 . |1.C FE ....
Madison Park Funding Ltd SERIES 202262A CLASS
..55817H-AS-8 |CR  7.325% 07/17/36 ...evvvvvvvvninnnnnniinnnnnns . 07/29/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |oeeeeeeiiiiiiees e o e o o 5,000,000 |oeveveeiiiienns fovveiiiiiiiniens feiiiiiiiiiiinn o 203,216 . 07/17/2036 . |1.F FE ....
Octagon Investment Partner 45 SERIES 20191A
..67577M-AN-3 | CLASS AR 5.665% 04/15/35 .....cevvvvvvvnnnnnns . 09/04/2025 . | Call 100.0000 ...ovvvvvniinnn foereeeeeieeieeeeeens e 10,200,000 |....... 10,200,000 |........ 9,980,700 |....... 10,000,650 |..eevvvverrvrnns fornnnnnnne [ X720 FOUUUUU LR 7 FO 10,010,482 |..oooeeeeinninns ovenns 189,518 |....... 189,518 |........... 526,201 [. 04/15/2035 . |1.A FE ....
Parallel Ltd SERIES 20231A CLASS A1  6.519%
..69915N-AA-6 | 07/20/36 ...oovvvvriiiiiiiiiiiiiiiiieiiee e . 07/01/2025 . | Call 100.0000 ...ovvvvvniinnn foereeeeeieeieeeeeens e 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 |.ooeeeeeeiieiees Jeeeeiiniiiiiiens e foiiiin fon [ 0 0 O O 924,694 |. 07/20/2036 . [1.A FE ....
Parallel Ltd SERIES 20231A CLASS A2  7.219%
..69916N-AB-4 | 07/20/36 ....ovvvvvriiiiiiiiiiiiiiiiiiiieiieeeeeeees . 07/01/2025 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [.oeeeiiiiiiiiees e e e o o 5,000,000 |oeeeviiiieienns fevviiiiiiiiiiees feiiiiiiiiiiinn o, 255,673 |. 07/20/2036 . |1.C FE ....
Trinitas CLO Ltd SERIES 202323A CLASS A
..89642T-AA-1 |6.119% 10/20/36 .....evvvvvvvrriniiiniiiniiiiiinnnns . 09/10/2025 . | Call 100.0000 ...ovvvvvniinnn foereeeeeieeieeeeeens e 25,000,000 |....... 25,000,000 |[....... 25,000,000 |....... 0 O P O RN N 0 O P M 1,174,380 |. 10/20/2036 . (1.A FE .
Trinitas CLO Ltd SERIES 202323A CLASS C
..89642T-AE-3 |7.569% 10/20/36 ...evvvvvvvvrieiiiiiiiiiiiiiiinnnes . 09/10/2025 . | Call 100.0000 ...vvvvvnninnnn foeeeeeeieiieieeieees e 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 f..oeeeeeiiiiiees ovveeeeeeieeees Jeveveviiiiiiiies foveveveniiiinn fovviiiiiiiiiiins o 2,000,000 ..oeeeeeeeeeenes evevevviiiiiiies foviiiiiiiiiinn foriiinnn, 115,946 |. 10/20/2036 . |1.F FE .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 135,812,239 135,812,239 134,963, 128 135,054,949 38,807 38,807 135,093,756 718,483 718,483 7,058,002 XXX XXX
BSOF SRT | LP & BSOF SRT | OFF BSOF SRT | LP
..055729-AH-0 |& BSOF SRT | OFF  7.730% 06/30/30 ............ . 08/11/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 202,124 |........... 202,124 |......eee. 202,124 |........... 7 O P Y N 202,124 |ovvvviviiiiiiins fors e e 11,685 |. 06/30/2030 .|2.B PL ....
BASTION FUNDING |, LLC BASTION FUNDING I, LLC
..07030U-AA-0 | 7.119% 04/25/38 ..oovvveeeiiiiiiiiiiiiiieies . 09/25/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiii foeeeens 954,051 |........... 954,061 [o...eeeeee 954,061 [......eee. 1 O P Y N 954,051 [ovvvvvviniiiinnn foriiins e e 44,433 . 04/25/2038 . |1.F PL ....
BSOF SRT | LP and BSOF SRT OFF BSOF SRT | LP
..11778W-AA-4 | and BSOF SRT OFF  6.950% 06/30/30 ............ . 08/10/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiii foeeeens 201,004 |........... 201,004 |........... 201,004 |........... L O Y R (U R R N O P 10,906 |. 06/30/2030 .|2.B PL ....
CCO Il SHORE HOLDCO LLC CCO Il SHORE holdco
. 1248E#-AA-3 |Ilc  6.476% 04/01/35 ...ooooveereieieeeieeee . 06/30/2025 . | Redemption 100.0000 ....oew fooveiiiiiiiiiiiiiins o 1,814,330 |........ 1,814,330 |........ 1,808,009 |.....oovvevveeieeees Jeveveviiiiiiiies foiinnnns 6,322 |..viiiiiiiins evinnnns 6,322 |..viiiiiiiiies evennns 1,814,330 | v Jovviviiiiiiinnn foviiiinnnn, 30,833 |. 04/01/2035 . |1.G Z .....
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CCO I SHORE HOLDCO LLC CCO I SHORE holdco
L 1248E#-AA-3 [ I1c  6.476% 04/01/35 ....oovvvvvnniiiiiiiiins . 09/23/2025 . |Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 4,765,641 |........ 4,765,641 |........ 4,749,036 |...cevvnnniiiiinnnns Jornneniiiiinnns fons 16,605 [ooovvvvvvenenns fornenes 16,605 [ooovvvivveneens foreenes 4,765,641 |oovvveiiiiiiins o e o 143,005 |. 04/01/2035 . |1.G PL ....
CTL 2022-4 TRUST (KEMPER LAKES CTL 2022-4
..12755*-AA-0 | TRUST (KEMPER LAKES ~ 4.016% 05/15/67 ........ . 09/15/2025 . | Redemption 100.0000 ....... ..3,906 ... 3,906 2 3,906 ... .3,906 |.. . 05/15/2057 . |[1.DPL ....
CAERUS UINTA ABS | LLC CAERUS UINTA ABS
..127656-AA-4 | 7.480% 04/28/40 .....evviiviiiiiiiiiiinieee . 09/28/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 691,487 |........... 691,487 |........... 691,330 |...........691,393 |..oooiiiiiiins Jovvniinennnns Lo O O, oL O R (10 O ) M, 34,322 |. 04/28/2040 . [1.G PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
..14855lI-AA-4 | SECURED AVIATION  6.500% 07/31/36 ............ . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 917,122 |........... 917,122 |........... 893,831 |...........898,083 |.....ccooevviinn |oerinnnnn 19,039 |ovvvveiiiiiiiins Jovninnnns 19,039 |ovvvvviiiiiiinn Joevininnnnd Lo 72 O ) ) A 41,054 |. 07/31/2036 . |1.F PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
..14855II-AB-2 | SECURED AVIATION  5.650% 07/31/36 ............ . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 226,218 |........... 226,218 |........... 201,941 |...........206,490 |...coviiiriiinn Joernnnnn 19,728 [ooeviiviiiiieens o 19,728 [oeeiiiiiiiiiies o (T R R RN R 8,793 |. 07/31/2036 .|2.B PL ....
CONCORD MUSIC ROYALTIES LLC CONCORD MUSIC
..20633K-AA-6 |ROYALTIES, LLC  6.500% 01/20/73 .............. . 07/21/2025 . |Various ........ceeeeevrvvinnnnnnnnns foveennnneinnninnnnns oo 13,000,000 |....... 13,000,000 |....... 12,693,811 |.......12,700,913 [.....ccovvieees forriiinnnnns L7 R RN L7 R R 12,701,075 [ooeeveinninnns foenns 298,925 |....... 298,925 |........... 308,750 |. 01/20/2073 . |1.F FE ....
DNKN 2015-1A SERIES 20211A CLASS A2l
..233046-A0-4 [2.493% 11/20/51 ..ovivviniiiiiiii . 08/15/2025 . |Paydomn ...ccvvunniiiiiiniiiiiiiiiinn fenieeeeiiiiees feeeeeens 25,000 ... 25,000 |............ 25,000 |............ <[00 R O R F 5[0V ) R R RN 467 |. 11/20/2051 . |2.B FE ....
DP LION HOLDCO LLC DP LION HOLDCO LLC
.. 23350M-A%-1 [8.243% 11/28/43 ...covvvvniiiiiiiiieeeiiii . 09/28/2025 . |Redemption 106.2664 ....oe [ooeeiiiiiiiii s 561,200 |........... 528,107 |...ceevnnns 528,107 |ovvuennnns 523,035 [cvuviiiiinnnns orennnns 38,165 |ouvveiiiiiinnns fovennnns 38,165 |oevveiiviiiins o £5T00 [V ) ) ) A, 32,835 . 11/28/2043 . [2.A PL ....
DAWSON RATED FUND 6-R2 LP DAWSON RATED FUND
..23042L-AB-2 |6-R2 LP  7.385% 12/15/34 ....covvnniiiiiininnnns . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 783,086 |.......... 783,086 |.......... 783,086 |.......... £ O O O R R £ T T R AU R RN 45,719 |. 12/15/2034 . |1.G PL ....
DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII
..265123-AA-9 [LLC  7.076% 05/31/44 ......ccvvvvenniiiiiinnnnnns . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 228,750 |........... 228,750 |........... 228,750 |........... 22 T R O R RS o T VI R R KRR R 3,630 |. 05/31/2044 . |1.F FE ....
DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII
..255123-AB-7 |LLC  7.670% 05/31/44 ......covvvvenniiiiiinnnnnns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn i 4,500 [o..coeieenns 4,500 |eiinns 4,500 |ieeiinnnnnns 3 O O R AN L O O R 221 |. 05/31/2044 . |2.A FE ....
FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET
..302704-AA-9 | ISSUER LLC ~ 7.151% 06/26/44 ........cevvvvnnnnn . 09/25/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 602,072 |........... 602,072 |........... 602,072 |..ceennnnnd L0107 2 O P N A IR (61072251 2 ) ) M 28,949 |. 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. . 09/25/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 218,337 [........... 218,337 |........... 218,337 |[...cevvnenn 8 T R O R RS P 1RV RN R RN A, 11,838 . 06/26/2044 . [2.B PL ....
HILDENE TRUPS SECURITIZATION HILDENE TRUPS
..4313311-AA-9 | SECURITIZATION  6.064% 10/25/39 .............. . 09/01/2025 . | STIFEL NICOLAUS ....evvrvvvvnnnnnns fornnneeeiiiniiieens foens 12,703,766 |....... 12,769,075 |....... 12,708,766 [ovvveneiveinnnnnnns oo [ [ [ e e 12,703,766 [.oveveevnnnnes oo [ [ . 10/25/2039 . |[1.A FE ....
HILDENE TRUPS SECURITIZATION HILDENE TRUPS
..4313311-AA-9 | SECURITIZATION  6.064% 10/25/39 .............. . 07/25/2025 . |Redemption 100.0000 .....c. fooreiiiiiiiiiiiiinn e 8,797 |ooviiiinnnnns 8,797 |verinnns T T R FO R AR L1725 F R 17 R A, L0 £ L PR O RN NN 134 . 10/25/2039 . |[1.A FE ....
HILDENE TRUPS SECURITIZATION 4 HILDENE TRUPS
..43133Y-AL-9 |SECURITIZATION 4  6.368% 01/23/40 ............ . 07/23/2025 . |Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,607,278 |........ 1,607,278 |........ LG LA T R R R R R R RN 1,607,278 [ooooeiiiieiiies oo s s 31,583 |. 01/23/2040 . |1.A FE ....
JERSEY MIKES FUNDING LLC SERIES 20211A CLASS
.476681-AB-7 [A2]  2.891% 02/15/52 ...cevvvniiiiiiiiiieiinn . 08/09/2025 . |Paydomn ...ccvvunniiiiiiniiiiieiiiinn ferneeeeiiies feeeeeeens 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,500 |oveveennnnns 72 O R ) NN /2800 O N R AR 271 |. 02/15/2052 . |2.B FE ....
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC
L.55317X-A*-0 [8.121% 12/15/38 ..eevveiiiiiiiiiiiiiiiiiceeeee . 09/15/2025 . | Redemption 100.0000 ....... . 12/15/2038 . |1.G PL ....
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC
..55317X-A8-8 [8.946% 12/15/38 ...oevvnriiiiiiiiiiieiiiies . 09/15/2025 . | Redemption 100.0000 ....... . 12/15/2038 . |2.A PL ..
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC 5.160% 09/20/26 |. 09/20/2025 . |Redemption 100.0000 ....... . 09/20/2026 . |2.C PL ..
METRONET INFRASTRUCTURE |SSUER METRONET
..59170J-A*-9 | INFRASTRUCTURE ISSUER  7.860% 10/20/53 ..... . 07/25/2025 . |Redemption 100.0000 ....... . 10/20/2053 . |1.F FE ....
METRONET INFRASTRUCTURE |SSUER METRONET
..59170J-AA-6 | INFRASTRUCTURE ISSUER  6.350% 10/20/52 ...... . 07/24/2025 . | Call 100.0000 ............... . 10/20/2052 . |1.F FE ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC
L. T41011-AA-8 [ 7.806% 12/25/38 ....eeeeieeeeeeaeeeeeeeiee e . 09/25/2025 . |Redemption 100.0000 ....... . 12/25/2038 . |1.G PL ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC
LT41011-AB-6 [8.418% 12/25/38 ..eevveeeeeeeeieeeeeeee e . 09/25/2025 . |Redemption 100.0000 ....... . 12/25/2038 . |2.B PL ....
REGIONAL 2021-1 LIMITED AND RE REGIONAL 2021-
..75914J-AB-1 |1 LIMITED A 6.149% 08/15/40 .....eevreeennnnn . 09/15/2025 . | Redemption 100.0000 ....... . 08/15/2040 . |1.G Z .....
REGIONAL 2021-1 LIMITED AND RE REGIONAL 2021-
..75914J-AC-9 |1 LIMITED B 6.149% 08/15/40 .....evvvrennnnn . 09/15/2025 . | Redemption 100.0000 ....... . 08/15/2040 .|2.B Z .....
SABAL ISSUER 2025-1 LLC SABAL ISSUER 2025-1
..785170-AA-2 [LLC  6.280% 11/01/60 ...eovvueiieirnnnnanaanes . 07/30/2025 . | Redemption 100.0000 ....... . 11/01/2060 . |1.G FE ....
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SERVPRO MASTER ISSUER, LLC SERIES 20241A
..817743-AJ-6 |CLASS A2 6.174% 01/25/54 .......eevvvvnnnnnnnnn . 07/25/2025 . |Paydoun ..........ooeeeeiiiiininnnnns foniiniiiiiiiiiiiins feiiiin 37,500 [oeeennnnnnn 37,500 [ooonnnnnne 37,500 |..ooeeennns 37,500 [oeeiiiiiiiiiiies e e e fe O Y S N 579 |. 01/25/2064 . [2.C FE ....
Social Professional Loan Progr SERIES 2018A
..83406E-AC-9 |CLASS A2B  2.950% 02/25/42 .... .. |- 08/01/2025 . | J.P. MORGAN .... . 02/25/2042 . (1.A FE ....
SPIRITS OF ST.LOUIS BASKETBALL
..84860%-AB-9 |NOTES ~ 3.850% 03/31/33 ...oooeeeiiiiiiiiiiinnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 133,412 |.......... 133,412 |......ee. 133,412 |........... L O N (SRR R 133,412 [ e e . 03/31/2033 . |2.CPL ....
SPIRITS NEWCO LLC SENIOR SECURED NOTES
..848609-AA-1 5.300% 06/30/36 .....eevvvvvvvrrrerrriiiiiiinninnns . 09/30/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 190,423 |........... 190,423 |........... 190,423 |.......... 186,307 |oevvvvvviviinnns forviinnnns L3 5 [ IO AN L3 [ O AN 2 O P 7,569 |. 06/30/2036 . [2.CPL ....
SUBWAY FUNDING LLC SERIES 20243A CLASS A2l
..864300-AG-3 |5.246% 07/30/54 ....cooeeeiiiiiiii . 07/13/2025 . |Paydoun ........coeeeiieiiiiininnnnns fonniiiiiiiiiiiiiins foiiiin 53,750 |............ 53,750 [ouunnnnnn 53,750 |.eeeeeennns 83,750 [eveiiiiiiiiiins e e e e L0 £ O P 2,115 |. 07/30/2054 . (2.B FE ....
SWEETWATER ROYALTIES LLC SWEETWATER ROYALTIES
..87054#-AA-6 |LLC  5.320% 09/30/40 ........evvvvvrvvvnnnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 399,713 |........... 399,713 [ovnnnnnnns 399,713 [ovvennnnns B O P Y N 390,713 [ovvvvviiiiiiiinn fos e e 21,265 |. 09/30/2040 . |2.B PL ....
TRUPS FINANCIALS NOTES SECUR TRUPS FINANCIALS
..89820W-AA-8 |NOTES SECUR  6.249% 02/27/39 ......cccevvvnnnnne . 08/27/2025 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 1,276,318 |........ 1,276,318 |........ 2L O O S (S R A R 2 LR 2 O S N 39,021 |. 02/27/2039 . |1.A FE ....
Westlake Automobile Receivable SERIES 2023P1
..96042U-AB-7 |CLASS A2  5.890% 02/16/27 .......ccoeveeeeennnns . 09/15/2025 . |Paydown ..........ooeeieiiiiiinniinns fenniiiiiiiiiiiiiins foiiinn 985,031 [ooeeeeenns 985,031 [o..euenne. 984,975 |.......... 984,992 |.ooevviiiiiiiins ferniiiiiiinnn, FC L PO AN LT IO A e O O P 38,468 |. 02/16/2027 . |1.A FE ....
WOLF ENERGY ASSET ISSUER LLC WOLF ENERGY
..977701-AE-1 | ASSET ISSUER LLC  5.698% 06/24/50 ............ . 09/25/2025 . | Redemption 100.0000 ....uun fornnnnnnniiiiiinn oo 1,491,702 |........ 1,491,702 |........ L O O Y U (RN R I S N 17,274 |. 06/24/2050 . [1.F PL ....
Ziply Fiber Issuer, LLC SERIES 20241A CLASS
..989790-AA-1 | A2  6.640% 04/20/54 .......evvvvvinrnnnnnnnninnnns . 08/28/2025 . | Call 100.0000 ...vvvvvvnininn foereeeeeeieeeieeeees e 10,000,000 |...... 10,000,000 |........ 9,997,212 |........ 9,997,526 |..oevvviiiiiiinn ferniininnns [R5 S AT (168) [cvvvvvnrnninnnnn foreeenn 9,997,358 [o.evvvvrviinnnnn fonnnnnnns 2,642 |.......... 2,642 |........... 809,038 |. 04/20/2054 . |1.G FE ....
LCMM REVOLUTION BLOCKER, INC LCMM REVOLUTION
..GNO722-25-9 |BLOCKER, INC ~ 8.003% 12/30/25 ................. . 08/08/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 861,644 |........... 861,644 |........... LK V7 R R R L2 L O RN LN (I O AR 861,644 |..ooooeeiiiiiins | e e 3,390 |. 12/30/2025 . |1.G Z .....
BG BETA | LTD BG BETE | LTD  7.120%
..05593P-AB-2 | 07/01/54 .ovvvvviiiiiiiiiiiiiiieiiiiieeeeeeeees . 07/01/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 33,261 |............ 33,261 [onnnnnnne 33,261 | 33,261 oo e e e e 2 O P 1,182 |. 07/01/2054 . [2.A PL ....
BG BETA | LTD BG BETA | LTD  7.210%
.. 05593P-AC-0 |07/01/54 wovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeees . 07/01/2025 . | Redemption 100.0000 ....ewe fooviiiiiiiiiiiiiiies foeiienn 43,000 [o..oeeneee. 43,000 f..ccnnnnee. 43,000 |.ooeeennnn. 43,000 ooeeeeeieieeees e eveveviiiiiiiins fovvviiniiiiins fovviiiiiiiiiiins o 43,000 |ooeeeeeeieeiee eeveeeiiiiiiins feveciiiiiiiins foriiiiinnn, 1,671 |. 07/01/2054 . |2.A PL ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 103,596,477 103,628,693 101,617,786 76,611,705 125,976 125,976 101,787,682 1,808,795 1,808,79% 5,623,195 XXX XXX
CARS MTI SERIES 20201A CLASS A1 2.010%
L A4576A-AA-0 | 12/15/50 ovveeiiiiiiiiii . 09/15/2025 . |Paydoun ..........oeeeeiiiiiiiininins feniiniiiiiniiiiiins foiiiiin, 8,731 [ 8,731 |l 8,728 |............. LK O RN P2 R R P2 R R 8,731 |evvriiiiiiiiinns [ foi e 117 |. 12/156/2050 . |1.A FE ....
Hertz Vehicle Financing LLC SERIES 20224A
..42806M-BA-6 |CLASS A 3.730% 09/25/26 .......cceeeveiiiennnnn . 09/25/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 2,000,000 |........ 2,000,000 |........ 1,999,947 |........ 1,999,081 [oiiiiiies oo [ R A [ R R 1,999,987 [ovvvvvviiiiiin o Bl T S 55,950 |. 09/25/2026 . |1.A FE ....
Hertz Vehicle Financing LLC SERIES 20224A
..42806M-BA-6 |CLASS A 3.730% 09/25/26 ........ceevveeiiinnnn . 08/25/2025 . |Paydown .......ooeeveiiiiiiiiiiiiiies Jovvviiiiiiiiiiiiiins fones 4,000,000 |........ 4,000,000 |........ 3,999,894 |........ 3,999,963 |...oovviiiiiies foeiiiiinnnns 37 fovnvniiiiins i 37 fovvniiiins foerennn 4,000,000 |..ooeeeeeeeeeens evveveeiiiiiiene fovviiiiiiiiiin foriiiinnn, 93,250 |. 09/25/2026 . |1.A FE ....
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 6,008,731 6,008,731 6,008,569 6,008,674 45 45 6,008,718 13 13 149,317 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 317,700,278 317,503,516 317,953, 198 284,678,812 439,857 439,857 315,224,714 2,475,561 | 2,475,561 14,426,242 | XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 317,700,278 317,593,516 317,953,198 284,678,812 439,857 439,857 315,224,714 2,475,561 2,475,561 14,426,242 XXX XXX
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 317,700,278 317,593,516 317,953,198 284,678,812 439,857 439,857 315,224,714 2,475,561 2,475,561 14,426,242 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,285,572,836 2,506,813,978 2,554,327,614 | 2,199,802,320 105,800 3,666,546 3,772,346 270,463 2,543,245,198 101,964 | (257,665,367) | (257,563,403) 93,873,518 XXX XXX
CLEARBRIDGE MLP AND MIDSTREAM CLEARBRIDGE MLP
..184692-6@-5 | AND MIDSTREAM .....eevvvvvvriiriiiiiiiiiiiiiinneenns . 07/01/2025 . | Taxable Exchange .................. ... (200,000.000) |..... (7,000,000) [ovvvvvvnvmmmnnnnnnnn fonnnne (7,000,000) |...... (7,000,000) |.eevvvvrrrennnns forvnrnnnnnninnnn forviiiiins fo e e (7,000,000) |-eeeeeeeeeeeeees fevvvreriiiiieens fovvvviiniiiinnn fon fo i 1.FFE ...
CLEARBRIDGE MLP AND MIDSTREAM CLEARBRIDGE MLP
..184692-6@-5 | AND MIDSTREAM .. |- 07/01/2025 . [ Tax Free Exchange P R 200,000.000 |...... 7,000,000 [ovvvevrinnnnnnnnnnnn fornnnnns 7,000,000 |........7,000,000 [...cevvrrrnnnnnn forviiiiiiiiiiins i e e e 7,000,000 |.. J1.FFE ...
CLEARBRIDGE ENERGY
.. 18469P-G*~5 | AND MIDSTREAM ...evvvvvvvevrririieiiiieiiiiieeeennnes . 07/01/2025 . |No Broker .........cccvvvveeeeeeeens fones 200,000.000 |...... 7,000,000 [oeeevviiniiiiiiins fonnnnnn 7,000,000 J.ovvvvrrrrirririiens fovvvvnrennnnnins fovviiiiiiiiiiies o e e foienn, 7,000,000 .oeveeeeeieeeees evvevveiiiiiiins feveiiiiiiins fooviiiiiiiiiiiiiiins foaiiiees e, 1.FFE ....
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 7,000,000 XXX 7,000,000 7,000,000 124,600 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 7,000,000 XXX 7,000,000 7,000,000 124,600 XXX XXX
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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 7,000,000 XXX 7,000,000 7,000,000 124,600 XXX XXX
JO-ANN STORES INC JOANN STORES EQUITY REORG
..47768J-20-0 |DTC ... .. |- 07/24/2025 . |Various ..... 17,168.000 |.... .48,263 |.. ..45,258 |. .48,263 |.. . (48,262) |...
..79589L-10-6 | SAMSARA INC-CL A . .. |- 0071772025 . | PIPELINE TRADING SYSTEMS .5,053.000 |.... ...209,851 |.. ...209,851 |.. . (14,176) |...
..81764X-10-3 | SERVICETITAN INC-A ..... .. |- 07/09/2025 . |PIPELINE TRADING SYSTEMS ... .1,724.000 |.... 184,778 e 4,903 )L
..833445-10-9 | Snowflake Inc. COMMON STOCK . 09/17/2025 . |PIPELINE TRADING SYSTEMS ....... [ceevvennes 915.000 [.ooeeeenn 196,727 |ooeeiiiiiiiiiiiiiins [eennn220,515 | e i e f e e 220,515 |oeeeeeiiiiiiinnn [ornnnnn (23,788) ... (23,788)
..097229-10-1 WISE PLC .ovvvvveiiiiiiiiiiiiiiieeieceeeeeeeeeeeeeees . 07/29/2025 . | PIPER JAFFRAY & HOPWOOD INC ....[....... 34,450.000 |.........470,983 [.....coooooiiiiiiins foorrnnnnnnd93,148 [ooiiiiiiiiiiiiiiins Lo e e e i o 490,942 |.........(2,205) |....... (19,959) |....... (22,164) |.oevvvnniiiiinnnnns Jovneeees vevvnne| eevieenens
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,053,066 XXX 1,156,556 3,004 45,258 45,258 1,154,349 (2,205) (101,282) (103,487) XXX XXX
Federal Home Loan Bank Activity Based Stock
LFHLB00-02-6 | ..evenneiiiiiinie it . 09/05/2025 . ‘DIHECT S s o 254,407.000 |..... 25,440,700 fo..oooiiiiiiiiiiinn foonnns 25,440,700 |....... 25,440,700 |..evvvvvviieiens fevrvvvvniiininns fovviiiiiiiiiiins o e e 25,440,700 |...ovvvvenennnnn fovviiiiiiiiiiins o e e e e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 25,440,700 XXX 25,440,700 25,440,700 25,440,700 XXX XXX
5989999997. Total - Common Stocks - Part 4 26,493,766 XXX 26,597,255 25,443,704 45,258 45,258 26,596,049 (2,205) (101,282) (103,487) XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 26,493,766 XXX 26,597,255 25,443,704 45,258 45,258 26,596,049 (2,205) (101,282) (103,487) XXX XXX
5999999999. Total - Preferred and Common Stocks 33,493,766 XXX 33,597,255 25,443,704 45,258 45,258 33,595,049 (2,205) (101,282) (103,487) 124,600 XXX XXX
6009999999 - Totals 2,319,066,602 XXX 2,587,924,869 2,225,246,024 151,058 3,666,546 3,817,604 270,463 | 2,576,840,247 99,759 | (257,766,649) | (257,666,890) 93,998,118 XXX XXX
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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
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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 . |. 10/18/2024 |. 10/20/2025 |.......... 8,338 |...... 48,810,895 ......... 6,099.26 |...... 2,834,684 |....oiiiiiiinnns | fes 5,051,051 [.euueneeens [ 5,051,051 |...... 4,320,701 [oeieiiiiiinnns v [ e 28,617 [N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A .... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 11/20/2024 |. 11/20/2025 |..........8,213 [...... 48,859,551......... 6,153.79 [...... 2,923,875 P A 4,893,138 | .covvvnnnnn [ennnns 4,893,138 |...... 4,191,883 [c.eiviiiieiens e [ e A5 AT INZA L 0002

Buy CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |. 12/20/2024 |. 12/19/2025 |.......... 7,318 (...... 43,716,273 [........ 6,168.08 |...... 2,705,296 [ovevneeeeinnnnnes foevrnnnnneeniinns oo 4,549,854 [........... | 4,549,854 |...... 3,913,017 [oiiiiiiieinns e [ s 50,796 [N/A ...... 0002 .oovvvnnnnns

Buy CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 01/17/2025 |. 01/20/2026 |.......... 7,287 |.ueenn 43,399,987 |......... 6,236.53 |...covvnniiiiinnn fennns 2,534,863 |...vvneiiiiiinnns oo 4,400,239 | .coovvnnnnn fennnnn 4,400,239 |...... 1,865,376 [.ovevveeeiiiies [ [ e 60,102 [N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index |.... ... LCZ7XYGSLJHFXXNDX90 . |. 02/20/2025 |.02/20/2026 |.......... 6,457 |...... 38,825,939 ......... 6,362.22 |ovveererereienns [ 2,287,088 |, [ 3,559,880 [..cveenre [oven. 3,559,880 |...... 1,272,831 |ovcerevereeeen oo oo [ 61,810 /A ...... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveereenenns LCZ7XYGSLJHFXXNDX90 . |. 03/20/2025 |. 03/20/2026 |.......... 7,664 ...... 43,435,783 ......... 5,889.41 |.ovevererenns |oreee 2,793,571 [eeveriiiees [ 7,465,004 | ..ooveenns fonnnn 7,465,064 |...... 4,671,493 [..voveieeeies [ o o 74,265 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . . 04/17/2025 |. 04/20/2026 |......... 10,033 |...... 51,750,931 ......... 5,494.01 |ovverererenenns e 4,307,086 [..oovererenn fone 13,592,073 |.evenverens fone 13,592,073 |...... 9,285,027 [.veveveveereris [ oo o, 98,570 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . |. 05/20/2025 |. 05/20/2026 |.......... 7,760 |...... 45,356,161 ........ 6,178.08 [...ovevererens [ 3,015,169 [.evvveveverens [ 6,234,145 [ ooveenn v 6,234,145 |...... 3,218,976 [oeeveveereveereies oo [ o 91,884 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . . 06/20/2025 |.06/18/2026 |.......... 7,876 |...... 47,451,528 ]......... 6,206.55 |-.ovevererenens |oreee 3,040,371 [eevvcreeees [ 6,396,832 [..corenne [ovee 6,396,832 |...... 3,355,460 [...ovvvevereres [oeeieeeieeeeens oo oo 99,360 [N/A ...... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | cveeveveerveerienenns LCZ7XYGSLJHFXXNDX90 . . 07/18/2025 |.07/20/2026 |.......... 7,750 |...... 48,868,274/........ 6,548.66 |-....cvererenens |oree 2,973,920 [oovouviveiiens [ 4,667,385 | ..eovenenns [ 4,667,385 |...... 1,693,465 [...cveereveereres oo [ o 109,307 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 08/20/2025 |. 08/20/2026 |.......... 8,287 ...... 52,787,751 1........ 6,651.61 [.....ccovvnienins |vnann 3,180,316 [....oevvvvnneeens fene 4,722,951 | ceeeenin [ 4,722,951 |...... 1,542,634 [oonniiiiiiiiens e [ e 124,837 [N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ | S&P 500 Index Hedge . |N/A ...........[Equity/Index |......cccoemreenrnnnnns LCZ7XYGSLJHFXXNDX90 . |. 08/21/2025 |. 07/20/2026 |............ 905 [........ 5,853,976 |......... 6,957.95|.. 174,843 |... P FEPT 318,766 |........... e 318,766 [ 143,928 [ | [ | 12,045 (NA 0002

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |.oeeerrirennninnnnnns LCZ7XYGSLJHFXXNDX90 . |. 09/19/2025 |. 09/18/2026 |.......... 7,5718]...... 50,722,6%4]......... 6,930.93 |...ccuvuiiiiiinnn [t 2,981,207 [ | 3,283,642 )....ccuunn. o 3,283,642 |......... 302,425 |..evveeniiiiinins foonniii e | 124,509 |N/A ...... 0002 ..oevvnnnnns
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 8,463,855 27,289,364 69,135,018 | XXX 69,135,018 39,777,213 982,416 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 8,463,855 27,289,364 69,135,018 | XXX 69,135,018 39,777,213 982,416 | 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 8,463,855 27,289,364 69,135,018 | XXX 69,135,018 39,777,213 982,416 | 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 8,463,855 27,289,364 69,135,018 | XXX 69,135,018 39,777,213 982,416 | XXX XXX

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | cveeveveerveerienenns LCZ7XYGSLJHFXXNDX90 . . 10/18/2024 |. 10/20/2025 |.......... 8,338 |...... 48,810,895 ......... 6,480.46 [..... (1,254,823)c.cuveiererers [orerereieiriiiens [ (2,088,168)] ..cvvvenve [onne (2,088, 168)|.....(2,818,518)]....vveveverenes forririeieieies oo e 28,617 [N/A ... 0002 ............

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 11/20/2024 |. 11/20/2025 |.......... 8,213 |...... 48,859,551......... 6,538.41|..... (1,326,490))....ceevvvninnns fovrenneneecinnns o (2,235,578)] .eevvunnnns fennnn (2,235,578)..... [ECR IR k) R KU R R, 45,417 IN/A ... 0002 .oovvvnnnnne

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 12/20/2024 |. 12/19/2025 |.......... 7,318 (...... 43,716,273 (......... 6,563.59|..... (1,234, 470).coeeivvieees fevenieeeeeennns o (2,283,339)] ..ceeevnnn |oeee (2,283,339)..... (2R 1/} R AU R RN 50,796 [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 . |. 01/17/2025 |. 01/20/2026 |.......... 7,287 | 43,780,528 ......... 6,626.31 [cevnniiiiiiinnns oo (1,121,759 fonee (2,275,907)] +evvvvnnnnn feunnn (2,275,907)|..... [RIRECTREE)) R U R RN 60,102 [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 . |. 02/20/2025 [. 02/20/2026 |.......... 6,457 |...... 38,825,939|......... 6,759.86 |...uvuiiiiiinnnns oo (995,399)[....ccvvnnniinnnn founnn (1,790,768)] .ceeevvnnn |oeee (1,790,768)....... (795,368)[...ccevvvvnnnnens Joevvnnnnrereinnes foonviviiiiins e 61,810 |[N/A ...... 0002 ..ovvennnnns

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 |.... 43,435,783 |......... 6,257.49 . ccvveiiiiinnnn [t (1,359,201)].... i (5,131,385)] .ccevunnnns fonnn (5,131,385)..... (3,772, 184) ..o | fonviiiiiinnniies o 74,265 [N/A L 0002




STATEMENT AS OF SEPTEMBER 30, 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

1’903

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 . |. 04/17/2025 |. 04/20/2026 |......... 10,033 |...... 51,750,931 (......... 5,837.38 [cvueiiiiiiinnn oo (2,563,769)...0uunveeeinnnnns ... (10,547,951)........... ... (10,547,951)f..... [QARC1:Z R 7)) R AU R RN 98,570 [N/A ...... 0002 .oovvvnnnnne
Sell CALL S&P 500
OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A .... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 05/20/2025 |. 05/20/2026 |..........7,760 [...... 45,356,161 ......... 6,564.21 [cvveiiiiiiinns oo (1,484,650)|... i R (4,043,255)] .....ccvve o (4,043,255)...... (2,558,605)]..0uuueeeeennnns fooreenniineeeiiins foeeenieeiiinienns foeeenne.. . 91,884 (N/A L 0002
Sell CALL S&P 500
OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |. 06/20/2025 |.06/18/2026 |.......... 7,876 |...... 47,451,528 |......... 6,594.46 |...covvnniiiiinnnn [ (1,461,372)[...cccovvnneennns fonnnn (4,209,292)] ...coevvvnn |oenee (4,209,292)..... (CILY00 74 )| R KR R R, 99,360 |N/A ...... 0002 .oovvvnnnnns
Sell CALL S&P 500
OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 07/18/2025 |. 07/20/2026 |.......... 7,750 |...... 48,868,274 (......... 6,957.95 |..evevnniiiiiinnn [ (1,384,456)]...0ueeeiinnnnn oo (2,729,095)] .eevvvnnnnn fennnn (2,729,0%)|..... [QIRCZEIC ) R RRUUUR R PR 109,307 [N/A ...... 0002 .oovvvnnnnne
Sell CALL S&P 500 Goldman Sachs & Co.
OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |.... ... LCZ7XYGSLJHFXXNDX90 . |.08/20/2025 [. 08/20/2026 |.......... 8,287 ...... 52,787,751 |......... VTR IO (1,458,506)(......ccvvnnveennn founnn (2,725,087)] «evvvvnnnnn feunnn (2,725,037)|..... (1,266,531)[.cceveeeneenens feenneneieii [ e 124,837 [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 . |. 08/21/2025 |. 07/20/2026 |............ 905 |........ 5,853,976 |......... 6,548.66 |.....oovvviiinnnns e (361,136)[...cevvveennnens |eennnnn (545,164)] .oeevvvnnnn [eunnnns (545,164)|....... (184,028)[....ccvvvvvnnnnens Joevvnnneeeeeinnes [ s 12,945 N/A ... 0002 .oovvvnnnnne
Sell CALL S&P 500 Goldman Sachs & Co.
OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |.ceeerrieennninnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 09/19/2025 |. 09/18/2026 |.......... 7,57181...... 50,722,6%4]......... 7,364 12 e o (1,370,519)f....covvvennnnnnns ... (1,677,071)[........... ... (1,677,071)....... (306,552)]..cvvvnniiiiinnnns fooveiinniiiiiiiins o foeeeinnn 124,509 |N/A ...... 0002 ..oevvnnnnns
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants (3,815,783)  (13,560,768) (42,282,012 XXX (42,282,012))  (30,789,685) 982,416 | XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (3,815,783)  (13,560,768) (42,282,012 XXX (42,282,012))  (30,789,685) 982,416 | 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 (3,815,783)  (13,560,768) (42,282,012 XXX (42,282,012))  (30,789,685) 982,416 | 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 (3,815,783)  (13,560,768) (42,282,012 XXX (42,282,012))  (30,789,685) 982,416 | XXX XXX
Interest Rate -
SLOSTHYP - 4.0135/S0FR Interest JPICB NA OTC
........................... CLO Portfolio Hedge . |N/A ...........[Rate........... |Derivatives ........ T7HBGLXDRUGQFUS7RNES7 [. 02/11/2025 |.02/13/2030 |......cceeveuues |-2ernd00,000,000 [.....oeeeennnnd 0T [ooeeeeniiiieciis foeeeeeeneeee Joeeenns (679,102) e | [ 11,080,275 o [ e oo |oenen 4,183,464 [N/A ..., | 0003 ............
Interest Rate -
SLOSTGV31 - Interest CU00019DJT3UX 1 J1ZJ14WX
4.0185/S0FR ............ CLO Portfolio Hedge . |N/A ........... Rate........... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 02/11/2025 . 02/13/2030 |...eevvnnvivvnnn feunns 475,000,000 [......c0unnnns L0072 FORRR R RN (794,493)]...ccvvneiivinnnn v [ 13,258,459 |.cevveniiiiiinin [ e [ e 4,967,863 [N/A ...... 0003 ..ovvvnnnnns
Interest Rate -
SLOBVSP8 - 3.292/SOFR Interest JPNCB NA 0TC
CME TERM .. .... |FABN Liability Hedge [N/A ...........|Rate... . [Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 09/02/2025 |. 09/05/2028 |.... P 200,000,000 |+vvveeeeeeer 8229 feneieeiiiieeeee Jenneeeeeenies foereeerneeeeeeen [ [ feeeee (396,017 [ e e | 1,712,964 [N/A ...... 0003 ...
Interest Rate -
SLOBVSOT - 3.47/SOFR Interest JPNCB NA 0TC
CME TERM ..oovvnneens FABN Liability Hedge |N/A ........... Rate........... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 09/02/2025 |. 09/05/2032 |....evvvnnvvvenn founns 118,000,000 [.............. AT | [ e | e [ [PAIN0ZTE) R FOPPON AR RN RN 1,563,951 IN/A ...... 0003 ..ovvvnnnnns
Interest Rate -
SLAJOWSZ - 3.151/SOFR |Replicated Synthetic Interest JPNCB NA 0TC
CME TERM .ooeveennneens Asset Transaction ... |N/A ........... Rate........... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 09/09/2025 |. 09/11/2028 |....eeeeveevnnn foaeeees 1,000,000)......00neeees 315 | [ e feee [ o (5,361)f--eeeeemmeneeees Jorrmmneeermnnnes fooreremnnneeeeenn fooeneeeeiiiineees foeeeiins 8,589 |N/A ...... 0003 .oevvunnnnns
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (1,473,595 XXX 23,916,308 12,426,832 | XXX XXX
SwapCrossCurrency
SL4F4DKN - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.56 /PAY: GBP4.07 .. |GBP - G6596%AA4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvinnnnne . 10/08/2014 |. 12/20/2029 |.......evvvvven feunnnn 19,270,800 |..cevvnnnnnens L PEC1 ) R AR RN 110,901 |...... 3,132,000 [.eeunneenns fornnns 3,877,977 |..... (1,119,600)]...cvvvneevivnnnn [ e oo 198,046 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL3VOJME - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.51 /PAY: EUR2.77 .. |EUR - L8367#AE3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovveeeveeeenne . 06/04/2015 |. 06/25/2027 |...cevvuueeeeenn feunnnn 22,504,000 |......ccennnn A8 e [ [ 184,566 |....... (972,000)( .evvenere foenes (832,372)|..... (2,768,000)].cvvveeeeeemnnn foeeeeeemmnieeeee Joemeee e [ 148,178 |N/A ...... 0001 .oeeeneeeee
SwapCrossCurrency
SL324BGC - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.4725 /PAY: EUR1.69 |EUR - G9006@AJS ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccoooevrrnnns . 04/13/2016 |. 05/04/2026 |..........ccceen ouenns 16,926,000].............. T8 i | fos 149,978 |....... (681,000)]..ceevvnnn Juunnnns (578,539)...... (2,076,000)]. .ccvveniinienens fooviviiiiiiiis o foeneeinnn 65,104 [N/A ...... 0001 ..oevnnnnes




STATEMENT AS OF SEPTEMBER 30, 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
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1 2 4 5 6 7 8 9 10 12 14 15 16 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SLPUOWCT - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.8525 /PAY: GBP3.45 |GBP - G6970*AJS ..... Currency BANK OF AMERICA ... 0774 ......covvveiereennn . 05/24/2016 . 01/31/2027 |.eeveennnnennne 17,516,400 |.............. 146 [ [ [ 144,920 1,377,600 | ..oovvnnnns fennnnn 1,479,210 [.....(1,119,800)]--.eemeeeeeemnnn fooeeemmnieeeeees Joeeee e foeeeennns 101,269 [N/A ......|0001 ...........
SwapCrossCurrency
SL324C5F - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.5925 /PAY: GBP3.18 |GBP - G7178*ABO ..... 1 .... [Currency BANK OF AMERICA ... 0774 ... . |- 05/25/2016 |. 07/20/2028 |.... 22,077,000 |.eevvvenneeec 147 [ e o002 80,140 | 1,903,500 [.eneeeeenns foenne 2,387,426 |.....(1,399,500)[. 184,890 [N/A ......
SwapCrossCurrency
SL8M340T - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.44 /PAY: SEK2.78 .. |SEK - W2710@AB6 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .....ccovvenreeenne .09/08/2016 |. 10/26/2028 |................ 20,000,000 |..ccevvnnnnnns 845 | o 2207 2,048,967 [..oueeeeens fonnnns 1,614,741 ... (2,686, 277)[..cceeeeeeneeeee |eemmeeeeeenn foeeeeeeeeeees s 175,327 [N/A ......|0001 ...........
SwapCrossCurrency
SL4H3NOA - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.51 /PAY: GBP2.62 .. |GBP - G3663#AB7 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 10/07/2016 [.01/06/2027 |.....evvvvvvnnn forrns 7,449,000 |.........ceen L7 PO RN (620,400)] ---vvveenen (497,521)|....... (559,800)[....cevvvvvnnnnnns Joevnnneeeeennnes [ e 41,948 IN/A ...... [0001 ...........
SwapCrossCurrency
SL4H3N94 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.51 /PAY: GBP2.62 .. |GBP - G3663#AA9 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 10/07/2016 |. 12/15/2026 |................ 4,966,000 [.......ccc... 124 e o (413,600) ........... (333,614)|....... (373,200)f- e eeeeeeneeee Jeemmmneeeeeemnnen feeeeeeeeieeeeeee feens 27,293 IN/A ...... 0001 ...........
SwapCrossCurrency
SL3X3BI5 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.375 /PAY: GBP2.62 . |GBP - G1745*AR2 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 10/19/2016 |. 11/10/2026 |................ 11,072,700 |..covennnnnees 128 | [ (1,031,400)] ........... (881,004)....... (839,700)[...eevvevvnnnnens Joevvnneeeeeinnen [ e 58,390 IN/A ...... [0001 ...........
SwapCrossCurrency
SL33301E - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.44 /PAY: GBP2.65 ... |GBP - G3225*AE6 ...... 1 .... [Currency BANK OF AMERICA ... 0774 ......cooveeereeennn . 10/21/2016 |. 11/21/2028 |................ 18,301,500 |-cceveenneeees 122 | o (1,872,000)]........... (1,159,898)|.....(1,399,500)]..vvuueeeermmnnn foreeeemmniieeeens foeeeeeeeeeeees foeeeennnn 162,286 [N/A ......|0001 ...........
SwapCrossCurrency
SL4F556U - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.735 /PAY: GBP3.02 . |GBP - G6177#ADS ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......cevvnvinnnne . 11/01/2016 . 05/18/2027 |........v.veeeee 14,670,000 |......uvvnnenn 1.2 | [ (1,468,800)( ....vvvees (1,200, 174)].....(1,119,800)[.....ceevvrrnnens Joervnnneneeninnn [ v 93,651 IN/A ...... [0001 ...........
SwapCrossCurrency
SL10511U - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.7275 /PAY: DKK1.95 |DKK - K3380#AB4 ..... 1 .... [Currency BANK OF AMERICA ... 0774 . |- 1170872016 |. 12/15/2026 |.... 24,948,025 (1,470,808)| ... (1,524,545)|.......(3,094,889)f. 137, 113 [N/A ...
SwapCrossCurrency
SLMHIWT - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.292 /PAY: EUR3.347 |EUR - LO175%AD4 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 11/18/2016 |. 12/31/2028 |................ 21,190,000 |...ccvvuunnnns LG R R, (2,286,000)]........... (2,689,953)].....(2,768,000)(......cccvvuvenne |ouvmnnnrrrrennnnns fooriviinininniins o 191,145 [N/A ......|0001 ...........
SwapCrossCurrency
SLQG17ZQ - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.015 /PAY: EUR1.84 . |EUR - B9550@AAI ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUSRNES7  |. 04/05/2017 |. 12/07/2027 |.eevveenrnneenee 31,995,000 ......ccennnnn L R (3,219,000)(........... (2,553,027)).....(4,152,000)[....ceevmmmmeeeee Joemmmneeeemmmn foereeeemeiieeeeees Joeins 236,541 IN/A ......[0001 ...........
SwapCrossCurrency
SL324LDX - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.055 /PAY: GBP2.77 . |GBP - GOB27#BKS ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUSRNES7  |. 05/23/2017 |. 08/23/2027 |.....evvvnnnenne 19,467,000 |.......nv...e. LI [ R R, (708,500) -.......... (107,486)f..... (1,399,500)].....ueeveennnnns foovrvnnnininiiins feeeiiiiiininns foeeeennns 134,022 |N/A ...... [0001 ...........
SwapCrossCurrency
SL1S4INW - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.74 /PAY: EUR1.77 .. |EUR - G7996#AA8 ..... 1 .... [Currency BANK OF AMERICA ... 0774 ......covveeeereenne . 05/24/2017 [.08/17/2027 |eevvvunnnnennne 20,151,000 |.ceevnnnnnnns L 2 R R (977,400)........... (771,464).....(2,491,200)]- ... eeeeeemnns foeeemmmmneeeeeenn feeeeeeeeeiees foeeeenens 138,128 [N/A ......|0001 ...........
SwapCrossCurrency
SL4Q306F - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.95 /PAY: EUR1.96 ... |EUR - 48021PA*9 ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUSRNES7  |. 06/07/2017 . 06/27/2027 |...evvvnrrnnnnne 22,530,000 |.......cc0nnnn T o [ (946,000)] ---vvvennnn (627,137).....(2,768,000)]....eueeveennnnns foorrrrnnnninicenn fooveeiieiiininns foeveinnns 148,584 [N/A ......|0001 ...........
SwapCrossCurrency
SLSS4EE2 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.99 /PAY: EUR1.96 ... |EUR - G2616#AM3 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .....ccovvneiereennn . 06/08/2017 . 09/13/2027 |.....eeevveeenee 17,947,200 |.cevvnennnns L 2 R R (833,600)........... (647,649)|.....(2,214,400)]. ..cevvvmeeeeennn foeeeeeemmneeees foeeeeieeeeeeeneen [ 125,419 |N/A ...... (0001 ...........
SwapCrossCurrency
SL3A38T1 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.94 /PAY: CAD3.68 ... |CAD - C4931*BC6 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......covvnvrnnnne . 06/20/2017 . 09/20/2027 |......evvvveenne 11,303,693 |....ccvvennnns 183 | foeeeeiien e 52,986 | 527,056 | ... 344,566 |....... (348,381)[...eeeeeeennnens Joevvniieeeeinees [ e 79,380 [N/A ......|0001 ...........
SwapCrossCurrency
SL8J2SHB - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.5075 /PAY: NOK2.96 |NOK - R3000#AET ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 06/29/2017 . 07/27/2027 |.eevveenrrneenee 29,157,989 |.cceveeees 840 [ceeeeeeiiieees Jeeeneeeeeeenin [ee... 345,084 | 4,612,088 [ ... [onnnen 5,162,217 |.....(3,029,266)].....evmueeeeennn fooeeeeeemmnneees Jeeeeeieeeee e 196,785 [N/A ......|0001 ...........
SwapCrossCurrency
SL8J2SMG - REC: USD Bond Portfolio Hedge -
4.387 /PAY: GBP3.19 . |GBP - GO766#AE4 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/13/2017 |.08/16/2027 |................ 19,395,000 f....ccvvunnnns 1.29 | [ (778,500) ........... (221,851)].....(1,399,500)]....cvvvnnrrrrennn fooerereiiininnens v [ 132,849 |N/A ...... [0001 ...........
SwapCrossCurrency
SLA213KY - REC: USD Bond Portfolio Hedge -
4.485 /PAY: GBP3.23 . | GBP - G5560@ACE ..... 1 .... [Currency Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 07/27/2017 |.08/17/2029 |.......eeueeeeet 42,443,625(.............. 1.3 [ | (1,097, 513)f oo oo 599,351 |..... (3,176, 513)) ..o eeeeennneees Jornmmnneeeenien foeereeiiiiieeeees Joeniins 418,139 [N/A ...... {0001 ...........
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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/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) | (Received) Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Value Code B./A.C.V. | Accretion ltem Entity (b)
SwapCrossCurrency
SL6J30XX - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.9725 /PAY: EUR2.02 |EUR - 887389EQ9 ...... DPart 1 ... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 08/22/2017 . 09/07/2027 |.eevvvenrrneenee 12,930,500 [ eeeeeenee e 118 e foee e 262,611 | 18,700 | .oevvvnnnns forneeen 136,752 |oeee (1,522,400)[- .o Joeeeeeeeeeees [oeeeeeiee e N/A ......[0001 ...........
SwapCrossCurrency
SL3941VJ - REC: USD Bond Portfolio Hedge -
4.216 /PAY: EUR2.29 . |EUR - G7605#AAT ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/13/2017 |. 10/18/2032 |.... 18,191,345 [ 119 | [ [ 185,008 264,218 [l 780,835 [ (2,113, 746)] e [ [ [ 241,589 /AL
SwapCrossCurrency
SLQE12JY - REC: USD Bond Portfolio Hedge -
4.216 /PAY: EUR2.29 . |EUR - G7605#AAT ..... DPart 1 .. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 09/13/2017 |. 10/18/2032 |.eeeveeuneevennn fennes 3,465,018 [....coovnne 119 | o e 85,257 | 50,327 | .evvvvnnn [ 148,730 o (402,618)[ e [ e N/A ......[0001 ...........
SwapCrossCurrency
SL3942KZ - REC: USD Bond Portfolio Hedge -
3.902 /PAY: GBP2.69 . |GBP - G2686@AC2 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/27/2017 |. 11/15/2032 |................ 27,497,400 [....ooevvennn 13T | oo el 160,703 | (745,500)( ....vvvees [ 1,010,869 |..... (1,959,300)]. .cevvvnnivvinnnn fooreriiiiiiiiiis o N/A ......[0001 ...........
SwapCrossCurrency
SLPU1FJM - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.74 /PAY: CAD3.68 .. |CAD - C5793#AK9 ...... DPart 1 .. BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 01/23/2018 |. 10/23/2030 |................ 20,088,389 ....oeeeeennn 124 | [ [ 44217 [ 2,127,328 | .oevvve [ 1,469,249 ... (580,635 ceeeeeeeeeees Jeee e [ N/A ......[0001 ...........
SwapCrossCurrency
SLMH25N2 - REC: USD Bond Portfolio Hedge -
4.217 /PAY: GBP2.78 . |GBP - G7997@AK7 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/24/2018 |. 02/26/2033 |................ 28,382,000 [......ccevnnn 142 | e [0 469,704 L 1,484,000 [..oeeeeenn |oeeen 4,711,893 [.L. (1,866,000)].ccvveeeeeeinnnns fooreiiiiiiiiiiis i N/A ......[0001 ...........
SwapCrossCurrency
SL4H3VDO - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.305 /PAY: GBP2.9 ... |GBP - G7737#AC8 ..... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 01/25/2018 |. 03/14/2030 |................ 18,577,000 |-evvveeeeeen 143 [ e 200000022 299,536 | 1,093,300 [.enevvennn foeennn 2,412,724 (... (1,212,900)] e oo e N/A ......[0001 ...........
SwapCrossCurrency
SL473R00 - REC: USD Bond Portfolio Hedge -
4.358 /PAY: GBP2.77 . |GBP - G7178*AF1 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/07/2018 |. 04/16/2028 |.........ceevver [ovnnnns 2,718,080 [ceevevenen 129 | [ | 24,163 | (106,260)] ...oevvvvnn |ovnennnnn (23,594). et (210,875))ceeniiiiiiinnns foeveniineeeciines [ N/A ......[0001 ...........
SwapCrossCurrency
SLYOOCB8 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.632 /PAY: GBP3.14 . | GBP - G6462*AC5 ...... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |.09/18/2018 |. 11/28/2033 |.... 19,746,000 |- eevveeeeeeen 182 [ e [ 140,122 ) (427,500 ... N/A ...
SwapCrossCurrency
SLT0001C - REC: USD  |Bond Portfolio Hedge -
4.18 /PAY: EUR1.61 .. |EUR - N8505#AA2 ...... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/24/2018 |. 01/24/2029 |................ 17,104,500 |.cevvenneeen L1 o s [, 446,360 .. (502,500)( +vvuneeeen foreeennnn231,506 |.....(2,076,000)]. .ccvvnnnnirennnnn fooreriiiiiiiiiins o N/A ......[0001 ...........
SwapCrossCurrency
SLOWO2ME - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.489 /PAY: GBP2.87 . |GBP - G2730#AF9 ..... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 10/31/2018 . 01/31/2029 |.............e. 12,767,000 |-cevveeeeeeen 128 [ e [ee... 205,765 | (682,000)] ....ccvvvnn |orvnnnnnn 155,085 [.oeeees (983,000)-..ueeeeennnees foeemmnineeeeeennn feeeeeeeeiis N/A ......[0001 ...........
SwapCrossCurrency
SLFH044J - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.4875 /PAY: GBP2.86 |GBP - G9O75*AA2 ..... DPart 1.. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 11/15/2018 |. 02/28/2028 |................ 38,367,000 |...ccvvnennee 128 |eueiiiiiiiiins oo [eenen..602,630 ... (1,980,000)] ..eevvvnnn Jeuvnnns (171,048)].....(2,799,000)(....cevvvvvnnnnes foevvnnneneeeiinnn [ N/A ......[0001 ...........
SwapCrossCurrency
SLEH00SZ - REC: USD Bond Portfolio Hedge -
4.456 /PAY: GBP2.94 . |GBP - G6428#AAS ..... DPart 1 .. Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 11/21/2018 |.01/15/2031 |................ 24,283,900 |-cevveeeeeenn 128 [ e [0 166,504 | (1,269,200)( ..evveeeees |oeeenn 1,086,569 [.....(1,772,700)cceeeeeeeemennn foeeeeeeineeeces e N/A ......[0001 ...........
SwapCrossCurrency
SLYHOILS - REC: USD  |Bond Portfolio Hedge -
4177 /PAY: GBP2.79 . |GBP - G1746#AB2 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 02/15/2019 |. 03/19/2031 |................ 23,094,000 [...oeeevennn 1228 oo e [ 209,724 L (1,114,200)( .eevvneeeen | 940,978 [ (1,679,400)] ccvveenievivennn [ e N/A ......[0001 ...........
SwapCrossCurrency
SLMH2DUO - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.2025 /PAY: GBP2.94 |GBP - G8279GAA6 ..... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 02/26/2019 |. 09/16/2031 |......envnneeeee 13,164,000 |- eevveeeeeee e 1282 [ e [ 161,639 | (285,000)( +vvvvneeeen foreeennn 878,347 [ounies (933,000 cceeeneeeeennnn e Jeee s N/A ......[0001 ...........
SwapCrossCurrency
SLTQOSMW - REC: USD  |Bond Portfolio Hedge -
5.12 /PAY: EUR2.7 .... |EUR - F2077#AA3 ...... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/28/2019 |. 04/24/2029 |................ 39,270,000 [....coevvennn 112 [ e [l 467,220 L (1,813,000)] ..eevvvnnn [euvnnnn. (81,828)].....(4,844,000)(......ccvvvvnnnnes foevrnnnnnneriinnns [ N/A ......[0001 ...........
SwapCrossCurrency
SLTQOSMT - REC: USD Bond Portfolio Hedge -
4.38 /PAY: EUR1.86 .. |EUR - F1068#AHO ..... DPart 1 .. Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 04/05/2019 |. 05/02/2029 |................ 13,468,800 |-evvveeeeeeee 112 [ e [ 208,770 . (616,800)] ....cevvvnn |erennnn (198,311)]...o(1,921,800))-..ceeeeeennees foeemmmneeeeeenn feeeeeeeeeiee N/A ......[0001 ...........
SwapCrossCurrency
SLYHO2RR - REC: USD Bond Portfolio Hedge -
4.188 /PAY: AUD4.23 . | AUD - QB048#AA3 ...... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 04/23/2019 |. 03/31/2042 |................ 49,231,186 [....ooeeeennl 071 [ e [l 121,046 | 3,305,225 [....ceeeenn |+0een 5,339,949 [ (3,127,669)]...evneneiiiiinn [ e N/A ......[0001 ...........
SwapCrossCurrency
SL54555R - REC: USD Bond Portfolio Hedge - JPNMCB NA 0TC
3.939 /PAY: GBP2.73 . | GBP - 756109A*5 ..... DPart 1.. Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 05/08/2019 [. 05/22/2034 |.........cee.... 29,890,800 .....ceevveea 1280 | [ oo 168,257 [ (1,041,900) ..envevene ooeen 2,641,873 ... (2,145,900)] e eemmneeeennnnn foreeeeiiiiiieies | N/A ......[0001 ...........
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1 2 3 5 6 7 8 10 12 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Received (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SL6K6BJF - REC: USD Bond Portfolio Hedge -
3.545 /PAY: AUD3.38 . |AUD - Q4822#AA4 ...... DPart 1 ... G5GSEF7VJP5170UK5573  |. 05/30/2019 |. 08/28/2029 |......eeveeeeen |-nn... 20,027,400 |.............. 0.69 [nneeeeeeieees feeene e 846,800 [.....ccvvnn |oeenen 1,200,585 |..... (1,285,400)].....ueeeeemnnn foeeemmmneeeeennn foeeeeeeenieees foeeennn 198,067 N/A ......[0001 ...........
SwapCrossCurrency
SLP81R3R - REC: USD Bond Portfolio Hedge -
4.094 /PAY: EUR1.75 . |EUR - F1000#AA6 ..... DPart 1.. GSGSEF7VJP5170UK5573  |. 07/23/2019 |. 09/05/2034 |.... (1,401,976) ... 132,772 398,091 [N/A ......
SwapCrossCurrency
SL5D4LGO - REC: USD Bond Portfolio Hedge -
2.953 /PAY: JPY0.28 . | JPY - JOB35#AMI ...... DPart 1 .. G5GSEF7VJP5170UK5573 | 08/01/2019 |. 08/22/2029 |....eveeveeennn |ennn.. 24,953,789 ... 108.20 [eeeeeeeeeeeene foeeeeeeeenieees [oeeen....685,820 ... 6,692,038 [...eeneeees fonnnnn 6,719,993 |.....(1,087,052)]...ccvvmmeeeeennn fooeeeeemmmneees Jeemeieieeeeenenn o 246,269 IN/A ......[0001 ...........
SwapCrossCurrency
SL1T4QGP - REC: USD Bond Portfolio Hedge -
3.444 /PAY: EUR1.38 . |EUR - LO175#AE2 ..... DPart 1.. 7HBGLXDRUGQFUS7RNES7  |. 10/02/2019 . 09/30/2031 |......evvvvvvvnn fonnr...9,850,500 ). L R R, (713,700)] o eevevvenn Jevennns (183,819).....(1,245,600)).....ucevevennnns foorermnnnineiinns oo e 120,671 IN/A ...... 0001 ...........
SwapCrossCurrency
SL4lW6F1F - REC: USD Bond Portfolio Hedge -
3.385 /PAY: EUR1.26 . |EUR - 786455B#1 ...... DPart 1 .. 7HBGLXDRUGQFUS7RNES7  |. 10/16/2019 |. 10/29/2026 |..........cccvvn |...... 19,882,800 |.............. L0 [ R A (1,245,600)(..evveeeens foeeenee (986,866)|.....(2,491,200)]-... .o eeeeemmnns foeeemmmmneeeeeenn foeeeeeeeeiiees foeeennnns 103,288 [N/A ......|0001 ...........
SwapCrossCurrency
SL394K9F - REC: USD Bond Portfolio Hedge -
3.36 /PAY: CHF1.01 .. |CHF - 116794B@6 ..... DPart 1.. GSGSEF7VJPSI70UKS573 | 11/25/2019 . 12/11/2029 |...eevvnvvvnnnn fnnn. 12,024,048 ... L[ R R, (3,047,542) .ccvvvnnnnn fennnn (3,666, 183)[.....(1,846,990)[......cccvvnnnnens Joevnnnnnirerinnnns fooriiiiiiis e 123,210 [N/A ......|0001 ...........
SwapCrossCurrency
SLA21PZU - REC: USD Bond Portfolio Hedge -
3.6525 /PAY: SEK2.38 |SEK - W7000#AB2 ..... DPart 1 .. G5GSEF7VJP5170UK5573  |. 12/17/2019 . 01/23/2032 |...evvueeeeennn ... 29,834,843 ).............. 9.39 |eeeeeeeeeee o |1 436,506 | 93,486 | ..eevvunnnn fernes 209,089 |..... (4,450,636)[..ccevvuueeeeeenn foneeeeemnieees feerrnee e e 374,953 IN/A ......[0001 ...........
SwapCrossCurrency
SLWSOE1T - REC: USD  |Bond Portfolio Hedge -
2.87 /PAY: GBP2.09 .. |GBP - G1591#BG6 ..... DPart 1.. GSGSEF7VJP5170UK5573  |. 02/14/2020 |. 05/14/2030 |......evvvvvvnn fennnnn. 9,108,400 ... LI [ R R, (305,900)( +evvnneeens o 177,904 |....... (653,100))....uveeeeeennnns foevvnnneeicninen [ s 97,909 IN/A ...... [0001 ...........
SwapCrossCurrency
SLLBO1PH - REC: USD Bond Portfolio Hedge -
3.1375 /PAY: GBP2.35 |GBP - GOB91*ACT ..... DPart 1 .. G5GSEF7VJP5170UK5573  |. 02/20/2020 |. 05/20/2032 |.... (1,327,100) ... ....837,308 381,473 [N/A ......
SwapCrossCurrency
SLLBO1PE - REC: USD  |Bond Portfolio Hedge -
3.1375 /PAY: EUR1.25 |EUR - G4936@ABS ...... DPart 1.. 7HBGLXDRUGQFUSTRNES7  |. 02/20/2020 |. 05/19/2032 |....eevvvvvvvnnn fennn.. 12,984,000 ... (YL U R, oo (1,101,600)] eeeennen fvnens (424,637)|.... (1,660,800)].....cuvuveerernnn foorrerremmniinnns foevnnineiniiinnns [ 167,266 |N/A ......[0001 ...........
SwapCrossCurrency
SL10655H - REC: USD Bond Portfolio Hedge -
2.654 /PAY: EUR1.45 . |EUR - G7996#AG5 ...... DPart 1 .. G5GSEF7VJP5170UK5573 | 07/17/2020 |. 10/23/2035 |.....eueveeenen |ennn.. 15,981,000 ... L L R R (452,200)] ...cevvnnns funnnnn (266,512)].....(1,937,600)]. ..cevvemneeeeemnn fooeeeeeemmmnneees foeemmneeeeeeenenn [ 253,546 IN/A ......[0001 ...........
SwapCrossCurrency
SL4H4LDJ - REC: USD Bond Portfolio Hedge -
3.22 /PAY: GBP2.77 .. |GBP - G2685GAL3 ..... DPart 1.. GSGSEF7VJP5170UK5573  |. 08/05/2020 |. 11/22/2035 |......evvvvvvnnn |.nn... 19,707,000 ... T3 [ [ (466,500)( ..vvnneeens forrnanne 973,415 ... (1,399,500)[...cevvvvnniiriinn foeereeininens fevriiineieiinen [ 313,934 IN/A ......[0001 ...........
SwapCrossCurrency
SL394PK7 - REC: USD
4.0975 /PAY: Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
GBP6.54938 ............. GBP - GO566*ADT ..... DPart 1.. 07T . 08/13/2020 |. 12/31/2029 |........eeevvenn |nnn...5,551,004 . ... 1.2 | [ (553,285)] .evvvvnnnn [eunnnnn (870,656)....... (423,474)|c.cuuieiiinnnnes foovennineeeeeinns [ s 57,251 IN/A ...... [0001 ...........
SwapCrossCurrency
SLMH2UYA - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.076 /PAY: EUR1.7 .. |EUR - L9619@ABS5 ...... DPart 1 .. 0774 i . 10/01/2020 |. 10/29/2035 |.....eeeeveeennn foeernn 19,362,750 | A7 [ [ [0 138,040 | (4,950) cevvenenes forreaeee 438,420 |......(2,283,600)[..eevvvmneeeernn frneeeeemnieeees feereneeeeeennen o 307,449 IN/A ......[0001 ...........
SwapCrossCurrency
SL33546M - REC: USD Bond Portfolio Hedge -
1.95 /PAY: EUR0.8 .... [EUR - D5472#AJ9 ....... DPart 1.. 7HBGLXDRUGQFUS7RNES7  |. 10/29/2020 |. 01/28/2026 |..........cceevn |nn... 17,503,500 ... TAT oo [ (103,500)( +evvunneeas fonnnne (122,078).....(2,076,000)].....ceevvevnnnnns foorevmnnnneeeennnn foonniiiiiiiiinns v 50,181 [N/A ......|0001 ...........
SwapCrossCurrency
SL9427VR - REC: USD Bond Portfolio Hedge -
3.156 /PAY: EUR1.65 . |EUR - 03063#AE4 ...... DPart 1 .. G5GSEF7VJP5170UK5573  |. 10/30/2020 |. 01/07/2033 |.eeeveunveeennn f-nn... 23,398,000 ... L VA N R, (78,000)] ..cevvvnnns fermnnans 448,608 |.....(2,768,000)]-. .. eeeeemenn foreeemmmmneeeeenn foee e foeeeenann 315,585 IN/A ......[0001 ...........
SwapCrossCurrency
SLK700TV - REC: USD  |Bond Portfolio Hedge -
2.983 /PAY: GBP2.58 . |GBP - G1151#AA2 ..... DPart 1.. GSGSEF7VJP5170UK5573  |. 11/19/2020 |. 02/17/2028 |.... (278,200 ... 132,816 [N/A ......
SwapCrossCurrency
SLA12096 - REC: USD Bond Portfolio Hedge -
2.825 /PAY: GBP2.1 .. |GBP - G2962#ACS5 ...... DPart 1 .. G5GSEF7VJP5170UK5573  |. 12/17/2020 |. 01/21/2083 |......oeeeveenn [--... 16,302,000 .ceeennneeees 1.36 [ e oo 135,086 .. 163,200 f..oiiiinnn |oeenes 1,283,622 [.....(1,119,600)]...enuueeeeerennns fooeermmnninnienens Joiaereeeennines foereennns 220,455 |N/A ......|0001 ...........
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1 2 3 5 6 7 8 9 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SL4Q5YC5 - REC: USD Bond Portfolio Hedge -
3.206 /PAY: GBP2.58 . | GBP - B1000#AAO ..... DPart 1 ... G5GSEF7VJP5170UK5573 | 01/28/2021 |. 03/03/2028 |................ 23,324,000 |...cvunnneeees 187 [ | o 174,451 460,700 [...ooevvvnn Joeennnn 971,566 [ (1,586, 100)]-cceeeeeeeeennnn fooeeemmieeeeees e oo 181,593 [N/A ......|0001 ...........
SwapCrossCurrency
SL4Q5YCB - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.718 /PAY: AUD4.06 . |AUD - Q9469*AB3 ...... DPart 1.. . 0774 ... . 01/28/2021 |. 04/15/2036 |.... 19,175,000 .35,013...... 2,640,000 |... 311,379 [N/A ......
SwapCrossCurrency
SL4ROZYF - REC: USD Bond Portfolio Hedge -
2.928 /PAY: EUR1.24 . |EUR - L8367#AGS ..... DPart 1 .. G5GSEF7VJP5170UK5573  |. 02/12/2021 |.07/23/2031 |.ceeveennnneenee 18,142,500 |....cevvennns 121 [ | o 324,334 |......... 535,500 |....cevvnnn founnnn 1,011,691 |0 (2,076,000)f...ceeeeennneeee Jeemmneeeeeemni oo Jeeens 218,722 [N/A ......[0001 ...........
SwapCrossCurrency
SLK70323 - REC: USD Bond Portfolio Hedge -
3.89 /PAY: EUR1.98 .. |EUR - F8494#ACO ...... DPart 1.. 7HBGLXDRUGQFUS7RNES7  |. 03/10/2021 |. 04/14/2031 |....eevvvnnnnnne 23,824,000 |.........cc.. TA9 [ o [ 241,138 |......... 348,000 | ...eunenns forren 1,372,731 ... (2,768,000)]. . ceeeveeneevennn feeeeeeiiinens fovveniinnieiiennn [ 280,368 [N/A ......[0001 ...........
SwapCrossCurrency
SLPU290D - REC: USD Bond Portfolio Hedge -
3.253 /PAY: EUR1.28 . |EUR - B7000*AAT ..... DPart 1 .. 7HBGLXDRUGQFUSRNES7  |. 03/17/2021 |. 04/27/2031 |.eevveeneeeennn fees 5,953,250 [...cevvnnnnnns 119 [ e o 60,289 |.......... 84,250 | ..eovvnnn fernenen 354,531 |oiiiil (692,000)[- . ceeeeeeeeeeen Jeneeeeeeeiees foeeeeenee e feeeeeeees 70,285 [N/A ......|0001 ...........
SwapCrossCurrency
SLOKOTRG - REC: USD  |Bond Portfolio Hedge -
3.452 /PAY: GBP2.45 . |GBP - G5600#AM4 ..... DPart 1.. GSGSEF7VJPSI70UK5573 | 03/17/2021 |. 04/28/2036 |................ 11,816,700 ... 139 | oo e 132,658 |......... 385,050 [..evunneens [ 1,745,864 |....en (793,050)].cccveveenniiiinnn foeeeeiiiinens v fones 192,213 |N/A ...... (0001 ...........
SwapCrossCurrency
SLPU290G - REC: USD Bond Portfolio Hedge -
3.5203 /PAY: EUR1.44 |EUR - B7000%ADS5 ..... DPart 1 .. 7HBGLXDRUGQFUS7RNES7  |. 03/17/2021 |. 06/23/2036 |................ 19,050,400 |....ccvvennnnn L R R 201,810 |......... 269,600 | ...oooveree foeeeen 1,919,335 ... (2,214,400)]. . ceevvenneeeeenn fereeeeemmieees Joeemmeeeeeeeneen [ 312,115 [N/A ...... 0001 ...........
SwapCrossCurrency
SL9KOTRJ - REC: USD Bond Portfolio Hedge -
3.4645 /PAY: GBP2.45 |GBP - G5600#ANZ ..... DPart 1.. GSGSEF7VJPS170UK5573 | 03/17/2021 . 06/16/2036 |................ 11,816,700 ... 139 | oo e 134,135 |......... 385,050 [.evvunenns foreen 1,772,949 |oeenn (793,050)]. 0 ccveveiniiiienn feeeeeeiiinens foeveniiinieiiiens [ 193,428 |N/A ...... (0001 ...........
SwapCrossCurrency
SLWSONMH - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.588 /PAY: EUR1.5 .. |EUR - F1000#AC2 ..... DPart 1 .. . |- 03/18/2021 |. 04/13/2036 |.... 14,299,200 ...150,472|.........213,600 | ... 232,142 IN/A ...
SwapCrossCurrency
SLFHON6O - REC: USD Bond Portfolio Hedge -
3.7575 /PAY: GBP2.96 |GBP - G4569#ABO ..... DPart 1.. 7HBGLXDRUGQFUS7RNES7  |. 06/18/2021 . 09/16/2036 |................ 15,242,700 f....cevvennnns DRI N FOUR RN R 139,078 |......... 448,800 |.....oeee [ 2,016,443 |.....(1,026,300)]. ..cevvvnnnirrinnn fooeneeriinninens fvveninnnieiienns [ 252,425 [N/A ......|0001 ...........
SwapCrossCurrency
SLWSOPHE - REC: USD Bond Portfolio Hedge -
3.0325 /PAY: GBP2.37 |GBP - G1320*ACS ..... DPart 1 .. G5GSEF7VJP5170UK5573  |. 06/23/2021 |. 09/23/2033 |......envneeeeee 12,593,700 |..cevvnennnns 1240 [oeeeeeeee e o 99,836 |......... 489,600 |......ooeee f-reee 1,320,589 | (839,700 cceeeveeeeeeenn foumeeeeeemmneees Joeeemeieeeeeennnn [ 177,949 [N/A ......|0001 ...........
SwapCrossCurrency
SLEHOU68 - REC: USD  |Bond Portfolio Hedge -
2.9515 /PAY: EUR1.26 |EUR - N5269@AB4 ...... DPart 1.. 7HBGLXDRUGQFUS7RNES7  |. 08/11/2021 |. 08/20/2031 |.....evvvvnnenne 35,199,000 .......cceuunn A7 oo o [ 620,112 (15,000)( +vvneeeens foeeennnn 937,297 [ (4,152,000)] v fooeeiiiiiiiccces fevnneiieins oo 427,143 IN/A ......[0001 ...........
SwapCrossCurrency
SLZEOTNY - REC: USD
3.25225 /PAY: EUR1.57 |Bond Portfolio Hedge -
........................... EUR - FO731#AK3 ...... |D Part 1 .. 7HBGLXDRUGQFUSTRNES7  |. 10/21/2021 |. 11/30/2036 |.....eevvennneee 13,974,600 |..............1.16 reeeeeeeeeenns feeeenn... 120,356 (111,000) -.......... I R AR R  1c 72N /2. S
SwapCrossCurrency
SLKIWONMU - REC: USD Bond Portfolio Hedge -
3.7065 /PAY: GBP2.9 . |GBP - GI369*AA7 ..... DPart 1 .. G5GSEF7VJP5170UK5573 | 11/16/2021 |. 03/31/2043 |................ 26,179,705 |....eeeeen L DR PO FEPTRRTT R 225,984 |......... (35,086 ..eveeeenn |oeeenn 2,873,459 [..... (1,828, 412)]. e [ [ oo 547,738 [N/A ......[0001 ...........
SwapCrossCurrency
SLYN19VZ - REC: USD  |Bond Portfolio Hedge -
3.17 /PAY: AUD4.09 .. |AUD - Q2600@AEO ..... DPart 1.. 7HBGLXDRUGQFUSTRNES7  |. 11/16/2021 . 01/12/2032 |....eevvvnnnenee 21,813,000 |...ccvvunnnnns (U< PR ERN R, (89,513)f...... 1,971,000 | ..oovvnnnnn [onnnn. 1,420,314 ... (1,278,000)f. . eveevvieees Jevenneeeeciiiens [ Jevnens 273,483 IN/A ......[0001 ...........
SwapCrossCurrency
SLOROGLX - REC: USD Bond Portfolio Hedge -
2.917 /PAY: EUR1.33 . |EUR - G4936@AC6 ...... DPart 1 .. G5GSEF7VJP5170UK5573  |. 12/02/2021 |. 03/02/2034 |................ 10,206,000 |....eennneeeen T8 e [ o 165,267 (358,200)( .evvvneees foeeeennn (11,590).... (1,245,600)]. cceeveeeeeeeeeen feeeeeeemmieeeee Jeeeieeeeeeei [ 148,116 IN/A ...... 0001 ...........
SwapCrossCurrency
SLEHOZ2R - REC: USD Bond Portfolio Hedge -
3.454 /PAY: GBP2.84 . |GBP - G6970*AY2 ..... DPart 1.. 7HBGLXDRUGQFUSTRNES7  |. 02/10/2022 |. 06/30/2034 |......evvvvvvnnn foennnns 6,790,000 |...ccuunnnnens LRGN R F R RN 49,068 |.......... 65,500 f...cooeeeen |nnn.. 565,684 |....... (466,500)]...ccevenniiiiins oo i [ 100,445 [N/A ......|0001 ...........
SwapCrossCurrency
SLB109IM - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
4.025 /PAY: CAD4.56 . | CAD - C6802@AAO ..... DPart 1 .. . |- 0271172022 ). 06/30/2051 26,560,087 ...(14,769)...... 2,354,706 ) ....counnns |nn.. (1,326,222))....... (818,807)f-...oevevenniiiee Jennneieeeiiins foreeeiiiiiineeeeen fonanns 674,077 [N/A ......
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1 2 3 5 6 7 8 10 12 14 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Received (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SLPU2CJL - REC: USD Bond Portfolio Hedge -
3.623 /PAY: EUR2.23 . |EUR - F3152*AL8 ...... DPart 1 ... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/02/2022 |.07/10/2037 |......evveveeee |ovnnnn 27,705,000 feevennnnnn [P L N (1,640,000)].....c00unr |-vnn-(1,008,994).....(3,460,000)(....ccevmmmmenee Jemmmmneeeemmnnnn foeeeeeemiiieeeees Jens 475,517 [N/A ...... 0001 ...........
SwapCrossCurrency
SLP40Y3L - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.28 /PAY: EUR1.9 .... |EUR - 479142F#3 ...... DPart 1.. BANK OF AMERICA ... 0774 ... . |- 03/04/2022 |. 06/30/2032 |.... (1,654,000) ... 283,548 |N/A ......
SwapCrossCurrency
SL325X57 - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.9065 /PAY: GBP3.18 |GBP - 756109B*4 ..... DPart 1 .. Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 03/30/2022 |. 06/30/2032 |......eeveeenen |-nn... 26,346,000 |.............. 182 | foeeeees (552,000)( .evveneeees foeeee 1,216,909 |.... (1,866,000)]..cceveeeeeeeennn foeeeeemmmnneees Joevmmmeeeeeenenn foreeeeens 342,331 IN/A ......[0001 ...........
SwapCrossCurrency
SLZ4082F - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.1645 /PAY: EUR2.43 |EUR - N2105@AA1 ...... DPart 1.. BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 04/06/2022 |. 06/29/2032 |......eevvvvvnnn [onn... 15,278,200 ... L R R, (1,155,000)( +evvveeeens Joevennn (669,722)f.....(1,937,600)].ccvvveneevennnnn fooreiiiiiiiiiiis e oo 198,480 [N/A ......|0001 ...........
SwapCrossCurrency
SLOROKEV - REC: USD Bond Portfolio Hedge -
4.0265 /PAY: EUR2.29 |EUR - 40637CC#5 ...... DPart 1 .. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 04/12/2022 |.07/12/2032 |.....eevveeevvee [e2enn..9,793,800 [ eeeneeenns L N (770,400)] ......ccvvn |oevnnn. (605,080).....(1,245,600)]-. .. eeeeeemmnnn foeeemmmmmneeeennn foneeeeeeenieees foeeennnns 127,567 [N/A ......|0001 ...........
SwapCrossCurrency
SLYH0O11 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
4.215 /PAY: EUR2.6 ... |EUR - BO754*ACT ...... DPart 1.. BANK OF AMERICA ... 0774 .......ceevnirnnnne . 04/13/2022 |. 05/18/2032 |.....eevvvvvvnnn [enn... 43,292,000 ... (YL U R, (3,660,000)]...cevvvnnn [-ren. (2,622,893)].....(5,536,000)(.....cccvvmnnnnnns foovmnnnnnnrennnnns fooreiiiiiiininnns feeins 557,594 IN/A ......[0001 ...........
SwapCrossCurrency
SLGROCXD - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.732 /PAY: EUR3.27 . |EUR - N7660#AZ0 ..... DPart 1 .. Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 05/25/2022 |. 06/08/2034 |.......ceeeeeeen ... 37,373,000 ..o L R (3,710,000)] ....ccvvnns |-vrn-(3,335,858)|..... (4,844,000)(......cevmmmmenee Joemmmmnneeemmnnn foeereeemeiiieeeees Jees 550,956 N/A ......[0001 ...........
SwapCrossCurrency
SLGROCXA - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.95 /PAY: EUR3.4 .... |EUR - B7000*AH6 ..... DPart 1.. Derivatives ....... 7HBGLXDRUGQFUSTRNES7  |. 05/25/2022 |. 06/15/2032 |.......ceevvvees |...... 42,668,000 |.............. L P L U R, (4,284,000)(..0vveeens | (3,835, 143)|.....(5,536,000)..cvvvennevvennnnn foorriiiiiiiiieis feniiiiiiins oo 552,725 IN/A ......[0001 ...........
SwapCrossCurrency
SL9K12AD - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.462 /PAY: JPY1.08 . | JPY - 74346GB*2 ...... DPart 1 .. Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 06/02/2022 |.07/26/2082 |.......ceeveeeen [ooeeen 29,266,790 |.eevennnn 129,84 [ e [0 1,085,029 |....... 3,565,065 |... 382,283 |N/A ......
SwapCrossCurrency
SL9K122M - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.835 /PAY: DKK3.52 . |DKK - K3380#AH1 ..... DPart 1.. BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 06/07/2022 . 06/23/2032 |...cevvnvvvvnnn fonnn 11,482,704 ... [N PO RN (1,097,693)( ..eveeeenn |oeeen (1,415,260)[..... (1,473,757 )| cevvnnneeviinnnns [ e oo 148,991 [N/A ......|0001 ...........
SwapCrossCurrency
SLEKIC89 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.204 /PAY: EUR3.64 . |EUR - L4801*AAS ..... DPart 1 .. Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 06/28/2022 |. 07/13/2027 |.....eeeeeeenen |-nn... 10,530,000 |.............. L N (1,208,000)]....ccvvnns |rnnn(1,223,892)].....(1,384,000).....cceemmmmnaens Joemmmmmneeeemmnnn fooeeeeeeiieeeeee s 70,314 [N/A ......|0001 ...........
SwapCrossCurrency
SL3H72PJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.855 /PAY: GBP4.26 . |GBP - G2616@AAT ..... DPart 1.. BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 07/01/2022 . 07/27/2027 |...eevvevvvvvnnn fonnn 9,604,000 ... L1 R R (1,155,200)( +evnneeees |oeee e (1,013,767 (746,400)].ccevveevviennnn [ i o 64,817 [N/A ......|0001 ...........
SwapCrossCurrency
SL214PJ1 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
4.855 /PAY: GBP4.26 . |GBP - G2616@AAT ..... DPart 1 .. BANK OF AMERICA ... 0774 ......covveeeereenne . 07/01/2022 . 07/27/2027 |.cevuueeeeeennn |-nnn....8,403,500 |.............. L1 N ... (1,010,800)( ...euveees foeeeenn (887,046)|....... (653,100)]ceeveeeeeeeenenn oo e o 56,715 [N/A ......|0001 ...........
SwapCrossCurrency
SLORONOV - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.1595 /PAY: EUR3.7 . |EUR - 92936UAES ...... DPart 1.. BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 08/18/2022 . 09/28/2032 |......evvvvvvnnn [onnn.. 16,227,200 ... 10T [ [ (2,553,600)] ..cevvnnnnn fonnn.(2,620,146)).....(2,214,400)[....covvvnnnvnnnnn foeieiiniinees [ [ 214,666 (N/A ......[0001 ...........
SwapCrossCurrency
SLK802JL - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.625 /PAY: GBP6.17 . |GBP - G6750*AG7 ..... DPart 1 .. BANK OF AMERICA ... 0774 .....ccovvneiereennn . 09/28/2022 |. 12/08/2032 |.......eeveeeeen |...... 26,687,500 |.............. L R (6,935,000)( ..euveeees |-eenn (8,353,244)|...... (2,332,500)]ccvveeeeeemnnnnn fooeeeemmeeeeees Joeeee e oo 357,914 IN/A ......[0001 ...........
SwapCrossCurrency
SLYWOCM6 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.65 /PAY: CAD5.132 . | CAD - 39072FABS ...... DPart 1.. Derivatives ....... THBGLXDRUGQFUSTRNES7  |. 12/12/2022 |. 11/30/2029 |.....evvvvvvvnnn foeeen 11,597,067 .o 137 oo i [0 38,929 | 204,963 | ..ooevnnnnn [ernnnn. 49,520 |.iil (408,365)[...niiiiiiieies e [ [ 118,407 |N/A ......[0001 ...........
SwapCrossCurrency
SLK70GC3 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
5.776 /PAY: GBP5.61 . |GBP - G3663#AK7 ..... DPart 1 .. BANK OF AMERICA ... 0774 ......covvveiereennn . 02/22/2023 |. 08/22/2033 |....eeeeeeeennn fonne. 8,467,200 ... LI ) O R (947,100)( .evvvneeees foeeeeen (733,690)]-....e (853,100)].cceeveeneeeeennn foeeeeemmnneeees Jevemeeeeeeennnn o 118,983 [N/A ......|0001 ...........
SwapCrossCurrency
SLWS12HG - REC: USD Bond Portfolio Hedge -
6.0525 /PAY: GBP6.11 |GBP - G3301*AK9 ..... DPart 1.. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/30/2023 |. 06/29/2030 |........evvvver ovenn. 26,991,700 (.. .cceeeennns L FR7Z:3 PO RN (2,251,200)] +evvvvnnnn fonnnn (2,143, 781)].000 (1,959,300)[. .o ovvvvvneieeeen foenieeveiiinees fovvvviienieviennn [ 283,177 [N/A ......[0001 ...........
SwapCrossCurrency
SL6JMYUP - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.55 /PAY: EUR6.61 .. |EUR - E5000*ABO ..... DPart 1.. BANK OF AMERICA ... 0774 .......coeeereenen. . 03/31/2023 |. 06/30/2043 |.........ceeeeen [ 27,152,500 ). ceeennneeees 1.09 [ s (2,192,500)] ..eevvnnnns [ (4,776,377))..... (3,460,000 .. eevvvmmnereeenn Jommnreremnnnnnes fooremnnnnreernnns fooneeeees 572,121 [N/A ...... {0001 ...........
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2'903

1 2 4 5 6 7 8 9 10 11 12 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 Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SL335X02 - REC: USD Bond Portfolio Hedge -
5.466 /PAY: EUR4.7 .. |EUR - G5264#AXT7 ...... Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 04/18/2023 |.06/07/2029 |................ 32,820,000 |......ccevnn 1209 [e e Joeeee e [ 91,720 .00 (2,394,000)] e eeee2 (3,809, 128))- ... (4,152,000). e Jeeeeeeeeeee feee e fes 315,126 [N/A ......[0001 ...........
SwapCrossCurrency
SLA22J06 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.135 /PAY: CAD5.96 . |CAD - 53278LB#3 ...... 1 .... [Currency BANK OF AMERICA ... 0774 ... . 05/26/2023 |. 06/30/2033 |.... 22,007,042 306,393 |N/A ......
SwapCrossCurrency
SLKOOHGS - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
6.09 /PAY: EUR4.98 .. |EUR - G5001@ABS ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 06/14/2023 |. 08/21/2033 |.......eeveee.e. 27,070,000 |-eeevvnnnnnns 108 [eeeeeeeeeeeeeeeee Joeeeeeeeeeiees [oeeeeen 274,830 |......(2,275,000)] ...ocevve |-een (3,187,105))..... (3,460,000). ..o eeeeveeeeee Joeemnieeeeeemni foeeeeeeeeiieeeees Joens 380,328 [N/A ......[0001 ...........
SwapCrossCurrency
SLFH13PP - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.652 /PAY: GBP6.34 . |GBP - G6970*BA3 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 10/12/2023 (. 12/12/2035 |..oovvenvvvinnn foeeens 6,112,500 ........ccen 1.2 | foevevviineceens oo (5,956)). el (612,000 e | (346, 115)e (466,500)]cceveeeeeeiininn [ e o 97,635 IN/A ...... [0001 ...........
SwapCrossCurrency
SL4H5C7H - REC: USD Bond Portfolio Hedge -
6.55 /PAY: GBP6.17 .. |GBP - G2705#AA1 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 10/24/2023 |. 11/14/2033 |................ 24,350,000 |.......cevnnnn 1,22 | foeeeeeeeeeeeeeen oo (21,050))...... (2,548,000)( .o oo (1,623,229)]..... (1,866,000)]-ccveeeeeeeeeen foeeeeeeneeeeees feeee e Joeeeennns 347,121 [N/A ...... 0001 ...........
SwapCrossCurrency
SLOY1AMQ - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.777 /PAY: EURS ..... EUR - N4282*AK2 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 10/25/2023 |. 02/01/2034 |................ 15,877,500 |...cvvnnnnnenn 106 [ooeeeeeeeeeeeeens feneneeeeiiiins [o00e...253,606 |......(1,729,500)] .....cevenn |oeenn (1,592,544)).....(2,076,000)f....cceevvvvnnens Joevvnnnereeinninn [ Jonis 229,335 [N/A ......|0001 ...........
SwapCrossCurrency
SLOWAHXT - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.645 /PAY: EUR5.83 . |EUR - F3420#AA4 ...... 1 .... [Currency BANK OF AMERICA ... 0774 ......cooveeereeennn . 11/02/2023 |. 06/30/2044 |................ 31,291,408 |.............. 107 [eeeeeeeeeeeeeee oo 0000022 190,893 | (3,193,480)] ..o |oeee (3,267,404 ). (4,084,480 eeeeeeeees foeeemmmeeeeeeenn [ e 677,689 [N/A ......|0001 ...........
SwapCrossCurrency
SLFROB83 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.63 /PAY: GBP6.27 .. |GBP - G1737@AL3 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......cevvnvinnnne . 11/08/2023 |. 11/28/2034 |................ 39,273,600 |.........cc... 128 | foevevineeennn o0 (49,290))....... (3,763, 200) ... |- (2,067, 535)]...... (2,985,600)]. ..evveeeevennnnn fooveiiiiiiiiiins e oo 594,548 IN/A ......[0001 ...........
SwapCrossCurrency
SLYUOBXR - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
6.491 /PAY: AUD7.43 . | AUD - 74726MAGS8 ..... 1 .... [Currency BANK OF AMERICA ... 0774 . |- 1171472023 ). 02/13/2036 |.... 16,832,400 271,128 [N/A ......
SwapCrossCurrency
81326024 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.728 /PAY: CHF2.56 . |CHF - 116794C@5 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 01/10/2024 |. 04/15/2034 |................ 58,657,907 [....eevvennnn 0.85 [ceeeiiiiiinnnnns foevvvneeeeeennnn oo .901,847 ... (4,140, 385) ..o | (6,940, 177).. ... (7,695, 792)) v [ [ o 857,349 IN/A ......[0001 ...........
SwapCrossCurrency
SLFS0IEK - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.875 /PAY: CAD5.583 |CAD - 630020AA2 ...... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 01/31/2024 . 07/31/2033 |....eeeneeneeeee 11,089,196 |-cevveneeeee 184 | Joeeemeeeeeeien [ 72,245 | AT 468 [ e 165,47 [ (A18176)] e e [ e 155,232 |N/A ...... (0001 ...........
SwapCrossCurrency
SLA12L7D - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.936 /PAY: CAD6.63 . |CAD - 63002#AA0 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 01/31/2024 (. 07/31/2033 |....evvvvnnnnnnn 26,257,627 [c.uneeeennnn 134 | e [20000002.190,982 ). .........988,505 [ .unneecns | 413,451 [l (981,204) e [ [ e 367,568 [N/A ......[0001 ...........
SwapCrossCurrency
SLOR1ONC - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
5.885 /PAY: EUR4.27 . |EUR - 25455XA@3 ....... 1 .... [Currency BANK OF AMERICA ... 0774 ......covveeeereenne . 02/28/2024 |. 03/20/2034 |................ 27,067,500 |..ccevvnnnnnns 108 [oeeeeeeeeeeeeee Joeeeeeeeeie [oeeeennn 193,911 |11 (2,277,500)] e |eeen (1,910, 742))... (3,460, 000). .o e eeeeees foeeeeeeeeieeeeees Jeis 393,969 |N/A ......[0001 ...........
SwapCrossCurrency
SLTO1N44 - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
6.2025 /PAY: SEK4.73 | SEK - W7000#AE6 ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUSTRNES7  |. 03/14/2024 . 04/08/2036 |................ 19,344,231 |..cennnnneen 10.34 [ v [ 101,331 0000 (1,899,595) . | (1,933, 734).....(3,179,026)]. v o [ e 313,841 [N/A ......[0001 ...........
SwapCrossCurrency
SLOHOKO5 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.446 /PAY: EUR4.5 ... |EUR - F5662#AC2 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .....ccovvneiereennn . 04/23/2024 [.07/16/2034 |......eeeeneeeee 10,666,000 .............. 107 [eeeeeeeeeeeeeee e [0 196,779 ... (1,072,000)] . oo Jeveennn (729,569)..... (1,384,000)]- ..o eeeeeeeees foeeemmmeeeeeeeen [ e 158,178 IN/A ...... 0001 ...........
SwapCrossCurrency
SLXA1G52 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
7.085 /PAY: EUR5.09 . |EUR - N40O1#ABS ..... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUSRNES7  |. 04/30/2024 |. 06/05/2031 |....evvvvennnnne 23,555,400 |...cuunnennnns 107 oo foeneeeceiiins [ 193,477 |00 (2,268, 200)] e e (1,766,221)).... (3,044,800). e e [ Jevees 280,749 [N/A ......[0001 ...........
SwapCrossCurrency
81943935 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
6.904 /PAY: EUR5.03 . |EUR - N40O1#AD4 ...... 1 .... [Currency BANK OF AMERICA ... 0774 ......covvveiereennn . 05/09/2024 . 06/05/2031 |.eevvvuvveeennn foeeees 6,456,600 .............. 108 [oeeeeeeeieeeeeee Joeneeeeceeies [oeeeeenn. 50,132 | (586,200)] e |eeeennn (482,218)].... (830,400)] ..o Jeeeeeeeeeeeee [ s 76,954 IN/A ......[0001 ...........
SwapCrossCurrency
SLAP361F - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.2415 /PAY: GBP5.97 |GBP - G2616@ABO ..... 1 .... [Currency BANK OF AMERICA ... 0774 ......coevvnnvrnnnnne . 05/30/2024 |. 06/20/2034 |................ 19,090,500 |....ccvvunnnns 127 [oeeiiiiiiiies e [oeeeeennn (6,502)].....(1,083,000)] e Jeveeen (276,198)]..... (1,399,500) .. Joveeiineeeceiiinn [ e 281,965 [N/A ......[0001 ...........
SwapCrossCurrency
SL8A297L - REC: USD  |Bond Portfolio Hedge - JPNMCB NA 0TC
6.569 /PAY: CAD5.93 . | CAD - C5864@AND ...... 1 .... [Currency Derivatives ....... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 07/10/2034 |.......eeeeeee. 20,460,358].......cc.... 187 [ | foeeeeen.. 65,991 L. 843,970 | o | 74,403 | (650, 312)] s e fereeeeiiieees fis 303,145 |N/A ......|0001 ...........
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1 2 3 5 6 7 8 9 11 12 13 14 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/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SwapCrossCurrency
SLB511KF - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.687 /PAY: EUR6.06 . |EUR - E8378#AB4 ..... DPart 1 ... 0774 i . 06/13/2024 |.07/15/2034 |................ 21,528,000 [....oeeeennnn 1208 oo [ e 349,513 |.....(1,948,000)( ....enne foreen (2,173,533)].....(2,768,000)]- . cevvvvmneeeemnn fomneeeemmmnnees foeemmmneeeeeennnn [ 319,212 IN/A ......|0001 ...........
SwapCrossCurrency
SLBA31IL - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.687 /PAY: EUR6.06 . |EUR - E8378#AB4 ..... DPart 1.. 0774 ... . |- 06/13/2024 ). 07/15/2034 |.... 21,528,000 ...349,513 |.....(1,948,000) ... 319,212 |N/A ......
SwapCrossCurrency
SLQQHOKT - REC: USD Bond Portfolio Hedge -
6.6145 /PAY: EUR5.04 |EUR - F6101#AF2 ..... DPart 1 .. G5GSEF7VJP5170UK5573 | 07/03/2024 |. 05/07/2034 |................ 21,562,000 .....eeeennen 1208 oo [ e 143,287 |.....(1,914,000)] .....covnnn |ounnn (1,911,798)].....(2,768,000)f....ceeeevvnmeeee Joemmneeeeeemnnn fooeeeeeeiiieeeees [ 316,262 [N/A ......[0001 ...........
SwapCrossCurrency
SL92998H - REC: USD Bond Portfolio Hedge -
6.6145 /PAY: EURG.04 |EUR - F6101#AF2 ..... DPart 1.. GSGSEF7VJP5170UK5573 | 07/03/2024 |. 05/07/2034 |.......evv...eee 10,781,000 [....ovvveennn 108 e [ v 71,643 |....... (957,000)( +evvnneens [oen (965,899)].....(1,384,000)]..ccvvvnnniiiennn foonrrrrieiiinnnns feveviiniieiinens [ 158,131 [N/A ......|0001 ...........
SwapCrossCurrency
SL929G2T - REC: USD Bond Portfolio Hedge -
8.2665 /PAY: EUR6.45 |EUR - E9604@ACS ...... DPart 1 .. 7HBGLXDRUGQFUS7RNES7  |. 10/18/2024 |. 10/31/2034 |................ 38,006,500 [.eeevvnneee 109 [ foeeeeeeeeeeeeeen [ 423,484 |.....(3,076,500)[ ....eunnnn [ (2,9683,342)].....(4,844,000)] . .cevvnmneeeemnn fooeeeeeeemmneees foeemmeneeeeeeennn [ 572,954 IN/A ......[0001 ...........
SwapCrossCurrency
SL929G2ll - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
7.991 /PAY: EUR6.2 .. |EUR - E9604@AA2 ...... DPart 1.. 07T . 10/18/2024 |. 10/31/2034 |................ 16,287,000 |..cvveneeeenn 1209 [ i [ 179,855 |.....(1,320,000)] .....cvvnnr |ovenn (1,254,358)].....(2,076,000)f.....covvvnnnnnnns Joovnnnnnnnecnnnnns fooreiiiiiiininies fonns 245,529 [N/A ......|0001 ...........
SwapCrossCurrency
SLOHHKRS - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.685 /PAY: EUR5.62 . |EUR - X1901*AAO ..... DPart 1 .. 0774 i . 11/04/2024 . 11/14/2049 |................ 27,260,000 [ oeeeemnnnee 109 | foeeeeeeeeeeeeen [ e (2,085,000)( ..eveeeenn foeeennn (915,527).....(83,460,000)]ccvveeeeeeemmnnnn fooeeeemmeeeeees Joeee e Joeeeennd 669,672 [N/A ......[0001 ...........
SwapCrossCurrency
SL921HSN - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.1245 /PAY: EUR4.13 |EUR - 87656XEE6 ..... DPart 1.. 07T . 01/23/2025 |. 03/12/2037 |....evvvrnnnnnnn 19,750,500 [.evvvvenenn 104 | [ e 144,426 |.....(2,551,700)] ...ccvvunnn |ounnn (1,742,689)]..... (2,551, 700) ... eeveeennnnnns Jovvnnnneneciinins [ e 334,227 IN/A ......[0001 ...........
SwapCrossCurrency
SL8V19UI - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
6.2115 /PAY: CAD5.07 |CAD - C6802@ABS ..... DPart 1 .. . |- 02/26/2025 |. 06/30/2051 13,944,084 (424,764)| ... 353,891 |N/A ......
SwapCrossCurrency
SL893YGK - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.823 /PAY: EUR4.16 . |EUR - D5936BAAO0 ...... DPart 1.. 07T . 04/16/2025 |. 05/14/2033 |.......evvneenee 10,244,700 [..ovevveen 114 s [ e 59,341 1....... (319,500)( .evvnnnens [onn (136,462)]..... (319,500)]. cccvvveeniiiiinn feoerieeeviiieees foeveiieeeeiiiees [ 141,442 IN/A ...... (0001 ...........
SwapCrossCurrency
SLLVHN4X - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.823 /PAY: EUR4.16 . |EUR - D5936@AAO ...... DPart 1 .. 0774 i . 04/16/2025 |. 05/14/2033 |........c...... 40,978,800 | .eevvveneee e 11 | e [ 237,363 |.....(1,278,000)] ....oevvvnn |oevnnnn (545,848)[.....(1,278,000)]. . enueeeeeemnnnn foeeeemmniieeeeenn foenee e foeeeenens 565,769 [N/A ......[0001 ...........
SwapCrossCurrency
SLK500FJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.874 /PAY: EUR5.19 . |EUR - ES000*AKO ..... DPart 1.. 07T . 06/26/2025 |. 06/30/2050 |......eevvvvvnnn fonnnnnd 9,372,800 [..evevenn A7 o oo e [ (17,800)] +oeeevvvnnn feveennenn 219,340 |oeeeenn (17,800)f.ceeieiiiiieens Jovvnineeeceiiins [ o 233,213 IN/A ......[0001 ...........
SwapCrossCurrency
SLK&NZTJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
6.874 /PAY: EUR5.19 . |EUR - E5000*AKO ..... DPart 1 .. 0774 i . 06/26/2025 |. 06/30/2050 |.......ceeeeee. 43,349,200 |- 1T [ e oo [ (81,400)(..evveveens |oeeenn 1,014,446 [...ooen (81,400)]ceveeeeeeeenen fooeeeeeieecees e oo 1,078,611 IN/A ......[0001 ...........
SwapCrossCurrency
SLIKIHSM - REC: USD  |Bond Portfolio Hedge -
5.53 /PAY: JPY2.33 ... | JPY - 084670EE3 ..... DPart 1.. GSGSEF7VJPS170UK5573 | 07/17/2025 |. 07/30/2035 |...eevvvvnnnnnne 99,623,048 |....uuueen 148,56 [onnnniiiiiiiens | [ (478,406)( .....veeen [0 3,790,623 | (478,406)]...cevvvenneiiiins fooereeeeiiiinees fevriiieninciinns o 1,562,178 [N/A ......|0001 ...........
SwapCrossCurrency
SLA9B35R - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.486 /PAY: CAD4.81 . | CAD - C5793#ATO ...... DPart 1 .. 0774 i . 07/18/2025 |. 08/06/2034 |.....eeevvevenn fooeeens 5,829,629 |...uueeeeeen 137 [ e e [ 82,090 [.evunverres foreeennnnn28,001 founne e ni82,090 |oeeeenieeeenei oo e e 86,736 [N/A ......|0001 ...........
SwapCrossCurrency
SLLVI085 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.7165 /PAY: CAD5.07 |CAD - C5793#AU7 ...... DPart 1.. 07T . 07/18/2025 |.08/06/2037 |.....evvvvvennn foerrns 7,287,086 [..cccvvenen 137 Joviiiiiiiiiii [ e e 102,612 [.enneeeeees v 6,740 [ 102,612 | [ [ e 125,464 |N/A ...... (0001 ...........
SwapCrossCurrency
SLA9B350 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
5.93 /PAY: CAD5.33 ...  eerreme DPart 1 .. 0774 i . 07/18/2025 |. 03/18/2041 |................ 10,201,851 |+eeveeeeee e 187 [ e o [ 143,657 [ .evneeeeenn foeeennn (182,172)[ e 143,857 e foeeeeeeeeeces [ Joeeeene 200,655 [N/A ......[0001 ...........
SwapCrossCurrency
SLLVI082 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
5.825 /PAY: CAD5.24 . |CAD - ..coovvvvnnnnnns DPart 1.. 07T . 07/18/2025 |. 03/18/2038 |.......vvvvvvnn fornns 2,914,815 |eveeeee 137 [ e [ [ 41,045 | oo [ (47,401 A1,045 [ e [ [ 51,468 [N/A ......|0001 ...........
SwapCrossCurrency
SLPMI3JL - REC: USD Bond Portfolio Hedge -
7.14 /PAY: CAD6.55 .. | CAD - 65529%AA3 ...... DPart 1.. 7HBGLXDRUGQFUS7RNES7  |. 08/05/2025 |. 08/15/2048 |......ceevevveen foeerees 6,951,687 ... 138 | [ 1,500 [..coennnnns 4,334 ).......... 67,925 . ceevnen forne (1,315,809)] o cevnen 66,425 [ e o [ 166,298 [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
SLORN4AE - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
6.333 /PAY: AUD6.49 . |AUD - 29478DAAT ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 08/08/2025 |. 10/24/2030 |....evvvueveeen feunnnn 29,349,000 |...evunnnneees 0065 [nneeeeeeeeieees feeeemmeeeeeeenen feeeeeeeeieee e (414,000)( .evvenneee fonnnns (153,724)....... (414,000)(... e eeeevmneeeee Jeemmmmeeeeeemnns foeeeeeemeiieeeees fons 330,372 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLL20JT8 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.825 /PAY: CHF0.955 | CHF - Q1297#AJ7 ...... D Part 1 ... |Currency..... BANK OF AMERICA ... 0774 .......ccoooevrrnnnns . 09/11/2015 |. 10/08/2025 |.....evvnvivenn founnns 20,502,306 .............. 0.98 [oeeiiviininnnns v [ Joane (4,617,011)].ccoeeveenn oo (4,093,373)...... (3,078, 317)[-eevvvvenniiiee o forrvviiiiniiiiins foennnns 15,176 [N/A ...... 0001 .ooennnnnns
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 1,500 22,451,070 |  (85,168,893) XXX (21,395,253) (252,374,241) 36,691,829 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,500 20,977,475|  (85,168,893) XXX 2,521,085 (252,374,241) 49,118,661 | 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 (1,473,5%) XXX 23,916,308 12,426,832 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 1,500 22,451,070 (85,168,893)] XXX (21,396,253) (252,374,241) 36,691,829 | XXX XXX
1409999999. Total Swaps 1,500 20,977,475 (85,168,893)] XXX 2,521,055 | (252,374,241) 49,118,661 [ 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 4,648,072 13,730,096 20,977,475|  (58,315,887)) XXX 29,374,061 (243,386,714) 51,083,493 | 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 4,648,072 13,730,096 20,977,475 (58,315,887) XXX 20,374,061 (243,386,714) 51,083,493 | 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
. |Hedge interest rate risk

0002 .
0003 ...
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STATEMENT AS OF SEPTEMBER 30, 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
DEC 2025 S&P EMINI
{7/ 619 [....... 208,564,313 [FUTURES ................ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/19/2025 .[CVE ...........ceee... SNZ20JLFKBMNNCLQOF39 . |.09/12/2025 .|...6,644.0400 |...6,738.7500 |............ 781,488 |ooevveiiiiiiiiiiiiins [ e s 2,931,275 |...... 2,931,275 [eeveeiiiiiiiiinns foeeees 12,372,572 196/95 ...oooooeeii | i 50
DEC 2025 S&P MID 400
[V S 144 |........ 47,321,280 |MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/19/2025 .[CVE ............eee... SNZ20JLFKBMNNCLQOF39 . |.09/12/2025 .|...3,346.8700 |...3,286.2000 |............. 52,112 |oeveieiiiiiiiins e e (873,695)|....... (873,6%)...ccceeeeiennnns fornnnnne 3,147,408 [99/99 ... i 100
DEC 2025 RUSSELL 2000
21 4 3% |........ 48,496,125 |EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/19/2025 .[CVE ...........ceee.. SNZ20JLFKBMNNCLQOF39 . |.09/12/2025 .|...2,441.3900 |...2,455.5000 |............. 92,825 [ e fo e 278,613 |........ 278,613 | [ 3,374,485 199/99 .....ccooiiifiiiiiiiiiins 50
DEC 2025 MINI MSCI
MFSZ5 ..o feveiiiinns 345 |........ 48,046,425 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.12/19/2025 .| ICE ......ccceennnnns 5493004R83R1LVX2IL36  |.09/12/2025 .|...2,776.0700 |...2,785.3000 |............ 184,469 |.ooooeeeeieiiiiiiiins e o 159,172 |........ LSS T 720 PO R 1,439,623 |96/96 ....evvvvvnns|vrrnnnnnnnnnns 50
DEC 2025 MINI MSCI
MESZ5 ........ |eveeeiieens 393 |........ 26,718,105 | EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index [.12/19/2025 .[ICE .................. 5493004R83R1LVX2IL36  |.09/12/2025 .|...1,335.5400 |...1,359.7000 |............. 87,450 |oeeeeeeiiiiiiiiiiiins e e 474,702 |........ YL (1728 R R 758,478 [94/94 ..o, 50
NASDAQ 100 EMINI
NOZ5 ..o e, 2 |........ 20,917,470 | FUTURES DEC 2025 .... | COMPANY PLAN HEDGE .. | LIABILITIES |Equity/Index [.12/19/2025 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.09/12/2025 .|. 24,268.1600 |..24,901.7500 |............. 53,760 |ooeeeeeiieiiiiiiiens feeiiiiiiiiiiiine o o 532,214 |......... 532,214 [..ovnniiiiiiiiinn e 1,237,446 196/95 ..ooovvvveeecfinnnnnnnnnnns 20
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,252,104 3,502,280 3,502,280 22,330,012 XXX XXX
‘ ‘ US 5YR NOTE FUTURES | Interest | ‘ ‘ | |
FVZ5 wovvvvves eveveieenes 960 |....... 104,827,500 | DEC 2025 ............... FUNDING AGREEMENT ... |SCH D1 ....... Rate........... . 12/31/2025 [CBT ...ovvvvvvvnnnnns LCZ7XYGSLJUHFXXNXD88 |.09/30/2025 .|..... 109.2031 |..... 109.1953 |............ (10,630) [.vvvvvvererrinnnnnnns fooeeeennn 10,630 |.......... 10,630 |.......... 10,630 [ouvvvvvvenniiins Jovevviiiiiiiiiies e 1,200,000 J0003 .....evvvvvvnefvvrennnens 1,000
1539999999. Subtotal - Long Futures - Hedging Other (10,630) 10,630 10,630 10,630 1,200,000 XXX XXX
1579999999. Subtotal - Long Futures 1,241,474 10,630 10,630 3,512,910 3,502,280 23,530,012 XXX XXX
US 5YR NOTE FUTURES Interest
L F 106 |........ 11,574,703 [DEC 2025 .......eevvneee FUNDING AGREEMENT ... | SCH D1 ....... Rate........... .12/31/2025 [ CBT ....ovvvvvinnnnnns LCZ7XYGSLJUHFXXNXD88  |.08/22/2025 .|..... 109.0781 |..... 109.1953 |........... (K721 770 | RS (59,537)|........ (59,537)]...... (SRS T |  FOPPPRRRPPP R 132,500
US 10YR NOTE FUTURES Interest
5 ......... L4321 48,600,000 [DEC 2025 ... FUNDING AGREEMENT ... |SCH D1 ....... Rate... . 12/19/2025 [ CBT . LCZ7XYGSLJUHFXXNXD88 |.09/19/2025 .|..... 112.3361 |..... 112.5000 ... 6,750 |.. ... 72,242 L.72,242 .. ....810,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (315,077) 12,705 12,705 942,500
1649999999. Subtotal - Short Futures (315,077) 12,705 12,705 942,500
1679999999. Subtotal - SSAP No. 108 Adjustments
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 937,027 12,705 12,705 3,514,985 3,502,280 23,272,512
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108
1709999999. Subtotal - Hedging Other (10,630) 10,630 10,630 10,630 1,200,000
1719999999. Subtotal - Replication
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals 926,397 23,335 23,335 3,525,615 3,502,280 24,472,512
nning Cumulative Ending

Broker Name CsBaIance Cash Change

Cash Balance

Total Net Cash Deposits

Code

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

Hedge interest rate risk
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (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 1,258,854 (332,457) 1,258,854 24,472,512 24,472,512
CU00019DJT3UXJIZJ 1410
BANK OF AMERICA 18,136,436 |... (70,958,376)]... 19,066,525 (70,031,596)]|... ... 15,362,752
Barclays Bank PLC . GBGSEF7VJPSI70UK5573 . 27,580,000 15,155,194 ... (28,747,182) ... 40,940,174 | ... .. (16,022,6%)|... . 12,118,865 |...

... LCZTXYGSLJHFXNNDYSO ..

Goldman Sachs & Co. ....
JPMCB NA OTC Derivatives

7HBGLXDRUGQFUS7RNES7 . |...

26,650,000
..... 6,055,100 |....

69,217,890

13,510,630 |...

... (42,341,549)

(32,265,59)]...

226,34

29,542,765

69,135,018 | ...

o (42,282,002)| ..
(25.312.851)|...

203,006

12485717

..1,964,833 |...

1,964,833

0299999999. Total NAIC 1 Designation

60,285, 100

116,020, 150

(174,312,702)

158,684,481

(153,649, 154)

203,006

41,932,166

1,964,833

24,338,734

24,338,734

9,151,327

9,151,327

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

60,285, 100

116,020,150

(174,312,702)

(153,981,611)

25,800,594

0999999999 - Gross Totals 226,341 184,282,069 75,556,005 35,588,672
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 116,020,150 (174,312,702)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 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)
CU00019DJT3UX1J1ZJ14HiX0

BANK OF AMERICA v TTA Cash... .... |000000-00-0 ........ Cash .... ... 49,360,000 |....

JPMCB NA OTC Derivatives . . THBGLXDRUGQFUS7RNESY .. | Cash... .| 000000-00-0 Cash .... ... 266,327 |. U U

Goldman Sachs & Co. ..... LCZ7XYGSLJHFXXNDX90 ... [ Treasury. . [91282C-1D-0 US TREASLRY . 13,325,000 |. 13,000,000 |. 11,448,921 |....12/31/2029 .

JPMCB NA OTC Derivatives . THBGLXDRUGQFUS7RNESY .. | Treasury. 91282C-\D-0 US TREASLRY . 25,625,000 |. 25,000,000 |. 22,017,156 |....12/31/2029 .

88,576,327

38,000,000

33,466,078

0199999999 - Total
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Barclays Bank PLC G5GSEF7VJPS170UK5573 .. .... |000000-00-0 ........ ... 27,580,000 |....
Goldman Sachs & Co. ..... LCZ7XYGSLJHFXXNDX90 ... . [000000-00-0 ........

CU00019DJT3UX1J1ZJ14X0
BANK OF AMERICA e 174 veee [000000-00-0 ....ceee [ CASH ereeeriieeeeeiiee e e e e e e e e en e e e eennn e e eennnnneeeennnnnnes [ereeeeennnnnneeeennnnnnnes 289,825 [ [ XK e IV.......
JPMCB NA OTC Derivatives . . THBGLXDRUGQFUS7RNESY .. | Treasury. . [91282C-FR-7 US TREASLRY . 10/15/2027 ..
. [912810-UM-8 .. US TREASLRY ... ... 08/15/2055 ... |

JPNCB NA OTC Derivatives .

THBGLXDRUGQFUS7RNED7 ..

Treasury..

0299999999 - Total

54,465,825

6,085,100
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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-BJ-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. . 1B e ... 48,120,344 |.. ...51,399,641 |....... 01/31/2028 ..
91282C-J2-5 UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2034 USD 100 ... 39,830,897 |.. 39,898,725 02/15/2034
91282C-KP-5 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2029 USD 100 . 30,432,084 |.. 37,516,732 04/30/2029
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 ... 30,342,916 |.. 48,076,152 11/16/2048

91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . ... 38,334,842 |.. ... 44,011,494 |....... 11/15/2031
912810-SC-3 .........| UNITED STATES OF AMERICA BOND FIXED 3.125% 15/MAY/2048 USD 100 .. ... 36,568,159 [.. ... 46,584,045 |....... 05/15/2048 ...
912810-TK-4 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 34,363,455 |.. 40,034,512 08/15/2042
912810-TT-5 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2053 USD 100 33,345,254 |.. 36,577,050 08/15/2053
912810-TA-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 ... ... 32,351,636 |.. ... 47,432,117 |....... 08/15/2041
912828-6T-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . ... 29,085,368 |.. ...30,129,609 [....... 05/15/2029 ...
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . 28,044,749 |.. 28,737,910 02/15/2033
912810-RC-4 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/AUG/2043 USD 100 26,892,151 |.. 30,620,757 08/15/2043
912828-2R-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/AUG/2027 USD 100 ... ... 26,664,663 |.. ... 27,268,627 |....... 08/15/2027
912828-Y3-8 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/JUL/2028 USD 100 .. ... 26,383,051 [.. ...20,575,186 |....... 07/15/2028
912810-TZ-1 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2044 USD 100 24,492,139 |.. 24,997,080 02/15/2044
912820-JX-0 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JAN/2031 USD 100 . 21,356,017 |.. 20,990,329 01/31/2031
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 21,285,732 |.. 21,710,690 11/15/2027
912810-58-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 20,321,088 |.. 37,320,667 11/15/2050
912810-TJ-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 ..... 19,290,409 |.. 26,134,460 08/15/2052
912810-UH-9 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2055 USD 100 18,012,097 |.. 17,894,194 02/15/2055
912810-8X-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 17,989,048 |.. 27,457,075 05/15/2051
912810-UF-3 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/NOV/2044 USD 100 17,252,589 |.. 17,089,926 11/15/2044
91282C-BF-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 . 15,966,678 |.. 13,701,095 01/15/2031
91282-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . 13,941,384 |.. 15,666,060 02/15/2032
912810-UA-4 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 ... 12,837,531 |.. 13,026,414 05/15/2054
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . 12,603,008 |.. 13,354,871 02/29/2028
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. 12,220,075 |.. 12,948,607 05/31/2028
912828-X8-8 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 . 10,479,173 |.. 10,597,422 05/15/2027
91282C-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 10,370,984 |.. 11,021,530 06/30/2028

912810-TU-2 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 ... .... 9,811,022 .. ... 10,003,126 |....... 08/15/2043 ...
91282C-DX-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2032 USD 100 . .... 9,320,281 [.. .... 8,684,276 |....... 01/15/2032 ...
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 ... .8,303,243 |.. 12,485,297 11/15/2049

912828-51-8 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/N0V/2028 USD 100 . . 7,518,969 |.. . 7,546,636 11/15/2028

912820-GC-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2027 USD 100 .... v 1,474,992 .. ... 7,364,654 |....... 12/31/2027 ...
91282C-HA-2 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 . .... 7,405,480 |.. ... 7,427,018 |....... 04/30/2028 ...
912820-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 ... . 7,337,770 .. . 7,228,586 02/28/2030
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .7,030,3% |.. . 7,446,402 05/31/2028
912820-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . . 6,660,085 |.. . 6,504,504 08/31/2028
91282C-Cl-1 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2031 USD 100 . . 6,591,511 |.. . 5,854,903 07/15/2031
912820-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . . 6,489,212 |.. . 6,964,525 08/31/2028
91282C-NJ-6 UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2032 USD 100 .... . 6,400,295 |.. . 6,301,727 06/30/2032
912820-GH-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 . .6,113,014 |.. . 6,094,690 01/31/2028
91282C-NL-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 30/JUN/2027 USD 100 .5,818,462 |.. . 5,808,877 06/30/2027
912810-FP-8 UNITED STATES OF AMERICA BOND FIXED 5.375% 15/FEB/2031 USD 100 ..5,593,923 |.. . 5,164,626 02/15/2031
91282C-FM-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/SEP/2027 USD 100 . E. . 5,580,256 |.. . 5,527,742 09/30/2027
912810-SD-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 ..... . 5,563,290 |.. . 7,339,012 08/15/2048
91282C-LD-1 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2031 USD 100 . . 4,440,19% |.. ..4,342,129 07/31/2031
91282C-JF-9 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 . E. . 4,400,156 |.. . 4,167,067 10/31/2028
912820-KZ-3 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/JUL/2027 USD 100 . . 4,344,078 |.. ..4,252,499 07/15/2027
91282C-EJ-6 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2027 USD 100 . . 4,288,010 |.. .3,798,551 04/15/2027

912810-SU-3 .........| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 4,281,263 |.. .... 7,441,886 |....... 02/15/2051 ...
912810-TA-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 ......coevvveeeeens [ LSeiiiiiiiiiiis vt LB el 4,233,422 |.. .... 6,206,801 |....... 08/15/2041
912820-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 . 4,214,653 |.. . 4,861,503 08/15/2031
912810-TH-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 ..... . 4,115,667 |.. . 4,371,245 11/15/2042
912820-CH-2 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 ... 4,015,814 |.. .... 4,266,283 |....... 06/30/2028
912810-TP-3 .........| UNITED STATES OF AMERICA BOND FIXED 1.5% 15/FEB/2053 USD 100 3,920,866 |.. .... 4,478,889 |....... 02/15/2053 ...
912810-RE-0 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2044 USD 100 . 3,795,551 |.. . 4,342,138 02/15/2044
91282C-FH-9 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . .3,731,454 |.. . 3,756,989 08/31/2027
912810-TJ-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 .......oeeeeeumeeeeeeeees [ LSt [l 1B e 3,543,042 |.. .... 4,800,789 |....... 08/15/2052 ...
912810-RB-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 ... 3,465,382 |.. ... 4,357,300 |....... 05/15/2043 ...
91282C-GK-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 . .3,189,397 |.. . 3,026,847 01/15/2033
912820-LK-5 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/AUG/2029 USD 100 . .3,038,474 |.. . 3,036,639 08/31/2029
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . E. .2,928,547 |.. . 3,290,835 02/15/2032
912820-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 . 2,860,886 |.. . 3,055,849 01/31/2028
912810-S2-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 ..... . 2,844,514 |.. . 4,817,572 08/15/2051
912810-10-0 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 . . 2,668,342 |.. . 4,263,902 02/15/2052
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . . 2,621,644 |.. .2,778,045 02/29/2028
912820-KP-5 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2029 USD 100 . ..2,194,225 |.. . 2,087,644 04/30/2029
91282C-KC-4 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 . 2,174,573 |.. . 2,125,890 02/28/2031
912810-TL-2 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2052 USD 100 ..... .2,159,073 |.. . 2,390,047 11/15/2052
91282C-MP-3 UNITED STATES OF AMERICA NOTES FIXED 4.125% 28/FEB/2027 USD 100 . 2,117,064 |.. . 2,007,339 02/28/2027
91282C-JWi-2 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JAN/2029 USD 100 . E. . 1,960,435 |.. . 1,926,865 01/31/2029
91282C-GR-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/MAR/2026 USD 1 . 1,960,431 |.. ..1,963,3%9 03/15/2026
912820-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 . . 1,960,431 |.. . 1,931,260 02/28/2030
912810-Th-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 .. . 1,960,400 |.. .2,082,148 11/15/2042

912820-CY-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 ... 1,702,317 |.. ... 1,825,346 |....... 09/30/2028 ...
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 1,701,480 |oooeenniiiieeees 2,392,422 |....... 11/15/2041
912810-7Q-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 . 1,674,749 |.. .1,831,881 02/15/2043
912810-TV-0 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2053 USD 100 . . 1,552,041 |.. . 1,516,491 11/15/2053
91282C-FF-3 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 ... 1,501,589 |.. .... 1,608,449 |....... 08/15/2032 ...
912810-SR-0 .........| UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 .. ... 1,459,418 |.. .een 2,271,028 |....... 05/15/2040 ...
91282C-GP-0 UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 ... . 1,434,385 |.. 1,417,370 02/29/2028
912810-88-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 ..1,425,953 |.. .2,618,832 11/15/2050
912820-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . . 1,363,897 |.. . 1,396,288 02/28/2027
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 . . 1,344,214 |.. 1,417,370 06/30/2027
912810-7Q-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 . 1,306,521 |.. . 1,429,550 02/15/2043
91282C-CR-0 UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 ... 1,277,661 |.. . 1,372,014 07/31/2028
912810-UB-2 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2044 USD 100 . 1,195,343 |.. . 1,180,955 05/15/2044
912810-SP-4 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100 .. . 1,156,836 |.. .2,282,107 08/15/2050
91282C-BF-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 . . 1,156,220 |.. .992,159 01/15/2031
91282C-EM-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 . 1,075,848 |.. . 1,001,705 04/30/2029
912820-HC-8 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . .1,061,169 |.. . 1,000,037 05/15/2033
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . .910,588 |.. .886,082 11/15/2032
912820-KR-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/MAY/2027 USD 100 . .905,460 |.. .879,451 05/15/2027
91282C-EW-7 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2027 USD 100 .897,839 |.. .903,804 06/30/2027
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 . .871,1% |.. .886,082 03/31/2027

91282C-KX-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2029 USD 100 ... ....787,19% |.. ....764,183 |....... 06/30/2029 ...
91282C-KF-7 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2031 USD 100 .... ....780,010 |.. .... 767,598 |....... 03/31/2031 ...
91282C-MK-4 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/JAN/2032 USD 100 . .778,604 |.. . 752,229 01/31/2032
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . .739,641 |.. . 752,697 08/15/2028
91282C-N-2 .........| UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/N0V/2028 USD 100 .... ... 734,281 |.. ....708,654 |....... 11/30/2028
912810-8-0 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 .... ... 729,140 |.. ... 796,702 |....... 08/15/2041
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . 727,715 |.. .831,082 02/15/2031

912828-3W-8
912820-KT-7 ...

UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100
...[ UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/MAY/2029 USD 100 ....
.| UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100

.709,375 |..
....700,748 |..
...690,439 |..

.721,491
....672,032 |..
... 733,471 |..

02/15/2028
.. 05/31/2029 ...
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912810-TH-0 ... . . .. 11/15/2042 ...
91282C-Ha-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2028 USD 100 . .679,438 |.. .666, 164 07/31/2028
912810-RH-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 ... .643,020 |.. 797,474 08/15/2044
91282C-LK-5 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/AUG/2029 USD 100 . .597,019 |.. .59, 831 08/31/2029
912810-TU-2 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 .586,729 |.. .603,599 08/15/2043
91282C-NF-4 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAY/2032 USD 100 . .563,642 |.. .549,016 05/31/2032
912820-JH-5 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/0CT/2028 USD 100 . . 540,559 |.. . 487,283 10/15/2028
912820-JT-9 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 15/JAN/2027 USD 100 ...538,062 |.. ...531,649 |....... 01/15/2027
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Identification Description Code Fair Value Carrying Value Maturity Date
91282C-KW-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2031 USD 100 ... . ....587,770 |.. ....520,840 |....... 06/30/2031 ..
912810-TT-6 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2063 USD 100 .514,203 |.. . 563,531 08/15/2053
91282C-JJ-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 . .500,563 |.. .476,158 11/15/2033
91282C-BZ-3 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 .483,237 |.. .510,247 04/30/2028
91282C-DJ-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . ... 475,262 |.. ....545,639 |....... 11/15/2031
91282C-EF-4 .........[ UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... .... 469,97 |.. ... 478,148 |....... 03/31/2027 ...
91282C-MY-4 UNITED STATES OF AMERICA NOTES FIXED 3.75% 30/APR/2027 USD 100 .449,119 |.. 441,716 04/30/2027
912810-76-3 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 . 448,59 |.. .616,8% 05/15/2052
91282C-KJ-9 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/APR/2027 USD 100 .... ... 448,491 |.. ... 443,041 |....... 04/15/2027 ...
912828-6T-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 .... ... 441,467 |.. .... 457,443 |....... 05/15/2029 ...
91282C-Hil-4 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/AUG/2030 USD 100 . . 433,845 |.. 425,211 08/31/2030
91282C-D0-1 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/DEC/2026 USD 100 ... .431,297 |.. . 443,041 12/31/2026
912828-77-6 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2030 USD 100 . ....407,648 |.. ....340,169 |....... 07/15/2030
91282C-DK-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/NOV/2026 USD 100 ... ....391,064 |.. ....400,616 |....... 11/30/2026
912828-7N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . .378,631 |.. . 396,864 04/30/2027
912810-UK-2 UNITED STATES OF AVERICA BOND FIXED 4.75% 15/MAY/2055 USD 100 . .371,634 |.. .362,678 05/15/2055
912828-511-8 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/NOV/2028 USD 100 . .361,249 |.. .362,678 11/15/2028
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. . 362,366 |.. .373,373 05/31/2028
91282C-NB-3 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/APR/2030 USD 100 . . 350,523 |.. . 340,169 04/15/2030
912810-UA-4 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 . 343,922 |.. . 342,663 05/15/2054
91282C-HrF-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 . 342,984 |.. . 338,483 05/31/2030
912810-7Q-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .336,801 |.. .368,516 02/15/2043
912810-0K-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 .334,872 |.. . 356,765 08/15/2040
912810-TM-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 ..... .327,814 |.. . 348,246 11/16/2042
912810-UB-2 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2044 USD 100 .319,768 |.. .315,919 05/15/2044
912810-UD-8 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2044 USD 100 .312,953 |.. . 334,639 08/15/2044
91282C-KF-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2031 USD 100 . .304,451 |.. . 299,606 03/31/2031
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . . 304,256 |.. . 309,946 11/30/2026
91282C-LW-9 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/NOV/2034 USD 100 ... .302,874 |.. . 294,669 11/15/2034
91282C-AV-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . ... 206,515 |.. .... 339,454 |....... 11/15/2030
91282C-FU-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2027 USD 100 .... ....201,029 |.. ....283,3% |....... 10/31/2027
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . .282,291 |.. .300,284 10/31/2028
91282C-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 ... .273,169 |.. . 290,304 06/30/2028
91282C-BL-4 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . ....268,562 |.. ....306,901 |....... 02/15/2031 ...
91282C-BJ-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 ....265,873 |.. ....283,694 |....... 01/31/2028
91282C-LF-6 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 . . 246,921 |.. . 249,387 08/15/2034
912810-TE-8 UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2052 USD 100 .. . 246,625 |.. .390, 186 02/15/2052
91282C-J6-7 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 . . 243,025 |.. .226,779 10/31/2030
912828-V9-8 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/FEB/2027 USD 100 .241,331 |.. . 245,305 02/15/2027
91282C-LW-9 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/NOV/2034 USD 100 . 240,569 |.. . 233,989 11/16/2034
91282C-DL-2 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 . .216,826 |.. .230,381 11/30/2028
91282C-JX-0 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JAN/2031 USD 100 . .214,562 |.. .210,888 01/31/2031
912810-8Y-5 UNITED STATES OF AVERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . .213,208 |.. . 283,474 05/15/2041
912810-TT-6 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2063 USD 100 .212,035 |.. . 232,376 08/15/2053
91282C-JH-5 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/0CT/2028 USD 100 . .207,116 |.. . 186,628 10/15/2028
912810-8V-1 UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2051 USD 100 .. .195,984 |.. . 283,474 02/15/2051
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . . 195,615 |.. . 190,402 11/15/2032
91282C-JL-6 UNITED STATES OF AMERICA NOTES FIXED 4.875% 30/NOV/2025 USD 100 . . 194,478 |.. . 191,154 11/30/2025
912828-85-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2026 USD 100 . . 104,438 |.. . 144,697 07/15/2026
91282C-L2-2 UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/NOV/2031 USD 100 . . 193,133 |.. . 187,844 1173072031
91282C-MZ-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/APR/2030 USD 100 .... .... 102,930 |.. .... 188,732 |....... 04/30/2030 ...
91282C-ND-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.75% 15/MAY/2028 USD 100 .... 192,090 |.. ....188,8% |....... 05/15/2028 ...
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . . 189,904 |.. . 213,459 02/15/2032
912810-R-0 UNITED STATES OF AMERICA BOND FIXED 0.875% 15/FEB/2047 USD 100 . 187,583 |.. .188,8% 02/15/2047
912810-TJ-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 ... 187,527 |.. .... 254,033 |....... 08/15/2052 ...
91282C-AE-1 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 .... ... 187,323 |.. ....217,138 |....... 08/15/2030
91282C-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . . 183,642 |.. .188,8% 09/30/2026
912828-V4-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 . . 176,275 |.. . 132,736 01/15/2027
91282C-DY-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 .... ....166,176 |.. ....186,787 |....... 02/15/2032 ...
91282C-FF-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 ... ... 165,443 |.. ....177,216 |....... 08/15/2032 ...
91282C-HrF-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 . 164,640 |.. . 162,552 05/31/2030
91282C-A0-4 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2025 USD 100 . . 169,417 |.. .128,075 10/15/2025
91282C-HZ-7 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2030 USD 100 . . 156,935 |.. . 150,995 09/30/2030
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . . 156,907 |.. . 180,055 05/15/2030
912810-RC-4 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/AUG/2043 USD 100 ... . 155,691 |.. 177,244 08/15/2043
91282C-HP-9 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/JUL/2033 USD 100 . . 162,976 |.. . 145,600 07/15/2033
912797-06-5 UNITED STATES OF AMERICA BILL ZERO CPN 23/0CT/2025 USD 100 ..... . 152,699 |.. . 153,076 10/23/2025
91282C-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 . . 148,841 |.. . 150,238 04/30/2030
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 141,845 |.. . 173,329 11/15/2048
91282C-JF-9 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 . . 139,69 |.. . 132,345 10/31/2028
91282C-DP-3 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/DEC/2028 USD 100 . . 139,443 |.. . 149,216 12/31/2028
91282C-MP-3 UNITED STATES OF AMERICA NOTES FIXED 4.125% 28/FEB/2027 USD 100 . . 136,356 |.. . 134,112 02/28/2027
912810-SW-9 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 . 134,346 |.. . 190,089 02/15/2041
91282C-MU-2 UNITED STATES OF AMERICA NOTES FIXED 4% 31/MAR/2030 USD 100 ... 133,714 |.. . 132,226 03/31/2030
91282C-MT-5 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2032 USD 100 . . 133,589 |.. . 131,807 03/31/2032
91282C-AU-5 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 .... ... 133,199 |.. ... 141,737 |....... 10/31/2027
91282C-GH-8 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 .... ... 182,272 |.. .... 131,909 |....... 01/31/2028
912810-QY-7 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2042 USD 100 . . 127,546 |.. . 162,229 11/16/2042
91282C-LM-1 UNITED STATES OF AMERICA NOTES FIXED 3.625% 30/SEP/2031 USD 100 . 126,179 |.. .127,670 09/30/2031
91282C-EP-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 .... ... 125,872 |.. ... 132,345 |....... 06/15/2032 ...
91282C-JY-8 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/JAN/2034 USD 100 ... ... 121,257 |.. ... 114,387 |....... 01/15/2034 ...
912810-RH-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 .118,288 |.. . 146,707 08/15/2044
91282C-Ha-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2028 USD 100 . 117,537 |.. . 115,268 07/31/2028
91282C-GW-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 ... 116,514 |.. .107,158 04/15/2028
91282C-KL-4 UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/APR/2029 USD 100 . . 114,667 |.. . 105,392 04/15/2029
912810-PU-6 UNITED STATES OF AMERICA BOND FIXED 5% 15/MAY/2037 USD 100 ..... 111,890 |.. . 102,460 05/15/2037
912810-Q0-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .111,086 |.. . 110,999 05/15/2041
912810-UB-2 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2044 USD 100 .109,215 |.. .107,901 05/15/2044
91282C-MC-2 UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/DEC/2031 USD 100 . .108,392 |.. .103,616 12/31/2031
91282C-KT-7 UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/MAY/2029 USD 100 . .108,320 |.. .103,881 05/31/2029
912810-TU-2 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 .107,984 |.. . 111,059 08/15/2043
912797-Q2-3 UNITED STATES OF AMERICA BILL ZERO CPN 18/DEC/2025 USD 100 ..... .105,361 |.. . 106,262 12/18/2025
91282C-HE-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAY/2028 USD 100 . .104,001 |.. .102,783 05/31/2028
91282C-KS-9 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/MAY/2026 USD 100 . .103,23 |.. .100,919 05/31/2026
912797-QF-7 UNITED STATES OF AMERICA BILL ZERO CPN 16/0CT/2025 USD 100 ..... . . 10/16/2025
912820-GJ-4 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 . 01/31/2030
91282C-BP-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . .. 02/29/2028 ...
91282C-NB-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/APR/2030 USD 100 .... .. 04/15/2030 ...
91282C-KV-2 UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/JUN/2027 USD 100 . 06/15/2027
912810-8Y-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 .... 05/15/2041
912828-YB-0 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/AUG/2029 USD 100 . .. 08/15/2029 ...
91282C-KQ-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/MAY/2034 USD 100 . .. 05/15/2034 ...
91282C-Gl-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... 02/15/2033
91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . 10/16/2027
91282C-KC-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 .. 02/28/2031 ...
91282C-FC-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/JUL/2029 USD 100 . .. 07/3172029 ...
91282C-KR-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/MAY/2027 USD 100 .... 05/15/2027
91282C-MR-9 UNITED STATES OF AMERICA NOTES FIXED 4.125% 29/FEB/2032 USD 100 . 02/29/2032
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . 08/15/2030
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 . 06/30/2027
91282C-MH-1 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JAN/2027 USD 100 . 01/31/2027
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 ... 11/16/2040
91282C-NP-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/JUL/2027 USD 100 . .. 07/31/2027
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91282C-LE-9
912810-T6-3 ...

UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/JUL/2034 USD 100 . 07/15/2034

.| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 .. 05/15/2052 ...

UNITED STATES OF AMERICA BOND FIXED 2.5% 15/JAN/2029 USD 100

91282C-MW-8
912810-RB-6 ...

UNITED STATES OF AMERICA NOTES FIXED 3.75% 15/APR/2028 USD 100
-[ UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 ..

04/15/2028
.. 05/15/2043 ...

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
912828-6B-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 .... . LA e .. ... 02/15/2029 ...
912810-TH-1 UNITED STATES OF AVERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . 1.8 05/15/2042
912828-77-8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 . 1.A 01/31/2027
912810-SD-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 .. 1.8 08/15/2048
91282C-JT-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4% 15/JAN/2027 USD 100 . AL .. 0171572027
91282C-CP-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . ...1B ... .. 07/31/2026
912810-QB-7 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/MAY/2039 USD 100 . 1.8 05/15/2039
912810-RZ-3 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 . 1.A 11/16/2047
912810-SL-3 ......... [ UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 AL .. 02/15/2050 ...
91282C-KX-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2029 USD 100 ... A .. 06/30/2029 ...
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JUL/2027 USD 100 FE . 07/31/2027
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . A 08/15/2028
912810-SH-2 ......... [ UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 A .. 05/15/2049 ...
91282C-MM-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/FEB/2035 USD 100 . A .. 02/15/2035 ...
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 .... B 11/15/2026
91282C-BH-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JAN/2026 USD 100 . A 01/31/2026
912810-TC-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 ..... A 11/15/2041
912810-QV-3 UNITED STATES OF AMERICA BOND FIXED 0.75% 15/FEB/2042 USD 100 . B 02/15/2042
91282C-AH-4 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 . B 08/31/2027
91282C-UN-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2028 USD 100 . A 11/30/2028
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... A 03/31/2027
91282C-KG-5 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2029 USD 100 . B 03/31/2029
912810-TC-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 ..... A 11/15/2041
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 B 03/31/2028
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 B 08/15/2032
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . B 08/31/2028
912810-R0-3 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2046 USD 100 .. B 02/15/2046
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 . B 11/16/2026
91282C-Js-1 UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/DEC/2025 USD 100 B 12/31/2025
912810-TN-8 .........[ UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 ... A .. 02/15/2053 ...
91282C-LG-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.75% 15/AUG/2027 USD 100 B ... .. 08/15/2027
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... B 02/15/2046
912810-FM-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . B 05/15/2030
912810-UE-6 .........[ UNITED STATES OF AMERICA BOND FIXED 4.5% 15/NOV/2054 USD 100 A .. 11715/2054 ...
91282C-LC-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2029 USD 100 .... B ... .. 07/31/2029 ...
912810-8V-1 UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2051 USD 100 B 02/15/2051
91282C-FL-0 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/SEP/2029 USD 100 . B 09/30/2029
912810-SF-6 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 .. A 02/15/2049
912797-NA-1 UNITED STATES OF AMERICA BILL ZERO CPN 30/0CT/2025 USD 100 .. A 10/30/2025
91282C-AH-4 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 . B 08/31/2027
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . A 08/15/2049
91282C-HC-8 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . FE . 05/15/2033
91282C-DC-2 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 . B 10/15/2026
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. A 05/31/2028
912828-2L-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2027 USD 100 . B 07/15/2027
91282C-N-8 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/FEB/2028 USD 100 .. B 02/15/2028
912828-X8-8 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 . B 05/15/2027
91282C-MA-6 UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/NOV/2029 USD 100 . A 11/30/2029
91282C-Gl-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . LA FE . 02/15/2033
91282C-J2-5 UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2034 USD 100 ... A 02/15/2034
91282C-FC-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/JUL/2029 USD 100 ... FE . .. 07/31/2029 ...
912828-4N-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 .... A .. 05/15/2028 ...
91282C-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . B 08/31/2029
91282C-ML-2 UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/JAN/2035 USD 100 . B 01/15/2035
912810-QP-6 ......... [ UNITED STATES OF AMERICA BOND FIXED 2.125% 15/FEB/2041 USD 100 B ... .. 02/15/2041 ...
91282C-HP-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/JUL/2033 USD 100 . B .. .. 07/15/2033 ...
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 .... A 08/15/2026
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . B 02/29/2028
91282C-HU-8 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/AUG/2026 USD 100 .... B ... .. 08/15/2026
91282C-MS-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/MAR/2028 USD 100 . B .. .. 03/15/2028 ...
91282C-GH-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 . A 01/31/2028
912820-GJ-4 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 . B 01/31/2030
91282C-GW-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 B 04/15/2028
912810-RZ-3 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 . A 11/16/2047
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 B 11/15/2027
91282C-EW-7 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2027 USD 100 A 06/30/2027
912810-QX-9 UNITED STATES OF AVERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 . B 08/15/2042
912810-RG-5 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/MAY/2044 USD 100 B .. 05/15/2044
91282C-HK-0 UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2028 USD 100 .... FE . 06/30/2028
91282C-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . FE . 02/28/2027
912810-TL-2 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2052 USD 100 ..... A 11/15/2052
91282C-MR-9 UNITED STATES OF AMERICA NOTES FIXED 4.125% 29/FEB/2032 USD 100 . B 02/29/2032
91282C-FW-6 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2025 USD 100 . A 11/15/2025
912810-80-2 UNITED STATES OF AMERICA BOND FIXED 1.125% 15/AUG/2040 USD 100 A 08/15/2040
912810-SJ-8 UNITED STATES OF AVERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . A 08/15/2049
912828-R3-6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 .... A .. 05/15/2026 ...
91282C-LV-1 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2029 USD 100 .... B ... .. 10/15/2029 ...
91282C-CR-0 UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 ... B 07/31/2028
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 . A 03/31/2027
91282C-DF-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . B .. .. 1073172028
91282C-HB-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.625% 15/MAY/2026 USD 100 . B ... .. 05/15/2026 ...
912810-TT-6 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2063 USD 100 ... A 08/15/2053
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . A 05/15/2028
912810-RV-2 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2047 USD 100 ..... A 02/15/2047
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . B 02/28/2029
912810-TX-6 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/FEB/2054 USD 100 .... A 02/15/2054
91282C-LE-9 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/JUL/2034 USD 100 . B 07/15/2034
912828-YX-2 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/DEC/2026 USD 100 A 12/31/2026
912810-0Z-4 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2043 USD 100 B 02/15/2043
91282C-LJ-8 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/AUG/2031 USD 100 A 08/31/2031
912810-TP-3 UNITED STATES OF AMERICA BOND FIXED 1.5% 15/FEB/2053 USD 100 .. B 02/15/2053
91282C-JP-7 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/DEC/2026 USD 100 . B 12/15/2026
912810-TA-6 UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 . B 08/15/2041
912820-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 ... A 02/28/2030
912828-77-6 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2030 USD 100 . B 07/15/2030
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 B 11/16/2027
912810-TU-2 ......... [ UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 ... A .. 08/15/2043 ...
912828-Z7-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 .... A .. 0173172027
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . A 05/15/2031
B
B ...
B ..
A
BFE.
A
B ..
FE .
A...
A
A
B
B
B ...

912810-PZ-5 ... .. 01/15/2029 ...
91282C-KB-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 . 02/28/2026
91282C-Jii-2 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JAN/2029 USD 100 .... 01/31/2029
912810-UC-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.25% 15/AUG/2054 USD 100 . .. 08/15/2054 ...
91282C-FZ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2027 USD 100 .... .. 1173072027
91282C-JF-9 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 . . 10/31/2028
912810-TZ-1 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2044 USD 100 ..... 1. 02/15/2044
91282C-JA-0 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2028 USD 100 . 1. 09/30/2028
91282C-HE-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAY/2028 USD 100 . 1 05/31/2028
912810-TJ-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 ..... 1 08/15/2052
1.
...1
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912810-TH-8
91282C-GS-4 ...

UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2043 USD 100 .... 11/15/2043

.. 03/31/2030 ...

...| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 ...
.| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 ....

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-BT-7 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 .. 1AL .. ....... 03/31/2026 ...
912828-3R-9 UNITED STATES OF AMERICA NOTES FIXED 0.5% 15/JAN/2028 USD 100 . 1B ... 01/15/2028
91282C-CJ-8 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 . AFE . 06/30/2026
91282C-CW-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/AUG/2026 USD 100 .. B .. 08/31/2026
91282C-BB-6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 .... B ... .. 1273172027 ...
91282C-ME-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/DEC/2026 USD 100 B ... .. 1273172026 ...
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... B 02/15/2046
912828-N7-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 . B 01/15/2026
91282C-BZ-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 ... B ... .. 04/30/2028 ...
912810-TD-0 .........[ UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 .... A .. 02/15/2052 ...
91282C-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . FE . 08/15/2033
912810-8U-3 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. B .. 02/15/2051
912810-UG-1 .........[ UNITED STATES OF AMERICA BOND FIXED 4.625% 15/FEB/2055 USD 100 ... A .. 02/15/2055 ...
91282C-D0-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/DEC/2026 USD 100 ... B .. .. 1273172026 ...
91282C-\D-0 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/DEC/2029 USD 100 . A 12/31/2029
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . B 05/15/2032
912810-8S-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 ... B 11/15/2050
91282C-Hil-4 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/AUG/2030 USD 100 . B 08/31/2030
91282C-KG-5 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2029 USD 100 . B 03/31/2029
912828-3W-8 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 B 02/15/2028
91282C-KD-2 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 A 02/28/2029
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 . B 07/31/2030
912810-TF-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 10 A 02/15/2042
91282C-GT-2 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . A 03/31/2028
91282C-EV-9 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 B 06/30/2029
912810-SP-4 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100 A 08/15/2050
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . B 11/15/2028
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . B 1073172027
912810-RA-8 UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 B 02/15/2043
912810-8K-5 .........[ UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 ... A .. 11715/2049 ...
912810-QW-1 ......... [ UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2042 USD 100 B ... .. 05/15/2042 ...
912828-YQ-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 31/0CT/2026 USD 100 . B 10/31/2026
91282C-FU-0 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2027 USD 100 . B 10/31/2027
912810-Q7-8 .........[ UNITED STATES OF AMERICA BOND FIXED 3.125% 15/NOV/2041 USD 100 ... B .. .. 1171572041
91282C-JE-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 5% 31/0CT/2025 USD 100 FE . .. 1073172025 ...
912828-Y9-5 UNITED STATES OF AMERICA NOTES FIXED 1.875% 31/JUL/2026 USD 100 . A 07/31/2026
91282C-HY-0 UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/SEP/2026 USD 100 . B 09/15/2026
91282C-KA-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/FEB/2027 USD 100 . B 02/15/2027
912810-8X-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 A 05/15/2051
91282C-KH-3 UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/MAR/2026 USD 100 . B 03/31/2026
912810-RS-9 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/MAY/2046 USD 100 .. A 05/15/2046
912810-SN-9 UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 . A 05/15/2050
912810-TK-4 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 B 08/15/2042
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . B 05/15/2032
91282C-DIV-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 B 01/31/2029
912828-2R-0 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/AUG/2027 USD 100 B 08/15/2027
91282C-LS-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2026 USD 100 . A 10/31/2026
912828-M5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2025 USD 100 B 11/16/2025
912810-FE-3 UNITED STATES OF AMERICA BOND FIXED 5.5% 15/AUG/2028 USD 100 .. A 08/15/2028
91282C-KE-0 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/MAR/2027 USD 100 B 03/15/2027
91282C-FY-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2029 USD 100 . B ... .. 1173072029 ...
912828-Y3-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/JUL/2028 USD 100 .. A .. 07/15/2028
912810-QY-7 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2042 USD 100 . B 11/15/2042
91282C-KJ-9 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/APR/2027 USD 100 . A 04/15/2027
912810-TS-7 .........[ UNITED STATES OF AMERICA BOND FIXED 3.875% 15/MAY/2043 USD 100 .. A .. 05/15/2043 ...
912810-RY-6 .........[ UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 .... A .. 08/15/2047
912828-73-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 . B 01/15/2030
912810-QU-5 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2042 USD 100 B 02/15/2042
91282C-HA-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 .... A .. 04/30/2028 ...
91282C-GZ-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 .... FE . .. 04/30/2030 ...
91282C-GV-7 UNITED STATES OF AMERICA NOTES FIXED 3.75% 15/APR/2026 USD 100 B ... 04/15/2026
91282C-DIf-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 B 01/31/2029
912828-Y$-3 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/NOV/2029 USD 100 B 11/15/2029
91282C-LB-5 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/JUL/2026 USD 100 . B 07/31/2026
912810-QC-5 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/AUG/2039 USD 100 ..... B 08/15/2039
91282C-LX-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2027 USD 100 . A 11/16/2027
912810-RP-5 UNITED STATES OF AVMERICA BOND FIXED 3% 15/NOV/2045 USD 100 ..... B 11/15/2045
91282C-KU-4 UNITED STATES OF AMERICA NOTES FIXED 4.625% 31/MAY/2031 USD 100 . B 05/31/2031
912810-QL-5 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/NOV/2040 USD 100 . B 11/15/2040
912810-UA-4 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 A 05/15/2054
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . A 11/15/2031
91282C-ES-6 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/MAY/2029 USD 100 .. B 05/31/2029
91282C-DG-3 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 . A 10/31/2026
912828-P4-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/FEB/2026 USD 100 . A 02/15/2026
912810-FM-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 .... B 05/15/2030
91282C-AV-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . A .. 11/15/2030
91282C-EE-7 .........[ UNITED STATES OF AMERICA NOTES FIXED 2.375% 31/MAR/2029 USD 100 . B ... .. 03/31/2029 ...
912810-SM-1 UNITED STATES OF AMERICA BOND FIXED 0.25% 15/FEB/2050 USD 100 . B 02/15/2050
912810-T8-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/MAY/2043 USD 100 A 05/15/2043
91282C-NJ-6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2032 USD 100 .... B .. .. 06/30/2032 ...
91282C-JT-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4% 15/JAN/2027 USD 100 . A .. 0171572027
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 . B 07/31/2030
912810-SA-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 .. A 02/15/2048
91282C-DL-2 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 . B 11/30/2028
91282C-LM-1 UNITED STATES OF AMERICA NOTES FIXED 3.625% 30/SEP/2031 USD 100 . A 09/30/2031
91282C-N1-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JUL/2028 USD 100 . B 07/15/2028
91282C-KP-5 UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2029 USD 100 . A 04/30/2029
912810-PX-0 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/MAY/2038 USD 100 .. B 05/15/2038
91282C-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 B 09/30/2028
912828-29-4 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . A 02/15/2030
91282C-EZ-0 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JUL/2032 USD 100 . B 07/15/2032
91282C-GC-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2027 USD 100 . B 12/31/2027
91282C-LL-3 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/SEP/2027 USD 100 . B 09/15/2027
91282C-CA-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2026 USD 100 . B 04/15/2026
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . B 02/28/2029
91282C-FT-3 UNITED STATES OF AMERICA NOTES FIXED 4% 31/0CT/2029 USD 100 .... B .. 10/31/2029
91282C-HC-8 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . BFE. .. 05/15/2033 ...
912828-78-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAY/2027 USD 100 .... 1B ... .. 05/31/2027 ...
912810-SK-5 UNITED STATES OF AVMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 A 11/15/2049
91282C-EN-7 UNITED STATES OF AMERICA NOTES FIXED 2.75% 30/APR/2027 USD 100 LA FE . 04/30/2027
912828-X8-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 . B ... .. 05/15/2027 ...
912810-TH-1 .........[ UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 .... B .. .. 05/15/2042 ...
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . A 05/15/2031
A
B ...
B ..
B
A
F
A
F
B ..
A...

912810-QX-9 ... .. 08/15/2042 ...
912810-RK-6 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 .. 02/15/2045
912810-TR-9 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/MAY/2053 USD 100 A 05/15/2053
91282C-GP-0 UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 ... 1AFE. 02/29/2028
912810-UF-3 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/NOV/2044 USD 100 1A ... 11/15/2044
91282C-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . 1AFE. 08/15/2033
912820-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . 1. 08/31/2029
912828-79-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 ... .1 .. 02/15/2030 ...
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STATEMENT AS OF SEPTEMBER 30, 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
912810-TF-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 . . . 02/15/2042 .......
91282C-BB-6 . ..| UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . . 1273172027 .......
91282C-BC-4 . .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 .. .. 12/31/2025 ..
91282C-ME-8 . ..| UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/DEC/2026 USD 100 ... .. 12/31/2026 ..
91282C-GT-2 . .| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . .. 03/31/2028 ..
912820-CY-5 . .| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 ... .. 09/30/2028 ..
91282C-KG-5 . .| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2029 USD 100 .. .. 08/31/2029 ..
91282C-LF-6 . ..| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 .. . .. 08/15/2034 ..
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) -

Obligations (Exempt from RBC) 1,009,024, 882 1,118,367,781 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 1,009,024,882 1,118,367,781 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) 1,009,024,882 1,118,367,781 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 1,009,024,882 1,118,367,781 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

018616-74-8 ALLIANCE BERNSTEIN GOVT FD oevvenniiiiiiiiieecciiiieeeeeeniieeeeeeniieeeesvnneneeeeens [ LSeviiiiiiiiins Joovvve A e s 3,075,000 |.eeeenniiiiiiiinnns 3,075,000 10/01/2025
DEUTSC-H1-4 . .| DEUTSCHE BANK SECURITIES INC. .30,000,000 |... 30,000,000 |....... 10/01/2025 ..
261908-10-7 . ..| DREYFUS TREASURY & AGENCY LEX .... 35,000,000 |... 35,000,000 |....... 10/01/2025 ..
316175-10-8 . .| FIGXX FID INST GOVT LEX .... ....10,000,000 |... 10,000,000 |....... 10/01/2025 ..
HSBCSE-CU-4 . HSBC SECURITIES USA INC . . 81,597,020 81,597,020 10/01/2025
44330V-48-0 . HSBC US GOVT FUND LEX ..5,000,000 5,000,000 10/01/2025
INGFIN-A1-9 . ..| ING FINANCIAL MARKETS . .50,000,000 |... 50,000,000 |....... 10/01/2025 ..
825252-88-5 . .| INVESCO GOVT AND AGCY LEX ..... .... 35,000,000 |... 35,000,000 |....... 10/01/2025 ..
NATWES-T1-3 . ..| NATWEST MARKETS SECURITIES INC .. ....50,000,000 |... 50,000,000 |....... 10/01/2025 ..
NATWES-T2-1 . ..| NATWEST MARKETS SECURITIES INC .. ....40,000,000 |... 40,000,000 |....... 10/01/2025 ..
RBCCAP-1T-0 . ..| RBC CAPITAL MARKETS LLC ....... ....75,000,000 |... 75,000,000 |....... 10/01/2025 ..
09248U-70-0 . ..| TFDXX LEX BLACKROCK FED FUND . ....40,000,000 |... 40,000,000 |....... 10/01/2025 ..
BOFASE-C1-3 . ..| BOFA SECURITIES, INC ..... ....50,000,000 |... 50,000,000 |....... 11/04/2025 ..
BOFASE-C2-1 . ..| BOFA SECWRITIES, INC ..... ....50,000,000 |... 50,000,000 |....... 12/29/2025 ..
CITIGR-0U-0 . ..| CITIGROUP GLOBAL MARKETS INC . ...100,000,000 |... .100,000,000 |....... 11/04/2025 ..
DEUTSC-H2-2 . .| DEUTSCHE BANK SECURITIES INC. ....60,000,000 |... 60,000,000 |....... 11/04/2025 ..
INGFIN-A2-7 . ..| ING FINANCIAL MARKETS LLC .. ....40,000,000 |... 40,000,000 |....... 11/04/2025 ..
NATION-AL-0 . ..| NATIONAL BANK OF CANADA .... ....90,000,000 |... 90,000,000 |....... 10/01/2025 ..
ROYALB-AN-2 . .| ROYAL BANK CANADA TORONTO .. ...100,000,000 |... .100,000,000 |....... 11/04/2025 ..
TDPRIM-ES-2 TD PRIME SERVICES LLC .. 75,000,000 |... 75,000,000 11/04/2025
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,019,672,020 1,019,672,020 XXX
9999999999 - Totals 2,028,696,902 2,138,039,801 XXX
General Interrogatories:

1. Total activity for the year Fair Value § - 47,849,390  Book/Adjusted Carrying Value $ --- 116,088,608

2. Average balance for the year  Fair Value $ - 1,934,625,677  Book/Adjusted Carrying Value $ ..oovoevvnes 1,997,827,077
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ... 2,138,039,801 NAIC2 $ ..o NAIC3 $ ..o NAIC4 $ ..o NAIC5 $ .. NAICE $ ..o

E11.4



STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 ...................... New York, NY .o o ...3.420 | 1,651,528 |.ovcvceiiiieeecees o 220,286,786
Bank of America .......cccoeo.... New York, NY oo Lo e e e o (60,588, 355)
PNC oo Pittsburgh, PA oo foiiieiee 222300 24,979 [ o 31,182,290

Wells Fargo ......... .. San Francisco, CA
Bank of NY Mellon . Pittsburgh, PA ...
Cash Other ........cocccovvvvveeeeiee e

. (3,238.724)]..
........ (15.416..256)

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 1,676,507 172,640,684 142,698,240 216,287,113
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX
0399999. Total Cash on Deposit XXX XXX 1,676,507 172,640,684 142,698,240 216,287,113
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

1,676,507

172,640,684

142,698,240

216,287,113
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STATEMENT AS OF SEPTEMBER 30, 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
AGREE LP FINANCIAL ... 00973072025 eiiiin [ 4.200 |.. . 10/01/2025 ... .2,000,000 |...
AGREE LP FINANCIAL ... 00 09/30/2025 .o [ 4.200 |.. . 10/01/2025 ... . 12,000,000 |...
AGREE LP FINANCIAL ... 00973072025 eiiiin [ 4.200 |.. . 10/01/2025 ...
AGREE LP FINANCIAL ... 0 09/30/2025 ..ot [ 4.200 |.. . 10/01/2025 ...
AGREE LP FINANCIAL 0973072025 .iiiiii [ 4.200 |.. . 1070172025 .
ANALOG DEVICES INC INDUSTRIAL . 09/11/2025 .. 4.260 |.. . 10/02/2025 ..
ANALOG DEVICES INC INDUSTRIAL .... 09/18/2025 .. 4120 |.. . 10/16/2025 .
AUTOMATIC DATA PROCESSNG INDUSTRIAL 09/30/2025 .. 4.110 |.. . 10/01/2025 .
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 0973072025 L4110 | . 10/01/2025 ...
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 09/30/2025 L4110 | . 10/01/2025 ...
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 0973072025 L4110 | . 10/01/2025 ...
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 09/30/2025 L4110 | . 10/01/2025 ...
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 0973072025 L4110 | . 10/01/2025 ... . .
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 09/30/2025 L4110 | . 10/01/2025 ... . 12,000,000 |...
AUTOMATIC DATA PROCESSNG INDUSTRIAL .. ... 0973072025 L4110 | . 10/01/2025 ... .3,000,000 |...
BMW US CAPITAL LLC INDUSTRIAL .. 09/23/2025 ... 4.060 |.. . 10/01/2025 ... . 15,000,000 |...
BLACK HILLS CORP UTILITY - ELECTRIC .. 09/30/2025 .. .4.200 .. . 1070172025 .
BLACK HILLS CORP UTILITY - ELECTRIC .. 09/30/2025 .. .4.200 |.. . 10/01/2025 .
BLACK HILLS CORP UTILITY - ELECTRIC .. 09/30/2025 .. .4.200 .. . 10/01/2025 .
BLACK HILLS CORP UTILITY - ELECTRIC .. ... 09/30/2025 4.200 |.. . 10/01/2025 ...
BLACK HILLS CORP UTILITY - ELECTRIC .. ... 0973072025 4.200 |.. . 10/01/2025 ...
BLACK HILLS CORP UTILITY - ELECTRIC .. ... 09/30/2025 4.200 |.. . 10/01/2025 ...
BLACK HILLS CORP UTILITY - ELECTRIC .. ... 0973072025 4.200 |.. . 10/01/2025 ...
CRC FUNDING LLC SPECIAL PURPOSE ... 09/30/2025 L4110 | . 10/01/2025 ...
CRC FUNDING LLC SPECIAL PURPOSE ... ... 0973072025 L4110 | . 10/01/2025 ...
CRC FUNDING LLC SPECIAL PURPOSE .... ... 09/30/2025 L4110 | . 10/01/2025 ... . .
CRC FUNDING LLC SPECIAL PURPOSE . .. 09/30/2025 L4110 .. . 10/01/2025 ... .4,500,000 |...
CARGILL INC INDUSTRIAL ... 09/30/2025 .. 4.070 |.. . 10/01/2025 . .1,500,000
CARGILL INC INDUSTRIAL . 09/30/2025 .. 4.070 |.. . 1070172025 . .6,000,000
CARGILL INC INDUSTRIAL . 09/30/2025 .. 4.070 |.. . 10/01/2025 . . 27,000,000
CARGILL INC INDUSTRIAL . 09/30/2025 .. 4.070 |.. . 1070172025 . . 23,000,000
CARGILL INC INDUSTRIAL .... 09/30/2025 .. 4.070 |.. . 10/01/2025 . ... 500,000
COMMERZBANK US FINANCE FINANCIAL ... 0973072025 4.140 |.. . 10/01/2025 ... . 90,000,000 |...
CONSOL IDATED EDISON INC UTILITY - ELECTRIC .... ... 09/30/2025 4.150 |.. . 10/01/2025 ... .3,500,000 |...
CONSOL IDATED EDISON INC UTILITY - ELECTRIC .... ... 0973072025 4.150 |.. . 10/01/2025 ... . 10,000,000 |...
CONSOL IDATED EDISON INC UTILITY - ELECTRIC .... ... 09/30/2025 4.150 |.. . 10/01/2025 ... . 11,000,000 |...
CONSOL IDATED EDISON INC UTILITY - ELECTRIC .... ... 0973072025 4.150 |.. . 10/01/2025 ... ... 500,000 |...
DARDEN RESTAURANTS INDUSTRIAL .... .. 09/30/2025 .. 4.180 |.. . 10/01/2025 ... .8,000,000 |...
DARDEN RESTAURANTS INDUSTRIAL . 09/30/2025 .. 4.180 |.. . 10/01/2025 . .3,000,000
DARDEN RESTAURANTS INDUSTRIAL . 09/30/2025 .. 4.180 |.. . 10/01/2025 . .9,000,000
DARDEN RESTAURANTS INDUSTRIAL . 09/30/2025 .. 4.180 |.. . 10/01/2025 . 500,000
WALT DISNEY COMPANY INDUSTRIAL 09/03/2025 .. .4.300 |.. . 10/07/2025 . . 7,994,267
WALT DISNEY COMPANY INDUSTRIAL 09/03/2025 .. .4.300 .. . 10/07/2025 . . 3,497,492
WALT DISNEY COMPANY INDUSTRIAL .. 0071172025 oo [ 4.200 |.. . 10/20/2025 .. 19,955,667 |...
DUKE ENERGY CORPORATION UTILITY - ELECTRIC .... 00973072025 eiiiin [ 4.190 |.. . 10/01/2025 ...
DUKE ENERGY CORPORATION UTILITY - ELECTRIC .... 0 09/30/2025 ..ot [ 4.190 |.. . 10/01/2025 ...
DUKE ENERGY CORPORATION UTILITY - ELECTRIC .... 00973072025 eiiiin fee 4.190 |.. . 10/01/2025 ...
DUKE ENERGY CORPORATION UTILITY - ELECTRIC .... 0 09/30/2025 ..ot [ 4.190 |.. . 10/01/2025 ...
DUKE ENERGY CORPORATION UTILITY - ELECTRIC .... 00973072025 eiiiin fee 4.190 |.. . 10/01/2025 ... . .
DUKE ENERGY CORPORATION UTILITY - ELECTRIC .... 0 09/30/2025 ..ot [ 4.190 |.. . 10/01/2025 ... . 11,500,000 |...
DUKE ENERGY CORPORATION UTILITY - ELECTRIC . 0973072025 .iiiiii [ 4.190 |.. . 10/01/2025 ... .6,000,000 |...
ENERGY TRANSFER LP GAS TRANSMISSION .. 09/30/2025 .. .4.280 |.. . 10/01/2025 . 500,000
ENERGY TRANSFER LP GAS TRANSMISSION .. 09/30/2025 .. .4.280 |.. . 1070172025 . .6,000,000
ENERGY TRANSFER LP GAS TRANSMISSION .. 09/30/2025 .. .4.280 |.. . 10/01/2025 . . 11,500,000
ENERGY TRANSFER LP GAS TRANSMISSION .. 0973072025 i foeeiiii 4.280 |.. . 10/01/2025 ... . 15,500,000 |...




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

L'vL3

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
ENERGY TRANSFER LP GAS TRANSMISSION .. 00973072025 eiiiin [ 4.280 |.. . 10/01/2025 ...
ENTERPRISE PRODUCTS OPER INDUSTRIAL .. ... 09/30/2025 ... 4.180 |.. . 10/01/2025 ...
ENTERPRISE PRODUCTS OPER INDUSTRIAL ... 0973072025 ... 4.180 |.. . 10/01/2025 ...
ENTERPRISE PRODUCTS OPER INDUSTRIAL ... 09/30/2025 ... 4.180 |.. . 10/01/2025 ...
ENTERPRISE PRODUCTS OPER INDUSTRIAL .. 09/30/2025 .. 4.180 |.. . 10/01/2025 ...
ENTERPRISE PRODUCTS OPER INDUSTRIAL 09/30/2025 .. 4.180 |.. . 10/01/2025 .
FISERV INC INDUSTRIAL 09/30/2025 .. 190 |.. . 1070172025 .
FISERV INC INDUSTRIAL 09/30/2025 .. 190 |.. . 10/01/2025 .

... 09/30/2025 .......... .190 |..
... 09/30/2025 .......... .190 |..
... 09/30/2025 .......... .190 |..
... 09/30/2025 100 |..
.. 09/30/2025

FISERV INC INDUSTRIAL ...
FISERV INC INDUSTRIAL ...
FISERV INC INDUSTRIAL ...
GLAXOSMITHKLINE LLC INDUSTRIAL

. 10/01/2025 ...
. 10/01/2025 ...
. 10/01/2025 ...
. 10/01/2025 .......... .
. 10/01/2025 .......... 5,000,000 |...

GLAXOSMITHKLINE LLC INDUSTRIAL . 100 |.. .
GLAXOSMITHKLINE LLC INDUSTRIAL ... 09/30/2025 100 |.. . 10/01/2025 ... . 12,500,000 |...
GLAXOSMITHKLINE LLC INDUSTRIAL .. 09/30/2025 100 |.. . 10/01/2025 ...

.. 09/30/2025
09/15/2025 ..
09/15/2025 ..
09/23/2025 ..
... 09/30/2025
.. 09/30/2025

GLAXOSMITHKLINE LLC INDUSTRIAL
GOTHAM FUNDING CORP SPECIAL PURPOSE
GOTHAM FUNDING CORP SPECIAL PURPOSE ..
GOTHAM FUNDING CORP SPECIAL PURPOSE
JM SMUCKER CO INDUSTRIAL

. 10/01/2025 .
. 10/14/2025 ..
. 10/14/2025 ..
. 10/17/2025 .
. 10/01/2025 ...

.7,988,069
24,954,444
. 12,000,000 |...

EN N N N NN S

JM SMUCKER CO INDUSTRIAL .. . . 10/01/2025 ... . 21,000,000 |...
JW SMUCKER CO INDUSTRIAL .. ... 09/30/2025 .. . 10/01/2025 ... .6,500,000 |...
KENVUE INC INDUSTRIAL ... 09/22/2025 070 |.. . 1072172025 .. ..24,943,472 |...
LANDESBK BADEN-WURTT NY BANK .. .. 09/30/2025 100 |.. . 10/01/2025 . 105,000,000 |...

.. 09/29/2025

LINDE INC INDUSTRIAL .... . 060 |.. . 10/02/2025 .. ..31,496,448 |...
LINDE INC INDUSTRIAL .... ... 09/29/2025 060 |.. . 10/02/2025 .. ..18,497,914 |...
LINDE INC INDUSTRIAL .... .. 09/29/2025 060 |.. . 10/03/2025 .. ..31,492,895 |...
LINDE INC INDUSTRIAL . 09/29/2025 .. 060 |.. . 10/03/2025 .. 18,495,827

EN N N N NN S

LINDE INC INDUSTRIAL .... 09/16/2025 .. 140 |.. . 10/16/2025 .
MCCORMICK & COMPANY INC INDUSTRIAL 09/30/2025 .. 150 |.. . 10/01/2025 .
MCCORMICK & COMPANY INC INDUSTRIAL 09/30/2025 .. 150 |.. . 10/01/2025 .
MCCORMICK & COMPANY INC INDUSTRIAL 09/30/2025 .. 150 |.. . 10/01/2025 .

MCCORMICK & COMPANY INC INDUSTRIAL ... .. 09/30/2025

. . 10/01/2025 ...
.. 09/10/2025

.. 4.160 |..

NESTLE CAPITAL CORP INDUSTRIAL .. . . . 10/01/2025 ...
NESTLE CAPITAL CORP INDUSTRIAL .. ... 09/10/2025 .. 4.160 |.. . 10/01/2025 ...
NOVARTIS FINANCE CORP FINANCIAL .... ... 09/29/2025 4.080 |.. . 10/03/2025 ..
NOVARTIS FINANCE CORP FINANCIAL .... ... 09/23/2025 .. 4.060 |.. . 10/06/2025 .
NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC .. .. 09/04/2025 4.470 |.. . 10/02/2025 ..
NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC 09/24/2025 .. .4.200 |.. . 10/03/2025 ..

NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC 09/23/2025 .. .4.230 |.. . 10/16/2025 . 19,964,750
PACCAR FINANCIAL CORP INDUSTRIAL ... 09/03/2025 .. .4.290 |.. . 10/02/2025 .. . 4,49, 464
PACCAR FINANCIAL CORP INDUSTRIAL 09/03/2025 .. .4.290 |.. . 10/02/2025 .. .9,498,868
PACCAR FINANCIAL CORP INDUSTRIAL 09/04/2025 .. .4.290 |.. . 10/06/2025 . 24,985,104

PACCAR FINANCIAL CORP INDUSTRIAL ... .. 09/11/2025

. . 4170 ..
.. 09/11/2025

. . 10/09/2025 ..
. 4170 ..

12,987,963 |...

PACCAR FINANCIAL CORP INDUSTRIAL ... . . . 10/09/2025 ..
PHILIP MORRIS INDUSTRIAL ... 09/30/2025 ... 4.100 |.. . 10/07/2025 .
RELX INC INDUSTRIAL ... 09/30/2025 .. 4170 .. . 10/01/2025 ...
RELX INC INDUSTRIAL ... 09/30/2025 .. 4170 .. . 10/01/2025 ...
RELX INC INDUSTRIAL ... 09/30/2025 .. 4170 .. . 10/01/2025 ...
RELX INC INDUSTRIAL ... 09/30/2025 . 4170 .. . 10/01/2025 ...
RELX INC INDUSTRIAL .. 09/30/2025 . 10/01/2025 ...
ROCHE HOLDINGS INC INDUSTRIAL . 09/08/2025 .. . 10/08/2025 .
SOUTHERN CALIF GAS CO UTILITY - GAS 09/18/2025 .. . 10/03/2025 ..
SOUTHERN CALIF GAS CO UTILITY - GAS 09/23/2025 .. . 10/06/2025 .

SYSCO CORP_INDUSTRIAL .. 09/30/2025 . 10/01/2025 ...
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SYSCO CORP INDUSTRIAL ... . 09/30/2025 ...iiiiiis | 4.130 |.. . 10/01/2025 ... . 10,500,000 |... ... 1,205
SYSCO CORP INDUSTRIAL ... . 09/30/2025 ....oiiii | 4.130 |.. . 10/01/2025 ... .9,500,000 |...

SYSCO CORP INDUSTRIAL ... . 09/30/2025 ...iiiiiis | 4.130 |.. . 10/01/2025 ... .4,500,000 |...

SYSCO CORP INDUSTRIAL ... . 09/30/2025 ....oiiii | 4.130 |.. . 10/01/2025 ... . 12,500,000 |...

TARGA RESOURCES CORP INDUSTRIAL ... .. 0973072025 ...oiiiiis | 4.250 |.. . 10/01/2025 ... .6,000,000 |...

TARGA RESQURCES CORP INDUSTRIAL . 09/30/2025 .. .4.250 |.. . 10/01/2025 . . 12,000,000

TARGA RESOURCES CORP INDUSTRIAL .
TARGA RESQURCES CORP INDUSTRIAL .

09/30/2025 ..
09/30/2025 ..

.4.250 |..
.4.250 |..

. 10/01/2025 .
. 10/01/2025 .

.7,000,000
.5,000,000

TARGA RESOURCES CORP INDUSTRIAL ... . 09/30/2025 ...iiiiiis | 4.250 |.. . 10/01/2025 ...
TARGA RESQURCES CORP INDUSTRIAL ... . 09/30/2025 ....oiiii | 4.250 |.. . 10/01/2025 ...
UNILEVER CAPITAL CORP INDUSTRIAL ... . 09/30/2025 ...iiiiiis | 4.090 |.. . 10/01/2025 ...
UNILEVER CAPITAL CORP INDUSTRIAL ... . 09/30/2025 ....oiiii | 4.090 |.. . 10/01/2025 ...
UNILEVER CAPITAL CORP INDUSTRIAL ... 2. 09/30/2025 ..oiiiiiis | 4.090 |.. . 10/01/2025 ...
UNILEVER CAPITAL CORP INDUSTRIAL ... . 09/30/2025 ....oiiii | 4.090 |.. . 10/01/2025 ...
UNILEVER CAPITAL CORP INDUSTRIAL ... . 09/30/2025 ...iiiiiis | 4.090 |.. . 10/01/2025 ...
UNILEVER CAPITAL CORP INDUSTRIAL .. 09/80/2025 ....eeiiis | 4.090 |.. . 10/01/2025 ...
UNION ELECTRIC CO UTILITY - ELECTRIC 09/30/2025 .. .4.200 |.. . 10/01/2025 .

09/30/2025 ..
09/30/2025 ..

.4.200 |..
.4.200 |..

. 10/01/2025 .
. 10/01/2025 .

UNION ELECTRIC CO UTILITY - ELECTRIC

UNION ELECTRIC CO UTILITY - ELECTRIC . 19,000,000

UNION ELECTRIC CO UTILITY - ELECTRIC ... . 09/30/2025 ....oiiii | 4.200 |.. . 10/01/2025 ... . 11,000,000 |...
UNION ELECTRIC CO UTILITY - ELECTRIC ... . 09/30/2025 ...iiiiiis | 4.200 |.. . 10/01/2025 ... .7,000,000 |...
UNITEDHEALTH GROUP INC INDUSTRIAL . 09/23/2025 ..oiiiiii | 4.120 |.. . 10/01/2025 ... . 20,000,000 |...
WAL-MART STORES INDUSTRIAL 0 09/25/2025 .oiiiiiii | 4.090 |.. . 10/09/2025 ..

WILLIAMS COMPANIES INC GAS TRANSMISSION .. . 09/30/2025 ....oiiii | 4.200 |.. . 10/01/2025 .

WILLTAMS COMPANIES INC GAS TRANSMISSION . 09/30/2025 ...iiiiiis | 4.200 |.. . 10/01/2025 .......... .
WILLIAMS COMPANIES INC GAS TRANSMISSION . 09/30/2025 ....oiiii | 4.200 |.. . 10/01/2025 .......... .9,000,000 |... .
WILLTAMS COMPANIES INC GAS TRANSMISSION .. 09/30/2025 ...oiiiies | 4.200 |.. . 10/01/2025 ... .1,000,000 |... 17
WISCONSIN ELEC POWER CO UTILITY - ELECTRIC . 09/30/2025 .. .4.150 |.. . 10/01/2025 . .3,500,000
WISCONSIN ELEC POWER CO UTILITY - ELECTRIC . 09/30/2025 .. .4.150 |.. . 10/01/2025 . . 11,500,000
WISCONSIN ELEC POWER CO UTILITY - ELECTRIC . 09/30/2025 .. .4.150 |.. . 10/01/2025 .

WISCONSIN ELEC POWER CO UTILITY - ELECTRIC . 09/30/2025 .. .4.150 |.. . 10/01/2025 .

WISCONSIN GAS CO UTILITY - GAS ..... 09/30/2025 .. 4.160 |.. . 10/01/2025 .

WISCONSIN GAS CO UTILITY - GAS ... 09/30/2025 ... 4.160 |.. . 10/01/2025 .......... .
WISCONSIN GAS CO UTILITY - GAS ... 09/30/2025 ... 4.160 |.. . 10/01/2025 .......... .7,000,000 |...
WISCONSIN GAS CO UTILITY - GAS ... 09/30/2025 ... 4.160 |.. . 10/01/2025 ... . 19,000,000 |...
WISCONSIN GAS CO UTILITY - GAS .. ... 09/30/2025 ... 4.160 |.. . 10/01/2025 ... ... 500,000 |...
CA IMPERIAL BK OF COMM BANK ... 09/30/2025 .. 4110 .. . 10/07/2025 .......... 98,432,528 |...
ANZ NEW ZEALAND INTL/LDN BANK . .. 09/24/2025 .. 4.080 |.. . 10/08/2025 .......... ..24,980,167 |...
BARCLAYS BANK UK PLC BANK ... 09/10/2025 .. 4.180 |.. . 10/01/2025 . . 50,000,000
BARCLAYS BANK UK PLC BANK 09/22/2025 .. 4.110 |.. . 10/06/2025 . 43,475,103
BARCLAYS BANK UK PLC BANK 09/26/2025 .. 4120 |.. . 10/07/2025 . 21,984,893
BNG BANK NV GOVT AGENCY 09/18/2025 .. .4.0% |.. . 10/02/2025 .. 24,997,156
BNG BANK NV GOVT AGENCY 09/29/2025 .. 4145 .. . 10/06/2025 . 12,492,804
BNG BANK NV GOVT AGENCY ... ... 09/29/2025 4.145 |.. . 10/06/2025 ... 13,991,940 |...
BNG BANK NV GOVT AGENCY ... ... 09/29/2025 4.145 |.. . 10/06/2025 ...

BNG BANK NV GOVT AGENCY ... ... 09/19/2025 4.115 |.. . 10/10/2025 ...

COMPASS GROUP PLC INDUSTRIAL .. ... 09/03/2025 4.310 |.. . 10/03/2025 ..

COMPASS GROUP PLC INDUSTRIAL .. ... 09/03/2025 4.310 |.. . 10/03/2025 .......... .
EQUINOR ASA INDUSTRIAL ... 09/30/2025 4.130 |.. . 10/01/2025 . .7,000,000 |...
LSEGA FINANCING PLC FINANCIAL . ... 09/30/2025 ... 4.180 |.. . 10/02/2025 .......... 12,998,490 |...
LSEGA FINANCING PLC FINANCIAL . .. 09/30/2025 ... 4.180 |.. . 10/02/2025 .......... . 11,998,607 |...
MACQUARIE GROUP LTD BANK ....... 09/10/2025 .. .4.270 |.. . 10/10/2025 . 24,973,310
TOTALENERGIES CAPITAL SA GAS TRANSMISSION 09/22/2025 .. .4.000 |.. . 10/01/2025 . . 50,000,000
TOTALENERGIES CAPITAL SA GAS TRANSMISSION 09/19/2025 .. 4.100 |.. . 10/03/2025 .. 34,992,028
UNILEVER FINANCE FINANCIAL .. 09/15/2025 . 4.110 |.. . 10/15/2025 .. 22,963,238 |...
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...................... WESTPAC BANKING CORP BANK ... iiiiuuuuniiiiiuuisiiss ittt s s s teeti s e s e etsui s e s s e essis s s e seesaiseeseesnanssesessnnnssessesnnnnsessesnnnnsessessnnnssessesnnnnsssseennnnnes | oeeerennnnneeenens [eseeneenss 09/30/2025 coviiiiinn |ovvvvnnnnniinnnnnnnnnnnnn 4100 oeinnnnn s 10/07/2025 Leveenes |veennnniiiininnnnnnnnnnnn. 48,466,858 |oevvenniiiiiiiiiiiiieens foiiiiiieniennen... . 5,524
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 2,228,580,600 1,515,880
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 2,228,580, 600 1,515,880
0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999999. Total - Issuer Credit Obligations 2,228,580, 600 1,515,880
...................... |GIS L0 = I P 11 <0 0 P PP 14 1 2 O Oy £ 1Y 0.0 O AP PP PPPPPPTN
8509999999. Subtotal - Other Cash Equivalents (Affiliated) 79,000,000

8589999999. Total Cash Equivalents (Unaffiliated) 2,228,580,600 1,515,880
8599999999. Total Cash Equivalents (Affiliated) 79,000,000

8609999999 - Total Cash Equivalents 2,307,580,600 1,515,880
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