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STATEMENT AS OF JUNE 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 55,753,626,212 |...oceveeverircieirriine [ 55,753,626,212 |.......... 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 1,217,495,642 ... o 1,217,495,642 |............ 1,211,812,824
3. Mortgage loans on real estate:
B FIISEHENS oot e 7,513,964, 731 | oo 7,513,964,731 |........... 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) ...........cocooeeoeieireiieireinnes Joeveirenenens 257,241,572 | [ 257,241,572 | 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 ($
[T 768,463,921 ) and short-term
investments ($§ ... 527,860,550 ) ..o e 1,587,179,229 .o v 1,587,179,229 |.......... 2,748,470,367
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ...... |oeeeeee 6,297,764,119 |.ocire 1,584,302 |............ 6,296,179,817 |............ 6,069,365,003
7. Derivatives ............... ...87,016,821 |.. ...87,016,821 |.. ..211,379,464
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,768,195,816 |................... 1,826,648 |........... 6,766,369,168 |............ 6,518,097,896
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 145,799,548 |.....cviiicrcnicnene [ 145,799,548 |....ccocevneee 75,944,791
10. Securities lending reinvested collateral assets . ..1,407,682,737 |.. ..1,407,682,737 |.. ..1,981,007,332
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 81,193,966,477 81,190,555,527 |.......... 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 @CCTUET ............ccucurururiimiueierneneneeeeisiseeeseeeieas [orereennienannd 613,112,162 [.oevevccceircccis o 613,112,162 |............... 570,631,728
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 95,583,087 |.......ccvnnne. 24,700,760 |...cvvverennee 70,882,327 |oevernnn 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 1,680,533,671 |oeeeeiceeernceccenne [ 1,680,533,671 |........... 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 135,153,259 |..oooieeeiceeeeceeeeeees o 135,153,259 |.oooieee 122,686,928
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oereeenenns 4,114,530,883 | o 4,114,530,883 |........... 4,005,868,256
16.3 Other amounts receivable under reinsurance contracts .. 32,586,357 |eecvereieeieieeneneeeene [ 32,586,357 |.coereenne 34,011,800
17.  Amounts receivable relating to uninsured plans ..............cccceeveeveveiriennennnn. 74,131,489 ..o 967,597 [ 73,163,892 |.....cccvneen 67,838,923
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 68,728,647 |..eveeeeeeeieerieceeene [ 68,728,647 172,587,259
18.2 Net deferred tax asset ..........coocoeevenenene ..1,050,943,413 |. .. ..844,763,565 |.. ..852,413,300
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 7,641,072 [ oo 7,641,072 |................... 8,457,621
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 62,857,526 |................. 58,758,210 |.....cccccereveven 4,099,316 |.ccevevieennnne 2,007,061
21. Furniture and equipment, including health care delivery assets
(B s RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 4,569,180 |....oovovvreeern 8,569,180 [o.oviicciccis o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 69,815,599 |......cocovenenee 3,100,59 |................. 66,715,004 |................ 59,347,641
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 30,696,980 |....ccccuenvne 30,696,980 |....oreeeeeeirrireeirierrine [
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 177,202,683 |.......ccceevee 39,404,004 |.....ccovnnen 137,798,680 |................ 137,682,382
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 89,412,052,485 |............... 371,788,123 |.......... 89,040,264,363 |.......... 86,825,018,598
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 89,412,052,485 371,788,123 89,040,264,363 86,825,018,598
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Disallowed interest maintenance reserve ... e, 99,754,748 |..o.voeoorerrveesrrerriniins ereeennnennnnns 99,754,748 | ..oooveornnneee. 94,388,933
2502. Miscellaneous receivables ... oo 40,647,277 |....coveveeer. 6,555,115 [ 34,092,162 |..ocveeeee. 36,131,136
2503.  State tax Credifs ..o e 3,792,000 |[...oeevieeiieeireierieniens [ 3,792,000 |...ocevrivennee 6,590,867
2598. Summary of remaining write-ins for Line 25 from overflow page ... 33,008,658 |... 32,848,889 |... ..159,770 |... 571,445
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 177,202,683 39,404,004 137,798,680 137,682,382




STATEMENT AS OF JUNE 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 $ .......... 57,385,925,556 less $
(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 57,385,925,556 |.......... 55,366,948, 363
2. Aggregate reserve for accident and health contracts (including $ 5,405,995,020 |.. ...5,310,853,848
3. Liability for deposit-type contracts (including $ 7,831,316,441 |............ 7,234,998, 769
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 456,907,768 |................ 498,273,510
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 365,556,261 360,340,249
5. Policyholders’ dividends/refunds to members $ .(39,388,201) and coupons $
and unpaid (39,388,201)]...cocvveenee (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 1,628,417,698 |.. 1,594,222,349
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ..........cccceviviiciiccc. MOACO) o [ oo,
6.3 Coupons and similar benefits (including $ ..o, 11 (oo ot ) IS AR O OO KOO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ s (31,351,496) discount; including $ ...ccceeveenvee 139,017,935 accident and health premiums ...........cccooveveeecs |reeeercennene 445,035,578 |................ 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 $ .........cccccceeenne.
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ 84,575,705 and deposit-type contract funds $  ......... 151,748,612 |................ 201,838,629
11.  Commissions and expense allowances payable on reinSUranCe @SSUMEA ..............cceevveieeeueueueuieiesessessesesesesesssesssssesesesesssnas [reseseeenensseeeeens 615,460 |.....cccovvenneene 410,670
12, General EXPENSES AUE OF ACCIUE ...........cceiveuiiueuiiiereeieteetetesetessetesestesesseseeseseesete et esesasessesessasessssessssesessesessesesatensssensasensssensssens [oensesennans 1,027,169,380 |............ 1,184,372,346
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........cc.ciiiiiiiiiiiiiiiiie e
15.1 Current federal and foreign income taxes, including $ ..........ccccccoveennne on realized capital gains (losses) .
15.2 Net deferred tax ability ..ot
16, UNEarned iNVESIMENT INCOME ..........co.euiveuiieieeeeteieiie ettt seae et s et s st s s sse s e s e s s s s se st e st snsnsesesess s s sesesessnsnsnans [eeessscsceeses 167,292,257 |..oovvnne. 153,012,096
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 57,632,273 |.. .54,188,644
18.  Amounts held for agents' account, including $ .. 105,649 agents' credit balances ... 105,649 |.. oo 13,562
19. Remittances and items not allocated 151,588,452 |.. 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 .............ceeviviiiiieiieieiiisieeecie e [eeeeeeeeeeees 719,180,650 |................ 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 ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e ettt
24.06 Liability for amounts held under uninsured plans .. ,228,314 |.. ...3,391,472
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 175,831,272 |.. 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 174,605,912 |.. . 12,761,326
24.09 Payable for securities ..... ....235,848,524 |.. ...392,691,843
24.10 Payable for securities lending 1,407,682,737 |............ 1,981,007,332
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 69,556,341 80,957,763
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 79,512,668,797 77,536,955,673
27.  From Separate ACCOUNES STALEMENT ........cc.iiiiiiiiiiii ettt ettt st e he e bt e sbe et e e bt e beeaseeneesaeesaeesbeesbeenseenseenss [enseansesneenneessnesneensennneens |oeseesseenseensesseaseaneeaneenns
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 79,512,668,797 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 ......ovmveieeececeeteieeeeeeectete et eeeeesaeae e s esenssaeaesesesensssesetesasensssssesasassssssssesasassnsssssesasssassssnsesasasssssesesassssssnsesssessssssnsnseses |renneneeeees 1,002,641,365 [ 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 8,020,947,469 |............ 7,782,026,526
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierennen in Separate Accounts Statement) .............. 9,527,595,566 9,288,062,925
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 9,527,595,566 9,288,062,925
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 89,040,264,363 86,825,018,598
DETAILS OF WRITE-INS
2501,  Miscellaneous [1aDilities ...ttt sesenenenssesesennnens [ooneseenennns 01,908,281 [ 58,759,172
2502. Deferred gains on real eS1ate ..ot snnnens [oereeeienennnes 19, 100,426 [ 13,165,427
2503. Claims liabilities for all other lines of BUSINESS = POOIS .ooooioioioiiiiiii s [ 2,245,946 |......ooee.... 2,037,690
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 2,241,738 ..o 6,995,474
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 69,556,341 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 JUNE 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 5,938,968,794 |........... 5,436,840,708 |.......... 10,522,845,920
2. Considerations for supplementary contracts with life Contingencies................ccceeeereveieeereeeeeeeeeee e 868,418 ..o 636,742 oo 2,120,124
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 1,798,056, 107 ..1,602,607,050 |.. ..3,434,801,413
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .(1,525,253) ..o 8,386,172 |.. ... 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 25,976,872 |.oooreene 26,794,393 |......coc..... 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 .. 131,822,090 156,449,361 295,752,643
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 7,894,167,028 7,231,714,427 14,510,178,286
10, DEAth DENETILS ... eee e e e ee e eeeeeseeeeseesee e reiee..660, 700,719 [.............641,733,545 [.......... 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.c.eeveueeeeeieieiereieeeeeeeeeeeee e eseeseseeeseeeeeeeen 982, 3T [ AT, 913 | 1,657,017
19. Increase in aggregate reserves for life and accident and health contracts 2,114,118,364 1,814,685,512 2,685,218,499
20.  Totals (LINES 1010 19) ..ottt n e n e | 5,438,906,407 |........... 4,973,503,889 |........... 9,138,434,928
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovviiiiete ettt bttt s bbb es ettt s s s s bt s s [ecseeeeennicaas 592,067,833 |...coovuveeeee 537,452,321 |............ 1,107,419,865
22. Commissions and expense allowances on reinsurance assumed . ..142,367,452 |.. ..127,502,556 |.. 280,573,449
23. General insurance expenses and fraternal expenses ................. | S 748,022,996 |.......cc.c... 707,684,468 |............ 1,449,673,175
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueeeevievererereeeeee e 139,490,025 |................ 135,533,234 |...c.coc.o... 261,061,434
25. Increase in loading on deferred and uncollected premiums ........... (288,394,411)|.. (269,852,337)|.. ... (6,523,424)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... 10,710, 146 36,187,920 61,025,483
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 6,783,170,448 6,248,012,049 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 1,110,996,580 |................ 983,702,378 |............ 2,218,513,377
30. Dividends to policyholders and refunds to members 785,637,591 718,706,291 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) ........cccoviiiuireriiieieeiieieieise et sssssese s essese s sss s s ses s [ecseeseesnacaas 325,358,989 |...ccceeeene 264,996,087 |................ 652,487,215
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 33,614,741 60,529,499 114,363,996
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) ..........cccceueueieieeeeererenns foeecccnineas 291,744,248 |.............. 204,466,588 |................ 538,123,219
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 44,296,609 (excluding taxes of $  ..cocoeeerenene (1,831,803)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (63,215,585) (40,671,361) (357,011,695)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 228,528,663 163,795,227 181,111,524
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 ettt et 228,528,663 |................ 163,795,227 |..ccovenee 181,111,524
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(70,362,708) (214,302,526)|.. ..155,939,797 |.. ..193,904,799
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..244,031,814 |.. ..(43,932,487)]|.. ..(97,185,047)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 37,690,331 |.. ...53,407,212 |.. ..105,363, 176
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(41,330,057)]|.. ..(60,462,493)]|.. ..(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 17,320,346 (8,383,39%) (19,870,464)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 239,532,641 149,603,193 215,704,378
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,527,595,566 9,221,961,739 9,288,062,925
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUME ...........ccoooioioiieoeeeee e e 99,064,352 |...ccvenene. 94,199,078 |...ccveeeene. 192,057,817
08.302. Other reserve adjustment on rEINSUFANCE ..........ccoiiiiieieieieececce et 20,104,362 |...ccveeene. 49,850,700 |...ccveevenee 78,797,697
08.303. SEIVICE S .uiuiiiiueteeeieie ettt ettt e ettt e e e s e e e e e e e s e s ee e e e e e e sesee e e e s s s e sesesee s s e seseseses s e snsesena|onsesenennnnaeeen 7,826,703 |..ocveeneee 8,256,622 |...cocueeennne 16,505,054
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 4,826,673 |.....coooenvee 4,142,962 | 8,392,075
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 131,822,090 156,449,361 295,752,643
2701. Reserve adjustment on reinsurance assumed ... ..7,540,892 |.. ...30,017,193 |. ... 44 861,493
2702. Other miscellaneous expenses ..................... 3,922,040 | 2,274,096 |....ccooveeeee 6,037,181
2703. Interest expense on funds held CEABA ...........cocooiiioioioiieeeccee e 3,218,696 |.. ..3,367,527 |.. ..6,565,699
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (3,971,483)].cececce 529,104 |..ooiiee 3,561,110
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 10,710, 146 36,187,920 61,025,483
5301. Change in pension funded STAtUS ......ccooviiiiuieiiiiccc e e 15,655,796 |..cccoveeveeees 15,237,601 oo 2,281,015
5302. Miscellaneous surplus adjustment ..1,664,550 |.. ..(23,620,995)|.. ..(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) 17,320,346 (8,383,39%) (19,870,464)




STATEMENT AS OF JUNE 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 5,688,014,081 |............ 5,210,361,272 |......... 10,601,383,606
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,785,577,542 |............ 1,622,144,159 |............ 3,474,148,255
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 42,335,573 42,073,734 277,782,103
4. TOtal (LINES 110 3) oottt 7,515,927,196 6,874,579, 164 14,353,313,964
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 3,373,571,654 |............ 3,104,052,685 |............ 6,361,307,633
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,863,479,046 |............ 1,706,982,470 |............ 3,036,938,863
8. Dividends paid t0 POIICYNOIAETS .........c.coveviveuercrieieieee ettt ettt s s s sesesnans [ereeeeeneenens 723,939,733 |[...oooveeeenne 630,349,568 |............ 1,385,985,960
9. Federal and foreign income taxes paid (recovered) netof $ .............. 42 464,806 tax on capital
GAINS (IOSSES) ...ttt ettt ettt ettt et s et et e st et e s s ae s e s et et et et et e s e e sttt eb et et ese e s s st tereren (27,779,065) 46,576 94,777,585
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 5,933,211,368 5,441,431,297 10,879,010,041
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,582,715,829 1,433,147,867 3,474 303,923
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 2,943,395,704 6,512,130,578
12.2 Stocks .............. ...82,816,265 |. ... 55,443,306
12.3 Mortgage loans ... ..294,019,376 |.. ..447,352,352
124 REAI ESTALE ...ttt ee ettt e e e e e ee e e e e een e e senee oo enees Jereereereeeeeenenn 04,423 | 3,639, 141
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 238,826,731 |.............. 131,771,560 |............... 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 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas (226,265,618) 232,861,333 154,676,057
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 3,332,763,302 |............ 3,116,998,960 |............ 7,453,840 ,244
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 5,659,570,549 |........... 3,241,402,273 |............ 7,873,909,828
1312 STOCKS ..ottt [eeees e 106,151,237 |..cccovieeneee 42,363,435 |......ccevnee 327,257,977
13.3 MOMGAGE [OBNS ......ueeirieiieiiiireie ettt nsiens[oeessinensnaans 345,686,253 |......covnvne 356,332,375 |...coveeennes 879,606,994
13,4 REAI ESEALE ...ttt e 4,681,073 |...occvvicee 6,451,111 | 10,568,904
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciceiei ettt [eesssinessineas 463,250,048 |................ 400,140,193 |....ccooecnee. 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 6,479,339, 160 4,046 ,689,388 10,040,579,555
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 227,263,323 568,019,132 962,974,180
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,373,839,181) (1,497,709,560) (3,549,713,490)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpIUS NOLES, CAPItAI NOES ........evveceieeeieteeeececee et snenenens|eeeeeseseneenenenees 611,698 ..o 611,698 |....occeveenee 1,223,396
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns 596,317,671 |..cccoveneeee. 482,793,965 |............ 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 32,902,846 5,052,615 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 629,832,216 488,458,278 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 15 and 17) . |.......... (1,161,291,137) e 423,896,585 |............ 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) 1,587,179,229 1,614,568, 154 2,748,470,367
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds t0 Bonds EXChANGE ........cciiiiiiiiiiriiiicicieis st [eneeieneenes 559,015,598 |............... 343,256,872 |................ 867,257,845




STATEMENT AS OF JUNE 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 2,963,808,775 |............ 2,691,952,541 |............ 5,577,967,152
GIOUP T .. | 689,868,461 |................ 637,892,425 |................ 875,454,271
INGIVIAUAL BNNUIEIES ...ttt | 400,652 |......ccceeuueee 1,735,789 | 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 2,353,950,265 |............ 2,187,815,976 |............ 4,369,528,969
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 6,008,028,154 |............ 5,519,396,731 |......... 10,832,078,579
DEPOSIt-tYPE CONMTACES ........vveieieieicieteiiieeie ettt es s st s s st s s s s s sesens [eesenencnes 6,696,439,730 |............... 807,040,496 |............ 3,347,416,221
Total (Lines 8 and 9) 12,704,467,884 6,326,437,227 14,179,494,801




STATEMENT AS OF JUNE 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 June 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 $ 228,528,663 $ 181,111,524
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 35 $ 6,914,567  $ 11,747,590

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (986,537) $ (24,588,393)
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) SSAP #1 4 35 $ 222,600,633 $ 193,952,327
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) SSAP #1 3 38 $ 9.527,595.566 $ 9.288,062.925
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 3 38 $ (103,754,686)  $ (110,669,253)

Impact on admitted unearned premium/allowance SSAP #1 3 $ 27,882,562 $ 28,869,099
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) SSAP #1 3 38 $ 9.603.467.690 $ 9.369.863.079

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

C.  Accounting Policy
No Changes.

D. Going Concern
No Changes.

NOTE 2 Accounting Changes and Corrections of Errors
No Changes.

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

B.  Statutory Merger
No Changes.

C.  Assumption Reinsurance
No Changes.

D. Impairment Loss
No Changes.

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

NOTE 4 Discontinued Operations
No Changes.



STATEMENT AS OF JUNE 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.

(2) Not Applicable.

(3) Not Applicable.

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 1,866,396
2. 12 Months or Longer $ 124,142,101
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 148,699,794
2. 12 Months or Longer $ 1,596,157,392
(5) In reaching the conclusion that these impairments are not other-than-temporary, management considered many factors including: duration and severity of

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1) For securities lending agreements, the Company requires a minimum of 102% and 105% of the fair value of the domestic and foreign securities loaned at the
outset of the contract as collateral. Cash collateral received is invested in short-term investments and the offsetting collateral liability is included in Collateral
From Lending Activities. The fair value of the collateral is $1,376,246,037.

(2) Not Applicable.
(3) Collateral Received
a. Aggregate Amount Collateral Received
Fair Value
1. Securities Lending
(a) Open
(b) 30 Days or Less $ 644,209
(c) 31 to 60 Days $ 4,972,131
(d) 61to 90 Days $ 1,026,380
(e) Greater Than 90 Days $1,369,603,317
(f) Subtotal (a+b+c+d+e) $1,376,246,037
(g9) Securities Received
(h) Total Collateral Received (f+g) $1,376,246,037
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $1,376,246,037
(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 $ 279,132,839 $ 279,133,532
(c) 31 to 60 Days $ 651,356,448 $ 651,355,749
(d) 61to 90 Days $ 50,127,303 $ 50,129,083
(e) 91to 120 Days $ 955,517 $ 1,177,580
(f) 121 to 180 Days $ 441,023 $ 443,743
(9) 181 to 365 Days $ 6,198,596 $ 6,131,641
(h) 1to2years $ 22,056,635 $ 22,335,445
(i) 2to 3 years $ 53,482,333 $ 53,705,741
(j) Greater than 3 years $ 363,904,622 $ 328,536,581
k) Subtotal (Sum of a through j) $ 1,427,655,316 $ 1,392,949,095

(
() Securities Received
(m) Total Collateral Reinvested (k+I) $ 1,427,655,316 $1,392,949,095

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 $1,427,655,316 of par value bonds (fair value of $1,392,949,095) that are currently tradable securities that
could be sold and used to pay for the $1,392,949,095, in collateral calls that come due under a worst case sceanrio.

(6) Not Applicable.

(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 $ 439,443,590
Total Collateral Extending beyond one year of the reporting date $ 439,443,590

71



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

NOTES TO FINANCIAL STATEMENTS

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 13
2. Aggregate Amount of Investment Income $ 217,598

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 JUNE 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 $4,452,013,218 as of June 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 $ 135,874,700 $ 135,874,700
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 148,531,600 $ 148,531,600 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $4,452,013,218 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

$ 4,202,362,051
$ 4,202,362,051

$ 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

$ 4,227,450,100
$ 4,227,450,100

$ 3,792,507,561

)
)
)
)

Carrying Value

$3,019,436,028
$3,019,436,028

$2,710,755,512

3
Amount
Borrowed
at Time of
Maximum
Collateral

$ 4,202,362,051
$ 4,202,362,051

$ 3,689,480,018

$ 4,227,450,100
$ 4,227,450,100

$ 3,792,507,561

$3,019,436,028
$3,019,436,028

$2,710,755,512



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

NOTES TO FINANCIAL STATEMENTS

(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 $3,019,436,028 $3,019,436,028 $3,020,311,827
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $3,019,436,028 $3,019,436,028 $ - $3,020,311,827
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)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ -
2. Funding Agreements $ 3,019,436,028 $ 3,019,436,028

3. Other $ -

4. Aggregate Total (1+2+3) $3,019,436,028  $3,019,436,028

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 $ 13,965,158 $ 30,779,246 $ 929,890 $ 2,107,724 $ -
b. Interest cost $ 62,205,764 $ 120,961,826 $ 4,483,335 $ 8,712,487 $ -
c. Expected return on plan assets $ (55,232,256) $(118,031,348) $ (2,163,889) $ (5,440,815) $ -
d. Transition asset or obligation $ - $ - $ -
e. Gains and losses $ 17,306,180 $ 34,122,743 $ 2,441,126 $ 4,360,577 $ -
f. Prior service cost or credit $ - $ (4,091,510) $ (8,183,019) $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ - $ -
h. Total net periodic benefit cost $ 38,244,846 $ 67,832,467 $ 1,598,952 $ 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.

g. Transfer and Servicing of Financial Assets
No Changes.

c. Wash Sales
No Changes.
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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 $ -
Common Stock- Ind. and Misc. $ 8,975,378 | $ 148,855,177 $ 157,830,555
Index Participation Feature $ 44,606,664 3 44,606,664
Total assets at fair value/NAV $ -19 53,582,042 | $ 148,855,177 | $ -1 202,437,219
(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 $ 23,321,682 $ 23,321,682
Total liabilities at fair value/NAV $ -1 23,321,682 3 - 19 23,321,682
(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 $ 156,250,132 | $ 1,545 $30.161.000 $ (37.557.500), $ 148.855177
Total Assets $ 156,250,132 | § 154519 -19% -19 - 1$30.161.000 | $ - 13 (3755750001 $ - 1% 148855177

(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 June 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 $157,830,555 at June 30, 2025. $0 was valued based on quoted market prices from an active
market for that identical investment and $8,975,378 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 $148,855,177 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $0 were determined by using Net Asset Value.

Mortgage Loans:

The estimated fair value of the mortgage loan portfolio is derived primarily using a loan value matrix using significant unobservable inputs. The inputs used in

the matrix include (1) the weighted average cash flow and average term to maturity for each individual loan; (2) a base spread over the U.S. Treasury rate
and (3) an internally computed credit rating that is used to derive the appropriate credit spread. At June 30, 2025, there were no mortgage loans carried at
fair value.

Surplus Notes:

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

7.5



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

NOTES TO FINANCIAL STATEMENTS

B.

C.

D.

E.

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 June 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.

Not Applicable.

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 | $ 42,647,892,216 | $ 47,543,195,648 | $ 67,851,810 |$ 31,261,658,128 | $ 11,318,382,277
Asset-Backed Securities | $8,137,839,519 | $8,210,430,564 $5,231,991,979 | $2,905,847,541
Common Stock $ 157,830,555 |$ 157,830,555 $ 8,975,378 | $ 148,855,177
Preferred Stock $ 160,083,374 [$ 158,000,050 $ 160,083,374
Mortgage Loans $7,425,901,408 | $7,517,329,875 $7,425,901,408
Surplus Notes $ 549,967,250 |$ 688,253,742 $ 549,967,250
Non-Bond Debt Securities | $ 68,590,155 | $ 68,590,155 $ 68,590,155
Derivative Assets
Currency Swaps $ 66,185592 |$ 38,970,427 $ 66,185,592
Index Participation Feature | $ 44,606,664 |$ 44,606,664 $ 44,606,664
Derivative Liabilities
Credit Default Swaps
Currency Swaps $ 131,347,046 |$ 151,284,230 $ 131,347,046
Index Participation
Feature $ 23321682 |$ 23321682 $ 23,321,682

Not Applicable.

Not Applicable.

NOTE 21 Other Items

A.

Unusual or Infrequent ltems
No Changes.

Troubled Debt Restructuring: Debtors
No Changes.

Other Disclosures
No Changes.

Business Interruption Insurance Recoveries
No Changes.

State Transferable and Non-transferable Tax Credits
No Changes.

Subprime Mortgage Related Risk Exposure
No Changes.

Retained Assets
No Changes.

Insurance-Linked Securities (ILS) Contracts
No Changes.

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.

06/30/2025

12/31/2024

$5,055,000,547

$1,892,082,957
$ (259,370,875)

$4,945,656,471

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

$1,632,712,083

$1,101,706,803
$ 480,812,808

$3,028,692,937

$2,179,932,012
$ 739,416,850

$1,582,519,610 $2,919,348,862
$5,105.193,019 $5,055.000,547

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

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

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

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

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

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

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

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

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e .350,000,000 S$.. .350,000,000
PPEFEITEA STOCK ....vuivvrieiiieiiie ittt bbbt bbbttt e oD i ee st ee e TS
Common Stock .... .1,072,541,441 3. 1,059,665,088
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other ....1,409,993,620 3. ... 1,232,573,535
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,832,535,061 5. ...2,642,238,623
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiieiieeee et eee D et B e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

..1,392,949,005
ceeeenn 1,427,665, 317
............ 1,407,682,737




17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

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

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

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

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

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

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

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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ 1 No[X]
If no, list exceptions:
CITI CTL PASS-THROUGH TRUST ....cutiiiiiiiititeteititt sttt ettt sttt h bbbttt 120 bbb ee et £ 1o e b bbbttt e e b b bbbttt b bttt

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMHIES? ... s Yes[ 1 No[X]

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

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

8.2



STATEMENT AS OF JUNE 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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 7,513,964,728
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 7,513,964,728

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 $ 7,513,964,728

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 34.000 %
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 JUNE 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 JUNE 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
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 24,593,506 |............... 136,909 |.......... 34,501,475 oo [ 59,231,890 [....ocovrveriiriiiins
2. AlASKA i AK oo L e 1,636,815 |oveviciiciicines o 2,238,482 .o [ 3,875,297
3. Arizona ..... . AZ ...26,902,252 |. ..27,220,049 |.. .54,122,301 |..
4. Arkansas .. .. AR ... 11,675,422 |. ...6,562,688 |.. .... 18,238,110 |..
5. California .. CA . 231,814,769 |. 385,365,690 |.. ..617,369,273 |..
6. Colorado ...... .. CO ...25,289,252 |. ..33,486,921 |.. .58,777,373 |..
7. Connecticut .. . CT ...51,317,243 |. 15,294,743 .66,611,986 |..
8. Delaware ............. .. DE ...19,271,508 |. 3,272,093 .22,543,601 |..
9. District of Columbia . . DC ... 1,539,777 |. .10,874,044 .... 18,764,667 |..
10. Florida .. .. FL .203,017,839 |. 230,954,297 .. 434,291,063 |..
11. Georgia .. GA ...95,250,570 |. .77,315,751 .. 173,147,812 |..
12.  Hawaii .. .. HI ...22,248,484 |. ....2,909,529 ....25,158,013 |..
13. Idaho .... . ID ... 2,527,811 |. 2,317,258 [ [ 4,845,069 |..
14. lllinois ... L IL ...66,858,887 |. 111 890,499 .. 178,749,386 |..
15. Indiana . . IN ...34,472,871 |. .46,423,564 ....80,896,435 |..
16. lowa ..... LA ...25,067,243 |. ....6,899,694 |.. .31,966,937 |..
17. Kansas . .. KS .... 9,463,743 |. . .. 14,654,614 |.. .24,118,357 |..
18, KENLUCKY .. KY | b e 34,576,902 |..c.ooveirieiieiieies [ 24,007,767 |.veviveeiieeieineies [ 58,584,670
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 23,789,373 oo [ 28,305,867 |..cvvvvevvreeireinines feeeinn 52,095,240
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 6,853,955 |. ... 3,377,755 |.. .10,231,710 |..
21.  Maryland . ...37,970,436 |. ..33,989,096 |.. ... 11,959,532 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 95,270,070 |..covovevreerneen 300 oo 56,665,279 |..c.ooveireirriiie e 151,935,649 |....ccvvvennnee 60,882
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 37,672,427 |.evieiieiieiieies [ 58,034,788 95,707,216
24. Minnesota . .. MN ...29,628,507 |. .23,781,673 .53,524,662 |..
25.  Mississippi .. MS ...20,855,051 |. .24,468,826 .45,323,877 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b e 36,884,008 |........covvveirrinns feerinn 38,911,344 75,795,441
27, MONEANA ..o MT e b s 9,398,876 |....covrveirieirieins o 3,910,194 13,309,069 [.....oovvrveriiriiiins
28. Nebraska .. .5,151,130 |. ... 7,082,572 |.. .12,233,702 |..
29. Nevada ........ ...32,293,054 |. ..12,940,584 |.. .45,233,638 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b s 14,428,406 19,349, 111
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 252,881,651 |...cccovveeen. 19,013 | 70,745,574 | [ 323,646,238
32.  New Mexico . NM ,894, e e 2,436,642 [ e 5,331,190 |..
33. New York ..... .522,248,404 |. .. 794,639,811 |..... 6,695,204,707
34. North Carolina .. ...62,469,062 |. ..109,788,123 |.. 584,224
35.  North Dakota ,303, . .. 4,995,872 |..
36.  OhiO ... ...95,076,673 |. .. 179,572,621 |..
37. Oklahoma . ...15,423,440 |. ....33,210,708 |..
38. Oregon ......... ...21,840,49% |. ....45,014,034 |..
39. Pennsylvania ... . 112,343,666 |. .. 199,098,672 |..
40. Rhode Island .... .... 9,442,052 |. ....10,733,209 |..
41.  South Carolina . ...37,167,234 |. .66,576,951 |..
42.  South Dakota ... ,015, . .. 3,685,641 |..
43. Tennessee ... ...38,212,961 |. .79,180,511 |..
44, Texas ....... . 125,724,052 |. .. 328,380,546 |..
45. Utah ..... ....28,128,538 |..
46.  Vermont ........cocoeeeeeneeeneseesiernseresenennnens VT [ L foe2,018,911 [ 150 644,539 | o, 2,663,600 |..
47, Virginia .oooeeeeeeeeeeseeseeseeeseeeseseseseeenees. VA oL [ .55,446,144 |10 101,213 059,124,126 e [ 114,671,482
48.  Washington ........ccceceeeeeeneeeneereeeseeeneeeene. WA | L [ 18,751,419 [ o 13,641,084 | o 32,392,503
49. West Virginia .13,763,877 |..
50. Wisconsin .... .35,621,250 |..
51, WYOMING wooveveieveiereieieieieeeeesieesieenenenes. WY v Lo e 6,084,372 [ oo 1,186,699 [ o 7,221,071
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 2 678 278,639 |........... 2,243,341 |..... 2,329,601,857 |...ooveviveiiieiiieins oo 5,010,123,838 ..... 6,696,439,730
90. Reporting entity contributions for employee benefits
PlANS. ...ciiieieeeeee e e XK [ 2,148,977 [ e 2,405,083 |..oooieiriiienes [ 4,554,060 |.....oovevrieiieienns
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ceeveeeeeeeveeevenens fooees XXX e 563,603,510 |.............. AT4,708 [ oo o 563,778,218 |..cocveeeriiiiinen
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.................... ... 12,958,142 |. 4,039,056 ... 16,997,198 |..
94.  Aggregate or other amounts not allocable by State..|. we 161,604,615 | o 628,023 |......coovvvvererciiens o 162,232,638 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .3,418,593,883 |........... 2,418,050 |..... 2,336,674,020 |..ocvcveeiiiiniiens o 5,757,685,952
96.  Plus Reinsurance ASSUMEd............ccooveeeenennnenns [oeeees XKoo | 11,596,491 [oooiiiiis [ 320,894,888 |...ccvoveiieiieiien e 332,491,379 oo
97  Totals (All Business).... .3,430,190,374 |........... 2,418,050 |..... 2,657,568,908 |....ooovreiiciiaes o 6,090,177,331 |..... 6,696,439,730
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 354,085,299 |.....covviiiiiienes [ 49,017,884 |..cooveveireiiie e 403,103,183 |.ovevveeeeieine
99. Totals (All Business) less Reinsurance Ceded 3,076,105,075 2,418,050 2,608,551,024 5,687,074,148 6,696,439,730
DETAILS OF WRITE-INS
58001. Other alien ... oo XX ...13,588,191 |. ..6,628 |.. .13,594,819 |..
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) 13,588, 191 6,628 13,594,819
9401, Paid=Up .ooooeeiieieieeeeeeeeeeeeeeee e XXX e 102,713,529 | e e e 102,713,529 |.voiecce
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 58,891,085 |..oovvveireiicins [ 628,023 |...ooveeeiiieiieinn e 59,519,109 [....ocviviiiiiiis
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) 161,604,615 628,023 162,232,638
(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 JUNE 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)

As of 06/30/2025

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)

[

[

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

Managed DentalGuard, Inc.

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

Managed DentalGuard, Inc.

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

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

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

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

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

(2) Calculated as of June 30, 2025.

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

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

re TAP LLC

(Delaware LLC)

(100% GLI

C owned)

\

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

TA Nineteen01 Manager LLC

Runaway Il Manager LLC
(Delaware LLC)

(Delaware LLC) 0
(72.33% GLIC owned) (72.02% GLIC owned)
TA MF Manager VII LLC Fredricksburg Manager LLC
— (Delaware LLC)

(Delaware LLC) (83.22% GLIC owned)

(82.00% GLIC owned) . |

TA MF Manager VIII LLC Fredricksburg Land Partners LLC

(Delaware LLC) | (Delaware LLC)

(85.40% GLIC owned) (16.64% GLIC owned)

Willa Creek Manager LLC
(Delaware LLC)
(74.17% GLIC owned)

TA Four Lakes Manager LLC
(Delaware LLC)
(78.03% GLIC owned)

TA Loretto Manager LLC
(Delaware LLC)
(78.59% GLIC owned)

Fredricksburg Fee Owner LLC
(Delaware LLC)
(16.64% GLIC owned)

Sam Ridley Manager LLC
(Delaware LLC)
(72.23% GLIC owned)

Spring Creek Manager LLC
(Delaware LLC)
(83.43% GLIC owned)

TA 1401 Manager LLC
(Delaware LLC)
(76.63% GLIC owned)

Chamberlain Manager LLC
(Delaware LLC)

(72.00% GLIC owned)

Paces Ferry Manager I LLC
(Delaware LLC)
(90.00% GLIC owned)

TA Country Woodlake Manager LLC
(Delaware LLC)
(72.40% GLIC owned)

Hidden Ridge Manager LLC
(Delaware LLC)
(77.32% GLIC owned)

Kirkwood LL LLC
(Delaware LLC)
(90.00% GLIC owned)

| (73.36% GLIC owned)

Kirkwood Manager LLC
(Delaware LLC)
(71.53% GLIC owned)

TA Holdings Kirkwood LLC
(Delaware LLC)
(90.00% GLIC owned)

Canyon Ridge Manager LLC

(Delaware LLC)

TA Holdings Meadowglen LLC
(Delaware LLC)
(90.00% GLIC owned)

Meadowglen Manager LLC
(Delaware LLC)
(71.93% GLIC owned)

(Delaware LLC)
(72.28% GLIC owned)

Stone Hollow Manager LLC | |

TA Tesoro Manager LLC
(Delaware LLC)
(72.16% GLIC owned)

TA MIM Affordable Housing Partners LLC

(Delaware LLC)
(90.00% GLIC owned)

Delaney Manager LLC
(Delaware LLC)
(73.52% GLIC owned)

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

TA Holdings Mason LLC (73.75% GLIC owned)
(Delaware LLC)
(90.00% GLIC owned)
TA Holdings Canyon Ridge LLC]
(Delaware LLC)
Center Key Manager LL( (90.00% GLIC owned)
(Delaware LLC)
(72.36% GLIC owned) TA Skye Manager LLC
(Delaware LLC)
TRU MF Manager V LLC (72.00% GLIC owned)
(Delaware LLC)
(78.58% GLIC owned)
Meadowglen LL LLC
(Delaware LLC)
__| TA Dakota Manager LLC (90.00% GLIC owned) [ |
(Delaware LLC)
(72.42 % GLIC owned)
TA Highland Park
Manager LLC
Mason LL LLC (Delaware LLC)
(Delaware LLC) (72.30% GLIC owned)
(90.00% GLIC owned)
Willowlake Manager LLC Belcher Manager LLC
(Delaware LLC) (Delaware LLC)
(73.37% GLIC owned) (72.08% GLIC owned)

(64.83% GLIC owned)

TruAmerica Properties [V LLC TruAmerica Properties Il LLC
(Delaware LLC) (Delaware LLC)
(90% GLIC owned) (40% GLIC owned)
Tru MF Manager VI LLC
. (Delaware LLC) ~ — 1— TRU MF Manager [T LLC
TA Sawmill Manager LLC (83.40% GLIC owned) Tripp Manager LLC (Delawa%e LLC)
(Delaware LLC) L | (Delaware LLC) (81.86% GLIC owned) | 1
(74.10% GLIC owned) (72.17% GLIC owned)
Longhorn Manager LLC
(Delaware LLC) . - -
TA Mason Manager LLC (85.08% GLIC owned) TA Retreat LV Manager LLC Indian Trail Manager LLC
(Delaware LLC) ] Delaware LLC (Delaware LLC) |

(72.02% GLIC owned)

TRU MF Manager IV LLC
Delaware LLC
(72.03% GLIC owned)

TA Anchor 2 Manager LLC
(Delaware LLC)
(64.35% GLIC owned)

TA Panda Manager LLC
(Delaware LLC)
(71.94% GLIC owned)

| 1(90.00% GLIC owned)

Hidden Ridge LL LLC
(Delaware LLC)

Canyon Ridge LL LLC
(Delaware LLC)
(90.00% GLIC owned)

TA Holdings Indian Trail LLC
(Delaware LLC)
(90% GLIC owned)

Bella Thunderbird Manager LLC{__|

(Delaware LLC)
(100% GLIC owned)

TA Holdings Hidden Ridge LLC

(Delaware LLC)
(90.00% GLIC owned)

Spyglass Manager LLC
(Delaware LLC)
(77.00% GLIC owned)

William Cannon Austin
Manager LLC
(Delaware LLC)
(72.97% GLIC owned)

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

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

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

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

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

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

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

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

h‘_\

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

(51.38% GLIC owned)

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

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

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

Firdale Avenue Manager LLC

TruAmerica Workft Housi

TA Alberta GP LLC TA Alberta Investor LLC e Fﬁfélﬁa A g(; e g(;rg; L(;)usmg

(Delaware LLC) (Delaware LLC) (Delaware LLC) o
(90.00% GLIC owned) (72.69% GLIC owned) (12.26% GLIC owned)

TA Heritage Fee Owner LLC
(Delaware LLC)
Guardian SLC Redwood Holdings LLC* Redwood TA Manager LLC* TruAmerica Properties LLC (" (12.26% GLIC owned)
(Delaware LLC) (Delaware LLC) (Delaware LLC)
100.00% GLIC d 0 0
( 0 owned) (80.00% GLIC owned) (80.00% GLIC owned) TA Douglas Grand Fee Owner LLC

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

SLC Somerset Village Fee Owner LLC*
(Delaware LLC)
(98.00% GLIC owned)

TWHEF II Riverhurst Venture, L.P.
(Delaware LLC)
(12.26% GLIC owned)

(Delaware LLC)
(12.26% GLIC owned)

(Delaware LLC)
(40.00% GLIC owned)

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

TA Riverhurst Fee Owner LLC
(Delaware LLC)
(12.26% GLIC owned)

TA Central Fee Owner LLC

(12.26% GLIC owned)

(Delaware LLC)

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

Tenaya Lucia Manager LLC

(Delaware LLC)
(40.62% GLIC owned)

(Delaware LLC)
(12.26% GLIC owned)

TA Dolphin Fee Owner LLC

TA Canyon Rim Fee Owner LLC

(Delaware LLC)
(12.26% GLIC owned)

TA Hartley View Development LLC

(Delaware LLC)
(80.00% GLIC owned)

Hartley View Manager LLC
(Delaware LLC)
(80.00% GLIC owned)

TA Parkway Fee Owner LLC
(Delaware LLC)
(12.26% GLIC owned)

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

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

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

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

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

(Delaware LLC)
(78.63% GLIC owned)

Sierra Ridge Operator LLC

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

(11.79% GLIC owned)

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

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

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

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

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

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

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

Oasis Rainbow Fee
Owner LLC
(Delaware LLC)

Oriole Baltimore Manager LLC

(Delaware LLC)
(80.00% GLIC owned)

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

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

(11.10% GLIC owned)

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

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

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

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

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

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

Mariner Southfield
Fee Owner LLC
(Delaware LLC)

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

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

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

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

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

Central Park Manager II LLC
(Delaware LLC)
(83.62 % GLIC owned)
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Hanover Square LCP LLC
(Delaware LLC)
(100% GLIC owned)

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

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

(Delaware LLC.)
(100% GLIC owned)

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

6¢Cl

Guardian Broadshore, LLC (V

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

Guardian LCP
Hospitality I LLC
(Delaware LLC)

(100% GLIC owned)

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

Broadshore Capital Partners, LLC @ ®
(Delaware LLC)

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

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

(Delaware LLC)
(93.33% GLIC owned)

Lowe Capital Partners 2A, LLC

Broadshore Capital Co-Investment LLC

(90.91% GLIC owned)

(Delaware LLC.)
(100% GLIC owned)

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

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

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

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

LEI Co-Investment 2 LLC

LCP 2A LEI-ARE Intermediate, LLC

(Delaware LLC)

(93.33% GLIC owned)

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

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

(Delaware LLC)
(50.00% GLIC owned)

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

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

Violet Street Investor, LLC
(Delaware LLC)
(10.00% owned)
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Lowe Capital Partners, LLC ®

olct

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

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

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

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

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

LEIM West Loop, LLC

LEIM L-O Manager, LLC

BCP-SSDG Administrator, LLC

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

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

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

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

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

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Guardian Life Insurance Co. of Mutual Insurance owned by Policyholders
0429 L. [AMErica ...oooiiiiiiiiii e [ 64246 .... ] 13-5123390 .. 3081309 ..... | weverreiiiiiins [ e The Guardian Life Insurance Co. of America . |..NY.| oo oo | oo eiiee e seiies [ reee e e s e e sie e e e s smnne e e s s ssnns | srine ceresis | ceeeiir e e e e s e e s SN0
The Guardian Life Insurance Co. of
B T 1T o R (N N [ R I Guardian Acqusition I, LLC ........cceeeeiiiinns 0 L I O B L WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e 60003 ....|04-2350154 .. | ..eoovviiiiins | eerreriiiiieeees Park Avenue Life Insurance Company .... .. DE..... Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
. 0429 | AMErica \oeeeeeeeeieeee e e 74004 ....| 741319784 .. | oo | e | e Family Service Life Insurance Company ........ LT e IA........ Park Avenue Life Insurance Company ......... OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e TT119 .| 74-0952935 .. | eoeiiiiiiiiis | eeeeeeeiiiiiinen | e Sentinel American Life Insurance Company .... |..TX.....]....... IA........ Family Service Life Insurance Company ..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeeeieeee e e 78778 ....| 13-2656036 .. | ..oeevevverins | eereiriiiiiiinnn | e The Guardian Insurance & Annuity Co.,Inc. ...|..DE.....]....... T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeieeeeeeeeeee e | e e 13-4023176 .. | e | e | e Park Avenue Securities LLC .......cccccccunnnnee LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 954326311 .. | ceeiiiiiiiiinn | eeeeeeinieininee | e Managed Dental Care ..........cceeeveeeeveeeeeeeennns L CA] e NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e CYES ] e s
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. 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
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The Guardian Life Insurance Co. of The Guardian Life Insurance Co. The Guardian Life Insurance Co. of
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 13-4198972 .| e | e | e Guardian Investor Services LLC ..........ccceee. LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeee e e 60237 ....| 911857813 .| .ooiiiiiiiiiit | e | e Premier Access Insurance Company ............... L CA] e IA........ Avatar Holdco 2, Inc. .oooeeeeeeeiiiieieeeeenns OWNErship..cooeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereeeieeiiiii i N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 15494 ... 145-2881632 .. [ .eoreeeeeeeee | e | e Access Dental Plan of Utah, Inc. ............... WUTe ] IA........ Premier Group, INC. ..coeeeeeieeiiiiiiiiiiieeeens OWNErship..cooeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeeiee e WNO e
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STATEMENT AS OF JUNE 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
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The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 35-2728506 .. | .ererreieeiee | e | e Avatar Holdings, LLC ...coooie WDE s NIA....... Avatar Holdco 1, Inc. woevvvveniiiniiineenans OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .veveneeeeeeeeeeeieeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeneeeeeeeeeeeeee e eneeeen | eeeeeeee s 87-1985081 .| eveeeiieee | e | e Avatar Hold Co 2, INC wevvvvveenieiniiiieeeeieeen WDE s NIA....... Avatar Holdings, LLC .........eeuveemeeiiiiiinnee OWNErship..coeeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeeeeeeeeeeeeeieeeeeeeneeeen | eeeeeeee s 911857813 .| v | e | e Avesis of Florida, Inc ..cccevvvvvnniieniinnneennns I = IS NIA....... Avatar Holdco 2, Inc. weveeveeniiineiiieennns OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .veveneeeeeeeeeeeieee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 84-5185444 .. | ..o | eeeeeeiiiiiiieen | e Avesis Dental IPA, LLC ...ooooviiiiiiiiiiiiiiinnnnns Y] s NIA....... Avesis Insurance Incorporated ................ OWNErship..coeeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereerieeieieii e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|America . ..|85-0489688 .. | ....oooeiiiiis | eriiiiiiiieeens Avesis Eye Care IPA, LLC .....ovvveeeiiiiiiiiiines LN NIA....... Avesis Insurance Incorporated ................ Ownership.. ..88.000 ....|America ... N0 e
The Guardian The Guardian
. 0000 ... |AMEriCa .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e A7-5246254 .. | eeiiiiiiiiii | e | e GIS Credit Opportunities, LLC .....covvvverennes LDE] e NIA....... Guardian Investor Services LLC ............... OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeieeiieieieeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeeeeeeeeeeeeeeeeeeeeeneeeen | eeeeeeee e 371780736 .| eveeeeeeeee | e | e Park Avenue Institutional Advisors, LLC ..... DE.....|...... NIA....... Guardian Investor Services LLC ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeeiee e e e WNO e
Asterisk | Explanation




STATEMENT AS OF JUNE 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. .............. NO

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 YES

Explanation:

Bar Code:

6 4 2 4 6 2 0 2 5 4 9 0 0
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
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 1 0 02
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 2
6 4 2 4 6 2 0 2 5 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2
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Additional Write-ins for Assets Line 25

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

OVERFLOW PAGE FOR WRITE-INS

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 ... e 1590936 e | 159,936 |..ccooveieee 539,055
2505. Leasehold improvements
2506. Prepaid asset — pension plan ..o o 3,229,333 |0 3,225,383 [ [
2507.  SUSPENSE ACCOUNTS ...cooviveieieieiieieicecececcc e nesenennnns |oreresesenenensnsnsnenerens (108) oo oo (166) ..o 32,391
2597. Summary of remaining write-ins for Line 25 from overflow page 33,008,658 32,848,889 159,770 571,445
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Reserves for special litigation expense
2505. Paid family leave risk adjustment
2506. Miscellaneous reinsuranCe 1iabilities ..ottt ,
2597.  Summary of remaining write-ins for Line 25 from overflow page 2,241,738 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 e eee e eee e eeeeee e eeeeeeeeeeees |oeeeeeeeeeens 4,826,643 |..cocoeeve 4,142,803 |...coovee 8,390,440
08.305. EXPErienCe FETUNG ....c.o.ivieieieeeeeeeeeee ettt seseanaes [eeens et et et s s s seseeas 30 | 159 | 1,635
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 4,826,673 4,142,962 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 (4,388,242) ... 147,205 |..cocveeee 2,695,441
2797. Summary of remaining write-ins for Line 27 from overflow page (3,971,483) 529,104 3,561,110
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STATEMENT AS OF JUNE 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 . .4,681,073 |... .7,155,808
3. Current year Change iN ENCUMDIANCES .............ccoovovivivivetetetesiieeeeetetetesesesessesesssesesesesessssesesssasssesesessssssssssesesesesessssssasssasasesesesnns [oeseesesessssseseseseennanenennees [oereeeeeieeennns 3,413,095
4. Total gain (I0SS) ON GISPOSAIS .........cveueuiuiuieiiieieteteteeeeeee et eteteseseas sttt etesessas s s sesesesesessssssssesesesesssssssssssesesesessssasssanssseses [eoesesensenenssnseseseseennnnenens |orereseseeeaeeeeans 221,222
5.  Deduct amounts reCeiVed ON GISPOSAIS ...........ccccveveieuevereeeeceieiietetetesease sttt esessasas e st sesesesese s sasesesesesesessssasssssesessssansnans [oeseeseseseseseeeieseennenenennnes [oereeeieieieenans 3,639,141
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment recognized .. e 3,022,182
8. Deduct CUITENt YEAr'S AEPIECIALION .......c.c.cveveeeceeeceeeeeeeeeececeeeeteeeeseaesete s s s eaeaesesesesssassesesesessassesesesassssssssesesssssssssesesassssssnsnssnnnns [oesesescneaesens 10,445,915 | 20,710,298
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvvvvrvereueueeeeeeeeeeiereeeseeesenesenenes oesereeneeeeenns 257,241,577 | 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) 257,241,577 263,006,419
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 7,462,297,837 |........... 7,030,043, 194
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt ettt e s e s e easas s s seseseseaesesennnssnnnanns |reeeeseneeenes 318,550,000 |................ 590,913,275
2.2 Additional investment made after acquisition . e 27,136,253 |....cocuve... 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) 7,513,964,714 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.oivvieiereecececeicciete ettt ettt s e sas s s s sesesesessannenenens |oeeseseeeneaene 108,658,265 |................ 164,478,526
2.2 Additional investment made after acquisition . R F 354,567,042 |.......c...... 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 24740 | 20,615
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 24,955,687 |.......c....... (34,703,985)
6. Total gain (I0SS) ON QISPOSAIS ........c.ceiueeiiereeeeeecieeee et et et eteaeae ettt seas s et e s et eseasass sttt et et esessssssasasssesesessssasassssseseseanas |oeseseseneneseneaeas (182,147)|... 750, 146
7. Deduct amounts received on disposals . i [ 224,452,368 |........c....... 255,583,557
8. Deduct amortization of premium, depreciation and proportional @MOrtiZAtION .................ccceueieieiiieiiieiereeeeeee e [oeeeeeeeeeeieene 14,374,363 |........co.cc.. 25,003,549
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 16,341,583 |.....cccocvenee (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) .. ..6,768,195,807 |... ..6,520,004,317
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e I TR 1,826,648 |.....coooeenee 1,906,429
13. Statement value at end of current period (Line 11 minus Line 12) 6,766,369,159 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 6,224,737,404 |........... 9,068,425,650
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 38,566,947 |...oceeeenne 73,314,044
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (17,371,570) ..o 131,378,266
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(16,266,351)... ....(667,092,658)
6. Deduct consideration for bonds and stocks disposed of . I 3,585,445,164 |............ 7,424,523,014
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 43,842,740 |............... 100,877,706
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cccuvieiueuiiiiriieeeeeeieiseeesesese st sssssese s snsssens[ocseesessenacan 292,267,622 |.............. (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 217,598 |... (10,308,713)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 57,129,121,907 |.......... 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) 57,129,121,907 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 JUNE 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 [ 26,651,579,568 |.......... 38,579,563,525 |.......... 39,018,469,202 |................ 405,492,597 |.......... 26,651,579,568 |.......... 26,618,166,488 |.......oocveeereeccerreeee [ 26,060,824,170
2. NAIC 2 () ettt b bttt b et ek £tk e bt h et b e bt b st bt e et e ee bttt et et nete e ens [erenerens 19,725,517,249 |................ 429,052,477 |....cooonvne. 458,411,592 |.............. (266,303,227).......... 19,725,517,249 |.......... 19,429,854,907 |...cvovieeieiriciens v 19,646,926,440
B NAIC B () it b et b bbbt b et [re e 1,167,481,265 |............... 147,314,662 |................ 180,771,49% |................. 37,512,121 |........... 1,167,481,265 |........... 1,171,536,554 |..eoecceene [ 1,142,412,191
L Y @2 - TSRS P 1,497,297,263 |............... 266,076,837 |.....ccocvenvne 271,640,115 [ 22,756,539 |........... 1,497,297,263 |........... 1,514,490,524 |.......ooovvviiieniinis o 1,466,714,471
5. NAIC5 (a)... IO PR 71,269,354 |...coveenne 1,416,528 |....cccovevneeee 2,020,956 |.ocureriennee 8,224,397 |...coovveunne 71,269,354 |............c.. 78,889,323 | [ 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 26,398,105 40,917 85,987 229,289 26,398,105 26,582,324 27,852,492
7. Total ICO 49,139,542,804 39,423,464 ,946 39,931,399,346 207,911,716 49,139,542,804 48,839,520,120 48,425,602,984
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 5,857,618,393 913,278,541 209,031,867 (11,847,565)(............ 5,857,618,393 |............ 6,550,017,502 |...covieeeeciereecnene [ 5,512,075, 134
9. INAIC 2 et E R Rt A R R R Rt e e R R h Rt R ettt ettt s e sttt eeenenenenenens [renenenenns 1,106,837,426 |................ 143,800,460 |................. 12,152,663 |......ccevueee 13,104,905 |............ 1,106,837,426 |............ 1,251,590,128 |....covviiiiienicnicnis o 1,146,949, 167
TO0. NAIC 3 bbbt b bbb bbbt b bbb [seenere s 260,555,110 |.....ccceenveee 46,733,893 |...covieiiciee 159,428 |................. (8,798,506)|............... 260,555,110 |........c....... 298,331,069 |....cooveeeeeeeeneeieceeiees e 259,590,748
R 1 7Y (2 TSP STTTRPSRRTSTT SRR 63,517,963 |.....coovvne 3,981,148 |, 299,989 ..o 8,950,699 |.....ccoonne. 63,517,963 |......cccvnve. 76,149,821 | oo, 56,625,942
T2, NAIC B bbbt bbbt b ettt [srre e 34,369,400 |......coevieeiieirierienes e 158,452 ..o 131,096 |....ocvoevenne 34,369,400 |....coovenee. 34,342,044 | [ 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 7,322,898,292 1,107,794,042 221,802,399 1,540,629 7,322,898,292 8,210,430,564 7,018,291, 366
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 98,000,080 |..ueeceeiieieene 20 | [ [ 98,000,030 |...coveenenne 98,000,050 |-...oveeeererieirereeiririenine [ereeeeieieenens 98,000,030
L 1 7Y (2SSOSR PSPRSTSTT SRR 60,000,000 |-....ooeeeeeeerririricieieieirines [ e [ 60,000,000 |......cccvvevne 60,000,000 |-...oeereeeerrireriiecierrrne [ 60,000,000
17.
18.
19.
20.
21, Total Preferred STOCK ..o 158,000,030 20 158,000,030 158,000,050 158,000,030
22. Total ICO, ABS & Preferred Stock 56,620,441,126 40,531,259,008 40,153,201,745 209,452,345 56,620,441,126 57,207,950,734 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 1,296,324,472 ; NAIC2 $ oo i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 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 527,860,550 XXX 523,849,870 64,446
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

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

2. Cost of Short-term iNVESIMENTS ACQUINET ............ccooiiiieieeeeeeceece ettt ettt ae s s s s st eseas s s s s seseseasanas [ereneenen 69,124,546,272 |......... 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 27,912,668 |...coceeenne 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 0N QISPOSAIS ..............c.c.eueveuiuiieeiiieiteteseseeeesee st et tesesesseesssssesesesessssssesssesesesesesesssesssssssesesesssnas |oeseesesas 69,313,892,646 |......... 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) ..........cceceuiiiiierererereeeeeeeeieieeeseeeeesenens [ereeeeeeieeenens 527,860,550 |........c...... 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) 527,860,550 689,318,619
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STATEMENT AS OF JUNE 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) 0N AAIIONS ............c.cueviurieiieieeeiceeicee et cees e s e se s s s e s s e s s e s s e s s s s s s s s st s st s s s s s s s ssssassesassananses aesebesscesssesces 8,992,917

Unrealized Valuation INCrEASE/(ABCIBASE) ................c.evevveueeeeieeeeeesesesssesseess s et sse s s s et s s et ss s et s s s s s e s s s et s et s s et ss s e s s s s s s et s s et s s e s s s e s s s e s s e sssesssesnaesns | feseeessees (289,117,973)
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 7,657,095

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 18,057,668

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 (91,028,821)
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 (91,028,821)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........cueiuiiieeieeieeiie ettt ettt e e et et e eaeeeaeees e e sae e b e e abeenseeaseeneeaneeasees Sasessaesssesaseesaeasaeaaasanaeans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccoeveveveeeies coerererereeneneens 3,439,744
3.12 Section 1, COIUMN 15, PHOT YEAN .......c.cvevieeeieeeeeiereteseeseeeeeseeeiesesessnes eseeeesesessesesees (878,669) .....cecvevenene 4,318,413
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 9,253,911
................. 27,734,766

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinuS ...........cccccoeveveeeicies covverereeieeenns 12,693,654
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevevieeeeeeeereteteeeseeeeeeeeeseeesesessns eeeseesssenees (15,041,111) oo 27,734,766
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 27,734,766

5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (10,076,998)

Less:

4.21 Amount used to adjust basis of hedged Item .............cccocveviiviieiiiiees e (8,421,747)

4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees (1,655,251)

4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (10,076,998)

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

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

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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

NONE

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

NONE
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STATEMENT AS OF JUNE 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 (91,028,821)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 3,439,744

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (87,589,077)

Part D, SECHON 1, COIUMN B .....eueuiuieeesce et eeeeseeseesees s esees e ees e eees s e s e s s e s e e e e s e e e e e e e e es s e e s s e s s esseaseeseeneasnanes | eessssenssnsinans 87,016,835

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 (174,605,912)

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 (19,854 ,552)

Part B, SECHON 1, COIUMN T3 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et e e et et e e e e e e e e e e e e seee e e eeeeen eaeetesseeseereaseans 606,866

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (19,247,686)

Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 135,948,681

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 (155,196,367)

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 46,238,090
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 25,452,109
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 71,690,199
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 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 ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 7,707,432,857 |......... 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 13,741,738 |.....cocee. 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 ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 8,840,836,319 |.......... 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) ..........cccceiiiierrererereeeieeeieieseeeeeeesenens fereeeeeeeeens 768,463,921 |........... 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) 768,463,921 1,888, 130,437
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STATEMENT AS OF JUNE 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

PASADENA
MEDFORD ...
CAMBRIDGE

Invreg Arpeggio
Guardian Lumiere .....
Guardian Cambridge Alewife, LLC
0199999. Acquired by Purchase
Guardian Quincy
Guardian-Ledges ...
Guardian Park Place ....
Guardian Tryon Village
Guardian Piazza D'Oro
Seasons Lynnwood

06/30/2025 .......... Var ious
... 06/30/2025 .. . |Various ..
06/30/2025 Var i ous

149,493
124,719
181,830
456,042

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

06/30/2025 .......... Various
... 06/30/2025 .. . |Various ..
... 06/30/2025 .. . |Various ..
... 06/30/2025 .. . |Various ..
....| OCEANSIDE 06/30/2025 .......... Var ious
... | LYNNHOOD 06/30/2025 .......... Var ious
Guardian Springwoods |11 . .|SPRING ........ ... 06/30/2025 .. . [Various ..
Hanover Hoffman Estates .... |HOFFMAN ESTATES .. 06/30/2025 Various
0299999. Acquired by Internal Transfer 1 878,039
0399999 - Totals 2,334,080

SCHEDULE A - PART 3

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

1 Location 4 5 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- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser iati (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 Totals
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STATEMENT AS OF JUNE 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
1052439 ... BOULDER ... . 12/30/72021 .. .. 60,100,000
1052444 ... STANTON ... .06/13/2022 .. . 175,900,000
1052453 ... BAYTOWN ... . 06/08/2022 ..
1052454 .... BAYTOWN ... .06/08/2022 .. .
1052456 .... BAYTOWN ... . 08/26/2022 .. . 149,600,000
1052490 .... BOULDER . . 04/13/2023 .. .. 27,500,000
1052514 ... SANTA ANA . 12/21/2023 .. . 189,500,000
1052521 . NESCONSET .06/28/2024 .. .. 23,008,090
1052540 . SAN DIEGO . 04/30/2025 .. .. 27,550,000 .. 56,500,000
1052541 . AUSTIN ... . 05/06/2025 .. .. 30,000,000 .. 50,000,000
1052542 ... GREELY .. . 05/22/2025 .. 51,000,000 |... .. 70,100,000
1052543 ... SURPRISE ... . 05/22/2025 45,000,000 |... .. 61,000,000
1052544 .... . 05/22/2025 65,000,000 |... .. 87,500,000
1052545 .... . 05/22/2025 52,000,000 |... .. 70,500,000
1052546 . MEMPHIS . .. o] . 05/22/2025 . . 48,000,000 ... . .. 65,500,000
0599999 Mortgages in good standlng Commermal mortgages-all other 318,550,000 16,579,511 1,188,403,090
0899999. Total Mortgages in good standing 318,550,000 16,579,511 1, 188,403,090
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 318,550,000 16,579,511 1,188,403, 090
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
1052203 ... IRVINE FURN PR AN 03/23/2015 ....04/02/2025 ..... 33,172,087 [eeeeeeeeeiiieeeeeen Joeemmneeeeeeenniees fereeeeeeiniieeee e o e e 32,898,646 |.........32,898,646 |...
1052206 .... BROOKLINE ... FR AR RN 05/01/2015 ....05/19/2025 10,239,910 [ovvieieiiiiiiiinn Jevriieennn 9,853 [ [ i 90853 [ | 10,193,755 |.
1052207 ... BURBANK ... JURN FOURRRRRR IR 05/05/2015 ....06/02/2025 ..... 26,980,125 [ e 28,146 [ e o 2816 | [ 27,000,001 |
1052211 ... HOUSTON ... FR AR RN 05/29/2015 ....05/05/2025 e 4,830,783 [ e [ e [ e [ 4,399,304 |.
1052500 ... MCHENRY . FUPRN PR RN 08/31/2023 ....05/08/2025 ..... 40,330,001 [...eoeeeeeeenieieeen Joeemmneeeeeeeniees fereereeeeiiieeeeen e o e e 40,330,001 |.
1052508 ... OAKDALE . [T AP TUTTRS FTTT 10/18/2023 ....05/23/2025 52,000,001 |.... cee | e e fee 52,000,001 |.
0199999 Mortgages closed by repayment 167,102,856 37,799 37,799 166,821,707
0028292 JaL =20 R RN [ R R 09/28/2006 ... | coeeeeeeenn eeerniees [ 89,132 | e [ [ e e [ 89,132 B9 132 [ [
0028309 .... LAUREL .... FURN PR RN 09/26/2007
1051985 .... CAPITOLA . F R RN 10/24/2005
1051987 ... LAS VEGAS ... FURN PR AN 10/31/2005
1052186 ... FREDERICK ... . F FURR RN 03/31/2014
1052191 ... MOUNT LAUREL A 06/30/2014
1052213 . .. |PORT ST LUCIE . ..FL. .06/25/2015 .. 152,709
1052215 . .. | BOSTON ... .. MA. .07/09/2015 ..
1052216 . . | PHILADELPHIA ..PA. 08/25/2015 .o oo e i e 38,853 [ [ 380888 [ e [
1052218 .eeeeeeeeeeeeeeeeeee [SEATTLE e feeeeeeeeeee WA [ e 09/08/2015 134,142 . A .
1052220 ...ovvvveniiiiinnnnnnnneenn [PORTLAND Loiivvvinnniiiiiiinnnnncinnnnnnes foonnnnncvennn e oo e s 10/13/2015 140,493 |..ovveiiiiiiiiiinnns fooviiiiiiiniiiiiins o
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

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

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

1052222 .... WASHINGTON .. 10/28/2015 .. 163,129 |.... ... 163,129 |...

1052224 .... 11/05/2015 ...242,928 |.... ...242,928 |...

1052225 ... CULVER CITY ... 11/17/2015 ....98,271 ...

1052226 . .. | CULVER CITY ... 11/17/2015 .. 31,776 |

1052228 . .. |LOS ANGELES 1173072015 .. .. 402,805 |.

1052234 . .| BELLEVLE .... .12/22/2015 .. .. 166,540 |. 166,540

1052235 ... DELRAY BEACH .. 12/30/2015 ....105,539 |...

1052236 .... HERMI TAGE 03/30/2016 .. 154,608 |...

1052237 ... SANTA MONICA .. 04/07/2016

1052238 ... 04/11/2016

1052245 ... NEW CASTLE .. 04/21/2016 . .

1052246 .... LAKEWOOD . 05/05/2016 127,229 .

1052247 ... PORTLAND .. 05/16/2016 ...193,272 |...

1052248 ... STATEN ISLAND . 06/06/2016

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

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

1052253 . .| CONCORD ... .. 08/15/2016 .. .

1052255 ... ORLANDO ... 08/25/2016 ....152 359 |...

1052257 ... RIVERDALE ... 10/31/2016 ....165,341 [...

1052259 ... MONTEREY ... 11/18/2016 ...949,879 |...

1052261 ... BRIGHTON ... 12/13/2016

1052262 .... SAN DIEGO ... 12/14/2016

1052272 ... HIGHLANDS RANCH .... 03/01/2017

1052279 ... CULVER CITY 07/26/2017

1052280 ... RESTON 07/26/2017 . 133,712 ...

1052283 . .. | BURLINGTON ... 09/07/2017 .. .248,430

1052284 . | KENT ... ... 09/07/2017 .. ..46,581

1052285 . .. | MOUNT PROSPECT ... 09/07/2017 .. ..50,462

1052286 . .. | GRAND PRAIRIE . ... 09/07/2017 .. .. 34,936

1052287 . . |MALIBU ....... .. 09/18/2017 .. .159,633

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

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

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

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

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

1052295 ... LOS ANGELES 09/29/2017

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

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

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

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

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

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

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

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

1052340 .... 09/20/2018

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

1052345 .... CARLISLE .... 10/18/2018

1052350 ... KIRKLAND ... 12/20/2018

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

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

1052363 ... NEW YORK ... 12/31/2021 ...448,313|...
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

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

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

1052364 .... BOWIE 05/28/2019 ...204,530 |. ....204,530 |...

1052367 ... ARDMORE ... 08/21/2019 ....153,223 |...

1052369 .... REDONDO BEACH . 10/01/2019 .. 167,673 ...

1052371 . .. | ALEXANDRIA .. ... 11/06/2019 .. 125,637

1052372 . .. |BUENA PARK .. 12/17/2019 .. 130,367

1052373 . . | NORTHRIDGE 12/17/2019 .. 125,143

1052374 ... BETHESDA ... 12/18/2019 ... 260,246 |...

1052377 ... IRVINE .... 12/26/2019 .. 163,750 |...

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 08/30/2021

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 .08/30/72021 ..

1052403 . .. |LAKE ZURICH .08/30/2021 ..

1052404 . [ IRWIN .. .08/30/72021 ..

1052405 . .| FLOWERY BRANCH .08/30/2021 ..

1052406 ... STUART 08/30/2021

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

1052408 ... 08/30/2021

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

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

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

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

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

1052441 . .. | DELRAY BEACH .02/01/72022 ..

1052442 . .. | JUPITER ... .03/10/2022 ..

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

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

1052463 ... ENGLEWOOD ...oevvvvineieceiiieeeccvniinns Jevvveneeeeeenen Ndecs e s 10/31/2022

1052479 ... CARLISLE ..o eeeeeee e eeemme e Jeemmeeeeeeeee PR e e et 12/15/2022

1052480 ... GREENSBORO ....evvvvvvvnvnneirvinnnnnnnnnnns Jevvnnnnnenennnn Noe s e e s 12/15/2022

1052482 ... MYRTLE BEACH ..eeveeeeeeeeeeeeeeenies Jeemmieeeeeeenees SO e s el 04/27/2023

1052494 ... JACKSONVILLE ....oovvvveniniiiinnnnnnnnnns Jevvvnnnneneeness Floviins oo o il 08/24/2023

0299999. Mortgages with partial repayments 11,814,991 677,026 677,026 11,814,991 11,814,991

0599999 - Totals 178,917,847 714,825 714,825 178,636,698 178,636,698
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 TROY COURT INDUSTRIAL, LLC. . Jurupa Valley ... ..| TROY COURT INDUSTRIAL, LLC. o |e--11723/2020 ... ...250,000 ...605,011 |... ...0.500
000000-00-0 ALTA DAVENPORT JV, LLC .... .. |Davenport .. L.l FLL .. | ALTA DAVENPORT JV, LLC . ...12/07/2021 ... ... 250,419 ... 13,696 |... 0.950
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 500,419 618,707
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 2 .... Wilmington .... .|57 Stars ... ...09/23/2015 ... 1,155,192 |...
000000-00-0 . ..| 57 Stars Global Opportunity Fund 3 L.P. Wilmington . 57 Stars ... 04/13/2011 .. 15,302,086
000000-00-0 . ..|Adams Street Asia Fund 2020 LP ... Wilmington . Adams Street Partners .. ..01/25/2021 .. .. 17,700,682
000000-00-0 . ..| Adams Street Guardian Asia Fund LP Wilmington . Adams Street Partners .. ..01/25/2021 . 980,000 |.. .. 16,426,977
000000-00-0 ......... Affinity Asia Pacific Fund V L.P. .... .|Affinity Equity Partners . oo 1171772017 L . 2,217,943 .. 3,852,431 |...
000000-00-0 ......... AH American Dynamism Fund |, L.P. .. ..| Andreessen Horowitz .|....03/25/2024 ...
000000-00-0 ......... AKKR Isosceles CV LP .| Accel-KKR . |--..06/26/2025 ... ... 5,764,024 |...
000000-00-0 Alchemy Special Opportunities Fund V L.P. ..|Alchemy Partners ....12/20/2022 ...
000000-00-0 . ..|Amulet Capital Fund I, L.P. ..... Wilmington . Amulet Capital Partners ..03/31/2021 .
000000-00-0 Amulet Capital Fund I11, L.P. . Wilmington .... .[Amulet Capital Partners .. .]....01/26/2023 ... .
000000-00-0 ......... Andreessen Horowitz Fund IX - Al Applications, L.P. ....... Wilmington .... . [Andreessen Horowitz .. .|....03/25/2024 ... ... 2,164,500 |...
000000-00-0 ......... Andreessen Horowitz Fund IX - Al Infrastructure, L.P. .... Wilmington .... .| Andreessen Horowitz .. .|....03/25/2024 ... ..2,778,750 |...
000000-00-0 Andreessen Horowitz Fund VITI, L.P. ..... . [Wilmington .... .[Andreessen Horowitz .. ...11/729/2021 ... ... 722,500 |...
000000-00-0 . ..| Andreessen Horowitz LSV Fund IV, L.P. Wilmington . Andreessen Horowitz 03/25/2024 4,387,500
000000-00-0 . ..| Andreessen Horowitz Seed Fund I, L.P. Wilmington . Andreessen Horowitz 07/29/2021
000000-00-0 . .| ASF VIT Infrastructure L.P. ..oocceiiiiiiiiiii e | s Ardian ............. 05/24/2017
000000-00-0 . ..|Battery Ventures Select Fund II, L.P. Wilmington . Battery Ventures ..02/07/2022 ... ..
000000-00-0 . ..|Battery Ventures XI11, L.P. Wilmington . Battery Ventures ..01/13/2020 ...{..... .375,000 |..
000000-00-0 Battery Ventures XIV, L.P. .. Wilmington .... ..|Battery Ventures ... .)....02/07/2022 ...|.. . 1,360,000
000000-00-0 Beekman Investment Partners |11 Wilmington .... .| Beekman Group ....12/19/2014 ...
000000-00-0 . ..|Black Diamond Capital Opportunity Fund V, L.P. Wilmington . Black Diamond Capital Management ..10/29/2019 . . 1,067,533 |..
000000-00-0 . ..|Boldstart Opportunities Ill L.P. Wilmington . BOLDstart Ventures ..10/22/2021 .
000000-00-0 . ..|Boldstart Ventures VIl L.P. ...... Wilmington . BOLDstart Ventures ... ..06/02/2025 .
000000-00-0 Brightstar Capital Partners Fund I11, L.P. . Wilmington ... .|Brightstar Capital Partners . |....07/20/2022 ... . .
000000-00-0 Brightstar Capital Partners Jetstream, L.P. ... Wilmington .... .|Brightstar Capital Partners ... ....05/02/2025 ... ... 3,498,570 |... ....181,678 ... 2,921,085 |...
000000-00-0 . ..|Brynwood Partners IX L.P. . |Wilmington . Brynwood Partners .... ..02/07/2023 . . 2,244,763 |.. .. 10,325,189
000000-00-0 . ..|Brynwood Partners VII ... . | Wilmington . Brynwood Partners . ..09/23/2013 . . 5,129,244
000000-00-0 Brynwood Partners VIII . Wilmington .... .[Brynwood Partners .... . |....12/15/2017 ... . ... 732,817 |...
000000-00-0 CCV Fund 11 LP .{China Creation Ventures ... ....09/22/2020 ... ....604,671 1,465,845 |...
000000-00-0 . ..|Centerbridge Capital Partners I, L.P. Wilmington . Centerbridge Partners ..10/24/2014 . .1,041,018 |.. ...867,140
000000-00-0 . ..| Char les River Partnership XVII, LP Wilmington . CRV ..... ..06/22/2017 . .180,000 |.. 711,000
000000-00-0 . ..| Chequers Capital XVIT, L.P. .ooooiiiiiiiiiiiiiiieee s | ceeeiiiens Chequers Capi tal ..04/04/2017 . BT B [ [
000000-00-0 CIVC Partners Fund VII, L.P. .. . |Wilmington . .|CIVC Partners ... . |--..08/23/2023 ... . 4,419,703 .. 12,472,355 |...
000000-00-0 ......... CNK Fund IV, L.P. ........ Wi Imington .... .| Andreessen Horowitz .. o|e---02/17/2022 ... 1,170,000 |...
000000-00-0 ......... CNK Seed Fund I, L.P. Wilmington .... ..|Andreessen Horowitz .. . )....02/17/2022 ... ...595,000 |...
000000-00-0 ......... Columbia Capital Equity Partners VII, L.P. ....... . |Wilmington .... .[Columbia Capital ... ....06/13/2018 ... ...895,516 |...
000000-00-0 . ..|Columbia Capital Equity Partners VIII-A, L.P. Wilmington . Columbia Capital ..07/28/2022 . .. .. 11,579,501
000000-00-0 . .| CRV XIX, LP . Wilmington . CRV .. ..01/06/2022 . .639,375 |.. 2,660,625
000000-00-0 . .| CRV XVIII, L.P. .. Wilmington . CRV ..... ..06/09/2020 . .262,500 |.. 1,102,500
000000-00-0 DPE Deutschland Fund IV, LP . Wi Imington .... ..| DPE Deutsche Private Equity ... o |---.07/13/2020 ... ....203,820 .. 9,456,538 |...
000000-00-0 ......... Energy Spectrum VIII LP Wilmington . .|Energy Spectrum Capital ... .|....11/01/2018 ... .... 369,195
000000-00-0 ......... Equistone Partners Europe Fund VII A SCSp ... ..|Equistone Partners Europe .|....08/01/2023 ... ...512,062
000000-00-0 ......... Felicis Ventures IX, L.P. ...... Wilmington .... .|Felicis Ventures ... ....01/25/2023 ...
000000-00-0 . FirstMark Capital OF II, L.P Wilmington . FirstMark Capital . ..05/20/2016 .
000000-00-0 . FirstMark Capital OF IV, L.P Wilmington . FirstMark Capital . ..03/03/2022 . ..
000000-00-0 FirstMark Capital V, L.P. ...... Wi Imington ... .|FirstMark Capital .... ...09/27/2019 ... .. 175,000
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 FirstMark Capital VI, L.P. Wi Imington .... .|FirstMark Capital .... ....08/03/2022 ... ... 135,000 ... 4,353,750 |... ...0.013
000000-00-0 . ..|Five Elms Fund V, LP .... Wilmington . Five Elms Capital . ..06/08/2021 . . 1,414,606 |.. 0.039
000000-00-0 . ..|Fluid Power Holdings, LLC WiImington . Platte River Equity .. 11/29/2023 . . 423,398 |.. 0.056
000000-00-0 Foundry Group Next 2018, L.P. . Wilmington .... .|Foundry Group .]....03/23/2018 ... .... 107,500 ...0.028
000000-00-0 Fulcrum Growth Fund V, LLC Wilmington .... .[Fulcrum Equity Partners ....07/31/2023 ... .... 2,700,000 ...0.073
000000-00-0 . ..|Gainline Equity Fund Il LP .. Wilmington . Gainline Capital Partners ..09/24/2021 . .3 . 1,154,113 |.. 0.054
000000-00-0 Genstar Capital Partners IX, L.P. Wilmington .... ..|Genstar Capital .|....01/28/2019 ...|...... 3 ...0.006
000000-00-0 Genstar Capital Partners VII, L.P. Wilmington .... .|Genstar Capital .... ....07/02/2015 ...|...... 3 ... 152,035 |... ...0.011
000000-00-0 . ..|Genstar Capital Partners VIII .... Wilmington . Genstar Capital .... ..03/23/2017 . .3 1,621,546 0.006
000000-00-0 Global Infrastructure Partners Il - A, L.P. Wilmington .... .|Global Infrastructure Partners .. .|....06/29/2012 ... ... 1,838,930 |... ...0.008
000000-00-0 Global Infrastructure Partners |11 A/B ... . [Wilmington .... .|Global Infrastructure Partners .. ....07/08/2016 ... .. 5,427,140 |... ...0.009
000000-00-0 . ..|Global Infrastructure Partners IV, L.P. Wilmington . Global Infrastructure Partners ..05/01/2019 . 0.000
000000-00-0 ......... Godspeed Capital Fund 111 LP Wi Imington .... .| Godspeed Capital o |---.06/02/2025 ... ...0.034
000000-00-0 ......... Grotech Ventures II, LP ... Wilmington .... .|Grotech Ventures .|....12/20/2011 ... .... 136,033 ...0.067
000000-00-0 ......... GS Vintage Fund IV, L.P. .. Wi Imington .... .|Goldman Sachs .... o |---.12/3172006 ... ...0.013
000000-00-0 ......... GSO Capital Opportunities Fund |11 Wilmington .... .[Blackstone .. ....06/17/2016 ... .... 312,753 - ...0.008
000000-00-0 . ..| GSO Energy Select Opportunities Fund |1 LP WiImington . Blackstone ..11/09/2018 . .. 85,089 [.. ..17,138,813 0.006
000000-00-0 . ..| GTCR Fund XIV/ABB LP ......ccvvvveeennnne Wilmington . GTCR ... ..03/10/2023 . .805,000 |.. .. 11,727,800 0.002
000000-00-0 . ..| GTCR Strategic Growth Fund I, L.P. ... WiImington . GTCR ... ..10/26/2021 . .. 96,000 [.. 4,331,000 0.005
000000-00-0 . ..|HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 . Wilmington . HarbourVest Partners ..12/08/2021 . 15,372,500 |.. .. 54,340,000 0.944
000000-00-0 Hometown Food Holdings, LLC Wilmington .... .|Brynwood Par tner ]een03/3172025 e B e e 1,492,922 ...872,144 |... ...0.005
000000-00-0 HPS Mezzanine Partners 2019, L.P. .. Wilmington .... .[HPS Investment Partners .. ....06/21/2019 ... 3,970,669 |... ...0.003
000000-00-0 . ..|HPS Mezzanine Partners |11, L.P. Wilmington . HPS Investment Partners ..07/11/2016 . .3,357,599 0.027
000000-00-0 ......... Huron Fund IV, L.P . |Wilmington .... .|Huron Capital o|e-- 1271472012 .. 1,696,076 |... ...0.041
000000-00-0 ......... Investindustrial Growth |11 SCSp .| Investindustrial Advisors Limited ... o |---.08/07/2022 ... .... 2,657,875 ..19,911,192 |... ...0.021
000000-00-0 ......... Investindustrial VII L.P. ......... . .| Investindustrial Advisors Limited ... ....03/26/2019 ... ... 1,617,733 ..8,302,081 |...
000000-00-0 18Q Global Infrastructure Fund I1, L.P. .. Wi Imington .... .|| Squared Capital .. ....06/27/2017 ... ... 376,989 1,958,584 |...
000000-00-0 . ..|KCP Enduring Value I, LP (Spatco) .. . |Wilmington . Kian Capital ..05/29/2024 . .199,878 |.. ...635,717
000000-00-0 ......... Kinderhook Capital Fund VI, L.P. ... . |Wilmington .... ..|Kinderhook Industries .. . |--..01/08/2019 ... 5,229,286 |...
000000-00-0 ......... Kinderhook Capital Fund VII, L.P. Wilmington . .[Kinderhook Industries .. . |....10/19/2021 ... 1,840,006 |...
000000-00-0 ......... Lime Rock Partners VIII, L.P. .... .{Lime Rock Partners . |---.10/31/2018 ... ... 1,416,391 |...
000000-00-0 ......... Meritech Capital Partners VI, L.P. ... Wilmington .... .[Meritech Capital Partners ... ....05/18/2018 ... - ...210,000 |...
000000-00-0 . ..|Meritech Capital Partners VIII L.P. WiImington . Meritech Capital Partners ..08/31/2025 . .901,875 |.. 7,376,875
000000-00-0 . ..|Meritech Franchise Fund L.P. .. Wilmington . Meritech Capital Partners ..05/06/2021 . .450,000 |.. ...590,000
000000-00-0 . ..|MSouth Equity Partners IV, L.P. Wilmington . MSouth Equity Partners . ..02/28/2018 . .. 38,147 |.. 1,411,478
000000-00-0 . ..|Pfingsten Fund VI, L.P. ... Wilmington . Pfingsten Partners ... ..09/05/2023 . . 1,612,162 |.. .. 12,219,105
000000-00-0 Platte River Equity IV, L.P. .. Wi Imington .... .|Platte River Equity .. . |--..06/15/2017 ... ....831,772 ...976,806 |...
000000-00-0 ......... Plural Il SCSp .{Plural Platform .... o |--..02/14/2024 ... ....917,742 ... 2,872,924 |...
000000-00-0 ......... Primus Capital Fund VIII, L.P. WiImington . .|Primus Capital o |--..06/22/2017 ... ....248,809 ..2,185,916 |...
000000-00-0 ......... QED Fund VII, LP Wilmington .... .| QED Investors . ...07/29/2021 ... .... 400,147 ... 735,949 |...
000000-00-0 . ..| QED Growth Fund I, LP .... Wilmington . QED Investors . .307,786 |.. 3,367,221
000000-00-0 . ..|Radical Ventures Growth Fund I, L.P. .occoeeiiiiiiiiiiiiies | e Radical Ventures .311,168 |.. 7,290,943
000000-00-0 . ..|Radical Ventures I11, L.P. .. . Radical Ventures . .610,996 |.. 1,739,879
000000-00-0 Redpoint Omega IV, L.P. ...... Wilmington . .|Redpoint Ventures .. .|....03/15/2021 ... . 1,228,965 ... 782,759 |...
000000-00-0 Redpoint Omega V, L.P. ....... . |Wilmington .... .|Redpoint Ventures .. ....05/19/2025 ... ... 437,027 |... ...874,054 9,688,919 |...
000000-00-0 . ..|Redpoint Ventures IX, L.P. .. Wilmington . Redpoint Ventures .. ..04/18/2022 . .142,788 |.. ... 425,385
000000-00-0 . ..|Resurgens Technology Partners III, L.P. Wilmington . Resurgens Technology Partners ..05/29/2024 . .106,176 |.. .. 21,986,480
000000-00-0 . ..|Seidler Equity Partners VIII, L.P. Wilmington . Seidler Equity Partners ..... ..03/06/2023 . . 2,502,000 |.. .. 10,588,500
000000-00-0 STG Allegro, L.P. weeeiiiiiiiiieeeae .. Symphony Technology Group ... . |--..06/16/2021 ... .... 1,556,693 ...7,760,669 |...
000000-00-0 ......... STG VI, L.P. ... .| Symphony Technology Group ... o |--..00/17/2020 ... .... 406,199 ... 1,004,427 |...
000000-00-0 ......... Stork SPV, L.P. Wi Imington . .| Amulet Capital Partners ...01/06/2022 ... ... 1,307,885 |...
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000000-00-0 Sumeru Equity Partners [I1, L.P. ... Wi Imington .... .| Sumeru Equity Partners ... ....06/18/2020 ...[...... 3. .... 181,997 ...829,212 |... ...0.031
000000-00-0 . ..| Sumeru Equity Partners IV, L.P. . Wilmington . Sumeru Equity Partners . ..01/18/2022 . .3 2 683,240 |.. 8,423,307 0.018
000000-00-0 . ..| SVP Special Situations Fund V, LP . Strategic Value Partners . ..04/27/2021 . .450,000 |.. 3,150,000 0.004
000000-00-0 . ..| Theory Ventures |1, L.P. Wilmington . Theory Ventures .... ..05/16/2025 ... [eeeeeen e e 1,160,250 [ 6,339,750 0.008
000000-00-0 Theory Ventures, L.P. ... . |Wilmington .... ..| Theory Ventures .... o|eee 1271272022 .. ...959,750 |... ...0.023
000000-00-0 Thompson Street Capital Partners IV, L.P. ... Wilmington .... .| Thompson Street Capital Partners .. ....12/08/2015 ... ...0.031
000000-00-0 . ..| Thompson Street Capital Partners V, L.P. . Wilmington . Thompson Street Capital Partners ..04/02/2018 . s ,372, 0.017
000000-00-0 Thompson Street Capital VI, L.P. . |Wilmington .... .| Thompson Street Capital Partners .. ....04/20/2021 ... .... 163,770 .. 7,159,160 |... ...0.020
000000-00-0 Transpose Platform BOV I1, L.P. Class A .. Wilmington .... .|Blackstone ....04/08/2024 ... ....275,819 6,108,397 |... ...0.001
000000-00-0 . ..|Trident IX, L.P. ... Wilmington . Stone Point Capi tal ..12/06/2021 . .514,088 |.. ...881,554 0.001
000000-00-0 . L Trident VI, LLPe e | e Stone Point Capital .. ..12/15/2013 . 822,049 0.006
000000-00-0 . ..|Trident VII, L.P. Wilmington . Stone Point Capital .. ..12/21/2016 . ... 949,867 0.005
000000-00-0 . ..|Trident VIII, L.P. WiImington . Stone Point Capltal ..04/16/2019 . 1,080,463 0.002
000000-00-0 . ..|Trivest Discovery Fund I, Wilmington . Trivest Partners ... ..03/14/2022 . 7,185,726 0.016
000000-00-0 . ..|Trivest Fund V LP ..... WiImington . Trivest Partners ..09/20/2012 . A, . 3,651,844 0.038
000000-00-0 . ..|Trivest Fund VI, L.P. Wilmington . Trivest Partners ..08/22/2017 . .220,501 |.. .. 10,751,632 0.034
000000-00-0 . ..|Trivest Fund VII, L.P. WiImington . Trivest Partners ..08/14/2022 . .478,142 |.. .. 12,228,792 0.018
000000-00-0 Trivest Growth Investmenl Fund | Wilmington .... .[Trivest Partners ... .|....07/01/2016 ... ... 1,115,768 |... ...0.014
000000-00-0 Trivest Growth Investment Fund I, Wilmington .... .| Trivest Partners ... ....12/05/2019 ... ...2,011,811 |... ...0.018
000000-00-0 . ..|Trivest Growth Investment Fund |11, Wilmington . Trivest Partners ..04/17/2025 . .. 10,138, 144 0.016
000000-00-0 Trivest Recognition Fund, L.P. Wilmington .... .| Trivest Partners . .|....06/30/2023 ... ... 3,309,367 |... ...0.006
000000-00-0 TSCP CV I, L.P. Wilmington .... .| Thompson Street Capltal Partners ....08/13/2024 ... 2,221,173 ... ...0.035
000000-00-0 . .| TSG7 L.P. A . WiImington . TSG Consumer Partners ..... ..11/20/2015 . .. 57, . 2,528,521 0.009
000000-00-0 . ..|TSG8 L.P. . Wilmington . TSG Consumer Partners ..10/25/2018 . .105 495 |.. 1,162,133 0.005
000000-00-0 . ..|Upfront V, L.P. WiImington . Upfront Ventures ..12/23/2014 . .. 51,340 |.. 9,501,687 0.054
000000-00-0 . ..|Upfront VI, L.P. Wilmington . Upfront Ventures ..06/02/2017 . .302,573 |.. 1,404,433
000000-00-0 ......... venBio Global Strategic Fund 1V, L.P. .. Wi Imington .... .| venBio Partners .... . |---.04/30/2021 ... ....218,490 3,307,950 |...
000000-00-0 ......... venBio Global Strategic Fund V, L.P. Wilmington .... .|venBio Partners .... .|....06/12/2024 ... .... 338,586 .. 12,808,247 |...
000000-00-0 ......... Warburg Pincus China-Southeast Asia |1, L.P. Wilmington .... .[Warburg Pincus .|....04/29/2019 ... |.. ....840,000 ... 3,360,000 |...
000000-00-0 ......... Windrose Health Investors VI, L.P. toiiiiiiiiiiiiiiiiiiiiiiiiniiiineiinns Wilmington WindRose Health Investors ......ooccceveeveniiiniiiiniiiinnenins foiniiins vevvnnnes ...03/02/2022 ...|...... B e 1,783,252 |oevuiieiniiiiniiiiniiiiniiins i 5,789,909
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 14,576,080 92,750,772 670,480,835
000000-00-0 ......... Alliant Tax Credit Fund 117, LP Wilmington .... .[Walker and Dunlop Investment Partners .. .|....06/23/2023 ... . 3,567,755 .. 16,986,816 |...
000000-00-0 ......... CREA Corporate Tax Credit Fund 66, LLC . Wi Imington .... ..|City Real Estate Advisors . |--..01/31/2018 ... ...290,729 |...
000000-00-0 ......... R4 Housing Partners XVI LP Wilmington .... .|R4 Capital LLC ...07/0172021 ... , ...2,019,184 |...
000000-00-0 . ..|Red Stone Equity Fund 103, LP . . | Wilmington . Red Stone Equity 12/13/2023 2,535,599 |.. .. 21,702,263
000000-00-0 . ..|Red Stone Equity-Fund 95 Limited Partnership Wilmington . Red Stone Equity 06/14/2022 . 3,885,263 |.. 6,732,462
000000-00-0 . ..]UNC Institutional Tax Credit Fund 56 LP .. WiImington . WINC & Associates ..04/04/2024 .. 29,778,928
000000-00-0 ......... WNC Institutional Tax Credit Fund 57, L.P. . ... |Wilmington .... .| WNC & Associates . ....04/29/2025 ... N R 4,642,792 |... .. 40,590,643 |...
000000-00-0 ......... WDAE Tax Credit Fund 124, LP .......ccuvvueineeiieieiieeieeeeeeenennes Wilmington Walker and Dunlop Investment Partners ......coeeeeueeneeneeee Jeveeeeeens weeeeenn |ons .04/11/2025 ... |oeeeien e | 1,545,451 |ooeeniieeeiieeiieiieiieeiees Jeeeeieeeeieeieeeeeeeeeiees eeeieieaneaans 34,476,209
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 6,188,243 13,876,292 152,577,234
000000-00-0 ......... Core Senior Lending Fund |1 Feeder, L.P. - Equity Tranche .. . [Wilmington .... .[HPS Investment Partners .. .|....03/30/2022 ... 17,726,603
000000-00-0 ......... Credit Value Fund VII Feeder, L.P. - Equity Tranche Wilmington .... .[HPS Investment Partners .. .|....06/01/2022 ...
000000-00-0 ......... HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche Wilmington .... .[HPS Investment Partners .. . )....02/24/2022 ... .
000000-00-0 ......... HPS Specialty Loan Fund VI Feeder, L.P. - Equity Tranche ............ Wilmington .... .[HPS Investment Partners .. ...12/08/2022 ... 12,695,656 .101 853,530 |...
HPS Sustainability and Energy Transition Fund, L.P. - Equity
000000-00-0 ......... Tranche Wilmington .... .|HPS Investment Partners .. 000.05/3072023 .. e e e e 3,933,974 .. 41,669,442 |...
000000-00-0 ......... HPS Asset Value Fund 111 (USD), L.P. - Equity Tranche . Wi Imington ... .|HPS Investment Partners .. ...12/18/2023 ... .. 17,172,393 .. 54,662,634 |...
5699999. Any Other Class of Assets - Unaffiliated 51,528,626 339,047,936
000000-00-0 ......... |Guardian Acquisition I1 LLC tuuierneiieieiiieeeieeeie et eeee e e eeens Wilmington wueveeeieeeiieieiiiieeiiieeeiaees Jennes DE.......... Guardian Acquisition II LLC t..uvveeuiieeniiiieiiieriiieeiiiees foeeneeeen s eevneeens s 06/03/2024 ... foeeeens i e 33,754,050 [.evvuieeeiiinieiiiieiiieeiis e
5799999. Any Other Class of Assets - Affiliated 33,754,050
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6899999. Total - Unaffiliated 20,764,323 158,155,690 1,162, 106,005 XXX
6999999. Total - Affiliated 34,254,469 618,707 XXX
7099999 - Totals 20,764,323 192,410, 159 1,162,724,712 XXX

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
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000000-00-0 ..... G-M JOINT VENTURE Nashville .. ....00/01/1989 ...|....06/30/2025 ...|. 225,002 |...
000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC .. Chelsea .. ....08/16/2018 . .06/30/2025 .. 84,461
000000-00-0 ..... CENTER KEY LAND PARTNERS, LLC . Winter Park ....10/26/2021 . .06/30/2025 .. 450,000
000000-00-0 ..... REIGL Maple Culebra Market LLC .. .. | San Antonio ... JUPR . e | 11/17/2022 . ....06/30/2025 . R R e e e e | 798,190 798,190
000000-00-0 ..... Hartley View Partners LLC .........ccceueeeeeeee 11 R RPNt L N ....09/15/2023 ...|....06/30/2025 ...]|........ 340 000 [..eeeeeeeneninnn Jovveveiiiiiiiine Jovveeeeeiieeeees fovs o Joeeeeiieeeenen, |2.....340,000 |....... 340,000 |.eveveveiiiiiine Jooveeeiieiieeees fovveiiiiiiiiiins foiiiiiiiiinn,
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (IncIuding Non-Registered Private Funds) - Real Estate Affiliated 1,897,653 1,897,653 1,897,653
000000-00-0 ..... [WD REIGL Multifamily I, LLC «\ovoovreerennene [Wilmington JCAPITAL DISTRIBUTION ..vvveeeeecereecenenes [....08/08/2023 ...]....04/23/2025 ...]..... 8,020,062 |...ooeeeeeeeeees Lo foeiiiiiiiiiiins e o L o 8,020,062 |.... 8,020,062 |........ceeeeees fooiiiiiiiiiiiins foiiiiiiiinnens ... (3,065,484),
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (IncIudlng Non-Registered Private Funds) - Mortgage Loans -
Unaffiliated 8,020,062 8,020,062 8,020,062 (3,065,484),
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... SEries 2 v Wilmington .... ....| CAPITAL DISTRIBUTION ...00/23/2015 ...|....05/27/2025 ...|........222,450 R R R . R R 222,450 |....... 222,450 |...
000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .06/10/2025 .. .1,887,230 |.. X . X . 1,887,230 |.... 1,887,230 .
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. ...ccccc | vovvvnnnns . | CAPITAL DISTRIBUTION .. .05/06/2025 .. ..235,800 |.. K . K . .. 235,809 |. 235,809 .(335,350),
000000-00-0 ..... Andreessen Horowitz LsV Fund I, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .06/06/2025 .. ..434,919 |.. X . . . 434,919 |. 434,919 (1,453,464)
000000-00-0 ..... Andreessen Horowitz LSV Fund I, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .06/00/2025 .. ..356,165 |.. K . K . 356, 165 |. 356, 165 .(378,564),
000000-00-0 ..... ASF VIT Infrastructure L.P. ..oooovvviiiiiiiii | vennnneens .| CAPITAL DISTRIBUTION .. .04/04/2025 .. .5,240,352 |.. X . X . 5,240,352 |.....5,240,352
000000-00-0 ..... Battery Ventures XI Side Fund, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .05/12/2025 .. 132,795 . (2,117,242),
000000-00-0 ..... Battery Ventures XI, L.P. .. |Wilmington .... .| CAPITAL DISTRIBUTION ...02/16/2016 ...|....04/10/2025 ...|. .71,361 |... PR SO (999,847)
Black Diamond Capital Opportunity Fund V,
000000-00-0 ..... LPe Wilmington ... ....| CAPITAL DISTRIBUTION ....10/29/2019 ...|....04/30/2025 ...|. 685,856 |....... 685,856 |... .(381,789),
000000-00-0 ..... Brightstar Capital Partners Fund 111, L.P. . |Wilmington . .| CAPITAL DISTRIBUTION .. ..07/20/2022 . .06/26/2025 .. 434,679 |. 434,679
000000-00-0 ..... Centerbridge Capital Partners |11, L.P. ..... |Wilmington .... ....| CAPITAL DISTRIBUTION ....10/24/2014 ...|....05/02/2025 ...|. 505,853 |....... 505,853 |... oee |- (1,236,446)
000000-00-0 ..... Char les River Partnership XV, L.P. .. [Wilmington .... ....| CAPITAL DISTRIBUTION ....02/15/2012 ...|....04/29/2025 ...|. L. 73,532 |.... R R (85,973)
000000-00-0 ..... CNK Fund 111, L.P. ... [Wilmington .... .| CAPITAL DISTRIBUTION ...06/27/2021 ...|....06/08/2025 ...|. PO T O b T O O O
Columbia Capital Equity Partners VI (QP),
000000-00-0 ..... L.P. . |Wilmington .... ....| CAPITAL DISTRIBUTION ....08/26/2014 ...|....06/27/2025 ...|. ..543,387 |.... PR SO (703,890)
000000-00-0 ..... Columbia SIG CV, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. ..08/01/2024 . .05/22/2025 .. 7,027 |. .(133,506),
000000-00-0 ..... Crosslink Ventures VI, L.P. ... . [ Wilmington .... .| CAPITAL DISTRIBUTION ...12/03/2009 ...|....06/27/2025 ...|. ..598,932 |.... .. (1,466,352),
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Davidson Kempner Long-Term Distressed
000000-00-0 ..... Opportunities Fund V, L.P. .....cccvviinnnnnns Wilmington . .| CAPITAL DISTRIBUTION ...08/20/2019 ...|....06/30/2025 ...|........694,824 694,824 |...oooeiiiiiiins o [ |

.| CAPITAL DISTRIBUTION ..

000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. .04/22/2025 .. ..312,608 |.. 312,608 .(367,416)
000000-00-0 ..... FirstMark Capital IV, L.P. .... .| CAPITAL DISTRIBUTION .. .05/0172025 .. . 147,176 |.. .(208,322)
000000-00-0 ..... Foundation Capital VIII, L.P. ...t | i K <.eeevo. | CAPITAL DISTRIBUTION .. .05/02/2025 .. .5,436 |.. (6,131,626)
000000-00-0 ..... Foundry Group Select Fund, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .05/13/2025 .. ..457,077 |.. .(530,423)
000000-00-0 ..... Gainline Equity Fund I1 LP ..... Wilmington . .| CAPITAL DISTRIBUTION .. . . .06/27/2025 ..

000000-00-0 ..... Genstar Capital Partners VII, L.P. ... |Wilmington .... .| CAPITAL DISTRIBUTION ...07/02/2015 ...}....04/10/2025 ...|.

Global Infrastructure Partners Il - A, L.P.
000000-00-0 ... [.euummmnniiiiii s Wilmington .... ....| CAPITAL DISTRIBUTION ...06/29/2012 ...|....05/13/2025 ...|. P R (597,649)
000000-00-0 ..... Global Infrastructure Partners |11 A/B . |Wilmington . .| CAPITAL DISTRIBUTION .. .04/30/2025 .. .(367,887)
000000-00-0 ..... Global Infrastructure Partners IV, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .05/19/2025 .. .. (61,185),

000000-00-0 ..... Green Equity Investors VI, L.P. ............... Wilmington .... ....| CAPITAL DISTRIBUTION ....12/16/2011 ... |....04/17/2025 ...|. ... (6,526,055)
000000-00-0 ..... Green Equity Investors VIII, L.P. . Wilmington .... ....| CAPITAL DISTRIBUTION ...10/03/2019 ...|....06/29/2025 ...|. .....(389,545)
000000-00-0 ..... Grotech Partners VII, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. 206/30/2025 ... |eeeeeiiiieeee e 17,129 | e e [ 17120 | [ [ 18,887 e e 16,367 [ 16,357
000000-00-0 ..... GS Vintage Fund IV, L.P. .... Wilmington . .| CAPITAL DISTRIBUTION .. .05/23/2025 .. .. (75,589)

000000-00-0 ..... GSO Capital Opportunities Fund I11 Wilmington . .| CAPITAL DISTRIBUTION .. .05/30/2025 .. ..361,40 |.. (2,525,626)
000000-00-0 ..... GTCR Fund XII .... Wilmington . .| CAPITAL DISTRIBUTION .. .06/04/2025 .. ..407,462 |.. .. (1,814,455)
000000-00-0 ..... GTCR Fund XIII, LP Wilmington . .| CAPITAL DISTRIBUTION .. .06/09/2025 .. ..785,248 |.. .. (1,755,003)
000000-00-0 ..... HHBC Rol lover, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .05/28/2025 .. .4,000,000 |.. (5,231,466)

000000-00-0 ..... Hometown Food Holdings, LLC .
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P.
000000-00-0 ..... HPS Mezzanine Partners II1, L.P.
000000-00-0 ..... Huron Fund IV, L.P .........
000000-00-0 ..... Investindustrial VII L.P.

.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION ..
... |CAPITAL DISTRIBUTION

.| CAPITAL DISTRIBUTION

.06/13/2025 ..
.06/18/2025 ..
.05/29/2025 ..
. .05/23/2025 ..
....03/26/2019 ...|....06/11/2025 ...|.
...06/27/2017 ...|....06/27/2025 ...|.

Wilmington .
Wilmington .
Wilmington .
Wilmington .

...44,028 |..
1,072,422 |..
1,467,706 |..
.1,251,086 |..

. (213,439)
.(140,808)

(4,820)

000000-00-0 ..... 180 Global Infrastructure Fund I1, L.P. . [Wilmington .... A ..315,759 R (490,382)
000000-00-0 ..... Jade Equity Investors, L.P. ... Wilmington . .| CAPITAL DISTRIBUTION .. ..10/03/2019 . .04/17/2025 .. . 708,872 |.. .(664,936)
000000-00-0 ..... Lime Rock Partners VIII, L.P. . ... |CAPITAL DISTRIBUTION ....10/31/2018 ...|....04/17/2025 ...].....2,591,818 .. (1,259,651)
000000-00-0 ..... MSouth Equity Partners IV, L.P. . . |Wilmington .... ....|CAPITAL DISTRIBUTION ....02/28/2018 ...|....04/16/2025 ...|........973,958 .. (2,165,715)
000000-00-0 ..... Prophet Equity, L.P. ....... Wilmington . .|CAPITAL DISTRIBUTION .. ..03/13/2009 . .05/23/2025 .. 2,995,084 |..

000000-00-0 ..... Radical Ventures Il1, L.P. ... | CAPITAL DISTRIBUTION ....07/31/2023 ...|....06/23/2025 ...|.........65,110 . ....(704,018)
000000-00-0 ..... STG VI, L.P. s . ... |CAPITAL DISTRIBUTION ....09/17/2020 ...]....06/20/2025 ...|...uteu855,365 |euuenniiiiiii [ e [ e [ 000 855,365 [ 855,365 |... ....(275,628)
000000-00-0 ..... Sumeru Equity Partners |11, L.P. ... [Wilmington . .| CAPITAL DISTRIBUTION .. ..06/18/2020 . .04/10/2025 .. 1,455,342 |.. 1,455,342 .. (67,824)
000000-00-0 ..... SVB Capital Preferred Return Fund, LP ....... Wilmington .... ....|CAPITAL DISTRIBUTION ....09/16/2009 ...|....06/21/2025 ...|........699,841 o eeen... 699,841 [ 699,841 |[... .(393,660)
000000-00-0 ..... SVP Dislocation Fund, L.P. ...ccovvuiniieennnnns ... |CAPITAL DISTRIBUTION ...08/19/2020 ...|....06/30/2025 ...|..... 1,304,277 o |e... 1,304,277 |.... 1,304,277 |...

000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. [Wilmington . .|CAPITAL DISTRIBUTION .. .04/01/2025 .. . 154,700 |. 154,709 .
000000-00-0 ..... Thompson Street Capital Partners V, L.P. ... [Wilmington . .| CAPITAL DISTRIBUTION .. . . .06/23/2025 .. 35,351 | . ..(84,783)
000000-00-0 ..... Trident IX, L.P. weveiiiiiiiiiiieiiiieees Wilmington .... ....|CAPITAL DISTRIBUTION ....12/06/2021 ...|....06/27/2025 ...|. ... 46,823 |.... T (4,557)
000000-00-0 ..... Trident VI, L.P. ... ... |CAPITAL DISTRIBUTION ....12/15/2013 ...|....05/16/2025 ...|. ..285,807 |.... R AP (161,007),
000000-00-0 ..... Trident VII, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. ..12/21/2016 . .05/16/2025 .. 20,723 |. . .(136,622)
000000-00-0 ..... Trident VIII, L.P. .| Wilmington .... ....|CAPITAL DISTRIBUTION ....04/16/2019 ...]....05/05/2025 ...|........132, U A . o eeennn. 132,450 ... FUVPR AU (221,236)
000000-00-0 ..... Trilantic Capital Partners IV, L.P. . [Wilmington .... ....|CAPITAL DISTRIBUTION ...06/30/2007 ...|....06/03/2025 ...|.........58, R R . O 58,758 R (219,454)
000000-00-0 ..... Trivest Fund V LP ..ooeeireeennnnnns Wilmington . .| CAPITAL DISTRIBUTION .. .05/09/2025 .. 1,429,813 |.. 1,429,813 |. ,429,813 (1,099,084),
000000-00-0 ..... Trivest Growth Investment Fund | Wilmington . .|CAPITAL DISTRIBUTION .. .06/05/2025 .. ..412,494 |.. . 412,494 | 412,494 .. (1,472,374)
000000-00-0 ..... TSG7 L.P. A ... Wilmington . .| CAPITAL DISTRIBUTION .. .06/12/2025 .. ..589,983 |.. 589,983 |. 589,983 (1,056,971),
000000-00-0 ..... Upfront V, L.P. . Wilmington . .|CAPITAL DISTRIBUTION .. .04/15/2025 .. ..689,375 |.. 689,375 |. 689,375 .(378,637)
000000-00-0 ..... Upfront VI, L.P. ... Wilmington . .| CAPITAL DISTRIBUTION .. .04/08/2025 .. ..170,272 |.. 170,272 |. 170,272 .(282,090)
000000-00-0 ..... Warburg Pincus Energy .. . [Wilmington . .|CAPITAL DISTRIBUTION .. .05/29/2025 .. 13,648 |.. 13,648 |. . 13,648 (4,896,560),
000000-00-0 ..... Warburg Pincus Private Equity XII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .05/05/2025 .. ..103,920 |.. 103,920 |. 103,920 (2,663,040),
000000-00-0 ..... High Street Real Estate Fund VII ... ... |Wilmington .... . .| CAPITAL DISTRIBUTION ....ccevvvnniininnnnnns |oue .04/30/2022 ... |....05/08/2025 ...|........665,435 .......065,435 |....... 665,435 |... .. A e |ee....(631,388),
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies Non-Registered Private Funds) - Other - Unaffiliated 40,124,587 40,124,587 | 40,139,944 15,357 15,357 | (55,991,254)

HPS Sustainability and Energy Transition
000000-00-0 ..... Fund, L.P. - Equity Tranche .................... Wilmington .....oooovecveeeeeiiiins |oeenenes DE......... CAPITAL DISTRIBUTION ..o | 05/30/2023 ...|.... 05/30/2025 ...|..... 1,982,276 |.eeveeeeeeiie Jooiiiiieeeiiie |oviiiiiieeiins |eeiiiiiieneess Joeeeeiiiiiieeens foeeeiiiiiieen [ 1,982,276 |.... 1,982,276 |.....ooeeveeees foveeeeiiiinnnns foeeiiiiiiinns [t (750,000),
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
HPS Asset Value Fund Il (USD), L.P. -
000000-00-0 ..... Equity Tranche ...cceeviiiiiiiiiiiiiiiiinniinnns Wilmington ...ooovvvvvniiiiivnnnns fovvennnns DE......... CAPITAL DISTRIBUTION ...ovvvvvvnnniiiinnnnns ....12/18/2023 ...]....06/30/2025 ...|..... 2,910,386 |..evvnniiiiinnnn v Joviiiniiiiiins fovviiiinns Joviiniiins i e 2,910,386 [.... 2,910,386 |...eeunviiiiinnn forvviiiiiiiinnns Joviiiiniiiiinnn ... (4,146,059)
5499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 4,892,662 4,892,662 4,892,662 (4,896,060)
000000-00-0 ..... Advantage Capital Solar Partners II, LLC ... [Wilmington .... . .| CAPITAL DISTRIBUTION ...10/31/2018 ...|....04/15/2025 ...|....... 110,058 ..110,058 |....... 110,058 . .

) ..08/26/2021 . .04/15/2025 ..
....11/30/2018 ...|....05/02/2025 ...[.
...07/26/2019 ...|....04/24/2025 ...|.

| CAPITAL DISTRIBUTION ..
| cAPITAL DisTRIBUTION
~capimaL DisTRIBUTION

000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... [Wilmington .
000000-00-0 ..... Fayetteville RG Solar, LLC ......ovvvvnvvrnnnnes Wilmington ....

..104,928 |..

000000-00-0 ..... MG Clackamas, LLC . [Wilmington .... ..140, 140,432 |...
000000-00-0 ..... MG Dancing Feather, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .04/24/2025 .. . 167,716 |.. 157,716
000000-00-0 ..... MG Gas City, LLC ...... Wilmington . .| CAPITAL DISTRIBUTION .. . .04/24/2025 .. 67,726 |..

000000-00-0 ..... MG Hoosier Clouns, LLC . Wilmington .... ....| CAPITAL DISTRIBUTION ....06/02/2022 ...|....04/24/2025 ...|.

000000-00-0 ..... MG Shad, LLC Wilmington .... ....| CAPITAL DISTRIBUTION ...10/07/2022 ...|....04/24/2025 ...|.

000000-00-0 ..... RBC Skyhigh Sun Holding Company, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .04/29/2025 ..

000000-00-0 ..... RBC-Fern Holding Company, LLC .... Wilmington . .| CAPITAL DISTRIBUTION .. .04/17/2025 .. .

000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .04/17/2025 .. 131,137 ..

000000-00-0 ..... RG Badger Solar, LLC .... Wilmington . .| CAPITAL DISTRIBUTION .. .04/25/2025 .. ..211,885 |..

000000-00-0 ..... RG Haberdasher Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .04/18/2025 .. 72,248 |..

000000-00-0 ..... RG Mankato Solar, LLC .. Wilmington . .| CAPITAL DISTRIBUTION .. .04/25/2025 .. 9,512 |..

000000-00-0 ..... RG Nittany Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .04/04/2025 .. ..327,245 |..

000000-00-0 ..... RG Paiute Solar, LLC . Wilmington . .| CAPITAL DISTRIBUTION .. .04/04/2025 .. ..136,129 |..

000000-00-0 ..... RG Roanoke Solar, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .04/18/2025 .. ...73,960 |.. E . . E . 73,960 |. . 73,960 e |
000000-00-0 ..... RG Waseca Solar LLC .. Wilmington . .| CAPITAL DISTRIBUTION .. .05/28/2025 .. ,648,531 [.. R . 15,211,157 ..(15,211,157) ,461,027 .(197,504)|.
000000-00-0 ..... USB RETC 2018-10, LLC .. . [Wilmington . .| CAPITAL DISTRIBUTION .. .04/22/2025 .. .9,483 |.. E . R e |
000000-00-0 ..... USB RETC Fund 2018-11, LLC Wilmington . .| CAPITAL DISTRIBUTION .. .04/22/2025 .. ..201,759 |..

000000-00-0 ..... USB RETC Fund 2019-1, LLC ... .. Wilmington . .| CAPITAL DISTRIBUTION .. .05/13/2025 .. . 178,707 |..

000000-00-0 ..... USB RETC Fund 2021-3, LLC (LGS V) . Wilmington . .| CAPITAL DISTRIBUTION .. . .04/22/2025 .. ..135,240 |..

000000-00-0 ..... USB RETC Fund 2022-6, Llc (LGS VI) . ... [Wilmington .... ....| CAPITAL DISTRIBUTION ....01/28/2022 ...|....04/22/2025 ...]|........114,584 .. .. .. .. .. A
5699999. Any Other Class of Assets - Unaffiliate 4,356,798 15,211,157 (15,211,157) 4,356,798 4,159,294 (197,504)

000000-00-0 ..... [Guardian Investors Services LLC ............... TWilmington woovevvoviiiiiiinens | DE......... [Guardian Investors Services LLC ......... ....08/31/2006 ...J....05/09/2025 ...].. 126,000,000 [...veoivieies foorieiiiiiiiiin fooreiiiiiiiiiins [ooeereiisiieiies forereeieiieiiens fooreeresaenens ..126,000,000 |..126,000,000 |...evvvvvvvenene Jovveeereieiinees fooveiiiiiiinnns ..(74,000,000),
5799999. Any Other Class of Assets - Affiliated 126,000,000 126,000,000 | 126,000,000 (74,000, 000)
6899999. Total - Unaffiliated 57,394,108 17,129 15,211,157 (15,194,028) 57,394,108 | 57,211,961 (182, 147) (182,147)| (63,952,797)
6999999. Total - Affiliated 127,897,653 127,897,653 | 127,897,653 (74,000, 000)

7099999 - Totals 185,291,761 17,129 15,211,157 (15,194,028) 185,291,761 | 185,109,614 (182,147) (182, 147)| (137,952,797),




03

STATEMENT AS OF JUNE 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-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-D-0 ......... US TREASURY N/B NOTES ~ 4.375% 12/31/29 ..o eennne s [eennnd 04/07/2025 ..... P MORGAN ettt e ettt e e e e e e e e e e e e e n e e e e e e nnn e e eennnn e e eennnnn e eeennnnnaaeee |reeennnnaeeeeennnnaneeeennnnnaenees Joernnniaeeeenns 5,128,516 |oeevveeiieeinniiens 5,000,000 |... ...58,615 |1.A ... .
91282C-MN-0 .........[US TREASURY N/B NOTES  4.625% 02/15/35 .. T T 05/06/2025 ..... ALL IANCE BERNSTEIN . .. 17,934,405 ). .. 17,200,000 |... L 112,942 1.4 ...
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 23,062,921 22,200,000 171,557
YR2050-14-8 ......... JROMANIA GOVT NATIONAL  7.500% 02/10/37 .vivviviiriisiesiesiesiesiesiesieseessessessassesseseessssnesseseereaseas J..... 05/09/2025 ..... JALLTANCE BERNSTEIN ... .vtiviessesiesiessessessessessessessessessessessassessessessessessessessessessessessessesseneses Jorueruersessersessossessessesuerees |oouessessesuesseruesns 7,791,080 [ooiiiiiiininiiininns 8,070,000 |...ccvvvnniiiiiiinnnnnnns 147,738
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 7,791,080 8,070,000 147,738
00115A-AH-2 AEP TRANSMISSION CO LLC BASIC ~ 3.750% 12/01/47 ... . 0 P R RO~ I« R 1) I E . 3,000,000 |... . 53,750 |1.F FE
00115A-AN-1 . ..| AEP TRANSMISSION CO LLC BASIC ~ 3.650% 04/01/50 . BARCLAYS . 39,542 |2.A FE ..
00115A-AP-4 . .| AEP TRANSMISSION CO LLC BASIC ~ 4.500% 06/15/52 . . Various . . 89,375 [1.F FE ..
00115A-AQ-2 AEP TRANSMISSION CO LLC BASIC ~ 5.400% 03/15/53 . U R 05/22/2025 ..... Various ... 9,153,175 |. ....10,000,000 |... .81,750 |1.F FE
00206R-LJ-9 AT&T INC 3.55% Due 9/15/2055 MS15  3.550% 09/15/55 R 06/09/2025 J.P. MORGAN .... 2,982,645 [.....covvnnniiiiinnnnns 4,500,000 |... ... 37,719 |2.B FE
002824-BH-2 . ..|ABBOTT LABORATORIES 4.9% Due 11/30/2046 MN30 ~ 4.900% 11/30/46 . Various ... . 25,640,771 |. . 28,200,000 |. 597,473 | 1.D FE ..
002824-BN-9 . .| ABBOTT LABORATORIES ~ 4.750% 04/15/43 .. . BARCLAYS .. 1,808,680 |. .. 2,000,000 |. .10,028 [1.D FE ..
00287Y-BD-0 ABBVIE INC BASIC ~ 4.875% 11/14/48 JUT SO 04/22/2025 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 8,816,000 |. ....10,000,000 |... ..215,313 | 1.G FE
00287Y-CB-3 ABBVIE INC 4.25% Due 11/21/2049 MN21  4.250% 11/21/49 ... R R 04/22/2025 GOLDMAN SACHS .. .. 13,525,540 |. ..17,000,000 |... .. 305,056 |1.G FE
00287Y-DB-2 . ..| ABBVIE INC 4.75% Due 03/15/2045 MS ~ 4.750% 03/15/45 GOLDMAN SACHS .20,056 [1.G FE ..
00287Y-DW-6 . .| ABBVIE INC BASIC ~ 5.400% 03/15/54 .......ccevvvvnniiinnnnnn . Various ...... . 16,050 [1.G FE ..
00440E-AW-7 ACE INA HOLDINGS 4.35% Due 11/3/2045 MN3 ~ 4.350% 11/03/45 . R AP 04/22/2025 GOLDMAN SACHS ... e eeeeeee e e e eeee e e e e e et e e e e e e e e e e e enes e e e e e ennn e e eeennnnaseeeennnnnaeeeennnnnaseeennnn [seeernnnnaneeeennnnaneeeennnnnaanes |reernnnnnereernnnnnnees 3,816,720 |oeiiiiiiiiiiiiniiinnes 4,000,000 |... .82,167 |1.F FE
010392-FN-5 ALABAMA POWER 3 3/4% Due 3/1/2045 MST ~ 3.750% 03/01/45 .....iiivivinniiiiiiiiiiiiiiiiie s [eennd 05/22/2025 K LT R RSP U £ | 1< T F . 5,000,000 |... . 34,8% |1.F FE
010392-FV-5 . ..| ALABAMA POWER BASIC ~ 3.125% 07/15/51 .. 04/22/2025 . GOLDMAN SACHS .. 5,500,000 |. .46,788 [ 1.F FE ..
010392-FW-3 . ..| ALABAMA POWER BASIC ~ 3.000% 03/15/52 .. 05/22/2025 . Various ...... . 15,500,000 |. . 70,333 [1.F FE ..
019576-AF-4 . ..| ALLIED UNIVERSAL BASIC  6.875% 06/15/30 . 06/02/2025 . MORGAN STANLEY 5,830,000 4.CFE ..
030727-AA-9 . ..| AMERITEX HOLDCO INTERMED BASIC 10.250% 10/15/28 04/09/2025 . Various . . 736,000 4BFE ..
031162-DT-4 . ..| AMGEN INC BASIC ~ 5.650% 03/02/53 ........ccevvunnnns 05/06/2025 . Various ... 2,000,000 2.AFE ..
03422#-AB-6 . ..| ANDIRON FINANCING LLC ANDIRON FINANCING LLC ~ 7.311% 01/21/30 05/20/2025 . WELLS FARGO SECURITIES LLC . 982,440 2BFPL ..
036752-BE-2 . .| ANTHEM INC BASIC ~ 5.700% 02/15/55 ......ccevvruunnnnns 04/07/2025 . SUSQUEHANNA ... 4,100,000 2.AFE ..
039482-AC-8 . .. | ARCHER-DANIELS-MIDLAND C BASIC ~ 2.700% 09/15/51 04/22/2025 . GOLDMAN SACHS 3,000,000 1.F FE ..
039483-BH-4 . .. | ARCHER DANIELS BASIC ~ 4.016% 04/16/43 ............... 04/22/2025 . GOLDMAN SACHS s N 2,500,000 |. 1.F FE ..
04010*-AA-8 . ..| ARES SECONDARIES PBN FINANCE ARES SECONDARIES PBN FINANCE ~ 4.350% 05/14/39 05/29/2025 . GOLDMAN SACHS .. ..656,250 |. ..656,250 |. 1.GPL ..
04020E-AJ-6 . ..| ARES STRATEGIC INCOME FU BASIC  6.200% 03/21/32 .. 05/28/2025 . Tax Free Exchange . 24,666,621 |. 25,000,000 2.CFE ..
049560-AN-7 . ..| ATMOS ENERGY CORP BASIC ~ 4.125% 10/15/44 ... 04/22/2025 . GOLDMAN SACHS .. 3,616,290 4,500,000 1.F FE ..
049560-BA-2 . ..| ATMOS ENERGY CORP BASIC ~ 6.200% 11/15/53 04/22/2025 . GOLDMAN SACHS 1,554,135 1,500,000 1.G FE ..
049560-BB-0 . ..| ATMOS ENERGY CORP BASIC ~ 5.000% 12/15/54 04/22/2025 . GOLDMAN SACHS 6,088,250 7,000,000 1.G FE ..
05555L-AC-5 . .|BGC GROUP INC BASIC ~ 6.150% 04/02/30 ..... ......04/25/2025 . JANE STREET . 4,975,250 5,000,000 |. 2.C FE
05682D-AA-3 BAIN CAPITAL GLOBAL DLF U I BAON CAPITAL GLOBAL DLF U Il 6.666% 06/23/36 ........cevvvuvvrvvrnnnnnns founnd 06/06/2025 ..... Lo N N ) R 6,048,000 [o.viiviinnnnniinnnnns 6,048,000 |... 1627 ...
05684B-AD-9 BAIN CAPITAL SPECIALTY F BASIC  5.950% 03/15/30 .eevvuuneeeieennieeeeeennieeeeeeene e e e eeenne e e eennnees Jeenand 04/25/2025 BANK OF AMERICA . eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e e s e e e e e s e e e e eennnnnneeeennnnnaaes |reeennnnnseeenmnnnnneeeennnnnaaeees Joermnnnaneeemnnninnenes 9,714,700 |. ..10,000,000 |... 2.C FE
057224-AZ-0 . ..| BAKER HUGHES 5 1/8% Due 9/15/2040 MS15  5.125% 09/15/40 . 04/22/2025 . GOLDMAN SACHS 1.G FE ..
05723K-AF-7 . .| BAKER HUGHES LLC/C0-OBL BASIC ~ 4.080% 12/15/47 ...... ......05/22/2025 . Various ... N 1.G FE ..
06763A-AA-9 BARINGS PRIVATE CREDIT CORP BASIC ~ 6.150% 06/11/30 ...ccevvvnniiiiiiiiiiiiiiiniineeviinineecceniieeeens feeennd 06/04/2025 ..... Various ... .. 24,705,750 |. ....25,000,000 ... 2.CFE
075887-CK-3 BECTON DICKINSON & CO BASIC ~ 3.794% 05/20/50 ...eevruneeeeeeeiieeeeeeneeeeeeenne e e eeene e e eennnn e eee |eennnd 04/29/2025 ..... Various 5,493,698 |[....ccvvvuiiiieinnnnns 7,400,000 |... 2.BFE
084664-C0-2 . .. |BERKSHIRE HATHAWAY FIN BASIC ~ 4.200% 08/15/48 04/22/2025 . GOLDMAN SACHS .. 6,082,350 |. .. 7,500,000 |. 1.CFE ..
084664-CR-0 . ..| BERKSHIRE HATHAWAY FIN BASIC ~ 4.250% 01/15/49 05/22/2025 . Various ... . 10,934,415 |. .13,500,000 |. 1.C FE ..
084664-CV-1 . .| BERKSHIRE HATHAWAY FIN BASIC ~ 2.850% 10/15/50 05/22/2025 . Various . . 13,815,275 |. . 22,500,000 |. 1.CFE ..
084664-CX-7 . .| BERKSHIRE HATHAWAY FIN BASIC ~ 2.500% 01/15/51 05/22/2025 . BARCLAYS .. 1,969,030 |. .. 3,500,000 |. 1.C FE ..
084664-DB-4 . ..| BERKSHIRE HATHAWAY FIN BASIC ~ 3.850% 03/15/52 .. 05/22/2025 . Various ... . 18,819,765 |. . 25,500,000 |. 1.CFE ..
101137-AU-1 . ..|BOSTON SCIENTIFIC CORP BASIC ~ 4.700% 03/01/49 .. 04/22/2025 . GOLDMAN SACHS 3,446,600 4,000,000 1.G FE ..
12189L-AE-1 . ..|BURLINGTN NORTH SANTA FE BASIC ~ 5.400% 06/01/41 04/22/2025 . GOLDMAN SACHS 1,442,955 1,500,000 1.F FE ..
12189L-AJ-0 . .| BURLINGTN NORTH SANTA FE BASIC ~ 4.400% 03/15/42 .. 04/22/2025 . GOLDMAN SACHS 3,413,320 4,000,000 1.F FE ..
12189L-AN-1 . .| BURLINGTN NORTH SANTA FE BASIC ~ 4.450% 03/15/43 .. 04/22/2025 . GOLDMAN SACHS 3,399,480 4,000,000 1.F FE ..
12189L-AU-5 . ..| BURLINGTN NORTH SANTA FE BASIC ~ 4.550% 09/01/44 .. 04/22/2025 . GOLDMAN SACHS 3,441,080 4,000,000 1.F FE ..
12189L-AN-1 . ..|BURLINGTN NORTH SANTA FE BASIC ~ 4.150% 04/01/45 .. 04/22/2025 . GOLDMAN SACHS 4,439,490 5,500,000 1.F FE ..
12189L-BB-6 . ..|BURLINGTN NORTH SANTA FE BASIC ~ 4.125% 06/15/47 .. 04/22/2025 . GOLDMAN SACHS 4,359,080 5,500,000 1.F FE ..
12189L-BC-4 . ..| BURLINGTN NORTH SANTA FE BASIC ~ 4.050% 06/15/48 .. 04/22/2025 . GOLDMAN SACHS 1,944,800 2,500,000 1.F FE ..
12189L-BD-2 . ..| BURLINGTN NORTH SANTA FE BASIC ~ 4.150% 12/15/48 .. 04/22/2025 . GOLDMAN SACHS 1,972,400 2,500,000 1.F FE ..
12189L-BE-0 . .|BURLINGTN NORTH SANTA FE BASIC ~ 3.550% 02/15/50 .. ......04/22/2025 . GOLDMAN SACHS 1,763,750 2,500,000 1.F FE ..
12189L-BH-3 ......... BURLINGTN NORTH SANTA FE BASIC ~ 2.875% 06/15/52 .....eeeevuuneeeeeinniaeeeeennieeeeeeenneeeeeeennnaeeeeens |eennnd 05/22/2025 ..... BARCLAYS 5,089,735 [..oeeerriieeieeinnnnns 8,500,000 |... 1.F FE
12189L-BJ-9 ......... BURL INGTN NORTH SANTA FE BASIC  4.450% 01/15/53 ....uviiiiiiuiniiiiiiiiiiiiiiiiiniee i seceiniieeeee |oennnd 05/22/2025 ... BARCLAYS 5,197,595 [0 6,500,000 1.FFE ...
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12189L-BL-4 BURLINGTN NORTH SANTA FE BASIC ~ 5.500% 03/15/55 .....ceeeemmeiieeeieenneeeeeenie e eeeene e eeeenneeeee Jeennnd 05/22/2025 BARCLAYS ....15,016,000 |. ..16,000,000 |... .. 166,222 | 1.F FE .
125523-Cli-8 . ..|CIGNA CORP BASIC ~ 5.600% 02/15/54 ............euuns 04/07/2025 . SUSQUEHANNA . 4,200,000 . 34,627 |2.A FE ..
126408-GY-3 . .| CSX CORP 4.1% Due 3/15/2044 MS15  4.100% 03/15/44 04/22/2025 . GOLDMAN SACHS 2,500,000 . 10,819 [1.G FE ..
126408-HF-3 . ..| CSX CORP 3.8% Due 11/1/2046 MN1 ~ 3.800% 11/01/46 . 04/22/2025 . GOLDMAN SACHS 4,500,000 .81,700 [1.G FE ..
126408-HK-2 . ..| CSX CORP BASIC ~ 4.300% 03/01/48 ... 04/22/2025 . GOLDMAN SACHS 2,500,000 . 15,528 [1.G FE ..
126408-HP-1 . ..| CSX CORP BASIC ~ 4.500% 03/15/49 04/22/2025 . GOLDMAN SACHS 2,500,000 . 11,875 [1.G FE ..
126408-HS-5 . .| CSX CORP BASIC ~ 3.800% 04/15/50 ......04/22/2025 . GOLDMAN SACHS N 4,500,000 |. .. 3,800 [1.G FE ..
126408-HV-8 CSX CORP BASIC ~ 4.500% 11/15/52 .vvvvnniiiiiiiiiiiiiiiiie e ennnn s [anand 04/22/2025 L R RO R, 6,137,175 [ 7,500,000 |... 148,125 | 1.G FE
126408-HY-2 CSX CORP BASIC ~ 4.900% 03/15/55 ....eeeeeeeeeeeeeeeeeene e e e eeene e e e eenn e e e ee e e e e e e e e e eennnnnes |eennad 04/22/2025 GOLDMAN SACHS ... e et et e e e ettt e e e et e e e e e e e e e e e enee e e e e emnnn e e e eeennnaa e e eeennnnaeeeeennnnneeeennnnn |eernnnnnseeeemnnnaneeeennnnnaneees Joemnnnnanreemnnniannees 6,107,290 [oeeeeeeeneieeeeeenes 7,000,000 |... . 36,206 [1.G FE ..
12690G-AA-2 . ..| COLUMBIA UNIVERSITY CTL COLUMBIA UNIVERSITY CTL  5.193% 10/15/53 05/30/2025 . MESIROW ...... . 33,000,000 |. . 33,000,000 |. 1.62Z
149123-BS-9 . .| CATERPILLAR INC. 5.2% Due 5/27/2041 MN27 ~ 5.200% 05/27/41 .... ......04/22/2025 . GOLDMAN SACHS 3,845,480 |. 4,000,000 |. 1.F FE
149123-CB-5 CATERPILLAR INC. 3.803% Due 8/15/2042 FA15  3.803% 08/15/42 . N 04/22/2025 L N R R, 4,378,715 |ovvveieiiiiiiiis 5,500,000 |... 1.F FE
149123-CF-6 CATERPILLAR INC. BASIC ~ 3.250% 09/19/49 .... P AU 05/22/2025 Various ... 6,409,065 |..eevuuiiieiiininns 9,500,000 |... 1.F FE
149123-CJ-8 . .. | CATERPILLAR INC. BASIC ~ 3.250% 04/09/50 .... 05/22/2025 . Various ... . 14,034,385 |. .21,000,000 |. 1.F FE ..
15189X-AN-8 . ..| CENTERPOINT ENER HOUSTON 4 1/2% Due 4/1/2044 AO1  4.500% 04/01/44 04/22/2025 . GOLDMAN SACHS 3,386,725 4,000,000 1.F FE ..
15189X-Al-8 . ..| CENTERPOINT ENER HOUSTON BASIC ~ 3.350% 04/01/51 .. 04/22/2025 . GOLDMAN SACHS 1,686,850 2,500,000 1.F FE ..
171239-AH-9 . ..|CHUBB INA HOLDINGS INC BASIC ~ 2.850% 12/15/51 04/22/2025 . GOLDMAN SACHS 1,848,300 3,000,000 1.F FE ..
19416Q-EK-2 . ..| COLGATE-PALMOLIVE CO BASIC ~ 3.700% 08/01/47 . 05/22/2025 . BARCLAYS .. 1,846,450 2,500,000 1.EFE ..
202795-dM-3 . .. | COMMONWEALTH EDISON CO BASIC ~ 4.000% 03/01/48 .. 05/22/2025 . BARCLAYS .. . 369,415 .500,000 1.F FE ..
207597-EP-6 . ..| CONNECTICUT LIGHT & POWER CO BASIC ~ 5.250% 01/15/53 04/22/2025 . GOLDMAN SACHS .. 1,374,045 1,500,000 1.F FE ..
20826F-BV-7 . ..| CONOCOPHILLIPS COMPANY BASIC ~ 4.400% 07/15/27 .. 06/18/2025 .....| Tax Free Exchange .. . 28,637,537 |. . 27,400,000 |. 1.G FE ..
20826F-BZ-8 . ..| CONOCOPHILLIPS COMPANY BASIC ~ 6.600% 10/01/37 .. 06/18/2025 .....| Tax Free Exchange .. . 48,830,964 |. . 44,900,000 |. 1.G FE ..
20826F-CA-2 . ..| CONOCOPHILL IPS COMPANY BASIC ~ 5.200% 06/01/45 .. 06/18/2025 .....| Tax Free Exchange . 15,790,098 |. . 14,500,000 |. 1.G FE ..
20903X-AH-6 . ..| CONSOL IDATED COMMUNICATI BASIC ~ 5.000% 10/01/28 04/03/2025 . Various ......... 2,792,863 2,995,000 4.CFE ..
210385-AF-7 . ..| CONSTELLATION EN GEN LLC BASIC  5.750% 03/15/54 .. 06/09/2025 . MORGAN STANLEY 956,350 1,000,000 2.AFE ..
210518-DA-1 . ..| CONSUMER ENERGY BASIC ~ 3.950% 07/15/47 ..... 04/22/2025 . GOLDMAN SACHS .. 1,931,625 2,500,000 1.F FE ..
210518-D0-6 . ..| CONSUMER ENERGY BASIC ~ 4.200% 09/01/52 .. 04/22/2025 . GOLDMAN SACHS .. 3,534,120 |. .. 4,500,000 |. 1.EFE ..
212015-AS-0 . .| CONTINENTAL RESOURCES BASIC ~ 4.375% 01/15/28 ......06/18/2025 Various ... . 11,200,352 | . 11,513,000 |. 2.CFE ..
231021-AX-4 CUMMINS ENGINE CO BASIC ~ 5.450% 02/20/54 .....eeeeeeeeeeeee e e e e eenne e e eeennns |eennnd 06/09/2025 ..... Various ... .... 23,253,220 |. ....25,000,000 ... 1.F FE
23338V-AE-6 DTE ELECTRIC CO 3.7% Due 3/15/2045 MS15  3.700% 03/15/45 ...ovvvvvniiiiiiiiiiiiiiiiieeeccviie i [eennd 05/22/2025 ..... 0 R RO, 1,847,050 [..oovvvvnenniiiiinnnnns 2,500,000 |... 1.EFE
23338V-AH-9 . ..|DTE ELECTRIC CO BASIC ~ 4.050% 05/15/48 .. Various . .. 9,000,000 |. 1.EFE ..
23338V-AL-0 . .| DTE ELECTRIC CO BASIC ~ 2.950% 03/01/50 .. . Various . .11,000,000 |. 1.F FE ..
23338V-AP-1 DTE ELECTRIC CO BASIC ~ 3.250% 04/01/571 ..eeeeerieeeeeeee e e e e e e ee e e e een e e e eennns |eenand 05/22/2025 ..... BARCLAYS ettt e e e et e e e e e e e e e e e e e e nna e e e e eennn e e eeennnnaeeeennnnnaeeennnnn [reeernnnnaneeeennnnaaeeeennnnnaeees Jeeernnnnnereeennnnnneee 1,947,080 | 3,000,000 |... 1.EFE
23338V-AR-7 DTE ELECTRIC CO BASIC ~ 3.650% 03/01/52 .....cevvuuniiiiiiiiiiiiiiiiiie e eennans [annnd 05/22/2025 K T T R ROPUPPPPY 1. '< ) I 1< T FO . 6,500,000 |... 1.EFE
23338V-AT-3 . ..|DTE ELECTRIC CO BASIC  5.400% 04/01/53 Various ... 1.EFE ..
235851-AV-4 . .| DANAHER CORP BASIC ~ 2.600% 10/01/50 ... . GOLDMAN SACHS 1.G FE ..
235851-All-2 DANAHER CORP BASIC ~ 2.800% 12/10/51 ... T 04/22/2025 ..... 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 5,986,800 |. ....10,000,000 |... 1.G FE
244199-BF-1 DEERE & CO. 3.9% Due 6/9/2042 JD9  3.900% 06/09/42 . R R 04/22/2025 ..... GOLDMAN SACHS .. 2,059,025 [.....ccvvvnniiiiinnnnns 2,500,000 |... 1.F FE
244199-BK-0 . ..|DEERE & CO. BASIC ~ 3.750% 04/15/50 .. 05/22/2025 . Various ... .. 9,671,750 |. . 13,000,000 |. 1.EFE ..
244199-BM-6 . ..|DEERE & CO. BASIC ~ 5.700% 01/19/55 .. 05/22/2025 . Various ... . 18,890,130 |. .19,000,000 |. 1.EFE ..
254687-EX-0 . .| DISNEY WALT PRODUCTIONS 4.95% 10/15/2045 A0 15  4.950% 10/15/45 04/22/2025 . GOLDMAN SACHS ..1,788,940 |. .. 2,000,000 |. 1.F FE ..
254687-FN-3 . ..| DISNEY WALT PRODUCTIONS BASIC ~ 2.750% 09/01/49 . 05/22/2025 . Various ... . 16,235,375 |. .27,000,000 |. 1.G FE ..
254687-FS-0 . ..| DISNEY WALT PRODUCTIONS BASIC ~ 4.700% 03/23/50 . 04/22/2025 . GOLDMAN SACH .. 6,033,510 |. .. 7,000,000 |. 1.F FE ..
254687-FZ-4 . ..| DISNEY WALT PRODUCTIONS BASIC ~ 3.600% 01/13/51 . 05/22/2025 . Various ...... . 11,968,410 |. .17,000,000 |. 1.F FE ..
25468P-CX-2 . .. | WALT DISNEY COMPANY/THE BASIC ~ 3.700% 12/01/42 04/22/2025 . GOLDMAN SACHS 1,922,975 2,500,000 1.G FE ..
25468P-DB-9 . .. |WALT DISNEY COMPANY/THE BASIC ~ 4.125% 06/01/44 04/22/2025 . GOLDMAN SACHS .. 3,635,235 4,500,000 1.G FE ..
25470D-BY-4 . .. | DISCOVERY COMMUNICATIONS BASIC ~ 5.000% 09/20/37 06/30/2025 . Tax Free Exchange 5,595,949 5,600,000 3.BFE ..
25470D-BZ-1 . ..| DISCOVERY COMMUNICATIONS BASIC  6.350% 06/01/40 06/30/2025 . Tax Free Exchange 1,520,528 1,500,000 3.BFE ..
25731V-AB-0 . .| DOMINION ENERGY SOUTH BASIC ~ 6.250% 10/15/53 05/22/2025 . BARCLAYS ..... 5,093,450 5,000,000 1.F FE ..
260543-DD-2 ......... |DOW CHEMICAL BASIC ~ 3.600% 11/15/50 ... 05/22/2025 . BARCLAYS .. 1,906,890 3,000,000 2.BFE ..
260543-DK-6 . ..|DOW CHEMICAL BASIC ~ 5.600% 02/15/54 ... 05/22/2025 . BARCLAYS .. 5,180,880 6,000,000 2.AFE ..
278062-AE-4 . ..|EATON CORP 4.15% Due 11/2/2042 MN2 ~ 4.150% 11/02/42 04/22/2025 . GOLDMAN SACHS 3,329,360 4,000,000 1.G FE ..
278062-AF-1 . ..| EATON CORP BASIC ~ 3.915% 09/15/47 ... ......04/22/2025 . GOLDMAN SACHS 1,938,575 |. 2,500,000 |. 1.G FE ..
278062-AJ-3 ......... EATON CORP BASIC ~ 4.700% 08/23/52 ........cevvuunniiiiiiiiiiiiiiiiiin s ecisii s ereni s erennns s sennnnnes Joenand 04/22/2025 ..... GOLDMAN SACHS .. 4,752,550 [..oovvvvnnnniiiiinnnnns 5,500,000 |... 1.G FE
281020-AW-7 ......... EDISON INTERNATIONAL, INC. BASIC ~ 6.950% 11/15/29 .. R AP 04/30/2025 ..... BARCLAYS .. ....21,016,400 |. ....20,000,000 ... 2.BFE
29364I-BD-9 . .|ENTERGY LOUISIANA LLC BASIC ~ 2.900% 03/15/51 ... ......05/22/2025 . Various ... 5,698,980 |. 9,500,000 |. 1.F FE ..
293641-BL-1 ENTERGY LOUISIANA LLC BASIC  4.750% 09/15/52 ....ieevuuueeereuunusaeeennnnnaaeeernnnnasaeeennnnsaaernnnnnaes |oennns 04/22/2025 ... GOLDMAN SACHS ...t eeieunueseeenens e s eeeennnesseeennsasseeernsasseennnsassaennenasseennnnnnsseennnnnnsssennnnns seennnnnnsseennnnnnsseennnnnnaseeee |oerennnnsseennnnnnseees 2,105,700 [o.eoeiiiiiinianiaennes 2,500,000 |... 1.F FE
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293641I-BN-7 ENTERGY LOUISIANA LLC BASIC ~ 5.700% 03/15/54 ...eeeeeeeeieeeneieeeeeeneiee e e eereie e eeeeene e eeennnneeee |eennnd 04/22/2025 GOLDMAN SACHS ...t eeeeeee e e e eeee e e e et e e e e e e e e e e e e e e e e e e ennna e e e eemnnn e e eennnnnaeeeennnnnaeeeennnn [seeernnnnnneeeennnnnneeeennnnnnnnee [oeennnnnnereeennnnnnnee. 4,824,995 |l 4,500,000 |... ... 21,075 | 1.F
293641-B0-0 . .. |ENTERGY LOUISIANA LLC BASIC ~ 5.800% 03/15/55 04/22/2025 . GOLDMAN SACHS 153,700 [1.F
29366M-AG-3 . ..| ENTERGY ARKANSAS LLC BASIC  5.750% 06/01/54 . 04/22/2025 . GOLDMAN SACHS .90,722 |1.F .
2936611-AG-1 . .| ENTERGY MISSISSIPPI LLC BASIC ~ 5.800% 04/15/55 . 05/22/2025 . BARCLAYS .. . 90,222 [1.F FE ..
30231G-BF-8 . ..|EXXON MOBIL CORP BASIC ~ 4.227% 03/19/40 .... 05/22/2025 . BARCLAYS .. 1.DFE ..
31428X-CY-0 . ..| FEDEX CORPORATION BASIC ~ 5.250% 05/15/50 ... 05/27/2025 . J.P. MORGAN . 2.BFE ..
341081-FG-7 . .| FLORIDA POWER & LIGHT 4.05% Due 6/1/2042 JD1  4.050% 06/01/42 . 04/22/2025 . GOLDMAN SACHS N 1.EFE ..
341081-FQ-5 FLORIDA POWER & LIGHT BASIC ~ 3.950% 03/01/48 .......euuviiiiiiiiiiiiiiiiiiinieciiiin e [eennnd 04/22/2025 ..... e P R ROPUPPP 1YY (. 1) I EO . 2,500,000 |... 1.0 FE
341081-GE-1 FLORIDA POWER & LIGHT BASIC ~ 2.875% 12/04/51 .oeereeieeeeeeiee e eeennnn e [eennnd 05/22/2025 BARCLAYS ettt e e et e e e e et e e e e e e nnna e e e e eennn e e e eennnnaeeeeennnneeenennnn [reeernnnnaeeeeennnnnaeeeennninanees [oeernnnnneneennnnnnnees 2,891,720 |oiiiiiiiiiiie 4,000,000 |... 1.0 FE
341081-GM-3 . ..| FLORIDA POWER & LIGHT BASIC ~ 5.300% 04/01/53 04/22/2025 . GOLDMAN SACHS . 22,672 [1.E FE ..
341081-GV-3 . .| FLORIDA PONER & LIGHT BASIC ~ 5.600% 06/15/54 04/22/2025 . GOLDMAN SACHS N 129,422 [1.D FE ..
341081-GY-7 FLORIDA POWER & LIGHT BASIC ~ 5.700% 03/15/55 ..cevvvvriiiiiiiiiiiiiiiiiie v eeennnieees [eennnd 04/22/2025 ..... L R RO B |+ 1.7 1) B E . 4,000,000 |... ... 39,267 |1.D FE
34965K-AA-5 FORTREA HOLDINGS INC BASIC ~ 7.500% 07/01/30 ...eevvreneeeeeeniieeeeeenn e e eeen e e e eeene e e eeenn e eee |eennnd 06/30/2025 ..... LT T PP RO URPPPPPRTRUPP IOPUPPTRPRPPPPPRRRPPPN . 1 3 1s1s B ISR, 1,043,000 |... . 16,856 [4.CFE ..........
34966X-AA-6 . ..| FORTITUDE GROUP HOLDINGS BASIC ~ 6.250% 04/01/30 06/11/2025 Various ... .96,027 [2.C FE ..
35906A-BF-4 . ..| FRONTIER COMMUNICATIONS BASIC ~ 5.000% 05/01/28 . 04/04/2025 . MARKET AXESS .65,000 [4.B FE ..
369550-AT-5 . .. | GENERAL DYNAMICS CORP BASIC ~ 3.600% 11/15/42 04/22/2025 . GOLDMAN SACHS . 39,500 [1.F FE ..
369550-BJ-6 . .. | GENERAL DYNAMICS CORP BASIC ~ 4.250% 04/01/50 04/22/2025 . GOLDMAN SACHS . 19,479 [1.F FE ..
369550-B0-0 . .. | GENERAL DYNAMICS CORP BASIC ~ 2.850% 06/01/41 ... 04/22/2025 . GOLDMAN SACHS . 28,104 [1.F FE ..
373334-JW-2 ......... | GEORGIA POWER CO 4.3% Due 3/15/2042 MS15  4.300% 03/15/42 . 04/22/2025 . GOLDMAN SACHS . 18,156 [ 1.G FE ..
373334-KP-5 ......... |GEORGIA POWER CO BASIC ~ 3.250% 03/15/51 .... 05/22/2025 . Various ... .28,708 [1.F FE ..
373334-KR-1 ..|GEORGIA POWER CO BASIC  5.125% 05/15/52 . 05/22/2025 . Various . 163,715 [1.F FE ..
374276-AN-5 ..| GETTY IMAGES INC BASIC 11.250% 02/21/30 . 05/05/2025 . EXCHANGE
377320-AA-4 . ..| GLATFELTER BASIC ~ 4.750% 11/15/29 ........ 06/24/2025 . Various ...
38179R-AB-1 ..| GOLUB CAPITAL CAP FND BASIC  5.800% 09/12/29 06/12/2025 . Tax Free Exchange
38179R-AD-7 . ..| GOLUB CAPITAL CAP FND BASIC  5.875% 05/01/30 06/12/2025 . Tax Free Exchange ..
410345-A0-5 . .. [HANES BRANDS INC BASIC ~ 9.000% 02/15/31 ....... 05/08/2025 . BANK OF AMERICA
42703N-AA-9 . .. |HERC HOLDINGS ESCROW INC BASIC ~ 7.000% 06/15/30 05/15/2025 . J.P. MORGAN ...
42703N-AB-7 . .| HERC HOLDINGS ESCROW INC BASIC ~ 7.250% 06/15/33 05/15/2025 . J.P. MORGAN ....
42704L-AF-1 HERC HOLDINGS INC BASIC ~ 7.000% 068/15/30 .....eeevrumeeeeemnnneeeeemnnnaeeeernnnaeeeernnnnaeeeeennnnaeeeens |eennnd 06/17/2025 ..... TaX FIee EXCRANGE .....oeeeeeeeieeeeenee s e e e eeee e e e e e e e e e e e s e e e e enn s e e e eennan e e eeennnnaeeeennnnnnaaes  |reeennnnaseeeemnnnnneeeennnnnaerees Joernnnanneernnniannees 1,000,000 |.eevennneieeennnnnes 1,000,000 |...
42704L-AG-9 HERC HOLDINGS INC BASIC ~ 7.250% 06/15/33 ... LD G LTI =3 (11T RSP RN 1,000,000 |.eevvvnniiiiinnnnnnnns 1,000,000 |...
427866-BB-3 . ..|HERSHEY FOODS CORP BASIC ~ 3.125% 11/15/49 .. GOLDMAN SACHS .. 1,648,150 2,500,000
427866-BG-2 . .| HERSHEY FOODS CORP BASIC ~ 2.650% 06/01/50 . GOLDMAN SACHS 1,785,870 3,000,000
432891-AK-5 HILTON WORLDWIDE FIN LLC BASIC ~ 4.875% 04/01/27 .. GOLDMAN SACHS .. 1,322,010 | 1,332,000 |...
438516-CA-2 HONEYWELL INC BASIC ~ 2.800% 06/01/50 .. LT R RO, 4,511,730 |oeeveniiiiiiniis 7,500,000 |...
438516-CT-1 . ..|HONEYWELL INC BASIC ~ 5.250% 03/01/54 .. Various ... . 25,466,725 |. .28,000,000 |. . .
454889-AR-7 . .| INDIANA MICHIGAN POWER BASIC ~ 3.750% 07/01/47 GOLDMAN SACHS .. 1,802,175 |. 2,500,000 |. .GFE ..
46686#-AA-8 JLL SECURITIES CREDIT LEASE JLL SECURITIES CREDIT LEASE  9.250% 08/15/35 .. JONES LANG LASALLE SECURITIES . 4,925,150 |. 4,833,193 |... .BPL
478160-BV-5 JOHNSON & JOHNSON 3.7% Due 3/1/2046 MS1  3.700% 03/01/46 ....evvivvivnnniiiiiiiiiinieiciiiceccciiiees [eennnd 05/22/2025 ..... LT R RO, 8,090,720 |. ..10,500,000 |... 1.AFE
478160-CG-7 . ..| JOHNSON & JOHNSON BASIC ~ 3.750% 03/03/47 ... 04/22/2025 . GOLDMAN SACHS 4,291,815 5,500,000 1.AFE ..
478160-CM-4 . ..| JOHNSON & JOHNSON BASIC ~ 3.500% 01/15/48 05/22/2025 . Various ... 5,538,090 7,500,000 1.AFE ..
478160-CS-1 . .| JOHNSON & JOHNSON BASIC ~ 2.250% 09/01/50 05/22/2025 . BARCLAYS 4,954,680 9,000,000 1.AFE ..
478160-CX-0 . ..| JOHNSON & JOHNSON BASIC ~ 5.250% 06/01/54 ... 05/22/2025 . Various ... 25,751,790 27,000,000 1.AFE ..
491674-BG-1 . .| KENTUCKY UTILITIES CO 5 1/8% Due 11/1/2040 M 04/22/2025 . GOLDMAN SACH 1,401,345 1,500,000 1.F FE ..
491674-BL-0 . .| KENTUCKY UTILITIES CO BASIC ~ 4.375% 10/01/45 05/22/2025 . BARCLAYS ..... 1,983,625 2,500,000 1.F FE ..
49177J-AN-4 . ..|KENVUE INC BASIC ~ 5.100% 03/22/43 ... 04/22/2025 . GOLDMAN SACHS 4,208,760 4,500,000 1.F FE ..
49177J-AP-7 . ..|KENVUE INC BASIC  5.050% 03/22/53 ... 04/22/2025 . GOLDMAN SACHS 6,363,140 7,000,000 1.F FE ..
494368-BV-4 . .. | KIMBERLY-CLARK CORP 3.2% Due 7/30/2046 05/22/2025 . BARCLAYS .. 2,000,760 3,000,000 1.F FE ..
50187T-AK-2 . ..|LGI HOMES INC BASIC ~ 7.000% 11/15/32 ........ 04/04/2025 . Various ... 2,758,120 3,000,000 3.C FE
50197#-AC-8 . ..|LGAFUEL LLC LGAFUEL LLC  5.690% 12/30/50 .. 05/05/2025 . US BANCORP INC 2,209,945 |. 2,209,945 1.62
50212@-AH-0 . ..|LP 1A REIT INC LP 1A REIT INC  5.560% 06/05/30 06/05/2025 . BANK OF AMERICA .11,000,000 |. .11,000,000 |. 2.AZ
502128-AJ-6 . ..|LP 1A REIT INC LP 1A REIT INC  5.770% 06/05/32 ... 06/05/2025 . BANK OF AMERICA .. 7,000,000 |. 7,000,000 |. 2.A2
502431-AV-1 . ..| L3 HARRIS TECHNOLOGIES INC BASIC ~ 5.500% 08/15/54 04/07/2025 . SUSQUEHANNA . .. 3,784,080 |. .. 4,000,000 |. 2.BFE
517834-AN-7 . .|Las Vegas Sands Corp BASIC ~ 6.000% 06/14/30 ....... 04/30/2025 . Various ...... . 15,060,450 |. . 15,000,000 |. 2.CFE ..
56081*-AM-6 MAJOR LEAGUE BASEBALL TRUST MLB FACILITY FUND LLC  6.360% 12/10/54 .....ccovvvnvviirininiiiiiiiinneens foennd 05/13/2025 ..... LT S R R RO, 3,000,000 fouuuriiriinnnnniinnnnns 3,000,000 |... 1.F FE
571748-BJ-0 MARSH & MCLENNAN COS BASIC ~ 4.900% 03/15/49 ....eeeeeieeeeie e e e eee e e eenn e e eennn [eenand 04/22/2025 ..... GOLDMAN SACHS ...t e e et e e e ettt e e e e e e e e e e e e e e e ee e e e e e e mnnna e e eeennnaeeeeennnnaeeeeennnnnaeeennnnn |eeennnnnseeermnnnnneeeennnnnnneees Joernnnnaneeemnnninnnees 3,500,480 |..evvuniieeinnnins 4,000,000 |... 1.G FE
571748-B0-4 . .| MARSH & MCLENNAN COS BASIC ~ 2.900% 12/15/51 04/22/2025 . GOLDMAN SACHS 1,802,100 |. 3,000,000 |. 1.G FE ..
571748-BT-8 MARSH & MCLENNAN COS BASIC ~ 5.450% 03/15/53 ...ieveruuisieernnnusreernennnasaerennnnsssaernnnnassaernnnnnaseene |oennns 04/22/2025 ... GOLDMAN SACHS .. 1,403,625 |....ooiieiiiiiaeeenes 1,500,000 ... 1.G FE
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571748-BV-3 MARSH & MCLENNAN COS BASIC ~ 5.700% 09/15/53 .. P - 04/22/2025 GOLDMAN SACHS ... e et et e e e ettt e e e et e e e e e e e e e e e enee e e e e emnnn e e e eeennnaa e e eeennnnaeeeeennnnneeeennnnn |eernnnnnseeeemnnnaneeeennnnnaneees Joemnnnnanreemnnniannees 4,371,570 |eereeeeieeienieees 4,500,000 |... . 27,075 |1.G FE
571748-CD-2 . .. [MARSH & MCLENNAN COS BASIC  5.400% 03/15/55 04/22/2025 . GOLDMAN SACHS 8,790,825 . 54,150 [1.G FE ..
571748-CE-0 . ..|MARSH & MCLENNAN COS BASIC ~ 5.350% 11/15/44 04/22/2025 . GOLDMAN SACHS 1,407,750 1.G FE ..
58013\-FT-6 . ..| MCDONALD'S CORP BASIC ~ 5.150% 09/09/52 ... 04/07/2025 . J.P. MORGAN . 1,809,580 2.AFE ..
585055-AY-2 . .. |MEDTRONIC INC 4% Due 4/1/2043 AO1  4.000% 04/22/2025 . GOLDMAN SACHS .. 2,071,975 |. 1.G FE ..
585055-BU-9 . .. [MEDTRONIC INC 4 5/8% Due 3/15/2045 MS15  4.625% 03/15/45 04/22/2025 . GOLDMAN SACHS ..6,081,670 |. 1.G FE ..
58933Y-All-5 . .|MERCK & COMPANY, INC. BASIC ~ 4.000% 03/07/49 ... ......04/22/2025 . GOLDMAN SACHS 4,247,045 |. N 1.EFE ..
58933Y-8B-0 MERCK & COMPANY, INC. BASIC ~ 2.450% 06/24/50 ... N 05/22/2025 ..... LT R RN 4,174,860 [o.eeviiiiinnnniiennns 7,500,000 |... 1.EFE
58933Y-B-6 MERCK & COMPANY, INC. BASIC ~ 5.000% 05/17/53 ...eeeeeeeeeeeineiaeeeeeennaeeeeeeene e e e eeeeneeeeennnnaeeee |eennnd 04/22/2025 GOLDMAN SACHS .. .. 13,395,600 |. .. 15,000,000 |... 1.EFE
605417-CD-4 . .. [MISSISSIPPI POWER CO BASIC ~ 3.100% 07/30/51 04/22/2025 . GOLDMAN SACHS 1.G FE ..
654106-AM-5 . ..INIKE, INC. CL B BASIC  3.375% 03/27/50 ..... ......05/22/2025 . BARCLAYS .. ..500, N 1.EFE ..
655844-CS-5 ......... |[NORFOLK SOUTHERN CORP BASIC ~ 5.350% 08/01/54 ......euvviiiiiiiiiiiiiiiiinie e eennieeee e 05/27/2025 ..... Various ... ..5,700,000 |... 2.AFE
66989H-AF-5 NOVARTIS CAPITAL CORP 3.7% Due 9/21/2042 MS21  3.700% 09/21/42 .....ceevveeieeeeeinieeeeeeeneeeeeeennn eennd 04/22/2025 ..... GOLDMAN SACHS ... e eeeeeeee e e e eeet e e e e ee e e e e e eeee e e e e e eee e e e e emnna e e e eennnnaeeeennnnnaeeennnnnnseeennnn [seeernnnnaneeeennnnaneeeennnnnnenes [reeennnnnereeennnnneees 3,098,420 |ovrriiiiiiiiinnnninnes 4,500,000 |... 1.0 FE
66989H-AH-1 . ..|NOVARTIS CAPITAL CORP 4.4% Due 5/6/2044 NN6  4.400% 05/06/44 ... 05/22/2025 . Various ... . 11,500,000 |. 1.DFE ..
66989H-AK-4 . ..|NOVARTIS CAPITAL CORP 4% Due 11/20/2045 NN20 ~ 4.000% 11/20/45 .. 05/22/2025 . Various . .11,000,000 |. 1.DFE ..
66989H-AS-7 . ..|NOVARTIS CAPITAL CORP BASIC ~ 2.750% 08/14/50 ... 05/22/2025 . Various . . . 14,000,000 |. 1.DFE ..
66989H-AI-8 . ..|NOVARTIS CAPITAL CORP BASIC  4.700% 09/18/54 05/22/2025 . Various ... . 20,983,495 |. . 24,500,000 |. 1.DFE ..
670346-AW-5 . ..|NUCOR CORP. BASIC ~ 3.850% 04/01/52 ........... 04/22/2025 . GOLDMAN SACHS .. 1,797,835 |. .. 2,500,000 |. 1.G FE ..
674599-EA-9 . .. | OCCIDENTAL PETROLEUM BASIC ~ 8.875% 07/15/30 . 04/29/2025 . J.P. MORGAN . . 11,292,690 |. .10,000,000 |. 2.CFE ..
68233J-CU-6 . .. | ONCOR ELECTRIC DELIVERY BASIC ~ 5.550% 06/15/54 . 05/06/2025 . Various ...... 6,665,910 7,000,000 1.F FE ..
68233J-DA-9 . .. | ONCOR ELECTRIC DELIVERY BASIC ~ 5.800% 04/01/55 . 04/22/2025 . GOLDMAN SACHS 8,769,780 9,000,000 1.F FE ..
69351U-AS-2 . ..|PPL ELECTRIC UTILITIES 4 1/8% Due 6/15/2044 JD15 04/22/2025 . GOLDMAN SACHS 2,032,250 2,500,000 1.EFE ..
69351U-BB-8 . ..| PPL ELECTRIC UTILITIES BASIC ~ 5.250% 05/15/53 .. 05/22/2025 . Various ...... 5,978,885 6,500,000 1.EFE ..
713448-DD-7 . ..|PEPSI CO INC BASIC ~ 4.450% 04/14/46 ... 04/22/2025 . GOLDMAN SACHS 3,427,600 4,000,000 1.EFE ..
713448-EP-9 . ..|PEPSI CO INC BASIC ~ 2.875% 10/15/49 05/22/2025 . BARCLAYS .. 4,979,680 8,000,000 1.EFE ..
713448-EU-8 . ..|PEPSI CO INC BASIC ~ 3.625% 03/19/50 . 04/22/2025 . GOLDMAN SACH 3,290,625 4,500,000 1.EFE ..
713448-FG-8 . ..|PEPSI CO INC BASIC ~ 2.750% 10/21/51 05/22/2025 . BARCLAYS ..... 5,027,665 8,500,000 1.EFE ..
713448-FN-3 . .|PEPSI CO INC BASIC ~ 4.200% 07/18/52 ......04/22/2025 . GOLDMAN SACHS 6,377,680 8,000,000 1.EFE ..
713448-FT-0 PEPSI CO INC BASIC ~ 4.650% 02/15/53 ......ueieeiereeeeeeeiniee e e e eeete e e e e eennee e e ennne e e e ennnneeeeeennn |eanaad 05/22/2025 ..... Various 9,757,955 |. ....11,500,000 ... 1.EFE
713448-FZ-6 PEPSI CO INC BASIC ~ 5.250% 07/17/54 Various .... 15,919,475 |. .... 17,000,000 ... 1.EFE ..
74264*-AN-6 . ..|PRISA LHC, LLC PRISA LHC, LLC  5.710% 05/07/33 . WELLS FARGO SECURITIES LLC .10,000,000 |. .10,000,000 |. 1.62
742718-FK-0 . .|PROCTOR & GAMBLE CO. BASIC ~ 3.600% 03/25/50 .. Various ......... 7,500,000 1.0 FE
743315-AX-1 PROGRESSIVE CORP OH BASIC ~ 3.950% 03/26/50 ... GOLDMAN SACHS ... e eeeeeeee e e e eeeee e e e e e e e e e e e e e e e e e enen e e s e eenenn e e eeennnnaaeeeeennnnnaneeennnnnseeeennnn [seeernnnnaneeeennnnaneeeennnnnannes [reeennnnnereeennnnnnees 1,898,800 |oooeiiiiiiiiiniiiniis 2,500,000 |... 1.F FE
744320-AY-8 .........|PRUDENTIAL FINANCIAL INC. PRUDENTIAL FINANCIAL INC ~ 3.905% 12/07/47 .. L R RO < L T8 < T F . 4,500,000 |... 1.6 FE
744320-CE-3 ......... |PRUDENTIAL FINANCIAL INC BASIC ~ 4.350% 02/25/50 .. A GOLDMAN SACHS 1.G FE ..
T44320-CF-0 . .| PRUDENTIAL FINANCIAL INC BASIC ~ 3.700% 03/13/51 ..... A . GOLDMAN SACHS .. 1.6 FE
744542-F#-3 PUBLIC SERVICE CO OF NEW MEX PUBLIC SERVICE CO OF NEW MEX  6.130% 06/01/37 ..eeveeeveeeeniiieeeinnnns eennd 04/09/2025 ..... CIBC WORLD MARKETS ....eeeeeeeeeeeeenee e e e eeens e e e e eens e e e e eemnns s e e eennna e e e e eennnneeeeennnnnneesennnnnnaeeee [reeernnnnaeeeeennnnnaeeeennnnnnnnes Joeeennnnereeennnnnnnes 9,000,000 |oooeiiiiiiiiniiinnis 5,000,000 |... 2
744560-CE-4 . ..|PUB SVC ELEC & GAS BASIC ~ 2.050% 08/01/50 ...uuuiiiiiieniiiiiiiiiiiiiiciiiin e scenei e ennnnns [eenenn 04/22/2025 ..... e R RO~ 1) 2. () B E . 4,000,000 |...
744560-CP-9 .........|PUB SVC ELEC & GAS BASIC  5.450% 08/01/53 . 04/22/2025 . GOLDMAN SACHS .. 1,500,000 |.
744560-CR-5 .........|PUB SVC ELEC & GAS BASIC  5.450% 03/01/54 . 05/22/2025 . Various ... .11,687,080 |. .12,500,000 |.
744560-CT-1 ..|PUB SVC ELEC & GAS BASIC ~ 5.300% 08/01/54 . 05/22/2025 . Various . .. 5,528,200 |. ..6,000,000 |.
744560-CV-6 . ..|PUB SVC ELEC & GAS BASIC ~ 5.500% 03/01/55 . 05/22/2025 . Various ... . 11,364,815 |. . 12,000,000 |.
T4825N-AA-5 . .. | QUEEN MERGERCO INC BASIC ~ 6.750% 04/30/32 .... 04/23/2025 . MORGAN STANI 2,000,000 2,000,000
75041V-AE-4 . ..| RADIOLOGY PARTNERS INC BASIC ~ 8.500% 07/15/32 06/26/2025 . BARCLAYS ..... 3,800,000 3,800,000
82453A-AB-3 . .. | SHIFT4 PAYMENTS LLC/FIN BASIC ~ 6.750% 08/15/32 05/08/2025 . GOLDMAN SACHS .502,500 .500,000
829259-BH-2 ......... [SINCLAIR TELEVISION GROU BASIC ~ 8.125% 02/15/33 .. 05/02/2025 . GOLDMAN SACHS .. 3,000,000 3,000,000
83283II-AE-3 . ..| SMYRNA READY MIX CONCRET BASIC  8.875% 11/15/31 05/08/2025 . UBS WARBURG CONV 3,090,000 |. 3,000,000 |.
833034-AN-3 . .. | SNAP-ON' INC NOTE TR BASIC ~ 3.100% 05/01/50 ...... 05/22/2025 . BARCLAYS ........... .. 1,888,050 |. .. 3,000,000 |.
854502-AL-5 . .. | STANLEY BLACK + DECKER INC BASIC ~ 2.300% 03/15/30 04/25/2025 . BANK OF AMERICA . 25,815,400 |. .30,000,000 |.
854502-AN-1 .. | STANLEY BLACK + DECKER INC BASIC ~ 2.750% 11/15/50 .. 05/22/2025 . BARCLAYS ..... 2,131,760 4,000,000 |.
86189A-AA-7 . ..| STONEX ESCROW ISSUER LLC BASIC  6.875% 07/15/32 06/23/2025 . BANK OF AMERI 1,000,000 |. .. 1,000,000 |.
87165B-AW-3 . .| SYNCHRONY FINANCIAL BASIC ~ 5.450% 03/06/31 ... 04/30/2025 . MORGAN STANLEY .. 9,966,400 |. .10,000,000 |.
87612E-BN-5 . ..| TARGET CORP BASIC ~ 2.950% 01/15/52 .. ......05/22/2025 . Various ... . 19,088,925 |. .31,500,000 |.
87612E-BR-6 ......... TARGET CORP BASIC ~ 4.800% 01/15/53 ...cevvviiniiiiiiiiiiieiiiiin e eees [anand 05/22/2025 ..... Various ... .. 18,718,260 |. ....22,000,000 ...
89417E-AH-2 THE TRAVELERS COMPANIES INC BASIC ~ 5.350% 11/01/40 ...cceemmeeeeeiiinee e e eeeen e eeee eennnd 04/22/2025 ..... GOLDMAN SACHS .. 1,470,405 |ooeeieeeiiiieeeeeee 1,500,000 |...
89417E-AM-1 . .| THE TRAVELERS COMPANIES INC ~ 4.000% 05/30/47 ...... ......04/22/2025 . GOLDMAN SACHS 1,948,750 |. 2,500,000 |.
89417E-AQ-2 THE TRAVELERS COMPANIES INC BASIC ~ 2.550% 04/27/50 .....ciiieeeuuuseeeieennsaarennniseesennnnnnaaeeennnnns Joennns 04/22/2025 ... GOLDMAN SACHS .. 1,733,220 |oeeiiiiiiiiaeeeees 3,000,000 |...
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92840J-AB-5 . .. | VISTAJET MALTA/XO MGMT BASIC ~ 6.375% 02/01/30 .
AR7150-24-6 ......... RH INTL SINGAPORE CORP BASIC ~ 4.500% 03/27/28
B4156-01-5 PROSUS NV BASIC ~ 3.061% 07/13/31
BRY290-26-2 .
BV9226-74-7

......04/01/2025 . JEFFERIES & COMPANY INC.
JUR 05/20/2025 ..... ALLIANCE BERNSTEIN

R 05/19/2025 ..... ALLIANCE BERNSTEIN ....
......05/05/2025 . ALLIANCE BERNSTEIN .
...... 05/13/2025 .....[ALLIANCE BERNSTEIN ....

m

m

.| FALABELLA SA BASIC ~ 3.375% 01/15/32 ...
BANK OF EAST ASIA LTD BASIC  4.875% 04/22/32

m
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89417E-AR-0 THE TRAVELERS COMPANIES INC BASIC ~ 3.050% 06/08/51 .....eevnuieeeinniaeeeeennieeeeeeenneeeeeeennneeeeens Jeennnd 04/22/2025 GOLDMAN SACHS ... e eeeeeee e e e eeee e e e e et e e e e e e e e e e e enes e e e e ennn e e e eennnnaeeeennnnneeeeennnnnaseeennnn [seeernnnnnneeeennnnnneeeennnnnnnnes [oeennnnnnereeennnnnnees 4,449,270 |oiiiiiiiiiiins 7,000,000 |... ...80,063 | 1.F FE
89417E-AS-8 . ..| THE TRAVELERS COMPANIES INC BASIC ~ 5.450% 05/25/53 . 04/22/2025 . GOLDMAN SACHS 6,500,000 145,636 | 1.F FE ..
911312-B0-8 . ..| UNITED PARCEL SERVICE CL B BASIC ~ 4.250% 03/15/49 04/22/2025 . GOLDMAN SACHS 4,500,000 .20,188 [ 1.F FE ..
911365-BR-4 . .. [UNITED RENTALS INC BASIC  6.125% 03/15/34 .... 04/14/2025 . GOLDMAN SACHS 3,000,000 . 15,313 |3.B FE ..
92343V-GP-3 ......... | VERIZON COMMUNICATIONS BASIC ~ 3.875% 03/01/52 04/07/2025 . J.P. MORGAN ... 4,000,000 . 15,931 [2.A FE ..
92343V-Gli-8 . .| VERIZON COMMUNICATIONS BASIC ~ 5.500% 02/23/54 .. 04/29/2025 . MORGAN STANLEY 2,000,000 . 20,472 |2.A FE ..
927804-FR-0 . .| VIRGINIA ELECTRIC POWER 4.45% Due 2/15/2044 FA15  4.450% 02/15/44 ......04/22/2025 . GOLDMAN SACHS 2,500,000 |. .21,014 [1.G FE ..
927804-GD-0 VIRGINIA ELECTRIC POWER BASIC ~ 2.450% 12/15/50 A - 05/22/2025 ..... Various .... 16,000,000 ... .. 168,982 | 1.G FE
927804-GF-5 VIRGINIA ELECTRIC POWER BASIC ~ 2.950% 11/15/51 .eeeeee e e e eeeenes eenand 05/22/2025 L0 U KO URPPPPUUPP ISPUPPPPPPPRRIY N 1 s1s T K | I FET R, 3,500,000 |... 1.G FE
927804-GJ-7 . ..| VIRGINIA ELECTRIC POWER BASIC  4.625% 05/15/52 . 05/22/2025 . BARCLAYS .. 1.G FE ..
927804-GL-2 . .| VIRGINIA ELECTRIC PONER BASIC ~ 5.450% 04/01/53 . ......04/22/2025 . GOLDMAN SACHS N 1.G FE ..
927804-GN-8 VIRGINIA ELECTRIC POWER BASIC ~ 5.700% 08/15/53 ... P 04/22/2025 ..... L R R RO 0F . -1 (1) E . 4,000,000 |... 1.6 FE
927804-G0-1 VIRGINIA ELECTRIC POWER BASIC ~ 5.350% 01/15/54 ... R 04/22/2025 ..... GOLDMAN SACHS ... e eeeeeeee e e e eeee e e e e e e e e e e e e e e e e e e enen e e e eennnn e e e eennnnaeeeennnnnnaeeeennnnnseeennnn [seeernnnnaneeeennnnaneeeennnnnaenes [reeennnnnereeennnnnenes 3,045,560 |oveviiiiiiiiiiiiinnis 4,000,000 |... 1.G FE
927804-GS-7 . ..| VIRGINIA ELECTRIC POWER BASIC  5.550% 08/15/54 . 04/22/2025 . GOLDMAN SACHS 4,000,000 1.G FE ..
927804-GU-2 . ..|VIRGINIA ELECTRIC POWER BASIC  5.650% 03/15/55 . 04/22/2025 . GOLDMAN SACHS 9,500,000 1.G FE ..
92921E-AA-0 . ..| VOYAGER PARENT LLC BASIC ~ 9.250% 07/01/32 . 05/08/2025 . DEUTSCHE BANK 5,689,000 4.AFE ..
931142-DI-0 . .. | WAL-MART STORES BASIC ~ 3.625% 12/15/47 .. 04/22/2025 . GOLDMAN SACHS 4,500,000 |. 1.C FE ..
931142-EC-3 . .. | WAL-MART STORES BASIC ~ 4.050% 06/29/48 .. 05/22/2025 . Various ... .. 6,000,000 |. 1.CFE ..
931142-EV-1 . ..| WAL-MART STORES BASIC ~ 2.650% 09/22/51 .. 05/22/2025 . Various . .16,000,000 |. 1.C FE ..
931142-EZ-2 . .. | WAL-MART STORES BASIC ~ 4.500% 09/09/52 .. 05/22/2025 . Various . .10,000,000 |. 1.CFE ..
931142-FE-8 . ..| WAL-MART STORES BASIC ~ 4.500% 04/15/53 ..... 05/22/2025 . Various ... .30,000,000 |. 1.C FE ..
976843-BN-1 . ..| WISCONSIN PUBLIC SERVICE BASIC ~ 2.850% 12/0 . 04/22/2025 . GOLDMAN SACH 3,000,000 1.F FE ..
136375-CV-2 . .. | CANADIAN NATIONAL RAILWAY BASIC ~ 4.450% 01/20/49 . 04/22/2025 . GOLDMAN SACHS 4,000,000 1.F FE ..
136375-CZ-3 . .. | CANADIAN NATIONAL RAILWAY BASIC ~ 2.450% 05/01/50 . 04/22/2025 . GOLDMAN SACHS N N 3,000,000 1.F FE ..
136375-DB-5 . .. | CANADIAN NATIONAL RAILWAY BASIC ~ 4.400% 08/05/52 . 04/22/2025 . GOLDMAN SACHS N N 4,501,475 |. 5,500,000 1.G FE ..
00135T-AF-1 . ..|AIB GROUP PLC BASIC ~ 5.320% 05/15/31 .............. 05/08/2025 . J.P. MORGAN .... N N .. 7,000,000 |. 7,000,000 2.BFE ..
00402A-AB-7 . ..| ABU DHABI DEVELOPMENT HO BASIC ~ 5.000% 05/06/35 .. 04/29/2025 . ALLIANCE BERNSTEIN . 2,254,000 1.C FE ..
023641-BE-4 . .| AMERICAN MOVIL SA DE CV 4 3/8% Due 7/16/2042 JJ16  4.375% 07/16/42 . ......04/22/2025 . GOLDMAN SACHS .. 5,500,000 2.AFE ..
023641I-BG-9 AMERICAN MOVIL SA DE CV BASIC ~ 4.375% 04/22/49 N . 04/22/2025 ..... GOLDMAN SACHS ... e eeeeeee e e e eeee e e e e ee e e e e e eee e e e e e enen e e s e eennnn e e eeennnnaeeeeennnnaeeeennnnnnseeennnn [seeernnnnaneeeennnnnneeeennnnnaenes |oeeennnnnereeennnnnnees 1,995,150 |oiiiiiiiis 2,500,000 |... 1.G FE
046353-AG-3 ASTRAZENECA 4% Due 9/18/2042 MS18  4.000% 09/18/42 e P R RO o M I o 4 £ T FO . 7,500,000 |... 1.F FE
046353-AN-0 . ..| ASTRAZENECA 4 3/8% Due 11/16/2045 NN16  4.375% 11/16/45 Various ... .10,000,000 |. 1.F FE ..
046353-AU-2 . .| ASTRAZENECA BASIC ~ 4.375% 08/17/48 .. Various ... 5,000,000 |. 1.F FE ..
046353-AX-6 ASTRAZENECA BASIC ~ 2.125% 08/06/50 .. 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 1,583,070 [.oeeeeeeeieeieeinnnnns 3,000,000 |... 1.EFE
046353-AZ-1 ASTRAZENECA BASIC ~ 3.000% 05/28/51 Various 9,451,130 |. .... 15,000,000 ... 1.F FE
055451-AR-9 . ..[BHP BILLITON FIN USA BASIC ~ 4.125% 02/24/42 .. GOLDMAN SACHS .. 4,469,685 |. .. 5,500,000 |. 1.F FE ..
055451-AV-0 . .|BHP BILLITON FIN USA 5% Due 9/30/2043 MS31  5.000% 09/30/43 . GOLDMAN SACHS . 10,358,970 |. . 11,500,000 |. 1.F FE ..
055451-BF-4 BHP BILLITON FIN USA BASIC ~ 5.500% 09/08/53 . Various .. 13,601,840 |. .. 14,500,000 |... 1.F FE
05709V-AA-2 BAITEREK NATIONAL MANAGI AGENCY DEBENTURES  5.450% 05/08/28 . A - 04/29/2025 ALLIANCE BERNSTEIN .... 2.BFE
05974T-AA-5 . ..| BANCO NACIONAL COM EXT BASIC  5.875% 05/07/30 ..... 04/30/2025 . ALLIANCE BERNSTEIN . 2.BFE ..
151191-BR-3 . ..| CELULOSA ARAUCO CONSTITU BASIC ~ 6.180% 05/05/32 .. 04/30/2025 . ALLIANCE BERNSTEIN . 2.CFE ..
191241-AF-5 . ..| COCA-COLA FEMSA SAB CV 5 1/4% Due 11/26/2043 NMN26  5.250% 11/26/43 . 04/22/2025 . GOLDMAN SACHS .. N N 1.G FE ..
251526-DA-4 . .. |DEUTSCHE BANK NY BASIC ~ 5.297% 05/09/31 .... 05/06/2025 . DEUTSCHE BANK .. .10,000,000 |. .10,000,000 |. 2.BFE ..
260979-AA-7 . .| DP WORLD CRESCENT LTD BASIC ~ 5.500% 05/08/3! 04/30/2025 . ALLIANCE BERNSTEIN . ..1,890,785 |. .. 1,910,000 |. 2.BFE ..
43475R-AH-9 .........|HOLCIM CAPITAL CORP BASIC  6.875% 09/29/39 ... 06/18/2025 .....| Tax Free Exchange .. . 22,598,490 |. .22,000,000 |. 2.AFE ..
43475R-AJ-5 ......... [HOLCIM CAPITAL CORP BASIC ~ 6.500% 09/12/43 06/18/2025 .....| Tax Free Exchange .. .10,000,000 |. 2.AFE ..
445640-AD-7 . ..|HUINT OIL CO OF PERU BASIC ~ 7.750% 11/05/38 04/24/2025 . ALLIANCE BERNSTEIN . 3.AFE ..
65290D-AC-7 . .. |NEXA RESOURCES SA BASIC ~ 6.600% 04/08/37 .. 04/01/2025 . ALLIANCE BERNSTEIN . 2.CFE ..
68560E-AD-0 . ..|ORBIA ADVANCE CORP SAB BASIC ~ 7.500% 05/13/35 .. 04/30/2025 . ALLIANCE BERNSTEIN . 2.CFE ..
780153-AG-7 . ..|ROYAL CARIBBEAN CRUISES BASIC ~ 7.500% 10/15/27 ... 06/16/2025 SMBC NIKKO SECURITIES . 13,414,375 |. .12,700,000 |. 2.CFE ..
822582-AN-2 . .. [SHELL INTERNATIONAL FIN 5 1/2% Due 3/25/2040 MS25  5.500% 03/25/40 . 05/22/2025 . BARCLAYS ..... . 10,228,155 |. .10,500,000 |. 1.DFE ..
85325C-2H-4 ......... | STANDARD CHARTERED PLC BASIC  5.244% 05/13/31 .. 05/12/2025 . ALL IANCE BERN . 1.G FE ..
91911T-AR-4 . .| VALE OVERSEAS LIMITED BASIC ~ 6.125% 06/12/33 ... 05/19/2025 . ALLIANCE BERNSTEIN . CFE ..
B FE ..
C Fl
B Fl
A Fl
C Fi

NEEERERNEES

m
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D5936@-AA-0 OAK HOLDINGS 2 GMBH OAK HOLDINGS 2 GMBH  4.160% 05/14/33 R AP 04/16/2025 SMBC NIKKO SECURITIES ... .... 50,287,500 |. ....50,287,500 |... 2BZ ..
L3551#-AU-4 . ..|FERRERO INTERNATIONAL S.A. FERRERO INTERNATIONAL S.A.  5.670% 04/09/37 . 04/01/2025 . BANK OF AMERICA .. 2.AZ
N7896@-AD-7 . ..| AALBERTS FINANCE B.V. AALBERTS FINANCE B.V.  5.940% 06/11/37 .. 05/29/2025 . DEUTSCHE BANK ... 2.A2
YS7235-68-4 . .| TRUST FIBRAUNO BASIC ~ 8.250% 01/23/37 . 06/18/2025 .....| ALLIANCE BERNSTEIN . 2.C Fl
Y73385-24-2 . .. |ALIBABA GROUP HOLDING BASIC ~ 5.250% 05/: 05/14/2025 . ALLIANCE BERNSTEIN . 1.E A
YV7792-24-0 . .|RAIZEN FUELS FINANCE BASIC ~ 5.700% 01/17/35 . ......05/20/2025 . ALLIANCE BERNSTEIN . 2.B Fl
ZF9020-86-7 TRUST FIBRAUNO BASIC  7.375% 02/13/34 .....uiieiiiineieeinnniaseeennnnaaseernnnnsseenennnnasaernnnnnaseeene  |oennnd 06/18/2025 ..... ALLIANCE BERNSTEIN .... 2.C F

S'v04

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated)
LX1920-59-9 .........| MURPHY USA INC MURPHY USA TLB S+175 04/01/32

LX1930-18-4 . .. | WATLOW ELECTRIC MANUFACTURING WATLOW ELECTRIC TLB S+300 03/02/28 .
LX1932-28-9 . ..| CONSOL IDATED COMMUNICATIONS CONSOL IDATED COMM TLB1 +350 10/02/27
LX1949-74-7 . ..|HAYWARD INDUSTRIES INC HAYWARD INDUSTRIES TLB S+250 05/30/28 .
LX1993-56-2 . ..| CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB $+325 11/03/28
.| GRAY TELEVISION GRAY TELEVISION TLD $+300 12/01/28 ........

2,024,429,329
...... 04/01/2025 ROYAL BANK OF CANADA ... .
04/01/2025 . BLOOMBERG TEST BROKER ...
05/01/2025 . WELLS FARGO SECURITIES LLC
05/02/2025 . BANK OF AVERICA .............
06/16/2025 WELLS FARGO SECURITIES LLC

LX1995-56-7 . . 04/01/2025 . Various .........
LX2006-48-9 . ..| CLAROS MORTGAGE TRUST CLAROS MTGE TRUST TLB1 S+450 08/10/26 04/21/2025 . J.P. MORGAN .
LX2042-91-4 . .| BAUSCH + LOMB CORP BAUSCH + LOMB TLB $+325 05/10/27 ............ 04/30/2025 . Various .........

.. | BRONN GROUP HOLDING LLC BROWN GRP-SIGNATURE TLB2 $+250 07/01/31
.| NIELSEN FINANCE LLC NIELSEN HDG - NEPTUN TLA S+475 10/11/28 ..
SPIRIT AEROSYSTEMS INC SPIRIT AEROSYSTEMS TLB S$+450 01/15/27 ...
PLAYA RESORTS PLAYA RESORTS TLB +275 01/05/29
.. | ENSEMBLE HEALTH RCM LLC ENSEMBLE RCM TLB $+300 08/01/29 ....
.| RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB PIK §+500 01/31/29 .

05/30/2025 . ROYAL BANK OF CANADA .
.......05/02/2025 . BANK OF AVERICA ..
...... 04/15/2025 ..... [BANK OF AVERICA ..
...... 04/25/2025 ..... [Various
GOLDMAN SACHS ..
K PAYMENT- IN-K IND
...... 04/01/2025 ..... [J.P. MORGAN

LX2054-79-4 .
LX2086-01-0 .
LX2093-17-2
LX2094-22-0
LX2249-88-1 .
LX2276-36-3 .

mmmmmmmmmm

m

3,000,000 |.
4,998,331 |.

3,000,000 |...
5,000,000 |...

m

mm

LX2292-43-6 AMAWATERWAYS LC AHAB US BIDCO LC AHAB BIDCO-AMAWAT TLB $+300 05/01/31 ... E
LX2297-04-7 CEDAR FAIR -SIX FLAGS CEDAR FAIR- SIX FLAG TLB $+200 04/18/31 v [ 06/18/2025 ..... J.P. MORGAN E
LX2301-55-9 . .| AIR MEDICAL GLOBAL MEDICAL TLB PIK §+550 10/02/28 ... PAYMENT- IN-K IND

m m

.. JANUS INTERNAT IONAL JANUS TLB S+250 08/05/30 .......... GOLDMAN SACHS ..

LX2307-53-1 . . E
. [ CREATIVE PLANNING CPI HOLDCO-CREATIVE TLB $+200 RO 06/24/2025 ..... GOLDMAN SACHS ..

LX2322-33-2 ...

m

4,086,765 |. 4,117,647 |...

LX2332-16-6 STAPLES INC STAPLES INC TLB S+575 09/10/29 ..eoiiiiiiiiiee e | 04/22/2025 MORGAN STANLEY 3,389,950 |. 3,989,950 |... E
LX2332-44-8 . .. | HAMILTON PROJECTS ACQUIR HAMILTON PROJ-COGNTX TLB $+300 05/30/31 04/14/2025 . BLOOMBERG TEST BROKER 2,974,448 2,978,170 E ..
LX2334-67-5 . .. | PROOFPOINT INC PROOFPOINT 1L TL S+300 08/31/28 ...ovveeieenis 04/01/2025 . TD SECURITIES ....... 2,992,443 2,992,443 E..
LX2379-15-9 . ..|US SILICA- STAR HOLDING US SILICA - STAR TL1L S$+450 07/31/31 . 06/05/2025 . PARIBAS SECLRITIES . 4,663,254 4,987,437 E ..
LX2457-73-2 . .. |BURLINGTON COAT FACTORY BURLINGTON COAT TLB-7 S+175 09/19/31 . 06/06/2025 J.P. MORGAN ... 9,900,000 10,000,000 E ..
LX2480-21-3 . .. | MAGNERA CORP MAGNERA CORP TLB S+425 1/04/31 ool 06/06/2025 JEFFERIES & COMP C 625,690 . 649,541 E ..
LX2489-34-7 . ..| VIANT MEDICAL HOLDINGS, INC VIANT MEDICAL HLDGS TL1L S+400 10/29/31 06/09/2025 . WELLS FARGO SECURITIES LLC 2,988,750 3,000,000 E..
LX2490-62-6 . .. | ROBERTSHAN CTLS CO ROBERTSHAW-RANGE 20UT TL $+800 10/01/29 06/25/2025 . PAIA CLO Ltd 2019-1 .. 154,571 353,532 E ..
LX2497-58-9 . ..|LIFE TIME INC LIFE TIME FITNESS TLB +225 10/22/31 ... 04/02/2025 . Various ... 4,987,500 4,992,500 E ..
LX2503-47-7 . ..| CONSTRUCTION PARTNERS INC CONSTRUCTION PAR TLB $+250 04/02/2025 . BANK OF AVEf 2,988,750 3,000,000 E ..
LX2503-58-4 . ..| ZELIS PAYMENTS BUYER INC ZELIS PAYMENTS BUYER TLB §+325 10727731 . 06/16/2025 .....[Various ......... 6,968,130 6,987,469 E ..
LX2510-50-6 . ..|CMG MEDIA GROUP CMG MEDIA-TERRIER TLB2 $+350 06/18/29 ............ 06/18/2025 ..... [MORGAN STANLEY 4,118,254 4,289,848 E ..
LX2529-74-6 . ..|PROJECT ALPHA INTERMEDIA QLIK-PROJECT ALPHA TLB $+325 10/28/30 05/01/2025 . MORGAN STANLEY 5,985,000 6,000,000 E..
LX2532-35-1 . ..|DUN & BRADSTREET CORP DUN & BRADSTREET TLB2 S$+225 01/18/29 . 05/01/2025 . DEUTSCHE BANK .... 4,990,531 4,987,406 E ..
LX2541-96-4 . ..| TIBCO SOFTWARE INC CLOUD SOFTWARE GRP TLB1 $+350 03/29/29 04/01/2025 . PARIBAS SECURITIES . 3,705,005 3,705,005 E ..
LX2554-31-4 . .| JANE STREET GROUP LLC JANE STREET TLB $+200 12/11/31 ... ......04/01/2025 . HSBC SECURITIES INC. . 2,950,938 |. 2,992,188 |. E ..
LX2554-73-6 BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB $+200 /28728 o | 04/01/2025 J.P. MORGAN 2,996,250 |. 3,000,000 |... E
LX2555-74-1 ARETEC GROUP INC ARETEC GROUP-CETERA TLB $+350 08/09/30 .vvveeeeeeiiiiee e [ 04/01/2025 UBS WARBURG CONVERTIBLES 2,985,000 |. 2,992,500 |... E
LX2556-13-7 . .| CATAWBA NATION GAMING CATAWBA -TWO KINGS TLB S+475 12/13/31 04/01/2025 . BANCO SANTANDER SA NEW YORK BR

mm

......05/22/2025 .
R R 05/05/2025

P 05/28/2025
04/01/2025 .
06/16/2025

UBS WARBURG CONVERTIBLES ..
Various
J.P. MORGAN ...
J.P. MORGAN .
GOLDMAN SACHS ..

.| INDICOR LLC INDICOR LLC TLB §+275 11/28/29 ool
CINCINNATI BELL INC CINCINNATI BELL TLB4 +275 11/24/28
LES SCHWAB TIRE CENTERS LES SCHWAB TIRE LS TLB $+250 04/23/31
.. | CLEARWATER ANALYTICS LLC CLEARWATER ANALYTICS TLB §+225 02/09/32 .
.| AMWINS AMWINS TL §+225 01/23/82 oo

.| DELTA TOPCO INC DELTA TOPCO-BLOX TLB S$+275 12/03/29 .

LX2557-66-3 .
LX2560-41-0
LX2578-06-5
LX2578-17-2 .
LX2579-21-2 .

7,948,018 |..
300,000 ..

m

7,919,361 |.
2,988,750 |

m

LX2581-30-9 . . 06/02/2025 . MORGAN STANLEY
LX2583-86-7 . ..| STONEPEAK NILE PARENT STONEPEAK-AIR TRANS TLB §+275 02/03/32 . 05/01/2025 . BARCLAYS ..
LX2584-21-2 . .| Ineos Composites FORTIS 333- INEOS TLB §+350 02/06/32 . 04/01/2025 . GOLDMAN SACHS ..

mmmmmm

05/01/2025 . ROYAL BANK OF CANADA .

.. AMEX GBT AMEX GBT TLB S§+250 07/28/31 v R K K K K
...... 05/01/2025 ..... [ROYAL BANK OF CANADA ... P P § ..... 1,930,111 ...

FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL TLB8 S+275 09/15/31 ...

LX2584-22-0 .
LX2585-37-5

AR RO R A RE R PR AR RO R R ER R R RO R PRORER PR RRRPRORARRORDRDDN
WP OO TP POIITTOTITFTOOIFTETFTOFTFTETOOOOOOIIOIFTOI@®EI>O®EO IO
B B« B o e o e B« B o o e e B o e o e B B o e o e e e B o o e B B o e e B B o e e e B o e o e e B o e o o i e«
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LX2589-20-3 PRIME SECURITY SERVICES BOR PRIME SECURITY-ADT TLB S+175 02/09/32 ... N - 06/27/2025 DEUTSCHE BANK ... e eeeee e e e et e e e e e et e e e e e e e e e e e e e e e e e e e e e e e enna e e e e eennnnaeeeennnanseeeennnnnns |seennnnnnseeeemnnnnneeeennnnnaeeees Joernnnnanreemnnnnannees 4,950,000 |.eevvnniieeinenins 5,000,000 |... FE
LX2590-72-2 . ..[GEN DIGITAL INC GEN DIGITAL TLB $+175 02/13/32 oo 05/01/2025 . WELLS FARGO SECURITIES LLC E ..
LX2590-77-1 . .| APEX GROUP TREASURY LLC APEX GROUP TREASURY TLB $+350 02/20/32 . 06/26/2025 . GOLDMAN SACHS .. E ..

.. TK ELEVATOR US NEWCO INC TK ELEVATOR TLB $+300 04/30/30 ...

LX2596-05-9 . . 04/01/2025 . GOLDMAN SACHS E ..
LX2599-28-5 . .. | CROWN EQUIPMENT CORP CROWN EQUIPMENT TLB $+225 10/10/31 .. 04/01/2025 . WELLS FARGO SEC! E ..
LX2599-28-5 . .. | CROWN EQUIPMENT CORP CROWN EQUIPMENT TLB $+225 10/10/31 04/10/2025 . Tax Free Exchange .. E..
LX2601-98-2 . .| VALVOLINE INC VALVOLINE INC TLB $+200 03/19/32 . 04/01/2025 . MORGAN STANLEY ... E ..

o 04/01/2025 9,950,000 | 10,000,000 ..

LX2602-06-3 AVALARA INC AVALARA INC TLB §+325 03/29/32 . MORGAN STANLEY ... . E
LX2605-16-5 VISTA MANAGEMENT HOLDING VISTA MANAGEMENT TLB S§+375 03/26/31 ... N R 04/01/2025 BANK OF AMERICA .. 6,203,125 [ooeeeeiiiiiiieeens 6,250,000 |... E
LX2607-90-6 . -|MADISON 1AQ MADISON IAQ LLC 1L TL $+325 03/29/32 .. 04/01/2025 . GOLDMAN SACHS

mm

LX2617-14-5 . ..|EW SCRIPPS EW SCRIPPS TLB4 §+575 06/30/28 ..
LX2617-15-2 ......... EI SCRIPPS El SCRIPPS TLB5 $+335 11/30/29 ...
LX2623-75-4 ......... QX0 INC QX0 INC TLB §+300 04/23/32
LX2626-93-0 . ..| INVENERGY THERMAL OPERATING INVENERGY THERMAL TLB $+350 05/06/32 .
LX2626-94-8 . ..| INVENERGY THERMAL OPERATING INVENERGY THERMAL TLC $+350 05/06/32 .
LX2628-21-7 . ..| VOYAGER PARENT LLC VOYAGER PARENT-EVRI-TLB S+475 05/10/32 ..
LX2628-22-5 . .. | SHIFT4 PAYMENTS LLC SHIFT4 PAYMENTS TLB §+275 05/10/32
LX2634-00-9 . ..|HERC HOLDINGS INC HERC HOLDINGS INC TLB $+200 05/17/32 ...
LX2634-14-0 . .. | HERSCHEND ENTERTAINMENT HERSCHEND ENTERTAIN TL1 §+325 05/17/32 .
LX2634-85-0 . ..| ALERA GROUP INTERMEDIATE ALERA GROUP TLB $+325 05/21/32 .
LX2634-89-2 . .. | AMERICAN AUTO AUCTION AMERICAN AUTO TL1L $+450 05/24/32 ..
LX2635-72-5 . .. | PROOFPOINT INC PROOFPOINT TLB $+300 08/31/28 ...
LX2636-34-3 . ..| CFC GROUP USA LLC CFC GROUP TLB §+375 05/31/32 .
LX2644-99-0 . .| WASSERMAN MEDIA GROUP WASSERMAN MEDIA GRP TLB $+300

......04/15/2025 .
UV R 04/10/2025

R 04/23/2025
05/06/2025 .
05/06/2025 .
05/08/2025 .
05/08/2025 .
05/16/2025 .
05/15/2025 .
05/21/2025 .
05/22/2025 .
06/18/2025
05/30/2025 .
06/12/2025 .

Various ...
EXCHANGE ..
GOLDMAN SACHS
MUFG SECURITIES AMERICAS INC
MUFG SECURITIES AMERICAS INC
DEUTSCHE BANK ..
GOLDMAN SACHS ..
WELLS FARGO SECURITIES LLC
GOLDMAN SACHS ..
GOLDMAN SACHS ..
JEFFERIES & COMPANY INC.
GOLDMAN SACHS ..

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

3,081,281 |.
5,207,400 |

m

m

06/14/32 .

mMMAmmMmmMmMmMmMmmmmmmmm

W IO TPTOTTTOOOTTOTTPTIOITPO O IO O DO T ®
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LX2645-25-2 . ..| COLOSSUS ACQUIRECO LLC COLOSSUS PIPELINE TLB S+175 06/14/32 06/12/2025 . MORGAN STANLEY

LX2646-02-9 . ..| TRUCORDIA TRUCORDIA-PCF INSUR TL §+325 06/14/32 ............ 06/12/2025 . J.P. MORGAN . K

LX2646-46-6 . ..|HILL TOP ENERGY CENTER HILL TOP ENERGY TL S$+325 06/17/32 06/17/2025 SANTANDER ... .. 1,995,000 | ..2,000,000 |

LX2646-56-5 . .| BAUSCH + LOMB CORP BAUSCH + LOMB TLB S+425 12/18/30 ....... ......06/18/2025 J.P. MORGAN . .19,800,921 |. . 19,900,423 |.

LX2646-58-1 BLACKSTONE MORTGAGE TRUST BLACKSTONE MORTGAGE TLB6 S+300 12/10/30 oo [l 06/12/2025 ..... MORGAN STANLEY ... 3,018,839 |. 3,026,405 |... E
LX2648-53-8 SAZERAC CO INC SAZERAC CO INC TLB $+250 06/25/32 WELLS FARGO SECURITIES LLC .. 3,851,613 [ooeeeiiiiiiis 3,870,968 |... E
LX2649-16-3 . .. | NEXSTAR BROADCASTING NEXSTAR MEDIA TLB $+250 06/24/32 . J.P. MORGAN .......... . 14,850,000 | . 15,000,000 | E ..
LX2649-23-9 . .. | ASPIRE BAKERIES HOLDING ASPIRE BAKERIES TLB S§+350 12/23/30 Tax Free Exchange .. 3,505,271 |. .. 3,640,152 |. E ..
LX2650-83-1 ......... RADIOLOGY PARTNERS INC RADIOLOGY PARTNERS TLB S+450 06/26/32 ... BARCLAYS .. 11,237,837 | .. 11,351,351 |... E

PO PR EEOEREEREEREENWOEOWRREERWOREWOWEEDEW®

LX2021-49-6 ......... COVIS PHARMA COVIS PHARMA 1L TL S+650 02/18/27 v e 06/25/2025 ..... PAIA CLO Ltd 2019-1 .. s 818,343 |... . FE ...
LX2445-74-5 . .| FORMULA ONE FORMULA ONE -DELTA 2 TLB $+200 09/10/31 . ......04/03/2025 . J.P. MORGAN ... 1,995,000 |. 2,000,000 |. A FE
LX2457-34-4 FORMULA ONE FORMULA ONE-DELTA2 DDTL $+200 09/10/31 .. T 04/03/2025 ..... Var ious N F T 3,164,167 [..ooiiiiiinnniinnnns 3,166,667 |... A FE
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 356, 164,939 361,968,559

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 2,118,982,443 2,416,667,888 19,062,642
0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999997. Total - Issuer Credit Obligations - Part 3 2,118,982,443 2,416,667,888 19,062,642
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX

0509999999. Total - Issuer Credit Obligations 2,118,982,443 2,416,667,888 19,062,642
46626L-JS-0 ......... [ JP Morgan Mortgage Acquisition SERIES 2006NCT CLASS M2 4.951% 04/25/36 .veeveeveereeueereereeeeanennes ... 04/25/2025 ..... [ 1Nterest CapitaliZatioN vouveeeeeseeseseseseseseessassessessessessesseseessassassessesneseessensassansesnassases |oosessessessesessessesessessasnes |ossessessessessessessessessessosses |oosessassessensesseseneesseeeses

1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)

05494F-CA-4 . ..|BANK SERIES qBNK49 CLASS AS  6.025% 03/15/58 . 04/09/2025 . SOCIETE GENERALE . 5,117,969 ..5,000,000 |
05594E-AA-8 . ..|BPR Trust SERIES 2025ALDR CLASS A  5.672% 06/05/42 . 05/28/2025 . BARCLAYS .. .12 000,000 |. .12,000,000 |.
05615B-AF-8 . ..|BMO Mortgage Trust SERIES 20255010 CLASS AS ~ 5.947% 05/15/58 05/14/2025 . Various ... . 12,209,997 |. .11,888,000 |
05615B-AG-6 . ..|BMO Mortgage Trust SERIES 20255C10 CLASS B 6.445% 05/15/58 . 04/28/2025 . BMO CAPITAL MARKETS 3,089,993 |. 3,000,000 |.
05615D-AG-2 . ..|BMO Mortgage Trust SERIES 202512 CLASS AS  6.195% 06/15/58 .... 06/16/2025 .....|[Various ... .. 4,162,343 |. ..4,000,000 |
081919-AS-1 . ..|Benchmark Mortgage Trust SERIES 2024V9 CLASS AS ~ 6.064% 08/15/57 05/08/2025 . SOCIETE GEN .10,950,329 |. .10,633,000 |
09660S-AX-8 . ..|BMO Mortgage Trust SERIES 20245C4 CLASS AS ~ 6.866% 02/15/57 .... 05/06/2025 . CITICORP SECURITIES .. 7,391,016 | ..7,000,000 |
12430B-AA-8 . ..|BWAY Mortgage Trust SERIES 20251535 CLASS A 6.519% 05/05/30 04/11/2025 . GOLDMAN SACHS ....... .12,000,000 |. .12,000,000 |.
23345L-AA-T . ..|DOLP TRUST SERIES 2021NYC CLASS A 2.956% 05/10/41 .... 04/28/2025 . PERFORMANCE TRUST CAPITAL PART .10,000,000 |
449843-AA-9 . ..| International Paper Company SERIES 2025IP CLASS A 5.25 . ......05/29/2025 . DEUTSCHE BANK .. .10,000,000 |.
449843-AC-5 .. .| International Paper Company SERIES 2025IP CLASS B 5.540% 06/10/42 ..ooeevvvveeeeeeiiiieeeeeiiieeees | 05/29/2025 ... DEUTSCHE BANK ....eeteeee ettt ettt ettt e e et e e e eei e e e e e et eeeeeeeiiee [eeeiiieeeeeeeiieeeeeeeeiieeeeeees |eeeiieeeeeeeennneeeee. 0,749,098 | 5,750,000 |...
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449843-AE-1 International Paper Company SERIES 2025IP CLASS C  5.831% 06/10/42 .......ccooevviiininnnnnnnnnnnnns o 05/29/2025 DEUTSCHE BANK . [ennnsnnnnnnsseseerereranes [eeeeeeenennenennnn.. 0,499,000 [ 3,500,000 |... 1.G FE .
451955-AA-6 . ..| ILPT Commercial Mortgage Trust SERIES 2025LPF2 CLASS A 5.292% 06/10/33 06/13/2025 . CITICORP SECURITIES 5,000,000 1.AFE ..
451955-AC-2 .........| ILPT Commercial Mortgage Trust SERIES 2025LPF2 CLASS B 5.537% 06/10/33 06/13/2025 . CITICORP SECURITIES 5,000,000 1.C FE
50245X-AC-1 .| LV 2024-SHOW SERIES 2024SHOW CLASS B 5.826% 10/10/29 . BANK OF AMERICA . 5,000,000 |. 1.A ..
949931-AF-6 . .. | WELLS FARGO COMMERCIAL MORTGAG SERIES 20255C4 CLASS AS 6. WELLS FARGO SECURI ..... 5,000,000 |... 1.A FE .
1079999999. Subtotal Asset-Backed Securities - Financial Asset Backed Self Liquidating - Non-Agency Commercial Mortgage- Backed Securities (Unaffiliated) 115, 162,325 114,771,000 293,893 XXX
443815-AE-5 . ..| WILLOWBROOK MALL SERIES 20251A CLASS B 6.175% 04/22/37 ......04/04/2025 . Various . .40,000,000 |. .40,000,000 |. 1.C FE ..
443815-AG-0 . ..|WILLOWBROOK MALL SERIES 20251A CLASS C  6.675% 04/22/37 04/04/2025 . Various . .32,000,000 |. . 32,000,000 |. 1.FFE ..
443815-AJ-4 . ..| WILLOWBROOK MALL SERIES 20251A CLASS D  8.175% 04/22/37 04/04/2025 . Various . . 24,000,000 |. . 24,000,000 |. 2.BFE ..
443815-AL-9 . ..| WILLOWBROOK MALL SERIES 20251A CLASS E 11.525% 04/22/37 04/04/2025 . Various . . 24,000,000 |. . 24,000,000 |. 3.B FE ..
03771E-AG-5 . ..|Apidos CLO Ltd SERIES 202553A CLASS C1  6.372% 07/20/38 . 04/17/2025 . SOCIETE GENERALE .10,000,000 |. .10,000,000 |. 1.F FE ..
05765D-AT-2 . ..|Balboa Bay Loan Funding Ltd SERIES 20231A CLASS BRR  5.92 06/12/2025 . BANK OF AMERICA .. 9,500,000 9,500,000 1.6 FE ..
08183D-AS-2 . ..|Benefit Street Partners CLO Lt SERIES 202331A CLASS BR  6.030% 04/25/38 04/15/2025 . BANK OF AMERICA 9,250,000 9,250,000 1.C FE ..
09077F-AS-4 . ..|Birch Grove CLO Ltd. SERIES 20236A CLASS CR  6.222% 07/20/38 ... 06/09/2025 . BANK OF AMERICA 3,000,000 3,000,000 1.6 FE ..
125166G-AG-1 . ..|CBAM CLO Management SERIES 20186A CLASS CR2  6.980% 03/31/38 04/15/2025 . MORGAN STANLEY 7,000,000 7,000,000 1.EFE ..
202490-AE-1 . .. | Empower CLO Ltd. SERIES 20251A CLASS C  6.272% 04/20/38 ...... 04/03/2025 . MIZUHO SECURITIES 5,000,000 5,000,000 1.FFE ..
442920-AC-8 . ..|HPS Loan Management Ltd SERIES 202525A CLASS F 11.750% 07/26/38 05/09/2025 . MIZUHO SECURITIES .. 225,625 |. ..237,500 |. 4.CFE ..
443815-AB-1 . ..|Hudson Kettle CLO LLC SERIES 202511 CLASS A1  5.755% 04/22/37 .. ......06/12/2025 . Various ... 146 000,000 |. 146,000,000 |. 1.APL ..
443815-AD-7 ......... Hudson Kettle CLO LLC SERIES 202511 CLASS A2 5.755% 04/22/37 ..o [ 04/04/2025 Various ... ....25,000,000 |. ....25,000,000 |... 1.APL
675947-AS-4 OCTAGON 61 LTD SERIES 20232A CLASS CR  6.629% 04/20/38 .......cooeveiiiiiiiiiiiiiiiiii o 04/16/2025 L T O R RO 6,250,000 |...coeeeiieeeiinnns 6,250,000 |... 1.F FE
69915N-AJ-7 . ..|Parallel Ltd SERIES 20231A CLASS A1R  5.669% 07/20/36 CITICORP SECURITIES .20,000,000 |. .20,000,000 |. 1.AFE ..
69916N-AL-2 . ..|Parallel Ltd SERIES 20231A CLASS AR  6.079% 07/20/36 ... X CITICORP SECURITIES ..5,000,000 |. ..5,000,000 |. 1.C FE ..
70019A-AS-8 ......... Park Blue CLO Ltd SERIES 20233A CLASS BR  6.129% 04/20/38 .... [ 05/29/2025 ..... GOLDMAN SACHS ....11,000,000 |. ....11,000,000 |... 1.C FE
82800V-AG-7 ......... Silver Point CLO, Ltd SERIES 20259A CLASS C  6.680% 03/31/38 P 05/01/2025 ..... MIZUHO SECURITIES .o o [ 3,500,000 |ooeeeeeiiiieeie 3,500,000 |... 1.F FE
872373-AY-1 . .| TCW Gem Ltd SERIES 20231A CLASS CR  6.183% 03/31/38 ......... 06/18/2025 JEFFERIES & COMPANY INC. .11,000,000 |. .11,000,000 |. 1.F FE ..
89643K-AE-1 Trinitas CLO Ltd SERIES 202534A CLASS C  7.075% 04/22/38 ......oevevveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [00..04/16/2025 ... BANK OF AMERICA .......... ....10,000,000 |. ....10,000,000 |... 1.F FE .. .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset Backed - Self-Liquidating - Non Agency CLOs/CBOs/CDOs (Unafflllated) 401,725,625 401,737,500 XXX
0008N#-AA-2 . .| ACF TD HOLDINGS, LLC ACF TD HOLDINGS, LLC  6.460% 05/30/31 JUU R 05/16/2025 JEFFERIES & COMPANY INC. ....40,800,000 |. ....40,800,000 |... Bz
1248E#-AA-3 . ..|CCO I SHORE HOLDCO LLC CCO Il SHORE holdco Ilc  6.792% 04/01/35 . 04/17/2025 . Tax Free Exchange .. . 74,738,679 |. .75,000,000 |. .GZ
40190A-AA-1 . ..| GUGGENHE IM INVESTMENTS PDF GUGGENHEIM INVESTMENTS PDF  7.279% 04/10/38 . 04/10/2025 . DIRECT - 1 .. 4,000,000 4,000,000 .GZ
404920-AA-7 . ..|HPS SET FUND FEEDER LP HPS SET FUND Sr FEEEDER LP  7.330% 09/30/34 . 05/16/2025 . DIRECT - 1 7,511,045 7,511,045 .BPL
404920-AB-5 . ..|HPS SET FUND FEEDER LP HPS SET FUND Jr FEEEDER LP  8.330% 09/30/34 . 05/16/2025 . DIRECT - 1 3,755,523 3,755,523 .CPL ..
404920-AC-3 . .|HPS SET FUND FEEDER LP HPS SET FUND Sub FEEEDER LP  9.830% 09/30/34 ... ......05/16/2025 . DIRECT - 1 3,755,523 |. 3,755,523 |. LAPL L
40493*-AA-8 HPS ASSET VALUE FUND |1 FEEDE HPS AVF Il Senior Tranche 7.333% 12/31/31 ..coooviiiiininnnnnnnnnnnns | 06/12/2025 ... DIRECT - 1 .. ... 22,733,892 |. ... 22,733,892 |... CPL..........
40493*-AB-6 HPS ASSET VALUE FUND |11 FEEDE HPS AVF Il Junior Tranche 8.333% 12/31/31 ...coooiiiiiiiiiniiiniinins |onnid 06/12/2025 ... DIRECT - 1 .. .... 14,208,683 |. .... 14,208,683 |... .BPL
40493%-AC-4 . ..|HPS ASSET VALUE FUND |11 FEEDE HPS AVF 11 Subordinated Tranc ~ 9.833% 12/31/31 06/12/2025 . DIRECT - 1 .. .. 8,525,210 |. .. 8,525,210 |. .CPL ..
4313311-AA-9 . .|HILDENE TRUPS SECURITIZATION HILDENE TRUPS SECURITIZATION  6.030% 10/25/39 ..... ......06/18/2025 STIFEL NICOLAUS . 12,703,766 |. . 12,769,075 |. AFE L
43133Y-AL-9 HILDENE TRUPS SECURITIZATION 4 HILDENE TRUPS SECURITIZATION 4  6.332% 01/23/40 ... P R 04/02/2025 ... PIPER SANDLER ....40,000,000 |. ....40,000,000 |... A FE
45111@-BE-8 ICONIC ISSUER LLC ICONIC ISSUER LLC ~ 6.244% 05/31/65 .......evvvereverreininieieirnsneeesnesisnssssnsssnnnnes foeens 04/15/2025 DIRECT - 1 .. ....11,000,000 |. ....11,000,000 |... FPRL
46681#-AA-3 . ..| JG WENTWORTH (X) LLC JG WENTWORTH (X) LLC  6.210% 12/31/80 .. 06/13/2025 . DIRECT - 1 . 18,579,379 |. . 18,579,379 |. FPRLL
53701#-AA-5 . ..|LITMUS MUSIC FINANCE LLC LITMUS MUSIC FINANCE LLC ~ 6.000% 04/20/65 04/11/2025 . TRUIST ........ . 33,424,678 |. . 34,140,000 |. FPRLL
78517Q-AA-2 . ..|SABAL ISSUER 2025-1 LLC SABAL ISSUER 2025-1 LLC  6.280% 11/01/60 04/15/2025 . BANK OF AMERICA .19,766,140 |. .20,000,000 |. .GFE ..
90140B-AA-5 . ..|MESIROW OPAL TI TRUST MESIROW OPAL TI TRUST  8.157% 01/10/30 .. 06/10/2025 .....| Interest Capitalization .. 328,823 |. .. 328,823 |. FPRLL
90239#-AA-8 . ..|2025 STAG FINANCING L.P. 2025 STAG FINANCING L.P.  7.430% 06/10/40 ... 06/02/2025 .....[DIRECT - 1 ......evvenee . 58,695,120 |. .59,288,000 |. .GPL
977701-AE-1 . ..|WOLF ENERGY ASSET ISSUER LLC WOLF ENERGY ASSET ISSUER LLC  5.698% 06/24/50 06/16/2025 STONEBRIDGE ASSOCIATES .. .40,000,000 |. .40,000,000 |. FZ
G4217%-AA-8 . ..|HPS SLF VI FEEDER, L.P. HPS SLF VI FEEDER, L.P.  8.333% 03/31/33 ... 05/27/2025 . DIRECT - 1 .. .27,317,721 |. .27,317,721 |. FRL
HPS040-12-8 . ..|CCO Il SHORE HOLDCO LLC CCO Il SHORE holdco Ilc  6.792% 04/01/35 . 04/01/2025 . DIRECT - 1 . 74,737,500 |. .75,000,000 |. .GZ
G2530%-AA-2 . .|HPS CSL Il Fund Prvt HPS CSL Il Fund Prvt Senior  7.296% 12/02/33 ......04/03/2025 . DIRECT - 1 .30,000,000 |. .30,000,000 |. LA PL
62530#-AB-0 . ..|HPS CSL Il Fund Prvt HPS CSL Il Fund Prvt Junior  8.796% 12/02/33 ........cccccoiiiiiiiiniiniiniiiinnn ool 04/03/2025 ..... DIRECT - 1 .. .... 15,000,000 |. .... 15,000,000 |... ... [2.CPL ..
1119999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 561,641,682 563,772,874 226,263
20469C-AA-3 .........| Compass Datacenters Issuer Il, SERIES 20251A CLASS A1 5.316% 05/25/50 . R R 05/15/2025 ... GUBGENHE IM CAPITAL ..ttt sasssssnnnns [sssssssssssnsssssssssnsssssnnsnnnns |oreeennennnnnenennnnns 7,000,000 [...eevvvverennnnnnnnnne 7,000,000 |...
78520E-AJ-5 . .|Sabey Data Center Issuer LLC SERIES 20252 CLASS A2  5.966% 04/20/50 ......04/01/2025 . TD SECURITIES .10,500,000 |. .10,500,000 |.
85236K-AP-7 STACK INFRASTRUCTURER LL SERIES 20251A CLASS A2  5.000% 05/25/50 ...... i 05/15/2025 ..... SWMBC NIKKO SECURITIES . .. 11,764,410 |. ... 12,000,000 |...
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - FuII Analysis - Lease-Backed Securmes Full Analysis (Unaffiliated) 29,264,410 29,500,000

1889999999. Total - Asset-Backed Securities (Unaffiliated)

1,107,794,042

1,109,781,374

520,156
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
1899999999. Total - Asset-Backed Securities (Affiliated) XXX
1909999997. Total - Asset-Backed Securities - Part 3 1,107,794,042 1,109,781,374 520, 156 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 1,107,794,042 1,109,781,374 520, 156 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,226,776,485 3,526,449, 262 19,582,798 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks
03213A-10-4 ......... AMPLITUDE INC. COMMON STOCK ......eeeeeeruuneeeeemmnueeeeeennieeeeeeennseeeeeenna e e e eennnnneeeeennnnneeeeennnnns |eennad 05/20/2025 ..... DIRECT - 1 24,996.000 |.... 299,202
10576N-10-2 ......... Y R RN 06/24/2025 ..... DIRECT - 1 55,313.000 |.... .. 1,621,966
2580%-10-5 ......... DOORDASH INC—A COMMON STOCK .....eeeereeeeeeenneeeeeeene e e e e eeen e e e e e eenee e e e e e nnn e e e e eennaeeeeennnnnnees |eenaad 06/23/2025 ..... 0= e PP PURPUPP FEUUPTTPRRPPRRRTNY 2,151.000 |....
79589L-10-6 . ..| SAMSARA INC-CL A 06/16/2025 ..... DIRECT - 1 ... 25,209.000 |.
81764X-10-3 ......... SERVICETITAN INC-A JUTTIRRTT I 06/27/2025 ..... 000 e PP PP PURPUPP AEUUPRURPPRRRNY 5,948.000 |.... 633,759
G97229-10-1 ......... L = 5 PP OPPPPPN FPPPTN 06/05/2025 ..... 0] =0 PP AP PO PPPPPI 110,052.000 [....cvvvveniiiiinnnnns 1,542,007
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 5,695,432
FHLB0O-01-8 ......... Federal Home Loan Bank Membership Stock ..........ccooviiiiiiiiiiiiiiiiiiiiiiiiiiiiccviceennn e 04/04/2025 ..... 00 R R 4,819.000 [oeviviiinnnnniiiiinnnnns 481,900 [ovvuniiiiiininieiirnineerrinies feereiiii i [ e
FHLB00-02-6 ......... Federal Home Loan Bank Activity Based STOCK .......cceeuiiiiiiiimuuiiiiiiiiiiiiieereinianeeeeennineeeeeennnns |eennnd 06/27/2025 ..... 0= PP PPPPP FEPPPPTTOPUPPPPTN 296,791.000 |.evveuiiiiiiininns 29,679,100 |...uueieiinnniereerninaareernnnns foeaereernenaareernnaareeerenaas | ceessseeeeeeinns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 30,161,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 35,856,432 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 35,856,432 XXX XXX
5999999999. Total - Preferred and Common Stocks 35,856,432 XXX XXX
6009999999 - Totals 3,262,632,917 XXX 19,582,798 XXX
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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- 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 Value Date Disposal | Disposal [ Disposal Year Date Symbol
..91282C-LI-9 |US TREASURY N/B NOTES  4.250% 11/15/34 ...... . 04/09/2025 . | ALLIANCE BERNSTEIN ....ooovvvriins fevviniiiiiiiiiiiiins feueees 2,712,375 |........ 2,740,000 |........ 2,714,966 |........2,715,059 [o.ooeveiunnnnns e 819 | e 619 [ [, 2,715,679 |.. ...(3,304) . 11/15/2034 . [1.A ........
..91282C-MM-0 | US TREASURY N/B NOTES  4.625% 02/15/35 ...... . 05/19/2025 . | ALLIANCE BERNSTEIN . P PP PPPPN PPN 11,173,909 |....... 10,980,000 |....... 11,478,029 |.... e e (4357) s o (4357) | e 11,473,672 |.. (299,763) . 02/15/2035 . [1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 13,886,284 13,720,000 14,192,995 2,715,059 (3,738) (3,738) 14,189,361 (303,067) (303,067) 169,219 XXX XXX
STATE OF ISRAEL 1.97% DUE 5/1/2025 MN1
..46513J-EH-0 | 1.970% 05/01/25 .. . 05/01/2025 . |Maturity .....oovvvvvvniiniiniiininns foneninniiniiiiniins fonn 50,000,000 |....... 50,000,000 |....... 50,000,000 |....... £ 0 O Y U (SR R 50,000,000 |.. ...488,452 |. 05/01/2025 . [1.E FE ....
STATE OF ISRAEL 2.
.. 46513J-RG-8 |2.120% 05/01/25 ....ooovvviiiiiiiiiiiiis . 05/01/2025 . |Maturity ......eevvvveniiniinniiinins foneninniiiiiiiiinns fonn 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..evvvvvvrirenns forvvvvnnnnnnnnnn forvis fo e e 10,000,000 [..vvvvvvvvvvnnnn fornmmnnnniiiiis fooreiiiiiiis s 105,129 |. 05/01/2025 . |1.E FE ....
STATE OF ISRAEL GOVT NATIONAL  5.375%
..46514Y-8A-8 102/19/30 ... . 06/27/2025 . | ALLIANCE BERNSTEIN ... ..1,368,239 |........ 1,338,000 |........ 1,326,573 [ foeeeeiiiiiiiiies e 733 | o 783 e s 1,327,306 |.. . 02/19/2030 . 1.F FE ....
REPUBLIC OF
..698299-BF-0 |03/17/28 .oovvvvviiiiiiiiiiiiiiiiieeeeee . 06/17/2025 . | ALLIANCE BERNSTEIN .....oooovvries fevnnnnnnnnnniiiinnns fornnnns 1,665,325 |........ 1,620,000 |........ 1,764,342 |........ 1,693,652 [.vvvniinnnnn oeeennn (11.210) | v (G182 £ D) PO RN 1,682,441 | |ns (117,116) |...... (117,116) [evvveees 47,256 |. 03/17/2028 . |2.C FE
REPUBLIC OF PANAMA GOVT NATIONAL  6.853%
..698299-BV-5 |03/28/54 ... . 06/17/2025 . | ALLIANCE BERNSTEIN ... .. 440,735 .... 487,000 .... 487,000 |.......... 487,000 |.... ... 487,000 |.. . (46,265) |....... (46,265) . 03/28/2054 . |2.C FE
REPUBLIC OF
..698299-BY-9 | 03/01/38 ...evvvviiiiiiiiiiiiiiiiieeeeeeee . 05/14/2025 . | ALLIANCE BERNSTEIN .....ocoevvries fovnnnnnnnnnnininnnns fovnnnns 3,710,939 |........ 3,600,000 |........ 4,009,780 |........ 4,003,910 [ouvvvvviinnninnn foeeennn (7,348) |eevveeeeeiiiies v (7,348) |evveeeiieiiiies fevninns 3,996,564 [....oovviiinnnnn founne (285,626) |...... (285,626) |........... 201,965 |. 03/01/2038 . |2.C FE
POLAND REP OF GOVT NATIONAL  5.500% 03/18/54
CTB10TT-AZ-E [ e . 04/07/2025 . | ALLIANCE BERNSTEIN ....ovvvvvnenn Jovnnnneriiiininnnes foenens 1,930,689 |........ 2,070,000 |........ 1,913,004 [ s s L1020 O RN 10120 O AR 1,913,602 |..ooeeeeeeeeenes |eeens 17,087 |........ 17,087 |............ 63,250 |. 03/18/2054 . |1.G FE .
CORP FINANCIERA DE DESAR AGENCY DEBENTURES
.. AF2180-34-3 |4.750% 07/15/25 ...coovvvviiiiiiiiiiiiiiis . 05/06/2025 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 2,040,000 |........ 2,040,000 |........ 2,009,400 |........ 2,033,890 [o.evvvvrvinnnnnn forriiinnn 3,033 [ oo 3,033 [ o 2,037,823 [ovvvvvviinniinn fonnnnnnns 2,177 |evrennns 2 T 78,328 |. 07/15/2025 . |2.C FE
STATE OF QATAR GOVT NATIONAL  3.400%
..BHE207-38-6 | 04/16/25 ...oovviiiiiiiiiiiiiiiiei . 04/16/2025 . |Maturity ....ooccoeeiiiiiiiiiiiiiiins foveviiiiiiiiiiiiiins founnns 3,759,000 |........ 3,759,000 |........ 3,965,745 |........ 3,777,952 [ovvvvvvnnnnnnnn foveennn (18,952) |.oeeeeeeeeeeeees eveees (18,952) |.oeeeeeeeeeeeees eveeenes 3,759,000 f.ooeeeiiiiiiiiee fveeeiiiiiiiiins e Jevieiiieens 63,903 |. 04/16/2025 . |1.C FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 74,814,927 74,914,000 75,475,934 71,996,404 (32,335) (32,335) 75,203,736 (388,810) (388,810) 1,098,557 XXX XXX
PORTLAND ORE COLLEGE DIST 4.81% Due 6/1/2027 |
..736688-FN-7 |JD1  4.810% 06/01/27 ......ccevvvvviieninnnnnnns . 06/02/2025 . | Call 100.0000 ...evveennnnnnn Jooeeeiiiiiiiieeeeees e 1,240,000 |........ 1,240,000 |........ 1,240,000 |........ 1,240,000 |..ooooeeeiiinnns oveeiiiiiiiinne fovnvnnninnnnnne fooviiiiiiiiiiins o e 1,240,000 |oooeeeieeeinenes i foeveviiiiiiiine foviinnnne, 29,822 |. 06/01/2027 . |1.B FE .
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 1,240,000 1,240,000 1,240,000 1,240,000 1,240,000 29,822 XXX XXX
KANSAS ST DEV FIN AUTH REV 5.371% Due
..485428-7X-7 |5/1/2026 MN1  5.371% 05/01/26 .........ceueu.e. . 05/01/2025 . | Call 100.0000 ...ovvvveennnnn fooreeeiiiieieeeeeens e 850,000 |.......... 850,000 |........... 873,715 |........... 851,509 [o..eeuiiiiiiiins oo [(2:70 ) S R [(2:70) S R 851,011 |oeoeeeiiiiiiiies o (1,011) | (1,011) feuvennnnnee 22,827 |. 05/01/2026 .|1.D FE .
SAN DIEGO CA WTR AUT F AGY WTR REV BUILD
..79741T-AR-5 | AMERICA BONDS-SAN DI 6.138% 05/01/49 ....... . 05/01/2025 . | Call 100.0000 ...evvveennnnnn fooreriieiiiiieeeeens e, 70,000 |............ 70,000 |............ 70,000 |...oeeveenns 70,000 |eevvvveiiiiiinn fevvevvvviiiiinne foviiiis f e e 70,000 [.ovvveeevennnnnn fornniniiiiis o e 2,148 |. 05/01/2049 . [1.B FE .
UNIV OF TEXAS TX BUILD AMERICA BONDS ~ 5.262%
..915115-3X-5 | 07/01/39 ..ovvvviiiiiiiiiiiiiiiiiiiiiicecieicceeees . 04/02/2025 . | Various .......ccceceeeennennnnnnnns foveeeeeieiniieinines founes 16,500,000 |....... 16,500,000 |....... 16,834,680 |....... 16,708,241 |....oooeeeeeeees |oeeenns (K i0)] P RN (3,720) |.eeveeeeeeiiiens fovenns 16,704,521 [..oooeeeieeiines |oeens (204,521) |...... (204,521) |........... 653,584 |. 07/01/2039 . |1.A FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 17,420,000 17,420,000 17,778,3% 17,629,840 (4,307) (4,307) 17,625,532 (205,532) (205,532) 678,559 XXX XXX
AIA COLCHIS LLC SENIOR SECURED NOTES  4.460%
..00150%-AA-6 | 12/31/31 ooviiiiiiii . 05/10/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 332,880 [ovevrrenns 332,880 [........... 332,880 [........... 7 P Y N B 1 O P N 7,423 |. 12/31/2031 . |2.B PL
AMF FLORENCE LLC AMF FLORENCE LLC ~ 3.210%
..00176@-AA-4 | 12/31/35 .ooooiieiiiiii . 06/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 568,167 |[.......... 568,167 |.......... 568,167 |.......... L T L O O O (U R R 568,167 |oeevveeeeeiiiees fevvevreiiiiiinns feiiiiiiiiiiinn o 9,119 |. 12/31/2035 . |2.B PL
AMERICAN AIRLINES/AADVAN BASIC  5.500%
..00253X-AA-9 | 04/20/26 .....oooeiiiiiiiiiiii . 04/20/2025 . |Various .......cceeeuvvnnnnnnnnnnnns foveennnnnnnnnninnns fooinn, 131,250 [...oeeeeee 131,250 [.....eeeee 131,250 |........... 131,250 [ooeeieieiiiiiies i i e o e 2 O R N 3,609 |. 04/20/2026 . |3.A FE
ABBOTT LABORATORIES 3 3/4% Due 11/30/2026
..002824-BF-6 |MN30  3.750% 11/30/26 ......vvvvvvvvvvvnnnnnnnns . 05/22/2025 . | BARCLAYS ....oevvvvviiiiiiiiiiiiieens fervenenninnnninnnnns fonnns 4,968,100 |........ 5,000,000 |........ 4,962,800 |........ 4,991,772 [ovviiiiiiiiis e 1,646 [ oo 1,646 [ oo 4,993,417 ovvvvvvviiniinnn fonnnns (25,317) |....... (25,317) |.oeees 90,104 |. 11/30/2026 . |1.D FE .
ADVANTAGE CAPITAL GROW NEW JER INVESTOR |11
. 00800*-AA-0 |LLC SENIOR NOTES ~ 0.001% 03/01/28 ............ . 06/01/2025 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 1,250,000 |........ 1,250,000 |........... 908,725 |........ 1,147,916 [ s 102,085 |oovvvveveiiiinns fovnnns 102,085 |oovvvvvviiiiinns fernnnnns < S N . 03/01/2028 . [1.E PL .
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 | CAPITAL 2019 ST TAX ~ 0.001% 01/15/29 ........ . 06/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 343,750 |........... 343,750 foueenennnn 343,750 [..eeeennnn B £ O P Y N 343,750 [vvvvvvvnvnninnn foriiiiiins o e 11.01/15/2029 . |[1.E ........
ADVANTAGE CAPITAL DEVELOPMENT ADVANTAGE
..00806*-AA-4 | CAPITAL DEVELOPMENT ~ 0.001% 03/01/28 ........ . 06/01/2025 . | Redemption 100.0000 ....uvn fornnnmiiiiiii foeeens 515,625 |........... 515,625 [...eveeee. 515,625 [.....eueee. Lo O P Y N 515,625 [ovvvvvvvvvvnnnnn forniiiiins e e . 03/01/2028 . [1.E ........
AGREE LIMITED PARTNERSHIP SERIES A SENIOR
..00855@-AA-2 |NOTES  4.160% 05/30/25 ........ceevveeeeeeennnns . 05/30/2025 . |Maturity ....cocoeeeeiiiiiiiiiiiiiins foverriiiiiiiiiiiiins founs 13,500,000 |....... 13,500,000 |....... 13,500,000 |....... 13,500,000 |...oeeeeiiiieees Joeveeeieiiis Jevvviviiiiiiies foveeiiiiiiiinns fovviiiiiiiiiiinn e 13,500,000 J..oveeeeeeeeeees Jovvvvviiiiiiiies fovviviiiiiinnn foriinnn. 280,800 |. 05/30/2025 . |2.A ........
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ALASKA VENTURES LLC ALASKA VENTURES  4.670%
..01185%-AA-3 [ 06/30/33 ..eevvnriiiiiiiiiieiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 554,854 |........... 554,854 |........... 554,854 |........... T O O N N R N ST T R R SRR RN 12,956 |. 06/30/2033 . |2.CPL ....
ALASKA VENTURES LLC ALASKA VENTURES LLC
..01185*-AB-1 [4.670% 06/30/33 . 06/30/2025 . | Redemption 100.0000 ....... ... 50,481 ...50,481 ...50,481 .. 49,112 ... ..50,481 . 06/30/2033 . |2.CPL ....
ALEXANDRIA REAL EST
..015271-AL-3 [04/30/25 ..eovviniiiiiii . 0473072025 . [Maturity ...ooooovveiiiniiiiiinninns o o 14,300,000 |....... 14,300,000 [....... 14,825,452 |....... 14,329,190 [oovvvvininninnn foeeenn (29,190) |.evvvenneeiiinnn ovennnn (29,190) |.evvvvnniieiinnn ovvnnnn 14,300,000 [.oovvvvvieinns fooniiiiiiiis oo [ 246,675 |. 04/30/2025 . |2.A FE
ALTA WIND HOLDINGS LLC 7% Due 6/30/2035 J031
..021345-AA-1 [ 7.000% 06/30/35 ......ccevvvnnniriiiiiiiieeieinnas . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 133,759 |oeeeennnnns 133,759 |ooveeeennns 146,043 |........... 145,608 |.ooevvvvvviennns fornnnns (11,849) |oeevveviiiiiiinn fovnnns (11,849) [ceveniiiiiiiins o 183,759 [ oo s s 4,682 |. 06/30/2035 . |2.C FE ..
..023135-BR-6 | AMAZON.COM INC. BASIC ~ 1.200% 06/03/27 ..... . 05/22/2025 . | BARCLAYS ....eieeeiiieeeeeennies Jorneeeeeeeenieeeee feeees 7,539,600 |........ 8,000,000 |........ 7,194,960 |........ 7,347,057 |oeeeeeriaeeneee foeeeen 101,181 [ooeeeeiiiieeee o 101,181 [ooeeeeiiieeeee s 7,448,239 |.oooiiiiiieiees [ 91,361 |........ 91,361 |oeeeennnnnns 45,333 |. 06/03/2027 . [1.D FE ..
AMERICAN AIRLINES INC. AMERICAN AIRLINES INC
..02376*-AA-0 [4.140% 06/15/27 .oeeeeeeeeeeeeeeeeeeee e . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 369,643 |........... 369,643 |........... 369,643 |........... 369,643 [..oeevveiiiiiiee foeeeemiiiieees e e e s 369,643 [...oeeeeeeiiiee foeeeeeei e et 7,652 |. 06/15/2027 . |[1.E PL ..
AMERICAN AIRLINES INC AMERICAN AIRLINES INC
..02379%-AA-7 [ 8.530% 12/15/27 oeeereeeieeeee e . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 450,000 |........... 450,000 |...oeennnns 450,000 |.eeeunnnnns 450,000 |eveenieeeennnn Joennieeeeennis Jeeeneneeeennees e e e 450,000 |eeevneiiieeenn eeeenniiiereeen e e 7,943 |. 12/15/2027 . |1.E PL .
AMERICAN AIRLIBNES, INC AMERICAN AIRLINES,
..023945-AA-6 | INC  7.150% 12/22/29 ...coovvvniiiiiiniieeeeeee . 06/22/2025 . |Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,377,570 |........ 1,377,570 |........ 1,377,570 |........ 1,877,570 [eeeeieeieiiies oo oo e e s 1,877,570 |oveeeeceennies e o e 73,599 |. 12/22/2029 . |2.C FE
ANHEUSER-BUSCH INBEV WOR BASIC ~ 4.000%
..035240-AL-4 |04/13/28 ... . 05/30/2025 . | Call 100.0000 ...ceevvneeee [ e 58,000,000 |....... 58,000,000 |....... 63,009,700 |.......60,446,273 |......ccevveees fennns (325,232) [ceueeeeeeninaee fenes (325,232) [ceueeeeeenniaes e 60,121,040 |.. . 04/13/2028 . |1.G FE .
AMERICAN ELECTRIC POWER CO INC 3.4% Due
..037735-CU-9 |6/1/2025 JO1 ~ 3.400% 06/01/25 ........ccvnnnnnn . 06/01/2025 . [Maturity ..ooeeeemmmiieieieiiieeeee Joeneeeeeeeieeeee feees 7,900,000 |........ 7,900,000 |........ 7,871,955 |........7,898,641 |.ooiiiiiiiins oenninns 1,359 | 1359 [ s 7,900,000 |.. . 06/01/2025 . |2.A FE ..
..037833-DT-4 | APPLE COMPUTER INC BASIC ~ 1.125% 05/11/25 .. |. 05/11/2025 . [Maturity ......oooovrviimnnninnnninns foorivninnni e 2,200,000 |........ 2,200,000 |........ 2,245,848 |.... ... (2,689) | L (2,689) |veeeiiiiieieinn e 2,200,000 |.. . 05/11/2025 . |1.B FE .
ARCH CAPITAL FINANCE LLC BASIC ~ 4.011%
..03939C-AA-1 [12/15/26 .evvvniiiiiiiiiceiii e . 05/22/2025 . | BARCLAYS ...ovvviiiiiiiiiiieiiiniin fovnnnieeciiiinees fons 2,969,520 |........ 3,000,000 |........ 3,123,690 |........ 3,031,478 [ovvvvviiiiiiinn oeeeenn (7,008) [ovevveinnnnnns foreeees (7,008) [ooeevviinnnenns foreenes 3,024,382 . 12/15/2026 . |1.G FE .
ARES STRATEGIC INCOME FU BASIC ~ 5.700%
04020E-AE-7 [03/15/28 .evvvniiiiiiiiiieiiiii e . 04/30/2025 . | BARCLAYS .vvvviiiiiiiiniiiiiiiinns Jevnneeecviiinenes feenes 7,981,600 |........ 8,000,000 |........ 7,948,720 |........ 7,950,049 |..oovviiiiiiinnn foeeeiinnnn 4,336 |oeeereiiiiiiinn eerninns 4,336 |eeeeeniiiiiiinn eeeennnn 7,954,385 [..ooovvvininnnns forrinnns 27,215 | 27,215 |oooeinnnnn 202,667 |. 03/15/2028 . |2.C FE
ARES STRATEGIC INCOME FU BASIC ~ 6.200%
..04020E-AH-0 [ 03/21/32 ovvvvviiiiiiiie e . 05/28/2025 . | Tax Free Exchange ..........ccccee Joveovrerviinnnnnnns foons 24,666,621 |....... 25,000,000 |....... 24,655,600 |.......cevviiiiinnn foeviniiiiiiiis e 11,021 [ s 11,021 [oooeiiiiiiiiiees fonns P TI N 2  RU F F R 546,806 |. 03/21/2032 . |2.C FE
BANK OF AMERICA CORP BASIC ~ 1.922% 10/24/31
220805160 | +everereererereeeeeceetet et . 05/22/2025 . [BARCLAYS .....veceecveeeeeeernenes Jooeeesenenenenns oo 10,244,040 |...... 12,000,000 [........ 9,493,440 |........ 9,890,724 |vvevvvererees ovee 103,587 |ovvrervererees v 103,587 |ovovverereiiens foreeeee 9,904,311 [ooviviieees [ 249,729 |....... 249,729 |.vove. 133,899 |. 10/24/2031 . |1.G FE .
BANK OF AMERICA CORP BASIC ~ 2.551% 02/04/28
208051G-KJ=7 [ eevreneeeeeiie e . 05/22/2025 . |BARCLAYS ...ovvviiiiiiiiiiiiiiiinins foeneneneciiiinees foens 1,929,420 |........ 2,000,000 |........ 1,854,360 |........ 1,882,752 |ovvvvveniiiiinn ovvennnn 14,079 [oooviiviiiienns s 14,079 [oooiiiiiiiieens o 1,896,831 |ovveeiiiiins fonnnns 32,589 |......... 32,589 |............ 40,958 |. 02/04/2028 . |1.G FE .
BASIN ELECTRIC POWER COOP FIRST MORTGAGE
..070101-F@-4 [BONDS ~ 3.740% 06/15/27 .......evvvvivvinnnnnnnnns . 06/15/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ LS00V 000 Y O N N AR N 5,000,000 [oorererienninns foreeniiiiiiiins [ e 93,500 |. 06/15/2027 . |1.G FE .
BATON ROUGE HOSPITAL ENERGY BATON ROUGE
..07123#-AA-1 [HOSPITAL ENERGY ~ 4.320% 12/15/37 ............. . 06/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 83,059 |...ccee.n. 83,059 |[....ccvvnens 83,059 . 12/15/2037 . |1.G ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE
..07124#-AA-0 |ENERGY PARTNERS,  3.520% 10/15/39 .... . |- 06/15/2025 . | Redemption 100.0000 ....... 171,542 171,542 |.... . 10/15/2039 . |1.E ........
BEAR SWAMP FINANCE SENIOR SECURED NOTE
..07387#-AA-2 [4.890% 10/08/25 .....evviiviiininiiiiiniieeeeens . 06/30/2025 . | Redemption 100.0000 ....... fooreeeiiiiiiiiiienn e 112,632 | 112,632 |..ooeeeeens 112,632 . 10/08/2025 . |3.A PL
BECTON DICKINSON & CO BASIC ~ 3.700% 06/06/27
L075887-BI-8 | ceveeeeeeeeie e . 06/22/2025 . | BARCLAYS ...ooviiviiiiiiiiiiiiiinns Jonieeeciiiineees oo 491,530 |.......... 500,000 |.......... 518,670 |...euunnnn. 505,756 [..vvvvvvrininnnn foreeenn (1,009) [onevviinnenns foreeees [QIVLVS) N O AR 504,747 |eevvriiiiiiiinn |oeeenne (13,217) |....... (13,217) [evvvveeenns 8,582 |. 06/06/2027 . |2.B FE
BERRY GLOBAL ESCROW CORP BASIC ~ 5.625%
..085770-AB-1 [07/15/27 wevveniiiiiiiiiiiiiiiiie e . 05/16/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 4,096,000 |........ 4,096,000 |........ 4,092,893 |........ 4,093,095 [.....ocvvvnninns forriiiinnnns 72 R A ;72 2 FRU EN 4,093,522 |.eeoiiiiiiinins e 2,478 |oeeennnn. 2,478 |..ooonnnnns 192,640 |. 07/15/2027 . |3.B FE
BOWIE ACQUISITIONS LLC BOWIE ACQUISITIONS LLC
.. 10240*-AA-7 [3.920% 09/30/38 ......evvuniiiiiiiniiiieiiinis . 06/30/2025 . | Redemption 100.0000 . .. 515,543 515,543 515,543 |...........515,543 [.... ....515,543 |.. . 09/30/2038 . |2.C PL ..
..103304-BV-2 |BOYD GAMING CORP BASIC ~ 4.750% 06/15/31 .... |. 06/11/2025 . [Various . 5,658,750 ..6,000,000 ..5,034,140 |........ 5,152,393 |.... 5,198,782 |.. . 06/15/2031 . |4.A FE ..
CHENIERE TUG SERVICES LLC CHENIERE TUG
..125230-AA-9 | SERVICES LLC ~ 6.400% 09/30/30 .....ceeeevvnnnnn . 06/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 241,999 |..oeennnns 241,999 |oeeennnnes 241,999 |oeeennnnns 241,999 |oeeiiiiieiiniins eeeeeeeenies e e e e 241,999 . 09/30/2030 . |3.B PL
CED CALIFORNIA HOLDINGS 4 LLC CED CALIFORNIA
..126108-AA-3 |HOLDINGS 4 LLC  3.820% 12/31/38 .............. . 06/30/2025 . | Redemption 100.0000 ....cev forreeeeniiiiieeeens e 209,963 |..eoeennnns 209,963 |........... 209,963 |........... 209,963 [-oieeeeiiiiieee foeeeemiiieees e e e s 209,963 . 12/31/2038 . |2.C ........
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
..126650-BP-4 [6.036% 12/10/28 .......ccevuuuiiiiinnninaaaenannns . 06/10/2025 . |Various .....oeceeeesereerennnnnnees Jornnnneeeeennnnnaaee foneeeeees 357,993 |.einnns 357,993 |.ioeeies 366,672 |.....ennees 359,797 fooiiiiiiiiinnne [t (1,804) [--oeeeeennnaene foreeees (1,804) [oieeieeiiiine foeaeeees 357,993 . 12/10/2028 . |2.B FE
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COLUMBIA UNIVERSITY CTL COLUMBIA UNIVERSITY
..12690G-AA-2 |CTL  5.193% 10/15/53 ...oovvvniiiiiiiiiiiiiiinnn . 06/16/2025 . | Redemption 100.0000 ....... foreeiiiiiiiiiiiiin i 7,575 |oeeeeiinnne T.575 |oeeiinns -7 T R FORR R AU R R RN FA-TE T U KPP E RN 16 |. 10/15/20583 . |1.G Z .....
HSS PROPERTIES CERTIFICATES  4.210% 09/15/47
L 12696F-AA-8 | ceeee . 06/15/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 45,194 |l 45,194 |........... 45,639 |............ L0 PO RN [Rec )TN FO E (RN F R, 5,194 [ oo e e 793 |. 09/15/2047 . |1.E PL ....
CED NEVADA VIRGINIA FIN HLDG CED NEVADA
..127398-AA-9 [VIRGINIA FIN HLDG ~ 3.770% 12/31/46 .......... . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,917 |[ooooeeeeens 15,917 o 15,917 |oeeeens LT O O R N NN TR A O Y N AR 300 |. 12/31/2046 . |2.C ........
CHUGACH ELECTRIC ASSOCIATION CHUGACH ELECTRIC
..171265-C#-6 | ASSOCIATION ~ 2.910% 10/30/50 ......euvvvrnnnnnn . 04/30/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 34,286 |...oeunnnnn. 34,286 |............ 34,286 |............ BT O O R F 34,286 [..ooeevvnnnenns fooriiiiiiis e e 499 . 10/30/2050 . [1.G ........
CITIGROUP INC 4.4% Due 6/10/2025 JD10
.. 172967-JT-9 [4.400% 06/10/25 ...ovvvviviiniiiiiiiiniieeeeees . 06/22/2025 . | BARCLAYS ...ooviiviiiiiiiiiiiiiinns Jonieeeciiiineees oo 499,785 |.......... 500,000 |........... 505,645 |........... 500,311 | e (24 ) A RN (24 ) O R 500,083 |.oeviviiiiiiinn [orvenninnns (248) [ovvvvvnnnne (248) |vvvvveennns 9,961 |. 06/10/2025 . |2.B FE ....
CITIGROUP INC 4.4% Due 6/10/2025 JD10
.. 172967-JT-9 [4.400% 06/10/25 ...evvvviviiniiiiiiiiiiiieeeens . 06/10/2025 . |Maturity ...oooovvveviiiiiiiniinnnns o o 200,000 |...ceennnn 200,000 |........... 202,258 |........... AR VST R RN ()T F [RF) ) F I, {00000 I R AR RN NN 4,400 |. 06/10/2025 . |2.B FE ....
PERMIAN RESOURC OPTG LLC BASIC  5.875%
L A9HBM-AB-5 [07/01/29 evveeiiiiiiii e . 06/03/2025 . |Various ........ceeeeevreiiinnnnnnnns Jovninnenneennninnnns foenens 1,090,500 |........ 1,100,000 |........ 1,028,500 |........ R Z70 T2 R R 5 < T P R X < T A AR 1,048,983 |oeveeieiiiiinnn Jovnnnnns 41,517 | 4517 e 59,778 |. 07/01/2029 . |3.A FE ....
COMSTOCK RESOURCES INC BASIC ~ 6.750%
..205768-AS-3 |03/01/29 ... . 05/27/2025 . |Various ......cceevvnvieviinnnnnnnns Jovvinneneeninninnnes foenens 9,028,170 |........ 9,220,000 |........ 9,005,025 |........9,014,097 |.ovvvrvvnnnn Jounnnnn 12,908 |oveeiiiiiiiiis Joveeennn 12,108 [oeniiiiiiiiies Jeveennns 9,026,205 |.. ...455,389 [. 03/01/2029 . [4.B FE ....
CONOCOPHILL .400¢%
.. 20826F-BP-0 [ 07/15/27 evvvniiiiiiiiiiiiiiiiiie e . 06/18/2025 . | Tax Free Exchange ..........cccee |oveorrrrviinnnnnnns foons 28,637,537 |....... 27,400,000 |....... 28,947,137 |....... 28,945,316 |ooevvviriiiiinnn fornnns (307,779) |-eeeeeeeeeeeeees |eees (307,779) |evvvnniiiiinnn evennnn P TCR TR T U RO RN RN 1,115,180 |. 07/15/2027 . [1.F FE ....
CONOCOPHILL IPS COMPANY BASIC ~ 6.600%
..20826F-BT-2 [10/01/37 ... . 06/18/2025 . | Tax Free Exchange ..........ccccee |oveerrrrviinnnnnnns foons 48,830,964 |....... 44,900,000 |....... 48,933,566 |....... 48,932,986 |.eevvvvriiinnnn fornnns (102,022) |..ooeeeeeeeeeees oo (102,022) |..ooeeeeeeeeeees |oeeens 48,830,964 |...coviiiiiiinn Joevenniiniiiinn v e 2,115,538 |. 10/01/2037 . |1.F FE ....
CONOCOPHILL .200¢%
..20826F-BU-9 [06/01/45 ....eviiiiiiiiiiiiiiiiiie e . 06/18/2025 . | Tax Free Exchange ..........ccccee |oveorrreriinnnnnnns foons 15,790,098 |....... 14,500,000 [....... 15,810,706 |....... 15,810,583 |...ccoeeeeeeiins |eeens (20,485) |.eevvvnneeiiinnn ovennnn (20,485) |.eevvvnneeiiiinn ovennnn 15,790,098 |ovvvvnviiiiinns Jovnnniiriinnns o fovnninens 412,606 |. 06/01/2045 . |1.F FE ....
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS,
..21872#-AA-5 [LLC  4.430% 01/31/40 ... ... |- 04/30/2025 . | Redemption 100.0000 ....... .. 119,540 119,540 119,540 |...........119,540 |.... 119,540 |.. .. 2,647 |.01/31/2040 . [1.F PL ....
CCl 2005-1A AFX 3.663% Du
.. 22822R-BD-1 [83.663% 05/15/25 ...evvvvnniiiiiiiiieieiiiiie . 06/15/2025 . |Various .......cceeveevivviinnnnnnns Jovvinneeneninninnnes foenens 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [oovieveeennienns oo oo [ e [ 7,000,000 . 05/15/2025 . |1.F FE ....
CROWN CASTLE INTL CORP. 3.7% Due 6/15/2026
..22822V-AC-5 [JD15  3.700% 06/15/26 ....eevvvvvvvnnnniniinnnn . 05/22/2025 . | BARCLAYS ...ovvviiiiiiiiiieiiiiiins fovnnnineciiiinees fons 4,646,420 |........ 4,700,000 |........ 4,685,665 |........ 4,697,627 |..ccvvvnniiiiinn Jovvinninnnns (S 1 PO R (S 1 PO 4,698,258 . 06/15/2026 . |2.B FE ....
CSOLAR 1V SOUTH, LLC SR SEC  5.371% 09/30/38
L 220598-AA-9 | i . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 171,456 |........... 171,456 |oeeeeennens 171,446 |........... 171,427 feeeiiiiiiiies oo 2 I R 2 O FR 171,456 . 09/30/2038 . [2.A FE ....
CSOLAR IV WEST, LLC CSOLAR IV WEST, LLC
..22964*-AC-2 |3.850% 03/31/41 .. |- 06/30/2025 . | Redemption 100.0000 . ... 446,527 |........... 446,527 |........... 446,527 |...........446,527 |.... ... 446,527 |.. . 03/31/2041 . |2.B PL .
..244199-BH-7 |DEERE & CO. BASIC ~ 2.750% 04/15/25 . |- 04/15/2025 . [ Various 17,500,000 |....... 17,500,000 |....... 18,608,975 |.......17,550,387 |.... 17,500,000 |.. . 04/15/2025 . |1.E FE .
JOHN DEERE CAPITAL CORP BASIC ~ 3.400%
L 2A420E-WF-2 [ 06/06/25 .....ceeeeeeeneeeeeeene e . 06/06/2025 . [Maturity ....ccooveeoireeemmniieeees foeeeeeeeenieeeee foes 10,000,000 |...... 10,000,000 |........ 9,979,100 |........ 9,996,776 |.eeevvenniieeeer foreeennnnn 3,224 oo o 3,224 oo et 10,000,000 . 06/06/2025 . |1.E FE ....
DELAWARE NORTH COMPANIES, INC SENIOR SECURED
..24617#-AA-9 [NOTES ~ 3.820% 11/14/34 . ooovrreniiieiiiis . 05/06/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 382,729 |.coeennnns 382,729 |........... 382,729 |...covnnnnn 382,729 [ooieeiiiiiiiee foeeeeiiiiees e e e s 382,729 [oooeeeeiiiiieee oo e e . 11/14/2034 . |2.B PL ....
DELAWARE NORTH COMPANIES, INC DELAWARE NORTH
..24617#-AC-5 |COMPANIES, IN ~ 3.490% 11/14/34 ................ . 05/14/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 152,609 |........... 152,609 |....oeeeenn 152,609 |........... 152,609 |oeeveeeieieeenn oeemmnineeeeen Jeeerrniieeeeee e e s 152,609 |vvveeeeeeenns Jeerneeeeeenenes Joreeeeeeennes e 2,667 |. 11/14/2034 . |2.B PL ....
DELAWARE NORTH COMPANIES, INC DELAWARE NORTH
..24617#-AD-3 |COMPANIES, IN ~ 3.490% 11/14/34 ................ . 05/14/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 101,739 |........... 101,739 |oeeennnens 101,739 |oeeeennnnes 101,739 [oeeeeieeiinies foeeeeeemiies e o e e 101,739 |eeeieeeeeinis eeeeeeeeeeenee Joeeeeeeeniies e 1,775 |. 11/14/2034 . |2.B PL ....
DELL INT LLC 6.02% Due 6/15/2026 JD15
..24703T-AD-8 [6.020% 06/15/26 ......ccevmmmmeeeeeennieeeeeennnas . 05/22/2025 . | BARCLAYS ...eeeeeeiiieieeeeeennis Joemneeeeeenineee fens 4,434,293 |........ 4,394,000 |........ 4,667,205 |........ 4,469,489 |.....covvvveies fonns (24,149) |oeevenieeeeeen eeennnn (24,149) |oeeenneeieeeen oeeennnn 4,445,340 |oeeeoiiieieins [eeennns (11,047) |....... (11,047) |oveeennnnee 116,094 |. 06/15/2026 . [2.B FE ....
DELTA AIR LINES INC. BASIC ~ 7.000% 05/01/25
C287361-ZX-9 [ eeiiiiiiii . 05/01/2025 . [Maturity ..oooeoeemeeineieiiniiieees Joeeeeeeeneeee feees 3,000,000 |........ 3,000,000 |........ 3,127,500 |........ 3,017,095 |.oeevvriiieeeee foeeees (17,095) [cveeeeeeeennies fennnns (17,005) [cveeeeeeeennnas ernnnns 3,000,000 [oeeeeeemniinne feeeereeeeiiieee o e 105,000 |. 05/01/2025 . [2.C FE ....
DISCOVERY COMMUNICATIONS 6.35% Due 6/1/2040
..25470D-AD-1 [JD1  6.350% 06/01/40 ....oeeevenneeeeeeeninnns . 06/30/2025 . | Tax Free EXchange ..........coeeee |oeveeireeeemmnninnns foveeens 1,520,528 |........ 1,500,000 |........ 1,528,815 |........ 1,520,940 |oeeveeiiiieinn eeenns (413) |oeeeeieeeeeen oeenins (413) |oeeeeeeeeeeenn oeeennns 1,520,528 |oeeevviiieeeeenn Joeemnniiieeeene Jeeenieeeeeenns e 55,298 |. 06/01/2040 . [3.A FE ....
DISCOVERY COMMUNICATIONS BASIC ~ 5.000%
.. 25470D-AS-8 [ 09/20/37 .ereeeeeeeeeee e . 06/30/2025 . | Tax Free EXchange .........cceeeer |oevmeieeeeemmnninnes foveeens 5,595,949 |........ 5,600,000 |........ 5,594,400 |........ 5,595,830 [..cceeeeieniinns foreeeeennnns 9 [ o 19 [ s 5,595,949 |oueuiiiiieiiis eeneeeeeeines e e 217,778 |. 09/20/2037 . |3.A FE ....
DUKE ENERGY CAROLINAS BASIC ~ 2.950% 12/01/26
.. 26442C-AS-3 . |- 05/22/2025 . [BARCLAYS ..eeveeeeeeeeneieeeeeeennn foeeemneeeeeeenies e 8,627,696 |........ 8,800,000 |........ 8,480,032 |........8,721,348 |oeeeiiieiiiins e 15,758 | e 15,758 | s 8,737,106 |.. ...124,031 |. 12/01/2026 . |1.F FE ....

PI0 PICO LLC SENIOR SECLRED NOTES  4.170%
268608 AAB | 12/31/1 oootorrrresssoreerereseeeeecsee e . 06/30/2025 . |Redemption 1000000 w.cooee fooreererreseeeeeese fooviinnns P 72,668 |ooverereree 72,668 |oocovrin, LPX 23 AT NI RO RO NN N (PR3 NI NI N 1,515 |, t2/31/2041 . [1.6 7L ...,
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..26884A-BD-4 |ERP OPERATING LP BASIC ~ 3.375% 06/01/25 .... [. 06/01/2025 . [Maturity ......cccoovvriiiiiiiiiiis v |oees 10,000,000 |...... 10,000,000 |....... 11,054,100 |....... 10,042,326 |..eevvvvvvnnnnnn foeeens (72575 R (725757 R R 10,000,000 [..evvvevvvvennnn fonvmmmmnnnnnnns fooveiiiiiiiis s 168,750 |. 06/01/2025 . [1.G FE ....
EAST KENTUCKY POWER CORP EAST KENTUCKY POWER
..27326#-AC-0 |CORP  4.450% 04/19/49 ........evvvrrrrnnnnnnnnnnne . 04/18/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 333,333 [o.eeenenen 333,333 |.......... 333,333 [ooeveeeenns 333,333 |oeviiiiiiiiiiins e o fe e 333,333 |oooeiiiiiiiiiins e e o 7,417 |. 04/19/2049 . [2.A ........
ELDORADO RESORTS INC BASIC ~ 8.125% 07/01/27
L 28ATOR-AK=8 | eeeeeiiiiiiiiiiieee . 05/28/2025 . | Various ..........eeeveveeeennnnnnnns forveremnimenieiiiins fooen 4,483,180 |........ 4,472,000 |........ 4,538,838 |........ 4,486,229 |..ooovvviiiiinnn fennnns [RRTC) 1 PO RN [T ) 1 PO RN 4,474,530 |ooeevvviiiiiiinn foninnnns 8,650 |.......... 8,650 |........... 331,052 . 07/01/2027 . |4.C FE ....
ENERGY TRANSFER PARTNERS BASIC ~ 4.950%
L 20278N-AF-0 | 06/15/28 ....oovvviiiiiiiiiiiiiiiiieeeeeeeeeeeee . 05/22/2025 . | BARCLAYS ....oovvviiiiiiiiiiiiiiiiies fevvveiiiiiiiiiininns fenees 13,499,793 |....... 13,457,000 |....... 13,795,621 |[....... 13,588,975 [ouvvvviviiiininn foeeens (15,116) |oeeeveiiiiiiienn fvneee (15,116) |.oeevveeeeeenens [o00enn. 13,573,860 [.oevvvvvevvvnnnn [onnenn. (74,066) |....... (74,066) |........... 292,353 |. 06/15/2028 . [2.B FE ....
FLNG LIQUEFACTION 2, LLC FLNG LIQUEFACTION 2,
..30288*-AE-0 |LLC ~ 4.390% 12/31/38 .....evvvvvvvririnnnininnnns . 06/30/2025 . | Redemption 100.0000 ....oew feureennemnninnininnn foonnnnn 191,250 ..., 191,250 |........... 191,250 |........... 191,250 [ooveieiiiiiiiins i e e o 191,250 | e e e 4,198 |. 12/31/2038 . [2.B FE ....
FLNG LIQUEFACTION 3 LLC FLNG LIQUEFACTION 3
..30306V-A@-8 |LLC ~ 4.360% 06/30/39 .......evvvrrmmrnnnnnnnnnnnne . 06/30/2025 . | Redemption 100.0000 ....oee feureeneennnnnninnnnn fonnnn.. 189,900 |........... 189,900 |........... 189,900 |........... 189,900 [oovvvvvviiiiiins fevvevvniiiiiiins foiiiiiiins o . 06/30/2039 .
..31953*-AL-6 |BNSF BNSF  5.960% 10/15/27 .... ... |- 05/15/2025 . | Redemption 100.0000 .......... 111,816 ..o 111,816 | 111,816 ... . 10/15/2027 .
..31953%-AM-4 | BNSF BNSF  5.960% 10/15/27 . . 05/15/2025 . | Redemption 100.0000 . 13,121 13,121 |. 13,121 . 10/15/2027 .
..31953*-AN-2 | BNSF BNSF  5.960% 10/15/27 . . 05/15/2025 . | Redemption 100.0000 . 70,356 70,356 |. 70,356 |. . 10/15/2027 .

. 10/15/2027 .
. 10/15/2027 .
. 12/13/2027 .

..31953*-AP-7 | BNSF BNSF  5.960% 10/15/27 .
..31953*-AQ-5 | BNSF BNSF  5.960% 10/15/27 .
..31953*-AR-3 | BNSF BNSF  5.960% 12/13/27 .... .
FLORIDA POWER & LIGHT 3 1/8% Due 12/1/2025

. 05/15/2025 . |Redemption 100.0000 .
. 05/15/2025 . |Redemption 100.0000 .
. |- 05/15/2025 . |Redemption 100.0000

28,334
37,605
...33,134

28,334 |.
37,605 |.
...33,134 |....

28,334 |.
37,605 |.
...33,134 |....

..341081-FM-4 | D1 3.125% 12/01/25 ...ooooinnniiiiicil . 05/22/2025 . [Various .........cceeeeveeieeeeiiins foeniiiieeeeeeiies e 7,447,500 |........ 7,500,000 |........ 7,487,775 |........ 7,498,725 |oooeeiiiiieiies e S44 | s S44 | | 7,499,269 |................ . 12/01/2025 . |1.D FE ....
FLORIDA POWER & LIGHT BASIC ~ 2.850% 04/01/25

SBHOBI-FZ-E | e . 04/01/2025 . [Maturity .....oooooeiiiiiiiiiiiiiis i e 25,700,000 |....... 25,700,000 |....... 25,841,201 |....... 25,701,285 |.eviieeieeis e (1,285) |eeeiiiiaeees [ (1,285) |oeeeeiiiiiaees [ 25,700,000 |...cceunnnnnns . 04/01/2025 . |1.D FE ....
FLORIDA POWER & LIGHT BASIC ~ 5.150% 06/15/29

SB41081-GT-8 | .eveeeiiiiiee et . 05/22/2025 . [ BARCLAYS ..2,500,000 .2,562,427 |.... ....(4,3%4) |. .2,548,083 |.. . 06/15/2029 . [1.D FE ..

..377372-AM-9 | GLAXOSMITHKLINE PLC BASIC ~ 3.625% 05/15/25 |. 05/15/2025 . |Maturity ..... . 800,000 . 801,678 |. (1,678) |. 800,000 . 05/15/2025 . [1.F FE ..

..38016L-AA-3 | GO DADDY OPCO/FINCO BASIC ~ 5.250% 12/01/27 |. 05/09/2025 . |MORGAN STANLEY ..5,000,000 L4,978,924 | [ 2,452 |. .4,981,376 |.. . 12/01/2027 . [3.C FE ..
GOLDMAN SACHS GROUP INC BASIC ~ 1.948%

L3B141G-YN-0 | 10721727 o . 05/22/2025 . [BARCLAYS ....ooriiiiiiiiiiiiiiens oo oo 5,771,460 |........ 6,000,000 |........ 5,357,520 |........ 5,640,735 |.ooeeiiiiiaeens [ 47,959 | e 47,959 |iiiiiiiiiis e 5,688,604 |......cccceeees fonnnens 82,766 |........ 82,766 |............ 68,829 |. 10/21/2027 . [1.F FE ....
GOLUB CAPITAL CAP FND BASIC ~ 5.800% 09/12/29

SBBITOR-AA-3 | e . 06/12/2025 . [ Tax Free Exchange .......ccccoee |oeoiiennenniiinns e 14,924,466 |....... 15,000,000 |....... 14,912,960 |....... 14,917,569 | [ 6,907 [oeeeeeiiiiies e 6,907 [ooeeeeeeeeies | 14,024,466 |...evvveeeeneies [ e [ 652,500 . 09/12/2029 . |2.C FE ....
GOLUB CAPITAL CAP FND BASIC ~ 5.875% 05/01/30

SBBATR-ACG | e . 06/12/2025 . [ Tax Free Exchange ........ccccooes |oeeeiiienicnniiiis e 4,944,3% |........ 5,000,000 |........ 4,941,700 |eeenniiiiieeeis [ e 2,696 |.ooeeiiiiiaees foniiees 2,696 |.ooeeeiiiiiies o 4,944,396 [..oooeeieiiiiis | e e 88,125 |. 05/01/2030 . [2.C FE ....
HARDINOOD FUNDING, LLC SERIES R SENIOR NOTES

..41242%-AT-9 | 3.530% 06/07/25 .. . 06/07/2025 . [Maturity ......ooooviiiiiiiiiiiiiis e e 2,000,000 |........ 2,000,000 |........ 2,000,000 [........2,000,000 [oeereeeeeirner Joemeiiiiieeens [ e e s 2,000,000 |.. . 06/07/2025 . |1.G FE ...
HARRIMACK HOLDINGS LI C

..413707-AA-8 |3.500% 04/07/31 ..eoveiiiiiiiiiiiiiieeees . 06/07/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 [-evveiiieieiiis feeeeeeiiiieees e e e s 500,000 . 04/07/2031 . |1.F PL ....
HARRIS CORP 3.832% Due 4/27/2025 A027

..413875-AR-6 | 3.832% 04/27/25 ......uviiiiiiiiiiii . 04/27/2025 . [Maturity .....oooooiiiiiiiiiiiiiiis s e 850,000 |.......... 850,000 |.......... 885,768 |........... 850,388 |..ccveiieiiiees [, [(3:1:)1) RUUUUURRR R (388) |-uvvveeeeeaeis fereeeenne 850,000 |ooouiiiiiiiees [ e e 16,286 . 04/27/2025 .|2.B FE ...
HERC HOLDINGS ESCROW INC BASIC ~ 7.000%

L 42703N-AA-9 | 08/15/30 oo . 06/17/2025 . [ Tax Free Exchange .......cccccoees |eeiiiennecnniiies oo 1,000,000 |........ 1,000,000 |........ 1,000,000 |eeeenniiiieeieiis [eeeeeiiiieees o e e e 1,000,000 |oooenviiniieees [ e e 2,917 |. 06/15/2030 . |3.C FE ....
HERC HOLDINGS ESCROW INC BASIC ~ 7.250%

L.42703N-AB~7 | 08/15/33 ..eeeeriiiiieeiie e . 06/17/2025 . [ Tax Free Exchange .......cccccoees |eeiiienieeiniiies oo 1,000,000 |........ 1,000,000 |........ 1,000,000 |oeeeeeniiiiieieiis [eeeeeiiiieees s e e e 1,000,000 |-ooeeiiineeeens [ e e 3,021 |. 06/15/2033 . |3.C FE ....
HERCULES CAPITAL HERCULES CAPITAL ~ 4.310%

..427006-A#-9 | 06/03/25 ...ccvevriiiiiiiiiiee s . 06/03/2025 . [Various .........ccceevueeeeeeeninns foeviieeeeeeeiiens oo 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 fouereeeeiiiiiins oo feeeeieis i e e 20,000,000 [eeeeeeiiiiiiens feiniieeeeiiis oo o 431,000 |. 06/03/2025 . [2.A FE ....
HERCULES CAPITAL HERCULES CAPITAL INC

..427096-B#-8 |6.000% 06/23/25 ......cceuvriiieiiiiiiieeees . 06/23/2025 . [Maturity ......oooooiiiiiiiiiiiiiis s | 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |ouuvieiieiiiiis feemeeeeiiiiees o e e e 7,000,000 [oevvemeeeiiiis Jeeeeeiiiiieees o e 210,000 |. 06/23/2025 . [2.A FE ....
HILTON GRAND VAC BOR ESC BASIC  6.625%

.. 432830-AC-4 | 01/15/32 oo . 06/24/2025 . [Various .........cceeevuveeeeeeeiiins foeviniiiieeeeeiies e 7,052,731 |........ 7,000,000 |........ 6,998,196 |........ 6,998,423 |...coooiiiiiiiis et (720 FOOSUUURR OO 62 | et 6,998,485 |.....cooeeeiii feneenn. 54,246 |......... 54,246 |........... 437,121 (. 01/15/2032 . |3.B FE ...
HILTON WORLDWIDE FIN LLC BASIC ~ 4.875%

..432891-AK-5 | 04/01/27 . 05/12/2025 . [Various .......cceeeeeciieiieeiniiis Joeneiiiieeeeeiins e 6,294,823 |........ 6,332,000 |........ 6,280,883 [........6,008,108 [......cceeeines |oeeeennnnn 4,848 [ 4848 [ 6,290,538 |.. ...179,353 |. 04/01/2027 . [3.B FE ..

..438516-CB-0 | HONEYWELL INC BASIC ~ 1.350% 06/01/25 . 06/01/2025 . [Maturity .....oooooniiiiiiiiniiiins i o 25,800,000 |....... 25,800,000 |....... 25,079,620 |....... 25,691,102 |......ooeeeenn [0, 108,898 fouiviiieiiiiiis |l 108,898 foueiiieiiiins | 25,800,000 [oeeeeeiiniiiins Jorrinineniiii feeeeeiiiiiieens [ ...174,150 |. 06/01/2025 . [1.F FE ..
HUDSON' TRANSMISSION 4.41% Due 5/23/2033

..44416*-AB-2 | FMAN31  4.410% 05/31/33 ....ccvvvvveeiiiinnnnnn . 05/31/2025 . |Redemption 100.0000 ..oooe fouveeiiiiiiiiiiiens foniens 333,968 |........... 333,968 |.......... 332,067 |.......... 332,861 [ooveeiiiiinnns e 1107 foeeeiins o 1107 s e 333,968 |..ooeeiiiiiiies foeviiiiiiiiis e foriiiiien 7,381 |. 05/31/2033 . |1.G PL ....
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HUDSON TRANSMISSION HUDSON TRANSHMISSION
. 44416%-AE-6 |4.440% 11/30/32 ...oooeeiiiiiiii . 05/31/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 14,715 [onnnnne 14,715 |........... 14,715 | L T O PPN (S R R R 14,715 [ovveeeiiiiiiinns o fo 327 | 11/30/2032 . [1.G PL ....

HUDSON' TRANSMISSION HUDSON TRANSMISSION
..44416*-AF-3 | 4.440% 11/30/32 ..
HUDSON' TRANSMISS10t

. 06/01/2025 . | Redemption 100.0000 ....... . 11/30/2032 . |1.G PL ....

L A4416*-AG-1 | 4.440% 11/30/32 ooooeeiiiiiiieiiiiie . 06/01/2025 . |Redemption 100.0000 ....... . 1173072032 . [1.G PL ..

..44919*-AC-2 | | 595 EXPRESS, LLC NOTES ~ 3.310% 12/31/31 .. |. 06/30/2025 . |Redemption 100.0000 ....... . 12/31/2031 . [1.F PL ..
INTERCONT INENTALEXCHANGE INC. BASIC ~ 4.350%

..45866F-AV-6 | 06/15/29 ....ceuiiiiiiii s . 05/22/2025 . [BARCLAYS ....oooriniiiiiiiiiiiiins Joeeiiieeeeeeins [222229,921,200 | 10,000,000 |........ 9,934,900 |........9,956,406 |..cceeereriiie [eeeeennnn 3,525 i 3,825 i 9,959,930 |.. . 06/15/2029 . [1.G FE ..

..460690-BP-4 | INTERPUBLIC GROUP BASIC ~ 4.650% 10/01/28 ... |. 05/22/2025 . |BARCLAYS .......cccoviiiiiiiienininns |oenenniiiieeeennns [20n.2,946,224 (L. 2,950,000 |........ 2,940,147 ... 2,945,792 [eeeeiiiiiinens i 409 | o409 | 2,946,201 . 10/01/2028 . [2.B FE .
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED

..46661#-AA-7 | 3.440% 04/13/27 .oooviiiiiieiiiiiiieceii . 06/13/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 43,912 ... 443,912 |l 443,912 |l 3,912 | e e [ e 443,912 . 04/13/2027 . |2.A ........
JFK FUEL INFRASTRUCTURE LLC JFK FUEL

..46661#-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 ......... . 06/13/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 183,121 oo 153,121 [........... 153,121 |........... T O O N [P 153, 121 . 04/13/2027 . |2.A ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES

..46672#-AA-4 | CREDIT LEASE ~ 3.974% 02/15/37 ......ocevnnnnn . 06/01/2025 . | Redemption 100.0000 ..oooe forreeeeeiiiiiiiens i 116,542 |........... 116,542 [.......... 17,708 |........... 17,489 | o [CLY0T] PR [CLY0T] PR 116,542 . 02/15/2037 . |2.B PL ....
JLL SECURITIES CREDIT LEASE JLL SECURITIES

..46686#-AA-8 | CREDIT LEASE  9.250% 08/15/35 ........connines . 06/15/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 220,228 |........... 220,228 | 224,418 [oveeeeeiiiinein o e (4180) s e (4,190) [ e 220,228 . 08/15/2035 . |2.B PL ....
JRD HOLDINGS LLC SENIOR NOTES ~ 4.650%

..481210-AB-7 | 04/30/27 .. |- 04/30/2025 . |Redemption 100.0000 . ..nn2,454,546 ...l 2,454,546 |........ 2,454,548 |........ 2,454,586 |..coviiiiiiiiis e L e L e 2,454,546 |.. . 04/30/2027 . |2.B PL ....

..482680-Ali-4 |KPMG, LLP KPMG LLP ~ 4.000% 04/15/25 ......... |. 04/15/2025 . |Maturity .........ccooooiiiiiiinii |onennis e 6,000,000 |........ 6,000,000 |........ 6,000,000 |........6,000,000 |...ccoevreeeaaes formmeeiiiiiis e e e e 6,000,000 [. . 04/15/2025 . |1.E ........
LV STADIUM EVENTS COMPANY, LLC LV STADIU

..502470-AA-4 | EVENTS COPANY, LLC ~ 3.360% 06/30/45 .... . 06/30/2025 . |Redemption 100.0000 ....... .. 289,536 ..289,535 ..289,535 |...........280, .289,535 |.. . 06/30/2045 . |2.A PL ...

..521108-AA-4 | LAXFUEL CORPORATION  3.100% 12/28/51 . 06/30/2025 . |Redemption 100.0000 . ... 28,063 ...28,063 ...28,063 |. ..28,063 R . 12/28/2051 . |1.E ........

..521865-AY-1 | LEAR CORP BASIC ~ 3.800% 09/15/27 .. . 05/22/2025 . [Various ... .. 1,461,825 ..1,500,000 . 1,464,200 |.. . 1,469,140 , R . (7,315) |.. .39, . 09/15/2027 . [2.B FE ..
LILLY (ELI) & CO 7 1/8% Due 6/1/2025 J

..582457-AM-0 | 7.125% 06/02/25 ..oooeneiiiiieiiiiiiieeeees . 06/02/2025 . [Maturity .....oooooviiiiiiiiiiiiiis e e 2,061,126 |........ 2,061,126 |........ 2,029,061 |........2,060,012 |o.ccoeureennens e 114 o 1l 2,061,126 |.. . 06/02/2025 . |1.E FE .

..532457-BH-0 |LILLY (ELI) & CO BASIC ~ 2.750% 06/01/25 .... |. 06/01/2025 . |Maturity .......cccoovviiiiiiiinnis |oeneiniiiiineniis [ 1,400,000 |........ 1,400,000 |........ 1,341,536 |........ 1,395,826 [ooooooeniiins o174 i el T4 [ s 1,400,000 |.. . 06/01/2025 . |1.E FE .
LUBRIZOL CORP 7 1/4% Due 6/15/2025 JD15

..549271-AA-2 | 7.250% 06/16/25 ...ooeeeniiiiiiiiiiiiiiiieees . 06/16/2025 . [Maturity ......ooooviiiiiiinniiiiis o | 1,000,000 |........ 1,000,000 |........... 995,456 |........... 999,828 [o.eviiiiiiiiiins i 72 | o 72 | s 1,000,000 . 06/16/2025 . |1.C FE ....
MAS GEORGIA LFG, LLC SENIOR SECURED NOTES

..55280M-AA-4 15.000% 12/01/35 ..eoveviiiiiiiiiiiiiiiiiee s . 06/01/2025 . |Redemption .. 429,340 429,340 429,340 |...........429,340 |.... ....429,340 |.. . 12/01/2035 . {3.C PL

..552953-CJ-8 | MGM MIRAGE MGM INC BASIC ~ 6.500% 04/15/32 . |. 06/25/2025 . |Various . 7,063,750 ..7,000,000 ..6,805,734 |........6,818,880 |.... .6,828,308 |.. . 04/15/2032 . |3.C FE
MPLX LP 4.25% Due 12/01/2027 JD 1 4.250%

L.55336V-BN-9 | 12/01/27 oo . 05/22/2025 . [BARCLAYS ....oooriiiiiiiieieiiiies Joeeiiiieeeeeiis | 4,652,483 |........ 4,700,000 |........ 4,693,636 |........ 4,697,316 |.ooeenniiiiaeees [ 344 [ s 4 o e 4,697,660 . 12/01/2027 . |2.B FE ....
MARATHON PETROLEM 5 1/8% Due 12/15/2026 JD15

..56585A-BC-5 |5.125% 12/15/26 ...ceevvviiiiiiiiiiece . 05/22/2025 . [BARCLAYS ....oooriiiiiiiieieiiiiies oo e 3,218,144 ... 3,200,000 |........ 3,422,229 |........ 3,257,927 |ovveiieiaiis e (13,011) |eeeiies s (13,011) e el 3,244,916 . 12/15/2026 . |2.B FE

..56585A-BH-4 | MARATHON PETROLEM BASIC ~ 4.700% 05/01/25 ... |. 05/01/2025 . |Maturity .......ccooeiiiiiiiiiinnns foenenniiiienennis [ 2,050,000 |........ 2,050,000 |........ 2,008,590 |........ 2,041,114 | o 8,886 [cvvveeiiiiiins | 8,886 [vvvrreiiiiinn e 2,050,000 . 05/01/2025 . |2.B FE
MICHIGAN GAS UTILITIES MICHIGAN GAS UTILITIES

..50450#-AD-9 | 2.690% 05/01/25 ...ooevuniiiiiiiiiiiiiiieees . 05/0172025 . [Various .........ccoeevevreeiininns fovvnienneenniiiens oo 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... L L O T R 11,000,000 . 05/01/2025 . [1.G ........
MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%

..599191-AA-1 | 06/20/27 ... . 06/20/2025 . [Various ... .. 325,000 325,000 330,230 |...........325,621 .325,000 |.. . 06/20/2027 . |2.C FE ....

MILLENNIUM ,
..60040#-AA-0 |NOTES ~ 5.330% 06/30/27 ....ccovvvvvvieeainnnnns . 06/30/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i 320,732
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032

........... 320,732 [eveeeeiiiiiiins feeiiieeenins o i e 320,732 . 06/30/2027 . |1.G PL ....

..607120-EZ-1 | FMANQ  3.810% 11/09/32 . . 05/09/2025 . |Redemption 100.0000 .. .. 274,698 ..274,698 |.. .274,698 . 11/09/2032 .
..617446-80-5 | MORGAN STANLEY BASIC ~ 2.1884 . 04/28/2025 . | Various . 5,000,000 ,000,000 |.... .5,000,000 [.. . 04/28/2026 .
NATIONAL SECS CLEARING BASIC
..637639-AB-1 | 04/23/25 ......ooiiiiiiiiiiie . 04/23/2025 . [Maturity .....oooooviiiiiiiiiiiiis s e 15,500,000 |....... 15,500,000 |....... 15,470,545 |....... 15,498,103 |..cccveiieeiie [ 1,807 it e 1,897 | e 15,500,000 . 04/23/2025 . |1.B FE ...
NEPTUNE REGIONAL TRANSMISSION 10 DRAWDOWNS,
..64079*-AB-8 |BLENDED RATE AT  6.210% 06/30/27 ............. . 06/30/2025 . |Redemption 100.0000 ..oooe feuveeiieiiiin el 323,034 |........... 323,084 |....oeees 323,034 |........... 206,440 [oeeeeiiiiiins e 26,594 | e 26,594 | e 323,034 [oeieiiiiins e e e 10,030 |. 06/30/2027 . |1.F PL ...

NEW ORLEANS ENERGY PARTNERS NEW ORLEANS
..647600-AA-2 | ENERGY PARTNERS LL  4.270% 08/15/32 ......... . 04/15/2025 . |Redemption 100.0000 ..ooee fouveeeeeeiiiieee fones 17,784 |.......... 117,784 |.......... 17,784 |.......... M7,784 oo o s e e e 7,784 oo i e foeiieee. 1,676 |. 08/15/2032 . [1.G YE ....
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NEW ORLEANS ENERGY PARTNERS NEIN ORLEANS
..647608-AA-2 |ENERGY PARTNERS LL  4.270% 08/15/32 ......... . 06/16/2025 . | Redemption 100.0000 . 236,774 236,774 |...........236,774 |.... ....236,774 |.. . 08/15/2032 . |1.G ........
..65343H-AA-9 | NEXSTAR ESCROW INC BASIC  5.625% 07/15/27 .. |. 06/30/2025 . [Various ..7,000,000 ..6,909,504 |........6,931,315 |.... .6,938,920 |.. . 07/15/2027 . |4.B FE
OHIO VALLEY ELECTRIC CORPORATI 6.71% Due
..67773#-AJ-9 |2/15/2026 AO16  6.710% 02/15/26 .............. . 04/15/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 750,969 |........... 750,969 |........... 775,261 |eeeennnnns 754,359 |oeeeeeieiinnns s (3,390) |+evvemeeeeenenn Jenennns (3,390) |+evvennereeennn eeennins 750,969 . 02/15/2026 . |2.C ........
OHIO VALLEY ELECTRIC CORPORATI 6.71% Due
..B7773#-AK-6 |2/15/2026 AO15  6.710% 02/15/26 ... . 04/15/2025 . |Redemption 100.0000 . 1,121,547 ...l 1,121,547 |........ 1,175,120 |.... ... (6,582) |. L (6,582) [oveeeieeeeiis s 1,121,547 |.. . 02/15/2026 . |2.C ........
..682680-AU-7 |ONEOK INC BASIC ~ 4.550% 07/15/28 .. . 05/22/2025 . | BARCLAYS ..9,227,214 |........ 9,300,000 |........ 9,470,363 |.... .. (7,778) ). ATTI8) | i 9,361,683 |.. . 07/15/2028 . |2.B FE .
OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC
..68347@-AA-5 |5.330% 03/31/34 ....oovvviiiiiiiiii s . 06/30/2025 . | Redemption ... 337,804 |........... 337,804 |........... 337,804 |...........337,804 |.... ....337,804 .. . 03/31/2034 .|2.C ........
..68389X-BT-1 [ ORACLE SYSTEMS CORP BASIC ~ 2.500% 04/01/25 |. 04/01/2025 . |Maturity 20,000,000 |....... 20,000,000 |....... 21,374,800 |.......20,049,808 |.... 20,000,000 |.. . 04/01/2025 . |2.B FE .
PGA TOUR, INC PGA TOUR, INC  4.430% 05/30/41
L B9450%-AB-6 | ...uuuiiiiiiii e . 05/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 456,847 |........... 456,847 |........... 405,722 |.......... 406,011 |ooeeeeeeeeeeenns |oveenen 50,836 |veeeeieeiinins o 50,836 |oeeiiiiiiiies e 456,847 |.eevvvieeeeen oeeennineeeenne e s 10,119 |. 05/30/2041 . [1.G PL ..
PGA TOUR, INC PGA TOUR, INC  4.350% 05/30/41
..69450*-AC-4 |... . 05/30/2025 . | Redemption 100.0000 ....... .. 205,805 205,805 ... 181,69 |.......... 181,830 |.... .205,805 |.. . 05/30/2041 . |1.G PL ..
PAC
..69527A-AA-4 1 10/15/28 . 04/01/2025 . | Call 102.1880 ..eoveeeeeees foeeeeneeeeeenis e 1,848,581 |........ 1,809,000 |........ 1,805,116 |........ 1,805,185 |..cccvmreiiereee Joeeeeeennn 204 i v 294 | e 1,805,479 |.. ....16,075 . 10/15/2028 . |4.A FE .
..713448-CT-3 |PEPSI CO INC BASIC ~ 2.750% 04/30/25 . . 0473072025 . Maturity ....oooovveiiiniiiiiinnnens o o 13,000,000 |....... 13,000,000 |....... 13,355,400 |.......13,006,816 |.........ccevnns fovunnees (6,816) [euvnnnviiinnnns fonnees (6,816) [eunnniiiiinins fennnns 13,000,000 |.. .. 178,750 |. 04/30/2025 . |1.E FE .
PERMIAN RESOURC OPTG LLC BASIC ~ 7.000%
L T124V-AA-8 [ 01/15/32 covveiiiiiii e . 06/03/2025 . |Various ........ceeveevreriinnnnnnnns Jovninneneennnninnnns foenens 2,060,000 |........ 2,000,000 |........ 1,990,000 |........ 1,991,041 |oiiiiiiiins o 426 | e 426 | e 1,991,468 |oevevviiiiins fonnnnd 68,532 |......... 68,532 |........... 124,056 |. 01/15/2032 . |3.A FE
PETROS MISSISSIPPI FUND LLC PETROS
..716828-AA-2 |MISSISSIPPI FUND I, LLC  6.950% 03/01/27 ... |. 06/20/2025 . |Redemption 100.0000 . ... 63,730 ...63,730 |.... . . 03/01/2027 . |1.C FE .
..718546-AV-6 |PHILLIPS 66 BASIC ~ 3.850% 04/09/25 ........... . 04/09/2025 . |Maturity .9,000,000 .9,003,625 |.... .9,000,000 |.. . 04/09/2025 . |2.A FE ..
PUBLIC SERVICE CO OF NEW MEX PUBLIC SERVICE
.. 744542-ha-0 |CO OF NEW MEX  3.450% 05/15/25 .. oo |- 05/15/2025 . | Maturity ..ooooooeeniiiieiiieeeees feeeeee [t 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |..ccevvuieraenn Joermmmmnnneeenn oeeemmniiineeees Joeeeniiieeeees e e 7,000,000 |.. . 05/15/2025 . |2.B ........
..747525-AF-0 | QUALCOMM INC ~ 3.450% 05/20/25 ... o[- 10572072025 . [Maturity .....oooiiiiiiiiiiiiiiiiin e e 2,500,000 |........ 2,500,000 |........ 2,670,450 |........2,507,319 |ooiirrivinnns v (7,319) |veiniiiiiiiis o (7,8319) v v 2,500,000 |.. . 05/20/2025 . |1.F FE .
REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC.
..76029#-AA-1 8.000% 06/15/30 .....ccevvvnnniiiiiinnnniiniinnnnns . 06/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 312,500 |........... 312,500 |........... 312,500 |........... R O R RO 312,500 . 06/15/2030 . |2.B PL
PACTIV EVERGREEN GROUP BASIC ~ 4.000%
LTB174L-AA-1 (10715727 v . 04/01/2025 . | Call 101.0000 ....covvveneees fooririninieeciiii Jeveeen 3,697,610 |........ 3,661,000 |........ 3,651,846 |........ 3,652,048 |.....ovvivviiinn oevennnnnnn 864 | | 864 | e 3,652,911 . 10/15/2027 . |4.A FE
S&E REPLACEMENT POWER LLC SENIOR SECURED
..78512%-AA-5 [NOTES ~ 4.120% 05/31/29 ....ccevvvnniiiiinnnnnnns . 06/30/2025 . | Redemption 100.0000 . .. 452,009 452,009 452,009 |...........452,009 |.... ....452,009 |.. . 05/31/2029 . |[1.D PL ..
..785592-AS-5 | SABINE PASS LIQUEFACTION  5.000% 03/15/27 . |. 05/22/2025 . |BARCLAYS . 1,806,390 ..1,800,000 ..1,865,664 |........1,815,899 |.... 1,812,325 |.. . 03/15/2027 . |2.A FE ..
SALLY HOLDINGS/SALLY CAP BASIC  6.750%
.. 79546V-A0-9 [08/01/32 evreeeeeeeeeee e . 05/21/2025 . |Various ...oeeeeeeeeneeeeemnnninenes Joreeeeeeennenees feeees 4,040,000 |........ 4,000,000 |........ 3,990,000 |........ 3,990,844 |..ooiieiiiiiies feeeeeeeen 895 [ o895 [ e 3,991,239 . 03/01/2032 . |3.B FE
SCHWAB, CHARLES CORP BASIC ~ 3.625% 04/01/25
+808513-BV-6 | evveniiiiiiiiiiiei i . 04/01/2025 . | Maturity ..oooooemmeieieiiiiiieeeee Joneeeeeeeneeeee feeeeeeens 600,000 |.......... 600,000 |........... 593,740 |........... 599,529 [eeuiiieernnnn feeeeeeen A7 [ e AT [ e 600,000 [veeneeeeemmnns forneeeeeemeies fereeeeeeeeees [ 10,875 |. 04/01/2025 . [1.F FE .
SCIENTIFIC GAMES INTERNA BASIC ~ 7.000%
..80874Y-BC-3 |05/15/28 ... . 06/24/2025 . |Various .....cccevvuunereeemnnnanneee foreeeeeeeenninenees foees 10,802,940 |...... 10,776,000 |....... 10,777,570 |....... 10,765,133 [oeeeeeeeeinine foeeeeee(2,498) [eeneeiciiiies [ (2,498) [ s 10,762,635 |.. ...460,973 |. 05/15/2028 . |4.A FE
SHIFT4 PAYM
..82453A-AB-3 | 08/15/32 . 05/08/2025 . | MORGAN STANLEY ... ..507,500 |.......... 500,000 502,500 |.... ....502,500 |......coevieees foeeeeelnnl5,000 ..........5,000 f............. 8,531 |. 08/15/2032 . |3.C FE ..
..828807-CY-1 | SIMON PROPERTY GROUP  3.250% 11/30/26 ....... |. 05/22/2025 . [BARCLAYS .. . 9,822,800 10,000,000 ..9,881,900 |. .9,973,185 . .9,978,567 156,181 |. 11/30/2026 . |1.G FE ..
..82967N-BC-1 [SIRIUS XM RADIO INC BASIC  5.500% 07/01/29 |. 06/26/2025 . |Various ... ..4,962,500 |........ 5,000,000 |........ 4,723,500 |........4,749,580 |oeeeeiereeennns oeneeen 20,281 | e 20,281 s s 4,770,861 ...271,944 . 07/01/2029 . [3.C FE ..
SIX FLAGS ENTERTAINMENT CORP BASIC  6.625%
..83002Y-AA=7 [ 05/01/32 eereeeeeeeeee e . 05/27/2025 . |VarioUS ...oeeeeerenneeeeeenniieeees Jorneeeeeeennieeeee foeees 3,060,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eeveuereeemnnnn Jormmeeeeeennns Jeeeeeeeeennes e e s 3,000,000 foeeeeeemniees feeeeens 60,000 |........ 60,000 |........... 114,281 |. 05/01/2032 . |3.A FE
SOUTHERN MARYLAND ELECTRIC SOUTHERN MARYLAND
..84334#-AA-5 |ELETRIC COOP  4.000% 04/16/48 .........coeeu.nn . 04/16/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 34,027 |eeeeunnnnnns 34,027 |ooeeeennnnns 34,027 |.oeeeennnnns 34,027 |oeveeeieieieeen Joeremmnineeeens e e e s 34,027 [ooeeeeeieiieeee oo e e 681 |. 04/16/2048 . |2.A ........
SPOWER FINANCE, LLC SPOWER FINANCE, LLC
..84929#-AA-6 [ 4.550% 12/31/36 ..eeevrrnneiieiiiee e . 06/30/2025 . | Redemption 100.0000 ....cev forreeeeniiiiieeeens e 428,846 |........... 428,846 |........... 428,846 |........... 428,846 [...oeovveiiieen foeeeeniiiiies e e e e 428,846 |.eeevnniieeeenn eeeenniieieeene e e 9,756 |. 12/31/2036 . |3.A PL ....
SPOWER FINANCE 2, LLC SPOWER FINANCE 2, LLC
..84920%-AA-0 [4.960% 12/31/41 oommmeeiiiiii e . 06/30/2025 . | Redemption 100.0000 ...ccev foereeieiiiiieeeen e 505,634 |........... 505,634 |........... 505,634 |........... 505,634 [..eeveeeeieieee foeeremniiieees foeeereiiieees e e s 505,634 |..oeeeeeeeiieee feeeeeeiiis e s 12,540 |. 12/31/2041 . |4.A PL ....
STADIUM FUNDING TRUST 5% Due 4/1/2039 AO1
..85234#-AB-1 [5.000% 04/01/39 ..evuuiiiiiiiiiiineieenniiaaaeeenes . 04/01/2025 . | Redemption 100.0000 ...ooon foeriiiiiiiiiiiiiiinn feeeennns 336,904 |........... 336,904 |........... 336,904 |........... 336,904 [....coiiiiiie fooremnniiinieees frreereninnereeee fereeninneeeeees foeereeinnnreeeee Joerennaes 336,904 [...ooiiiiniinee [ e s 8,423 |. 04/01/2039 . [2.CPL ....
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TRANSMISSION SERVICES HOLDINGS TRANSMISSION
..858271-A*-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ........... . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 141,578 |........... 141,578 |ooeeennnens 141,578 |ooeeennnnns B T O O N N AR RN 141,578 . 06/30/2047 .|2.B PL ....
STEPAN COMPANY 3.86% Due 6/27/2025 JD27
..858586-H#-0 |3.860% 06/27/25 .. . 06/27/2025 . | Redemption 100.0000 ....... ..2,285, 714 |........ 2,285,714 |........ P ST T R < T S R R R RN A N 2,285,714 |.. . 06/27/2025 . |2.CPL ....
STILLWATER MINING CO .500¢%
..860740-A0-5 | .evrenieeiiiie e . 05/01/2025 . | ALLIANCE BERNSTEIN ....ovvvvvvenn Jovnnnniriiiiniinens foenens 1,776,560 |........ 2,120,000 |........ 2,037,580 |........ 2,065,308 |......ooevriinn foerennnnnn 3,348 L | 338 | 2,068,656 [......coeeeeeees |oennnn (292,096) |...... (292,096) [.....0vveen 43,990 |. 11/16/2029 . [3.C FE ....
STONEX ESCRON ISSUER LLC BASIC ~ 6.875%
..86189A-AA-7 |07/15/32 .. |- 06/24/2025 . | JEFFERIES & COMPANY INC. .....co |oveeevvervivnnnnnns foenes 1,009,583 |........ 1,000,000 |........ 1,000,000 |.... O ) R N 1,000,000 |.. .9,583 . 07/15/2032 . |3.C FE .
..87612E-BL-9 | TARGET CORP BASIC ~ 2.250% 04/15/25 ... |- 04/15/2025 . IMaturity ..oooeeemneiieiiiiieeees foeee e [ 24,500,000 |....... 24,500,000 |....... 24,470,050 |.......24,483,432 |.ocoveeiiiiiinn Joeennnn. 16,568 oo e 16,568 | e 24,500,000 |.. . 04/15/2025 . |1.F FE .
TEXAS NEW MEX1CO POWER COMPANY TEXAS NEW
..882884-B*-9 | MEXICO POWER COMPANY ~ 3.600% 07/01/29 ....... . 06/24/2025 . |Redemption 100.0000 ....cev fooreeeimiiiiieeeenn o 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuereermnnnn Jommeeeeemnnes Jereeeeeeeenees e e s 5,000,000 [oeeeeemmniines [ [t . 07/01/2029 . |1.F ........
TEXOMA WIND LLC SENIOR SECURED  4.120%
..88307%-AA-3 [06/30/34 ...oeeeeeeeeee e . 06/30/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,000,157 |........ 1,000,157 |........ 1,000,157 |........ 1,000,157 [oeeeeeeeiniiiee fooneeeeee oo e e s 1,000,157 [oeeeeeeiiiieeee o e . 06/30/2034 . |2.CPL ....
TILLMAN NETWORKS FINANCING Il TILLMAN
..88687#-AA-9 [ NETWORKS FINANCING Il 5.000% 12/16/30 ..... . 06/16/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 275,082 |........... 275,082 |........... 275,082 |........... 275,082 [.oeeeeeiiiiieee foeeemmiiieeees v e e e 275,082 |oeveveeiieeeenn foeeernniieeeeen eeeeeneeeeens . 12/16/2030 . |2.A PL ....
TILLMAN NETWORKS FINANCING Il TILLMAN
. 88687#-AB-7 |NETWORKS FINANCING Il 5.350% 10/16/31 ..... . 06/16/2025 . | Redemption 100.0000 . 269,3% 269,3% |...........269,3%4 |[.... ....269,3%4 |.. . 10/16/2031 . |2.A PL ..
..893647-BP-1 | TRANSDIGM INC BASIC ~ 4.625% 01/15/29 ........ . 05/13/2025 . |Various ... ..5,950,000 5,945,339 |. 5,947,240 |. A .5,047,472 (213,160) |.. . 01/15/2029 . |4.C FE ..
..894164-AA-0 | TRAVEL + LEISURE CO BASIC ~ 4.500% 12/01/29 |. 04/29/2025 . |Various ..........ceeeeeeeeeuneeeenn foeeeeeeeemnninnneees [oeeee. 4,982,000 |........ 5,300,000 |........ 4,710,835 |........ 4,795,027 |oeeeenieveeennns |oeenennnn28,945 | o 28,945 | s 4,823,972 |.. 158,028 . 12/01/2029 . |3.C FE ..
2014 REPLACEMENT POWER STATUTO (NOVEC) SENIOR
..90226#-AA-3 | SECURED NOTES ~ 3.850% 05/31/29 ........coeeunnn . 06/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 524,806 |........... 524,806 |........... 517,835 |.........nn 509,987 [..oevevviiiaeeee o 14,819 [ s 14,819 [oooeeiiiiiiiies o 524,806 |..eevvuuiiieeenn feeeernniieieeen e . 05/31/2029 . |[1.D PL ....
UNITED PARCEL SERVICE CL B BASIC ~ 3.900%
LO11312-BX-3 [ 04/01/25 eveeeeeeee e . 04/01/2025 . [Maturity ..oooooeemminiiiiiniiieeee Joneeeeeeeeeeee feees 3,800,000 |........ 3,800,000 |........ 4,117,876 |........ 3,816,517 |oeeeeeeeeiiens s (16,517) [cvneeeeeeninas feuenns (16,517) [evveeeeeeennnas erennns 3,800,000 [eeeeeeemnniins feeeeeeemniies [ e 74,100 |. 04/01/2025 . |1.F FE ....
VERIZON COMMUNICATIONS 2 5/8% Due 8/15/2026
..92343V-DD-3 [FA15  2.625% 08/15/26 ......oeeeeeeeeeeeeeeennns . 04/23/2025 . | Call 100.0000 ...cevvveeeeee foeeemnneeeeeenies s 300,000 |.eeeennnn 300,000 |eeerennnns 282,453 |........... 296,311 [oeeeeeiiiiieeee oo [C1eX N PR IR [C1oX T ORI ISR 297,004 |oeeerniieeeeenn Jeeeennnnns 2,99 |..coonnnnn 2,996 |oeeereienns 5,425 |. 08/15/2026 . [2.A FE ....
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ............ . 06/30/2025 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 95,508 |..eeeunnnnns 95,508 |............ 95,508 |......ee..nn 95,508 |.oeeeveiiiiieen Jeeremnniieeeeen eeeerriieeeees e e s 95,508 [..oeeeeeeiiiieee oo e e 1,877 |. 06/30/2030 . [1.F PL ....
VISTAJET MALTA FINANCE PLC VISTAJET MALTA
..92838%-AA-3 |FINANCE PLC  6.850% 04/05/32 ....ceevuenrnennee . 04/05/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,187,311 |........ 1,187,311 [........ 1,187,311 |........ 1,187,311 [ o oo e e e 1,187,311 [ o s s 40,665 |. 04/05/2032 . |1.G PL ....
VISTAJET MALTA FINANCE PLC VISTAJET MALTA
..928420-AA-5 |FINANCE PLC  9.500% 04/05/31 ...covvvnnnennee . 04/05/2025 . | Redemption 100.0000 ....cce foereeeeeniiiiiieeeen e 792,625 | 792,625 |........... 792,625 |.....oee.nn 792,625 [oeeeeeeeiiiieee foeeeemniiieees e e e s 792,625 [.ooeeeeeeiiieee foeeeeeiiies s s 37,650 |. 04/05/2031 . |3.A PL ....
W2 FINANCE LLC W2W FINANCE LLC ~ 4.600%
..92980%-AB-7 [ 01/31/32 e . 06/30/2025 . | Redemption 100.0000 . 263,328 263,328 |...........263,328 |.... ....263,328 |.. . 01/31/2032 . |2.B PL ..
..931142-EX-7 | WAL-MART STORES BASIC ~ 3.950% 09/09/27 . 05/22/2025 . | BARCLAYS ..4,500,000 ..4,416,450 |. . 4,433,347 |. . . 4,442 632 . 09/09/2027 . |1.C FE ..
..95000U-2A-0 |WELLS FARGO & COMPANY  3.584% 05/22/28 ..... . 05/22/2025 . | BARCLAYS ....oieeieieieeeeenniaees foeeeeeeennineeeee 02,445,225 | 2,500,000 |........ 2,411,350 |........ 2,465,313 |oeeiiiiiiiiis o 3,790 | o 3,790 [ s 2,469,103 |.. . 05/22/2028 . |2.A FE ..
WELLS FARGO & COMPANY BASIC ~ 2.188% 04/30/26
2 95000U-2N-2 [ eevvennieeieiiiiee et . 04/30/2025 . | Call 100.0000 ...ceevvneeees [ e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [..oeeeeveneeeee fooveemmmiiieees oo e e e 10,000,000 |-eeevveenieeeenn foeeemmmninneeeen oeeemniieeeeees feeeeeennnns 109,400 |. 04/30/2026 . [2.A FE ....
WELLS FARGO & COMPANY BASIC ~ 4.808% 07/25/28
..95000U-3A-9 . |- 05/22/2025 . [BARCLAYS ..eeveeeeeeeeenieeeeeennnn Joeemnneeeeeeniees Jeeees 12,516,250 |....... 12,500,000 |....... 12,445,000 |....... 12,450,365 |eevvvenieeeeenn Joeeennnnn 5,099 | 5,099 | e 12,455,464 |.. ...497,494 |. 07/25/2028 . [2.A FE ....
..95000U-3E-1 . 05/22/2025 . | BARCLAYS ...oiieeeieeeeeeenniees foreeeeeeenieeeee foeens 14,813,925 |....... 14,500,000 |....... 14,856,555 |....... 14,849,158 |oeevveiieeennn Joeennnn (35,470) |+eevveneeeeeenn Jeeennnn (35,470) |+eevveneeeeeenn Jeeennnn 14,813,688 |.ooeeeeeniiees feeeeeeeenne 287 |eeeennns 287 |oeeeennnnns 669,035 |. 07/25/2029 . |1.E FE ....
BECKNELL [NDUSTRIAL CHAMPAIGN SENIOR SECURED
..96928%-FP-7 [NOTES ~ 4.470% 01/15/35 ..everrveieieiiiiiees . 05/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 282,017 f........... 232,017 |........... 239,190 |...ccvnnnnn 235,828 [..ocevvniiieeeee foreeees (3,811) [eeeeeeeiiiiees [ (3,811) [eeeeeeeiiiiies e 282,017 |oeeeenieeieeen eeeemeiieeeeene Jeerniieeeeeens e 3,902 . 01/15/2035 . [2.B Z .....
BECKNELL [NDUSTRIAL CHAMPAIGN SENIOR SECURED
..96928%-FP-7 [NOTES ~ 4.470% 01/15/35 ..everrvnneieiiiiiees . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 116,657 |eeeeennnn 116,657 |oeeeennnnen 120,264 |........... 118,573 [oeeeeeeeeinenas s (1,916) [oeeeeeeeieeee o (1,916) [oeeeeeeeieiees [ 116,657 [ooeeeeeeeeiieee foeeeeeiii oo et 2,616 |. 01/15/2035 . |2.C FE ....
WINWHOLESALE INC. SENIOR UNSECURED NOTE
..97651#-AF-1 [4.020% 06/18/27 ....eeeeeeeeeee e eeeeeeeas . 06/11/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 [eeeeueeeermnnnn Jormmeeeeeennes Jeeeeeeeeennes oo e e 2,000,000 [eeeeemmniiene feoeeeeeeeiee e e . 06/18/2027 .|2.B ........
WYNDHAM HOTELS & RESORTS BASIC ~ 4.375%
98311A-AB-1 [08/15/28 ....eeeeeeeeiee e . 05/14/2025 . |Various .....ceeeeemneneeeemnnnnnees Joemmieeeeennninees feeeens 5,300,625 |........ 5,500,000 |........ 5,270,000 |........ 5,276,580 |..ecvvvuiiriaenn foeeennnn 21,076 |oveeeeeeeeennns s 21,076 |oveeeeeeeeennns s 5,297,655 |[..oeeeveniiieies foeeeeeene 2,970 |oeeeennnns 2,970 |eeerennnn 179,861 |. 08/15/2028 . 3.B FE ....
WELLSPAN HEALTH OBL IGATED GR WELLSPAN HEALTH
..98665#-AA-4 | OBLIGATED GR  3.350% 06/01/50 ... ... |- 06/01/2025 . | Redemption 100.0000 ....... .. 233,467 233,467 233,467 |...........233,467 |.... .233,467 |.. .. 3,911 |. 06/01/2050 . [1.E ........
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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}
CUsIP 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
Z| TECH LLC/ZI FIN CORP BASIC ~ 3.875%
..98981B-AA-0 [02/01/29 ..evvvvniiiiiiiiiiiiiiiii e . 06/10/2025 . |Various .......cceevevrvviinnnnnnnns Jovninneneeiinninnnns foenens 8,933,876 |........ 9,600,000 |........ 8,147,845 |........ 8,439,762 |....covvvvvennn foreeenn 108,167 [oovvvveveieienne foeeees 108,167 [oovvvvveeieeees s 8,647,929 [...ocovvnninnns foennns 385,947 |....... 385,947 |.........nn 317,040 |. 02/01/2029 . |4.A FE ....
GRAYMONT WESTERN CANADA INC 4.7% Due
..C4111#-AG-6 |6/21/2027 J021  4.700% 06/21/27 ... . 06/21/2025 . |Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,100,000 |........ 1,100,000 |........ 1,100,000 |........1,100,000 |oeeevuirrriiinnn Jovvnnnrrrriinnes Jonninnieiiinnns Jovveinieiciinns fovvieniiniiienes foveenes 1,100,000 |.. . 06/21/2027 .|2.C PL
AP GRANGE HOLDINGS LLC AP GRANGE HOL!
..G2964#-AA-7 [6.500% 06/27/45 ....evviiiiiiiiiiiiiiiiiiees . 04/01/2025 . | Redemption 100.0000 . ... (131,579) [......... (131,579) |......... (131,579) |......... (131,579) [.... .. (131,579) .. . 06/27/2045 . |2.A PL ..
..097751-BT-7 |BOMBARDIER INC BASIC ~ 7.875% 04/15/27 . . 06/13/2025 . |Various ... . 5,634,000 ..5,634,000 ..5,599,893 |. 5,611,946 |. N .5,615,961 . 04/15/2027 . |4.A FE ..
..097751-CA-7 |BOMBARDIER INC BASIC ~ 8.750% 11/15/30 ....... . 06/15/2025 . |Various .......cceevevvriiinnnnnnnns Jovvinnennininninnnes foenens 1,608,750 |........ 1,500,000 |........ 1,626,075 |........ 1,521,369 [oeeiiiiinnins fooenene (1,807) feenniiiiininnes oo (1,807) [ s 1,519,561 . 11/15/2030 . |4.A FE ..
CRESCENT POINT ENERGY CRESCENT POINT ENERGY
..225760-G*-6 |4.080% 04/22/25 ....covvvnniiiiiiiiiiiiiiiiis . 04/22/2025 . IMaturity ...ooooovvniniiiiiiiiinnnns e o 5,000,000 |........ 5,000,000 |........ 4,818,550 |........ 4,950,420 ...oevviinnnnns foeennnins 49,580 |..ocivviiiiiinn Joeeinnnnn 49,580 |..ieiviiiiiiiinn oeeinnnn 5,000,000 [oooeeeriivnnnnns fooeriiiiiiiiins o e 102,000 |. 04/22/2025 . [4.A ........
GREAT LAKES POWER HOLDINGS LP GREAT LAKES
..39072F-AB-3 |POWER HOLDINGS LP  5.132% 11/30/29 ........... . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 302,005 |........... 302,005 |........... 302,005 |........... F L0780 [V:S 0 R R R R RN 15,407 |oeennnnens 302,005 |..covvunnnns 1SS R R 885 |iiiiiins 7,749 |. 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 ................ . 06/22/2025 . | BARCLAYS ...evviiiiiiiiiiiiiiinins Jovnneeiciininnees foens 4,988,850 |........ 5,000,000 |........ 5,444,000 |........ 5,028,635 [...vvvvvivvinnnn foreenn (22,515) |ovvveveeeieiin [eeeeenn (22,515) Lo | 5,006,119 |..ccvvviviiinnn ovvene (17,269) . 10/01/2025 . |1.G FE ..
ROYAL BANK OF CANADA 4.65% Due 1/27/2026 JJ27
..780082-AD-5 [4.650% 01/27/26 ...ovvvvviviiinieiiiiiiiieeeeees . 05/22/2025 . | BARCLAYS 2,247,660 |........ 2,250,000 |........ 2,279,003 |........ 2,254,960 |[.... e (1801) | [ (1,801) [ o 2,253,159 |.. .(5,499) |.... . 01/27/2026 . |1.G FE .
..78478E-AC-2 | ST MARYS CEMENT INC BASIC  5.750% 04/02/34 |. 05/02/2025 . [ALLIANCE BERNSTEIN ... 1,020,215 |........ 1,030,000 |........ 1,018,763 |........ 1,019,397 |.... e 301 s e 30T s s 1,019,698 |.. ... 517 . 04/02/2034 . |2.C FE .
TORONTO-DOMINION BANK BASIC ~ 3.766% 06/06/25
LBITMBA-2A-0 | oieiiiii . 06/06/2025 . [Maturity ....cooovmeereeimmniiieeees foee e fees 33,000,000 |....... 33,000,000 |....... 32,988,150 |....... 32,997,863 [...ccvvvniireee foeeeeennnn 2,187 e oo 2,187 s e 33,000,000 [euueeeeemmnnns feeeeeeemnnies e e 621,390 |. 06/06/2025 . |1.F FE ....
OILERS ENTERTAINMENT GROUP OILERS
..068028-AA-0 | ENTERTAINMENT GROUP  4.560% 06/30/51 ........ . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 95,510 |oeeeeunnnnns 95,510 [.oeeeennnnns 95,510 [.oeeernnnnns 95,510 [oeeeemeniireees Joeeemmnineeeee oeeeeeiiiieees e e 11,055 |oeeeenneeees 95,510 |......... (5,902) |+eeveneeeeenens Jovnnnnns (5,902) |+evvvnnnnnnns 2,178 |. 06/30/2051 . |2.B PL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AA-2 [SEREIS A 5.580% 06/30/31 ..eevevieeiniinnes . 06/30/2025 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 95,514 |oeeeeennens 95,514 [.ccceeeeee 95,514 | 95,514 [oeieieiiiiies oo e [ [ [ 95,514 [oooeeeiiiiiee oo e s 2,665 |. 06/30/2031 .|2.C PL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AB-0 [SEREIS B 5.580% 06/30/31 ..eevenvvevrerinnns . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 95,514 |oeeeeennens 95,514 | 95,514 | 95,514 [oeieieiiiiies oo e [ [ [ 95,514 [oooeeeiiiiees oo e s 2,665 |. 06/30/2031 .|2.C PL ....
MARI COUVA / MARI KOKAKO MARI COUVA LTD
..G9400#-AA-4 [5.350% 09/30/33 ...ccerrrniieeieenie e . 06/30/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 203,101 |........... 203,101 |eeeeennnns 203,101 |eeeeennnns LT [V I PR FOPUPRR FEUPTRPPPR FOURRPPPPRRRR ISPRRRPPURTRR RS 203,101 |oeveeniieieeenn eeemenieeeeene Jeerneeeeeeens e 5,433 . 09/30/2033 . [2.C PL ....
MARI COUVA / MARI KOKAKO MARI KOKAKO ~ 5.350%
..G9400#-AB-2 [ 09/30/33 .eerreie e . 06/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 203,101 |........... 203,101 |eeeeennnns 203,101 |oeeeeennnes 198,555 |evvveiiiiieeenn eeennns 4546 |eeeenieieeiins s 4,546 |eeennniieieiinn e 203,101 |oeeerniiieieienn oeeemniieeeeen Jeeerrieeeeeens e 5,495 . 09/30/2033 . [2.C PL ....
ABU DHABI DEVELOPMENT HO BASIC  5.000%
..00402A-AB=7 [ 05/06/35 ....eeeeeeeeenneeeeeeenne e e e e . 05/06/2025 . | ALLIANCE BERNSTEIN ....eeeevvmins Jovnmneeeemmniieeee foeens 1,182,175 |........ 1,150,000 |........ 1,188,512 |oeeeeiiiieeeeiiies o o /2 PO FRPP P2 PO IFUUR 1,188,514 | fees (6,339) |......... (6,339) |+eevenneeeeenes 160 |. 05/06/2035 . [1.C FE ....
ALIBABA GROUP HOLDING BASIC ~ 2.125% 02/09/31
LO1B09M-AX=0' [ eevvenieiiiiiiiiee e . 05/14/2025 . | ALLIANCE BERNSTEIN .....oeeeemneen |oemmeeeeeennineee fens 1,936,933 |........ 2,230,000 |........ 1,828,399 |........ 1,909,616 [.coeeveveenaeee foreeees 16,979 [ooeeieeeiiiieee o 16,979 [ooeeieeiiiiieee o 1,926,595 |oeevveiiieeennn Jeeeennnnn 10,339 |oeeeennns 10,339 |oeeveennnnns 36,330 |. 02/09/2031 . |1.E FE .
AUSTRALIA PACIFIC LNG AUSTRALIA PACIFIC LNG
..05256L-AB-9 [4.820% 09/30/30 .eeevruuieeeeenie e e . 04/01/2025 . | Redemption 100.0000 ...ccen forreeeeeniiiieeeeen et (388) [-eeeeeeeennnnn (388) |eeveennnnnnns (388) |- eeveennnnnnns (388) |+ eevvennnreeenn oermmniieeeeeenn Joeemnniieeieeene Jeerniiieeeeens o e (388) . 09/30/2030 . |2.B FE
BG BETA | LTD BG BETA | LTD  6.280%
.. 05593P-AA-4 [ 07/01/54 ..o . 04/01/2025 . |Various ... ....175,000 |.......... 175,000 [oeeennnen. 175,000 [ovenneeeee 175,000 [ooeeeeenennenne fooeeees oo s s s 175,000 |.. . 07/01/2054 . |1.F PL ..
..05971K-AE-9 [BANCO SANTANDER SA BASIC ~ 2.746% 05/28/25 .. |. 05/28/2025 . |Maturity 10,000,000 10,000,000 .10,022,950 |. . 10,000,000 o . 05/28/2025 . |1.G FE ..
..06738E-AU-9 | BARCLAYS PLC BASIC  4.337% 01/10/28 ......... . 05/22/2025 . |Various .......cceeueeeeeeemnnnaanees Jovveneeeeeennnnnees fon.. 9,890,700 |...... 10,000,000 |........ 9,941,080 |........ 9,979,230 |oeeveuiereerrnnn oenneennnn 2,561 | o 2,561 [ s 9,981,791 . (91,001) |.... .. 377,078 |. 01/10/2028 . [2.A FE ..
CHILE ELECTRICITY LUX BASIC ~ 5.580% 10/20/35
L AB8B2L-AA-0 [ ceveieiiiiiii e . 04/20/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 56,462 |............ 56,462 |............ 56,487 |............ 56,487 |.oeeeveiiiiieeen feeeennns (23 PO IR (23 PO IR 56,462 [...coevvveeeeee [ e e 1,540 |. 10/20/2035 . |1.G FE ..
CREDIT SUISSE NEW YORK BASIC ~ 2.950%
.. 22550L-2C-4 [ 04/09/25 ...oeveiieeeeeee e . 04/09/2025 . [Maturity ...ocooemmeivieiiiniiiieeees foeee e fees 25,250,000 |....... 25,250,000 |....... 26,744,605 |....... 25,336,170 [-oeeeeeeeneeeee foeeeeea (86,170) [ e (86,170) [ [ 25,250,000 |eeevvnuiieeenn Joeeemnnniieneeen eeeennieeeeeen eeeeeeennns 372,438 |. 04/09/2025 . |1.E FE .
..24715@-AS-3 |DELOITTE LLP DELOITTE LLP  3.320% 05/07/25 |. 05/07/2025 . [Maturity ......ccooovvirmmeinvnninnns foovviinnninins s 19,000,000 |....... 19,000,000 |....... 19,000,000 |....... 19,000,000 [..oevvvvveveens foovvvvniiinines [ s e s 19,000,000 |.. ...315,400 |. 05/07/2025 . |1.F ........
..29446M-AD-4 |EQUINOR ASA BASIC  2.875% 04/06/25 ........... . 04/06/2025 . [Maturity ....ccooveeiireeeimniiineeee foeeeeeeeeneeeee foes 25,000,000 |....... 25,000,000 |....... 27,004,680 |....... 25,078,668 |.....coeveeeennn ovnnnnn (78,668) |oeeeeneeeeeneis e (78,668) [ceneeeeeeiiies [ 25,000,000 |.. ...359,375 |. 04/06/2025 . [1.D FE ..
GREENKO WIND PROJECTS MU BASIC ~ 5.500%
.. 39531J-AA-2 [04/06/25 .....eeeeeeeeeeee e . 04/06/2025 . [Maturity ....ceoovrmierieimniiieees Jorneeeeeeeieeee feees 1,460,000 |........ 1,460,000 |........ 1,460,000 |........ 1,460,000 [o.eoveeeemneaee fooneeeeemie oo e [ s 1,460,000 [..ooevvveeieeee oo s s 40,150 |. 04/06/2025 . |3.B FE ..
..404280-CJ-6 |HSBC HOLDINGS PLC BASIC ~ 1.645% 04/18/26 ... |. 04/22/2025 . |Call 100.0000 .....covvnnnees fooriiiiiiieiei e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...ovevvvnveene foovvrviniiines oo s o s 10,000,000 |..eevveniviinnn Jovvvnnniniiniinn Joevviiinineinin Joevennenns 82,250 |. 04/18/2026 . |1.G FE .
HOLCIM LTD 6 7/8% Due 9/29/2039 MS29  6.875%
L A3ATAT-AB-9 [09/29/39 ...iiiiiiiiiiiiii s . 06/18/2025 . |Various ........cceeeevrvvinnnnnnnnns fovvenneeniiniinnnens oo 22,598,490 |....... 22,000,000 |....... 22,849,790 |....... 22,610,143 |ooevvviviiiiiens fornnnns (11,654) |oeevveiiniiiienn [ (11,654) [covneiiiiiines s 22,598,490 |.ooeeiiiiiinns [ e e 1,143,160 |. 09/29/2039 . [2.A FE
HOLCIM CAPITAL CORP 6 1/2% Due 9/12/2043 MS12
.. 43475D-AA-5 [6.500% 09/12/43 ....ovvvviiiiiiiiiiiiiiiiieeees . 06/18/2025 . | Tax Free Exchange ..........cccee Joveevrirrivnnnnnnnns [n9,820,415 [ 10,000,000 ..9,789,600 |........9,827,197 |.... .9,829,415 |.. 523,333 |. 09/12/2043 . [2.A FE
..445640-AD-7 [HUNT OIL CO OF PERU BASIC  7.750% 11/05/38 |. 05/28/2025 . | ALLIANCE BERNSTEIN .....cevveneee fooneveennninnnennns [oeeenn.. 413,050 |..eees 400,000 .... 400,000 |.... ... 400,000 |.. .. 1,464 |. 11/05/2038 . |2.B FE
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..AP3278-51-6
..AS3189-43-6
..BJ2959-36-6
..BK0723-76-1

..BK8770-86-3
..B03759-90-5

..BP4387-48-9

..BP4387-48-9
..BR9695-79-1

..EK9717-50-6

. F1000#-AA-6

..F1068#-AH-0

..F3420#-AA-4

..F85680-AD-1

..G1696#-8B-1

..G1696#-BC-9

..G2687*-AB-5

COMETA ENERGIA SA BASIC ~ 6.375% 04/24/35 ...
ONB FINANCE LTD BASIC ~ 2.625% 05/12/25 .....
CHINA HUADIAN OVERSEAS BASIC ~ 3.375% Perpet.

AES PANAMA GENERATION HL BASIC ~ 4.375%
05/31/30 weeeieieii e
GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 ...
ORBIA ADVANCE CORP SAB BASIC ~ 1.875%
05/11/26 wovevieeiiiiiie e
ORBIA ADVANCE CORP SAB BASIC ~ 1.875%
05/11/26 ovvveieeiiiiieee
BRASKEM IDESA SAPI BASIC ~ 6.990% 02/20/32 .
LIMA METRO LINE 2 FIN LT BASIC  5.875%
07/05/34 oo
AKIEM HOLDINGS SAS AKIEM HOLDINGS SAS

1.750% 09/05/34 ....vvveeiiiiiiii
BONDUELLE S.A. BONDUELLE SA  1.860% 05/02/29
FCT OL STADCO FCT OL STADCO  5.830% 06/30/44
SONEPAR 3.54% Due 5/7/2025 MN7  3.540%
05/07/25 woeeeeeeiiieie e
BUNZL FINANCE, PLC SENIOR NOTES ~ 4.050%
05/15/25 oo
BUNZL FINANCE, PLC SENIOR NOTES ~ 4.150%
05/15/25 oo
DAWSONGROUP PLC DANSONGROUP PLC ~ 1.620%
03/31/32 ...

. 06/02/2025 .
. 04/24/2025 .
. 05/12/2025 .
. 06/23/2025 .

. 06/02/2025 .
. 04/01/2025 .

. 05/13/2025 .

. 05/11/2025 .
. 04/29/2025 .

. 04/05/2025 .

. 06/30/2025 .

. 05/02/2025 .

. 06/30/2025 .

. 05/07/2025 .

. 05/15/2025 .

. 05/15/2025 .

. 05/01/2025 .

Call 100.0000

..2,227,000

13,370

.2,870,000

........ 3,930,000

........ 3,949,806

...20,525 |....
. (18,703)|....

Redemption 100.0000 .

Maturity

Call 100.0000 ........eeeeee

Redempt ion 100.0000 .......

Redemption 100.0000 .......

Call 100.0000 ..............

Redemption 100.0000 .

ALLIANCE BERNSTEIN

Redempt ion 100.0000 ...eee foevnneeiiieeeiieeenn s
Redemption 100.0000 ...eee foevneeenieeeiieeenn s
Redempt ion 100.0000 ...eee foevneeenieeeiieeenn s
Redemption 100.0000 ...eee foevneeenieeeiieeenn s
Maturity woveeeeeeieeiieeeeeees e oo
Maturity woveeeeeeieeiieeeeeees e oo
Maturity woveeneeeieeeieeeeeees s oo
Redempt i on 100.0000 ....oew foeeeiiiiieiieeenn e

... 732,156
30,000,000
. 5,000,000
13,000,000

16,935,000

........ 3,389,100

....732,156

30,0

13,0

00,000

........ 5,000,000

00,000

16,935,000

........ 3,351,600
........... 732,156
....... 30,000,000
........ 5,000,000

....... 13,000,000

....... 16,600,500

........ 3,106,200
........... 732,156
....... 30,000,000
........ 5,000,000

....... 13,000,000

....... 15,531,000 |....

....... (19,806)

.......... 7,465

........ (4,891)

(1,418) .
... 12,249 |

... (481) ]
... (519) ).

... 882 |
... (320) |

....... (19,806)

... (481) ...
... (519) ]...

..... 1,069,500

........ 3,389,100
........... 732,156
....... 30,000,000
........ 5,000,000

....... 13,000,000

....... 16,935,000

........... 531,000
........... 101,250
........... 269,750

...155,801

. 10/04/2027 .
. 04/24/2035 .
. 05/12/2025 .
. 01/01/9999 .

. 05/31/2030 .
. 03/29/2026 .

. 05/11/2026 .

. 05/11/2026 .
. 02/20/2032 .

. 07/05/2034 .

. 09/05/2034 .

. 05/02/2029 .

. 06/30/2044 .

. 05/07/2025 .

. 05/15/2025 .

. 05/15/2025 .

. 03/31/2032 .
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..445640-AD-7 |HUNT OIL CO OF PERU BASIC ~ 7.750% 11/05/38 |. 06/03/2025 . [ALLIANCE BERNSTEIN ...cevvveeneeee fooeeeemmiiiiiei Joeeeennes 362,688 |........... 350,000 |.eerennnnn 350,000 |eeveeuereeemnnines fereeereeemnnieee feoeeeeeeei e e e [ 350,000 |eeevvriiiieeen [eeeeens 12,688 |........ 12,688 |o.oeeeeeeee 2,185 |. 11/05/2038 . |3.A FE ....
INTELSAT JACKSON HLDG BASIC ~ 6.500% 03/15/30
L ABB2AT-BC-8 | evvvniiiiiiiiiie i . 04/11/2025 . |Various .....cceeevmneeeeeemnnnnnnee Joemmeeeeeeenninees feeeeens 7,333,200 |........ 7,760,000 |........ 7,319,955 |........ 7,381,097 |oeeeeeeeeennns s 17,077 oo oeeennen 17,077 |oeeeeieieiees Joeeeneen 7,398,173 |oeeeeieeeeeenn |oeeeeee (64,973) |....... (64,973) |..cevnnnnn 292,832 |. 03/15/2030 . [4.A FE ....
INTERNATIONAL GAME TECH BASIC ~ 5.250%
.. 460599-AE-3 [01/15/29 .eeeeieeeieee e . 05/09/2025 . |Various ....ceeeeeemnueneeeemnnnnnnes Joemmieeeeeenninees foreees 2,947,500 |........ 3,000,000 |........ 2,891,054 |........ 2,913,406 |..ccevvnniiiieen foeeeennnnn 5,970 |oeeeeeiiiiiiins eennins 5,970 |oeeveeiiiiieeenn eeeennnn 2,919,376 [.ooeeeeniiiiees oo 28,124 |......... 28,124 |........... 129,938 |. 01/15/2029 . |3.A FE ....
LLOYDS BANKING GROUP PLC BASIC ~ 3.750%
.. 53944Y-AS-2 [08/18/28 ....eeeeeeeieee e . 05/22/2025 . | BARCLAYS ....oieeeiieieeeeeenniaes Joeeeeeeenniineeee [eee.. 9,814,500 |...... 10,000,000 |........ 9,528,100 |........ 9,718,226 |.eevvvvnieeaeen foeeennnnn 32,367 |oeeeeriiiieieeen feeeeennnn 82,367 |eeeerniiieeeeen feeeennnn 9,750,598 [.oeeeviiiiiieee foeeeenee 63,907 |........ 63,907 |oeeeunnnnns 255,208 |. 03/18/2028 . |1.G FE ....
MITSUBISHI UFJ FIN GRP BASIC ~ 4.080%
..606822-CE-2 |04/19/28 . 05/22/2025 . | BARCLAYS ....ieeeeeieieeeeenniaees foreeeeeeennieeeeee foeeee 7,413,900 ... 7,500,000 |........ 7,272,525 |........7,314 467 |.... 020,631 [ s 20,831 [ e 7,335,098 |.. .. 181,900 |. 04/19/2028 . [1.G FE ..
..629470-BC-1 [NXP BV BASIC ~ 5.550% 12/01/28 . 05/22/2025 . | BARCLAYS .. ..9,500,000 .10,036,963 |. .9,831,636 |. .. (33,039) | . .9,798,597 . 12/01/2028 . |2.A FE ..
..80007R-AF-2 | SANDS CHINA LTD BASIC  5.125% 08/08/25 ..... . 06/11/2025 . |Call 100.0000 .....cevvuneeee foeeeemnnieeeeeeennn |oeeen. 1,800,000 |........ 1,800,000 |........ 1,728,000 |........1,776,820 |.... L 17,054 [ e 17,054 [ e 1,793,874 |.. . 08/08/2025 . |2.C FE ..
SHELL INTERNATIONAL FIN 3 1/4% Due 5/11/2025
..822582-BD-3 [MN11  3.250% 05/11/25 .oovveeneeeeiieieeeeeeee . 05/11/2025 . |Various ......cceeeeeereeemnnnanneee forveeeeeeenniieeeee foees 44,800,000 |....... 44,800,000 |....... 46,360,232 |....... 44,954,104 |oeoeeeeeiiiiees et (154,104) |oveveeeeeennns e (154,104) [ s 44,800,000 [oveueeeeemnnns fermneeeeeeennes foreeeeeeennies e 728,000 |. 05/11/2025 . |1.D FE ....
SIEMENS FINANCIERINGSMAT BASIC ~ 3.250%
.. 82620K-AE-3 [ 05/27/25 ..o . 05/27/2025 . |Maturity 24,500,000 |....... 24,500,000 |....... 27,211,170 |.......24,749,874 |..ccooveericees et (249,874) |.ceeeveeeeeeen |oeeenn (249,874) | e 24,500,000 |.. ...398,125 |. 05/27/2025 . |1.D FE .
. 88167A-AE-1 | TEVA PHARMACEUTICALS NE  3.150% 10/01/26 ... |. 06/05/2025 . |Call 93.1907 ... 5,378,037 |........ 5,771,000 |........ 5,518,605 |........5,556,119 |.... 80,724 | 80,724 L 5,606,843 |.. ...104,468 |. 10/01/2026 . |3.A FE .
VISTAJET MALTA/XO MGMT BASIC  6.375%
..92840J-AB-5 [02/01/30 .evvvviiiiiiiiiiiiiiiie e . 06/25/2025 . |Various .......ceevveevivviinnnnnnns Jovninnenenninninnees foenens 2,512,000 |........ 2,700,000 |........ 2,298,500 |........ P2 VA T I P A 23,608 |oeveiiiiiiiiins s 23,608 |oevuiiiiiiiiis s 2,381,738 145,084 |. 02/01/2030 . |4.B FE
WINDMW GMBH SENIOR SECURED NOTES  5.020%
.. 97342V-AA-2 . 06/30/2025 . | Redemption 100.0000 .. .. 1,431,793 1,431,793 |.. . . 1,431,793 . 06/30/2027 . |2.C FE
..AN4186-27-5 . 04/09/2025 . | Call 101.5000 ...ooeveeeee foeeeeenieeeeeeiei |eeeen. 1,228,150 | 1,210,000 21,210,296 [oeeeeeiiieeeee oo (D) e e () e e 1,210,285 |.. . 05/04/2027 . |3.B FE
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INTERMEDIATE CAPITAL GROUP PLC 5.21% Due
..G4588#-BE-0 |5/11/2025 MN11  5.210% 05/11/25 .............. . 05/11/2025 . [Maturity ..oooovvvvniiiiiiiiiinines e e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ LS00V 000 Y O O N N N 5,000,000 foooeeriiivnninns fooeniiiiiiiiinns oo [ 130,250 |. 05/11/2025 .|2.B ........
THE 1887 COMPANY LIMITED SENIOR SECURED NOTES
..G6750%-AC-6 |2.840% 04/29/25 .. . 04/29/2025 . |Maturity ....ocoovvviiniiiniinnnnns o o 17,431,700 |....... 17,431,700 |....... 20,026,500 |........1,627,800 [coerriirinnnns fovenrrrriiininns fovvenniviiniens feeeeiiiiiinnnn [2222.3,755,700 ...l 17,431,700 ... (2,594,800) [... ... (2,594,800) ...247,530 [. 04/29/2025 . [2.C ........
PORTERBROOK RAIL F L
. G7178*-AF-1 [FINANCE LTD ~ 2.770% 04/16/28 ...........eunnnn. . 04/16/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 463,540 |........... 463,540 |........... 456,680 |........... LR 0V O ) R RN 18,620 |........... 463,540 |.......... 6,860 [oviiiiiinnns foeerieeens 6,860 [..oerrenns 6,420 |. 04/16/2028 . |2.B FE
MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31
. K7017#-AA-8 [4.110% 08/01/30 ....oovvvvvnnniiiiiiiiine e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 195,459 |.......... 195,459 |........... 195,459 |........... 195,459 [oooviviiiiinnns oo [ [ [ [ ECSTIS TV R R R R 4,017 |. 08/01/2030 . |2.A FE
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027
..L8038*-AA-4 [MJSD15  5.500% 09/15/27 ....eevvvnnvviiinnnnnnnns . 06/15/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 4,476,001 |........ 4,476,001 |........ 4,476,001 |........ L {00 O O O N N N 4,476,001 |oeveeiiiiiiins Jovvrniiniiniines e e 123,090 |. 09/15/2027 .|3.B ........
TERMINAL INVESTMENT LIMITED TERMINAL
..L9031*-AA-9 [ INVESTMENT LIMITED  4.970% 04/19/25 ......... . 04/19/2025 . IMaturity ..oooovvvvniniiiiiiiiinnnes e o 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ L[0TV 000 O O O N N N 4,000,000 [oriveriinninns ferenniiiiiniens foeeiiiii e 99,400 |. 04/19/2025 . |2.B PL ....
TRAFIGURA FUNDING S.A. TRAFIGURA FUNDIN S.A.
..L9082%-AN-9 [5.720% 05/29/25 ....ccevvviniiiiiiieeeeiiis . 06/29/2025 . [Maturity ...oooovvvniiiiiiiiiininns e o 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [oooeevvevneinnes oo oo [ e [ 7,000,000 foeevrivvnninns fooeiiiiiiiiiinns oo e 200,200 |. 05/29/2025 . |2.A PL ....
EOLICA MESA LA PAZ S DE RL DE EOLICA MESA LA
..P4001#-AA-8 [PAZ S DEL DE CV  5.980% 12/20/44 ............. . 06/20/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 126,149 |........... 126,149 |........... 126,149 |........... 2 O O R RO RZZCT e I R AR RO NN 3,772 |. 12/20/2044 . |2.C PL ....
FORTIS TCI LIMITED SENIOR NOTES ~ 4.750%
L PA36BH-AA-5 [ 12/18/29 ..eeveniiiiii . 06/18/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 850,000 |.......... 850,000 |.......... 850,000 |.......... 15T 000 O O O R R STV 000 R AR RN N 20,187 |. 12/18/2029 . |2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG
..P4917%-AA-5 | TRANSPORT SA  5.882% 09/30/37 ........cevvnnnn. . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 197,543 |ooeennnnns 197,543 |...oooeeees 197,543 |...ooeeeens L. O O R R 197,643 [ [ [ s 9,542 |. 09/30/2037 . [2.A PL ....
GREENFIELD SPV I, S.A.P.I. DE GREENFIELD SPV
..P4920#-AA-6 |1, S.A.P.1. DE  5.550% 12/31/32 .............. . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 656,553 |........... 656,553 |........... 656,553 |........... 15T R O R R 656,553 [...ooevvvniinns [ [ s 18,219 |. 12/31/2032 . |2.CPL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000*-AA-6 | TRANSPORT SA  5.882% 03/31/37 .......cevvunnnn. . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 196,078 |.......... 196,078 [.......... 196,078 [...een.... QLSO T Y N A S RN (RN 196,078 [oevvveivinnns oo [ s 6,236 |. 03/31/2037 .|2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000%-AB-4 | TRANSPORT SA  3.220% 03/31/37 ....ceevvvvvnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 4,920 [oeeeiiene 4,920 f....ocoennnns 4,920 |....ceennnnnn L8 S R R R R R L3R () R R N AN 79 |. 03/31/2037 .|2.A PL ....
SOCIEDAD CONCESIONARIA OPERADO SOCIEDAD
..P8711*-AA-4 | CONCESIONARIA OPERADO  4.090% 12/15/26 ...... . 06/15/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,546,287 |........ 1,546,287 |........ 1,546,287 |........ R /A O O O N AR 1,546,287 |oveenviiiiiinns o o o 31,622 |. 12/15/2026 . |2.C FE ....
CIVIC NEXUS FINANCE PTY LTD SENIOR SECURED
..02464#-AB-9 [NOTES ~ 3.400% 09/01/32 ...covvvvnniiiiininnnnnns . 06/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 675,184 |........... 675,184 |........... 675,184 |........... Lo £ O O ) A SRR (£ - ) ) M 11,478 |. 09/01/2032 . [1.E FE ....
ELECTRANET PTY LTD SENIOR SECURED NOTES
.. 03393*-AH-4 [3.710% 05/15/25 ...oevvvniiiiiiiiiieiiiieeees . 06/15/2025 . | Maturity ...oooovvveiiiiiiiiiinnnees o o 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 [..oevvvvveieene foovvvvniiiiins oo s e 12,000,000 [.oeevvevieines fooniiiiiiiis o e 222,600 |. 05/15/2025 . |2.B ........
HALLETT HILL NO. 2 PTY LTD SENIOR SECURED
..Q4436#-AA-2 [NOTES ~ 3.780% 06/27/27 ...vvvvvivnnnniiiiinnnnns . 06/27/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 127,498 |........... 127,498 |........... 127,498 |........... Q2L R U N R ) R RV T R FO R R NN 2,410 |. 06/27/2027 .|2.B FE ....
HOTEL PROPERTIES INVESTMENT HOTEL PROPERTIES
..05011#-AB-0 [LIMITED  5.070% 08/11/27 .....ovvvvvvvvvnnnnnnns . 06/26/2025 . | Redemption 100.0000 ....... [oeeeieiiiiiiiiiiinn o 19,638,000 |....... 19,638,000 |....... 23,625,000 |....... 18,564,000 [ovvevviviinnnnns foovnveiiiiniinns fooeniiiiiiiins oo .... 5,061,000 |....... 19,638,000 |... (3,987,000) [...vvvvvvnnnnns ... (3,987,000) |........... 852,102 |. 08/11/2027 .|2.CPL ....
HOTEL PROPERTIES INVESTMENT HOTEL PROPERTY
..05011#-AE-4 | INVESTMENTS  4.760% 08/10/33 ........cevvnnnnns . 06/26/2025 . | Redemption 100.0000 ....... fooeeeiiiiiiiiiiiiinn oo 16,365,000 |....... 16,365,000 |....... 18,375,000 |....... 15,470,000 [ovenvriviinnnns fooeererriinniins foveeniiiiiniens fooeiiniiii fonns 2,905,000 |....... 16,365,000 |... (2,010,000) [...uvrvvvvnnnnn ... (2,010,000) |.......... 667,761 |. 08/10/2033 . [2.C PL ....
NSW PORTS FINANCE CO PTY LIMIT GUARANTEED
..06518#-AA-8 [SENIOR SECURED NOTE ~ 3.340% 04/29/25 ........ . 04/29/2025 . IMaturity ....oooovvniiiiiiiiiiinnnns e o 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [oooeevvevneinnes oo oo [ e [ 7,000,000 [oveeriivnnnnns fooeviiiiiiiins o e 116,900 |. 04/29/2025 . [2.B ........
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE
..08048#-AA-3 [PTY LTD  4.230% 03/31/42 .... . 06/30/2025 . | Redemption 100.0000 ....... .. 406,120 406,120 406,120 |...........406,120 |.... .406, 120 . 03/31/2042 . |1.G FE .
WR CARPENTER NO 1 PTY LTD WR
..09496@-AA-0 [PTY LTD  5.760% 11/01/36 ......evvvunirvirnnnnns . 05/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 244,897 |.....oeenn. 244,897 |........... 244,897 |........... T R O R R 244,897 . 11/01/2036 . |2.C PL
GACI FIRST INVESTMENT BASIC ~ 5.375% 01/29/54
..ZF4868-28-6 .. |- 04/07/2025 . | ALLIANCE BERNSTEIN ... . 7,290,600 ..8,380,000 1,342,425 ... 7,344,799 |.. (54,199) . 01/29/2054 . |1.D FE ..
..215139-29-6 | CEMEX SAB DE CV BASIC  9.125% Perpet. . |- 04/10/2025 . | Call 101.0000 ... .. 727,200 .... 120,000 ... 781,200 |.... L TT2,117 (52,117) . 01/01/9999 . |3.B FE ..
ADANI TRANS STEP-ONE LTD BASIC ~ 4.250%
..205578-60-9 [05/21/36 .evuuuiiiiiiiiiee e e e . 05/14/2025 . | ALLIANCE BERNSTEIN .....cecevvuuns Joummnnneermnnnnnnaee foaens 2,813,126 |........ 3,387,200 |........ 2,756,849 |........ 2,645,135 [...oooieiniiins fonnns 136,816 f-ooeevvvenieneee fooeeees 136,816 [-.oeevvenninnee foreeeens 2,781,950 , 31,176 |oveeennnnnes 68,762 |. 05/21/2036 . |2.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,326,147,819 1,327,820,282 1,349,018, 187 1,263,363,533 (406,643) (406,643) | 13,185,791 1,327,275,901 (8,133,570) | (1,000,262) | (9,133,832) 32,631,596 XXX XXX
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%
..001848-AA-4 06/30/39 ... . 06/30/2025 . | Redemption 100.0000 ... 21,724 ...21,724 L2172 21,724 ..21,724 .. ...371 . 06/30/2039 . |1.D ........
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AMAZON TUCSCON CTL AMAZON TUCSCON CTL
..00191#-AA-3 [4.095% 08/31/39 ....eevvvniiiiiiiiiiiiiiiniis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 41,342 | 41,382 | 41,382 |..ooeennnne L <720 R R S R (RN N 4,382 [ o e e 706 |. 08/31/2039 . |1.D ........
AMAZON OKC CTL AMAZON OKC CTL  4.233%
..00191@-AA-5 |09/30/39 ... . 06/30/2025 . | Redemption 100.0000 ....... . 09/30/2039 . |1.D ........
AMAZON TULS .
..00193%-AA-5 [09/30/39 .. .eevviniiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... . 09/30/2039 . |1.D ........
..002308-AA-8 | AT&T PORTFOLIO 002308AA8  4.003% 05/15/46 . |. 06/15/2025 . |Redemption 100.0000 ....... . 05/15/2046 . |2.B ........
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
..009098-A*-5 [4.494% 11/10/39 .oeerrrniiiiiiiiiee s . 06/10/2025 . | Redemption 100.0000 ....... . 11/10/2039 . |1.D ........
AMAZON SAN BERNARDINO CTL AMAZON SAN
..00910G-A*-4 |BERNARDINO CTL ~ 4.494% 03/10/41 ............... . 06/10/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 82,994 |t 82,99 |........... 82,99% |........... 82,994 o e e [ [ [ 82,994 [.ooeeiiiiiiies oo e s 1,568 |. 03/10/2041 . |1.E ........
AMERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC
..052798-AA-9 |- AUTOL  4.101% 08/15/34 ....ccevevreeneiaenee . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 156,293 |..eeennnnn. 156,293 |..eeevennnn 156,293 |..ceevennnn 156,293 |oeeeeeiiiieeenn eeemmnieeeeeen Joeemrnieeeeee e e s 156,298 [ooeeeeeeiiieee oo s et 2,672 |. 08/15/2034 . |2.A ........
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL
..05590#-AA-9 |FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ....... . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 563,119 |........... 563,119 |[........... 559,771 |.oeeeennenn 561,097 |oeeveeieieennn oennns 2,022 |oeeeeieeeeeeies s 2,022 |oeeeiiiieieeen eeeenns 563,119 |oeeeeniieieeen Joeeennieeeeeene Jeemmiieeeeeenns e 11,002 |. 11/15/2032 . |1.F ........
CVS CAREMARK CORP CVS HEALTH CORPORATION
..126650-AY-6 |5.361% 10/10/27 . 06/10/2025 . | Redemption 100.0000 ....... .. 129,737 129,737 139,387 |...........133,340 |.... 129,737 |.. . 10/10/2027 .|2.B ........
CVS HEALTH CORPORATION PASS-THROUGH
..12695%-AA-3 | CERTIFICATES ~ 3.416% 10/10/38 .........eunnnne. . 06/10/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 183,751 |........... 183,751 |oeeenenees 183,751 |oveeennnnns 183,751 |oeeeeieeiiiies Jeeeeeeeemiies e o e e 183,751 . 10/10/2038 . |2.B ........
CVS HEALTH CORPORATION CVS HEALTH CORPORATION
..12702%-AA-4 3.901% 10/10/39 .. |- 06/10/2025 . | Redemption 100.0000 ....... .. 141,281 141,281 141,281 .. 141,281 141,281 . 10/10/2039 . |2.B ........
CTL 2018-12 TRUST CTI .550%
L 12708#-AA-4 [ 07/15/35 oeeeeeeeeeeee e . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 288,083 |........... 288,083 |.eeeennnns 288,083 |..eeunnnnns 288,083 |oevveniieeeiennn oennieeeeennie Jeeeieeeeennees e e e 288,083 |eeevvnieieeenn [eeernniieeeeene eerrieeeeeens s 6,666 |. 07/15/2035 . [2.B PL ....
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE ~ 4.008% 12/27/26
LA2708%-AA-8 | e . 06/06/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 255,465 |........... 255,465 |........... 255,465 |........... T T O O N N AR N 255,465 [..vvvvviiiiiiinn foriiiiiiis f e 5,139 |. 12/27/2026 . |1.F ........
CGA CAPITAL CTL 2022 SHER WILL CGA CAPITAL
..12767@-AA-4 |CTL 2022 SHER WILL ~ 6.010% 03/15/55 ......... . 04/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 840,807 |.......... 840,807 |.......... 840,807 |.......... 007 O R R LIV 0/ R AR R N 14,739 |. 03/15/2085 . |2.B ........
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC
. 127788-AA-1 [6.360% 08/15/43 .ovvveniiiiiiiiiiiiiiiiee . 06/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,470 |...oooeeeees 12,470 |oeveennnnns 12,470 |oevennnnnns 72 (0 O O R ) MR 27 O N R AR 331 |. 08/15/2043 . |2.C ........
CITI CTL PASS-THROUGH TRUST CITI CTL PASS-
..17332J-AA-9 | THROUGH TRUST ~ 5.764% 01/15/40 ................ . 06/16/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 159,846 |........... 159,846 |........... () T R F AR R (1,598) |.evvveniniiiinn oveennnn (1,598) |.evvveniiiiiinnn Jovvininnns RECIE IR TR R A AU NN 3,022 [. 01/15/2040 . [1.E Z .....
CTL PASS THRU TR SER 2015 BNSF CTL PASS THRU
..22970*-AA-8 | TR SER 2015 BNSF  4.070% 05/15/34 ............ . 06/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 79,713 oo 79,713 |oooiiinnnnns 69,126 |............ 69,919 | i 9,795 v eeriinns 9,795 |iviiiiiiiiiins v E T < T A FORRRPPR RN R, 1,357 |. 05/15/2034 . |[1.D PL ....
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY
..34524#-AA-0 |HUB LLC  4.720% 07/15/42 ....ovvvvrvvinnnnnnnnns . 06/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 159,357 |owveennnnns 159,357 |oovviennnns 160,892 |.......... LCUNCTZ T O RN (G174 D) PO PR (1,321) |oeevriiniiiiin Joeviiins LLSICRC ST U R R R 3,136 |. 07/15/2042 . |2.C ........
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..466718-AA-7 | SECURED TRUST  3.620% 01/15/41 ................ . 06/15/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin s 6,572 |ceeiiiiine 6,572 | 6,572 |oeerinns L 72 O O O ) AN [T/ U KPR R RN 99 |[. 01/15/2041 . |2.B ........
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..46673*-AA-7 | SECURED TRUST  3.214% 12/15/41 .. |- 06/15/2025 . | Redemption 100.0000 .. 102,564 102,564 102,564 |...........102,564 |.... . . 12/15/2041 . |2.B ........
..466740-AA-4 [MHHS CTL MHHS CTL  3.510% 12/15/43 .. . |- 06/15/2025 . | Redemption 100.0000 .. 209,954 209,954 214,183 |...........213,629 |.... .209,954 |. . 12/15/2043 . |1.F ........
VEYRON OPTIMUS 1V US FUNDING VEYRON OP
..48020#-AA-9 | IV US FUNDING ~ 5.710% 01/15/38 ......ceeeeenn . 06/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 104,365 |........... 104,365 |........... 104,365 |........... 104,365 |oeeevvniiiieeenn oeemmnieeeeeens Joeermniinneeee e e s 104,365 |vvveeeeeeenns Jeeenieeeeemens Joeeeeeeeniies e 2,485 |. 01/15/2038 . |2.B ........
KDP FRISCO TX CTL KDP FRISCO TX CTL
..482590-AA-3 | 06/24/37 ... . 06/10/2025 . | Redemption 100.0000 ....... . 06/24/2037 . |2.B ........
HUS 850 BAR G
..497270-AA-5 [4.410% 03/15/42 . 06/15/2025 . | Redemption 100.0000 ...coev foereeeeiniiiiieeeen e 43,918 | 43,918 | 43,918 [ 43,918 | e e e e e 83918 | s [ e 807 |. 03/15/2042 . |2.C ........
LA CHARGERS HEADQUARTERS TR LA CHARGERS
..50167*-AB-0 |HEADQUARTERS TR  5.050% 06/15/54 ............. . 06/15/2025 . | Redemption 100.0000 ...covn fooeereeeiniieeeeeen ot [ O [ I [ R 24 e e e e e [l 924 oo o e e 19 |. 06/15/2054 . |2.C ........
AMAZON GARNER CTL AMAZON GARNER CTL ~ 4.034%
L T4338%-AA-6 [ 11/15/39 oeeeeeeeeie e . 06/15/2025 . | Redemption 100.0000 ...ccev foereeieiiiiieeeen e 108,955 |........... 108,955 |...covnnenn 108,955 |....oeeennn 108,955 |oeeevveiiiieeenn oeemmmieeeeeens Joeerrniineeeene Joeeniiieeeeees e s 108,955 |evveeeeeeenns Jeeemneereeennnns Joeeeeeeeenes e 1,836 |. 11/15/2039 . |1.D ........
AMAZON ANDOVER AMAZON ANDOVER  3.366%
.. T43534-AA-2 [10/10/42 ...iiiiiiiiiiee e . 06/10/2025 . | Redemption 100.0000 ....oow fooriiiiiiiiiiiiiinn foeeeennnns 88,620 [............ 88,620 |.eeeieenns 88,620 |oevuunnnnns 88,620 |evuiieiierrnns Jonnereeeennnns Jonnereernenns Jornineeeseennins Joeeesaeeeenenns Joenaaeeeeees 88,620 |.eevvuiiierenns Joerenninarienene oerrnnineeeenns Joreeniaanees 1,243 |. 10/10/2042 . |1.E ........
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AUTUMN WIND HQ, LLC AUTUMN WIND HQ, LLC
..750731-AA-9 | 3.744% 02/10/49 .....ovvvnniiiiiiiiiiiiiiiinis . 06/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 73,802 [oeiiiiienns 73,802 |...ccevnnnns 73,802 |..ccevvnnnns TR0 R O R R R AR 0725 R R R R, 1,152 |. 02/10/2049 . |2.A ........
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG
..824368-AA-8 |LLC  4.500% 06/15/38 ... . 06/15/2025 . | Redemption 100.0000 ....... 169,445 169,445 |.... ..3,179 |. 06/15/2038 . [2.B ........
VZ (SR NOTE) CTL PASS-THR .81¢
..91845#-AA-2 5/15/2035 Mo-15  3.810% 05/15/35 ............. . 06/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 280,092 |........... 280,092 |........... 285,120 |...........283,916 |....ccoeiiiiinn |oerinnnnn (3,824) |ovevvnnniiiiinn Jovninnnns [RS8 722 ) PP RO |11 7 AU AT U N 4,435 |. 05/15/2035 . [2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036
..91854%-AA-4 [Mo-15  3.620% 08/15/36 ......cevvvvvnniiiiinnnnns . 06/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 213,130 foeeennenee 273,130 |........... 273,130 [.oeeeeennnn273,130 |vviiiiiiiiiiins v o e e oo 273,130 [ e [ [ 4,121 |. 08/15/2036 . |2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021
..91862%-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 ................ . 06/16/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 172,867 |oeeeenens 172,867 [oveennnnn. 172,867 |ovveneenn 172,867 [ooveiviinnnnens oo [ [ s [ 1720867 s i e i 2,090 |. 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 ................ . 06/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 223,422 |........... 223,422 |eeuunnnnnn 224,433 |...eeenn2283,585 [ooiiiiiiiiinnns i [R1CK) ) O R (163) [ovveeieviinnns foreeneennn223,422 [ [ [ s 5,822 |. 02/01/2028 . |4.A ........
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE
..96928#-AH-6 [USER  6.130% 01/15/32 ...eevvviiiiiinnnnnniinnns . 06/15/2025 . | Redemption 100.0000 .....o. foeeiiiiiiiiiniiiiins fooniiinnns 51,882 [........... 51,882 [.....cceeens 51,882 [....ceunnnns 51,882 |.ivvvvieiiiie oovevviiininnes fovvviiinnns foviiinnins i foveiiinnnns 51,882 |ivvveiiiiiiiinn Jovvnniiniiiiins Jovvniiniiiiiinn Joviiiinnnns 1,326 |. 01/15/2032 . |2.B ........
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 5,341,168 5,341,168 5,350,915 5,182,673 (2,949) (2,949) 5,341,168 96,839 XXX XXX
BROOKFIELD RETAIL HOLDINGS BROOKFIELD RETAIL
..LX1731-82-2 |TLB S+250 08/24/25 ..cevvenn . 05/28/2025 . |VarioUS ...ceeeeeeeenneeeeeennnanees Jornnieeeeeeniinees fereens 4,590,825 |........ 4,590,825 |........ 4,173,051 |........ 4,521,483 |.cooeeeeiiiiees e 69,342 |.ooeiiiiiiiieeen Jeeeeennd 69,342 |.oeeiiiiiiiienn Jeeeenenn 4,590,825 [..oeeeveiiiiiee o e s 138,265 |. 08/24/2025 . |4.A FE ...
NEXSTAR BROADCASTING NEXSTAR BROADCASTING TLB
..LX1810-24-6 [S+250 09/19/26 ..o . 06/27/2025 . |Redemption 100.0000 ....cev fooeeeeeeniiiieeeeen o 3,511,328 |........ 3,511,328 |........ 3,502,468 |........ 3,560,848 |.....covuieeeer foreenn (49,520) |-eevveneeeeennn eeennnn (49,520) |-eevvvnneeeeenn Joeeennnn 3,511,828 [oooeiiiiiiiiiee o e s 120,532 |. 09/19/2026 . |3.B FE ....
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250
.LX1830-42-6 [ 04/15/27 .oveeeeeeeeeee e . 04/01/2025 . | J.P. MORGAN .....oeeeeenniieeeeenn formeeeeemmmiieeeee forreeeemiiies e e Jereeeeeeeeeeeeeee oo s 26,198 |oeeeeeieeennns s 26,198 |oveeeieiieeinis e 26,198 |oeeeneiiieeeenn eeeeee (26,198) |....... (26,198) |.vvvnnnnnee 263,612 |. 04/15/2027 . |5.A FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB S+375 10/20/27 v . 04/21/2025 . |Various ...oeeeeeeenneereeemnnnianees Jorneeeeeeemniineees fereeeeens 528,077 |........... 528,077 |eeeeennnns 532,911 |.oeeeeeeenn 530,975 [oeeeeeeeiiiieeee foeeeees (2,898) |eevveneeeeeenn Joeennnnn (2,898) |eevvneeeeeennn eernnnnns 528,077 |evevvieeeeeenn Joevemmieeeeenne Joemnniieeeeeenns e 21,911 |. 10/20/2027 . |2.B FE ....
CONSTELLATION RENEWABLES CONSTELLATION RENEWA
..LX1912-32-3 [TLB S+225 12/15/27 o . 05/30/2025 . | Redemption 100.0000 . 102,541 102,541 |...........102,541 |.... ....102,541 . 12/15/2027 . |3.C FE ..
..LX1912-33-1 |US LBM US LBM TLB S$+375 12/17/27 .. |. 04/17/2025 . |Various ... ..2,984,443 ..2,997,165 |. .3,033,734 |. . 3,041,349 . 12/17/2027 . |4.C FE ..
..LX1912-33-1 |US LBM US LBM TLB S$+375 12/17/27 .. |. 06/30/2025 . |Various ... ... 38,951 . 12/17/2027 . |4.C FE ..
EW SCRIPPS EW SCRIPPS TLB3 $+300
.LX1914-05-5 [01/07/28 ....oeeeeeeeeeeeeee e . 04/10/2025 . |EXCHANGE ......eeeeememnieeermnnins foemneeeeeeninees fens 5,032,845 |........ 5,793,203 |........ 5,631,649 |........ 5,638,878 |oeevueeeeeeeenn e 12,481 | e 12,481 [ [ 5,651,359 [ [ (618,514) [...... (618,514) [.......... 119,811 |. 01/07/2028 . [4.B FE ....
ASURION LLC ASURION TLB-8 +325
L LX1914-15-4 [ 12/23/26 oo . 04/01/2025 . |VarioUS ...oeeeeeeeeneeeeemnniineees Joneeeeeemniinnes fereeeeeemniiineeee foreeeeemiiiieees v s (754,193) [ eeeeiiieeeee foeeeeenins (7 PO ISP, [/ FOUPRRPR FOPTRR (7 TR ISR (10 . (97) |eeeenns 14,545 |. 12/23/2026 . |4.A FE ....
TRUCK HERO INC TRUCK HERO INC TLB $+375
L LX1920-14-4 [01/31/28 .eeeeeeeieee e . 04/01/2025 . |MORGAN STANLEY .....oiveerimiieeee Joemmeeeeemnnieees feeeeeeeens (9,987) [oeeeeeenee (10,390) |-eeevennnn (10,376) [-......... (10,367) [ovvmeeeeemnnnas fermeeeeens (254) |oeeennneeeeeenn oeennns (254) |oeeenneeeeeeen eeenns (10,621) |-vveeeeeeeennn Jeeeieeens 634 |ooeeeninnnns 634 |...coonnnnnn 79,798 |. 01/31/2028 . |4.C FE ....
TRUCK HERO INC TRUCK HERO INC TLB $+375
L LX1920-14-4 [01/31/28 .o . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 26,443 |oooeennnnns 26,443 |............ 26,415 |...cooneeenn 26,398 |.oeeeiiiiiiieee s LT IO FOPP, LI PO FRUTT 26,443 oo o e [ 1,587 |. 01/31/2028 . |4.C FE ....
PETSMART PETSMART TLB $+375 02/11/28
L LX1928-65-0 [ cevvenniiiiiiii i . 05/02/2025 . |VarioUS ...ceeeeeeeenneeeeemnnnaeees foeneeeeeeennnieees fereeeeeens .Y 27,452 ... 27,435 |............ 27,299 [oooiiieiiiieee e KT PO ISR KT AR ISR 27,852 oo oo e 761 |. 02/11/2028 . |4.A FE ...
PERATON CORP PERATON CORP 1L $+375
.LX1924-68-2 [02/01/28 ....eoieeeeiiie e . 04/01/2025 . |Various ....ceeeeeemuereeemnnnannnes Jovnieeeeeeemneeees feeeeeeeennnns (740) [oeeeeeemeiieiieeeens oeeemmmieeeeeeenes Jeereeeeeeeeeeees fereeeeeeeeniees e 8,614 [eeieeiiiiies e 8,614 |oeeiieiiiiiies oo 8,614 |oeeeeieieicnis eeennnns (9,354) |......... (9,354) |........... 143,015 |. 02/01/2028 . |4.B FE ....
PERATON CORP PERATON CORP 1L $+375
. LX1924-68-2 [02/01/28 ....eoeeeeeeiee e . 04/01/2025 . | Redemption 0.0000 .eeeees Jrnmeeeeeemmneeee ferrreeeenieeees e s s e e e e e e s s e e 183 |. 02/01/2028 . |4.B FE ....
REALPAGE INC REALPAGE TLB $+300
L LX1927-52-9 [04/24/28 ..o . 04/28/2025 . | TRUIST eveeieeieeineeeeeeeennneees Jorneeeeeennieeeee feeees 3,909,178 |........ 3,933,764 |........ 3,914,077 |........ 3,864,182 |..ccevvniiiiieen foeeeennnnn 2,211 e s 2,211 e Jeeeennnn 3,866,453 |....covvvniieeer foeeeennnn 42,725 |......... 42,725 | 106,042 |. 04/24/2028 . [4.B FE ....
PRECISION MEDICINE GROUP PRECISION MEDICINE
..LX1927-63-6 [TLB S+300 /22/27 oo . 06/30/2025 . | Redemption 100.0000 ...ccvn forreeeiiiiieeeee e 7,800 foeeeeeennnnns 7,800 [oeeeeeeenes A 51 PP FOTRRURRRRRI TR L1 I IO ISP, L1 I AU ISP 7,800 |oveeueeeeeemnnn Jermmeeeeeennnes foeeeeeeeeies e 163 |. 11/22/2027 . |4.C FE ....
ARCHES BUYER INC ARCHES BUYER- ANCEST TLB
..LX1929-25-1 [S$+325 12/06/27 oo . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 12,656 |....coeennnn 12,656 |oeeeennnnnns 12,414 |l 12,389 |oeeeeiiieeiins e LT PO LT PO S 12,656 |oeeeeeeeceniins Jermeeeeeemnnes fereeeeeeeeiiies e 489 |. 12/06/2027 . |4.B FE ....
WATLOW ELECTRIC MANUFACTURING WATLOW ELECTRIC
..LX1930-18-4 [TLB S+300 03/02/28 .ovveeeeeeeeennnnnn . 04/01/2025 . | BLOOMBERG TEST BROKER ........ce. |oeumurreeemmmninnee feeeens 2,000,000 |........ 2,000,000 |........ 2,000,000 [-eeeunereemmmmnnnee foorereeemnnieee oo e [ e s 2,000,000 [eeeeeemmninns feoeeeeeeeiee e e . 03/02/2028 . |4.B FE ....
WATLOW ELECTRIC MANUFACTURING WATLOW ELECTRIC
..LX1930-18-4 [TLB S+300 03/02/28 ..oeveeeeeeeninnnn . 06/30/2025 . |Redemption 100.0000 ....cee foeeeeeeiiniieeeeeen e 28,298 |oeeeinnnnns 28,298 |...cconnnnnn 28,298 |.eeeeeeiieieeennnn Jerneieeeeeenns e e e e e 28,208 [ooeeeeeiiiiieee oo e 192 |. 03/02/2028 . |4.B FE ....
ENVIRI CORP HARSCO - ENVIRI TLB-3 $+225
..LX1931-03-4 [03/10/28 .....oiieeirnuniaieeiinniaaaeeernnnaaeaeens . 06/30/2025 . | Redemption 100.0000 ....ooe fooreiiiiiniiiiiiiinn foeeeennnns 25,137 |t 25,137 [oieiiinnnns 24,749 |............ 24,730 [ieeiiiiiiiienn foeeennnnnnns LT PO AN LCLV LT PO AT 25,187 [ o L 846 |. 03/10/2028 . |3.C FE ....
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CONSOL IDATED COMMUNICAT IONS CONSOL [DATED COMM
..LX1932-28-9 [TLB1 +350 10/02/27 v . 04/01/2025 . | WELLS FARGO SECURITIES LLC ..... |oveeervveevvnnnnnnes foens 3,000,000 |........ 3,000,000 |........ 3,000,000 [vveunrrrrrmnnnnnnns foovvriiiiniinns oo [ [ e [ 3,000,000 [oeevrrvennnnns fooerriiiiiiin fo e . 10/02/2027 . |4.C FE ....
CONSOL IDATED COMMUNICAT IONS CONSOL [DATED COMM
..LX1932-28-9 [TLB1 +350 10/02/27 ... . 05/22/2025 . |Redemption 100.0000 ....... IR RN 3,000,000 |........ 3,000,000 |........ 3,000,000 [eveunrrrrrmnnnnnns foovvriiiiniins o [ [ e 3,000,000 |.. . 10/02/2027 . |4.C FE ....
TRICO GROUP LLC TRICO -FIRST BRA
..LX1934-56-6 | S+500 03/30/27 ovvvvvieiiiiiiiis . 04/01/2025 . |Various ........ceeeevreviinnnnnnnns Jovvinneeeninniinnnes foeneneins (19,580) |........... (19,550) [..uvvennee (19,396) |...vvveeenn (19,539) | [ 27,965 [ | PR T R R 8,426 |..ccvvviiiiiinn [oeennne (27,976) |....... (27,976) |evvvennns 365,751 |. 03/30/2027 . |4.A FE ....
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | S+500 03/30/27 ovvvvviiieiiiiiies . 04/01/2025 . |Various ........ceeevevrrviinnnnnnns foninneeeninninnnes foeneeeenns 19,550 [o.eeenene 19,550 |oveeeennnnns 19,396 |oevveennnnns 19,539 [ooviiviiiiienns oot /220 PO AN /250 PO R LS5V O N ) RN 798 |. 03/30/2027 . |4.A FE ....
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB
..LX1936-95-9 [S+325 04/12/28 oo . 04/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 18,658 |............ 18,658 [............ 18,564 |...oeennnnns 18,867 [ovvvvviiiiiinn oo [0, ) FR R (P D TN R R L1 O AR R AR 434 . 04/12/2028 . [4.B FE ....
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL
..LX1937-90-8 [S+425 04/14/28 .oovvvviiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 54,471 |oeeens 54,471 |.ooooininins 54,271 [ooiiinnnnns 54,808 |..coeiiiiiiiinns e (R0 F R ([0 F LT T R R R RN 2,417 |. 04/14/2028 . |4.C FE ....
CABLE ONE INC CABLE ONE TLB-4 $+200
..LX1946-55-2 [06/03/28 ...evvvniiiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5115 [eeiiiinne 5116 | 5,09 |ieevunnnnnns [TV ZL: 3 PR F 7 R O, L. O F LS T R R R R 166 |[. 05/03/2028 . 3.B FE ....
ACPRODUCTS HOLDINGS INC CABINETWORKS -
..LX1947-06-3 | ACPROD.TLB $+425 05/17/28 ... . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 16,939 [ooeeeeee 16,939 |ooveeennnns 16,857 [oeeiennne 17,085 [ovvveiiiiiiinn oo (R PO R (R ) PO LLCRe1:S I R KO RN RN 752 |. 05/17/2028 . |5.A FE ....
UNIVISION COMM UNIVISION COMM TLB 2028 $+325
L LX1948-27-7 [01/31/29 covvveiiiiiiiiiiiieii . 06/30/2025 . | Redemption 100.0000 ....... foreeiiiiiiiiiiiiinn e 6,161 [........eeees 6,161 [ceeeenne 6,09 | 6,096 |.eevviiiiiiiinn v (G150 R [C15 7 P F R (590 (1 O Y N AR 238 |. 01/31/2029 . |4.A FE ....
STANDARD INDUSTRIES INC STANDARD INDUSTRIES
..LX1953-66-5 [TLB S+175 09/22/28 .....cvvveeiiiiinnnn . 06/23/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,375 |oeeennns 12,398 |ovvveiiiiiiiins e (0720 O RN (0720 R RN /2800 O N N AR 384 |. 09/22/2028 . |2.C FE ....
MADISON 1AQ MADISON 1AQ LLC 1L TL $+250
L. LX1954-92-9 [06/21/28 ...eeviiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 11,250 |ooooeeeenens 1,250 |oeeeennnnns 11,250 |oveeennnnnns 7 O N R NN < 0 O N N AR 558 |. 06/21/2028 . |4.B FE ....
HERTZ CORPORATION HERTZ CORP TERM B-EXIT
..LX1955-25-6 [ S+350 06/30/28 ...covvvniiiiiiiis . 04/01/2025 . | DEUTSCHE BANK ...eevvnnvvviinninnns fovnnnnneeiiiiiinnees foeeeeeeens (3,616) [.euvnnnnnne (3,616) |............ (3,608) |............ [(15:777) ) R RS KT/ I R R KL% I R R 34,769 [ooeieiiiiiiiens e (38,385) |....... (38,385) |...oeennnnnn 35,574 |. 06/30/2028 . [3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM B-EXIT
..LX1955-25-6 [ S+350 06/30/28 ...covvviiiiiiiiiis . 04/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin i 3,616 [......cevnens 3,616 |..coennnnnn. 3,608 |...cuunnnnns KT/ R R X T O O, L T R F BT [ O O N A 69 |. 06/30/2028 . |3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM C EXIT
..LX1955-26-4 [S+350 06/30/28 ...covvviiiiiiiiis . 04/01/2025 . | DEUTSCHE BANK ...evvvvnvvviinnnnns Jovnenereeiininnees oo [ s e e oo, ) S PO F, -1 S PO F 7,515 | | (7,515) |........ (7,515) |.oeeeees 6,968 |. 06/30/2028 . |3.C FE ....
ASPEN DENTAL MANAGEMENT INC ASPEN DENTAL-ADMI
..LX1957-10-4 [TLB-3 S+ 375 12/23/21 oo . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 18,055 |............ 18,055 |ooveeennnns 17,787 oo 12,671 [ oo P2 R R P R K LT3 Y A R AR 726 |. 12/23/2027 . |4.C FE ....
PADAGIS PADAGIS - PERRIGO TLB S+475
L.LX1957-23-7 [07/06/28 .....cevvvviniiiiiiiiieeeceei e . 05/06/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 46,100 |............ 46,100 |ooeeeennnnns 44,400 |............ 2 B O R 1,880 [ooviiiiiiniinnns foeeiinnnnn 1,880 [oovviviiiiiiinns oo 1V O R R 1,767 |. 07/06/2028 . [4.B FE ....
BALLY'S CORP BALLY'S CORP TLB S$+325
.LX1967-63-2 [10/02/28 ......oiiviiiiiiiiiiiii . 05/09/2025 . |Various ........cceveeevrrrinnnnnnens fonninneneninninnes foeenens 9,524,192 |....... 10,981,912 |[....... 10,679,975 |....... 10,747,131 [oeiiiiiiiiies foveennns 12,816 [oooviviiiieeens [ 12,816 [oooeeiiiiiiinens fonnnns 10,759,947 [.ooeeeieiennns ... (1,235,755) |... (1,235,785) [........... 425,705 |. 10/02/2028 . |4.A FE ....
BALLY'S CORP BALLY'S CORP TLB S$+325
.LX1967-63-2 [10/02/28 .....eviiviiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 37,056 [ 37,096 |........e... 36,070 |oeeeennnnnns FC T 0 T R AR 1SS R NN 1SS R R FC /05 T R ) R R, 2,021 |. 10/02/2028 . |4.A FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX1993-56-2 [S+325 T1/03/28 v . 06/30/2025 . |Various .......cceeveevririinnnnnnns fonninnnniiiininnens foeenenenns 28,250 |o.eeennnnnnn 28,250 |..oceennnnns 28,179 [ 28,463 |ooeiiiiieiiiens e (4K ) FOU R (AR F 28,250 [.oooeeviiiiiinns [ s s 1,091 |. 11/03/2028 . |4.C FE ....
GRAY TELEVISION GRAY TELEVISION TLD S+300
L.LX1995-56-7 [12/01/28 ..eevviiiiiiiiiiiiiiii e . 04/01/2025 . |Various .......cceeveevrviiinnnnnnns Jovvinneneennniinnnes foenens 2,717,500 |........ 3,000,000 |........ 2,717,500 |oveeenviiviinnninnns fooeniiiiinin o [ [ e [ A A TRV VI FOR RO RN R . 12/01/2028 . |4.A FE ....
GRAY TELEVISION GRAY TELEVISION TLD S$+300
..LX1995-56-7 |12/01/28 ... . 06/02/2025 . |Redemption 100.0000 ....... ...64,343 ...61,020 |.... ..64,343 |.. . 12/01/2028 . |4.A FE ....

HOLLEY INC H

LX2000-91-2 | T1/A7/28 ovveeeiiiiiieeee . 06/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 23,508 |.ccciieenn 23,508 |....ooennn. 23,388 |.vveeennnn 23,302 [oeereeiiiiiiins e 208 | foreeeees AT AR A T ) O 968 |. 11/17/2028 .|4.B FE ...
CLAROS MORTGAGE TRUST CLAROS MTGE TRUST TLB

..LX2006-48-9 | $+450 08/10/26 ... ... |- 06/30/2025 . |Redemption 100.0000 ....... . 08/10/2026 . |5.A FE ....

OCEANKEY US 11 CORP OCEANKE

..LX2008-84-0 | 12/15/28 .coneiiiiiiiiiiiee e . 06/30/2025 . |Redemption 100.0000 woevees fouveeeneiiiiiiiins o 674 LA BTE 4,862 [ [ [ 12 L 12 L [ 874 [ e [ e 114 |. 12/15/2028 . [4.C FE ....
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT

..LX2011-26-5 | TLB §+525 12/23/28 ... ... |- 06/30/2025 . [Various ... . 12/23/2028 . |5.B FE ....

GOLDEN NUGGET GOLDEN NUGGET-FER
-.LX2020-71-2 1 01/29/29 \vvviiiiiiiiiiiiiiiieiiiia . 05/15/2025 . [Various ......cccoeesiiuiiiiiiiiiins Jovviiiiiiiiiiiiies oo 8,873,750 |........ 9,000,000 |........ 8,859,111 |........ 8,839,995 |...ooouriiiii foeeennn 8,370 fovrreeriiiiinns oeeinnns 8,370 foverreiiiiinnn v 8,848,365 |.....ooooriiirs foounnnnn 25,385 |......... 25,385 |....vee.s 268,704 |. 01/29/2029 . [4.B FE ....
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GOLDEN NUGGET GOLDEN NUGGET-FERTITA 1L $+350
LX2020-71-2 101/29/29 ..coooiiiiii . 06/30/2025 . | Various .......cceeervennnnnnnnnnnnns forrevnnnniniiiininns forii, 32,204 ..o 32,204 |oeeeenenns 31,697 |l LI O RN (321530 O RN (321530 O RN 2272 PO (O R 1,268 |. 01/29/2029 . [4.B FE ....
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L

..LX2022-21-3 | TL $+325 02/07/29 .. |- 06/30/2025 . [Various ... . 02/07/2029 . |4.B FE ....
EMBECTA CORP EMBECTA CORP TLB §:

..LX2023-03-9 | 03/30/29 ....evviiiiiiiiiiiiie e . 06/30/2025 . |Redemption 100.0000 ...ooo forveeiieiiiiiiiies foennnnn.. 579,532 |......579,582 .. 566,763 |........... 562,852 [ovvvieiiiiiiins s 16,680 [oovveeieeiiin e 16,680 |.evvveeeeniiiis [oeeeeenn879,532 [oeiiiiiiiiiins i e e, 21,337 |. 03/30/2029 . [4.A FE ....
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY

..LX2023-74-0 | TLB S+425 02/15/29 oovviiiiiiiiann . 06/30/2025 . |Redemption 100.0000 ..oeoe forreeeieiiiiiiiies Lo 10,000 |.ooevveens 10,000 foeeeeennnns 9,950 |.vveirannnn 9,887 |oeeeeiiiiienns [ M3 | s M3 | s 10,000 [ouvvveeeeeiiinn fereiiiiinenns o e 438 |. 02/15/2029 . |5.B FE ...
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB

..LX2028-31-9 | $+525 /17727 v . 06/30/2025 . [Various .........cceeevuveireniniiins foovinieneeenniiiins foeniinins 75,901 [ 75,901 |...oooennn. 69,222 |............ 71,082 |, 307 foveeenn 3,853 [oeiiiiiiiiens o 3,960 |oooeiiiiiiinns [ 75,901 |ooeeiiiiieins o e 4,903 |. 02/17/2027 . (6. FE .....
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN

..LX2034-23-4 | TLB §+525 04/01/29 woovvieiiiinn . 06/30/2025 . |Redemption 100.0000 ..ovves fouvieenieiiiiiiens o 43,224 |............ 43,224 oo 776 | 4,105 i [ 2,19 [ o 2,19 | e L P R 1,395 |. 04/01/2029 . |4.C FE ....
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG -

..LX2038-97-9 | 0SCAR 1L $+425 04/30/29 .............. . 06/30/2025 . |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 701 |. 04/30/2029 . [4.B FE ....
BAUSCH + LOMB CORP BAUSCH + LOMB TLB $+325

..LX2042-91-4 | 05/10/27 weveveniiiiiiieiiiiiie e . 06/26/2025 . |Redemption 100.0000 ..ooee foureeiieiiiiiiaes s 6,000,000 |........ 6,000,000 |........ R O O PR 56,888 [...cocciiiiiiies s 56,888 [...cccciiiiiiies s Lo L O T AP 46,717 |. 05/10/2027 . |4.B FE ....
AZZ INCORPORATED AZZ INC TLB §+250

..LX2044-19-1 | 05/11/29 oo . 06/30/2025 . |Redemption 100.0000 ..oooe forreeiiiiiiiiiians s 1,848,177 |........ 1,848,177 |........ 1,783,490 |........ 1,789,060 |..vvvvveeiiiinn Joeeene 89,117 [eeeiiiiiiies s 89,117 [eeeeiiiiiies s 1848177 | o i e 50,682 |. 05/11/2029 . [3.C FE ....
CHAMPIONX CHAMPIONX TLB-2 $+275

..LX2046-74-1 | 0B/07/29 ...oooeiiiiiiieiiiiiie e . 06/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 40,922 ..o 40,922 | 40,085 |............ 39,833 [ovvieiiiiiiis e 1,089 | [ LI O A LU ) IO 1,485 . 06/07/2029 . |3.A FE ...
CORP SERVICE CO CORP SERVICE TLB $+200

LX2067-63-0 | 11/05/29 .covviiiiiiiiiiiiiieeee . 06/30/2025 . |Redemption 100.0000 ..oeee forrieeniiiiiiiiiies i HN,573 | 4,573 e L O P o P O AU L T T ) IO 1,124 (. 11/05/2029 . |3.C FE ....
NIELSEN FINANCE LLC NIELSEN HDG - NEPTUN TLA

..LX2086-01-0 | S+475 10/11/28 i . 04/11/2025 . |Redemption 100.0000 ..ooee forveeiiiiiiiins o 9,553 |.oiiiiiinins 9,553 |.veiieennnn LRV O AP FTI 1,285 [ s 1,285 [ s LR O A O 85 |. 10/11/2028 . [4.B FE ....
GATES GLOBAL LLC GATES GLOBAL TLB4 $+175

..LX2093-14-9 | 11/16/29 ..o . 0470172025 . [Various .......cceeeeeiuveeieennniins Jooniiiieneeniiiinns foeniiiiienns 6L A AP P IR 1,587 | [ L1 O 1,587 [ s (1,685) [........ (1,685) foevrernnnns 89,642 |. 11/16/2029 . [3.C FE ....
GATES GLOBAL LLC GATES GLOBAL TLB4 $+175

..LX2093-14-9 | 11/16/29 ..o . 04/01/2025 . |Redemption L P P P P P P P U 170 |. 11/16/2029 . |3.C FE ....
SPIRIT AEROSYSTEMS INC SPIRIT AEROSYSTEMS TLB

..LX2093-17-2 | $+450 01/15/27 v . 06/30/2025 . |Redemption 100.0000 ..oooes forveeniiiiiins o 7,692 oo 7,602 | L o P TN 7 O P . 01/15/2027 . |3.C FE ....
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB

..LX2093-23-0 | $+350 11710729 e . 06/30/2025 . |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 1,939 |. 11/10/2029 . |4.A FE ....
PLAYA RESORTS PLAYA RESORTS TLB +275

..LX2094-22-0 | 01/05/29 .coviiiiiiiieiiiiee e . 06/11/2025 . | Redemption 100.0000 ..oooe forveeiiiiiiiiiines s 5,000,000 |........ 5,000,000 |........ 4,998,331 |ovviiiiiiiiiiins i e 1,669 | [ 1,669 |vveiieiiiis [ L O U AP 40,805 |. 01/05/2029 . (4.A FE ....
TENNECO INC TENNECO INC TLA $+475

..LX2005-31-8 | 11/47/28 ovveeeeiiiiiee . 06/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 13,310 [oveeeennn. 13,310 |ooeineens 28 O P AU L2 I U A L2 I U A L 2L O 394 | 11/17/2028 . |4.B FE ....
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN

..LX2106-80-0 | TLB S§+225 02/06/30 ..vvvveeaeiiiiiaens . 06/30/2025 . |Redemption 100.0000 ..oeee forrieeniiiiiiiiiies i 81,000 |...oeernnn. 81,000 |.cccvveens 80,664 |............ 80,050 |oooiiiiiiiinns [ LIV U A LIV U L O P PR F 2,004 |. 02/06/2030 . |3.C FE ....
INEOS INEOS TLB 2030 $+325 02/19/30

SLX2108-92-1 | oo . 06/30/2025 . | Redemption 100.0000 ..ooee forveeiiiiiiiiins o 4,382 | 4,342 i 4,299 | L O A (17 PR U (1) PO O L P A A 165 |. 02/19/2030 . [3.C FE ....
SEDGIICK SEDGHICK TLB $+300 06/27/31

LLX2110-38-0 | eeeeeeeee e . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 1,077 |l 1,077 |eeeevennns 11,080 f[o.eeeeeeeee 10,991 | o L P Lo IR S L P A AP 552 |. 06/27/2031 . |4.B FE ....
UNIVERSAL HOSPITAL SERVICES AGILITI HEALTH

..LX2114-51-5 | TLB §+300 05/01/30 . . 06/30/2025 . |Redemption 100.0000 ....... . 05/01/2030 . |4.B FE ....
INTERNET BRANDS INTERNET BRND:

..LX2120-15-7 | S+425 05/03/28 ..vvvveeiiiiiiiaeis . 06/30/2025 . |Redemption 100.0000 .oeeees fouveeeneiiiiiiiees fonne 11,364 L 11,364 [ 11,802 [ 3066 e [ L P L1V IO S L O o 361 [. 05/03/2028 . |4.B FE ....
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650

LX2128-70-5 | 12/31/26 oo . 05/29/2025 . [BANK OF AMERICA .......oovveeenins Joonnnineneeniiiies oo 3,658,062 |........ 5,379,502 |........ 1,822,306 |........ 1,822,306 [ovvveeiiiiiiins Jooviiinieinins o i e s 1,822,306 [.vvvveeeiiinnn | 1,835,755 [..... 1,835,755 |...ceeee 249,652 |. 12/31/2026 . |5.C FE ....
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650

LX2128-70-5 | 12/31/26 oo . 06/30/2025 . |Redemption 100.0000 ..ooee forveeeieiiiiiiins i 219,881 |......... 219,881 |............ 74,485 |............ R O P A AU, LT RO 145,3% |....... 145,3% |............ 10,494 |. 12/31/2026 . |5.C FE ....

LIFESCAN GLOBAL CORP LIFESCAN 2\D LIEN $+950
L LX2128-71-8 | 12/31/27 oo . 05/29/2025 . [BANK OF AMERICA .....ovvvveeveeons Jovnnniiiiiiiiiiins v 337,500 |........ 2,250,000 J............ 10,350 J...ovveeens 10,350 Joooeevvviiienns fovneiiiiiiiiis i o e e 10,350 fooveeeiiiiiiiees o 327,150 |....... 327,150 J.ooveriiiiiiiinns . 12/31/2027 . [6. FE .....
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STAR PARENT INC SYNEOS - STAR PARENT TLB
..LX2166-14-3 | S+400 09/18/30 wevveniiiiiiiiieeeeinnas . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,563 [ooeenne 12,563 |ooeeennnnnns 12,312 | 12,304 | e i1 U E i1 U K L2552 T O R R RN 525 . 09/18/2030 . [4.B FE ....
ROCKET SOFTWARE INC ROCKET SOFTWARE TLB S+425
..LX2171-43-2 [ 11/28/28 ... . 06/30/2025 . | Redemption 100.0000 ....... . 11/28/2028 . |4.C FE ....
ATLANTIC BR(
..LX2171-98-6 [S+250 09/01/28 ..oovvvviiiiiiiiis . 05/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 37,500 f[ooeeeennn 37,500 |.......oeen. 37,8% |......ceenn. TR 123 I PO RN [R<I51 D) PR R (L5 D) PO AR FC /810 [V R ) RN R, 1,085 |. 09/01/2028 . |4.A FE ....
AMNEAL HOLDINGS , LLC AMNEAL PHARMACEUTICA
..LX2190-30-9 [TLB S+550 05/04/28 ......ovvuiieiiinnnn . 06/30/2025 . |Various ........ceeveevreiinnnnnnnnns Jovvonneeeininiinnnes forneeeins 185,358 |........... 185,358 |.......... 181,410 [.......... 180,020 [ovveniivvinnnnns fooeeeeeens 5,339 [ooiiiiiiiiiins i 5,339 [ooiiiiiiiiinns [ LI <1C T R FO R R NN 9,159 |. 05/04/2028 . [4.B FE ....
TRANSDIGM TRANSDIGM TLJ S+250
..LX2198-96-3 [02/28/31 ..evvvvriiiiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 30,422 |oeeennnnns 30,422 |............ 30,396 |.....ceennns 30,227 [ovviiiiiiiiiinn foeeviiinnns LSS PR AR LSS P AR R VI 2/ Y R R RN 1,042 |. 02/28/2031 . |3.C FE ....
ASPIRE BAKERIES HOLDING ASPIRE BAKERIES TLB
..LX2218-05-0 [S+425 12/23/30 covvviiiiiiiiis . 06/27/2025 . | Tax Free Exchange ........cccovvee |ovvniriiniinnninnns foeenns 3,595,271 |........ 3,640,152 |........ 3,621,952 |........ 3,617,401 | |t (22,130) |+evvvnnneiiinnn ovennnn (22,130) |+evvvvnnniiiinn ovennnnn 3,595,271 [ooviiiiiiiiiies oo s s 154,391 |. 12/23/2030 . |4.B FE ....
WIRECO WORLDGROUP INC WIRECO TLB $+375
L LX2218-75-3 [11/13/28 .oevveiiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 14,528 |............ 14,528 |ooeeeennnns 14,162 |ooevennnnnns L3 L KT PR A L S R A L S R A LR U E N R RN 827 |. 11/13/2028 . |4.B FE ....
ENSEMBLE HEALTH RCM LLC ENSEMBLE RCM TLB
..LX2249-88-1 | $+300 08/01/29 evvvviiiiiiiiiieeeeiines . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 17,677 |eveeennnnns 17,677 o B T U R R 1T R R 1T PO R 17,677 [ooeeiiiiiieie oo s . 08/01/2029 . |4.B FE ....
FITNESS INTERNATIONAL LLC FITNESS INTL LLC
..LX2253-38-8 [TLB S+525 01730729 ovvvviiiiiiiiiinnns . 06/10/2025 . | BANK OF AMERICA .....ccovvvnnvrvves fovnnneniininnnnnes foenes 4,020,000 |........ 4,000,000 |........ 3,880,000 |........ 3,831,495 |..oooviiiiiinns ferninnnns (1,442) | v [ P RN 3,830,053 |[.....ccvvvevees foerens 189,947 |....... 189,947 [.......... 188,277 |. 01/30/2029 . (4.B FE ....
FITNESS INTERNATIONAL LLC FITNESS INTL LLC
..LX2253-38-8 [TLB S+525 01730729 oovvvviiiiiiiinnns . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,399 [oeeenne 17,399 |oens 16,877 |[oeeeeenne 16,666 [.....ccvvvvneens forriiiinnnns A AU R A A R L2 U EPORRUUR RN RN 819 |. 01/30/2029 . |4.B FE ....
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN
..LX2253-93-3 | TLB1 $+225 02/06/31 ...covvviiienns . 05/20/2025 . |Various ........ceeveeeerirrnnnnnnnns fonnnnnneiiniinnes foennd 9,925,000 |...... 10,000,000 |........ 9,975,000 |........ 9,903,969 [.coovvviiinnns foennns 230,388 |o.eevviiiiiiinn eennnn 230,388 |.eevvniiiiiiinn ovennnn 10,134,357 [oooeeiiiiiiiinns |oeens (209,367 |...... (209,357) [veeennnne 272,952 |. 02/06/2031 . [3.C FE ....
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN
..LX2253-93-3 | TLB1 §+225 02/06/31 ...covvviiienns . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 33,997 |oeeeenns 33,997 [oeeiiiiine 33,912 [ X0 I R R 72 R E 72 R E TR U R R R 611 |. 02/06/2031 . |3.C FE ....
PLANET US BUYER LLC PLANET US BUYER-WOOD TLB
..LX2266-22-5 | $+300 {0228 (17 ) N . 06/30/2025 . | Redemption 100.0000 ....... . 02/10/2031 . |4.B FE ..
..LX2256-75-3 |[UKG UKG 1L 2031 S+300 02/10/31 ..... . 06/30/2025 . | Redemption 100.0000 ....... . 02/10/2031 . |4.C FE ..
VESTIS CORP VESTIS CORP TLB S+225
L. LX2265-33-3 [ 02/15/31 ereeieeeeeeee e . 05/12/2025 . | J.P. MORGAN ......ceeeevmrnnaeens . 02/15/2031 . |3.C FE ....
ASSUREDPARTNERS INC ASSUREDPARTNERS TLBS
..LX2268-57-6 | S+350 02/14/31 e . 06/30/2025 . | Redemption 100.0000 ....... . 02/14/2031 . |4.B FE ....
COTIVITI INC COTIVITI INC 1L TL $+275
L LX2272-35-4 [ 04/30/31 eereeeeeee e . 05/16/2025 . | J.P. MORGAN .......ccevvmrunneeens . 04/30/2031 . |4.B FE ....
MEN'S WEARHOUSE INC MEN'S WEARHOUSE 1L TL
..LX2274-55-8 | S+650 02/21/29 e . 04/01/2025 . | Redemption 100.0000 ....... . 02/21/2029 . |4.B FE ....
RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB
..LX2276-36-3 [PIK S+500 01/31/29 i . 06/30/2025 . | Redemption 100.0000 ....... . 01/31/2029 . |4.C FE ....
STATION CASINOS LLC STATION CASINOS TLB $+200
L.LX2278-51-8 [03/14/31 oeeeeeeeeieee e . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 22,500 |oeeeuunnns 22,500 |..eeeennnnnn 22,388 |..cceennnnnn 22,251 [ooeeeeiiiiiiiees feeeeeeeenns 249 | eeees 249 | s 22,500 [ooeeeeeiniiieee oo e e 768 |. 03/14/2031 . |3.C FE ....
BEACON ROOFING SUPPLY INC BEACON ROOFING TLB
..LX2281-30-6 |S+200 05/19/28 oo . 04/29/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 3,979,780 |........ 3,979,780 |........ 3,816,941 |........ 3,831,858 |...ccevviiiiener foeeees 147,922 oo eeennen 147,922 |oeeeeieeieeee eeeennnn 3,979,780 |evvveiieeeenns Jeerreniieeeeenes Jeeeniieeeeens e 83,272 |. 05/19/2028 . |3.B FE ....
ARAMARK SERVICES INC ARAMARK TLB8 $+200
.. LX2284-23-5 [06/24/30 eevveeeeeeeie e . 06/30/2025 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 30,000 f............ 30,000 |oeeeuunnnnns 80,000 |eeeemnereeemmnnneee fereeeeeeemiinee o e e e [ 80,000 |eeveveiieeeennn Jeerrrnieeeeene Jeernnieeeeeeens e 544 |. 06/24/2030 . [3.C FE ....
GENESEE & WYOMING INC GENESEE & WYOMING TLB
..LX2288-50-9 |S+175 04/10/31 v . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 30,000 f............ 30,000 |oeeeuunnnnns 29,956 |.......co... 12,500 |oeevenieeeeenn eemnieeeees LT IO IR, LT IO IR 30,000 |eevereiieeeennn eerrrnieeeeenne Jeernieeeeeeens e 885 |. 04/10/2031 . |3.C FE ....
AMAWATERWAYS LC AHAB US BIDCO LC AHAB BIDCO-
..LX2292-43-6 | AMAWAT TLB $+300 05/01/31 ........... . 04/01/2025 . | J.P. MORGAN ....eeneeeeemniieeeeenn Jorneeeeeeennieeeee feeens 1,995,000 |........ 2,000,000 |........ 1,995,000 |+eevenmeeeeemmnnnes foreeeeeeemniiiee feereeeeeeiees oo e e [ 1,995,000 |vveneeeemmnns formmmeeeeemnnne forereeeeeenies e . 05/01/2031 . |4.B FE ....
AMAWATERWAYS LC AHAB US BIDCO LC AHAB BIDCO-
..LX2292-43-6 | AMAWAT TLB $+300 05/01/31 ........... . 06/30/2025 . | Redemption 100.0000 ... 12,759 12,727 .. 12,759 |.. . 05/01/2031 . |4.B FE
..LX2297-05-4 [DAVITA DAVITA TLB-1 $+200 04/25/31 . 06/30/2025 . | Redemption 100.0000 .. . 7,500 7,500 | . 7,500 . 04/25/2031 . |3.A FE
AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550
..LX2301-55-9 [10/02/28 .....oiiiiiiiiniiiiiiiiiii s . 06/30/2025 . | Redemption 100.0000 ....... fooeeeeiiiiiiiiniiinn oo 133,574 |l 133,574 |........... 132,345 |........... 131,306 |ooveviivinnnns fooeeennes 2,015 |oiiiiiiiiin ovviinnnns 2,015 i ovviinnnnns 133,574 . 10/02/2028 . |4.C FE ....
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JANUS INTERNATIONAL JANUS TLB $+250
..LX2307-53-1 [08/05/30 ...vuviiiiiniiniiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,588 |............ 20,588 |............ 20,575 [oooviinennns L2 I R F R LT PO AN LT PO R 2LVt N RO R RN 306 |. 08/05/2030 . |3.C FE ....
CDK GLOBAL CDK - CENTRAL PARENT TLB $+325
..LX2324-83-3 |07/06/29 ... . 06/30/2025 . | Redemption 100.0000 ....... . 07/06/2029 . |4.B FE ....
BROADSTREET
..LX2326-54-9 | TLB4 $+300 06/16/31 .ovvveiiiiiinnnnns . 06/30/2025 . | Redemption 100.0000 .....c. fooreeiiiiiiiiiiiinn foereeeenn 9877 e 9,877 el 90877 [ [ i i s s e d 9877 e e e e 223 . 06/16/2031 . [4.C FE ....
STAPLES INC STAPLES INC TLB S$+575
..LX2332-16-6 [09/10/29 ...eevvviiiiiiiiiiiiiiiii e . 05/01/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 12,6831 [ 12,831 o L2 R R R LIV R AR LIV R AR L2551 I R E R R RN 203 |. 09/10/2029 . |4.C FE ....
PROOFPOINT INC PROOFPOINT 1L TL S$+300
..LX2334-67-5 [08/31/28 ...evviiiiiiiiiiiiiiie . 04/01/2025 . | TD SECURITIES ...evvvvniiiiiininns Jovnnneieeiiiiinnnes feenes 3,000,000 |........ 3,000,000 |........ 3,000,000 [vveunvrrrrmnnnnnns foovvriiiiniinns o [ [ e [ 3,000,000 [oeevrrvennnnns fooerriiiiiiin fo e . 08/31/2028 . |4.C FE ....
PROOFPOINT INC PROOFPOINT 1L TL S$+300
..LX2334-67-5 [08/31/28 ...evviiiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,988 |[..ooeevnnnns 17,988 [oeeneeee 17,980 [oeeerinnnns 4,364 [oooiiiiiiiinens ot L PO RN L PO R L1 T R AR R RN 456 |. 08/31/2028 . |4.C FE ....
GRAY TELEVISION GRAY TELEVISION TLF S$+525
.. LX2334-78-2 [06/22/29 ....oovvniiiiiiiiie s . 05/02/2025 . | WELLS FARGO SECURITIES LLC ..... |ovvvenvvrrivvnnnnnns fonnnns 2,902,425 |........ 2,984,925 |........ 2,971,194 |........ 2,947,630 |..cccvvnnniinnn forrriinnnn P R RN P R AR 2,049,855 |...oooeeiiiiiins s (47,431) |....... (47,431) ..o 340,257 |. 05/22/2029 . |4.A FE ....
GRAY TELEVISION GRAY TELEVISION TLF S$+525
.. LX2334-78-2 [06/22/29 ....ovvvniiiiiiiiiie s . 06/04/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 89,725 |..coeeennn 89,725 |[...ooevnnnns 88,942 [......eeunns 88,304 |...ccovviiiinnn forriiinnnn L7775 PO F {777 PO R 89,725 [ooviiiiiiiiies oo [ s 3,672 |. 05/22/2029 . |4.A FE ....
GO DADDY OPERATING CO LLC GO DADDY OPERATING
..LX2334-79-0 |TLB7 $+175 06/02/31 .ovvviiiiiieens . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,633 [oeeiene 12,633 |oeeennnnnns 12,633 |oeeennnnnns /2 O O O R ) MR LZZCXC T U EOORUR RN RN 386 |. 06/02/2031 .|3.B FE ....
PACTIV EVERGREEN GROUP PACTIV EVERGREEN GR
..LX2335-40-9 | TLB4 $+250 09/25/28 .....oovvviiinns . 04/01/2025 . | Redemption 100.0000 ....... foeeeeeiiiiiiiiieens o 3,224,363 |........ 3,224,363 |........ 3,268,944 |........ 3,250,974 |oooeviiiiiiiiins s [ (1) P (26,610) [cuvveieeiinnnns forennnns 3,224,363 |oueeiiiiiiiiins e e e 55,679 |. 09/25/2028 . |4.A FE ....
GATES GLOBAL LLC GATES GLOBAL TLB5 2031 $+175
..LX2339-75-7 [06/04/31 .oevvviiiiiiiiiiiiiiie e . 04/01/2025 . |Various .......cceeveevrvviinnnnnnns Jovninneneeiininnnes fooniiiiinnnns 70D O O R S R R R (A70) oo (170) [evvvvnnnnne 127,657 |. 06/04/2031 . [3.C FE ....
GATES GLOBAL LLC GATES GLOBAL TLB5 2031 $+175
..LX2339-75-7 [06/04/31 .oevvviiiiiiiiiiiiiiii e . 04/01/2025 . | Redemption L0 O O O O RN 304 |. 06/04/2031 . |3.C FE ....
SOLIANT LOWER INTERMEDIA SOLIANT LOWER INTER
..LX2342-73-6 | TL1L $+375 06/20/31 ovvveiiieiiiinnn . 05/30/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 77,519 ... 77,519 [ooiiiennnns 76,744 |............ 76,238 |..ocvvvviiiiinnn foreennnnnn LY U RN Y21 I O RN A4%-) ° N PO FORRRUPR RN R, 2,595 |. 06/20/2031 . [4.B FE ....
SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL
..LX2342-75-1 | $+275 12/19/30 covviiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 38,093 |...coeenn. 38,093 |.....oevnenn 37,460 |............ Y. I U R L < T PO AR L1 < PO AR 38,093 [.ooooevviinines oo e [ 1,381 |. 12/19/2030 . |4.B FE ....
GEN DIGITAL INC GEN DIGITAL TL B1 $+175
. LX2343-25-4 [09/12/29 .iiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 11,598 |[.oooceeeeees 11,508 |ooveeennnns L) P R R R [ PO AR [ PO A 1T O AR R AN 307 |. 09/12/2029 . |3.B FE ....
MEDLINE INDUSTRIES INC MEDLINE 1L ADDON S+225
.. LX2350-94-5 [10/23/28 ...ovvvniiiiiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,509 |oeveennnnns 12,497 | s [T PO RN [T PO A /2800 O N N AR 413 |. 10/23/2028 . |4.A FE ....
1011778 BC ULC RESTAURANT BRANDS TLB6 S+175
..LX2352-01-6 [ 09/23/30 ..eevvvrnniiiiiiiie i . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 42,462 |..ooennnnnnn 2,462 |............ 42,218 | L7 1 I R R <1 N O R <1 N O R LT/ R R R RN 1,298 |. 09/23/2030 . |3.B FE ....
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB
..LX2352-08-1 | S+175 02/28/30 ovviviiiiiiiiiiis . 05/21/2025 . | BANK OF AMERICA .....ccovvvenvrvnen Jovnnneniiiiniinnees foenes 2,377,500 |........ 2,377,500 |........ 2,377,500 |........ R VA1) O R R RPN ATV VI R RO RPN R, 61,817 |. 02/28/2030 . |3.A FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB S+325
..LX2352-38-8 [ 10/19/29 ....evvviiiiiiiiiiiiiiiii e . 05/02/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 29,374 | 29,374 | 28,671 |oeeennnnnne P R RN =72 I PO R =72 I O R AT YL U R R R 755 |. 10/19/2029 . |4.B FE ....
LIGHT & WONDER LIGHT & WONDER INC TLB $+225
..LX2362-19-7 [04/16/29 ...oevvniiiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 33,166 |............ 33,166 |............ 33,166 |............ (1 O O R FR BT [T ) R R 1,181 [. 04/16/2029 . [3.B FE ....
GRIFFON CORP GRIFFON CORP TLB $+225
..LX2363-73-2 |01/24/29 ... . 06/30/2025 . | Redemption 100.0000 ....... . 01/24/2029 . |3.B FE ....
B&G Foods B
..LX2366-78-4 [10/27/29 ...ouvviiiiiiiiiiiiiiii e . 04/01/2025 . |Various ........ceeeevreviinnnnnnnns Jovvinneeeninniinnnes foeneneins (11,943) |.......n (11,943) [ovvnnnnne (11,849) |.......... (11,758) . 10/27/2029 . |4.A FE ...
B&G Foods B&G FOODS TLB-5 $+350
..LX2366-78-4 |10/27/29 ... . 04/01/2025 . | Redemption 100.0000 ....... ..o 11,043 ... 11,943 .. 11,849 [l 11,758 ... . 10/27/2029 . |4.A FE ...
AMENTUM HOL!
..LX2390-95-8 [07/30/31 .evvvviiiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 533,333 [........... 533,333 |oeeennnnns 533,333 |ovuunnnnns FSIC X 0 R O N N AR N 533,333 |oevviiiiiiiiiins o e o 17,360 |. 07/30/2031 . [3.C FE ....

GRAHAM PACKAGING GRAHAM PACKAGING 1LTL S+250
..LX2391-13-9 | 08/04/27 ...
..LX2395-94-0 |KBR INC KBR /31
RYAN SPECIALTY GROUP RYAN SPECIALTY GRP TLB
..LX2439-20-1 | $+226 09/15/31 uveeeeeeeiiiieeens . 06/30/2025 . |Redemption 100.0000 ..ooees fouveeeeeeiiiiieees foniee 21,326 |...cueeee.. 21,326 |............ 21,310 J...oeeee.... 21,28 [oeeeeeiiiiiies oo 34 i o 4 i e 21,826 fooooreeeeeeeii oo o e 705 |. 09/15/2031 . |4.A FE ....

.207,446 |.
..25,000 |..

. 08/04/2027 .

207,446 4.8
. 01/17/2031 . [3.B

...25,000

207,482 |....
...24.913 |....

..207,438 |....
...24,883 |....

. 04/30/2025 . |Redemption 100.0000
. 06/30/2025 . |Redemption 100.0000

.. 207,446
... 25,000

mm
mm
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FRONERI INC US FRONERI US INC 1L $+200
.. LX2445-34-9 [00/18/31 ..evvviiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,804 |............ 10,804 |............ (O O R R 7 PO F P/ PO R (O O N ) AR 268 |. 09/18/2031 .|3.C FE ....
LIFEPOINT HEALTH LIFEPOINT HEALTH TLB $+375
..LX2453-19-4 |05/14/31 ... . 06/30/2025 . | Redemption 100.0000 ....... . 05/14/2031 . |4.B FE ....
ALLIANT HOLI
.. LX2455-21-5 [00/12/31 .oevviiiiiiiiiiini . 06/30/2025 . | Redemption 100.0000 ....... . 09/12/2031 . |4.B FE ....
BUCKEYE PARTNERS LP BUCKEYE PARTNERS TLB-1
..LX2456-36-1 | S+175 11/02/26 o . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 14,689 |............ 14,689 |..oeeunnnn. 14,679 |oeveennnnns LT T P F LT PO AN LT PO R QLT T O AR R AR 449 |. 11/02/2026 . [3.A FE ....
BURLINGTON COAT FACTORY BURLINGTON COAT TLB-7
..LX2457-73-2 | $+175 09/19/31 oo . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 32,556 |oieeeunnns 32,556 [ocoeiiinne 32,299 [oeeiiiiinnn A7 2 R AR T 0 R E T 0 R E 7T 0 R R R R 286 |. 09/19/2031 . |3.A FE ....
S8S HOLDINGS LLC S&S HOLDINGS TLB $+500
..LX2459-93-6 [ 10/31/31 .ovveeiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,000 |[..oevevennns 15,000 [oeeennnne 14,775 |oeeeenn L LY P R 2 0 R E 2 0 R E LS00 O AR R AR 734 |. 10/31/2031 . |4.B FE ....
FLEETCOR TECHNOLOGIES INC FLEETCOR-CORPAY TLB
..LX2468-96-0 |S+175 04/28/28 ..ccovvviiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,000 |[..oevevennns 15,000 [oeeennnne 14,963 |eevveiiiiiiiiinns o e KL R L O F LS00 O AR R AR 204 |. 04/28/2028 . 3.A FE ....
THUNDER GENERATION FUNDING THUNDER GENERATION
..LX2472-69-9 [TLB S+300 09/27/31 oo . 06/09/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiieenn o 5,852,941 |........ 5,852,941 |[........ 5,823,677 |........ 5,806,669 |...e.oiiiiiinnnn Jevnnnnnns L1 07 /0 R R L1 07/ O RN 5,852,941 [ oo s i 190,200 |. 09/27/2031 . [3.C FE ....
BELRON FINANCE LLC BELRON TLB S$+275
L LX2475-76-7 [10/02/31 .ovvvviiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,677 |eveenenns 17,677 o L7250 PO AP R T O O, L O F 17,677 [ooeeiiiiiiiiie oo s s 433 . 10/02/2031 . [3.C FE ....
CROWN EQUIPMENT CORP CRONN EQUIPMENT TLB
..LX2476-80-7 [S+250 10/02/31 v . 04/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 9,844 |............ 9,844 ............. 9,795 [ooeiiiiinnnns [T R R FR AT PO F AT PO 9,844 | s s [ 221 |. 10/02/2031 . |3.C FE ....
CROWN EQUIPMENT CORP CRONN EQUIPMENT TLB
..LX2476-80-7 [S+250 10/02/31 cevvviiiiiiiiieeeee . 04/10/2025 . | Tax Free Exchange ..........ccccee |oveinvriivinninnnns foenes 3,889,101 |[........ 3,927,656 |........ 3,908,018 |........ 3,898,707 |ooeeeeeeeeieees |eeees [(CI0LC) ) R AR [(CI0LC) ) R AR Rt (V1 I RN FORR RN R 88,165 |. 10/02/2031 . |3.C FE ....
ALASKA AIR GROUP INC ALASKA -AS MILEAGE TLB
..LX2476-95-5 | $+200 10/01/31 i . 04/21/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 16,667 |ooeeeennnnn. 16,667 [............ (Y.< T PP AR RN 7 R F L7 FO F T R R R R 305 |. 10/01/2031 . |2.C FE ....
SUMMIT ACQUISITION INC SUMMIT ACQUISITION TLB
..LX2481-84-9 | S+375 10710731 e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,925 [oeeiienne 10,925 |oooeeennnns 10,870 [oeuennee LUK O N - PO R -7 PO R (7 O N ) RN 444 (. 10/10/2031 . [4.C FE ....
BALCAN INNOVATIONS INC BALCAN INNOVATIONS TLB
..LX2482-64-9 | S+475 10710731 e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,400 |....covneens 10,400 |............ (O 72 O R NN {02 T R R {02 T R R (00 O Y N AR 288 |. 10/10/2031 . |4.B FE ....
QUALITY TECHNOLOGY SERVI QUALITY TECHNOLOGY
..LX2482-93-8 [TLB S+350 10/24/31 oo . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 41,300 fo..ooeeeee 41,300 |....covnnnns 40,887 |ovuvunnnnne L1V B I O R LS102:J FR FRR LS102:J FRR FRR 3 1V ) R R 1,658 |. 10/24/2031 . |4.B FE ....
VIANT MEDICAL HOLDINGS, INC VIANT MEDICAL
..LX2489-34-7 |HLDGS TL1L S+400 10/29/31 .ooeeennn . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 7,519 [ 7,519 | A I P IO RN . R F 2. R F R 5[ U KPR ER R RN 23 |[. 10/29/2031 . [4.C FE ....
TRIDENT TPl HOLDING INC TEKNI PLEX TPI TLB7
..LX2496-75-5 | $+375 09/18/28 ..covvviiiiiiiiiis . 04/01/2025 . |Various .......cceeevevrriiinnnnnnnns fonninnenniinninnens foennenenns (7,500) [.evvnnnnnne (7,500) |..eeeeennnnn (7,424) [.evvvnnnnnn (7,413) |oeeeeeiiiiiiiies i 2,188 [oeiiiiiiiiiens oo 2,188 oeiiiiiiiies e [E72) | R (2,275) |- (2,275) |.......... 160,366 |. 09/18/2028 . (4.B FE ....
TRIDENT TPl HOLDING INC TEKNI PLEX TPI TLB7
..LX2496-75-5 | S$+375 09/18/28 ..covvviiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,807 |[..oevevennns 15,807 [oeennne 15,588 |.ovveennnnns LLSTR< (ST PR A 0 R E PV R E LR L O N N AN 1,728 |. 09/18/2028 . |4.B FE ....
LIFE TIME INC LIFE TIME FITNESS TLB +225
..LX2497-58-9 [10/22/31 ..evvvriiiiiiiiiiiiiii . 04/01/2025 . | TD SECURITIES .....evvvvvivnnnnnes Jonnreeeenvnnneeee [ 3,000,000 |........3,000,000 |........3,000,000 |o.eeevvrrrrmmnnnnnns foovvrmnvinnnnnns oo [ [ [ [00000003,000,000 [ocvvviiiiiiins v v v . 10/22/2031 . |4.B FE ....
LIFE TIME INC LIFE TIME FITNESS TLB +225
..LX2497-58-9 [10/22/31 ..evvvriiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiiiinn foeeeennnn 19,137 19,137 | 19,108 [t 6,598 [ 39 i 39 i e 19137 e e [ e 311 |. 10/22/2031 . |4.B FE ....
TAMKO BUILDING PRODUCTS TAMKO BLDG PRODUCTS
..LX2497-74-6 [TLB $+275 09/20/30 .... ... |- 06/30/2025 . | Redemption 100.0000 ....... . 09/20/2030 . |4.B FE ....

AECOM TECHNOLOGY AECOM -ACM TL B S+

LLX2497-76-1 | 04/17/31 woveieiiiiieii . 06/27/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 10,025 |............ 10,025 |...evveens L P U TN O O o N 289 . 04/17/2031 .|2.C FE ....
SOUTHERN VETERINARY PARTNERS SOUTHERN

..LX2501-77-8 | VETERINARY TLN $+325 10/31/31 ...... . 06/16/2025 . [Various .......ccceeeevveireeiniiins fooniniinenennniines oo 4,668,733 |........ 4,664,580 |........ 4,641,257 |........ 4,635,848 |.oooocciniiiins onnnnn (38,127) | [ (38,127 | [ 4,597,721 . 10/31/2031 . |4.B FE ....
SOUTHERN VETERINARY PARTNERS SOUTHERN

..LX2501-77-8 | VETERINARY TLN $+325 10/31/31 ... . 06/30/2025 . |Redemption 100.0000 ..ooees forveeiiiiiiiiins o 8,317 | 8,317 | 8,275 |oeiiiiiens LA A A [ O 1 O A 8,317 . 10/31/2031 . |4.B FE ....
KESTREL ACQUISITION LLC KESTREL- HUNTERSTOM

..LX2503-44-4 | TLB §+350 10/29/31 ... ... |- 06/30/2025 . |Redemption 100.0000 ....... ....6,944 ....6,910 |.... .6,944 |.. . 10/29/2031 . |3.C FE ....

CONSTRUCTION PARTNERS INC CONSTR
..LX2503-47-7 | TLB §+250 10/29/31 v . 06/30/2025 . |Redemption 100.0000 ..ooees forvireiiiiiiiiiiies foiiien 16,408 |............ 16,408 |............ 16,357 oeeeiiiiieiiiin e foviiiieins 50 Joveviiieniies foeiiiiiinns 50 Jooooviiiiiiiies foreiiens 16,408 |..oooeviviiees fooviiiiiiiiies o fooiiiiiiiiins 350 |[. 10/29/2031 . |4.A FE ....
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ZELIS PAYMENTS BUYER INC ZELIS PAYMENTS BUYER
..LX2503-58-4 [TLB S$+325 10/27/31 e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 30,013 f[oooeenee 30,013 |....coeeeenn 29,875 |..ooiinennns 24,841 i s L1272 T RN L1272 T RN R OV T ) R R RN 721 |. 10/27/2031 . |4.B FE ....
UNITED AIRLINES UNITED AIRLINES TLB $+200
..LX2504-83-0 |02/24/31 ... . 06/30/2025 . | Redemption 100.0000 ....... . 02/24/2031 . |3.A FE ...
ALTERRA Mou
..LX2508-93-0 |S+275 08/17/28 ovveviieiiiieieeeiin . 06/30/2025 . | Redemption 100.0000 .....c. feereeiiiiiiiiiiieens o 39,529 |........eees 39,529 [ioeeeinne 38,854 |......eeennn 38,829 [..eviiiiiiiiiinn foeeiiiins V[V PO R V[V PO R LS JRY2< N R FOUNN N A AN 1,407 |. 08/17/2028 . |4.A FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB7 30
..LX2508-95-5 | $+300 05/31/30 ovvviiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 12,375 [oeeeiinnne 12,375 |oeeenns 12,079 |oeeeennnnns 12,063 |ovvveeiiiiiinns v 1 R E 3 R E L5 TE T PO EUU AP RN 456 |. 05/31/2030 . |4.A FE ....
TIBCO SOFTWARE INC CLOUD SOFTWA-TIBCO TLB2
..LX2509-93-8 |S+375 03/24/31 oo . 04/01/2025 . | TD SECURITIES ...ovvvnivviiiininns fonereciiniinnnees [ 1 S R AR (5,268,353) [..oevvvvvnnnns foorieiiiin [ [ [ [ e 66 e 66 [oeiiienne 97,883 |. 03/24/2031 . |4.B FE ....
TIBCO SOFTWARE INC CLOUD SOFTWA-TIBCO TLB2
..LX2509-93-8 |S+375 03/24/31 oo . 04/01/2025 . | Redemption {000 O R ) RO T O O O O N S A . 03/24/2031 . |4.B FE ....
CMG MEDIA GROUP CMG MEDIA-TERRIER TLB2 $+350
..LX2510-50-6 [06/18/29 .....oivviiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,556 [oeeennne 12,556 |ooeveennnnns 11,489 | o e 1,067 [ooviiiiiiiiinns oo 1,067 [ooeeeiiiiiiines oo L2551 R EOR RN RN 287 |. 06/18/2029 . |4.C FE ....
RED PLANET BORROWER LLC RED PLANET-LIFT TLB
..LX2510-97-7 [S+525 09/29/28 ....covvveiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 18,229 [oeeienne 18,229 |oooeeennnns 17,500 fo.eeenenne L P A LT A K LT AU L1772 I R O R RN 878 |. 09/29/2028 . |4.C FE ....
PEX HOLDINGS LLC PEX HOLDINGS-GEN |1 FUND
..LX2520-81-0 |S+275 /1931 i . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 28,437 |eernenns 23,437 oo 23,379 [oeeriiinns AT X O N LIS R . LIS A R AT U R R R 828 |. 11/19/2031 . |4.B FE ....
TKO Group TKO GROUP-UFC TLB S+225
L LX2622-93-1 [ 11714731 v . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,263 [eeiiiinns 5,263 |.......oennnn 5,257 |ooeiiiiinnnns ) I U R LT PO AN LT PO AR LT R R R R 210 |. 11/14/2031 . |3.C FE ....
PROJECT ALPHA INTERMEDIA QLIK-PROJECT ALPHA
..LX2529-74-6 |TLB $+325 10/28/30 wevvveniiiiiinnnns . 04/01/2025 . |MORGAN STANLEY ....ovvvvivinninnns Jovnnnineeiininnnes foenes 5,970,038 |........ 5,985,000 |........ LRV N O O N N N TR T(V N0t T R FORPR RPN R . 10/28/2030 . |3.C FE ....
PROJECT ALPHA INTERMEDIA QLIK-PROJECT ALPHA
..LX2529-74-6 |TLB $+325 10/28/30 wevvveniiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 15,075 |[..oooeeeeees 15,075 |oeeeeennnnns LS O AP RN KL R L O F BTN £ T O AR A AR 145 |. 10/28/2030 . |3.C FE ....
WAVE DISTRIBUTION HOLDIN WAVE DISTRIBUTION-
..LX2531-99-9 | SOPHOS S$+350 03/05/27 vvvvvniianns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 6,220 [ceiirenne 6,220 |iiinnnnns (<1072 /25 O FR R AN L PO RN L P R 6,220 |.ooovviniiinens [ s [ 189 |. 03/05/2027 . |4.C FE ....
SEAWORLD PARKS & ENTERTA SEAWORLD PARKS&ENT
..LX2532-01-3 | TLB3 $+200 /19731 s . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,406 |............ 12,406 |oeevennnnns 12,406 |ooevennnnns 7210 O O ) NN /20 O N N AR 395 . 11/19/2031 . [3.B FE ....
SELECT MEDICAL HLDGS CORP SELECT MEDICAL TLB
..LX2532-03-9 | $+200 T/19/31 i . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 19,487 |....ooeneens 19,487 |ooeveennnns 19,324 |............ 19,313 | e 174 [ s 174 [ s L7 R A A AR 704 |. 11/19/2031 . |3.B FE ....
DUN & BRADSTREET CORP DUN & BRADSTREET TLB2
..LX2532-35-1 [S+225 [ R VALV RN . 05/01/2025 . | DEUTSCHE BANK ...eevvvnivviininnnns Jovnneniieciiiiinees foens 4,990,523 |........ 4,987,406 |........ 4,990,523 [o..oiiiiiiniiiiiiinn v s i e e i 4,990,523 |oeveniiiiiiiiins e e e . 01/18/2029 . |4.A FE ....
DUN & BRADSTREET CORP DUN & BRADSTREET TLB2
..LX2532-35-1 [S+225 [ R VALV RN . 06/27/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 23,857 |oeernnnn 23,857 |ooiiiiinnnns 23,865 |......cevnnns 8,750 |ovvvviiiiiiiiins e, (-1 ) PO RN (-1 PO 23,857 [ooeviiiiiiiiinns oo e e 468 |. 01/18/2029 . |4.A FE ....
MINERALS TECHNOLOGIES INC MINERALS
..LX2534-93-6 | TECHNOLOGIE TLB $+200 11721731 ... . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,000 ... 25,000 |............ 24,969 |............ P R RN £ O O, L7 FO F 5[0V ) R R RN 617 |. 11/21/2031 . |3.A FE ....
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB
..LX2535-13-1 [S+350 03/24/31 oo . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 38,203 |.....nnnnn 38,203 |....covnenns 37,870 |oeeennnnnns YR 5TV U E 57/ R F 5/ R F 38,203 [..ooovvvnnnnns [ [ s 2,402 |. 03/24/2031 . [4.B FE ....
ADVISOR GROUP HOLDINGS ADVISOR GROUP-0SAIC
..LX2541-73-3 | TLB3 $+350 08/16/28 ...ovvvnneeiiinnnn . 04/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin s 7,501 [ooiiiiinnnnns 7,501 |ooeeiins 7,501 |ooeenenns 7L O O R AN 510 O FORPR RN NN 147 |. 08/16/2028 . |4.B FE ....
TIBCO SOFTWARE INC CLOUD SOFTWARE GRP TLB1
..LX2541-96-4 [S+350 03/29/29 ... . |- 04/01/2025 . [PARIBAS SECURITIES . . 03/29/2029 . |4.B FE ....

TIBCO SOFTWARE INC CLOUD SOf
..LX2541-96-4 | $+350 03/29/29 .. . 05/30/2025 . |Redemption 100.0000 .......
TRANS UNION LLC TRANS UNION TLB-9 §+175
..LX2543-57-2 | 06/24/31 ...
TRANS UNION

. 03/29/2029 . |4.B FE ....

. 04/15/2025 . [DEUTSCHE BANK .... . 06/24/2031 . |3.B FE ....

L.LX2543-57-2 | 08/24/31 oot . 06/30/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 17,854 ... 17,854 | L X 3 O A IO 2 RO 2 | o L O o 490 |. 06/24/2031 .|3.B FE ...
DECHRA FINANCE US DECHRA FINANCE US TLB $+325

..LX2543-69-7 | 12/03/31 ... . 04/25/2025 . [Various .......cceeeevveiiieiniiins fooniniinieeeniiiins e 4,110,417 |........ 4,166,667 |........ 4,156,250 |.ooeviiiiiieiiiinn [eeeeeiiiiiinens Lo (10,569) | [ (10,569) | s 4,145,681 . 12/03/2031 . |4.B FE ....
CVR CHC LP

..LX2550-77-5 | 12/30/27 \oeooiiiiiiiiiiiiiiiiiiiiiieee . 06/30/2025 . |Redemption 100.0000 ..ooees forveeiiiiiiiiiiiiss founns 1,180,208 |........ 1,180,208 |........ 1,170,222 foovveeeiiiiiiiienss [ o 9,986 |.oooeoiiiiies foourinnn 9,986 |.ooveeiiiiiies fownnnn 1,180,208 J..ovvveeieeies fovieiiiiiiiins i o, 46,076 |. 12/30/2027 . |3.C FE ....
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PERRIGO INVESTMENTS LLC PERRIGO TLB $+200
..LX2554-25-6 | 04/20/29 .........ooooiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 15,503 |ovevviennnns 16,503 |............ 15,308 |............ 16,302 |oovvviiiiiiiiees e, 201 [oiiiiinn oo 201 [oiiiiiiinn oo T T S SN 493 |. 04/20/2029 . |3.B FE ....

JANE STREET GROUP LLC JANE STREET TLB $+200
..LX2554-31-4 | 12/11/31 ...
JANE STREET

. 05/20/2025 . [Various ... . 12/11/2031 . |3.A FE ...

(o LX2554-31-4 | 12/11/31 oot . 06/30/2025 . |Redemption 100.0000 v feerereeiriiiiieies foeeeeienns 32,482 oo 32,42 | 32,259 [eovevereriieirinns foeeeeieiens [ LT R USRI LI O USRI 32,402 |ooveiieiins oo s e 625 |. 12/11/2031 . [3.A FE ....
RESONETICS LLC RESONETICS TLB $+325

1 LX2554-33-0 | 06/18/31 .vevevevrereiiieieieieiee e . 06/30/2025 . |Redemption 100.0000 +evvove ferrereiririiieiees [eeeenns 1,250 | 1,250 [ooveverennne LI 1,250 |ovevereerinins foreririeeiene fooreenieiins oo foerveinieies e 1,250 [oevvvveiieiens Joerereriieies [ e 50 |.06/18/2031 . |4.C FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L TL $+225

L LX2554-41-3 | 10/22/29 o.vvveiiiieieee e . 06/30/2025 . |Redemption 100.0000 +.vvvs feoverereiiiiiiins Joreieinns 11,588 [ooveoeenee 1,588 |ovevvenes 1,379 [oovenee 1,347 [ooveieieeies [ P2 OO R P2 R R 11,588 [ovveivieins foervveiinein e oo 385 [. 10/22/2029 . [4.A FE ...
GOOSEHEAD INSURANCE HOLD GOOSEHEAD INSURAN

..LX2554-54-6 | TLB $+350 1/M/31 i . 06/30/2025 . |Redemption 100.0000 +euvove foerereiriririeieies [eeeeenns 8,772 | 8,772 |ievrriinne 8,750 [evererririereees foreririrnnes [ 22 IO R 2 | e 8,772 [oeeveiieins e oo i 326 |. 12/11/2031 . [4.B FE ....
TRAVEL + LEISURE CO TRAVEL+LEISURE WYNDH TLB

.. LX2554-56-1 | $+250 1/14/29 o L 05/16/2025 . [Various .....evevevererereririenenens oeeeresesnsinnenes feeens 3,775,455 |........ 3,810,100 |........ 3,763,060 |........ 3,760,894 |oovvvevrciins e (207 A (207 A 3,753,866 |vovereeiiies feerenenn 21,589 | 21,589 |vueneen. 126,055 | 12/14/2029 . |3.C FE ...
TRAVEL + LEISURE CO TRAVEL+LEISURE WYNDH TLB

.. LX2554-56-1 | $+250 1/14/29 o . 04/01/2025 . | Redemption 0.0000 v feerereriririririres foeeieieiiiie v e o [ [ o o o v foeeei o s e 232 | 12/14/2029 . |3.C FE ...
BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB

..LX2554-73-6 | $+200 T/28/28 o . 04/01/2025 . [J.P. MORGAN ...vovevevvereeeneens foereneeririnieienes [oeenene 2,996,250 |........ 3,000,000 [........ 2,996,250 [ovvrieieieeeiens foorrreeieies oo [ o o o 2,996,250 [coveveveeiiiins fooeeeiiiiin oo oo . 11/24/2028 . [3.C FE ...
BRIGHT HORIZONS FAMILY BRIGHT HORIZONS TLB

..LX2554-73-6 | $+200 T/28/28 o . 05/20/2025 . |Redemption 100.0000 v feerererieriiiiieies [eeeienene 217,069 [ovennene 217,069 |v.eve.. 216,797 [ovveveirieeees fooreeirirrees v 21 fooeeeeeiees foeeies P22 T SRRSO SR 217,089 |ovevvvveiieies fererieiiiiene v [ 1,501 |. 11/24/2028 . 3.C FE ...
ARETEC GROUP INC ARETEC GROUP-CETERA TLB

..LX2555-74-1 | $+350 08/09/30 v.vvveverinireieeans . 04/01/2025 . [UBS WARBURG CONVERTIBLES ....... [eveverereririerenes [rrenne 2,992,500 |........ 3,000,000 [........ 2,992,500 [ovveveieiereeiens foerrreeieies e [ oo oo o 2,992,500 [oevevieiiiiins e [ o . 08/09/2030 . |4.B FE ...
ARETEC GROUP INC ARETEC GROUP-CETERA TLB

..LX2555-74-1 | $+350 08/09/30 v.vvveverinireieeans . 06/30/2025 . |Redemption 100.0000 .. feorerereeieiiiiins Joreieinns 15,000 [oovvoenee. 15,000 |ovevevnnne 14,981 [oevireiririeieens foeereriniiin v 19 [ooreiereeies [ 19 [oorerrreeiees foereeens 15,000 |-vevererieiine foerererineine e [ 417 |. 08/09/2030 . [4.B FE ...
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE

..LX2555-79-0 | TLB-1 §+300 09/29/28 ..o . 06/30/2025 . |Redemption 100.0000 +.vvvs feoverereiiiiiiins Joreieinns 14,623 |eveenne 14,623 |ovrrnnenn 14,062 ..oovev. 14,082 [vovevrieees forreieenns 561 [ovrereeees feerereiene 561 [oveereeees foerereeene 14,623 |ovoveiieiies foerreiieine oeveieieine [ 413 |. 09/29/2028 . [4.B FE ...
INTERNET BRANDS INTERNET BRNDS - MH TLB3

..LX2555-83-2 | S+425 1271731 oo . 06/30/2025 . |Redemption 100.0000 +euvove foerereiriririeieies [eeeeenns 2,500 [oovererennnn 2,500 [oeereiinne 2,838 [ Joeveeeieienes [ (720 IS FR B2 |orovereeinies foeerereeens 2,500 [+vevenerieine foerrrerinein v oo 108 | 12/11/2031 . |4.B FE ...
GOAT HOLDCO LLC GOAT HOLDCO-BARNES TLB $+300

1 LX2555-85-7 | 12/10/31 1ueveviieiereiereieeseeeeieieieeeee e . 06/30/2025 . |Redemption 100.0000 +.vvvs forverereeiieiins o 10,938 [oovrvennen 10,938 |rvrrnennne 10,990 [eevevevereeririrns foeeeeeiiiins [oererereenns P IO R P2 PSS R 10,938 |ovvvevreiins foereverinnine e oo 307 |. 12/10/2031 . [4.B FE ...
CATANBA NATION GAMING CATANBA -THO KINGS TLB BANCO SANTANDER SA NEIW YORK BR

..LX2556-13-7 | S+475 12/13/31 e L 04/01/2025 . [ covuvereeeeeeeeeieeeeenenesieieiens oeeeiesenieieeies [oeens 2,198,941 |........ 2,209,991 |o...... 2,198,941 [evveniieiriieen foeeririnnens oo oo oo oo oo 2,198,9H [eeviriiiiiin Jriiiiiiies oo o . 12/13/2031 . |4.B FE ...
GOGO INTERVEDIATE HOLDINGS GOGO INTERVEDIATE

..LX2556-93-9 | 1L TL S+600 04/28/28 ..o L 05/27/2025 . [Various ...cveveveveeeenirininnenens oereersserisienenes [oenens 2,387,639 |........ 2,397,629 |........ 2,349,677 |........ 2,347,785 |oovreircinnn oo (10,669) [.evvveveriaine Jovenene (10,669) [.cvvvevrreeine foverens 2,337, 17 e [ 50,523 [......... 50,523 |oveuene. 144,128 | 04/28/2028 . |4.A FE ....
GOGO INTERVEDIATE HOLDINGS GOGO INTERVEDIATE

..LX2556-93-9 | 1L TL $+600 04/28/28 .o . 06/30/2025 . |Redemption 100.0000 +.vvvs feoverereiiiiiiins Joreieinns 20,031 oo 20,031 [orereeenen. 19,630 [.oovevnee. 19,614 [oovoverieeies ferreieinns 16 [eoreeeees [ 16 [oorreeeees [ 20,031 ovvvevieiies fooeeiiieiie v [ 1,204 |. 04/28/2028 . [4.A FE ...
ASCENSUS HOLDINGS INC ASCENSUS TLB1 $+300

< LX2557-60-6 |08/02/28 .....veeveereeeieirieieieieieieieneene . 04/21/2025 . [J.P. MORGAN ..o foereneeierisieieies [eenene 2,462,222 |....... 2,493,389 |........ 2,493,389 [ovvovrieeeciens foorvreeieies e [ oo o o 2,493,389 |ooveireiins [eenene (31,167) |-...... (31,167) [cevvneeee. 39,048 |. 08/02/2028 . [4.C FE ...
INEOS INEOS TLB 2031 $+300 02/07/31

. LX2557-71-3 | ... .. | 06/30/2025 . | Redemption 100.0000 ....... ... 7,481 . 7,321 7,481 . 02/07/2031 . |3.C FE ....
ANC

..LX2558-53-9 |07/18/29 . 06/30/2025 . |Redemption 100.0000 +.vvvs feoverereiiiiiiins Joreieinns 12,328 |oeverennne 12,328 |orrrennne 12,214 [ 12,206 [ovvevrirees ferreieienens L7 1 ORURT IUSN 121 Joreereiveees o 12,328 oevveiieieies ferreiieiie oo [ 788 |. 07/18/2029 . |4.B FE ...
LUMMUS TECHNOLOGY HOLDINGS LUMMUS-ILLBUY TL

..LX2558-57-0 | $+300 12/31/29 ... ... |- 0673072025 . | Redemption 100.0000 ....... . 12/31/2029 . [4.A FE ...
FLUTTER ENTERTAINVENT FLUTT

..LX2558-66-1 |S+175 1/29/30 1o . 06/30/2025 . |Redemption 100.0000 +.vvvs forverereeiieiins o 30,848 |oorrnnnnn 39,848 [ 39,412 |oovrvrnnnne 39,402 [crvevereeeiins forrereenens 7y SO RS 7 i e 39,848 [oovevieiriiiens Jorerriiiiies [ o 858 |. 11/29/2030 . [3.A FE ....
BAKELITE UK HOLDING LTD BAKELITE TLB $+375

1 LX2550-38-8 | 12/16/31 cuevueeiivereeerineese e . 06/30/2025 . |Redemption 100.0000 +vvves fooverereeiiiiiins o 19,397 |oeverennns 19,397 |orrerinne 19,203 [eveieiririeieens oerererieinne foereeienenns 194 [orveieeniens foereeens 194 [oovrieeniens forreeens 19,397 vvverveiiiies foerreiiieiie oo [ 756 |. 12/16/2031 . [4.B FE ....
CORE & MAIN CORE & MAIN TLE $+200

2 LX2560-10-5 | 02/10/31 1ueveiirereeereneeeeee e . 05/02/2025 . |Redemption 100.0000 +.vvvs feorerereeiiiiiins Joreieinns 13,906 [oovvennen 13,906 |orvrenennne 13,760 [covvevvenen 9,407 [ovvrreveirine o 149 [ooveeeeeiens foereeens 149 [ooveeeeeiens forreeins 13,908 |+vevererieiins feerererinnin e oo 293 | 02/10/2031 . |3.C FE ...

CINCINNATI BELL INC CINCINNATI BELL TLB4 +275
..LX2560-41-0 | 11/24/28 oo . 06/30/2025 . |Redemption 100.0000 ..oeee forveeiiiiiiiiiines o 5018 [iiiinnns 5,018 J.ioiiinens 4,987 |ooeeiiiiiiiieiiin e foiiiii, 25 oo o, 25 oo e 5,018 oo fovriieiiiiiiiis i e 41 ). 11/24/2028 . [4.C FE ....
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ACRISURE ACRISURE TLB6 $+300
L.LX2560-61-8 [ 11/06/30 ....oovvvvvinniiiiiiiiiieeeciii e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 24,652 |..nnnnn 24,652 |............ 23,929 [oeeiinne 23,919 [oooiiiiiiiiinns o A AU R A A R 1 R R S R, 908 |. 11/06/2030 . |4.C FE ....
ANKURA CONSULTING GROUP ANKURA CONSULTING TLB
..LX2562-53-1 [S+350 12/17/31 ... ... |- 06/30/2025 . Redemption 100.0000 ....... . 12/17/2031 . |4.C FE ....
USI INC USI INC-NY 1L TLC S
..LX2562-58-0 [09/27/30 .evvunniiiiiiiiiiieiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereeeeiiiiiiiiiiinn foveennnnn 14,607 |oiinnn 14,607 e 14575 [ TLAB [ e B O O, fCS TN AU R 30 O Y R AR 472 |. 09/27/2030 . |4.B FE ....
USI INC USI INC/NY 1L TLD S+225
.. LX2562-59-8 [ 11/23/29 . .oevvvniiiiiiiiiiieiii . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 14,252 |oennene 14,252 |...oooeeeens L R P O R R NN - O O ) RN 449 . 11/23/2029 . [4.B FE ....
PERFORCE SOFTWARE INC PERFORCE SOFTWARE TL 1L
..LX2563-37-2 | S+475 07/02/29 ..ooovvvveeiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 50,000 |............ 50,000 |oeeerunnnnns L1 S R R £V PO £V PO R LTV (V[0 ) ) R R 1,405 |. 07/02/2029 . |4.C FE ....
IHEARTCOMMUNICATIONS INC IHEARTCOMMUNICATION
..LX2568-23-1 |TL $+577.5 05/01/29 .ovvvviiine . 06/30/2025 . | 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 470 |. 05/01/2029 . |5.A FE ....
CARNIVAL CORP CARNIVAL CORP TLB 2027 $+200
L. LX2574-43-7 [08/09/27 ...evviiiiiiiiiiiiiiiiiiiie e . 06/27/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,157,801 |........ 1,157,801 |........ 1,145,199 | o o 12,602 [oooeiiviiiienns [ 12,602 [ooeiviiiiieens [ 1,157,801 [ooveeiiiiiiiiies oo s s 33,533 |. 08/09/2027 . [3.A FE ....
FLYNN RESTAURANT GROUP FLYNN RESTAURANT TLB
..LX2574-87-4 | $+375 01/20/32 oo . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 37,861 |............ 37,861 |oeeeennnnnn 7Y/ PO (SR RN LI O RN LI O RN TR (X N R ) RN R, 1,214 |. 01/20/2032 . |4.B FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX2574-91-6 [S+250 07/01/31 v . 06/30/2025 . | Redemption 100.0000 .....c. foreeiiiiiiiiiiiiinn i 8,105 [..occevnnnns 8,106 |.oovveennnns L 00 R R R, L1 O O, L1 R F L 1< O O N AR 255 . 07/01/2031 . [4.C FE ....
BOOST NEWCO BORROWER LLC WORLDPAY-BOOST NWCO
..LX2576-47-3 [TLB $+200 01731731 v . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,469 |............ 12,469 |oooeennnnns L2075 T R R AR P4 K U E P4 K U E L2510 O N ) RN 321 |. 01/31/2031 . |3.C FE ....
SMYRNA READY MIX CONCRET SMYREA-SMYRNA TLB
..LX2577-99-2 |$+300 04/02/29 ..oovvvvieiiiiiiins . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 5,625 [eeiriinnns 5,625 [.....coevnnns LT O O O R AN LS < R O O R 174 |. 04/02/2029 . |3.C FE ....
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX2578-01-6 [S+325 08/06/31 wevveiiiiiiiiiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 18,550 |[..ooeevennns 18,550 |ovvveennnnns 18,447 |ovvveiiiiiiiiiiiins o o (U< O RN (U< O RN L2810 O N R AR 538 |. 08/06/2031 . |4.B FE ....
LES SCHIAB TIRE CENTERS LES SCHWAB TIRE LS
..LX2578-06-5 |TLB S+250 04/23/31 oo, . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,440 |............ 19,440 |oooeeennnns 19,412 | o e . R F 2. O ER LS 2LV ) R ) RN 394 |. 04/23/2031 . [4.B FE ....
BASS PRO GROUP BASS PRO-GRT OUTDR TLB1 $+325
..LX2578-12-3 [01/20/32 ..evvvniiiiiiiiiieiiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 34,446 |...ounnnnnnn 34,446 |............ 34,288 |..ocovviiiiiiiinnn e e 1T R RN 1T R RN BTN 711 R R R RN 1,136 |. 01/20/2032 . |4.A FE ....
CLEARWATER ANALYTICS LLC CLEARWATER ANALYTICS
..LX2578-17-2 [TLB $+225 02/09/32 oovviiiieeiiiinnn . 04/01/2025 . | J.P. MORGAN 2,122,642 |.. . 02/09/2032 .

mm
mm

4.A
. 01/23/2032 . [4.A

..LX2579-21-2 | AMWINS AMWINS TL §$+225 01/23/32 ... |. 06/30/2025 . |Redemption 100.0000 . ...9,688 |..
DELTA TOPCO INC DELTA TOPCO-BLOX TLB §+275

L.LX2581-30-9 | 12/03/29 .....oeiiiiiiiiiee s . 04/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 7,500 |oeeeeennne 7,500 | 7,500 [eeeiiiinieeniiie feoeeieiiiieees o [ e e e 7,500 [oeeeeiiiiiiiies o feeeeeiiiieees e 124 |. 12/03/2029 . [4.C FE ...
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB

..LX2583-70-1 | $+275 08/19/30 ..eeeeeiiiiiieee e . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiiins e 8,641 |............. 8,641 |....cceeeens 8,360 |ooeoiiiiiiieeiiiin feeeeriiiiiiees s 81 | feeeeee 21 TR U 8,641 [oooiiiiiiiies i oo e 214 . 08/19/2030 . |4.A FE ....
QUIKRETE HOLDINGS INC QUIKRETE-QUIKHO TLB

..LX2583-73-5 | $+225 01/31/32 oo . 06/30/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 17,009 |....oo..... 17,009 |............ 16,966 [eeveeeeiiiiieinns foniiiiiiii et A3 | o A3 | e 17,009 [oeeeiiiiiiiees o oo o 370 |. 01/31/2032 . |3.B FE ....
SMARTRONIX LLC SMARTRONIX - SMX TLB S$+450

L.LX2583-75-0 | 02/06/32 ... . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiiins e 6,358 ..o 6,358 |...ccoenenns 6,294 |.eeiiieiiiiiiiies e [ 64 | e 64 | e 6,358 |.ooiiiiiiiiins [ e e 213 |. 02/06/2032 . |4.B FE ....
STONEPEAK NILE PARENT STONEPEAK-AIR TRANS TLB

..LX2583-86-7 | S+275 02/03/32 .o . 04/01/2025 . [BARCLAYS ...ooeiiiiiiiiieeieiiiines foeriiieeeeeeiies oo 3,520,588 |........ 3,529,412 |........ 3,520,588 |...ccueiiieeiiiinn feeeeeiiiineees e e e e s 3,520,588 |..ueveeeiieiis ferreeiiiiiiins e e . 02/03/2032 . |3.B FE ....
Ineos Composites FORTIS 333- INEOS TLB S+350

L. LX2584-21-2 | 02/06/32 ... . 04/01/2025 . [ GOLDMAN SACHS ......eooviiiiiiiiins Joeviieeeeeeeiiiees oo 3,911,765 |........ 3,921,569 |........ 3,911,765 | [ o s e e s 3,911,765 |ooeeeiiiiiiiies oiimiieiiiiis feeeeeiiiiiiees o . 02/06/2032 . |4.B FE ....
AMEX GBT AMEX GBT TLB §+250

L.LX2584-22-0 | 07/28/31 ..o . 04/01/2025 . [ROYAL BANK OF CANADA .........cco |oeeeceeeereriiiins oo 2,996,250 |........ 3,000,000 |........ 2,996,250 |.evveeeiriiiiiiies foeieeeeeeiii feeeeeeiiieees e e e e 2,996,250 |..oevieeiiiiis ferreeiiiiiis e e . 07/28/2031 . |4.A FE ....
AMEX GBT AMEX GBT TLB §+250

L.LX2584-22-0 | 07/28/31 ..o . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 7,500 |oeeeeeennne 7,500 | 7491 oo oo i [T FOUOTRRUUUUUR ROUR 9 foeeiiiiiiieees o 7,500 [oeeeeeiiiiiies oo [ o 65 |. 07/28/2031 . [4.A FE ....
SOVOS COMPLIANCE LLC SOVOS COMPLIANCE TLB

..LX2584-95-6 | $+400 08/14/29 ..o . 06/30/2025 . |Redemption 100.0000 ..oooes feureeiiiiiiiiiiies e 14,126 |............ 14,126 | 14126 | oo o s e e e 14,126 [ooeeeiiiiiies o oo o 263 |. 08/14/2029 . |4.C FE ....
PRIMO BRANDS CORP PRIMO BRANDS-TRITON TLB

..LX2584-96-4 | $+225 03/31/28 e . 06/30/2025 . |Redemption 1000000 ..ooee feuneeeiiiiiiiiiiees o 45,354 |............ 45,354 |............ 45,350 [oeeeeeiiiiiiieeens foeeeeeis et [ FOUPOTRRUOUUR RTOTR L2 FOUUTRROUUUU RTROR 45,354 |ooooiiiiiiiies o [ e 764 |. 03/31/2028 . |3.C FE ....

FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL TLB8
..LX2585-37-5 | $+275 09/15/31 eveeeeeiiieeeees . 04/01/2025 . [ROYAL BANK OF CANADA ..........co |oeeeeeeeeeeeicnns | 1,930,111 |........ 1,934,948 |........ 1,930,111 Joieeeeeiiies i e oo e o e, 1,980,111 [ s e i . 09/15/2031 . [4.B FE ....
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FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL TLB8
..LX2585-37-5 | $+275 09/15/31 i . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,833 |.eeennnnns 20,833 |[..oceivnnnns (V£ R O PPN RN £ O O, L7 FO F 20,833 [.ooeiviiiiienes oo e e 434 . 09/15/2031 . [4.B FE ....
GETTY IMAGES GETTY IMAGE-ABE INVEST TLB FIX
..LX2588-03-1 |02/14/30 ... . 05/05/2025 . |EXCHANGE ......oevvvvvvnniiviiinnnns Jovnenereiiiniinnnes foenes 8,262,170 |........ 8,333,000 |........ 8,333,000 . 02/14/2030 . |3.C FE ....
NORTH AMERI B
..LX2588-23-9 [S+250 /24728 oo . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,365 |o.eeennnnnnn 20,365 |....coevnnns AV [V R RN R LT O O, [S1 0 R R AV TSI U R R R 347 |. 11/24/2028 . |4.A FE ....
PRIME SECURITY SERVICES BOR PRIME SECURITY-
..LX2589-20-3 |ADT TLB $+175 02/09/32 .....ccvvvnnnnn . 04/15/2025 . | CITIZENS CAPITAL MARKETS ....... |oeeeerrvrrivvnnnnes fonnnns 2,955,000 |........ 3,000,000 |........ 2,985,000 |...cevvnniiiiiiinnns Jorvnineiiiinins e (3,680) [cuevvvinnnnns foreeees (3,680) [oevvvrnnnnns foreeees 2,981,320 [..occovvnnnnnns foennns (26,320) |....... (26,320) |............ 26,376 |. 02/09/2032 . |3.B FE ....
PRIME SECURITY SERVICES BOR PRIME SECURITY-
..LX2589-20-3 [ADT TLB $+175 02/09/32 .....cevvnnnnnn . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,500 [ooovvevennns 17,500 [oeeeennnnne LA < T P AP R 1T R R 1T PO R L% 00 O AR R AR 319 |. 02/09/2032 . |3.B FE ....
COGENTRIX FINANCE HOLDCO COGENTRIX FINANCE
..LX2590-34-2 [TLB $+275 02/13/32 i, . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 8,446 [............. 8,446 |.....ooe..n. L R FR R R 4 I R R, P4 PO FR LTI R R R R, 198 |. 02/13/2032 . |3.C FE ....
GEN DIGITAL INC GEN DIGITAL TLB S$+175
L LX2590-72-2 [ 02/13/32 oviiiiiiiiiiii . 04/01/2025 . | BANK OF AMERICA .....ccovvvvnvviins |ovnnnninriiniiinnes fonnns 3,731,250 |........ 3,750,000 |........ BT £ 1 O O N N N 3,731,250 [oovvvvveniiines oo s e . 02/13/2032 . |3.B FE ....
APEX GROUP TREASURY LLC APEX GROUP TREASURY
..LX2590-77-1 [TLB $+350 02/20/32 ...ooviiiiine . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn e 4,682 [..coeeenne 4,682 |.vunnnnnns LV R AR RN /220 PO AN L5 PO R L O O R, 119 |. 02/20/2032 . |4.C FE ....
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB6
..LX2591-12-6 [S+330 12/31729 oo . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 9,99 |..eeeiins 9,99 f[........... (U815 O AR R (5551 R I (G522 R R, [T O N R R 297 |. 12/31/2029 . |4.C FE ....
HANESBRANDS INC HANESBRANDS INC TLB S$+275
L LX2591-77-9 [ 02/20/32 ovvvviiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,108 |oeeveennnnns 10,108 [............ U0 U R R < R F P PP 0 S R R R, 207 |. 02/20/2032 . |3.B FE ....
KNIFE RIVER HOLD CO KNIFE RIVER TLB $+200
L. LX2592-01-7 [02/19/32 ovvvvviiiiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 4,30 [eeiiienns 4,390 [oooeiennnns LA I R F R AR Mo [ Mo s L3RtV R R R RN 84 |. 02/19/2032 . |3.A FE ....
DK CROWN HOLDINGS INC DRAFTKINGS TLB $+175
L. LX2693-37-9 [02/25/32 ..ooiiiiiiiiiiii s . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 19,167 |.....ooeeens 19,167 [oennnne 19,080 [oenivviiiiiiiinnne forvrviiiiis [ - T P R L T PO R L5 [ O Y N AR 346 |. 02/25/2032 . |3.B FE ....
KREF HOLDINGS X KREF HOLDINGS TLB $+325
..LX2593-90-8 [02/25/32 ...ceiiiiiiiiiiii s . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,530 [oeiriinnne 13,530 |oeeeennnnnns TR T P AP RN L LA O R LA U AN ISRV O E R RN RN 256 |. 02/25/2032 . |4.A FE ....
KASEYA INC KASEYA INC TLB S+325
..LX2596-00-0 [03/08/32 ..evvvvniiiiiiiiiieiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 22,099 |oeeenns 22,059 [ooeeeene AL U R R L [V T RN L[V OO RN P2V R R R R 418 |. 03/08/2032 . |4.B FE ....
TK ELEVATOR US NEWCO INC TK ELEVATOR TLB
..LX2596-05-9 | $+300 04/30/30 ovvviiiiiiiiiiiiis . 04/01/2025 . | GOLDMAN SACHS ....oovvvnviiiininns Jovneneeriiininnnes foenes 9,330,000 |........ 9,330,000 |........ LT 10 N O O R N N eI TV (V[0 R FOPRPR RN R . 04/30/2030 . |4.B FE ....
TK ELEVATOR US NEWCO INC TK ELEVATOR TLB
..LX2596-05-9 | $+300 04/30/30 ovvviiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 .....c. foereeiiiiiiiiiiieens e 23,325 |....ooeennns 23,325 [oeeiiiiins 4T T O O R R 23,325 |oooiiiiiiiiiiins e e e 293 |. 04/30/2030 . [4.B FE ....
MADISON SAFETY & FLOW MADISON SAFETY&FLOW TLB
..LX2596-96-8 |S+275 09/26/31 ..ooeiviiieeeeiiis . 06/30/2025 . | Redemption 100.0000 .....c. fooreiiiiiiiiiiiiinn e AT R A TA A P 5. 7/ P F R LI O O, LIS P F 5 T PO FONRUU R RN 138 |. 09/26/2031 . |4.B FE ....
NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY
..LX2597-36-2 [TLB S+550 10/30/28 wovvvniiiiiiins . 06/27/2025 . |Various ........ceeveevvrvrrnnnnnnnns fonnnnineiinninnes foeenens 3,318,034 |........ 6,690,019 |........ [T (G 7200 PO (R AR 18,200 [oovivviiiienns fornnnes 18,200 [oovivviiiieens forennes 6,179,831 [.ooeeeeiiienns ... (2,861,798) |... (2,861,798) [........... 163,378 |. 10/30/2028 . (4.B FE ....
NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY
..LX2597-36-2 [TLB S+550 10/30/28 wovvveeiiiiiiis . 06/30/2025 . | Redemption 94.9877 oovvvv v feeeeeens 46,886 |............ 49,360 |............ L1 [V ) R RN L Y7( T U RN L 0Y7( T U AR LI ) R R, 1,236 |. 10/30/2028 . |4.B FE ....
CROWN EQUIPMENT CORP CRONN EQUIPMENT TLB
..LX2599-28-5 [S+225 10710731 e . 04/01/2025 . | WELLS FARGO SECURITIES LLC ..... |oveevrevrervnnnnnnee foonns 3,000,000 |........ 3,000,000 |........ 3,000,000 [eveunrrrrrmnnnnnns foovvriiiiniinns o [ [ e [ 3,000,000 [oeevrrvennnnns fooerriiiiiiin fo e . 10/10/2031 . |3.C FE ....
MAGNITE INC MAGNITE INC TLB S+300
..LX2599-42-6 |02/06/31 ... . 06/30/2025 . | Redemption 100.0000 ....... ..9,337 ... 9,337 9,337 ..., 9,337 |.. . 02/06/2031 . |3.C FE ....
VALVOLINE |
..LX2601-98-2 [03/19/32 ..evvvviniiiiiiii i . 04/01/2025 . |MORGAN STANLEY .....ovivviivininnns Jovnnnniiiiiiniinnes fonnns 3,731,250 |........ 3,750,000 |........ BT £ 1 O O O N N N 3,731,250 [.ovvvvvviiiines oo s . 03/19/2032 . |3.B FE ....
AVALARA INC AVALARA INC TLB S+325
..LX2602-06-3 |03/29/32 ... . 04/01/2025 . |MORGAN STANLEY ....ovvvvivinninnns Jovnnnnriciiniinnes foenes 9,950,000 |...... 10,000,000 |........ LT 1 O O O R N N 9,950,000 |.. . 03/29/2032 . |4.C FE ....
VISTA MANAGI B
..LX2605-16-5 |S+375 03/26/31 ..ooeiviiiieiieiiis . 04/01/2025 . | BANK OF AMERICA .....ccovvvnnviins |ovnnnnnieiiininees fonnnnd 6,203,125 |........ 6,250,000 |........ (70T 1 N O O N N N 6,203,125 [..ooviviniiiines oo s [ . 03/26/2031 . |3.C FE ....
MADISON 1AQ MADISON 1AQ LLC 1L TL $+325
..LX2607-90-6 |03/29/32 ... . 05/01/2025 . | GOLDMAN SACHS ....oovvvnviiiiiinns Jovnnneeeeiiniiinnes foenes 6,204,000 |........ 6,266,667 |........ 6,204,000 |oeveenrrrrimnnnnnnns foonnriiiinnin o [ [ e [ 6,204,000 |.. . 03/29/2032 . |4.B FE ....
EW SCRIPPS
.LX2617-14-5 [06/30/28 .....viiviiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiiinn i 12,901 [ooooeenenens 12,901 |oeenns T O AR RN 1,337 | v LR T FO A /2 0 O Y N AR 269 |. 06/30/2028 . |4.B FE ....
EW SCRIPPS EW SCRIPPS TLB5 $+335
LLX2617-15-2 [11/30/29 .ivvvvnniiiiiiiiiiiiiiiiiine s . 06/30/2025 . | Redemption 100.0000 ....oo. forriiiiiiiiiniiiiinn i 8,867 [....cce.... 8,867 ..o (O T U (PP TTTOr 1,164 [ i 1,164 [ o 8,867 |uvvoiiiiiiiiins ovviniiiiiiinins Jovieniiiiiiiiins fovieniiiiininnns 155 ). 11/30/2029 . |4.B FE ....
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..LX2623-75-4 | QX0 INC QXO INC TLB S$+300 04/23/32 | 05/29/2025 . [Redemption ~ 100.0000 ....... [reeeeiiiiiiiiiiiiis oo 3,272,889 |........ 3,272,889 |........3,240,160 [.....oevvrrrrnnnnnnn fonnnniiiiiiis e 2,729 |ooeiiiiiiiiiiies e 32,729 | [0 3,272,889 [ e e 14,561 |. 04/23/2032 . [3.C FE ....
VOYAGER PARENT LLC VOYAGER PARENT-EVRI-TLB
..LX2628-21-7 | S+475 05/10/32 wevvvvviiniiiininiiinnnas . 05/20/2025 . |Various ..........eeeveeeemennnnnnnns forveeemmimnineiiinns fooen 6,125,875 |........ 6,247,704 |........6,060,273 [o.eeeverrerrrnninnnn fooies e e e e [0 6,060,273 [ | 65,602 |........ 65,602 |.....oevviiiiiinnns . 05/10/2032 . (4.B FE ....
AMERICAN AUTO AUCTION AMERICAN AUTO TL1L
..LX2634-89-2 | S+450 05/24/32 oo, . 06/30/2025 . |Redemption ~ 100.0000 ....... |oeeeeerriiiiiiininnn fornnnnnnne 10,497 |............ 10,497 | 10418 | [ [ 79 foreeeeeneinnnnnn oot 79 s 10,497 | [ e o 54 |. 05/24/2032 . [4.C FE ....
BAUSCH + LOMB CORP BAUSCH + LOMB TLB S+425
..LX2646-56-5 | 12/18/30 ......oeviiiiiiiiiiiiiiiiiiiiieeeeees . 06/23/2025 . | J.P. MORGAN ..o feveeiiiiiiiiiiiiiies feenee 2,479,776 |........ 2,481,274 |........2,468,868 |..........eevveeennn forviiiiiiins o e e e [0 2,468,868 [ | 10,908 |........ 10,908 [oovvevviniiiinnnnnne . 12/18/2030 . (4.B FE ....
ASPIRE BAKERIES HOLDING ASPIRE BAKERIES TLB
..LX2649-23-9 | $+350 12/23/30 v, . 06/30/2025 . |Redemption ~ 100.0000 ....... |oeeeeeerriiiiiininnn forvnnnnnnnne 9,192 |oeeeiiienns 9,192 [oveieeeenn 9,079 [ e s T3 s e T8 e e 9,192 [ s e . 12/23/2030 . (4.B FE ....
TELESAT CANADA TELESAT CANADA TLB $+275
LLX1842-12-4 | 12/07/26 ..o . 04/01/2025 . |Various ..........eeeeevevemnennnnnns fovemmmmemnnninniens forvinnnennn (642) [.vvvveeevrennnnnnnns ferveeviiiiiiiiiiiens o fo e (264) |.evvveeiiniiiins fervvvenennn (264) [ennnniiiiiiiiin fooac (264) | e (378) [vvvvvennns (378) o 157,968 |. 12/07/2026 . [6. FE .....
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX2151-33-5 |S+225 08/10/30 ooeeeeeeiiiiiiie . 04/01/2025 . |Redemption ~ 100.0000 ....... |oeeeeeeeeeeeeeennnns forneunnnnnns 9,066 |............. 9,066 |.............9,066 |............ 9,066 |.oooeveeiiiinies eeeeiiiiiiiiiies fereriiiiiiiiiees o s 09,066 | [ e e 304 |. 08/10/2030 . [3.C FE ....
TITAN ACQUISITION LTD HUSKY TITAN TLB $+450
L.LX2256-49-8 |02/15/29 .....oooiiiiiiiii . 05/16/2025 . | DEUTSCHE BANK .......eevvvvevvvnnns fevvevenninniiiiiinns feunene 4,987,500 |........ 5,000,000 |........4,925,000 |........ 5,011,069 |..ooeeeeeeeeenns |oeeens [ 101:) 1 PO IR 072 IY-1s1: . 02/15/2029 . [4.C FE ....
TITAN ACQUISITION LTD HUSKY TITAN TLB $+450
..LX2256-49-8 |02/15/29 ... . 06/30/2025 . | Redemption ... 12,406 ... 12,406 ... 12,433 |.... . 02/15/2029 . [4.C FE ....
WESTJET AIRLINES WESTJET AIRLINE 1L TL 31
..LX2257-02-5 | $+325 02/14/31 e, . 06/30/2025 . | Redemption . 02/14/2031 . [3.C FE ....
AIR CANADA AIR CANADA TLB $+200
..LX2280-98-5 |03/14/31 ... . 06/30/2025 . | Redemption . 03/14/2031 . 3.A FE ....
ROCKPOINT GA
..LX2599-46-7 | $+300 09/18/31 oo . 06/30/2025 . | Redemption . 09/18/2031 . [4.A FE ....
ENTAIN HOLDINGS PLC ENTAIN HOLDING TLB4 $+250
..LX1963-80-5 |03/29/27 ... . 06/30/2025 . | Redemption . 03/29/2027 . (3.C FE ....
FORMULA ONE
..LX2457-34-4 109/10/31 ..oovviiiiiiiiiiiiiiiiieeee . 04/01/2025 . | GOLDMAN SACHS ......covvvvvviiiiins fevveiiiiiiiiiiiiiins feueene 2,166,667 |........ 2,166,667 |........2,166,667 |..cccoeeeeeiiiiiiins Joorriiiiiiis o e o fiiiis 2,166,667 | e e o . 09/10/2031 . [3.A FE ....
ION TRADING FINANCE LTD ION TRADING 1L TL
..LX2554-77-7 | $+350 04/03/28 ....oovvvrniinnnnnnininnns . 06/30/2025 . |Redemption ~ 100.0000 ....... |oeeeererreiiiiinnnnn fornennnnnnns 5,000 [...ccenneee 5,000 |.............5,000 |.cooeeinnns 5,000 |oeeveiiiiiiiiins e ferriieiiieieeen o s 5,000 | e e e 196 |. 04/03/2028 . |4.C FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+325
..LX2574-16-3 |01/14/32 .oooooieiiiiiiiiiiiiiiiiii . 06/30/2025 . |Redemption  100.0000 ....... |oeeeeeeeereeiiiiiins forunnnnnns 35,577 oo 35,577 foooeeeeeeenn 34,795 oo o e, 782 [ oo 782 | o 85,577 Jviiiiiiiiiiiins foviiiiiiiiins e e 1,224 |. 01/14/2032 . |4.B FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 287,121,639 297,982,607 123,880,756 1,136,645 (2,667,903) | (2,667,903) 7,571,197 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,725,971,837 1,738,438,057 1,485,998, 265 686,673 13,185,791 (8,133,570) |  (4,565,574)| (12,699, 144) 42,275,789 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 1,725,971,837 1,738,438,057 1,485,998, 265 686,673 13,185,791 (8,133,570) |  (4,565,574)| (12,699, 144) 42,275,789 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,725,971,837 1,738,438,057 1,485,998, 265 686,673 13,185,791 (8,133,570) |  (4,565,574)| (12,699, 144) 42,275,789 XXX XXX
GOVERNMENT NATIONAL MORTGAGE A 6% Due
..36207E-NA-8 | 12/15/2033 Mo-1  6.000% 12/15/33 ............. . 06/01/2025 . |Paydown .......ooeeeeiiiiiiiiiiiiinns feveiiiiiiiiiiiiiiies feeiienns 30,571 |............ 30,571 |............82,076 |............ 31,211 oo |, (639) |.oeveveeeeiinnns foennnnnnna (639) founnnniiiiiiss oo 30,571 | e e o, 891 |. 12/15/2083 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 30,571 30,571 31,211 (639) 891 XXX XXX
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L. 31283H-08-1 | 02/01/32 oo . 06/01/2025 . |Paydoun ......coooeeeiiiiiiiiiiiiiins feeiiiiiiiiiiiiiiens [, 515 [ 515 | lB39 | (72 I R R (13) [eveevmmnennnnne ot () e 815 | e e o 16 |. 02/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1  6.500%
.312870-7G-0 | 04/01/32 oo . 06/01/2025 . |Paydoun ......coooeeeiiiiiiiiiiiiiins feeiiiiiiiiiiiiiiens [, 869 | 869 |....oeeenn904 |, L4 T PO N (10) [oeeeeeieiiiiiies oo (10) | o869 [ o e 24 1. 04/01/2032 . [1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
.31287U-AX-0 | 06/01/32 .ovvviiiiiiiiiiiiiiiieeieeeeeeeeee . 06/01/2025 . |Paydoun ......cooeeviiiiiiiiiiiiiiin e [ 13,460 |............ 13,460 |............14,100 |............ LTI 7 F (231) |eveeeeeiiiiiiiee fervveennnne (281) [ 18,460 | | e o 418 |. 06/01/2032 . [1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
. 31287U-JM-5 | 06/01/32 i . 06/01/2025 . |Paydoun ......coooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiens feieiieiii, 867 |..ooooeiiiiis 867 [oevvrrrrennnnnn908 [oiiiiiiinnnnns L4 T PO N (12) [eeveeeimnnnnnnnn o (I2) feeeeeiiiiiiiiiis e BB7 | o e o 27 . 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
.. 31287U-IN-3 | 06/01/32 ..evvveiiiiiiiiiiiiiiiiiiiiiiiiieieeieeeees . 06/01/2025 . |Paydown .......oooeeeiiiiiiiiiiiiinns feveiiiiiiiiiiiiiiies foiiiiinnns 1,807 |, 1,307 |oooeeeennnn. 1,369 |, 1,826 |oovvveveeiiiiies foennnnnnnns (19) feeeeeennnnnnnnne fovveiiiieass (A9 [ oo 10807 | o foveiiiiiiiiinn foiiiiiinnnnen, 41 |. 06/01/2032 . [1.A ........
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FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
..31288J-2U-3 [04/01/33 .oevvniiiiiiiiin i . 06/01/2025 . |Paydomn ...cevvuenireiiiiiiiiiiiiinn feenineeeeiiiiees feeeneeeeiinans Lo 72 P 965 |..ooviiiinnns L O N [ PO AR (L)) PO AN L2 R R R R, 25 [. 04/01/2033 . [1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1 ~ 7.000%
..3128\6-RR-1 | 09/01/38 ... . 06/01/2025 . | Paydown ... (131) . 09/01/2038 . |1.A ........
FREDDIE MAC X .500¢%
L 31202H-PI-7 [01/01/32 v . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans 105 [ooiiiiiins 105 | (0 P L O (<) ) PO RN (<)1) PO FRRN L O N R 3 [. 01/01/2032 . |1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
. 31202K-6A-0 [ 12/01/40 evvvnriiiiiiiiiiiiiii . 06/01/2025 . |Paydomn ...cevuunviiriiinininiiiinns fereneeereiiieees o 6,024 [ 6,024 |.oins 6,038 |..couunnnnnns (03 O RN [0 PO RN (0] P R 6,024 |.oooiviiiiinie oo o e 101 [. 12/01/2040 . [1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1  4.000%
L. 312043-WG-4 [ 11701740 eeviiiiiiieiiii e . 06/01/2025 . |Paydomn ...cevuuniiiiiiiiiieiiiiinn fereneeereiiiees o 4,186 |[....ccevnnnns 4,186 |oeevvnnnnnns 4,196 |oeeeennnnnns 4191 | e, (5 PO RN (5 PO A O N A 67 |. 11/01/2040 . |1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31296R-H8-4 [6.500% 12/01/33 ..evvvvriiiiiiiiiiiiiiiiiieeeeeees . 06/01/2025 . |Paydomn ....evvunviriiiiiiiiiiiiiins feriineeereiiiineees e 2,488 |..coeeene 2,488 |..oeennn 2,569 |[.....coennnns 2,515 [ oo (0] P (0] P A, P R R R RN 67 |. 12/01/2033 . |1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1  6.500%
L312068-YF-7 [01/01/34 wovveniiiiiiie . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans [S7£:T 678 |oereiiiiiinns 700 |oueeeriiinnnnns (G2 R A (-1 ) PO RN (- PO R (57T R R R AU 18 |. 01/01/2034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1  7.500%
. 31208M-7F-8 [ 05/01/31 wevveniiiiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ...cevvvenvririiiiiiiniiiins feriineeeeiiiines feeeneeeeeinnns FC ST KT PO 370 |ooeiiiiiiins B N (3 PO RN (3 PO RN BT R R R R, 11 . 05/01/2031 . |1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
L.313637-FB-1 [03/01/28 ovvveiiiiiiiiiiiiiiii . 06/01/2025 . |Paydomn ..cevvunnireiiiiiiinieiiiins ferrineeeiiiies feeeneeeeiinans L3 (R O L [ R L[ R L O O R N 3L O O AR 12 |. 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
.. 3136A0-SE-8 [08/25/26 ....evvviiiiiiiiieiiii . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 41,240 |eeeennnnnns 41,240 |......oeeens 42,013 [ L3 L I R R [0 P AR [0 PR AR L R R S R, 596 |. 08/25/2026 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1  7.000%
L 31371G-2Y-5 [08/01/28 ..o . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 2,327 |oeeeiiiannn 2,327 |oeeiiiiinnnnn P I 2,366 |oeeiiiiiiiiiins e (i) AR AR (i) AR AR % 7 U KPR ERRR R RN 68 |. 08/01/2028 . |1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1 ~ 7.000%
L 31371G-4T-4 [09/01/28 evvvviiiiiiiiiiieiiiee e . 06/01/2025 . |Paydomn ...cevvuenireiiiiiiiiiiiiinn feenineeeeiiiiees feeeneeeeiinans FCC N XX 7 I R N (5 PO RN (5 PO FRRN B R Y R R, 10 |. 09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
L31371H-BY=3 [10/01/28 wevniiii e . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 1,580 |oeeeennnnns 1,680 |oeveeennnns 1,669 |ovveniinnns 1,89 | s (1501 PR AR [ ES) ) PR A <L O Y R 46 |. 10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L137H-D9-6 [ 12/01/28 v . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 1,928 [oooiiiennnns 1,928 |oeeeninns 2,036 |eeerennnnnns 1,952 | s (725 P AR (725 P AR, LR RN FO R R E N 63 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L3THF2-9 [12/01/28 v . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans 159 [oeiiiiiiinnnns 159 | L1 L] O A, [ PO RN () PO AN L O N 5 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1  7.000%
LIBTAHHL-E (02701729 e . 06/01/2025 . |Paydomn ...cevvvnviriiinininiiiiinn foinneeeeniinnees [ (37 PO [ (SIS (72 PO AN [ PO RN [ P FN 7 O O RN 2 [. 02/01/2029 . |1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3137THKX-5 [03/01729 v . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,08 |oeens 1,088 |oveeeennns 1,118 [ LIV PO AN (725 PR AR (725 P FR 1 2 O Y R 31 ].03/01/2029 . |1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L31371H-PB-8 [06/01/29 covvviiiiiiiii . 06/01/2025 . |Paydomn ..cevvuenereiiiiiiiiniiiins ferniineeeiiiiiees feeeneeeeiinins 288 [oeiiiiiiiiinnns T 304 | 2 O (5 ) PO AN ({5 ) P FRN 61T O N O RN 7 |.05/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1  7.500%
L3137TH-YB-8 [ 10/01/29 v . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans 212 e {2 R 286 |..ooeiinnnnns L O N (5 ) PO AN ({5 ) P FRN P77/ U R R RN 8 |. 1070172029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1 ~ 7.500%
L 31371K-BU-4 [ 09701731 e . 06/01/2025 . |Paydomn ...cevuvnvviiiiininniiiiiinen foreeneeeiiiiees [ T A PP AT PO FE T T RSN (72 PO RN (2 P FRN 7 T O O N N 2 |. 09/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
..31371K-NJ-6 | 04/01/32 ... . 06/01/2025 . | Paydown ... . 04/01/2032 . |1.A ........
FANNIE MAE 7 .
L 31371K-P8-8 [ 06/01/32 wovveeiiiiiiiieiieiii . 06/01/2025 . |Paydomn ...cevuuniiriiiiiniiiiiiins forieneeereiiinneees o 2,831 [ 2,831 | 2,949 [...oooonnnnns 2,876 |oeeeiiiiiiiiiins e, (1571 PR AR (157 P A 2% I U KRR F R RN 81 |. 06/01/2032 . |1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1  7.000%
..31371K-R4-5 |08/01/32 ... . 06/01/2025 . | Paydown ... . 08/01/2032 . |1.A ........
FANNIE MAE 8" .
L. 31384I-K5-8 [ 05/01/31 wevveeiiiiiiiiiiiiecii . 06/01/2025 . |Paydomn ...cevvvnveviiiinnnniiiiinnn fovvineneeiniiinneees [ 279 [ 279 279 el 279 [ [ [ [ [ [l 279 s i e e 9 |. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1
..31385H-XF-4 [ 11/01/31 ... . 06/01/2025 . | Paydown ... . 11/01/2031 . |1.A ........
FANNIE MAE 8" .
.. 31387X-2G-9 [09/01/31 .uvvuniiiiiiiiiiiiiiii s . 06/01/2025 . |Paydonn ....ceeeviviiiiniinniiiiinns Jovvennnnnennnnnnnnns fooneeeenn 1,157 o 1157 | 1167 e I57 i e e e e e 157 i i i i 39 [. 09/01/2031 . [1.A ........
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FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 v . 06/01/2025 . |Paydomn ....evuunviiiiiinininiiiiinn feriineeeeeiiineees [ 3,028 [..cceeeenne 3,028 |iieinnnnns 3,030 |oeeeieinnnns B 0 O O R AN FC 72 R R R R, 101 [. 08/01/2031 . [1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31388J-W9-2 |09/01/31 ... . 06/01/2025 . | Paydown ... ... 1,001 ... 1,001 1,091 . 09/01/2031 . |1.A ........
FANNIE MAE
L 3138A1-d3-6 [ 12/01/40 evvvviiiiiiiiiiii . 06/01/2025 . |Paydomn ...cevuunviiiiiiiinieiiiinnn forneeereiiieees [ 6,705 |[..ooeeennnnns 6,705 |.eevnns 7,149 | 6,982 |...ooviiiiiiiins e, (220 ) R RN (V220 ) T N (-0 R O R AR 112 |. 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 ovvveeiiiiiiieeee . 06/01/2025 . |Paydomn ...cevuunviiiiiiniiiniiiiins fereneeeeeiiiees o 3,147 o 3,147 | 3,196 |oveveinnnnns 3,186 |oeveeiiiiiiiiies e (i) PR AR (i) AR AR [P LY R R R AN 46 |. 02/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1 ~ 3.500%
.3138E9-D9-8 [07/01/42 .evvviiiiiiiiiiiiiii . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 1,983 [ooiiiiinnnns 1,983 | 2,014 | 2,002 |.oeeeiiiiiiiiens e (1) S RN (1<) O RN LIRCLC T R FOUPP R RN 29 [. 07/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
L 313BES-TK-4 [08/01/42 wovveiiiiiiiieeiii e . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 5,044 ..o 5,044 |............ 5,122 [oeiiiinnnnns 5,000 [cooiiiiiiiiiiies e (51571 PR AR (5157 AR A L0 O O N RN 67 |. 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 woveeeiiiiiiieeiie e . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,145 [.....ooeees 1,145 | 1,163 | LI L PO AN [ AT RN [ S N LIS R FOR R RN 17 . 07/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1  3.500%
L 313BLI-DV-0 [07/01/42 wevveniiiiiiei i . 06/01/2025 . |Paydomn ...cevvvenvririiiiiiiniiiins feriineeeeiiiines feeeneeeeeinnns (-7 I (-7 I O 5151 PO 679 |ovveriiiiiiiiins ferniiiiiiinin, (-1 ) PO RN (- PO R L7 O ) AR 10 |. 07/01/2042 . |1.A ........
FANNIE MAE 4% Due 8/1/2042 Mo-1  4.000%
..3138M5-3B-3 [08/01/42 ..evvvriiiiiiiiiiiiiii . 06/01/2025 . |Paydomn ..cevvunnireiiiiiiinieiiiins ferrineeeiiiies feeeneeeeiinans 729 | 729 | TIT eeeieiiinnnns G PO RN [0 PR AR [0 PP AN 2B U R R R, 12 . 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 evveeiiiiiiii i . 06/01/2025 . |Paydomn ...cevuunviiiiiiiiiiiiiiiinn feriineeereiiineees [ 3,656 [oeeeeennn 3,656 |.eeevnnnnns A T F 3,691 | e, (i) PR AR [R<I5) 1 AR AR FC 1T 0 R R R AN 53 |[. 11/01/2042 . [1.A ........
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1 ~ 3.500%
L313BML-BA-5 [ 12/01/42 covveeiiiiii . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 2,483 [oeeiiiine P I 2,522 [oeeiiiiinnnns 2,51 | e (271 P AR (.71 F FRR P T R KRR E R RN 36 | 12/01/2042 . |1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1 ~ 3.000%
L 3138W7-58-9 [04/01/43 ovvvvniiiiiii e . 06/01/2025 . |Paydomn ...cevuunviiiiiiniiiiiiiiins feriineeereiiineees [ 9,228 [eeiiiinnn 9,228 |....ccennnnns 8,989 | [N R RN P\ R E P\ R R [ R R O R, 116 [. 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 evveeiiiiiii e . 06/01/2025 . |Paydomn ..cevvunnireiiiiiiinieiiiins ferrineeeiiiies feeeneeeeiinans 152 R o153 I 966 |....covvnnnnnns 964 |ovvveiiiiiiiiins e [EC) ) PO AR (1)) PR AN L R R R R, 14 . 06/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
LO13BWA-RV-1 [ 12701743 v . 06/01/2025 . |Paydomn ....evvunviriiiiiiiiiiiiiins feriineeereiiiineees e 2,691 [eeiiiine 2,691 | 2,733 [ooeiiiinnnnns P2 U PO R (25 P AR (P25 PR AR P21 R R N AN 39 [. 12/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 6/1/2044 Mo-1  3.500%
L. 3138IB-3A-1 [06/01/44 ..eevviiiiiiiiiiiiii . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 19,642 |............ 19,642 |oooeeennnnns 19,976 |oevvennnnns 19,928 |ooovveiiiiiiiins e, (2257 1 PR R (2257 1 PO AR LS O O ) RN 286 |. 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
. 3138WD-BH-3 [ 10/01/44 .eeeviiiiiiiiiiiiii . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 6,99 ... 6,99 [............ T448 | 7,370 |oeveeiiiiiiiiens e (<70 1 PR R [R<7(0) 1 PR N 6,999 | o s [ 128 |. 10/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
.. 3138ID-Y8-8 [01/01/45 ..eevviiiiiiiiiiiiiiic e . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,511 | 1,511 | 1,475 |, 1,481 |oeiiiiiiiiies o KLV R R, FC LV R F 151 [ o [ [ 19 |. 0170172045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
..3138UD-Y9-6 [01/01/45 ..evvviiiiiiiiiiiiiii . 06/01/2025 . |Paydomn ...cevuunviiiiiiiiiiiiiiiinn feriineeereiiineees [ 3,487 | 3,487 | 3,405 |[....ccvvnnnnn FC T3 VA PO F (VI PO RN (I PO RN [P/ U KPP R RN 41 1.01/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [ 05/01/45 oovvvniiiiiiiiiiiciii . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans 1 O O F£ LI R (N PO FZL 3 PP R, L LA O R L LA O /£ P N ) A 10 |. 05/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 9/1/2045 Mo-1  3.500%
. 3138IF-LC-8 [09/01/45 .evvvniiiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ....cevvnvvviiiinnnniriiinnns Jovveeneeeeiiiinnnes foonenn5,2150 [ 5,216 05,430 | 5,387 [ e (172) [ e (I72) e [ B215 e i e [ 76 |. 09/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2043 Mo-1
..3138X0-ZA-9 |07/01/43 ... . 06/01/2025 . | Paydown ... . 07/01/2043 . |1.A ........
FANNIE MAE
L.3138X2-T9-5 [08/01/43 .ovvvviiiiiiiiiiieiii s . 06/01/2025 . |Paydonn .....evvnvvviiiininniniininnn Jovveeneeeevininnnes oo 1,810 [ 1,810 | 1,841 | 1,833 e e (23) e e (@) e [ 110 e s i [ 26 | 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1 ~ 3.000%
..3138X3-GV-8 |08/01/43 ... . 06/01/2025 . | Paydown ... . 08/01/2043 . |1.A ........
FANNIE MAE )
L3138XHAMC-2 [ 12/01743 v . 06/01/2025 . |Paydomn ...cevuuniiiiiiiininiiiinns forieneeereiiineees o 3,063 [..eeiienne 3,063 |ieevinnnnnns 311 | 3,008 [ e [0 D) PR AR (VD) FRR AR FCPVLCX R KPR R RN 45 |[. 12/01/2043 . [1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1 ~ 3.000%
..3138Y2-3J-0 |11/01/44 ... . 06/01/2025 . | Paydown ... . 1170172044 . |1.A ........
FANNIE MAE
..3138Y5-YH-3 [02/01/45 ..evvvvniiiiiiiiiiiiiiiiiie s . 06/01/2025 . |Paydomn ...eevueniiiiiiiiiiiiiiiiins Joviiniieniiiiinneens foreeeiiinnns 4,218 .. 4,218 |t 4,118 |t 4,134 [ i 84 | v 84 | e LA L O N APy FETTTTT P 58 |. 02/01/2045 . |1.A ........
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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
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nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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FANNIE MAE 3% Due 9/1/2044 Mo-1 ~ 3.000%
.3138Y9-EJ-3 [09/01/44 .ovvenniiiiiiiiiiiii . 06/01/2025 . |Paydomn ..cevvveniiiiiiiiiniiiiiinn fenineeeeiiiinees feeeneeeens 12,000 |o.ooeeeennns 12,00 |oeeeennnnns 11,804 |............ LR 74 O U 4 (-7 PO R 4 (-7 PO R /200 O N N AR 135 |. 09/01/2044 . |1.A ........
FANNIE MAE 3%
..3138YD-DQ-9 |01/01/45 ... . 06/01/2025 . | Paydown ... ... 113,018 |.... . 0170172045 . |1.A ........
FANNIE MAE .
L313BYF-AZ-7 [ 01/01/45 weveeiiiiii . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 2,99 | 2,99 [..nens 2,928 [ooiiiiinnn 2,940 [ 89 [ 89 i e 2,999 [ e e e 36 |. 01/01/2045 . |1.A ........
FANNIE MAE 4%
L 313BYF-GV-0 [02/01/45 ovvveniiiiiiiieecc . 06/01/2025 . |Paydomn ...cevvvenvririiiiiiiniiiins feriineeeeiiiines feeeneeeeeinnns (] I R 13 I PO L7272 P LLCIS T PO A [0 PO RN (/A1 P RN [l O N MR 3 [. 02/01/2045 . |1.A ........
FANNIE MAE 3%
L 3138YN-PE-1 [07/01/45 ovveiiiiiiiiiiii . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 4,963 [ocoeieinnne 4,93 |............. 4,846 |.oovunnnnnnn 4,868 |.cevviiiiiiiinn e Lo O O, oL R F L3R (X R R R RN 58 |. 07/01/2045 . |1.A ........
FANNIE MAE 3%
L. 3138YP-AY-8 [06/01/45 ..ovvvviiiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 1,070 |ooeeeennnnnns 1,070 [oooiieennnnns 1,042 | 1,048 |oeeiiiiiiiies o -2 F -2 PO F 1,070 [ooeeeeiiiiiiines oo o [ 13 |. 05/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YS-BR-6 [ 08/01/45 ...evvviiiiiiiiiiiiiiie . 06/01/2025 . |Paydomn ....evuunviiriiiiininiiiiins foriineeereiiieees o 5,280 [.oeiiiiine 5,280 |iiiiinnnns 5,144 [.....ooeeeeis LT V23 FO E (LG PR RN L [0[C O (RN [ 1V R R R RN 65 |. 08/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YT-40-4 [09/01/45 ..evvvvriiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ....evuunvviiiiiiiiiniiiiins ferieneeeeeiiineees o 1,948 [..ooooeeeies 1,948 |oeeeennns 1,898 |oeeiiinnns LS 0T PO AN 7 R F L. FO R F L2 ) ) R E N 24 [.09/01/2045 . [1.A ........
FANNIE MAE 3%
L313BYV-ZN-2 [07/01/45 woveeniiiiiiiinieiii . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 1,697 |ooeeeenns 1,697 |oeeennnns 1,653 |oeiiinnns 1,664 |oveiiiiiiiies foreeieieiinnns B O O, FCC T R FR L R R R 21 . 07/01/2045 . |1.A ........
FANNIE MAE 3%
. 3138YX-4Z-5 [09/01/45 .evveniiiiiiiiiiei . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 1,165 |oeeeennnnnns 1,165 |ooeeeennnnnns 1,135 | L1 R AN L R FO P23 F F LI (T O R R 14 . 09/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YX-RQ-0 [09/01/45 ..evvvvniiiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ...ccvuuniiiiiinininiiiinnn fereneeeeeiiiineees o 3,818 [.oovvinnnnns 3,818 |..cooeenn 3,719 | KIVE I U R LIS R . LIS R F R FC R T O N A AU 48 |. 09/01/2045 . |1.A ........
FANNIE MAE 3%
L. 3138YX-Y6-6 [09/01/45 .evvvniiiiiiiiiiiii . 06/01/2025 . |Paydomn ...cevvuenireiiiiiiiiiiiiinn feenineeeeiiiiees feeeneeeeiinans 960 foooiiiiiiiinnnns 960 |...ocovvnnnnnns 935 [ooiiiiiiiiiinnns [T R RN LS O AN LS R RN L O ) A 12 . 09/01/2045 . |1.A ........
FANNIE MAE 7% Due 2/1/2032 Mo-1  7.000%
..31390A-G4-6 [ 02/01/32 evvveniiiiiiiiiieeiei e . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 1,007 |ooeeeeins 1,007 [ooeiiiinnnnns 1,063 |oveeiinnnns L0722 PO (1501 PR AR [ ES) ) PR A L O R R 31 |.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 ..oovvviiiiiiiiiie e . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 14,369 [............ 14,369 |ooveennnnnn 16,181 .o 15,125 | e [WE5) 1 A (WEE) T [P R (LR 610 ) N ) AN 330 |. 12/25/2032 . |1.B FE ....
FANNIE MAE SERIES 201146 CLASS B 3.000%
.. 313978-G2-4 [05/25/26 ...oovvvnniiiiiiiiie e . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 21,265 |oeeennnnnns 21,265 |..oooeennens 21,262 |.oovevnennnn 21,262 |ooviiiiiiiiiinn i [T PO RN [T PO A 21,265 [oooviiiiiinnnes oo e e 266 |. 05/25/2026 . |1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%
..31407J-DD-1 [09/01/36 evvvvriiiiiiiniiiiiiie e . 06/01/2025 . | Paydoun . 09/01/2036 . |1.A ........
FANNIE MAE 5 1/2% Due 11/1/2035 Mo-1  5.500%
. 31407S-EK-4 [ 11/01/35 wovveniiiiiiii i . 06/01/2025 . | Paydoun . 1170172035 . |1.A ........
FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%
.. 31408H-PN-9 [01/01/36 ..evvviivininiiiiiiiie e . 06/01/2025 . | Paydoun . 01/01/2036 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
. 3140E1-BU-6 [09/01/45 .evvvnriiiiiiiiiiiiiiii e . 06/01/2025 . | Paydown ... . 09/01/2045 . |1.A ........
..3140GY-GZ-6 |FANNIE MAE POOL BH9215  3.500% 01/01/48 .... |. 06/01/2025 . |Paydoun . . 01/01/2048 . |1.A .
..3140H7-29-1 [FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |. 06/01/2025 . |Paydoun . . 02/01/2048 . |1.A .
..3140HB-GA-0 [FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |. 06/01/2025 . |Paydoun . . 05/01/2033 . |1.A .
..314008-3U-7 |FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |. 06/01/2025 . |Paydoun ... . 05/01/2048 . |1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%
L31A1G-U-T [ 12701736 v . 06/01/2025 . | Paydoun . 12/01/2036 . |1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1
..31413D-85-7 |08/01/37 ... . 06/01/2025 . | Paydown ... . 08/01/2037 . |1.A ........
FANNIE MAE 6" .000¢%
L3TABL-LL-T [08/01/37 e . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans FCC N XX 367 |ooiiiiiinnns R O N (0] P (70 PP FRN B R O RN 8 |. 08/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1
..314131-T9-3 [11/01/37 ... . 06/01/2025 . | Paydown ... . 11/01/2037 . |1.A ........
FANNIE MAE

.. 31414P-U3-1 |02/01/38 ..... . 06/01/2025 . [Paydown .....ooovveeieeiiiiiiiiiiens foviiiiiiiiiiiiiies i 3,571 fovreiinnns 3,571 ooviiiinnns 3,982 |...ooeennn. 3,919 oo foeeens (348) [ovvrreeeiaiiins e (348) [ovvreeeeiiiins o F R I O O P FPPOT PP PP (TTPPPPPPPPPPPOR 97 |. 02/01/2038 . [1.A ........
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Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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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-
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FANNIE MAE 5% Due 3/1/2038 Mo-1  5.000%
. 31414R-CN=-3 | 03/01/38 .eevvviiiiiiiiiiiiiiiiieeeeceeeeeeeee s . 06/01/2025 . |Paydoun ........coeeeiiiiiiiiininnnns foneiiiniiiiiiiiiins feiiiin 17,334 |oeeeenees 17,33 |........... 18,915 |............ 18,340 |ovvvvviiiiiiines e (1,008) [ovvvvvvvnnnnnnnn foreeennn (1,008) [ovvvvvvvvnnnnnnn fooreeiiinnns 17,33 | s e o, 394 1. 03/01/2038 . |1.A ........

FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%

..31414R-PN-9 1 04/01/38 ... . 04/01/2038 . [1.A ........

. 06/01/2025 . | Paydown ...

FANNIE MAE .
L31416V-RO-7 | 11/01/38 wevvvviiiiiiiiiiiiiiiiii . 06/01/2025 . | Paydown . 11/01/2038 . [1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1  3.500%
L314A7B-NC-7 | 04/01/82 oo . 06/01/2025 . | Paydown . 04/01/2042 . [1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1  3.000%
CSATENS-7 | 01/01743 o . 06/01/2025 . | Paydown . 01/01/2043 . [1.A ........
FANNIE MAE 3% Due 2/1/2043 Mo-1  3.000%
CSTHTF-NR-S | 02/01/43 e . 06/01/2025 . | Paydown . 02/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 31417G-T5-5 | 06/01/43 oovvvviiiiiiiiiiiiiiiiiccececeeeeees . 06/01/2025 . | Paydown . 06/01/2043 . [1.A ........
FANNIE MAE 4 1/2% Due 9/1/2043 Mo-1  4.500%
L 31418A-XY=9 | 00/01/43 ooooiiiiiiii . 06/01/2025 . | Paydown . 09/01/2043 . [1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%
.. 31418B-V5-2 | 10/01/45 .oovvvvviiiiiiiiiiiiiiiiiieeeeeeeeee . 06/01/2025 . | Paydoun ... . 10/01/2045 . [1.A ........
..31418C-HT-4 |FANNIE MAE POOL MA2941  3.500% 03/01/32 . 06/01/2025 . | Paydoun . . 03/01/2032 . [1.A .
..31418C-RC-0 | FANNIE MAE POOL MA3182  3.500% 11/01/47 .... [. 06/01/2025 . |Paydown . . 1170172047 . (1.A .
..31418C-U7-7 |FANNIE MAE POOL MA3305  3.500% 03/01/48 .... [. 06/01/2025 . |Paydoun . . 03/01/2048 . [1.A .
..31418C-UB-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 .... [. 06/01/2025 . |Paydoun . . 03/01/2048 . [1.A .
..31418C-112-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... [. 06/01/2025 . |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) 653,020 653,020 663,794 658,571 (5.552) (5,552) 653,020 11,154 XXX XXX
FANNIEMAE-ACES SERIES 2018M1 CLASS A2 |
.. 3136AY-7L-1 2.988% 12/25/27 ..ooooeveeeeeeeeeiiiiiieeeieeee . 06/01/2025 . |Paydown .....oooeeeeeeiieieiiiiieiees fovvviiiiiiiiiiiiiies foviiiinnnn, 6,204 |..ooee... 6,204 |............. 5,929 [oooennnnnns 6,09 |.iiiiiiiiins feeiiiinnns 109 [ e, 109 [ e 6,204 |...oooeeeeeeeee i e o, 78 |. 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) 6,204 6,204 5,929 6,095 109 109 6,204 78 XXX XXX
AVAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 |5.500% 10/25/33 .....cooeviiiiiiiiiiiiiiiis . 06/01/2025 . |Paydoun ......ocooeeiiiiiiiniiiiiiins feiiiiiiiiiiiiieiees [ 1,434 ... 1,43 | 1,518 [oeeeeeennnnnn 1,468 [ [ () SRR R (33) frveenmmmnnnnnne oo 1834 [ e e e 33 |. 10/25/2033 . [1.A FM ....
American Home Mortgage Investm SERIES 20051
..02660T-DM-2 | CLASS M1 5.291% 06/25/45 ... . 06/25/2025 . | Paydoun ... . 06/25/2045 . [3.A FM ....
Angel Oak Mortgage Trust SERI
..03464H-AA-3 | A1 4.500% 05/25/67 ......cccvvrnnnnnnnnnnnnnnne . 06/01/2025 . |Paydoun ......ccooeeiiiiiiiiiiiniiins e feieiee 343,860 |...........343,860 |...........331,771 [........... 331,892 [ovveeiiiiiiinnn oo 11,968 [ooveeeeiiiiiinnn oo 11,968 [oovveeeiiiiiinn oo 343,860 . 05/25/2067 . [1.A FE ....
Angel Oak Mortgage Trust SERIES 20222 CLASS
..03464P-AA-5 | A1 3.353% 01/25/67 .. ... |- 06/01/2025 . |Paydoun ... .. 195,489 . 176,400 |.... .195,489 |.. . 01/25/2067 . [1.A ........
Angel Oak Mortgage Trus
..03464T-AA-7 | A1 4.000% 01/25/67 ........coeevvviiiiinninnnnns . 06/01/2025 . |Paydoun ......ccooeeiiiiiiiiiiiniiins e feieiee 301,743 |...........301,743 |...........202,761 [........... 202,788 |o.eevvveiiiiinns o895 | 8,955 [ [, 301,743 . 01/25/2067 . [1.A ........
Angel Oak Mortgage Trust SERIES 20216 CLASS
..03465J-AA-8 | A1 1.458% 09/25/66 .........cccooinnnnnnnnnnnnne . 06/01/2025 . |Paydoun ......cooeeeiiiiiiiiiiiiiiin feiiiiiiiiiiiiiieens [ 86,285 |............86,285 |............68,664 [............ 70,052 |ooeeeiiiiiiiinns |oeeeeees 16,233 |oovvviiiiiiiiies feveeieee 16,233 |oooeviiiiiiiiins e 86,285 |..oooooiiiiiiins e e o 518 |. 09/25/2066 . [1.A ........
Angel Oak Mortgage Trust SERIES 20224 CLASS
..03465K-AA-5 | A1 4.650% 05/25/67 ......cccccennnnnnnnnnnnnnnne . 06/01/2025 . |Paydoun ......coooeviiiiiiiiiiiiiiins feviiiiiiiiiiiiiiees feieiees 137,774 |........... 187,774 |........... 130,928 |........... 181,333 |oeeiiiiiiiiiins e [ PR N 6,440 |.oooeiiiiiiiiins e LT R O (SR R, 2,489 |. 05/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust SERIES 20241 CLASS
..03465X-AA-7 | A1 5.210% 08/25/68 ........ccoevveeeiiiiiiiienns . 06/01/2025 . |Paydoun .......cooeeviiiiiiiiiniiiins foniiiiiiiiiiiiiiies feeeiees 365,451 |........... 365,451 |........... 360,655 |.......... 360,667 |...ooooviiiiiins |oeeienens L 47 PO L 47 PO 365,451 [ouevveiiiiiiiinn foriiiiiiiis e 7,374 |. 08/25/2068 . [1.A FE ....
Argent Securities Inc SERIES 20043 CLASS A3
..040104-Fli-6 |5.261% 02/25/34 ... . 06/25/2025 . |Paydoun .........oooeeiiiiiiiiiiiiins feiiiiiiiiiiiiieiees [ 9,532 |l K 7 9,380 |.oeeeiieenns 9,409 [ oo 128 [oeeeiiiiiiii oo LT O AR 9,532 [oeveeiiiiiiiiins o e 141 (. 02/25/2034 . |1.A FM ...
Asset Backed Funding Certifica SERIES
..04542B-KC-5 | 20040PT5 CLASS M1 5.561% 03/25/34 ........... . 06/27/2025 . |Paydown .......ooooeiiiiiiiiiiiiiinss feiiiiiiiiiiiiiiiies foeieenns 46,160 |............ 46,160 |............ 45,929 |............ 45,978 [ovveeiiiiiinnnn fooeeiiinnns 187 | |, 187 | |, 46,160 |..oooeeeeeeeeees o feviiiiiiiiiins oo, 736 |. 03/25/2034 . [1.A FM ....




9¢'s03

STATEMENT AS OF JUNE 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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 11 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}
CUsIP 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
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.790% 11/25/33 .oovvvvniiiiiiiiiiiieieiiiiie . 06/01/2025 . |Paydomn ...cevuunvviiiiinininiiiinnn ferineeereiiiieees o 4,907 |oeeeiiienns 4,907 |oeeiinnns 4,668 |.....ounnnn. LIVE I O AR LT O RN LT O (RN LR O O R 119 | 11/25/2033 . |[1.A FM ...
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.790% 11/25/33 .. . 06/01/2025 . | Paydown ... e 1,392 1,386 o .1,392 .. . 11/25/2033 . |[1.G FM ....
Banc of America Funding Corpor 5.
..05950D-AD-2 |6/20/2036 Mo-1  5.937% 06/20/36 .............. . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 12,077 |ooeveennnnns 12,223 [oooieeneens 1,612 [ A2 I O RN 110 R A 110 R A 12,218 o e [RLIDE - [N . 306 |. 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 .....ovvvnniiiiinniiiiiiiniis . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 11,160 |oeeeeennnnns 12,649 |oooeeennnnns 10,414 |oeeenenns 10,847 [ooeeeiiiiiiiies foeeeeenes 1,504 | i LRI O R 12,441 | s (1,281) ... (1,281) founeiiiiinnnnns 235 [. 10/25/2036 . [1.A FM ....
Banc of America Funding Corpor Adj % Due
..06051G-DM-8 |5/25/2035 Mo-1  5.606% 05/25/35 ............... . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 9,519 [oeeiiiinne 9,519 [.ooiiennnns 9,569 |[.......cennns [EIRT 1 O RN [0 PR AR (VD) FRR AR LS [ O R R, 207 |. 05/25/2035 . |1.E FM ....
BAYVIEW FINANCIAL ACQUISITION SERIES 2006D
..07325H-AL-9 [CLASS M1 4.983% 12/28/36 .......evvvvvvvrnnnnns . 06/29/2025 . |Paydomn ...ccvueniiiiiinininiiiiinn Jeneeeiiiieees [ 218,797 |........... 218,797 |ooeeennnns 211,592 |.......eeee AR T O R ({07 FO FR 6,202 |oiiiiiiiiiiinn e P21 £ R R R R, 5,453 |. 12/28/2036 . [1.A FM ....
BALTA 2003-3 SERIES 20043 CLASS M1 5.291%
..07386H-GH-8 [04/25/34 ...oovvveiiiiiiiii . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 12,892 [oeeeieine 12,892 |oeeeennnnns 12,696 |ooovvennnnns L2674 P R 1< F R 1< O R LR O R R RN 249 . 04/25/2034 . [1.A FM ....
BALTA 2003-3 SERIES 20057 CLASS M1 5.163%
L.07386H-VM-0 [ 08/25/35 ...evvveniiiiiiiiieieiiii e . 06/25/2025 . |Paydomn ..ccvuuniiiiiiniinininiiien Jeneeeeiiineees [ 271,618 |.......... 271,618 |........... 253,306 |........... 263,277 [.oovvvvvneiienn foeeeeinnnn 8,340 |eeviiiiiiiin v 8,340 |evviiiiiiiin e 20 - LT R AU U N 5,668 |. 08/25/2035 . |1.A FM ....
BRAVO Residential Funding Trus SERIES
..105690-AA-9 | 2021NQM3 CLASS A1 1.699% 04/25/60 ........... . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 459,337 |..oeunnnns 459,337 |oeuennnnns 402,136 |........... L1070 (VI R RN LIS (ST PO 85,167 |oeveviiiiiiinns o 459,337 [oovvviiiiiiinnns oo [ s 3,316 |. 04/25/2060 . |1.A ........
BRAVO Residential Funding Trus SERIES
..10569U-AA-3 | 2023NQM5 CLASS A1 6.505% 06/25/63 ........... . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 487,640 |........... 487,640 |........... 484,287 |........... 485,007 |oveveeiviiiinnn ovvnnnnnns 2,633 | s 2,633 | e L 1V ) ) M 16,977 |. 06/25/2063 . [1.A FE .
BRAVO Residential Funding Trus SERIES
..105933-AA-3 | 2023NQM2 CLASS A1 4.500% 05/25/62 ........... . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 215,143 |...oeeeens 215,143 |........... 203,848 |........... 203,993 [oiiiiiiiinns s 149 [ [ L O R 215,143 . 05/25/2062 . |1.A FE .
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
..12061R-AC-5 |[3.185% 07/25/49 . 06/01/2025 . | Paydown ... .. 105,230 ..105,513 |.... .105,230 |.. . 07/25/2049 . |1.A ........
..126673-6-5 |CWHEL 2004-1 A  5.499% 07/25/35 . 06/25/2025 . |Paydoun . .. 102,983 ..102,983 |.. .102,983 . 07/25/2035 . |1.A FM .
CWALT 2005-56 FIt % Due 12/25/2035 Mo
.. 12668A-VL-6 |4.954% 12/25/35 . |- 06/25/2025 . [Paydown ... ...35,604 ... ..38,39% |.. . 12/25/2035 . |1.A FM .
..12668B-RC-9 | CWALT 2006-0C2 4.834% 02/25/36 . . 04/25/2025 . |Paydoun . .3,178 | . 3,867 . 02/25/2036 . |1.B FM .
..12668B-RC-9 | CWALT 2006-0C2  4.834% 02/25/36 ... . 06/25/2025 . | Paydown ... ..10,661 . 02/25/2036 . |1.C FM
..12668B-RC-9 | CWALT 2006-0C2 4.834% 02/25/36 .............. . 06/25/2025 . |Paydomn ...ccovunviiiiiininniniiiinnn feennneeenininenes oo 18,6120 16,145 | 130441 | 14230 [ 2,198 [ [ 2,198 [ [ 16,428 . 02/25/2036 . |2.C FM .
Countrywide Asset-Backed Certi SERIES 20073
.. 12668U-AG-6 |CLASS 2A3  4.663% 05/25/47 .....cevvvvrvvrinnnnn . 06/25/2025 . |Paydonn ....cevuneviiiininiieiiiins Jevenneeeeiiiinnnes feenen 101,474 [l 101,121 |l 92,5625 e 93,960 101,145 . 05/25/2047 . |4.C FM
CWL 2007-12 SERIES 200712 CLASS 1A2  5.281%
L 126697-AB-7 [ 08/25/47 .vvveiiiiiiiiieeii . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 56,730 f[ooeiirennns 56,730 |....coennnns 55,879 [...ccvvnnnns TR R RN £ 1 PO £ 1 PO 56,730 . 08/25/2047 . |[1.A FN .
CWL 2007-12 FIt % Due 8/25/2047 Mo-25
.. 126697-AF-8 [5.784% 08/25/47 ..oovvvvniiiiiiiiiiiiiiiiiieeeees . 06/25/2025 . |Paydomn ..ccvveniiiiiiiiininiiiiiin Jeieeeeiiieees feeneeein 465,934 |........... 465,934 |........... 343,627 |........... 386,927 [...covvvvnenens forrenns 79,007 |oeeevvriiiinnns ovnnnnns 79,007 |oveeeiriviinnns foneeeeens 465,934 . 08/25/2047 . |1.AFN ....
CWHL 2003-50 Adj % Due 1/19/2034 Mo-1
.. 12669E-G6-7 [6.533% 01/19/34 . .oovvvvniiiiiiiiiiieiiiiis . 06/01/2025 . |Paydomn ...cevuuniiiiiiiinieiiiinnn fereneeereiiiees o L0 (YA 4,167 | 4,109 |oeeeeinnnnns LN K7/ R R B O O, FCS T A F 4,167 . 01/19/2034 . |[1.AFM ...
Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 | 2007RFC1 CLASS A3 4.576% 12/25/36 ........... . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 284,439 |........... 284,439 |...oennn.n. 251,966 |........... 266,719 |ooevveeiiiiiinn Joevennnn 17,720 [ooeeiviiiiieens o 17,720 [ooeeeiiiiiiiins o 284,439 . 12/25/2036 . |1.A FN ...
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
.. 144531-DP-2 [5.186% 10/25/35 .. . 06/25/2025 . |Paydown ... .. 350,353 350,353 325,609 |...........331,653 |.... .350,353 |.. . 10/25/2035 . |[1.A FM ...
CARR 2006-NC1 FIt ¢
.. 144531-EY-2 5.034% 01/25/36 ....covvvnniiiiiiniiiiiiiiniis . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 214,878 |........... 214,878 |........... 204,539 |.....unnnn. 212,815 [ foeeeennnnn 2,084 | 2,064 | e 214,878 . 01/25/2036 . |[1.A FN ....
CARR 2006-NC1 SERIES 20060PT1 CLASS M2
.. 144531-FP-0 [4.981% 02/25/36 .. . 06/25/2025 . |Paydown ... .. 288,797 288,797 258,912 |.......... 267,886 |.... .288,797 |.. . 02/25/2036 . |1.A FN ....
Carrington Mortgage Loan Trus
.. 144538-AC-9 | 2006FRE1 CLASS A3  4.586% 04/25/36 ........... . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 22,917 |oeeeennnns 22,917 |........... 222,145 |oeeennnnns 225,222 |eeeiiiiiinnnns e 1,695 [eniiiiiiiiiins o 7,895 [ e 232,917 . 04/25/2036 . |1.A FN ....
Carrington Mortgage Loan Trust SERIES 2006NC2
.. 14453F-AD-1 | CLASS A4 4.916% 06/25/36 ... . 06/25/2025 . |Paydown ... .. 208,028 208,028 .... 189,861 ..197,052 |.... .208,028 |.. . 06/25/2036 . |1.A FN .
CXHE 2003-B SERIES 2004B CLAS!
.. 152314-Jl1-1 [03/25/34 .iiivviiiiiiiii s . 06/25/2025 . |Paydomn ..ieevueniiiiiiiniininiiiiins Joviinnieiiiiiineees fonneneens 127,498 |........... 127,498 |........... 125,310 |....oeeeens 126,099 |.eeenninnnn Joveennnnn 1,400 i e 1,400 i Jovvinnnnnns 127,498 . 03/25/2034 . |1.A FN .
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CFAB 2003-4 SERIES 20032 CLASS 2A2  5.001%
L 161546-EW-2 | 02/25/33 o . 06/25/2025 . |Paydoun ..........oceeeeiiiiiiinnnnns foniiiiiiiiiiiiiinns foiiiin 26,801 [ooevnennee 26,801 |............ 26,131 |l 26,275 |oeeeeiieiiiiees e, 71 PO 71 PO A R O O R N 602 |. 02/25/2033 . [1.A FM ....

CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
..161630-AG-3 |6.488% 02/25/37 ..
CHASE 2007-A1 Adj %
.. 161630-AU-2 | 7.204% 02/25/37 .eevvveieieeiiiiieieeiiie . 06/01/2025 . | Paydown
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AY-4 |6.474% 02/25/37 ..ccvvvviiiiiiiiiiiieieiiies . 06/01/2025 . | Paydown
CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1

. 02/25/2037 . |1.A FM ...

. 06/01/2025 . | Paydown ...
. 02/25/2037 . |1.A FM ...

. 02/25/2037 . |[1.A FM ...

..16165\-AF-5 | 4.223% 09/25/36 . |- 06/01/2025 . [Paydoun ... . 09/25/2036 . [1.A FM ...

..16678R-AV-9 | CCMFC 2004-1A  4.468% 01/25/35 . 06/01/2025 . [Paydown . . 01/25/2035 . [1.A FM ....

..16678R-AV-9 | CCMFC 2004-1A  4.468% 01/25/35 .. . |- 06/01/2025 . | Paydoun ... . 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 ........evvveeiiiriiiineiiiiinnns . 06/01/2025 . | Paydown . 02/25/2036 . [1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2004HYB4

.. 17307G-MC-9 | CLASS AA  4.766% 12/25/34 ........ccevvveeeeenne . 06/25/2025 . |Paydown . 12/25/2034 . [1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2006AMC1

.. 17309P-AB-2 | CLASS A2B  4.756% 09/25/36 .........cceeernnnnnn . 06/25/2025 . |Paydown . 09/25/2036 . [1.A FM ...
COLT Funding LLC SERIES 20224 CLASS A1

.. 19685G-AA-4 |4.301% 03/25/67 ......ccevvveeeeeiiniiieieeeiins . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 361,085 |........... 361,035 |........... 347,045 |........... 47,211 [ s 13,824 | [l 13,824 | [ 361,035 [oovveeiiiiiis Joeeiiiiiiiieens o | 6,664 |. 03/25/2067 . |1.A FE ....
CSFB 2004-1 5.91296% Due 2/25/2034 Mo-1

.. 22541S-AX-6 |5.843% 02/25/34 .....ooiiiiiiiiiiiiiiiee e . 06/01/2025 . [Paydoun ......ccevveiiiiiiiiiiiinnns foviiiineieiiiiiees oo 3,961 [ooeoiiinns 3,961 | 3,639 |ieeennne 3,727 |oeeeeiiiiieens foieees <23 SO F <73 SO R 3,961 |oooviiiiieiiins fonee e e 93 |. 02/25/2034 . |3.C FM ...
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1

.. 225418-GE-2 |5.250% 06/25/34 ......oeeviiiiiiiiieiieiiiiiies . 06/01/2025 . [Paydonn ......cccevveeiiiiiiiiiinnns Joviiiinneeiiiiies e 46,824 |............ 46,824 |............ 49,443 |............ 48,406 |..oooeeiiiiieens e (1,583) |vvveeeeeieiiees fevninns (1,583) |eeeeeeeiieiiees e R 7 P 1,183 [. 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 ......eeveviiiiiiiiiiniiiiiiiieenn . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 39,304 |..cceneens 39,304 ... 40,728 |............ LU T R A (G123 SRR R (170 A N B 1 O P N 993 |. 06/25/2034 . |4.B FM ....
CSFB 2005-10 FIt % Due 11/25/2035 Mo-25

.. 225470-EC-3 |5.134% 11/25/35 ....evvvieiiiiiiiiiieecciiiiies . 06/25/2025 . [Paydonn .......ccceveiiiiiiiiiiinnns Jooviiiieneiiiins e 30,432 |.cccieens 30,432 |oeeiiinnns 23,205 f..oeoennnes L7 O R 5,485 |ooooiiiiiiinens foiieenns 5,485 | [ FCLUNCX 720 RPN R U R, 703 |. 11/25/2035 . |4.B FM ....
DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLASS

..24380N-AC-3 | A3 2.856% 05/25/65 .........ccoeiiuriiiiiiiinnnns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 999,221 [....oeenn. 999,221 |........ 1,010,775 |........ 1,010,355 [ oeennn [ PR KN A AR RPN K7 FOUU R 999,221 [ovvvvvvviniiinnn foviiins o e 12,401 |. 05/25/2065 . |1.A FE ....
Deephaven Residential Mortgage SERIES 20214

..24381J-AA-5 | CLASS A1 1.931% 11/25/66 .......coeevveunnnnnns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 278,631 |........... 278,631 |........... 233,354 |........ 235,604 [o.ooeoiiiiiiiins oo 43,027 | e 43,027 | [ 278,631 [oevveeiiiiii oo o i 2,280 | 11/25/2066 . |1.A FE ....
DBALT 2007-0A2 FIt % Due 4/25/2047 Mo-1

..25150U-AA-6 |5.16%% 04/25/47 .......evvvvviiiiiiiiieiiiiiaes . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 102,480 |........... 102,480 |............ 92,207 |.oveennnnnn [T T4 I O R /% (V1 SRR F % (V1 R I 102,480 |.oovvvieeiieins [ i e 2,355 |. 04/25/2047 . [1.A FM ...
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1

.. 32027N-JT-9 |5.156% 08/25/34 ......evvveiiiiiiiiiiee i . 06/25/2025 . [Paydown ......ccceveeiiiiiiiiiiiiiins foiieineeiiiiiees i 8,683 |...oeo..n. 8,683 |....coeens 8,537 |ooooeiinnns 8,591 | o (72 F (7250 R U [ 0CI: K O RSP USRI RN 136 |. 08/25/2034 . [1.A FM ....
FIRST FRANKLIN BANK SERIES 2004FFH4 CLASS M7

.. 32027N-PJ-4 16.911% 01/25/35 ..o . 06/25/2025 . [Paydoun .......cceveiiiiiiiiiiininns fooniiinneeeiiiiins e 114,879 |........... 14,879 |.coeeees 115,148 |........... 4,879 | o s e e 114,879 | o e e 2,052 |. 01/25/2035 . [1.A FM ....
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS A5

.. 82027N-WP-2 |5.156% 11/25/35 ...ovviiiiiiiiiiieie e . 06/27/2025 . [Paydoun ......cccvviiiiiiiiiiiinnns Joviiinnneeiiiies | 14,739 | 14,739 | 14,039 |...ceeeees 14,335 [ovveiieeiiiins oo [ 3 O A [ 3 O F 14,739 | [ i e 198 |. 11/25/2035 . [1.A FM ....

GCAT SERIES 2023NQM1 CLASS A1 4.250%
..36169B-AA-4 | 10/25/57 ...
GCAT SERIES

. 10/25/2057 . |1.A FE ...

. 06/01/2025 . [ Paydown ... 137,331 ... 19,778 |....

..36170H-AA-8 | 08/25/67 ..eeeuiiiiiieeiiiiiiie e . 06/01/2025 . [Paydown .....cocuvviiiieiiiiiiiiiens fiiieeeeeiiens e 156,749 |........... 156,749 |........... 153,179 |..veeeeen. 153,207 |ovvvviieeiaiin feeeeene [ NT 7 RO FNT N RO 156,749 | o e e 3,457 |. 08/25/2067 . 1.A ........
GSR 2003-13 Adj % Due 10/25/2033 Mo-1

..36228F-YY-6 |6.313% 10/25/33 .. . 06/01/2025 . [ Paydown ... ..1,938 ....1,938 L1072 | 1,049 1,088 |.. . 10/25/2033 . [1.A FM ...
GSAMP 2005-AHL FIt ¢

.. 36242D-28-8 |5.400% 04/25/35 ....ovviiiiiiiiiiiiiiiiiee e . 06/25/2025 . [Paydown ......ocvviiiiiiiiiiiiiiiens Joeiiineeeeniiens |, 265,442 |LLLLL000266,442 )Ll 213,847 )Ll 236,188 | [ 29,254 foeiiiiiiiiins s PRI R A T O U F 4,323 |. 04/25/2035 . [1.A FM ...

GSAMP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1
.. 362420-5l1-9 | 5.500% 06/25/35 ..
GSAMP 2005-AHL 5% 0004
.. 36242D-ET-6 | 08/25/29 .....vvvviiiiiiiiiiiieieiie e . 06/01/2025 . [Paydown ....ccovvviiiiieiiiiiiiieees foeniiiiieeeniiies | 3% 3 | 404 foveeeieenns R O AN [ PP A, [0 O e P S N 8 . 08/25/2029 . |1.A FM ....
GSAMP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
.. 362420-EY-5 1 09/25/34 ..vvviiiiiiiiiiiie e . 06/01/2025 . [Paydown .....oovevveeeeiiiiiiiiinens Jovviiiiiiiiiiiiies Joeeiiins 39,103 J...coveen. 39,103 f............ 40,438 |............ 39,754 [ovvreeiiiiiins e (651) |.ovvverraenaae forereennn (651) v oveeeiines 39,103 fovvveeeeiiiii eeeiiiiiiienns foviiiiiiiis i 676 |. 09/25/2034 . [1.A FM ....

. 06/25/2035 . [1.A FM ...

. 06/01/2025 . | Paydown ... .5,301
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..36242D-FG-3 | GSAMP 2005-AHL  6.055% 09/25/34 .............. . 06/01/2025 . |Paydomn .eeevveneeeeennieeeeeennnn foeneeeeeeeenieees feeeeeeeens 81,178 |eeeeennnnns 81,178 |oeeeeeneees 79,908 |.....ooeennn 80,135 |oeeieiiiiiieee foeeeeennnn 1,083 |oeeeieiiieiiis s 1,083 |oeeeieieeiiiis o 8178 [oeeeeeeeniiees oo oo et 2,345 |. 09/25/2034 . [5.B FM ....
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
.. 36242D0-QY-2 [5.000% 12/25/34 ..eeeveeeeieeieee s . 06/01/2025 . |Paydomn .cevveeeeeeeennnieeeeeennnn ferneeeeeeenieeeeee fereeeeeennns 1,080 |eeeeennnnnns 1,080 [ooeeeeennnnns 1,066 [...ccevnnnnnn 1,069 |ovveeeeeeeennes foeeeeeennas L U A Moo s 1,080 [oeeeeeeennines feeeeeeeeeieies oo el 22 |. 12/25/2034 . [5.A FM ....
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 | 20060PT4 CLASS M1 4.906% 03/25/36 ........... . 06/26/2025 . |Paydomn .eeevueneeeeernieeeeeennnn Jerneeeeeenieeees fereeeeens 228,349 |...ooennnnn 228,349 |o.eeennnnn. 183,250 |.eeeeennnnn 202,853 [.oeeeeeeiiieeaee foeeeennnn 25,495 |oooiiiiiiiieee e 25,495 |oooiiiiiiiiies e 228,349 oooeeeeeiiiieee oo e et 2,982 |. 03/25/2036 . [1.A FM ...
HEAT 2005-4 SERIES 20059 CLASS M2 ~ 5.101%
L A37084-0Z-2 [ 04/25/36 ..cevveeeeeeeeeeae e . 06/25/2025 . |Paydomn .cevvuuneeeeenniieeeeeennnn fereeeeeeenneeeee foreeeeeies e (67) |eeeenneeeeenns (G151 PO (G151 PO FSUPRUURRR IFPPRRTUPPPTR FOURTRURTR ISPPRTRPURPPR FSTTRRRPRRTR (G157 PR IO, (SIS PO [C1 N PO 1 | 04/25/2036 . [1.A FM ....
Homebanc Mortgage Trust SERIES 20062 CLASS M1
.. 43739H-AC-4 [4.931% 12/25/36 ...eeevereeeeeeene e . 06/25/2025 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 744,614 ........... 744,614 |........... 694,042 |........... 718,942 [.ooveeiiiiiiees [oeeeennn 25,672 |oeveeiiieeieeen Joeeeennn 25,672 |eeeeeiiiieeenn eeeenins TA4,614 oo e e e 15,372 |. 12/25/2036 . |1.A FM ...
IMPAC Secured Assets Corp SERIES 20044 CLASS
.. 45254T-Q-7 [M5  6.093% 02/25/35 ...ceevvneeeeeienieeeeeeennas . 06/25/2025 . |Paydomn .eeeveeueeeeennieeeeeennnn e eeeeneees feeeeeeens 47,714 ... 47,714 ..ot 45,298 |............ 45,686 |...covvnniiiienr foeeeennnnn 2,028 |oeeeeiiiieeiin s 2,028 |eeeeeiiiiiieenn Jeeeennns LY & U3 FOUOURUR FOURRRRUPP ISUPTRRRURPRR ISP 1,040 |. 02/25/2035 . |[1.A FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 |A2  4.836% 11/25/36 ..eeeveieeeineeeeeeeins . 06/25/2025 . |Paydomn .eeevveueeeeennieeeeeennnn e eeeeneees feeeeeeeens 10,363 |..ceeennnnnn 10,450 |eereennnnnns 8,674 |oeereennnnns [TV R PR 11 PR ISR 11 PR IR 10,443 |ooeeeiiieieeen oeeeeinins (79) |veeeeeeee (79) |+eeeeneeeeeens 196 |. 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 ....cceeeiminniieeeieniae e . 06/01/2025 . |Paydomn .eevvveneeeeenniieeeeennnn forneeeeeeeenieees feeeeeeeens 40,529 |oeeennnnnns 40,529 |............ 22,201 |oeeeeeeenne 26,976 |.eeeeeeneeieeen feeeeennnn 13,553 |oveeeeeeeeennns Jenins 13,553 |veeeieieeenens v 40,529 [ooeeieiiiiieee oo e e 779 |. 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 ..
JPMNT Adj % Due 12/25/2034 Mo-1
..466247-HE-6 | 12/25/34 ....ooeiiii . 06/01/2025 . | Paydown
JPMMT Adj % Due 11/25/2033 Mo-1  7.111%
..466247-K7-7 | 11/25/33 ...
JPMNT Adj % Due

. 11/25/2033 . |[4.CFM ...

. 06/01/2025 . | Paydown ...

................................................ 450 |. 12/25/2034 . |1.AFM ...

. 11/25/2083 . |[1.A FM ...

. 06/01/2025 . | Paydown ...

.. 466247-0A-4 | 06/25/35 .....ooooiiiiiii . 06/01/2025 . |Paydoun ......coooeeniiiiiiiiiiininns foiniiiiiiiiieiinnn foennnnn3,1400 Lt 3,140 [l 30128 30128 | 12 [ e 12 e 30 e e e e 80 |. 06/25/2035 . [1.A FM ....
JPMMT Adj % Due 6/25/2035 Mo-1  6.667%

..466247-0Y-2 | 06/25/35 ... .. |- 06/01/2025 . | Paydoun ... . 06/25/2035 . [1.A FM ....
MFRA Trust .000%

..552850-AA-0 | 05/25/67 ..o . 06/01/2025 . |Paydoun ......coooeviiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens feeeiees 266,707 |.......... 266,707 |........... 247,371 ... 248,024 |oovveenniiiiinn oo 18,684 ..oeeveeeiiiiinn oo 18,684 [ooeeeiiiiiiies oo 266,707 |ooeeiieeeeins [ e e 4,885 |. 05/25/2067 . |1.A ........
MARM 2004-13 Adj % Due 4/21/2034 Mo-1

..576433-UE-4 |6.835% 04/21/34 .....eeviiiiiiiiiieie s . 06/01/2025 . [Paydomn ......ccceveeeeiiiiiiiiieees Joeriieeeeeeiees e 11,018 [oeeeeeene 1,018 [ 10,935 |.ooeeeeees 10,948 |ooooiiiieees o 65 |occiiiieiiiies [ 65 | [ 11,018 [eoeeiiiiiiies o oo o 315 [. 04/21/2034 . |[1.AFM ....
MARM 2004-13 SERIES 200413 CLASS 3A7B

..576433-1Il-4 |6.110% 11/21/34 ...oooeiiiiiiiiiiiiieeee . 06/01/2025 . [Paydomn ......cceeveeieeiiiiiiiieies o e 2,686 |.oeeeennnn. 2,686 |....cceeenn. 2,619 | 2,629 | e 57 oeciieeeiiiee e 57 |eccieeeiiiies oo 2,686 [oeeeeeiiiiiies o [ e 76 | 11/21/2034 . [1.A FM ....
MASD 2006-1 SERIES 20051 CLASS M2 ~ 6.086%

..576436-BY-4 | 06/25/43 .......ooeiiiiiiiiiie e . 06/25/2025 . [Paydomn .......ccveeeeiiiiiiiiieens oo e 38,061 [ooceoneeeee 38,061 |occeeenns 36,092 |............ 36,850 |uveeiiiiiiin feeeeeene 1,210 | oo 1,210 o oo 38,061 |- [ e e 593 |. 06/25/2043 . |1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25

..576436-Cl-7 |5.409% 01/25/36 .......eevveeeiiiiiiiieeieiineas . 06/25/2025 . [Paydomn ......ccceveeiiiiiiiiiiiieees oo oo 112,608 |.......... 112,608 |............ 92,902 |.......... 112,608 |.ciiieeiies e s e e e 112,608 [ooeeeeiiiiiiins o feeeeeeiiiiieees o 1,321 [. 01/25/2036 . |[1.A FM ...
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1

..57643M-KK-9 |5.500% 05/25/35 .......eeeriiiiiiiiiieieiiiiiieenns . 06/01/2025 . [Paydomn ......ccceveeeeiiiiiiiiieees Joeriieeeeeeiees e 36,521 | 36,521 [ooeeeennn. 36,709 |............ 36,584 |.eeiiiiiiiin eeeeeies () FURTUUR () FUOUUR 36,521 [oeveeeiiiiiiis fereiiiiieeees o e 692 |. 05/25/2035 . |1.A FM ....
MLMI  2005-A2 SERIES 2005HE3 CLASS A1B

..59020U-X7-5 |5.096% 07/25/36 ......cceevvereeeiiiieeee e . 06/25/2025 . [Paydomn .......cceveeeiiiiiiiiiiiees oo e 81,123 [ 81,128 |............ 76,839 |............ 78,210 [ooeeiciiiieens foiiieens 2,013 | ot 2,013 | o 81,128 | [ e 1,576 . 07/25/2036 . |[1.A FM ...
MSHEL 2005-2 SERIES 2006lNMC1 CLASS A2C

L.61744C-XM-3 |5.061% 12/25/35 ....eeveeiieiiiiiiiie e . 06/25/2025 . [Paydomn .......ccveeeeiiiiiiiiieens oo e 15,543 |......eeeee 15,543 |............ 15,271 | 15,365 |oovciieiieeies [ 178 | o 178 | o 15,543 | [ e e 187 | 12/25/2035 . |1.A FM ....
Morgan Stanley Capital Inc SERIES 2006NC5

..61749B-AD-5 | CLASS AB  4.546% 10/25/36 .......ceeeeeenneen . 06/25/2025 . |Paydoun . 10/25/2036 . |3.A FM ...
Morgan Stanley Capital Inc SERIES 2006NC5

..61749B-AD-5 | CLASS A2B  4.546% 10/25/36 .......eeeveenneen . 06/25/2025 . |Paydoun . 10/25/2036 . |[4.C FM ....

MHL 2004-1 FIt % Due 11/25/2034 Mo-25
..61913P-AA-0 |5.009% 11/25/34

..61913P-AB-8 |MHL 2004-1  5.250% 11/25/34
..63860H-AE-9 | NSTR 2007-A  4.839% 03/25/37 ..
NEW CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-JK-8 |2/25/2035 Mo-25 ~ 5.229% 02/25/36 .............. . 06/25/2025 . |Paydown
NEW CENTURY HOME EQ LOAN TRUST SERIES 20051
..64352VKB-6 | CLASS M2 5.156% 03/25/36 .....ccevveeeennnee. . 06/25/2025 . |Paydown

. 11/25/2034 . |[1.A FM ...
. 11/25/2034 . |1.A FM ...
. 03/25/2037 . |[1.A FM ...

. 06/25/2025 . | Paydown ...
. 06/25/2025 . [Paydown .
. 06/25/2025 . | Paydown ...

. 02/25/2035 . |[1.A FM ...

. 03/25/2035 . [1.A FM ....
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NEW CENTURY HOME EQ LOAN TRUST 4.52744% Due
..64352V-LZ-2 |8/25/2035 Mo-1  4.688% 08/25/36 .............. . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 145,254 |........... 145,254 |........... 131,928 |.......... 138,007 [ovevivvinnnns foeeeeenens .Y PO FRR, ALY PO 145,254 [ s [ s 2,816 |. 08/25/2035 . |[1.A FM ....
NEW CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-NK-3 | 10/25/2035 Mo-25  5.154% 10/25/35 ... . 06/25/2025 . |Paydown ... .. 41,684 ...41,684 ...34,5%8 |[...........41,684 |.... ..41,684 |.. . 10/25/2035 . |[1.A FN .
New Residential Mortgage Loan SERIES 2
..648310-AA-1 [CLASS A1 3.900% 04/25/62 .......evnvvvvnnnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 180,257 |........... 180,257 |oeeeennnnns 156,401 |ooeeennnnn. 748 VA PO A 22,740 |oooviiniiiiiien e 2 [V I U RN, QLI A R O RO NN 2,954 |. 04/25/2062 . [1.A ........
NCMT 2006-1 FIt % Due 3/25/2036 Mo-25
..65106A-AR-4 5.109% 03/25/36 .....cevvnnrriirnnnniiiiiininnnns . 06/25/2025 . |Paydonn ...cevvveneiiiiiiiiiiiiiiins e fees 1,156,395 |[........ 1,156,395 |........... 934,863 |........ I T O O R AR 1,156,395 |oovvvviiiiiiiin v v Jovviinnns 24,702 |. 03/25/2036 . |1.A FM ..
..65536M-AE-7 |NHEL| 2006-HE2  4.929% 03/25/36 ............... . 06/25/2025 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 135,520 |oeeeunnnnnn 135,520 |oeeeennnnns 12,143 |...ooeeeees 135,520 |oeveveniiiieeenn oeemmniieeeeen Joeeerniieeeeee e e s 135,520 [ooeeeeeeeiiieee oo s s 1,466 |. 03/25/2036 . [1.A FM .
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
..65536M-AF-4 [4.953% 03/25/36 .....cceerrruniiiaeiiniieeeeeennnans . 06/25/2025 . |Paydomn .cevveuneeeeenniieeeeeenn foeeeeeeeieeeeee o e (2,688) |oeevvnnnnnnn (2,593) [-eeeeeennnnn (2,608) |+evvvneeeeeennn eeennieeeeens (72 PO PR ()] PO (2,610) |oveeeeeeeennies ernneees 2,610 |oeeeennnns 2,610 [oeeeiieeinninnns 7 | 03/25/2036 . |5.B FM
Onslow Bay Financial LLC SERIES 2022NQM1
..67114V-AA-1 [CLASS A1 2.305% 11/25/61 ..ooveeeeeeeiniennnns . 06/01/2025 . |Paydomn oeevveeneeeeemnieeeeeennnn Jorneeeeeeenieeeee fereeeeens 149,526 |........... 149,526 |........... 125,648 |........... 127,499 |ooeeeiiiiiieeen e 22,027 |oeeeeeniiieieeen foeeennnn 22,027 |oeeeeeiieieeenn eeennins 149,526 |.oevvvvnieieees o e . 11/25/2061 . |1.A ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25
..68383N-CZ-4 [5.094% 12/25/35 ....ceeveerinaeeeeeeniaeeeeeennnans . 06/25/2025 . |Paydomn eeevvueneeeeeeniieeeeeennnn Jerneeeeeenieeees fereeeeens 122,740 |........... 122,740 |.......... 114,919 |........... 121,473 | s 1,267 [oeeeeeiiiiieeee o 1,267 [ooeeeeeiiiieeee oo 122,740 |veeeieiiiiiiis Jeeeeieeeeeeees o . 12/25/2035 . |[1.A FM ...
PRINME 2003-3 5 1/2% Due 1/25/2034 Mo-1
..74160M-CS-9 |5.500% 01/25/34 .. . 06/01/2025 . | Paydown ... .. 16,828 . 17,202 ... ..16,828 |.. . 01/25/2034 . |[1.A FM ...
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF-6 |CLASS M1 4.796% 08/25/46 .......ceeeeevnnennnns . 06/25/2025 . |Paydomn .ceevuuneeeeennieeeeeennnn Jeneeeeeenieeeee fereeeeens 138,448 |........... 135,839 |..eeeeennns 123,462 |........... 126,192 |eeeeeeiiiieee 9,829 | e 9,829 | e 136,021 |ovveeeeeeeinis eeneeees 2,427 |oeeeeennnn 2,421 . 08/25/2046 . |1.A FM ...
Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  4.681% 08/25/36 .......... . 06/25/2025 . | Paydown ... . 166,686 |.... . (55,441) |....... (55,441) . 08/25/2036 . |3.C FM
Residential Asset Securities C SERIES 2006KS9
..75406Y-AD-9 |CLASS Al4  4.686% 11/25/36 .....oevevveennnnnnns . 06/25/2025 . |Paydomn .eeevveneeeeenniieeeeennnn e eeeeneees feeeeeeens 78,218 |............ 76,780 |oeeeuunnnnns 65,983 |...ccvnnnnnn 70,316 |oveeeeeeeeennns enninns 6,581 [oeeeeeeiiiies e 6,581 |oeeeieeiiiies o 76,897 |eeeeeieeeeennn eeeennnnns 1,320 |ooeeeeees 1,320 . 11/25/2036 . |2.C FM
Renaissance Home Equity Loan T SERIES 20032
..759950-AY-4 | CLASS M1 5.679% 08/25/33 ... . 06/25/2025 . | Paydown ... . 08/25/2033 . |1.A FM .
Residential Asset Securities 7
..76110W-TB-2 |CLASS MI1  5.574% 09/25/33 . 06/01/2025 . |Paydomn .eeevveeeeeeeennineeeeennnn Jerneeeeeeemnneeee feereeeeen 543 [ B3 B8 BB [ e e e e e B43 [ oo e e 11 |. 09/25/2033 . |1.A FM .
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
L 761118-KU-1 [5.234% 10/25/45 ....cooeeeeeeeeeeeeeiiee e . 06/25/2025 . |Paydomn .ceevuuneeeeenniieeeeeennnn foreeeeeeenniieeeee feeeeeee... 78,804 |............ 78,804 |............61,861 |............64,928 [.............. [ 13,877 foeeeeeeiiinnnns . 10/25/2045 . |5.A FM
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 |8.410% 05/25/29 ....covvuueieeinnnieeeeeenieeees . 06/01/2025 . | Paydown ... . 05/25/2029 . |1.A FM ..
..805564-0K-0 | SAXON ASSET SEC TRUST ~ 5.304% 08/25/35 ...... . 06/25/2025 . | Paydown ... . 08/25/2035 . |1.A FN .
SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-SD-4 [Mo-25  5.094% 10/25/35 .....oevvvvvnnniiiiinnnnns . 06/25/2025 . |Paydomn ....ceuunieiiiiiiniiiiiiinn Joveenneneeiiineees [, 209,564 [LL00..200,564 ...........260,142 |........... 286,929 [.......coeeiins [t 12,635 |oevvennniiiens . 10/25/2035 . |[1.A FN .
Securitized Asset Backed Recei SERIES 20050P1
..81375W-CU-8 [CLASS M3  5.456% 01/25/35 . 06/25/2025 . | Paydown ... . 01/25/2035 . | 1.A FM ..
..83611M-JL-3 |SVHE 2005-0PT4  5.124% 12/25/35 . ... |- 06/25/2025 . |Paydoun ... s s s e 95, eeeenn. 14,617 . . 12/25/2035 . |[1.A FM ..
..83612C-AE-9 |SVHE 2006-O0PT5  4.914% 07/25/36 .............. . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 257,658 |........... 257,658 |........... 218,340 |........... 232 [C1°1C 2 R ERN 24,962 |....covvnnnnnnns . 07/25/2036 . |1.A FN .
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 [4.934% 11/25/36 ....cevvvveniiiiiiiiieciiiins . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 136,711 |oeeeenens 136,711 |oeeennnnns 103,906 |..eeennnnn. 136,072 [oveeiiviiinis o (S R A (S R RN 136,711 [ oo [ s 2,622 |. 11/25/2036 . [1.A FM .
Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 |CLASS A2  6.000% 02/25/38 . . |- 06/01/2025 . | Paydown ... .. 10,078 ...10,056 |.... ..10,078 |.. . 02/25/2038 . |1.A FN .
Specialty Underwriting & Hesl
..84751P-KW-8 | 12/25/2036 06-AB1  5.034% 12/25/36 ........... . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 39,135 |oeeennnns 39,135 [ooeeiiine 38,046 |............ 38,382 |.oiviiiiiiiiinn feeeeeiins Y6 P K £ P R it T R R R R 729 |. 12/25/2036 . |1.A FM .
Starwood Mortgage Residential SERIES 20213
..85573J-AC-0 |CLASS A3 1.518% 06/25/56 .. . 06/01/2025 . | Paydoun . . 481,061 . 06/25/2056 . |1.
..863579-BC-1 [SARM 2004-12  4.984% 09/25/3 . 06/25/2025 . | Paydown ... .. 107,901 . 09/25/2034 . |1.
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25
..86358E-MA-1 [5.364% 09/25/34 ....cceveerieieieeeinee e . 06/25/2025 . |Paydomn .eeevveneeeeennieeeeeeennn foeneeeeeeneees feeeeeeeens 31,426 |oeeeennnnnn. 31,426 |............ 28,136 |..ccevnnnnnn 31,426 |ooeeeeieiiieeen oeeemmiiieeeee oeeernniiieeees e e e 31,426 [ooeeeeeeieeee oo e e 497 |. 09/25/2034 . |1.AFM ....
SASC 2003-31A Adj % Due 10/25/2033 Mo-1
..86359A-3E-1 [5.847% 10/25/33 ..eeeveeeeieeeeeee e . 06/01/2025 . |Paydomn .eevvveneeeeennieeeeeeennn foeneeeeeeennneees fereeeeeens 12,925 |ooeeeenee 12,925 |[oooeeeennnns 12,868 |............ 12,868 [oeeeieeeeiniies foreeeeeennens LY PO ISP, L7/ FUUTTTT IR 12,925 |eeeeiiiieeiens e e e 324 . 10/25/2033 . [1.A FM .
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86359A-5A-7 [5.722% 11/25/33 ..iiiirriiiiiiiiiin e . 06/01/2025 . |Paydomn oeeevuueeeerrrnunaeeennnns forneeeeennnnnnaaee fereeereennns 8,546 |............. 8,546 |.ieerns 8,596 |eeenuanns 8,564 |oeovviiiiiinne eeennnnnnns QLD PP AP (19) |eeemmnneeennns Joeeninaaees 8,546 |..oovvvniiiniee forrerrniiiiiis v s 206 |. 11/25/2033 . |2.A FM ....
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SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86359A-FD-0 |6.084% 12/25/32 . 06/25/2025 . | Paydoun ... ... 58,632 ...58,632 ...51,963 |............58,632 |.... ..58,632 |.. ...977 | 12/25/2032 . [4.B FM ...
..86359A-ZE-6 | SASC 2003-31A  6.419% 06/25/33 .. . 06/01/2025 . | Paydoun ... ... 26,786 ...26,786 ...26,349 |............26,786 |.... ..26,786 |.. . 06/25/2033 . [1.A FM ....
SASC 2005-NC2 SERIES 2005AR1 CLASS M2
..86359D-VX-2 |5.126% 09/25/35 ... . 06/25/2025 . |Paydoun .........ooooiiiiiiiiiiiinins feniiiiiiiiiiiiiiees feieiee 203,752 |l 203,752 |oooeeeeins 284,656 |........... 287,588 |ooooeiiiiiiiins | 8,164 | [ 6,164 [ 203,752 . 09/25/2035 . [1.A FM ....
SAMI 2004-AR5 FIt % Due 10/19/2034 Mo-19
..86350L-DX-4 15.092% 10/19/34 .......ooooiiiiiii . 06/19/2025 . |Paydoun .......coooviiiiiiiiiiiiiiins feniiiiiiiiiiiiiiees [ 41,899 |........... 41,899 |[............ 39,8%6 |............ 40,384 |.ooooiiiiiiiiins e 1514 | [ 1514 L [ 1,899 [ e e e 983 |. 10/19/2034 . [1.A FM ....
SAMI 2004-AR5 FIt % Due 4/19/2035 Mo-19
..86350L-FN-4 |5.132% 04/19/35 ... . 06/19/2025 . |Paydoun ........cooeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiens [ 3472 |oeeiiieees 3,472 | 3,338 [unnnnnne IR T£< T R R [V[V R R V[V R A 72 O O R N 74 |. 04/19/2035 . |[1.A FM ...
Structured Asset Securities Co SERIES
..86361N-AD-3 | 2006GEL4 CLASS M1  5.006% 10/25/36 .......... . 06/25/2025 . |Paydoun .........oooeiiiiiiiiiiiinins foniiiiiiiiiiiieiens feeiiinn 15,950 |oeevveiennns 15,950 |.......oo.s 15,432 |oeeeenneee 15,661 [ouvveviiiiiiinnn oo 2 I O N 2T O N LT S RN 363 |. 10/25/2036 . [1.A FM ....
TMTS 2005-8HE FIt % Due 7/25/2035 Mo-25
..881561-UK-8 |5.334% 07/25/35 .....evvvvvrrrinnnnniiiiiiiiiiiiinae . 06/25/2025 . |Paydoun .........ooooiiiiiiiiiiiinins feniiiiiiiiiiiiiiees feieiee 211,847 |eoeeeenns 211,847 | 157,020 |.......... QLT /A AU N 24,530 |oooeiiiiiiiiiins e P VI R R PR A O R O A, 3,202 |. 07/25/2035 . |1.A FM ....
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
.. 92025C-BH-4 |5.434% 12/25/45 .....eevvviiiiiiiiiiiiiiiiiiiiines . 06/25/2025 . |Paydown ........oooeeiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies feiieenes 25,884 |............ 25,884 |............ 23,425 |............ 24,460 |.ooooiiiiiiiiins |oeeeeens 1,423 |oveeeiiiiiiiine fovennnens 1,423 |oveveiiiiiiiien foiinnnnnns 25,884 [oooooeiiiiiiies v e o, 548 |. 12/25/2045 . [1.A FM .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 16,017,9% 16,037,108 14,455,513 15,210,636 823,501 823,501 16,034, 142 (16,148) (16,148) 277,807 XXX XXX
BENCHWARK MORTGAGE TRUST SERIES 2018B7 CLASS
..08162T-AY-9 |A2  4.377% 11/15/51 eenniie . 06/01/2025 . |Paydoun ......coooeeeiiiiiiiiiiiiiins feeiiiiiiiiiiiiiiens [, L7 O, 834 ...l 859 |iiiiiiiiiies 1T O N [20) SRR R (20) SR R L R Y R RN 15 |. 11/15/2051 . |1.A ........
COMM 2015-PC1 3.902% Due 7/10/2050 Mo-1
.. 12593G-AF-9 |83.902% 07/10/50 ......ovvvvreriiiiiiiiiiiiiiiiieees . 05/12/2025 . | Various ..........eeeeeeeeemmnnnnnnns forveeremennnnninnens foreeen 1,831,293 |........ 1,831,298 |........ 1,906,501 |........ 1,833,734 [ oo 1,563 [oevveiiiiiiiiins fervininns 1,563 [oeeeeeiiiiiiiins feveenene 1,835,298 [...ovvvvevinnnnn founnnne (4,005) |........ (4,005) | 29,774 1. 07/10/2050 . |1.A ........
COMM 2015-PC1 3.902% Due 7/10/2050 Mo-1
.. 12593G-AF-9 |83.902% 07/10/50 ......ovvvvrrriiiiiiiiiiiiiiiiiiees . 04/01/2025 . |Paydoun .......cooeeviiiiiiiiiiininns feiiiiiiiiiiiiiiiees feeeens 4,991,385 |........ 4,991,385 |........ 5,196,371 |[........ 4,998,039 |...ocovviiiiinnr fovnnnns (T PO N (T P SN 4,991,385 [ooeeveeiiiiiiinn fornnnniiiiiiiis fo e 64,921 |. 07/10/2050 . |1.A ........
COMM 2015-CR24 3.696% Due 8/10/2048 Mo-1
.. 12503J-BF-2 |3.696% 08/10/48 ........eevvvvvvrvnrnnnnnnnnnnnnanns . 06/01/2025 . |Paydoun .......cooevviiiiiiiniiiiiins foiiiiiiiiiiiiieiins [ 3,144,107 |........ 3,144,107 |........ 3,512,188 |........ 3,184,564 |...oevveeiiinnnn foeeenn (R T0 T R R (R T0 T R RO 3,144,107 [ooiiiiiies e s e 50,140 |. 08/10/2048 . |1.A ........
CSAIL COMMERCIAL MORTGAGE TRUS SERIES
.. 12505X-AR-4 | 2018CX12 CLASS A2 ~ 4.148% 08/15/51 .. .. |- 06/01/2025 . | Paydoun ... ... 58,329 ...58,329 ...60,079 |............59,708 |.... ... (1,379) | . (1,379) |... ..58,329 |.. . 08/15/2051 . [1.A ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 |3.400% 10/05/30 ....oevvvvvvrriiiiiiiiiiiiiiiiieees . 06/01/2025 . |Paydoun ......coooeviiiiiiiiiiiiiiins feviiiiiiiiiiiiiiees feieiees 163,097 |........... 153,007 |........... 153,728 |..oeeeeee 183,007 | s o e o s 153,097 . 10/05/2030 . [1.A FM .
MORGAN STANLEY BAML TRUST SERIES 2015C25
..61765T-AF-0 | CLASS A5 ~ 3.635% 10/15/48 ... . 06/01/2025 . |Paydoun .......oooeveiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiins [ 2,581,178 |........ 2,581,178 |........ 2,855,792 |........2,614,227 |.ooooeiiiiiiins [ernnnnn (33,049) [onnniniiniiiiis [ (33,049) | | 2,581,178 |.. . 10/15/2048 . [1.A ........
WELLS FARGO COMMERCIAL MORTGA 7
..94089D-BB-4 |CLASS B 4.137% 02/15/48 ...........ooeeeeiins . 05/16/2025 . | Call 100.0000 ...evvvunnennnn foeeeeiiiiiieieieeens e 5239 ...l 5,239 [oinnnnnee 5,337 [eeeeeeeennnn 531 | e B) i [, ()] R R 5311 | | (A R A D] 90 |. 02/15/2048 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 201527
..94089D-BB-4 |CLASS B 4.137% 02/15/48 .... .. |. 04/01/2025 . | Paydoun ... .. ..1,546,005 |........ 1,546,005 |........ 1,574,782 |.... L (22,087) | e 1,546,095 |.. . 02/15/2048 . [1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 14,311,557 14,311,557 15,265,637 14,417,669 (102,036) (102,036) 14,315,634 (4,076) (4,076) 216,424 XXX XXX
ANCHC 2020-15A SERIES 202015A CLASS BR
..03320F-AQ-7 |6.284% 07/20/34 ...ooooviiiiiiiiiiii . 06/24/2025 . | Call 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |ooveveiiiiiiins fevveiiiiiiiiiens forveeiiiiiiiiees fo e e 1,500,000 [.evvvevveveennne forvnmnnnnnniiins fooeiiiiis e 65,804 |. 07/20/2034 . |1.C FE .
Benefit Street Partners CLO Lt SERIES 202331A
..08183D-AE-3 |CLASS B1  6.630% 04/25/36 .. .. |- 04/25/2025 . |Call 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 9,250,000 |........ 9,250,000 |........ 9,250,000 |........9,250,000 [....evvrrurunnnn fooveiiiiiiiiiins o s e e 9,250,000 |.. ...318,852 |. 04/25/2036 . [1.C FE .
CIFC Funding Ltd SERIES 20172
.. 12550Y-AU-8 | 7.634% 04/20/30 ....ccoeveviiiiiiiiiiiiiiiiiees . 06/09/2025 . | Call 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |.ooevvviiiiiiinn fevveveniiiiiiien o fe e e 7,000,000 |oooeeiiiiiiiins foviiiiiiiiiiees feveiiieiiiiieen o 349,402 |. 04/20/2030 . 2.A FE
Dryden Senior Loan Fund SERIES 201864A CLASS
..26251L-AC-8 |A  5.504% 04/18/31 ... .. |- 0471872025 . |Paydoun .....ooooeiiiiiiiiiiiiiiiiin e [ 3,064,810 |........ 3,064,810 |........ 3,064,810 |........3,064,810 |....cooevriiiirs Joovrniiiiiiiinns o fevviiiiiiiiiies foiis s 3,064,810 |.. .88,346 |. 04/18/2031 . [1.A FE ....
Empower CLO Ltd. SERIES
.. 20244C-AA-6 |6.380% 04/25/36 .....oooeiiiiiiiiiiiiiiies . 05/07/2025 . | Call 100.0000 ...oevvvennnnnn fooreeieiiieieeeeeens e 10,794,227 |....... 10,794,227 |....... 10,848,198 |....... 10,845,201 [.oooeeeeiiiiiies Jeeeeens (1,083) |oveeieiiiiiiiins fevvennnn (1,083) v o 10,844,148 [...ccoeeeeieiess |t (49,921) |....... (49,921) ... 381,402 . 04/25/2036 . |1.A FE ...
Park Avenue Institutional Advi SERIES 20181A
..70016R-AS-4 |CLASS BR  6.634% 10/20/31 .....ccceeeeiinnnnns . 06/12/2025 . | Call 100.0000 ...ovvvennnnnnn fooreeeiiiiieieeeeens e 5,000,000 |........ 5,000,000 |........ 4,709,190 |........ 4,758,002 [oeevveeernnnnnnn foreeeenn 12,877 o oo 12,877 o foeens 4,770,879 [ooeeeeiiiiiiiees | 220121 |....... 229,121 | 220,252 |. 10/20/2031 . (1.B FE .
Park Blue CLO Ltd SERIES 20233A CLASS B1
..70019A-AE-9 |6.872% 04/20/36 .....evvvvvviiiiiiiiiiiiiiiiiiieees . 06/12/2025 . | Call 100.0000 ...evveeeinnnnn fooreeiiiiiiiieeeeees oo 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 |..ooevvvvviiiins fovvvvvennniinnne fovviiiiiiiiiiins i o o 11,000,000 J...oovvvevevenne forviiiiiiiiiins fooviiiiiiiiiins o 501,600 |. 04/20/2036 . |1.C FE .
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TCW Gem Ltd SERIES 20231A CLASS C  7.780%
..872373-AL-9 [04/28/36 ...ovvvniiiiiiiiiiieiii . 06/30/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 [..oovvvveeienne foovrrniniiiiis oo v i s B [C[OJ01V[V I U FPPPRUR FOPPRRRSUU RN 592,495 |. 04/28/2036 . [1.F FE ....
WELF 2016-2A SERIES 20162A CLASS BR  6.687%
.. 94949L-A0-3 ]10/20/28 ... .. |. 04/21/2025 . [Call 100.0000 ... P 2,672,097 |........ 2,672,097 |........ 2,672,097 |........2,672,097 |.oooeiiiiiinns ovviinnnniiinnns Jovveiinniniinns Joveinniniiiinins Jovvininniiiiinns Joeeenens 2,672,097 |.. 192,789 |. 10/20/2028 . [1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 61,281,134 61,281,134 61,044,295 61,090, 110 11,824 11,824 61,101,934 179,200 179,200 2,610,942 XXX XXX
BSOF SRT | LP & BSOF SRT | OFF BSOF SRT I LP
..055729-AH-0 |& BSOF SRT | OFF  7.730% 06/30/30 ............ . 05/12/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 703,666 |.......... 703,666 |.......... 703,666 |.......... (02 11 O O O R RO (0TI R AR RN N 26,242 |. 06/30/2030 . [2.B PL ....
BASTION FUNDING |, LLC BASTION FUNDING I, LLC
..07030U-AA-0 [ 7.119% 04/25/38 . 06/25/2025 . |Redemption 100.0000 ....... IR RN 1,192,684 |........ 1,192,684 |........ 1,192,684 ... 1,192,684 [oiiiiiiiiies oo oo [ [ [ 1,192,684 |.. . 04/25/2038 . |1.F PL ....
BSOF SRT | LP and BSI
.. 11778II-AA-4 |and BSOF SRT OFF  6.950% 06/30/30 ............ . 05/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 699,152 |........... 699,152 |........... 699,152 |........... 1o R R O R FOR 699,152 [.oviiiiiiiiiins oo [ s 24,29 |. 06/30/2030 . [2.B PL ....
CCO I SHORE HOLDCO LLC CCO I SHORE holdco
. 1248E#-AA-3 | 11c  6.792% 04/01/35 ... . 06/04/2025 . | Redemption 100.0000 ....... IR RN 2,419,107 |........ 2,419,107 |........ 2,410,678 |oeevenviiiiininnnns fooeriiiiiin [ 8,429 [ [ 8,429 o 2,419,107 |.. . 04/01/2035 . |1.G Z .....
CTL 2022-4 TRUST (KEMPER
..12755*-AA-0 | TRUST (KEMPER LAKES  4.016% 05/15/67 ........ . 06/15/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,019 [eeirinnne 3,019 s 3,019 |oveeeins B T O O R AN [PV [ R R R RN 52 . 05/15/2057 . [1.D PL ....
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC
.. 127656-AA-4 | 7.480% 04/28/40 .....evviiviininiiiiiiiiieees . 06/28/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 719,682 |........... 719,682 |.....eeenns 719,517 |oveennnnns PRI I R R, L1 O O, L1 R F . TS 2 ) ) M, 22,465 |. 04/28/2040 . [1.G PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
..14855II-AA-4 | SECURED AVIATION ~ 6.500% 07/31/36 ............ . 06/15/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiieenn o 2,494,562 |........ 2,494,562 |........ 2,431,210 |........ AT 7 R AR LY I£: T PO LY I£: T PO 2,494,562 |oueeiiiiiiiins e e e 57,558 |. 07/31/2036 . |1.F PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
..14855II-AB-2 | SECURED AVIATION  5.650% 07/31/36 ............ . 06/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 623,696 |........... 623,69 |........... 556,764 |........... 569,306 |[......coovviinn forrennnnn 54,390 |..cciviiiiiiiinn Joeeeennnn STV R R (522 JCTe R ) ) A, 12,474 |. 07/31/2036 . |2.B PL ....
DNKN 2015-1A SERIES 20211A CLASS A2l 1
..233046-A0-4 12.493% 11/20/51 ....oooeeiiiiiiiii . 05/15/2025 . |Paydomn ...ccvvvnniiiiiiniiiiiiiiinn fennneeeiiiiees feeeeeens 25,000 oo 25,000 |............ 25,000 |............ <101V O R R R 5[0V ) R R RN 312 |. 11/20/2051 . |2.B FE ....
DP LION HOLDCO LLC DP LION HOLDCO LLC
.. 23350M-A%-1 8.243% 11/28/43 ...covvvniiiiiiiiiieeeiie . 06/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 503,837 |........... 503,837 |........... 503,837 |........... 498,998 [.....ccevvvveeee forriinnnnn 4,839 | v 4,839 |oiiiiiiiiiiiinn s LIV TR/ RN R RN R, 19,193 |. 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 ....oovvvniiiiiininnnns . 06/16/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiieens o 3,210,444 |........ 3,210,444 |........ 3,210,444 |........ FC A (V7.7 R R R R R R 3,210,444 [ oo [ [ 118,966 |. 12/15/2034 . [1.G PL ....
DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII
..255123-AA-9 [LLC  7.076% 05/31/44 .....cccvvvvnnniiiiiinnnnnns . 06/30/2025 . |Various ........ceeveevieiiinnninnnns Jovvinneeeniniiinenes foonennins 218,090 |........... 218,090 |.....eennns 218,090 |..eeennnnn 2 L 00 O O O A RN ALt VI R R RN R 6,509 |. 05/31/2044 . |1.F FE ....
DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII
..255123-AB-7 |LLC  7.670% 05/31/44 .....ccovvvvnnniiiiiinnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 4,500 [o..coeieenns 4,500 |ieiinnns 4,500 |oeeeennnnnns 3 O O R AN L O O R 144 . 05/31/2044 . |2.A FE ....
FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET
..302704-AA-9 | ISSUER LLC ~ 7.151% 06/26/44 ........evvvvnnnen . 06/25/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 637,709 |........... 637,709 |........... 637,709 |........... (557000 O O O A SRR (X (0 ) ) M, 18,884 |. 06/26/2044 . [1.F PL ....
FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET
..302704-AB-7 | ISSUER LLC ~ 8.106% 06/26/44 ...........cuunnn.. . 06/25/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 226,359 |......eenn. 226,359 |o.eeennnnn. 226,359 |o.euunnnnn. 22 1 Y N R A AR N 226,359 [oooieieiiiinnns fooniiiiii [ s 7,621 |. 06/26/2044 . |2.B PL ....
FRISCO HQ OPERATIONS LLC FRISCO HQ OPERATIONS
..35877#-AA-0 [LLC ~ 4.130% 12/15/37 ..ovvvviiiiiiiiiniiiiiinnnns . 06/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 449,461 |........... 449,461 |........... 449,461 |........... T R R O O R A LT RGN I R (R R RN 9,281 |. 12/15/2037 .|2.C PL ....
ICONIC ISSUER LLC ICONIC ISSUER LLC  6.525%
..451118-BC-2 [05/31/65 ..evvvnniiiiiiiiiiniiiii e . 04/03/2025 . |Redemption 100.0000 ....... foereriiiiniiiiieienn o 2,071,000 |........ 2,071,000 |........ 2,071,000 |........ 07 000 O O O N N SRR 2,071,000 [oooveviiiinninns foreiiiiiiiiiins oo e 36,411 |. 05/31/2065 . |1.F PL ....
JERSEY MIKES FUNDING LLC SERIES 20211A CLASS
.476681-AB-7 [A2]  2.891% 02/15/52 ...cevvvniiiiiiiiiiiiinnn . 05/09/2025 . |Paydomn ...covvvnniriiiiniiniiiiiiinn fenieeeeiiiies feeneeeeens 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,500 |oveveennnnns 72 O R ) NN /2800 O N R AR 181 [. 02/15/2052 . [2.B FE ....
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC
L.55317X-A*-0 [8.121% 12/15/38 ..eevveiiiiiiiiiiiiiiiiiceeeee . 06/15/2025 . | 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 ...ovvvvriiiiiiiiiiieiiiis . 06/15/2025 . | Redemption 100.0000 ....... . 12/15/2038 . |2.A PL ..
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC 5.160% 09/20/26 |. 06/20/2025 . |Redemption 100.0000 ....... . 09/20/2026 . |2.C PL ..
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC
. T41011-AA-8 [ 7.806% 12/25/38 .....eeieeeeeeeeeeeeniee e . 06/25/2025 . |Redemption 100.0000 ....... . 12/25/2038 . |1.G PL ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC
LT41011-AB-6 [8.418% 12/25/38 .eevveeeeeeeeeee e . 06/25/2025 . |Redemption 100.0000 ....... . 12/25/2038 . |2.B PL ....
SABAL ISSUER 2025-1 LLC SABAL ISSUER 2025-1
..785170-AA-2 |LLC  6.280% 11/01/60 .....covvvvvvivininnnnnnnnes . 04/30/2025 . | Redemption 100.0000 ....... . 11/01/2060 . |1.G FE ....
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SCHEDULE D - PART 4

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

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
SERVPRO MASTER ISSUER, LLC SERIES 20241A
..817743-AJ-6 |CLASS A2 6.174% 01/25/54 .......eevvvvnnnnnnnnn . 04/25/2025 . |Paydoun .........oooeeeiiiiiiiiiinins feniiniiiiiiiiiiiins feiiii 37,500 [oeeennnnnnn 37,500 [ooonnnnnne 37,500 |..ooeeennns 37,500 [oeeiiiiiiiiiiies e e e fe B O O S N 1,158 |. 01/25/2064 . [2.C FE ....
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED
..84860%-AB-9 |NOTES ~ 3.850% 03/31/33 . . |- 06/30/2025 . | Redemption 100.0000 ..2,570 |. 03/31/2033 . [2.C PL ....
SPIRITS NEWCO LLC SENIOR
..848609-AA-1 5.300% 06/30/36 . 06/30/2025 . | Redemption 100.0000 ..4,980 |. 06/30/2036 . [2.C PL ..
..84020Y-AC-1 |AES 4 AES 4  6.040% 11/30/49 . . 06/30/2025 . | Redemption 100.0000 . 1,767 |. 11/30/2049 . |2.C PL ..
..84920Y-AD-9 | AES 4 AES 4  6.040% 11/30/49 .... . 06/30/2025 . | Redemption 100.0000 7,763 |. 11/30/2049 . |2.CPL ..
SUBWAY FUNDING LLC SERIES 20243A CLASS A2l
..864300-AG-3 |5.246% 07/30/54 ....cooeeeiiiiiiii . 04/13/2025 . |Paydoun .........coeeeeiiiiiinnnnnnns fonniniiniiiiiiiiins feiiiinn 53,750 |............ 53,750 [ouunnnnnn 53,750 |.eeeeeennns 83,750 [eveiiiiiiiiiins e e e e L0 £ O P 1,410 |. 07/30/2054 . 2.B FE ....
Toyota Auto Loan Extended Note SERIES 20201A
..80237J-AA-4 |CLASS A 1.350% 06/25/33 .......evvvvvnnnnnnnnns . 05/27/2025 . | Call 100.0000 ...vvvvvvnininn foereeeeeeieeeieeeees e 25,000,000 |....... 25,000,000 |[....... 24,998,558 |....... 24,999,577 |.ocooeiiiiiiiins e, L1 PO AN L1 2 IO MR 24,999,662 |.......oooeviins eviiiinnnnns 338 [ovrrrnnnnns 338 |oeeeeeenns 140,625 |. 05/25/2033 . |1.A FE ....
TRUPS FINANCIALS NOTES SECUR TRUPS FINANCIALS
..89820W-AA-8 |NOTES SECUR  6.379% 02/27/39 ......cceeennnnnn . 05/27/2025 . | Redemption 100.0000 ....ouw founnmmniiiiii s 2,359,833 |........ 2,359,833 |........ P Le TR O O S (S R R R 2,350,833 |.oooeeiiiiiiiins i e o 33,672 |. 02/27/2039 . |1.A FE ....
Westlake Automobile Receivable SERIES 2023P1
..96042U-AB-7 |CLASS A2  5.890% 02/16/27 .......ccoeveeeeennnns . 06/15/2025 . |Paydoun ..........cooeeeiiiiiiiiinins foniiiniiiiiiiiiinns foenn 1,215,461 |........ 1,215,461 |........ 1,215,393 |........ 1,215,413 [ e L PO AN L. PO R 2 L Y S N 29,587 |. 02/16/2027 . |1.A FE ....
CCO Il SHORE HOLDCO LLC CCO Il SHORE holdco
..HPS040-12-8 | I1c  6.792%h 04/01/35 ..ooeeeieiiiiiiiiiiiiiins . 04/17/2025 . | Tax Free Exchange ................ [oeeevevvinnnnnnnnns founne 74,738,679 |....... 75,000,000 |....... 74,737,500 [ovvvvvvnnnninnnnnnnn forrins e 1A79 [ oo 1A79 [ s 74,738,679 [ovvvvvvrvnninnns foriiins foriiiis s 226,263 |. 04/01/2035 . |1.G Z .....
BG BETA | LTD BG BETE | LTD  7.120%
..05593P-AB-2 | 07/01/54 .ovvvvviiiiiiiiiiiiiiiieieeeeeeeeeee . 04/01/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 33,028 |........... 33,028 |oeeeiiennnns 33,023 [oveiennnnne B 2 O O P P N B 72 O P N 585 |. 07/01/2054 . (2.B PL
BG BETA | LTD BG BETA | LTD  7.210%
.. 05593P-AC-0 |07/01/54 wovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeees . 04/01/2025 . | Redemption 100.0000 ....owe fooviiiiiiiiiiiiiiies foreiinn 43,000 [o..oeeneee. 43,000 f..ccennnen. 43,000 .ooeeennnn. 43,000 ooeeeeieiieeees e evevviviiiiiiies fovviiiniiinins fovviiiiiiiiiiins o 43,000 |oeeeeeeeieeeees eevveiiiiiiiene foveciiiiiiiins i, 896 |. 07/01/2054 . [2.B PL ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 123,652,501 123,913,822 123,507,621 43,735,957 128,229 128,229 123,652, 163 338 338 962,610 XXX XXX
CARS MTI SERIES 20201A CLASS A1 2.010%
L A4576A-AA-0 | 12/15/50 ovvveiiiiiiiiii . 06/15/2025 . |Paydown ..........ooeeeiiiiniiinninns fonininiiiiiiiiiinns feiiiii, 8,731 [ 8,731 |l 8,728 |............. LK O RN P2 R R P2 R R LT I FOPORPRRPR A R R 73 |. 12/15/2050 . |1.A FE ....
Hertz Vehicle Financing LLC SERIES 20224A
..42806M-BA-6 |CLASS A 3.730% 09/25/26 ........ccoeveeieennnn . 06/25/2025 . |Paydown ........ooeveiiiiiiiiiiiiiies Joeiiiiiiiiiiiiiiins [ 6,000,000 |........ 6,000,000 |........ 5,999,841 |........ 5,999,944 [...ooooiiiiiies ooveiiiiinns 56 [ooviiiiins o 56 [oovviiiiiiiiiinn e 6,000,000 |...oovveeeeeeees ovveviiviiiiiene fovviiiiiiiiins foviiiinnn, 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 58 58 6,008,731 93,323 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 221,961,714 222,242,147 220,983,434 141,158,923 855,494 855,494 221,802,399 159,314 159,314 4,173,229 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 221,961,714 222,242,147 220,983,434 141,158,923 855,494 855,494 221,802,399 159,314 159,314 4,173,229 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 221,961,714 222,242,147 220,983,434 141,158,923 855,494 855,494 221,802,399 159,314 159,314 4,173,229 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,947,933, 551 1,960,680,204 1,972,556,155 | 1,627,157,188 307 1,642,167 1,642,474 13,185,791 1,952,467,625 (8,133,570) |  (4,406,260) | (12,539,830) 46,449,018 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX
..03213A-10-4 | AMPLITUDE INC. COMMON STOCK .............ccoeens . 05/22/2025 . |PIPELINE TRADING SYSTEMS ....... [....... 24,996.000 |......... 303,050 [.....ovviiiiiiiiiins forinnnnnns 21 R O O i ) A O (RN 299,202
..10576N-10-2 |BRAZE INC . 06/30/2025 . |PIPELINE TRADING SYSTEMS ....... [....... 55,313.000 |.. ..1,621,966 |.... 1,621,966 |..
..25809K-10-5 | DOORDASH INC-A COMMON STOCK . |- 06/24/2025 . |PIPELINE TRADING SYSTEMS ....... [........ 2,151.000 |.. 471,908 |.... ....471,908 |..
..79589L-10-6 | SAMSARA INC-CL A . |- 06/17/2025 . | PIPELINE TRADING SYSTEMS ....... |....... 25,209.000 |......... ..1,126,590 |.... .1,126,5% |..
..81764X-10-3 | SERVICETITAN INC-A . . 06/30/2025 . |PIPELINE TRADING SYSTEMS .. .5,948.000 ..641,318 ..633,759 |. X .633,759
..697220-10-1 |WISE PLC ... ... |. 06/17/2025 . [PIPELINE TRADING SYSTEMS ....... |..... 110,052.000 |...... 1,597,877 |oueveieiiiiiiiiiiins Joveeens 1,542,007 [.ooooeiiiiiiiiiiiins fooveiiiiiiiiiies foeveeeieees o foveeeeiiiiiieee fovviiiiiiiiiiins o 1,598,258 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,580,362 XXX 5,695,432 5,751,683 56,250 (171,323) (115,073) XXX XXX
Federal Home Loan Bank Activity Based Stock ‘
..FHLB00-02-6 . 05/02/2025 . |DIRECT - 1 .iivvvvvviiiiiiiiiiiienns fonees 375,575.000 |..... 37,557,500 |....ooooiiiiiiiiiins oo 37,557,500 |....... 37,557,500 |..ooevviiiiiiins foveeeniiniiiine fovviiiiiiiiiiins o e e 37,557,500 |...oeewvennnnnnn fooviiiiiiiiiiins o e e |
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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
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/ Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted (Amor-  |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying 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 Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 37,557,500 XXX 37,557,500 37,557,500 37,557,500 XXX XXX
5989999997. Total - Common Stocks - Part 4 43,137,862 XXX 43,262,932 37,557,500 43,309, 183 56,250 (171,323) (115,073) XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 43,137,862 XXX 43,262,932 37,557,500 43,309, 183 56,250 (171,323) (115,073) XXX XXX
5999999999. Total - Preferred and Common Stocks 43,137,862 XXX 43,252,932 37,557,500 43,309, 183 56,250 (171,323) (115,073) XXX XXX
6009999999 - Totals 1,991,071,413 XXX 2,015,809,087 1,664,714,688 7 1,642,167 1,642,474 13,185,791 1,995,776,808 (8,077,320) | (4,577,583)| (12,654,903) 46,449,018 XXX XXX




STATEMENT AS OF JUNE 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

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)

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |.07/19/2024 |.07/18/2025 |.......... 6,176 |...... 34,366,909|......... 5,725.20 |...... 2,109,240 [ovevnviiiiiinnes foevenninneeiinnn fees 3,059,333 [..oeeeeens | 3,059,333 |......... 950,003 |..evvvnneiriinnnn [ e [ 18,876 |N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A .... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 08/20/2024 |.08/20/2025 |..........6,879 [...... 38,663,2421.......... 5,821.00 [...... 2,210,816 P A 3,120,985 | ..cevvnnnnn [ennnnn 3,120,985 |........910,169 |oovveeenniiiiinnn oo e [ 35,978 IN/A L 0002

Buy CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equi ty/Index LCZ7XYGSLJHFXXNDX90 . |. 09/20/2024 |. 09/19/2025 |.......... 6,085 (...... 34,797,498 |......... 5,930.65 |...... 1,932,808 [..ccevvveeeeies Jevniiieeiiiin oo 2,468,217 [.evueneeens [ 2,468,217 |......... 535,408 |..evvvnniiniinnnn [ e [ 40,866 [N/A ...... 0002 .oovvvnnnnns

Buy CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveereenenns LCZ7XYGSLJHFXXNDX90 . . 10/18/2024 |. 10/20/2025 |.......... 8,338 |...... 48,810,895 ......... 6,099.26 |...... 2,834,684 [...ovovieeiis [ o 2,714,686 | ..eovevens [oanne 2,714,686 |....... (119,998)]. v v [rrerereerererinns fooreeeeerinnns oo 67,719 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

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 [.vveeeerereren | o 2,726,145 [ eovens v 2,726,145 |....... (197,731 v [reerereerererinns e oo 76,050 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveereenenns LCZ7XYGSLJHFXXNDX90 . . 12/20/2024 |. 12/19/2025 |.......... 7,318 |...... 43,716,273 ........ 6,168.08 |...... 2,705,296 [.ovvveveieeis [ o 2,627,577 | cvevevns foennne 2,627,577 |........ (CZAYAL:) SRR IURURURURURIN NURUIPIUIRRRTRN RO 74,481 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . | 01/17/2025 |.01/20/2026 |.......... 7,237 |...... 43,399,987 |......... 6,236.53 |ov.veurerereienns e 2,534,863 [...ouveveereiens [ 2,569,129 [ ..cveene [ovee 2,569,129 |.......... 34,266 [..voveeeerireres [oeeieeeeeeeeens oo o 81,114 [N/A ...... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . . 02/20/2025 |. 02/20/2026 |.......... 6,457 |...... 38,825,939 ......... (3573073 IS 2,287,088 |..evveererens [ 2,082,725 [ eovvins [onne 2,042,725 |....... (284,323 v oo o 79,236 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .veeveveeeveeriennnns LCZ7XYGSLJHFXXNDX90 . |. 03/20/2025 |. 03/20/2026 |.......... 7,664 |...... 43,435,783 ......... 5,889.41 |.ovevererenans |oree 2,793,571 [eoverieiees [ 5,041,657 | coveveeens fonnne 5,041,657 |...... 2,248,086 [...cveeeeveeeeies [t [ o 92,100 [N/A ... 0002 ............

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 04/17/2025 |. 04/20/2026 |......... 10,033 |...... 51,750,931 (......... L7 01 R 4,307,046 [.....ccovvnnienns founnnn 9,958,153 | .cevvvnnnnn [eennnn 9,958,153 |...... 5,651,108 [...ovvivviiniins v [ e 118,917 |N/A ...... 0002 .oovvvnnnnns

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 05/20/2025 [. 05/20/2026 |.......... 7,760 |...... 45,356,161 |........ 6,178.08 [...oovvvreneeiees Jovnenn 3,015,169 [...ovvvvnneeens fenen 4,067,082 [..euuneeens fornnns 4,067,082 |...... 1,051,913 [ e e [ 108,584 N/A ...... 0002 .oovvvnnnnne

Buy CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ | S& 500 Index Hedge . |N/A ...........[Equity/Index |.....ccceuuuiienniins LCZ7XYGSLJHFXXNDX90 . |. 06/20/2025 |. 06/18/2026 |..........7,876 |...... 47,451,528 ]......... 6,206.55 |..uuuiiiiiiiinn oo 3,041,371 ... e Jeennns 4,210,975 | ..oovvnnnnn | 4,210,975 |...... 1,169,604 |. . 115,652 |N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 14,716,719 17,979,068 44,606,664 | XXX 44,606,664 11,910,876 909,475 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 14,716,719 17,979,068 44,606,664 | XXX 44,606,664 11,910,876 909,475 | 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 14,716,719 17,979,068 44,606,664 | XXX 44,606,664 11,910,876 909,475 | 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 14,716,719 17,979,068 44,606,664 | XXX 44,606,664 11,910,876 909,475 | XXX XXX

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 07/19/2024 |. 07/18/2025 |.......... 6,176 |...... 34,366,909 |......... 6,083.03 |..... (1,015, 121)] e [ o (1,085,491)] .eevvvnnnns fennnn (1,055,491)f......... [IR7/0)) R AU RN RN 18,876 |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 . |. 08/20/2024 |. 08/20/2025 |.......... 6,879 |...... 38,663,2421......... 6,184.82|....... [CZATRRE)! R IR RN (RIRVEIVIL) [ R (1,175,278)|....... (0230 [0} AR FPRRRRUTRRN R 35,978 |N/A ...... 0002 .oovvvnnnnns

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 09/20/2024 |. 09/19/2025 |.......... 6,085 (...... 34,797,498 |......... 6,301.32 [....... (G221 | R R R (922,116)[ cevvnneens fonenns (922,116)]..0ev.. [(CiS {075} R AR RN RN 40,866 [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 . |. 10/18/2024 |. 10/20/2025 |.......... 8,338 |...... 48,810,895 ......... 6,480.46 |..... (R3] EUN P RN (918,559)] ..oevvvnnnn [vnnnns (918,559)|......... 336,264 |..evvvnneiiiiinnn [ e [ 67,719 [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 . |. 11/20/2024 |. 11/20/2025 |.......... 8,213 |...... 48,859,551......... 6,538.41|..... (1,326,490))..0veevinninens [oeveennieeeeeens ... (1,008,871)........... .... (1,008,871)......... KRR [°N NN KRR (PR R, 76,050 [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 . |. 12/20/2024 |. 12/19/2025 |.......... 7,318 (...... 43,716,273 (......... 6,563.59|..... (1,234, 470) e foevenneeeecennns o (1,072,763) .evvnneenen | (1,072,763)........ 161,706 |+vvvveneeevennnn [ e [ 74,481 [N/A ...... 0002 ..ovvennnnns

Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A ... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 01/17/2025 |. 01/20/2026 |.... 43,780,528 1......... 6,626.31].. P PP (1,088,443)[ .eeveeeeen [onnns (1,088,443)).......... 33,317 |.ooevvnnnnnninnnnn oo o foon 81,114 INA L 0002




STATEMENT AS OF JUNE 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 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 . |. 02/20/2025 [. 02/20/2026 |.......... 6,457 |...... 38,825,939|......... 6,759.86 |..euvuiiiiinnnnns [ (995,399)[....ccvvnniiiiinn fonnnns (835,947) ceevvvvnnnn feunnnnn (835,947)..0uvnn. ECIE TSN O ERR [ RN 79,236 |N/A ...... 0002 .oovvvnnnnne

Sell CALL S&P 500

1’903

OPTIONS SPREAD ... S&P 500 Index Hedge . |N/A .... . |Equity/Index . LCZ7XYGSLJHFXXNDX90 . |. 03/20/2025 |. 03/20/2026 |..........7,664 |...... 43,435,783 |......... (SR U (1,359,201)... i R (3,136,164)(......cccen | (3,136,164)|..... (1,776,983)]-vevvvvvvvverrnnns foeeeeeeeeeeeeeeens [ [ 92,100 IN/A L 0002

Sell CALL S&P 500

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 [cvueiiiiiiinnns oo (2,563,769))....uvveeeennnnnns foeee (7,300,924)] .cevvvnnnnn fennnn (7,300,924)..... (CIVETIN1SS)) FRR R PR RPN 118,917 |N/A ...... 0002 .oovvvnnnnns
Sell CALL S&P 500

OPTIONS SPREAD ........ S&P 500 Index Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns LCZ7XYGSLJHFXXNDX90 . |. 05/20/2025 [. 05/20/2026 |.......... 7,760 |...... 45,356,161 ......... 6,564.21 [cvveiiiiiiinnns oo (1,484,650)(......ccvnnnveenns founnn (2,338,349)] ...oeeevnan |onee (2,338,349)|......... [REISKSIeLe )] R RN PP RN 108,584 N/A ...... 0002 .oovvvnnnnne
Sell CALL S&P 500 Goldman Sachs & Co.

OPTIONS SPREAD ........ S&P 500 Index Hedge . [N/A ........... Equity/Index | .... ... LCZ7XYGSLJHFXXNDX90 . |. 06/20/2025 |. 06/18/2026 |.......... 7,876 |...... 47,451,528]......... 6,594.46 |..oooveriecnns | (1,461,372)) e [ (2,468,776)].c.cvvevn. |- (2,468,776)|.....(1,007,404)]..ovovevevcenes foorriiirieieeiis feoeiiiiiiiaies | 115,552 |N/A ...... 0002 ..vevenee
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants (6,624,427) (8,986, 151) (23,321,682 XXX (23,321,682))  (7,711,104) 909,475 [ XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (6,624,427) (8,986, 151) (23,321,682 XXX (23,321,682))  (7,711,104) 909,475 [ 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 (6,624,427) (8,986, 151) (23,321,682 XXX (23,321,682))  (7,711,104) 909,475 [ 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 (6,624,427) (8,986, 151) (23,321,682 XXX (23,321,682) (7,711, 104) 909,475 | XXX XXX
Interest Rate -

SLOSTGV31 - Interest CU00019DJT3UX 1 J1ZJ14W;

4.0185/S0FR .. CLO Portfolio Hedge . |N/A .... . |Rate... . [BANK OF AMERICA ... 0774 ... . |- 0271172025 |. 02/13/2030 |.... N TP 475,000,000 (398, 219))..eeeeeeeieee | oreeeeennnn Joeeee 13,088,770 |-eveeeeeeeeenes foeeeemmmeeeeeeen [ eeeeeieees feeeeeeeeeeeeeeen feees 5,108,954 |N/A ......

Interest Rate

SLOSTHYP - 4.0135/SO0FR Interest JPNCB NA OTC

........................... CLO Portfolio Hedge . |N/A ...........[Rate........... |Derivatives ........ 7HBGLXDRUGQFUS7RNEQ7 |. 02/11/2025 |.02/13/2030 |................ |.....400,000,000]........ccccccd 01 oiiiiinnnnnninns fooonnnnninnnnnnns fooeenn (340,287)fcnccinennnnns | ovneennnnn 0. 10,933, 15 e e i Lo |onnn.. 4,302,277 [N/A ... 10008 ...
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (738,505) XXX 24,021,920 9,411,231 XXX XXX
SwapCrossCurrency

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

6.446 /PAY: EUR4.5 ... |EUR - F5662#AC2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvneireeenne . 04/23/2024 . 07/16/2034 |..ccevvenaeeeenn feunnnn 10,666,000 .............. 107 [eeeeeeeeeeeeee e oo 114,481 |.... (1,118,000)f ..cvvvnns founnnee (795,657)|..... (1,430,000)[-ceeeeeeeeeeee Jemmeeeeeemns foeeeeeeeieeeeees Jeens 160,428 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency

SLOROGLX - REC: USD  |Bond Portfolio Hedge -

2.917 /PAY: EUR1.33 . |EUR - G4936@AC6 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/02/2021 |. 03/02/2034 |.......eevvvvven founnns 10,206,000 |....euvvnnnees T3 [ i [ 86,006 |....... (399,600)( ..vvnnenns o (41,351)|..... (1,287,000)].cevveneevennnns foorrriiniiiis e e 150,315 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency

SLOROKEV - REC: USD Bond Portfolio Hedge -

4.0265 /PAY: EUR2.29 |EUR - 40637CC#5 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 04/12/2022 |.07/12/2082 |.eeevveueveennn fennns 9,793,800 .....ccevnnnn 1209 [ e o 91,49 |....... (811,800)] ...ccvvvuns Jornnnnn (646,828)..... (1,287,000)]+cvvveeeeemmmnn foreeeemmneeeeees e foeeeenens 129,914 IN/A ...... 0001 .oeeneneees
SwapCrossCurrency

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

5.1595 /PAY: EUR3.7 . |EUR - 92936UAE8 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 08/18/2022 . 09/28/2032 |......evvvvvvvnn founnnn 16,227,200 |...ccvvvennnns 10T [ i [ 112,439 |..... (2,627,200) .evvnneenns [onene (2,761,654)|..... (2,288,000)[.....ccevvnnnrnne Joennnnireirinins [ fenes 218,496 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency

SLOR1ONC - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14W;

5.885 /PAY: EUR4.27 . |EUR - 25455XA@3 ....... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 02/28/2024 ). 03/20/2034 |.... P AU 27,067,500 ...193,911 |..... (2,392,500)] ..cevvnnnns fennnn (2,268,670),..... (3,575,000)|. 399,785 |N/A ...... 0001 ...
SwapCrossCurrency

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

4.489 /PAY: GBP2.87 . |GBP - G2730#AF9 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 10/31/2018 |. 01/31/2029 |......evvvvvvnn feunnns 12,767,000 |...coennnnnens B R RN RN 108,687 |....... (964,000)( ..evnnneen fornnnne (119,822)|..... (1,215,000)[...ccevvvvnnninns Joerninereeeines [ Jeis 120,980 N/A ...... 0001 .eevnnenens
SwapCrossCurrency

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

7.645 /PAY: EUR5.83 . |EUR - F3420#AA4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......coeeeeeenne. . 11/02/2023 |. 06/30/2044 |......eeoeeeeeen fonnnns 31,291,408].............. 107 [ e foeeeeenes 190,893 |..... (3,328,623)] .ccvvvnnnns fennns (3,754,085)..... (4,219,623)]--vnuueeeeerennnns foorrrmnninnneeennn fornennreerrinaaes feeennnns 682,226 [N/A ...... 0001 ..oennneees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¢'903

1 2 3 4 5 6 7 8 9 10 12 14 16 17 18 19 20 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 Schedule/ of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
SwapCrossCurrency
SLOY1AMQ - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.777 /PAY: EURS ..... EUR - N4282*AK2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveiereennn . 10/25/2023 |. 02/01/2034 |................ 15,877,500 |...evuenneeeen LG R (1,798,500) ..eeveeee [oneee (1,716,334)|..... (2,145,000)[- .+ eeeeemmeeeeen Jrmmeeeeemmnees foeeemenieeeeeenns N/A ......[0001 ...........
SwapCrossCurrency
SL10511U - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.7275 /PAY: DKK1.95 |DKK - K3380#AB4 ..... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 11/08/2016 |. 12/15/2026 |.... 24,948,025 (1,586,810)] ...cevvvnnn |oveee (1,692,265)|..... (3,210,891)f. N/A ...
SwapCrossCurrency
SL10655H - REC: USD Bond Portfolio Hedge -
2.654 /PAY: EUR1.45 . |EUR - G7996#AG5 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 07/17/2020 |. 10/23/2035 |................ 15,981,000 |..cevennneeees L L R R (516,600)] ....ccvvnnn |unnnnn (427,070)f..... (2,002,000)[- e+ eeeeemmeeeeen Jrmmeeeeemmniees foeeerenieeeeeenns N/A ......[0001 ...........
SwapCrossCurrency
SL1S4INW - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.74 /PAY: EUR1.77 .. |EUR - G7996#AA8 ..... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 05/24/2017 [.08/17/2027 |...evvvnrrnnnnnn 20,151,000 |..ccvvunnnnns T2 e [ (1,060,200)( +vvvvvvenns founnnen (819,790)f..... (R TLV0[0)) R R RN N/A ......[0001 ...........
SwapCrossCurrency
SL1T4QGP - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.444 /PAY: EUR1.38 . |EUR - LO175%AE2 ..... D Part 1 .... |Currency..... Derivatives 7HBGLXDRUGQFUS7RNES7  |. 10/02/2019 . 09/30/2031 |.eevvveuneeeeenn feunnnnns 9,850,500 [.....ceevnnnnn L N (755,100)( cevveneees fonnnes (303,075)|..... (1,287,000 +cvvveeeeeeemnnn foreeeemmmeeeeces s N/A ......[0001 ...........
SwapCrossCurrency
SL324BGC - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.4725 /PAY: EUR1.69 |EUR - GI006GAJS ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 04/13/2016 |. 05/04/2026 |................ 16,926,000 |.......nv..... T o [ (750,000)( +vvvvvvveen founnnnn (764,116)f..... [ LISTVV[0)) R R RN N/A ......[0001 ...........
SwapCrossCurrency
SL324C5F - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.5925 /PAY: GBP3.18 |GBP - G7178*ABO ..... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......cooveeereeennn . 05/25/2016 |. 07/20/2028 |................ 22,077,000 |-ceevnnnnnnns 147 [ s | eeeeen.. 80,140 o 1,480,500 [..oovvvvnn foeenee 1,834,512 [..... [QIR:778510[0)) RN IR RPN N/A ......[0001 ...........
SwapCrossCurrency
SL324LDX - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.055 /PAY: GBP2.77 . |GBP - GOB27#BKS ..... D Part 1 .... |Currency..... Derivatives 7HBGLXDRUGQFUSRNES7  |. 05/23/2017 |. 08/23/2027 |.....evvvnnnenne 19,467,000 |.......n..... LI [ R R, (1,129,500)| ..eeeeeee [eees (489,890)|...... [RIR:7728510[0)) R R RN N/A ......[0001 ...........
SwapCrossCurrency
SL325X57 - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.9065 /PAY: GBP3.18 |GBP - 756109B*4 ..... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 03/30/2022 |. 06/30/2032 |.... 26,346,000 .... (1,116,000)f ... .00 355,552 |..... (2,430,000)(. N/A ...
SwapCrossCurrency
81326024 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.728 /PAY: CHF2.56 . |CHF - 116794C@5 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 01/10/2024 |. 04/15/2034 |................ 58,657,907 [....eevvennnn JUR: <) PR RN (4,393,795)( .eevvennas fonene (7,711,629)..... (7,949,202)].ccvveeiiinnnnnns foorennieeeeiines oo N/A ......[0001 ...........
SwapCrossCurrency
SL33301E - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.44 /PAY: GBP2.65 ... |GBP - G3225*AE6 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveieeeennn . 10/21/2016 |. 11/21/2028 |................ 18,301,500 |-cceveenneeees 122 | o (2,295,000)] ..ccvvnnnnn fennnn (1,685,907)..... (1,822,500 eeeeeneeeeen Jrmeeeeeeemnees foeeeeenieeeeeenns N/A ......[0001 ...........
SwapCrossCurrency
SL335X02 - REC: USD Bond Portfolio Hedge -
5.466 /PAY: EUR4.7 .. |EUR - G5264#AXT7 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/18/2023 |.06/07/2029 |................ 32,820,000 |..........c... L R R, (2,532,000)] ...nnnnnnnn foenen (3,729,79)|..... (32 VIRV[0[0)) R RO RN N/A ......[0001 ...........
SwapCrossCurrency
SL3941VJ - REC: USD Bond Portfolio Hedge -
4.216 /PAY: EUR2.29 . |EUR - G7605#AAT ..... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/13/2017 |. 10/18/2032 |................ 18,191,345(....cconeeet 19 [ e o022 185,098 | 193,964 | ..oovvnnnns fennnns 562,858 |..... (2,184,000)[- e eeeevnmeeeeen Jormmeeeeemmnees foeeeemnneeeeeenns N/A ......[0001 ...........
SwapCrossCurrency
SL3942KZ - REC: USD Bond Portfolio Hedge -
3.902 /PAY: GBP2.69 . |GBP - G2686@AC2 ..... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/27/2017 |. 11/15/2032 |................ 27,497,400 ......cceennnn T3 [ [ (1,337,700)] «eeeeeeeee [ 217,447 |..... (150 010 R KU Y N/A ......[0001 ...........
SwapCrossCurrency
SL39%4K9F - REC: USD Bond Portfolio Hedge -
3.36 /PAY: CHF1.01 .. |CHF - 116794B@6 ..... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 11/25/2019 |. 12/11/2029 |................ 12,024,048 (.............. L0 N (3,108,360 ...evveeees [onnee (3,862,382)|..... (1,907,809)[- e eeeeeeeeeen Jrmmeeeeeemiees foeeeeeeieeeeeees N/A ......[0001 ...........
SwapCrossCurrency
SL394PK7 - REC: USD
4.0975 /PAY: Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
GBP6.48159 ............. GBP - GO566*ADT ..... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveiereennn . 08/13/2020 |. 12/31/2029 |.eevvvenevaennn fees 5,551,004 ).............. 122 | o (681,280)] ...ccvvvnen |ovnnnnn (999,298)|....... (551,469)]..cvveeeeeeemen foeeeeeemeeeeee |t N/A ......[0001 ...........
SwapCrossCurrency
SL3A38T1 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.94 /PAY: CAD3.68 ... |CAD - C4931*BC6 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 06/20/2017 |. 09/20/2027 |.... 11,303,693 ...279,955 | ... (595,483)...vvveviiiinnnns foovvenniininiiins e e 84,209 (N/A L
SwapCrossCurrency
SL3H72PJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.855 /PAY: GBP4.26 . | GBP - G2616GAAT ..... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......coeeereennn. . 07/01/2022 (. 07/27/2027 |.evvvuueeiaeennn foeeees 9,604,000 .......ccen 1.20 [ | (1,380,800)] ..cevvvnns |oenee (1,272,013)]....... (972,000)f- - eeeeemmmaree Jeermnnnneeeeennnns foenrreeiiiinaees N/A ...... 0001 ...........
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STATEMENT AS OF JUNE 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 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
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 ......covvveiereennn . 06/04/2015 |. 06/25/2027 |...cevvuueeeeenn feunnnn 22,504,000 |......ccevnenn T8 e [ o 184,566 |..... (1,064,000)].....cc0nnn |oemen (1,096,659)|..... (2,860,000)]+-vvvmeeeeemmmnn foreeeemmnieeeeeen Joeeee e foeeeenans 158,581 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL3X3BI5 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.375 /PAY: GBP2.62 . |GBP - G1745*AR2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 10/19/2016 |. 11/10/2026 |..........evvves |oennnn 11,072,700 L1230 .31,566 |..... (1,285,200) .evvnnencs [onnne (1,154,413)|..... (1,008,500)[...ccevvvvnnnenes fevnnnneeeiiinns fooreviiniieniniins feennn... 64,668 [N/A ... 0001
SwapCrossCurrency
SL473R00 - REC: USD Bond Portfolio Hedge -
4.358 /PAY: GBP2.77 . |GBP - G7178*AF1 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/07/2018 |. 04/16/2028 |........eevveee [ounnnnn 2,718,030 f...eeeeeennn 129 | oo [ 24,163 |....... (165,480)( ..evvveees foreeeenne (90,330)f....... (270,005)[.. e eeeeeeeeeee Jeemmmnneeeeemmnes foeeeeeeenieeeeee feens 22,730 IN/A ... 0001 .oeeneneees
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 .......ccevvvvinnnne . 10/08/2014 |. 12/20/2029 |.......evvvvven feunnnn 19,270,800 |..cevvnnnnnens L PEC1 ) R AR RN 110,901 |...... 2,793,600 [..oeueenns fonnnns 3,360,725 |..... (1,458,000)[.....ccevvnnvnnns foenmnnnneiiinins [ Jonenn 203,868 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL4F556U - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.735 /PAY: GBP3.02 . |GBP - GB177#AD5 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 11/01/2016 |. 05/18/2027 |..cevvveuveeenn feunnnn 14,670,000 |......nnneee.. 122 | oo [ 31,952 |..... (1,807,200)] .....cvvvne |oemee (1,578,504)|..... (1,458,000)[-..eeeeeeneeeeee Jommmeeeeemmnes foereeemeeeeeeens foens 100,631 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL4H3N94 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.51 /PAY: GBP2.62 .. |GBP - G3663#AA9 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 10/07/2016 |. 12/15/2026 |......ovvvvennn foennns 4,966,000 .............. L D723 PO R R 16,015 )....... (526,400)( .evvunnen fornnnns (455,494)........ (2 T[40 PR RPN R RN 30,005 N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLAH3NOA - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.51 /PAY: GBP2.62 .. |GBP - G3663#AB7 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......cooveeereeennn . 10/07/2016 [.01/06/2027 |..eevvuuevveennn foeeeees 7,449,000 |......ccenu.n 124 | oo [ 32,354 |....... (789,600)] ....cevvunn |unnnnn (657,278)....... (729,000)f- e eeeeeeneeee Jeemmmmeeeeeemmnen foreeeeeemeieeeeee Jeens 45,927 IN/A ... 0001 .oeeneneees
SwapCrossCurrency
SL4H3VDO - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.305 /PAY: GBP2.9 ... |GBP - G7737#AC8 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 01/25/2018 |. 03/14/2030 |.....eevvnvvvvnn feunnns 18,577,000 |....eunnnnnens L D) PO RN R 156,045 |........ 726,700 [.oeeeeenns o 2,028,547 |..... [RIR-TEIR10[0)) R FOPRRRUUUR AR RS 201,517 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL4H4LDJ - REC: USD Bond Portfolio Hedge -
3.22 /PAY: GBP2.77 .. |GBP - G2685GAL3 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2020 |. 11/22/2035 |.....evvueeveeen feunnnn 19,707,000 38,378 |....... (889,500 ... ....299,784 |..... (1,822,500)[- e eeeeeeneeeeee Jommneeeeeenes foereeemeeeeeeeen feens 317,808 [N/A ...... 0001
SwapCrossCurrency
SL4H5C7H - REC: USD Bond Portfolio Hedge -
6.55 /PAY: GBP6.17 .. |GBP - G2705%AA1 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/24/2023 |. 11/14/2033 |......evvvvvvven founnns 24,350,000 |.........c0e. ) 07228 PO RN (21,050)f..... (3,112,000) .evvnneeens [nnne (2,653,182)|..... (2,430,000)[...cccvmvnnnnnens Joevneneeeerinis [ fois 352,462 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL4Q306F - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.95 /PAY: EUR1.96 ... |EUR - 48021PA*9 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 06/07/2017 |. 06/27/2027 |..ceevvuueeaeen feunnnn 22,530,000 .....cceenennn T8 e [ o 225,702 |..... (1,088,000)]...ccvvnnnn founnnnn (889,953)|..... (2,860,000)]+-vvvmeeeeemmmnn foreeeemmnieeeeeen Joeeee e foeeeenans 158,983 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL4Q5YCB - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.718 /PAY: AUD4.06 . |AUD - Q9469*AB3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 01/28/2021 . 04/15/2036 |....evvvnnvvennn founnnn 19,175,000 |...cvvvnnnnens [V R FRR R AN 35,013 |...... 2,720,000 [..euuneenns fornnne 2,832,820 |....... (985,000)[....ccvvvvennnnns Jeevnnnneeerninins foorrriiininens feies 315,077 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL4ROZYF - REC: USD Bond Portfolio Hedge -
2.928 /PAY: EUR1.24 . |EUR - L8367#AGS ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 02/12/2021 |.07/23/2031 |.eeevvveeneeaen fennnnn 18,142,500 |....cevvennnns 121 [ | o 167,984 |......... 466,500 [...oeneeres forreennne 955,816 |..... (2,145,000)[- .. eeeeeeneeeee Joemmeeeeeeemms foeeeeeeeneeeeees Jeens 223,414 IN/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLAW6F1F - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
3.385 /PAY: EUR1.26 . |EUR - 786455B#1 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 10/16/2019 |. 10/29/2026 |........evvvvven feunnns 19,882,800 |...cuuvvnnnens I () R AR RN 207,342 |..... (1,328,400)(..eevneecs |nnne (1,212,605)|..... (2,574,000)[....cccvmmnnnnnns Joennneniiiinns [ fees 114,715 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL54555R - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.939 /PAY: GBP2.73 . |GBP - 756109A*5 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 05/08/2019 |. 05/22/2034 |....evveueveeen feunnnn 29,890,800 |......ccevnunn 1280 [ e [ 168,257 |..... (1,690,500)( ..evevvvnn foeenee 1,619,997 |..... (2,794,500)]- e eeeeemmnns foeeeemmniieeeeeenn foeeeeeeeeeneees foeeeenens 445,830 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL5D4LGO - REC: USD Bond Portfolio Hedge -
2.953 /PAY: JPY0.28 . |JPY - JOB35#AMI ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 08/01/2019 |. 08/22/2029 |........ecvvvven feunnns 24,953,789 |........... 108.20 [evvvveeiiiiinn [ Joevienans 343,102 |...... 6,194,670 [....ceeeeen [onnnnn 6,130,976 |..... (1,584,419)].ccvveiiiiiinis fooreenniiniiiiens [ foeeeinnnn 254,111 [N/A ... 0001 .evvnnnnens
SwapCrossCurrency
SLSS4EE2 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.99 /PAY: EUR1.96 ... |EUR - G2616#AM3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveiereennn . 06/08/2017 . 09/13/2027 |..eevvvunaeeaann feunnnn 17,947,200 |.cevvnennns T2 [ [ o 187,856 |....... (907,200)( cevvnneee fones (689,589)|..... (2,288,000)[-..ceeeveneeeeee Joemmmeeeeeemms foeeeeeeeieeeeen Jens 133,266 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL6J30XX - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.9725 /PAY: EUR2.02 |EUR - 887389EQ9 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 . 09/07/2027 |.....evvvnvvvnn feunnns 12,930,500 f...ccvvvennnns L - R AR RN 136,477 |......... (31,900) vevnneeees o 109,185 |..... [QIR-TAVV0)) R R R RN 95,656 |N/A ...... 0001 .oeennnnens
SwapCrossCurrency
SL6JMYUP - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.55 /PAY: EUR6.61 .. |EUR - E5000*ABO ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......coeeereenen. . 03/31/2023 |. 06/30/2043 |.....eeeeeeeeeen founnns 27,152,500 ......cceennnn 1.09 [ | o 51,354 |..... (2,307,500)f .eevneeens fones (5,179,661)]..... (3,575,000)f- -+ eeeevemeeeeee Joemmmeneeeennins forrereneiineneeees fonnns 576,167 [N/A ...... 0001 ..oeeneeees




STATEMENT AS OF JUNE 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

903

1 2 4 5 6 7 8 9 10 11 12 13 14 17 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
SwapCrossCurrency
SL6K6BJF - REC: USD Bond Portfolio Hedge -
3.545 /PAY: AUD3.38 . |AUD - Q4822#AA4 ...... Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 05/30/2019 |.08/28/2029 |................ 20,027,400 ......ceennenn 0.69 [eneeeeeeeieeee Jeemneeeeeeei [ 50,683 |......... 939,600 |........... |...... 1,166,629 |..... (1,142,800)[- e eeeeeeeeeen Jemeeeeeeemnees foeeeeenieeeeeens N/A ......[0001 ...........
SwapCrossCurrency
SL6KIC89 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.204 /PAY: EUR3.64 . |EUR - L4801*AAS ..... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUS7RNE97 |. 06/28/2022 |. 07/13/2027 |.... 10,530,000 |..evvvnneeeenn 105 o e o 87,3580 | (1,254,000)( ....eeeees | (1,201,028)f....... (1,430,000)[...ccevvvnnnenns foennnneeeiiinins fooreviiniininiens foeeen 75, 118 INZA L
SwapCrossCurrency
SL8A297L - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
6.569 /PAY: CAD5.93 . |CAD - C5864@AN9 ...... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 07/10/2034 |.......eveneeee. 20,460,358 .......ccvn 187 [ e o 65,991 |....... (117,286)]......cevvn |oeenn. (450,798)..... (1, 111,568)] e o e N/A ......[0001 ...........
SwapCrossCurrency
SL8J2SHB - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.5075 /PAY: NOK2.96 |NOK - R3000#AET ..... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUSTRNES7  |. 06/29/2017 (. 07/27/2027 |..evvvvnrrnnnnne 29,157,989 |...cvunnnnnnns LR VN R RN 189,170 |...... 4,838,923 |......evnnn |.nn.. 5,243,395 |..... (070X 1 B R KU T, N/A ......[0001 ...........
SwapCrossCurrency
SL8J2SMG - REC: USD Bond Portfolio Hedge -
4.387 /PAY: GBP3.19 . |GBP - GO766#AE4 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 07/13/2017 |.08/16/2027 |................ 19,395,000 f...ccvvvennnns 129 | oo e 123,304 |..... (1,201,500)( ...veeeenn |oeeennn (618, 154)...... [QIR:778510[0)) RN AP RPN N/A ......[0001 ...........
SwapCrossCurrency
SL8M340T - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.44 /PAY: SEK2.78 .. |SEK - W2710@AB6 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 09/08/2016 |. 10/26/2028 |................ 20,000,000 |....ccvunnnnns L0153 R SRR RN 126,109 |...... 2,139,838 |.....ouuunn [.nn.. 1,834,146 |..... [R50 1) | Y KU N/A ......[0001 ...........
SwapCrossCurrency
SL8V1UI - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.2115 /PAY: CAD5.07 |CAD - C6802@ABS ..... 1 .... [Currency BANK OF AMERICA ... 0774 ......cooveeereeennn . 02/26/2025 |. 06/30/2051 |....eeuennnennne 13,944,084 |.............. 183 s o [ 40,998 |....... (754,283) ..ccvvvnnns fonnnn 1,079,196 ... (754,283)]ceveeeeeeeenn foeeeeeeeeeece s N/A ......[0001 ...........
SwapCrossCurrency
SL921HSN - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.1245 /PAY: EUR4.13 |EUR - 87656XEE6 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .......cevvnvinnnne . 01/23/2025 |. 03/12/2037 |....evvvrnnnnnnn 19,750,500 f....cvvvennnns 104 [ i [ e (2,639,100))........... |.....(1,857,778)|..... [ZCxie T (1[0)) R AU RN N/A ......[0001 ...........
SwapCrossCurrency
8L929G2T - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
8.2665 /PAY: EUR6.45 |EUR - E9604@ACS ...... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 10/18/2024 |. 10/31/2034 |.... 38,006,500 i (3,237,500)] ......00nvs [-ennn.. (646,505))..... (5,005,000)f. N/A ...
SwapCrossCurrency
SL929G2ll - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.991 /PAY: EUR6.2 .. |EUR - E9B04@AA2 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 10/18/2024 |. 10/31/2034 |................ 16,287,000 |.....euvveeens LS R RN AR RN (1,389,000)] ........... |..... (1,347,923)[..... [ LISTVV[0)) R R RN N/A ......[0001 ...........
SwapCrossCurrency
SL9427VR - REC: USD Bond Portfolio Hedge -
3.156 /PAY: EUR1.65 . |EUR - 03063#AE4 ...... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 10/30/2020 |.01/07/2033 |................ 23,398,000 ......cevnnnnn A7 [ [ [ 198,577 |....... (170,000)] .....cevvve |oeveen... 358,837 |..... (2,860,000 +cvvvmeeeeemnnnn foreeeemmmiieeeees Jeeeee s N/A ......[0001 ...........
SwapCrossCurrency
81943935 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.904 /PAY: EURG.03 . |EUR - N40O1#AD4 ...... 1 .... [Currency BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 05/09/2024 . 06/05/2031 |...ovvvnvvvvinnn foenrns 6,456,600 .............. L0 R FOUU RN RN 50,132 |....... (613,800)( +.vvvvvnnns [nnnnnn (574,523)f....... [RE1S1C 000 PR NPT F N/A ......[0001 ...........
SwapCrossCurrency
SL9KOTRG - REC: USD Bond Portfolio Hedge -
3.452 /PAY: GBP2.45 . |GBP - G5600#AM4 ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/17/2021 |. 04/28/2036 |................ 11,816,700 f.....cceenenn 189 | o [ 69,437 |......... 145,350 |...cvvnnnns fonnnn. 1,420,409 ... (1,082, 750)[- e eeeeeeeeeeen Jmmmeeeeeemnees foeeeeenieeeeeens N/A ......[0001 ...........
SwapCrossCurrency
SL9KOTRJ - REC: USD Bond Portfolio Hedge -
3.4645 /PAY: GBP2.45 |GBP - GS600#ANZ ..... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/17/2021 |.06/16/2036 |................ 11,816,700 ... 139 | foerriii e 70,176 |......... 145,350 |....ccoe | 1,447 573 | [ 7207510)) R RN RN N/A ......[0001 ...........
SwapCrossCurrency
SL9K122M - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.835 /PAY: DKK3.52 . |DKK - K3380#AH1 ..... 1 .... [Currency BANK OF AMERICA ... 0774 .....ccovvneiereennn . 06/07/2022 |. 06/23/2032 |...evvuunrneenee 11,482,704 |.............. B.97 [oeeieeeeieeees e o 65,400 |..... (1,152,932) ..ccvvvnnns [-nnnn (1,497,094))....... (1,528,996)]--- v eeeeennnns foeemmmmneeeeennnn freeeeeeeeeieees N/A ......[0001 ...........
SwapCrossCurrency
SL9K12AD - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.462 /PAY: JPY1.08 . | JPY - 74346GB*2 ...... 1 .... [Currency Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 06/02/2022 |. 07/26/2032 |.....evvvnnnnnne 29,266,790 ........... L2 IR PO ERR AR, 520,204 |...... 2,865,067 |........... |...... 4,069,396 |..... (2,229,923)]...ccvvvnniiniinn forreeeiiiiiees foeviiiie N/A ......[0001 ...........
SwapCrossCurrency
SLA12096 - REC: USD Bond Portfolio Hedge -
2.825 /PAY: GBP2.1 .. |GBP - G2962#AC5 ...... 1 .... [Currency Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 12/17/2020 |.01/21/2033 |................ 16,302,000 |....eennneeeen 1236 [ e o 74,731 |....... (175,200)( ..vvvnennee f-nne... 842,263 |..... (1,458,000)[- e eeeevnmeeeeen Jormmeeeeeemnees foeeeennneeeeeenns N/A ......[0001 ...........
SwapCrossCurrency
SLA12L7D - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
6.936 /PAY: CAD6.63 . |CAD - 63002#AA0 ..... 1 .... [Currency BANK OF AMERICA ... 0774 ......coevvnnvrnnnnne . 01/31/2024 (. 07/31/2033 |....eevvvvnnnnnn 27,467 ,482.....cccennn DR PO R R, 119,382 |......... 427,949 |...ennnn |-l (210,826)).... [T TR<10)) R AU RN 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 45,885,000.............. 1.3 [ | o 315,173 ..... (2,173,500)f ..evveeenn |oeeennn (439,799)..... (4,252,500)]- -2 eeeeemnmnans frorennnnnnaeeennnn foonerieriiiaanas 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
SLA21PZU - REC: USD Bond Portfolio Hedge -
3.6525 /PAY: SEK2.38 |SEK - W7000#AB2 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 12/17/2019 |. 01/23/2082 |...covvveeeeeeen feunnnn 29,834,843 |.............. 9.39 | [ e 242,25 |......... 284,041 | oo [ 583,584 |..... (4,300,081)[....ccevnnneeees Joemmmeeeeeemms foeeeeeeeieeeees Jeens 382,360 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLA22J06 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.135 /PAY: CAD5.96 . |CAD - 53278LB#3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 05/26/2023 |. 06/30/2033 |.......cevvvnnes |ounnnn 22,007,042 60,253 |.........(40,433)[ .ovnnreeen | (1,087,927)..... (1,190,966)|. 311,333 |N/A ...... 0001
SwapCrossCurrency
SLAP361F - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.2415 /PAY: GBP5.97 |GBP - G2616@ABI ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovvenreeenne . 05/30/2024 |. 06/20/2034 |.......cceveeeen feunnnn 19,090,500 |...ccvvrennnns 127 [ e o (6,502)f..... (1,506,000)]....cccvnun |oeen (1,085,698)|..... (1,822,500)[-ceeeeeeeeeeeee Joemmeeeeeemns oo Jeenns 286,009 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLB109IM - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.025 /PAY: CAD4.56 . |CAD - C6802@AAO ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 02/11/2022 |. 06/30/2051 |...evvvvnnvvennn founnns 26,663,715 |.......cceunn 127 [ | [ (14,769)...... 1,806,713 | .oevvennnns fennns (1,917,574)|..... [QIRICITrAcic)) RIS FRRUU AR R 680,009 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLBA31IL - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.687 /PAY: EUR6.06 . |EUR - E8378#AB4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 06/13/2024 . 07/15/2034 |...covveneveeenn feunnnn 21,528,000 |......ccevnnn 108 [ e [ 225,105 |..... (2,040,000) ..eeveeee fonnee (2,376,041)|..... (2,860,000)]+-vvvmeeeeemmmnn foreeeemmnieeeeeen Joeeee e foeeeenans 323,754 IN/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLEH00SZ - REC: USD  |Bond Portfolio Hedge -
4.456 /PAY: GBP2.94 . |GBP - G6428#AAS ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/21/2018 |.01/15/2031 |....cevvennrinnn fonnnns 24,283,900 |......unnnnenn 128 [ e [ 166,504 |..... (1,805,000)] .ccvvvnnnn feunnnnnne 310,427 |..... [ 02 1R10[0)) R FORRRUUU R R, 285,992 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLEHOU68 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
2.9515 /PAY: EUR1.26 |EUR - N5269AB4 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 08/11/2021 |. 08/20/2031 |..cevvveeneeaaen fennnnn 35,199,000 ......cevnenn A7 [ [ [ 320,943 |....... [QECHVVY) P R 819,881 |..... (4,290,000)[-. e eeeevemeeeee Jemmmeeeeeemms foreeeeeeieeeeen Jerns 436,186 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLEHOZ2R - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.454 /PAY: GBP2.84 . |GBP - G6970*AY2 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSTRNES7  |. 02/10/2022 |. 06/30/2034 |.....eevvvvvvnnn foenns 6,790,000 |...ccuunnnnens LR C) R FR R RN 29,380 [......... (75,500) vevnneeeen o 361,381 |....... [(CIZ4%<1010)) RPN ISP RPN RN 101,881 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLFH044J - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.4875 /PAY: GBP2.86 |GBP - GI075*AA2 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7 |. 11/15/2018 |. 02/28/2028 |........cceeeeen feunnnn 38,367,000 (921,879)|..... (3,645,000)(. 313,212 |N/A ...... 0001
SwapCrossCurrency
SLFHON6O - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.7575 /PAY: GBP2.96 |GBP - G4569#ABO ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 06/18/2021 |. 09/16/2036 |.......evvvvvven founnns 15,242,700 f....cevvennnns 139 | foerriii e 74,895 |........ 138,600 |.ooevvvennn feunnnn 1,560,086 |..... (1,336,500)[..ccevvvvnnninns Jevnneneeeeiinis [ Jeis 255,309 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLFH13PP - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.652 /PAY: GBP6.34 . |GBP - G6970*BA3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveieeeennn . 10/12/2023 . 12/12/2035 |.eovveeeeeeennn feees 6,112,500 [......ccvennn 122 | oo e 7,110....... (753,000)( .evveneee foennes (639,000)....... (B07,500)]-+evvvvmeeeeemmnn fermeeeemmniineeees Jeemeeee e foeeeeenens 98,833 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLFROB83 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.63 /PAY: GBP6.27 .. |GBP - G1737@AL3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 11/08/2023 |. 11/28/2034 |......eevvvvvenn founnnn 39,273,600 |.........cc... L D7) PO RN R (49,290)...... (4,665,600)(........... |..... (3,792,811)|..... (83,888,000 ..cvvvnnerernnnn forreviiiiiiiiinens v [ 602,667 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLGROCXA - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.95 /PAY: EUR3.4 .... |EUR - B7000%AH6 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 05/25/2022 |. 06/15/2082 |..ceevveuneeeann feunnnn 42,668,000 |....ccvvnnnnnn 107 [eeeeeeeeeeeeee e oo 349,717 |..... (4,468,000)(.......ccc |nnee (4,133,607)|..... (5,720,000)[- e eeeeeeneeeeee Jemmmeeeeeemns foereeeeeieeeeen Jeeens 563,007 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLGROCXD - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.732 /PAY: EUR3.27 . |EUR - N7660#AZ0 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 05/25/2022 |. 06/08/2034 |.......eevvvvvnn feunnns 37,373,000 .......cceuenn L A7 R R RN 230,621 |..... (3,871,000)] ..cevvvvnn |oeee (3,785,761)..... (5,005,000)[....ccvvvvnnvrnns Joenmnneneiiinin [ fenennn 558,886 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLKOOHGS - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
6.09 /PAY: EUR4.98 .. |EUR - G5001@ABS ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 06/14/2023 |. 08/21/2083 |...cevvvueveaen feunnnn 27,070,000 |-eeevvnnnnnns 108 [ Jene e [ 173,271 ..... (2,390,000) .eevveeees foneee (3,457,665)|..... (8,575,000)[- e eeeeeeneeeee Jemmmeeeeeemms foeeeeeeeieeeeen Jeens 386,351 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLKSNZTJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.874 /PAY: EUR5.19 . |ER - ..ooovirniis D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......covvnvrnnnne . 06/26/2025 |. 06/30/2050 |.......eovvvvenn founnnn 43,349,200 |.....unvnnnens TAT [ e [ o (251,600 ... 512,550 |....... (X ICIV0)) P FOPRRTUTRRN AT N 1,084,086 |N/A ...... 0001 .evvnnnnens
SwapCrossCurrency
SLK70323 - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.89 /PAY: EUR1.98 .. |EUR - F8494#ACO ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 03/10/2021 |. 04/14/2031 |..cevvveeevaaen feunnnn 23,824,000 ......ccevnu 119 [ [ o 241,138 |......... 256,000 [..oeuneees fornnnn 1,077,343 |..... (2,860,000)]+cvvveeeeeeemenn foreeeeemmnieeeee Jeemeeeeeeeee [ 286,676 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLK70GC3 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
5.776 /PAY: GBP5.61 . | GBP - G3663#AK7 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvrnnnnne . 02/22/2023 |. 08/22/2033 |...ovvenvvvvinnn foeenns 8,467,200 (.............. 121 [ i [ (3,300)]..... (1,144,500)( ..oenneees |onne (1,100,383)....... (850,500)[...eevvveenniens Jevvnnneeeeennins [ fes 120,867 |N/A ...... 0001 .oeennnnens
SwapCrossCurrency
SLK802JL - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.625 /PAY: GBP6.17 . | GBP - G6750*AG7 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......coeeereenen. . 09/28/2022 |. 12/08/2082 |...cevvueeeeeen founnns 26,687,500 |...cccnnnnnnns 107 [ o oo (294,458)|..... (7,640,000)]...ccvvvnnn |oenee (9,516, 771)]..... (8,087,500)f-- e eeeevmmmereee Jrmmmneeeeennins fooreerriiineneees Joninas 364,130 [N/A ...... 0001 ..oeeneeees
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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
SLKIWONMU - REC: USD Bond Portfolio Hedge -
3.7065 /PAY: GBP2.9 . | GBP - GI369*AA7 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 11/16/2021 |. 03/31/2043 |......eeeevveeen fennnnn 26,235,041 |.cceeeennneees 184 | | e 120,701 |....... (585,99)] ...cevvunns fernnnn 2,076,082 |..... (2,379,323)].ceeeeeeeeeeeeenn feeeeeeemneeees feeeeeneeeeeenenn [ 552,832 |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 ... . |- 09/11/2015 |. 10/08/2025 |.... P 20,502,306 P O (4,718,375) cevvneeecn | (4,442,559)..... (3,179,681)[....ccevvvnnneenes fevvnineeiiviins foereviiiiieniins fenn. . 53,657 [N/A Ll 0001
SwapCrossCurrency
SLLBO1PE - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
3.1375 /PAY: EUR1.25 |EUR - G4936@ABS ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 02/20/2020 |. 05/19/2082 |...eevveuneeeann feunnnn 12,984,000 |....ccvvennnns 108 [ Jene e [ 119,372 |..... (1,156,800)] ...ccvvvuns founnnnn (576,520)].... (1,716,000)]..cvvvemneeeeemnn foomreeeemmmnnnees foermmneeeeeennnn [ 170,412 [N/A ... 0001 .oeeneneees
SwapCrossCurrency
SLLBO1PH - REC: USD  |Bond Portfolio Hedge -
3.1375 /PAY: GBP2.35 |GBP - GOB91*ACT ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2020 |. 05/20/2032 |......eevnvvvven founnnn 29,605,600 .............. 129 | oo e 102,519 |..... (1,975,700) vevvneeeens o (102, 711)f..... (2,794,500)]..0vvnveeeennnnns foorrevnnineeninns fereeneeviiiinns foeveinnns 388,645 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLLVHN4X - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
5.823 /PAY: EUR4.16 . |EUR - D5936@AAO ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .....ccovveeiereennnn . 04/16/2025 |. 05/14/2083 |...covveneeeeenn feunnnn 40,978,800 |...ccvvunnnnns T e e o [ (1,443,600)(...veeeens |oeeenee (851,726)..... (1,443,600)[-...ceeeveneeeeee Joemmeeeeeemns foeeeeeeeeeeees Joens 575,045 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLMHIWT - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
4.292 /PAY: EUR3.347 |EUR - LO175%AD4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 11/18/2016 |. 12/31/2028 |........cevvveen founnnn 21,190,000 |...ccvvuunnnns L PY0[C) R F R RN (5,851)..... (2,378,000)( .eennneenns [onnee (2,918,732)|..... (2R CIUN[0]0)) R AP IR N 198,408 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLMH25N2 - REC: USD Bond Portfolio Hedge -
4.217 /PAY: GBP2.78 . | GBP - G7997@AK7 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 | 01/24/2018 |. 02/26/2033 |......eeeeeveeen feunnnn 28,382,000 |......ccevnunn 182 | e [ 246,014 |......... 920,000 [..ovuneees founnne 4,033,044 |..... (2,430,000)[-ceeeeeeneeeeee Jemmeeeeeemns e Joens 392,908 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLMH2DUO - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
4.2025 /PAY: GBP2.94 |GBP - GB279@AA6 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 02/26/2019 . 09/16/2031 |....cevvvnrvvenn founnns 13,164,000 |.....envveneen LR PO RN R 85,656 |....... (567,000)] -.eeeeennn Jovrnnnnns 528,633 |..... (R STVV[0)) RS FPRRUU R R 164,108 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLMH2UYA - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.076 /PAY: EUR1.7 .. |EUR - L9619@ABS ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 . |- 1070172020 |. 10/29/2035 |.... P AU 19,362,750 (80,850) ... ....235,382 |..... (2,359,500)|. 311,268 [N/A ...... 0001 ...
SwapCrossCurrency
SLOHHKR5 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.685 /PAY: EUR5.62 . |EUR - X1901*AAO ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 11/04/2024 (. 11/14/2049 |......oeeevveen founnns 27,260,000 |....cc0uunnnns LS R RN AR RN (2,200,000)( +eenneeens fonene (1,423,568)|..... [(IR-TETHVV[0)) R FPRUUU R R 673,159 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLP40Y3L - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.28 /PAY: EUR1.9 .... |EUR - 479142F#3 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveieeeennn . 03/04/2022 |. 06/30/2032 |...cevvuuaeeaenn feunnnn 21,822,000 ......ccennnn 1209 [ e o 133,985 |..... (1,746,000)].....ccvvvn |oemen (1,609,510)..... (2,860,000)]+-vvvmeeeeemmmnn foreeeemmneeeeeen feeneee e foeeeennn 288,791 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLP81R3R - REC: USD Bond Portfolio Hedge -
4.094 /PAY: EUR1.75 . |EUR - F1000#AA6 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/23/2019 |. 09/05/2034 |........eevvvven founnns 26,632,770 ... I 2N ) P RN 305,478 |..... (1,511,841 eeeneeein | 424,561 |..... (RIS A21) | PR RPRUUUR IR PRI 403,665 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLPUOWCT - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
3.8525 /PAY: GBP3.45 |GBP - GB970*AJS ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covveeeereenne . 05/24/2016 . 01/31/2027 |.ecevvveneeeeenn feunnnn 17,516,400 |.............. 146 [ e o 80,833 |...... 1,039,200 [..ooevevnnn foeenee 1,142,194 |..... (1,458,000)[-...ceeeveneeeeee Joemmmeeeeeemms foeeeeeeeieeeeees Joens 110,403 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLPU1FJM - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
3.74 /PAY: CAD3.68 .. |CAD - C5793#AK9 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 01/23/2018 |. 10/23/2030 |....evvvnnvrvnnn founnnn 20,088,389 ..........c... L D723 PO R R 4,217 |...... 1,715,493 [ .oeveeeeecn [ 1,012,182 ....... (992, 471)).cevvvieviinnn [ e o 231,623 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLPU290D - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.253 /PAY: EUR1.28 . |EUR - B7000*AAT ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 03/17/2021 |. 04/27/2031 |.eevvveneeeennn feeees 5,953,250 [...cevvnnnnnns 119 [ e o 60,289 |.......... 61,250 [.eveneeees foereeens 283,444 |....... (715,000)]- e vvveeeeeeemmnn foreeeeemmneeeeee Jeemeee e foeeeeenans 71,856 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLPU290G - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
3.5203 /PAY: EUR1.44 |EUR - B7000*ADS ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 03/17/2021 |. 06/23/2036 |.......evvvvvnn feunnns 19,050,400 |.....ccvunnnns TA9 [ i [ 201,810 |........ 196,000 |..oevvvennn feunnns 1,726,516 |..... (2,288,000)[.....cccvvmnnrnne foevnnnnrniirinins fooreriiniiiins fens 315,758 [N/A ...... 0001 .evvnnnnens
SwapCrossCurrency
SLPU2CJL - REC: USD Bond Portfolio Hedge -
3.623 /PAY: EUR2.23 . |EUR - F3152*AL8 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573  |. 03/02/2022 |.07/10/2087 |...eevvvueveeen feunnns 27,705,000 |-eeevnnnnnnns T [ [ o 216,325 |..... (1,755,000) .eevveeees fonnee (1,122,087)|..... (8,575,000)[- e eeeeeeneeeee Jemmmeeeeeemns foeeeeeeiieeeeen Jees 480,576 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLQG17ZQ - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.015 /PAY: EUR1.84 . |EUR - B9550@AAI ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 04/05/2017 |. 12/07/2027 |....evvvenvvnnn feunnns 31,995,000 |........ccen 107 oo e [ 327,082 |..... (3,357,000) veenneeens [onnne (2,942,799)..... (4,290,000)[....cccvmmmnnnrnns Joenmnnneneerinins [ Joies 249,805 |N/A ...... 0001 .oeennnnens
SwapCrossCurrency
SLQQHOKT - REC: USD Bond Portfolio Hedge -
6.6145 /PAY: EUR5.04 |EUR - F6101#AF2 ...... D Part 1 .... |Currency..... Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 07/03/2024 |. 05/07/2034 |.....eeveeeeeee fovnnns 21,562,000.......cce 108 [-eeeeeieeiineeee Jorneeeeeceies foeeeeenes 143,287 |..... (2,006,000)]...ccvvvnnn Joeee (2,209,662)..... (2,860,000)].++venneereermmnns forreremmniiiiiiens Joaeeieeiiiiaes foeeeennnn 320,860 [N/A ...... 0001 ..oeeneeees
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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
SLT0001C - REC: USD Bond Portfolio Hedge -
4.18 /PAY: EUR1.61 .. |EUR - N8505#AA2 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/24/2018 |. 01/24/2029 |........ceevveen feunnnn 17,104,500 |.............. T e o o 230,733 |....... (571,500 cevvnneeees forreennne 237,730 |..... (2,145,000)[- .. eeeeeeneeeee Joemmeeeeeeemms foeeeeeeeneeeeees Jeens 161,649 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLTO1N44 - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
6.2025 /PAY: SEK4.73 | SEK - W7000#AE6 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSTRNE97 |. 03/14/2024 |. 04/08/2036 |............ccee [eunnns 19,344,231 ...101,331 |..... (1,792,056)( ..eeneeee | (1,769,188)|..... (3,071,487)|. 317,576 [N/A ...... 0001
SwapCrossCurrency
SLTQOSMT - REC: USD Bond Portfolio Hedge -
4.38 /PAY: EUR1.86 .. |EUR - F1068#AHO ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 04/05/2019 |. 05/02/2029 |.....cevueeveeen feunnnn 13,468,800 |....eunnnneeen T2 [ [ o 208,770 |....... (672,000)] ....cvvvnnn Jrnnnnn (357,568)|..... (1,977,000 v eeeeeeeemem foeeeeemmeeeeees s foeeeenens 131,986 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLTQOSMW - REC: USD  |Bond Portfolio Hedge -
5.12 /PAY: EUR2.7 .... |EUR - F2O77#AA3 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/28/2019 |. 04/24/2029 |........ceevvven founnns 39,270,000 |.........ceen T2 [ e [ 467,229 |..... (1,974,000)( +evvneeeens o (578,690)f..... [EHVSTVV[0)) R FPRUUU R R, 383,721 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLWSOE1T - REC: USD Bond Portfolio Hedge -
2.87 /PAY: GBP2.09 .. |GBP - G1591#BG6 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573  |. 02/14/2020 |. 05/14/2030 |...ccevveueveee founnnnn 9,108,400 |......ccveunnn 1280 [ e o 33,665 |....... (503,300 cevenneeeee forreeenne (87,542)....... (850,500)[-. e eeeevmneeeee Jeemmmmneeeeemnnn foreeeeeeniieeeees fos 100,543 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLWSONMH - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
3.588 /PAY: EUR1.5 .. |EUR - F1000#AC2 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 03/18/2021 . 04/13/2036 |....evvvnnvvvnnn founnnn 14,299,200 |.....eeeenen TA9 [ o [ 150,472 |......... 158,400 [.euveeeenns |oenee 1,283,371 [.... (1,716,000))...ceuunvevvennnns fooveiriiiiiiiiins e oo 234,900 |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLWSOPHE - REC: USD Bond Portfolio Hedge -
3.0325 /PAY: GBP2.37 |GBP - G1320*AC8 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 06/23/2021 |. 09/23/2033 |....eevvuneveeen feunnnn 12,593,700 |..ceevvennnns 1240 [oeeeeeeee e o 53,128 |......... 235,800 [..evuneres foereennn 975,919 |..... (1,008,500)[- e eeeeeeneeeeee Joemmeeeeemmnes foereeemeeeeeeenn fens 180,736 |N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLWS12HG - REC: USD Bond Portfolio Hedge -
6.0525 /PAY: GBP6.11 |GBP - G3301*AK9 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/30/2023 |. 06/29/2030 |......eevvvvven founnnn 25,991,700 [ L D223 O R R, (94,338))..... (2,843,400)] ..eevvnnnnn fennnn (3,048,705)|..... (15 110101 R RPRRUUUUR IR PRI 290,5% |N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLYHOILS - REC: USD Bond Portfolio Hedge -
4177 /PAY: GBP2.79 . | GBP - G1746#AB2 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573  |. 02/15/2019 |. 03/19/2031 |..cevvvvenveeen feunnnn 23,094,000 ...155,687 |..... (1,621,800)] ... ....347,751 |..... (2,187,000)]+cvvveeeeeemenn foeeeeeemmnieeeee e [ 276,177 [N/A ...... 0001
SwapCrossCurrency
SLYHO2RR - REC: USD Bond Portfolio Hedge -
4.188 /PAY: AUD4.23 . | AUD - QB048#AA3 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/23/2019 |. 03/31/2042 |......eevvvvvven founnns 49,628,254 |.............. [V T R FRR R AN 91,022 |...... 3,555,875 | .eevvvnnnnn [eunnns 4,912,636 |..... (-T2 0N 1)) RN FRRUUY RN R, 1,015,915 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLYH0011 - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.215 /PAY: EUR2.6 ... |EUR - BI754*ACT ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ......covvveieeeennn . 04/13/2022 |. 05/18/2082 |...evvvuueeeeenn feunnnn 43,292,000 |....eennneeeen 108 [ Jene e [ 327,79 |..... (3,844,000)( ...eneeees [onnee (3,164,526)|..... (5,720,000)[- e eeeeveneeeeen Jommmeeeeemmnes foereeemeeeeeeeen fens 568,086 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLYN19VZ - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
3.17 /PAY: AUD4.09 .. |AUD - Q2600@AEO ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSTRNES7  |. 11/16/2021 |. 01/12/2032 |....cvvvvnrvivnn feunnns 21,813,000 |...ccvvunnnnns (U< PR EN R, (33,652)|...... 2,067,000 |.eeeeeennn foenee 1,219,839 [..... (1,182,000)].cvvvveeevrnnnnn [ e o 278,911 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLYOOCB8 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
4.632 /PAY: GBP3.14 . | GBP - G6462*AC5 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 11/28/2033 |....evveeeeeeen fennnnn 19,746,000 |.............. 182 | oo e 140,122 |....... (850,500)( .evvvneee fornnee 1,588,543 [..... (1,822,500)[-.ceeeeeeneeeeee Joemmeeeeeenns foeeeeeeeeeeeeen Jeenns 286,473 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLYUOBXR - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.491 /PAY: AUD7.43 . | AUD - 74726MA@S ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 11/14/2023 . 02/13/2036 |....evvvnnvevnnn founnns 16,832,400 |.....ccvunnnn. (1<) PR ERRR N R (64,194)f....... (280,800)] ...eevvvvnn Joenee (1,138,208))..... [QICZZ:10[0)) R FOPRRRUUURRR R . 274,401 [N/A ... 0001 .eevnnenens
SwapCrossCurrency
SLYWOCME - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.65 /PAY: CAD5.132 . |CAD - 39072FABS ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUSRNES7  |. 12/12/2022 |. 11/30/2029 |...cevveeeeaaen fennnnn 11,808,928 .............. 187 [ e o 38,929 |......... (57,279) cevvvennee foenns (254,319)....... (670,808)]-.evvvneeeeemnn foreeeemmnnneees Joermmmeeeeeeennnn foreeeeens 124,161 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLZ4082F - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
4.1645 /PAY: EUR2.43 |EUR - N2105@AA1 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......covvnvrnnnne . 04/06/2022 |. 06/29/2032 |.....evvnnvvvnnn founnnn 15,278,200 |....ccvvunnnns B N RN RN 117,684 |..... (1,219,400) ... (858,401)f..... [RV0ZV[0[0)) R FOPRRRUUURRR R . 202,151 [N/A ...... 0001 .evvnnnnens
SwapCrossCurrency
SLZEOTNY - REC: USD
3.25225 /PAY: EUR1.57 [Bond Portfolio Hedge - JPICB NA OTC
........................... EUR - FO731#AK3 ...... |D Part 1 .... [Currency..... |Derivatives ........ 7HBGLXDRUGQFUS7RNES7 [. 10/21/2021 |. 11/30/2036 |........cevvuees |oeeenn 13,974,600 [.eennvenensn 116 oo i e, 120,356 oo (166,200) - [eeen 0509, 374 |l (1,716,000)f. e feveiieeeccviiins foevevviiiieeens [e0nenn.. 236,202 [N/A ... |0001 ...........
SwapCrossCurrency
SL214PJ1 - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ1 44X
4.855 /PAY: GBP4.26 . | GBP - G2616@AA1 ...... |D Part 1 .... [Currency..... BANK OF AMERICA ... 0774 . |- 0770172022 ). 07/27/2027 |.... [ PP 8,403,500 A7,79 ... (1,208,200)f .eevveeees fornes (1,113,011)f....... (850,500)[-- e eevevennaaeee Jonnnnnneeeennnnns fooreeernnnanneeens Joonnnnee 60,511 [N/A LLLLLL 0001




STATEMENT AS OF JUNE 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

8'903

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)
SwapCrossCurrency
SL33546M - REC: USD Bond Portfolio Hedge - JPNCB NA 0TC
1.95 /PAY: EUR0.8 .... [EUR - D5472#AJ9 ....... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 10/29/2020 |. 01/28/2026 |.......eeeveeen fevnnns 17,508,500 |...cevvnennnns A7 [ [ o 108,085 |....... (172,500)( .evveneee fonnees (203,956)|..... (2,145,000)[- oo eeevmeeeeen Jmmmeeeeemmnees [oeeeemeneeeeeeeen feeeeeeeens 66,699 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL405YC5 - REC: USD Bond Portfolio Hedge -
3.206 /PAY: GBP2.58 . | GBP - B1000#AAO ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/28/2021 |. 03/03/2028 |........cceevven feunnns 23,324,000 |....0unnennens 137 [ i [ 95,351 |........ [QE (1)) U R 458,577 |..... (2,085,500)[....cccvvvnnnnnns Joerneneeeeiinis [ feis 190,798 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SL92998H - REC: USD Bond Portfolio Hedge -
6.6145 /PAY: EUR5.04 |EUR - F6101#AF2 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 07/03/2024 |. 05/07/2034 |......eeeeeeeeen feunnnn 10,781,000 |......ccevuen 108 [oeeeeeeeeeeeee Jenee e o 71,643 |..... (1,003,000)]....ccevnun |oenee (1,104,831)..... (1,430,000)[-ceeeeeeneeeeee Jemmeeeeeeemns foeeeeeeeieeeeees Joees 160,430 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLB511KF - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
7.687 /PAY: EUR6.06 . |EUR - E8378#AB4 ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .. . 06/13/2024 |. 07/15/2034 |.... 21,528,000 |.........ceu L0 ) R RO RN :s T (1) N (2,040,000)( .eennneeens [onnne (2,376,041)|..... (2,860,000)].. 323,754 IN/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLFS0IEK - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
5.875 /PAY: CAD5.583 |CAD - 630020AA2 ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 01/31/2024 . 07/31/2083 |..ceevveeeeaaen fennnnn 11,626,554 .............. 184 s o [ 4,746 |......... 181,144 [ e (87,854)....... (654,500)[-. e eeveveneeeee Jeemmmmeeeeemmnns foreeeeeeeiieeeees fos 165,351 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SLK700TV - REC: USD  |Bond Portfolio Hedge -
2.983 /PAY: GBP2.58 . |GBP - G1151#AA2 ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/19/2020 |. 02/17/2028 |.......eevvvvven founnns 17,205,500 |....ccvvennnns LR PO R R 44,848 |....... (644,800)( ..evvnnen fonnenns (394,262)..... (1,579,500)[...ccevvvvnnnnnns Jeennnieiiiinis [ o 139,662 [N/A ...... 0001 .eevnnenens
SwapCrossCurrency
SLXA1G52 - REC: USD  |Bond Portfolio Hedge - JPNCB NA 0TC
7.085 /PAY: EUR5.09 . |EUR - N40O1#ABS ...... D Part 1 .... |Currency..... Derivatives ........ 7HBGLXDRUGQFUS7RNES7  |. 04/30/2024 |. 06/05/2031 |..ceevveeneveeen fennnnn 23,555,400 |....eunnnneeen 107 [eeeeeeeeeeeeee e oo 193,477 |..... (2,369,400)] ...cvvnnnns feunnn (2,105,605)|..... (3,146,000)[-...ceevveneeeeee Joemnmeeeeeemms foeeeeeeeieeeeees Jeeen 286,908 [N/A ...... 0001 .oeeneneees
SwapCrossCurrency
SL893YGK - REC: USD  |Bond Portfolio Hedge - CU00019DJT3UX 1 JIZJ14WX
5.823 /PAY: EUR4.16 . [EUR - D5936BAAO ...... D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 ...ooveveerevennanes . 04/16/2025 |. 05/14/2033 |...vevvvevens [oveee. 10,244,700 [.....ocvvene. 148 [ oo o e (360,900) +vvevevs fornen (212,932)]....... (360,900)].. v veveveervees [orererereererenes foorrieeeeeens fooreenns 143,761 [N/A ... 0001 .o
SwapCrossCurrency
SLQE12JY - REC: USD Bond Portfolio Hedge -
4.216 /PAY: EUR2.29 . |EUR - G7605#AAT ...... D Part 1 .... |Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/13/2017 |. 10/18/2032 |.... P PO 3,465,018 .............. 1.19(.... 36,945 [ e 107,211 |....... (416,000)]+eevvvnmeeeeennn foeeeeeeemmniieeees Jeeveeneeeeeeennnn foreeeee... 46,832 IN/A ... [0001 ...........
SwapCrossCurrency
SLK500FJ - REC: USD Bond Portfolio Hedge - CU00019DJT3UX 1 J1ZJ14WX
6.874 /PAY: EUR5.19 . JEWR - ...oovvvvnnnnnnns D Part 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccoooerrnnnnns . 06/26/2025 |. 06/30/2050 |......eovvviiinn fonnniid 9,372,800 .............. T A7 [ e foii o (54,400)] .eevvvnnnn fonnnnnns (42,783)].......... (54,400)].ccveeniiiinnnns foovvriniiniiins o | 234,397 |N/A ...... 0001 .ooennnnnns
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 15,144,544 | (112,313,803) XXX (65,161,455) (279,517,651) 35,007,908 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 14,406,038 | (112,313,803 XXX (41,139,534)] (279,517,651) 44,419,139 | 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 (738,505) XXX 24,021,920 9,411,231 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 15,144,544 | (112,313,803)] XXX (65,161,455)] (279,517,651) 35,007,908 | XXX XXX
1409999999. Total Swaps 14,406,038 | (112,313,803)] XXX (41,139,534) (279,517,651) 44,419,139 | 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 8,092,293 8,992,917 14,406,038 [  (91,028,821) XXX (19,854,552) (275,317,879) 46,238,090 | 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 8,092,293 8,992,917 14,406,038 (91,028,821)] XXX (19,854,552) (275,317,879) 46,238,090 | XXX XXX
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Code | Description of Hedged Risk(s)
[
Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevveviennes LT oL = To A I QR o TN oo Lot BT OO OO PPRPPPIN
0002 ..eevvriinnns Dividend liability ...oooovmmmiiiiiiiiiiiieeeeeeeees
0003 ..cevnernnnns Hedge interest rate risk
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STATEMENT AS OF JUNE 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
SEP 2025 S&P EMINI
ESUS ..ot [ 614 |....... 191,990,125 |FUTURES ................ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/19/2025 .[CVE ............eee... SNZ20JLFKBMNNCLQOF39 . |.06/16/2025 .|...6,089.2600 |...6,253.7500 |............ 72 /U1 PR SRR R RN 5,049,843 |...... 5,049,843 |...ovvviiiiiiiinn oo 12,291,052 |97/97 ooovvvviiii | e 50
SEP 2025 S&P MID 400
|21V RS [/ 3 A 45,319,750 |MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/19/2025 .[CVE ...........ceee... SNZ20JLFKBMNNCLQOF39 . |.06/16/2025 ....3,030.9500 |...3,125.5000 |.... R 00D ) PR [SRRRRRRRRRPRN R RRRRN 1,370,975 |...... 1,870,975 | [ 3,182,750 | 99/99
SEP 2025 RUSSELL 2000
RTYUS .ooooit freiiiiies 391 ... 42,847,735 |EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/19/2025 .[CVE ............eee... SNZ20JLFKBMNNCLQOF39 . |.06/16/2025 .|...2,118.5500 |...2,191.7000 |............. 56,695 |.ooeeeeiiiiiiiiiiiins e e 1,430,083 |...... 1,430,083 |..oooeeeeeenennns [ 3,309,815 199/99 ....coooiiiifiiiiiiiiiis 50
SEP 2025 MINI MSCI
MFSUS ..ooooet fovniiiiins 336 |........ 45,052,560 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.09/19/2025 .| ICE .......ccceennnns 5493004R83R1LVX2IL36 |.06/16/2025 .|...2,660.0000 |...2,681.7000 |............. 23,520 [ e fo e 364,560 |........ 364,560 |.oooeeeeeeiiiinns [ 1,494,797 |97/97 o] e 50
SEP 2025 MINI MSCI
MESUS ..ot fvniiiiies 402 |........ 24,793,350 [EMRG MKT FUTURES .... [COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/19/2025 .[ICE ...........eeuee. 5493004R83R1LVX2IL36 |.06/16/2025 .|...1,212.4000 |...1,233.5000 |............. 48,240 |oooeeeiiiiiiiiiiins e e 424,110 |........ 4,110 | e 848,690 [95/95 ....oovvvviii] i 50
NASDAQ 100 EMINI
NOUS ..ot v 30 |........ 13,735,950 | FUTURES SEP 2025 .... | COMPANY PLAN HEDGE .. | LIABILITIES [Equity/Index [.09/19/2025 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2025 .|..21,869.3500 |..22,893.2500 |............. 85,050 |..oeveeeiieiiiiiiinns feeeiiiiiiiiiiins o o 614,340 |........ 614,340 | Lo, 889,380 [97/96 .....eevvvnnefiuinnnnnnnnns 20
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,122,905 9,253,911 9,253,911 22,016,484 XXX XXX
1579999999. Subtotal - Long Futures 1,122,905 9,253,911 9,253,911 22,016,484 XXX XXX
US 5YR NOTE FUTURES Interest rate
FWS Lo [ 749 |........ 81,641,000 [SEP 2025 ........ceeee. FUNDING AGREEMENT ... [SCH D1 ...ooo. | evvvivnniinnnnns .09/30/2025 [ CBT ....ovvvvvvnnnnnes LCZ7XYGSLJUHFXXNXD88  |.06/04/2025 .|..... 108.3828 |..... 109.0000 |............ (99,476)|.cceeeeeeeeeeiiieiens [ 622,606 |........ 622,606 |........ 622,606 |....ooovviiiiiins oo e 936,250 |0003 .....evvvvenns fereeinnns 1,000
US 10YR NOTE FUTLRES Interest rate
TYUS oo v 1,333 |....... 149,462,625 | SEP 2025 ............... FUNDING AGREEMENT ... |SCH D1 .......|.veeeeeevunnnnns .09/19/2025 .[CBT ......eevvvnnienes LCZ7XYGSLJUHFXXNXD88 |.05/22/2025 .|..... 109.6048 |..... 112.1250 |........... (416,563) [ oo 2,817,138 |...... 2,817,138 |...... 2,817,138 | o e, 2,499,375 {0003 ..........ooo]oeeennns 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (516,039) 3,439,744 3,439,744 3,439,744 3,435,625 XXX XXX
1649999999. Subtotal - Short Futures (516,039) 3,439,744 3,439,744 3,439,744 3,435,625 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 606,866 3,439,744 3,430,744 12,693,654 9,253,911 25,452,109 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 606,866 3,439,744 3,439,744 12,693,654 9,263,911 25,452,109 XXX XXX
BSSNning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

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

Hedge interest rate risk




STATEMENT AS OF JUNE 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

803

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (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 1,134,505 (527,639) 1,134,505 25,452,109 25,452,109
CU00019DJT3UXJIZJ 1410
BANK OF AMERICA 14,561,647 |... (78,264,532) ... 15,214,363 (84,189,322)|... .... 15,243,259
Barclays Bank PLC . GBGSEF7VJPSI70UK5573 . . 7,960,000 13,078,096 ...(36,085,278) ... 27,870,115 | ... .. (21,514,902)]... . 10,814,089 |...

Goldnan Sachs & Co. .... ... LCZTXYGSLJHFXNNDYSO .. 20,730,000 48,046, 408 . (23.321,682) 994,726 44606664 | ... - (23,321,682)|... . 554,982 . 1.818,951 . 1,818,951

JPICB NA OTC Der ivatives THEGLXDRUGQFUSTREST . |... 11,330,684 ... (36.934.421)| .. 23,101,114 (25.642,823)| .. s 8,950,560

0299999999. Total NAIC 1 Designation 28,690,000 87,016,835 (174,605,912) 3,994,726 110,792,256 (154,668,728) 554,982 36,626,858 1,818,951
24,021,920 24,021,920 9,411,231 9,411,231

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

(174,605,912)

3,994,726

(155,196, 367)

25,711,407

0999999999 - Gross Totals 28,690,000 87,016,835 135,948,681 71,690,199 36,682,291
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 87,016,835 (174,605,912)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CU00019DJT3UX1J1ZJ14HiX0
BANK OF AMERICA 000000-00-0 ........ 07T RN 4,572,753 [ooeeiiiiiiiiiiiicciiiines i e e [ IV.......
BANK OF AMERICA 774 000000-00-0 .. Cash . 66,570,000 |...
Goldman Sachs & Co. LCZ7XYGSLJHFXXNDX90 ... [ Treasury. 91282C-\D-0 US TREASURY . 13,230,460 .. 13,000,000 .12/31/2029

JPNCB NA OTC Derivatives . THBGLXDRUGQFUS7RNESY .. | Cash... 000000-00-0 Cash ........ 3,982,698 [...eeeeeiiiiiiieiin e
JPNCB NA OTC Derivatives .. . THGGLXDRUGQFUS7RNESY .. | Treasury. 91282C-MD-0 US TREASURY ..... 25,443,192 .. 25,000,000 .. 25,015,506 |....12/31/2029 ..
JPNCB NA OTC Derivatives . TH6GLXDRUGOFUS7RNESY .. | Treasury. 594918-BII-5 Investment Grade Bond . .1,820,683 .1,980,000 .2,080,851 |....11/03/2055

115,619,786

39,980,000

0199999999 - Total 40,084,419 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV),
Barclays Bank PLC . G5GSEF7VJP5170UK5573 .. | Cash... 000000-00-0 .. Cash .. .7,960,000 |...
Goldman Sachs & Co. ... LCZ7XYGSLJHFXXNDX90 ... | Cash... 000000-00-0 ........ | Cash .. . 20,730,000 |...
JPMCB NA OTC Derivatives .... THBGLXDRUGQFUS7RNEY7 .. | Treasury. .. |912810-UA-4 ........ | US TREASURY
JPMCB NA OTC Derivatives . THBGLXDRUGQFUS7RNESY .. | Treasury. . [912810-Td-7 ........ US TREASURY

0299999999 - Total

28,690,000

1,434,500
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STATEMENT AS OF JUNE 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 JUNE 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-MF-5 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/JAN/2028 USD 100 .. . ... 25,264,877 |.. ... 24,485,704 |....... 01/15/2028 ..
91282C-LF-6 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 . 22,153,379 |.. 22,421,452 08/15/2034
91282C-KG-5 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2029 USD 100 . 20,348,254 |.. 19,897,702 03/31/2029
91282C-LR-0 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2029 USD 100 . 16,315,568 |.. 15,999,950 10/31/2029

91282C-LW-9 .........| UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/NOV/2034 USD 100 ... ... 15,412,834 |.. ... 15,325,524 |....... 11/15/2034 ...
912820-KQ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/MAY/2034 USD 100 .... ... 14,208,695 |.. ... 13,955,406 |....... 05/15/2034 ...
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . . 8,512,469 |.. . 9,813,048 02/15/2031
912810-TH-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 ..... . 8,471,164 |.. .9,301,299 11/15/2042
91282C-LJ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/AUG/2031 USD 100 .. .... 8,257,049 [.. .... 8,362,265 |....... 08/31/2031
912810-SE-9 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 .... 8,148,506 [.. ... 10,328,134 |....... 11/15/2048
91282C-J2-5 UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2034 USD 100 ... .8,013,948 |.. .8,121,148 02/15/2034

912810-TH-1
91282C-HP-9 ...

UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 .
...| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/JUL/2033 USD 100 .
.| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2031 USD 100 .

. 7,004,916 |..
.... 6,464,963 |..
.. 6,456,279 |..

. 8,489,238
6,276,073 |..

05/15/2042
.. 07/15/2038 ...

912820-KF-7 ... . .. 03/3172031 ...
912810-TX-6 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/FEB/2054 USD 100 . . 6,054,437 |.. . 02/15/2054
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . .5,961,468 |.. . 9 461,935 08/15/2049
912810-UA-4 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 5,611,227 |.. . 5,807,521 05/15/2054
912810-UJ-5 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2045 USD 100 . . 5,540,519 |.. . 5,489,288 02/15/2045
91282C-LK-5 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/AUG/2029 USD 100 . .5,521,238 |.. . 5,489,840 08/31/2029
91282C-MA-6 UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/N0V/2029 USD 100 . . 5,473,950 |.. . 5,384,733 11/30/2029
912810-88-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 .4,161,364 |.. . 7,956,548 11/15/2050
912810-TH-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 .. . 4,000,664 |.. . 4,393,148 11/15/2042
91282C-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 . . 3,995,079 |.. .3,011,176 02/28/2030
91282C-MK-4 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/JAN/2032 USD 100 . .3,970,048 |.. .3,818,7% 01/31/2032
91282C-MP-3 UNITED STATES OF AMERICA NOTES FIXED 4.125% 28/FEB/2027 USD 100 . . 3,524,869 |.. . 3,460,459 02/28/2027
91282C-KE-0 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/MAR/2027 USD 100 .3,407,183 |.. . 3,341,876 03/15/2027
912810-TT-5 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2053 USD 100 . 3,400,838 |.. . 3,763,365 08/15/2053
912810-SY-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . .3,237,272 |.. . 4,475,558 05/15/2041
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . . 3,199,608 |.. . 3,269,564 08/15/2026

91282C-BF-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 . c0en 3,108,582 [ouniieeiiiiiies 2,722,322 |....... 01/15/2031
912828-R3-6 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 .... .... 3,037,308 |.. 3,095,875 |....... 06/15/2026 ...
912810-TV-0 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2053 USD 100 . ..2,994,055 |.. . 3,032,300 11/15/2053

m.

91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . .2,888,851 |.. . 2,965,624 02/15/2033
912820-KG-5 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2029 USD 100 . .... 2,801,152 .. 2,739,148 |....... 03/31/2029 ...
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 .... 2,723,884 |.. 3,978,274 |....... 11/15/2041
91282C-LM-1 UNITED STATES OF AMERICA NOTES FIXED 3.625% 30/SEP/2031 USD 100 . . 2,635,604 |.. . 2,661,651 09/30/2031
912810-TF-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... . 2,589,530 |.. ..3,546,392 02/15/2042
912820-L8-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2026 USD 100 . . 2,551,418 |.. ..2,527,5%4 10/31/2026
91282C-MF-5 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/JAN/2028 USD 100 .2,551,417 |.. . 2,472,731 01/15/2028
912810-UA-4 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 .2,551,413 |.. . 2,640,667 05/15/2054
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . E. .2,519,314 |.. . 2,586,266 02/15/2033
912810-RB-6 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 . 2,497,679 |.. ..3,251,324 05/15/2043
912810-SC-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/MAY/2048 USD 100 .. ..2,423,243 |.. . 3,202,331 05/15/2048
912820-EJ-6 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2027 USD 100 . .2,309,044 .. .2,076,015 04/15/2027
91282C-JJ-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 . E. 2,296,733 |.. ..2,229,832 11/15/2033
912810-UD-8 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2044 USD 100 . 2,238,371 |.. . 2,413,158 08/15/2044
912810-TT-5 UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2053 USD 100 .2,223,078 |.. . 2,469,474 08/15/2053
912820-HE-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAY/2028 USD 100 . .2,108,468 |.. . 2,107,999 05/31/2028
912810-TQ-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .. .2,107,692 |.. ..2,333,99% 02/15/2043
912820-CF-6 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAY/2026 USD 100 .. . 2,004,530 |.. .2,158,1% 05/31/2026

91282C-KV-2 .........| UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/JUN/2027 USD 100 ... .... 2,032,926 |.. 1,997,041 |....... 06/15/2027
912810-QY-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2042 USD 100 ... 1,992,338 |.. ... 2,623,378 |....... 11/15/2042 ...
91282C-MA-6 UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/N0V/2029 USD 100 . . 1,902,351 |.. . 1,871,346 11/30/2029
912820-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. . 1,865,502 |.. . 2,012,505 01/31/2028
91282C-HT-1 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 .... E. 1,747,712 1,754,976 |....... 08/15/2033 ...
912820-CS-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 e 1,711,507 . ... 1,995,283 |....... 08/15/2031
91282C-FH-9 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . .1,707,911 |.. 1,712,406 08/31/2027
912820-GC-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2027 USD 100 . .1,688,412 |.. . 1,682,356 12/31/2027
912810-TZ-1 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2044 USD 100 .... 1,684,953 . 1,726,312 |....... 02/15/2044 ...
91282C-CE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .... 1,680,278 |.. 1,800,990 |....... 05/31/2028 ...
91282C-GT-2 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . . 1,662,155 |.. . 1,665,820 03/31/2028
912810-SN-9 UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 . .1,601,320 |.. .3,344,245 05/15/2050
912810-R$-9 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/MAY/2046 USD 100 .. . 1,586,9% |.. 2,299,804 05/15/2046
91282C-BP-5 UNITED STATES OF AMERICA NOTES FIXED 1.125% 29/FEB/2028 USD 100 . .1,578,817 |.. . 1,683,049 02/29/2028
912810-TU-2 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 1,536,637 |.. . 1,501,884 08/15/2043
912810-TU-2 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 1,528,990 |.. . 1,588,584 08/15/2043
91282C-KC-4 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 . 1,494,469 |.. . 1,468,765 02/28/2031
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 . 1,435,018 |.. . 2,212,123 05/15/2051
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 . 1,428,657 |.. .1,738,028 02/15/2053
91282C-GH-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 1,417,965 |.. . 1,325,908 04/15/2028
912810-8Y-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . 1,396,774 |.. . 1,930,491 05/15/2041
91282C-JF-9 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 . 1,327,957 |.. . 1,273,028 10/31/2028
912810-SU-3 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. 1,305,427 |.. . 2,309,506 02/15/2051
912820-HF-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 . 1,293,655 |.. . 1,204,829 05/31/2030
912810-88-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1,247,713 |.. ..2,374,392 11/15/2050

91282C-HA-2 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 .... . 1,206,623 |.. .. 1,214,273 |....... 04/30/2028 ...
.| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2025 USD 100 ....

>>>>>>>m>>>>>>>>>>>>-n>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>-">>-n>>>>>>>>>>>>>>>>>>>>>>>>-n>>>>>>>>>>>>>-n>>>>-n>>>>>>>>>>-n>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>>

91282C-A0-4 ... 177,580 |.. 955,517 |....... 10/16/2025 ...
912820-LL-3 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/8EP/2027 USD 100 . 1,173,991 |.. .1,182,863 09/15/2027
912810-0K-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 1,172,141 )L ,262,636 08/15/2040
912820-CH-2 ......... | UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 ... 1,146,390 |.. . 1,232,571 |....... 06/30/2028
91282C-ML-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/JAN/2035 USD 100 ... ... 1,145,527 |.. ,100,792 |....... 01/15/2036 ...
912828-5\1-8 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/N0V/2028 USD 100 . . 1,136,755 |.. . 1,155,032 11/15/2028
912810-TH-8 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2043 USD 100 . . 1,133,085 |.. ,135,837 11/15/2043
912810-RQ-3 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2046 USD 100 .. .1,102,89% |.. . 1,584,248 02/15/2046
912810-TB-4 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/NOV/2051 USD 100 1,102,360 |.. ,986,260 11/15/2051
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 1,077,757 |.. . 1,699,236 11/15/2040
912810-TR-9 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/MAY/2053 USD 100 1,077,108 |.. . 1,320,580 05/15/2053
912820-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 .1,064,072 |.. . 1,147,527 09/30/2028
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . 1,061,644 |.. . 1,082,919 05/15/2028
912820-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . . 1,052,836 |.. .1,136,838 08/31/2028
91282C-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 . 1,042,750 |.. .121,140 06/30/2028
912810-SA-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 ..... . 1,013,304 |.. . 1,354,155 02/15/2048
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 .1,000,115 |.. . 1,031,958 11/15/2027
912810-TX-6 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/FEB/2054 USD 100 . .997,569 |.. . 1,084,975 02/15/2054
91282C-GJ-4 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 . .994,988 |.. .993,773 01/31/2030
912820-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . .985,575 |.. ,003,436 08/15/2033
912810-QH-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100 ....968,149 |.. 990,713 |....... 05/15/2040 ...
912810-RG-5 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/MAY/2044 USD 100 ... .... 936,969 |.. . 1,141,359 |....... 05/15/2044 ...
912810-P-2 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/FEB/2038 USD 100 .928,674 |.. .919,601 02/15/2038
912820-KD-2 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 .928,547 |.. .900,912 02/28/2029
91282C-AB-7 ...[ UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/JUL/2025 USD 100 ... ....917,882 |.. ....920,064 |....... 07/31/2025 ...
912810-SU-3 .| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. ....913,103 |.. 1,623,056 |....... 02/15/2051 ...
912810-RB-6 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 .878,622 |.. . 1,140,008 05/15/2043
91282C-CR-0 UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 ... .876,933 |.. .947,917 07/31/2028
912810-SU-3 ...| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. ....851,584 |.. ,506,586 |....... 02/15/2051 ...
912820-JJ-1 .| UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 .... ....850,773 |.. 825,991 [....... 11/15/2033 ...
912810-0X-9 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 . .850,246 |.. .1,106,702 08/15/2042
912820-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . .835,859 |.. . 949,624 05/15/2031
912810-TA-6 UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 . .817,045 |.. . 1,227,929 08/15/2041
912810-TE-8 UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2052 USD 100 .808,478 |.. . 1,320,580 02/15/2052
912810-T6-3 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 .. .801,601 |.. . 1,142,976 05/15/2052
912820-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . 797,244 .. . 853,595 05/15/2032
912810-0X-9 -[ UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 ... ... 793,540 |.. ,031,968 |....... 08/15/2042 ...

E11



STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
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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-JY-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/JAN/2034 USD 100 .. A ... 788,428 |.. .... 757,652 |....... 01/15/2034 ..
91282C-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . A 777,652 |.. . 752,601 08/31/2028
912810-QD-3 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/NOV/2039 USD 100 A . 758,569 |.. . 772,709 11/15/2039
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... A . 758,099 |.. . 740,675 07/31/2030
91282C-KJ-9 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/APR/2027 USD 100 . A ....695,802 |.. ....687,484 |....... 04/15/2027 ...
91282C-JA-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2028 USD 100 .... A ....685,211 |[.. ....660,016 |....... 09/30/2028 ...
91282C-FZ-9 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2027 USD 100 . A .683,357 |.. .679,099 11/30/2027
91282C-LM-1 UNITED STATES OF AMERICA NOTES FIXED 3.625% 30/SEP/2031 USD 100 . A .676,460 |.. .683,408 09/30/2031
91282C-DG-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 .... A ....667,346 |.. ....690,882 |....... 10/31/2026
912810-T8-7 .........[ UNITED STATES OF AMERICA BOND FIXED 3.875% 15/MAY/2043 USD 100 .. A ....665,046 .. ....746,066 |....... 05/15/2043 ...
91282C-CIi-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/AUG/2026 USD 100 A .664,634 |.. .687,972 08/31/2026
912810-8L-3 UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 ..... A .651,307 |.. ,106,915 02/15/2050
91282C-CS-8 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 A ....650,486 |.. 757,942 |....... 08/15/2031
912810-RY-6 .........[ UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 .... A ....618,255 |.. ....861,746 |....... 08/15/2047
91282C-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 . FE . .608,421 |.. .613,828 04/30/2030
91282C-K0-3 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/MAY/2034 USD 100 . A .607,237 |.. . 506,412 05/15/2034
91282C-KA-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/FEB/2027 USD 100 . A .606,072 |.. . 594,323 02/15/2027
91282C-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . A .586,871 |.. . 567,967 08/31/2028
91282C-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 ... A . 555,649 |.. . 507,344 06/30/2028
91282C-GK-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 . A .538,853 |.. . 522,349 01/15/2033
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . A .536,440 |.. .618,641 02/15/2031
912810-QY-7 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2042 USD 100 . A .531,608 |.. .700,712 11/16/2042
912810-Q0-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 A .530,090 |.. . 547,830 05/15/2041
91282C-GH-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 . A .526,906 |.. . 522,349 01/31/2028
91282C-IN-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2028 USD 100 . A .521,511 |.. .509,609 11/30/2028
91282C-GK-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 . A .515,977 |.. . 499,934 01/15/2033
91282C-HC-8 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . BFE. .512,5%8 |.. .537,147 05/15/2033
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . A .508,664 |.. .586,380 02/15/2031
912810-SR-0 UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 .. A .506,790 |.. .819,613 05/15/2040
91282C-FV-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 ... LA FE . .... 465,359 .. ....461,1% |....... 11/15/2032 ...
912828-73-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 .... AL ... 449,232 |.. .... 382,207 |....... 01/15/2030
91282C-KL-4 UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/APR/2029 USD 100 . A .432,078 |.. . 404,402 04/15/2029
91282C-JL-6 UNITED STATES OF AMERICA NOTES FIXED 4.875% 30/N0V/2025 USD 100 . LA FE . . 426,652 |.. . 424,038 11/30/2025
91282C-CR-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1% 31/JUL/2028 USD 100 A ....424,288 |.. ....458,648 |....... 07/31/2028
912828-70-6 ......... | UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 .... A ....419,830 |[.. ....488,532 |....... 05/15/2030 ...
91282C-LX-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2027 USD 100 . A .409,920 |.. . 404,402 11/16/2027
91282C-LV-1 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2029 USD 100 . A .408,419 |.. . 304,947 10/15/2029
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . FE . .408,302 |.. . 404,402 11/16/2032
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 A .407,538 |.. .517,253 11/15/2048
91282C-MG-3 UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/JAN/2030 USD 100 A . 382,697 |.. . 369,467 01/31/2030
912810-0K-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 A .378,191 |.. .407,687 08/15/2040
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . A 377,477 |.. . 403,928 05/15/2032
91282C-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. A .365,752 |.. . 394,554 01/31/2028
91282C-MP-3 UNITED STATES OF AMERICA NOTES FIXED 4.125% 28/FEB/2027 USD 100 . A . 336,384 |.. .330,238 02/28/2027
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. A . 327,23 |.. .348,614 03/31/2028
91282C-BT-7 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 .. A . 325,403 |.. . 332,946 03/31/2026
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . A .314,801 |.. . 339,885 08/31/2028
91282C-Hil-4 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/AUG/2030 USD 100 . A .301,491 |.. .293,776 08/31/2030
912828-511-8 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/NOV/2028 USD 100 . A .300,927 |.. .305,765 11/15/2028
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . A .297,279 |.. .303,764 08/15/2026
91282C-AJ-0 ...| UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 ... A ....201,990 |.. ....293,776 |....... 08/31/2025 ...
912810-RH-3 .| UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 ... A ... 289,124 |.. .... 363,962 |....... 08/15/2044 ...
91282C-EZ-0 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JUL/2032 USD 100 . A . 287,393 |.. .278,79 07/15/2032
91282C-LW-9 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/NOV/2034 USD 100 A .281,600 |.. . 280,285 11/16/2034
91282C-JR-3 ... | UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/DEC/2028 USD 100 ... A ....278,983 |.. ....279,036 |....... 12/31/2028 ...
912828-N7-1 .| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 .... A ... 214,447 |.. .... 203,844 |....... 01/15/2026
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . A .271,409 |.. . 290,428 05/15/2032
912810-TU-2 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/AUG/2043 USD 100 A .265,918 |.. . 275,479 08/15/2043
91282C-JJ-1 ...| UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 .... LA FE . ... 262,259 |.. ....254,805 |....... 11/15/2033 ...
912828-X8-8 .| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 . AL ....261,600 .. .... 267,545 |....... 06/15/2027 ...
91282C-G-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 A . 258,867 |.. .242,078 04/15/2028
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . LA FE . . 255,385 |.. . 262,053 02/15/2033
91282C-EY-3 UNITED STATES OF AMERICA NOTES FIXED 3% 15/JUL/2025 USD 100 .... A . 252,999 |.. . 249,709 07/15/2025
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 A .252,768 |.. .260,816 11/16/2027
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JUL/2027 USD 100 FE . .252,612 |.. . 254,805 07/31/2027
91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . A .252,088 |.. . 229,324 10/16/2027
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . A .250,042 |.. . 203,025 08/15/2030
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 . A .238,979 |.. . 264,805 06/30/2027
912810-QD-3 UNITED STATES OF AVMERICA BOND FIXED 4.375% 15/NOV/2039 USD 100 A .237,024 |.. . 242,064 11/15/2039
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . A .236,885 |.. . 242,064 08/15/2026
91282C-JY-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/JAN/2034 USD 100 A . 221,248 |.. .218,377 01/15/2034
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 A . 225,840 |.. . 242,064 05/31/2028
91282C-AY-7 UNITED STATES OF AMERICA NOTES FIXED 0.625% 30/NOV/2027 USD 100 . A .224,011 |.. . 241,064 11/30/2027
912828-77-8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 .... A . 222,52 |.. . 229,324 01/31/2027
912828-70-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . A .218,972 |.. . 254,805 05/15/2030
91282C-DIi-8 ...| NITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 ... A ....215,615 |.. .... 229,324 |....... 01/31/2029 ...
912828-4V-9 .| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . A ....208,386 |.. ....211,488 |....... 08/15/2028
912810-RZ-3 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 .... A .207,397 |.. . 293,025 11/16/2047
91282C-CF-6 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAY/2026 USD 100 A .202,043 |.. .208,064 05/31/2026
91282C-EN-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 2.75% 30/APR/2027 USD 100 ... FE . ....201,079 |.. .... 203,844 |....... 04/30/2027 ...
91282C-EW-7 .........[ UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2027 USD 100 ... A ....200,280 |.. ....202,201 |....... 06/30/2027
912810-76-3 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 A . 197,455 |.. .281,544 05/15/2052
912810-TX-6 UNITED STATES OF AVERICA BOND FIXED 4.25% 15/FEB/2054 USD 100 . A . 196,793 |.. . 214,036 02/15/2054
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 A . 189,555 |.. . 203,844 08/15/2032
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . A .188,782 |.. . 203,844 08/31/2028
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 . A .186,737 |.. .191,103 11/16/2026
912810-TJ-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 .. A . 182,456 |.. .251,387 08/15/2052
91282C-AD-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JUL/2027 USD 100 . LA FE . 179,313 |.. . 191,934 07/31/2027
912810-RK-6 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 .. 1.A 177,317 |.. . 250,850 02/15/2045
91282C-AB-7 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/JUL/2025 USD 100 A 174,968 |.. 175,384 07/31/2025
91282C-EV-9 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 A 174,851 |.. . 178,363 06/30/2029
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JUL/2027 USD 100 FE . 174,79 |.. . 176,343 07/31/2027
91282C-DK-4 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/NOV/2026 USD 100 A 172,128 |.. . 178,363 11/30/2026
912810-FM-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . A .170,315 |.. . 162,883 05/15/2030
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... A . 169,473 |.. . 165,623 02/15/2046
91282C-LF-6 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 . A .168,827 |.. .170,870 08/15/2034
91282C-AH-4 ...| UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 .... A ....166,6% |.. .... 178,363 |....... 08/31/2027
91282C-JR-3 .| UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/DEC/2028 USD 100 ... A .... 165,591 |[.. .... 165,623 |....... 12/31/2028 ...
91282C-JG-7 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 . A . 165,446 |.. . 156,680 10/31/2030
912810-8X-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. A .164,010 |.. . 269,684 05/15/2051
912828-68-4 ...| NITED STATES OF AMERICA NOTES FIXED 2.375% 30/APR/2026 USD 100 .... A .... 163,955 .. .... 165,623 |....... 04/30/2026 ...
912828-3W-8 .| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 .. A ... 163,246 |.. .... 165,623 |....... 02/15/2028 ...
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . A .160,277 |.. . 254,805 08/15/2049
91282C-HC-8 UNITED STATES OF AMERICA NOTES FIXED 3.375% 15/MAY/2033 USD 100 . FE . . 168,054 |.. . 165,623 05/15/2033
912810-SJ-8 ...| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 A ... 163,185 |[.. .... 243,530 |....... 08/15/2049 ...
912810-8Y-5 .| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 .... A ... 141,704 |.. ....195,851 |....... 06/15/2041 ...
91282C-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . A . 138,025 |.. . 140,142 08/31/2029
91282C-HP-9 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/JUL/2033 USD 100 . A . 131,153 |.. . 127,402 07/15/2033
912810-RU-4 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/NOV/2046 USD 100 ... A . 129,658 |.. . 176,127 11/15/2046
912828-6B-1 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . A . 128,745 |.. . 132,498 02/15/2029
91282C-JB-8 UNITED STATES OF AMERICA NOTES FIXED 5% 30/SEP/2025 USD 100 .... A .128,501 |.. .126,715 09/30/2025
912810-7B-4 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/NOV/2051 USD 100 A 127,890 |.. . 230,436 11/15/2051
91282C-GW-5 .| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 ... A .. 122,615 |.. ... 114,662 |....... 04/15/2028 ...
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STATEMENT AS OF JUNE 30, 2025 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
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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-TV-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2053 USD 100 .... . LA s .... 119,561 |.. ....121,321 |....... 11/15/2053 ...
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . 1.A .119,133 |.. . 135,102 05/15/2031
912810-RG-5 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/MAY/2044 USD 100 1.A .114,928 |.. . 140,142 05/15/2044
912810-TZ-1 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2044 USD 100 .. 1.A 110,531 |.. . 114,885 02/15/2044
912810-TF-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... LA ....105,984 |.. .... 145,066 |....... 02/15/2042 ...
91282C-GZ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 .... FE . ... 102,294 |.. ....103,799 |....... 04/30/2030 ...
91282C-LJ-8 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/AUG/2031 USD 100 A . .101,101 08/31/2031
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . A . 101,922 02/28/2029
91282C-BJ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 A ..101,922 |....... 01/31/2028
91282C-LE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/JUL/2034 USD 100 . A .. 07/15/2034 ...
91282C-J1-9 UNITED STATES OF AMERICA NOTES FIXED 4% 15/JAN/2027 USD 100 .... A 01/15/2027
91282C-HU-8 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/AUG/2026 USD 100 . A 08/15/2026
912810-SD-1 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 A .. 08/15/2048
91282C-HZ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2030 USD 100 .... A .. 09/30/2030 ...
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . A 05/15/2032
912810-QN-1 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2041 USD 100 . A 02/15/2041
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 A 08/15/2032
91282C-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . A 12/31/2027
91282C-HI-6 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/JUL/2026 USD 100 . A 07/15/2026
91282C-HV-6 UNITED STATES OF AMERICA NOTES FIXED 5% 31/AUG/2025 USD 100 .... A 08/31/2025
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . A 09/30/2027
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 . A 07/31/2030
91282C-GT-2 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . A 03/31/2028
912810-RT-7 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 . A 08/15/2046
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . A 11/15/2028
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . A 10/31/2027
91282C-GS-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . A 03/31/2030
91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . A 10/15/2027
91282C-JJ-1 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 .... LA FE . 11/15/2033
91282C-FC-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/JUL/2029 USD 100 .... LAFE ... .. 07/31/2029 ...
912810-UE-6 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/NOV/2054 USD 100 A .. 11/15/2054 ...
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 A 02/15/2053
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JuL/2027 USD 100 LA FE . 07/31/2027
912810-UA-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 ... A .. 06/15/2054 ...
91282C-DG-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 .... A .. 10/31/2026
91282C-ES-6 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/MAY/2029 USD 100 .. A 05/31/2029
91282C-HB-0 UNITED STATES OF AMERICA NOTES FIXED 3.625% 15/MAY/2026 USD 100 . A 05/15/2026
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . A 05/15/2031
912820-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . A 09/30/2026
912828-2N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . A 04/30/2027
91282C-Fii-6 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2025 USD 100 . A 11/15/2025
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 A 11/15/2049
91282C-BH-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JAN/2026 USD 100 . A 01/31/2026
91282C-CP-4 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . A 07/31/2026
91282C-GT-2 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . A 03/31/2028
91282C-AM-3 UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 ... A 09/30/2025
91282C-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . A 08/31/2029
91282C-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 A 09/30/2028
912810-SK-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 ... .o |LS... AL .. 11/15/2049 ...
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - U.S. Government
Obligations (Exempt from RBC) 414,161,413 448,867,635 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 414,161,413 448,867,635 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) 414,161,413 448,867,635 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 414,161,413 448,867,635 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 eveeeeeeeeeeieeeeeemeneeeeeemee e e eemmmeeeeeemmmmeeeeeen | LSeiiiiiiiiiiis Joevee LA e s 3,075,000 |-eeeeneeeeenniiaeeens 3,075,000 |....... 07/01/2025 .......
949921-12-6 .........| ALLSPRING GOVT FUND LEX .... ...10,000,000 |.. ...10,000,000 |....... 07/01/2025
BOFASE-C1-3 BOFA SECURITIES, INC ..... . 1,712,682 |.. . 1,712,682 07/01/2025
316175-10-8 FIGXX FID INST GOVT LEX . 10,000,000 |.. 10,000,000 07/01/2025
3814111-27-3 .........| Goldman Sachs Fin Square Govt Fd .... ...10,000,000 |.. ...10,000,000 |....... 07/01/2025
44330V-48-0 .........| HSBC US GOVT FUND LEX .... 5,000,000 |.. .... 5,000,000 |....... 07/01/2025
NATWES-TM-7 NATWEST MARKETS SECURITIES INC . 50,000,000 |.. 50,000,000 07/01/2025
INGF IN-AC-5 NOMURA SECURITIES INTERNATIONAL INC 20,000,000 |.. 20,000,000 07/01/2025
TDPRIM-E1-1 .........| TD PRIME SERVICES LLC ...23,000,000 |.. ...23,000,000 |....... 07/01/2025
BOFASE-C2-1 ......... [ BOFA SECURITIES, INC ..120,000,000 |.. ..120,000,000 |....... 08/04/2025 ...
BOFASE-C3-9 BOFA SECURITIES, INC ..... ...50,000,000 |.. ...50,000,000 09/26/2025
CITIGR-0U-0 CITIGROUP GLOBAL MARKETS INC ..186,000,000 |.. ..186,000,000 08/04/2025
DEUTSC-HE-6 DEUTSCHE BANK SECURITIES INC. ...60,000,000 |.. ...60,000,000 08/04/2025
NATION-A1-4 NATIONAL BANK OF CANADA .... ..125,000,000 |.. ..125,000,000 07/01/2025
NATION-A2-2 NATIONAL BK OF CANADA FINAN ...20,000,000 |.. ...20,000,000 07/01/2025
ROYALB-AN-2 ROYAL BANK CANADA TORONTO . ..210,000,000 |.. ..210,000,000 08/04/2025
TDPRIM-E2-9 .........| TD PRIME SERVICES LLC .... ...75,000,000 |.. ... 75,000,000 |....... 08/04/2025 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 978,787,682 978,787,682 XXX
9999999999 - Totals 1,392,949,095 1,427,655,317 XXX

General Interrogatories:

1. Total activity for the year Fair Value § --oooeieieienns (587,898,417)  Book/Adjusted Carrying Value $ --wovoveveveveeens (594,295,875

2. Average balance for the year FairValue $ -ooovvveeeneenne 1,943,103,160  Book/Adjusted Carrying Value $ -..ocvovevenne 2,010,922,849

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ... 1,427,65,317 NAIC2 § ..o NAIC3 $ .o NAIC4 $ ..o NAIC5 § ...
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STATEMENT AS OF JUNE 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 JUNE 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 .........ccceovene. New York, NY .o | ...3.560 | 1,456,269 |...oooviviciceniee [ 166,884,880 |........ 278,167,547 |....... 315,796,516 |..
Bank of America .......ccccoeorunnne New York, NY .o fooeeeeceeses forerereeee [ v o (57,238,273)|........ (48,349,556)]........ (59,624,201)|..
PNC e Pittsburgh, PA .o | 2.340 [ 26,993 | [ 22,663,491 |.......... 26,301,092 |......... 31,450,703 |.
Wells Fargo ......... .. San Francisco, CA ..occoooovees foooveeiee o ...2,235,279 |.. .... (568,843)|.. ..2,841,731 |..
Bank of NY Mellon . Pittsburgh, PA ... . .... (297,685)].. ... (874,692).. ... (122,327)..
Cash OTher ..o iiicceeeeeeseseessnesesisses |oeesesessssssenns [resessssnsn [sessmesssseesenananinnens foensessesnsnsnenesnsesnsnne|oesssseees 5,997,746 |.............. 435,275 | 512,337 |..
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 1,483,262 140,245,438 255,110,823 290,854,758
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 1,483,262 140,245,438 255,110,823 290,854,758
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

1,483,262

140,245,438

255,110,823

290,854,758
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