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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 50,216,094,676 |........c.cocvierrierricnnns [V 50,216,094,676 |........... 52,775,175,578
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 16,199,995 [ [V 16,199,995 |....ccccvene 31,729,995
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,054,182,812 |..oovviinnnne 3,640,447 |............ 1,050,542,365 |............ 1,079,384,751
3. Mortgage loans on real estate:
B FIISEHENS oot [ 11,938,724,633 |..oooviiiccn (U 11,938,724,633 |......... 13,605,994,514
3.2 Other than first IENS.............cooveveueeieieeeeeeeeeeecee e e nenees 4,324,723 | [V O, 4,324,723 | 4,320,725
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 1,607,582 |oeoericciereceene [V O, 1,607,582 |.cocveviriinne 1,297,013
5. Cash($ .ooeen 1,144,033,488 ), cash equivalents
[CJ— 1,892,881,021 ) and short-term
investments ($§ ... 330,384,007 ) ..o e 3,367,298,606 |.....cooevvicrrcriennn 0 o 3,367,298,606 |............ 2,013,002, 164
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeunns 995,342,846 |.....c.coevevereereereee 0 o 995,342,846 |................ 937,624,453
7. Derivatives ............... .. 3,754,292 ,836 |.. .. ..3,754,292,836 |.. ..4,220,383,79%
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 4,576,042,559 |.........ccccee...... 474,608 |............ 4,575,567,951 |............ 4,614,800,918
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 193,348,009 |..oovieiieeeireeeas [V 193,348,009 |....cocecne. 340,107,281
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... ,
12. Subtotals, cash and invested assets (Lines 110 11) ....cccevevveeeveveverevevevcnnns Jreveneene 16,127,621,959 | 4,115,055 |.......... 76,123,506,904 |.......... 79,636,510,375
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ...........cceuriururimeerimrenineinieieieeeeeeeneeenns [eeeieines 1,694,585,645 |.........cco.c.. 2,727,452 |............ 1,691,858,193 |.....cccvnveee 863,473,610
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 237,002,799 |...ooovieiene 8,412,076 |...ccoevvenee. 228,590,723 |....cooee.. 544,897,741
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 49,130,293 ..o [0 49,130,293 |.cooovien 49,914,498
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ...
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit ............ccceeieriieriienieiieeeceeee
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 43,011,275 |[ooeeieiieeeeeeeeee (V1 43,011,275 |..covcven 60,606,746
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 748,373,098 |...ooivriiee 7,857,953 | 740,515,140 |................ 430,794,571
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 82,504,034,840 |............ 2,328,439,258 |.......... 80,175,595,582 |.......... 82,775,039,219
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt ettt e s e eanenens [ernnninas 114,018,326,818 |....c.covieccrrrccicine [V 114,018,326,818 |......... 106,490, 174,410
28. Total (Lines 26 and 27) 196,522,361,658 2,328,439,258 194,193,922,400 189,265,213,629
DETAILS OF WRITE-INS
1101. Deposits in connection with investments ..o | 10,162,682 | [0 10,162,682 |................. 12,689,189
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 10,162,682 0 10,162,682 12,689,189
2501. Insurance Company Owned Life INSUFANCe ... [, 661,357,978 |.ccocvvveeerrcreriieie | 661,357,978 |..cocvvvvvenne. 340,332,073
2502. Premium deposit SUSPENSE .....cocoovovoviveuevieieiieeeeee ettt oo 28,082,681 | 0 forooiiiis 28,082,681 |....coeeeeeeeeeeeeee 0
2503. Other receivables ... [ 22,823,173 | [V 22,823,173 | 0
2598. Summary of remaining write-ins for Line 25 from overflow page ... 36,109,261 |... ..7,857,953 |... ...28,251,308 |... 90,462,498
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 748,373,093 7,857,953 740,515,140 430,794,571




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ 43,489,654,423 less $
(including $ ...cevve. 7,912,634,720  MOOCO RESEIVE) ...
Aggregate reserve for accident and health contracts (including $  .........ccccooviiiininne. 0 Modco Reserve)
Liability for deposit-type contracts (including $ 208,121,254  ModCO RESEIVE).........ovviiieeeie e
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
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 $
Modco)

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ 0 Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $ 12,921 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $

Current
Statement Date

2
December 31
Prior Year

43,489,654 ,423

12,905,465,664

................ 311,323,598
188,218

................ (11,560,690)

................... 5,014,442

59,287,394 |..

45,345,368, 340
52,473,457
12,529,620,100

................ 307,373,153
176,909

(12,820,337)

................... 5,877,992

Service ACt ...
9.3 Other amounts payable on reinsurance, including $ ................
[eTST LT PSR STSRTTRPTTRSTSTSTTIY R 1,022,479,545 |............ 1,286,335,933
9.4 Interest MaiNtENANCE RESEIVE ............c.cvcviuiuieiiiieeieieteteteeee et et st ettt es e s s e s e s et s et essss s s st et esetes et sssss s ssssesesesesessanssssnssesesens |eeesenenensannes 313,345,160 |...coovneeeeee 405,143,181
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  .eeeveeririccceees 35,481,410 |...c.cooeoee. 33,262,613
11.  Commissions and expense allowances payable on reinsurance assumed 13,712,724 | 217,019,150
12, General eXPENSES AUE OF BCCIUBH .............ceueviuieerieeeeeeteteseessesessseestesessssesesssssesesesessssssesssasates et esesnssesasaseteseseseas s asssasatesesesnanana 17,386,524 |................ 18,104,961
13. Transfers to Separate Accounts due or accrued (net) (including$ ............
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieieieeeeesee et sessssesesesesesesens [eseeeeeeeieiens 748,047,452 |............... 910,802,739
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene ... 30,666,735 |.. ... 25,448,686
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feevrereriniciciriiccne [ R 229,857
15.2 Net deferred taX HADIIIY ............ooveirieieieieieeii ettt ettt s et et esese e sttt esesese e s s sesesesesenesenesssns eeeteeeteie et [OOSR 0
16, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 1,925,753 |.oooviine 2,215,216
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne ..6,776,219 |.. 14,464,512
18.  Amounts held for agents' account, including $ .....cccevveeureeurnnnne 2,492 agents' credit BAlanCes ..............coveveeeveieeieieieeei oo 2,492 |..
19.  Remittances and itemMS NOt AIIOCALEM ............cuiuiuriririircieieieee ettt [rossnnaseees 144,860,797
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ 0
21. Liability for benefits for employees and agents if not included above .... 0.
22. Borrowed money $ ......ccoiiiiiiiiiiiiins 0 andinterestthereon $  .ocooovvvvvicecieeeenn 00 0.
23. Dividends to stockholders declared and UNPAIA ...........ccooiiiiiiiiiieiie ettt ettt e neebesaeesseesaeesneesbeens [eeisesae st se e 0
24. Miscellaneous liabilities:
24.01 ASSEE VAIUAHON FTESEIVE ........eceeveeeceee et e ee et s s e e e e s s s seas s e s s s ssanassesesasssasassesasanasassssesassassssssssassasansnna|ereseseeanas 1,470,403,597
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) COMPANIES ... ee e eneeeae s |ree e 0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns 0 ) reinSUrers ......... ooeeeeeeerieuneeiseeienenns 0
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ............ccccccoiiiiiiiiiicice ..
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s 0
24.07 FUNdS Neld UNAEI COIMSUIANGE .........ccoovviiieeetetieieeeeeeeetetetesesese s es et et e s st esess s et esesesesesesess s esssesesesesesessesssssasssesesessanasasssanas|erenenennnes 5,784,967,140 |............ 5,423,191,521
24.08 Derivatives ..........cccceeeenne. ..3,680,758,919 |.. ..4,880,507,018
24.09 Payable for securities ........... ..1,009,422,065 |.. ..1,029,059,778
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ..3,272,432,904 |.. .. 3,279,477,530
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 2,132,879,720 950,300,856
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 76,525,212,709 78,471,241,649
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuieiiiiiieeeteteteeeeee ettt tet et e s e e e e ettt es et eses et esebesesess s esssesesesesesessssesssasasesesesesns oenerenas 113,677,722,736 |......... 106,171,228,064
28. Total liabilities (Lines 26 and 27) ... 190,202,935,445 184,642,469,713
29, COMMON CAPILAI SLOCK .......cvvivieieieiiiicietetet ettt ettt ettt ettt s et se et st et eses e s s st et esesesesessasesssesesesesesesnssssssesasesesesssnssssasssas|oesesessasinnans 75,000,000 |...ccvceeeeee. 75,000,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special surplus funds .
32, SUIPIUS NOLES ....eeiiiiiiiiiiirie e
33.  Gross paid in and CONHDULEA SUMPIUS ..........eiiuiiiiiiieii ettt ettt e bt e sbe e b e et e e bt embeemeeeaeeeseesaeesaeenbeenbeens
34. Aggregate write-ins for special SUMPIUS fUNAS ..ottt ettt e et e e e ae e b e e e e e neeeneene
35, UNASSIGNEd fUNAS (SUIMPIUS) ...ttt ettt ettt et e st e e st e e et e ea e e b2 e s e e as e e as e e a e e ea e e em e e eseeeseese e s e enneenseenneaneeaneens
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in LINe 29 $  ......ccccovvievvriicinicineeas 0 ) i [ 0 [ 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 ) s oo [0 0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 3,915,986,955 4,547,743,916
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 3,990,986,955 4,622,743,916
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 194,193,922,400 189,265,213,629
DETAILS OF WRITE-INS
2501. Derivative instruments eXpense Payahle ...ttt [eereneienens 1,437,873,303 386,830,980
2502. Cash collateral received on derivatives ... 558,057,958 . 429,852,060
2503,  MiSCEIIANEOUS ..cvviieieicriiircciiet s 136,948,459 |.. ..133,617,816
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,132,879,720 950,300,856
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e .0 . .
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
G ) RO OPP PR RPN
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccccoeveveeerc o 600,572,253 |............ 5,992,218,191 |......... 12,559,203,739
2. Considerations for supplementary contracts with life contingencies...............ccccoeveveveveveeeeceeeeeeeee e (1,158,866,626)................ 292,488,347 |..oeeeenn 400,174,992
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..2,085,568,089 |.. ..2,256,974,358 |.. ..2,993,058,160
4. Amortization of Interest Maintenance ReServe (IMR) ...........cccocvoveveueueueueieeiieieteieieeeese e senas oo (7,896,123)]..cveeccicinne 651,104 [ (227,881)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . | (2,843,238,518)|.......... (1,302,444 ,046)|.......... (2,980,652,517)
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 146,054,910 |............... 160,252,060 |................ 214,831,856
7. Reserve adjustments on reiNSUranCe CEAEA .............cocoovoviueveveuieieeeeieeeieieseeeeee e sesessses s e 7,829,888,660 |.............. (298,716,593)|....c.cocnv (399,531,500)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........c.c.cvveueueueriieieeeseseiesesesesessss e sessss st s s sesesens [eseesenacans 1,543,622,880 |............ 1,537,900,863 |............ 2,030,303,440
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. . 418,777,383 388,522,489 529,494,159
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 8,614,482,908 9,027,846,773 15,346,654,448
10.  Death DENETIS ... Jooooio 734,053,577 |............... 801,525,854 |............ 1,012,247,952
11.  Matured endowments (excluding guaranteed annual pure endowments) . .. ..
12, ANNUILY DENETILS ..ooviuiiiiectcececce ettt ettt es ettt s s s s st sesesessan s ss s ses e 2,547,305,459 |............ 2,454,023,421
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 5,739,581 | 6,099,053
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e [0 0.
15.  Surrender benefits and withdrawals for life contracts ..................... 11,056,271,910 |.. ..8,305,058,331 |.. 12,030,691,511
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceeeeveveiiieveverceeeeeeeeee e 402,687,671 |...cocveenne 287,261,688 |............... 412,951,494
18. Payments on supplementary contracts with life contingencies .............. | 176,901,164 |................ 167,822,3% |................ 227,764,401
19. Increase in aggregate reserves for life and accident and health contracts ) (1,848,899,980) (1,504,537,804) (1,317,869,577)
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 13,075,015,360 |.......... 10,517,719,896 |.......... 15,579,844,833
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiicecte ittt s bbbt es et bbb s s s b b s s e [ecseeeeennacaa 626,111,766 |............... 597,838,400 |............... 802,621,499
22. Commissions and expense allowances on reinsurance assumed . ...50,870,738 |.. ...41,567,990 |.. ..262,123,538
23. General insurance expenses and fraternal expenses ................. | S 706,235,934 |................ 706,363,303 |......c......... 986,917,739
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 49,126,498 |................ 56,061,448 |................ 71,128,963
25. Increase in loading on deferred and uncollected premiums ........... e (3,118,349) [ (836,942)].. ... (1,373,981)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeureeeveiereeeeeieeeeeieiesens e (4,353,477,263)|.......... (2,990,900,046)|.......... (4,277,404,082)

(189,173,218) (392,628,017) 3,920,694,020

27. Aggregate write-ins for deductions ....

28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 9,961,591,466 8,535, 186,032 17,344 552,529
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . (1,347,108,558)|................ 492,660,741 |......... (1,997,898,081)
30. Dividends to policyholders and refunds to members 3,964,879 3,955,982 5,437,461
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) ........ccccivieiueueriiiiieieeieieseescee s sseae s ssese s snssss s [eceeeesenas (1,351,073,437) ... 488,704,759 |........... (2,003,335,542)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (12,705,453) (13,488,202) (36,162,964)
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) ..........cccevevevveeerereneens frocccens (1,338,367,984)|............... 502,192,961 |........... (1,967,172,578)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 31,825,524 (excluding taxes of $  ...ccoeeeeneee (26,500,974)
transferred t0 the IMR) .........coiiii ettt ettt 54,776,200 (1,391,237,747) (1,164,130,699)
35.  Netincome (LiNe 33 PIUS LINE 34) .....uciriiiiiiiiiiiieieeete ettt (1,283,591,784) (889,044,786) (3,131,303,277)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 4,622,743,916 6,349,379,241 6,349,379,241
37, NetinCOmME (LINE 35) ...ttt ettt en e e (1,283,591,784)|.............. (889,044,786)|........... (3,131,303,277)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..200,959,272 oo 703,747,745 |.. (137,292,327)|.. ..1,270,086,467

39. Change in net unrealized foreign exchange capital gain (I0SS) ..........c.cceeeurieieievereeeeeeeeeeieieieseseeans . 27,581,927 | 3,327,317 |.. ...41,138,545

40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..338,329,723 |.. ..253,114,964 |.. ..744,237,007
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(30,430,083)]|.. (248,663,901)|.. (309,722,415)
42. Change in liability for reinsurance in unauthorized and certified companies ............

43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e

45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 PRI 0N L.ttt sttt ettt ettt sttt se e eseseete st e be e e be e e beseesesessesessese et ese s esensebenesseseesesessesensesenseses|eeeset et ettt 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L3 R =TT X TSP .
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee .. ..
51.4 Change in surplus as a result of rEINSUFANCE .............cccccvevvevereeeeeeeeeeeeieieseseeeeseseseesesesesssenefeeseneneeeens (97,554 ,997) | (56,041,328) ... (74,721,771)
52.  Dividends t0 SIOCKNOIAETS ...........ccvurveveieeeececteteeeeeeceete et esesscaetetesesesssaesesesesensseesesesenensssesesasennsssesasanns (266,000,000)
53. Aggregate write-ins for gains and losses in surplus (320,924,518) 200,537,687 (3,723,727)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (631,756,961) (857,932,345) (1,726,635,325)
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,990,986,955 5,491,446 ,896 4,622,743,916
DETAILS OF WRITE-INS
08.301. Management and Service f86 INCOME .......cocoovoiiiiiiieucuiiiieee ettt 273,281,672 |.coccven. 268,394,719 | 354,156,568
08.302. Rider DENETiTS ..ottt et eeen 58,018,087 |...cccceuenene 53,082,156 |.cooveeeeenne 71,298,409
08.303. MISCEITANBOUS .....e.ceieeerieice ettt sttt es ettt es st a e ns s a e s eens et e s es s sensntesesefensnnsnnnnaneeen 50,268,723 |.coooeeenne 43,000,629 |......ccuenene 71,604,519
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ..............cccceueveueeiereieeeieeiciceeeee e 37,208,901 |.coeeecenne 24,094,985 |......ccconcc. 32,434,663
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 418,777,383 388,522,489 529,494,159
2701. Realized gain/(loss) on funds withheld on derivatives . (589,164,428)]|.. (192,855,544)|.. (199,445,091)
2702. Interest credited to reinsurers ......cccooveveervennnne. ..312,050,318 |.. 255,756,167 |..ccccveeee.. 325,155,090
2703. Reserves transferred under reinsurance agreements ........... ....57,353,783 |.. (462,376,892)|.. ..3,767,688,315
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e 30,587,109 | 6,848,252 |..cocueeene 27,295,706
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (189,173,218) (392,628,017) 3,920,694,020
5301. Unrealized change on funds withheld on derivatives ... e (322,356,455)].....cceee. 200,537,687 |...ccocevene.. (3,723,727)
5302. MISCEITANBOUS ....eoeveeeeeeeeeeeeeee ettt ettt ettt e ettt ese et aeeaeaeeeeteeseteesstesesenssaenseteseseenssnnssannsns|oreeeeseaeeeeennas 1,431,937 |.

L3010 1 TSSO O PR OPP TS URT KEOSRORRR TR ST RRPRPRROPRRRORY ..
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (320,924,518) 200,537,687 (3,723,727)




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiiiiuciiiciieie ettt [eeesenees (2,833,588,700)|............ 6,349,868,234 |......... 12,452,853,227
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,980,440,329 |........... 1,895,859,453 |........... 2,521,665,281
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 2,051,016,503 1,500,738,820 2,571,168,317
4. TOtal (LINES 110 3) oottt 1,197,868, 132 9,746,466,507 17,545,686,825
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 7,213,862,477 |......... 12,086,603,813 |.......... 16,594 ,497,281
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (4,605,614,652)(........... (3,229,079,687)|.......... (4,669,405,638)
7. Commissions, expenses paid and aggregate write-ins for deductions .................ccceveueueereveieverevenens feeeeeeens (1,230,220,0%9)|............ 1,037,432,850 |............ 5,859,250,388
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 2,668,782 |..ccirienee 2,294,366 |..corerienne 5,649,164
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 1,053,136 616,936 (19,553,230)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,381,749,684 9,897,868,278 17,770,437,965
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (183,881,552) (151,401,771) (224 ,751,140)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 5,409,036,643 3,025,754,669 3,975,146,514
12.2 Stocks .............. ... 17,813,860 |.. . 34,057,910 ...41,308,066
12.3 Mortgage loans ... ..554,957,937 |.. 531,755,584 ..710,174,025
12.4 Real estate ....... e 1,158,337 [ 94,891 [ 391,804
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiciiei ittt nienne[eesesineesnens 192,205,909 |.............. 121,462,588 |................ 157,972,980
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 2,374,727 |oinne 8,936,209 |....c.oooeneee. 11,232,449
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 763,662,214 286,343,174 743,100,213
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 6,941,209,627 |............ 4.,008,405,025 |............ 5,639,326,051
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 4,460,639,859 |............ 2,409,655,106 |............ 3,391,664,287
1312 STOCKS ..ottt [res et 6,232,987 |.coocrriene 73,854,267 |........cc.c.... 74,301,738
13.3 MOMGAGE [OBNS ......ueeirieiieiriieireie ettt ettt nniens[oeessinensneans 680,370,856 |................ 421,191,530 |.ccoviennee 475,488,295
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuiuiriiiciieiei ettt nienne[eesesineesnens 216,849,220 |............... 313,540,776 |............... 397,944,013
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 19,082,031 1,307,585,351 1,699,043,565
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 5,383,174,953 4.525,827,030 6,038,441,898
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 57,718,393 22,830,274 40,157,220
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 1,500,316,281 (540,252,279) (439,273,067)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............c.ccocveveveveeeeeees |oevvreeenns 375,845,564 |................ 298,951,547 |.oovoieeenne 371,077,125
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 266,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (337,983,851) (439,602,250) (256,484 ,862)
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 37,861,713 (140,650,703) (151,407,737)
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) . |............ 1,354,296,442 |.............. (832,304,753)|...cccnve (815,431,944)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 2,013,002,164 |............ 2,828,434,108 |........... 2,828,434,108
19.2 End of period (Line 18 plus Line 19.1) 3,367,298,606 1,996,129, 355 2,013,002, 164
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds, transfer to Separate ACCOUNT ..o [oereeeeeas 3,293,886,072 |............ 1,488,543,417 |............ 1,846,504,748
20.0002. Reinsurance settlement to premiums ceded, asset in kind transfer .......ccooovvoiiiiiiiiins e 2,464,542,319 |....c.c....... 194,686,886 |............... 194,686,885
20.0003. Mortgage loans, transfer to Separate Account ..2,443,365,158 | 0 | 0
20.0004. Bonds, transfer from Separate Account ............... e . 1,719,111,915 |. . ...292,553,724
20.0005. Mortgage loans, transfer from Separate ACCOUNT ..o [ 705,508,048 |............ 1,444,772,050 |............ 1,444,772,050
20.0006. SECUMITY BXChANGES ...vivoviviiiiiiiiiieiciete ettt se e nesesesenennsnsn [oenesererennnens 422,017,295 |.............. 152,425,155 |................ 315,430,469
20.0007. Bonds, asset in kind transfer out ... ..126,299,360 |.. ..229,420,764 |.. ...229,420,764
20.0008. Death Benefits, asset in kind transfer ................. ..111,876,169 |.. ..127,940,308 |.. ...127,940,309
20.0009. Interest credited to reinsurers, asset in kind transfer ... . ...81,990,358 |. ... 40,811,267 |. ....40,811,267
20.0010. Surrenders, asset in kind transfer ... | 48,226,531 | 5,873,236 |.....c.ccocnnnne. 5,873,236




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

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

20.0011. Mortgages, transfers with bonds and Separate Account
20.0012. Other invested assets, transfer from Separate Account
20.0013. Mortgage loan modifications .......ccccoevevivvveeccccennes

20.0014. Capitalized interest on DONAS .......cccooiiiiiiiiiiiiiceceecee e
20.0015. Short Term Bonds assets in kind transfer in ...

20.0016. Transfer of assets to other invested assets from stocks
20.0017. Commission, asset in kind transfer ..........cccooeveviiiniine

20.0018. Rider Benefits, asset in Kind transfer ...
20.0019. Other invested assets underlying asset sold and reinvested ........cccocoooeiiiiiiniiicccccen

20.0020. Funds held under coinsurance, asset in kind transfer .............
20.0021. Transfer of assets from mortgages to other invested assets
20.0022. Bonds, asset in kind transfer in ......ccoooiinniiicciiiee
20.0023. Federal income tax recovered ........cccocevmvevirnvviieennnns
20.0024. Transfer of assets from other invested assets to stocks
20.0025. General expenses, asset in kind transfer ..o
20.0026. Prior period adjustments-tax provision ...

20.0027. Miscellaneous appliCation ...

R 18,015,316
................. 13,800,000

o 11,046,456
................... 7,256,269

... 39,869,694 |.
... 29,350,643 |.
... 23,948,932 |.

...12,000,000 |..
.. 11,608,938 |.

................. 19,642,982
................. 16,494 03

34,194,043 |.

R 10,861, 180

25,160,058 |.

53,307,487 |..

....25,160,059
................. 19,642,981
................. 19,757,600
... 34,194,044
...... 1,815,799
...103,103,323
... 19,485,894
...... 7,604,446
..5,885,435
. 989,852

5.1




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL TIFE ..ot e nies 1,302,200,802 |............ 1,358,437,906 |........... 1,817,738,367
GIOUP T oot s e e s s s eeee e s s s eeesesen e nesessesen s nenesee ot (01 (106,924)]......c.cocvveee. (100,768)
INGIVIAUAI BNNUIEIES ...ttt e 7,064,110,593 |........... 6,990,909,247 |............ 9,485,442,335
GIOUD GNNUILIES ...vveeeveeieteteeceseeseee et eesees s eeseste et et essesesssasssesesesesnesesssssssesesesesssnsesssssssesesesssnssssssss]esesensennnnnes 416,874,646 |................ 36,044,487 ... 49,081,964
ACCIHENT & NBAIMN ... 142,967,058 |................ 146,139,209 |......couve.. 199,408,310
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES T thIOUGN 7) ...ttt e 8,926,153,099 |............ 8,526,423,925 |.......... 11,551,570,208
DEPOSIt-LYPE CONMTACES .......vvveieieeiicieiiieieie ettt s s s s s ss s s ssans eresebetenennnaenes 9,598,997 |....coovvvee. 19,623,184 |................ 25,396,856
Total (Lines 8 and 9) 8,935,752,096 8,546,047,109 11,576, 967,064




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

NOTES TO THE FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A. Accounting Practices

Brighthouse Life Insurance Company (the “Company”) presents the accompanying financial statements on the basis of
accounting practices prescribed or permitted (“DE SAP”) by the State of Delaware (“Delaware”) Department of

Insurance (the “Department”).

The Department recognizes only the statutory accounting practices prescribed or permitted by Delaware in
determining and reporting the financial condition and results of operations of an insurance company, in determining its
In 2001, the National Association of Insurance Commissioners

solvency under the Delaware Insurance Law.

(“NAIC”) Accounting Practices and Procedures Manual (“NAIC SAP”) was adopted as a component of DE SAP.

Delaware has adopted certain prescribed accounting practices that differ from those found in NAIC SAP, none of
which affect the financial statements of the Company. A reconciliation of the Company’s net income (loss) and capital
and surplus between DE SAP and NAIC SAP is as follows:

Net income (loss), DE SAP

State prescribed practices: NONE
State permitted practices: NONE
Net income (loss), NAIC SAP

Statutory capital and surplus, DE SAP
State prescribed practices: NONE

State permitted practices: NONE
Statutory capital and surplus, NAIC SAP

(D Statement of Statutory Accounting Principles (“SSAP™)

B. No significant change.

C. Accounting Policy

(1)  No significant change.

SSAP
Number ¢

)

Financial
Statement
Page

Financial
Statement

Line
Number

For the Nine Months Ended
September 30, 2024

For the Year Ended
December 31, 2023

$ (1,283,591,784)

(3,131,303,277)

$ (1,283,591,784)

(3,131,303,277)

September 30, 2024

December 31, 2023

$ 3,990,986,955

4,622,743,916

$ 3,990,986,955

4,622,743,916

(2) Bonds not backed by other loans are generally stated at amortized cost unless they have a NAIC rating
designation of 6, which are stated at the lower of amortized cost or fair value. Bonds not backed by other loans
are amortized using the constant yield method.

(3-5)  No significant change.

(6) Loan-backed and structured securities are stated at either amortized cost or the lower of amortized cost or fair
market value. Amortized cost is determined using the interest method and includes anticipated prepayments.
The retrospective adjustment method is used to determine the amortized cost for the majority of loan-backed
and structured securities. For certain securities, the prospective adjustments methodology is utilized, including
interest-only securities and securities that have experienced an other-than-temporary impairment (“OTTI”).

(7-13)

D. Going Concern

No significant change.

Management does not have any substantial doubt about the Company’s ability to continue as a going concern.

Accounting Changes and Corrections of Errors

No significant change.

Business Combinations and Goodwill

No significant change.
Discontinued Operations
No significant change.

Investments

A-C. No significant change.



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

NOTES TO THE FINANCIAL STATEMENTS

D. Loan-backed Securities
(1) Prepayment assumptions were obtained from published broker dealer values and internal estimates.

(2) a. The Company did not recognize any OTTI on the basis of the intent to sell during the nine months ended
September 30, 2024.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the
investment in the security for a period of time sufficient to recover the amortized cost basis during the nine
months ended September 30, 2024.

c. Impairments where the present value of cash flows expected to be collected is less than the amortized cost
basis of the security are shown in Note 5D(3).

(3) The loan-backed securities for which an OTTI has been recognized during the nine months ended September 30,
2024, measured as the difference between amortized cost and estimated present value of projected future cash
flows to be collected, were as follows:

Book/Adjusted
Carrying Value
Amortized Cost Present Value Estimated Fair Date of Financial
Before Current of Projected Recognized Amortized Cost Value at Time of  Statement Where
CusIp Period OTTI Cash Flows OTTI after OTTI OTTI Reported
02150EADS $ 5,596,571 § 5,427,796 § 168,775 § 5,427,796 $ 5,239,616 3/31/2024
12667GQK2 $ 4,730,381 $ 4,590,155 140,226  § 4,590,155 §$ 4,642,885 3/31/2024
225470T78 $ 1,965,165 $ 1,896,907 68,258 § 1,896,907 $ 1,792,496 3/31/2024
362256AC3 $ 4,150,149 $ 3,944,549 205,600 § 3,944,549 $ 3,846,794 3/31/2024
76114GAAS $ 6,987,134 § 6,794,464 192,670 § 6,794,464 $ 5,663,807 3/31/2024
87222EAH1 $ 1,912,266 $ 1,836,864 75,402 § 1,836,864 $ 1,603,103 3/31/2024
02150EADS $ 5,384,097 § 5,298,299 85,798 § 5,298,299 $ 5,081,029 6/30/2024
12667GQK2 $ 4,501,697 $ 4,435,496 66,201 § 4,435,496 $ 4,492,939 6/30/2024
36167RAE3 $ 650,000 $ 81,939 568,061 § 81,939 $ 81,939 6/30/2024
76114GAAS $ 6,794,464 § 6,698,789 95,675 § 6,698,789 % 5,579,733 6/30/2024
362256AC3 $ 3,868,989 § 3,798,644 70,345 § 3,798,644 $ 3,762,333 9/30/2024
Total $ 1,737,011

The recognized OTTI shown above is all noninterest related.

(4) At September 30, 2024, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated
by length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 69,141,015
2. 12 Months or Longer $ 630,089,299
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,203,778,513
2. 12 Months or Longer $ 7,277,473,466

(5) The Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in
accordance with its OTTI policy in order to evaluate whether such investments are other than temporarily
impaired. Management considers a wide range of factors about the security issuer and uses its best judgment in
evaluating the cause of the decline in the estimated fair value of the security and in assessing the prospects for
near-term recovery. Factors considered include fundamentals of the industry and geographic area in which the
security issuer operates, as well as overall macroeconomic conditions. Projected future cash flows are estimated
using assumptions derived from management’s best estimates of likely scenario-based outcomes after giving
consideration to a variety of variables that include, but are not limited to: (i) general payment terms of the
security; (i) the likelihood that the issuer can service the scheduled interest and principal payments; (iii) the
quality and amount of any credit enhancements; (iv) the security’s position within the capital structure of the
issuer; (v) possible corporate restructurings or asset sales by the issuer; and (vi) changes to the rating of the
security or the issuer by rating agencies. Additional considerations are made when assessing the unique features
that apply to certain loan-backed and structured securities including, but are not limited to: (i) the quality of
underlying collateral; (ii) expected prepayment speeds; (iii) current and forecasted loss severity; (iv) consideration
of the payment terms of the underlying assets backing the security; and (v) the payment priority within the tranche
structure of the security. For loan-backed or structured securities in an unrealized loss position as summarized in
the immediately preceding table, the Company does not have the intent to sell the securities, believes it has the
intent and ability to retain the security for a period of time sufficient to recover the carrying value of the security
and based on the cash flow modeling and other considerations as described above, believes these securities are not
other than temporarily impaired.
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E. Repurchase Agreements and/or Securities Lending Transactions
(1-2) No significant change.
(3) Collateral received
The Company participates in a securities lending program as discussed in Note 17.

a. The aggregate amount of collateral received as of September 30, 2024, was as follows:

1. Securities Lending Fair Value
Open'” $ 641,293,458
30 days or less 2,423,277,501
31 to 60 days 205,535,218

2.

61 to 90 days
Greater than 90 days

Sub Total $
Securities received

3,270,106,177

Total collateral received $

3,270,106,177

(1)  The related loaned security could be returned to the Company on the next business day requiring the Company to immediately

return the cash collateral.

The Company did not have any cash collateral received from dollar repurchase agreements.

b. As of September 30, 2024, the Company did not have collateral that was sold or repledged.

C.

No significant change.

(4) No significant change.

(5) Collateral Reinvestment

a.

The aggregate amount of cash collateral reinvested as of September 30, 2024 was as follows:

1. Securities Lending Amortized Cost Fair Value
Open $ — 3 —
30 days or less 37,232,585 37,232,585
31 to 60 days 240,934,516 240,934,516
61 to 90 days 2,748,372 2,739,679
91 to 120 days — —
121 to 180 days 28,262,213 28,332,763
181 to 365 days 109,446,344 109,388,511
1 to 2 years 154,636,847 154,676,220
2 to 3 years 236,091,813 229,383,560
Greater than 3 years 2,265,915,855 2,159,871,983
Total Bonds 3,075,268,545 2,962,559,817
Additional collateral reinvested
Common stocks — —
Preferred stocks 5,250,000 5,251,151
Derivatives 2,360,511 2,360,511
Cash 222,331,086 222,331,086
Payables, receivables and all other, net 108,150,390 108,150,390
Total other 338,091,987 338,093,138
Security collateral received — —
Grand total reinvestment portfolio $ 3,413,360,532 $  3,300,652,955
Portion of reinvestment portfolio invested in U.S.

Treasury securities, agency securities and certain
agency RMBS § 1,580,554,092 $§ 1,491,512,124

2. The Company did not have any cash collateral reinvested from dollar repurchase agreements.
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F-L.

J-K.

b. The bonds within the reinvestment programs consist principally of Agency RMBS, ABS, U.S. and foreign
corporate securities, U.S. government and agency securities, non-agency RMBS and CMBS. If the securities
on loan or the structured securities or corporate securities within the reinvestment portfolio become less
liquid, the Company has U.S government and agency securities within the reinvestment portfolio and the
liquidity resources of most of its General Account available to meet any potential cash demand when
securities are returned to the Company.

(6-7) No significant change.

Repurchase and Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing and as a Sale

The Company did not have any repurchase or reverse repurchase agreements transactions accounted for as secured
borrowing or as a sale during the nine months ended September 30, 2024.

No significant change.

Restricted Assets

(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of September 30, 2024 was as follows:

Restricted Asset
Category

Subject to
contractual
obligation for
which liability
is not shown

Collateral held
under security
lending
agreements

Subject to
repurchase
agreements

Subject to reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse
repurchase
agreements

Placed under
option
contracts

Letter stock or
securities
restricted as to
sale

Federal Home
Loan Bank
(“FHLB”)
capital stock

On deposit with
states

On deposit with
other
regulatory
bodies

Pledged collateral
to FHLB
(including
assets backing
funding
agreements

Pledged as
collateral not
captured in
other
categories

Other restricted
assets

Total restricted
assets

Gross Restricted

2024 Percentage
(0] 2) 3) @ ®) ©6) (Y] ®) © (10 an
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Gross Restricted
Total Separate Account General Increase/ Total Non Admitted Restricted to Total
General Account Restricted Account Sey ber 30, D b (Decrease) Admitted Restricted to Total Admitted
Account Activity ® Assets Activity 2024 (1 plus 3) 31,2023 (5 minus 6) Restricted (5 minus 8) Assets Assets
— s — 3 — 3 — 3 — s — s — s — s — —% —%
3,445,279,083 — 18,449,156 18,449,156 3,463,728,239 3,427,358,029 36,370,210 — 3,463,728,239 1.76 1.78
242,250,000 — — — 242,250,000 244,625,000 (2,375,000) — 242,250,000 0.12 0.12
7,351,387 — — — 7,351,387 7,357,371 (5,990) — 7,351,387 — —
31,887,365 — — — 31,887,365 31,764,031 123,334 — 31,887,365 0.02 0.02
7,815,408,396 — 148,153,297 148,153,297 7,963,561,693 9,298,001,379 (1,334,439,686) — 7,963,561,693 4.05 4.10
3,720,790,898 10,938,017 2,127,115,311 2,127,115,311 5,847,906,209 6,079,526,124 (231,619,915) — 5,847,906,209 2.97 3.01
14,644,075,150 14,644,075,150 16,478,676,127 (1,834,600,977) 14,644,075,150 7.46 7.55
$ 10,938,017 $2,293,717.764  $2,293,717,764 $ 32,200,760,043 $35,567.308,067 $(3,366,548,024) $ — $32,200.760,043 16.38 % 16.58 %

$29.907,042,279

(a) Subset of column 1.

(b) Subset of column 3.
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S.

(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of September 30, were
as follows:

Gross Restricted

2024 Percentage
(O] 2 3) @ ®) (6) (@) ®) ()] 10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Separate Account General Increase/ Total Restricted to Total
Total General Account Restricted Account Sey ber 30, D b (Decrease) Admitted to Total Admitted
Restricted Asset Category Account Activity(a) Assets Activity(b) 2024 (1 plus 3) 31,2023 (5 minus 6) Restricted Assets Assets
Derivatives Collateral
$ 2,391,214,753 $ 10,938,017 $2,052,158,303  $2,052,158,303 S 4,443,373,056 $5,290,936,161 $ (847,563,105) $ 4,443,373,056 2.26% 229%
Pledged Collateral on Other
Fu“dmg Agreements 582,496,706 56,197,008 56,197,008 638,693,714 638,693,714 638,693,714 0.32 0.33
Reinsurance Agreement -
Securities Pledged . . . . — 8,278,628 (8,278,628) . 0.00 0.00
Pledged collateral to Farmer
Mac 747,079,439 — 18,760,000 18,760,000 765,839,439 780,311,335 (14,471,896) 765,839,439 0.39 0.39
Total $ 3,720,790,898 $ 10,938,017 $2,127,115,311 $2,127,115,311 S 5,847,906,209 $6,079,526,124 S (231,619,915) $ 5,847,906,209 2.97% 3.01%
(a) Subset of column 1.
(b) Subset of column 3.
(3) Details of Other Restricted Assets, as of September 30, were as follows:
Gross Restricted
2024 Percentage
()] 2) 3) @ ®) 6) (@] ®) (&) (10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Separate Account General Increase/ Total Restricted to Total
Total General Account Restricted Account September 30, December (Decrease) Admitted to Total Admitted
Restricted Asset Category Account Activity(a) Assets Activity(b) 2024 (1 plus 3) 31,2023 (5 minus 6) Restricted Assets Assets
Assets held in trust to
support reinsurance
agreements $ 7954106862 S — s — 8 — $ 7954106862  $7,576226485 $ 377880377 S 7.954,106,862 4.05% 4.10%
Assets held in the custodial
account titled
“Superintendent of New
York Department of
Financial Services in trust
of the security of the New
York Policies of MetLife
Insurance Company USA 6674972580 — — — 6,674.972,580 8888794208  (2213821,718) 6674972580 3.40 344
Rabbi Trust
14,995,708 14,995,708 13,655,344 1,340,364 14,995,708 0.01 0.01
Total $ 14,644,075,150 $ — $ — $ — $ 14,644,075,150 $16,478,676,12° $(1,834,600,977) 8 14,644,075,150 7.46% 7.55%

(a) Subset of column 1.
(b) Subset of column 3.

(4) No significant change.

Working Capital Finance Investments

The Company had no working capital finance investments as of September 30, 2024.

Offsetting and Netting of Assets and Liabilities

The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset.
No significant change

Prepayment Penalty and Acceleration Fees

During the nine months ended September 30, 2024, the Company had securities sold, redeemed or otherwise disposed

of as a result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate
amount of investment income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account
43
6,467,304 $

Separate Account
13
815,151

Number of CUSIPs
Aggregate Amount of Investment Income $

Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool during the nine months ended September 30, 2024.

No significant change.

6. Joint Ventures, Partnerships and Limited Liability Companies

A.

No significant change.

The Company recognized write-downs and recorded adjustments totaling $15,147,302 and $16,804,526 on
investments in joint ventures, partnerships and LLCs during the nine months ended September 30, 2024 and the year
ended December 31, 2023, respectively. Impairments are recognized when an investment’s net asset value or
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7.

8.

management’s estimate of value, based on available information, is less than the carrying amount or if, in
management’s judgment, the investment will not be able to absorb prior losses classified as unrealized losses. These
losses are deemed to be other than temporary and the value of these impairments was recorded as a realized loss.

Investment Income

A-B. No significant change

C. The gross, nonadmitted amounts for interest income due and accrued as of September 30, 2024 were as follows:

Interest Income Due and Accrued:

1 Gross $ 1,694,585,645
2 Nonadmitted 2,727,452
3 Admitted $ 1,691,858,193

D-E. No significant change

Derivative Instruments

As of September 30, 2024 there were no significant changes in the Company’s derivative policy or investments other than
those described below.

In the third quarter of 2024, the Company utilized equity futures to manage risk related to certain of its index-linked
annuity products. These equity futures are non-qualified hedges.

Cash Flow Hedges

The Company designates and accounts for the following as cash flow hedges when they have met the effectiveness
requirements of SSAP 86: (i) foreign currency swaps to hedge the foreign currency cash flow exposure of foreign currency
denominated assets and liabilities, (ii) interest rate forwards to hedge the exposure to variability in cash flows relating to
forecasted purchases of bonds, and (iii) interest rate swaps to hedge interest rate risk in funding agreement liabilities.

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness.

For the nine months ended September 30, 2024, there were no gains or losses related to cash flow derivatives that no longer
qualify for hedge accounting or for which the Company removed the hedge designation. For the year ended December 31,
2023, there were no gains or losses related to cash flow derivatives that no longer qualify for hedge accounting or for
which the Company removed the hedge designation.

Credit Risk

The Company enters into various collateral arrangements, which may require both the pledging and accepting of collateral
in connection with its derivatives.

The table below summarizes the collateral pledged by the Company in connection with its OTC and exchange-traded
derivatives as of:

Cash Securities Total

September 30,2024  December 31,2023  September 30, 2024 December 31, 2023 September 30,2024  December 31, 2023

Initial Margin:
OTC-bilateral $ —  $ — 8 2,575,582,938  § 2,643,357,135  § 2,575,582,938  $ 2,643,357,135
OTC-cleared — — 264,682,147 272,653,895 264,682,147 272,653,895

Variation Margin:

OTC-bilateral — — 1,577,712,583 2,298,698,862 1,577,712,583 2,298,698,862

OTC-cleared — — — — — —
Total OTC $ — 3 — 3 4,417,977,668 $ 5214,709,.892  $ 4,417,977,668 $  5,214,709,892
Initial Margin:

Futures ® $ — 3 — 3 25395387 $ 76,226,268  $ 25395387 $ 76,226,268

M Securities pledged as collateral are reported in bonds. Subject to certain constraints, the counterparties are permitted by contract to sell or repledge
this collateral.

@ Cash collateral pledged on exchange-traded futures is reported in derivatives within assets and not as a restricted asset.
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The table below summarizes the collateral received by the Company in connection with its OTC derivatives as of:

Cash @ Securities ® Total
September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023

Initial Margin:

OTC-bilateral $ — —  $ 2,310,172,072  $ 2,109,141,117  $ 2,310,172,072  $ 2,109,141,117
Variation Margin:

OTC-bilateral 378,739,800 319,675,951 54,876,164 262,350,667 433,615,964 582,026,618

OTC-cleared 179,318,158 110,176,109 — — 179,318,158 110,176,109
Total OTC $ 558,057,958 $ 429,852,060 $ 2,365,048,236 $ 2,371,491,784 § 2,923,106,194 $ 2,801,343,844

M Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in

aggregate write-ins for liabilities as cash collateral on derivatives.

@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also reported

in Note 16 because the securities are held off-balance sheet.

Certain of the Company’s derivative contracts require premiums to be paid at a series of specified future dates over the life
of the contract or at maturity.

The table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of

September 30, 2024:
Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)
2024 $ 64,567,333
2025 143,376,887
2026 98,188,553
2027 104,846,053
Thereafter 404,234,863
Total $ 815,214,189

The following table summarizes the estimated fair value of the Company’s derivatives with future settled premiums and the
estimated fair value impact thereof as of:

September 30,2024 December 31, 2023

Net undiscounted future premium payments (receipts) $ 815,214,189 $ 844,858,067
Estimated fair value of derivative net assets (liabilities), including

discounted future premiums $ (302,850,768) $ (263,634,752)
Estimated fair value of derivative net assets (liabilities), excluding

discounted future premiums $ 439,957,592 $ 492,545,113

9. Income Taxes

No significant change.
10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties
No significant change.
11. Debt

A. No significant change.

B. Federal Home Loan Bank Agreements

(1) The Company is a member of the FHLB of Atlanta, where it maintains a secured funding agreement program,
under which funding agreements may be issued either (i) for spread lending purposes or (ii) to provide additional
liquidity. At September 30, 2024, the Company holds stock of the FHLB of Atlanta and Pittsburgh and maintains
advances with the FHLB of Pittsburgh. The Company has determined the actual or estimated maximum borrowing
capacity as $19,419,392,240. The Company calculated this amount in accordance with FHLB of Atlanta
regulatory and or FHLB specific borrowing limits.
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(2) FHLB Capital Stock

a. The Company’s aggregate total for FHLB capital stock was as follows at:

September 30, 2024
General Separate
Total Account Account
Membership stock - Class A $ — 3 — 3 —
Membership stock - Class B 18,000,000 18,000,000 —
Activity stock 224,250,000 224,250,000 —
Excess stock — — —
Aggregate total $ 242.250,000 $ 242.250,000 $ —
Actual or estimated borrowing capacity as determined by
the insurer $ 19,419,392,240 § 19,419,392,240 $ —
December 31, 2023
General Separate
Total Account Account
Membership stock - Class A $ — 3 — —
Membership stock - Class B 18,000,000 18,000,000 —
Activity stock 226,625,000 226,625,000 —
Excess stock — — —
Aggregate total $ 244,625,000 $ 244,625,000 $ —
Actual or estimated borrowing capacity as determined by
the insurer $ 18,926,521,363  § 18,926,521,363  § —

b. The Company’s membership stock (Class A and B) eligible for redemption at September 30, 2024 was as
follows:

6 Months to
Not Eligible for  Less Than 6 Less Than 1 1 to Less
Total Redemption Months Year Than 3 Years 3 to 5 Years
Membership stock
Class A $ — — S — S — 3 — 3 —
Class B $ 18,000,000 $ 18,000,000 $ — S — 3 — —
(3) The Company’s collateral pledged to FHLB was as follows:
a.  Amount pledged as of:
September 30, 2024
Aggregate Total
Fair Value Carrying Value Borrowing
Total collateral pledged - total General and Separate Accounts $  7,392,336,000 $  7,963,561,693 $  4,800,000,000
Total collateral pledged - General Account $  7,253,395,166 $ 7,815,408,396 $  4,800,000,000
Total collateral pledged - Separate Account $ 138,940,834 $ 148,153,297 $ —
December 31, 2023
Total collateral pledged - General and Separate Accounts $  8,425,823,704 $ 9,298,001,379 $  4,850,000,000

b. Maximum amount pledged during the reporting period ended:

September 30, 2024
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Maximum collateral pledged - total General and Separate
Accounts $  8,425,823,704 $ 9,298,001,379 $  4,850,000,000
2. Maximum collateral pledged - General Account $  8,425823,704 $  9,298,001,379 $  4,850,000,000
3. Maximum collateral pledged - Separate Account $ — 8 — S —
December 31, 2023
4. Maximum collateral pledged - total General and Separate
Accounts $  8332,163383 §  9,355,826,921 §  4,750,000,000
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(4) The Company’s borrowing from FHLB was as follows:

a. Amount borrowed as of:

September 30, 2024

Funding Agreements

Total General Account  Separate Account Reserves Established
Debt $ — S — 3 — S —
Funding agreements 4,800,000,000 4,800,000,000 — 65,000,000
Other — — — —
Aggregate total $  4,800,000,000 $ 4,800,000,000 $ — $ 65,000,000

December 31, 2023

Funding Agreements

Total General Account  Separate Account Reserves Established
Debt $ — 3 — 3 — —
Funding agreements 4,850,000,000 4,850,000,000 — 65,000,000
Other — — — —
Aggregate total $ 4,850,000,000 $ 4,850,000,000 $ — S 65,000,000

b. Maximum amount borrowed during the reporting period ended:

September 30, 2024

Total General Account Separate Account
Debt $ — — 3 —
Funding agreements 4,850,000,000 4,850,000,000 —
Other — — —
Aggregate total $ 4,850,000,000 $ 4,850,000,000 $ —

c. FHLB - Prepayment Obligations:

Does the company have prepayment obligations under the following
arrangement (yes/no)?

Debt —
Funding agreements no
Other —

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

As of September 30, 2024, the Company did not have any material employee benefit plan obligations.
13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations
A-I. No significant change.

J. The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $3,121,707,545 at
September 30, 2024.

K-M. No significant change.
14. Liabilities, Contingencies and Assessments
A-E. No significant change.
F. Uncollectible Premium Receivables
The Company had admitted assets of $228,590,723 and $544,897,741 at September 30, 2024 and December 31, 2023,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely
assesses the ability to collect these receivables. Based upon Company experience, the amount of premiums and other

accounts receivable that may become uncollectible and result in a potential loss is not material to the Company’s
financial condition.
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Litigation
Sales Practice Claims and Regulatory Matters

Over the past several years, the Company has faced claims and regulatory inquiries and investigations, alleging
improper marketing or sales of individual life insurance policies, annuities, or products issued by the company. The
Company vigorously defends against the claims in these matters.

Cost of Insurance Class Actions

Richard A. Newton v. Brighthouse Life Insurance Company (U.S. District Court, Northern District of Georgia, Atlanta
Division, filed May 8, 2020). Plaintiff has filed a purported class action lawsuit against Brighthouse Life Insurance
Company. Plaintiff was the owner of a universal life insurance policy issued by Travelers Insurance Company, a
predecessor to Brighthouse Life Insurance Company. Plaintiff seeks to certify a class of all persons who own or
owned life insurance policies issued where the terms of the life insurance policy provide or provided, among other
things, a guarantee that the cost of insurance rates would not be increased by more than a specified percentage in any
contract year. Plaintiff also alleges that cost of insurance charges were based on improper factors and should have
decreased over time due to improving mortality but did not. Plaintiff alleges, among other things, causes of action for
breach of contract, fraud, suppression and concealment, and violation of the Georgia Racketeer Influenced and Corrupt
Organizations Act. Plaintiff seeks to recover damages, including punitive damages, interest and treble damages,
attorneys’ fees, and injunctive and declaratory relief. Brighthouse Life Insurance Company filed a motion to dismiss in
June 2020, which was granted in part and denied in part in March 2021. Plaintiff was granted leave to amend the
complaint. On January 18, 2023, the plaintiff filed a motion on consent to amend the second amended class action
complaint to narrow the scope of the class sought to those who own or owned policies issued in Georgia; the motion
was granted on January 23, 2023 and the third amended complaint was filed on January 23, 2023. The Company
intends to vigorously defend this matter.

Lawrence Martin v. Brighthouse Life Insurance Company (U.S. District Court, Southern District of New York, filed
April 6, 2021). Plaintiff has filed a purported class action lawsuit against Brighthouse Life Insurance Company.
Plaintiff is the owner of a universal life insurance policy issued by Travelers Insurance Company, a predecessor to
Brighthouse Life Insurance Company. Plaintiff seeks to certify a class of similarly situated owners of universal life
insurance policies issued or administered by defendants and alleges that cost of insurance charges were based on
improper factors and should have decreased over time due to improving mortality but did not. Plaintiff alleges, among
other things, causes of action for breach of contract, breach of the covenant of good faith and fair dealing, and unjust
enrichment. Plaintiff seeks to recover compensatory damages, attorney’s fees, interest, and equitable relief including a
constructive trust. Brighthouse Life Insurance Company filed a motion to dismiss in June 2021, which was denied in
February 2022. Brighthouse Life Insurance Company of NY was initially named as a defendant when the lawsuit was
filed, but was dismissed as a defendant, without prejudice, in April 2022. The Company intends to vigorously defend
this matter.

MOVEit Data Security Incident Litigation

Kennedy v. Progress Software Corporation, et al. (U.S. District Court, District of Massachusetts, filed October 3,
2023). Brighthouse Financial, Inc. (“Brighthouse Financial”) has been named as a defendant in a purported class action
lawsuit. The action relates to a data security incident at an alleged third-party vendor, PBI Research Services (“PBI”),
and allegedly involves the MOVEit file transfer system that PBI uses in its provision of services (“MOVEit Incident”).
As it relates to Brighthouse Financial, Plaintiff seeks to certify a subclass of persons whose private information was
allegedly maintained by Brighthouse Financial and accessed or acquired in relation to the MOVE:it Incident. Plaintiff
alleges, among other things, that Brighthouse Financial negligently chose to utilize PBI to store and transfer Plaintiff’s
and purported class members’ private information despite PBI’s use of the MOVEit software which Plaintiff contends
contained security vulnerabilities. The complaint asserts claims against Brighthouse Financial for negligence,
negligence per se, and unjust enrichment, and Plaintiff seeks declaratory and injunctive relief, damages, attorneys’ fees
and prejudgment interest. Brighthouse Financial intends to vigorously defend this matter.

Summary

Various litigations, claims and assessments against the Company, in addition to those discussed previously and those
otherwise provided for in the Company’s financial statements, have arisen in the course of the Company’s business,
including, but not limited to, in connection with its activities as an insurer, investor or taxpayer. The Company also
receives and responds to subpoenas or other inquiries seeking a broad range of information from various state and
federal regulators, agencies and officials. The issues involved in information requests and regulatory matters vary
widely, but can include inquiries or investigations concerning the Company’s compliance with applicable insurance
and other laws and regulations. The Company cooperates in these inquiries.

It is not possible to predict the ultimate outcome of all pending investigations and legal proceedings. In some of the
matters, large and/or indeterminate amounts, including punitive and treble damages, may be sought. Although, in light
of these considerations, it is possible that an adverse outcome in certain cases could have a material effect upon the
Company’s financial position, based on information currently known by the Company’s management, in its opinion,
the outcomes of pending investigations and legal proceedings are not likely to have such an effect. However, given the
large and/or indeterminate amounts that may be sought in certain of these matters and the inherent unpredictability of
litigation, it is possible that an adverse outcome in certain matters could, from time to time, have a material effect on
the Company’s net income or cash flows in any particular period.

Other Contingencies

As with litigation and regulatory loss contingencies, the Company considers establishing liabilities for loss
contingencies associated with disputes or other matters involving third parties, including counterparties to contractual
arrangements entered into by the Company (e.g., third-party vendors and reinsurers), as well as with tax or other
authorities (“other loss contingencies”). The Company establishes liabilities for such other loss contingencies when it
is probable that a loss will be incurred and the amount of the loss can be reasonably estimated. In matters where it is
not probable, but is reasonably possible that a loss will be incurred and the amount of loss can be reasonably estimated,
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such losses or range of losses are disclosed, and no accrual is made. In the absence of sufficient information to support
an assessment of the reasonably possible loss or range of loss, no accrual is made and no loss or range of loss is
disclosed. On a quarterly basis, the Company reviews relevant information with respect to other loss contingencies
and, when applicable, updates its accruals, disclosures and estimates of reasonably possible losses or estimated ranges
of loss based on such reviews.

The Company’s tax-related matters have involved disputes with taxing authorities, ongoing audits, evaluation of filing
positions and any potential assessments related thereto. In the matters where the Company’s subsidiaries are acting as
the reinsured or the reinsurer, such reinsurance matters have involved assertions by third parties primarily related to
rates, fees or reinsured benefit calculations, and certain of such reinsurance matters have resulted in arbitration. As of
September 30, 2024, the Company has no matters where it is reasonably possible that a loss will be incurred and the
amount of loss can be reasonably estimated. For certain matters, the Company may not currently be able to estimate
the reasonably possible loss or estimated range of loss until developments in such matters have provided sufficient
information to support an assessment of such loss. During the first quarter of 2024, an arbitration panel ruled in favor
of a reinsurer seeking a premium rate increase retroactive to September 2019 resulting in a $187,000,000 loss, of
which $167,000,000 was reported in premiums and $20,000,000 was reported in policyholder benefits and claims.

15. Leases

No significant change.

16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of
Credit Risk

(1) The table below summarizes the notional amount of the Company’s financial instruments (derivatives that are

2
A3)

“4)

designated as effective hedging instruments and derivatives used in replications) with off-balance sheet credit risk at:

Assets Liabilities

September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023

Swaps $ 1,803,386,610 § 3,136,930,079 $ 905,875,722 $ 353,174,128

No significant change.

The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.
Generally, the current credit exposure of the Company’s derivatives is limited to the net positive estimated fair value
of derivatives at the reporting date after taking into consideration the existence of master netting or similar agreements
and any collateral received pursuant to such agreements.

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy
counterparties and establishing and monitoring exposure limits. The Company’s OTC-bilateral derivative transactions
are governed by International Swaps and Derivatives Association, Inc. (“ISDA”) Master Agreements which provide
for legally enforceable set-off and close-out netting of exposures to specific counterparties in the event of early
termination of a transaction, which includes, but is not limited to, events of default and bankruptcy. In the event of an
early termination, the Company is permitted to set-off receivables from the counterparty against payables to the same
counterparty arising out of all included transactions. Substantially all of the Company’s ISDA Master Agreements also
include Credit Support Annex provisions which may require both the pledging and accepting of collateral in
connection with its OTC-bilateral derivatives.

The Company’s OTC-cleared derivatives are affected through central clearing counterparties and its exchange-traded
derivatives are affected through regulated exchanges. Such positions are marked to market and margined on a daily
basis (both initial margin and variation margin), and the Company has minimal exposure to credit-related losses in the
event of nonperformance by clearing brokers or central clearing counterparties to such derivatives.

Off-balance sheet credit exposure is the excess of positive estimated fair value over book/adjusted carrying value for
the Company’s highly effective hedges and derivatives used in replications at the reporting date. All collateral
received from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the
Company’s off-balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s swaps was
$193,502,170 and $150,804,248 at September 30, 2024 and December 31, 2023, respectively.

At September 30, 2024 and December 31, 2023, the estimated fair value of collateral consisting of various securities
received by the Company on its OTC-bilateral derivatives as variation margin was $54,876,164 and $262,350,667,
respectively. The Company also received, as initial margin on its OTC-bilateral derivatives, various securities with an
estimated fair value of $2,310,172,072 and $2,109,141,117 at September 30, 2024 and December 31, 2023,
respectively. Securities collateral received was held in separate custodial accounts and is not reflected in the financial
statements. The collateral agreements between the Company and the counterparties apply to derivatives held by both
the General Account and Separate Accounts.

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

A.

No significant change.
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B. Transfer and Servicing of Financial Assets

The Company participates in a securities lending program whereby securities, which are included in invested assets,
are loaned to third parties, primarily brokerage firms and commercial banks. The Company generally accepts collateral
of 102% of the fair value of the loaned securities to be separately maintained as collateral for the loans. The Company
is liable for the return of the cash collateral under its control to its counterparties.

Securities with a cost or amortized cost of $3,463,728,239 and an estimated fair value of $3,175,892,756 were on loan

under the securities lending program at September 30, 2024. The Company was liable for cash collateral under its

control of $3,270,106,177 at September 30, 2024.

The Company has loaned securities with the Separate Accounts which are included within the General Account

securities lending program with a cost or amortized cost of $18,449,156 and an estimated fair value of $18,679,753.

The policy and procedures for the Separate Accounts do not differ from the General Account.

C. Wash Sales

(1) In the course of the Company’s asset management, securities are not sold and reacquired within 30 days of the

sale date to enhance the Company’s yield on its investment portfolio. There may be occasional isolated incidents

where wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter
ended September 30, 2024.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.
19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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20. Fair Value Information

A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

Hierarchy Table

The following table provides information about financial assets and liabilities measured and reported at estimated fair

value at:
September 30, 2024
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
Industrial & Miscellaneous — 3 1,017,405 $ 7,994,413 $ 9,011,818
Unaffiliated Bank Loans — 222,393 222,393
Total bonds — 1,239,798 7,994,413 9,234,211
Perpetual preferred stocks
Industrial & Miscellaneous — 6,400,000 — 6,400,000
Common stocks
Industrial & Miscellaneous 9,302,968 242,250,000 4,918,195 256,471,163
Derivative assets
Interest rate — 977,070,380 — 977,070,380
Foreign currency exchange rate — 63,907,000 4,062,867 67,969,867
Equity market — 2,566,457,299 — 2,566,457,299
Total derivative assets — 3,607,434,679 4,062,867 3,611,497,546
Separate Account assets ) 29,119,935 79,625,303,283 — 79,654,423,218
Total assets 38,422,903 §  83,482,627,760 § 16,975,475 $§  83,538,026,138
Liabilities
Derivative liabilities ?
Interest rate — 3 1,316,720,918  $ — 3 1,316,720,918
Foreign currency exchange rate — 3,518,758 — 3,518,758
Equity market — 2,302,876,397 — 2,302,876,397
Total derivative liabilities — 3,623,116,073 — 3,623,116,073
Separate Account liabilities @ — 25,376,383 — 25,376,383
Total liabilities $ — S 3,648,492,456 $ — 3 3,648,492,456
M Common stocks as presented in the table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities,

Surplus and Other Funds because certain of these investments are not measured at estimated fair value (e.g. affiliated common stocks
carried at underlying equity, etc.).

@ Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are carried at estimated fair
value. Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and
replication synthetic asset transactions. Futures are excluded from the amounts above because they are valued at the amount of cash deposits
posted to futures exchanges for initial margin. The amounts are presented gross in the table above to reflect the presentation in the Statutory
Statements of Assets, Liabilities, Surplus and Other Funds; but, the amounts are presented net for purposes of the rollforward in the
following table.

®  Separate Account assets are subject to General Account claims only to the extent that the value of such assets exceeds the Separate Account
liabilities. Investments (stated generally at estimated fair value) and liabilities of the Separate Accounts are reported separately as assets and
liabilities. Separate Account assets as presented in the table above may differ from the amounts presented in the Statutory Statements of
Assets, Liabilities, Surplus and Other Funds because certain of these investments are not measured at estimated fair value.

Transfers between Levels 1 and 2

During the quarter ended September 30, 2024, transfers between Levels 1 and 2 were not significant. Transfers
between levels are assumed to occur at the beginning of the annual period.

(2) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.
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Rollforward Table — Level 3 Assets and Liabilities

A rollforward of the estimated fair value measurements for all assets and liabilities measured and reported at estimated
fair value using significant unobservable (Level 3) inputs for their respective time periods was as follows:

Estimated Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Total Gains
and
Losses

Total Gains included
Balance, Transfer Transfer and Losses in Capital Balance,
June 30, into out of included in and September
2024 Level 3" Level 3 Net Income Surplus Purchases Sales Issuances Settlements 30,2024
Assets
Bonds - Industrial
& miscellaneous $ 8565845 $ — S — $ (571,432) $ — S — S — S — $ 7,994,413
Common stocks -
Industrial &
miscellaneous 5,398,682 — — — (480,486) — — — — 4,918,196
Derivatives -
Foreign currency
exchange @ 3,996,686 — — — 66,181 — — — — 4,062,867
Derivatives -
Equity market @ — — — (1,530,000) 1,530,000 — — — — —
Separate Account
assets @ 39,861 — — (494) 39 — (39,406) — — —
Total $ 18,001,074 $ — S — 8 (1.530494) 8 544302 $ — S (39,406) $ — § — $ 16,975,476

" Bonds and perpetual preferred stocks that were measured at amortized cost at the beginning of the period, but were measured at estimated

fair value at the end of the period, as estimated fair value was less than amortized cost at the end of the period, are reported within transfer
into Level 3 column. Bonds and perpetual preferred stocks that were measured at estimated fair value at the beginning of the period, as
estimated fair value was less than amortized cost at the beginning of the period, but were measured at amortized cost at the end of the
period, as estimated fair value was greater than amortized cost at the end of the period - are reported within transfer out of Level 3 column.

@ Derivative and Separate Account assets and liabilities are presented net for purposes of the rollforward.

Transfers into or out of Level 3

Transfers into or out of Level 3 are presented in the table. Assets and liabilities are transferred into Level 3 when a
significant input cannot be corroborated with market observable data. This occurs when market activity decreases
significantly and underlying inputs cannot be observed, current prices are not available, and/or when there are
significant variances in quoted prices, thereby affecting transparency. Assets and liabilities are transferred out of
Level 3 when circumstances change such that a significant input can be corroborated with market observable data.
This may be due to a significant increase in market activity, a specific event or one or more significant input(s)
becoming observable. Transfers between levels are assumed to occur at the beginning of the annual reporting period.

During the nine months ended September 30, 2024, there were no transfers into or out of Level 3.
(3) Transfers between levels are assumed to occur at the beginning of the annual reporting period.
(4) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market
approach, (ii) the income approach, and (iii) the cost approach. The Company determines the most appropriate
valuation technique to use, given what is being measured and the availability of sufficient inputs, giving priority to
observable inputs. The Company categorizes its assets and liabilities measured at estimated fair value into a three-level
hierarchy, based on the significant input with the lowest level in its valuation. The input levels are as follows:

Level 1  Unadjusted quoted prices in active markets for identical assets or liabilities. The Company defines active
markets based on average trading volume for equity securities. The size of the bid/ask spread is used as an
indicator of market activity for fixed maturity securities

Level 2 Quoted prices in markets that are not active or inputs that are observable either directly or indirectly. These
inputs can include quoted prices for similar assets or liabilities other than quoted prices in Level 1, quoted
prices in markets that are not active, or other significant inputs that are observable or can be derived
principally from or corroborated by observable market data for substantially the full term of the assets or
liabilities

Level 3 Unobservable inputs that are supported by little or no market activity and are significant to the
determination of estimated fair value of the assets or liabilities. Unobservable inputs reflect the reporting
entity’s own assumptions about the assumptions that market participants would use in pricing the asset or
liability.

Determination of Fair Value

The Company defines fair value as the price that would be received to sell an asset or paid to transfer a liability (an
exit price) in the principal or most advantageous market for the asset or liability in an orderly transaction between

market participants on the measurement date. In most cases, the exit price and the transaction (or entry) price will be
the same at initial recognition.

In general, investments classified within Level 3 use many of the same valuation techniques and inputs as described in
the Level 2 discussions. However, if key inputs are unobservable, or if the investments are less liquid and there is
very limited trading activity, the investments are generally classified as Level 3. The use of independent non-binding
broker quotations to value investments generally indicates there is a lack of liquidity or the general lack of
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transparency in the process to develop the valuation estimates generally causing such investments to be classified in
Level 3.

Bonds: For bonds classified as Level 3 assets, estimated fair values are determined using a market approach. The
estimated fair value is determined using matrix pricing or consensus pricing, with the primary inputs being quoted and
offered prices.

Common stock: For stock classified as Level 2 or Level 3 assets, estimated fair values are determined using a market or
income approach. The estimated fair value is determined using third-party commercial pricing services, with the
primary input being quoted prices in markets that are not active.

Separate Account Assets: For Separate Account assets classified as Level 2 assets, estimated fair values are determined
using either a market or income approach. The estimated fair value is determined using third-party commercial pricing
services, with the primary input being quoted securitization market price determined principally by independent
pricing services using observable inputs or quoted prices or reported net asset value (“NAV”) provided by the fund
managers.

For Separate Account assets classified as Level 3, estimated fair values are determined using either a market or income
approach. The estimated fair value is determined using third-party commercial pricing services, with the primary input
being quoted prices in markets that are not active or priced using expected future cash flows and discounting them

using current interest rates for similar investments with similar credit risk.

Derivatives: The fair values for exchange-traded derivatives are determined using the quoted market prices and are
classified as level 1 assets. For derivatives classified as Level 2 or Level 3 assets, estimated fair values are determined
using a market or income approach. For OTC-bilateral derivatives and OTC-cleared derivatives classified as Level 2
assets or liabilities, estimated fair values are determined using the income approach. Valuations of non-option-based
derivatives utilize present value techniques, whereas valuations of option-based derivatives utilize option pricing
models which are based on market standard valuation methodologies and a variety of observable inputs

The significant inputs to the pricing models for most OTC-bilateral and OTC-cleared derivatives are inputs that are
observable in the market or can be derived principally from, or corroborated by, observable market data. Certain OTC-
bilateral and OTC-cleared derivatives may rely on inputs that are significant to the estimated fair value that are not
observable in the market or cannot be derived principally from, or corroborated by, observable market data. These
unobservable inputs may involve significant management judgment or estimation. Even though unobservable, these
inputs are based on assumptions deemed appropriate given the circumstances and management believes they are
consistent with what other market participants would use when pricing such instruments.

Most inputs for OTC-bilateral and OTC-cleared derivatives are mid-market inputs but, in certain cases, liquidity
adjustments are made when they are deemed more representative of exit value. Market liquidity, as well as the use of
different methodologies, assumptions and inputs, may have a material effect on the estimated fair values of the
Company’s derivatives and could materially affect the net change in capital and surplus.

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value for all
OTC-bilateral and OTC-cleared derivatives, and any potential credit adjustment is based on the net exposure by
counterparty after taking into account the effects of netting agreements and collateral arrangements. The Company
values its OTC-bilateral and OTC-cleared derivatives using standard swap curves which may include a spread to the
risk-free rate, depending upon specific collateral arrangements. This credit spread is appropriate for those parties that
execute trades at pricing levels consistent with similar collateral arrangements. As the Company and its significant
derivative counterparties generally execute trades at such pricing levels and hold sufficient collateral, additional credit
risk adjustments are not currently required in the valuation process. The Company’s ability to consistently execute at
such pricing levels is in part due to the netting agreements and collateral arrangements that are in place with all of its
significant derivative counterparties. An evaluation of the requirement to make additional credit risk adjustments is
performed by the Company each reporting period.

The Company provides additional fair value information in Notes 5, 8, 11, 16, and 17.
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C. Estimated Fair Value of All Financial Instruments

Information related to the aggregate fair value of financial instruments is shown below at:

September 30, 2024
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 47,844,431,138  $ 50,216,094,676  $ 2,278,689,412  $ 45,000,026,431 § 565,715,295 $ —
Preferred stocks 15,879,963 16,199,995 — 14,969,467 910,496 —
Common stock - unaffiliated 256,471,163 256,471,167 9,302,967 242,250,000 4,918,196 —
Mortgage loans 11,150,366,580 11,943,049,356 — — 11,150,366,580 —
Cash, cash equivalents and short-term investments 3,367,451,990 3,367,298,606 3,308,365,115 56,703,833 2,383,042 —
Contract loans 1,031,340,695 995,342,846 — 510,881,593 520,459,102 —
Derivative assets ") 3,771,517,964 3,754,292,836 — 3,762,256,733 9,261,231 —
Other invested assets 164,658,669 207,394,982 — 153,339,727 11,318,942 —
Investment income due and accrued 1,691,858,193 1,691,858,193 — 1,691,858,193 — —
Separate Account assets 112,088,458,412 113,620,672,012 1,712,443,669 100,243,620,676 10,132,394,067 —
Total assets $181,382,434,767  $186,068,674,669 $ 7,308,801,163  $151,675,906,653  § 22,397,726,951  $ —
Liabilities -
Investment contracts included in:
Liability for deposit-type contracts $ 12,905,465,664  $ 12,905,465,664 $ — S —  $12,905,465,664 $ —
Derivative liabilities 3,565,207,459 3,680,758,919 1,560 3,565,589,090 (383,191) —
Payable for collateral under securities loaned and other
transactions 3,830,490,862 3,830,490,862 — 3,830,490,862 — —
Investment contracts included in Separate Account liabilities 1,265,243,041 1,265,243,041 — 1,265,243,041 — —
Separate Account liabilities 35,724,609 40,418,066 4,160 35,720,449 — —
Total liabilities $ 21,602,131,635 $ 21,722,376,552 § 5720 $ 8,697,043,442 $ 12,905,082,473 $ —
December 31, 2023
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 49,478,530,122  $ 52,775,175,578  $ 3,183,430,224  $ 45,469,090,623 $§ 826,009,275 $ —
Preferred stocks 29,741,337 31,729,995 5,930,000 23,811,337 —
Common stock - unaffiliated 260,531,703 260,531,707 9,654,816 244,625,000 6,251,887 —
Mortgage loans 12,438,865,870 13,610,315,239 — 40,267,235 12,398,598,635 —
Cash, cash equivalents and short-term investments 2,013,144,424 2,013,002,164 1,968,211,031 44,933,393 — —
Contract loans 973,661,961 937,624,453 — 479,406,021 494,255,940 —
Derivative assets ) 4,272,540,105 4,220,383,794 — 4,254,653,026 17,887,079 —
Other invested assets 166,235,569 209,432,434 — 154,713,549 11,522,020 —
Investment income due and accrued 863,473,610 863,473,610 — 863,473,610 — —
Separate Account assets 104,193,297,295 106,117,199,358 853,111,422 95,410,170,443 7,930,015,430 —

Total assets $174,690,021,996  $181,038,868,332  $ 6,014,407,493  $146,967,262,900  $ 21,708,351,603  $ —

Liabilities

Investment contracts included in:

Liability for deposit-type contracts $ 12,529,620,100  $ 12,529,620,100 § — 3 —  $12,529,620,100 $ —
Derivative liabilities " 4,861,582,911 4,880,507,018 — 4,861,765,116 (182,205) —
Payable for collateral under securities loaned and other

transactions 3,709,329,590 3,709,329,590 — 3,709,329,590 — —
Investment contracts included in Separate Account liabilities 1,148,236,584 1,148,236,584 — 1,148,236,584 — —
Separate Account liabilities 7,634,561 8,181,201 — 7,634,561 — —

Total liabilities $ 22,256,403,746  $ 22,275,874,493 $ — $ 9,726,965,851 $ 12,529,437,895 $ —

(" Classification of derivatives is based on each derivative’s positive (asset) or negative (liability) book/adjusted carrying value, which equals the

net admitted assets and liabilities.

Assets and Liabilities

See “A(4) - Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date” above for a
description of the valuation technique(s) and the inputs used in the fair value measurement for Level 2 and Level 3
assets and liabilities measured and reported at fair value. Incrementally, assets and liabilities not carried at estimated
fair value at the reporting period are described below.

Bonds, Preferred Stock, Common Stock - Unaffiliated, and Cash, Cash Equivalents and Short-term
Investments

When available, the estimated fair value for bonds, unaffiliated common stock, and cash, cash equivalents and short-
term investments are based on quoted prices in active markets that are readily and regularly obtainable. Generally,
these investments are classified in Level 1, are the most liquid of the Company’s securities holdings and valuation of

these securities does not involve management’s judgment.

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.
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For bonds, cash equivalents and short-term investments classified as Level 2 assets, estimated fair values are
determined using third-party commercial pricing services, with the primary inputs being quoted prices in markets that
are not active, benchmark yields, spreads off benchmark yields, new issuances, issuer rating, trades of identical or
comparable securities, duration for Level 2 assets. Privately-placed securities are valued using the additional key
inputs: market yield curve, call provisions, observable prices and spreads for similar public or private securities that
incorporate the credit quality and industry sector of the issuer, and delta spread adjustments to reflect specific credit-
related issues.

The estimated fair value for preferred stock is determined using third-party commercial pricing services, with the
primary input being quoted prices in markets that are not active. Generally, these investments are classified in Level 2
or Level 3. Preferred stock valued using significant observable inputs are classified in Level 2 and those valued using
significant unobservable inputs are classified in Level 3.

For Level 3 assets not carried at estimated fair value at the reporting period, the estimated fair value is determined
using the methodologies described in the above sections titled “Bonds”.

Mortgage Loans

For mortgage loans, estimated fair value is primarily determined by estimating expected future cash flows and
discounting them using current interest rates for similar mortgage loans with similar credit risk, or is determined from
pricing for similar mortgage loans. The estimated fair values for impaired mortgage loans are principally obtained by
estimating the fair value of the underlying collateral using market standard appraisal and valuation methods. Mortgage
loans valued using significant observable inputs are classified in Level 2 and those valued using significant
unobservable inputs are classified in Level 3.

Contract Loans

The estimated fair value for contract loans with variable interest rates approximates carrying value due to the absence
of borrower credit risk and the short time period between interest rate resets, using observable inputs and is classified
as Level 2. For contract loans with fixed interest rates, estimated fair values are determined using a discounted cash
flow model applied to groups of similar contract loans determined based on the nature of the underlying insurance
liabilities, using unobservable inputs and is classified in Level 3.

Derivatives

The estimated fair value of exchange-traded derivatives is determined through the use of quoted market prices. Since
the change in estimated fair value of exchange-traded futures is settled on a daily basis, the estimated fair value of
exchange traded futures equals the pending cash settlement amount, which is the difference between the cumulative
variation margin and cumulative cash settlements. Generally, these derivatives are classified in Level 1. For Level 2
and Level 3 assets and liabilities not carried at estimated fair value at the reporting period, the estimated fair value is
determined using the methodologies described in the above section titled “Derivatives”.

Other Invested Assets

The estimated fair value of other invested assets is determined using the methodologies as described in the above
sections titled “Bonds, Preferred Stock, Common Stock - Unaffiliated, and Cash, Cash Equivalents and Short-term
Investments” and “Mortgage Loans”, based on the nature of the investment.

Investment Income Due and Accrued

The estimated fair value of investment income due and accrued approximates carrying value due as this financial
instrument is short-term in nature and the Company believes there is minimal risk of material changes in interest rates
or the credit of the issuer. These amounts are generally classified as Level 2.

Receivables for Cash Collateral on Derivatives

The estimated fair value of receivables for cash collateral on derivatives approximates carrying value as these
receivables are short-term in nature and the Company believes that there is minimal risk of material changes in the
credit of the counterparties. These amounts are generally classified in Level 2.

Investment Contracts Included in Liability for Deposit-Type Contracts

The fair value of investment contracts included in reserves for life and health insurance and annuities and in the
liability for deposit-type contracts are estimated by discounting best estimate future cash flows based on assumptions
that market participants would use in pricing such liabilities, with consideration of the Company’s non-performance
risk (own-credit risk) not reflected in the fair value calculation. The assumptions used in estimating these fair values
are based in part on unobservable inputs classified in Level 3.

Payable for Collateral Under Securities Loaned and Other Transactions

The estimated fair value of amounts payable for collateral under securities loaned and other transactions approximates
carrying value as these obligations are short-term in nature. These amounts are generally classified in Level 2.
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Separate Accounts

Separate Account assets and liabilities are presented either on a General Account basis or estimated fair value on the
Statutory Statements of Assets, Liabilities, Surplus and Other Funds. Level 1 assets are comprised of common stock,
derivative assets, U.S. Treasury and agency securities, cash and cash equivalents and short-term investments. Common
stock securities are valued based upon unadjusted quoted prices in active markets that are readily and regularly
available. Derivative assets are comprised of exchange-traded derivatives. U.S. Treasury and agency securities are
valued based upon unadjusted quoted prices in active markets that are readily and regularly available. The estimated
fair value of cash equivalents and short-term investments approximates carrying value due to the short-term maturities
of these instruments.

Level 2 assets not carried at estimated fair value at the reporting period consist of bonds. The estimated fair value is
determined using the methodologies described in the above section titled “Bonds, Cash, Cash Equivalents and Short-
term Investments”.

The difference between the estimated fair value of Separate Account assets in the table above and the total recognized
in the Statutory Statements of Assets, Liabilities, Surplus and Other Funds represents amounts that are considered non-
financial instruments.

Investment contracts included in Separate Account liabilities represent those balances due to policyholders under
contracts that are classified as investment contracts. The carrying value of these Separate Account liabilities, which
represents an equivalent summary total of the Separate Account assets supporting these liabilities, approximates the
estimated fair value. These investment contracts are classified as Level 2 to correspond with the Separate Account
assets backing the investment contracts.

The difference between the estimated fair value of investment contracts and derivatives included in Separate Account
liabilities in the table above and the total recognized in the Statutory Statements of Assets, Liabilities, Surplus and
Other Funds represents amounts due under contracts that are accounted for as insurance contracts.

D. At September 30, 2024, the Company had no investments where it was not practicable to estimate fair value.

E. At September 30, 2024, the Company had no instruments measured using the NAV practical expedient for valuation
purposes.

21. Other Items
No significant change.
22. Events Subsequent

The Company has evaluated events subsequent to September 30, 2024, through November 12, 2024, which is the date
these financial statements were available to be issued, and has determined there are no material subsequent events requiring
adjustment to or disclosure in the financial statements.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1- General Interrogatories

(1)  Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either
directly or indirectly, by the Company or by any representative, officer, trustee or director of the Company?
Yes () No (X)

(2)  Have any policies issued by the Company been reinsured with a company chartered in a country other than the
United States (excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled
directly or indirectly by an insured, a beneficiary, a creditor or any other person not primarily engaged in the
insurance business?

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A

(1)  Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel
any reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes () No (X)

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or
accrued through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and
allowing for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total
direct premium collected under the reinsured policies?

Yes () No (X)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

E-F.

Section 3 - Ceded Reinsurance Report - Part B

(1)  What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar
credits that are reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of
the date of this statement? Where necessary, the Company may consider the current or anticipated experience of
the business reinsured in making this estimate. $15,730,433,349

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement?

Yes (X) No ()

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such

new agreements or amendments? $0

Uncollectible Reinsurance
The company did not write off any uncollectible reinsurance during 2024.
Commutation of Ceded Reinsurance

The company has reported in its operations in the current year as a result of reinsurance with the companies listed
below, amounts that are reflected as:

(1) Claims incurred

(2) Claims adjustment expenses incurred
(3) Premiums earned

(4) Other

&~ A A P

(5) Company:

Certified Reinsurer Rating Downgraded or Status Subject to Revocation
The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2024.

The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during
2024.

Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer

The Company did not have any RBC shortfall for ceded XXX/AXXX reinsurance with an affiliated captive reinsurer
subject to the XXX/AXXX captive framework during 2024.

Reinsurance Credit

(1) The Company had no reinsurance contracts subject to A-791 that includes a provision, which limits the reinsurer’s
assumption of significant risks identified as in A-791.

(2) The Company had no reinsurance contracts that are not subject to A-791, for which reinsurance accounting was
applied and includes a provision that limits the reinsurer’s assumption of risk.

(3) The Company had no reinsurance contracts that contain features described below which result in delays in
payment in form or in fact:

*  Provisions which permit the reporting of losses, or settlements are made, less frequently than quarterly or
payments due from the reinsurer are not made in cash within ninety (90) days of the settlement date (unless

there is no activity during the period).

*  Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay
timing of the reimbursement to the ceding entity.

(4) The Company had no reinsurance contracts for any contracts that are not subject to A-791 and not yearly
renewable term, which meet the risk transfer requirements of SSAP No. 61R.

(5) The Company did not cede any risk which is not subject to A-791 and not yearly renewable term reinsurance,
under any reinsurance contract during the period covered by the financial statement, and either:

*  Accounted for that contract as reinsurance under statutory accounting principles (“SAP”) and as a deposit
under generally accepted accounting principles (“GAAP”); or

*  Accounted for that contract as reinsurance under GAAP and as a deposit under SAP.
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(6) If affirmative disclosure is required for Paragraph 23H(5) above, explain why the contract(s) is treated differently
for GAAP and SAP. None

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A-D. No significant change.
E. The Company is not subject to the risk sharing provision of the Affordable Care Act.
25. Change in Incurred Losses and Loss Adjustment Expenses
A. Reserves as of December 31, 2023 were $43,516,402. As of September 30, 2024, $3,684,006 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $41,581,968 as a result of re-estimation of unpaid claims and claim adjustment expenses.

Therefore, there has been a $1,749,572 unfavorable prior-year development from December 31, 2023 to September 30,
2024. The increase is generally the result of ongoing analysis of recent loss development trends. Original estimates are

increased or decreased, as additional information becomes known regarding individual claims.

B. The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss
liabilities and loss adjustment expenses for the nine months ended September 30, 2024.

26. Intercompany Pooling Arrangements
No significant change.
27. Structured Settlements
No significant change.
28. Health Care Receivables
No significant change.
29. Participating Policies
No significant change.
30. Premium Deficiency Reserves
No significant change.
31. Reserves for Life Contracts and Deposit-Type Contracts
No significant change.
32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.
33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change.
34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of September 30, 2024 were as

follows :

Type Gross Net of Loading

Industrial $ — 3 —

Ordinary new business 10,446,900 8,072,039

Ordinary renewal 284,107,327 267,270,682

Credit life — —

Group life — —

Group annuity — —
Total $ 294,554,227  $ 275,342,721
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35. Separate Accounts

A-B. No significant change.

C. Reconciliation of Net Transfers to or (from) Separate Accounts:

(1

2
A3)

Transfers as reported in the Summary of Operations of the

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 6,061,170,567
b. Transfers from Separate Accounts (Page 4, Line 10) 10,414,647,830
c. Net transfers to or (from) Separate Accounts (a) - (b) (4,353,477,263)

Reconciling Adjustments —

Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual
Statement (1c¢) + (2) = (Page 4, Line 26) $ (4,353,477,263)

36. Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @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.
The following investment subsidiaries were dissolved and disposed of effective September 30, 2024: Brighthouse Connecticut Property

Ventures, LLC, ML 1065 Hotel, LLC, TIC European Real Estate LP, LLC, Daniel/Brighthouse Midotwn Atlanta Master Limited Liability
CompPany, 1075 PEACKEIEE LLC ...t ettt a oot e s e e e st e st e st e st e st e st e st e st e a e e et e st e s es s e st e s e et et et et et e e ene e e ennan

Is the reporting entity publicly traded or a member of a publicly traded group? .........

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes [ X] No[ ]

0001685040

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

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. ...........c.cooiiiiiiiiiiiiiieeeee

Yes[ ] No[X]

]

No [ X1 NAT ]

12/31/2022

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. ...........cccoccovveiiieiieiiieneeieecinens

12/31/2022

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 E=1 (= RSP R P TRS SRR PRPR

05/20/2024

By what department or departments?
Delaware DepartMeEnt Of INSUFANCE ..........couiiiiiiieiieie ettt ettt et et e et e et eesteeseeeseesse e s e e aeesseesseesseesteeseeeseeeseesseesseenseesseenseesseenseeneenseeseenseenseennean

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovvoeeeueeeeeeeeeeceeeete et eeeeeete s e s saeee s et s s s aseesesesessaseeseses s s asssses s s ssssseses s s ssassesesasssssnsssnsansanansnsesasnans Yes [

Have all of the recommendations within the latest financial examination report been complied With? ...........cccccoieiieiiiieciceceeeeeeee 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? .........c.i oottt e e e st e b e s e e be et e e s e eneeeneeeneeeneenaeeees

If yes, give full information:

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

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 SECUrtIES fIrMS? .........ciiiiiiiii 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.

]
]

No[ 1 NA[XI

No[ 1 NA[XI

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

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

Brighthouse Investment Advisers, LLC ... Boston, MA ... YES....

Brighthouse Securities, LLC Charlotte, NC .| YES....




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

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amoOuNt: ..........coouiiiiiiiiiiii e S e 0
INVESTMENT

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

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
11.2 If yes, give full and complete information relating thereto:

STET=R o] (=] OSSOSO SRS

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

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

LOLHLe e

14.26 All Other 165,788,468 ....161,749,183
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. .... 988,160,084 ....959,460,830
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE .........ccuiiiuiiiiiiiiiieeieeee et ee D ettt 0 . 0
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? .........ccoovvioieieieieieiieieieieeieee e Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ..3,192,502,565
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ..3,305,210,142
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 3,272,432,904

8.1
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X ] No [
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & €O ..o.c.evvvieveiciceceeeee ettt 4 Chase MetroTech Center, 6th Floor , Brooklyn, NY 11245 ...
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Apollo HGA Management, L.P. ..o [V
Barings, LLC ..ot [V
BlackRock Financial Management, Inc. [V
Brighthouse Services, LLC ........cccu.... . |A.
Goldman Sachs Asset Management, L.P. .U
Hamilton Lane Advisors, L.L.C. .............. . V...
J.P. Morgan Investment Management Inc. ....... - |V
Macquarie Private Debt Asset Management LLC .. . |U....
MetLife Investment Management, LLC .............. [V
NB Alternatives Advisers LLC ........cccccceeee I VI
Pacific Investment Management Company LLC .. P [V
Voya Investment Management Co. LLC .......... )
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?............cccvuereviirierieeresiieeeee et Yes [ X ] No [
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceuvvecreverrieiscienennns Yes [ X ] No [
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
37314 Apollo HGA Management, L.P. ..o 549300GWVGLJBLMEOW3I ........ SEC e NO..oeene
106006 ........cocvvvnnene Barings, LLC ..o ANDKRHQKPRRG4Q2KLRO5 ........ SEC e NO..oeene
107105 ..o BlackRock Financial Management, INC. ....cccccoooviviviviviiieieiieens 549300LVXY [VJKE13M84 ........ SEC e NO..ovie
Not a Registered Investment
.............................. Brighthouse Services, LLC .....cococovvivcvcncnicnccncnccenenen. | 254900GBFODIWMLKA 141 ... [AVISOT o [ DS
107738 . |Goldman Sachs Asset Management, L.P ... | CF5M58QA35CFPUXTOHIT ........ SEC ... . |NO....
107876 Hamilton Lane Advisors, L.L.C. .o 549300C02PNBHLHG4K44 ........
107038 J.P. Morgan Investment Management Inc. ....cccoovievnniiicnnnne 549300W78QHVAXNMMEKEI ........
284788 ... .. |Macquarie Private Debt Asset Management LLC ... | 254900HCRX50626MW546 ........
142463 ... .. [MetLife Investment Management, LLC ........... . |EAUO7208FCR1SOXGYJ21 ........
149822 ... .. [NB Alternatives Advisers LLC .................. .... | 549300DBQULCACTKIES ........
104559 ... .. |Pacific Investment Management Company LLC ... | 549300KGPYQZXGMYYN3S ........
106494 . |Voya Investment Management Co. LLC ........ . |L1XJESNM4QEGNXS | 2J24

8.2
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18.1
18.2

20.

21.

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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ ] No[X]
If no, list exceptions:

As of September 30, 2024, one issue did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment

Analysis Office. This issue has not been filed due to lack of final doCUMENAtION. .........cccciiiiiiiiii s

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? .............o e Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI securities? ............ Yes [ X] No[ ]
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? .............cccoceiein. Yes[ ] No[X]

8.2.1



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes TR 2,139,554,229
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan TS 2,984,347, 775
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 6,711,807,556
1.14 Total Mortgages in Good Standing 11,835,709,560
1.2 Long-Term Mortgages In Good Standing with Restructured Terms
1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 29,407,128
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0
1.32 RESIAENEAI MOTGAGES .....cvvcvivieieeiiietetet ettt ettt ettt et ettt s se s es et et et et e s e s e se st et es et et e b et esessas et s s esesebesesesnss s esssasesesesesnsnana B 35,824,386
1.33 Commercial Mortgages 18,719,402
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 54,543,788
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 3,952,900
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 19,435,980
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 0
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 23,388,880
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 11,943,049, 356
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 614,812
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ...........c.c.c.ccocueueueueicceceeeeieeeeeceeeete e s aeaeeennas $ 614,812
2. Operating Percentages:
2.1 AGH IOSS PEICENL ...ttt ettt et et ae et et et et et et essae e es et s e s et et esesess s s e s es et esesessasas a2 e s e s e s e s esesesses e s et et e s eseseseases e s e s et et et esess s s esesesebeseseanas SAeattetesetesenen ettt ee s et eaenene 188.200 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 7.500 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............coccoiiiiiiiiiii e B e 0
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ ] No[X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]
4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ 1 NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
... 67423 .....|..22-3219879 . ..06/01/2024 .. |Aspida Life Insurance Company MI. . .|Authorized..
..... 80659 ..82-4533188 ..09/30/2024 .. |Canada Life Assurance Company MI. . .|Authorized..
..... 80659 .....|..82-4533188 ......|...09/30/2024 .. [Canada Life Assurance Company M s Authorized




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
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 17,863,156 |.......... 67,491,300 |...............433,262 |.....cooevvreiinaenn O o 85,787,718
2. AlASKA i AK e L s 1,214,434 |............ 1,591,898 |...oooeen 35,541 | 0 | 2,841,873
3. Arizona ..... . AZ ...17,368,718 |. 166,343,744 |. .. 185,113,218 |..
4. Arkansas .. .. AR .... 5,686,676 |.......... 27,940,049 |. ....33,836,425 |..
5. California .. CA . 123,005,791 |. 847,872,530 |.
6. Colorado ...... .. CO ...17,862,032 |. ..93,019,649 |.
7. Connecticut .. . CT ...37,170,075 |. 126,451,992 |. .. 174,863, ..
8. Delaware ............. .. DE ...12,168,683 |. 37,118,710 |. ....49,819,067 |..
9. District of Columbia . . DC .... 3,376,330 |. ..12,484,984 |. ....16,216,002 |..
10. Florida .. .. FL . 110,883,213 |........ 776,827,436 |. .. 900,702,401 |..
11.  Georgia .. GA ...31,595,007 |........ 195,049,823 |. .. 227,865,062 |..
12.  Hawaii .. .. HI ... 4,586,244 |. ..20,835,645 |. ....26,056,273 |..
13. Idaho .... . ID .... 2,683,643 |. ..23,265,470 |. ....26,065,805 |..
14. lllinois ... L IL ...58,779,333 |........ 218,893,343 |. .. 279,726,995 |..
15. Indiana . . IN ... 14,966,933 |........ 146,446,600 |. .. 162,624,819 |..
16. lowa ..... LA ... 11,158,754 |. ..84,693,121 |. ....96,517,686 |..
17. Kansas . .. KS ... 7,966,404 |. ..59,649,375 |. ....68,025,691 |..
18, KENLUCKY .. KY | b s 7,879,493 |........ 133,598,090 |...............308,355 |....cccoverrerrnnn. O [ 141,785,938
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 16,515,837 |.......... 61,59,280 |...............443,190 |...covvevreiiienn 0 o 78,555,307
20.  MaiNe ...coooeeveerieniienieenieeieeieseeseeseeneeeneee. ME - e Lo fei 5,459,561 |. ..16,377,602 |. ....22,607,193 |..
21.  Maryland . ...26,644,742 |. 204,444,529 |. .. 234,806,178 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 53,021,606 |........ 173,725,140 |........... 4,825,334 ..o O e 231,572,080
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 40,169,802 |........ 284,076,833 |...............984,313 | 0 325,230,948
24. Minnesota . .. MN ...69,080,230 |........ 146,190,956 |. .. 217,657,712 |..
25.  Mississippi .. MS ....6,884,106 |. ..18,897,701 |. ....25,891,674 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b e 18,637,466 |.......... 94,400,716 |...............868,968 |.......ccoceevrreennn 0 | 113,907, 150
27, MONEANA ..o MT e b s 1,447,353 |.......... 12,038,3% |............... 116,504 |......coooovvivinnn O [ 13,602,251
28. Nebraska .. . NE 4,968,980 |. ..40,772,933 |. .46,127,080 |..
29. Nevada ........ NV 6,589,811 |. 46,771,476 |. .. .53,752,951 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 8,337,632 |.......... 23,448,154 |...............682,934 |...............964,500 |......... 33,433,220
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 99,408,236 |........ 372,459,721 |........... 8,044,526 |................ 35,181 |....... 479,947,664
32.  New Mexico . NM e L fee 3,599,375 |. ..23,260,449 |. ... 27,124,733 |..
33. New York ..... NY ...47,149,015 |. ..41,233,380 |. .. 109,285,807 |..
34. North Carolina .. NC ...33,782,698 |. 557,669,476 |. ........ 594,839,161 |..
35.  North Dakota .. ND ..60,998,592 |. .0 f.........62,484 679 |..
36.  OhiO ... .. OH 246,662,238 |. .0 ... 281,170,894 |.
37. Oklahoma . .. OK ..53,162,472 |. .0f.........60,650,895 |..
38. Oregon ......... .. OR ..19,140,165 |. .0f.........25,801,021 |..
39. Pennsylvania ... . PA . 428,515,800 |. .0].......504,610,533 |..
40. Rhode Island .... . RI 10,657,808 |.......... 24,657,934 |. .0 f......... 35,961,441 |..
41. South Carolina . SC , . 167,549,829 |. .0 f....... 188,232,127 |..
42. South Dakota ... .. SD ....5,458,234 |.......... 22,636,326 |. .0f.........28,234,516 |..
43. Tennessee ... .. TN ,149, 142,585,738 |. .0 f....... 165,597,863 |..
44, Texas ....... X 87,102,321 431,354,607 |. ... 28,977 |........520,860,737 |..
45. Utah..... . uUT ..60,107,036 |. ...3,651,112 |..........73,924,340 |..
46. Vermont VT 137, . 20,145,911 [ B7,077 [ 0].......23,400,548 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 32,938,915 |........ 237,739,516 |............2, 947,094 |......ccovvivrenne 0l 273,625,525
48.  Washington .........ccccereeieeneeneeeeceeeene WA oo b s 17,416,282 |.......... 79,509,496 |..............987,057 [..occooevrerriieenn O [ 97,912,835
49.  West Virginia ..42,509,136 |. ....45,135,566 |..
50. Wisconsin .... 178,795,793 |. .. 196,165,882 |..
51, WYOMING .ooeovenieeenieieeeieeeieeseeseeeseeeseeeenes. WY e Lo 1,352,711 |0l 13,834,452 [ 71,498 [ O 15,258,661
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 7,320 | O e 0 [V S 7,320
53. Guam .............. .. GU ... 24,946 |..
54.  Puerto Rico ...... .. PR .. 6,747,954 |..
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada ........cccoceoeiennnne .. CAN .... 103,470 |. .
58. Aggregate Other Aliens . oT ... 2,962,766 |.... ....25,264 |.
59. Subtotal ......cccociiiiiiiiiiiiiii e XX 1,284,087,839 |..... 7,388,341,901
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 37,799,243 oo [0 (1 [V A 37,799,243 ... 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 2,699,411 | 0] . .39,185,902 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceceoireiiiennne. 085,739,324 | O o 0 [ 85,739,324 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .1,324,586,493 |..... 7,474,081,225 |........ 143,258,286 |............6,904,015 |..... 8,948,830,019 |..
96.  Plus Reinsurance ASSUMEd............ccooveeeenennnenns [oeeees XKoo | 43,366,300 |..... 5,031,203,325 |. VPPN | I R 5,074,571,678 |..
97  Totals (All BUSINESS).......cocevreereereenieenieenieeeeneenecoeeens XXX [ 1,367,952,793 |... 12,505,284,550 |........ 143,260,339 |.. ... 14,023,401,697 |..
98. Less Reinsurance Ceded..........ccoceevuvreenenneeneenec oo XXX [ 1,367,728,793 |..... 7,735,238,806 |........ 137,391,087 |.coooovvveiieenn 0 o 9,240,358,686
99. Totals (All Business) less Reinsurance Ceded XXX 224,000 4,770,045,744 5,869,252 4,783,043,011
DETAILS OF WRITE-INS
58001. Bahamas 2,455,795 |.
58002. MeXiCO ..oovueuiiiieiricicieceeieeeieeeeeeeeeeeeeeeeeiens foeeses XX fooveice 24,995
58003. Other Alien ......ccoovvirrccceerireeeeceeeeee oo XX o 481,976
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 2,962,766 25,264 415 0 2,988,445 0
9401. Internal policy exchanges 85,739,324 |...coovviiiiin
9402.
9403. oo XXX e e
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 85,739,324 0 0 85,739,324 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 53 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooeeveeeeieeeieieies ceea 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 4

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

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

Brighthouse Financial, Inc.
(BE)
81-3846992

Brighthouse Holdings,
LLC (DE)

Brighthouse Life Insurance New England Life

Brighthouse Brighthouse

Company (DE) Insurance Company (MA) Investment Advisers, Securities, LLG (DE) Brightl’li_clJ_Lé:s?DSEe)rvices,
06-0566090 04-2708937 LLC (DE) ’
87726 91626 04-3240897 13-2862391 81-3094008

cl

Brighthouse Life Insurance
Company of NY (NY)
13-3690700
60992

Brighthouse Reinsurance
Company of Delaware (DE)
81-4750360
16073

Brighthouse Assignment
Company (CT)

BLICNY Property
Ventures, LLC (DE)
88-2890382

LEGEND:
Square edges: Corporation
Round edges: Limited Liability Company

46-3156033

Euro TL Investments

LLC (DE)

Euro Tl Investments

LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

BLIC Property
Ventures, LLC

(DE)
88-1417697

I

Brighthouse
Renewables Holding,
LLC (DE)
27-2141386

I I

Greater Sandhill I,
LLC (DE)
47-4161401

TLA Holdings LLC
(DE)

74-3261395

I I

The Prospect
Company, LLC (DE)
51-0099394
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SCHEDULE Y

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4932 ...|Brighthouse Holding Group ... ....| 06-0566090 .. [ 1546103 ..... Brighthouse Life Insurance Company .. Brighthouse Holdings, LLC .... Ownership .100.000 ...|Brighthouse Financial, Inc. . ... N0......
. 4932 ...|Brighthouse Holding Group ....[13-2862391 .. | .... Brighthouse Securities, LLC .. .. |Brighthouse Holdings, LLC . . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ...|04-2708937 ..| .... New England Life Insurance Company .. ..|Brighthouse Holdings, LLC . . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ... | 04-3240897 .. | 4288440 . Brighthouse Investment Advisers, LLC .. |Brighthouse Holdings, LLC . . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ... |81-3094008 .. Brighthouse Services, LLC ..... . |Brighthouse Holdings, LLC .... . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group . |27-2141386 .. Brighthouse Renewables Holding, LLC . .|Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group Greater Sandhill I, LLC . Brighthouse Renewables Holding, LLC Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group U Euro Tl Investments LLC . Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ... No..
. 4932 ...|Brighthouse Holding Group ... |46-3156033 .. Brighthouse Assignment Company . Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....YES.
. 4932 ...|Brighthouse Holding Group ... | 27-0227067 .. TLA Holdings Il LLC .......... Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ... | 74-3261395 .. TLA Holdings LLC ..... . Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ... |51-00993% .. The Prospect Company, LLC TLA Holdings LLC ...ccevevriiiiiiiiienenes . | Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group . | 81-4750360 .. Brighthouse Reinsurance Company of Delawar Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group UV Euro TL Investments LLC . Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ... [ 13-3690700 ..|3302479 ..... | .. Brighthouse Life Insurance Company of NY .|Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc ... No..
. 4932 ...|Brighthouse Holding Group ... .[81-3846992 .. | .............. 000168504 Brighthouse Financial, Inc. .......ccceeeeeeennns . Board of Directors .. |Board of Directors.. .. 0.000 .... |Board of Directors
. 4932 ...|Brighthouse Holding Group ... U I, Brighthouse Holdings, LLC Brighthouse Financial, Inc. ........ccccuunee. Ownership .100.000 ...|Brighthouse Financial, Inc. .
. 4932 ...|Brighthouse Holding Group ... |88-1417697 .. BLIC Property Ventures, LLC .. .|Brighthouse Life Insurance Company ......... Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. .
. 4932 ...|Brighthouse Holding Group ... . |88-2890382 .. BLICNY Property Ventures, LLC ... .|Brighthouse Life Insurance Company of NY . |Ownership .100.000 ...|Brighthouse Financial, Inc. .

Asterisk |

Explanation




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

8 0
8 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
8 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
8 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
8 0

o
—

0 3
0 3
0 3
0 3
0 3

o
—

o o
— T E—

o
—

14



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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Receivable from third party administrator 16,793,075 15,533,173
2505.  Miscel laneous ... 11,458,233 |... ... 74,929,325
2506. Receivable from reinsurer in liquidation 846,287 ..o 1,846 287 oo 0 [, 0
2597. Summary of remaining write-ins for Line 25 from overflow page 36,109,261 7,857,953 28,251,308 90,462,498
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. Contract SUrreNder CRATGES ........ccocccciveiiieiicieieiieeecte ettt esens oesessnanansens 37,208,901 |...oovveene 24,094,985 |................ 32,434,663
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 37,208,901 24,094,985 32,434,663
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. Derivative loss on deferred premiums ........oocooovoccciiiieieeeeceeccee e |oreieieieieieaeas 30,586,573 |..cveeee 1,452,029
2705.  Rider benefit payments ...t nenes ererereseseseseesnenenenes DD [eerereieieee e 0.
2706. Ceded rider benefits .....ccccooeevevecevicnnns 0 ..5,396,223 |..
2707. IMR transfer under reinsurance agreement ...........o.oococooiioioioioiceecceeee ettt ereetet et [0 0
2797. Summary of remaining write-ins for Line 27 from overflow page 30,587,109 6,848,252 27,295,706
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembDEr 31 Of PrIOT YEAT ........cccvovveveveeeeeeeeieiieteteteeeae et s st esesesessasens s sesesnas [eoeieneneenenenenas 1,297,013 | 328,876
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.evoviiiceceeeeieee ettt aeaeae e s s s asaesesesensasassesessasasassesessnasansssnnas |eeessssesesesenanas 1,553,911 | 1,449,101
2.2 Additional investment made after acquisition .
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas
4. Total gain (I0SS) ON GISPOSAIS .......c.cveveviuiuieiiieteteteeeaeeee e tesesesesss st s et et esese s s st es et et esesssssssssesesesesessanssssesesesesessssassasesesenes [eresenesesnseneaeaene (85,005) [....cccvvrcrnnne (89,160)
5.  Deduct amounts reCceived ON AISPOSAS ...........cccovvveueveueeeiieiiieteteteteaee sttt ea e e s st ses et esessasssssesesesesessssssassssesesesssnananans [oeeseseseseneeenene 1,158,337 | 391,804
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total NONAdMIttEA @MOUNTS .........iiiiiiiie ettt et e e e e e ab e e s e e eaeesaeees e e naeense e s e e s e enneeneeaneeeneenn
11. Statement value at end of current period (Line 9 minus Line 10) 1,607,582 1,297,013
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 YEar ............cccveuevevririieeerereiiieiesieseisins froeeeeenae 13,610,315,239 |.......... 15,286,759,687
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiieieeeece ettt ee et e s eses e essenasssseseseaesnananannans |renseseeees 1,040,653,013 |................ 401,941,748
2.2 Additional investment made after acquisition . e 369,174,823 |................. 73,546,547
3. Capitalized deferred interest and other ............. e 510,483 ..ot 1,253,768
4. ACCTUAI OF GISCOUNL ...ttt s et es et tnas [oneemninanenaas 6,251,251 | 6,725,180
5. Unrealized valuation INCrEASE/(AECIEASE) .......vcviviuiuiueueieririiisisietetetesesetsesesessesesesesese e sssseseseseseseseesessssesesesesesessssssssesesesesennnns [oeseeenansuinns (16,215,078)
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiiriieieieteeeieieeiet ettt ettt et s e et es et e s esese e s e s et et eseseseseses s esesesesesenesesesssesesens [oesenessnsennenenens (656,989)|...
7. Deduct amounts received on disposals . IS RO, 3,065,454,834 |........... 2,158,210,976
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SRR 5,555,062 |..coocurieeaine 8,305,264
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest .............cooovvvvveeeieeeeeeieneniens foeveeeeeeeeeenens 6,912,796 |...coiiene 7,274,321
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 2,886,286
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 11,943,049,356 |...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e 0
15. Statement value at end of current period (Line 13 minus Line 14) 11,943,049,356 13,610,315,239
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 4,615,641,138 |............ 4,402,519,918
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 63,576,379 |.cooveenne 55,202,970
2.2 Additional investment made after acquisition . U PR 191,638,956 |................ 422,082,369
3. Capitalized deferred INtEreSt NG OtNET ...........c.ccocveiiiiiieeecteeieceee ettt ettt ea st s s se et ss et e sesesesesssesssesesesesesnns [eeseseeeseseeeaeaeseenenenenas [0 U 0
4. ACCTUAI OF QISCOUNT ..ottt ee e s s s s ae s e s e s s s s aeseses s s ssssseses s s sssssesasanssassesesasssssnsnsasssssanassesanssansnessnsnas |sesebesesenstscaeiesananas 2,953 | 8,514
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (62,379,357) ..o (85,453,235)
6. Total gain (loss) on disposals .................... s 9,716,397
7. Deduct amounts received on disposals . IS TR 228,076,663 |............... 188,883,707
8. Deduct amortization of premium and depreciation .................. U TR 238,259 oo 326,559
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 10,073,748 |.....cvvevnee 17,578,997
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 15,147,302 oo 16,804,526
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..4,576,042,559 |... ..4,615,641,138
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e e e 474,608 |.....ocooveveree 840,220
13.  Statement value at end of current period (Line 11 minus Line 12) 4,575,567,951 4,614,800,918
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 53,889,808,895 |.......... 55,330, 139,595
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 6,658,511,623 |............ 4,310,677,412
3. ACCTUAI OF QISCOUNT ...ttt ettt [eoseesenennaes 189,272,684 |................ 245,829,475
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (27,715,988)|...ccccceveee 490,275,287
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ....(140,499,121)|... ... (127,111,744)
6. Deduct consideration for bonds and stocks disposed of . I 9,300,944,718 |............ 6,414,977 ,572
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 60,239,464 |............... 81,712,245
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 96,180,315 |.coeenveeee 142,083,347
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 24,364,045 |................ 12,561,671
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 6,467,302 |...ocvoverers 7,167,011
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 51,286,477,483 |.......... 53,889,808,895
12.  Deduct total NONAAMItEEA BMOUNES .......c.curiiieiiiieieiies ettt ettt ettt ettt et et en ettt esenanaens [renmennnananannanas 3,640,447 ..o 3,518,571
13. Statement value at end of current period (Line 11 minus Line 12) 51,282,837,036 53,886,290,324
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 36,109,620,907 |............ 3,867,478,934 |............ 4,289,527, 417 |ceoeernee. 84,019,541 |......... 37,060,617,017 |.......... 36,109,620,907 |.......... 35,771,591,965 |.......... 37,529,063,941
N NN [ - TSROSO SUTRPEPRRRSTSTPRRPPIRY RURTRT 13,537,518,381 |............ 1,155,581,895 |............ 1,143,082,374 |.....covveneee. 41,935,060 |.......... 13,910,672,556 |........... 13,537,518,381 |.......... 13,591,952,962 |.......... 14,063,492,481
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,286,972,584 |............... 338,356,572 |.ocueeenne 133,621,160 |................. 54,730,612 |............ 1,269,441,462 |............ 1,286,972,584 |........... 1,546,438,608 |............ 1,335,681,662
O Y (@2 - RSP OSRSR TR PRRSSTRTTY NSRRI 235,286,256 |.........ccceun. 73,082,575 |.ceriiinen 21,919,325 |...cooie 9,689,161 |............... 259,569,262 |................ 235,286,256 |............... 296,138,667 |...ccocenvene. 303,491,804
5. NAIC B () ittt b ettt ne s [re e 68,027,588 |.......ccvveene. 2,114 137 [ 7,936,746 |....ocoovvennee 1,928,265 |....ccccnvee 81,637,641 |...cceoennee. 68,027,588 |.......cc....... 64,133,244 |................ 83,365,423
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 9,741,326 22,460 522,195 (2,101) 10,126,826 9,741,326 9,239,490 12,594,097
7. Total Bonds 51,247,167,042 5,436,636,573 5,596,609,217 192,300,538 52,592,064,764 51,247,167,042 51,279,494,936 53,327,689,408
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 25,800,000 |-...ceveieiriieirieiene [V 16,000,000 |....oocveeereeeecinerereenes [V 25,800,000 |...coveenenne 25,800,000 |..oovoveceenne 9,800,000 |..cecvernne 25,800,000
N2 (2SSOSR HOSRR 6,190,995 | (RSN [V 209,000 f....ccvveennne 6,092,995 | 6,190,995 | 6,399,995 | 5,929,995
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 31,990,995 0 16,000,000 209,000 31,892,995 31,990,995 16,199,995 31,729,995
15. Total Bonds and Preferred Stock 51,279, 158,037 5,436,636,573 5,612,609,217 192,509,538 52,623,957,759 51,279, 158,037 51,295,694,931 53,359,419,403
(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 1,051,804,189 ; NAIC2 $ .cooovvvrrnnenee 11,595,018 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 330,384,097 XXX 328,555,159 1,013,190 814,633
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvoveveueueueeiieieeeteteieeeeeee et ss s sesesssss s s seseseseasanas [ereseneeseeeeas 208,164,924 |................ 257,526,002
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.c.euiiieiieieieeeeeeeeeee ettt ae et et ea e e s s st sesesessasasnsssesasens |eeesenenesannes 484,267,219 |...oceeen 840,136,402
3. ACCTUBI OF QISCOUNE ...ttt oot ottt s ettt st sseses [rosmineenineanineas 4,955,567 |.........c....... 12,798,768
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 45,514 | (474,678)
6. Deduct consideration received ON ISPOSAIS ............c..ccviueueuiueriiieieieeieieteteesseeeeesete ettt eses et st et e sesesesessssesesssesesesesessansssssesesesess [reneeneannennas 367,042,749 |............... 901,802,625
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieieeetete ettt ettt ettt eseae s ee st s te s et es e s s ssssesetesesessss s st ssssesesesesssssssasasesesesennas |oeseseseseseseneneenaes 6,378 [ 18,945
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 330,384,097 |..ocvcenne 208,164,924
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiiieiiecieic ettt [eossns e 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 330,384,097 208,164,924
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceviiiiieiuereriiiesesesesesstsssesesesessssssssesesessssssssesesessssssssesesessssnsssesesass ebessssssenes (660, 123,224)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 354,296,604
Unrealized Valuation INCrEASE/(AECIBASE) ...........c.c.cuevruevereereceesseeseseessaesesae s sse s s e s sae s s et s st s s s s s as s s s s s s e s s st s et s e s s st s et s s s s e s s et s s s sassesassesansan ebessceces 1,011,019,940

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana 142,082,807
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 618,797,241
AAMOTEIZAtION ...ttt s s e s e s s S se e seE S s e s £ s E £ s e 2 s E 2 s A A £ A e LA A RSttt eheseebeneee s (32,744,724)
Adjustment to the Book/Adjusted Carrying Value 0f NEAGEA ILEM ..............coiuiuiuiiiiisiseteeieee sttt ettt b et e e e st besesesnanes enereeserenenes (36,613,753)
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ............cueurueuiriiiririeieieteieesesesisis et tesese st se st s st s seseseessssesesesesesesesssssesesesesesesasnsssses tneseesesesenes (85,584,932)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......ccociiuiuiieiiiieieieieiiseseie et ssesese st sesesssnans sestsssesesssnenes 73,535,477
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINe 10 MINUS LINE T1) ....c.iiiiuiueiiiiieeieeteieieeeesete ettt sttt bbb st s b s s sses bbb s snnsebebesanens teeberesssnsscees 73,535,477
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieieteeie ettt ettt ea et e s et e e e e e e e eaeeeaeeeseeeseeaaeeseenbeenneans Sasesstesasessesaaesaesaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............covrueueveieieeceeeeeeeeeseeaes ceeseeeeeeessessseseenes (1,560)
Add:

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ............cccceeveveieieieies covrerereseeeeeeeeens (1,320)
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 ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MINUS ...........cccccoeveveieieieies covrereresieneeeeeens (1,320)
3.24 Section 1, Column 19, Prior YEAr PIUS .........cceeiiiiieiieiieie e ries errie s 0
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees [0 (1,320) oo (1,320)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 1,024,260
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 1,024,260
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 1,024,260
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cceueveveeeeeeeeeeeeeeeeeeeeeeeteseseseaeaesesesessaesesesesessssssssesesasssssssessasananas <eesasssssssssesassas (1,560)
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ........c.ovovurueueieeeeeeeceeteteeeeeesctete et eeesscaetesesesenscasaesesesessssesesesesessssssesesasessssesesasasssssesesesassnes Sssssesesesassssssseen (1,560)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
CDX.NA.1G.33 7-15% Credit Default UNITEDSTATESTREASURY SENIOR
12607GEA4 .......... CDX.NA.1G.33 7-15% ...evvvvnnnrnnne R R 50,000,000 |........... 52,526,944 |........... 54,839,542 [10/07/2019 ..... 12/20/2024 ..... Swap : BHFISRD34 .....covvviviiiiiiiinn v 26,944 [...ocovnnnnnnns 108,026 [912833-RZ-5 . [GOVT_BND Due 8/15/2028 At Mat ...... TA e [ 52,500,000 |........... 54,731,516
CDX.NA.1G.33 7-15% Credit Default UNITEDSTATESTREASURY SENIOR
12607GEE6 .......... CDX.NA.1G.33 7-15% ...evvvvnnnnanne R R 25,000,000 |........... 22,610,672 |..eeunnnnn. 25,798,481 | 02/27/2020 ..... 12/20/2024 ..... Swap : BHF200324 .........cooviiiiiinnn Jovrniinininns 15,595 |ovvviiiiiiis 54,013 | 912803-CX-9 . |GOVT_BND Due 2/15/2036 At Mat ...... TA e [ 22,595,077 |...ccevnen 25,744,468
CDX.NA.1G.33 7-15% Credit Default UNITEDSTATESTREASURY SENIOR
12607GEE6 .......... CDX.NA.1G.33 7-15% ...evvvvnnnrnane TF o [ (U O 3,654,923 |............ 4,165,061 [ oooeevnnieeeeiis | e Swap : BHF200324 ..........ooiiiiiiinnn Jonniiiiiiiis {0 0 [912810-PT-9 . [GOVT_BND 4 3/4% Due 2/15/2037 FA15 [1.A «oovvveeiiiiiiiiiniiiiiinns [ 3,654,923 |............ 4,165,061
CDT30-100_MET_2020_NEWBURGHSY UNITEDSTATESTREASURY SENIOR
127243AM ... CDT30-100_MET_2020_NEWBURGHSY ..... R R 40,000,000 |........... 42,000,000 |........... 37,918,480 |03/04/2020 ..... 12/20/2024 ..... Credit Default Swap : BHF208F24 ... |...ooviiiiinnnnnnnns [ PO 54,544 (912803-DZ-3 . |GOVT_BND Due 11/15/2042 At Mat ..... TA e [ 42,000,000 |........... 37,863,936
SUPER SENIOR 30-100 CROSSOVER UNITEDSTATESTREASURY SENIOR
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : (GOVT_BND 2 3/4% Due 11/15/2042 NIN15
126070669 .......... BESPOKE .....covveeeeeeemenieeeeeeeenans .- EURUUURURRRSUURRRR IEPPRRRN 25,000,000 |........... 12,970,487 |........... 11,278,149 (04/17/2020 ..... 12/20/2024 ..... BHF2296K0 ....eeveeeeeeeeneieeeeeenens e [ PO 86,743 |912810-QY=7 . |oeevenrririmnnieiiiiriiin e 1A e [ 12,970,487 |........... 11,191,406
SUPER SENIOR 30-100 CROSSOVER
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : UNITEDSTATESTREASURY SENIOR
1260766G9 .......... BESPOKE ......cevvvniiiiiininiieiininnns B o [ (U PO 10,709,466 |............ 9,533,839 [ .eevvniiiiiiiis [ e BHF2296K0 ......cvvnnviiiiiiiiniiiiiiis foeiiinieeiiiis {0 0 [912803-DU-4 . [GOVT_BND Due 11/15/2041 At Mat ..... TA e [ 10,709,466 |............ 9,533,839
SUPER SENIOR 30-100 CROSSOVER UNITEDSTATESTREASURY SENIOR
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : (GOVT_BND 2 3/4% Due 11/15/2042 IIN15
126070669 .......... BESPOKE .....covveeeieeemeeieeeeeeeenans 2B o e (U 2,570,047 |..ooeunnnnn. 2,288,281 | cooviiiiiiiiineees | e BHF2296K0 ....eeveeeeeeeeneieeeeeennies fenniee e (VI PO 0 [912810-QY-7 . [oeeeiiiiiiiiiiiiiiiie e A e | 2,570,047 |oueeennneees 2,238,281
SUPER SENIOR 30-100 CROSSOVER
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : UNITEDSTATESTREASURY SENIOR
126076GH7 .......... BESPOKE ......covvnniiiiiiiiniiiiinnnnns B o [ 175,000,000 |........... 34,235,500 |........... 34,044,324 (04/17/2020 ..... 12/20/2024 ..... BHF2296R5 ........ccvvvniiiiiiniiiniiiins foreiiieiiiiiis [ PO 616,027 |912828-U2-4 . [GOVT_BND 2% Due 11/15/2026 MN15 ... [1.A coorririiiiiiiiiiiineniiees s 34,235,509 |........... 33,428,297
SUPER SENIOR 30-100 CROSSOVER
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : UNITEDSTATESTREASURY SENIOR
12607QGH7 .......... BESPOKE .....cevveeeeeeeeenieeeeeeeenans 2B o e 0 foreeeeeees 40,498,011 |........... 41,982,730 | .oiriiiiiiiiinees | e BHF2296R5 ......ccevvennaeeeemnnnaeeeeenn Jeemniie e (VI PO 0 [912803-BM-4 . [GOVT_BND Due 11/15/2027 At Mat ..... 1A e [ 40,498,011 |........... 41,982,730
SUPER SENIOR 30-100 CROSSOVER
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : UNITEDSTATESTREASURY SENIOR
12607@GH7 .......... [BESPOKE .. 8B ... ..44,603,990 |...........47,630,721 . [BHF2296R5 .. 912803-CX-9 . [GOVT_BND Due 2/15/2036 At Mat ...... 1A ... ...44,603,990 ...47,630,721
SUPER SENIOF
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : UNITEDSTATESTREASURY SENIOR
12607QGH7 .......... BESPOKE .....covveeeeeeemenieeeeeeeenans 2B o e (U1 PO 36,204,538 |........... 38,661,300 | oovvvvveiiiiiinn | e BHF2296R5 ......ccevvnneeeeemnnnaeeeennn Jeennneeeeeeeneees (VI PO 0 [912803-CX-9 . [GOVT_BND Due 2/15/2036 At Mat ...... 1A e [ 36,204,538 |........... 38,661,300
SUPER SENIOR 30-100 CROSSOVER
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : UNITEDSTATESTREASURY SENIOR
126076GH7 .......... BESPOKE ......cevvvniiiiiininiieiininnns B o [ (U PO 27,291,159 |.......eees 30,929,040 | .eoeieiiiiiiieees | s BHF2296R5 ........covvvniiiiinniiiiiiins foreiiiieiiiiis {0 0 [912803-CX-9 . [GOVT_BND Due 2/15/2036 At Mat ...... TA e [ 27,291,159 |........... 30,929,040
SUPER SENIOR 30-100 CROSSOVER UNITEDSTATESTREASURY SENIOR
SUPER SENIOR 30-100 CROSSOVER BESPOKE Credit Default Swap : (GOVT_BND 4 1/2% Due 2/15/2036 FA15
12607QGHT .......... BESPOKE .....covveeereeemeeieeeeeeeenans 2B o e [V O 916,794 |............ 1,005,001 | covvveiieiciiis | e BHF2296R5 ......ccevveneeeeemnnneeeeeenn Jeennneeeeeeeeeees (VI PO 0 [912810-FT-0 . [oooeiiiiiiiniiiiiiiiin e oA e e 916,794 |...eenneeenn 1,005,001
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.35 0-3% Credit Default IGOVT_BND 2 1/4% Due 8/15/2046 FA15
126076LF5 .......... CDX.NA.1G.35 0-3% ..cevvvnnnirrnnnnnn LR R 4,300,000 [......c.eeee 4,062,299 |............ 3,256,065 | 03/05/2021 ..... 12/20/2025 ..... Swap : BHF2JOAZA .......covvvniiiiiiinn i (452,701) |.eevvennnnnns (128,281)[912810-RT=7 . |reeuriiriiiriiir e TA i [ 4,515,000 |..eennnnnens 3,384,346
CDX.NA.1G.35 3-7% Credit Default UNITEDSTATESTREASURY SENIOR
126076LES .......... CDX.NA.1G.35 3-7% .oovvvvnnnieennnnnn R R 5,700,000 [............ 5,886,868 |............ 6,912,599 [03/05/2021 ..... 12/20/2025 ..... Swap : BHF2JB26 ........covvnvvviiinnnn Jovnnnniiinnns (98,132) |.evvvenninenne 61,709 (912803-CX-9 . [GOVT_BND Due 2/15/2036 At Mat ...... TA i [ 5,985,000 |..eeunnnnnns 6,850,890
UNITEDSTATESTREASURY SENIOR
CDX.HY.BB.37 15-100% Credit Default (GOVT_BND 2 3/4% Due 11/15/2042 IIN15
126076RJ1 .......... CDX.HY.BB.37 15-100% ........cevvnn .- EUUUURRURURRUURRRR IEPPRRRRN 19,878,720 |........... 20,872,656 |........... 16,976,968 |10/28/2021 ..... 12/20/2026 ..... Swap : BHF2XBNG4 ......coevmeeeeeeennin Joemeeee e (U1 279,773 |912810-QY=7 . |oeevreiiiiiiinniiiiirii e 1A e [ 20,872,656 |........... 16,697,195
CDX.HY.BB.37 15-100% Credit Default UNITEDSTATESTREASURY SENIOR
126076UV0 .......... CDX.HY.BB.37 15-100% .......ccevvnnn BB e [eeeeeeneaas 9,939,360 |........... 10,436,328 |........... 10,677,110 |01/07/2022 ..... 12/20/2026 ..... Swap : BHF30GHDT ..eevveeeeeeeeiieees e (U1 128,273 |912803-BM-4 . [GOVT_BND Due 11/15/2027 At Mat ..... 1A e [ 10,436,328 |........... 10,548,837
CDX.NA.HY.BB.37.V1 Credit Default UNITEDSTATESTREASURY SENIOR
126076018 .......... CDX.NA.HY.BB.37.V1 .ooeeeiieeeennnnns BB e eernnnn e 11,818,080 |........... 13,086,477 |........... 15,119,219 |02/17/2022 ..... 12/20/2026 ..... Swap : BHF32UKVE .....coevenieeeinnns Joeneiieieeene 677,498 |..covrennnnnnns 914,943 [912803-CX-9 . [GOVT_BND Due 2/15/2036 At Mat ...... 1A e [ 12,408,984 |........... 14,204,276
UNITEDSTATESTREASURY SENIOR
CDX.NA.HY.BB.37.V1 Credit Default GOVT_BND 2 1/4% Due 11/15/2024 MN15
126076U%6 .......... CDX.NA.HY.BB.37.V1 ..ovveeiiiiinnnnns - TN RN 11,818,080 |............ 7,649,288 |............ 7,909,916 |02/24/2022 ..... 12/20/2026 ..... Swap : BHF3342K2 ......oovvvvveiiiiiinn o 631,757 [ooeeeiiiinnnnns 914,943 [912828-G3-8 . [...eeeevvenniieiiiiie e TA i [ 7,017,531 |oueennnnnens 6,994,973
CDX.NA.HY.BB.37.V1 Credit Default UNITEDSTATESTREASURY SENIOR
126076U%6 .......... CDX.NA.HY.BB.37.V1 ..ovveeiiiiinnnnns R KRR (U O 5,391,453 |............ 5,705,013 . [Swap 1 BHF3342K2 .oeeveiiiiiiiiins [ {0 0 [912803-DJ-9 . [GOVT_BND Due 11/15/2039 At Mat ..... TA i [ 5,391,453 |............ 5,705,013
CDX.NA.1G.37 7-15% Credit Default UNITEDSTATESTREASURY SENIOR
126070029 .......... CDX.NA.1G.37 7-15% ..oevvenneeiinnnnn R R 25,000,000 |........... 26,204,585 |........... 30,942,407 | 04/26/2022 ..... 12/20/2026 ..... Swap : BHF3BVUKY ....oevvvviiiiiiiiiin i (45,415)[..cevvennnnnnns 449,762 1912803-DG-5 . |GOVT_BND Due 5/15/2039 At Mat ...... TA e [ 26,250,000 |........... 30,492,645
CDX.NA.1G.37 15-100% Credit Defaul t UNITEDSTATESTREASURY SENIOR
12607@WY2 ... CDX.NA.1G.37 15-100% .... 1 ... 40,000,000 ... .. 42,934,187 |........... 46,925,705 |05/20/2022 ..... 12/20/2028 ..... Swap : BHF36YEW4 .. ....934,187 |.. .... 1,381,783 [912803-DK-6 . [GOVT_BND Due 2/15/2040 At Mat ...... 1A ... ...42,000,000 ... 45,543,922
CDX.NA.1G.42.V1 Credi UNITEDSTATESTREASURY SENIOR
12776%GET .......... CDX.NA.1G.42.V1 ..ovvvniiiiiiiiinnnns B e [ 300,000,000 |........... 96,247,205 |......... 101,843,846 | 08/05/2024 ..... 06/20/2029 ..... D ZBHYC3S3 i feiees 5,089,783 |............ 6,799,500 | 912803-DJ-9 . |GOVT_BND Due 11/15/2039 At Mat ..... TA i [ 91,157,422 |........... 95,044,346
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.42.V1 Credit Default Swap IGOVT_BND 1 5/8% Due 11/15/2050 MN15
12776%GET .......... CDX.NA.1G.42.V1 oo 2B o e (U1 PO 81,144,931 |........... 48,038,602 | ..ooevvvniiiiiiinn | e T Z9BHYC3S3 e e (VI PO 0 [912810-88-8 . [ccoiiiiiiiiiiiiiiiiin e 1A e [ 81,144,931 |........... 48,038,602
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.42.V1 Credit Default Swap IGOVT_BND 1 5/8% Due 11/15/2050 MN15
12776%GET .......... CDX.NA.1G.42.V1 oovvneiiiiiiiins B [ (U PO 42,348,130 |....cevnnnn 24,338,651 | .ooeeeiiiiieeees | s T ZBHYC3S3 i [ {0 0 [912810-SS-8 . [ceoeeeeeeiiieieiiiie e TA e [ 42,348,130 |........... 24,338,651
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.42.V1 Credit Default Swap IGOVT_BND 1 5/8% Due 11/15/2050 MN15
12776%GET .......... CDX.NA.1G.42.V1 oo 2B o e (U1 PO 41,592,288 |........... 23,941,906 | ..ooeiiiiiiiiinins | i T Z9BHYC3S3 e e (VI PO 0 [912810-88-8 . [ccoiiiiiiiiiiiiiiiiin e 1A e [ 41,592,288 |........... 23,941,906
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.42.V1 Credit Default Swap IGOVT_BND 1 5/8% Due 11/15/2050 MN15
12776%GET .......... CDX.NA.1G.42.V1 oovveeiiiiiiiiins B [ (U PO 37,832,770 |euvvunnnnns 21,884,252 T ZBHYC3S3 i [ {0 0 [912810-SS-8 . |.. TA e [ 37,832,770 |...ouennn. 21,884,252
CDX.NA.1G.42.V1 Credit Default Swap UNITEDSTATESTREASURY SENIOR
12776%GET .......... CDX.NA.1G.42.V1 oovveeiiiiiiiins B [ (U PO 20,924,459 |........... 18,572,781 [ woveeeeeeeeeiiis [ e T ZBHYC3S3 i [ {0 0 [912803-DU-4 . [GOVT_BND Due 11/15/2041 At Mat ..... TA e [ 20,924,459 |........... 18,572,781
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.43.V1 Credit Default Swap IGOVT_BND 1 5/8% Due 11/15/2050 MN15
Pending ............. CDX.NA.1G.43.V1 oo B oo [ 352,000,000 |.......... 336,623,652 |.......... 202,354,496 [09/20/2024 ..... 12/20/2029 ..... T Z9BRYBAHT e e 7,988,890 [....ceeeeee. 7,881,984 [912810-SS-8 . [..oiivivrieiiiiiiiiiii i A e e 328,634,762 |.......... 194,472,512
UNITEDSTATESTREASURY SENIOR
CDX.NA.1G.43.V1 Credit Default Swap IGOVT_BND 1 5/8% Due 11/15/2050 MN15
Pending ............. CDX.NA.1G.43.V1 .ovvneiiiiiiiiins B [ (U PO 22,153,600 |........... 12,782,748 | ooeeeeeiiieees | s D Z9ORYBAHT e [ {0 0 [912810-SS-8 . [cooeeeeeeiiieieiiii e TA e [ 22,153,600 |........... 12,742,748
CDX.NA.1G.43.V1 Credit Default Swap UNITEDSTATESTREASURY SENIOR
Pending ............. CDX.NA.1G.43.V1 ..ovvvnniiiiiiiinnnns B i [ 0 Joveeennns 18,811,638 |........... 15,010,197 [ coovvniiiiiiiins [ e D Z9ORYBAHT i [ O T 0 |912803-EJ-8 . [GOVT_BND Due 8/15/2044 At Mat ...... TA i [ 18,811,638 |[........... 15,010,197
9999999999 - Totals 1,164,995,354 953,177,430 XXX XXX XXX 14,768,401 19,603,742 XXX XXX XXX 1,150,226,953 933,573,688
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiceeeeeeeeeeeeeee e | VA 1,488,871,342 | 18 [ 1,635,221,451 | 15 [ 1,164,702,400 |.......cocoveveceee 0 Joeeeeeeeeeeeeeeeeeeeeed 0 e L VA 1,488,871,342
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen T 456,496,176 |.......cccveveeeeeeeeeee [0 AR [0 A T 377,588,890 |....c.oovoveeeeeeereee 0 oo 0 o 2 |, 834,085,066
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............cccoevriernirneennc s, DL N 109,091 |.............. D 0 SO TS 134,611,525 |............ DL N 11,814 | ... DO NN SRR | B TR D0 SO VTN 134,832,430
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns [0 A [0 A K7 604,844,186 |........ccveveeeeeeeeeeee T 105,653,870 |..ovoeeeeeeceeeeeeeeeee 0 oo 0 o 4 | 710,498,056
Less: Positions Disposed of for Failing Effectiveness

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

Transactions Statement Value XXX 310,255,158 XXX 286,390 XXX 271,753,881 XXX XXX 582,295,429
Ending Inventory 18 1,635,221,451 15 1,164,702,400 15 1,164,995,353 0 15 1,164,995,353
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14........iuiiiieiriieieieeteiee ettt es et es e es e es et es e es e ee s e ee s s e s e e s e e e s b as e s s e e s s s s s s s s s s s ea s sasssnaesns febniesseesnias 73,535,477

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens (1,560)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s st s et esessas s s sssesesesesnsnnsnenesenesennenenes s 73,533,917
Part D, SECHON 1, COIUMN B ........ouiuiiiiieieicte ettt ettt s e s s s s e s s s s s e s e s s e s s s s s s s s s et ensesensnas oebseebses 3,754,292,836

Part D, SECHON 1, COIUMN 7 ..ottt e s e a2 s s s s s s s s s et nsneensesenns eseesees (3,680,758,919)

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

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 3,911,003,276

Part D, SECHON 1, COIUMN 10 ..ottt es et a e s e ee e s e s s e s s s s s ns s n s s s s s s e s s e s es s s et ensesnsesnae esiesnin (3,704,692,771)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ..uuieiuieitieetisetieets ettt ses et b s e ebees b e et b £s b £ bt E £t E £t e bbbt b bbbttt ebenecsnes 2,176,347,635

Part B, SECHON 1, COIUMN 20 .......c.cuiuiuiiiieteteeteisenite et te et ce bbbt te bbb e es bbb e et b bbb et s bbbttt b e bt nentnies nsnsesesssisnsnaetnas 11,235

Part D, SECHON 1, COIUMN 12 ...ttt ettt sieies oebenecsnes 2,176,358,870

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieeeeeeeeeee ettt eseass s sesesesesesssnnas [ereseeseeeenaens 907,481,359 |........... 1,013,031, 145
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 15,432,920,041 |......... 15,211,210,687
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 13,045,959 |..ooeiiee 9,569,101
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.coeuiieeeeeeeececeeeeieee et ettt et e e e st s et e s ea s s s s st es et et essasassssesesesesessssssssssseseseseananas |oeesesesesenenenennes (16,626) [....ceveeeeecncenne 28,515
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 14,460,549,540 |.......... 15,326,357,061
7. Deduct amortization OF PrEMIUM .............c.cueuiuiuiieee ettt ettt ettt e et et e st te s et essas s e s esesesesesessss st ssssesesesesessss s ssssasesesesesnanas |oessesesesensneneeneasanaeas 172 [ 1,028
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,892,881,021 |....cocee0.d 907,481,359
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 1,892,881,021 907,481,359

S108
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
301 FIFTH ST REQ LOAN 682886411 ......eeeeeeiieeeeeeie e eeee e e FRANKLIN 09/13/2024 .......... TRANSFER FROM SCHEDULE B
451 PINE ST REO LOAN 676615123 ... . | MARSHF IELD 09/13/2024 .. . | TRANSFER FROM SCHEDULE B

0299999. Acquired by Internal Transfer 911,201 911,201 0
0399999 - Totals 911,201 0 911,201 0
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
1203 N HYDE PARK AVE REQ LOAN
370793389 .....evvvririiiiiiiiiiiiiinaas DURHAM . [, NC..ooveens ...08/13/2024 .. [FAY SERVICING LLC ......evvuvmmnnnnnnnns]oenennnns 93,733 |oeeeiiiiiieeens [V [V O [V [V O [V [V O [V PO 93,733 |t 110,295 [..eeenniiininnnee (VN IO 16,562 |.......... 16,562 |..cooeeeeeeennns [V 0
347 ENGLEWOOD AVE REO LOAN
680674520 ....ooiiiiiiiiiieiiie BELLWOOD ... [ | O ...07/17/2024 .. [ SHELLPOINT MORTGAGE SERVICING ...... |......... 100,500 |..oooeeeeeennnnn [V [V O [V [V O [V [V O [V PO 100,500 |......... 108,619 ... [V O 8,119 |........... 8119 [ [V 0
L IRy T P T T PP PPPPPPPPPPPPY RPN [V [ PP [V [ PP [V [ PP [V [ PP [V [V PP [V ()] PP, ()] [V PP 0
0199999. Property Disposed 194,233 0 0 0 0 0 0 0 194,233 218,914 0 24,680 24,680 0 0
0399999 - Totals 194,233 0 0 0 0 0 0 0 194,233 218,914 0 24,680 24,680 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
PLYMOUTH ... .08/10/2016 .. 0. ..4,162,454 |..
PLYMOUTH ... .08/10/2016 .. 0. ..4,099,523 |..
198849 .. SHELBY ... . 09/30/2024 .. ... 1,245,579 (... .0,
199259 .. . 09/30/2024 .. ....5,400,922 |... ...0]..
199436 MACOMB . 09/30/2024 .. ...25,830,430 |... .0,
ROCKDALE ... . 09/30/2024 .. ...0]..
MARION ... . 09/30/2024 .. .0,
JEROME . 09/30/2024 .. .0 .6,644,940
. HALE .. . 09/30/2024 .. .0 .4,115,000
201336 .. DALLAM .. . 09/30/2024 .. .0 .. 41,066,930
201595 SAN JOAQUIN .. . 09/30/2024 .. .0, .. 45,879,970
201661 DALLAM . 09/30/2024 .. ...0]..
.0,

POTTANATTAMIE ..
MARTIN ...

. 09/30/2024 ..
.09/30/2024 ..
. 12/16/2021 ..

....3,507,000 |...

MONRCE .. . 09/30/2024 ..
MARION .. . 09/30/2024 .. 837,471|...
BEXAR ... . 09/30/2024 .. .. 17,899,840 |... .
GRANT . . 09/30/2024 .. 14,329,681 .. 10,512,100
MONROE . 02/16/2022 . .0 .. .. 31,019,340
DE WITT . . 09/30/2024 .. 11,137,500 .0 11,750,010
202140 HAMILTON ... . 09/30/2024 .. .. 10,665,000 |... 0. .. 17,581,080
202155 .. DICKINSON .. . 09/30/2024 .. ....3,003,988 ... 0
202223 .. MOULTRIE ... . 09/30/2024 .. ....1,718,680 |... 0.
202233 .. FLOYD ... . 09/30/2024 .. .o.4,101,740 ... 0
202285 .. GRUNDY ... . 09/30/2024 .. ...1,219,400 |... 0.
202318 .. FRANKLIN ... . 09/30/2024 .. 1,794,304 ... 0
202343 .. CHAVPAIGN .. . 09/30/2024 .. ..1,115,200 |... 0.
202356 . 09/30/2024 .. ...1,627,208 ... 0
202376 .. CHANPAIGN . 09/30/2024 .. .1,335,790 .0
202406 .. KERN .. . 09/30/2024 .. 12,479,000 .0
202415 .. LOGAN . . 09/30/2024 .. .1,561,950 .0 .2,403,000
202428 .. PINAL . . 09/30/2024 .. 8,181,987 .0 .. 16,578,830
202584 .. HARDEE . 06/03/2022 . .. 26,228,860
HIDALGO . . 09/19/2022 .. ...15,999,990
TULARE ... . 04/10/2023 .. 0] ....9,500,000
YAKIMA . . 03/06/2024 .. 0]
.. | CHAMPAIGN .. .07/10/2024 .. ....3,000,000 |...
203356 .. | HARDEE ... . ] . 07/19/2024 .. . .. 15,137,633 ... .
0199999. Mortgages in good standing - Farm Mortgages 243,724,471 18,358,024 613,928,265
9900149392 SAN DIEGD vttt ettt 08/08/2024 ... foveereeeneinienieniinieniens 6875 [ 1,027,517 [ (L SRR 2,030,000
9900149393 ... LOS ANGELES .. . 08/08/2024 .. ....3,031,008 ...
9900149394 ... MAPLEWOOD ... . 08/08/2024 .. ...1,636,930 ...
9900149395 ... THOUSAND OAKS . 08/08/2024 .. ....1,161,857 |...
9900149396 NEWPORT BEACH . 08/08/2024 .. .1,549,004

9900149397
9900149398

.08/08/2024 ..
. 08/08/2024 ..

.532,999

FORT LAUDERDALE 750,657

9900149399 ENCINITAS .. .08/08/2024 .. .1,631,243

9900149400 SAN CLEMENTE . . 08/08/2024 .. .1,829,110

9900149401 ... BURBANK . 08/08/2024 .. ....1,347,685 ...

9900149402 ... BURBANK ... . 08/08/2024 .. ....1,084,045 ...

9900149403 ... GLENDORA ... .08/08/2024 .. ....1,541,116 ...

9900149404 ... . 08/08/2024 ..

9900149405 ... FOSTER CITY .. ] . 08/08/2024 .. .. . ....0].. .
9900149406 LOS GATOS ...ietteeee ettt 08/08/2024 ..o v 8.975 | 1,386,598 [..uvveeeeiiiiiiiiiiiiiii L PP PPPPPPPPPPRN 1,725,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

9900149407 ...
9900149408 ...

BIG SKY
TRAVERSE CITY ..

9900149409 ... SAN DIEGO ..
9900149410 ... TRUCKEE ....
9900149411 ... BROOKLYN ...
9900149412 ...

9900149413 ... SUNNY ISLES BEACH ...
9900149414 HIGHLAND PARK ..
9900149415 HOUSTON ...
9900149416 SAN FRANCISCO

9900149417 ...
9900149418 ...
9900149419 ...
9900149420 ...
9900149421 ...

STEELES TAVERN ....
SANTA ROSA BEACH .

MIRAMAR BEACH ..
BANNER ELK

9900149422 ... OCEAN CITY ...
9900149423 ... WINCHESTER ...
9900149424 ...

9900149425 BLACKSBURG

9900149426 CHICO .
9900149427 BOISE ....
9900149428 ... BROOKLINE ..
9900151289 ... SUNNY ISLES BEACH ...
9900151290 ...

9900151291 ...

9900151292 ... SAN MATEO ..
9900151293 ... SAN MATEO ...
9900151294 ... TOMS RIVER ...
9900151295 ... AROMAS
9900151296 SAN CARL0S

. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
. 08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 08/08/2024 ..
.08/08/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..
. 09/17/2024 ..

... 6.875 [.
.. 7.000 |..

....1,601,742)...
....2,604,999 ...
....2,798,901)...
....1,128,805 ...

1,222,390
.1,154,986
.2,124,533

318,645
780,027
,650,035

.1,794,567

....2,240,673 ...

271,461 ...
... 214,809 ...
... 251,664 ...
... 304,066 |...
... 367,183 ...
... 321,755 |...
... 582,665 |...
.. 369,768 |...

652,570 |...
,319,338 |...
,373,148 |....
... 668,815 ...
... 614,737 |...

,309,362 |...
903,897 |...
783,678 |...

.1,585,000
.3,200,000
... 365,000
... 500,000
... 360,000
... 550,000
... 530,000
... 431,000
... 805,000
.. 500,000

430,000
.1,105,000
.2,302,000

9900151297 FRISCO ... .09/17/2024 .. 673,253

9900151298 LOS ANGELES .09/17/2024 .. ,145,708

9900151299 HOLLADAY ... .09/17/2024 .. 744,635

9900151300 SOUTH PASADENA . .09/17/2024 .. .1,617,434

9900151301 ... FLOWER MOUND .... .09/17/2024 .. ,237,046 |...

9900151302 ... LOS ANGELES .. .09/17/2024 .. 175,734 ...

9900151303 ... .09/17/2024 ..

9900151304 ... .09/17/2024 ..

9900151305 ... BROOKLYN .. .09/17/2024 .. .. .0 .
9900151306 SANTA ROSA BEACH .....eeeesssiesiiesiisiisittieseeesttetiisestsesstsesseeesssessaasessnsssaseasnnsneanes 09/17/2024 ..vvvvvee foveeninniiiiiiiiiiinnnnnnnnnn3.250 | 818,189 |, oo 0f i, 1,150,000
0399999. Mortgages in good standing - Residential mortgages-all other 63,640,713 0 93,747,000
30293 . SANTA CLARITA .. .07/18/2024 .. 25,000,000 |... .. 49,000,000
30308 . . 09/12/2024 .. 79,500,000 |... . 147,700,000
702741 NEW YORK ... . 10/28/2015 .. .. 24,820,267
702742 .. CHICAGO ... .09/30/2024 .. 21,060,000 [ .1,110,054

702753 .. THOUSAND 0AKS
702788 .. BURLINGTON
702804 .. BOSTON ...
702842 .. DAVIE .

702904 BROOKLYN ...
RALEIGH ....
CAMBRIDGE ..
LOS ANGELES ..

WALNUT CREEK .

PASADENA .ttt ettt

.10/08/2015 ..
. 03/04/2016 ..
.09/30/2024 ..
.08/05/2016 ..
. 04/24/2017 ..
. 04/28/2017 ..
.03/21/2018 ..
. 09/30/2024 ..
.03/29/2018 ..
04/02/2018

0
.0
.9,232,331

0

43,087,663 |..

32,772,414

16,963,506 |..
12,140,086 |..
... 13,885,588 |..
.. 14,967,008 |..

.. 11,680,537
.. 32,186,210
.. 17,309,137
.. 26,831,809

20,383,744

...24,266,293




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

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 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
HOUSTON . 09/30/2024 .. ...26,585, 139
WASHINGTON ... .08/16/2018 ..
ARLINGTON .. .09/18/2018 .. ... 18,235,051 ..
HOUSTON ... . 12/03/2018 .. .. 14,048,698 |..
LOS ANGELES .. .01/10/2019 .. 30,000,000 |..
. 09/30/2024 .. ..
.10/07/2021 .. ... 705,643 |.. .
. 12/02/2021 .. 25,600,000 |.. .. 40,718,944
. 09/30/2024 .. ....0 58,323,657
SEATTLE . 35,460,000 .. 49,608,282

SEATTLE .
SAINT PAUL
HIGHLANDS RANCH ...

703884 ... AUSTIN e

¢'c03

0599999. Mortgages in good standing - Commercial mortgages-all other 344,322,331 323,156,410 1,095,037,855
0899999. Total Mortgages in good standing 651,687,515 341,514,434 1,802,713, 120
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 651,687,515 341,514,434 1,802,713, 120
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 1" 12 13 Book Value/
Recorded
Total Investment Foreign
Unrealized Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Valuation Deferred in Exchange Accrued Gain Gain Gain
Date Disposal Increase/ Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Acquired Date (Decrease) Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

137312 .. .| GASPORT ... .12/09/2016 .. ..08/31/2024 (2,138)|.. 0] 0 .0
195698 .. . | SAN JOAQUIN . .10/04/2012 .. .08/10/2024 .3,131 0 0 0
SAN JOAQUIN . 11/27/2019 ....08/05/2024 0 0. ...0

50 - N - ISR IPPPUPPPIP I 06/03/2022 ....07/02/2024 0 0. .0

...... 04/22/2016 ....07/02/2024 0. 0. ...0

08/30/2017 ....09/17/2024 0. .0

11/07/2018 ....08/01/2024 .... 0. ...0

...... 05/13/2021 ....08/01/2024 .... 0. .0

PACIFICA . 08/31/2015 ....07/02/2024 . 0. ...0

MIDDLETOWN 11/17/2016 ....08/01/2024 .... ... 125,521 |... 0. .0

1042751 . . | BAKERSFIELD ....06/29/2015 .. .07/02/2024 . 65,701 0 0
1060221 . WOODSTONN ... 11/17/2016 .. .09/01/2024 ..39,626 0 ,127))
1073613 . FAIRFIELD .08/31/2015 .. .09/01/2024 0 0
1085414 ... 07/29/2016 ....08/01/2024 .... 0. .0
1113655 ... PERRYSBURG 11/17/2016 ....07/02/2024 0. ...0
1116660 .... PALM BEACH GARDEN .......evvvvveemmmmnnnnns feuvvvvvmmmnnnnene Fluviiiiiiiis e s s 04/22/2016 ....07/02/2024 0. .0
1202833 ... MIAMI 11/17/2016 ....07/20/2024 0. ...0
1218433 ... VERO BEACH .. 11/17/2016 ...07/02/2024 0. .0
1218698 ...ovvvvviiiiiiiiiiiiiiies NEWARK oo 11/17/2016 07/01/2024 [ [ 0
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SCHEDULE B - PART 3

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

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1225467 ... PALM BAY .... 11/04/2016 ....09/02/2024 0. 0 .. 139,956 |. ... 139,956 |... 0. ...0
1255244 .... 02/12/2016 ....09/03/2024 0. U VN FO 9,296 |.eevvrnnnns 9,29 |... 0. ...0
1368815 ... SPRINGFIELD . 07/19/2016 ....08/01/2024 .... 0. 0 ....53,741 | 0. ...0
1369167 . . | ROCHESTER ... 07/12/2016 .. .07/02/2024 0 0 11,548 |. 0 0
1369582 . . | ROCHESTER ... ... 07/19/2016 .. .08/01/2024 0 0 24,472 |. 0 0
1370610 . NIAGARA FALLS . .. 07/19/2016 .. .07/02/2024 0 0 0 0
1370802 ... 04/08/2016 ....08/01/2024 .... 0. 0 0. ...0
2537990 ... 10/02/2018 ....09/01/2024 0. 0] 0. ...0
2594363 ... RANCHO CUCAMONGA 01/17/2019 ....08/01/2024 .... 0. 0 0. ...0
4001799 .... . | NAPLES ... 10/16/2015 ....09/01/2024 0. 0] 0. ...0
15078809 .. CHICAGO ... 03/03/2017 ....09/01/2024 0. 0 0. ...0
16420945 ... IRONTON ... 02/17/2017 ....07/07/2024 .... 0. 0. 0. ...0
17292707 ... PEORIA .... 03/07/2019 ....08/01/2024 .... 0. 0 0. ...0
18062364 ... MESA ... 10/27/2016 ....08/01/2024 .... 0. 0] 0. ...0
21880232 COPIAGUE .03/07/2019 .. .08/01/2024 0 0 0 0
25129602 BLACKWOOD .12/20/2018 .. .09/01/2024 0 0 0 0
25629197 SEFFNER ... .03/07/2019 .. .07/02/2024 0 0 0 0
100048885 . NEW BRITAIN 04/22/2016 ....09/01/2024 0. 0] 0. ...0
100050957 ... . | LAKE WORTH 04/22/2016 ....07/02/2024 0. 0 0. ...0
22731592 ... .. | PORT ARANSAS .. 07/30/2015 ....07/02/2024 0. 0] 0. ...0
228824010 ... . [HOPEWELL 12/21/2017 ....09/01/2024 0. 0 0. ...0
229249435 ... LOS ANGELES ... 12/21/2017 ....07/02/2024 0. 0] 0. ...0
415318923 ... WHITE LAKE .. 03/08/2017 ....07/02/2024 0. 0 0. ...0
416246922 ... ESTES PARK .. 06/23/2015 ....07/02/2024 0. 0] 0. ...0
417949315 ... .. | SHELBY TP .. 10/04/2016 ....09/01/2024 0. 0 0. ...0
418423900 . .. |LAS VEGAS ... 08/30/2018 .. .09/01/2024 0 0 0 0
418943897 . . | TUCSON . ... 08/30/2018 .. .08/01/2024 0 1,723 0 0 0
500984335 . .. | RENTON . ... 10/16/2015 .. .07/02/2024 0 1,874 0 0 0
515399706 . .. [ SANDY ... 12/10/2018 .. .08/01/2024 0 12,509 0 0 0
568484781 . .. | BOISE .04/22/2016 .. .07/02/2024 0 18,870 0 . 100,591 0 0
571623336 .... .. [DENVER .... 12/12/2016 ....08/01/2024 .... (6,443)|... 0. ...(6,443)|.. 0 491,245 |. ... 491,245 |... 0. ...0
578176932 .... .. [BURNET .... 06/22/2017 ....07/02/2024 weee (1,856)]... 0. 0] 940,753 |. ... 940,753 |... 0. ...0
578371472 ... . | BROOKLYN .. 04/23/2018 ....07/02/2024 .. (17,012)f... 0. 0 702,531 |. ... 702,531 |... 0. ...0
578432099 ... .. | CORONA ... 06/08/2018 ....08/01/2024 .... 0. 0] 637,030 | ... 637,030 |... 0. ...0
578682166 ... .. |HILLSIDE . 12/21/2018 ....09/01/2024 0. 0 133,903 |. .. 133,903 |... 0. ...0
597003205 ... .. | PENSACOLA ... 01/13/2017 ....07/16/2024 .... 0. 0] 0. ...0
706234754 . .. [PICO RIVERA . ... 06/10/2016 .. .07/02/2024 0 0 0 0
9900092428 .. | ASHLAND .10/24/2019 .. .07/02/2024 0 0 0 0
9900094623 .. |NOTTOWAY . .10/25/2019 .. .07/02/2024 0 0 0 0
9900098277 . |LIBERTY HILL .01/30/2020 .. .08/01/2024 0 0 0 0
9900098604 .| RENO ....... .01/30/2020 .. .08/01/2024 . 0 L (11,821)f.. 0 0 0
9900098949 ... SAN JOSE .. 02/27/2020 ....09/01/2024 301,960 |.... 0. .. (6,200)f.. 0] 0. ...0
9900104905 ... FORT WORTH .. 05/21/2020 ....09/27/2024 ... 41,565 |.... 0. 0 0. ...0
9900105005 ... GREENVILLE .. 05/21/2020 ....09/01/2024 22,09 |.... 0. 0] 0. ...0
9900105524 ... MENDON ... 05/21/2020 ....07/25/2024 ....21,376 |.... 0. 0 0. ...0
9900107437 ... ELMHURST .. 11/13/2020 ....07/02/2024 ...13,201 L. 0. 0] 0. ...0
9900107487 ... SACRAMENTO .. 11/13/2020 ....08/01/2024 .... ....15,936 |.... 0. 0 0. ...0
9900108243 ... LYNNWOOD ... 11/13/2020 07/02/2024 .. e 3,311 |.... 0. 0. 0. ...0
9900108273 ... SOMERSET 11/13/2020 ....09/01/2024 ... eeiiiiis 6,040 |.... 0. 0 0. ...0
9900108276 . | LAWRENCEBURG .11/13/2020 .. .08/01/2024 ..2,885 | 0 0 0 0
9900108347 ... MCKINNEY ... 11/13/2020 ...07/02/2024 ... ]iiiiiins 3,175 ... .0, 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

9900126152 ...

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
9900108393 ... LEBANON 11/13/2020 ....07/02/2024 ... 12,3% |.... 0. . (26)|.. 0 ...3,438 |... 0.
9900108452 ... GLADBROOK ... 11/13/2020 ....07/02/2024 0. e (9)]-. 0] ...1,901 [... 0.
9900109995 ... REDDING ... 11/13/2020 ....07/02/2024 0. (2,028)].. 0 .. 123,610 |... 0.
9900110016 .. | GOODYEAR .. .11/13/2020 .. .09/01/2024 0 .. (200)|.. 0 0
9900110384 .. | SEAL BEACH 1171972020 .. .09/01/2024 0 . (41,297)f.. 0 0
9900111282 .| YOUNGSTOIN .. .12/10/2020 .. .07/15/2024 0 (5,607).. 0 0
9900111305 ... TANNERSVILLE .. 12/10/2020 ....09/01/2024 0. ... 396 |.. 0 0.
9900111753 ... PITTSBURG 12/17/2020 ....07/02/2024 ... (5,678)|... 0. .. (5,678)[.. 0] 0.
9900113789 ... LOS ANGELES ... 04/01/2021 ....08/01/2024 .... ... (44,558)[... 0. 0 0.
9900114190 ... STOCKTON .. 04/01/2021 ....07/02/2024 . .. (6,802)[... 0. . 0] . 0.
9900115358 ... ROANOKE ... 04/22/2021 ....09/01/2024 L 14673 ... . 0. ...(5,415)[.. 0 ....66,322 |. . 0.
9900115415 ... VALLEJO ... 04/22/2021 ....07/02/2024 481,504 |.... ... (16,926)|... 0. ... (16,926)].. 0. 464,579 |. ... 458,546 |... 0.
9900116295 ... CHESTER ... 04/27/2021 ....07/02/2024 295,374 |.... ... (18,790)f... 0. ... (18,790)].. 0 274,922 |. ... 274,922 |... 0.
9900117737 ... RIO VERDE ... 06/23/2021 ....08/01/2024 .... 217,202 |.... veen (7,8689)f... 0. .. (7,869)f.. 0] 138,772 |. . 188,772 ... 0.
9900117747 .. | KETCHWM ... .06/23/2021 .. .08/01/2024 271,946 |. ..(5,365) 0 (5,365)].. 0 0
9900117826 .. | KIRKLAND .... .06/23/2021 .. .07/02/2024 47,517 | . (506)| 0 (506)).. 0 0
9900118881 . | MASSAPEQUA PARK . .07/15/2021 .. .08/01/2024 .. 438,778 |. (36,694), 0 . (36,694)[.. 0 0
9900119059 ... AUBURN 08/05/2021 ....07/02/2024 833,366 |.... 0. L. (7,429)|.. 0] 815,342 |. ... 815,342 |... 0.
9900119359 ... ELIZABETH 0871072021 ....07/02/2024 236,332 |.... 0. . (14,118)[.. 0 215,402 |. ... 215,402 |... 0.
9900119555 ... NORTH SMITHFIELD 08/10/2021 ....07/02/2024 229,833 |.... 0. ....5,663 [.. 0] 232,946 |. .. 232,946 |... 0.
9900121132 ... PEMBROKE PINES .. 08/26/2021 ....07/02/2024 LGA1274 0. (1,285)].. 0 .36,996 |. 0.
9900121249 ... INDIANAPOL IS 08/26/2021 ....08/01/2024 .....|ccerienens 9,011 |.... 0. 0] ..2,829 |. 0.
9900121651 ... LOS ANGELES ... 08/26/2021 ....08/01/2024 .....|ccouuinnnnns 6,043 |.... 0. 0 ... 638 | 0.
9900121666 ... LOS ANGELES ... 08/26/2021 ....09/01/2024 ....81,430 [.... 0. 0] .73,853 |. . . 0.
9900121744 ... 09/09/2021 ....07/02/2024 205,464 |.... 0. 0 199,337 |. . 199 337 |... 0.
9900122564 .. | SCOTTSDALE .09/20/2021 .. .09/01/2024 .. 408,001 |. 0 0 383,267 0
9900122747 .. | RICHVIOND .09/20/2021 .. .07/02/2024 .. 188,604 |. 0 0 174,490 0
9900123185 .. | MORAGA . ... 11/01/2021 .. .09/01/2024 ..314,710 |. 0 0 298,244 0
9900123223 .. | NAWPA .. ... 1170172021 .. .09/01/2024 165,705 0 0 154,450 0
9900123255 . | CENTREVILLE .. 1170172021 .. .09/01/2024 .. 119,040 0 0 . 77,803 0
9900123264 ... 11/01/2021 ....08/01/2024 .... 214,169 |.... 0. 0 ... 205,492 |... 0.
9900123372 ... WALNUT CREEK .. 11/05/2021 ....08/01/2024 .... 482,629 |.... 0. 0] ... 455,888 |... 0.
9900123602 ... SANTA BARBARA . 11/16/2021 ....07/02/2024 ,575,982 |.... 0. 0 .1,499,988 |... 0.
9900124190 ... DAVENPORT 11/23/2021 ....08/01/2024 .... 440,965 |.... 0. 0] .. 421,716 |... 0.
9900124197 ... POMPANO BEACH ... 11/23/2021 ....09/01/2024 485,637 |.... 0. 0 460,664 |. ... 460,664 |... 0.
9900124429 ... CLEARFIELD .. 11/23/2021 ....09/01/2024 235,801 |.... 0. 0] .. 225,465 |... 0.
9900124536 .. | BELLEVUE . 1271072021 .. .07/02/2024 .. 293,345 |. 0 0 279,574 0
9900124880 .. | SAN JACINTO . A2/17/2021 .. .09/01/2024 .. 200,923 |. 0 0 192,760 0
9900124894 .. | SAN JOSE .. 271772021 .. .09/01/2024 .. 254,477 |. 0 0 . 60,675 0
9900124950 .. | TACOMA . A2/17/2021 .. .08/01/2024 .. 220,582 |. 0 0 216,594 0
9900125013 . | SAN JOSE .. 271772021 .. .09/01/2024 .. 396,847 |. 0 0 370,844 0
9900125028 ... COVINGTON ... 12/22/2021 ....08/01/2024 .... 147,966 |.... 0. 0] ... 145,060 |... 0.
9900125475 ... BALT IMORE 12/22/2021 ....07/02/2024 0. 0 ... 132,339 |... 0.
9900125720 ... EVERETT ... 12/22/2021 ....09/01/2024 0. 0] ... 347,999 |... 0.
9900125754 ... WILTON .... 12/22/2021 ....07/02/2024 0. 0 ... 362,015 |... 0.
9900125788 ... NEWARK ... 12/22/2021 ....09/01/2024 0. 0] ... 197,872 |... 0.
9900125802 ... CLARKSVILLE ... 12/22/2021 ....08/01/2024 .... 0. 0 ... 107,391 |... 0.
9900125804 ... CLARKSVILLE ... 12/22/2021 ....08/01/2024 .... 0. 0. .. 114,531 |... 0.
9900126076 ... 12/22/2021 ....08/08/2024 .... ....95,947 [.... 0. 0 ...95,156 . 0.
9900126145 .01/21/2022 .. .09/01/2024 .59,140 |. 0 0 58,671 |. 0
.0, 0. 0.
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

9900126153 ... PHILADELPHIA .. 01/21/2022 ....07/02/2024 0. ... 130,393 |... 0.
9900126800 ... WINTER PARK ... 02/04/2022 ....07/02/2024 0. .. 145,628 |... 0.
9900126803 ... 02/04/2022 ....08/01/2024 .... 0. 0.
9900126823 .. | PENSACOLA .02/04/2022 .. .09/01/2024 0 0
9900127017 .. | WESTERVILLE .02/04/2022 .. .09/01/2024 0 0
9900127148 . | BULVERDE . .02/23/2022 .. .07/01/2024 0 . (58,120)|.. 703,707 0
9900127289 ... KITTRELL .... 02/23/2022 ....09/01/2024 ... (30,873)|... 0. .... (30,873)[.. ... 157,835 |... 0.
9900128149 ... DENHAM SPRINGS 03/18/2022 ....09/01/2024 ... (11,361)|... 0. ... (11,361)f.. ... 212,000 |... 0.
9900128184 ... RICHVOND 03/18/2022 ....09/01/2024 .. (19,9%)... 0. .... (19,99)[.. ... 154,000 |... 0.
9900128690 ... MIAMI 03/25/2022 ....09/01/2024 0. ...(2,3%8)[.. ... 839,615 |... 0.
9900128753 ... ANAHEIM ... 03/25/2022 ....09/01/2024 0. ...(9,263)|.. ... 695,404 |... 0.
9900129010 ... SANTA BARBARA . 04/19/2022 ....07/02/2024 0. . (20,506)|.. .1,813,903 |... 0.
9900130182 ... ANTI0CH 04/25/2022 ....09/01/2024 0. ...(2,063)[.. ... 170,363 |... 0.
9900130213 ... MECHANICSVILLE .. 04/25/2022 ....08/01/2024 .... 0. .. (349)|.. . 213,511 ... 0.
9900131349 .. [ JULIAN AREA ... .06/25/2022 .. .07/02/2024 0 (5,758)).. 283,613 0
9900132079 . | ATLANTIC CITY . .07/07/2022 .. .07/02/2024 .03,258 |. 0 0 ..92,760 0
9900132843 . [NEWARK ....... .07/25/2022 .. .07/02/2024 559,981 |. 0 . (19,491)|.. 537,453 0
9900132999 ... BRIDGEPORT .. 08/05/2022 ....07/02/2024 372,59 |.... 0. ... 372,251 |... 0.
9900134812 ... BEAUMONT ... 09/22/2022 ....07/02/2024 0. ... 124,692 |... 0.
9900135415 ... BALTIMORE ... 10/03/2022 ....07/02/2024 0. .. 154,721 |... 0.
9900135471 ... ANDERSON .. 10/03/2022 ....08/01/2024 .... 0. 0.
9900135728 ... MEDINA .... 10/07/2022 ....09/01/2024 0. 0.
9900135763 ... APPLE VALLEY .. 10/07/2022 ....07/02/2024 0. 0.
9900135767 ... PUEBLO 10/07/2022 ....08/01/2024 .... 0. . 0.
9900135971 ... RIVERTON ... 10/14/2022 ....08/01/2024 .... 0. 288,962 |. .. 288,962 |... 0.
9900136441 .. | URBANDALE 1072172022 .. .09/16/2024 0 .. 159,664 |. 159,664 0
9900136816 .. | MARATHON .. .11/09/2022 .. .08/01/2024 0 ,020,770 0
9900138748 .. | CORONA ... .12/01/2022 .. .07/02/2024 0 0
9900138814 .. | SACRAMENTO .12/01/2022 .. .07/01/2024 0 0
9900138904 . | FLOWER MOUND 12/13/2022 .. .09/01/2024 0 0
9900143936 ... DALLAS 09/22/2023 ....08/01/2024 .... 0. 0.
9900143944 ... CHAPEL HILL 09/22/2023 ....07/02/2024 0. 0.
9900143957 ... PAGOSA SPRINGS ... 09/22/2023 ....08/01/2024 .... 0. 0.
9900146052 ... SAN LEANDRO ... 01/11/2024 ....08/01/2024 .... 0. 0.
9900148744 ... MERCER ISLAND . 06/21/2024 ....09/01/2024 0. I 0.
9900148753 .....evvviiiiiiiiiiienes POWAY oo 06/21/2024 .....|...... 09/01/2024 , 0 feiiiiiiiiiieeeeen 0 10,317 e 0 e 952,569 0
0199999. Mortgages closed by repayment 94,114,638 0 (129,679) 1,214,728 95,219,370 95,151,610 0
FARM MORTGAGES . VARIOUS . 0 i O e O 0 [ 24,834,801 |........ 24,834,801 |... 0.
RESIDENT IAL MOH . . | VARIOUS ... 0 e O L O 0 [ 25,373,8% |........ 25,373,015 |... 0.
COMMERCIAL MORT .................. VARIOUS 0 feiiiiiiiiiieeeee O 0 e 0 o, 10,043,546 |........ 10,043,546 |...........e..eeeee 0
0299999. Mortgages with pamal repayments 0 0 0 0 60,252,243 60,251,362 0
30074 . SARASOTA .evveeveeeeeeeneeennessssssennnnnns ferveneensmneeeene Pl oo s o 08/03/2021 ....09/30/2024 .....|..cccnnnn 1,882,426 |.... 0 i O e O 0 [ 1,882,426 |..........1,882,426 |... 0.
30158 . .. [AUSTIN .... 04/19/2022 ....09/30/2024 11,475,070 |.... 0. 11,475,070 |. 0.
193543 .. .. | MADERA ... 11/24/2009 ....09/30/2024 ...1,195,653 |.... 0. ...1,195,909 |. 0.
195197 .. .. | FRESNO . 12/23/2011 .. .09/30/2024 2,855,961 0 2,856,462 0
195261 .. .. | FRESNO . .02/07/2012 .. .09/30/2024 3,054,739 0 3,060,827 0
197659 .. .. | COLUSA . .10/23/2015 .. .09/30/2024 2,99,702 0 2,997,027 |. 0
197953 .. .. | CLARK .. 1172072015 .. .09/30/2024 . 12,847,359 |. 0 . 12,847,978 |........ 12 847,978 0
198333 .. . | ALLEN .. .05/04/2016 .. .09/30/2024 .. 261,777 | 0 .. 261,783 |. ... 251,783 0
198474 PLYMOUTH .veeieiiieiieeeeeeeeeeeseeeeeenees fevvevvnenennenens B s s e 08/10/2016 ....09/30/2024 533,588 |.... 0. . 533,649 |. ... 533,649 |... 0.
198478 L.vvvvvvviiiiiiiiiiiiiiiiins PLYMOUTH .vvvvvvveveveenenneenensnnnssnnnnnns fovvvvvvnnnnnnnnns BAuiiiiiiiiiiiiins e v o, 08/10/2016 .....|...... 09/30/2024 ... |...vvveieeee 569,375 Ofeiiiiiiiiiiien O 0 e O o, 569,375 [...uvvnnnns 569,375 [ 0
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PASQUOTANK .. 06/06/2018 ....09/30/2024 12,600,000 |.... 0 i O [l O e O 12,600,000 |. 0. ...0
06/29/2018 ....09/30/2024 ..... | ceuuunnns 3,720,000 |.... cer 0 e O e O e O 3,720,000 |. 0. ...0
SANGAMON .. 06/18/2020 ....09/30/2024 ..... | ccuunnnns 5,175,616 |.... 0 e O [l 0 e 0 5,175,616 |. 0. ...0
.. | COLUSA . .02/22/2021 .. .09/30/2024 . 18,760,000 |. 0 . 18,760,000 |. 0 0
. .. | DEKALB . .06/04/2021 .. .09/30/2024 1,346,000 |. 0 1,346,000 |. 0 0
201938 .. . | ZAVALA . .06/04/2021 .. .09/30/2024 ..31,245,154 |. 0 ..31,245,154 |. 0 0
202070 GRANT 12/07/2021 ....09/30/2024 11,806,458 |.... 0. 0. ...0
202263 .. | TULARE e eeeeemeeeeeeennieeeee Jeeeeemmneeeeen CA i i e e 04/05/2022 ....09/30/2024 0. 0. ...0
202293 .. CJUNTON e [ N [ e e 12/29/2021 ....09/30/2024 0. 0. ...0
701964 NEW YORK -.eeeeeeeeeeemmmeeeeeemmeeeeee Jeemmeeeeeeeee NY e e s 10/16/2006 ....09/30/2024 0. 0. ...0
702181 FREMONT ..viiiiiieiieieniieeeevveniineees Jevvneneeeeeenen CAecis e e s 10/30/2009 ....09/30/2024 0. 0. ...0
702568 SAN MATEO ... 11/01/2013 ....09/30/2024 0. 0. ...0
702670 FORT WORTH .. 12/18/2014 ....09/30/2024 ...4,501, 0. ...4,501,000 |. 0. ...0
702689 03/13/2015 ....09/30/2024 34,854,050 |.... 0. 34,854,050 |........ 0. ...0
702690 .. .. | NEWPORT COAST . .03/13/2015 .. .09/30/2024 . 36,757,781 |. 0 . 36,757,781 |........ 36,757,781 0 0
702698 .. .. | NEW YORK . .05/05/2015 .. .09/30/2024 . 45,828,000 |. 0 . 45,828,000 |........ 45,828,000 0 0
702724 .. .| ORLANDO .06/30/2015 .. .09/30/2024 . 90,442 461 |. 0 N . 90,421,816 |........ 90,421,816 0 0
702728 DALLAS .... 08/24/2015 ....09/30/2024 ..... | ceuuennns 8,952,857 |.... cer 0 e O e O e O 8,952,857 |. 0. ...0
702730 WAILEA ... 08/12/2015 ....09/30/2024 30,096,000 |.... 0 i O [ O e O 30,096,000 |. 0. ...0
702732 NEW YORK . 11/10/2015 ....09/30/2024 11,700,001 |.... cer 0 e O e O el O 11,700,001 |. 0. ...0
702733 NEW YORK . 10/30/2015 ....09/30/2024 ..... 0. 0. ...0
702736 DALLAS .... 12/03/2015 ....09/30/2024 ..... . 0. IR 0. ...0
702739 NEW YORK .... 09/24/2015 ....09/30/2024 15,000,000 |.... 0 i O [l O e O 15,000,000 |. 0. ...0
702741 NEW YORK .... 10/28/2015 ....09/30/2024 10,000,000 |.... cer 0 e O e O el O 10,000,000 |. 0. ...0
702745 BERKELEY ... 11/03/2015 ....09/30/2024 ..... 0. ...4,063,531 |. 0. ...0
702746 .. .. | MANASSAS .. 11/12/2015 .. .09/30/2024 0 8,368,545 |. 0 0
702753 .. .. | THOUSAND OAKS . ... 10/08/2015 .. .09/30/2024 0 7,000,000 |. 0 0
702759 .. .. | ST. PETERSBURG .10/28/2015 .. .09/30/2024 0 3,048,446 |. 0 0
702760 .. .. | NASHVILLE ... .10/29/2015 .. .09/30/2024 . 10,901,852 |. 0 . 10,901,852 |........ 10 901,852 0 0
702762 .. . | MOUNT LAUREL 11/10/2015 .. .09/30/2024 9,999,999 |. 0 N 9,999,999 |. .9,999,999 0 0
702764 WESTBURY ..evvviieiccevineeecevnineees v N e [ e e 01/29/2016 ....09/30/2024 10,800,000 |.... 0 i O [ O e O 10,800,000 |........ 10,800,000 |... 0. ...0
702766 PITTSBURGH ...eeeeeeeeeeeeeemiieeeeeennen Jeemmnneeeeeen PAec e s s 12/03/2015 ....09/30/2024 10,000,000 |.... cer 0 e O e O el O 10,000,000 |. 0. ...0
702781 PORTLAND .evvevevvnineeeceviieeeeevnnnns Jeevnnneeeneennns ORecennncciiin o e e 01/29/2016 ....09/30/2024 12,852,892 |.... 0 i O [ O e O 12,852,892 |. 0. ...0
702788 BURLINGTON ...eeeeeeeeeeeemnieeeeeeenen Jeemmmneeeeeeeee M e s e 03/04/2016 ....09/30/2024 ...9,693,435 |.... 0. ...9,693,433 |. 0. ...0
702795 (S0 (01 R R b SRR AU UUROR RN 02/25/2016 ....09/30/2024 ..... ...7,018,379 |.... 0. 0. ...0
702825 EL SEGUNDO .. 07/27/2016 ....09/30/2024 ...3,865,531 |.... 0. 0. ...0
702842 .. .. |DAVIE .. ... 08/05/2016 .. .09/30/2024 3,147,422 |. 0 147, 0 0
702848 .. .. | VARIOUS ... ... 09/01/2016 .. .09/30/2024 . 11,084,346 |. 0 . 11,085,355 |. 0 0
702850 .. .. |MIRA LOMA ... 09/01/2016 .. .09/30/2024 .. 946,490 |. 0 .. 946,576 |. 0 0
702851 .. .. | MORENO VALLEY . ... 09/01/2016 .. .09/30/2024 .. 726,144 |. 0 .. 726,211 |. 0 0
702859 .. . | DALLAS .... ...00/28/2016 .. .09/30/2024 7,000,000 |. 0 N 7,000,000 |. 0 0
702868 TEMECULA . 10/13/2016 ....09/30/2024 13,240,163 |.... cer 0 e O e O el O 13,240,163 |........ 13,240,163 |... 0. ...0
702885 ] ) R b SR AR R 12/28/2016 ....09/30/2024 20,928,301 |.... 0 i O [ O e O 20,928,301 |........ 20,928,301 |... 0. ...0
702901 eeeeeeeeeeeenieeeeeeenns [FARGO e Jeeeeeeeeeeee NDee e et 02/01/2017 ....09/30/2024 10,518,670 |.... cer 0 e O e O el O 10,518,670 |. 0. ...0
BROOKLYN ..evivvvvvieiivieniieeevceniies Jevvneneeeeeeen N e e e e 04/24/2017 ....09/30/2024 .....|ceuunnnns 8,958,443 |.... 0 i O [l O e 0 8,958,443 |. 0. ...0
MILPITAS e eeeemeeeeeeeen feemmeeeeeenees CAecccc e s 07/26/2017 ....09/30/2024 11,217,291 |.... cer 0 e O e O el O 11,217,291 |. 0. ...0
AUSTIN ... 10/05/2017 ....09/30/2024 11,463,861 |.... 0 i 0 [l O e O 11,463,861 |. 0. ...0
IRVINE .... 08/02/2017 ....09/30/2024 .....|.......... 9,187,500 |.... e 0 e O e O e O 9,187,500 |. 0. ...0
702956 SAN DIEGO 10/05/2017 ....09/30/2024 0. ...6,268,085 |. 0. ...0
702967 .. . | MOUNT LAUREL .. 11/07/2017 .. .09/30/2024 0 8,844,444 |. 0 0
702995 SOUTH JORDAN 03/01/2018 ...09/30/2024 ... .0, ...3,400,000 |. 0. ...0
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SOUTH JORDAN .. 03/01/2018 ....00/30/2024 ..... 0. 0. 0. ...0
03/01/2018 ....09/30/2024 ..... 0. 0. 0. .0
HENDERSON 02/05/2018 ....00/30/2024 ..... 0. 0. 0. ...0
.. | REDWOOD CITY .04/05/2018 .. .09/30/2024 0 0 0 0
703021 .. .. |PLANO ... .04/02/2018 .. .09/30/2024 . 10,000,001 |. 0 0 . 10 000,001 0 0
703029 . | WALNUT CREEK .03/29/2018 .. .09/30/2024 7,428,908 |. 0 0 0 0
02/20/2018 ....09/30/2024 ...3,988,468 |.... 0. 0. ,988, 0. ...0
04/02/2018 ....09/30/2024 10,787,586 |.... 0. 0. ..10 787,586 |... 0. .0
NEW YORK (MANHATTAN) ... 09/07/2018 ....00/30/2024 ..... 0. 0. 0. ...0
NEW YORK (MANHATTAN) ... 09/07/2018 ....09/30/2024 ..... 0. 0. 0. .0
BROOKLYN 10/17/2018 ....00/30/2024 ..... 0. 0. 0. ...0
WASHINGTON .. 08/16/2018 ....09/30/2024 ..... 0. 0. 0. .0
SCOTTSDALE .. 08/30/2018 ....00/30/2024 ..... 0. 0. 0. ...0
ARLINGTON ... 09/18/2018 ....09/30/2024 ..... . 0. 0. .0
.. | SAN JOSE .. .04/01/2020 .. .09/30/2024 .0 0 0 0
.. | CAMBRIDGE ... .09/15/2020 .. .09/30/2024 . 20,000,000 |. 0 0 . 20,000,000 |. ..20 000,000 0 0
. | SILVER SPRING . .02/09/2021 .. .09/30/2024 . 32,000,000 |. 0 0 K . 32,000,000 |........ 32,000,000 0 0
FRANKL IN 04/21/2021 ....09/30/2024 7,000,000 |.... 0. 0 [ O el O 0 [ 7,000,000 |......... 7,000,000 |... 0. .0
CHARLOTTE ... 07/20/2021 ....09/30/2024 32,000,000 |.... 0. 0 e O L O 0 [ 32,000,000 |........ 32,000,000 |... 0. ...0
CAMBRIDGE ... 09/09/2021 ....09/30/2024 80,000,000 |.... 0. 0 i O e O 0 [ 80,000,000 |........ 80,000,000 |... 0. .0
06/01/2021 ....09/30/2024 21,060,000 |.... 0. 0 e O L O 0 [ 21,060,000 |........ 21,060,000 |... 0. ...0
05/28/2021 ....09/30/2024 18,200,000 |.... 0. 0 i O e O 0 [ 18,200,000 |........ 18,200,000 |... 0. .0
12/02/2021 ....09/30/2024 10,000,000 |.... 0. 0 e O L O 0 [ 10,000,000 |........ 10,000,000 |... 0. ...0
703656 KISSIMMEE ... 04/01/2022 ...09/30/2024 14,560,000 |.... 0. .0 PP FOPPPTPTIY |} RN 14,560,000 |. . 14,560,000 |... 0. ...0
0399999. Mortgages dlSDosed 976,504,632 0 (11,450) 0 0 (11,450) 0 976,493, 182 976 493,182 0 0 0
959188 ..oeiiiiii FRANKLIN e feevevennnneneee Phuciis s s e 02/22/2017 .....|...... 09/13/2024 ... (24,993),
9900127159 ... B T R T Y RN 02/23/2022 ....00/13/2024 ..... . . .. (223,358),
23317#AB2 ... .. | HERNDON U IO R 12/31/2009 ....07/01/2024 .... 29,069,693 |.... 29 069,693 |...
264430AB4 ......vvviiiiiiiiiiiinns FAIRFAX oo v, VAo e s o, 07/01/2020 .....|...... 07/01/2024 .....|........ 10,800,000 10,800,000
0499999. Mortgages transferred 41,110,786 0 (81,542) 0 0 (81,542) 0 41,029,244 40,780,893 0 (248,351) (248,351)
0599999 - Totals 1,111,730,056 0 (222,671) 1,214,728 17,245 (1,420, 154) 0 1,172,994,039 1,172,677,047 0 (316,992) (316,992)
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000000-00-0 COLONIAL ESTATES HOMEOWNERS AS ... TAUNTON .. .| COLONIAL ESTATES HOMEOWNERS ASSOCIATION .. ....09/30/2024 ... .. 3,451,673 |... 0.
000000-00-0 . ..|RESIDENT QWNERSHIP CAPITAL LLC TAUNTON .. RESIDENT OWNERSHIP CAPITAL, LLC . ..09/30/2024 . 3,447,635 0|
000000-00-0 .........| TONN & COUNTRY KINGSTON ESTATE ... .. |PLYMOUTH ... .| TOWN & COUNTRY KINGSTON ESTATES COOPERAT . ...09/30/2024 ... .. 2,361,077 |... .. .0 ..
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 9,250,385 0 0
000000-00-0 ACCEL LONDON VI L.P. ...t .. [LONDON ... .| ACCEL PARTNERS ....06/18/2019 ... 1. .0 . , 0. .
000000-00-0 . ..| ADVENT INTERNATIONAL GPE X LP . BOSTON ... ADVENT INTERNAT | ONAL ..09/26/2022 . .3 . 1,312,311 .. 0| .. 13,309,665
000000-00-0 . ..| AEA INVESTORS FUND VIII LP .. NEW YORK AEA INVESTORS LLC . ..05/22/2024 . .3 . 2,065,809 |.. .0 | .. 20,074,404
000000-00-0 . ..| AEA MEZZANINE FUND IV LP . NEW YORK AEA ..... ..07/23/2018 . .2 .. 15,688 |.. 0| 8,102,074
000000-00-0 . ..|AFFINITY ASIA PACI FUND IV LP . SINGAPORE AFFINITY . ..03/20/2013 . .3 .128,121 |.. .0 | 1,399,800
000000-00-0 . ..|AFFINITY ASIA PACIFIC FD V LP . HONG KONG AFFINITY FUND V GENERAL PARTNER . ..12/10/2018 . .3 . 1,503,126 |.. 0| 4,752,908
000000-00-0 . ..| AMERICAN INDUSTRIAL CAP VII LP NEW YORK AIPCF VII, LLC, ....... ..10/22/2019 . .3 .269,288 |.. .0 | 4,283,692
000000-00-0 . ..| AMERICAN SECURITIES? VII LP . NEW YORK AMERICAN SECURITIES .. ..12/10/2014 . .3 . 0| 2,021,085
000000-00-0 . ..| AMERICAN SECURITIES? VIII LP NEW YORK AMERICAN SECURITIES AS ..03/15/2019 . .3 .0 | 6,731,549
000000-00-0 . ..|APOLLO INVESTMENT FUND X LP . NEW YORK ... APOLLO MANAGEMENT . ..08/14/2023 . .3 0| .. 10,791,783
000000-00-0 . ..| ARLINGTON CAPITAL? IV LP .. CHEVY CHASE ARLINGTON ... ..07/28/2016 . .3 107,143 |.. .0 | ... 499,989
000000-00-0 . ..| ARSENAL CAPITAL?? IV LP NEW YORK ... ARSENAL ... ..00/03/2015 . .3 .. (1,708)].. 0| 1,187,455
000000-00-0 . ..| AUDAX PRIVATE EQUITY FUND BOSTON ... AUDAX PRIV, s ..08/21/2019 . .3 .370,887 |.. .0 |
000000-00-0 . ..| BALANCE POINT CAP PARTNERS V WESTPORT BALANCE POINT CAPITAL PARTNERS .. ..06/29/2021 . .2 . 3,682,890 |.. 0|
000000-00-0 . ..|BATTERY VENTURES X1V, L.P. .. BOSTON ...... BATTERY VENTURES .............. ..07/20/2022 . | .350,000 |.. .0 |
000000-00-0 BESSEMER VENTR PTS XI INSTL LP SAN FRANCISCO ... ..| BESSEMER VENTURE PARTNERS ... |- 08/2272021 ... 3 .... 240,291 .0 .
000000-00-0 BLACKROCK DLF IX ICAV-BLACKROC .. DUBLIN .| BLACKROCK DIRECT LENDING IX GP, LLC . ....06/28/2021 ... ... 221,740 0. ...2,816,789 |...
000000-00-0 . ..| BLACKSTONE CAP OPPS FD IV LP NEW YORK GSO CAPITAL PARTNERS ... ..03/15/2021 . .3 .679,707 |.. 0| .. 14,005,064
000000-00-0 BLUE OWL GP STAKES IV . | NEW YORK ... ..|BLUE OWL CAPITAL, INC. . .|....06/11/2018 ... 3 .... 182,481 0. .. 12,966,449 |...
000000-00-0 BRENTWOOD ASSOCIATES PE VI LP . LOS ANGELES .. .| BRENTWOOD ....12/06/2016 ... 3 ...(448,215) .0 2,558,089 |...
000000-00-0 . ..|BRIDGEPOINT DEV CAP IV, LP ..... LONDON ...... BRIDGEPOINT CAPITAL LTD ..03/25/2022 . .3 . 1,454,384 |.. .0 | 2,980,354
000000-00-0 . ..|CAPITAL INTERNATIONAL PE VI LP LOS ANGELES CAPITAL INTERNAT IONAL ..03/24/2011 . .3 0| 1,792,468
000000-00-0 . ..|C-BRIDGE HEALTHCARE FUND I LP ... NEW YORK C-BRIDGE CAPITAL ........ ..12/04/2020 . .3 .0 | ... 148,890
000000-00-0 . ..| CHARLESBANK TECHNOLOGY OPPORTUNITIES FUND LP BOSTON CHARLESBANK CAPITAL PARTNERS ..04/05/2024 . .3 0| .. 22,238,093
000000-00-0 . ..|CINVEN SEVENTH FUND ........ LONDON CINVEN LIMITED .. ..04/07/2020 . .3 . 1,068,175 |.. .0 | ...802,370
000000-00-0 . ..|CIVC PARTNERS FUND V LP CHICAGO .. CIVC eeeeeees ..03/31/2017 . .3 .. 22,699 |.. 0| 2,000,241
000000-00-0 . ..| COALESCE CAPITAL FUND | LP .. NEW YORK COALESCE CAPITAL MANAGEMENT LLC ..02/23/2024 . .3 . 136,340 |.. .0 | .. 11,133,176
000000-00-0 . ..[COLUMBIA CAP EQUITY? V QP LP ALEXANDRIA . COLUMBIA CAPITAL ..01/23/2009 . | . 0| . 19,643
000000-00-0 . ..| CORTEC GROUP FUND VII1 LP ... NEW YORK CORTEC GROUP, INC. ..02/26/2024 . .3 , .0 | .. 16,174,789
000000-00-0 . ..|COURT SQUARE CAPITAL? 111 LP NEW YORK ... COURT SQUARE ........ 1272172011 . .3 .. 43,080 |.. 0| ... 434,935
000000-00-0 . ..| CRESCENT MEZZANINE? VII LP LOS ANGELES CRESCENT CAPITAL GROUP . ..06/28/2016 . .2 . 198,138 |.. .0 | 6,005,916
000000-00-0 . ..[CRV SELECT FUND | LP .... PALO ALTO ...uvnvvnninnnnnnninnnininnnnnnnnnnns foenenns CAueeeennnn [CRV Ll ..05/19/2021 . | 0| ...270,000
000000-00-0 . ..|CRV SELECT Il LP PALO ALTO .. ..03/29/2022 . | . .0 | 3,855,000
000000-00-0 . .[CRV XIX LP .. PALO ALTO .. ..06/10/2022 . | .675,000 |.. 0| 4,950,000
000000-00-0 . [CRV XVIIT LP ... PALO ALTO .. ..02/12/2021 . .3 .125,000 |.. .0 | 1,425,000
000000-00-0 CVC CAP? ASIA PACIFIC II1 LP .. . | GEORGE TOIN .. . |--..01/17/2008 ... 3 .0 4,557,426 |...
000000-00-0 CVC CAP? ASIA PACIFIC IV LP ... GEORGE TOUN .. ....05/13/2014 ... 3 0. ...202,085 |...
000000-00-0 . ..|CVC CAPITAL PARTNERS VI L.P. LONDON ... ..06/28/2013 . .3 0| ...518,862
000000-00-0 ENCAP ENERGY CAPITAL? XI LP ... HOUSTON .. .| 1271272016 ... 0. 2,368,885 |...
000000-00-0 ENCAP ENERGY CAPITAL FUND X LP HOUSTON ....02/05/2015 ... .0 ...654,346 |...
000000-00-0 . ..|EPIC FUND [-B SLP .............. LUXEMBURG CASTIK CAPITAL PARTNERS ..05/19/2021 . .3 .0 | 184,263
000000-00-0 . ..|EQUISTONE EUROPE FUND V LP LONDON ... EQUISTONE ...... ..01/22/2015 . .3 0| ...504,197
000000-00-0 . ..|ETHOS CAPITAL INVESTMENTS LP NEWTON ... ETHOS CAPITAL .... ..10/25/2021 . .3 .0 | 4,628,877
000000-00-0 . ..|FFL CAPITAL PARTNERS IV LP .. SAN FRANC FRIEDMAN FLE | SCHEI ..12/03/2013 . .3 0| 1,172,484
000000-00-0 . ..| FOUNDATION CAP LEADERSHIP I11 . NORRISTOIN ... FOUNDATION CAPITAL MANAGEMENT ..10/18/2021 . | . 236,537 |.. .0 | ... 405,838
000000-00-0 . ..| FOUNDATION CAPITAL X L.P. ... EAST NORRITON FOUNDATION CAPITAL MANAGEMENT ..08/20/2021 . | 111,894 |.. 0| 2,478,313
000000-00-0 . ..|FRANCISCO PARTNERS VI L.P. MENLO PARK . FRANCISCO PARTNERS, L.P. .... ..01/26/2021 . .3 .270,000 |.. .0 | ... 796,500
000000-00-0 . ..|FURTHER GLOBAL CAP PTNRS |1 LI NEW YORK FURTHER GLOBAL CAPITAL MANAG ..08/17/2022 . .3 .549,703 |.. .0 | .. 12,892,359
000000-00-0 . ..|FURTHER GLOBAL CAP PTNRS L.P. . .. | NEW YORK FURTHER GLOBAL ................. ..01/29/2020 . .3 .730,883 |.. .0 | 2,813,990
000000-00-0 . ..| GEN CATALYST GRP XI-CREATION . | CAMBRIDGE GENERAL CATALYST PARTNERS ..03/30/2022 . | . 256,544 |.. 0| ... 315,004
000000-00-0 GEN CATALYST GRP XI-FEEDER CAMBRIDGE .| GENERAL CATALYST PARTNERS ... ...03/18/2022 ... 1 .0 .. ... 354,739 |...
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000000-00-0 GLOBAL INFRASTRUCTURE PT |1 LP ... NEW YORK ... .| GLOBAL INFRASTRUCTURE ....00/15/2011 ... B N | I R 3,862 0. ... 1,838,931 |... ...0.146
000000-00-0 . ..|GLOBAL INFRASTRUCTURE PT IV LP NEW YORK GLOBAL INFRASTRUCTURE GP IV, L.P ..10/10/2019 . 182,223 |.. 0| 6,527,160 0.137
000000-00-0 . ..| GREAT HILL EQUITY PTRS VIII LP BOSTON ... . MA.. GREAT HILL EQUITY PARTNERS . ..12/07/2022 . .. 35,092 |.. .0 | .. 10,701,283 0.120
000000-00-0 . ..|GREEN EQUITY INVESTORS VIII L. LOS ANGELES .. LCA.. LEONARD GREEN ....... ..10/21/2020 . .. 52,194 |.. 0| 3,284,685 0.188
000000-00-0 . ..|GRYPHON PARTNERS V L.P. ...... SAN FRANCISCO LCA.. GRYPHON PARTNERS ..08/29/2018 . L417,464 |.. .0 | 3,778,464 1.275
000000-00-0 . ..| GSO CAP OPPORTUNITIES I LP NEW YORK ... YL BLACKSTONE .. ..04/26/2016 . .1 0| 5,300,990 0.154
000000-00-0 . ..|GSO CAP OPPS FD Il CO-INV LP . NEW YORK ... YL GSO CAPITAL . ..01/09/2020 . ,908 |.. .0 | 2,407,772 0.033
000000-00-0 . ..|HAMILTON LANE SECONDARY FD V .. BALA CYNIYD .. LPA.. HAMILTON LANE . ..05/21/2024 . ..68,344 |.. 0| .. 19,432,624 0.037
000000-00-0 . .| HAMILTONLANESECONDARYFUND V1-A CONSHOHOCKEN . HAMILTON LANE ... .. 12/30/2022 . . 3,702,723 |.. .0 | .. 38,797,277 9.855
000000-00-0 HARVEST PARTNERS VIII L.P. ..... NEW YORK ..|HARVEST ASSOCIATES VIII, L.P. ... oo 1172172019 L .... 190,59 .0 ...966,288 |... ...0.225
000000-00-0 HPS STRATEGIC INV PTNRS V LP .. NEW YORK ... .|HPS INVESTMENT PARTNERS, LLC ....08/04/2022 ... ....859,198 0. ...6,867,019 |... ...0.169
000000-00-0 . ..| 10G EUROPE FUND VITI SCSP ... LONDON ... INTERMEDIATE CAPITAL GROUP PLC .. ..09/24/2021 . 730,225 |.. 0| .. 10,729,075 0.264
000000-00-0 . .| 10G N AMERICAN PVT DEBT Il LP . NEW YORK 1CG NORTH AMERICAN PRIVATE DEBT Il GP LP ..02/25/2019 . .251,542 |.. .0 | ..10,470,816 3.186
000000-00-0 I1CG N AMERICAN PVT DEBT LP NEW YORK ... ..| INTERMEDIATE CAPITAL GROUP PLC . |--..08/22/2014 ... ... 102,272 .0 ... 2,730,797 |... ...3.174
000000-00-0 INCLINE ELEVATE FUND I LP PITTSBURGH . .| INCLINE EQUITY PARTNERS ....03/21/2023 ... . 1,387,839 0. .8,952,599 |... L2431
000000-00-0 . ..| INFLEXION CAPITAL FUND I1 LP LONDON ... INFLEXION PARTNERSHIP CAP FUND ..06/18/2018 . 124,127 |.. 0| 1,067,657 0.547
000000-00-0 . ..| INSIGHT PARTNERS XII L.P. ... NEW YORK INSIGHT PARTNERS ...... ..07/15/2021 . .500,000 |.. .0 | 3,275,000 0.146
000000-00-0 . ..| INTEGRUM CAPITAL PARTNERS LP NEW YORK ... INTEGRUM HOLDINGS LP . ..09/28/2022 . . 490,842 |.. 0| 4,374,767 0.682
000000-00-0 . ..| JADE EQUITY INVESTORS |1 LP . LOS ANGELES LEONARD GREEN & COMPANY .. ..08/15/2024 . 0. .0 | 7,428,684 0.19%
000000-00-0 . ..[L CATTERTON IX L.P. ........... GREENWICH .. L CATTERTON MANAGEMENT COMPANY LLC ..04/14/2021 . ..80,101 |.. 0| 4,117,608 0.470
000000-00-0 . ..|LANDMARK EQU PARTNERS XVI LP SIMSBURY LANDMARK PARTNERS XVI-GP, L.P. .. ..12/07/2018 . . 151,467 |.. .0 | .. 10,226,035 0.701
000000-00-0 . ..|LINZOR CAPITAL PARTNERS |1 LP . SANTIAGO ... LINZOR .....cceeeeeeiees ..07/23/2010 . . 165,374 |.. 0| ... 386,946 4.280
000000-00-0 . ..|LUMINATE CAPITAL PARTNERS I 11 . .. | SAN FRANCISCO LUMINATE CAPITAL PARTNERS ..06/09/2021 . ,870,135 |.. .0 | 2,291,722 ..12.266
000000-00-0 . ..|MARANON MEZZANINE FUND 11 LP . [CHICAGO ..... MARANON ... ..04/30/2013 . .3,813 0| ... 893,253 0.964
000000-00-0 . ..|MERITECH CAPITAL VI LP ....... PALO ALTO MERITECH .. ..06/07/2018 . 70,000 |.. .0 | 210,000 0.885
000000-00-0 . ..|MIDDLEGROUND MOBILITY OPPFD LP LEXINGTON .. MIDDLEGROUND CAPITAL . ..08/09/2021 . 726,786 |.. 0| 240,669 0.956
000000-00-0 . ..|MIDDLEGROUND PARTNERS I L.P. LEXINGTON .. MIDDLEGROUND CAPITAL . 1171572021 . 71,622 |.. .0 | . 35,197 0.664
000000-00-0 . ..[NAUTIC PARTNERS IX LP PROV IDENCE . NAUTIC PARTNERS LLC .. ..02/21/2020 . .. 48,374 |.. 0| , 742,061 1.654
000000-00-0 . ..[NB MEMORIAL LP ......... NEW YORK ... TAILWIND CAPITAL GROUP . .. 1273172021 . . 330,458 |.. .0 | 2,195,264 0.459
000000-00-0 . ..|NEW ENTERPRISE ASSOC 18 LP CHEVY CHASE NEW ENTERPRISE ASSOCIATES ..02/14/2022 . .450,000 |.. 0| 5,550,000 0.297
000000-00-0 NEWVIEW CAPITAL FUND |1 L.P. .. BURL INGAME ... ..|NEWVIEW CAPITAL MANAGEMENT . . |--..10723/2020 ... ... 965,238 0. 2,197,500 |... ..5.927
000000-00-0 NORTH HAVEN CREDIT PTNRS 11 .. NEW YORK ... .| MORGAN STANLEY .. ....08/19/2021 ... . 1,083,521 .0 5,933,386 |...
000000-00-0 . ..| OAK HC/FT PARTNERS IV L.P. GREENIICH OAK HC/FT ... ..04/21/2021 . 225,529 |.. .0 | 1,483,154
000000-00-0 . ..|OAK HC/FT PARTNERS V LP ... GREENIICH OAK HC/FT ... ..07/22/2022 . L417,587 |.. 0| 7,797,758
000000-00-0 ODYSSEY INVESTMENT?? V LP ... NEW YORK ... ..| ODYSSEY INVESTMENT PARTNERS ... . |....06/24/2014 ... 12,072 0. 1,523,764 |...
000000-00-0 OLYMPUS GROWTH FUND VIT L.P. ..... STAMFORD ... .| 0GP VII, LLC ....01/15/2019 ... ....276,889 .0 2,075,688 |...
000000-00-0 . ..|PA DIRECT CREDIT OPPORT I LP . DARIEN PORTFOL10 ADVISORS ..10/04/2016 . .. 13,761 |.. .0 | 1,028,564
000000-00-0 . ..|PAI EUROPE VII-1 S.L.P. ... PARIS . PAI EUROPE VII GP SAS ..09/23/2019 . .. 37,088 |.. 0|
000000-00-0 PAl EUROPE VI1-1 SCSP LP .. PARIS .... ..|PAl EUROPE VII GP S.AR.L. . . |--..09/23/2019 ... 63,544 0.
000000-00-0 PATRIA-BRAZILIAN PE FD VI LP .. .. | SAO PAULO .. .| PATRIA PRIVATE EQUITY GENERAL PARTNER . ....12/14/2018 ... .... 180,059 .0 .. 2,281,492 |...
000000-00-0 . LfPPC LR (s NEW YORK PPC ENTERPRICES, LLC . ..03/24/2021 . ..71,079 |.. .0 | 2,182,473
000000-00-0 . ..|PRIMAVERA CAPITAL FUND 11 LP . HONG KONG PRIMAVERA ......cceennnn ..06/01/2018 . .. 57,158 |.. 0| 1,207,894
000000-00-0 . ..|PRIMAVERA CAPITAL GROUP I1 LP . HONG KONG PRIMAVERA CAPITAL GROUP .. ..10/14/2014 . . 457,809 |.. .0 | 1,261,388
000000-00-0 . ..|PUBLIC PENSION CAPITAL LLC .. | NEW YORK ... PUBLIC PENSION CAPITAL MANAGEMENT . ..07/10/2014 . .155,536 |.. 0| ...416,230
000000-00-0 . ..|QUAD-C PARTNERS X L.P. ....... . | CHARLOTTESVI QUAD-C MANAGEMENT INC. . 1272172021 . .297,604 |.. .0 | .. 12,364,192
000000-00-0 ........| QUANTUM ENERGY PARTNERS VI LP HOUSTON ... QUANTUM ... ..09/01/2017 . 767,578 |.. 0| 1,515,798
000000-00-0 .........| SILVER LAKE PARTNERS 111 LP . MENLO PARK . SILVER LAKE ..02/28/2007 . 4,542 |.. 0 2,190,678
000000-00-0 . ..|SILVER LAKE PARTNERS V LP ... MENLO PARK . SILVER LAKE ... ..06/12/2018 . .. 55,108 |.. 0| .2,956,542
000000-00-0 . ..|SILVER LAKE PARTNERS VI LP MENLO PARK . SILVER LAKE PARTNERS ... ..01/06/2021 . .518,832 |.. .0 | 1,043,850
000000-00-0 . L TOVXITLP i MENLO PARK . TECHNOLOGY CROSSOVER VENTURES . ..04/30/2024 . ..1,333,324 |.. 0| 8,628,275
000000-00-0 THE RESOLUTE FUND IV L.P. . | NEW YORK ... ..| THE JORDAN COMPANY . |....12/07/2018 ... ... 152,275 0. 2,084,231 |...
000000-00-0 THE RESOLUTE FUND VI LP NEW YORK ... .| THE JORDAN COMPANY ... ....03/01/2024 ... , 747,456 .0
000000-00-0 . ..| THE RESOLUTE |11 CONT. FD NEW YORK THE JORDAN COMPANY ..09/27/2024 . .0 |
000000-00-0 . ..| THE VERITAS CAP FUND VIII LP NEW YORK VERITAS CAPITAL . ..07/01/2022 . 0|
000000-00-0 ......... THE VERITAS CAPITAL FUND VI LP .. .. [NEW YORK ... I ..| VERITAS o veeeeens ..., 12/08/2016 ... 0 . 1,547,872 |... ...0.28
000000-00-0 ......... THOMA BRAVO FUND X1V L.P. cccoiiiiiiiiiiiiiiiiiiiiii SAN FRANCISCO vvvvvvvvvvvvvnnsnnnnsnnsinnnnnns fonnne CAvvnees THOMA BRAVO ..vvvvvverrierieiseieeseiesieseeeeeieseeeseeessesessseees [oeniiiinn e eeeeeees ....04/15/2021 ... [ N 2,206,237 |.oooeiiiiiiinnns 0.081
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000000-00-0 THOMAS H LEE EQ FD IX LP BOSTON ... ..| THOMAS H. LEE COMPANY ....01/21/2022 ... ... 167,807 I .. 6,266,054 |... ...0.288
000000-00-0 . ..| THOMAS H LEE EQ FD IX LP-SCND . BOSTON ... THOMAS H. LEE COMPANY ..01/21/2022 . 111,871 .. 0| 4,177,367 0.192
000000-00-0 . L|TPG ASIAVILP oo . | FORT WORTH . TPG - ASIA .......... ..02/01/2013 . . 132,857 |.. .0 | ...951,048 0.366
000000-00-0 . ..| TRF IV CFS CONTINUATION FD LP . .. | NEW YORK YL THE JORDAN COMPANY ..09/27/2024 . 0| 3,916,924 2.635
000000-00-0 . .| TRIDENT VII LP ... .| GREENWICH LCT.. STONE POINT CAPITAL .. ..00/12/2016 . .0 | ...680,638 0.280
000000-00-0 . .| TRIDENT VIII LP .. GREENWICH .. LCT.. STONE POINT CAPITAL .. ..04/08/2020 . 0| 2,410,013 0.725
000000-00-0 . ..| TRIVEST FUND VI L.P. CORAL GABLES . JFL. TRIVEST VI, GP, LLC .. ..02/08/2019 . 223 454 |.. .0 | 3,132,173 0.939
000000-00-0 . ..|VERITAS CAP VANTAGE FUND LP . NEW YORK . VERITAS CAPITAL . ..07/0172021 . 103,745 |.. 0| .. 12,912,024 1.223
000000-00-0 . ..|VERITAS CAPITAL FUND VII L.P NEW YORK VERITAS CAPITAL . ..04/15/2020 . . 86,812 .0 | 1,328,747 0.434
000000-00-0 . ..|VISTRIA FUND V LP . CHICAGO .. THE VISTRIA GROUP . ..06/08/2023 . (512,265) 0| 9,742,072 0.678
000000-00-0 . .| WCAS XIII L.P. ... | NEW YORK ... R .. | ICAS X111 ASSOCIATES LLC .... s eeeeeenns |....03/12/2019 ... ... 748,334 .0 .. ...401,930 |... ...0.691
1999999. J0|nt Venture Interests Common Stock - Unaffiliated 83,838 47,022,441 0 545,257,221 XXX
000000-00-0 ......... |BLIC PROPERTY VENTURES LLC ........oeevieiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinneses |WILMINGTON ........................................... DE.......... |BRIGHTHOUSE LIFE INSURANCE COMPANY ..........eeevveveneennnnnes | ....................... 04/08/2022 1,099,250 |.oeveieiiiiiiiiiiiiiieeees O [ PP 100.000
2299999. Joint Venture Interests - Real Estate - Affiliated 1,099,250 0
000000-00-0 .........|PCCP CREDIT X LP . ‘LOS ANGELES .. ..‘PCCP, LLC ... ..03/30/2022 ... ... 3,989,132 0. ...2.9%
000000-00-0 .........|US REAL ESTATE MEZZ DEBT FD LP .. NEW YORK ...... .1J.P. MORGAN . ..02/23/2022 ... ... 1,791,637 0. ...0.260
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 5,780,769 0
000000-00-0 . GLOBAL INFRASTRUCTURE DEBT FD . ‘NEW YORK . ‘GLOBAL INFRASTRUCTURE 06/30/2021 . .0 .675,315 |.. 0| 4.112
000000-00-0 . ..| GLOBAL INFRASTRUCTURE DEBT Il . NEW YORK . Y.L BLACKROCK - e ..09/03/2024 ... ,696,489 |... .0 .. ... 1.200
4899999. ReS|duaI Tranches or Interests W|th Underlying Assets Havmg Character|st|cs of Common Stock Unaffiliated 5,696,489 675,315 0 8,709,497 XXX
6099999. Total - Unaffiliated 15,030,712 53,478,525 0 569,770,916 XXX
6199999. Total - Affiliated 0 1,099, 250 0 0 XXX
6299999 - Totals 15,030,712 54,577,775 0 569,770,916 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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000000-00-0 ..... COLONIAL ESTATES HOMEOWNERS AS .. TAUNTON .. .| REDEMPTION . ....00/27/2016 . .09/30/2024 .. .0 0 .0 0
000000-00-0 ..... HILLCREST COMMUNITY COOPERATIVE . FREEBORN . .| REDEMPTION ....01/29/2016 . .09/30/2024 .. .0 0 .0
000000-00-0 ..... PARK PLACE COOPERATIVE? INC.RE ROCHESTER .| REDEMPTION ....11/20/2017 . .09/30/2024 .. .0 0 .0
000000-00-0 ..... PARK PLACE COOPERATIVE INC. ... PEABODY .. .| REDEMPTION ....05/25/2017 . .09/30/2024 .. .0 0 .0
000000-00-0 ..... RESIDENT OWNERSHIP CAPITAL LLC TAUNTON .. .| REDEMPTION ....04/13/2016 . .09/30/2024 .. .0 0 .0
000000-00-0 ..... TOWN & COUNTRY KINGSTON ESTATE . PLYMOUTH . REDEMPTION ... oo |....04/28/2017 ...|....09/30/2024 ...|. L0 o L0
1199999. Non-Registered Private Funds Mortgace Loans - Unaffiliated 123 982 0 0 0
000000-00-0 ..... ACCEL LEADERS FUND I L.P. PALO ALTO . . .| CAPITAL DISTRIBUTION ...06/06/2019 ...|....08/12/2024 ...|........ 82,253 |... 0 L0 0
.0 0 .0
o o 0.
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000000-00-0 ..... AEA INVESTORS FUND VIIT LP .. NEW YORK ... .| CAPITAL DISTRIBUTION ...05/22/2024 ...|....00/24/2024 ...|. .0 L0

o

| NEw voRe . | CAPITAL DISTRIBUTION ..

000000-00-0 ..... AEA MEZZANINE FUND IV LP ... .07/03/2024 .. .285,538 L0 .0 0. 0 Q0 .338,760
000000-00-0 ..... AFFINITY ASIA PACI FUND IV LP . SINGAPORE CAPITAL DISTRIBUTION .. .08/27/2024 .. . 181,843 .0 .0 0. 0 0 .238,989
000000-00-0 ..... AFFINITY ASIA PACIFIC FD V LP HONG KONG CAPITAL DISTRIBUTION .. .07/17/2024 .. .. 10,466 RURN .0 0. 0 Q0 .
000000-00-0 ..... AVERICAN INDUSTRIAL CAP VII LP NEW YORK . .| CAPITAL DISTRIBUTION .. .09/30/2024 .. 47,7117 .0 .0 0. 0 0

000000-00-0 ..... AMERICAN SECURITIES VII LP ... NEW YORK . .| CAPITAL DISTRIBUTION .. .09/13/2024 .. .. 47,356 .0 .0 0. 0 Q0
000000-00-0 ..... AMERICAN SECURITIES VIII LP .. NEW YORK . .| CAPITAL DISTRIBUTION .. .07/08/2024 .. 2,126,374 .0 .0 0 0 0 ... 2,374,745
000000-00-0 ..... ANDREESSENHOROWITZ LSV FD | LP MENLO PARK . .| CAPITAL DISTRIBUTION .. .09/10/2024 .. . 190,546 .0 .0 0. 0 Q0 . 225,999
000000-00-0 ..... APOLLO INVESTMENT FUND X LP NEW YORK ... .| CAPITAL DISTRIBUTION .. .09/23/2024 .. .117,468 .0 .0 0. 0 0 147,141
000000-00-0 ..... ARLINGTON CAPITAL IV LP . CHEVY CHASE .| CAPITAL DISTRIBUTION .. .07/31/2024 .. . 355,609 L0 .0 0. 0 Q0 .360, 143
000000-00-0 ..... ARSENAL CAPITAL IV LP ... NEW YORK ... .| CAPITAL DISTRIBUTION ..... .07/01/2024 .. .473,972 .0 .0 0. 0 0 43,216
000000-00-0 ..... ASTIRA CAPITAL PARTNERS FUND | CAMBRIDGE .| NEGATIVE BOOK VALUE ADJUSTMENT .09/30/2024 .. .0 RURN .0 0. 0 Q0

000000-00-0 ..... ASTORG VI SLP ...ooeeeenniieees PARIS .. . | CAPITAL DISTRIBUTION ..... .08/06/2024 .. . 538,465 .0 .0 904 |....... R ,904) 0 el 13,248
000000-00-0 ..... AUDAX DIR LENDING SOLN FD LP NEW YORK . .| CAPITAL DISTRIBUTION .. .08/22/2024 .. 1,369,547 .0 .0 ...0).... 1,538,178 |. .0 Q0 0 ... 1,538,178
000000-00-0 ..... AUDAX PRIVATE EQUITY FUND VI .. BOSTON .| CAPITAL DISTRIBUTION .. . .09/19/2024 .. 2,151,926 .0 .0 0....2,151,926 |. 0 0 ... 2,151,926
000000-00-0 ..... BALANCE POINT CAP PARTNERS V ... | WESTPORT . .| CAPITAL DISTRIBUTION ....06/29/2021 ...|....08/13/2024 ...|....... 360,853 |... .. .. .0 e 0 389,836
000000-00-0 ..... BATTERY VENTURES X LP . [WALTHAM .. CAPITAL DISTRIBUTION ...02/07/2013 ...|....09/06/2024 ...|....... 162,461 |... 0. 0. .0 0 0 0
000000-00-0 ..... BATTERY VENTURES X111 SIDE FD . BOSTON .| CAPITAL DISTRIBUTION .. .09/26/2024 .. .396,915 0 0 Q0 . 433,312
000000-00-0 ..... BATTERY VENTURES X111, LP ... BOSTON ... .| CAPITAL DISTRIBUTION .. . .09/26/2024 .. .357,806 . 0 . 367,491
000000-00-0 ..... BAYVIEW MSR OPPORT DOMESTIC LP .. CORAL GABLES ... CAPITAL DISTRIBUTION ....05/06/2014 ...1....07/17/2024 ...|........ 97,384 |... w0 0 103,379
000000-00-0 ..... BAYVIEW OPPORT DOMESTIC V LP .. . [ NEW YORK .| CAPITAL DISTRIBUTION ...02/01/2017 ...|....08/08/2024 ...|....... 143,642 |... w0 0 150,845

... | CAPITAL DISTRIBUTION ..

000000-00-0 ..... BC EUROPEAN CAPITAL IX L.P. ST. PETER PORT K . .08/23/2024 .. .319,864 .. ..354:290 E . (14,729)f.. .
000000-00-0 ..... BDC 1 L.P. s LONDON ...... <eeenn. | CAPITAL DISTRIBUTION .. .09/30/2024 .. ,377,928 ... 4,115,658 |. .210,688 |.. ... 4,076,815
000000-00-0 ..... BDCM OPPORTUNITY FUND 111 LP GREENNICH .| CAPITAL DISTRIBUTION .. .08/13/2024 .. ,149,441 . ... 1,238,378

.... 1,238,378 |.
....... 304,901 |.
oeienee. 6,802 ).
... 3,311,740 |.
... 1,255,930 |.

000000-00-0 ..... BDCM OPPORTUNITY FUND IV LP .
000000-00-0 ..... BESSEMER VENTR PTS XI INSTL LP
000000-00-0 ..... BLACKROCK DLF X ICAV-BLACKROC
000000-00-0 ..... BLACKSTONE CAP OPPS FD IV LP

GREENNICH ..
SAN FRANCISCO
DUBLIN ...
NEW YORK .

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

.07/22/2024 ..
.07/19/2024 ..
.07/02/2024 ..
.07/26/2024 ..

.288,534
6,173
,015,348
.928,272

.304,901

765,874

1,545,866
... 363,005 .

. 892,925

000000-00-0 ..... BLACKSTONE CAPITAL VI LP NEW YORK . .| CAPITAL DISTRIBUTION .. .07/25/2024 .. .505,841 502,915 .. 28,204
000000-00-0 ..... BLACKSTONE CAPITAL VII LP .. NEW YORK . .| CAPITAL DISTRIBUTION .. .07/16/2024 .. .920,940 540,790 . 441,997
000000-00-0 ..... BLACKSTONE STRAT ALLIANC I1 LP NEW YORK . .| CAPITAL DISTRIBUTION .. .07/10/2024 .. .8,936 .51,868 ....5,3%5
000000-00-0 ..... BLUE OiL GP STAKES IV .. NEW YORK . .| CAPITAL DISTRIBUTION .. .09/19/72024 .. .710,512 . 846,995

000000-00-0 ..... BLUE OWL GP STAKES V .
000000-00-0 ..... BOND CAPITAL FUND | LP .
000000-00-0 ..... BRENTIOOD ASSOCIATES PE V LP ..
000000-00-0 ..... BRENTWOOD ASSOCIATES PE VI LP .
000000-00-0 ..... BRIDGEPOINT EUROPE VI L.P. .....
000000-00-0 ..... CARLYLE PARTNERS VI LP

NEW YORK .
SAN FRANCI SC!
LOS ANGELES ..
LOS ANGELES
.. | LONDON

. | WASHINGTON ...

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

.| CAPITAL DISTRIBUTION ..

.08/02/2024 ..
.08/16/2024 ..
.00/13/2024 ..
. . .08/14/2024 ..
....03/28/2019 ...|....09/26/2024 ...|.
....02/19/2013 ...|....07/22/2024 ...|.

..12/19/2018 .

.365,784
.248,577
.. 40,703
.204,198
2,962,017 |...
.. 13,323 |...

SCoobooooooooobo00o0o00ooDob0oo0Do0D0ooDoboo0O
Scoobooooooooobo00o0o0D0ooDoboo0Do0D0ooDobOoo0O
Scoobooooooooobo00o0o0D0ooDoboo0Do0D0o0oDo0boo0OO

cooboooooocoooobooooo

000000-00-0 ..... CVC CAP  ASIA PACIFIC IV LP GEORGE TOIN . | CAPITAL DISTRIBUTION .. .07/31/2024 .. 1,397,934 . ,482,119

000000-00-0 ..... CARLYLE PARTNERS VII L.P. WASHINGTON . .07/19/2024 .. 1,121,207
000000-00-0 ..... CHARLES RIVER XIV LP ... | MENLO PARK ... .| CAPITAL DISTRIBUTION ...02/20/2009 ...|....09/06/2024 ...|........ 23,293 |...
CHARLESBANK TECHNOLOGY OPPORTUNITIES FUND LP

000000-00-0 ..... BOSTON ... .| CAPITAL DISTRIBUTION ...04/05/2024 ...|....07/19/2024 ...|......... 6,720 |... 20 .0 20 =0
000000-00-0 ..... CHRYSCAPITAL VII LLC . MUMBAI CAPITAL DISTRIBUTION .. .09/05/2024 .. .2,892,452 .0 0 .0 0 ... 3,380,596
000000-00-0 ..... CIVC PARTNERS FUND V LP CHICAGO .. .| CAPITAL DISTRIBUTION .. .09/30/2024 .. .. 57,082 .0 0 .0 Q0 ...... 61,686
000000-00-0 ..... COLUMBIA CAP EQUITY V QP LP ALEXANDRIA . .| CAPITAL DISTRIBUTION .. .08/21/2024 .. .377,567 .0 0 .0 0 . 244,764
000000-00-0 ..... CORTEC GROUP FUND V LP ... NEW YORK . .| CAPITAL DISTRIBUTION .09/24/2024 .. .. 32,312 .0 0 .0 Q0
000000-00-0 ..... CORTEC GROUP FUND V LP ... NEW YORK . . |LIQUIDATION ........... .00/27/2024 ... |eeeeniiies 0 . 440 0 .0 0
000000-00-0 ..... COURT SQUARE CAPITAL Il LP NEW YORK . .| CAPITAL DISTRIBUTION .07/24/2024 .. .578,592 ....0 0 .0 Q0
000000-00-0 ..... CRESCENT MEZZANINE VI LP L0S ANGELES .| CAPITAL DISTRIBUTION .. .09/19/2024 .. . 744,885 35,752 0 .0 . 0
000000-00-0 ..... CRESCENT MEZZANINE VII LP .. LOS ANGELES .| CAPITAL DISTRIBUTION .. .08/13/2024 .. ,228,523 ....0 0 .0 ,041,281 Q0
000000-00-0 ..... CVC CAP  ASIA PACIFIC 111 LP GEORGE TOWN .| CAPITAL DISTRIBUTION .. .09/03/2024 .. ..97,710 .0 0 .0 .. 105,903 0

0 .0 Q0

0 .0 0

0 .0 Q0

0 .0 0

.0, .0, .0,

.0
000000-00-0 ..... CVC CAPITAL PARTNERS VI L.P. LONDON ... . | CAPITAL DISTRIBUTION .. .07/01/2024 .. .227,570 (6,622)|.. . (1,292) .210,255
000000-00-0 ..... CVC CAPITAL PARTNERS VII L.P. . LONDON . | CAPITAL DISTRIBUTION .. .07/16/2024 .. ,622,180 ....0 ..(107,004) , 146,052
000000-00-0 ..... ENCAP ENERGY CAPITAL VIII LP . HOUSTON .| CAPITAL DISTRIBUTION .. . .08/20/2024 .. .219,172 .0
000000-00-0 ..... ENCAP_ENERGY CAPITAL XI LP ... HOUSTON CAPITAL DISTRIBUTION ...12/12/2016 ...|....07/11/2024 ...|....... 644,444 |... 200 0 0 0 0 721,050
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000000-00-0 ..... VMETLIFE MID MKT PVT DBT FD LP ...
000000-00-0 ..... METLIFE MID MRKT PVT DBT |1 LP ..
000000-00-0 ..... MIDDLEGROUND MOBILITY OPPFD LP

.. [WHIPPANY ...
. | NEW YORK ...
LEXINGTON

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

o

coboooobooooooo0DoDOOOC

..::07/24/2018 wou|--.-07/19/2024 ...]|... 18,023,640 |...
....08/30/2022 ...|....08/16/2024 ...|.
..08/09/2021 .

.201,789 |...

.08/29/2024 .. 779,077

000000-00-0 ..... MIDDLEGROUND PARTNERS |1 L.P LEXINGTON .. .| CAPITAL DISTRIBUTION .. . 1171572021 . .09/16/2024 .. .. 10,947
000000-00-0 ..... NAUTIC PARTNERS IX LP ... | PROVIDENCE .... ....| CAPITAL DISTRIBUTION ....02/21/2020 ...|....07/18/2024 ...|....... 556,535 |...
000000-00-0 ..... NB CROSSROADS PRV MRKT ACCESS . . | NEW YORK ... ....| CAPITAL DISTRIBUTION ....01/12/2021 ...|....09/27/2024 ...|....... 339,295 |...
000000-00-0 ..... NB LIGHT AGGREGATOR LP .... NEW YORK . .| CAPITAL DISTRIBUTION .. ..09/29/2021 . .09/26/2024 .. . 702,930
000000-00-0 ..... NB MEMORIAL LP ........... NEW YORK . .| CAPITAL DISTRIBUTION .. ..12/3172021 . .07/18/2024 .. .. 18,931
000000-00-0 ..... NEW ENTERPRISE ASSOC 14 LP .. . |MENLO PARK . ....| CAPITAL DISTRIBUTION ....04/11/2012 ...|....07/30/2024 ...|....... 466,046 |...
000000-00-0 ..... NEW ENTERPRISE ASSOC 16 LP MENLO PARK .... ....| CAPITAL DISTRIBUTION ...04/05/2017 ...|....07/30/2024 ...|....... 485,981 |...
000000-00-0 ..... NEW ENTERPRISE ASSOCIATES 17LP .. |MENLO PARK . .| CAPITAL DISTRIBUTION .. .07/30/2024 .. .. 99,121
000000-00-0 ..... NEWVIEW CAPITAL FUND | LP ...... ... | SAN FRANCISCO .| CAPITAL DISTRIBUTION .. .08/16/2024 .. .608,208

000000-00-0 ..... NEXUS SPECIAL SITUATIONS |1 LP
000000-00-0 ..... NORTH HAVEN CREDIT PTNRS I11 ..
000000-00-0 ..... OAKTREE OPPORTUNITIES IX LP ..
000000-00-0 ..... OAKTREE OPPORTUNITIES FD XI LP
000000-00-0 ..... OAKTREE OPPORTUNITIES XB LP

MENLO PARK .
NEW YORK .
L0S ANGELE!
LOS ANGELES
L0S ANGELES

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

.07/15/2024 .. .976,379
.07/31/2024 .. 2,520,704
.08/28/2024 ..
.07/29/2024 ..
.07/23/2024 ..

.619,829
..... 1,222,955
.......100,000
... 1,663,654
... 1,246,696

100,000 |.
1.663,654 |
1,246,696 |.

1,210,305

cooobooooooo
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000000-00-0 ..... ENCAP ENERGY CAPITAL FUND X LP .. HOUSTON CAPITAL DISTRIBUTION ...02/05/2015 ...|....07/12/2024 ...|. , L0 L0 .. .0 L0
000000-00-0 ..... ENCAP ENERGY CAPITAL IX HOUSTON .. .| CAPITAL DISTRIBUTION .. .07/10/2024 .. 15,853 0 .0 .0 . 0 0
000000-00-0 ..... EPIC FUND |-B SLP ........ LUXEMBURG .| CAPITAL DISTRIBUTION .. .07/04/2024 .. ... 10 0 .0 .0 .. K .0 (D). .0
000000-00-0 ..... EQUISTONE EUROPE FUND V LP .. LONDON . | CAPITAL DISTRIBUTION .. .07/11/2024 .. 1,255,681 0 .0 .0 .. 1,435,615 |.... 1,358,462 L (77,183)|.. 0
000000-00-0 ..... EQUISTONE EUROPE FUND VI LP . LONDON .| CAPITAL DISTRIBUTION .. .09/13/2024 .. 1,368,811 0 .0 .0 1,612,022 |.... 1,007,973 .. 11,364 |.. .0
000000-00-0 ..... EQUISTONE PTNRS EUR FD IV B LP LONDON ... .| CAPITAL DISTRIBUTION .. .08/22/2024 .. 741,077 0 .0 .0 ..805,341 | . (63,194)].. 0 .
000000-00-0 ..... FRANCISCO PARTNERS AGILITY II . SAN FRANCISCO .| CAPITAL DISTRIBUTION .. .07/10/2024 .. 1,165,553 0 .0 .0 1,342,750 |. .0 .0 0].... 1,342,750
000000-00-0 ..... FRANCISCO PARTNERS IV LP SAN FRANCISCO .| CAPITAL DISTRIBUTION .. .09/05/2024 .. .3,427,29% 0 .0 .0 3,638,064 |. 0 0 . 794,761
000000-00-0 ..... FRANCISCO PARTNERS V LP ... SAN FRANCISCO .| CAPITAL DISTRIBUTION .. .07/05/2024 .. 3,700,019 0 .0 .0 3,975,109 |. 0 .0 ... 3,975,109
000000-00-0 ..... FRANCISCO PARTNERS VI L.P. .. . |MENLO PARK . .| CAPITAL DISTRIBUTION .. .07/29/2024 .. . 243,675 0 .0 .0 .. 253,157 |. 0 0 . 263,157
000000-00-0 ..... GLOBAL INFRASTRUCTURE PT |1 LP NEW YORK . .| CAPITAL DISTRIBUTION .. .07/10/2024 .. 3,142,219 0 .0 .0 3,651,874 |. 0 .0 . 935,433
000000-00-0 ..... GLOBAL INFRASTRUCTURE PT IV LP .. NEW YORK . .| CAPITAL DISTRIBUTION .. .08/08/2024 .. . 193,789 0 .0 .0 .......210,534 |. 0 0 .210,534
000000-00-0 ..... GREAT HILL EQUITY VI LP ....... BOSTON .| CAPITAL DISTRIBUTION .. .08/20/2024 .. ,161,218 0 .0 .0 ... 1,214,745 |. 0 .0 ... 1,214,745
000000-00-0 ..... GREAT HILL EQUITY PARTNERS V1| BOSTON ... .| CAPITAL DISTRIBUTION .. .08/30/2024 .. .2,055,259 0 .0 .0 ..2,216,222 |. 0 0 ... 1,412,102
000000-00-0 ..... GREEN EQUITY INVESTORS CF L.P. LOS ANGELES .| CAPITAL DISTRIBUTION .. . .08/07/2024 .. .653,078 0 .0 .0 .. 706,497 |. 0 .0 .......706,497
000000-00-0 ..... GREEN EQUITY INVESTORS VI LP . | LOS ANGELES .. ....| CAPITAL DISTRIBUTION ....10/18/2011 ...|....07/09/2024 ...|....... 392,579 |... L0 0 e [0 e 460,291
000000-00-0 ..... GREEN EQUITY INVESTORS VII LP . LOS ANGELES ....| CAPITAL DISTRIBUTION ...02/16/2016 ...|....08/02/2024 ...|....... 250,988 |... L0 L0 .0 0 o0 e 0
000000-00-0 ..... GRYPHON PARTNERS V L.P. ...... SAN FRANCISCO .| CAPITAL DISTRIBUTION .. .09/11/2024 .. 4,343,050 0 .0 0 0 ... 4,468,911
000000-00-0 ..... GSO CAP OPPORTUNITIES I11 LP NEW YORK ... .| CAPITAL DISTRIBUTION .. . .08/05/2024 .. . 148,730 0 .0 0 .0 ....... 93,180
000000-00-0 ..... GSO CAP OPPS FD Il CO-INV LP .... . [ NEW YORK ... ....| CAPITAL DISTRIBUTION ....01/09/2020 ...|....00/24/2024 ...|..........9,8% |[... L0 0 .0 0
000000-00-0 ..... GSO SPECIAL SITUATIONS FUND LP .. NEW YORK ....| CAPITAL DISTRIBUTION ...09/01/2006 ...|....07/01/2024 ...|........ 44,061 |... L0 L0 , L0 .
000000-00-0 ..... HAMILTON LANE SECONDARY FD V BALA CYNWYD .| CAPITAL DISTRIBUTION .. .07/30/2024 .. 1,974,847 0 .0 .. 2,284,515 | 0 0
000000-00-0 ..... HARVEST PARTNERS VI LP .... NEW YORK . .| CAPITAL DISTRIBUTION .. .07/19/2024 .. ....8,99 0 LU RSN | I FSPRRRRRRRRN | [ I 8,99 |. .0 0.
000000-00-0 ..... HARVEST PARTNERS VII1 L.P. NEW YORK . .| CAPITAL DISTRIBUTION .. .08/20/2024 .. 1,375,881 0 .0 1,440,211 |. 0 .0
000000-00-0 ..... HG CAPITAL 8 D L.P. ..... LONDON ... . | CAPITAL DISTRIBUTION .. .07/17/2024 .. .. 73,886 0 .0 78,272 |. 1 .0 19
000000-00-0 ..... HONGSHAN CAPITAL GROWTH 2010 F MENLO PARK . .| CAPITAL DISTRIBUTION .. .08/22/2024 .. . 347,890 0 .0 .. 372,4% |. 0 .0
000000-00-0 ..... HPS STRATEGIC INV PTNRS V LP .. NEW YORK . .| CAPITAL DISTRIBUTION .. .08/20/2024 .. .. 62,698 0 .0 ... 91,042 | .0 0 ,
000000-00-0 ..... 1CG N AMERICAN PVT DEBT 11 LP . NEW YORK . .| CAPITAL DISTRIBUTION .. .07/16/2024 .. 2,875,906 0 .0 3,076,642 |.....2,733,969 0 0 . 342,683
000000-00-0 ..... ICG N AMERICAN PVT DEBT LP NEW YORK . .| CAPITAL DISTRIBUTION .. .08/20/2024 .. . 994,175 0 .0 1,039,355 |. 866,689 .0 0 . 172,666
000000-00-0 ..... KING STREET CAPITAL LP . NEW YORK . .| CAPITAL DISTRIBUTION .. .09/11/2024 .. .. 56,839 0 .0 ... 57,282 | 0 0.
000000-00-0 ..... L CATTERTON IX L.P. ..... GREENW I CH .| CAPITAL DISTRIBUTION .. .08/06/2024 .. . 990,565 0 .0 1,018,694 |. .0
000000-00-0 ..... LANDMARK EQU PARTNERS XVI LP SIMSBURY . .| CAPITAL DISTRIBUTION .. .09/30/2024 .. . 144,059 0 .0 . 0
000000-00-0 ..... LANDMARK EQUITY XIV LP ... SIMSBURY . .| CAPITAL DISTRIBUTION .. .07/22/2024 .. .. 51,561 0 .0 .0
000000-00-0 ..... LINZOR CAPITAL PARTNERS |1 SANTIAGO . CAPITAL DISTRIBUTION .. .09/18/2024 .. . 728,225 0 .0 0
000000-00-0 ..... MARANON MEZZANINE FUND |1 LP CHICAGO .. .| CAPITAL DISTRIBUTION .08/30/2024 .. .. 10,466 0 .0 .0
000000-00-0 ..... MENLO VENTURES IX LP ......... MENLO PARK . .|LIQUIDATION ........... .09/01/2024 ... |ccoeeeeees 0 0 .0 0
L0 L0
L0 0
0 .0
0 0
L0 L0
L0 0
0 .0
0 0
L0 L0
L0 0
0 .0
0 0
0 .0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0. 0.

000000-00-0 ..... OAKTREE OPPS FD VI11-B LP LOS ANGELES .| CAPITAL DISTRIBUTION .. .08/20/2024 .. . 103,521 . 113,900
000000-00-0 ..... ODYSSEY INVESTMENT V LP ... NEW YORK . .| CAPITAL DISTRIBUTION .. .08/21/2024 .. ,078,682 ... 1,221, 117,351
000000-00-0 ..... OLYMPUS GROWTH FUND VIT L.P. .. STAMFORD . .| CAPITAL DISTRIBUTION .. . .07/19/2024 ...|... 11,838,701 .. 12,370,835 |. ... 12,370,835
000000-00-0 ..... PA DIRECT CREDIT OPPORT II LP .... . | DARIEN ... .| CAPITAL DISTRIBUTION ...10/04/2016 ...]....07/15/2024 ...|........ 12990 [ 0fe 0 0 0 O 0 1876 O e O O 0 13,761
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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 1 12 13 14
Book/ Current Book/
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000000-00-0 ..... PAI EUROPE VI1-1 S.L.P. ... PARIS .. .| CAPITAL DISTRIBUTION ....00/23/2019 ...|....07/31/2024 ...|........ 20,539 |[... L0 e, 629 [l 22,432 |l (1,339))
000000-00-0 ..... PA1 EUROPE VI1-1 SCSP LP . PARIS .. .| CAPITAL DISTRIBUTION .. .07/24/2024 .. .518,969 .0
000000-00-0 ..... PARTNERS GRP ASIA PAC 2007 LP . CHANNEL |SLANDS .| CAPITAL DISTRIBUTION .. .09/10/2024 .. . 165,851 .0
000000-00-0 ..... PERMIRA V LP .. LONDON . | CAPITAL DISTRIBUTION .. .07/05/2024 .. .101,738 .0
000000-00-0 ..... PERMIRA VIT L.P. ... LONDON .| CAPITAL DISTRIBUTION .. .09/12/2024 .. .. 89,455 .0
000000-00-0 ..... POLISH ENTERPRISE FUND VII LP . WARSAW CAPITAL DISTRIBUTION .. .09/04/2024 .. . 134,840 .0
000000-00-0 ..... [ O N NEW YORK . .| CAPITAL DISTRIBUTION .. .08/07/2024 .. .. 46,143 .0 .
000000-00-0 ..... PRIMAVERA CAPITAL FUND II1 LP . HONG KONG .. CAPITAL DISTRIBUTION .. .08/01/2024 .. .300,119 .0 .......308,007 |.
000000-00-0 ..... PRIMAVERA CAPITAL GROUP I1 LP . .. |HONG KONG .. CAPITAL DISTRIBUTION .. .08/27/2024 .. 117,131 .0 ... 2,136,226 |.
000000-00-0 ..... PTNRS GRP SECONDARY 2008 SICAR .| ST. PETER PORT .| CAPITAL DISTRIBUTION .. .09/27/2024 .. .. 53,603 .0 ....... 64,507 |
000000-00-0 ..... PUBLIC PENSION CAPITAL LLC .. NEW YORK ... .| CAPITAL DISTRIBUTION .. .07/31/2024 .. . 796,495 .0 ..892,690 |.
000000-00-0 ..... QUANTUM ENERGY PARTNERS V LP HOUSTON .. .| CAPITAL DISTRIBUTION .. .08/26/2024 .. 31,21 .0 .. 34,583 |. 0
000000-00-0 ..... QUANTUM ENERGY PARTNERS VI LP . HOUSTON .. .| CAPITAL DISTRIBUTION .. .07/03/2024 .. ,062,498 .0 .... 1,098,685 |. 0
000000-00-0 ..... QUANTUM ENERGY PARTNERS VII LP HOUSTON .. .| CAPITAL DISTRIBUTION .. .09/27/2024 .. .406,088 .0 e .. 60,080
000000-00-0 ..... QUANTUM ENERGY VI1 CO INVT LP . HOUSTON .. .| CAPITAL DISTRIBUTION .. .. .09/30/2024 .. .. 90,871 .0 . 123,323
000000-00-0 ..... RIVERSTONE GLOB ENER &PWR V LP .. NEW YORK ... ....| CAPITAL DISTRIBUTION ....01/12/2012 ...|....00/12/2024 ...|.... 1,301,741 |... 00 0 [l 1,462,700 [.... 1,462,709 |oeeeeeeeeeennnl0 o0 [0 s 0
000000-00-0 ..... SEQUOIA CAP US VENTURE 2010 LP MENLO PARK ... ....| CAPITAL DISTRIBUTION ...03/25/2010 ...|....00/13/2024 ...|........ 87,710 [eeeeenieinnnnnn0 foveiiiiiiiinn0 0 0 0 0 48,749 0 [0 0 0 48,749
000000-00-0 ..... SIGMA PRIME PARTNERS IX LP .. BOSTON ... .| CAPITAL DISTRIBUTION .. .09/11/2024 .. 2,043,898 . 486,953
000000-00-0 ..... SILVER LAKE PARTNERS |11 LP MENLO PARK . .| CAPITAL DISTRIBUTION .. .07/25/2024 .. . 135,325 . 229,99

-.00/07/2012 .| .--07/25/2024 .|

000000-00-0 ..... SILVER LAKE PARTNERS IV LP .... MENLO PARK .... E
...06/12/2018 ...|....07/25/2024 ...|.

. .| CAPITAL DISTRIBUTION
. | MENLO PARK ...

.. 84,390 ...
.| CAPITAL DISTRIBUTION

000000-00-0 ... SILVER LAKE PARTNERS V LP ... 358,891 | .. 307,253 ...
000000-00-0 ...... |SILVER LAKE PARTNERS VI LP .. VENLO PARK . i | cap1TAL DISTRIBUTION . -00/30/2024 .| oo 16,617 19,63 |
000000-00-0 -..... | SOUTHERN CROSS LATIN ANERICA WAl ... | CAPITAL DISTRIBUTION 100/16/2024 ... [ ... 480,074 519,787 |.

000000-00-0 ..... TCH/CRESCENT MEZZANINE V LP
000000-00-0 ..... THE RESOLUTE FUND IV L.P.
000000-00-0 ..... THE RESOLUTE FUND V LP ....

L0S ANGELES
NEW YORK .
NEW YORK .

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

.00/11/72024 .. oo 0
.09/09/2024 ..
.07/23/2024 ..

.enen (11,890)
... 1,133,110
ceineen. 4,786

coooooboo0o0Do00DoODO0OOO O«

oloolo|lo cobooooooooobooooooboobo00oo0o0o0Do0OoOo0O

000000-00-0 ..... THE RESOLUTE || CONTIN. FUND NEW YORK ... .| CAPITAL DISTRIBUTION .. .08/13/2024 .. 8,366 eeennn...9,433
000000-00-0 ..... THOMA BRAVO FUND XIV L.P. ... SAN FRANCISCO .|CAPITAL DISTRIBUTION .. .09/18/2024 .. 1,218,832 ... 1,338,162
000000-00-0 ..... TOWER THREE PTNR FUND |1 LP GREENWICH .. .| CAPITAL DISTRIBUTION .. .07/10/2024 .. . 155,116

000000-00-0 ..... TPG ASIA V LP .... FORT WORTH . .| CAPITAL DISTRIBUTION .. .09/26/2024 .. .. 39,538

000000-00-0 ..... TPG ASIA VI LP FORT WORTH . .| CAPITAL DISTRIBUTION .. .09/18/2024 .. .409,700

000000-00-0 ..... TRIDENT V LP .. GREENWICH .. .|CAPITAL DISTRIBUTION .. .08/02/2024 .. 1,309,619 .......596,261
000000-00-0 ..... TRIDENT VII LP GREENWICH .. .| CAPITAL DISTRIBUTION .. .07/19/2024 .. 2,018,836 ... 2,173,967
000000-00-0 ..... TRIDENT VIIT LP . GREENWICH .. .|CAPITAL DISTRIBUTION .. .08/12/2024 .. .668,898 e 717,439
000000-00-0 ..... TRIVEST FUND V LP .. CORAL GABLES . .| CAPITAL DISTRIBUTION .. .09/12/2024 .. L 432,242 ....... 492,960
000000-00-0 ..... TRIVEST FUND VI L.P CORAL GABLES . .| CAPITAL DISTRIBUTION .. . . .07/26/2024 .. 2,571,853 ... 2,483,486
000000-00-0 ..... VISTRIA FUND V LP CHICAGO CAPITAL DISTRIBUTION ....06/08/2023 ...|....09/01/2024 ... |eeeeeee 1,319 [0 O [0 O [0 O 20182 [ 2,182 [0 O 0 0
000000-00-0 ..... WAYZATA OPPORTUNITIES Il LP . WAYZATA .. ....|CAPITAL DISTRIBUTION ....09/11/2012 ...]....08/15/2024 ...|........ 38,840 |... L0 e 0
000000-00-0 ..... WCAS XIIT L.P. NEW YORK . .| CAPITAL DISTRIBUTION ..03/12/2019 . .07/15/2024 .. 1,908,055 .0 ..0].... 2,010,586
000000-00-0 ..... .. 5 .. e |....09/01/2024 ...)....00/30/2024 ...|. 25,763 |.. .0 v (Do [/ .. ... (5) 4,005 |........ (2,357)
1999999. Joint Venture Interests - Common Stock - Unaffiliated 141,545,456 130,520 0 0 136,508 [ 153,771,096 53,465, 455 (136,514) 4,010 (132,504)| 100, 188,975
000000-00-0 ..... BRIGHTHOUSE RENEW HOLDING LLC . . | NEW YORK . .| CAPITAL DISTRIBUTION ....02/05/2010 ...|....07/01/2024 ...|.... 1,149,357 |... 0 ... 1,189,662 |.... ..0].... 1,189,662
000000-00-0 . EURO TL INVESTMENTS LLC ... HARTFORD . . | NEGATIVE BOOK VALUE ADJUSTMENT ..12/01/2004 . .09/30/2024 .. .0 .0 .. ...0 ] 0[... 0
2099999. Joint Venture Interests - Common Stock - Affiliated 1,149,357 0 1,189,662 0 1,189,662

000000-00-0 ..... BLACKSTONE REPRT VI GLIC ROFR .................. NEW YORK oo

NEGATIVE BOOK VALUE ADJUSTMENT .......... ....06/30/2010 ...|....09/30/2024 ...

o
o

000000-00-0 ..... BROOKF [ELDBRAZIL AGRILND 1 LLC RI0 DE JANEIRO .. .| CAPITAL DISTRIBUTION ...04/10/2010 ...|....08/02/2024 ... 0 o0 o0 o 1,021 | 10,727 e 9,706 | (1,020)]eceen0 e (1,021)[... 0
000000-00-0 ..... BROOKF IELDBRAZIL AGRILND 2 LLC .. RI0 DE JANEIRO .| CAPITAL DISTRIBUTION ... .08/02/2024 .. 0 .0 eeeene (1,029) 0
000000-00-0 ..... BROOKF [ELDBRAZIL AGRILND 3 LLC .. RI0 DE JANEIRO .| CAPITAL DISTRIBUTION .. .08/02/2024 .. 0 .0 . (1,029) 0
000000-00-0 ..... BROOKF IELDBRAZIL AGRILND 4 LLC RI0 DE JANEIRO .| CAPITAL DISTRIBUTION ... .08/02/2024 .. 0 .0 . (1,029)]... 0
000000-00-0 ..... METLIFE CORE PROP FUND LP MORRISTOIN . .| CAPITAL DISTRIBUTION .08/01/2024 .. 0 .0 .0 |.... 2,177,605
000000-00-0 ..... METLIFE CORE PROP FUND LP ... MORRISTOIIN [SALE . .08/06/2024 . 0 .0 0
000000-00-0 ... OAKLAND T12LLC/601 CITY CENTER .. .. [ SAN FRANCISCO ... ... [NEGATIVE BOOK VALUE ADJUSTMENT .......... |....09/05/2007 ...|....09/30/2024 ...]. . .0 [ . .0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 11,928,040 (674,350) 0 0 0 11,932,148 | (2,952,822) 2,177,605
000000-00-0 ..... [BLIC PROPERTY VENTURES LLC ...veovrvevrvcernes TWILMINGTON +.veveveeeneiieeeanaes | DE..cee.e JCAPITAL DISTRIBUTION ..ovvvercreerrreanenes |....04/08/2022 ..]....07/02/2024 ...|.... 3,781,179 [..covverinns [ O [ O [ PR 0 ... 3,851,151 [.... 3,851,151 |.oveveenenenn0 Joovveienend0 o0 oo 0
2299999. Joint Venture Interests - Real Estate - Affiliated 3,781,179 0 0 0 0 0 0 3,851,151 3,851,151 0 0 0 0




9'c03

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

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less
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000000-00-0 ..... ML COMMERCIAL MORTGE INC FD .| CAPITAL DISTRIBUTION woer |-...10702/2015 ...|....07/19/2024 ...|..... 3,219,429 0 o0 0 e 3,399,995 [V 0
000000-00-0 ..... PCCP CREDIT X LP .| CAPITAL DISTRIBUTION . ....03/30/2022 ...|....07/24/2024 ...|.... ... 6,253,19% .0 [.... 1,096,130
000000-00-0 ..... US REAL ESTATE MEZZ DEBT FD LP . .| CAPITAL DISTRIBUTION . ...02/23/2022 ...|....08/01/2024 ... ... 1,791,637 0. .0
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 11,444,828 0 1,096, 130
000000-00-0 ..... [GLOBAL INFRASTRUCTURE DEBT FD TNEN YORK vvevveeeeceeicinenens | N JCAPITAL DISTRIBUTION ..vvvevreecereecenenes [....06/30/2021 ...]....08/01/2024 ...].... 4,849,152 [....oovooveien0 Joovooiieena0 o0 Joeeen0 [0 [0 5,833,379 |..ooeeeeeeennn 0 o0 i 0 o 0].... 5,833,379
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 4,849,152 0 0 0 0 0 5,833,379 0 5,833,379
000000-00-0 ..... [TLA HOLDINGS LLC +.vvveveveessressenessenennnans THARTFORD ...voveeeeeieecnneeenes | [ PP JCAPITAL DISTRIBUTION ...vvveereecereicenenes [....03/15/2002 ...]....08/19/2024 ...[.... 2,623,166 [............. [\ P [\ P [\ P [\ P 0 0] 5,450,000 |...ooevveeeen0 e 0 fon 0 i, 0 ].... 5,450,000
5999999. Any Other Class of Assets - Affiliated 2,623, 166 0 0 0 0 0 5,450,000 0] 5,450,000
6099999. Total - Unaffiliated 168,956, 308 (543,830) 0 0 0 (543,830) 183,105,433 537,744 | 109,305,632
6199999. Total - Affiliated 7,553,702 0 0 0 0 0 10,490,813 0 6,639,662
6299999 - Totals 176,510,010 (543,830) 0 0 0 (543,830) 193,596,246 537,744 | 115,945,294
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38378P-E7-9 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevvreeeeeeenneneeeeemnneeeeemnneeeeeennneeeeeennnnnes | oevevnnnninnens Jeonnnd 09/01/2024 ..... INTEREST CAPITALIZATION .. 113,567 |... 1.A ... .
38379%E-2J-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .....eeuvniiriiinnnniiiiiiiiinieiinnineeeernnineeeeennnnnes | aeeeeennnnneees fonnid 09/01/2024 ..... INTEREST CAPITALIZATION ... 49,342 |... 1.A ...
38379J-NL-1 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevveeeeeeernnieeeeemnneeeeemnneeeeeennneeeeeennnnnes | cevvvnnnninnens Joennnd 09/01/2024 ..... INTEREST CAPITALIZATION .. 34,413 | 1.A ...
383791-D9-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ......eunniiriirrnnniiiiiiiiiiieeinnineeecnnnieeeennnnines | aeeevennnineens fonnid 09/01/2024 ..... INTEREST CAPITALIZATION ... 14,513 |... 1A ...
38380B-EV-3 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevvveeeeeeernnnseeeennneeeeemnnaneeeeennneeeeennnnnes | cevevnnnninnnns Jeonnid 09/01/2024 ..... INTEREST CAPITALIZATION ... 56,327 |... 1.A ...
38380W-F8-7 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .....eeuvniiriiinnnniiiiiiiiinieiinnineeeernnineeeeennnnnes | aeeeeennnnneees fonnid 09/01/2024 ..... INTEREST CAPITALIZATION ... 54,388 |... 1.A ...
38380X-5T-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevveeeeeeernnieeeeemnneeeeemnneeeeeennneeeeeennnnnes | cevvvnnnninnens Joennnd 09/01/2024 ..... INTEREST CAPITALIZATION ... 74,580 |... 1.A ...
38380Y-5T-8 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .....eeuvniiriirnnnniiriiiiiiiieiieniineeecnnnieeennnnnnnes | aeeevennnineens fonnnd 09/01/2024 ..... INTEREST CAPITALIZATION .. 214,575 |... 1A ...
38380Y-R8-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevvveeeeeeernnnseeeennneeeeemnnaneeeeennneeeeennnnnes | cevevnnnninnnns Jeonnid 09/01/2024 ..... INTEREST CAPITALIZATION ..107,287 |... 1.A ...
38380Y-19-2 . ..| GOVERNMENT NATIONAL MORTGAGE A SENIOR AG . 09/01/2024 INTEREST CAPITALIZATION .. 147,621 |. 1.A
38380Y-YL-3 . .| GOVERNMENT NATIONAL MORTGAGE A SENIOR AG . 09/01/2024 INTEREST CAPITALIZATION .. 1.A
38381A-AF-3 . ..| GOVERNMENT NATIONAL MORTGAGE A SENIOR AG . 09/01/2024 INTEREST CAPITALIZATION .. 1.A
38381A-HY-5 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevvveeeeeeernnnseeeennneeeeemnnaneeeeennneeeeennnnnes | cevevnnnninnnns Jeonnid 09/01/2024 ..... INTEREST CAPITALIZATION 1.A ...
38381A-QP-4 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ......euvnivriirrnnniiiiiiiiiiieiiiniineeecnnnineeeennnnines | aeeeeennnineens fonnid 09/01/2024 ..... INTEREST CAPITALIZATION 1.A ...
38381A-X5-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eeevveeeeeeernnneeeeemnneeeeemnneeeeeennnneeeennnnnnes | cevvrnnnninnens Jeennid 09/01/2024 ..... INTEREST CAPITALIZATION 1.A ...
38381T-PA-7 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .....eevvnivriirinnniieiiiiiiieeeiinineeecennineeeennnnines | aeeeeennnnneens fonnid 09/01/2024 ..... INTEREST CAPITALIZATION 1A ...
91282C-AB-7 ......... UNITEDSTATESTREASURY SENIOR GOVT BND 0 weeeeeieeieniieeeeceeeee e eeeeenieeeeeeeeneeeeeennneeeeeens | oevevnnnnnnnns Jeennad 07/08/2024 ..... CITIGROUP GLOBAL MKT INC .... 1.A ...
91282C-AN-3 ......... UNITEDSTATESTREASURY SENIOR GOVT BND 0 .evvvniiiiiiiiiiiiiiiiin i nescrveineeennnninneeees | eeeeeennnineens fonnidd 09/17/2024 ..... NOMURA SECURITIES INTL. INC. .. N 1.A ...
91282C-1B-5 ......... UNITEDSTATESTREASURY SENIOR GOVT BND 4 ooeeeniiiiiiiiiieeinnneisaeeennnnaeeeennnnnssssennnnnnaaeee | seeerennnnnnnes Joennnd 08/20/2024 ..... CITIGROUP GLOBAL MARKE .... 50,343,750 |. ....50,000,000 ... 1.A ...
0109999999. Subtotal - Bonds - U.S. Governments 54,594,425 54,391,749
313208-TT-9 ......... FEDERALHOMELOANMORTGAGECOR POOL#SDB062 ......vveeeeeeenennneeeemnnneeeeemnnnianeeernnnneeeeennnnnnees | oevevnnnnnnnnns Joennid 08/15/2024 ..... MORGAN STANLEY & CO. INC ..neeeeeeieeeeeeeee e e e e eee e e e e ee e e e e e e e e e e e eesne s e e e e enna e e e eeennnn [eeeernnnneeeeennnnnaeeeennnnaaeee |eemnnnnneeeemnnnnaneees 4,933,351 [.ooeeeeeieeieeiinnnas 4,887,909 1.A
3136AB-YU-1 ......... FANNIE MAE FNMA_13-1 SENIOR AGENCY_CMO _ . 09/01/2024 ..... INTEREST CAPITALIZATION ... 14,408 |... 1.A ...
3136AD-S3-4 ......... FANNIE MAE FNMA_13-41 SENIOR AGENCY_CMO .. 09/01/2024 ..... INTEREST CAPITALIZATION .. 257,448 |... 1.A ...
3136AN-HP-5 FANNIE MAE FNMA_15-21 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION ... 21,987 |... 1A ...
3136A0-KE-9 . ..| FANNIE MAE FNMA_15-83 SENIOR AGENCY_CMO .. 09/01/2024 INTEREST CAPITALIZATION .. 223,428 |. 1.A
3136AS-XB-7 . ..| FANNIE MAE FNMA_16-43 SENIOR AGENCY_CMO .. 09/01/2024 INTEREST CAPITALIZATION .. 46,000 |. 1.A
3136AT-PS-7 . ..| FANNIE MAE FNMA_16-59A SENIOR AGENCY_CMO . 09/01/2024 INTEREST CAPITALIZATION .. 115,560 |. 1.A
3136B1-K6-0 . ..| FANNIE MAE FNMA_18-30 SENIOR AGENCY_CMO .. INTEREST CAPITALIZATION .. 59,5% |. 1.A
3136B2-6H-0 . ..| FANNIE MAE FNMA_18-66 SENIOR AGENCY_CMO .. INTEREST CAPITALIZATION .. 154,772 |. 1.A
3136B2-T3-6 ......... FANNIE MAE FNMA_18-67 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION .. 141,534 |... 1A ...
3136B3-DN-7 ......... FANNIE MAE FNMA_18-73 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION ... 55,686 |... 1.A ...
3136B3-DI-7 ......... FANNIE MAE FNMA_18-73 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION .. 132,024 ... 1A ...
3136B3-ER-7 ......... FANNIE MAE FNMA_18-78 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION .. 243,914 |... 1.A ...
3136B3-FD-7 ......... FANNIE MAE FNMA_18-76 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION N .. 154,670 |... 1A ...
3136B3-FZ-8 FANNIE MAE FNMA_18-76 SENIOR AGENCY_CMO 09/01/2024 ..... INTEREST CAPITALIZATION 268,219 |. ..268,219 |... 1.A ...
3136B3-RV-4 . .. [FANNIE MAE FNMA_18-89 SENIOR AGENCY_CMO .. 09/01/2024 INTEREST CAPITALIZATION .. 169,896 |. 1.A
3136B5-TV-7 . ..| FANNIE MAE FNMA_19-41 SENIOR AGENCY_CMO .. 09/01/2024 INTEREST CAPITALIZATION 29,304 |. 1.A
3136BS-60-3 . .. | FANNIEMAEREMI CSFNMA_24-70 AGENCY CMO 70D . 09/18/2024 GOLDMAN SACHS & CO. ..... 5,000,000 1.A
3137BG-GR-4 . ..| FREDDIE MAC FHLMC_4443 SENIOR AGENCY_CMO . 09/01/2024 INTEREST CAPITALIZATION .. 127,803 |. 1.A
3137BM-T7-1 . ..|FREDDIE MAC FHLMC_4548 SENIOR AGENCY_CMO . 09/01/2024 INTEREST CAPITALIZATION .. .. 208,495 |. 1.A
3137BP-6P-9 ......... FREDDIE MAC FHLMC_4573 SENIOR AGENCY CMO ..eeeeeeeeeeiie e ceenne e e ceen e e eeenn e eeeennineeeee | evevvvnninnnnns Jeennid 09/01/2024 ..... INTEREST CAPITALIZATION 106,380 |. 1.A ...
3137B0-6U-2 ......... FREDDIE MAC FHLMC_4590 SENIOR AGENCY_CMO ....evvviiiiiiiiiiiiiiiiieecciiieeeccreineeecvvnineeees | eeeeeennineens fonnad 09/01/2024 ..... INTEREST CAPITALIZATION .. 123,357 |. 1A ...
3137B0-PF-8 ......... FREDDIE MAC FHLMC_4596 SENIOR AGENCY CMO ...eeeeeeeeeeeieeeeeeenee e e ceene e e eeenn e eeennineeees | cevvvvninnnnes Jeennid 09/01/2024 ..... INTEREST CAPITALIZATION ... 30,374 |. 1.A ...
S137FH-TM-9 ......... FREDDIE MAC FHLMC_4825 SENIOR AGENCY_CMO ....evvviiiiiiiiiiiiiiiiieecciiineeccvinneeecvininneees | eeeeeennineens fonnad 09/01/2024 ..... INTEREST CAPITALIZATION .. ... 65,668 | 1A ...
3137FH-DN-0 ......... FREDDIE MAC FHLMC_4821 SENIOR AGENCY CMO ......ieeeeeeieeeeienieeeeeenieeeeeeeeieeeeeeneneeeeeene | cevvvnnnnnnnns Joennid 08/01/2024 ..... VARIOUS 1.A ...
3137FH-G3-1 ......... FREDDIE MAC FHLMC_4821 SENIOR AGENCY _CMO ......covvvvvveniiiiiiiiniiiiiiiineeeviniinnenvnnninneeees | eeeeeennnieeens fonnid 09/01/2024 ..... INTEREST CAPITALIZATION 1A ...
3137FH-GA-5 ......... FREDDIE MAC FHLMC_4821 SENIOR AGENCY_CMO ... ...00/01/2024 ..... INTEREST CAPITALIZATION 1.A ...
S137FH-0K-2 ......... FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .......ceevuuiiiiiiuuunniiiiiinniiiniiinniiieeeinnnnneenenns | aeeevennnnnenes |ouensd 09/01/2024 ..... INTEREST CAPITALIZATION TA s
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S1S7FH-RN-7 ......... FHLMC MULTIFAMILY STRUCTURED P SENIOR AG .....eeeeveeeeeeeniiieeeeemnneeeeeemnneeeeeennineeeeenns | eevvvnnnninnnes Jeennid 09/01/2024 ..... INTEREST CAPITALIZATION ... 55,165 |. ... 55,165 |... .
3137FH-T6-0 ......... FREDDIE MAC FHLMC_4830 SENIOR AGENCY _CMO ......ceevvvvviniiiiiiiiniiiiiiiineeeciniineeecnnnineennes | oeeeeennineees fonnidd 09/01/2024 ..... INTEREST CAPITALIZATION ... 36,722 | ... 36,722 |...
3137FJ-118-8 ......... FHLMC MULTIFAMILY STRUCTURED P SENIOR AG .....eeeeeeeeeeeeniiieeeeemnnieeeeeenneeeeeennnneeeeennn | oevvvnnniinnens Jeonnid 09/01/2024 ..... INTEREST CAPITALIZATION
3137FK-AE-6 ......... FEDERAL HOME LOAN MORTGAGE COR SENIOR AG ........cevunvirriirinniiiiiiiiiiieeciinineeecnininneeeenns | eeeeeennnineens fonnid 09/01/2024 ..... INTEREST CAPITALIZATION
3137HC-D6-6 ......... FHLMC_5409 AGENCY CMO 395A-PD  5.000% 0 ...euueeeeernnieeeeemnnieeeeemnnneeeeeennnneeeeernnnnneeeenns | cevvvnnnnnnnnes Joennad 07/19/2024 ..... MIZUHO INTERNATIONAL PLC ...
314008-F2-2 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#CBB4 .........eeunririirvunniiiiiiiiiiieeiiiiineeecnnninneennnns | eeeeeenniinenns fonnnd 09/05/2024 ..... J.P. MORGAN SECURITIES INC .
3140XR-AK-1 .........| FEDERAL NATIONAL MORTGAGE ASSO POOL#FSO0 ....eeeeuueeeemrneieeeemnnineeeeennneeeeeennnneeeeennnes | cevnnnnnnnnnnns foeeens 09/20/2024 ..... J.P. MORGAN SECURITIES INC .
35563P-DX-4 ......... |FREDDIE MAC FHLMC_18-1SC SENIOR AGENCY_C ...cevvveniiiiiiiiiiiiiiiiieeecciii v ecnnninns [ eeennnneeeeeens [oend 09/01/2024 ..... INTEREST CAPITALIZATION
35563P-EC-9 ......... | SEASONED CREDIT RISK TRANSFER SENIOR AGE ......ieeeemeueeeeermnnieeeernnneeeeemnnneeeeennnneeeeens | cevnnnnennnnns foeeead 09/01/2024 ..... INTEREST CAPITALIZATION
35563P-GK-9 . .. | SEASONED CREDIT RISK TRANSFER SENIOR AGE . 09/01/2024 INTEREST CAPITALIZATION
650036-Jil-7 . .| NEIYORKSTURBANDEVCORP  MUNITAX BND 3.9 . 09/30/2024 TAX FREE EXCHANGE . N N
650036-JX-5 ......... [ NEWYORKSTURBANDEVCORP MUNITAX BND 3.9 .ieeuuiiiiiiuunniiiiiiiinnniniiininninsinennnnnnssrnsnnnnnnees | ceesnnneeeeeens fooness 09/30/2024 ..... TAX FREE EXCHANGE .... 8,346,074 |...oovniiiiiiinnnnnnnns 8,080,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 40,177,170 39,708,548
00109L-AA-1 .........| ADTSECURITYCORP SECURED CORP_BND 144A .......cciivvuiiiiiiiiiiiiiiiiiiin e eccrnie e ecnnnins [ eernnnnneeeenns [oend 07/01/2024 ..... BA7R_HY ... 1,033,235 | 1,044,000 |...
00130H-CB-9 . ..| AES CORPORATION THE SENIOR CORP_BND 144 . 07/01/2024 B47R_PB 8,999,354 |.
00185P-AA-9 . ..| APl ESCROW CORP SENIOR CORP_BND 144A 4 . 07/01/2024 BA47R_HY 2,000,000 |.
00287Y-AY-5 ......... ABBVIE INC SENIOR CORP_BND  3.200% 05/1 ....eeieeeeeeieeeeiennieeeeeeeneeeeeennneeeeeennnneeeeens | oevevnnnninnees Joennid 07/01/2024 ..... B47R_PB ...
00653V-AC-5 ......... ADAPTHEALTH LLC SENIOR CORP_BND 144A 4 . .ooeiieiiiiiiiiiiiiiiiiiiiin i ecreninneennniines | eeeeeennieeees fonnid 07/01/2024 ..... BA7R_HY ...
00653V-AE-1 ......... ADAPTHEALTH LLC SENIOR CORP_BND 144A 5 .ooereeiiieeiieieeeeeeeeee e eeeenne e eeeennne e eennnneees | cevvvnnnninnnns Joennid 07/01/2024 ..... BATR_HY ...
00775P-AA-5 ......... ADVANTAGE SALES & MARKETING IN SECURED C ....evvvnniiiiiiiiniiiiiiiiiieeccniineeecevnieeeennnnines | eeeevennnineens fonnid 07/01/2024 ..... |
00846U-AQ-4 ......... AGILENT TECHNOLOGIES INC SENIOR CORP BND .... 09/04/2024 ..... WELLS FARGO SECURITIES . ....10,000,000 |...
00914A-AM-4 ......... AIR LEASE CORPORATION SENIOR CORP BND M ... 07/19/2024 ..... BANK OF AMERICA . R 5,000,000 |...
01883L-AB-9 ......... ALL IANTHOLDINGSINTERMEDIATE SECURED CORP ... 07/01/2024 ..... B47R_HY 2,002,565 |.eevenneieeennnaens 2,000,000 |...
019736-AF-4 ALLISON TRANSMISSION INC SENIOR CORP_BND ... 07/01/2024 ..... BA7R_HY ... 607,000 |.
019736-AG-2 . .| ALLISON TRANSMISSION INC SENIOR CORP_BND . 07/01/2024 B47R_HY
02005N-BP-4 . .. [ALLYFINANCIALINC SENIOR CORP_BND ~ 2.200 . 07/01/2024 B47R_PB
02376U-AA-3 . ..| AMERICAN AIRLINES 2016-1 CLASS SECURED C . 07/01/2024 B47R_PB
02377A-AA-6 . ..| AMERICAN AIRLINES PASS THROUGH SECURED C . B47R_PB
024747-AF-4 . ..| AMERI CANBUILDERS&CONTRACTOR SECURED CORP . B47R_HY
024747-AG-2 ......... AMER I CANBUILDERS&CONTRACTOR SENIOR CORP_ . 07/01/2024 ..... BA7R_HY ...
025816-DV-8 ......... AMERICAN EXPRESS COMPANY SENIOR CORP BND ... 07/23/2024 .....
026650-EK-3 ......... AMERICAN HONDA FINANCE CORPORA SENIOR CO ... 08/23/2024 ..... DEUTSCHE BANK AG
026650-EK-3 ......... AMERICAN HONDA FINANCE CORPORA SENIOR CO ... 07/01/2024 ..... B47R_PB ... ....10,000,000 |...
03027X-AW-0 ......... AMERICAN TOWER CORPORATION SENIOR CORPB ... 07/01/2024 ..... B47R_PB ... N 7,000,000 |...
032095-AN-3 AMPHENOL CORPORATION SENIOR CORP BND 4 .... 07/01/2024 ..... B47R_PB ... ... 14,870,285 |. ...15,000,000 |...
032654-AN-5 . .. | ANALOG DEVICES INC SENIOR CORP BND 3.5 . 07/01/2024 B47R_PB .11,186,014 |. . 11,400,000 |.
032654-BA-2 . .| ANALOG DEVICES INC SENIOR CORP BND 3.4 . 07/01/2024 B47R_PB 9,682,969 |. .10,000,000 |.
03522A-AG-5 . .. | ANHEUSER-BUSCH COMPANIES LLC SENIOR CORP . 07/01/2024 B47R_PB ... 9,785,556 |. .10,000,000 |.
03740M-AA-8 . ..| AON NORTH AMERICA INC SENIOR CORP BND .. 08/23/2024 J.P. MORGAN SECURITIES INC . 1,019,060 |. 1,000,000 |.
038522-A0-1 . .. | ARAMARK SERVICES INC SENIOR CORP_BND 144 . 07/01/2024 BA7R_HY ... 2,000,000 |. 2,000,000 |.
039524-AA-1 ......... ARCHES BUYER INC SECURED CORP_BND 144A 07/01/2024 ..... BATR_HY ... 500,000 |. 500,000 |...
04010L-AY-9 ......... ARES CAPITAL CORPORATION SENIOR CORP_BND ... 07/01/2024 ..... L R KON 6,531,601 |. 6,535,000 |...
04010L-BA-0 ......... ARES CAPITAL CORPORATION SENIOR CORP_BND ... 07/01/2024 ..... BATR_PB ... eeeeee et eeeeet e e e e e e e e e e e e e en e e e e e nnnna e e e eennnn e eeernnnnaaeeeennnnns [reeernnnnaereernnnnaaeeeennnnnaeres [reernnnnaneeeennnnaeees 8,063,050 |oiiiiiiiiiiiiiis 8,575,000 |...
04010L-BB-8 ......... ARES CAPITAL CORPORATION SENIOR CORP_BND . 07/01/2024 ..... T R R 1 (I (1 O, 9,050,000 |...
042735-BE-9 ......... ARROW ELECTRONICS INC SENIOR CORP_BND 07/01/2024 ..... B47R_PB ...
04364V-AU-T7 ......... ASCENT RESOURCES UTICA HOLDING SENIOR CO ... 07/01/2024 ..... BA7R_HY ...
048677-AE-8 ......... ATLANTIC MARINE CORPS COMMUNIT MUNITAXB .... ...07/01/2024 ..... B4TR_PP ...

04941*-AA-2 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND ......evveeiesuvniiieiiaiinenns

09/30/2024

DIRECT
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04941*-AA-2 ......... ATLASSECURIT1ZEDPRODUCTFUND  CORP BND ... eeeeeeeieeeeeeeieeeeeeeeneeeeeeeenneeeeeennnneeeeennnn | oevevnnnnnnnnns Joennnd 07/17/2024 ..... TAX FREE EXCHANGE . .... 14,082,645 |. .. 14,288,397 |...
04941*-AB-0 ......... ATLASSECURITIZEDPRODUCTFUND - CORP BND ....vvvniiiiniiiiiiinniie e e siiniin e eeeesni s sssennnnssnsnnnns | oeeeeennnnnenns fonnid 09/30/2024 ..... DIRECT 3,335,586 |. 3,335,586 |...
04941*-AB-0 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND ....eeeeeeeeieeeeeenieeeeeeeenieeeeeeeenneeeeeennnnneeeeennnn | oeeevnnnnnnnnns Jeonnnd 07/01/2024 ..... TAX FREE EXCHANGE .
04941*-AC-8 ......... ATLASSECURITIZEDPRODUCTFUND - CORP BND ...evvvniiiiniiiniiiinniieeesriniin e esennnisessnnninssnsnnnns | oeeeeennnnnenns fonnnd 09/30/2024 ..... N
04941*-AC-8 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .....eeeeeeeieeeeennieeeeeeneneeeeeerenneeeeeennnneeeeennnn | oevevnnnninnnns Joonnid 07/17/2024 ..... .. 14,082,645 |. .. 14,288,397 |...
04941*-AD-6 ......... ATLASSECURITIZEDPRODUCTFUND - CORP BND ....vvvniiiiniiiiiiinniie e e siiniin e eeeesni s sssennnnssnsnnnns | oeeeeennnnnenns fonnid 09/30/2024 .....
04941*-AD-6 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND ....eeeeeeeeieeeeeenieeeeeeeenieeeeeeeenneeeeeennnnneeeeennnn | oeeevnnnnnnnnns Jeonnnd 07/01/2024 ..... TAX FREE EXCHANGE .... .
049560-BB-0 ......... ATMOS ENERGY CORPORATION SENIOR CORP BND . 09/17/2024 ..... TD SECURITIES (USA) .. 729,767 |. 735,000 |...
053291-AN-4 . .. | AUTONATION INC SENIOR CORP_BND  4.500% ... 07/01/2024 ..... B47R_PB ... 5,282,611 |oeeeeiieieeieiees 5,200,000 |...
053332-BD-3 ......... [AUTOZONE INC SENIOR CORP BND  4.750% 02 . 07/01/2024 B47R_PB 10,279,217 |. .10,000,000 |.
05352T-AA-7 . ..| AVANTORFUNDINGINC SENIOR CORP_BND 144A . 07/01/2024 B47R_HY ..729,000 |. ..729,000 |.
05352T-AB-5 . .. | AVANTORFUNDINGINC SENIOR CORP_BND 144A . 07/01/2024 BA47R_HY 1,822,841 |. 1,873,000 |.
05453G-AC-9 ......... AXALTA COATING SYSTEMS LLC SENIOR CORPB ... 07/01/2024 ..... BATR_HY ...
054931i-AA-0 ......... BAMLL_24-BHP SENIOR CMBS 4-BHP-A 144A 08/07/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ..
05592A-AA-8 ......... BPR TRUST BPR_21-TY LCF SENIOR_CMBS _21- . 08/16/2024 ..... MORGAN STANLEY & CO. INC
05605H-AB-6 ......... BIWX TECHNOLOGIES INC SENIOR CORP_BND 144 .... 07/01/2024 ..... |
056130-AA-8 ......... BXCOMMERCI ALMORTGAGETRUSTB SENIOR CMBS R ... 09/12/2024 ..... WELLS FARGO SECURITIES .
05684R-AS-1 ......... BAINCAPITALCREDITCLOBCC_21 ABS 2R-CR 144 .... 09/27/2024 ..... J.P. MORGAN SECURITIES INC .
05723K-AE-0 ......... BAKER HUGHES HOLDINGS LLC SENIOR CORP_BN .... 07/01/2024 ..... B47R_PB . . .
05723K-AG-5 BAKER HUGHES HOLDINGS LLC SENIOR CORP_BN .... 07/01/2024 ..... B47R_PB ... 4,500,000 [oeuriiiiinnnniinnnnns 4,500,000 |...
058498-All-6 . ..| BALL CORP SENIOR CORP_BND  2.875% 08/15 . 07/01/2024 B47R_HY 1,295,058 |. 1,402,000 |.
058498-AX-4 . ..| BALL CORP SENIOR CORP_BND  3.125% 09/15 . 07/01/2024 BA47R_HY 1,450,000 |. 1,450,000 |.
071813-Ba-1 . ..| BAXTER INTERNATIONAL INC SENIOR CORP_BND . 07/01/2024 B47R_PB ... 2,502,670 |. 2,500,000 |.
071813-CP-2 . ..| BAXTER INTERNATIONAL INC SENIOR CORP_BND . MORGAN STANLEY & CO. INC . 3,633,760 |. 4,000,000 |.
071813-CP-2 . .| BAXTER INTERNATIONAL INC SENIOR CORP_BND . L . 13,462,164 |. . 14,800,000 |.

073685-AF-6 .........
075887-BF-5 .........
08576P-AA-9 .........
09261C-AJ-7 .........
09261H-AK-3 .........
09261H-AR-8

09261X-AG-7 .
09555%-AA-8 .
096817-AA-9 .
09739D-AD-2 .
09857L-AR-9 . .
10240%-AA-7 .........
11135F-BA-8 .........
11136F-BE-0 .........
118230-AU-5 .........
12008R-AN-7 .........
12008R-AP-2 .........
120568-8D-1 .........
120568-BF-6 .........
12433C-AA-3 .
1248EP-BT-9 .
1248EP-BX-0 . .
1248EP-CD-3 .........

BEACONROOF ING SECURED CORP BND 144A 4.

BECTON DICKINSON AND COMPANY SENIOR CORP ....
BERRYGLOBAL INC SECUREDCORPBND144A  4.50 ...

DLF-1X_21-1 SENIOR ABS_ABS _21-1 144A

BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .
BLACKSTONE PRIVATE CREDIT FUND SENIOR CO ....
..| BLACKSTONE SECURED LENDING FUN SENIOR CO .
.| BLUEHERONINTERMED ATEHOLDCO SECURED CORP .
.| BOCACOMMERC ALMORTGAGETRUST SENIOR CMBS
..|BOISE CASCADE CO SENIOR CORP BND 144A ..
.| BOOKING HOLDINGS INC SENIOR CORP_BND
BOWIE ACQUISITIONS LLC SECURED CORP_BND ...
BROADCOM INC SENIOR CORP_BND ~ 4.750% 04 ...
BROADCOM INC SENIOR CORP_BND 144A  1.95 ....

~

BUCKEYE PARTNERS SENIOR CORP_BND 144A

BUILDERSF IRSTSOURCEINC SENIOR CORP_BND 1 .
BUILDERSF IRSTSOURCEINC SENIOR CORP_BND 1 ...
BUNGE LIMITED FINANCE CORP SENIOR CORP B ....
BUNGE LIMITED FINANCE CORP SENIOR CORP B ....
.. | BXCOMMERC | ALMORTGAGETRUSTB SENIOR CMBS R .
.. | CCOHOLDINGSLLC SENIOR CORP_BND 144A 5.
.| CCOHOLDINGSLLC SENIOR CORP_BND 144A 5.

CCOHOLDINGSLLC SENIOR CORP_BND 144A 4.

08/05/2024 .....
07/01/2024 .....
08/05/2024 .....
08/05/2024 .....
07/01/2024 .....
07/01/2024 .....
07/01/2024
09/04/2024
08/07/2024
09/17/2024
07/01/2024
07/01/2024 .....
07/01/2024 .....
07/01/2024 .....
07/01/2024 .....
09/17/2024 .....
07/01/2024 .....
...00/10/2024 .....
...09/10/2024 .....
07/23/2024
07/01/2024
07/01/2024
...... 07/01/2024 .....

WELLS FARGO SECURITIES .

MERRILL LYNCH PIERCE FNNR & SM ..
DIRECT ....
B47R_PB ...
B47RPB ...
B47R_PB
DIRECT ....
CITIGROUP GLOBAL MKT INC .
WELLS FARGO SECURITIES .
B47R_PB ...
B4TRPP ...
B47R_PB ...
B47RPB ...
B47R_HY ...
VARIOUS ...

SMBC NIKKO CAP MARKETS LTD .
SMBC NIKKO CAP MARKETS LTD .
WELLS FARGO SECURITIES .
B47R_HY
B47R_HY
B47R HY ...

878,688 |.
.. 15,927,237 |.
1,400,888 |.
1,574,808 |.
9,347,341 |.
3,710,885 |.
9,165,808 |.
7,143,000 |.
4,239,374 |.
..615,424 |.
5,565,874 |.
.. 14,649,308 |.
7,671,331 |.
1,448,149 |.

5,776,688 |.
. 12,149,550 |.
1,931,804 |.
2,875,900 |.
..... 1,708,051 ).

904,000 |...
.. 16,000,000 |...

....10,170,000 |...
..... 4,200,000 |...
.10,625,000 |.
7,143,000 |.

5,000,000 |.
.... 14,649,308 |...
..... 7,000,000 |...

....10,000,000 |...
..... 5,795,000 ...
.12,180,000 |
1,931,000 |.
2,900,000 |.
..... 1,800,000 ...
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1248EP-CL-5 ......... CCOHOLDINGSLLC SENIOR CORP_BND 144A 4. .ooeeeiieiiiiii e eerenee e eeeerne e eennnieeeees | cevvviniinnens feennid 07/01/2024 ..... BATR_HY ... 1,893,475 | 1,375,000 |... . 20,453 [3.CFE ..........
1248EP-CN-1 ......... CCOHOLDINGSLLC SENIOR CORP_BND  4.500% ...evvvnveiiinninieiiiiiiineerciiiineeecvvnineeecenninneeees | eeeeeennnneeens fonnid 07/01/2024 ..... BA7R_HY ... ...1,344,259 |. 1,333,000 |... . 24,821
12527G-AH-6 ......... CF INDUSTRIES INC SECURED CORP BND 144A ........ceeiieiiiieeiieiie e eeeenne e eeeene e eeennnneeeeee | vevvviniiinenns Jeennid 07/18/2024 ..... BANK OF AMERICA .. eeeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e nnan e e e eennnanneeeennnnnnaes [eeeernnnnnneeermnnnaneeeennnnnnnnes [reernnnnnnreeennnnneees 2,310,328 |ooiiiiiiiiiiiiiiinns 2,351,000 |... . 14,106
126408-HD-8 ......... CSX CORP SENIOR CORP_BND  3.350% 11701/ ..eviiiiiiiiiiiiiiiiiiiieccirin e ercinineecenninennnnnns | eeeeeennieeens fonnid LU T R NP RO 1 ) /0 (1 R, 4,000,000 |...
126408-HH-9 ......... CSX CORP SENIOR CORP BND  3.250% 06/01/ ...eeeeeeenneeeeemnnieeeeemnnaeeeeemnnneeeeeennnneeeennnnn | cevvvnnnnnnnnns Jonnid 07/01/2024 ... | BATR_PB ....eeeieeeeeeeiiie e e e e ettt e e e e e e e e e e e ne e e e e eennne e e e eennnn e e e eennnn e eeennnnnaneeennnnnns [reeernnnaaeeeeennnaaeeeernnnnaeees |reernnnnaeeeeennnnaaees 0,297,484 | 6,500,000 |...
126408-HU-8 ......... CSX CORP SENIOR CORP_BND  4.250% 03/15/ .evvvnniiiiiiiiiiiiiiiiiisieviininsnsceninnnssennnnnnees | eeeeeennnieeens fonnidd 07/01/2024 ..... O O N o1+ - 1 N 5,000,000 |...
12685J-AC-9 ......... CABLE ONE INC SENIOR CORP_BND 144A 4.0 ..eeeveeiiieiiiinieeeeeeniee e eeeenneeeeeennne e e eernnnenees | cevvvnnnnnnnns Joennid 07/01/2024 ..... BATR_HY ...
12769G-AB-6 ......... CAESARSENTERTAINMENTINC SECURED CORP BND ......ceevvvveniriiiiiiieeciniiieeecevniieeeesvnnnnneeennns | eeeeeennnnneens fonnid 07/01/2024 ..... BA7R_HY ...
130570-AK-3 ......... CAL IFORNIARESOURCESCORP SENIOR CORP BND ......eeeeeeueeeeenrnieeeeemnnneeeeernnnnneeeernnnnneeeennnns | ceevvnnnnnnnnns Joennid 08/08/2024 ..... CITIGROUP GLOBAL MKT INC ....
131347-CM-6 . ..| CALPINECORP SECURED CORP_BND 144A  4.50 . 07/01/2024 BA7R_HY ...
131347-CR-5 . .. | CALPINECORP SECURED CORP_BND 144A  3.75 . 07/01/2024 B47R_HY
13466*-AA-8 . ..| CAMPUSPARC LP SECURED CORP_BND  5.138% 07/01/2024 BA7R_PP ... N N
14149Y-BN-7 ......... CARDINAL HEALTH INC SENIOR CORP BND 5. ..eeeeeeeiieeeieneeeeeeeenie e e eeene e e eeenn e eennnnes | oevvvnnniinnnes Jeennid 07/18/2024 ..... WELLS FARGO SECURITIES . 5,042,450 [....ccevvuniiiieinnnnns 5,000,000 |...
14180L-AA-4 ......... CARGO AIRCRAFT MANAGEMENT INC SENIOR COR .....euniviirvniniiiiiiiiiieeicniiseeccvnnineeecvnnineeees | eeeevennnnnenes fonnid 07/01/2024 ..... BA7R_HY ... 195,000 |. 195,000 ...
143658-B0-4 ......... CARNIVALCORP SECURED CORP_BND 144A 4.0 ...oeieeieeeiie e eeceeie e eeeen e eeennneeeeeenn | cvevviniinnnns Joennid 07/01/2024 ..... B47R_PB ... .. 1,688,463 |. ,690,000 |...
1563527-AN-6 ......... CENTRAL GARDEN & PET COMPANY SENIOR CORP .....cevvuniiiiiiiiiiieiiiiineeccnniiseecevnninesecenninns | oeeevennnnneens fonnid 07/01/2024 ..... BA7R_HY ...
159864-AE-7 ......... CHARLES RIVER LABORATORIES INT SENIOR CO ..eevvveeeeeeiinnieeeeereieeeeernnieeeeeeennneeeeennnnees | oevvvnnnninnnns Joonnnd 07/01/2024 ..... BATR_HY ... .
159864-AJ-6 ......... CHARLES RIVER LABORATORIES INT SENIOR CO ..eeevvvnniiiiiniiiiiiiiiiiniecciiiineevsnnineeennnnines | eeeeeennnneens fonnid 07/01/2024 ..... BA7R_HY ... ,375,000 |...
165167-0F-1 ......... CHESAPEAKE ENERGY CORPORATION SENIOR COR ......eeeevruuneeeemnnnneeeeemnneeeeeenneeeeennnnneeeennn | cevevnnnninnnns Joennid 07/01/2024 ..... BATR_HY ... 720,000 |...
165167-0G-9 CHESAPEAKE ENERGY CORPORATION SENIOR COR ......ceeevvueniririiiiiiiiiiiniieeeeesnineeseennninneeeenns | aeeeeennnnnenns fonnid 07/01/2024 ..... B47R_HY 320,000 |...
171340-AN-2 . .| CHURCH & DWIGHT CO INC SENIOR CORP BND . 07/11/2024 CITIGROUP GLOBAL MKT INC . .10,000,000 |.
171484-AG-3 . .| CHURCHILL DOWNS INCORPORATED SENIOR CORP .. 07/01/2024 BA7R_HY ... .. 757,000 |.
172062-AF-8 . ..| CINCINNATI FINANCIAL CORPORATI SENIOR CO . 07/18/2024 WELLS FARGO SECURITIES . 2,000,000 |.
17325D-AG-8 . ..| CITIGROUP COMMERCIAL MORTGAGE SUB SUB_CM . B47R_PB ... 2,000,000
18539U-AC-9 . .. | CLEARWAYENERGYOPERAT INGLLC SENIOR CORP_B . B47R_HY 1,340,000
18539U-AD-7 ......... CLEARWAYENERGYOPERATINGLLC SENIOR CORP_B .....evveiiiiiiiniiiiiiiiiieeceiiineeccrniineeecnnninneeees | oeeeeennnnneens fonnid 07/01/2024 ..... BA7R_HY ... ...2,342,339 |. 2,401,000 |...
19108#-AC-1 ......... COCA-COLA BEVERAGES FLORIDA LL SENIOR CO ....eueeeeeennieeeeemnnieeeeemnnieeeeernnnneeeernnnnnneeenns | cevvvnnnninnnns Jeennid 07/01/2024 ..... B4TR_PP ... ... 17,700,000 |. ....17,700,000 |...
195869-AP-7 ......... COLONIAL PIPELINE CO SENIOR CORP_BND 144 ......cccevvmeniiiiiiiiiiiiiiiiiiineeeccviineeeennnineseennn | eeeevenninneees fonnidd 07/01/2024 ..... B47R_PB ... 9,996,774 |. ..10,000,000 |...
20030N-BB-6 ......... COMCAST CORPORATION SENIOR CORP_BND 6. eeveeueeeeeennneeeernnnneeeermnneeeeeennnnneeeennnnnnenees | cevvvnnnninnens Joennad 07/01/2024 ..... B47R_PB ... 2,296,606 |. 2,000,000 |...
20030N-CH-2 ......... COMCAST CORPORATION SENIOR CORP_BND 3. ..eivvieniiiiiiiinieiiiiiin e ecenni e eccvnis e ecnnninnees | eeeeeennnineens fonnndd 07/01/2024 ..... B47R_PB ... 9,985,762 |. ....10,000,000 ...
20030N-CJ-8 COMCAST CORPORATION SENIOR CORP_BND 3. eeereieeeeeenneeeeeeenneeeeeeenne e e e eennn e e e eennnnnees | oevvvnnnninnens Joennid 07/01/2024 ..... B47R_PB ... 9,963,536 |. ..10,000,000 |...
20268J-AB-9 . ..| COMMONSPIRITHEALTH SECURED CORP_BND 3. . 07/01/2024 B47R_PB 1,892,000 |. 1,892,000
205768-AS-3 . ..| COMSTOCK RESOURCES INC SENIOR CORP_BND 1 07/01/2024 B47R_HY ..690,000 |. ..690,000 |.
205768-AT-1 . ..| COMSTOCK RESOURCES INC SENIOR CORP_BND 1 07/01/2024 BA47R_HY 1,250,000 1,250,000 |.
209111-EJ-8 . ..| CONSOL IDATED EDISON COMPANY OF SENIOR CO . 07/01/2024 B47R_PB 9,985,318 |. .10,000,000 |.
209111-FM-0 . ..| CONSOL IDATED EDISON COMPANY OF SENIOR CO . 07/01/2024 B47R_PB ... 4,999,435 |. .. 5,000,000 |.
210385-AF-7 ......... CONSTELLATION ENERGY GENERATIO SENIOR €O .vveeeeeeeeeiieeeeeennieeeeeeene e e e eeenn e e eeennineeees | eevevinnninnnns Joennid 09/04/2024 ..... GOLDMAN SACHS & CO. .. .. 12,379,200 |. ...12,000,000 |...
212015-AT-8 .........| CONTINENTAL RESOURCES INC SENIOR CORP BN .......cccevvuuriiiiiiiiiiiiiiiiiiinieecrniieeecennineeenens | eeennnneeenenns foonesd 07/01/2024 ..... B47R_PB 3,740,598 |. 3,730,000 |...
22534Q0-AA-9 ......... |CREDIT ACCEPTANCE AUTO LOAN TR ABS _22-3 .....ciieereiieeeemnnieeeeeennneeeeeeenn e e eeennne e eeennnn | cevnnnnnnnnnnns [oeeeas 09/24/2024 ..... WELLS FARGO SECURITIES . 7,380,521 | 7,327,000 |...
2275TH-AA-9 ......... CROSSMORTGAGETRUSTCROSS 24~ WHOLE CMO 24 ..ovvvvniiiiiiiiieiiiiie e eenvnninees | eeeeeennieeees fonnid 07/31/2024 ..... GOLDMAN SACHS & CO. ..
22788C-AA-3 ......... CROWDSTRIKEHOLDINGSINC SENTOR CORP_BND ....eeveeeeeeeennieeeeeennieeeeeennneeeeeenne e e eeeenneneeees | oevvvnnnninnnns Joennid 07/01/2024 ..... | N
22819K-AB-6 ......... CROWN AMERICAS LLC SENIOR CORP BND 144A .....ccevvvieiiiiiiiiiiieiiiiineecrcinieeecevnineeeennnns | eeeeeennnineens fonnidd 09/17/2024 ..... BARCLAYS CAPITAL 1,265,334 |.
233046-AL-5 ......... DB MASTER FINANCE LLC DNKN_19 SENIOR ABS . ...07/01/2024 ..... B47R_PB 5,700,000 |.
23345M-AA-5 ......... DT MIDSTREAM INC SENIOR CORP_BND 144A ...07/01/2024 ..... BA7R_HY ... ...1,250,249 |.
23345-AB-3 . ..|DT MIDSTREAM INC SENIOR CORP_BND 144A .. 07/01/2024 BATR_HY ... .. 378,000 |.
237266-AH-4 . ..|DARLING INGREDIENTS INC BOND CORP  5.25 . 08/02/2024 JEFFRIES & CO. INC. .. 305,403 |.
23918K-AS-7 . ..|DAVITA INC SENIOR CORP_BND 144A  4.625% . 07/01/2024 BATR_HY ... . N
23918K-AT-5 ......... DAVITA INC SENIOR CORP_BND 144A  3.750% ...eeevvuniiiiiernnniiiiiirnnniiirinnnnnnirrinsnnnsnssrnssnses | aoeerennnnnenes |ouunsd 07/01/2024 ..... B47R_HY ... ,180,000 |...
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24702G-AC-9 ......... DELLEQUIPMENTF INANCETRUSTD ABS 4-1-A2 14 ..o e eeeeeneeeeeennneneeeene | cvevvnniinnnes Jeennid 09/24/2024 ..... BANK OF AMERICA .... 10,063,281 |. ....10,000,000 |...
251526-CV-9 ......... DEUTSCHEBANKAG (NEWYORKBRA SRBN CORP BND ......cevvunniiiiirnniiiiiiniiiieieniniiinseeceniinneeennnnnns | oeeeeennnineens fonnnd 07/23/2024 ..... SG SECURITIES ASIA ... 5,085,250 [.....cevvnniiiiinnnnns 5,000,000 |...
25461L-AA-0 ......... DIRECTV FINANCING LLC SECURED CORP_BND 1 ....eeveeieeeeeeennieeeeennneeeeeennneeeeeenneneeeeennnnns | oeevvnnnninnens Joennad 07/01/2024 ..... BATR_HY ... 02,838,129 | 2,320,000 |...
254687-DD-5 ......... WALT DISNEY CO SENIOR CORP_BND  3.700% ..eevvvnniiiiinnnnnniiiiiniinieninniinseecennnnessennnnnnnnnes | aeeeeennnnneens fonnid 07/01/2024 ..... B47R_PB ... LA949.514 | 5,000,000 |...
254687-EB-8 .........[WALT DISNEY CO SENIOR CORP_BND  6.400% .....ceeeemrumnreeemnnnneeeemnnneeeeernnnnaeeeennnnneeeennnn | cevnnnnnennnnns foreead 07/01/2024 ..... B47R_PB ... .. 17,222,598 |. .... 13,000,000 ...
260543-DD-2 ......... |DOW CHEMICAL COMPANY THE SENIOR CORP_BN .......eiiiiiiueniiiiiiiiiiiiiiiiiieeeceviineeeevniineees [ eernnineeenenns foonesd 08/22/2024 ..... B R KPP Y o1 < [+ O, 5,000,000 |...
260543-DK-6 ......... DOW CHEMICAL COMPANY THE SENIOR CORP BN ....eeveeeeeeeeiennieeeeeennieeeeeeenn e e e eeennneeeeennenns | eevevnnnnnnens Joennid 09/06/2024 ..... MORGAN STANLEY & CO. INC .... 3,103,320 |eevenneieeenniiees 3,000,000 |...
26884L-AN-9 ......... EQT CORP SENIOR CORP_BND 144A  3.625% 0 .....ceevvvveeniiiiiiiiniiiciiiinceeccciineeccvnnnnneeens | eeeeeenniieeens fonnnd 07/01/2024 ..... B47R_PB 2,047,290 |oeevviniiiiiiiiins 2,088,000 |...
26884T-AP-7 ......... ERAC USA FINANCE LLC SENIOR CORP_BND 144 ......cceeeeeiiieeimiiiaeeeeemnneeeeerenneeeeeennneeeeeennns | oevvvnnnninnnns Joonnid 07/01/2024 ..... BATR_PB ... eeeeet et e et e e e n e e e e e nn e e e e nnn e e e ennnnn e e eeennnnaeeennnnnans reernnnnaaeeernnnaaneeennnnnaenees Joernniaaeneenn s 2,900,748 |eeveeeeieeiiniens 2,869,000 |...
26884T-AR-3 . ..| ERAC USA FINANCE LLC SENIOR CORP_BND 144 . 07/01/2024 B47R_PB 6,806,515 |. 6,900,000 |.
27889*-AR-0 . ..| ECOM ATLANTIC INC SENIOR CORP BND  6.43 . 08/27/2024 VARIOUS .17,000,000 |. .17,000,000 |.
280350-AA-0 . ..| EDGEWELLPERSONALCARECO SENIOR CORP_BND 1 . 07/01/2024 BA47R_HY 1,389,979 |. 1,388,000 |.
280350-AB-8 ......... EDGEWELLPERSONALCARECO SENIOR CORP_BND 1 ....ieeeeeeeeieeerniieeeeemnnieeeeeeennneeeeeennnneeeeennnn | oevvvnnnninnnns Joennnd 07/01/2024 ..... L PP FE P EEPRRRURRPP PP 1,000,000 |.eevennneieeennnnnes 1,000,000 |...
28618M-AA-4 ......... ELEMENT SOLUTIONS INC SENIOR CORP_BND 14 ......ccevvreiiiiiiiiiiniiiiiiiiinneeciniinseeeennnneennnnnns | oeeeeennnneeens fonnid 07/01/2024 ..... B47R_HY 773,976 |. 783,000 |...
29003B-A0-4 ......... ELMWOOD CLO V' LTD ELMW5_20-2A ABS =2A-AR ...eeeeeeieeeeenneeeeemnnneeeeeennneeeeernnnneeeennnnnnnees | oeevvnnnninnnes Jonnid 09/04/2024 ..... RBC DOMINION SECURITIES INC. .. .. 4,000,000 |. .. 4,000,000 |...
29003B-AS-0 ......... ELMWNOOD CLO V LTD ELMW5_20-2A ABS =2A-BR ....evvuiiiiiiiiiiiiiiiniiiieeciininneccrniineescnnnnnees | eeeeeennineens fonnid 09/04/2024 ..... RBC DOMINION SECURITIES INC. .oivvvvveniiiiiiiiiiiiiiii e eciiiis s s ensnis s s ersnnns s srnnnnnssnenns [oeeernnninnnnsnnnnnnnsesnnnnnnees foevrennnneeeennnnnens 7,900,000 |, 7,500,000 |...
29082K-AA-3 ......... EMBECTA CORP SECURED CORP_BND 144A 5.0 ...ceeeveeeeeiieneieeeeeennieeeeeeen e e e eeennneeeeennenes | eevvvnnnninnnes Jeennid 07/01/2024 ... | BATR_HY .o e e e et e e e e e e e e e e e e e ennn e e e eennnn e e eernnnnnnneennnnnns [reeernnnnaneeeennnnneeeeernnnnnenes [reennnnnneeeernnnnnnnes 2,125,000 |ooiiiiiiiiiis 2,125,000 |...
291641-BA-5 ......... EMPIRE DISTRICT ELECTRIC CO SECURED CORP .......cevvvuniiirimniniiiiiiniinnneiininnnesernnnnnnnnnnnns | ceeevennnnnnens fonnid 07/01/2024 ..... . ..10,000,000 |...
20252B-AA-T ......... ENBRIDGE PIPELINES SOUTHERN L SENIOR €O ...eevvveieeeeeennieeeeeennneeeeeeenn e e e eeenne e eeeennnns | cevvvnnnninnnes Joennid 07/01/2024 ..... B4TR_PP ... 1,683,253 |...
29272\i-AC-3 ENERGIZER HOLDINGS INC SENIOR CORP_BND 1 ....ceieevveeniiiiiiiiiiiiiiiiiiineecciniineeeeenninneennnnns | oeeeeennnieeens fonnidd 07/01/2024 ..... BA7R_HY ... 530,000 |. 530,000 |...
29272\-AD-1 .. |ENERGIZER HOLDINGS INC SENIOR CORP_BND 1 . 07/01/2024 BATR_HY ... 1,326,290 | 1,325,000 |.
293750-AC-2 ......... | ENTERPRISEFLEETF INANCINGLLC ABS -3-A3 14 . 07/16/2024 MERRILL LYNCH PIERCE FNNR & SM 1,175,816 |. 1,176,000 |.
29379V-BT-9 . .. |ENTERPRISE PRODUCTS OPERATING SENIOR COR . 07/01/2024 B47R_PB ... 2,000,000 |.
29379V-BV-4 . .. |ENTERPRISE PRODUCTS OPERATING SENIOR COR . B47R_PB 9,556,000
30037F-AA-8 . ..| EVERGY MISSOURI WEST INC SECURED CORP BN . VARIOUS 5,000,000
30306V-A€-8 ......... FLNG LIQUEFACTION 3 LLC SECURED CORP_BND .......euuniiiirmmnniiiiiiiinieeiieiiineeeennnineeecnnninns | aeeeeennnnnenns fonnid 07/01/2024 ..... BA7R_PP ... .. 12,601,500 |...
317393-AB-2 ......... FINANCE OF AMERICA STRUCTURED WHOLE_CMO ..evvveeeeeeeenieeeeeennieeeeeeeeieeeeeeeeneeeeennnnneeees | oevvvnnnnnnnns Joennad 07/01/2024 ..... INTEREST CAPITALIZATION .. o (7,283))...
337120-AA-7 ......... FIRST STUDENT BIDCO INC SECURED CORP_BND .......ceevevvvunniiiiimniiiiiiniiiiineeerinnineesernnnnnnnnes | oeeeeennnnnenns fonnid 07/01/2024 ..... .. 2,573,000 |...
33767B-AD-1 .........|FIRSTENERGY TRANSMISSION LLC SENIOR CORP ...eeevveneeeemnnieeeereniaeeeeennniaeeeeeennneeeeeennnees | eevnnnnnnennnns [oeeend 07/24/2024 ..... | BANK OF AMERICA «..reeeeeeeeeee e e e ceeee e e e e een e e e e e e e e e e nnne e e e e ennn s e e e eennnnnaeeeennnnnnees [reeernnnnaeeeeennnnnneeeemnnnnnnees |oeennnnnneeennnnnnnnes 4,612,080 |ooooiiiiiiiiiinns 5,000,000 |...
345370-CR-9 ......... |FORD MOTOR COMPANY SENIOR CORP_BND 4.3 .....iiiiiiiiniiiiiiiiiiiieiiiniseecreriis e eecennnn e eeennes [ eernnnneeeeenns [oonesd 07/01/2024 ..... O O 0 [ N N 4,000,000 |...
345370-DA-5 . ..|FORD MOTOR COMPANY SENIOR CORP_BND 3.2 ....euiiieeiriiieeeemnnneeeeennnneeeeeennnneeeernnnnneeees | cevvvnnnnnnnns Jonnndd 07/01/2024 ..... B47R_PB ... 1,523,000 |...
345397-A4-5 ......... | FORDMOTORCREDI TCOMPANYLLC SENIOR CORP_BN . 07/01/2024 B47R_PB 8,465,000 |.
345397-85-1 .. | FORDMOTORCREDI TCOMPANYLLC SENIOR CORP_BN . 07/01/2024 B47R_PB ... 1,000,000 |.
345397-D2-6 .. | FORDMOTORCRED I TCOMPANYLLC SENIOR CORP BN . 08/23/2024 MORGAN STANLEY & CO. INC .
35805B-AC-2 . .. |FRESENIUS MEDICAL CARE US FINA SENIOR CO . 07/01/2024 B47R_PB ...
35906A-BE-7 . ..| FRONTIER COMMUNICATIONS HOLDIN SECURED C . 07/01/2024 BA47R_HY .
35906A-BF 4 ......... FRONTIER COMMUNICATIONS HOLDIN SECURED C ..eeeeeeeeeeenieeeeenniaeeeeeneneeeeeennneeeeennnnneeees | eevvvnnnnnnnnns Joonnid 07/01/2024 ..... BATR_HY ... 403,000 |.
36272J-AA-1 ......... GSMSCI 1 _24-RVR SENIOR CMBS _24-RVR-A 144 ........oviiiiiiiiiiiiiiiiiiiineicciiieeecevnineeecnnninns | eeeeeennieeens fonnid 08/01/2024 ..... L N P RO RN 3,500,000 |.
362948-AA-9 ......... GSMORTGAGEBACKEDSECURITIEST WHOLE CMO RP .....eeeeeeeeeeeeeeee e e e eeen e eeeeeee e eeeneneeeeeeee | oevvvnnninnnes Joennid 07/18/2024 ..... GOLDMAN SACHS & CO. ..
364760-AP-3 ......... GAPINC SENIOR CORP_BND 144A  3.625% 10/ .... 07/01/2024 ..... |
36830F-AA-4 ......... GCATTRUSTGCAT_24-INV3 WHOLE CMO NV3-A1 1 ... 08/02/2024 ..... MERRILL LYNCH PIERCE FNNR & SM .. . .
370334-CX-0 ......... GENERAL MILLS INC SENIOR CORP BND  4.70 .... 08/23/2024 ..... MORGAN STANLEY & CO. INC ..viieiiiiniie it et cn e e s sennns [oeeersnnnnnnnsennnnnnnesnnnnnnnees [oevenennnnneeennn. 1,484,130 |, 1,475,000 |...
37045X-EX-0 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .... ...07/23/2024 ..... MARKETAXESS CORPORAT | ... eeeeeeueeeeeemnne e e eeemen e e e eemnnsaeeeemnnnaeeeeennnnaeeeennnnnaeeeennnnnns |reernnnnaseeeennnnnneeeennnnnaerees Joernnnaaereemnnnnannees 5,028,900 |eevvuuniieeinnniens 5,000,000 |...
3733IN-AJ-0 ......... GEORGIA-PACIFIC LLC SENIOR CORP_BND 144A .... ...07/08/2024 ..... B47R_PB ... ... 14,523,248 |. .... 15,000,000 |...
37331N-AN-1 .. | GEORGIA-PACIFIC LLC SENIOR CORP_BND 144A . 07/01/2024 B47R_PB . 14,159,161 |. . 15,250,000 |.
374297-8*-9 . ..|GETTY REALTY CORP SENIOR CORP_BND ~ 5.47 . 07/01/2024 B47R_PP . 12,000,000 |. . 12,000,000 |.
37940X-AA-0 . ..| GLOBAL PAYMENTS INC SENIOR CORP_BND 2. 07/01/2024 B47R_PB 5,509,000 |. 5,509,000 |.
37940X-AB-8 ......... GLOBAL PAYMENTS INC SENIOR CORP BND 3. ieveeniiiiiivunniiiiiiunniiniiinnnniinrrnnnnnsnsreesnnneneee | aeeeeensnnnenes |ouussd 07/01/2024 ..... B47R_PB ... 5,120,505 |..ivuuiiiiiiiiiiinns 5,000,000 |...
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38016L-AC-9 ......... GO DADDY OPERATING COMPANY LLC SENIOR CO .... 07/01/2024 ..... BATR_HY et e e e e n e e e e rnnn e e e eennnnaaeeeernnnaeeeennnnnns [reeernnnanereernnnnaereennnnnaneees Jeernnnneeeeennnnnneeeees 800,000 |oiiiiiiiiiiiiiiiii 860,000 |oiiiiiiiiiieeeeeenn. 2,425 [3.C FE L.
38869A-AC-1 ......... GRAPHICPACKAGINGINTERNATIONA SENIOR CORP ... 07/01/2024 ..... BA7R_HY ...
38869A-AD-9 ......... GRAPHICPACKAGINGINTERNATIONA SENIOR CORP ... 07/01/2024 ..... |
39154G-AB-2 ......... GREATAMERICALEASINGRECE IVAB ABS 4-2-A2 1 .... 07/16/2024 ..... WELLS FARGO SECURITIES .
39571M-AC-2 . .. | GREENSKYHOME IMPROVEMENT ISSU ABS 4-1-A3 1 .... 07/30/2024 ..... GOLDMAN SACHS & CO. ..
403949-AP-5 .........|HF SINCLAIR CORP SENIOR CORP BND  6.375 .... 09/05/2024 ..... TAX FREE EXCHANGE ....
404119-BX-6 ......... HCA INC SENIOR CORP_BND  4.125% 06/15/2 .... 07/01/2024 ..... L P AR UPUPPPTRSP ISPUPPPPRRRPPPPRRRRNY - M I | - ;5T IO 5,975,000 |...
41283L-AY-1 ......... HARLEY-DAVIDSON FINANCIAL SERV SENIOR CO .... 07/01/2024 ..... T R R/ 3 30X N O, 2,415,000 |...
418751-AE-3 ......... HAT HOLDINGS | LLC SENIOR CORP_BND 144A ... 07/01/2024 ..... S £ U FO SRR PURPPPP FSPPPPPPRRPPPP BYLs ) 1Y (1[0 I N 1,450,000 |...
422410-AJ-8 . .. |HEARST COMMUNICATIONS INC SENIOR CORP BN . 09/05/2024 SEAPORT GROUP .
428104-AA-1 . .| HESS MIDSTREAM OPERATIONS LP SENIOR CORP . 07/01/2024 B47R_HY
432833-AJ-0 . . | HILTONDOMEST | COPERAT INGCOMP SENIOR CORP_ . 07/01/2024 BA47R_HY N
432833-AL-5 HILTONDOMEST | COPERAT INGCOMP SENIOR CORP_ . 07/01/2024 ..... BA TR HY et e e e e e e e e nnn e e e ernnn e e e ernnnnaneeeennnnns [reeernnnnaeeeernnnaaneeennnnnnenee [reernnnnneeeeennnnneeee 1,005,824 | 1,049,000 |...
432833-AN-1 . .. | HILTONDOMEST | COPERAT INGCOMP SENIOR CORP_ . 07/01/2024 ..... T R R o1 28 T Y 1,700,000 |...
432833-AR-2 ......... | HILTONDOMEST | COPERAT INGCOMP SENIOR CORP ... 09/05/2024 ..... J.P. MORGAN SECURITIES INC .evenueeeeennneeeeeienneeeeeeenneeeeeeeenne e e eeennneeeeennnnneeeennnnnns [eeeernnnnneneermnnnanseeennnnnnenes Jreeennnnnneeeennnneeees 1,500,000 |oooviiiiiiiiiiiiinns 1,500,000 |...
436440-AP-6 ......... HOLOGIC INC SENIOR CORP_BND 144A  3.250 .... 07/01/2024 ..... T R R | [0V Y 1,250,000 |...
440452-AK-6 ......... HORMEL FOODS CORPORATION SENIOR CORP BND ... 07/01/2024 ..... BATR_PB ... eeeeee e e eeeet e e e et e e e r e e e e e nnn e e e e e nnnn e e e eennnn e eeernnnnaaeeeennnnns [reeernnnnaereernnnnanneeennnnaenes [reernnnnneeeeennnneeees 8,408,517 | 8,410,000 |...
44267D-AD-9 ......... HOWARD HUGHES CORP SENIOR CORP_BND 144A ... 07/01/2024 ..... BA7R_HY ... N .. 344,000 |...
44267D-AF-4 ......... HOWARD HUGHES CORP SENIOR CORP_BND 144A ... 07/01/2024 ..... BATR_HY ... 248,147 |. ..250,000 |...
44644N-AB-5 HUNT INGTONBANKAUTOCREDIT-LI ABS 24-1-B2 .. 08/01/2024 ..... RBC DOMINION SECURITIES INC. .. 1,769,494 |oeeeiiiiiiiiiiins 1,767,009 |...
44891A-CN-7 . ..|HYUNDAI CAPITAL AMERICA SENIOR CORP_BND 08/23/2024 CITIGROUP GLOBAL MKT INC .... 1,484,365 |. 1,450,000 |.
44891A-DF-1 . ..|HYUNDAI CAPITAL AMERICA SENIOR CORP BND .. 09/23/2024 RBC DOMINION SECURITIES INC. 9,991,400 |. .10,000,000 |.
449173-AA-1 . .. | HYTCOMMERC ALMORTGAGETRUST SENIOR CMBS 4 . 08/15/2024 WELLS FARGO SECURITIES . 2,743,125 |. 2,750,000 |.
449934-AD-0 ..| IQVIAINC SENIOR CORP_BND 144A  5.000% 1 . BA7R_HY ...
452581 -AA-5 . .| IMOLA MERGER CORP SECURED CORP_BND 144A ... BATR_HY ...

45660L-3X-5 .........
45688C-AB-3 .........
458140-AX-8 .........
458140-B0-2 .........
458140-CE-8 .........
45866F-BB-9 .........
459200-J6-7 .
459200-JR-3 ..
459506-AN-1
459506-AP-6 .
46124H-AE-6 . .
46266T-AA6 .........
465685-AR-6 .........
466313-AH-6 .........
47077W-AC-2 .........
48250N-AC-9 .........
483007-Ad9 .........
483007-AL-4 .........
49456B-AZ-4 .........
49461M-AB-6 .
501044-DR-9 .
501797-AL-8 . .
502010-AN-4 .........

RESIDENTIAL ASSET SECURITIZATI SENIOR WH .
INGEVITY CORP SENIOR CORP_BND 144A

INTEL CORPORATION SENIOR CORP_BND
INTEL CORPORATION SENIOR CORP_BND
INTEL CORPORATION SENIOR CORP_BND

3.8 ...
3.15 ...
3.75 ...
4.87 ...

INTERCONT INENTAL EXCHANGE INC SENIOR COR ...

.. | INTERNATIONAL BUSINESS MACHINE SENIOR CO .
.. | INTERNATIONAL BUSINESS MACHINE SENIOR CO .
.. | INTERNATIONAL FLAVORS & FRAGRA SENIOR CO .
..| INTERNATIONAL FLAVORS & FRAGRA SENIOR CO .
.| INTUIT INC SENIOR CORP_BND ~ 5.250% 09/1 .
5.000% 0 ....
ITC HOLDINGS CORP SENIOR CORP_BND 144A

IQVIAINC SENIOR CORP_BND 144A

JABIL INC SENIOR CORP_BND  3.950% 01/12 ....
JANESTREETGROUPLLC SECURED CORP BND 144A ...

KFC HOLDING CO SENIOR CORP_BND 144A

4.

KAISER ALUMINUM CORPORATION SENIOR CORP_ ...
KAISER ALUMINUM CORPORATION SENIOR CORP_ ...

KINDER MORGAN INC SENIOR CORP BND

5.10 .
..|KINETIKHOLDINGSLP SENIOR CORP BND 144A ...
.. |KROGER CO SENIOR CORP BND ~ 4.700% 08/15 .
.| BATH&BODYWORKSINC SENIOR CORP_BND
LOMLTDPARTNERSHIPLCM_31 ABS -R-BR 144A ....

6.87 .

09/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
09/10/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/24/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024

...07/01/2024
...07/23/2024

07/01/2024
08/23/2024
07/01/2024
07/01/2024

INTEREST CAPITALIZATION ..
B47R_HY ...
B47R_PB ...
B47RPB ...
B47R_PB ...
VARIOUS ...
B47R_PB
B47R_PB
B47R_PB
B47R_PB
B47R_PB
B47R_HY ...
BANK OF AMERICA .

B47R_HY ...
GOLDMAN SACHS & CO. ..

DEUTg()HE BANK AG

376,269 |.
.. 4,208,020 |.
6,914,765 |.
2,298,531 |.
1,187,809 |.
4,049,503 |.
.. 6,502,467 |.
. 11,634,885 |.
. 11,454,852 |.
. 14,475,884 |.
1,500,000 |.
5,002,850 |.
.. 10,985,434 |.

.... 10,000,000 |.

400,000 |...
.. 4,250,000 |...
..... 6,920,000 |...
..... 2,300,000 |...
..... 1,218,000 |...
4,000,000 |.
..6,700,000 |
. 12,145,000 |
. 12,500,000 |
. 14,485,000 |.
..... 1,500,000 |...
..... 5,000,000 |...
..11,000,000 |...

-.10,000,000 |...
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502431-AP-4 ......... L3HARRIS TECHNOLOGIES INC SENIOR CORP BN ... 08/23/2024 ..... MERRILL LYNCH PIERCE FNNR & SM .. 1,482,857 |oeeeeieeiiiieeeeees 1,450,000 |...
512807-AU-2 ......... LAM RESEARCH CORPORATION SENIOR CORP_BND .... 07/01/2024 ..... B47R_PB .een 22,597,236 |. .... 22,500,000 ...
513075-BT-7 ......... LAMAR MEDIA CORP SENIOR CORP_BND ~ 4.000 .... 07/01/2024 ..... BATR_HY ...
513075-BZ-3 ......... LAMAR MEDIA CORP SENIOR CORP_BND  3.625 .... 07/01/2024 ..... BA7R_HY ...
513272-AD-6 ......... LAMBWESTONHOLDINGSINC SENIOR CORP_BND 14 ... 07/01/2024 ..... BATR_HY ...
513272-AE-4 ......... LAMBWESTONHOLDINGSINC SENIOR CORP_BND 14 ... 07/01/2024 ..... BA7R_HY ...
521865-BD-6 ......... LEAR CORPORATION SENIOR CORP_BND ~ 3.550 ... 09/05/2024 ..... VARIOUS ... ..10,000,000 |...
524590-AA-4 ......... LEEWARDRENEWABLEENERGYLLC SENIOR CORP_BN ... 07/01/2024 ..... BA7R_HY ... 600,000 ...
52736R-BJ-0 ......... LEVI STRAUSS & CO SENIOR CORP_BND 144A ... 07/01/2024 ..... BATR_HY ... N
53079E-BJ-2 . .|LIBERTY MUTUAL GROUP INC SENIOR CORP BND . 09/10/2024 VARIOUS . 12,058,355 |. . 15,500,000 |.

53219L-AS-8 . ..|LIFEPOINT HEALTH INC SECURED CORP_BND 14 .
53220K-AA-7 . .. | LIGHTNINGPOWERLLC SECURED CORP BND 144A ...
53350#-Ad-1 ......... LINCOLNELECTRICHOLDINGSINC SENIOR CORP B .

07/01/2024 B47R_HY ...
08/07/2024 J.P. MORGAN SECURITIES INC .
08/22/2024 ..... PRIVATE DIRECT

..369,516 |.
4,000,000 |.
..17,000,000 |.

..372,000 |.
4,000,000 |.
..17,000,000 |...

552053-CF-6 ......... | MGMRESORTSINTERNATIONAL SENIOR CORP_BND ... 07/01/2024 ..... B47R_HY 254,009 |. 250,000 |...
552053-CK-5 ......... | MGMRESORTSINTERNATIONAL SENIOR CORP BND ... 09/03/2024 ..... BANC OF AMERICA SECURITIES LLC ..

55354G-AL-4 ......... MSCI INC SENIOR CORP_BND 144A  3.875% 0 .... 07/01/2024 ..... B47R_PB ...

55354G-Al-2 ......... MSCI INC SENIOR CORP_BND 144A  3.625% 1 .... 07/01/2024 ..... B47RPB ... . K .
55953Y-AN-6 . .. |MAGNETITE CLO LTD MAGNE_22-33A ABS 33-R- . 09/03/2024 ..... L L O 1,250,000 |.oovvvviineiiiiiinns 1,250,000 |...
55953Y-AQ-9 .. . [MAGNETITE CLO LTD MAGNE_22-33A ABS 33-R- . 09/03/2024 ..... NOMURA SECURITIES INTL. INC. .. 1,250,000 |-oovvriiieeeeiiiiens 1,250,000 |...
56540#-AA-3 MAPLELEAF MIDSTREAM INVESTMENT SENIOR CO .... 07/01/2024 ..... B47R_PP 2,268,848 [....coociiiiiieiis 2,268,848 |...
567928-AA-4 . .| MARINERF INANCE | SSUANCETRUST ABS 24-A-A 1 . 07/30/2024 WELLS FARGO SECURITIES .

56847J-AC-1 . .. MARINER FINANCE ISSUANCE TRUST SUB ABS_A . 07/01/2024 B47R_PB

56847J-AD-9 . ..|MARINER FINANCE |SSUANCE TRUST SUB ABS_A . 07/01/2024 B47R_PB

56848D-AC-3 . ..|MARINER FINANCE |SSUANCE TRUST SUB ABS_A . B47R_PB

56848D-AD-1 . ..[MARINER FINANCE ISSUANCE TRUST SUB ABS_A . B47R_PB .
56848M-AC-3 ......... MARINER FINANCE |SSUANCE TRUST SUB ABS_A .... 07/01/2024 ..... B47RPB ... .. 1,460,000 |...
571903-BF-9 ......... MARRIOTT INTERNATIONAL INC SENIOR CORP B . 08/27/2024 ..... TRUIST SECURITIES, INC. ........... ...10,000,000 |...
576360-BC-7 ......... MASTERCARD INC SENIOR CORP BND ~ 4.550% ... 09/03/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ..

576485-AH-9 ......... MATADOR RESOURCES CO SENIOR CORP BND 144 .. 09/20/2024 ..... MERRILL LYNCH PIERCE FNAR & SM .. .
57665R-AL-0 ......... MATCHGROUPHOLDINGSI ILLC SENIOR CORP_BND ... 07/01/2024 ..... .796,000 |...

..... 1,125,000 |...
1,000,000 |.
1,050,000 |.
1,000,000 |.
6,000,000 |
1,500,000 |.
.... 14,000,000 |...
..... 8,000,000 |...

07/01/2024 ..... B47RPB ...
07/01/2024 B47R_PB
07/01/2024 B47R_HY
07/01/2024 B47R_PB
07/01/2024 B47R_PB
07/01/2024 B47R_HY ...
09/24/2024 ..... PRIVATE DIRECT ..

577081-BE-1 MATTEL INC SENIOR CORP_BND 144A  3.375%
577081-BF-8 . ..|MATTEL INC SENIOR CORP_BND 144A  3.750% .
58502B-AE-6 . ..| PEDIATRIX MEDICAL GROUP INC SENIOR CORP_ .
50562V-AM-9 . .. | BERKSHIRE HATHANAY ENERGY CO SENIOR CORP .
50562V-AR-8 . .. | BERKSHIRE HATHANAY ENERGY CO SENIOR CORP .
59567L-AA-2 . ..|MIDCAP FINANCIAL ISSUER TRUST SENIOR COR .
600416-AA-1 ......... MILLENNIUMP IPEL INEINTERMEDIA SENIOR CORP ...

..14,000,000 |

60041@-AB-9 ......... MILLENNIUMP IPEL INEINTERMEDIA SENIOR CORP ... 09/24/2024 ..... BANC OF AMERICA SECURITIES LLC .. 8,000,000 |.
60855R-AJ-9 ......... MOL INAHEALTHCAREINC SENIOR CORP BND 144A ... 08/05/2024 ..... 1,956,141 [, 2,085,000 ...
609207-AU-9 ......... MONDELEZ INTERNATIONAL INC SENIOR CORPB .... 07/01/2024 ..... .. 24,158,523 |. ...24,708,000 |...
615394-AN-5 ......... MOOG INC SENIOR CORP_BND 144A  4.250% 1 .... 07/01/2024 ..... 1,908,735 |.
617734-A#-5 ......... MORONGO BAND OF MISSION INDIAN SECURED C ... 07/01/2024 ..... . ..5,108,625 |.
624828-AA-0 ......... MEDL INE BORROWER LP SECURED CORP_BND 144 ... ...07/01/2024 ..... B47R_HY ... 800,000 |. 800,000 ...

62854A-AN-4 ......... UTAH ACQUISITION SUB INC SENIOR CORP_BND .... ...07/01/2024 ... B47R_PB ... .. 15,952,916 |. .. 16,000,000 |...
62886E-AY-4 . ..[NCR VOYIX CORP SENIOR CORP_BND 144A 5. . 07/01/2024 B47R_HY 1,000,000 |.
62886H-BE-0 . ..NCL CORPORATION LTD SECURED CORP_BND 144 .. 07/01/2024 B47R_HY .. 475,000 |.
62912X-AF-1 . ..|NGPL PIPECO LLC SENIOR CORP_BND 144A 4 . 07/01/2024 B47R_PB ..500,000 |.
629377-CP-5 ......... NRGENERGY INC SECURED CORP BND 144A 2.4 ........cvveeieeiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeiiiiieeeenns | eeennniienenes found 07/01/2024 ..... B47RPB ... .. 17,119,283 |.
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629377-CR-1 ......... NRGENERGY INC SENIOR CORP_BND 144A  3.62 .....ceeeeeeiiieeiniiaeeeeeennieeeeernneeeeeennnneeeeennnn | oevvvnnnninnnns Jonnid 07/01/2024 ..... B47R_HY 3.B FE
62956H-AA-4 ......... NYC_24-3ELV SENIOR CMBS ELV-A 144A 7.0 .iievvviniiiiiiiiiiiiiiiieeecceninceecrviieeeennnnies | eeeeeenniieeens fonnid 07/25/2024 ..... GOLDMAN SACHS & CO. ..
637639-AL-9 .........[NATIONAL SECURITIES CLEARING C SENIOR CO .....ueeeerrenneeeeinnineeeermnneeeeennnneeeeemnnneneeees | cevnnnnnnnnnns foreead 08/23/2024 ..... J.P. MORGAN SECURITIES INC .
63942C-AD-4 ......... [NAVSL_21-D SUB ABS_ABS _21-D 144A  4.00 ....evviiiiiininiiiiiiiiiiiieicciiin e eecnnnineees [ eeennnneeeeenns [oend 07/01/2024 ..... |
64110L-AU-0 ......... NETFLIX INC SENIOR CORP_BND 144A  5.375 ..ooereeieieeiiieeeeeeeeenee e eeeenne e eeeennne e eeennneees | oevvvnnininnnns Jeonnid 07/18/2024 ..... HSBC SECURITIES INC. ....oeenn.e. . N
64832B-AC-9 ......... NEWRES IDENT | ALMORTGAGELOAN WHOLE CMO QM2 .......covvunniiiiiiiiiiiiiiiiiinecccciineeecciiinneecennn | eeeeeennieeens fonnnd 09/09/2024 ..... NOMURA SECURITIES INTL. INC. .. ...3,999,047 |.
649521-FB-4 ......... NEW YORK LIFE GLOBAL FUNDING SECURED COR ........eeeeruuusreermmmnnareermnnnnaeeeernnnnneeeernnnnnneeenns | cevvvmnnnnnnnns Joonnad 08/23/2024 ..... JANE STREET CAPITAL 1,485,399 |ooeeiiiiieieiis 1,475,000 |...
649840-Ci-3 ......... NEW YORK STATE ELECTRIC & GAS SENIOR COR .....ccevvvunniiiiiiiiiiiieiiiiinneeccinineeecnnnieeenenns | eeeeeennnnnenns fonnidd 08/01/2024 ..... MUFG SECURITIES AMERICAS INC .. ..10,000,000 |...
65412V-AA-4 ......... NIGHTHAWK SOLAR FUNDING LLC SECURED CORP ......eeereuuneeeemmnnnereermnnnneeeemnnnaeeeernnnnnneeernnns | sovvvnnnnnnnens Joennid 07/01/2024 ..... B4TR_PP ...
66621#-AA-4 . ..|NORTHFIELD MOUNTAIN LLC SECURED CORP_BND . 07/01/2024 B47R_PP
670001-AG-1 . ..|NOVELIS CORP SENIOR CORP_BND 144A  3.25 . 07/01/2024 B47R_HY
670001-AH-9 . ..|NOVELIS CORP SENIOR CORP_BND 144A  3.87 . 07/01/2024 BA47R_HY
670346-AY-1 ......... NUCOR CORPORATION SENIOR CORP_BND  4.30 ....eeeevreeeeeeeeniieeeeeenneeeeeemnneeeeeennnneeeeennnns | eeeernnnninnnns Jeennid 07/01/2024 ..... B47R_PB ...
67059T-AF-2 ......... NUSTAR LOGISTICS LP SENIOR CORP_BND 6. ...ccevvveniiiiiniiniieiiiiineeccnniineeecnnninnesecenninns | eeeevennnnneees fonnid 07/01/2024 ..... BA7R_HY ...
67059T-AH-8 ......... NUSTAR LOGISTICS LP SENIOR CORP_BND 6. ..eeeeeveeeeeecenneeeeeeennieeeeennneeeeemnneneeeennnnnns | oeeevnnnninnnns Jeennad 07/01/2024 ..... BATR_HY ...
67119E-AA-4 ......... ONSLOWBAYF INANCIALLLCOBX _2 WHOLE CMO 11= ...ieiriiiiiiiiiiie i eevcvniinneeennnns | eeeeeennieeens fonnid 07/23/2024 ..... CITIGROUP GLOBAL MARKE .
67119X-AC-8 ......... 0BX_24-NQM14 WHOLE CMO 14-A1 144A  4.94 ..o eeeennneeeeeeee | cevvviniinnens e 09/25/2024 ..... BARCLAYS CAPITAL
674599-DC-6 ......... OCCIDENTAL PETROLEUM CORPORATI SENIOR C0 ...evveevvvrniniriiiiiiiieeciiiiieeeceiniiseeeennnanneeennns | oeeeeennnneeens fonnid 07/01/2024 ..... B47R_PB ...
682189-A0-8 ......... ON SEMICONDUCTOR CORPORATION SENIOR CORP .......eeeeeeeeieeeeennneeeeeenneeeeeeennneeeeeennnnneeeeee | eeevvnnnnnnnnns Joennnd 07/01/2024 ..... L PP FE P EEPRRRURRPP PP 1,000,000 |.
682357-AA-6 180 MEDICAL INC SENIOR CORP_BND 144A 3 ..oeviiiiiiiiiiiiiiiiiin e cenniieeees | eeeeennnineeees fonnad 07/01/2024 ..... BA7R_HY ... 582,067 |.
682691-AA-8 . ..| ONEMAINF INANCECORP SENIOR CORP_BND 4.0 . 07/01/2024 B47R_HY .. 494,686 |.
682691-AC-4 . ..| ONEMAINF INANCECORP SENIOR CORP BND 3.8 . 07/01/2024 BA7R_HY ...
682691-AG-5 . .| ONEMAINF INANCECORP SENIOR CORP BND 7.1 . 09/16/2024 CITIGROUP GLOBAL MKT INC .
683720-AA-4 . .| OPENTEXTHOLDINGSINC SENIOR CORP_BND 144A . BA7R_HY ...
683720-AC-0 . .| OPENTEXTHOLDINGSINC SENIOR CORP_BND 144A . B47R_HY
68622T-AA-9 ......... ORGANON&CO SECURED CORP_BND 144A  4.125 ...oovivniiiiiiiiiiiiiiinecrcrineeccvnineecvnninees | eeeveenniieeens fonnid 07/01/2024 ..... BA7R_HY ...
68622T-AB-7 ......... ORGANON&GCO SENIOR CORP_BND 144A  5.125% .eeveeeeeeeeeeiee e eceee e eeeen e eennnnees | evvvviniinnnns foennid 07/01/2024 ..... BATR_HY ...
690732-AF-9 ......... OWENS & MINOR INC SENIOR CORP_BND 144A ......ceevvvveiiiiiiiiiiniiiiiiiinnneceniinneeecennineeennnnns | eeeeeennnnneens fonnid 07/01/2024 ..... BA7R_HY ...
690742-AN-3 ......... OWENS CORNING SENIOR CORP BND  3.500% 0 ...eeeeeeeeneiieeeeeniieeeeeenneeeeeeeenneeeeennnnneeeennn | ceevvnnnninnens Jeennid 08/12/2024 ..... TAX FREE EXCHANGE ....
69121K-AF-1 ......... BLUE OWL CAPITAL CORP SENIOR CORP_BND ........euniiiiirrminiiiiiiiiiieeiiiniineeennnnineeerenninneeees | aeeeeennnnnnens fonnid 07/01/2024 ..... | . .
69121K-AG-9 BLUE OWL CAPITAL CORP SENIOR CORP_BND .....eeveuneeeemnniieeeeenneeeeeennneeeeemnnneeeeennneneeees | sevvvnnnnnnnnns Joennid 07/01/2024 ..... B47R_PB ... 8,455,065 |.eevvuniieeinenins 8,460,000 |...
69145-AC-8 . ..| OXFORD FINANCE LLC SENIOR CORP_BND 144A 07/01/2024 BA7R_HY ... 1,125,000 |. 1,125,000 |.
693475-B0-7 . ..|PNC FINANCIAL SERVICES GROUP | SENIOR CO . 08/23/2024 MILLENNIUM ADVISORS, LLC . .. 1,482,980 |. .. 1,475,000 |.
694476-AF-9 . ..|PACIFIC LIFECORP SENIOR CORP_BND 144A ..... 09/05/2024 BANK OF AMERICA . . 10,154,050 |. .10,000,000 |.
695114-BT-4 . ..| PACIFICORP SECURED CORP_BND ~ 7.700% 11/ . 07/01/2024 B47R_PB ... 6,538,805 |. 6,000,000 |.
698813-AA-0 . ..|PAPA JOHNS INTERNATIONAL INC SENIOR CORP . 07/01/2024 BA47R_HY 1,998,510 |.
70450Y-AD-5 ......... PAYPAL HOLDINGS INC SENIOR CORP_BND 2. ....iieeeeeeeeeeemmnniereermnnieeeeemnnneeeeernnnnneeeennnns | cevvvnnnnnnnnns Joonnad 07/01/2024 ..... B47R_PB ...
70450Y-AE-3 ......... PAYPAL HOLDINGS INC SENIOR CORP_BND 2. ....iiieivvueniiiiinniiiiiiiniiineencrnniseesnnninsnnennnns | seeeeennnnnenns fonnidd 07/01/2024 ..... B47R_PB ...
70932-AA-5 ......... PENNYMACF INANC ALSERVICESIN SENIOR CORP_ ....eeerrenneeeermnnneeeermnnneeeeemnnneeeeennnnnnneeernnnn | sovvvnnnnnnnnns Joennnd 07/01/2024 ..... BATR_HY ...
70932M-AB-3 ......... PENNYMACF INANCIALSERVICESIN SENIOR CORP_ ....evvvvvvnnniiiirniinieiiiniin s ecnniineeesensnisessnnnns | oeeeeennnnnenns fonnid 07/01/2024 .....
709599-BU-7 ......... PENSKE TRUCK LEASING CO LP SENIOR CORP_B ....eevveeeeeeeemnneeeeeeennieeeeeeene e eeeennineeeeennees | cevvvnnnnnnnes Joennid 08/23/2024 .....
71376L-AE-0 ......... PERFORMANCE FOOD GROUP INC SENIOR CORP_B .......eviiiiiiiiiiiiiiiiiieeicciiineeeccvnineeecvnninees | eeeeeennineens fonnidd 07/01/2024 ..... |
T1424V-AB-6 ......... PERMIAN RESOURCES OPERATING LL SENIOR CO .... ...07/29/2024 ..... J.P. MORGAN SECURITIES INC .eeeeeeeeemenneeeeemnee e e eeennne e e e eeenne e e e eeennn e e eeemnnnneeeernnnnans eeeennnnaaeeeemnnnnneeeemnnnnnerees Joernnnnnnreennnnnannees 3,000,000 eeeeeeemnnnaeeeeens 3,000,000 |...
T1677K-AA6 ......... PETSMART LLC SECURED CORP_BND 144A 4.7 . ...07/01/2024 ..... L R RO 2,910,621 |ooevveeiiiiiiiiis 2,895,000 |...
718547-AW-2 . .| PHILLIPS 66 CO SENIOR CORP BND  5.650% 09/09/2024 GOLDMAN SACHS & CO. . 10,239,600 |. .10,000,000 |.
72909*-AA-9 . ..| PLENARY PROPERTIES MERCED LLC SECURED CO . 07/01/2024 B47R_PP . 41,269,502 |. . 38,968,446 |.
737446-AN-4 . .. | POSTHOLDINGSINC SENIOR CORP_BND 144A 5 . 07/01/2024 B47R_HY 1,494,610 |. 1,490,000 |.
737446-AR-5 ......... POSTHOLDINGSINC SENIOR CORP_BND 144A 4 .... 07/01/2024 ..... B47R_HY ... 213,470 |. 216,000 |...




8'v03

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

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
73943#-AD-5 ......... PRAIRIE BREEZE CLASS B HOLDING SECURED C ....eeeeeeeeeeieeeeennieeeeeennee e e eeeenneeeeeenneneeees | oevevnnnninnens Joennnd 07/01/2024 ..... B4TR_PP ... .. 5,235,861 |. .. 5,235,861 |...
TA2B-AM-T ......... PRESTIGE BRANDS INC SENIOR CORP_BND 144A ......cccivveiniiiiiiiiiiiiiiiiiineeecciiineeecnnnneneenns | eeeeeennineens fonnidd 07/01/2024 ..... BA7R_HY ...
741503-AZ-9 ......... BOOKING HOLDINGS INC SENIOR CORP_BND 3 ...eeeeeeeeeiieeeeennieeeeeennie e e eeeenn e e e eennnaneeeennn | oeevvnnnninnnns Joennid 07/01/2024 ..... B47R_PB ...
T4166N-AA-2 ......... ADTSECURITYCORP SECURED CORP_BND 144A .......oviiiiiiiiiiiiiiiiiiiecciiin e cceiinesesvnnineeeeens | eeeeeennnnneens fonnid 07/01/2024 ..... BA7R_HY ...
T4256L-EX-3 ......... PRINCIPAL LIFE GLOBAL FUNDING SECURED €O .....eneeeeeeiiieeeeennieeeeeennneeeeeenneeeeeeennnneeees | oevvvnnnninnnns Joennid 08/23/2024 ..... CITIGROUP GLOBAL MKT INC .... N
74368C-BX-1 ......... PROTECTIVE LIFE GLOBAL FUNDING SECURED C ......ccvvvunniriiiiiiiiieiiiiiiineecciniineeecnnnnneeennnnn | eeeeeenniinenes fonnid 08/23/2024 ..... J.P. MORGAN SECURITIES INC . 1,470,387 |. 1,450,000 |...
T44480-AA-1 ......... PRPM_24-RCF4 PRPM_24-RCF4  4.000% 07/25 .....ceeeeeeeeieeenniaeeeeennneeeeeeenneeeeeennnneeeeenens | cevvvnnniinnens Jonnid 07/11/2024 ..... NOMURA SECURITIES INTL. INC. 3,329,066 |. 3,460,000 |...
TATA5*-AA-3 ......... QTSIRVINGDC3LLC CORP BND  5.960% 07/09 .....evvuniiiiiinnniiiiiiiiiinieeiiniineeeernnnneesnnnnnnes | aeeeeennnnneens fonnid 07/10/2024 ..... VARIOUS .. 13,344,400 |. .. 13,344,400 |...
74841C-AA-9 ......... ROCKETMORTGAGELLC SENIOR CORP_BND 144A .......eeeieieeiiiiiieeeeeineeeeeeeeeeeeeeeenneeeeeennnneeee | cevvvnnininnnes Jeennid 07/01/2024 ..... BATR_HY ... ..250,000 |...
74841C-AB-7 . ..| ROCKETMORTGAGELLC SENIOR CORP_BND 144A . 07/01/2024 B47R_HY ..525,000 |.
749571-AG-0 . ..| RHP HOTEL PROPERTIES LP SENIOR CORP_BND 07/01/2024 B47R_HY 2,750,000 |.
74965L-AA-9 . .. | RLJLODGINGTRUSTLP SECURED CORP_BND 144A 07/01/2024 BA47R_HY N 3,685,000 |.
74965L-AB-7 ......... RLJLODGINGTRUSTLP SECURED CORP_BND 144A ........oiieieeiieeeeeeiee e eeeeei e e eenne e eeennnnneeeee | cvvvvnnninnnns Joennid 07/01/2024 ..... BATR_HY ... 1,445,000 |. 1,445,000 |...
75907D-AB-3 ......... RMIT_22-1-A SUB ABS_ABS _22-1 144A 3.7 ..irrviiiiiiiiiiiiiiiiiiiinneccciiin v nesnnnninees | eeeeeenniineees fonnid 07/01/2024 ..... L R KON 1,969,870 [..oovvvvvnniiiiinnnnns 1,970,000 ...
75907D-AC-1 ......... RMIT_22-1-A SUB ABS_ABS _22-1 144A 4.4 . oo eeeeeeeeeeennnnes | ceevvininnees [ 07/01/2024 ..... B47R_PB ...
76041R-AA-9 ......... REPUBL | CF INANCE | SSUANCETRUS ABS 24-A-A 1 ..eevviiiiiiiiiiiiiiiiciiiin s eeennnnines | eeeeeenniieeees fonnnd 07/16/2024 ..... WELLS FARGO SECURITIES .
T71049-AA-1 ......... ROBLOX CORP SENIOR CORP_BND 144A  3.875 .....ieeieeeiieeeeeieeeeeeenne e e eeenne e e e eennneeeeeenn | oevvvnniiinnnns Jeennid 07/01/2024 .....
TT28K-AA-3 ......... ROCKCLIFF ENERGY |1 LLC SENIOR CORP_BND ......euviiviirrinniiiiiiiiiiniiririiineesceniinesseennnnnnees | eeeeeennninenns fonnid 07/01/2024 ..... N
773903-AH-2 ......... ROCKWELL AUTOMATION INC SENIOR CORP_BND .....ceevvuueeeemmnnnaeeeernnnieeeeennnneeeeennnnneeeennnnes | cevvvnnnninnnns Joennid 07/01/2024 ..... BATR_PB ... eeeeet et e et e e e n e e e e e nn e e e e nnn e e e ennnnn e e eeennnnaeeennnnnans reernnnnaaeeernnnaaneeennnnnaenees Joernniaaeneenn s 5,066,375 |eevvuneieeinniiaens 5,000,000 |...
776696-AG-1 ROPER TECHNOLOGIES INC SENIOR CORP BND ......euuiiiiiinniniiiiiiiiiniiniiiiineeecennineeennnninneeens | oeeevennnnneens fonnid 08/19/2024 ..... WELLS FARGO SECURITIES . 4,629,075 |ovevvnnniiiiiiniins 4,650,000 |...
776696-AH-9 . .| ROPER TECHNOLOGIES INC SENIOR CORP BND . 08/20/2024 VARIOUS ...
780153-BJ-0 . ..| ROYALCARIBBEANCRUISESLTD SENIOR CORP_BND . 07/01/2024 BA47R_HY
780153-BK-7 . ..| ROYALCARIBBEANCRUISESLTD SENIOR CORP_BND . 07/01/2024 BATR_HY ...
780153-BW-1 . ..| ROYALCARIBBEANCRUISESLTD SENIOR CORP BND . MORGAN STANLEY & CO. INC .
78351G-AA-3 . .| RYANSPECIALTYLLC SECURED CORP BND 144A . J.P.LLC . .
78409V-BF-0 ......... S&P GLOBAL INC SENIOR CORP_BND  4.750% ...eevvunnieiirnniniiiiriiiieeecnnnineeeccvnineeecnnnnnees | aeeeeennnnnenns fonnidd 07/01/2024 ..... B47R_PB ... .... 13,900,000 |...
78410G-AG-9 ......... SBA COMMUNICATIONS CORP SENIOR CORP_BND ....eeeeeeeeeeemeniaeeeemnnneeeeeennnneeeernnneeeeennnnnees | oeevvnnnninnnns Joennid 07/01/2024 ..... P AP EOPUPPPRRPPPPRRRRRRRD 8. 1< N s1s B IO 2,681,000 |...
784305-A€-3 ......... SJW GROUP SENIOR CORP_BND  3.050% 117071 ...cevvvniniiiiiiiiiiieiiiiiineeccviie e ccvvineeecenninns | eeeeeennineees fonnid 07/01/2024 ..... BA7R_PP ... ....30,000,000 ...
78442P-GE-0 ......... SLM CORP SENIOR CORP_BND  3.125% 11/02/ ....eeeeeeeeieieeinniaeeeeeneieeeeeeenneeeeeennneeeeeennnn | cevvvnnniinnnes Jeennid 07/01/2024 ..... S £ U FO PP PURPPPP AP RPPPPPRRPPPPRD~ N (1 <18 - B RSN 2,123,000 |...
78450X-AA-6 ......... SMBPRIVATEEDUCAT IONLOANTRU ABS E-ATA 144 .....oiiiiiiiiiiiiiiiincccccinecccvvineeccevnineecennn | eeeeeennieeens fonnid 08/07/2024 ..... L T 0 P R ROPPPPPRR: P o111+ < N FE, 3,358,000 |...
78454 -AX-8 S\ ENERGY CO SENIOR CORP BND 144A  6.75 ..eeveeeeieeieeeieeeeeeeeneeeeeenneeeeeennnneeeeennnnnees | oevvvnnnninnens Joonnid 07/18/2024 ..... J.P.LLC . 562,000 |...
78454-AY-6 . ..| SM ENERGY CO SENIOR CORP BND 144A  7.00 . 07/18/2024 VARIOUS 4,030,000 |.
78518#-AA-5 . ..| SABER MIDSTREAM LLC CORP_BND  4.090% 03 . 07/01/2024 B47R_PP3 .. 7,554,340 |.
785592-AU-0 . ..|SABINE PASS LIQUEFACTION LLC SECURED COR . 07/24/2024 GOLDMAN SACHS & CO. 5,000,000 |.
78617*-AA-9 . ..| SACRAMENTO DOWNTOWN ARENA HOLD SECURED C . 07/01/2024 B4TR_PP ... 3,000,000 |.
79575@-AN-7 . ..| SALTCHUK RESOURCES INC SENIOR CORP BND . 07/08/2024 US BANK ... N 6,400,000 |.
79575@-A0-0 ......... SALTCHUK RESOURCES INC SENIOR CORP BND ....eeveeeeeeemnnieeeeenneneeeeeenneeeeeenneeeeeeennnnneeees | oeevvnnnnnnnens Joennid 07/08/2024 ..... PRIVATE DIRECT .. 3,000,000 |. 3,000,000 |...
81211K-AY-6 ......... SEALEDA IRCORPORATION SENIOR CORP BND 144 ......ovvniiiiiiiiiiiiiiiiineercrininnceccvnineeecvnnenees | eeeeeenniineees fonnnd 08/05/2024 ..... MORGAN STANLEY & CO. INC .... 1,037,814 |. 1,091,000 ...
81211K-BA-7 ......... SEALEDA IRCORPORATION SENIOR CORP_BND 144 .......eeeiieii e eceeee e eeeen e eennneees | eevevvnninnnns Jeennid 07/01/2024 ..... 1,715,000 |. 1,715,000 |...
81728U-AB-0 ......... SENSATATECHNOLOGIESINC SENIOR CORP_BND 1 ...evviiiiiiiniiiiiiiiiieeecciiiceecrenineeeevnnineeeeens | eeeeeennnineens fonnnd 07/01/2024 ..... |
817565-CE-2 ......... SERVICECORPORAT [ONINTERNATIO SENTOR CORP ...vveeeeeeeeeeeeeeen e e e eeeee e e eeenn e e eennnnees | eeevvnnnnnnnes Joennid 09/17/2024 ..... SUMITOMO BANK .
817565-CF-9 ......... SERVICECORPORAT [ONINTERNATIO SENTOR CORP ...eevvvniiiiiiiiiiiiiiiiiee e cceii e envnninnees | eeeeeennneeens fonnid 09/17/2024 ..... SUMITOMO BANK ...
817826-AD-2 ......... 7-ELEVEN INC SENIOR CORP_BND 144A  1.30 .... ...07/18/2024 ..... BARCLAYS CAPITAL
82067N-BG-2 ......... SIRIUSXMRADIOINC SENIOR CORP_BND 144A .. ...07/01/2024 ..... BA7R_HY ...
82967N-BI-9 . ..| SIRIUSXMRADIOINC SENIOR CORP_BND 144A .. 07/01/2024 B47R_HY
832248-AZ-1 . ..| SMITHFIELD FOODS INC SENIOR CORP_BND 144 . 07/01/2024 B47R_PB
83413U-8@-8 . ..| SLR INVESTMENT CORP SENIOR CORP_BND 4. . 07/01/2024 B47R_PP2 .. N
83444M-AA-9 ......... SOLVENTUM CORP SENIOR CORP BND 144A 5. .....iiiiiiiueiiiiiiiiiiiiiiiiiiniieiiiiiiseesesnnnnnneeees | aeeerennnnnenes |oonnsd 08/23/2024 ..... MERRILL LYNCH PIERCE FNNR & SM .....iiiiiiiunniiiiiinniiiiiiiiiniiiiinnissssiinnnssessrnnnsssssrnnes [oooseensnnsnesrnnsnnsnesrnnnnnnnnes fooseennnnnnseennnnneees 1,496,983 |oiiiiiiiiiiiiinns 1,475,000 |...
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842400-HS-5 ......... SOUTHERN CALIFORNIA EDISON COM SECURED C ... 07/01/2024 ..... B47R_PB ... 1,859,862 [cveeeeeeeernniaeeeenns 1,800,000 |...
842400-HII-6 ......... SOUTHERN CALIFORNIA EDISON COM SECURED C ... 07/01/2024 ..... B47R_PB ... .... 12,420,600 |. .... 12,450,000 |...
845467-AR-0 ......... SOUTHWESTERN ENERGY COMPANY SENIOR CORP_ ... 07/01/2024 ..... BATR_HY ...
845467-AT-6 ......... SOUTHWESTERN ENERGY COMPANY SENIOR CORP_ . 07/01/2024 ..... BA7R_HY ...
84762L-AX-3 ......... SPECTRUM BRANDS INC SENIOR CORP_BND 144A . 07/01/2024 ..... BATR_HY ...
B4TTM-AA-2 ......... SPEEDWAY MOTORSPORTS LLC SENIOR CORP_BND ... 07/01/2024 ..... BA7R_HY ...
84859D-AD-9 ......... SPIREMISSOURI INC SECURED CORP BND  5.15 .... 08/13/2024 ..... TD SECURITIES (USA) .. .
84860*-AB-9 ......... SPIRITS OF ST LOUIS BASKETBALL SECURED C .... 07/01/2024 ..... 324,722 |. 324,722 |...

848609-AA-1 ......... SPIRITS NEWCO LLC SECURED CORP_BND 5.3 ...
85172F-AQ-2 . .| ONEMAINF INANCECORP SENIOR CORP_BND 6.6 .
.| ONEMAINF INANCECORP SENIOR CORP_BND ~ 5.3 .

07/01/2024 .....
09/16/2024

.... 17,037,044 |.
..649,740 |.

..17,037,044 |...

MORGRN STANLEY & CO. INC .

85172F-AR-0 . . 07/01/2024 B47R_HY
852234-AN-3 ......... |BLOCKINC SENIOR CORP_BND  2.750% 06/01/ . 07/01/2024 B47R_HY
852234-AP-8 . .| BLOCKINC SENIOR CORP_BND ~ 3.500% 06/01/ .... 07/01/2024 ..... B47R_HY ...

853191-AA-2 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP ........eeveereiiiiiieeniiiiiiieessiiiieeessiiinneesssiies [ eeensiieenenns [0002.07/30/2024 ... [DEUTSCHE BANK AG L.eiieiiiiiiiiieiiiiiiie ettt ssninnees [oeeeeesssinieeeesssineeeeessnns [oneeeeesssneeeeenn 1,000,000 [, 1,000,000 |...

07/30/2024 ..... DEUTSCHE BANK AG

853496-AC-1 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP_ . 07/01/2024 ... [BATR_HY <.oeeiee e ineees [eeee e e e eeens [oneeeeeeeeeeeeeen 1,380,106 L 1,365,000 |...
853496-AD-9 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP_ . 07/01/2024 .....

853496-AG-2 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP_ . 07/01/2024 ..... | .
85520A-AA-T ......... STARTRUSTSTAR_24-SFR4 SENIOR CMBS SFR4-A ... 09/18/2024 ..... CITIGROUP GLOBAL MKT INC .... e 5,000,000 |...
857477-CB-7 ......... STATE STREET CORP SENIOR CORP_BND  5.10 .... 08/23/2024 ..... CITIGROUP GLOBAL MKT INC ...eeeeeeeieeiie ettt e e einiees [oreeee e e et e e e e e e e ees [ereeee e e e 1,476,608 |...cevvveeeeenniiens 1,475,000 |...
85855C-AB-6 STELLANTIS FINANCE US INC SENIOR CORP_BN .... 09/05/2024 ..... BANK OF AMERICA 8,558,550 |. ....10,000,000 |...
86765L-AZ-0 . .| SUNOCOLP SENIOR CORP BND  4.500% 04/30/ . 09/17/2024 MORGAN STANLEY & C0. INC . 1,224,964 |. .. 1,282,000 |

.| SYNCHRONYF INANCIAL SENIOR CORP_BND 4.8 .
..| SYSCO CORPORATION SENIOR CORP BND ~ 3.75 ..
..| THE 2023-MIC SENIOR CMBS MIC-A 144A 8.
.| TAKE-TWO INTERACTIVE SOFTWARE SENIOR COR .

87165B-AS-2 .
871829-AZ-0 .
87256G-AA-0 .

07/01/2024
09/18/2024

B47R_PB ...
GOLDMAN SACHS & CO. ..
WELLS FARGO SECURITIES .

. 13,616,604 |.
1,101,714 |.

. 13,620,000 |.
1,109,000 |.

874054-AN-1 . . JANE STREET CAPITAL ..
87470L-AJ-0 ......... TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... 07/01/2024 ..... B47R_HY

87612E-B8-4 ......... TARGET CORPORATION SENIOR CORP BND 4.5 ... 09/03/2024 ..... WELLS FARGO SECURITIES .
87901J-AH-8 ......... TEGNA INC SENIOR CORP_BND  5.000% 09/15 .... 07/01/2024 .....

879369-AG-1 ......... TELEFLEX INCORPORATED SENIOR CORP_BND 14 .... 07/01/2024 .....

880336-DB-3 ......... TENETHLTHCRCORP SECURED CORP_BND ~ 5.125 ... 07/01/2024 ..... .

88033G-DR-8 TENETHLTHCRCORP SECURED CORP_BND  4.375 . 07/01/2024 ..... B47R_HY ...

88105*-AA-7 . ..| TERRAFORM OSPREY | LLC SECURED CORP_BND ... 07/01/2024 B47R_PP

883556-BZ-4 . ..| THERMO FISHER SCIENTIFIC INC SENIOR CORP . 07/01/2024 B47R_PB

883556-CV-2 . .| THERMO FISHER SCIENTIFIC INC SENIOR CORP . 07/01/2024 B47R_PB

.| THERMO FISHER SCIENTIFIC INC SENIOR CORP .

883556-CZ-3 . .
.| 3 CO SENIOR CORP_BND  3.375% 03/01/29 ...

07/01/2024

B47R_PB 8,972,673 |. 8,900,000 |.

88579Y-BG-5 . . 07/01/2024 B47R_PB 5,038,233 |. 5,000,000 |.
89055F-AB-9 ......... TOPBUILD CORP SENIOR CORP_BND 144A 3.6 . 07/01/2024 ..... B47R_HY ... 2,704,195 |.
89055F-AC-7 ......... TOPBUILD CORP SENIOR CORP_BND 144A 4.1 .... 07/01/2024 ..... B47R_HY ...

891906-AC-3 ......... GLOBAL PAYMENTS INC SENIOR CORP_BND 4. 07/01/2024 ..... B47RPB ...

891906-AF-6 ......... GLOBAL PAYMENTS INC SENIOR CORP_BND 4. 07/01/2024 .....

80236T-MD-4 ......... TOYOTA MOTOR CREDIT CORP SENIOR CORP BND .... 08/23/2024 .....

894164-AA-0 ......... TRAVEL + LEISURE CO SECURED CORP_BND 144 . 07/01/2024 ..... |

89616Y-AA-2 ......... TRICONRES IDENT IALTRUSTTCN_2 SENIOR CMBS ... ...07/26/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ..

896215-AH-3 ......... TRIMAS CORPORATION SENIOR CORP_BND 144A ... ...07/01/2024 ... B47R_HY ... 806,000 |.
896288-AA-5 . ..| TRINET GROUP INC SENIOR CORP_BND 144A .. 07/01/2024 B47R_HY 2,383,732 |.
90138F-AC-6 . ..[TWILIO INC SENIOR CORP_BND ~ 3.625% 03/1 . 07/01/2024 B47R_HY ..823,846 |.
90138F-AD-4 . ..[TWILIO INC SENIOR CORP_BND ~ 3.875% 03/1 . 07/01/2024 B47R_HY ..750,000 |.
902104-AC-2 ......... COHERENTCORP SENIOR CORP_BND 144A  5.00 ......vvvvreeiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiisiiiiieeninis | eeeveniiiennes found 07/01/2024 ..... B47R HY ... 500,000 |.
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90276E-AK-3 ......... UBS COMMERCIAL MORTGAGE TRUST SUB SUB_CM .....eeieeeeeeieeeeiennieeeeemnnieeeeeennneeeeeennneeeeeees | oevvvnnnninnnns Jeennid 07/01/2024 ..... B47R_PB ... .. 7,565,341 |. .. 7,500,000 |... . 26,825
90290M-AE-1 ......... USFOODSINC SENIOR CORP_BND 144A  4.625% ....ccevvvnniiiiinniiiiiiiiiiinnecciiineeeciniinneesnnnnnns | ceeeeenniineens fonnid 07/01/2024 ..... BA7R_HY ...
90290M-AJ-0 ......... USFOODSINC SENIOR CORP BND 144A  5.750% ..eevveneeeeeeneeeeeeenneeeeeennieeeeeennn e e eeeennnees | oevvvnnnninnnes Jeonnid 09/27/2024 ..... WELLS FARGO SECURITIES .
90327V-AB-4 ......... USAAAUTOONNERTRUSTUSAOT 24 ABS 24-A-A2 1 ...ciiviiiiiiiiiiiiiieiecciinn v cevnnineeennnninns | eeeeeenniineens fonnnd 07/24/2024 ..... TD SECURITIES (USA)
90353T-AK-6 ......... UBER TECHNOLOGIES INC SENIOR CORP_BND 14 .....ieeieeeiieeeeeieeeeeeeene e e e eeen e e eennneeeeeenn | cevvvnnninnnes Joennid 07/01/2024 ..... B47R_PB N
904764-BU-0 ......... UNILEVER CAPITAL CORP SENIOR CORP BND .......ccevuuniiiiimnnniiiriiiiiininneiniineneennnnnsnssnnnnnnes | aeeeeennnnnenns fonnid 08/16/2024 ..... MERRILL LYNCH PIERCE FNNR & SM .. ..10,008,800 |. ....10,000,000 ...
907818-EY-0 ......... UNION PACIFIC CORPORATION SENIOR CORP_BN ....eevveeeeeeeennneeeeeemnieeeeeennneeeeeennneeeeennnnnes | oevvvnnnninnnns Jeennad 07/01/2024 ..... B47R_PB ... 7,312,024 oo 7,000,000 |...
907818-GE-2 ......... UNION PACIFIC CORPORATION SENIOR CORP_BN ......cevvnniiiiinnnniiiiiiiiinieniiiiinnesciniinneeeennnnns | ceeeeenninneees fonnid 07/01/2024 ..... B47R_PB ... 2,998,904 [....ccovvnniiiiiinnnnns 3,000,000 |...
90932L-AG-2 ......... UNITEDAIRLINESINC SECURED CORP_BND 144A ......iieeieiiieieeeiieieeeeerenie e e eeeneneeeeeennnnneeeenne | cevevinniinnnns Joennid 07/01/2024 ..... BATR_HY ... N
90932L-AH-0 . .. [UNITEDAIRLINESINC SECURED CORP_BND 144A 07/01/2024 B47R_HY ..979,021 |.
910637-Re-8 . ..|UNITED ILLUMINATING CO SENIOR CORP_BND . 07/01/2024 B4TR_PP ... .. 8,000,000 |.
911363-AM-1 . ..| UNITEDRENTALS(NORTHAMERICA) SENIOR CORP 09/17/2024 CITIGROUP GLOBAL MKT INC . 1,192,000 |.
911365-BN-3 ......... UNITEDRENTALS(NORTHAMERICA) SENIOR CORP ....eeeeeeeeeeeeeennieeeeeenneeeeeeemnneeeeeennnnneeeennnns | eevevnnnninnnns Jeennnd 09/17/2024 ..... MORGAN STANLEY & CO. INC .... 1,211,200 |.
914906-AU-6 ......... UNITVISTONCOMMUNICATIONSING SECURED CORP_ ...vvvvvvnniiiiiniiiiiiiirniineecrnniinneecennnesssnnnnnns | aeeeeennnnneens fonnid 07/01/2024 ..... BA7R_HY ...
914906-AV-4 ......... UNTVISIONCOMMUNICATIONSING SECURED CORP_ ...eevveeeeeernnneeeeennneeeeennnneeeeennnnneeeennnnnns | sevvvnnnnnnnnns Joennid 07/01/2024 ..... BATR_HY ...
92328M-AA-1 ......... VENTURE GLOBAL CALCASIEU PASS SECURED CO ....evvvnniiiiinnniiiiiiiiinieeriniineeeennnnnnessnnnnnnnes | oeeeeennnnneens fonnnd 07/01/2024 ..... BA7R_HY ...
92328M-AB-9 ......... VENTURE GLOBAL CALCASIEU PASS SECURED CO ..eevveeeeeermnnneeeeennnneeeeennnnneeeeennnnnseeennnnnnnes | oevvvnnnnnnnnns Jonnid 07/01/2024 ..... BATR_HY ...
92332Y-AE-1 ......... VENTUREGLOBALLNGINC SECURED CORP BND 144 .......ccvvuuiiiiiiniiiiiiiiiiinnerciniinneeennnnnennnnnnns | ceeeeennnnneees fonnid 07/31/2024 .....
92343E-AL-6 ......... VERISIGN INC SENIOR CORP BND  4.750% 07 ..eeevvueeeeeemnnneeeeennnneeeeeennneeeeemnnnneeeeennnnnees | cevvvnnnnnnnens Jennid 07/18/2024 ..... BARCLAYS CAPITAL
92535U-AB-0 VERT IVGROUPCORP SECURED CORP_BND 144A .......oviiiiiiiiiiiiiiiiiinincciiiieee e ecvnninneeenns | eeeeeennnineens fonnnd 07/01/2024 ..... BA7R_HY ...
92537R-AA-T7 . .| TK ELEVATOR US NEWCO INC SECURED CORP_BN . 07/01/2024 BATR_HY ...
92540J-AA-0 . .. | VERUSSECURITIZAT IONTRUSTVER WHOLE CMO 24 . 07/17/2024 J.P. MORGAN SECURITIES INC .
92552V-AL-4 . .. | VIASAT INC SECURED CORP_BND 144A  5.625 . 07/01/2024 BATR_HY ...
925550-AF-2 . .. [ VIAVISOLUTIONSINC SENIOR CORP_BND 144A . B47R_HY
92564R-AD-7 . ..|VICI PROPERTIES LP SENIOR CORP_BND 144A B47R_PB
92735L-AA-0 ......... CHESAPEAKE ENERGY CORPORATION SENIOR COR ......ceeevvueniririiiiiiiiiiiniieeeeesnineeseennninneeeenns | aeeeeennnnnenns fonnid 07/01/2024 ..... BA7R_HY ... 1,160,603 [......cevvnnviiiinnnnns 1,160,000 |...
92840V-AF-9 ......... VISTRAOPERAT | ONSCOMPANYLLC SENIOR CORP B .....eeeeeeeieeeeeennieeeeeennie e e e eeen e e e eeenneeeeeenn | eevvvinniinnnes Jeennid 07/01/2024 ..... BATR_HY ...
92840V-AH-5 ......... VISTRAOPERAT |ONSCOMPANYLLC SENIOR CORP B ......oeieviiinieiiiiiiieseciiiieeeceviineeecvnnineneenns | eeeeeennnineens fonnidd 07/01/2024 ..... BA7R_HY ... N
928668-CA-8 ......... VOLKSWAGEN GROUP OF AMERICA Fl SENIOR CO ....eeeeeeennneeeeemnnieeeeemnnieeeeeennneeeeernnnnneeeeens | cevvvnnnnnnnnns Joennnd 07/01/2024 ..... B47R_PB ... .. 19,978,945 |. ....20,000,000 ...
928668-CF-7 ......... VOLKSWAGEN GROUP OF AMERICA FI SENIOR €O ...euvvvvirrniniiiiiiiiniiiiiniineeeveniinesennnninnenees | oeeevennnnneens fonnnd 07/01/2024 ..... B47R_PB ... 9,990,644 |. ....10,000,000 ...
94106L-AV-1 WASTE MANAGEMENT INC SENIOR CORP_BND 6 ....eeeeeeeieeeeeeennineeeeennneeeeeeenneeeeeennnneeeeennn | cevvvnnnninnnns Jeennid 07/01/2024 ..... B47R_PB ... .. 12,251,899 |. .. 12,300,000 |...
94106L-BL-2 . ..| WASTE MANAGEMENT INC SENIOR CORP BND O . 07/01/2024 B47R_PB 4,753,641 |.
98310W-AQ-1 . ..| TRAVEL + LEISURE CO SECURED CORP_BND 144 . 07/01/2024 B47R_HY ..513,412 |.
983133-AA-7 . ..| WYNNRESORTSF INANCELLC SENIOR CORP_BND 14 . 07/01/2024 BA7R_HY ...
983133-AD-1 . .. | WYNNRESORTSF INANCELLC SENIOR CORP BND 14 . 09/10/2024 DEUTSCHE BANK AG
98389*-AA-3 . ..| XANTERRA PARKS AND RESORTS INC SECURED C . 07/01/2024 BA7R_PP ...
988498-AL-5 ......... YUM!BRANDSINC. SENIOR CORP_BND 144A 4. ....ieeiieeieieeieiiie e eeeeeee e eeeennneeeeeennnn | ceevrinniinnnns Jeennid 07/01/2024 ..... BATR_HY ...
988498-AP-6 ......... YUM!BRANDSINC. SENIOR CORP_BND  4.625% .....oivvvvvenniiiiiiiiniinciniineerciniinneecnninnnnenns | eeeeeennninenns fonnidd 07/01/2024 ..... BA7R_HY ...
988498-AR-2 ......... YUM!BRANDSINC. SENIOR CORP_BND  5.375% ...eeueeeeemeeneieeemnnieeeeeennneeeeennnneeeeennnnneeeenne | cevvvnnnninnens Jeennnd 07/01/2024 ..... BATR_HY ...
98980B-AA-1 ......... ZIPRECRUITER INC SENIOR CORP_BND 144A ......ciiiviiiiiiiiiiiiiiieecciinece v eecevniineeecnnninns | eeeeeenniineens fonnndd 07/01/2024 ..... BA7R_HY ...
98981B-AA-0 ......... ZOOMINFO TECHNOLOGIES LLC SENIOR CORP_BN ....eeeereeeeeeeennnieeeermnnneeeeemnnneeeeernnnnnseeennnnn | cevevennnnnnnns Joennad 07/01/2024 ..... BATR_HY ...
BGS2N1-TG-6 ......... SJILLC SECURED CORP BND  5.610% 09/12/2 ....cevvveniiiiiiiiiiiiiiiiiininecciiineeccvnineeeennnins | eeeeeennineees fonnid 09/12/2024 ..... DIRECT .... N
000000-00-0 ......... CDI ESCRON ISSUER INC SENIOR CORP_BND 14 .... ...07/01/2024 ..... BATR_HY ... 375,000 |. 375,000 |...
000000-00-0 ......... GLOBAL INFRASTRUCTURE DEBT FUN CORP BND .... ...09/03/2024 ..... DIRECT .. 11,392,978 |. .. 11,392,978 |...
G8472#-AC-5 . ..| STERIS CORPORATION SENIOR CORP BND 4.0 . 07/17/2024 STONECASTLE SECURITIES . 1,000,000 |.
P0606*-AA-9 . ..| AES MEXICO GENERATION HOLDINGS SECURED C . 07/01/2024 B47R_PP 3,722,889
008911-BK-4 . ..| AIRCANADA SECURED CORP_BND 144A  3.875% . 07/01/2024 BATR_HY ... 1,340,000
01626P-AH-9 . .| ALIMENTATION COUCHE-TARD INC SENIOR CORP . 07/23/2024 NATIONAL BANK OF CANADA INTL. 5,000,000 |.
11271L-AL-6 BROOKFIELD FINANCE INC SENIOR CORP BND ... 09/06/2024 ..... CITIGROUP GLOBAL MARKE .........sseeeeessusssesennnnssaeennnnnnsaenennnnnsaannnnnnnsssennnnnnnsssnnnnnnnanes [seeennnnnnsseernnnnnneeernnnnnnaeee Jreerrnnnneeeeennnnnaees 4,821,640 Joorriiiiiiiiiiiinnnns 4,000,000 |...
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124765-C#-3 CAE INC SENIOR CORP_BND  4.680% 08/23/2 .... A.. 07/01/2024 B47R_PP ....10,000,000 |. ....10,000,000 |... 2.C FE .
136375-DR-0 . .. | CANADIAN NATIONAL RAILWAY COMP SENIOR CO . A. 09/16/2024 J.P. MORGAN SECURITIES INC . 1.G FE ..
361680-AF-1 . ..| GFL ENVIRONMENTAL INC SECURED CORP_BND 1 . A.. 07/01/2024 BATR_HY ... 3.BFE ..
380355-AF-4 . ..|GOEASY LTD SENIOR CORP_BND 144A  4.375% . A. 07/01/2024 B47R_HY 3.CFE ..
380355-AJ-6 . .| GOEASY LTD SENIOR CORP BND 144A  7.625% . A.. 07/22/2024 RBC DOMINI 111, .. 109, N 3.CFE ..
552704-AF-5 . ..|MEG ENERGY CORP SENIOR CORP_BND 144A 5 . A. 07/01/2024 BA7R_HY ... ..400,000 |. ..400,000 |. 3.CFE ..
559222-AR-5 .. |MAGNA INTERNATIONAL INC SENIOR CORP_BND A.. 07/01/2024 B47R_PB . 12,516,897 |. . 12,606,000 |. 1.G FE ..
62928@-AB-3 .........[NHL CANADA FUNDING LP SECURED CORP_BND .... A. 07/01/2024 BA7R_PP ... 2.BPL
68245X-AH-2 1011778BCUNL IMITEDLIABILITY SECURED CORP .... A.. 07/01/2024 BATR_HY ... 3.B FE
68245X-AN-1 . .| 1011778BCUNL IMITEDL IABILITY SECURED CORP . A. 07/01/2024 B47R_HY 4BFE ..
68245X-AP-4 . .| 1011778BCUNL IMITEDLIABILITY SECURED CORP . A.. 07/01/2024 BATR_HY ... N 3.BFE ..
68245X-AT-6 1011778BCUNL IMITEDLIABILITY SECURED CORP ... A. 09/03/2024 MORGAN STANLEY & CO. INC .... 214,000 |... 3.B FE
683715-AD-8 OPENTEXTCORP SENIOR CORP_BND 144A  3.87 .... A.. 07/01/2024 BATR_HY ... ..400,000 |... 3.B FE
70137W-AL-2 . ..| PARKLANDCORP SENIOR CORP_BND 144A  4.62 . A. 07/01/2024 BA47R_HY 600,000 |. 3.BFE ..
86304T-AA-6 . ..| STRATHCONA RESOURCES LTD SENIOR CORP_BND .. A.. 07/01/2024 B47R_HY 4.CFE ..
C4111#-AG-6 . ..| GRAYMONT WESTERN CANADA INC SENIOR CORP_ A. 07/01/2024 B47R_PP 2.CPL ..
00253X-AA-9 . ..| AADVANTAGELOYALTY IPLTD SECURED CORP_BND D.. 07/01/2024 B47R_HY 3.AFE ..
00253X-AB-7 . ..| AADVANTAGELOYALTY IPLTD SECURED CORP_BND .. D.. 09/17/2024 VARIOUS 3.AFE ..
00253X-AB-7 . ..| AADVANTAGELOYALTY IPLTD SECURED CORP_BND .. D.. 09/17/2024 BATR_HY ... 3.AFE ..
03328I1-BE-7 . ..| ANCHORAGE CAPITAL CLO ANCHC_16 ABS -RR-A . D.. 07/12/2024 WELLS FARGO SECURITIES . 1.AFE ..
03770C-AS-4 . ..| APIDOSCLOLTDAPID_22-41AR ABS 1AR-BR 144A . D.. 09/27/2024 SOCIETE GENERALE 1.C FE ..
03969Y-AA-6 . ..| ARDAGH METAL PACKAGING FINANCE SECURED C . C.. 07/01/2024 BA7R_HY ......... 3.CFE ..
04019H-AQ-6 . ..| ARES_64 ABS 64A-AR 144A  6.481% 10/22/3 . D.. 08/08/2024 BARCLAYS CAPITAL 1.AFE ..
046353-AL-2 . .. | ASTRAZENECA PLC SENIOR CORP BND  3.375% . D.. 07/01/2024 B47R_PB ... 1.F FE ..
046353-AT-5 . .. | ASTRAZENECA PLC SENIOR CORP_BND  4.000% . D.. 07/01/2024 B47R_PB 1.F FE ..
04916W-AA-2 . ..| ATLANTICA SUSTAINABLE INFRASTR SENIOR CO . D.. 07/01/2024 BA7R_HY ... 3.AFE ..
05523R-AJ-6 . ..|BAE SYSTEMS PLC SENIOR CORP BND 144A 5 . D.. 07/24/2024 GOLDMAN SACHS & CO. 2.AFE ..
05682V-AL-9 . .| BAINCAP I TALCREDITCLOLTDBC ABS R-ATR 6. . D.. 07/24/2024 BARCLAYS CAPITAL 1.AFE
05874J-A0-3 BALLYROCK LTD BALLY_22-21 ABS 21A-A2R 14 . D.. 09/30/2024 ..... BANK OF AMERICA .... ..10,500,000 |. .... 10,500,000 ... 2BZ ..
05964H-AV-7 BANCO SANTANDER SA SUB CORP BND ~ 6.921% ... D.. B47R_PB 5,674,544 [...coovvvnniiiiinnnnns 5,000,000 |... 2.BFE
06759U-AL-7 . ..| BARINGS CLO LTD BABSN_22-2 ABS -2R-ATR 1 . D.. BARCLAYS CAPITAL ..5,000,000 |. .. 5,000,000 |. 1.AFE ..
06759U-A0-6 . .| BARINGS CLO LTD BABSN_22-2 ABS 2-2R-BR 1 . D.. BARCLAYS CAPITAL . 14,000,000 |. . 14,000,000 |. 1.C FE
06762V-AH-9 BABSN_22-3R ABS -3R-A2R 144A  0.000% 10 .... D.. BANK OF AMERICA .. eeeeee e e e e et e e e e e s e e e e e e e e e e e e e e e e e e ennn e e e e e nnnnneeenennnnnaees reeennnnaseeeennnnnneeeennnnnnenees Joermnnaanreennnnannees 7,500,000 [eeeeeeemnnnaeeeeens 7,500,000 |... 1AZ ...
07133Y-AL-4 BATTERYPARKCLOLTDBATPK_19- ABS -1A -AR 1 ... D.. WELLS FARGO SECURITIES ...iiiiieiiiiiiiiiii e iiiii e cieii s e e s rrnnis s s e rsnn s s snnnnnnes [oessnnnnnnessnmnnnnnsssnnnnnnnnees Joiinnnnnnnn, 3,000,000 fouuuviiriinnnnniinennns 3,000,000 |... 1.AFE
08179L-AN-1 . ..| BENEF I TSTREETPARTNERSCLOX | ABS 4A-BR 144 . D.. WELLS FARGO SECURITIES . 1.C FE ..
12548R-AH-7 . ..|CIFC_14-2RA ABS 2RA-AR 144A  6.376% 10/ . D.. NOMURA SECURITIES INTL. INC. 1.AFE ..
125490-BJ-3 .. .| CIFC FUNDING LTD CIFC_14-3A MEZZANIN ABS .... D.. BATR_PB ... eeeeet et e et e e e n e e e e e nn e e e e nnn e e e ennnnn e e eeennnnaeeennnnnans reernnnnaaeeernnnaaneeennnnnaenees Joernniaaeneenn s 5,430,000 |.eevvuuniieeinnnins 5,430,000 |... 2.C FE
12574H-AN-3 CIFC FUNDING LTD CIFC_22-6 ABS -6R-BR 14 .... D.. 09/19/2024 ..... MORGAN STANLEY & CO. INC .... .. 12,450,000 |. .. 12,450,000 |... 1.02Z ...
14318L-AQ-4 . ..| CARLYLEGLOBALMARKETSTRATEGI ABS -5A-BR 1 . D.. 08/29/2024 CITIGROUP GLOBAL MKT INC . 4,200,000 4,200,000 1.C FE
14686B-AQ-0 . ..| CARVALCLOV I 1-CLTDCARVL_23- ABS 1AR-A2R 1 . D.. 07/02/2024 BANK OF AMERICA .... 3,500,000 3,500,000 1.AFE ..
14686B-AS-6 . ..| CARVALCLOV I |-CLTDCARVL_23- ABS -1AR-BR 1 . D.. 07/02/2024 BANK OF AMERICA . 9,278,000 9,278,000 1.C FE ..
14686N-AN-1 . ..| CARVALCLOVI I1-CLTDCARVL_22 ABS -2AR-BR 1 . D.. 09/13/2024 VARIOUS ... 10,200,000 10,200,000 1.CFE ..
14686N-AQ-4 . ..| CARVALCLOVI I'1-CLTDCARVL_22 ABS -2AR-CR 1 . D.. 09/13/2024 BANK OF AM . 2,827,000 2,827,000 1.F FE ..
14686N-Al-1 . ..| CARVALCLOVI 1 1-CLTDCARVL_22 ABS 2AR-A2R 1 . D.. 09/13/2024 BANK OF AMERICA .... 3,500,000 3,500,000 1.AFE ..
14688R-AA-8 . ..| CARVALCLOX -CLTDCARVL_24-3 ABS 4-3A-A1 1 . D.. 08/14/2024 MERRILL LYNCH PIERCE FNNR & SM 3,000,000 3,000,000 1.AFE ..
15033E-AS-7 . ..| CEDAR FUNDING LTD CEDF_18-9A ABS -9R-CR .. D.. 07/15/2024 CITIGROUP GLOBAL MKT INC . 2,000,000 2,000,000 1.F FE ..
151191-BB-8 . ..| CELULOSA ARAUCO Y CONSTITUCION SENIOR CO . D.. 07/01/2024 [ R 4,898,646 5,000,000 2.CFE ..
20752T-AB-0 . ..| CONNECT FINCO SARL SECURED CORP BND 144A . D.. 09/11/2024 J.P. MORGAN SECURITIES INC . 3,500,000 3,500,000 4.AFE ..
225313-AP-0 . ..|CREDIT AGRICOLE SA SUB CORP_BND 144A 4 . D.. 07/01/2024 B47R_PB ... 9,625,000 |. 9,625,000 2.CFE ..
25243Y-BC-2 ......... |DIAGEQ CAPITAL PLC SENIOR CORPBND 1.3 . D.. 07/01/2024 B47R_PB ..960,976 |. 1,000,000 1.G FE ..
25243Y-BF-5 . ..|DIAGEQ CAPITAL PLC SENIOR CORP BND 5.2 . D.. 07/01/2024 B47R_PB .. 7,250,560 |. .. 7,256,000 |. 1.G FE ..
25243Y-BK-4 . .|DIAGEO CAPITAL PLC SENIOR CORP_BND 5.3 . D.. 07/01/2024 B47R_PB . 19,962,460 |. .20,000,000 |. 1.G FE ..
262490-AY-4 . .. |DRYDEN SENIOR LOAN FUND DRSLF MEZZANIN A . D.. 07/01/2024 B47R_PB ... 3,250,000 |. 3,250,000 |. 2.CFE ..
262521-BE-8 ......... DRYDEN SENIOR LOAN FUND DRSLF ABS 76-A1R .... D.. 08/15/2024 ..... L T 0 ) RO RN 3,000,000 fouuuriiriinnnnniinnnnns 3,000,000 |... 1.AFE
262538-AS-3 DRYDENSEN| ORLOANFUNDDRSLF_ ABS 104AR-B 1 ... D.. 09/03/2024 ..... CITIGROUP GLOBAL MKT INC . .. 11,000,000 |. ..11,000,000 |... 1.C FE
29002Y-AL-6 . .| ELMWOODCLOX | ILTDELM12_21-5 ABS 1-5A-BR 1 . D.. 09/24/2024 WELLS FARGO SECURITIES . 8,300,000 |. 8,300,000 |. 1.CFE ..
29002Y-AN-2 ELMWOODCLOX I ILTDELM12_21-5 ABS 1-5A-CR 1 .... D.. 09/24/2024 ... WELLS FARGO SECURITIES ....ieeeeuusieermunnnseernnnnnssarnnnnnsasaennnnnnssannnnnnnssennnnnnnsseernnnnass [reernnnnnsssernnnnnsssernnnnnnereee Joerennnssseernnnnnseees 2,830,000 [..iiieiiiniiaaiaeenes 2,830,000 |... 1.F FE
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29003F-AB-8 ELMWOODCLO27LTDELM27_24_3A ABS 24 3A-B 1 ... D.. 09/23/2024 BANK OF AMERICA .... .... 10,099,000 |. ....10,000,000 |... ..281,137 |1.C FE
33836J-AE-9 . ..[522 FUNDING CLO LTD MORGN_17-1 ABS 7-1AR . D.. 08/22/2024 DEUTSCHE BANK AG .. 1,603,200 |. .. 1,600,000 |. 1.CFE.
37148J-A0-6 . ..| GENERATE CLO LTD GNRT_6A ABS -R-BR2 144A . D.. 09/24/2024 GOLDMAN SACHS & CO. .10,000,000 |. .10,000,000 |. 1.CFE .
37148J-AS-2 . .. | GENERATE CLO LTD GNRT_6A ABS -R-CR2 144A . D.. 09/24/2024 GOLDMAN SACHS & CO. 2,500,000 |. 2,500,000 |. 1.FFE.
37149P-AA-6 . ..| GENERATECLO17LTDGNRT _24-17 ABS 17A-A1 14 . D.. 07/24/2024 GOLDMAN SACHS & CO. ..5,000,000 |. .. 5,000,000 |. 1.AFE ..
371490-AC-0 . .. | GENERATECLOLTDGNRT_24-14A ABS -14A-B 144 . D.. 09/20/2024 DEUTSCHE BANK AG ... .10,115,000 |. .10,000,000 |. 1.CFE ..
38136R-AU-1 . . | GOLDENTREELOANMANAGEMENTUS ABS R-B1R 144 . D.. 07/08/2024 MORGAN STANLEY & CO. INC . .10,000,000 |. .10,000,000 |. 1.C FE ..
38138F-AS-0 GOLDENTREELOANMANAGEMENTUS ABS 2-AR 6 ... D.. 08/06/2024 MORGAN STANLEY & CO. INC ..viiiiiiiiiiiciiiii e sesnni e s s ennnns eeernnniineesrnnsinssssrnnnnenees Joernninnnnsrnn 5,000,000 fouuriiiiinnnnniininnns 5,000,000 |... 1.AFE
40638U-AS-8 HALSEYPOINT CLO |11 LTD HLSY_2 ABS 3A-A1 . D.. 08/23/2024 CITIGROUP GLOBAL MKT INC ...eeeeeeeeeeenie e e eeeeeie e e e e eeneee e e e e eenne e e e e ennna e e e eemnnnaeeeennnnnns eeernnnnnaeeeennnnnseeeennnnnnenees Joemmnnnaeneennnnnannees 7,780,000 |..eeevennneeeeennnnnns 7,780,000 |... 1.A FE
413279-AC-4 . .. |HPPK_24-1 ABS 24-1-A  5.993% 10/20/37 . D.. 08/16/2024 BNP PARIBAS ... 1.AFE ..
413279-AE-0 . .|HPPK_24-1 ABS 4-1-B1  6.343% 10/20/37 . D.. 08/16/2024 BNP PARIBAS . 1.C FE ..
449276-AB-0 IBM INTERNATIONAL CAPITAL PTE SENIOR COR . D.. 07/01/2024 B47R_PB 1.6 FE
44963B-AE-8 IHOVERWALTUNGSGMBH SECURED CORP_BND 144A ... D.. 07/01/2024 BATR_HY ... 3.B FE
460599-AE-3 . .| INTERNAT [ ONALGAMETECHNOLOGY SECURED CORP . D.. 07/01/2024 BA47R_HY 3.AFE ..
46115H-BS-5 . .| INTESA SANPAOLO SPA SUB CORP_BND 144A ..... D.. 07/01/2024 B47R_HY 3.AFE ..
46590X-AK-2 . ..| JBSUSALUXSA SENIOR CORP_BND ~ 6.500% 04/ . D.. 07/01/2024 B47R_PB 2.CFE ..
47216F-AA-5 . ..| JAZZSECURITIESDAC SECURED CORP_BND 144A D.. 07/01/2024 BATR_HY ... 3.BFE ..
55819F-AU-5 . .. | MADISONPARKFUNDINGLTDMDPK _ ABS 55A-BR 14 . D.. 07/09/2024 NOMURA SECURITIES INTL. INC. .. 1.BFE ..
55821T-AL-1 . .| MADISONPARKFUND INGLTDMDPK_ ABS AR-A1R 14 . D.. 08/09/2024 MERRILL LYNCH PIERCE FNNR & SM 1.AFE ..
60687Y-CP-2 . ..|MIZUHO FINANCIAL GROUP INC SENIOR CORP B . D.. 07/24/2024 SMBC NIKKO CAP MARKETS LTD . 1.G FE ..
62877C-AA-1 . ..|NAC AVIATION 29 DAC SECURED CORP_BND 4 . D.. 07/01/2024 VARIOUS ... . 12,006,372 |. . 12,906,296 |. 4BFE ..
632525-BC-4 ......... [NATIONAL AUSTRALIA BANK LTD SUB CORP BND . D.. 09/13/2024 MORGAN STANI . 10,945,200 |. .10,000,000 |. 114,293 | 1.G FE ..
632525-BC-4 ......... [NATIONAL AUSTRALIA BANK LTD SUB CORP BND . D.. 07/01/2024 BA7RPB ...oevrveeinnnns . 11,292,957 | .10,000,000 |. 139,295 | 1.G FE ..
63861V-AB-3 . ..|NATIONWIDEBUILDINGSOCIETY SENIOR CORP BN . D.. 07/18/2024 CITADEL SECLRITIES ... . 78,273 [1.G FE ..
64134V-AS-5 . .. | NEUBERGERBERMANCLOLTDNEUB_ ABS 0AR-BR 14 . D.. 07/16/2024 MORGAN STANLEY & CO. INC . 1.C FE ..
64135B-AL-3 . ..| NEUBERGER BERMAN CLO LTD NEUB ABS -51-AR . D.. 07/25/2024 MORGAN STANLEY & CO. INC . 1.AFE ..
64135J-AN-2 . .. | NEUBERGERBERMANLOANADV I SERS ABS 9AR-BR 1 . D.. 07/03/2024 CITIGROUP GLOBAL MARKE . 1.C FE ..
67097Q-AN-5 . .| OCPCLOLTDOCP_17-14AR ABS R-A1R 144A 6. . D.. 07/19/2024 SCOTIA CAPITAL ........... 1.AFE ..
69690A-AS-6 PALMERSQUARECL02022-3ALTD ABS -3A-A1R 14 .... D.. 08/08/2024 ..... J.P. MORGAN SECURITIES INC . 3,000,000 [.eereeemnnnaeeeeens 3,000,000 |... 1.A FE
696924-AL-3 PALMERSQUARECL02023-4LTDP ABS -4A-A2R 14 .... D.. 09/18/2024 ..... BANK OF AMERICA .... 3,000,000 fouuuriiviinnnnniinnnnns 3,000,000 |... 1.AFE
69702-AQ-0 . .| PALMERSQUARECLOPLMRS_22-5A ABS 2-5R-BR 1 . D.. BANK OF AMERICA . 1.C FE ..
697021-AS-6 . .| PALMERSQUARECLOPLMRS_22-5A ABS 2-5R-CR 1 . D.. BANK OF AMERICA . 1.F FE ..
70452A-AA-1 PAYSAFE FINANCE PLC SECURED CORP_BND 144 .... D.. 07/01/2024 ..... B47R_HY 645,000 |. 645,000 |... 4.B FE
71429\-AD-7 PERR | GOF INANCEUNL IMITEDCO SENIOR CORP BN ... D.. 09/11/2024 ..... BANC OF AMERICA SECURITIES LLC .. 2,000,000 fouuiiiriinnnnniinnnnns 2,000,000 |... 3.C FE
73163E-AC-3 . ..| POLUS_24-1 ABS 24-1-A1  0.000% 10/20/37 . D.. JEFFRIES & CO. INC. .......... 1.AFE ..
T4989H-AQ-5 . . | RR12LTDRRAM_20-12AR3 ABS AR3-A2 144A 6 . D.. SMBC NIKKO CAP MARKETS LTD . 1.CFE ..
756250-AE-9 RECKITT BENCKISER TREASURY SER SENIOR CO .... D.. 07/01/2024 ..... B47R_PB 1.G FE
76174L-AA-1 PACTIV EVERGREEN GROUP ISSUER SECURED CO .... C.. 07/01/2024 ..... BA7R_HY ... 4.A FE
81180W-BE-0 . ..| SEAGATE HDD CAYMAN SENIOR CORP BND 3.3 . D.. 07/01/2024 B47R_HY 3.BFE ..
81180W-BF-7 . ..| SEAGATE HDD CAYMAN SENIOR CORP_BND 3.1 . D.. 07/01/2024 BA47R_HY 3.BFE ..
817251-AK-9 . ..| SENSATA TECHNOLOGIES BV SENIOR CORP_BND ... D.. 07/01/2024 B47R_HY 3.BFE ..
86217R-AN-8 . .| STORMK INGPARKCLOLTDSTKPK_ ABS K_1R-BR 14 . D.. 09/17/2024 VARIOUS ... 1.CFE ..
86562\1-CJ-7 . ..| SUMITOMO MITSUI FIN GRP INC SENIOR CORP_ . D.. 09/13/2024 RBC DOMINIOI 1.G FE ..
86959L-AP-8 . ..| SVENSKA HANDELSBANKEN AB SRBN CORP BND 1 . D.. 07/17/2024 BANK OF AMERICA .... 1.F FE ..
89157X-AE-1 . ..| TOTALENERGIES CAPITAL SA SENIOR CORP BND . D.. 09/18/2024 BARCLAYS CAPITAL 1.EFE ..
89289E-BU-7 . ..| TRALEE CDO LTD TRAL_19-6A ABS 6A-CRR 144 . D.. 07/22/2024 JEFFRIES & CO. INC. .. 1.F FE ..
89532X-AC-1 . .. | TRESTLESCLOLTDTREST_24-7A ABS 4-7A-A1 14 . D.. 08/09/2024 J.P. MORGAN SECURITIES . 1.AFE ..
89624N-AL-2 . .. | TRIMARANCAVULTDCAVU_21-1AR ABS -1A-AR 14 . D.. 07/01/2024 CITIGROUP GLOBAL MKT INC . 1.AFE ..
89643D-AA-5 . .. | TRNTS_24-30A ABS -30A-A1 144A  6.184% 1 . D.. 08/19/2024 J.P. MORGAN SECURITIES INC . 1.AFE ..
902133-AZ-0 . ..| TYCO ELECTRONICS GROUP SA SENIOR CORP_BN . D.. 07/01/2024 B47R_PB ... 1.G FE ..
90320B-AA-7 . .| SUNRISEFINCOIBV SECURED CORP_BND 144A .. D.. 07/01/2024 B47R_HY 3.CFE ..
91832V-AA-2 . ..|VOC ESCROW LTD SECURED CORP_BND 144A 5 D.. 07/01/2024 BA47R_HY 3.BFE ..
92769X-AR-6 . ..| VIRGINMED | ASECUREDF INANCEP SECURED CORP_ . D.. 07/01/2024 B47R_HY 3.CFE ..
92858R-AB-6 ......... VMEDO2UKF INANCINGIPLC SECURED CORP_BND 1 ... D.. 07/01/2024 ..... BA7R_HY ... . . . 3.C FE
92918U-AN-1 VOYA CLO LTD VOYA_22-1 ABS -1A-BR 144A ... D.. 08/27/2024 ..... MIZUHO INTERNATIONAL PLC ... 4,000,000 |. 4,000,000 |... 1.C FE
92918U-AQ-4 . .| VOYA CLO LTD VOYA_22-1 ABS -1R-CR 144A . D.. 08/27/2024 MIZUHO INTERNATIONAL PLC 5,000,000 |. 5,000,000 |. 1.F FE ..
98878F-AU-3 ZCAPITALCREDI TPARTNERSCLO ABS 1R-A1R 144 . D.. 07/03/2024 ..... SANTANDER INVESTMENT ... eeieuuusieemnnnuseaernneuassaeenenuasaenennnnseennnnnnsssannnnnnssesnnnnnnssee [reernnnnnsseennnnnnsseennnnnnsereee Joerennnssseernnnnnseees 5,000,000 f..oiieiminnnaiiaennes 5,000,000 |... 1.A FE
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98888D-BJ-0 ZAIS CLO 15 LTD ZAIS_20-15A ABS 5A-CRR 1 .... D.. 07/22/2024 JEFFRIES & 0. INC. oeeeeiiieeeeececc e e [ 1,100,000 [...evveneennnnnnnnnnnee 1,100,000 |... . .
98888J-AW-9 . ..|ZAIS_21-17 ABS 17-A1R  6.154% 10/20/37 .. D.. 09/23/2024 JEFFRIES & C0. INC. .10,000,000 |. .10,000,000 |.
98927U-AA-5 . ..| ZEGONA FINANCE PLC SECURED CORP BND 144A . D.. 07/10/2024 VARIOUS ... 4,008,750 |. 4,000,000 |.
98955D-AA-8 . ..| Z1GGOBV SECURED CORP_BND 144A  4.875% 0 . D.. 07/01/2024 BA47R_HY 1,583,495 |. 1,569,000 |.
NO062#-AC-1 . ..| VITIFINANCEBV SECURED CORP BND  5.360% .. D.. 09/16/2024 PRIVATE DI .26,000,000 |. .26,000,000 |.
08513#-AH-4 . ..| SKYCITY AUCKLAND HOLDINGS LIMI SENIOR CO . D.. 09/16/2024 PRIVATE DIRECT
G1696#-BN-5 . .|BUNZL FINANCE PLC SENIOR CORP_BND  3.81 . D.. 07/15/2024 SEAPORT GROUP .
G2003*-AA-4 CAMPO PALOMAS FINANCE LTD SECURED CORP B ... D.. 07/01/2024 B47R_PP
(649898-AA-6 JACINTA SOLAR FARM FINANCE LTD SECURED C .... D.. 07/01/2024 B4TR_PP ...
L8038*-AA-4 . .| SBM BALEIA AZUL SARL SECURED CORP_BND .. D.. 07/01/2024 BATR_PP ...
N5828#-AC-4 . .. | MODECF INANCEBV SENIOR CORP BND ~ 3.830% D.. 07/17/2024 SEAPORT GROUP .
P40008-AA-1 ......... ELETRANS SA SECURED CORP_BND ~ 4.060% 12 . D.. 07/01/2024 B47R_PP
03647#-AA-9 ......... EVOLUTION MINING LTD SENIOR CORP_BND 2 ... D.. 07/01/2024 B47R_PP2 ..
03647#-AB-7 . ..|EVOLUTION MINING LTD SENIOR CORPBND 3 . D.. 07/01/2024 B47R_PP2
06489*-AA-7 . ..|NHK PTY LTD SECURED CORP_BND ~ 7.130% 11 . D.. 07/01/2024 B47R_PP2 ..
264430-AB-4 . .| DULLES DISCOVERY | SECURED CORP_BND .. . 07/01/2024 RECLASS FROM SCH B TO SCH D .10,800,000 |. .10,800,000 |. .
23317#-AB-2 .........| DULLES DISCOVERY || SECURED CORP BND ...........eeesssssssusssssssnsssssssssssssssssssssssssnsssssnsnnnnns 07/01/2024 ..... RECLASS FROM SCH B TO SCHD ... .... 29,069,713 |. .... 29,069,728 |... .0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,532,395, 158 2,546,561,704 19,863,177
025816-CH-0 .........| AMERICAN EXPRESS COMPANY CAPSEC CORP_BND .......ccooieiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeees | v [ 07/01/2024 ..... B47R_PB ... .... 16,560,000 |. .... 16,560,000 |... . 24,49%5
17305H-AA-6 . ..|CITIGROUP CAPITAL |11 CAPSEC CORP_BND .. 07/01/2024 B47R_PB . 18,006,270 |. .15,700,000 |. 395,716
25746U-DM-8 . ..| DOMINION ENERGY INC CAPSEC CORP_BND 4. . 07/01/2024 B47R_PB 4,680,000 |. 4,680,000 |. . 93,308
40428N-AC-3 . ..|HSB GROUP INC CAPSEC CORP_BND  6.473% 0 . B47R_PB ..7,000,000 |. 7,000,000 |. . 96,915
55261F-AN-4 . ..|M&T BANK CORPORATION CAPSEC CORPBND 3 . B47R_PB . 11,320,000 |. . 11,320,000 |. . 31,916
808513-BD-6 ......... CHARLES SCHWAB CORPORATION TH CAPSEC C0 ....eeeeeeeeeeeeiiiieiiieeececceeceeeeceeeeeceeeeeeeeeeeeeee [ e L 07/01/2024 ..... BATR_PB ...uutiititititt s [srsaassssaasassassrarraarrarrrraans [oeeeeeeeeeeeeeeaaaaaaes 8,000,000 [...vvvvvvnennnnnnnnnnns 8,000,000 ...
808513-BK-0 ......... CHARLES SCHWAB CORPORATION ' TH CAPSEC CO ...oeevveeeeeeiiiiiiiiiiiiiiiiiicccee [ 07/01/2024 ..... L R O OPPPPPPPPPPTPPI R 1,405,000 [..eevveeeieeiniiinnnns 1,405,000 |...
854502-AN-3 ......... STANLEY BLACK & DECKER INC JRSUB CORPBN .....ccooeiiiiiiiiiiiiiiiiii [ L 07/01/2024 ..... BATR_PB ...uutiititititt s [srsaassssaasassassrarraarrarrrraans [oeeeeeeeeeeeeeeaaaaaaes 7,815,000 |oooeeeeeiieiie 7,815,000 |...
898320-AE-9 TRUIST FINANCIAL CORP CAPSEC CORP_BND .........eevuemmmmmmmmmniiinniniiiininnnsnnnsnnsnnnnnensnsnsnnnnnnns | seeeeeeenennens [ooeed 07/01/2024 ..... L N OO OPPPPPPPPPPRPP R 7,500,000 |ooeeiiiiiiiiiiiis 7,500,000 |...
064159-VJ-2 . .| BANK OF NOVA SCOTIA SUB CORP_BND  4.900 . . 07/01/2024 B47R_PB 2,910,000 |. 3,000,000 |.
404280-CP-2 HSBC HOLDINGS PLC CAPSEC CORP BND  4.00 ......ceevvvvveeiiiiiiiiiiiiiiiiiiiinneieeneeeeeeeeeeeeeeeeeeees [ Deveeeeeiiiinns o 07/01/2024 ..... BATR PB ....iiiiiitiisti e seeasseseasasessnnns |uesssssssssssssnsssnnnnnnnnnnnnnnns |serereieiiiiiiiiieiiees 5,965,000 [.....cccconnnnnnnnenns 5,965,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 91,251,270 88,945,000
03765V-AM-2 ......... PRIMESECURI TYSERV I CESBORROW SECURED TERM .....eevveeeeeiiiiiiiiiiiiiiiiiiieeissseceeeesesssseesessnnnnnns [ eeeeeeeennnenns [ooend 07/11/2024 ..... B0 OO PSPRPPPPPPPPI R 999,978 |..ooooiiiiiiiiiiis 1,000,000 [.eeenennniniiiiiniiiiiiiiiiinens 0
04538F-AD-1 ......... ASPLUNDH TREE EXPERT LLC SECURED TERM_LO ..oooeveiiieieeiie [ 07/09/2024 ... WELLS FARGO SECURITIES
04765B-AJ-1 ......... ATKORE INTERNATIONAL INC SECURED TERM_LO ...cooveeiiieiiiiiieeicieiecceeeeeeeeeeeeeceeeeeen [ 09/17/2024 ... J.P. MORGAN SECURITIES INC .
08078U-AJ-2 ......... BELRONGROUPSA SECURED TERM LOAN  7.319% ...uvvuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiniinn [ eeeeeeeennnnens [ 07/29/2024 ... J.P. MORGAN SECURITIES INC .
11823L-AP-0 ......... BUCKEYE PARTNERS SECURED TERM LOAN 6.5 .... ...09/19/2024 ..... TAX FREE EXCHANGE .
1261MA-AB-6 ......... CPIHOLDCOBLLC SECURED TERM LOAN  7.571% .... ...07/03/2024 ..... GOLDMAN SACHS & CO. .......... 500,000 |...
16384Y-AJ-6 . ..| CHEMOURS COMPANY SECURED TERM_LOAN 8.3 . 07/26/2024 J.P. MORGAN SECURITIES INC . 1,000,000 |. .0
172442-AT-2 . ..| CINEMARKUSAINC SECURED TERM LOAN  7.955 . 09/13/2024 BARCLAYS CAPITAL 1,600,000 |. .0
24664G-AF-8 . ..|DELEK US HOLDINGS INC SECURED TERM_LOAN .. 09/04/2024 VARIOUS ...
26872N-AC-3 ......... EVRLDBORROWERLP SECURED TERM LOAN  7.55 ..eeeeiiiinn [ eeeeeeeneeeeens [l 07/17/2024 ..... VARIOUS ... K .
20362L-AN-6 ......... ENTEGRIS INC SECURED TERM_LOAN ~ 6.354% ..ooooeeiiiiiiiiiiiiiii [ 09/18/2024 ..... VARIOUS ... 7,133,970 |. 7,127,746 |...
3703E0-J3-5 ......... AXALTA COATING SYSTEMS US HOLD SECURED T ....eeeeeeeiiiiiiiieiiieeeeceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ e [ 09/06/2024 ... TR FOPOOTOPOPOPPRPPRPPPPROPPPPR R 6,007,132 |..cooeeeeeeeeeeees 6,000,000 ...
43283L-AK-7 .........| HILTONGRANDVACATIONSBORRONE SECURED TERM ......ccovviveiiiiiiiiiiiiiiiii e e 07/24/2024 ... BANC OF AMERICA SECURITIES LLC ..
44969C-BN-9 ......... | IQVIAINC SECURED TERM_LOAN ~ 7.201% 01/0 ...evvvvrrvrrrrrriiiiiiiiriiiniininnnsssnsnsssesnnnssssnnnnnnes | seeeeeennnnnnes fonen 07/22/2024 ... .
50212X-AX-4 ......... LPL HOLDINGS INC SECURED TERM_LOAN 6.5 .oooeeeeiiiiiiiieeie [ 09/25/2024 ... 6,109,334 |...
55314N-AX-2 ......... MKSINSTRUMENTSINC SECURED TERM LOAN 7. oeeeiiiiiiiiiiiiiieeeeceeeceeeeeeen [ e 07/23/2024 ..... TAX FREE EXCHANGE .... 4,247,039 |...
62675K-AB-5 ......... MURPHY OIL USA INC SECURED TERM_LOAN 6 ..ooooeeeiiiiiiiieieiiiiiiiiiieececeeeeceeen [ 08/19/2024 ..... WELLS FARGO SECURITIES ....
64430H-AB-5 . .|NEW FORTRESS ENERGY INC SECURED TERM_LOA . 07/09/2024 CITIGROUP GLOBAL MKT INC .

665227-J3-1 .

.| BUCKEYE PARTNERS SECURED TERM LOAN 6.8 .

70455D-AG-9

PCI GAMING AUTHORITY SECURED TERM_LOAN ....

09/13/2024
08/21/2024

SANTANDER |NVESTMENT

BANC OF AMERICA SECURITIES LLC
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T4142K-AK-5 ......... PRETIUM PKG HOLDINGS INC SECURED TERM_LO ..eeeveeeeeeeiinnieeeeeeeieeeeeenneeeeeennnneeeernnnnees | oevevnnnninnens Jeonnnd 08/01/2024 ..... VARTOUS et e et e e e e e e e e e e e e e e mnn e e e e eenna e e e e eennnnnneeeennnnnneeeennnnn [reeennnnnaereernnnnnereernnnnnaeees Joernnnnnneeermnnnneneeennnnns 1,888 |ooniiiiiiiiiii s 1,363 |... 5BFE .covnnnnnn
74839X-AJ-8 ......... QUIKRETEHOLDINGSINC SECURED TERM LOAN ....evvveeniiiiiiiiieiiiiiiieeccnniseeecnniinesecenninneeees | aeeeeennnnneens fonnnd 09/20/2024 ..... WELLS FARGO SECURITIES .
75041E-AJ-1 ......... RADI0LOGYPARTNERSINC SECURED TERM LOAN ....eeeeeieeeeeniieeeeeeenie e e eeenne e e e eeeneeeeeennnnes | eevvvnnnnnnnns Joennnd 08/22/2024 ..... VARIOUS ...
76171J-AB-7 ......... REYNOLDS CONSUMER PRODUCTS LLC SECURED T .. 08/21/2024 ..... VARIOUS ...
80875A-AN-1 ......... L IGHTANDWONDER INTERNATIONAL SECURED TERM .... 07/17/2024 ..... TAX FREE EXCHANGE ....
85350E-AB-2 ......... STANDARDBUILDINGSOLUT [ONSIN SECURED TERM ... 09/26/2024 .....
89364M-CD-4 ......... TRANSDIGMINC SECURED TERM LOAN  7.674% 09/25/2024 ..... GOLDMAN SACHS & CO. ..
92920L-BA-5 ......... WMGACQUISITION SECURED TERM LOAN  6.710 .... 09/17/2024 ..... TAX FREE EXCHANGE .... 500,000 |. 500,000 |...
BGS2LA-52-2 ......... CARRIX INC SECURED TERM LOAN  7.841% 08 .... 08/02/2024 ..... 0] =02 PP FE P EEPPRUREPP PP 9,825,000 |. ....10,000,000 |...
BGS2PJ-VL-1 . ..| VICINITYENERGY INC SECURED TERM LOAN 8. . 09/12/2024 DIRECT .... . 14,812,500 |. . 15,000,000 |.
000000-00-0 . ..| VENTURE GLOBAL CALCASIEU PASS SECURED TE . 07/03/2024 TORONTO DOMINION BANK ..961,387 |. ..961,807 |.
000000-00-0 . ..| GEYSERS POWER COMPANY LLC SECURED TERM L . 08/08/2024 SOCIETE GENERALE ... .. 6,880,066 |. 6,908,234 |.
88103N-AL-4 ......... TERRAFORM POWER OPERATING LLC SECURED TE .... 08/02/2024 ..... JEFFRIES & CO. INC. 1,992,054 |. 1,994,460 |...
98379E-AK-2 ......... XPOINC SECURED TERM_LOAN  6.604% 02/03/ .... 07/08/2024 ..... TORONTO DOMINION BANK .. 1,004,124 [ 1,000,000 |...
17288Y-AM-4 ......... CITADEL SECURITIES LP SENIOR SECURED TER .... 07/01/2024 ..... TAX FREE EXCHANGE .... 39,609,282 |. .... 39,504,358 |...
38017B-Al-6 ......... GO DADDY OPERATING COMPANY LLC SECURED T .... 07/11/2024 ..... TD SECURITIES (USA) .. 350,000 |...
000000-00-0 ......... GATES CORP SECURED TERM LOAN  7.095% 05 .... 07/03/2024 ..... J.P. MORGAN SECURITIES INC . ..508,456 |...
58503U-AF-0 ......... MEDL INE BORROWER LP SECURED TERM LOAN 07/15/2024 ..... BANC OF AMERICA SECURITIES LLC ...vvvvvriniiiiiiiiiieecccii e e ssnnni s e ennnnnns [orrrennnnnnnensnnnnnnnennnnnnnnees foevrennnnnneennens 2,000,000 |, 2,000,000 |...
20602R-AC-4 ......... CONCENTRAHEALTHSERVICESINC SECURED TERM ... 09/04/2024 ..... J.P. MORGAN SECURITIES INC .eeeeeeeeemenneeeeemnee e e eeennne e e e eeenne e e e eeennn e e eeemnnnneeeernnnnans eeeennnnaaeeeemnnnnneeeemnnnnnerees Joernnnnnnreennnnnannees 2,001,736 [ceeeeeenniaeeeeens 2,000,000 |...
36874V-AQ-1 GENERAC POIER SYSTEMS INC SECURED TERM L .... 07/11/2024 ..... J.P. MORGAN SECURITIES INC . 799,000 |.
000000-00-0 . ..|EDGEWATER GENERATION LLC DELA SECURED T . 08/13/2024 JEFFRIES & CO. INC. ..
04287K-AF-8 . ..| ARSENAL AIC PARENT LLC SECURED TERM LOAN . 08/21/2024 TAX FREE EXCHANGE ....
000000-00-0 . ..| CPVFAIRVIEWLLC SECURED TERM LOAN  8.345 . 08/22/2024 MORGAN STANLEY & CO. INC .
53229L-AB-3 . .. |LIGHTNINGPOWERLLC SECURED TERM LOAN 8. . MORGAN STANLEY & CO. INC .
000000-00-0 . ..|MAGENTA BUYER LLC SECURED TERM LOAN 12 TAX FREE EXCHANGE ....
000000-00-0 ......... MAGENTA BUYER LLC SECURED TERM LOAN 11. . 08/14/2024 ..... TAX FREE EXCHANGE ....
000000-00-0 ......... MAGENTA BUYER LLC SECURED TERM LOAN 11. . 08/14/2024 ..... TAX FREE EXCHANGE
000000-00-0 ......... RAISINGCANESRESTAURANTSLLC SECURED TERM ... 09/25/2024 ... BANC OF AMERICA SECURITIES LLC ..
000000-00-0 ......... TRONOXF INANCELLC SECURED TERM LOAN 7.5 ... 09/30/2024 ..... TAX FREE EXCHANGE .
BMESNN-DC-9 ......... NEW CONSTELLIS BORROWER LLC SECURED TERM .... 07/31/2024 ..... .
00687M-AH-4 ADIENT US LLC SECURED TERM LOAN  7.595% .... 08/23/2024 ..... BANC OF AMERICA SECURITIES LLC .. 1,751,875 |. 1,750,000 |...
01608U-AE-7 . ..|AL1 GROUP NORTH AMERICA CORP SECURED TER . 09/16/2024 VARIOUS ... .. 8,109,054 |. .. 8,008,237 |.
BYD2LU-VZ-6 . .| WYNDHAM HOTELS & RESORTS INC SECURED TER . 07/22/2024 VARIOUS .(1,195,869) . .(1,200,000) |.
98310C-AF-9 . ..| WYNDHAM HOTELS & RESORTS INC SECURED TER . 07/22/2024 VARIOUS ... .. 3,192,814 |. .. 3,194,505 |.
98310C-AF-9 . ..| WYNDHAM HOTELS & RESORTS INC SECURED TER . 07/31/2024 TAX FREE EXCHANGE . . 24,228,712 |. . 24,228,712 |.
92943E-AE-6 . ..|BOOST NEWCO BORROWER LLC SECURED TERM LO . 08/07/2024 J.P. MORGAN SECURITIES INC .
92943E-AE-6 ......... BOOST NEWCO BORROWER LLC SECURED TERM LO .... 08/01/2024 ..... TAX FREE EXCHANGE
18143E-AL-3 ......... DOOSANBOBCATNORTHAMERICAIN SECURED TERM ... 07/03/2024 ..... TAX FREE EXCHANGE ....
92855L-AR-7 ......... VIZIENTINC SECURED TERM LOAN  7.334% 08 . 09/05/2024 .....
86614D-AK-4 ......... SUMMITMATERIALSLLC SECURED TERM LOAN 6 .... 08/13/2024 ..... BANC OF AMERICA SECURITIES LLC .. .
86614D-AK-4 ......... SUMMITMATERIALSLLC SECURED TERM LOAN 6 .... 07/15/2024 ..... TAX FREE EXCHANGE ... 13,416,447 |. ... 13,416,375 |...
33903R-AZ-2 ......... CORPAY TECHNOLOGIES OPERATING SECURED TE .... 09/26/2024 ..... .. 1,033,372 |. .. 1,040,342 |...
45258F-AD-2 ......... INGRAM MICRO INC SECURED TERM LOAN 7.5 ... ...09/27/2024 ... J.P. MORGAN SECURITIES INC .
45258F-AD-2 ......... INGRAM MICRO INC SECURED TERM LOAN 7.5 ... ...09/20/2024 TAX FREE EXCHANGE
35100D-AU-0 . ..| FOURSEASONSHOLDINGSINC SECURED TERM LOAN . 08/22/2024 CITICORP SECURITIES MARKETS
35100D-AV-8 . .| FOURSEASONSHOLDINGSINC SECURED TERM LOAN . 09/19/2024 TAX FREE EXCHANGE ..........
CO102-AS-4 . .| AIRCANADA SECURED TERM LOAN  7.253% 03/ . 07/31/2024 J.P. MORGAN SECURITIES INC .

(02348C-AJ-6 .
C70528-AL-8

.. CELESTICA INC SECURED TERM LOAN
GFLENVIRONMENTAL INC SECURED TERM LOAN

6.605% .

08/08/2024
09/04/2024 .....

VARIOUS

VARIOUS ...
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C7279G-AC-4 NUVEI TECHNOLOGIES CORP SECURED TERM LOA .... A.. 09/13/2024 MORGAN STANLEY & CO. INC .... 3.C FE
36649X-AF-5 . ..| GARRETT LX | SARL SECURED TERM LOAN 7. . D.. 08/22/2024 J.P. MORGAN SECURITIES INC . 3.AFE ..
000000-00-0 . ..|PEERHOLDINGI I 1BV SECURED TERM LOAN 8.3 . D.. 08/22/2024 RABOBANK NEDERLAND ... 3.BFE ..
000000-00-0 . ..|ALBION FINANCING 3 SARL SECURED TERM LOA . D.. 08/20/2024 GOLDMAN SACHS & CO. 3.AFE ..
000000-00-0 . ..|ALBION FINANCING 3 SARL SECURED TERM LOA . D.. 07/08/2024 TAX FREE EXCHANGE . 3.AFE ..
BRYY9C-4X-7 . ..|LORCA FINCO PLC SECURED TERM LOAN 8.10 . D.. 07/23/2024 VARIOUS ....ovvvvnnnnnns 3.AFE ..
G5080A-AJ-1 . ..| JAZZ FINANCING LUX SARL SECURED TERM LOA . D.. 08/23/2024 BANC OF AMERICA SECURITIES LLC 3.CFE ..
G5080A-AJ-1 ......... JAZZ FINANCING LUX SARL SECURED TERM LOA ... D.. 07/19/2024 ..... TAX FREE EXCHANGE 3.C FE
L5000D-AE-7 ICONPLC SECURED TERM LOAN ~ 7.118% 07/03 ... D.. 08/28/2024 ..... TD SECURITIES (USA) .. 2.C FE
L5000D-AF-4 . .| ICONPLC SECURED TERM LOAN ~ 6.604% 07/03 . D.. 08/28/2024 TD SECURITIES (USA) 2.CFE ..
X3000C-AB-7 ENTAIN HOLDINGS GIBRALTAR LIMI SECURED T .... D.. ...07/16/2024 ..... DEUTSCHE BANK AG ... 3.AFE
56160*-AA-6 ......... MAMMOTH NORTH SECURED REVOLVE_LOAN ... ...07/01/2024 ..... RECLASS FROM ST TO LT .. 2027
000000-00-0 .........[ SUMMARY ADJUSTMENT 09/30/2024 ..... VARIOUS
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 247,622,334 247,950,934 (190) XXX
2509999997. Total - Bonds - Part 3 2,966,040,357 2,977,557,935 20,903,939 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,966,040,357 2,977,557,935 20,903,939 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
09251M-10-8 ......... BLACKROCK EQUITY DIVIDEND FUND OPEN_ENDF ....eeeeeeeeeiineieeeeennneeeeeennieeeeeennneeeeennnnnes | cvvnnennnennnnn Jeennad 07/19/2024 ..... WELLS FARGO SECURITIES ....eeeeeieeeeeeeee e e e e eeeie e e e eenee e e e e eene e e e e e mnn e e e eernnnaeeeeennnnns [oreeemnnnaeeeennnnnaaaee 476.410
18467V-10-9 ......... L0 0 R U RN 08/16/2024 ..... 0 R 8,951.000 [....
49845€-10-1 ......... KLAVIYOING e e et e e e e e e e e e e e e e e e e e e e enn e e e eennnneeeeennnnnneeeennnn | cvnnineesnnnnn Jonnnd 08/12/2024 ..... DIRECT .... e 2,598.000 |....
79589L-10-6 ......... B PPN IFTTTTUUUUUURRS RPN 09/10/2024 ..... 0] =0 P PPPPPTIN 4,779.000 [ooiiiiiiinnnniiiiinnnnns 225,999 [..oiiiiiiiiiiii o [
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 570,873 XXX 0 XXX
BME2KU-2F-8 ......... |FEDERAL HOME LOAN BANK OF ATLA ..iivvviniiiiiiunniiiiiiiniiisiiinnnnsissirssnnnssernnnnssssnnnsnnnnss | oeeeessnnnenees [oeeees 09/12/2024 ..... FREDDIE MAC ... iiiuuiniiiiiuuinii e ittt s s e s ittii s e s s eresi e e e seesaisesseasnnssssseesnnnssessesnnnnsennee  [sossrsssnnssesensnnnns 47,500.000 |..oiiiiiiinnnniiiinnns 4,750,000 [o.uuiiiiinnnniiiiiiiiinniiiiiins forriiiiii e [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,750,000 XXX 0 XXX
191912-40-1 ......... COHEN & STEERS REALTY INCOME F OPEN_ENDF ......cccevvvviniiiiiiiiiniiiiiniineeeciniineennnnninneens | cennnnneeenennn fonnidd 07/01/2024 ..... WELLS FARGO SECURITIES .
921075-75-0 ......... VAN ECK GLOBAL HARD ASSETS FUN OPEN_END ......ceeeeeeeiieeeemniieeeeeenneneeeeeenneeeeennnnneeeeee | cvvnnnnnnnnnnn Joennnd 08/01/2024 ..... WELLS FARGO SECURITIES .
922031-73-7 ......... VANGUARD INF-PROTECTED SEC FD OPEN_ENDFU .....ccvvuniiiiiiiiiiieiiiiiiieeccviineeccvniineeecnnnins | cennineeeeenns fonnidd 07/01/2024 ..... WELLS FARGO SECURITIES .
922031-85-1 ......... VANGUARDSHORT-TERMTREASURYF OPEN_ENDFUND ......eeeeeeieeeeeennieeeeeennieeeeeemnnneeeeennnnneeeeee | cvvnnnnnnnnnnn Joennnd 09/03/2024 ..... WELLS FARGO SECURITIES .
922042-84-1 ......... VANGUARD EMR MRKTS STK INX CL OPEN_END F ...ooviiviiiiiiiiiiiiececciiineeccvvineeecvvnineeecennn | cennnneeenenns fonnnd 09/23/2024 ... WELLS FARGO SECURITIES .
922908-68-6 ......... VANGUARD 500 INDEX OPEN_END FUND ...eeeeeeeeeinieeeeeeii e e e eeenne e e e eennn e e e eennneneeeennnnees | cvnnnnnnnnnnnn Joennnd 09/30/2024 ..... WELLS FARGO SECURITIES .
957663-67-7 ......... WESTERN ASSET CORE BOND CL IS OPEN END F ...ievvvuniiiiiiiiiiiiiiiiiiniiiiiiiinniicinnninnnssnnsnnnss | eennnnneeesenns |ounnnd 09/03/2024 ..... WELLS FARGO SECURITIES
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 255,318 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 5,576,191 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 5,576,191 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 5,576,191 XXX 0 XXX
6009999999 - Totals 2,971,616,548 XXX 20,903,939 XXX
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..36179V-SH-4 | GOVERNMENTNAT | ONALMORTGAGEA POOL# MA6820 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 e 4,960 |. 08/20/2050 . [1.A ........
..36179V-VX-5 | GOVERNMENTNATIONALMORTGAGEA POOL# MAG930 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/20/2050 . [1.A ........
..36179V-Z0-6 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7051 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/20/2050 . [1.A ........
..36179W-G3-6 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7418 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/20/2051 . [1.A ........
..36179W-G4-4 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7419 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/20/2051 . [1.A ........
..36179W-JR-0 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7472 .... |....... . 09/01/2024 . | PAYDOUN ... . .0 . 0 . 0 . 07/20/2061 . [1.A ........
..36179W-JS-8 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7473 ... |....... . 09/01/2024 . | PAYDOUN ... ........ 1,066,289 |.... .0 . 0 e 1,015,741 .. 0 . 07/20/2051 . [1.A ........
..36179W-LN-6 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7533 .... |....... . 09/01/2024 . | PAYDOUN ... , 377,324 |... 387,553 |...........386, .0 . 0 e 377,324 | 0 . 08/20/2051 . [1.A ........
..36179W-LP-1 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7534 .... |....... . 09/01/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo s 1,612,703 |........ 1,612,703 |........ 1,676,762 |........ 1,673,421 .0 . ,612,703 |.. 0 . 08/20/2051 . [1.A ........
..36179W-L0-9 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7535 .. 09/01/2024 . | PAYDOUN 1,192,863 1,256,031 |. 1,253,741 0 .1,192,863 0| . 08/20/2051 . [1.A .
..36179W-NE-4 | GOVERNMENTNAT | ONALMORTGAGEA POOL# MA7589 .. 09/01/2024 . | PAYDOUN 1,457,447 ..1,515,745 |. 1,513,147 |. 0 . 1,457,447 0| . 09/20/2051 . [1.A .
..36179W-R3-4 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7706 .. 09/01/2024 . | PAYDOUN ... 1,034,515 ..1,074,602 |. 1,073,192 |. . 0 .1,034,515 .0 . 11/20/2061 . [1.A .
..36179W-R4-2 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7707 ... |....... . 09/30/2024 . | BARCLAYS CAPITAL .eevvve |ooveveiiiiiiinennnns |oees 37,065, 143 1,383,741 |.... (14,072) |. 0 el (14,072) ... ,369,669 |.. ... (4,304,525) . 11/20/2051 . [1.A ........
..36179W-R4-2 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7707 ... |....... . 09/01/2024 . | PAYDOUN ... . 1,001,465 1,052,283 |.... (50,818) [. .0 [....... (50,818) |... .0 |eeeee... 1,001,465 .. . 11/20/2061 . [1.A ........
..36179W-TZ-1 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7768 ... |....... . 09/01/2024 . | PAYDOUN ... .. 921,397 , , ..956,906 |.... (35,509) | o0 |eeeeen. (35,509) ... e 921,397 [ . 12/20/2051 . [1.A ........
..36179W-VV-7 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7828 ... |....... . 09/01/2024 . | PAYDOWN ... 743,080 |........... 743,080 |.......... 764,008 ....763,275 |.... .. (20,196) |. .0 [ (20,196) |... 0 .. 743,080 .. . 01/20/2082 . [1.A ........
..36179W-VIi-5 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7829 .... |....... . 09/30/2024 . | BARCLAYS CAPITAL 30,419,247 |....... 32,355,528 |....... 33,867,669 33,822,722 |.... ... (9,658) | 0 eeeennnl (9,688) ... 0 . 01/20/2052 . [1.A ........
..36179W-VWi-5 | GOVERNMENTNATIONALMORTGAGEA POOL# MA7829 .... |....... . 09/01/2024 . | PAYDOUN ... .... 808,136 .. (36,646) |. .0 . (36,646) [... 0 . 01/20/2082 . [1.A ........
..36179X-LH-7 | GOVERNMENTNATIONALMORTGAGEA POOL# MA8428 .... |....... . 09/01/2024 . |PAYDOUN ..coovvvvviiiiiiinns fooeeeiiiiiiiieeeenns [oeeeenn 241,006 ...l 241,096 ...l 287,611 ol 287,634 [oneiiiiinnnnn 0 s 3,462 |. 0 el 3,462 . 0 . 11/20/2052 . [1.A ........
..36200J-AN-2 | GOVERNMENT NATIONAL MORTGAGE A POOL# 602 .... |....... . 09/01/2024 . | PAYDOUN ... ... (456) | .0 . 0 . 03/15/2033 . [1.A ........
..362000-K3-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 569 .. 09/01/2024 . | PAYDOUN 0 0| . 03/15/2082 . (1.
..36200S-TX-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 571 .. 09/01/2024 . | PAYDOUN 0 0| . 10/15/2031 . (1.
..36200S-TX-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 571 .. 09/30/2024 . | B47R_PB 0 0| . 10/15/2031 . (1.
..36201F-UX-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 582 .. . |- 09/01/2024 . | PAYDOUN 0 0| . 04/15/2032 . (1.
..36201F-XG-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 582 .. . |- 09/01/2024 . | PAYDOUN 0 0| . 06/15/2032 . (1.
..36201F-XG-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 582 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 06/15/2032 . (1.
..36201L-TN-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 586 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 04/15/2082 . [1.A ........
..36201L-TN-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 586 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 04/15/2082 . [1.A ........
..36202C-2H-5 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 002576 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 04/20/2028 . [1.A ........
..36202C-2{-2 | GOVERNMENTNATIONALMORTGAGEA POOL# 002589 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/20/2028 . [1.A ........
..36202E-6E-4 | GOVERNMENTNATIONALMORTGAGEA POOL# 004469 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/20/2039 . [1.A ........
..36202E-S9-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 004144 .. 09/01/2024 . | PAYDOUN 0 0| . 05/20/2038 . (1.
..36202E-VP-1 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 004222 ... 09/01/2024 . | PAYDOUN 0 0| . 08/20/2038 . (1.
..362025-BC-1 | GOVERNMENT NATIONAL MORTGAGE A POOL# 607 .. 09/01/2024 . | PAYDOUN 0 0| . 01/15/2033 . (1.
..362025-BC-1 | GOVERNMENT NATIONAL MORTGAGE A POOL# 607 .. 09/30/2024 . | B47R_PB 0 0| . 01/15/2033 . (1.
..36204R-N8-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 377 .. 09/01/2024 . | PAYDOUN 0 0| . 09/15/2025 . (1.
..36205C-6H-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 387 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/15/2025 . (1.
..36205P-Y4-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 396 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/15/2025 . [1.A ........
..36205R-TF-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 398 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 08/15/2025 . [1.A ........
..36206A-PL-1 | GOVERNMENT NATIONAL MORTGAGE A POOL# 405 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/15/2025 . [1.A ........
..36206B-11G-2 | GOVERNMENT NATIONAL MORTGAGE A POOL# 406 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/15/2025 . [1.A ........
..36206E-3P-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 409 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/15/2025 . [1.A ........
..36206E-FZ-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 408 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/15/2025 . [1.A ........
..36206F-LU-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 409 .... . |- 08/01/2024 . | PAYDOUN ... .0 . 0 . 09/15/2025 . [1.A ........
..36206F-RC-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 410 .. 09/01/2024 . | PAYDOUN 0 0| . 08/15/2025 . [1.A .
..36206F-RJ-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 410 .... . 09/01/2024 . | PAYDOUN ... 0. .0 . . 08/15/2025 . [1.A ........
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..36206J-FS-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 412 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 e . 08/15/2025 . [1.A ........
..36206J-YG-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 413 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/15/2025 . [1.A ........
..36206K-HA-2 | GOVERNMENT NATIONAL MORTGAGE A POOL# 413 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/15/2025 . [1.A ........
..36206L-CQ-0 | GOVERNMENT NATIONAL MORTGAGE A POOL# 414 .... |....... . 07/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/15/2025 . [1.A ........
..36206L-PU-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 414 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/15/2025 . [1.A ........
..36206M-PP-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 415 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/15/2025 . [1.A ........
..36206N-C4-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 415 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/15/2025 . [1.A ........
..36206P-PG-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 417 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/15/2026 . [1.A ........
..36206P-1IY-2 | GOVERNMENT NATIONAL MORTGAGE A POOL# 417 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/15/2025 . [1.A ........
..36206U-NA-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 421 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 02/15/2026 . 1.A .
..36206U-116-2 | GOVERNMENT NATIONAL MORTGAGE A POOL# 421 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/15/2026 . [1.A .
..36206W/-Z4-0 | GOVERNMENT NATIONAL MORTGAGE A POOL# 423 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/15/2026 . [1.A .
..36207L-H3-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 435 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/15/2031 . [1.A ........
..36210R-G6-1 | GOVERNMENT NATIONAL MORTGAGE A POOL# 499 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/15/2031 . [1.A ........
..36210R-G6-1 | GOVERNMENT NATIONAL MORTGAGE A POOL# 499 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 11/15/2031 . [1.A ........
..36213C-J5-0 | GOVERNMENT NATIONAL MORTGAGE A POOL# 550 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/15/2031 . [1.A ........
..36213E-116-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/15/2082 . [1.A ........
..36213F-H5-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/15/2082 . [1.A ........
..36213F-H5-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 12/15/2082 . [1.A ........
..36213F-K9-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 553 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/15/2033 . [1.A ........
..36224P-211-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 334 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/15/2025 . (1.
..36225A-GM-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 780 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/15/2025 . (1.
..36225B-ND-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/15/2031 . (1.
.. 36225C-C9-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 080095 .. . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 07/20/2027 . (1.
.. 36225C-DM-5 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 080107 .. . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 08/20/2027 . (1.
..36241K-L0-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 782 .... |....... . 09/01/2024 . | PAYDOUN ... L7,708 |.... .0 . 0 7,675 |.. 0 . 01/15/2037 . (1.
..36202C-BU-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 644 .... |....... . 09/01/2024 . | PAYDOUN ... ... 9,511 | .0 . 0 .9,550 |.. 0 . 07/15/2035 . [1.A ........
..36292L-EX-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 651 .... |....... . 09/01/2024 . | PAYDOUN ... ... 1,648 |.... .0 . 0 .1,631 |.. 0 . 06/15/2036 . [1.A ........
..36296D-YU-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 688 .... |....... . 09/01/2024 . | PAYDOUN ... ...49,610 |.... .0 . 0 ..49,258 |.. 0 . 05/15/2038 . [1.A ........
..383730-MZ-1 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... ..105,547 |.... .0 . 0 .106,552 |.. 0 . 05/20/2033 . [1.A ........
..38374C-YN-5 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... . . ...28,001 |.... .0 . 0 ..28,517 |.. 0 . 10/20/2033 . [1.A ........
..38374F-X5-8 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .. 09/01/2024 . | PAYDOUN .. 112,065 .. 112,065 K ..100,357 |. 0 0| 112,065 0| . 04/16/2034 . (1.
..38374H-PY-0 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .. 09/01/2024 . | PAYDOUN .. 162,842 ..162,842 ..150,344 |. . 161,311 |. 0 0| .162,842 0| . 07/20/2034 . (1.
..38375J-XK-6 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .. 09/01/2024 . | PAYDOUN ..122,487 ..122,286 |. ..122,286 |. 0 0| 122,487 0| . 04/20/2037 . (1.
..38375J-XK-6 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .. 09/30/2024 . | B47R_PB ..3,726,860 ..3,720,746 |. .3,720,746 |. 0 0| .3,720,746 0| . 04/20/2037 . (1.
..38379W-HL-9 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .. 09/01/2024 . | PAYDOUN 0 0| 0| . 04/20/2046 . (1.
..38380Y-RD-9 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/20/2048 . (1.
..38381A-GL-4 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/20/2048 . [1.A ........
..38381J-D7-9 | GOVERNMENTNAT | ONALMORTGAGEA SENIOR CMBS ..... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/16/2065 . [1.A ........
..38381J-N8-6 | GNMA_24-17 SENIOR CMBS 194-BA  3.917% 1 ... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/16/2065 . [1.A ........
..38381J-NB-9 | GOVERNMENT NATIONAL MORTGAGE A SENIOR CM ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/16/2063 . [1.A ........
..38381J-R7-4 | GNMA_24-17 SENIOR CMBS -18-AC  4.500% 0 .... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/16/2057 . [1.A ........
..38381J-U0-8 | GOVERNMENT NATIONAL MORTGAGE A SENIOR CM .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/16/2064 . [1.A ........
..38381K-BB-9 | GOVERNMENT NATIONAL MORTGAGE A SENIOR CM .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/16/2063 . [1.A ........
..38384C-211-0 | GNMA_23-112A AGENCY CMO 12A-AF  6.395% 09/20/2024 . | PAYDOUN 0 0| 0| . 08/20/2053 . [1.A .
.. 38384G-NQ-9 | GOVERNMENT NATIONAL MORTGAGE A GNMA 23-1 .... . 09/20/2024 . | PAYDOUN ... 0. .0 . 0. . 12/20/2053 . [1.A ........
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..38384J-Ch-4 | GNMA_24-21B AGENCY CMO 21B-FC  6.345% 1 ... [....... . 09/20/2024 . | PAYDOUN ... 300,749 301,031 |.... ... (282) ] 0 e (282) .. .. 3,530 |. 10/20/2053 . [1.A ........
..38384N-JE-6 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO 7 ... |....... . 09/20/2024 . | PAYDOUN ... 400,543 .... 400,668 |.... 0 e (129) 6,494 |. 04/20/2054 . |1.A ........
..83162C-TX-1 | SMALL BUSINESS ADMINISTRATION SENIOR AGE .... |....... . 09/01/2024 . | PAYDOUN ... .0 . . 03/01/2031 . [1.A ........
..911760-KE-5 | VENDEE MORTGAGE TRUST VENDE_97 SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... .0 . . 02/15/2027 . (1.A ........
J.P. MORGAN SECURITIES
..912797-KJ-5 | UNITEDSTATESTREASURY TBILL CASH 4.810 .... |....... . 08/08/2024 .| INC ...cooeeeiiinniiies . 1,127,009 L0 e .0 . . 03/20/2025 . [1.A ........
..912797-1B-1 |UNITEDSTATESTREASURY TBILL CASH 4.89%5 .... |....... . 09/13/2024 . | WELLS FARGO SECURITIES .. 109,371 0 s .0 . . 05/15/2025 . [1.A ........
..912803-BJ-1 | UNITEDSTATESTREASURY SENIOR GOVT BND 0 .... [....... . 09/30/2024 . | B47R_PB ... 25,767,357 25,341,451 |.... .0 . . 11/15/2026 . [1.A ........
..912810-FB-9 | UNITEDSTATESTREASURY SENIOR GOVT BND 6 .... [....... . 09/30/2024 . | B47R_PB ... ... 20,593 e 20,722 | .0 . . . 11/15/2027 . [1.A ........
..912828-2Y-5 | UNITEDSTATESTREASURY SENIOR GOVT BND 2 ... |[....... . 09/30/2024 . |MATURITY L.ovvvviininiininn Joeeeeeeeeeineeeeeens oo 25,000,000 |....... 25,000,000 |[....... 24,937,560 |....... 24,992,893 |.... .0 . 0 e 25,000,000 |.. ...531,250 |. 09/30/2024 . [1.A ........
..912828-77-8 | UNITEDSTATESTREASURY SENIOR GOVT BND 1 ... 09/26/2024 . | VARIOUS ... 84,349,063 .89,500,000 .88,940,020 |. 89,149,921 0 0| 89,221,062 1,394,017 |. 01/31/2027 . |1.A .
..91282C-CL-3 | UNITEDSTATESTREASURY SENIOR GOVT BND O ... 07/15/2024 . (MATURITY .... 108,800,000 |..... 108,800,000 |..... 108,852,453 |..... 108,809,631 0 .0 |..... 108,800,000 408,000 |. 07/15/2024 . |1.A .
..91282C-D0-1 | UNITEDSTATESTREASURY SENIOR GOVT BND 1 ... . 07/01/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeieiieeiinnns |oeees 1,381,348 |........ 1,500,000 |........ 1,474,217 |........ 1,484,176 |.... .0 . 0 e 1,486,777 |....cevvveennnn 0 [oeen.. (105,429) |...... (105,429) |............. 9,477 |. 12/31/2026 . [1.A ........
CITIGROUP GLOBAL MKT INC
..91282C-ED-9 | UNITEDSTATESTREASURY SENIOR GOVT BND 1 .... [....... . 09/09/2024 . | .eiiiiiiiiiiiiiiiiiiiiiiiiiins e | 20,385 |........... 29,800 |[............ 28,848 ..ol [ [ PP 468 |............... [ PP 468 |............... [ PP 29,316 [..oooeeennnnn [ 70 [, (I 514 |. 03/15/2025 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 333,643,893 345,891,137 331,498,535 343,865,658 0 29,732 0 29,732 0 346,317,845 0 | (12,673,950)| (12,673,950) 4,728,856 XXX XXX
REDEMPT [ON 100.0000
..218493-AA-2 | CORDELIO AMALCO GP | SECURED CORP_BND ........ . 09/27/2024 . .. 334,680 334,680 339,783 |[...........342,266 |.... ....334,680 |.. . (5,103) . 09/30/2034 . [2.A FE ..
..465077-AL-9 | ISRAEL ELECTRIC CORP LTD SECURED CORPBN .... . 09/30/2024 . | B47R_PB . 1,954,178 ..2,000,000 ..1,895,000 |. .1,046,280 |. .1,954,178 I . 08/14/2028 . |2.A FE
..7T4727P-BD-2 | QATAR STATE OF SENIOR CORP_BND 144A 3 .... . 09/30/2024 . | B47R_PB .. 559,362 . 560,000 ..558,936 |. ..559,285 |. .559,362 . 04/16/2030 . [1.C FE ...
..T4727P-BE-0 |QATAR STATE OF SENIOR CORP_BND 144A 4 .... . 09/30/2024 . | B47R_PB ... ..590,000 590,000 590,000 |...........590,000 |.... .590,000 |.. . 04/16/2050 . [1.C FE ..
REDEMPT [ON 100.0000
..75405U-AD-8 |RAS LAFFAN LIQUEFIED NATURAL G SECURED C .... [D..... . 09/30/2024 . | evviiiiiniiiniiiiniiiiiiniins | [ 442,500 [, 442,500 |........... 464,625 |...........446,301 [...cccccnnnn0 | (3,801) fouvvvennnnnnnne [V R (3,801) fouvveennnnnnnne [V R 442,500 . 09/30/2027 . (1.D FE ....
..80413T-AK-5 | SAUDI ARABIA KINGDOM OF SENIOR CORP_BND .... |[D..... . 09/04/2024 . | GOLDMAN SACHS & CO. ... |oeeeeerreeinnnnnnns |-oeenn.4,981,250 | 5,000,000 |........ 4,953,900 |........ 4,973,442 |...ooovviinnnn0 foinnnnns 3,083 | LUK I O | RN 4,976,505 |.. . 04/16/2029 . (1.E FE ....
..91087B-AJ-9 | MEXICO UNITED MEXICAN STATES SENIOR COR .... |D..... . 07/12/2024 . |VARIOUS ....oevvvvvvnnnnnes .2,010,000 |........ 2,010,000 |........ 1,989,759 |........2,004,255 |...............0 ...t 2,261 |0 2,261 foniiiiinnnnnn 0 e 2,006,516 |.. . 04/27/2025 . [2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 10,871,970 10,937, 180 10,792,003 9,497 10,863,741 XXX XXX
‘ REDENPT 10N 100.0000 |
..452152-GS-4 | ILLINOIS(STATEOF) MUNITAX BND GO 7.350 .... |....... . 07/01/2024 .| eeeeniiiiiiiiieeeiiiiiineees | e 3,571 |oveveennnes 3,571 |ooveeeeen 4,038 ... 3,847 |.oeeiiien [V PO (276) [cvvnnnnnnnnnnn [U (276) [cvvnnnnnnnnns 0 Joeeeeieeenn 3571 oo [ 0 Joeeeeeiieenn [ 263 |. 07/01/2035 . [1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 3,571 3,571 4,038 3,847 0 (276) 0 (276) 0 3,571 0 0 0 263 XXX XXX
..167486-M9-7 |CH|CAGO CITY OF MUNITAX BND GO 7.045% .... |....... . 09/30/2024 . ‘VARIOUS ............................................... 2,457,928 |........ 2,345,000 |........ 2,557,167 |........ 2,472,706 [...evvvnnnnnnns [V R (14,778) |evvvverennanns [V R (14,778) |eevvverennnnns 0 fnns 2,457,928 |..ovvvviinnnnnn 0 [0 s [V 206,048 |. 01/01/2029 . |2.A FE
..64966L-M8-1 |NEW YORK CITY OF MUNITAX BND GO  3.850% .... |[....... . 09/30/2024 . |BATRPB .....eevvvvvniiinins |ooeeiiieiiiieeeeeens | 24,983,432 |....... 25,010,000 |....... 24,943,724 |....... 24,979,609 |............... [V PP 3,823 |l [V PP 3,823 |l [ 24,983,432 [..ccoooeeeeenn 0 o0 e [ 799,729 |. 06/01/2029 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 27,441,360 27,355,000 27,500,891 27,452,315 0 (10,955) (10,955) 27,441,360 0 1,005,777 XXX XXX
..20753B-AA-0 | CAS_23-RO7 WHOLE CMO 7-2M1 144A  7.230% .... |....... . 09/25/2024 . | PAYDOUN ... .. 168,961 .. 168,961 ... (1,168) |. . (1,168) |... 168,961 . 09/25/2043 . [1.E ........
..20753D-AA-6 | FANNIE MAE - CAS_22-R09 MEZZANIN WHOLE C .... |....... . 09/25/2024 . | PAYDOUN ... .. 372,288 372,288 ....(3,205) |. . 09/25/2042 . (1.A ........
..20753U-AA-8 | FANNIE MAE - CAS_24-RO1 WHOLE CMO 1-1M1 ..... [....... . 09/25/2024 . | PAYDOUN ... 555,885 . 01/25/2044 . [1.A ........
..20753X-AA-2 | CONNECTICUT AVENUE SECURITIES WHOLE_CMO ...... [....... . 09/25/2024 . | PAYDOUN ... 200,757 K . 03/25/2042 . (1.A ........
..20753Y-CH-3 | CONNECTICUT AVENUE SECURITIES MEZZANIN W .... |....... . 09/25/2024 . | PAYDOUN ... 990,048 ....(4,549) |. . 03/25/2042 . [1.A ........
..20754A-AA-1 | CONNECTICUT AVENUE SECURITIES SENIOR WHO .... |....... . 09/25/2024 . | PAYDOUN ... 573,538 |[...........571,531 [...........285,639 [......cccceeen0 foeeinns 1,999 |. . 12/25/2041 . [1.A ........
..20754G-AA-8 | FANNIEMAECONNECT I CUTAVENUE WHOLE CMO 2-1 ... |....... . 09/25/2024 . | PAYDOUN ... 123,830 , ... (155) | . 02/25/2044 . [1.A ........
..20754L-AA-7 | FANNIE MAE CONNECTICUT AVENUE SENIOR WHO .... 09/25/2024 . | PAYDOUN 147,431 .. 147,313 | ..1,668 | . 12/25/2041 . (1.
..20754N-AB-1 | CONNECT ICUT AVENUE SECURITIES MEZZANIN W .... 09/25/2024 . | PAYDOUN 85,869 |. 85,869 |. .0 . 05/25/2042 . (1.
..20755A-AB-8 | CAS_23-R02 WHOLE_CMO _23-R02 144A  7.58 .... 09/25/2024 . | PAYDOUN .. 249,223 |. .. 249,223 |. .0 . 01/25/2043 . (1.
..20270C-L3-7 |ENERGY NORTHWEST SENIOR MUNITAX_BND REV ..... |....... . 07/01/2024 . |MATURITY . .... 400,000 |.......... 400,000 |.... . 07/01/2024 . (1.
..302613-AL-8 |FRESB MULTIFAMILY MORTGAGE PAS SENIOR SE .... [....... . 09/01/2024 . | PAYDOUN ... ... 17,954 ... . 11/25/2026 . [1.A ........
..302613-AL-8 |FRESB MULTIFAMILY MORTGAGE PAS SENIOR SE .... |[....... . 09/30/2024 . | B47R_PB ... .3,273,515 |.... . 11/25/2026 . [1.A ........
..302987-AE-2 | FHLMC_20-SB70 SENIOR SENIOR_CMBS _20-8B7 .... |....... . 09/01/2024 . | PAYDOUN ... . 10/25/2039 . [1.A ........
..30298B-AJ-2 | FRESB MULTIFAMILY MORTGAGE PAS SENIOR SE .... [....... . 09/01/2024 . | PAYDOUN ... . 03/25/2039 . [1.A ........
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..30298L-AE-1 |FRESB MULTIFAMILY MORTGAGE PAS PRELCF SE .... [....... . 09/01/2024 . | PAYDOUN ... ... (2,826) | 0 el (2,826) ... 0 .609,339 |.. 0 e 9,842 |. 05/25/2039 . [1.A ........
..30335J-AC-5 | FARMMORTGAGETRUSTFARM_24-1 AGENCY CMO 24 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 ..64,122 |.. 0 . 10/01/2083 . [1.A ........
..30711X-AK-0 | FANNIE MAE CONNECTICUT AVENUE MEZZANIN W .... [....... . 07/25/2024 . | PAYDOUN ... .0 . o0 |eeennn.. 1,489,490 .. 0 . 07/25/2024 . [1.A ........
..31283H-20-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2031 . [1.A ........
..31283H-25-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2032 . [1.A ........
..31283H-27-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2031 . [1.A ........
..31283H-FP-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2029 . [1.A ........
..31283H-GE-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2029 . [1.A ........
..31283H-VE-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2033 . [1.A ........
..31283H-VL-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2033 . [1.A .
..31287T-AQ-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# C67 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2032 . [1.A .
..31287U-DB-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# C68 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2032 . [1.A .
..31287U-DB-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# C68 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 06/01/2032 . [1.A ........
..31287U-DP-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# C68 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2032 . [1.A ........
..31288D-K5-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# C74 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2082 . [1.A ........
..3128F2-IL-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# D63 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2025 . [1.A ........
..3128FK-SC-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# D77 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3128FX-YS-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# D87 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3128KD-4N-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# A51 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2036 . [1.A ........
..3128KD-YD-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# AS1 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2036 . [1.A ........
..3128KE-PJ-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# AS52 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2036 . (1.
..3128KE-PJ-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# AS52 ... 09/30/2024 . | B47R_PB 0 0| 0| . 09/01/2036 . (1.
..3128LB-2V-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A77 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2038 . (1.
..3128M4-CP-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO2 .. . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2036 . (1.
..3128M4-CP-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO2 .... |.......|. 09/30/2024 . |B47R_PB 0 0| 0| . 12/01/2036 . (1.
..3128M5-AJ-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2037 . (1.
..3128M5-RY-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2038 . [1.A ........
..3128M5-RY-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO3 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 01/01/2038 . [1.A ........
..31286-LVi-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2038 . [1.A ........
..3128M6-0A-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2038 . [1.A ........
..3128\6-QF-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2038 . [1.A ........
..3128M7-QY-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO5 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2039 . (1.
..312818-B6-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO6 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2040 . (1.
..3128M9-SH-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO7 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2043 . (1.
..3128M9-U2-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO7 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2043 . (1.
..3128MJ-22-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB .. 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2047 . (1.
..3128MJ-3A-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO8 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2047 . (1.
..3128MJ-3K-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2048 . [1.A ........
..3128MJ-4H-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO8 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2048 . [1.A ........
..3128MJ-5H-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172048 . [1.A ........
..3128MJ-6H-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO8 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2049 . [1.A ........
..3128MJ-6J-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2049 . (1.A ........
..3128MJ-CS-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOS .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2035 . [1.A ........
..3128MJ-ZN-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2047 . (1.A ........
..3128NH-2A-0 | FEDERALHOMELOANMORTGAGECOR POOL# 1J1669 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2037 . [1.A .
..31292G-5P-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO ... . 09/01/2024 . | PAYDOUN ... 0. .0 . 0. . 07/01/2029 . [1.A ........
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..31202G-5R-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . ()] 0 0 e . 08/01/2029 . [1.A ........
..31292G-5I-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . (D] 0 0 . 09/01/2029 . [1.A ........
..31292G-6L-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2029 . [1.A ........
..31292G-6)i-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2029 . [1.A ........
..31202G-7H-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2029 . [1.A ........
..31292G-0B-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2026 . [1.A ........
..31292G-TF-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2027 . [1.A ........
..31202H-4K-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2033 . [1.A ........
.. 31202H-JU-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2031 . [1.A ........
..31292H-0R-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2032 . [1.A .
..31292H-0R-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 09/30/2024 . | B47R_PB 0 0| 0| . 06/01/2032 . [1.A .
..31202H-0Z-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2032 . [1.A .
..31202H-0Z-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 05/01/2082 . [1.A ........
..312924-ZL-1 |FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31292H-ZL-1 |FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 10/01/2033 . [1.A ........
..312028-CF-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO9 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2044 . (1.A ........
..31293Y-GV-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# C32 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2029 . [1.A ........
..31293Y-KK-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# C32 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2029 . [1.A ........
..31203Y-08-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# C33 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2029 . [1.A ........
..31296T-NR-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A18 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31296W-EY-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A20 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 03/01/2034 . (1.
..31296W-EY-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A20 .. 09/30/2024 . | B47R_PB 0 0| 0| . 03/01/2034 . (1.
..31296W-RIW-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A20 .. 09/01/2024 . | PAYDOUN K 0 0| 0| . 04/01/2034 . (1.
..31208N-PJ-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# C52 ... . |- 09/01/2024 . | PAYDOUN .39 K .39 | 0 0| .39 0| . 06/01/2031 . (1.
..3131WR-FX-8 | FEDERALHOMELOANMORTGAGECOR POOL# ZJ1082 ... veeeee. |- 0970172024 . | PAYDOUN .. 218,643 ..218,643 ..216,002 |. ..216,248 |. 0 0| .218,643 0| . 01/01/2041 . (1.
..3131WR-GC-3 | FEDERALHOMELOANMORTGAGECOR POOL# ZJ1095 ...... [....... . 09/01/2024 . | PAYDOUN ... ... 78,656 ... 78,656 ...80,129 |............ 79,927 |.... .0 . 0 ..78,656 |.. 0 . 01/01/2041 . (1.
..3131XR-NV-2 | FEDERALHOMELOANMORTGAGECOR POOL# ZL9404 ...... |....... . 09/01/2024 . | PAYDOUN ... ... 15,324 ... 15,324 ...15,608 |.... .0 . 0 .. 15,324 |.. 0 . 04/01/2045 . [1.A ........
..3131XT-68-4 | FEDERALHOMELOANMORTGAGECOR POOL# ZM0BBT ..... |....... . 09/01/2024 . | PAYDOUN ... ... 10,181 ...10,622 |.... .0 . 0 ..10,181 |.. 0 . 03/01/2046 . [1.A ........
..3131XT-6S-4 | FEDERALHOMELOANMORTGAGECOR POOL# ZM0B8T ..... |....... . 09/30/2024 . | B47R_PB ... ,207,542 1,208,513 |.... .0 . 0 ,207,542 |.. 0 . 03/01/2046 . [1.A ........
..3131XT-7C-8 | FEDERALHOMELOANMORTGAGECOR POOL# ZM0BOT1 ..... |....... . 09/01/2024 . | PAYDOUN ... ... 25,882 i 26,987 ... .0 . 0 0 . 03/01/2046 . [1.A ........
..3131XT-7C-8 | FEDERALHOMELOANMORTGAGECOR POOL# ZM0BOT ..... |....... . 09/30/2024 . | B47R_PB ... ,378,675 .2,389,669 |........2,380,545 |.... .0 . 0 0 . 03/01/2046 . [1.A ........
..3131YA-6M-7 | FEDERALHOMELOANMORTGAGECOR POOL# ZN4476 ... 09/01/2024 . | PAYDOUN ..154,910 |. 0 0| 0| . 12/01/2048 . (1.
..31320J-FD-4 | FEDERALHOMELOANMORTGAGECOR POOL# ZA1064 ... 09/01/2024 . | PAYDOUN ..122,210 | 0 0| 0| . 09/01/2040 . (1.
.. 31320N-CC-0 | FEDERALHOMELOANMORTGAGECOR POOL# ZA4567 ... 09/01/2024 . | PAYDOUN ..202,710 |. 0 0| 0| . 09/01/2045 . (1.
..3132A5-H0-1 | FEDERALHOMELOANMORTGAGECOR POOL# ZS4739 09/01/2024 . | PAYDOUN . ..145,801 |. 0 0| 0| . 10/01/2047 . (1.
..3132A5-JIi-6 | FEDERALHOMELOANMORTGAGECOR POOL# ZS4777 ... 09/01/2024 . | PAYDOUN . 181,618 ..193,303 |. . 0 0| 0| . 07/01/2048 . (1.
..3132AC-EP-1 | FEDERALHOMELOANMORTGAGECOR POOL# ZT0142 ..... |....... . 09/01/2024 . | PAYDOUN ... 307,389 318,406 |.... .0 |.eeen. (10,097) |... 0 0 . 09/01/2047 . (1.
..3132AC-SZ-4 | FEDERALHOMELOANMORTGAGECOR POOL# ZT0536 ..... |....... . 09/01/2024 . | PAYDOUN ... 141,171 163,369 |.... 0 e (11,494) ... 0 0 . 03/01/2048 . [1.A ........
..31320X-6G2-2 | FEDERALHOMELOANMORTGAGECOR POOL#SB1117 ....... [....... . 09/01/2024 . | PAYDOUN ... 968,642 987,864 |.... 0 e (19,222) .. 0 0 . 04/01/2039 . [1.A ........
..31320M-RQ-0 | FEDERALHOMELOANMORTGAGECOR POOL# SD0495 ...... |....... . 09/01/2024 . | PAYDOUN ... .0 . (18,169) [... 0 0 . 09/01/2050 . [1.A ........
..3132DN-V9-1 | FEDERALHOMELOANMORTGAGECOR POOL# SD1540 ...... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2052 . [1.A ........
..31320P-CK-2 | FEDERALHOMELOANMORTGAGECOR POOL#SD1874 ....... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172052 . [1.A ........
..31320P-ES-3 | FEDERALHOMELOANMORTGAGECOR POOL# SD1945 . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 0 . 11/01/2052 . [1.A ........
..313200-3C-8 | FEDERALHOMELOANMORTGAGECOR POOL# SD3495 . |- 09/01/2024 . | PAYDOUN ... .... 100,181 .0 . 0 100, 181 0 . 07/01/2083 . [1.A ........
..3132D0-RE-8 | FEDERALHOMELOANMORTGAGECOR POOL# SD3185 09/01/2024 . | PAYDOUN ...60,454 N 0 0| 60,454 0| . 06/01/2053 . [1.A .
..31320S-NM-0 | FEDERALHOMELOANMORTGAGECOR POOL#SD4896 .. . 09/01/2024 . | PAYDOUN ... .. 108,315 |........... 108,315 .. 109,178 |.... 0. .0 . .108,315 |. 0. . 02/01/2054 . [1.A ........
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..31320S-TT-9 | FEDERALHOMELOANMORTGAGECOR POOL#SD5062 ....... [....... . 09/01/2024 . | PAYDOUN ... 0 e (448) | 0 0 e . 03/01/2054 . [1.A ........
..31320V-3)1-5 | FEDERALHOMELOANMORTGAGECOR POOL# SD80O04 ...... |....... . 09/01/2024 . | PAYDOUN ... .. (16,565) |. .0 . (16,565) [... 0 0 . 08/01/2049 . [1.A ........
..3132DV-6V-2 | FEDERALHOMELOANMORTGAGECOR POOL# SD8084 ...... |....... . 09/01/2024 . |PAYDOUN ...oovvvvvviiiinnins |oveneiiiiieneeeeens [ 523,194 [0 523,194 |l 545,675 |...........544,521 [0 [onins (21,327) | 0 e (21,327) . 0 0 . 08/01/2050 . [1.A ........
..3132DV-7D-1 | FEDERALHOMELOANMORTGAGECOR POOL# SDB092 ...... |....... . 09/01/2024 . |PAYDOUN ...ovvvvvvviiiiinins |oeeeeeeeeiiieeneenns [oeeeee... 265,404 |0, 265,404 |...........277,492 |...........276,848 [...............0 |...cos (11,443) | 0 e (11,443) ). 0 0 . 09/01/2050 . [1.A ........
..31320V-7M-1 | FEDERALHOMELOANMORTGAGECOR POOL# SD8100 ..... |....... . 09/01/2024 . | PAYDOUN ... .. (18,746) |. 0 |eeeee.. (18,746) |... 0 0 . 10/01/2050 . [1.A ........
..3132DV-ME-2 | FEDERALHOMELOANMORTGAGECOR POOL# SD7857 ...... [....... . 09/01/2024 . | PAYDOUN ... 873,073 ... 26,606 | .0 |....... 26,606 |... 0 0 . 12/01/2082 . [1.A ........
..3132DV-MK-8 | FEDERALHOMELOANMORTGAGECOR POOL# SD7562 ...... |....... . 09/01/2024 . | PAYDOUN ... 421,103 ... (5,104) |. .0 . 0 0 . 04/01/2053 . [1.A ........
..31320V-MN-2 | FEDERALHOMELOANMORTGAGECOR POOL#SD7565 ....... [....... . 09/01/2024 . | PAYDOUN ... 320,242 |..........315,088 |.ooeeiiiiiiiinnnn 0 [0 fniiinnns 5,154 |. .0 . 0 0 . 09/01/2083 . [1.A ........
..31320V-MR-3 | FEDERALHOMELOANMORTGAGECOR POOL#SD7568 ....... [....... . 09/01/2024 . | PAYDOUN ... ... 17,679 |. .0 . 0 0 . 02/01/2054 . [1.A ........
..3132DW-AH-6 | FEDERALHOMELOANMORTGAGECOR POOL# SDB108 09/01/2024 . | PAYDOUN .. (12,501) | 0 0| 0| . 1170172050 . [1.A .
..31320W-AN-3 | FEDERALHOMELOANMORTGAGECOR POOL# SD8113 09/01/2024 . | PAYDOUN (2,179) |. 0 0| 0| . 12/01/2050 . [1.A .
..3132DW-AW-3 | FEDERALHOMELOANMORTGAGECOR POOL# SD8121 09/01/2024 . | PAYDOUN .(2,265) | 0 0| 0| . 01/01/2051 . [1.A .
..3132DW-B2-8 | FEDERALHOMELOANMORTGAGECOR POOL# SDB157 ...... [....... . 09/01/2024 . | PAYDOUN ... . .. (30,758) | .0 . (30,758) |[... 0 0 . 07/01/2051 . [1.A ........
..3132DW-B6-9 | FEDERALHOMELOANMORTGAGECOR POOL# SD8161 ..... |....... . 09/01/2024 . | PAYDOUN ... 454,848 |...........473,540 [...........472,627 [.cccoiiiinnn0 foinns (17,779) |. 0 e (17,779) ). 0 0 . 08/01/2051 . [1.A ........
..3132DW-B7-7 | FEDERALHOMELOANMORTGAGECOR POOL# SD8162 ...... |....... . 09/01/2024 . | PAYDOUN ... 775,654 |...........818,135 [...........816,299 [...............0 |..ois (40,646) |. .0 |....... (40,646) |... 0 0 . 08/01/2051 . [1.A ........
..3132DI-BB-8 | FEDERALHOMELOANMORTGAGECOR POOL# SD8134 ...... |[....... . 09/01/2024 . | PAYDOUN ... 139,030 ... (1,008) | .0 [ (1,008) ... 0 0 . 03/01/2051 . [1.A ........
..31320W-BQ-5 | FEDERALHOMELOANMORTGAGECOR POOL# SD8147 ...... [....... . 09/01/2024 . | PAYDOUN ... 341,482 .. (11,616) |. 0 el (11,616) ... 0 0 . 05/01/2051 . [1.A ........
..31320W-BR-3 | FEDERALHOMELOANMORTGAGECOR POOL# SD8148 ...... [....... . 09/01/2024 . | PAYDOUN ... 368,312 |...........388,864 [...........387,856 [...............0 |.oiis (19,544) |. 0 [ (19,544) ... 0 0 . 05/01/2051 . [1.A ........
..3132DW-BU-6 | FEDERALHOMELOANMORTGAGECOR POOL# SD8151 ...... [....... . 09/01/2024 . | PAYDOUN ... 320,318 331,541 [...........330,944 [......cccceetnn0 |oinis (10,626) |. .0 |....... (10,626) |... 0 0 . 06/01/2051 . [1.A ........
..31320W-BZ-5 | FEDERALHOMELOANMORTGAGECOR POOL# SD8156 ...... [....... . 09/01/2024 . | PAYDOUN ... 418,336 432,618 |[...........431,002 [....cccceennnnn 0 foinns (13,566) |. .0 [ (13,566) |... 0 0 . 07/01/2051 . [1.A ........
..313200-C3-5 | FEDERALHOMELOANMORTGAGECOR POOL# SD8190 09/01/2024 . | PAYDOUN ... ..850,630 |. 0 (22,751) 0| 0 . 01/01/2052 . (1.
..313200-C9-2 | FEDERALHOMELOANMORTGAGECOR POOL# SD8196 09/30/2024 . [GX CLARKE .33,618,347 |. 0 (10,156) 0| ... (3,661,368) . 02/01/2052 . (1.
..313200-C9-2 | FEDERALHOMELOANMORTGAGECOR POOL# SD8196 09/01/2024 . | PAYDOUN ... 0 (44,208) 0| .879,730 L0 . 02/01/2052 . (1.
..31320W-CC-5 | FEDERALHOMELOANMORTGAGECOR POOL# SDB167 ... . |- 09/01/2024 . | PAYDOUN 0 (54,003) 0| .1,372,325 0| . 09/01/2051 . (1.
..313200-CD-3 | FEDERALHOMELOANMORTGAGECOR POOL# SDB168 ... . |- 09/01/2024 . | PAYDOUN . . 0 (24,560) 0| 0| . 09/01/2051 . (1.
..313200-CJ-0 | FEDERALHOMELOANMORTGAGECOR POOL# SDB173 ...... [....... . 09/01/2024 . | PAYDOUN ... ,225,259 ..1,272,881 20 .. (45,246) |... 0 0 . 1070172051 . (1.
..3132DW-EB-5 | FEDERALHOMELOANMORTGAGECOR POOL# SD8230 ...... [....... . 09/01/2024 . | PAYDOUN ... .. 286,393 .0 . 0 0 . 06/01/2052 . [1.A ........
..31320W-EC-3 | FEDERALHOMELOANMORTGAGECOR POOL# SD8231 ...... [....... . 09/01/2024 . | PAYDOUN ... .. 284,847 .0 . 0 0 . 07/01/2052 . [1.A ........
..3132DW-ET-6 | FEDERALHOMELOANMORTGAGECOR POOL# SD8246 ...... |....... . 09/01/2024 . | PAYDOUN ... .. 329,290 .0 . 0 . .. 0 . 09/01/2052 . [1.A ........
..3132DW-F5-7 | FEDERALHOMELOANMORTGAGECOR POOL#SDB288 ....... [....... . 09/01/2024 . | PAYDOUN ... .... 179,686 .. 176,850 |.... .0 . 0 179,686 |.. 0 . 01/01/2083 . [1.A ........
..3132DW-FH-1 | FEDERALHOMELOANMORTGAGECOR POOL# SD8268 ...... |....... . 09/01/2024 . | PAYDOUN ... . ... 191,676 189,849 |.... .0 . 0 191,676 |.. 0 . 11/01/2052 . [1.A ........
..3132DW-GG-2 | FEDERALHOMELOANMORTGAGECOR POOL#SD8299 .. 09/01/2024 . | PAYDOUN .. 195,001 ..195,091 ..186,732 |. K 0 0| .195,001 0| . 02/01/2053 . (1.
..3132DW-HS-5 | FEDERALHOMELOANMORTGAGECOR POOL# SD8341 09/01/2024 . | PAYDOUN .. 140,838 ..140,838 .. 139,264 |. ..139,266 |. 0 0| .140,838 0| . 07/01/2053 . (1.
..31320W-HU-0 | FEDERALHOMELOANMORTGAGECOR POOL# SD8343 09/01/2024 . | PAYDOUN .. 404,916 ..404,916 ..405,090 |. ..405,074 |. 0 0| .404,916 0| . 07/01/2063 . (1.
..3132DW-JM-6 | FEDERALHOMELOANMORTGAGECOR POOL#SD8368 . 09/01/2024 . | PAYDOUN ..312,7382 ..310,374 |. 0 0| 0| . 10/01/2053 . (1.
..3132E0-0B-1 | FEDERALHOMELOANMORTGAGECOR POOL#SD4050 09/01/2024 . | PAYDOUN ..243,866 ..240,665 |. 0 0| 0| . 08/01/2063 . (1.
..3132E0-QC-9 | FEDERALHOMELOANMORTGAGECOR POOL#8D4051 ....... [....... . 09/01/2024 . | PAYDOUN ... 338,441 329,821 .0 . 0 0 . 10/01/2052 . (1.
..3132E0-XP-2 | FEDERALHOMELOANMORTGAGECOR POOL#SD4286 ....... [....... . 09/01/2024 . | PAYDOUN ... ..234,009 .0 . 0 0 . 1170172083 . [1.A ........
..3132L7-FD-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# V81 .... |....... . 09/01/2024 . | PAYDOUN ... ...16,877 .0 . 0 0 . 11/01/2045 . [1.A ........
..3132L8-JZ-1 |FEDERAL HOME LOAN MORTGAGE COR POOL# V82 .... |....... . 09/01/2024 . | PAYDOUN ... ...94.271 .0 . 0 0 . 02/01/2047 . (1.A ........
..3132L9-UE-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# V84 .... |....... . 09/01/2024 . | PAYDOUN ... ... 10,464 .0 . 0 0 . 05/01/2048 . [1.A ........
..3132L9-UE-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# V84 .... |....... . 09/30/2024 . | B47R_PB ... 241,292 .0 . 0 0 . 05/01/2048 . [1.A ........
..31320P-MF-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q33 ... . |- 09/01/2024 . | PAYDOUN ... ...10,156 .0 . 0 0 . 05/01/2045 . [1.A ........
..31320T-HS-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q36 .... . |- 09/01/2024 . | PAYDOUN ... ... 4,923 .0 . 0 0 . 10/01/2045 . [1.A ........
..31320W-TZ-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q39 ... 09/01/2024 . | PAYDOUN 19,636 0 0| 0| . 03/01/2046 . [1.A .
..3132WE-FZ-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q41 ... . 09/01/2024 . | PAYDOUN ... ...19,191 0. .0 . 0. . 06/01/2046 . [1.A ........
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..31320M-76-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q48 .... |....... . 09/01/2024 . | PAYDOUN ... ... 16,980 ...16,980 ... 17,518 |.... 0 e (538) ... 0 ..16,980 |.. 0 e . 05/01/2047 . [1.A ........
..3132XC-SA-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# G67 .... |....... . 09/01/2024 . | PAYDOUN ... ... 65,040 ...67,33% |.... 0 e (1,396) ... 0 0 . 06/01/2048 . [1.A ........
..3132XS-Dli-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q50 .... |....... . 09/01/2024 . | PAYDOUN ... ... 70,318 0 e (2,243) . 0 0 . 08/01/2047 . [1.A ........
..3132XS-M7-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q80 .... |....... . 09/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e o, 2,499 .0 . 0 0 . 09/01/2047 . (1.A ........
..3132XT-ZJ-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q51 .... |[....... . 09/01/2024 . | PAYDOUN ... ... 11,563 .0 . 0 0 . 10/01/2047 . [1.A ........
..3132XX-4R-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q85 .... |....... . 09/01/2024 . |PAYDOIN .oovvvvvniiiiiiiins e | 4,774 .0 . 0 0 . 04/01/2048 . [1.A ........
..3132XY-RR-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q85 .... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2048 . [1.A ........
..31335A-3F-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GBO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2046 . [1.A ........
..31335A-YT-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# G6O .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2046 . [1.A ........
..31335B-BR-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2047 . (1.A .
..31335B-Cli-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2047 . [1.A .
..31335B-J4-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# G61 .. 09/01/2024 . | PAYDOUN .. (15,701) | 0 0| 0| . 1170172047 . (1.A .
..31335B-YA-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# G61 .... |....... . 09/01/2024 . | PAYDOUN ... .. (2,040) |. .0 . 0 0 . 09/01/2048 . [1.A ........
..31336B-ZJ-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GB1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2048 . [1.A ........
..31335G-LZ-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# C80 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2025 . [1.A ........
..31335G-M5-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# C80 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2026 . [1.A ........
..31339D-40-8 | FREDDIE MAC FHLMC_02-2411 SENIOR AGENCY_ .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/15/2082 . [1.A ........
..31339D-GP-7 | FREDDIE MAC FHLMC_2422 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... R VA .0 . 0 0 . 02/15/2082 . [1.A ........
..31339D-MW-5 |FREDDIE MAC FHLMC_2420 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ..(2)) .0 . e (2))s 0 0 . 02/15/2082 . [1.A ........
..3133A7-NR-6 | FEDERALHOMELOANMORTGAGECOR POOL# GB1300 ..... |....... . 09/01/2024 . | PAYDOUN ... . (25,633) | .0 [....... (25,633) |... 0 0 . 07/01/2050 . [1.A ........
..3133AC-HK~7 | FEDERALHOMELOANMORTGAGECOR POOL# (B5634 09/01/2024 . | PAYDOUN (1,747) |. 0 . (1,747) 0| 0| . 11/01/2050 . (1.
..3133AL-HG-6 | FEDERALHOMELOANMORTGAGECOR POOL# (QC2031 09/01/2024 . | PAYDOUN (9,761) . 0 . (9,761) 0| 0| . 05/01/2051 . (1.
..3133AQ-PX-9 | FEDERALHOMELOANMORTGAGECOR POOL# QC5838 09/01/2024 . | PAYDOUN .. (27,628) |. 0 (27,628) 0| 0| . 08/01/2051 . (1.
..3133AQ-SB-4 | FEDERALHOMELOANMORTGAGECOR POOL# QC5914 . |- 09/01/2024 . | PAYDOUN .. (79,616) |. 0 (79,616) 0| 0| . 08/01/2051 . (1.
..3133B0-RI-5 | FEDERALHOMELOANMORTGAGECOR POOL# QD3201 . |- 09/01/2024 . | PAYDOUN ... (2,468) |. 0 . (2,468) 0| 0| . 12/01/2051 . (1.
..313383-7J-0 | FEDERALHOMELOANMORTGAGECOR POOL# QD6297 ...... |....... . 09/01/2024 . | PAYDOUN ... .. (31,529) |. .0 [ (31,529) ... 0 0 . 02/01/2052 . (1.
..3133KH-IIS-1 | FEDERALHOMELOANMORTGAGECOR POOL# RA2457 ...... |[....... . 09/01/2024 . | PAYDOUN ... ....(1,529) |. .0 . 0 0 . 04/01/2050 . [1.A ........
..3133KJ-GE-6 | FEDERALHOMELOANMORTGAGECOR POOL# RA2897 ...... [....... . 09/01/2024 . | PAYDOUN ... ... (8,012) | .0 . 0 0 . 06/01/2050 . [1.A ........
..3133KK-6R-5 | FEDERALHOMELOANMORTGAGECOR POOL# RA4480 ...... |....... . 09/01/2024 . | PAYDOUN ... ....(3,912) | .0 . 0 0 . 02/01/2051 . [1.A ........
..3133KK-FL-8 | FEDERALHOMELOANMORTGAGECOR POOL# RA3771 ..... |[....... . 09/01/2024 . | PAYDOUN ... . . ..(10,037) | .0 . 0 . . 0 . 10/01/2050 . [1.A ........
..3133KM-SE-6 | FEDERALHOMELOANMORTGAGECOR POOL# RAS917 ...... [....... . 09/01/2024 . | PAYDOUN ... ..o 4.221 . ...44,589 |.... ....(2,362) | .0 . 0 ..42,227 |.. 0 . 09/01/2051 . [1.A ........
..3133KM-VJ-1 | FEDERALHOMELOANMORTGAGECOR POOL# RAB017 09/01/2024 . | PAYDOUN .. 393,279 L4772 . ..416,400 |. .. (23,120) | 0 0| .393,279 0| . 1070172051 . (1.
..3133KP-E6-1 | FEDERALHOMELOANMORTGAGECOR POOL#RA7357 .. 09/01/2024 . | PAYDOUN .. 213,307 ..205,308 |. L0 7,99 | 0 0| .213,307 0| . 07/01/2052 . (1.
..3133KP-ME-5 | FEDERALHOMELOANMORTGAGECOR POOL# RA7557 09/01/2024 . | PAYDOUN .. 265,303 ..255,203 |. ..255,203 |. . 100 | 0 .. 100 0| .256,303 0| . 06/01/2052 . (1.
..3133KQ-K2-1 | FEDERALHOMELOANMORTGAGECOR POOL# RAB413 09/01/2024 . | PAYDOUN .. 130,213 ..132,685 |. .(2,3%) | 0 ..(2,3%4) 0| 0| . 01/01/2053 . (1.
..3133K0-XG-6 | FEDERALHOMELOANMORTGAGECOR POOL# RAB779 ... 09/01/2024 . | PAYDOUN 16,694 |. . 681 0 .. 681 0| 0| . 03/01/2053 . (1.
..3133KQ-XH-4 | FEDERALHOMELOANMORTGAGECOR POOL# RAB780 ..... |....... . 09/01/2024 . | PAYDOUN ... ...87,171 L3413 ). .0 . 3,413 |... 0 . 0 . 03/01/2053 . (1.
..3133KQ-XX-9 | FEDERALHOMELOANMORTGAGECOR POOL# RAB794 ...... [....... . 09/01/2024 . | PAYDOUN ... ... (1,263) | 0 [ (1,263) ... 0 140,701 |.. 0 . 04/01/2083 . [1.A ........
..3133LP-TF-4 | FEDERALHOMELOANMORTGAGECOR POOL# RD5050 ...... [....... . 09/01/2024 . | PAYDOUN ... ...(5,382) |. .0 . 0 152,199 |.. 0 . 02/01/2031 . [1.A ........
..3133LP-TX-5 | FEDERALHOMELOANMORTGAGECOR POOL# RD5066 ...... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 451,292 |.. 0 . 08/01/2031 . [1.A ........
..313303-G8-8 | FREDDIEMAC STRIP FHSTR_406 AGENCY CMO _4 .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 .232,319 |.. 0 . 10/25/2053 . [1.A ........
..3133Q3-GP-0 | FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2083 . [1.A ........
..313303-H7-9 | FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY ... . |- 09/25/2024 . | PAYDOUN ... 774,396 772,024 |.... .0 . 0 . . 0 . 10/25/2053 . [1.A ........
..3133Q3-JB-8 | FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY ... . |- 09/25/2024 . | PAYDOUN ... 387,198 386,472 |.... .0 . 0 e .387,198 .. 0 . 10/25/2083 . [1.A ........
..313303-L6-6 |FHS_406 AGENCY CMO 413-F44  6.230% 05/2 .... 09/25/2024 . | PAYDOUN 1,384,363 1,384,363 |. 0 0| . 1,384,363 0| . 05/25/2054 . [1.A .
..3133Q3-LG-4 |FHS_406 AGENCY CMO 413-F24  6.380% 05/2 .... . 09/25/2024 . |PAYDOUN ovvvvvvvvvvevveeens Joveeeeeeeeeeeeeeeens |oeeeen.. 692,182 i 692,182 |........... 692,398 |.... 0. .0 . .692,182 |. 0. . 05/25/2054 . [1.A ........
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..3133TE-FV-1 |FREDDIE MAC FHLMC_2065 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ....1,688 ... 1,654 |.... .0 . 0 .1,688 |.. 0 e . 06/15/2028 . [1.A ........
..3133TJ-DP-5 |FREDDIE MAC FHLMC_2126 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ... 3,205 ... 3,283 |.... .0 . 0 3,255 |.. 0 . 02/15/2029 . [1.A ........
..3133TJ-IiM-1 | FREDDIE MAC FHLMC_2135 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... L3117 ....3,109 |.... .0 . 0 L7 0 . 03/15/2029 . [1.A ........
..3133TM-7G-5 |FREDDIE MAC FHLMC_21-82 SENIOR AGENCY CM .... |....... . 09/01/2024 . | PAYDOUN ... ...26,045 ...26,124 |.... .0 . 0 ..26,045 |.. 0 . 09/15/2029 . [1.A ........
..3133TN-JY-1 |FREDDIE MAC FHLMC_2223 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... ... 3,354 ....3,328 |.... .0 . 0 .3,354 |.. 0 . 03/15/2030 . [1.A ........
..3133TN-U7-7 | FREDDIE MAC FHLMC_2228 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... . 2,350 |.... .0 . 0 .2,330 |.. 0 . 04/15/2030 . [1.A ........
..3133TP-EM-7 |FREDDIE MAC FHLMC_2242 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .1,39% |.... .0 . 0 01,382 |.. 0 . 07/15/2030 . [1.A ........
..3133TP-SX-8 | FREDDIE MAC FHLMC_2256 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/15/2030 . [1.A ........
..3133TQ-VX-2 |FREDDIE MAC FHLMC_2278 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/15/2031 . [1.A ........
..3133TR-4H-5 |FREDDIE MAC FHLMC_2274 SENIOR AGENCY_CMO .... 09/01/2024 . | PAYDOUN 0 0| 0| . 01/15/2031 . [1.A .
..3133TU-VD-7 |FREDDIE MAC FHLMC_2357 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 09/15/2031 . [1.A .
..3133TU-YS-1 |FREDDIE MAC FHLMC_2353 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 09/15/2031 . [1.A .
..3133TV-6U-5 | FEDERALHOMELOANMORTGAGECOR SENIOR AGENCY ... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/15/2031 . [1.A ........
..3133TV-R5-7 |FREDDIE MAC FHLMC_2436 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/15/2082 . [1.A ........
..313598-E7-1 |FANNIE MAE FNMA_01-12 SENIOR AGENCY_CMO ..... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/25/2031 . [1.A ........
..313595-28-6 | FANNIE MAE FNMA_01-26 SENIOR AGENCY_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/25/2031 . [1.A ........
..31368H-KV-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2030 . [1.A ........
..31368H-M2-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172036 . [1.A ........
..3136AM-B8-1 |FNMA_15-12B SENIOR AGENCY_CMO _15-12B ........ [....... . 09/01/2024 . | PAYDOUN ... . . . .0 . 0 0 . 03/25/2035 . [1.A ........
..3136AM-T8-2 | FANNIE MAE FNMA_15-15 SENIOR AGENCY_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... 163,975 169,717 |.... .0 . 0 0 . 04/25/2045 . [1.A ........
.. 3136AN-HN-0 | FANNIE MAE FNMA_15-21 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN ..159,128 ..159,079 |. 0 0| 0| . 11/25/2035 . (1.
..3136AY-EW-9 | FANNIE MAE FNMA_17-83 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 10/25/2047 . (1.
..3136B1-LF-9 | FANNIE MAE ACES FNMA_18-M3 LCF SENIOR_CM .. 09/01/2024 . | PAYDOUN 0 0| 0| . 02/25/2030 . (1.
..3136B3-CZ-1 |FANNIE MAE FNMA_18-75 SENIOR AGENCY_CMO ... . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 10/25/2048 . (1.
..3136B3-DE-7 | FANNIEMAE-ACES FNA_18-M13 LCF SENIOR_CMB .... |.......|. 09/01/2024 . | PAYDOUN 0 0| 0| . 09/25/2030 . (1.
..3136B4-TS-7 | FNMA_19-MBA SENIOR_CMBS _19-M8A  3.863% .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/25/2034 . (1.
..3136BQ-GV-5 |FNMA_23-46A AGENCY CMO 40E-FA  6.180% 0 .... [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 09/25/2053 . [1.A ........
..3136BR-NL-7 | FNMA_24-13A AGENCY CMO 13A-FA  6.280% 1 ... [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2083 . [1.A ........
..3136BS-FL-4 | FANNIEMAEFNMA_24-39 AGENCY CMO 39D-DF ........ [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 06/25/2054 . [1.A ........
..31371G-50-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2028 . [1.A ........
..31371H-BK-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2028 . [1.A ........
..31371H-K2-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2029 . (1.
..31371H-YB-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2029 . (1.
..31371J-BE-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... 09/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2030 . (1.
..31371J-FY-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... 09/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2030 . (1.
..31371J-NN-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2030 . (1.
..31371J-PV-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2030 . (1.
..31371J-SC-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172030 . [1.A ........
..31371J-UH-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2031 . [1.A ........
..31371K-FP-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1070172031 . [1.A ........
..31371K-GP-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172031 . [1.A ........
..31371K-LU-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2032 . [1.A ........
..31371K-LU-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... . |- 09/30/2024 . |B47R_PB ... .0 . 0 0 . 03/01/2032 . [1.A ........
..31371K-RC-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2032 . [1.A ........
..31371K-SD-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2032 . [1.A .
..31371K-1I8-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 ... . 09/01/2024 . | PAYDOUN ... 0. .0 . 0. . 11/01/2032 . [1.A ........
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..31371L-HK-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 255 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 .01 0 e . 12/01/2033 . [1.A ........
..31371M-4P-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2036 . [1.A ........
..31371N-AN-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2087 . [1.A ........
..31371N-CJ-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2037 . [1.A ........
..31371N-CY-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2087 . [1.A ........
..31371N-P5-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 257 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2038 . [1.A ........
..31371N-SX-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 257 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2038 . [1.A ........
..31373D-G6-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 290 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2024 . (1.A ........
..31374L-JP-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 317 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2025 . [1.A ........
..31374P-09-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 320 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2025 . [1.A .
..31378D-RA-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 395 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2027 . [1.A .
..31378K-YM-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 401 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 1070172027 . [1.A .
..313780-DA-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 405 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2028 . [1.A ........
..31379F-J9-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 417 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2028 . [1.A ........
..31379K-RZ-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 421 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2028 . [1.A ........
..3137ON-3F-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 424 .... |....... . 07/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2028 . [1.A ........
..3137AJ-PJ-7 | FREDDIE MAC FHLMC_3972 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/15/2041 . [1.A ........
..3137AL-XC-8 |FREDDIE MAC FHLMC_3996 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/15/2042 . (1.A ........
..3137AR-M2-9 | FHLMC_4057A SENIOR AGENCY_CMO _4057A 3 .... [....... . 09/01/2024 . | PAYDOUN ... 521,971 538,543 |.... .0 . 0 0 . 06/15/2042 . [1.A ........
..3137BD-KG-0 | FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... 325,537 349,096 |.... .0 . 0 0 . 08/15/2043 . [1.A ........
..3137BF-VP-3 | FHLMC_44-17 SENIOR AGENCY_CMO _44-17 3 .. 09/01/2024 . | PAYDOUN ..170,212 ..179,414 | 0 0| 0| . 12/15/2044 . (1.
..3137BG-SL-4 |FHLMC_4455A SENIOR AGENCY_CMO _4456A 3 .... 09/01/2024 . | PAYDOUN ..411,164 ..423,885 |. 0 0| 0| . 03/15/2035 . (1.
..3137BG-VY-2 |FREDDIE MAC FHLMC_44-47 SENIOR AGENCY CM .... 09/01/2024 . | PAYDOUN ..225,081 ..232,3% |. 0 0| 0| . 03/15/2035 . (1.
..3137BG-VY-2 |FREDDIE MAC FHLMC_44-47 SENIOR AGENCY_CM .... . |- 09/30/2024 . | B47R_PB .11,333,521 11,701,860 |. 0 0| 0| . 03/15/2035 . (1.
..3137BJ-JA-2 | FHLMC_4468D SENIOR AGENCY_CMO _4468D 3 .... |.......|. 09/01/2024 . |PAYDOUN .. 483,192 ..483,192 ..498,367 |. ..489,024 |. 0 0| .483,192 0| . 05/15/2035 . (1.
..3137BJ-JA-2 | FHLMC_4468D SENIOR AGENCY_CMO _4468D 3 ... |....... . 09/30/2024 . | B47R_PB ... 13,722,766 |....... 13,568,295 |....... 13,994,424 |.......13,732,061 |.... .0 . w0 ... 13,722,766 .. 0 . 05/15/2035 . (1.
..3137F4-4B-5 |FHLMC MULTIFAMILY STRUCTURED P SENIOR AG .... |....... . 07/01/2024 . | PAYDOUN ... ... 18,356 ...18,365 |.... .0 . 0 0 . 08/15/2038 . [1.A ........
..3137F4-XQ-0 | FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... .. 337,163 .0 . 0 0 . 02/15/2048 . [1.A ........
..3137FH-DN-0 | FREDDIE MAC FHLMC_4821 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... . .0 . . . 0 .0 . . 07/15/2048 . [1.A ........
..3137FH-HM-8 | FREDDIE MAC FHLMC_4821 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ... 940 | .0 . 940 ... 0 0 ... . 05/15/2048 . [1.A ........
..3137G0-LJ-6 | STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... |....... . 09/09/2024 . | CALL 105.2000 ..... ... (5,200) | 0 eeeeenns (5,200) ... 0 43) |.... . 03/25/2029 . [1.A ........
..3137G0-LJ-6 | STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... 08/26/2024 . | PAYDOUN ... ... (559) | 0 . (559) 0| .0 . 03/25/2029 . (1.
..3137GA-JM-0 | FEDERALHOMELOANMORTGAGECOR SENIOR AGENCY ... 09/01/2024 . | PAYDOUN .(2,383) | 0 ..(2,383) 0| 0| . 10/15/2040 . (1.
..3137H4-LF-5 |FREDDIE MAC MULTIFAMILY STRUCT AGENCY CM .. 09/01/2024 . | PAYDOUN .55,802 | 0 ..55,802 0| 0| . 05/25/2050 . (1.
..3137H4-UB-4 | FEDERALHOMELOANMORTGAGECOR AGENCY CMO 18 .. 09/01/2024 . | PAYDOUN 0 . 40,663 0| 0| . 06/25/2048 . (1.
.. 3137H5-RH-2 | FHUS_K137 AGENCY CMO 5194B-D  2.500% 05 .. 09/01/2024 . | PAYDOUN . . K 0 0| 0| . 05/25/2049 . (1.
..3137H5-88-1 | FHUS_K137 AGENCY CMO 5194F-H  2.500% 10 .... |....... . 09/01/2024 . | PAYDOUN ... 200,863 180,950 |.... .0 . 0 0 . 10/25/2047 . (1.
..3137HA-L7-9 | FHUS_KJ45 AGENCY CMO 335A-FA  6.180% 09 .... |....... . 09/25/2024 . | PAYDOUN ... 444,438 443,397 |.... .0 . 0 0 . 09/25/2053 . [1.A ........
..3137HB-GJ-7 | FEDERALHOMELOANMORTGAGECOR AGENCY CMO 37 .... |....... . 09/25/2024 . | PAYDOUN ... 522,986 523,313 |.... .0 . 0 0 . 02/25/2054 . [1.A ........
..3137HB-KC-7 | FHLMC_5378 AGENCY CMO 378C-FA  6.280% 0 .... [....... . 09/25/2024 . | PAYDOUN ... ..408,299 .0 . 0 0 . 02/25/2054 . [1.A ........
..3137HC-D6-6 | FHLMC_5409 AGENCY CMO 395A-PD  5.000% O .... [....... . 09/01/2024 . | PAYDOUN ... ...83,3% .0 . 0 0 . 03/25/2054 . [1.A ........
..3137HC-MR-0 | FREDDIEMACFHLMC_5408 AGENCY CMO 408C-FE ..... |....... . 09/25/2024 . | PAYDOUN ... 489,383 .0 . 0 0 . 06/25/2054 . [1.A ........
..3137HC-08-8 | FREDDIEMACFHLMC_5145 AGENCY CMO 415A-FB ..... . |- 09/25/2024 . | PAYDOUN ... 142,962 142,693 |.... .0 . 0 . . 0 . 05/25/2054 . [1.A ........
..3137HD-JA-9 | FEDERALHOMELOANMORTGAGECOR AGENCY CMO 42 ... . |- 09/25/2024 . | PAYDOUN ... ..204,912 ..206,280 |.... .0 . 0 204,912 |.. 0 . 06/25/2054 . [1.A ........
..313835-A2-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 511 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2029 . [1.A .
..31384D-G3-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 520 ... . 09/01/2024 . | PAYDOUN ... 0. .0 . 0. . 11/01/2029 . [1.A ........
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..31384D-JF-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 520 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 e . 11/01/2029 . [1.A ........
..31384S-E2-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 532 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2030 . [1.A ........
..31384V-4T-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2030 . [1.A ........
..31384V-L7-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2029 . [1.A ........
..31384V-NK-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2030 . [1.A ........
..31384V-UY-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2030 . [1.A ........
..31384V-Yli-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2030 . [1.A ........
..31384W-NM-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2031 . [1.A ........
..31384X-8V-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 537 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2030 . [1.A ........
..31385C-2R-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 540 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 1170172030 . [1.A .
..31385D0-50-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 541 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2030 . [1.A .
..31385E-BJ-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 541 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2030 . [1.A .
..31385E-EK-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 542 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2030 . [1.A ........
..31385J-DM-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 545 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2032 . [1.A ........
..31385N-7B-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 548 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2030 . [1.A ........
..31385N-ZA-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 548 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2030 . [1.A ........
..31385T-F4-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 551 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2030 . [1.A ........
..31385T-ZP-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 552 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2030 . [1.A ........
..31385V-6G-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 554 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2030 . [1.A ........
..31386B-P6-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 558 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172030 . [1.A ........
..31386B-PC-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 558 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2030 . (1.
..31386C-KC-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 559 .... 09/01/2024 . | PAYDOUN 0 0| 0| . 1170172030 . (1.
..31386C-KK-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 559 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2030 . (1.
..31386D-TN-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 560 .... . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2030 . (1.
..31386F-BK-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 561 .. . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2030 . (1.
..31386F-H7-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 561 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2030 . (1.
..31386H-4A-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 564 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2030 . [1.A ........
..313860-FM-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 569 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2031 . [1.A ........
..31386S-MC-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 571 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2031 . [1.A ........
..31386W-RK-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 575 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172030 . [1.A ........
..31387E-FB-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 581 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2031 . [1.A ........
..31387Q-NR-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 590 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2031 . (1.
..31387R-BJ-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 591 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2031 . (1.
..31387V-S7-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 595 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2031 . (1.
..31387W-2L-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 596 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2031 . (1.
..31387W-2P-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 596 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 1070172031 . (1.
..31388N-C3-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 609 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2031 . (1.
..31389A-CM-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 619 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2032 . [1.A ........
..313890-PB-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 632 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2032 . [1.A ........
..3138E0-RK-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AJ7 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/72041 . (1.A ........
..3138EK-AQ-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL2 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2042 . [1.A ........
..3138EK-H6-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL2 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2042 . (1.A ........
..3138EQ-WR-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL7 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2043 . [1.A ........
..3138ER-2D-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2047 . (1.A ........
..3138ER-CX-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2046 . [1.A .
..3138ER-J0-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... . 09/01/2024 . | PAYDOUN ... 0. .0 . 0. . 10/01/2046 . [1.A ........
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..3138ER-P8-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... |[....... . 09/01/2024 . | PAYDOUN ... ... 54,097 ...54,007 ...53,930 |.... .0 . 0 ..54,097 |.. 0 e 1,069 |. 10/01/2046 . [1.A ........
..3138LU-82-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# A4 .... |....... . 09/01/2024 . | PAYDOUN ... ... 13,969 ... 13,959 ... 14,33 |.... .0 . 0 .. 13,959 |.. 0 . 06/01/2042 . [1.A ........
..3138M8-WQ-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# APS .... |....... . 09/01/2024 . | PAYDOUN ... ... 18,920 ...18,920 ...19,512 |.... .0 . 0 .. 18,920 |.. 0 . 09/01/2042 . [1.A ........
..3138NJ-BM-9 | FEDERAL NATIONAL MORTGAGE ASSO MULTI_MBS .... |....... . 09/01/2024 . | PAYDOUN ... ....25,999 ...25,999 ...20,145 |.... .0 . 0 ..25,999 |.. 0 . 11/01/2033 . [1.A ........
..3138NX-RIW-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ART ... |....... . 09/01/2024 . | PAYDOUN ... ... 58,444 .0 . 0 0 . 01/01/2043 . [1.A ........
..3138WC-CL-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# AS2 .... |....... . 09/01/2024 . | PAYDOUN ... ... 28,744 .0 . 0 0 . 07/01/2044 . (1.A ........
..31381D-35-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2045 . [1.A ........
..3138WE-3)i-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2045 . [1.A ........
..3138WE-KK-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2045 . [1.A ........
..3138WE-KT-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2045 . [1.A .
..3138WE-XE-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2045 . [1.A .
..3138WF-2Z-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ASE .. 09/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2045 . [1.A .
..3138WF-BX-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 .... |....... . 09/01/2024 . | PAYDOUN ... . . . .0 . 0 0 . 07/01/2045 . [1.A ........
..3138WG-5R-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 .... |....... . 09/01/2024 . | PAYDOUN ... 106,334 108,231 |.......... 107,798 |.... .0 . 0 0 . 05/01/2046 . [1.A ........
..3138WG-BM-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ASE .... |....... . 09/01/2024 . | PAYDOUN ... 422,053 438,275 |...........435,359 [.... .0 . 0 0 . 12/01/2045 . [1.A ........
..3138WH-EX-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 .... |....... . 09/01/2024 . | PAYDOUN ... ..173,478 .0 . 0 0 . 06/01/2046 . [1.A ........
..3138WWH-V8-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 .... |....... . 09/01/2024 . | PAYDOUN ... ...10,324 .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WJ-5Y-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS8 .... |....... . 09/01/2024 . | PAYDOUN ... ...16,376 .0 . 0 0 . 03/01/2047 . (1.A ........
..3138WJ-GP-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS8 .... |....... . 09/01/2024 . | PAYDOUN ... ... 75,021 L. 75,144 ... .0 . 0 0 . 11/01/2046 . [1.A ........
..3138WJ-MG-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS8 .... |....... . 09/01/2024 . | PAYDOUN ... 239,410 245,535 |.... .0 . 0 0 . 12/01/2046 . [1.A ........
..3138WK-QV-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AS9 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2047 . (1.
..3138WQ-AW-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AT2 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2043 . (1.
..3138WX-4U-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2043 . (1.
..3138WZ-U2-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AUOD .. . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2043 . (1.
..3138X3-XH-0 |FEDERAL NATIONAL MORTGAGE ASSO POOL# AU4 .... |.......|. 09/01/2024 . |PAYDOWN 0 0| 0| . 09/01/2043 . (1.
..3138YK-IIB-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AY6 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2045 . (1.
..3138YK-X5-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# AY6 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2045 . [1.A ........
..3138YX-FR-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AZ5 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2045 . [1.A ........
..31300D-AJ-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 642 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2082 . [1.A ........
..31390P-MS-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 652 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2032 . [1.A ........
..31390R-NA-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 653 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2032 . [1.A ........
..31391B-0X-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 662 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2032 . (1.
..31391H-U2-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 667 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2082 . (1.
..313921-B5-6 | FANNIE MAE FNMA_01-59 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 11/25/2031 . (1.
..313021-84-1 |FANNIE MAE FNMA_01-61 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 11/25/2031 . (1.
..31392B-PT-7 |FANNIE MAE FNMA_01-81 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 01/25/2032 . (1.
..31302D-RM-6 | FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/25/2082 . (1.
..31392G-FP-5 |FANNIE MAE FNMA_02-T18 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... . ....(2,302) | .0 . 0 0 . 08/25/2042 . [1.A ........
.. 31392J-JU-4 | FANNIE MAE FNMA_03-19 SENIOR AGENCY_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... ... 76,422 |.... ....(4,574) |. .0 . 0 0 . 03/25/2083 . [1.A ........
..31392J-JU-4 | FANNIE MAE FNMA_03-19 SENIOR AGENCY_CMO ..... |....... . 09/30/2024 . | B47R_PB ... .2,253,068 |.... .. (10,583) |. .0 . 0 0 . 03/25/2033 . [1.A ........
..31392K-AA-4 | FREDDIE MAC FHLMC_2454 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/15/2082 . [1.A ........
..31392R-E3-1 |FREDDIE MAC FHLMC_2469 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/15/2082 . [1.A ........
..31392X-ZP-6 | FREDDIE MAC FHLMC_2528 SENIOR AGENCY_CMO ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/15/2082 . [1.A ........
..31393G-DM-3 | FREDDIE MAC FHLMC_2545 SENIOR AGENCY_CMO ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/15/2082 . [1.A ........
..31393L-NP-4 | FREDDIE MAC FHLMC_2564 SENIOR AGENCY_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 02/15/2083 . [1.A .
..31394B-AL-8 | FANNIE MAE FNMA_04-86 SENIOR AGENCY CMO ..... . 09/01/2024 . | PAYDOUN ... 0. .0 . 0. . 11/25/2034 . [1.A ........
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..31394C-SP-8 | FANNIE MAE FNMA_05-18 SENIOR AGENCY_CMO ..... |[....... . 09/01/2024 . |PAYDOIN .oovvvviiiiiiiiiins oo o 7,131 7,181 L 7,101 .0 . 0 L7113 0 e . 03/25/2025 . [1.A ........
..31394H-R7-8 | FREDDIE MAC FHLMC_2656 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ... 10,571 ...10,565 |.... .0 . 0 ..10,571 |.. 0 . 08/15/2033 . [1.A ........
..31394L-JJ-2 |FREDDIE MAC FHLMC_2691 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .. 153,902 ..151,140 |.... .0 . 0 ...163,902 |.. 0 . 09/15/2083 . [1.A ........
..31394L-JJ-2 |FREDDIE MAC FHLMC_2691 SENIOR AGENCY CMO .... |....... . 09/30/2024 . | B47R_PB ... 3,927,288 .3,923,646 |.... .0 . 0 0 . 09/15/2033 . [1.A ........
..31394M-MV-9 | FREDDIE MAC FHLMC_2716 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .. 31,836 .0 . 0 0 . 12/15/2083 . [1.A ........
..31394R-TP-4 | FREDDIE MAC FHLMC_2766 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/15/2034 . [1.A ........
..31394V-LV-0 |FANNIE MAE FNMA_05-123 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/25/2036 . [1.A ........
..31395B-BS-1 | FANNIE MAE FNMA_06-9 SENIOR AGENCY CMO _ ... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/25/2036 . [1.A ........
..31305B-KD-4 | FANNIE MAE FNMA_06-3 SENIOR AGENCY CMO _ ... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/25/2036 . [1.A ........
..31395B-KD-4 | FANNIE MAE FNMA_06-3 SENIOR AGENCY_CMO _ 09/30/2024 . | B47R_PB 0 0| 0| . 03/25/2036 . 1.A .
..31395E-2J-9 | FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/15/2034 . [1.A .
..31395G-JR-4 | FREDDIE MAC FHLMC_2861 SENIOR AGENCY_CMO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 09/15/2034 . [1.A .
..31395T-FM-1 | FREDDIE MAC FHLMC-2961 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ... 108,114 .0 . 0 0 . 04/15/2035 . [1.A ........
..31395U-4N-8 | FREDDIE MAC FHLMC_2972 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... ...31,93%5 .0 . 0 0 . 05/15/2035 . [1.A ........
..31395U-A7-6 |FREDDIE MAC FHLMC_2981 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... ...40,516 .0 . 0 0 . 05/15/2035 . [1.A ........
..31395U-K3-4 | FREDDIE MAC FHLMC_2978 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/15/2035 . [1.A ........
..31395V-SN-0 | FREDDIE MAC FHLMC_2986 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/15/2035 . [1.A ........
..31396W-W4-5 | FREDDIE MAC FHLMC_3012 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/15/2035 . [1.A ........
..31395X-N4-3 | FHLMC MULTI FAMILY HSG VRDN SENIOR AGENC .... |....... . 09/01/2024 . | PAYDOUN ... L 111,136 | .0 . 0 0 . 08/15/2035 . [1.A ........
..31396C-3Y-4 | FREDDIE MAC REFERENCE REMIC -T SENIOR AG .... |....... . 09/01/2024 . | PAYDOUN ... 309,690 |.... .0 . 0 0 . 10/15/2035 . [1.A ........
..31396E-6B-7 |FREDDIE MAC FHLMC_3044 SENIOR AGENCY_CMO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/15/2035 . (1.
..31396E-WR-3 | FREDDIE MAC FHLMC_3061 SENIOR AGENCY_CMO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 11/15/2035 . (1.
..31396G-7E-5 |FREDDIE MAC FHLMC_3094 SENIOR AGENCY_CMO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 12/15/2035 . (1.
..31396G-BL-4 |FREDDIE MAC FHLMC_3087 SENIOR AGENCY_CMO .... . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 12/15/2025 . (1.
..31396P-B2-6 | FANNIE MAE FNMA_07-14 SENIOR AGENCY_CMO ... . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 03/25/2037 . (1.
..31396V-F8-6 | FANNIE MAE FNMA_07-45 SENIOR AGENCY_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/25/2047 . (1.
..31396X-HK-3 | FANNIE MAE FNMA_07-77 SENIOR AGENCY CMO ..... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/25/2037 . [1.A ........
..31397C-3V-9 | FREDDIE MAC FHLMC_3228 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/15/2036 . [1.A ........
..31397F-M0-2 |FREDDIE MAC FHLMC_3296 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/15/2087 . [1.A ........
..31397J-GG-3 | FREDDIE MAC FHLMC_3330 SENIOR AGENCY_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/15/2037 . [1.A ........
..31397W-7A-7 |FREDDIE MAC FHLMC_3456 SENIOR AGENCY CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/15/2038 . [1.A ........
..31401L-6T-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 711 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2033 . (1.
..31401N-2T-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 713 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2033 . (1.
..31401X-KWi-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 721 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2033 . (1.
..31401Y-JIi-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 722 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2033 . (1.
..31402C-5L-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2031 . (1.
..31402C-5N-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2031 . (1.
..31402C-5P-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2082 . [1.A ........
..31402C-PL-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2033 . [1.A ........
..31402E-R8-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 726 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402H-BG-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 729 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2033 . [1.A ........
..31402H-IIH-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 729 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31402J-3U-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402J-6A-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402J-114-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2033 . [1.A .
..31402J-M4-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... . 09/30/2024 . |B47R_PB ... 0. .0 . 0. . 08/01/2033 . [1.A ........
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..31402J-RE-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... [....... . 09/01/2024 . | PAYDOUN ... .2,7% |.... .0 . 0 L2,947 |.. 0 e . 08/01/2033 . [1.A ........
..31402L-K8-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 732 .... |....... . 09/01/2024 . | PAYDOUN ... 123 .0 . 0 0 . 08/01/2033 . [1.A ........
..3140201-LS-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 733 .... |....... . 09/01/2024 . | PAYDOUN ... ....576 |.... .0 . 0 0 . 08/01/2033 . [1.A ........
..314020-TE-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... |....... . 09/01/2024 . | PAYDOUN ... 21,571 .0 . 0 0 . 1170172034 . (1.A ........
..314020-YZ-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... |....... . 09/01/2024 . | PAYDOUN ... ...59,311 |.... .0 . 0 0 . 02/01/2035 . [1.A ........
..31402R-DF-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... |....... . 09/01/2024 . | PAYDOUN ... ... 4,656 |.... .0 . 0 0 . 04/01/2035 . [1.A ........
..31402T-FJ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 737 .... |....... . 09/01/2024 . | PAYDOUN ... ....268 |.... .0 . 0 0 . 08/01/2033 . [1.A ........
..31403C-IIF-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 745 .... |....... . 09/01/2024 . | PAYDOUN ... .1,428 |.... .0 . 0 0 . 09/01/2035 . [1.A ........
..31403C-IIF-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 745 .... |....... . 09/30/2024 . | B47R_PB ... 49,115 |.... .0 . 0 0 . 09/01/2035 . [1.A ........
..31403E-TD-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 746 .. 09/01/2024 . | PAYDOUN 143 | 0 0| 0| . 10/01/2033 . [1.A .
..31403H-HT-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 749 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2033 . [1.A .
..31403H-HT-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 749 .. 09/30/2024 . | B47R_PB 0 0| 0| . 10/01/2033 . [1.A .
..314030-4D-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 755 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2033 . [1.A ........
..31404K-LW-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 770 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31404P-QM-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 774 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31404X-K7-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 781 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172034 . (1.A ........
..314050-UU-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 796 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2034 . [1.A ........
..31406D-Gli-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 806 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2035 . [1.A ........
..31406M-XV-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 814 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2035 . [1.A ........
..31406V-CU-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 820 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2035 . [1.A ........
..31407N-QC-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 835 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2035 . (1.
..31409G-N2-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 870 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2036 . (1.
..3140E1-AW-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AZ8 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2045 . (1.
..3140E8-YM-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BA4 .. . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2045 . (1.
..3140E8-YT-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BA4 .... |.......|. 09/01/2024 . |PAYDOUN 0 0| 0| . 11/01/2045 . (1.
..3140EU-GT-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BCO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2046 . (1.
..3140F0-G5-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BC4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2046 . [1.A ........
..3140FC-S8-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BDS .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2047 . (1.A ........
..3140FR-H5-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BES5 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2047 . [1.A ........
..3140G0-4L-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# BH2 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2047 . [1.A ........
..3140GV-Z3-2 |FEDERAL NATIONAL MORTGAGE ASSO POOL# BH7 .... |....... . 09/01/2024 . | PAYDOUN ... . .0 . 0 . 0 . 12/01/2047 . (1.A ........
..3140H1-UN-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BJO .. 09/01/2024 . | PAYDOUN .. 328,148 0 0| .328,148 0| . 03/01/2048 . (1.
..3140H2-SZ-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ1 .. 09/01/2024 . | PAYDOUN .. 115,694 0 0| . 115,694 0| . 10/01/2047 . (1.
..3140H2-UZ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ1 .. 09/01/2024 . | PAYDOUN 15,674 0 0| 15,674 0| . 1170172047 . (1.
..3140H4-A9-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ2 .. 09/01/2024 . | PAYDOUN 33,616 0 0| 0| . 05/01/2048 . (1.
..3140H6-N8-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ4 .. 09/01/2024 . | PAYDOUN 14,029 0 0| 0| . 02/01/2048 . (1.
..3140HB-JA-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ9 .... |....... . 09/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo e, 9,285 .0 . 0 0 . 06/01/2048 . (1.
..3140HJ-JJ-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BK4 .... |....... . 09/01/2024 . | PAYDOUN ... ... 13,709 .0 . 0 0 . 08/01/2048 . [1.A ........
..3140HN-AX-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BK8 .... |....... . 09/01/2024 . | PAYDOUN ... ... 88,628 .0 . 0 0 . 10/01/2050 . [1.A ........
..3140HT-AN-9 | FEDERAL NATIONAL MORTGAGE ASSO MULTI_MBS .... |....... . 09/01/2024 . | PAYDOUN ... ... 36,013 .0 . 0 0 . 03/01/2034 . [1.A ........
..3140J5-NU-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 ... |....... . 09/01/2024 . | PAYDOUN ... ... 12,682 .0 . 0 0 . 02/01/2047 . [1.A ........
..3140J6-A3-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 ... |[....... . 09/01/2024 . | PAYDOUN ... .. 125,924 .0 . 0 0 . 10/01/2047 . (1.A ........
..3140J6-F6-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 .... . |- 09/01/2024 . | PAYDOUN ... ... 49,848 .0 . 0 0 . 1170172047 . (1.A ........
..3140J6-GR-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BMZ2 .... . |- 09/01/2024 . | PAYDOUN ... . 13,797 .0 . 0 0 . 09/01/2048 . [1.A ........
..3140J7-7J-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM3 .. 09/01/2024 . | PAYDOUN 53,187 0 0| 0| . 03/01/2048 . [1.A .
..3140J7-LR-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BMS .... . 09/01/2024 . | PAYDOUN ... .. 91,521 0. .0 . 0. . 10/01/2047 . [1.A ........
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..3140J8-RF-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... |....... . 09/01/2024 . | PAYDOUN ... 0 el (455) ... 0 0 e . 06/01/2048 . [1.A ........
..3140J8-S4-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... |....... . 09/01/2024 . | PAYDOUN ... 0 e (2,773) | 0 0 . 06/01/2048 . [1.A ........
..3140J8-UG-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . .(819) ... 0 0 . 07/01/2048 . [1.A ........
..3140J9-LV-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... |....... . 09/01/2024 . | PAYDOUN ... 0 e (119) 0 0 . 10/01/2048 . [1.A ........
..3140JR-AZ-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BN8 .... |....... . 09/01/2024 . | PAYDOUN ... 0 el (1,303) ... 0 0 . 04/01/2049 . [1.A ........
..3140K1-4E-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BO6 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 . [1.A ........
..3140KC-NY-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BP4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2050 . [1.A ........
..3140KQ-VE-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BQS .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172050 . [1.A ........
..3140KQ-Wi-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BQS .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2050 . [1.A ........
..3140KY-LC-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BR1 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2051 . [1.A .
..3140L7-XU-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BRS .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2051 . [1.A .
..3140M5-QP-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BU4 .. 09/01/2024 . | PAYDOUN . 0 0| 0| . 07/01/2053 . [1.A .
..3140MP-50-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BVO .... |....... . 09/01/2024 . | PAYDOUN ... 343,847 .0 . 0 0 . 05/01/2052 . [1.A ........
..3140Q7-HT-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CAO .... |[....... . 09/01/2024 . | PAYDOUN ... ...15,390 .0 . 0 0 . 08/01/2047 . [1.A ........
..3140Q7-LC-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CAO .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2047 . [1.A ........
..3140Q7-WS-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CAO .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 1170172047 . (1.A ........
..314008-38-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2048 . [1.A ........
..314008-DB-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CAO .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2048 . [1.A ........
..314008-S5-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2048 . [1.A ........
..314008-1lJ-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2048 . [1.A ........
..314009-C2-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2048 . (1.
..314009-DG-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2048 . (1.
..314009-EZ-2 |FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2048 . (1.
..31400A-VA-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA3 .. . |- 09/01/2024 . | PAYDOUN .. 120,738 K 0 0| 0| . 04/01/2049 . (1.
..31400C-50-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# CAS .... |.......|. 09/01/2024 . |PAYDOWN .. 119,709 . . N ..129,605 |. 0 0| 0| . 03/01/2050 . (1.
..31400C-MR-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA4 .... |....... . 09/01/2024 . | PAYDOUN ... 315,842 335,879 |[...........334,624 |.... .0 . 0 0 . 12/01/2049 . (1.
..3140QC-VU-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CAS .... |....... . 09/01/2024 . | PAYDOUN ... ... 79,307 ...83,693 |............83,440 |.... .0 . 0 0 . 02/01/2050 . [1.A ........
..31400D-XQ-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... |....... . 09/01/2024 . | PAYDOUN ... ..488,920 ..509,502 |.... .0 . 0 0 . 06/01/2050 . [1.A ........
..31400E-A5-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... |....... . 09/01/2024 . | PAYDOUN ... 424,891 ... 436,448 ... .0 . 0 0 . 07/01/2050 . [1.A ........
..3140QE-D3-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... |....... . 09/01/2024 . | PAYDOUN ... .. 120,801 126,973 |.... 0 e . 0 0 . 07/01/2050 . [1.A ........
..31400E-DP-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... |....... . 09/01/2024 . | PAYDOUN ... . 766,520 . 0 el (45,517) ... 0 . 0 . 07/01/2050 . [1.A ........
..31400E-J9-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .. 09/01/2024 . | PAYDOUN .. 211,486 ..218,475 |. 0 . (6,989) 0| .211,486 0| . 08/01/2050 . (1.
..31400E-ZE-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .. 09/01/2024 . | PAYDOUN .. 184,163 ..195,817 |. 0 (11,654) 0| .184,163 0| . 09/01/2050 . (1.
..3140QE-ZS-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .. 09/01/2024 . | PAYDOUN ..616,306 0 0| 616,306 0| . 09/01/2050 . (1.
..31400F-BS-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .. 09/01/2024 . | PAYDOUN ..986,813 0 0| .986,813 0| . 10/01/2050 . (1.
..31400F-F4-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .. 09/01/2024 . | PAYDOUN .. 256,266 0 0| .256,266 0| . 1070172050 . (1.
..31400G-LR-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA8 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2051 . (1.
..31400G-T6-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CA8 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2050 . [1.A ........
..31400K-5J-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2051 . [1.A ........
..3140QK-C9-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBO .... |....... . 09/01/2024 . | PAYDOUN ... . . .0 . 0 0 . 04/01/2051 . [1.A ........
..31400K-F4-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBO .... |....... . 09/01/2024 . | PAYDOUN ... ...15,166 |.... .0 . 0 0 . 04/01/2051 . [1.A ........
..31400K-ZA-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBO .... |....... . 09/01/2024 . | PAYDOUN ... ... 8,173 |.... .0 . 0 0 . 06/01/2051 . [1.A ........
..3140QL-DE-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBT .... . |- 09/01/2024 . | PAYDOUN ... . 172,867 |.... . .0 . .0 . 0 . 07/01/2051 . [1.A ........
..31400L-PS-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBT .... . |- 09/01/2024 . | PAYDOUN ... e 1,314,215 [0 e (46,723) | .0 [ (46,723) |... 0 . 08/01/2051 . [1.A ........
..3140QL-R5-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBI .. 09/01/2024 . | PAYDOUN 1,223,719 1,305,746 |. .. (78,187) | 0 (78,187) 0| . 08/01/2051 . [1.A .
..3140QM-JL-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CB2 .... . 09/01/2024 . |PAYDOUN .vvvvvvvvvvvenenene Joveeeeeeeeeeeeeeenns |oveeee... 581,962 |oiveennes 581,962 |.......... 614,425 |.... (31,059) |. .0 f...... (31,089)]... 0. . 1170172051 . [1.A ........
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..3140QM-JM-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CB2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 |eeeeen. (17,805) ... 0 ..5,751 |. 11/01/2051 . [1.A ........
..31400P-3E-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL#CB43 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 7,344 |.08/01/2052 . |[1.A ........
..31400P-TZ-0 |FEDERAL NATIONAL MORTGAGE ASSO POOL#CB41 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 3,105 |. 07/01/2052 . [1.A ........
..31400P-YD-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CB4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 ..8,199 |. 08/01/2052 . [1.A ........
..314000-UR-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBS .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 .. 3,815 |. 11/01/2052 . [1.A ........
..31400R-PX-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CBS .... |....... . 09/01/2024 . | PAYDOUN ... . .0 . 0 ..8,993 |. 03/01/2083 . [1.A ........
..31400R-XK-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL#CBEO .... |....... . 09/01/2024 . | PAYDOUN ... .. 190,661 .0 . 0 ..6,227 |. 04/01/2053 . [1.A ........
..314008-3Y-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL#CB71 .... |....... . 09/01/2024 . | PAYDOUN ... 199,759 .0 . 0 .. 4,544 1.09/01/2083 . [1.A ........
..3140QT-CE-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL#CB72 .... |....... . 09/01/2024 . | PAYDOUN ... ...95,737 .0 . 0 .. 1,902 |. 10/01/2053 . [1.A ........
..31400T-EV-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 .. 09/01/2024 . | PAYDOUN ..105,223 ..105,399 |. 0 0| 4,652 |. 10/01/2053 . |1.A .
..31400T-EZ-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 .. 09/01/2024 . | PAYDOUN ..237,468 ..237 477 |. 0 0| 9,987 |. 10/01/2053 . [1.A .
..3140Q7-J5-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 .. 09/01/2024 . | PAYDOUN ,407,331 ,434,201 0 0| .59,202 |. 11/01/2063 . [1.A .
..3140QT-IX-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL#CB78 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 ..2,882 |. 01/01/2054 . [1.A ........
..3140X7-YP-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... |....... . 09/01/2024 . | PAYDOUN ... 476,664 .0 . 0 9,718 |. 09/01/2050 . [1.A ........
..3140X7-29-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... |....... . 09/01/2024 . | PAYDOUN ... 114,505 .0 . 0 1,517 |. 10/01/2030 . [1.A ........
..3140X9-GM-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 .... |....... . 09/01/2024 . | PAYDOUN ... 124,651 .0 . 0 2,490 |. 09/01/2048 . |1.A ........
..3140X9-N4-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 .... |....... . 09/01/2024 . | PAYDOUN ... 234,057 .0 . 0 . .. . 01/01/2051 . [1.A ........
..3140XA-KS-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FMG .... |....... . 09/25/2024 . | BANK OF MONTREAL 972,472 .0 . o0 | 1,012,686 .. . 09/01/2050 . [1.A ........
..3140XA-KS-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM6 .... |....... . 09/01/2024 . | PAYDOUN .. 206,870 .0 . 0 .. 206,870 |.. . 09/01/2050 . [1.A ........
..3140XD-JS-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM9 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 1070172051 . [1.A ........
..3140XD-IIC-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FMO .. 09/01/2024 . | PAYDOUN 0 0| . 11/01/2051 . (1.
..3140XD-IIF-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM9 .. 09/01/2024 . | PAYDOUN 0 0| . 11/01/2049 . (1.
..3140XE-AU-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FMO .. 09/01/2024 . | PAYDOUN 0 0| . 12/01/2051 . (1.
..3140XH-UY-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS2 .. . |- 09/01/2024 . | PAYDOUN 0 0| . 06/01/2037 . (1.
..3140XJ-QC-0 |FEDERAL NATIONAL MORTGAGE ASSO POOL# FS3 .... |.......|. 09/01/2024 . |PAYDOUN .. 825,963 ..825,963 . 818,736 |. 0 0| .825,963 . 11/01/2052 . (1.
..3140XJ-ZE-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL#FS34 .... |....... . 09/01/2024 . | PAYDOUN ... .. 755,380 755,380 758,996 |.... .0 . 0 .755,380 |.. . 12/01/2052 . (1.
..3140XL-5C-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... |....... . 09/01/2024 . | PAYDOUN ... .. 117,024 117,924 L 111,728 | .0 . 0 117,924 .. . 07/01/2053 . [1.A ........
..3140XL-A3-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS4 .... |....... . 09/01/2024 . | PAYDOUN ... .. 114,963 114,953 .0 . 0 . 04/01/2083 . [1.A ........
..3140XL-X6-0 |FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... |....... . 09/01/2024 . | PAYDOUN ... 615,584 .0 . 0 . 07/01/2053 . [1.A ........
..3140XM-F8-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... |....... . 09/01/2024 . | PAYDOUN ... 522,276 .0 . 0 . 07/01/2083 . [1.A ........
..3140XM-HD-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... |....... . 09/01/2024 . | PAYDOUN ... 200,976 200,380 |.... .0 . 0 . 09/01/2053 . [1.A ........
..3140XM-T2-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .. 09/01/2024 . | PAYDOUN ..208,195 |. 0 0| . 10/01/2063 . (1.
..3140XN-R7-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL#FSE8 .. 09/01/2024 . | PAYDOUN ..1,051,012 |. 0 0| . 02/01/2054 . (1.
..3140XP-VU-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL#FS78 .. 09/01/2024 . | PAYDOUN 0 0| . 04/01/2054 . (1.
..31410F-ST-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .. 09/01/2024 . | PAYDOUN 0 0| . 12/01/2036 . (1.
..31410F-V4-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .. 09/01/2024 . | PAYDOUN 0 0| . 01/01/2037 . (1.
..31410K-JY-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 889 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2038 . (1.
..31410K-JY-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 889 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 05/01/2038 . [1.A ........
..31410L-K3-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 890 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2042 . [1.A ........
..31411G-6G-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 908 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2037 . [1.A ........
..31416B-YG-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2039 . [1.A ........
..31416B-YG-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 01/01/2039 . [1.A ........
..31417E-HN-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AB7 .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2042 . [1.A ........
..31417F-3E-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ABB .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2043 . [1.A ........
..31417G-RY-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 .. 09/01/2024 . | PAYDOUN 0 0| . 05/01/2043 . [1.A .
..31417G-XM-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 .... . 09/01/2024 . | PAYDOUN ... 0. .0 . . 06/01/2043 . [1.A ........
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..31418A-KWi-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA1 ... |....... . 09/01/2024 . | PAYDOUN ... . 4,649 L4716 |.... ... (67)]. .0 . 0 4,649 |.. . 10/01/2042 . [1.A ........
..31418B-T5-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA2 .... |....... . 09/01/2024 . | PAYDOUN ... . (4)). .0 . 0 . 08/01/2045 . [1.A ........
..31418C-3D-4 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2048 . [1.A ........
..31418C-4E-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 1170172048 . [1.A ........
..31418C-PE-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2047 . [1.A ........
..31418C-S4-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2048 . [1.A ........
..31418C-S5-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2048 . [1.A ........
..31418C-U7-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2048 . [1.A ........
..31418C-UB-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2048 . [1.A ........
..31418C-YL-2 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .. 09/01/2024 . | PAYDOUN 0 0| . 07/01/2048 . [1.A .
..31418C-YM-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .. 09/01/2024 . | PAYDOUN 0 0| . 07/01/2048 . [1.A .
..31418D-2A-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN . . K 0 0| . 06/01/2031 . [1.A .
..31418D-211-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... 434,721 449,563 |.... o0 eeeeen. (14,09) |... 0 . . . 07/01/2051 . [1.A ........
..31418D-2N-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... 805,674 848,980 |.... 0 e (41,25) ... w0 |eeeenn....805,674 .. . 07/01/2051 . [1.A ........
..31418D-3J-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ..1,070,504 ..1,129,612 |.... 0 el (56,519) ... .0 |........ 1,070,504 .. . 08/01/2051 . [1.A ........
..31418D-3U-4 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ... 306,807 ... 317,667 |.... 0 .. (8,748) ... w0 |eeeee.. 306,807 .. . 08/01/2031 . [1.A ........
..31418D-3Y-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ..1,330,202 .. 1,385,567 |.... 0 el (52,429) (... w0 e 1,330,202 .. . 09/01/2051 . [1.A ........
..31418D-7G-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ..647,853 ..675,452 |.... .0 . (26,547) |... 0 .647,853 |.. . 12/01/2061 . [1.A ........
..31418D-AQ-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... ...83,675 ...84,530 |.... 0 el (766) |... 0 ..83,675 |.. . 03/01/2049 . [1.A ........
..31418D-AR-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 e (198) | 0 ...8,880 |.. . 03/01/2049 . (1.A ........
..31418D-BF-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .. 09/01/2024 . | PAYDOUN 0 . (179) 0| 13,529 . 04/01/2049 . (1.
..31418D-MJ-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .. 09/01/2024 . | PAYDOUN 0 . (7,969) 0| 217,243 . 03/01/2050 . (1.
..31418D-RT-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN 0 (17,592) 0| .437,790 . 08/01/2050 . (1.
..31418D-SK-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. . |- 09/01/2024 . | PAYDOUN 0 (13,666) 0| .331,532 . 09/01/2050 . (1.
..31418D-TG-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |.......|. 09/01/2024 . |PAYDOUN . . K . 0 (18,148) 0| .514,406 . 10/01/2030 . (1.
..31418D-UJ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... 278,145 200,184 |[...........289,503 [........ccceeea0 |ooiiis (11,447) |. 0 [ (11,447) ). 0 .278,145 |.. . 1170172050 . (1.
..31418D-V7-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ...65,205 ...67,533 |.... . (2,173) ). .0 . 0 ..65,205 |.. . 01/01/2051 . [1.A ........
..31418D-VA-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ..101,643 ....(3,420) |. .0 . 0 101,643 |.. . 12/01/2050 . [1.A ........
..31418D-W2-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ..184,185 . .0 . 0 .184,185 |.. . 02/01/2031 . [1.A ........
..31418D-YB-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... ...67,424 ...67,245 |.... .0 . . 0 . 04/01/2051 . [1.A ........
..31418D-YC-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... . 447,903 463,580 |........... 0 el (14,834) ... 0 . . 04/01/2051 . [1.A ........
..31418D-YY-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN .. 362,304 ..352,304 ..364,992 |. ..364,285 |. 0 (11,981) 0| .352,304 . 05/01/2051 . (1.
..31418D-YZ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN .. 397,729 ..397,729 ..419,666 |. ..418,573 |. 0 (20,844) 0| .397,729 . 05/01/2051 . (1.
..31418D-ZW-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN .. 475,430 ..475,430 ..492,163 |. ..491,266 |. 0 (15,835) 0| 475,430 . 06/01/2051 . (1.
..31418D-ZX-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN ..570,169 ..601,351 0 (29,799) 0| . 06/01/2051 . (1.
..31418E-AP-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/01/2024 . | PAYDOUN . 620,716 ..638,271 |. 0 (16,897) 0| . 01/01/2062 . (1.
..31418E-B9-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... 248,448 |.... 0 eeennnnl2,963 ... 0 . 03/01/2052 . (1.
..31418E-CA-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... 396,470 |.... 0 e (2,786) ... 0 . 03/01/2052 . [1.A ........
..31418E-CB-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... .. 367,687 |.... 0 el (11,446) ... 0 . 03/01/2052 . [1.A ........
..31418E-E6-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..31418E-ES-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2052 . [1.A ........
..31418E-F2-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2052 . [1.A ........
..31418E-GK-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... . |- 09/01/2024 . | PAYDOUN ... . 304,687 304,782 |........... .0 . 0 . . . 08/01/2052 . [1.A ........
..31418E-GT-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... . |- 09/01/2024 . [PAYDOUN ....ovvvvvvvrnnnnnns ..630,856 630,856 635,834 |[...........635,675 |[.... .0 . w0 |eeenn.....830,856 .. . 07/01/2052 . [1.A ........
..31418E-HK-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .. 09/25/2024 . (CITIGROUP GLOBAL MARKE . 6,014,271 ..6,105,617 .. 5,852,329 |. . 5,854,593 |. 0 0| . 5,856,324 . 09/01/2052 . [1.A .
..31418E-HK-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... . 09/01/2024 . | PAYDOUN ... .. 597,992 597,992 573,185 |...........573,406 |.... 0. .0 . .597,992 |. . 09/01/2052 . [1.A ........
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..31418E-J6-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . | PAYDOUN ... . 186,401 |oovvvviiinennnn 0 fveineees 8,165 |. .0 . .. 5,849 |. 10/01/2052 . [1.A ........
..31418E-KK-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . |PAYDOUN ..oovvvvvvviiiiiinns Jeeeeeiieeeeeeeeenns e 214700 |l 214,700 ...l 205,441 f.llll0n205,536 [nneiiiiinnnnnn O o 9,164 |. .0 . 5,69 | 11/01/2037 . [1.A ........
..31418E-LY-4 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... |....... . 09/01/2024 . |PAYDOUN ...oovvvvvviiiiiinns Joveeeieeiiiieeeeens Joeeeeen.. 198,505 ... 198,505 |........... 196,454 |...........196,465 [........cccccea0 [ooeeiiins 2,131 .0 . 7,304 |. 12/01/2052 . [1.A ........
..31418E-08-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL#MA49 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . ..2,407 |. 04/01/2083 . [1.A ........
..31418E-R8-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA5 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . . 05/01/2053 . [1.A ........
..31418E-T6-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# MAS .... |....... . 09/01/2024 . | PAYDOUN ... .0 . . 07/01/2083 . [1.A ........
..31418\1-XJ-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .... [....... . 09/01/2024 . | PAYDOUN ... .0 . . 09/01/2036 . [1.A ........
..3142G0-AF-9 | FEDERALHOMELOANMORTGAGECOR POOL# RJOOO5 ...... [....... . 09/01/2024 . | PAYDOUN ... .0 . . 10/01/2083 . [1.A ........
..31426Q-DP-4 | FEDERALHOMELOANMORTGAGECOR POOL# RJO109 ...... [....... . 09/01/2024 . | PAYDOUN ... .0 . . 10/01/2053 . [1.A ........
.. 3142GR-P9-5 | FEDERALHOMELOANMORTGAGECOR POOL#RJ1347 .. 09/01/2024 . | PAYDOUN 0 . 04/01/2054 . [1.A .
.. 35563P-DZ-9 | SEASONED CREDIT RISK TRANSFER SENIOR AGE ... 09/01/2024 . | PAYDOUN K 0 . 05/25/2057 . [1.A .
..35563P-EB-1 | SEASONED CREDIT RISK TRANSFER SENIOR AGE ... 09/01/2024 . | PAYDOUN ...84,877 |. 0 . 06/25/2057 . [1.A .
.. 35563P-HH-5 | SEASONED CREDIT RISK TRANSFER SENIOR AGE .... |....... . 09/01/2024 . | PAYDOUN ... ... 126,187 | .0 . . 03/25/2058 . [1.A ........
..35563P-ML-0 | SEASONED CREDIT RISK TRANSFER SENIOR AGE .... |....... . 09/01/2024 . | PAYDOUN ... ..202,482 |.... .0 . . 02/25/2059 . [1.A ........
..35563X-A0-5 | STRUCTURED AGENCY CREDIT RISK WHOLE_CMO ...... [....... . 09/25/2024 . | PAYDOUN ... . 1,062,971 .0 . . 10/25/2048 . [1.A ........
..36564C-AN-7 | FREDDIE MAC - SLST SLST_18-2 SENIOR AGEN .... |....... . 09/01/2024 . | PAYDOUN ... ..196,431 |.... .0 . . 11/25/2028 . [1.A ........
..35564K-3F-4 | FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ..... |....... . 09/25/2024 . | PAYDOUN ... . .. 115,925 |.... .0 . . 11/25/2043 . [1.A ........
.. 36564K-E3-9 | STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... |....... . 09/25/2024 . | PAYDOUN ... ... 68,562 ...68,562 |.... .0 . . 08/25/2042 . (1.A ........
.. 35564K-H3-6 | STRUCTURED AGENCY CREDIT RISK WHOLE_CMO ...... [....... . 09/25/2024 . | PAYDOUN ... . 2,181,478 .2,180,005 |.... .0 . .. 110,381 |. 09/25/2042 . [1.A ........
.. 36564K-HE-2 | FREDDIE MAC STACR REMIC TRUST SENIOR WHO .... |....... . 09/25/2024 . | PAYDOUN ... ....53,966 ...53,985 |.... .0 . ..2,560 |. 01/25/2034 . [1.A ........
..35564K-PU-7 | FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ..... 09/25/2024 . | PAYDOUN . 1,077,202 ..840,432 |. 0 .40,229 |. 01/25/2042 . (1.
..35564K-RE-1 | STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... 09/25/2024 . | PAYDOUN ..517,567 ..516,978 |. 0 .23,187 |. 02/25/2042 . (1.
..35564K-Uli-7 | FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ... 09/25/2024 . | PAYDOUN .. 780,224 . . K ..784,476 |. 0 .38,718 |. 04/25/2042 . (1.
.. 36564K-WS-4 | FREDDIE MAC STACR REMIC TRUST MEZZANIN W .. . |- 09/25/2024 . | PAYDOUN .. 321,016 ..321,016 ..322,365 |. ..322,113 | 0 . 16,355 |. 06/25/2042 . (1.
..387883-PP-0 | GRANT CNTY WASH PUB UTIL DIST MUNITAX BN .... . |- 09/04/2024 . | CALL 105.3520 10,535,200 10,000,000 ..9,990,600 |. 9,995,234 |. 0 . 9,993,558 1,220,225 |. 01/01/2040 . |1.
..48503T-AA-5 |KANSAS CITY MO INDL DEV AUTH SECURED MUN .... |....... . 09/10/2024 . | VARIOUS .....ovvvvvrrnnnnnns ....283,464 |........... 283,464 |... 283,464 |.... .0 . 283,464 |0 |0 il 0 e 9,719 |. 12/10/2032 . (1.
..48503T-AA-5 |KANSAS CITY MO INDL DEV AUTH SECURED MUN .... |....... . 08/16/2024 . |B47TR_PP ... ..5,481,536 |........ 5,481,536 |........ 5,481,536 |.... J | PO | R ISR | B R 5,481,536 |.. ...196,350 |. 12/10/2032 . [1.A ........
..485424-NF-8 | STATE OF KANSAS DEPARTMENT OF SENIOR MUN .... |....... . 07/26/2024 . | VARIOUS ... .6,600,000 |........ 6,600,000 |........ 6,814,480 |.... PO PO (20} ISR | B RO 6,727,893 |.. (127,893) ...273,845 |. 09/01/2035 . [1.C FE .
..575579-VP-9 | MASSACHUSETTS BAY TRANSPORTATI SENIOR MU .... |....... . 07/02/2024 . |VARIOUS ...ooovvvviiiiiiiins oo s 7,156,310 |........ 7,000,000 |........ 7,017,810 |.... U PO (1) ISR | B R 7,008,403 |.. . (8,408) ...463,688 |. 07/01/2039 . [1.B FE .
..575579-1I1-3 | MASSACHUSETTS BAY TRANSPORTATI MUNITAX B .... |....... . 07/02/2024 . |VARIOUS ..oovvvvviiiiiiiins oo | 24,197,610 |....... 23,000,000 |[....... 23,034,860 |.... 0 e (731) [0 s 23,022,801 |.. (22,801) 2,433,850 |. 07/01/2040 . (1.B FE .
..57563N-AB-4 | MASSACHUSETTS EDL FING AUTH SENIOR ABSA .... [....... . 09/25/2024 . |PAYDOUN ....oovvvvviinnnnnns ....54,555 ...54,039 |............54,089 |.... .0 . ..54,5585 |.. .. 1,409 |. 05/25/2033 . [1.A FE .
..575898-CS-8 | MASSACHUSETTS PORT AUTHORITY MUNITAX_BND ... 07/01/2024 . | CALL 100.0000 ..670,000 . 670,000 ..687,092 |. ..676,149 |. 0 .675,478 (5,478) |. 41,553 |. 07/01/2031 . [1.F FE .
.. 59250N-ZH-9 | METROPOL I TAN TRANSPORTATION AU MUNITAX B .... 08/09/2024 . | CALL 118.4230 ... .. 130,265 . 110,000 ..141,901 |. ..137,541 |. 0 136,761 . (26,761) |. .26,183 |. 11/15/2039 . [1.C FE .
..626207-Mli-1 | MUNICIPAL ELEC AUTH GA SUB MUNITAX_BND R .. 07/01/2024 . | CALL 100.0000 ... ..260,000 . 260,000 ..260,337 |. . 260,067 |. 0 .260,043 . (83) ] .12,891 |. 01/01/2030 . [1.G FE .
..64971M-M7-4 | NEWYORKCITYTRANSITIONALFIN SUB MUNITAX B .. 08/29/2024 . | CALL 102.2300 ... 13,289,900 .13,000,000 .12,651,340 |. 12,756,578 |. 0 12,764,192 . 235,808 |. 1,102,544 |. 02/01/2040 . |1.A FE .
..64972H-RB-0 | NEWYORKCITYTRANSITIONALFIN SUB MUNITAX B .. 07/15/2024 . | VARIOUS ... .. 555,000 ..565,000 |. ...0 ] 0 .0 . 07/15/2040 . [1.C FE ....
..64990F-MV-3 | DORMITORYAUTHORITYOFSTATEO SENIOR MUNITA ... |....... . 09/30/2024 . | B47R_PB ... . 7,663,735 .7,783,821 (120,086) |. .0 |......(120,086) |... . 03/15/2039 . (1.B FE ....
..650035-8li-1 |NEW YORK ST URBAN DEV CORP REV MUNITAXB .... |....... . 09/30/2024 . | TAX FREE EXCHANGE . 10,329,300 10,178,626 .. (26,280) | .0 . (26,280) [... . ...406,250 |. 03/15/2033 . [1.B FE ....
..68607D-NL-5 |OREGON ST DEPT TRANSN SUB MUNITAX BND RE .... |....... . 07/10/2024 . |VARIOUS ...ooovvvviiiiiiiins oo | 15,773,100 |....... 15,000,000 |....... 15,000,000 L O | R SR | B R 15,000,000 |.. 1,344,346 |. 11/15/2034 . (1.B FE ....
..88213A-KH-7 | TEXAS A & M UNIVERSITY MUNITAX_BND REV ...... |[....... . 09/30/2024 . |B4TR_PB ....ovvvviiiiiiiiinn e | 4,500,000 |........ 4,500,000 |........ 4,500,000 |.... 0 0 0 L 4,500,000 |.. ...125,449 . 05/15/2030 . [1.A FE ....
..89602N-VM-3 | TRIBOROUGH BRIDGE & TUNNEL AUT SENIOR MU .... |....... . 09/23/2024 . |CALL 1024950 ..... |oeeooiriiiiiiiininns |t 5,760,219 |........ 5,620,000 |........ 6,989,987 |.... JORL Y PO -~ 1) ISR | B R 5,760,219 |.. ...407,075 |. 11/15/2040 . [1.D FE ....
..91412H-BP-7 | UNIVERSITYOFCALIFORNIA MUNITAX BND REV ....... [....... . 08/01/2024 . | CALL 100.0000 ..... [oeeeeeverrrrrennnnns fornnns 2,000,000 |........ 2,000,000 |........ 2,000,000 |.... 0 0 0 L 2,000,000 |.. . 05/15/2027 . [1.C FE ....
..91412H-B0-5 | UNIVERSITYOFCALIFORNIA MUNITAX BND REV ....... . |- 08/01/2024 . | CALL 100.0000 ..... [oeeeeeeeeeeeieininns founnne 2,000,000 |........ 2,000,000 |........ 2,000,000 |.... J | PO | B ISR | B MR 2,000,000 |.. . 05/15/2028 . [1.C FE ....
..91412H-BR-3 | UNIVERSITYOFCAL IFORNIA MUNITAX_BND REV ....... . |- 08/01/2024 . | CALL 100.0000 ..... [ceeeeererrrrrennnnns fornnns 3,000,000 |........ 3,000,000 |........ 3,000,000 |.... K 0 0 0 L 3,000,000 |.. . 056/15/2029 . [1.C FE ....
..917565-LB-7 |UTAH TRANSIT AUTH MUNITAX_BND REV  5.93 08/30/2024 . | VARIOUS ... . 6,377,776 ..5,815,000 ..6,163,342 |. .. (10,567) | 0 K .6,057,311 . 06/15/2039 . 1.C FE ....
..917565-LK-7 | UTAH TRANSIT AUTH SUB MUNITAX BND REV ... . 08/30/2024 . | VARIQUS ... 11,141,826 |....... 10,605,000 |....... 10,605,480 ... (47)). 0 i (A7) o 0 [ 10,605,368 |. ...965,378 |. 06/15/2040 . [1.C FE ....
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..988636-AL-0 | YUMA CNTY ARIZ MUNITAX_BND REV ~ 2.141% ..... [....... . 09/30/2024 . |BATRPB ....ooevvvvvnininins |ooeeiiieieiiiieeeees |, 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 0 o0 v 0 e, 120,000 [....ooeveveennn fooiiiinnnnnnna0 [0 3,104 |. 07/15/2030 . [1.D FE ....

21°603

0909999999. Subtotal - Bonds - U.S. Special Revenues 318,679,241 314,326,825 322,667,024 303,673,335 318,240, 166 15,322,708 XXX XXX

..00038K-AU-5 | ALLIANCE BERNSTEIN BSL CLO 1 L SENIOR AB ... . |- 09/30/2024 . [B47R_PB ... . 2,100,000 ........2,100,000 |.... . 01/15/2035 . |1.C FE ...
..00039G-AA-7 | A&D MTG TR ADMT_24-NOM1 WHOLE CMO QM1-A1 .. 09/01/2024 . | PAYDOIN ..307,705 ..307,704 |. .0 .307,705 . 02/25/2069 . |1.A FE ...
..000848-AA-9 | ABPCI DIRECT LENDING FUND CLO ABS_ABS _2 .. 07/25/2024 . | PAYDOUN .. 5,464,242 ..5,464,242 |. .5,464,242 |. . 5,464,242 . 01/20/2032 . |[1.A FE ...

o oo oo oo

..00090N-AA-8 | ABPCI DIRECT LENDING FUND ABS ABS_ABS _2 .... |....... . 07/27/2024 . [PAYDOIN ... ...15,824 |.... . 03/01/2032 . |1.F FE ...

..00176@-AA-4 | AMF FLORENCE LLC SECURED CORPBND  3.21 ... |....... . 09/30/2024 . [ VARIOUS ... . 12/31/2035 . |2.B PL ....

..00179U-AA-2 | AMSR TRUST SENIOR_CMBS _22-SFR1 144A 2 ... |....... . 09/01/2024 . [ PAYDOIN ... . 03/17/2027 . |1.A FE ...
REDEMPT ION 100.0000

..001848-AA-4 | AMAZON.COM INC SECURED CORP_BND ~ 4.095% ....
..001840-AA-4 | AMAZON.COM INC SECURED CORP_BND  4.095% ....

. 08/31/2024 .
09/30/2024 . | B47R_PP

. 06/30/2039 . [1.D ........
. 06/30/2039 . |1.D .

.2,874,182 |..

REDEMPTION .

..00191#-AA-3 | AMAZON.COM INC SECURED CORP_BND ~ 4.095% .... |....... . 09/30/2024 . [ .evviiiiiiiiiiiie 582 o 20,582 |oeeeenns 29,582 f..ooce.eens 29,582 [oveeieennnns 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 29,582 |.uveeeeennn. [ IR 0 . 08/31/2039 . [1.D ........
REDEMPTION

..00191@-AA-5 | AMAZON.COM INC SECURED CORP_BND ~ 4.233% ..... |....... . 09/30/2024 . [ .evviiiiiiiiiiiie B4 e 46,341 |............ 46,341 |............ 46,341 | 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 46,341 |, [ IR 0 . 09/30/2039 . [1.E ........
REDEMPTION

..00193*-AA-5 | AMAZON.COM INC SECURED CORP_BND ~ 4.233% ..... |....... . 09/30/2024 . | .. . 09/30/2039 . [1.D ........
REDEMPTION
..00225#-AA-3 | AMAZON.COM INC SECURED CORP_BND ~ 4.095% .... |....... . 08/31/2024 . [ .evvviieiiiiiii 219 [ 18,219 |............ 18,219 |............ 18,219 | 0 foreriieinins (O IR 0 foeeiiiinis (O IR 0 foeeeennns 18,219 ..ot [ IR 0 . 09/30/2039 . [1.D ........
..00225#-AA-3 | AMAZON.COM INC SECURED CORP_BND ~ 4.095% .... |....... . 09/30/2024 . [BATRPP ...ooeviiiiiiieeann [ [00.3,022,832 [l 3,022,832 |........ 3,022,832 |........ 3,022,832 |...evvieennns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 3,022,832 |.uvviieannne (U IO 0 . 09/30/2039 . [1.D ........
REDEMPT ION
..00229%-AA-3 | AP TUNDRA HOLDINGS SENIOR CORP_BND 4.7 .... |....... . 08/15/2024 . | .evvveiiiiiiiiiiiiiiiiiiiiinn e e 1,130,752 |l 1,130,752 |........ 1,130,752 |........ 1,130,752 [ceveeiiiiinns 0 foreeeiiiinnns L | | R IO | R 1,130,752 . 02/15/2042 . |1.G PL ....
..002819-AC-4 | ABBOTT LABORATORIES SENIOR CORP_BND 6. .... |....... . 09/30/2024 . [B4TRPB .....oooriiiiiiiies [eeeeeiiiiieeeees [+20....2,530,622 .. 2,200,000 |........ 2,576,706 |.... e (8,739) o0 e (6,739) [0 | 2,539,622 |.. . 11/30/2037 . |1.D FE ...
..002824-BF-6 | ABBOTT LABORATORIES SENIOR CORP_BND ~ 3. ... |..eee.. . 09/30/2024 . [B47R_PB ... e e [2002,212,449 [ 2,229,000 |........ 2,202,102 |........2,209,838 [.....ccoveennn 0 fonieiens 2,611 0 e 2,212,449 |.. . 11/30/2026 . |1.D FE ....
..003009-B*-7 | ABERDEEN ASIA PACIFIC INCOME F SECURED C .... |....... . 09/30/2024 . [B4TRPP ......cceenneeeen. ....0 [........1,960,000 [.. . 08/10/2032 . |[1.A FE ...
..00401Y-AA-8 | ACADEMY LTD SECURED CORP_BND 144A  6.00 .... |....... . 09/25/2024 . [ JANE STREET CAPITAL .... .0 f......... 460,000 [.. . 11/15/2027 . |3.B FE ....
..00774C-AB-3 | AECOM SENIOR CORP_BND ~ 5.125% 03/15/27 ...... |....... . 09/25/2024 . [ VARIOUS ... ...0 [ . 03/15/2027 . |3.B FE ....
..00775P-AA-5 | ADVANTAGE SALES & MARKETING IN SECURED C .... |....... . 08/14/2024 . [ VARIOUS ... ...0 [ . 11/15/2028 . |4.B FE ....
..00834X-AA-7 | AFFIRM ASSET SECURITIZATION TR ABS 24-X1 ... |....... . 09/15/2024 . [ PAYDOIN ... ...0 [ .0 [ . 05/15/2029 . [1.A FE ...
..00836#-AA-4 | AFFILIATED LOAN PROGRAM FOR ST SECURED C .... 09/30/2024 . | VARIOUS ..5,378 K 0 0 . 08/27/2035 . |1.C ........
..00846U-AL-5 | AGILENT TECHNOLOGIES INC SENIOR CORP_BND ... 09/30/2024 . | B47R_PB . 1,843,280 1,842,829 |. 0 . 1,843,280 0 . 09/15/2029 . |2.A FE ....
..00969P-AA-1 | AJAX MORTGAGE LOAN TRUST AJAXM SENIOR WH .. 09/25/2024 . | PAYDOUN ... 89,133 ...89,133 | 0 ..89,133 0 . 07/25/2059 . |1.A FE ...
..00969P-AA-1 | AJAX MORTGAGE LOAN TRUST AJAXM SENIOR WH ... |....... . 09/30/2024 . [B47R_PB ... 1,013,920 |.... w0 [l 1,013,920 .. ...0 [ . 07/25/2059 . |1.A FE ...
..00971A-AA-0 | AJAX MORTGAGE LOAN TRUST AJAXM WHOLE_CMO .... |....... . 09/25/2024 . [ PAYDOIN ... ...0 [ .0 [ . 09/25/2065 . |1.A FE ...
..009740-AA-9 | AJAX MORTGAGE LOAN TRUST AJAXM SUPSEN WH ... |....... . 09/25/2024 . [ PAYDOIN ... .0 . .0 [ . 12/25/2060 . |1.A FE .
REDEMPTION 100.0000
..01126#-AA-1 | ALAMO 6 LLC SECURED CORP_BND  4.170% 03 .... . 09/30/2024 . ... 177,804 ... 177,804 |.......... 177,804 |.... ...0 [ 177,804 |.. ...0 [ . 03/31/2042 . |2.C ........
..013817-AW-1 | HOWMET AEROSPACE INC SENIOR CORPBND 5 .... 07/01/2024 . | CALL 100.0000 ..983,000 ..983,000 |. ..983,000 |. 0 .983,000 0 . 10/01/2024 . |2.C FE ....
..021468-AD-5 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN UH .... 09/01/2024 . | PAYDOIN ... 21,756 13,022 | 9,813 |. 0 .9,686 0 . 06/25/2036 . |[1.A FM ...
..02147P-AY-0 | COUNTRYWIDE ALTERNATIVE LOAN T SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... ... 3,420 ....1,860 |............. 1,860 |.... ...0 [ 2,692 |.. .0 [ . 10/25/2036 . |1.A FM .
..02147X-AD-9 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN UH .... |....... . 09/01/2024 . [ PAYDOIN ... ...37,711 ...28,359 |............20,138 |.... ...0 [ ..37,083 |.. ...0 [ . 11/25/2036 . |1.A FM .
..02149H-AV-2 | COUNTRYWIDE ALTERNATIVE LOAN T SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... ....8,788 |.... .0 [ ..18,264 |.. .0 [ . 03/25/2037 . |1.A FM .
..02150E-AD-5 | COUNTRY WIDE ALTERNATIVE LOAN SUPSEN WHO .... |....... . 09/01/2024 . [ PAYDOIN ... ...40,868 |.... ...0 [ .. 74,588 |.. ...0 [ . 04/25/2037 . |1.A FM .
..02151D-AC-8 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 09/25/2024 . [ PAYDOIN ... ...71,367 |.... .0 [ .. 78,434 |.. .0 [ . 09/25/2047 . |1.A FM .
..02151E-AA-0 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN UH .... |....... . 09/01/2024 . [ PAYDOIN ... ...2,821 | ...0 [ ...5,577 |.. ...0 [ . 09/25/2037 . |1.A FM .
..023608-AH-5 | AMEREN CORPORATION SENIOR CORP BND 2.5 .....|....... . 09/15/2024 . [MATURITY . - 4,440,000 4,439,783 |.... ...0 |....... 4,440,000 |.. .0 |. 111,000 |. 09/15/2024 . |2.B FE ....
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REDEMPT [ON 100.0000
..023761-AA-7 | AMERICAN AIRLINES 2017-1 CLASS SECURED C .... [....... . 08/15/2024 . | evvriiiiiiiiiiniiiiiiiiiiiins e | 237,500 [oveeerennns 237,500 fo..eeeenne. 237,500 [........... 237,500 L 1 P | N N 237,500 0 . 02/15/2029 . (1.E FE ....

..02660T-FJ-7 | AMERICAN HOME MORTGAGE INVESTM SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... .. 115,136 ceeeennnn.. 85,564 | .0 | ....115,136 |.. ...0 [ . 09/25/2035 . [1.A FM ...
..03028P-H#-6 | AMERICAN TRANSMISSION COMPANY SENIOR COR ... 09/30/2024 . | B47R_PP . 4,400,000 ..4,400,000 ..4,400,000 |. .4,400,000 |. 0 .4,400,000 0 . 07/18/2033 .
..03028P-K*-6 | AMERICAN TRANSMISSION COMPANY SENIOR COR ... 09/30/2024 . | B47R_PP2 . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. 0 .6,000,000 0 . 07/09/2030 .
..03040W-AS-4 | AMERICAN WATER CAPITAL CORP SENIOR CORP_ ... 09/30/2024 . | B47R_PB . 1,562,800 ..1,500,000 ..1,604,775 |. . 1,568,641 0 . 1,562,800 0 . 09/01/2028 .
..03236X-AB-3 | AXIS EQUIPMENT FINANCE RECEIVA ABS_ABS _ .. 09/20/2024 . | PAYDOUN ..698,669 0 0 . 06/21/2028 .
..03236Y-AB-1 | AXISEQUIPMENTF INANCERECEIVA ABS 3-1-A2 1 .. 09/20/2024 . | PAYDON 89,836 0 0 . 12/20/2029 .
..03464B-AA-6 | ANGEL OAK MORTGAGE TRUST AOMT SENIOR WHO ... |....... . 09/01/2024 . [ PAYDOIN ... ... 91,865 .0 | ...0 [ . 12/25/2066 .
..03465X-AA-7 | AOMT_24-1 WHOLE CMO 4-1-A1 144A  5.210% ... |....... . 09/01/2024 . [ PAYDOIN ... ..221,1M .0 . .0 [ . 08/25/2068 .
..037411-AR-6 | APACHE CORPORATION SENIOR CORPBND 6.0 .... |....... . 08/16/2024 . [B47R_PB ... . 3,081,411 .3,084,260 |.... .0 | ...0 [ . 01/15/2037 .
..037833-DK-3 | APPLE INC SENIOR CORP_BND  3.000% 11/13 ... |....... . 09/30/2024 . [B47R_PB ... . 4,927,606 .4,919,758 |.... .0 . .0 [ . 11/713/2027 .
..03880R-AA-7 | ARBOR REALTY COLLATERALIZED LO SENIOR SE .... |....... . 09/16/2024 . [ PAYDOIN ... .. 725,007 ..725,007 |.... .0 | ...0 [ . 11/15/2036 .
..03881J-AA-4 | ARBOR REALTY COLLATERALIZED LO SENIORCM .... |....... . 08/15/2024 . [ PAYDOIN ... .. 644,173 .0 . .0 [ . 05/15/2037 .
..04016G-BB-3 | ARES CLO LTD ARES_16-40A SENIOR ABS_ABS ..... . |- 09/13/2024 . [PAYDOIN ... ..210,651 .0 | ...0 [ . 01/15/2029 .
..04033G-AB-3 | ARI FLEET LEASE TRUST ARIFL_23 SENIOR AB ... - |- 09/15/2024 . [PAYDOIN ... .... 173,693 .0 . . .0 [ . 07/15/2032 .
..04184S-AA-6 | THE CITY OF ARLINGTON SECURED CORP_BND .. 08/16/2024 . | B47R_PP 17,459,650 .17,459,650 .17,459,650 |. 17,459,650 |. 0 17,459,650 0 . 10/01/2049 .
..04206R-AA-2 | CROP_21-T1 ABS_ABS _21-T1 144A  2.430% ... 09/16/2024 . | PAYDOIN . 150,000 .. 149,997 |. ..149,99% |. 0 150,000 0 . 11/15/2027 .
..04248N-AA-1 | ARMY HAWAI1 FAMILY HOUSING TRU SENIOR MU .. 08/16/2024 . | B47R_PP ..8,032,173 ..9,244,879 |. .9,036,867 |. 0 0 . 06/15/2050 .
..04541G-NA-6 | ASSET BACKED SECURITIES CORP H MEZZANIN ..... |....... . 09/25/2024 . [PAYDOUN ....ooovnnviiinann forneeniiiiinieiins feeeeennnn 6,498 i, 6,498 |.....cceees 6,368 |.............6,550 [.... .0 . .0 [ . 12/25/2034 .
..04544Q-AC-1 | ASSET BACKED SECURITIES CORP H SENIOR AB .... |....... . 07/25/2024 . [ PAYDOIN ... .. 3,361 | 2,457 |....eeeee... 2,433 | .0 | ...0 [ . 11/25/2036 .
..04544T-AA-Q | ASSET BACKED SECURITIES CORP H SENIOR AB ... |....... . 09/25/2024 . [ PAYDOIN ... . A71,327 .. 111,684 . .0 . .0 [ . 05/25/2037 .
..04560%-AG-9 | ASSOCIATED ELECTRIC COOPERATIV SECURED C .... |....... . 09/20/2024 . [ VARIOUS ... 110,574 110,574 |.... .0 | ...0 [ . 03/20/2039 .
..04560*-AG-9 | ASSOCIATED ELECTRIC COOPERATIV SECURED C .... |....... . 09/30/2024 . [B47R_PP ... .... 706,674 ... 706,674 |.... .0 . .0 . . 03/20/2039 .
REDENPT [O! 100.0000
..04774#-AA-0 | ATLANTA FALCONS STADIUM COMPAN SECURED C .... |....... . 09/01/2024 . | evvneiiiiiie LT O 63,08 |............ 63,098 |............ 63,098 |..coviiennnn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 63,098 |....ccvveeenns (U IO 0 . 09/01/2042 . |2.B FE ....

. . 09/01/2042 . |2.B FE ....
.. 12,396 |. 12/01/2025 . |1.F ........
..... ...347,980 |. 12/01/2051 . [1.G FE ....

..04774#-AB-8 | ATLANTA FALCONS STADIUM COMPAN SECURED C ... |....... . 09/01/2024 .
..048303-E*-8 | ATLANTIC CITY ELECTRIC CO SECURED CORPB .... 08/16/2024 . | B47R_PP

........ 8,779,749 |..

..048677-AE-8 | ATLANTIC MARINE CORPS COMMUNIT MUNITAXB .... . 08/16/2024 . [BATRPP ...oooviiiiiiiaeans [eeeeeiiiieeeeenn [ 8,779,749 [l 8,780,435 |........ 8,780,435 |....
REDEMPT ION .
..04940J-AB-9 | ATLASSECURITIZEDPRODUCTFUND CORP BND ........ [....... L 07/10/2024 . | evvveiiiiniiiiiiiiiiniiiieins e | 3,201,276 |........ 3,201,276 |........ 3,149,301 |.iiiiiiiis [V IO 0 foueeees 51,885 [coeeiiiniinnns 0 foeeees 51,885 [coeiiiiiiinnns 0 foueeees 3,201,276 |oveeeeennnnns (U IO 0 foreeeieiinnns 0 foreeinnns 52,017 |. 02/27/2054 . (1.G PL ....
..04940J-AB-9 | ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ |....... . 07/17/2024 . [ TAX FREE EXCHANGE ....... [ecoeeeiiiinnaen fennes 28,165,289 |....... 28,576,795 |....... 28,113,637 |oooeeenrieeea. 0 foreeeiiens 0 foeeennes 1,234 [ 0 foeeennns 1,234 [ 0 f...... 28,114,871 ..o 0 fee. 50,418 |........ 50,418 |........... 532,269 |. 02/27/2054 . |1.G PL ....
REDEMPTION 100.0000
..04940J-AC-7 | ATLASSECURITIZEDPRODUCTFUND CORP BND ........ |....... L 07/10/2024 . [ evveieeiiiiiieiiieees [ [ 1,566,581 |........ 1,566,581 |........ 1,566,581 |.eveeeeeennns 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeees 1,566,581 [.............. [ IR [V O, [ PR 9,198 |. 05/25/2063 . |1.G PL ....
..04940J-AC-7 | ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ |..ee.n . 07/01/2024 . [ TAX FREE EXCHANGE ... [oeeeeeiiiiieinnans founes 13,813,921 |....... 13,984,389 |....... 13,883,329 |..cvviiiiiins [V IO 0 forreeeiinns (31: 0 IO 0 forreeeiinns [31: 0 IO 0 foon 13,883,397 |ooeeeiiiiiennn 0 [...... (69,476) |....... (69,476) |........... 565,793 . 05/25/2063 . |1.G PL ....
REDEMPT ION 100.0000
..04941*-AA-2 | ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ |..ee.. L 09/19/2024 . [ eeiiiiiiii e [ 13,128,826 |....... 13,128,826 |....... 12,987,205 |ooovviiiieeeeenn 0 e 0 [ 141,621 |0 e 141,621 0 [ 13,128,826 |.. . 07/17/2065 . |1.D PL ....
..04941*-AB-0 | ATLASSECURITIZEDPRODUCTFUND CORP BND ........ [....... . 09/19/2024 . | evviviiiiiiiiiiiiiiiiinns e | 6,424,744 |........ 6,424,744 |........ 6,387,683 [...oooeriinnnnnns [V IO 0 foueeees 37,062 [oieeiiiiiinns 0 foeeees 37,062 [oieeiiiiiinns 0 foueeees 6,424,744 |.....oooe. (U IO 0 foreeeieiinnns 0 foreeinnns 35,474 (. 07/17/2085 . |[1.D PL ....
REDEMPT ION 100.0000
..04941%-AC-8 | ATLASSECURITIZEDPRODUCTFUND CORP BND ........ [....... . 09/19/2024 . | evvieiiiiiiiiiiiinniiinns e | 13,128,826 |....... 13,128,826 |....... 12,987,205 |.ocvviiiiennns [V IO 0 foon 141,621 | 0 foon 141,621 | 0 foon 13,128,826 |...covvveeennn (U IO 0 foreeeieiinnns [V IO 258,440 |. 07/17/2065 . |1.G PL ....
..04941*-AD-6 | ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ |..ee.. . 09/19/2024 . ..6,424,744 |........ 6,424,744 |........ 6,387,683 |.... 2 37,062 [oeiiiiieein 0 ] 37,062 [0 |, 6,424,744 |.. . 07/17/2065 . |1.G PL ....
..05178Q-AC-1 | AURORA MILITARY HOUSING LLC MUNITAX_BND 08/16/2024 . | B47R_PP . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 . 12/15/2041 . |1.D FE ...

. 02/01/2033 . |2.B FE ....
. 02/01/2033 . |2.B FE ....

..053332-BD-3 | AUTOZONE INC SENIOR CORP BND ~ 4.750% 02 ... 0|

..053332-BD-3 | AUTOZONE INC SENIOR CORP BND  4.750% 02 ...

08/16/2024 . |BATR_PB ...
. 07/01/2024 . [HEDGE INCREASE ADJUST.

10,283,327 10,000,000 .10,286,545 |.
...(736,688) |.................. 0 Joennes (739,645) |....

E 10,283,327
......... (736.688) |..

o o oo
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..05335J-AB-9 | AUXILIOR TERM FUNDING LLC XCAP ABS_ABS _ .... [....... . 09/15/2024 . | PAYDOUN ... .. 152,730 ..162,715 |.... .0 . e e 152,730 .. 0 e . 12/15/2028 . [1.A FE ....
..05377R-DL-5 |AVIS BUDGET RENTAL CAR FUNDING SENIOR AB .... |....... . 09/20/2024 . | PAYDOUN ... . 2,085,000 .2,073,126 |.... .0 . 0 0 . 09/20/2025 . [1.A FE .
..05402T-BP-4 | BARCLAYS COMMERCIAL MORTGAGE S LCF SENIO .... |....... . 09/30/2024 . | B4TR_PB ... 3,237,869 . 3,256,469 |.... .0 . 0 0 . 02/15/2053 . [1.A ........
..05493N-AA-0 |BDS_21-FLO SENIOR SENIOR_CMBS _21-FLO 14 .... |....... . 09/11/2024 . | PAYDOUN ... .. 719,164 .0 . 0 0 . 11/16/2038 . [1.A FE .
..05535D-CF-9 | BCF_97-R3 SUB WHOLE_CMO _97-R3 144A 3. ... [....... . 08/01/2024 . | PAYDOUN ... ... 14,357 .0 . 0 0 . 11/25/2028 . [1.A FM .
..05565E-CF-0 | BMW US CAPITAL LLC SENIOR CORP_BND 144A ...... [....... . 08/16/2024 . |B47R_PB ... 5,309,535 |... . .0 . 0 0 . 08/11/2033 . [1.F FE .
..05565E-CF-0 |BMW US CAPITAL LLC SENIOR CORP_BND 144A ...... [....... . 07/01/2024 . |HEDGE INCREASE ADJUST. .(379,901) |... ... (380,573) |.... .0 . 0 0 . 08/11/2033 . [1.F FE .
..05593A-AC-3 | BMW VEHICLE LEASE TRUST BMWLT SENIOR ABS .... |....... . 09/25/2024 . | PAYDOUN .. 271,545 271,538 |.... .0 . 0 0 . 11/25/2025 . [1.A FE .
..05602C-AA-2 |BSPRT ISSUER LTD BSPRT_21-FL7 LCF SENIOR .... |....... . 09/16/2024 . | PAYDOUN ... ..873,772 .0 . 0 0 . 12/15/2038 . [1.A FE .
..05608U-AA-6 |BX TRUST BX_22-GPA LCF SENIOR_CMBS _22-G .. 07/15/2024 . | PAYDOUN .23,563 0 0| 0| . 08/15/2039 . [1.A ........
..05608V-AE-6 |BXT_21-MFM1 SUB SUB_CMBS _21-MFM1 144A . 08/15/2024 . | PAYDOUN .99,393 K 0 0| 0| . 01/15/2034 . [1.C FE .
..05608V-AG-1 |BXT_21-MFM1 SUB SUB_CMBS _21-MFM1 144A . 08/15/2024 . | PAYDOUN .. 125,897 ..125,897 |. 0 0| 0| . 01/15/2034 . [1.F FE .
..05609B-CD-9 |BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... |....... . 09/30/2024 . | B47R_PB ... . 5,507,280 .5,562,234 |.... .0 . 0 0 . 02/15/2036 . [1.A ........
..05609K-AA-7 |BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... |....... . 09/15/2024 . | PAYDOUN ... ..606,998 |.... .0 . 0 0 . 10/15/2038 . [1.A ........
..05609K-AC-3 |BX COMMERCIAL MORTGAGE TRUST B LCF SUB.C .... [....... . 09/15/2024 . | PAYDOUN ... ...21,357 |.... .0 . 0 0 . 10/15/2036 . [1.A ........
..05609K-AE-9 |BX COMMERCIAL MORTGAGE TRUST B LCF SUB.C .... |....... . 09/15/2024 . | PAYDOUN ... ...31,090 |.... .0 . 0 0 . 10/15/2036 . [1.A ........
..056090-AA-4 |BX TRUST BX_21-ACNT LCF SENIOR_CMBS _21- .... |....... . 07/15/2024 . | PAYDOUN ... ... 35,233 |.... .0 . 0 0 . 11/15/2038 . [1.A ........
..056090-AC-0 |BX TRUST BX_21-ACNT SUB_CMBS _21-ACNT ........ [....... . 07/15/2024 . | PAYDOUN ... L1119 .0 . 0 0 . 11/15/2038 . [1.A ........
..056090-AE-6 |BX TRUST BX_21-ACNT SUB_CMBS _21-ACNT 14 .... |....... . 07/15/2024 . | PAYDOUN ... ... 4,448 ... .0 . 0 0 . 11/15/2038 . [1.A ........
..05610H-AA-1 |BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... |....... . 07/15/2024 . | PAYDOUN ... 10,519 |.... .0 . 0 0 . 02/15/2039 . [1.A ........
..05611V-AA-9 | BX COMMERCIAL MORTGAGE TRUST B SENIOR CM .. 09/15/2024 . | PAYDOUN L0 0 0| 0| . 02/15/2039 . (1.
..06612G-AA-1 |BX COMMERCIAL MORTGAGE TRUST B SENIOR CM .. 09/16/2024 . | PAYDOUN ..423,305 ..422,246 |. 0 0 0| 0| . 03/15/2041 . (1.
..05682%-AA-2 | BAIN CAPITAL HOLDINGS LP SENIOR CORP_BND .... 09/30/2024 . | B47R_PP3 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 0| . 04/15/2031 . (1.
..05682*-AB-0 |BAIN CAPITAL HOLDINGS LP SENIOR CORP_BND .... . |- 09/30/2024 . | B47R_PP . 7,100,000 ..7,100,000 ..7,100,000 |. .7,100,000 |. 0 0| .7,100,000 0| . 04/15/2033 . (1.
..05682*-AF-1 |BAIN CAPITAL HOLDINGS LP SENIOR CORP_BND .... . |- 09/30/2024 . | B47R_PP2 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 0| . 04/07/2037 . (1.
..05683H-AQ-8 |BAIN CAPITAL CREDIT CLO LTD BC MEZZANIN ..... [....... . 07/12/2024 . |PAYDOIN .oovvviiiiiiiiiiins e s 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |.... .0 . 0 e 3,000,000 |.. 0 . 07/25/2034 . (1.
..05685A-AG-3 |BAIN CAPITAL CREDIT CLO BCC_21 MEZZANIN ..... |....... . 09/30/2024 . | B47R_PB ... 2,443,681 . 2,454,676 |.... .0 . 0 0 . 10/20/2034 . (1.
..05766B-AJ-7 |BALBOA BAY LOAN FUNDING LTD BO ABS_ABS _ ... [....... . 07/22/2024 . | PAYDOUN ... ... 26,839 |... .0 . 0 0 . 01/20/2032 . (1.
..059165-ES-5 |BALTIMORE GAS AND ELECTRIC CO SENIOR COR .... [....... . 07/01/2024 . |HEDGE INCREASE ADJUST. (1,291,248) |... .0 . 0 0 . 06/01/2054 . (1.
..05968K-AA-2 | BANC OF AMERICA FUNDING CORPOR SENIOR WH .... |....... . 09/01/2024 . |PAYDOUN ...oovvvvvirnnnnnns 51,791 .0 . 0 0 . 11/26/2036 . (1.
..05990R-AD-3 |BANC OF AMERICA FUNDING CORPOR SENIOR WH .... |....... . 09/25/2024 . | PAYDOUN ... . 250,613 223,672 |...uueeeeee .0 . 0 . 0 . 02/25/2037 . (1.
..05990R-AD-3 |BANC OF AMERICA FUNDING CORPOR SENIOR WH .... 09/30/2024 . | B47R_PB .. 412,562 .. 422,264 . 376,871 ..400,531 |. 0 0| 412,552 0| . 02/25/2037 . (1.
..060352-AD-3 | BANK BANK_17-BNK6 PRELCF SENIOR_CMBS _17 09/01/2024 . | PAYDOUN 10,582,609 .10,582,609 .10,355,248 |. 10,525,772 |. 0 0| 10,582,609 0| . 07/15/2060 . (1.
..060352-AE-1 | BANK BANK_17-BNK6 LCFCRUT SENIOR_CMBS _1 .. 09/01/2024 . | PAYDOUN ..322,212 ..326,615 |. ..323,462 |. 0 0| 322,272 0| . 07/15/2060 . (1.
..06051G-FU-8 |BANK OF AMERICA CORP SUB CORP_BND  4.45 .... 09/30/2024 . | B47R_PB ..7,000,000 .. 7,453,460 |. .7,108,848 |. 0 0| .7,087,468 0| . 03/03/2026 .
..06051G-GC-7 |BANK OF AMERICA CORP SUB CORP_BND  4.18 .... 09/30/2024 . |B47R_PB ... ..6,000,000 ..6,009,660 |. .6,002,976 |. 0 0| .6,002,568 0l . 11/25/2027 .
..06051G-LA-5 |BANK OF AMERICA CORP SENIOR CORPBND 4 .... |....... . 08/15/2024 . | GOLDMAN SACHS & CO. ... .... 500,000 .... 500,000 |.......... 500,000 |.... .0 . ....0 |..eeeeee.. 500,000 |.. 5) |.... . 07/22/2026 .
..06051G-LE-7 |BANK OF AMERICA CORP SENIOR CORPBND 5 .... |....... . 09/30/2024 . | B47R_PB ... .2,500,000 |.... K .0 . 0 0 . 01/20/2027 .
..06540T-AB-6 | BANK_18-BN11 LCFCRUT SENIOR_CMBS _18-BN1 .... |....... . 09/01/2024 . | PAYDOUN ... .. 145,210 ..146,390 |.... ... (1,180) |. 0 el (1,180) ... 0 0 . 03/15/2061 .
..06541U-BIi-5 | BANK_20-BNK30 LCF SENIOR_CMBS _20-BNK30 ..... |....... . 09/30/2024 . | B47R_PB ... 9,163,974 .9,180,558 |.... .. (16,585) |. .0 . (16,585) [... 0 0 . 12/15/2063 .
..06745A-AA-2 | BARCLAYS MORTGAGE LOAN TRUST B WHOLE CMO .... |....... . 09/01/2024 . | PAYDOUN ... .. 436,592 L | N AN 1,042 |. 0 1,042 0 0 . 01/25/2064 .
..072732-AC-4 |BAYER CORP SENIOR CORP_BND 144A  6.650% .... |....... . 09/30/2024 . | B47R_PB ... .5,185,862 |.... .. (30,628) | .0 . (30,628) |[... 0 e 0 . 02/15/2028 .
..07324F-AC-4 | BAYVIEW FINANCIAL ACQUISITION SENIOR ABS .... . |- 09/01/2024 . | PAYDOUN ... ..120,709 |.... .0 . w0 e 120,828 .. 0 . 08/28/2047 .
..07335C-AF-1 | BARCLAYS COMMERCIAL MORTGAGE S LCF SENIO .... . |- 09/30/2024 . |B47R_PB ... .8,148,200 |.... .. (17,496) |. .0 . .0 |........ 8,130,704 |.. 0 . 08/15/2062 .
..07335C-AG-9 | BARCLAYS COMMERCIAL MORTGAGE S AM SENIOR .. 09/30/2024 . | B47R_PB .. 353,289 ..355,762 |. .(2,473) | 0 0| .353,289 0| . 08/15/2052 .
..07335Y-AA-4 |BDSLTDBDS_21-FL10 LCF SENIOR CMBS _21-FL .... . 09/16/2024 . | PAYDOUN ... ..2,244 517 .2,244 517 |.... .0 . 0. 0 s 2,244,517 |. DO (I PN | I N .. 111,103 ). 12/16/2036 .
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..07336P-AB-0 | BOMFT_24-EDU1 WHOLE CMO -EDU1-B 144A 5 ... |....... . 09/25/2024 . | PAYDOUN ... ... 38,087 ...38,087 .0 . 0 ..38,087 |.. 0 e . 06/25/2047 . [1.C FE ....
..073360-AC-6 | BAYVIEWOPPORTUNITYMASTERFUN WHOLE CMO -C .... |....... . 09/25/2024 . | PAYDOUN ... ... 95,485 ... 95,485 .0 . 0 ..96,485 |.. 0 . 12/25/2031 . [1.G FE ....
..073870-AG-2 |BEAR STEARNS ALT-A TRUST BALTA SUPSEN IH .... |....... . 09/01/2024 . | PAYDOUN ... ... 43,219 . .0 . 0 ..43,219 |.. 0 . 04/25/2087 . [1.A FM ...
..073879-U9-7 |BEAR STEARNS ASSET BACKED SECU SENIOR AB .... |....... . 09/25/2024 . | PAYDOUN ... ...46,195 |.... .0 . 0 .. 75,435 |.. 0 . 09/25/2034 . [1.A FM ...
..07388J-AB-1 |BEAR STEARNS ASSET BACKED SECU SENIOR AB .... |....... . 09/25/2024 . | PAYDOUN ... 1,439,646 |.... .0 . o0 |eeeee... 1,549,565 .. 0 . 10/25/2036 . [1.A FM ....
..073914-TS-2 |BEAR STEARNS MORTGAGE SECURITI SUB WHOLE .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/25/2029 . |6. FM .....
..07401A-AA-5 |BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO .... |....... . 08/26/2024 . | PAYDOUN ... .0 . 0 0 . 09/25/2046 . [1.A FM ....
..07401L-AQ-6 |BSMF_06-AR1 SUPSEN WHOLE_CMO _06-AR1 5 ... [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 08/25/2036 . [1.A FM ....
..07401M-AG-6 |BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 02/25/2087 . (1.A FM ....
..07401N-AA-7 |BEAR STEARNS FUNDING TRUST BSM SUPSEN IiH .... 09/25/2024 . | PAYDOUN 0 0| 0| . 12/25/2046 . [1.A FM ...
..07401N-AP-4 | BEAR STEARNS FUNDING TRUST BSM SUPSEN IiH .. 09/25/2024 . | PAYDOUN 0 0| 0| . 01/25/2037 . (1.A FM ...
..084423-AU-6 | WiR BERKLEY CORPORATION SENIOR CORP_BND 09/30/2024 . | B47R_PB 0 0| 0| . 05/12/2050 . [2.A FE ....
..08860D-AA-1 |BHG SECURITIZATION TRUST BHG_2 SENIOR AB .... |....... . 09/17/2024 . | PAYDOUN ... 286,002 . 286,086 |.... .0 . 0 . 0 . 10/17/2035 . [1.A FE ....
..08861Y-AA-4 | BANKERS HEALTHCARE GROUP SECUR SENIOR AB .... |....... . 09/17/2024 . | PAYDOUN ... .. 208,861 ..201,145 |.... .0 . 0 208,861 0 . 11/17/2033 . [1.A FE ....
..08862B-AA-3 |BHG SECURITIZATION TRUST BHG_2 SENIOR AB .... |....... . 09/17/2024 . | PAYDOUN ... ... 304,288 ... .0 . 0 . .401,331 |.. 0 . 10/17/2034 . (1.A FE ....
..08862B-AD-7 |BHG SECURITIZATION TRUST BHG_2 SUB ABS_A .... |....... . 09/30/2024 . |B4TR_PB .....ovvvvviiiiiiinn feeeeeeeeeeeeeeeenns [ 109,973 ).l 110,000 ...l 109,958 ...l 109,968 0 0 s 109,973 |ooooeeeiinns (VN 0 . 10/17/2034 . (1.E FE ....

REDENPT 10N 100.0000

..08887*-AA-9 | WALGREEN CO LEASE PASS THROUGH SECURED C .... |....... . 09/15/2024 . | .. .4,816 |.. . 10/15/2036 . [3.A ........
..09143#-AA-3 | BISHOP HILL ENERGY LLC CORP_BND ~ 3.280% ... |....... . 09/30/2024 . [ .eeeeiiiiiiiiiieeieees [ [ 97,562 [l 97,562 [l 97,562 [ 97,562 [ O 0 0 0 [ 0 foreeianns 97,562 |..uvveeeiannnn (U IO 0 . 06/30/2037 . |2.B PL ....
..09555*-AA-8 | BLUEHERONINTERMEDIATEHOLDCO SECURED CORP ..... | ....... . 09/30/2024 . .0 . .0 [ . 09/30/2037 . |2.B PL ....
..09951L-AB-9 |BOOZ ALLEN HAMILTON INC SENIOR CORP_BND ...... |....... . 08/16/2024 . [B47R_PB ... . .0 | ...0 [ . 07/01/2029 . |2.C FE ....
..099724-AJ-5 | BORGHARNER INC SENIOR CORP_BND ~ 3.375% ...... | .eernn . 08/16/2024 . [ VARIOUS ... .5,188,767 |.... .0 . .0 [ ...141,586 |. 03/15/2025 . 2.A FE ....
..101137-AX-5 | BOSTON SCIENTIFIC CORPORATION SENIOR COR ..... | ....... . 09/30/2024 . [B47R_PB ... 12,977,025 |.... .0 | ...0 [ ...301,889 |. 03/01/2029 . [2.A FE ....
..10482T-AG-7 | BRAEMAR HOTELS & RESORTS TRUST SUB SUBC .... |....... . 09/30/2024 . [B47R_PB ... .5,001,743 |.... .0 . .0 [ . 06/15/2035 . [1.A ........
..10568K-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... .. 14,495 | .0 | ...0 [ . 11/25/2061 .
..105690-AA-9 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... .0 . .0 [ . 04/26/2060 .
..10569B-AA-5 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR IH ... 09/01/2024 . | PAYDOUN 0 0 . 05/25/2059 .
..10569F-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR IH .... . 09/01/2024 . [ PAYDOIN ... .0 . .0 . . 09/25/2061 .
REDEMPT ION .

..11750*-AA-7 | KPGRCPROPERTYGROUPLLC CORP_BND ~ 3.810% ...... [....... . 09/15/2024 . | eveeniiiiiiie 0 0 . 12/15/2046 . |1.E ........
.. 124338-AA-5 | BX COMMERCIAL MORTGAGE TRUST B SENIOR CM .... |....... . 07/15/2024 . [ PAYDOIN ... .0 | ...0 [ . 05/15/2041 . |1.A FE .

.. 12434E-AC-4 | BXTRUSTBX 21-RISE SUB_CMBS _21-RISE 144A ... |....... . 09/15/2024 . [ PAYDOIN ... .0 . . .. .0 [ . 11/15/2036 . [1.A ........
.. 12434G-AA-3 | BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... |....... . 09/15/2024 . [ PAYDOIN ... ..676, 676,227 674,536 |.... .0 | ....676,227 |.. ...0 [ . 12/15/2040 . |1.A ........
.. 12434L-AA-2 | BXMT LTD BXMT_20-FL2 SENIOR SENIOR_CMBS ... 09/11/2024 . | PAYDOIN 1,083,046 ..1,083,046 ..1,068,338 |. K 0 .1,083,046 0 . 02/18/2038 . |1.A FE ...
.. 12482N-AS-0 | CBAM LTD CBAM_19-10R MEZZANIN ABS_ABS _1 .... 09/30/2024 . | B47R_PB . 2,866,950 ..3,000,000 ..2,853,750 |. .2,892,203 |. 0 .2,866,950 0 . 04/20/2032 . |1.A FE .

.. 12510H-AD-2 | CAPITAL AUTOMOTIVE REIT CAUTO SENIOR ABS .. 09/15/2024 . | PAYDOUN ....oovvrnnniiinnns e s 5,625 ....5,710 | 0 ...5,625 0 . 02/15/2050 . |1.E FE .
..12511J-AB-1 | CCG RECEIVABLES TRUST CCG_22-1 ABS_ABS _ .... |....... . 09/14/2024 . [ PAYDOIN ... . 1,085,001 .1,082,407 |.... .0 | .1,035,001 ...0 [ . 07/16/2029 . |1.A FE .
..125110-AB-5 | CCG RECEIVABLES TRUST CCG_23-2 ABS -2-A2 .... |....... . 09/14/2024 . [ PAYDOIN ... . .0 . .0 [ . 04/14/2032 . |1.A FE ...
..12512X-AB-9 | CCG RECEIVABLES TRUST CCG_23-1 ABS_ABS _ .... |....... . 09/14/2024 . [ PAYDOIN ... 485,485 .. .0 | ...0 [ . 09/16/2030 . [1.A FE ...
..12515A-BE-9 | CD COMMERCIAL MORTGAGE TRUST C LCF SENIO .... |....... . 09/30/2024 . [B4TR_PB .....ooveviiiiiiins ferneeeiiiiiieeenn [0, 18,140,354 [l 17,694,000 [UPPRRN I R (127,314) |. .0 . . .0 [ . . 1171072049 . [1.A ........
..12515D-AT-1 | CDCOMMERCI ALMORTGAGETRUSTC AM SUB_CMBS _ .... |....... . 09/30/2024 . [B47R_PB ... i 978,168 | 1,000,000 |........... 954,083 |...........967,224 [.............l0 e 5,944 | .0 . oeennn....973,168 ). ...0 [ ....31,113 |. 05/10/2050 . [1.A ........
..12515G-AD-9 | CD COMMERCIAL MORTGAGE TRUST C LCF SENIO ... |....... . 09/30/2024 . [BATR_PB ....oovvieiiiiiins [ s 19,852,785 |....... 19,275,000 |....... 21,047,3% |....... 20,013,269 |.... .0 [onnnn (160,515) |0 [ 19,852,785 |.. .0 [ ...581,285 |. 02/10/2050 . [1.A ........
..12515H-AZ-8 | CD COMMERCIAL MORTGAGE TRUST C LCF SENIO .... |....... . 09/30/2024 . [BATR_PB ......ooeiiiiiiiins [ [ 11,066,046 |...... 10,800,000 |....... 11,631,631 |....... 11,182,107 |.... o0 [ (66,061) |-ennnieeeee 0 [, 11,066,046 |.. ...0 .. 307,761 |. 08/15/2050 . [1.A ........

.. 12515H-BA-2 | CD COMMERCIAL MORTGAGE TRUST C PAC SENIO ... |....... . 09/01/2024 . [PAYDOUN .ovevvivvvvirennas Joveeiiiiiiiiiiiiin foveeennns 210,269 |........... 210,269 |........... 206,872 |........... 209,149 [..ooeeeen 0 e 128 0 129 0 210,269 [V 0 foreerinnnns 4,504 |. 08/15/2050 . [1.A ........
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.. 12543X-AG-1 | COUNTRYWIDE HOME LOANS CWHL_06 SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... 25,865 |.... 0 . 01/25/2087 . [1.A FM ...
.. 125440-AA-7 | COUNTRYWIDE HOME LOANS CWHL_07 SUPSEN WH .... |....... . 08/01/2024 . | PAYDOUN ... 0 . 10/25/2037 . (1.A FM ....
..12544V-BE-8 | COUNTRYWIDE HOME LOAN CWHL_07 SENIOR WHO .... |....... . 09/01/2024 . | PAYDOUN ... . . . 0 . . 05/25/2087 . [1.A FM ....
..12551S-AA-4 | CHNGE MORTGAGE TRUST CHNGE_22 SENIOR WHO .... |....... . 09/25/2024 . | PAYDOUN ... ......... 101,853 |... ..101,853 |... ...99,807 |...........100,303 |.... .. . . 0 e .101,853 |.. . 10/25/2057 .
.. 125523-AH-3 | CIGNA GROUP SENIOR CORP_BND  4.375% 10/ .... |....... . 09/30/2024 . |BATR_PB .....ovvviiiiiiiiinn oo | 15,770,458 |....... 15,000,000 |....... 16,681,650 |.......15,839,544 |...............0 [....... (69,086) |. .. (69,086) |.....cevveennnn 0 e 15,770,458 |.. . 10/15/2028 .
..125523-BF-6 | CIGNA GROUP SENIOR CORP_BND ~ 5.875% 03/ .... |....... . 08/16/2024 . |B4TR_PB .....ovvvvrvriiiiins feeeieieiieeeeeeenns | 8,180,327 |........ 6,000,000 |........ 8,586,570 |........8,245,358 |...............0 |....... (65,031) |. .. (65,031)|... a0 8,180,327 |.. . 03/15/2041 .
.. 12553X-AD-5 | CIM TRUST CIM_18-INV1 SUPSEN WHOLE_CMO _ .... |....... . 09/01/2024 . | PAYDOUN ... ...38,578 ...38,347 |.... 0 ..38,578 |.. . 08/25/2048 .
..12557L-AC-9 | CIM TRUST CIM_19-INV3 SUPSEN WHOLE_CMO _ ... |....... . 09/01/2024 . | PAYDOUN ... ....7,610 0 ...7,610 |.. . 08/25/2049 .
.. 12563L-AN-7 |CLI FUNDING VI LLC CLIF_20-1 SENIOR ABS_ .... |[....... . 09/18/2024 . | PAYDOUN ... 0 . 09/18/2045 .
.. 12565K-AE-7 | CLI FUNDING LLC CLIF_22-1A ABS_ABS _22-1 09/18/2024 . | PAYDOUN 0| . 01/18/2047 .
..12567R-AA-8 | CIM TRUST CIM_21-R6 WHOLE_CMO _21-R6 144 .. 09/01/2024 . | PAYDOUN 0| . 07/25/2061 .
..12571Y-AA-7 | CIM TRUST CIM_22-R1 WHOLE_CMO _22-R1 144 .... 09/01/2024 . | PAYDOUN 0| . 01/25/2061 .
.. 125925-EN-3 | CMC SECURITIES CORPORATION IV SUB WHOLE_ .... |....... . 09/01/2024 . | PAYDOUN ... ... 869 0 . 11/25/2027 .
.. 125925-EN-3 | CMC SECURITIES CORPORATION IV SUB WHOLE_ .... |....... . 09/30/2024 . |BATR_PB ....ovvviiiiiiiiiins e e 6,343 . 0 . 11/25/2027 .
.. 12502B-AP-9 | CNH INDUSTRIAL CAPITAL LLC SENIOR CORP B .... |....... . 09/30/2024 . | B47R_PB ... 10,752,382 10,734,897 |.... .0 . . 10/14/2025 .
.. 12592K-BE-3 | COMM MORTGAGE TRUST COMM_14-UB AM SUB_CM .... |....... . 09/01/2024 . | PAYDOUN ... ..530,980 .ee....531,887 |l ....0 . 09/10/2047 .
.. 1259211-BM-1 | COMM MORTGAGE TRUST COMM_14-LC AM SENIOR .... |....... . 09/01/2024 . | PAYDOUN ... .....10,000,000 |...... 10,000,000 |....... 10,299,238 |.......10,009,416 |.... J | SN 10,000,000 |.. . 10/10/2047 .
.. 12595J-AJ-3 | CSAIL COMMERCIAL MORTGAGE TRUS LCF SENIO .... |....... . 09/30/2024 . |B4TR_PB .....ovviviiiiiiiinn e | 10,093,248 |........ 9,900,000 |....... 10,405,085 |.......10,130,343 |.... 0 e 10,093,248 |.. ...284,318 |. 11/15/2080 .
.. 12505V-AD-9 | COMM MORTGAGE TRUST COMM_18-CO LCF SENIO .... |....... . 09/30/2024 . |BATR_PB .....ovvviiiiiiiiinn oo | 5,027,720 |........ 5,000,000 |........ 5,073,828 |........5,033,169 [......cccceee0 fooeeeeena(5,449) |0 | (5,449) |l 0 e, 5,027,720 |.. ...175,579 |. 05/10/2051 .
..12596G-AY-5 | CSAIL COMMERCIAL MORTGAGE TRUS LCFCRUT S .... |....... . 09/30/2024 . | B47R_PB ... . 4,693,775 |.... 165,633 |. 11/17/2051 .

1,829 . 07/25/2049 .
.40,260 |. 07/25/2049 .

..12596X-AA-0 | CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO ....
..12596X-AA-0 | CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO ....

09/01/2024 . | PAYDOUN
09/30/2024 . | B47R_PB

...82,031
.1,416,535 |.

O 0O 0O 0O 0000000000000 O0OO0OODO0OO0O0DO0OODO0OOODODOOOOO OO0 O O O

..126378-AB-4 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN IH .... 08/26/2024 . | PAYDOUN 1,800 |. 10,245 . 02/25/2037 .
..126378-AG-3 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN H .... - |- 08/01/2024 . [ PAYDONN 1,943 |. 10,018 . 02/25/2037 .
..12637H-AP-3 | CREDIT SUISSE MORTGAGE CAPITAL SENIOR WH ... |....... |- 07/01/2024 . [ PAYDONN ..(20,430) . (10,609) |. (6,435) |. .. (396) . 05/25/2036 .
..12638P-BE-8 | CREDIT SUISSE MORTGAGE TRUST C SUPSEN WH .... |....... . 09/25/2024 . [ PAYDOIN ... ...10,665 |............. 8,500 |............. 4,503 |.... 10,665 |.. . 04/25/2037 .
.. 12645E-FS-9 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN IH .... |....... . 09/01/2024 . [ PAYDOIN ... ...36,282 ...26,441 ..35,541 . 01/27/2036 .
..12648E-BA-9 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... . 02/27/2037 .
..12648E-BJ-0 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN IH .... |....... . 09/01/2024 . [ PAYDOIN ... . 06/27/2036 .
..12648V-AJ-3 | CREDIT SUISSE MORTGAGE TRUST C SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... . 02/27/2036 .
..12648W-AA-0 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN AB .... |....... . 09/01/2024 . [ PAYDOIN ... . . 03/29/2038 .
.. 126490-BJ-9 | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN IiH .... 09/27/2024 . | PAYDOIN (9,006) . . (9,008) . 10/29/2036 .
..12653T-BX-8 | CSMC TRUST 2018-J1 CSMC_18-J1 WHOLE_CMO ... 09/01/2024 . | PAYDOUN (1,791) . . (1,791) . 02/25/2048 .
.. 12655V-AC-8 | CREDIT SUISSE MORTGAGE TRUST C SENIOR AB .... 09/01/2024 . | PAYDOUN ... 44,326 ... 44,326 ... 44,977 | ...45,263 |. ... (937) ). . (937) .. 44,326 . 10/25/2059 .
..12656*-AP-7 | CSLB HOLDINGS INC SENIOR CORP_BND ~ 3.77 ... 08/16/2024 . | VARIOUS 19,590,295 .20,400,000 .19,369,19% |. 19,561,804 |. .28,491 ..28,491 19,590,295 . 10/04/2037 .
.. 12650F-AA-3 | CSMC TRUST CSMC_21-NGM8 WHOLE_CMO _21-NQ ... 09/01/2024 . | PAYDOUN . 57,112 . 10/25/2066 .
..12659Y-AA-2 | COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... |....... . 09/01/2024 . [ PAYDOIN ... . 02/01/2067 .
..12660B-AM-3 | CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... . 01/25/2067 .
..12661G-AA-7 | CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO .... |....... . 09/25/2024 . [ PAYDOIN ... . 01/25/2060 .
..12663D-AC-8 | CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... . 05/25/2067 .
..12663G-AA-5 | COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... |....... . 09/01/2024 . [ PAYDOIN ... .0 [ . 04/25/2067 .
..12663J-AC-5 | CNH EQUIPMENT TRUST CNH_22-B SENIOR ABS_ .... |....... . 09/15/2024 . [ PAYDOIN 0 forreeiiein82 o0 482,270 [ (U IO 0 forreeieiinnns 0 . 11/15/2027 .
REDEMPT ION
..126650-Ali-0 | CVS HEALTH CORP SECURED CORP_BND 144A ........ |[....... . 09/10/2024 . | evvviiiiiiiiiiiiniiiiiiiiiinn e | 258,491 |........... 258,491 [........... 260,163 |........... 258,753 [overeeiiinnns 0 foeeeenns (262) forveraenannnns 0 s (262) forveeaanannnns 0 foeeeenns 258,491 [ooeieeiiiins (U IO 0 forreeieiinins 0 . 01/11/2027 . |2.B ........
..126650-BP-4 | CVS HEALTH CORP SECURED CORP_BND  6.036 .... |....... . 09/10/2024 . [ VARIOUS ... .. 142,242 .. 142,242 142,242 ...l 142,285 ). 142,242 .. . 12/10/2028 . |2.B FE ....
.. 126650-AC-4 | CREDIT SUISSE MORTGAGE TRUST C SENIOR WH ... |....... . 09/01/2024 . [PAYDOIN ... ... 20,161 ...20,161 ...20,161 ...20,161 ..20,161 . 05/25/2067 . [1.A FE ....
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..126671-PV-2 | COUNTRYWIDE ASSET-BACKED CERTI SENIOR AB .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 e . 05/25/2032 . [1.A FM ...
..126671-RX-6 | COUNTRYWIDE ASSET-BACKED CERTI SUB ABS_A .... [....... . 07/01/2024 . | PAYDOUN ... 0 0 . 06/25/2032 . (1.A FM ....
..126673-NF-5 | COUNTRYWIDE ASSET-BACKED CERTI SUB ABS_A ... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/25/2035 . [1.A FM ....
..12667G-4li-0 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 10/25/2035 . [1.A FM ....
..12667G-0K-2 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/25/2035 . [1.A FM ....
..12667G-XN-8 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 08/25/2035 . [1.A FM ....
..12668A-L3-7 |CREDIT SUISSE MORTGAGE TRUST C SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/25/2036 . [1.A FM ....
..12668B-EJ-8 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 02/25/2036 . [1.A FM ....
..12668B-FG-3 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 02/25/2036 . [1.A FM ....
..126694-38-2 | CWHL_06-8 SUPSEN WHOLE_CMO _06-8  6.000 .... 09/01/2024 . | PAYDOUN 0| 0| . 056/25/2036 . [1.A FM ....
..126694-FQ-6 | COUNTRYWIDE HOME LOANS CWHL_05 SENIOR IH .... 09/01/2024 . | PAYDOUN 0| 0| . 10/25/2035 . [1.A FM ....
..126694-M6-2 | COUNTRYW IDEHOMELOANSCWHL 06 SUPSEN WHOLE .... 09/25/2024 . | PAYDOUN 0| 0| . 04/25/2046 . [1.A FM .
..126694-TU-2 | COUNTRYWIDE HOME LOANS CWHL_05 SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 ....94 |. 01/25/2036 . [1.A FM .
..126694-IE-4 | COUNTRYWIDE HOME LOANS CWHL_06 SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 .. 4,055 |. 03/20/2036 . [1.A FM .
..12669F-YY-3 | COUNTRYWIDE HOME LOANS CWHL_04 SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . .0 . 2,191 |. 06/20/2034 . [1.A FM .
REDEMPT [ON 100.0000
..12672#-AA-6 | CVS PASSTHROUGH TRUST CORP_BND  4.704% ...... . 09/10/2024 . 205,619 |... 205,540 |...........205,568 |.... .eeeee....205,619 .. ..6,450 |. 09/10/2034 . [2.B ........
..12672#-AA-6 | CVS PASSTHROUGH TRUST CORP_BND  4.704% . . 09/30/2024 . |B4TR_PP .covvvvvviiiiiiiins | 1000...6,383,220 |l 6,385,693 |........ 6,381,715 |........6,383,108 |.........eeeeta 0 | 120 e O fviiiinnnnnn 120 faniiiiiinnnnnn 0 s 6,383,229 |. ...241,975 |. 09/10/2034 . [2.B ........
REDEMPT [ON .
..12674@-AA-6 | CVS PASSTHROUGH TRUST SECURED CORP_BND ....... [....... . 09/10/2024 . | evviiiiiiiiiiiiiniiniiiiniinn e | 107,654 |........... 107,654 |........... 107,654 |........... 107,654 |.ooevvveennnns 0 e (VO 0 | (VO 0 s 107,654 |............... (VN 0 | [V 2,732 |. 08/10/2035 . |2.B ........
..12685J-AC-9 | CABLE ONE INC SENIOR CORP_BND 144A 4.0 .... |....... . 07/26/2024 . |VARIOUS ...oovvvviiiiiiiiins oo e 302,656 |.......... 400,000 |........... 398,925 |.....ceeee. 399,152 [oovvviiiiiiens [V 61 |l [V 61 |l [V R 399,213 [ovvvvviiiinnns 0 f...... (96,557) |....... (96,557) |..coeeennnn 10,917 . 11/15/2030 . |4.B FE ....
REDEMPT [ON 100.0000
..12695%-AA-3 | CVS HEALTH CORP SECURED CORP_BND  3.416 .... |....... . 09/10/2024 . | .evvvviiiiiiiiiiiniiiiiniinins e | 45,772 |l 45,772 foeennnnnne 45,772 |oooeeens 45,772 |ooeeeiiiiis [V (VR [V (VR [V R , , . 10/10/2038 . [2.B ........
REDEMPT [ON 100.0000
..12708#-AA-4 | CHARTER COMMUNICATIONS CTL SECURED CORP_ ..... [....... IRV V(172 R K R 86,856 |............ 86,856 |............ 86,856 |............ 86,856 |.......cceennn [V (VR [V (VR [V R , , . 07/15/2085 . [2.B PL ....
..127398-AA-9 | CED NEVADA VIRGINIA FINANCING SECURED CO .... [....... . 07/01/2024 . . 12/31/2046 . [2.C ........
..12806*-AH-4 | CAITHNESS LONG ISLAND LLC SECURED CORP B .... |....... . 07/15/2024 . | VARIOUS ... . 01/15/20382 . (2.B PL ....
MORGAN STANLEY & CO. INC
..13057Q-AK-3 | CAL IFORNIARESOURCESCORP SENIOR CORP BND ...... |....... . 07/17/2024 . .. 175,525 .... 170,000 .... 170,000 |.... K .0 . ... 170,000 |.. . 06/15/2029 . [3.C FE ....
..131347-CK-0 | CALPINECORP SECURED CORP_BND 144A 5.25 ..... [....... . 08/20/2024 . | VARIOUS ... ...... 1,091,515 |........1,097,000 |........1,087,546 |........1,093,070 |.... ... 087 | .0 . .. 087 |... ........ 1,004,057 |.. . 06/01/2026 . 3.A FE ....
..134011-AC-9 | CAMP PENDLETON & QUANTICO HOUS SENIOR MU .... |....... . 08/16/2024 . |B4TR_PP .oovvvvviiiiiiiiins e | 2,136,705 |........ 2,025,000 |........ 2,180,378 |........2,137,836 |.... .. (2,131) ). 0 e (2,131) [0 2,135,705 |.. . 10/01/2043 . (2.B FE ....
..134011-AJ-4 | CAMP PENDLETON & QUANTICO HOUS SENIOR MU .... |....... . 08/16/2024 . |BATR_PP ...oovvvvvvviiiiiies | ... 19,965,220 |l 17,965,000 |....... 20,302,965 |.......20,006,135 |.... .. (40,915) |. .0 |eeeee.. (40,915) |... . 10/01/2050 . (2.B FE ....
..13466*-AA-8 | CAMPUSPARC LP SECURED CORP_BND ~ 5.138% ...... [....... . 09/30/2024 . | VARIOUS ... ...66,667 ...66,667 |............58,333 [.... .0 . 0 . 12/31/2043 . (2.B PL ....
..13466*-AA-8 | CAMPUSPARC LP SECURED CORP_BND ~ 5.138% ...... [....... . 08/16/2024 . |B47TR_PP ... ..925,000 ..925,000 |...........925,000 |.... .0 . 0 . 12/31/2043 . (2.B PL ...
.. 14040H-CS-2 | CAPITAL ONE FIN CORP SENIOR CORP_BND 4 .... |....... . 09/30/2024 . | B47R_PB ... ..3,360,000 ..3,360,000 |........3,360,000 |.... .0 . 0 . 05/10/2028 . [2.A FE ....
..14066A-AA-7 | CAPMARK MILITARY HOUSING TRUST PRELCF SE ... 07/10/2024 . | PAYDOUN . 107,781 . 106,683 |. . 106,869 |. 912 0 0| . 07/10/2051 . [1.G ........
..143120-AJ-2 | CARLYLE US CLO LTD CGMS_21-8 ABS_ABS _21 .. 07/15/2024 . | PAYDOUN 78,947 78,947 |. 78,947 |. ...0 ] 0 0| . 10/15/2034 . (1.A FE ....
..144528-AC-0 | CARRINGTON MORTGAGE LOAN TRUST SENIOR AB ... 09/25/2024 . | PAYDOUN ..390,89% |. .. 119,226 | 0 0| . 07/25/2036 . [1.A FM ....
.. 147528-F*-9 | CASEYS GENERAL STORES INC SENIOR CORP BN .... |.......|. 08/16/2024 . |B47R_PP ..669,289 |. 144711 0 0| . 12/18/2028 . (2.B PL ....
..14856J-AA-2 | CASTLELAKE AIRCRAFT SECURITIZA SENIOR AB .... |....... . 07/15/2024 . | PAYDOUN ... ...30,855 |.... .0 . .0 . . 08/15/2041 . [2.C FE ....
REDEMPT [ON 100.0000
..14888@-AA-4 | CATALYST OLD RIVER HYDROELECTR SECURED C .... |....... VLV V(172 SRR R R 118,977 |.......... 18,977 |.......... 118,977 | 18,977 |ovvvvviiiinns [V (VR [V (VR [V R 118,977 . 11/30/2029 . |2.CPL ....
MILLENNIUM ADVISORS, LLC
..15189T-AV-9 | CENTERPOINT ENERGY INC SENIOR CORP_BND ....... |[....... RO/ (172 OO R R 1,544,036 |........ 1,598,000 |........ 1,591,592 |........ 1,604,615 [.ooooeeeeeeenna 0 e 344 |0 [ 344 [0 1,594,959 |0 s (50,924) |....... (50,924) |............ 48,106 |. 11/01/2028 . 2.B FE ....
..15189W-AD-2 | CENTERPOINT ENERGY RESOURCES C SENIOR CO ..... [....... . 07/17/2024 . | MARKETAXESS CORPORATI .. |.........coeeveeeees |- 6,874,960 |........ 6,298,000 |........ 6,913,630 |........6,725,629 [......ccceeenn0 fooeeee (11,139) |0 e (11,139) [l 0 e, 6,714,490 |.. . 160,470 |.... ...297,865 |. 11/01/2037 . [2.A FE ....
..151891-B#-6 | CENTERPOINT ENERGY RESOURCES C SENIOR CO ..... [....... . 08/16/2024 . |B4TR PP ..oovvvvvvvvvenennns |ovveeeeeennneennnnns | 3,477,921 |, 3,500,000 |........ 3,476,028 |........3,477,439 [....cocooe0 o482 | 0 e 482 0 3,477,921 ... 182,292 |. 02/03/2042 . [1.G ........
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..15189X-AD-0 | CENTERPOINT ENERGY HOUSTON ELE SECURED C .... |....... . 07/15/2024 . | MARKETAXESS CORPORATI .. |eeeeeeeeiiiiiiienes |oeeeeeens 784,665 |.......... 700,000 |........... 695,989 |........... 697,849 |.............. [V 720 I [V . 722 I [V R 697,941 |l [V 86,724 |........ 86,724 |.....ooo. 40,677 |. 03/15/2083 . [1.F FE ....
FIRST TENNESSEE CAPITAL
..15189Y-AD-8 | CENTERPOINT ENERGY RESOURCES C SENIOR CO ..... [....... . 07/17/2024 . IMARKET ..o oo s 2,111,300 |........ 2,000,000 |........ 2,222,980 |........ 2,149,078 |.....evvvvnnnnn0 foeeeiins (4,347) |ooeeeeeees [V R (4,347) |ooeeeeeees [V R 2,144,732 . 02/01/2087 . [2.A FE ....
..152314-JP-6 | CENTEX HOME EQUITY CXHE_04-B SENIOR ABS_ .... |....... . 09/01/2024 . | PAYDOUN ... ... 58,046 ...60,624 |.... ... (1,678) ] . (1,678) ... ..58,946 |.. . 03/25/2034 . [1.A FM ....
..156700-BD-7 |LUMEN TECHNOLOGIES INC SENIOR CORP BND 1 .... |....... . 09/19/2024 . | VARIOUS ... ..920,000 .1,500,000 |.... .1,500,000 |.. . 01/15/2029 . [5.C FE ....
REDEMPT [ON 100.0000
.. 15722#-AA-9 | CGA LEASE BACKED PASS THROUGH SECURED CO .... |....... IR VA (V07 S R R R 1,432 |... 1,432 1432 e 1432 .0 . 0 ..1,432 .. . 01/10/2041 .
..15722#-AA-9 | CGA LEASE BACKED PASS THROUGH SECURED CO .... 08/16/2024 . | B47R_PP .. 295,963 ..295,953 ..295,953 |. ..295,953 |. 0 0| .295,953 . 01/10/2041 . (2.B . .
..161546-FV-3 | CHASE FUNDING MORTGAGE LOAN AS SENIOR AB ... 09/01/2024 . | PAYDOUN 35,302 0 0| 35,302 . 05/25/2033 . [1.A FM ....
..16150H-AD-9 | CHASEMORTGAGEF INANCECORPORA WHOLE CMO 24 ... |....... . 09/01/2024 . | PAYDOUN ... .. 150,214 .0 . 0 . 02/25/2055 . [1.A FE ....
..16160D-AB-9 | CHASEHOMELENDINGMORTGAGETR WHOLE CMO 24~ .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/25/2055 . [1.A FE ....
..16160D-AD-5 | CHASEHOMELENDINGMORTGAGETR WHOLE CMO 24~ .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/25/2085 . [1.A FE ....
..16411R-AK-5 | CHENIERE ENERGY INC SECURED CORP BND 4 .... |....... . 08/16/2024 . |B47R_PB ... .0 . 0 . 10/15/2028 . [2.C FE ....
..165183-Ch-4 | CHESAPEAKE FUNDING 11 LLC CFI SUB ABSA .... |[....... . 07/15/2024 . | PAYDOUN ... .0 . 0 . 08/15/2032 . (1.B FE ....
..165183-CN-2 | CHESAPEAKE FUNDING 11 LLC CFI SUB ABSA .... [....... . 08/15/2024 . | PAYDOUN ... .0 . 0 . 08/15/2082 . 1.F FE .
..16678R-CT-2 | CHEVY CHASE FUNDING LLC SENIOR WHOLE_CMO .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 01/25/2036 . [1.A FM .
..16678R-CU-9 | CHEVY CHASE MORTGAGE FUNDING C SENIOR WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . . 01/25/2036 . [1.A FM .
.. 17275R-AF-9 | CISCO SYSTEMS INC SENIOR CORPBND  5.50 .... 09/30/2024 . | B47R_PB ..2,000,000 ..1,906,700 |. 1,932,653 |. 0 0| . 1,933,620 . 01/15/2040 . (1.D FE ....
.. 172973-311-9 | CMSI_05-7 SUPSEN WHOLE_CMO _05-7  5.500 .. 09/01/2024 . | PAYDOUN .1,516 .1,39%5 |. . 1,493 |. 0 0| .1,516 . 10/25/2035 . [1.A FM ....
..172987-BA-6 | CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .. 09/01/2024 . | PAYDOUN 18,944 16,189 |. 0 0| 18,431 . 11/25/2036 . [1.A FM ....
..17307G-LP-1 | CREDIT-BASED ASSET SERVICING A MEZZANIN ..... |....... . 09/25/2024 . | PAYDOUN ... ...28,739 |.... .0 . 0 ..29,034 |.. . 10/25/2034 . (1
..173090-AF-1 | CITIGROUP MORTGAGE LOAN TRUST MEZZANIN A .... |....... . 09/25/2024 . | PAYDOUN ... ..122,108 |.... .0 . 0 130,108 |.. . 10/25/2036 . (1
..17311F-AF-1 | CITIGROUP MORTGAGE LOAN TRUST SENIOR ABS .... |....... . 09/01/2024 . | PAYDOUN ... ...31,9%1 |.... .0 . 0 .. 75,035 |.. . 01/25/2037 .
..17311L-AB-7 |CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... ....2,070 |.... .0 . 0 ...1,6%% |.. . 04/25/2037 .
..17311L-AB-7 |CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... |....... . 09/30/2024 . | B47R_PB ... ...86,919 |.... .0 . 0 ..87,512 |.. . 04/25/2037 .
..17311Y-AA-1 | CREDIT BASED ASSET SERVICING A SENIOR AB .... |....... . 09/01/2024 . | PAYDOUN ... ...27,489 |.... .0 . 0 ..82,549 |.. . 03/25/2037 .
..173138-AA-9 | CITIGROUP MORTGAGE LOAN TRUST SENIOR ABS .... |....... . 09/25/2024 . | PAYDOUN ... . ...........519,079 |.... .0 . 0 .549,786 |.. . 05/25/2037 .
..17321L-AA-7 | CITIGROUP MORTGAGE LOAN TRUST WHOLE_CMO ..... |....... . 09/01/2024 . |PAYDOUN .oovvvvvviiiiiiinns Jeeeeeieeieiieeeenns Joveeeenn 4,607 [ 4,607 e, 4,720 | 4720 ... .0 . 0 ... 4,607 |.. . 10/25/2043 .
..17327G-AY-0 | CITIGROUP COMMERCIAL MORTGAGE LCF SENIOR .... 09/30/2024 . | B47R_PB .10,203,342 |. .9,770,946 |. 0 0| .9,674,094 . 11/10/2051 .
.. 17320M-CL-1 | CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... 09/01/2024 . | PAYDOUN ..271,023 |. 271,023 0 0| 265,485 . 07/25/2051 .
..17330C-AA-6 | CITIGROUP MORTGAGE LOAN TRUST WHOLE_CMO ..... 09/01/2024 . | PAYDOUN K 79,001 79,001 0 0| 79,066 . 02/25/2052 .
..184692-De-7 | CLEARBRIDGE MLP AND MIDSTREAM SECURED CO ... . |- 09/30/2024 . | VARIOUS X .. 969,991 ..969,991 ..969,991 ..969,991 0 0| .969,991 . 06/11/2030 .
REDEMPT [ON .
..185512-AA-8 | CLECO SECURITIZATION | LLC SENIOR CORPB .... |....... . 09/01/2024 . | evvviiiiiiiiiiiiiiiniiiiiiins e e 124,054 |........... 124,054 |........... 124,041 |........... 124,046 0 0 s 124,054 . 03/01/2033 . [1.A FE .
..18685@-AA-0 | CLIFFWATER CORPORATE LENDING F CORP_BND ...... [....... . 09/30/2024 . | VARIOUS ... 29,500,000 |....... 29,500,000 |....... 29,500,000 |.......29,500,000 |.... .0 . ....0 |.......29,500,000 |.. . 03/28/2027 . (1.C PL .
..18974B-AH-2 | CITIMORTGAGE ALTERNATIVE LOAN SENIOR WHO .. 09/01/2024 . | PAYDOUN ... 47,500 ...59,100 ...50,730 |. ...53,385 |. 0 0| .. 47,500 . 10/25/2036 . [1.A FM .
..19123#-AA-6 | COCA-COLA SOUTHWEST BEVERAGES SENIOR COR .... 09/30/2024 . | B47R_PP . 4,900,000 ..4,900,000 ..4,900,000 |. .4,900,000 |. 0 0| .4,900,000 . 12/28/2029 . [1.F FE .
..19123#-AB-4 | COCA-COLA SOQUTHWEST BEVERAGES SENIOR COR .... 09/30/2024 . | B47R_PP .5,000,000 ..5,000,000 ..5,000,000 |. 0 0| .5,000,000 . 12/28/2032 . [1.F FE .
..193051-AA-7 | COLD STORAGE TRUST COLD_20-ICE LCF SENIO .... |....... . 08/15/2024 . |PAYDOIN .ooovvvvviiiiiiiins oo s 1,887,342 |........ 1,887,342 |........ 1,839,962 |.... .0 . 0 e 1,887,342 |.. . 11/16/2087 . [1.A ........
.. 19424K-AA-1 | COLLEGE AVE STUDENT LOANS LLC SENIOR ABS .... |....... . 09/25/2024 . | PAYDOUN ... 19,433 ... 19,433 ...19,480 |.... .0 . 0 . 07/25/2051 . [1.A FE .
.. 19424K-AD-5 | COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2051 . [1.F FE ....
.. 19424K-AD-5 | COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 07/25/2051 . [1.F FE ....
..19424K-AE-3 | COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2051 . 2.B FE ....
.. 19424K-AE-3 | COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 07/25/2051 . (2.B FE ....
.. 19425A-AE-4 | COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... |....... . 09/25/2024 . | PAYDOUN ... .0 . .0 . . 06/25/2052 . (2.B FE ....

. 01/25/2065 . [1.A FE ....

..19687Y-AA-3 | COLT FUNDING LLC COLT_20-RPL1 SENIOR WHO ... |....... . 09/01/2024 . | PAYDOUN
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..19688L-AA-0 | COLT FUNDING LLC COLT_22-5-A1 WHOLE_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... .... 170,756 ... 170,703 |.......... 170,756 |.... .0 .0 . 0 . 170,756 |.. .. 5,246 |. 04/25/2067 . [1.A FE ....
..19688M-AA-8 | COLT MORTGAGE LOAN TRUST COLT WHOLE_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... . 129,144 ... 129,142 |.... ...0 ] .0 . 129,144 .. 5,543 |. 08/25/2067 . |1.A FE ....
..20030N-BB-6 | COMCAST CORPORATION SENIOR CORPBND 6. .....[....... . 08/16/2024 . |BATR_PB .....oevvvvvvnnnnnnn fooveeiiiiiiieinienns [00000..2,298,203 |l 2,000,000 |........ 2,323,852 |.... L (7,791) ). 0 e (7,791) [0 2,298,293 |.. ...122,667 |. 03/01/2040 . [1.G FE ....
..20030N-CJ-8 | COMCAST CORPORATION SENIOR CORPBND 3. ... [....... . 08/16/2024 . |B4TR_PB ......eevvvvvvvnnnnn |oeeeeeiniiennnnnnnns 00....9,963,539 |l 10,000,000 |........ 9,951,500 |.... 0 e 1,283 [0 [ 9,963,539 |.. ...373,750 |. 03/01/2038 . [1.G FE ....
..20267U-AB-5 | COMMONBOND STUDENT LOAN TRUST SENIOR ABS .... |....... . 09/25/2024 . |PAYDOUN ...oovvvvviiiiiiinns |eeeeiiiiiiiiieeiins o 26,798 [ 26,798 |... .0 . .. .. 1,248 |. 10/25/2040 . [1.A FE ....
..209111-EJ-8 | CONSOL IDATED EDISON COMPANY OF SENIOR CO ..... [....... . 08/16/2024 . | VARIOUS ... .......9,986,085 |...... 10,000,000 |........9, .0 . ........9,986,055 |.. 590,625 |. 07/01/2035 . |1.G FE ....
..210385-AC-4 | CONSTELLATION ENERGY GENERATIO SENIOR CO .... [....... . 08/16/2024 . |BATRPB .....ovvvviiiiiiiins oo | 11,034,339 |...... 10,000,000 |....... 11,072,414 |.... L PO < N 75) ISR | B R 11,034,339 |.. ...555,833 |. 03/01/2033 . [2.A FE ....
..212015-AT-8 | CONTINENTAL RESOURCES INC SENIOR CORP_BN ..... [....... . 08/16/2024 . |B47R_PB ... U 3,740,968 |........ 3,730,000 |........ 3,745,988 |........3,741,386 |.... .. 0 e (418) [ 0 3,740,968 |.. ...125,706 |. 01/15/2031 . [2.C FE ....
..21688A-AU-6 | COOPERATIEVE RABOBANK UA NEW SRP CORP B .... |....... . 08/22/2024 . |MATURITY ..ovvvvviniiiiinnn Jooeeeiiiiiieeeeens | 5,000,000 |........ 5,000,000 |........ 4,997,700 |........ 4,099,244 |............... [V F£ ) [V Y £ T AU | B ISR 5,000,000 193,750 |. 08/22/2024 . |1.D FE ....
REDEMPT [ON 100.0000
..21872#-AA-5 | CORECIVIC OF KANSAS LLC SECURED CORPBND .... |....... L 07/3172024 . | evviviiiiiiiiiiiiiiiiiniiinns e e 97,085 [......eeeee97,085 foiiiiinnnnnn97,085 [ouniinnnnnnn 97,085 [0 0 il 0 i 0 e 0 s 97,085 |.oooeeeeeennnns (VO [V [V 3,226 |. 01/31/2040 . |1.F PL ....
..21872#-AA-5 | CORECIVIC OF KANSAS LLC SECURED CORPBND .... |....... . 09/30/2024 . | B47R_PP ... 10,116,569 10,116,569 |.. .. 410,817 |. 01/31/2040 . [1.F PL ....
..22160K-AQ-8 | COSTCO WHOLESALE CORPORATION SENIOR CORP ..... [....... . 08/16/2024 . |B47R_PB ... oo e 454,381 e 454,381 )L L0 6,547 |. 04/20/2032 . [1.E FE ....
..222070-AE-4 | COTYINC SECURED CORP_BND 144A  5.000% 0 .... |....... . 09/24/2024 . | BMO CAPITAL MARKETS ... |oeeeeereeiiienininns |oeeeeeens 78,651 [......vtnnnn79,000 fovinninnnnnn79,000 founennnnnnnn79,000 foiieeeeenn 0 0 el 0 v 0 e 0 s 79,000 |oeeeeeinnnnns [V (349) |-t (349) |vvvvvvnnnns 3,731 |. 04/15/2026 . [3.A FE ....
MERRILL LYNCH PIERCE
..222070-AG-9 | COTYINC SECURED CORP BND 144A  4.750% 0 .... |....... . 09/24/2024 . |FNNR & SM ..ot | e 106,337 |.......... 108,000 |[...........100,364 [.....viiiiiiiees O oo 0 e 584 |0 [ 884 [0 s 100,949 |t [V 5,388 [ovvvnnnns 5,388 |.....ooeenn 3,563 |. 01/156/2029 . |3.A FE ....
..22357@-AA-9 | COX COMMUNICATIONS INC SENIOR CORPBND ....... [....... . 09/01/2024 . |VARIOUS ...oovvvvviiiiiiiins oo oo, 81,479 [ovvvennnnn81,479 [oiiiiinnn81,479 [t 81,479 [0 0 0 il 0 o0 s 81,479 |l (VO [V [V 2,934 |.01/02/2040 . |2.B ........
REDEMPT [ON 100.0000
..223611-A@-3 | COWBOYS STADIUM LP SECURED CORP BND 3. .... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiniins e | 256,352 |........... 256,352 |........... 256,352 |....ceenns 256,352 0 [V R 256,352 [uevvveinnnnnns (VO [V [V 8,870 . 03/31/2034 . |2.A PL ....
..22535B-AA-1 | CREDIT ACCEPTANCE AUTO LOAN TR SENIOR AB .... [....... . 09/15/2024 . | PAYDOUN ... ... 426,365 |........... 426,365 |...oeennne. 426,305 |...........426,348 |.... .0 . PPN PO LI -1 IO | B R | B FUTTRRRRRRRRRY | [ AR 3,578 |. 10/15/2030 . [1.A FE ....
.. 22546Q-AP-2 | UBSAGNEWYORK (ELEVENMADISO SENIOR CORP BN ... |....... . 09/09/2024 . | VARIOUS ... 27,700,000 |....... 27,700,000 |....... 27,490,180 |.......27,682,976 |.... .0 . 0 ,004,125 |. 09/09/2024 . [1.E FE ....
..225470-UB-7 | CREDIT SUISSE MORTGAGE CAPITAL SUB ABSA .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 11/25/2035 . [1.A FM ...
.. 22757TH-AA-9 | CROSSMORTGAGETRUSTCROSS_24- WHOLE CMO 24 ..... |....... . 09/01/2024 . | PAYDOUN ... .0 . .0 . . 08/25/2069 . [1.A FE .
REDEMPT [ON
..228023-AB-3 | CROWLEY CONRO LLC SENIOR CORPBND  4.18 .... |....... . 08/15/2024 . 234,416 0 . 08/15/2043 . [1.A ........
..228701-AG-3 | CROWNROCK LP SENIOR CORP_BND 144A  5.00 .... |....... . 09/20/2024 . | BARCLAYS CAPITAL .... 570,000 0 . 05/01/2029 .
..22966R-AG-1 | CUBESMART LP SENIOR CORP_BND ~ 2.000% 02 .... |....... . 09/30/2024 . | B47R_PB ... .9,934,137 |.... 0 . 02/15/2031 .
..233046-AF-8 | DB MASTER FINANCE LLC DNKN_17 SENIOR ABS .... |....... . 08/20/2024 . | PAYDOUN ... ... 17,915 ... 0 . 11/20/2047 .
..233046-AK~7 |DB MASTER FINANCE LLC DNKN_19 SENIOR ABS .... |....... . 08/20/2024 . | PAYDOUN ... 0 . 05/20/2049 .
..233046-AL-5 |DB MASTER FINANCE LLC DNKN_19 SENIOR ABS .... 08/20/2024 . | PAYDOUN 0| . 05/20/2049 .
..23306G-AA-5 |DBGS MORTGAGE TRUST DBGS_18-BI SENIOR SE .. 08/15/2024 . | PAYDOUN 0| . 05/15/2035 .
..23306G-AC-1 |DBGS MORTGAGE TRUST DBGS_18-BI SUB SUB_C .. 08/15/2024 . | PAYDOUN 0| . 05/15/2035 .
..23306G-AE-7 |DBGS MORTGAGE TRUST DBGS_18-BI SUB SUB_C 08/15/2024 . | PAYDOUN ..328,038 |. 0| .327,525 . 05/15/2035 .
..23308L-AA-2 |DBGS_21-W52 SENIOR_CMBS _21-1I52 144A 6 .... 09/30/2024 . | B47R_PB .5,049,988 |. 0| .5,049,988 . 10/15/2036 .
..23311V-AH-0 |DCP MIDSTREAM OPERATING LP SENIOR CORP B .... |....... . 08/16/2024 . |B47R_PB ... 0 e 484,241 . 05/15/2029 .
..23311V-AK-3 | DCP MIDSTREAM OPERATING LP SENIOR CORP B .... |....... . 08/16/2024 . |B47R_PB ... 0 . 02/15/2032 .
..23317*-AC-4 |DD SOUTH 4 LC SECURED CORP_BND ~ 3.550% ...... [....... . 09/05/2024 . | VARIOUS ... .0 . . 09/05/2033 . [1.A ........

..23317*-AC-4 |DD SOUTH 4 LC SECURED CORP_BND ~ 3.550% ...... |.eeee.n . 08/16/2024 . [B4TRPP .....coeeniiiinnnn

...... ...0 . 09/05/2033 . [1.A ........
..23317H-AD-4 | SITE CENTERS CORP SENIOR CORP_BND  3.62 .... |....... . 08/23/2024 . [ CALL 100.0000 ..... foeeeieeiiiiiiin [t 6,021,000 ...0 . 02/01/2025 . |2.C FE ....
..23331A-BP-3 |D R HORTON INC SENIOR CORP_BND ~ 1.400% ...... |....... . 09/30/2024 . [B47R_PB ... oo foeeenn4,993,624 . 10/15/2027 . |2.A FE ....
..233320-DB~7 |DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... . |- 09/19/2024 . [PAYDOIN ... o foreenn... 275,356 . 03/19/2045 . [1.A FM ...

. 08/19/2045 . [1.A FM ...

..233320-EL-4 | DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... - |- 09/19/2024 . [PAYDOIN ...

O 0O 0000000000000 OO OO O O O

oo ocooooo

..23345C-AA-7 | DEXT LLC DEXT_21-1 ABS_ABS _21-1 144A .. 09/15/2024 . | PAYDOUN . 02/15/2028 . |1.A FE .
..24380X-AA-5 | DEEPHAVEN RESIDENTIAL MORTGAGE SENIOR WH .. 09/01/2024 . | PAYDOIN . 03/25/2067 . |1.A FE ...
..24618#-AT-7 | DELANARE NORTH COMPANIES INC SENIOR CORP .. 08/16/2024 . | B47R_PP . 12/15/2026 . |2.C ........
..24702C-AE-4 | DELL EQUIPMENT FINANCE TRUST D ABS_ABS _ ... |.eeres . 09/22/2024 . | PAYDOUN ... . 07/22/2027 . |1.A FE .
..24702E-AB-6 | DELL EQUIPMENT FINANCE TRUST D ABS ABS _ ... |....... . 09/22/2024 . [PAYDOIN ....ooeeevveeeeee foveeeeeeiieeeens ..., 516,805 |...........516,805 |.......... 516,777 |.......... 516,777 |...............0 |29 [, 0 0 . 04/23/2029 . |1.A FE .
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..25470D-AD-1 | DISCOVERY COMMUNICATIONS LLC SENIOR CORP ..... | ....... . 08/15/2024 . [ VARIOUS ... )]
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..251510-DF-7 |DEUTSCHE ALT-A SECURITIES INC SUPSEN WHO .... |....... . 09/25/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o, 9,903 ....9,903 ....9,903 |.... .0 . 0 ...9,903 |.. 0 e . 02/25/2085 . [1.A FM ....
..25151X-AA-9 | DEUTSCHE ALT-A SECURITIES INC SENIOR WHO .... |....... . 09/25/2024 . | PAYDOUN ... ... 46,846 ...46,846 ...40,721 |.... .0 . 0 ..46,846 |.. 0 . 08/25/2047 . (1.A FM ....
..25151X-AB-7 |DEUTSCHE ALT-A SECURITIES INC SUPSEN WHO .... |....... . 09/25/2024 . | PAYDOUN ... ..100,370 .... 100,370 ...85,992 |.... .0 . 0 100,370 |.. 0 . 08/25/2047 . (1.A FM ....
..25179\1-BC-6 | DEVON ENERGY CORPORATION SENIOR CORP_BND ..... |....... . 09/15/2024 . |MATURITY . ... 55,000 ...56,848 |.... .0 . 0 ..55,000 |.. 0 . 09/15/2024 . (2.B FE ....
..25179M-BD-4 | DEVON ENERGY CORPORATION SENIOR CORP_BND ..... |....... . 08/16/2024 . |B47R_PB ... .. 104,051 ..104,612 |.... .0 . 0 .104,051 |.. 0 . 10/15/2027 . 2.B FE ....
..25179\-BE-2 | DEVON ENERGY CORPORATION SENIOR CORP_BND ..... |....... . 09/30/2024 . | B47R_PB ... oo |eeeee... 638,017 ... 645,540 ... .0 . 0 e .638,917 |.. .0 . . 06/15/2028 . 2.B FE ....
..25179\-BF-9 | DEVON ENERGY CORPORATION SENIOR CORP_BND ... |....... . 08/16/2024 . |BATR_PB .....ovvviiiiiiiiins fooeeeiiiieeiiiins |, 173,018 |.......... 168,000 |.......... 180,600 |........... 174,869 0 [V R 173,018 0 . 01/15/2030 . [2.B FE ....
REDEMPT [ON 100.0000
..25240%-AA-5 |DH CANAL LLC WALGREEN SENIOR CORPBND ........ [....... . 08/15/2024 . | .evvvviiiniininiiiniiniiiniins e e 33,626 [, 33,626 |............ 32,594 |............ 33,277 |eeeeiiiininns [ R 349 |oveiiiiiiiies [V 349 |oeiiiiiiiiies [V R 33,626 [..ccoeiiinnnnn (VO 0 . 08/15/2030 . [2.B ........
..25240%-AA-5 |DH CANAL LLC WALGREEN SENIOR CORPBND ........ [....... . 09/15/2024 . . 175 .0 . 0 0 . 08/15/2030 . [4.A ........
..25273C-AC-4 |DIAMOND RESORTS ONNER TRUST DR SUB ABSA .... 09/20/2024 . | PAYDOUN K 2| 0 .2 0| 0| . 11/20/2033 . [2.B FE ....
..25389J-AR-7 |DIGITAL REALTY TRUST LP SENIOR CORP_BND 09/30/2024 . | B47R_PB ..2,020,000 K 1,945,044 |. 14,426 | 0 ..14,426 0| . 1,959,471 0| . 08/15/2027 . (2.B FE ....
..254687-CX-2 | WALT DISNEY CO SENIOR CORP_BND ~ 9.500% . |- 07/15/2024 . (MATURITY . . 1,558,000 .. 1,558,000 ..2,044,274 |. 1,617,165 |. .. (59,165) |. 0 (59, 165) 0| . 1,558,000 0| . 07/15/2024 . (1.G FE ....
..254687-EB-8 | WALT DISNEY CO SENIOR CORP_BND  6.400% . |- 08/16/2024 . |B47R_PB 17,261,888 .13,000,000 .18,658,393 |. 17,457,607 |. .(195,720) |. 0 . (195,720) 0| 17,261,888 0 . 12/15/2035 . [1.G FE ....
.0 . 7
.0 . 0
.0 . .0 .

...... 1,318,305 |........1,415,000 |........1,414,632 |........ 1,414,715 |.... e 1,414722 ). . 06/01/2040 . |2.C FE ....
..20512V-AA-7 | DIVERSIFIED ABS PHASE VI LLC SENIOR ABS_ .... |....... . 08/28/2024 . [ PAYDOIN ... ..288,702 ..280,9685 |.... . 11/28/2039 . |2.A FE ...
..256677-AJ-4 |DOLLAR GENERAL CORP SENIOR CORPBND 4. .... |....... . 09/20/2024 . [MATURITY . . 2,800,000 2,794,758 |.... . 09/20/2024 . |2.B FE ....

REDEWPTION  100.0000(

..26179*-AA-8 | DREXEL UNIVERSITY SECURED CORP_BND 2.7 ... |..e.... . 09/16/2024 . ..443,446 |.... .0 . .0 [ . 07/15/2027 . |2.A ........
..26208L-AD-0 | DRIVEN BRANDS FUNDING LLC HONK SENIOR AB .... |....... . 07/20/2024 . [ PAYDOIN ... .. 11,250 ... .0 | ...0 [ . 04/20/2049 . |2.C FE ....
..26249B-A0-4 | DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS .... |....... . 08/15/2024 . | PAYDOUN ... ....265,436 |.... .0 . .0 [ . 11/15/2028 . |1.A FE ...
..264430-AB-4 | DULLES DISCOVERY | SECURED CORPBND 3. .... |....... . 08/16/2024 . [B47R_PP ... 10,800,000 |.... .0 | ...0 [ . 06/05/2037 . |2. Z .......
..26829H-AA-4 | ECMC GROUP STUDENT LOAN TRUST SENIOR ABS .... |....... . 09/25/2024 . [ PAYDOIN ... .0 . .0 [ . 11/25/2069 . |1.B FE ....
..26884L-AM-1 | EQT CORP SENIOR CORP_BND 144A  3.125% 0 .... |....... . 09/30/2024 . [ VARIOUS ... .0 | ...0 [ . 05/15/2026 . |2.C FE ....
..26884L-AN-9 | EQT CORP SENIOR CORP_BND 144A  3.625% 0 .... |....... . 08/16/2024 . [B47R_PB ... . 738,000 719,963 |.... .0 . . .. .0 [ . 05/15/2031 . |2.C FE ....
..26928*-AD-6 |EY GLOBAL FINANCE INC SENIOR CORP_BND ........ |....... . 09/30/2024 . [B47R_PP ... ....11,200,000 |....... 11,200,000 |....... 11,200,000 |.... .0 | .......11,200,000 |.. ...0 [ . 04/28/2027 . |1.E PL ....
..26928*-AE-4 |EY GLOBAL FINANCE INC SENIOR CORP_BND ........ |..eeres . 09/30/2024 . [BATRPP ..oooeiiiiiiiiieins [eeeeeiiiiiieeein [ 2,800,000 |........ 2,800,000 |........ 2,800,000 |.... w0 o0 0 [ 2,800,000 |.. .0 [ . 04/28/2028 . |1.E PL ....
..26928*-AF-1 | EY GLOBAL FINANCE INC SENIOR CORP_BND ........ |....... . 09/30/2024 . [B47R_PP ... e e s 2,600,000 |........ 2,600,000 |........ 2,600,000 |.... 0 o0 0 2,600,000 |.. .0 [ . 04/28/2031 . |1.E PL ....
REDEMPT IO! 100.0000

..280145-AA-1 | EDGEMOOR STAR-AMERICA JUDICIAL SECURED C .... |....... . 09/30/2024 . ... 74,017 .0 | ..74,017 |.. . 06/30/2051 . [1.D ........
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LO SENIOR AB ... |....... . 09/25/2024 . [ PAYDOIN ... ..200,610 .0 . 200,610 |.. . 11/25/2040 . |1.A FE .

..28166L-AA-2 | EDVEST INUPRIVATEEDUCATIONLO SENIOR ABS_A ... |....... . 09/25/2024 . [ PAYDOIN ... ... 10,781 .0 | ..10,781 |.. . 11/25/2045 . |1.A FE .

..28628C-AA-4 | ELFI GRADUATE LOAN PROGRAM ELF SENIOR AB .... |....... . 09/25/2024 . [ PAYDOIN ... ...20,644 |.... .0 . ..20,645 |.. . 08/26/2047 . |1.A FE .

..289338-AB-1 | ELM TRUST MDCP_20-3A SENIOR ABS_ABS _20- ... |....... . 09/20/2024 . [ PAYDOIN ... 211,030 AL IR B O .0 | ...212,224 .. . 08/20/2029 . |1.F FE .

..29003B-AL-5 | ELMWOOD CLO V LTD SENIOR ABS_ABS _20-2A ... 09/18/2024 . | PAYDOUN ..7,000,000 ..7,000,000 |. K 0 .7,000,000 . 10/20/2034 . |1.A FE .

..29003B-AM-3 | ELMWOOD CLO V LTD ELMI5_20-2A MEZZANIN A . 09/18/2024 . | PAYDOUN ..4,000,000 ..3,919,000 |. .3,944,146 |. 0 .4,000,000 . 10/20/2034 . [1.C FE .

..29003B-AN-1 | ELMWOOD CLO V LTD ELMI5_20-2A MEZZANIN A . 09/18/2024 . | PAYDOUN ..8,725,000 ..8,743,410 |. .8,675,597 |. 0 E .8,725,000 . 10/20/2034 . |1.F FE ...
..291641-BA-5 | EMPIRE DISTRICT ELECTRIC CO SECURED CORP .... |....... . 08/16/2024 . [B4TRPP .....ooeeiiiiiieies [y [102....9,500,233 [..... 10,000,000 |........ 9,229,600 |........9,484,486 |.... 0 e 15,748 |0 9,500,233 |.. . 04/01/2037 . |1.G FE ...
..29260F-AE-0 | ENDEAVOR ENERGY RESOURCES LP SENIOR CORP ..... | ....... . 09/10/2024 . [VARIOUS .......ccvvvvneeeen [oenemniniiinnenns [00...5,946,799 [, 5,835,000 |........ 5,921,250 |........5,866,204 |.... w0 e (11,289) | 0 5,854,915 |.. . 01/30/2028 . |3.A FE ....
..29374F-AB-9 | ENTERPRISE FLEET FINANCING LLC SENIOR AB .... |....... . 09/20/2024 . [PAYDOUN ......cccevveineeaes [oeeeeiiiieeeees oo 1,047,671 [, 1,047,571 |........ 1,044,963 |.... 0 2,586 |0 1,047,571 |.. . 07/20/2029 . |1.A FE ...
..29374L-AB-6 | ENTERPRISE FLEET FINANCING LLC SENIOR AB .... |....... . 09/20/2024 . [ PAYDOIN ... .0 . .482,567 |.. . 03/20/2030 . [1.A FE ...
..20375C-AB-5 | ENTERPRISE FLEET FINANCING LLC SENIOR AB ... |....... . 09/20/2024 . [ PAYDOIN ... .0 . .204,071 |.. . 01/22/2029 . |1.A FE ...
..20375J-AB-0 | ENTERPRISE FLEET FINANCING LLC SENIOR AB .... |....... . 09/20/2024 . [ PAYDOIN ... . . .0 . ....282,839 |. . 01/20/2028 . |1.A FE ...
..299808-AH-8 | EVEREST REINSURANCE HOLDINGS | SENIOR CO .... |....... . 09/30/2024 . [B47R_PB ... 18,611,225 [...... 18,000,000 |....... 18,669,257 |.... .0 | 18,611,225 |.. . 10/15/2050 . |2.A FE ....

..30227F-AA-8 | EXTENDED STAY AMERICA TRUST ES LCF SENIO .... |....... . 09/15/2024 . [PAYDOUN ..ovovvivvvvinennes Joveeiiiiiiiiiiiiin foveeenns 251,387 |...cooee.. 251,387 |...ooeo.. 248,873 |........... 248,873 [.....ooeeen 0 2,514 e 02594 0 251,387 . 07/15/2038 . [1.A ........
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..30227F-AA-8 | EXTENDED STAY AMERICA TRUST ES LCF SENIO .... |....... . 09/30/2024 . | B47R_PB ... 4,455,177 |.... .. 208,706 |. 07/15/2038 . [1.A ........

..30227F-AE-0 | EXTENDED STAY AMERICA TRUST ES SUB SENIO .... |....... . 09/15/2024 . [ PAYDOIN ... . 07/15/2038 . [1.A ........

...25,139 |....

o o oo

..30227F-AG-5 |EXTENDED STAY AMERICA TRUST ES SUB SENIO .... |....... . 09/15/2024 . [ PAYDOIN ... oo 33,518 L . 07/15/2038 . [1.A ........
..30231G-AT-9 | EXXONMOBILCORP SENIOR CORP_BND ~ 3.043% ...... | ..eenn . 09/30/2024 . [B4TR_PB .....ooveviiiniinns forneeeiiiiiienenn [0 22,153,605 ...l 22,060,000 |....... 22,734,970 |.......22,181,688 |.... . . 03/01/2026 . |1.D FE ....
..30246Q-BV-4 |FBR SECURITIZATION TRUST FBRS MEZZANIN A ... |....... . 09/25/2024 . [PAYDOUN ......ccecuvveenenns foneeeiiiieeenis [ 276,061 [, 276,061 |........... 175,533 |........... 240,529 0 foeeennes 276,061 |.oooeeenieeens [ IR 0 . 10/25/2035 . [1.A FM ...

REDEMPTION 100.0000
..30288*-AA-8 | FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .... |....... . 09/30/2024 . | .. ..470,000 ... 470,000 .... 470,000 |.......... 470,000 |.... ... 470,000 |.. .0 [ . 03/31/2038 . |2.B FE ....
..30288*-AB-6 | FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .... |....... . 09/30/2024 . 312,550 |........... 312,550 |........... 312,550 |........... 312,550 0 0 foeeenns 312,550 0 . 03/31/2038 .
..302985-AA-4 | FWD SECURITIZATION TRUST FWD_2 SENIOR WH .... |....... . 09/01/2024 . [ PAYDOIN ... . 411,792 411,792 A1,779 | 411,792 | .0 . w0 411,792 .0 [ . 01/25/2050 .
..30303M-8L-9 | META PLATFORMS INC SENIOR CORPBND 4.6 .... 09/30/2024 . | B47R_PB ..6,350,000 ..6,348,476 |. .6,348,860 |. 0 0 .6,348,954 0 . 05/15/2028 .
..30319Y-AA-6 | FSR_21-FL2 SENIOR_CMBS _21-FL2 144A 6. 08/16/2024 . | PAYDOIN ..1,078,508 |. 0 0 0 . 05/16/2038 .
..30323C-AA-8 | FSRIALTOFSRIA_21-FL3 SENIOR_CMBS _21-FL3 .. 09/18/2024 . | PAYDOUN . 818,805 |. 0 0 0 . 11/16/2036 .
..31573C-AA-3 | ELLINGTON FINANCIAL MORTGAGE T WHOLE_CMO .. - |- 09/0172024 . [ PAYDONN 15,141 0 0 0 . 02/25/2026 .
..31574P-AA-3 | ELLINGTON FINANCIAL MORTGAGE T SENIOR WH .... |....... |- 09/01/2024 . [ PAYDONN 59,019 |. 0 0 0 . 05/25/2065 .
..31738Q-AA-4 | FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... | ....... . 09/25/2024 . [ PAYDOIN ... ... 178,170 |.... .0 . ...0 [ .0 [ . 07/25/2051 .
..31738Q-AB-2 | FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... |....... . 09/25/2024 . [ PAYDOIN ... .0 | ...0 [ ...0 [ . 07/25/2051 .
..317393-AA-4 | FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... | ..ce... . 07/25/2024 . [PAYDOIN ... .0 . .0 f....... 10,245,562 .. .0 [ . 04/25/2052 .
..317393-AB-2 | FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... |....... . 07/25/2024 . [ PAYDOIN ... .0 | .0 f....... 4,390,955 [. ...0 [ . 04/25/2052 .
..32051G-TD-7 |FIRST HORIZON ALTERNATIVE MORT SUPSEN IiH .... |....... . 09/01/2024 . [ PAYDOIN ... .0 . ...0 [ ...1,101 .0 [ . 09/25/2035 .
..32051G-TD-7 |FIRST HORIZON ALTERNATIVE MORT SUPSEN IiH .... |....... . 07/01/2024 . [ PAYDOIN ... .0 | ...0 [ ...2,3%5 |.. ...0 [ . 09/25/2035 .
..32051G-YH-2 | FIRST HORIZON ALTERNATIVE MORT SENIOR WH .... 09/01/2024 . | PAYDOIN 0 0 21,250 0 . 11/25/2035 .
..32052F-AR-7 | FIRST HORIZON ALTERNATIVE MORT SENIOR WH .... 09/01/2024 . | PAYDOUN el .4 0 0 . 0 . 11/25/2036 .
..32113J-AA-3 | FIRST NLC TRUST FNLC_05-1 SENIOR ABS_ABS .... 09/25/2024 . | PAYDOUN .. 113,036 ..113,036 0 0 .113,036 0 . 05/25/2035 .
..33767C-AG-2 | FIRSTKEY MORTGAGE TRUST FKMT_1 SENIOR UH .. 09/01/2024 . | PAYDOUN ..3,053 .3,063 K 0 0 . 3,063 0 . 03/25/2045 .
.. 33836J-AC-3 | 522 FUNDING CLO LTD MORGN_17-1 ABS_ABS _ .. 09/30/2024 . | B47R_PB . 1,500,000 ..1,500,000 .1,500,000 |. 0 0 .1,500,000 0 . 10/20/2034 .
..33851J-AC-3 | FLAGSTAR MORTGAGE TRUST FSMT_1 SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... ... 12,007 ...12,080 |.... .0 | ...0 [ ...0 [ . 05/25/2048 .
..33851Y-AC-0 | FLAGSTAR MORTGAGE TRUST FSMT_2 SUPSEN WH ... |....... . 09/01/2024 . [PAYDONN ..ooovveniniiinans forneneniiiiieienn o 7,556 ... 7,664 |.... .0 . ...0 [ .0 [ . 03/25/2050 .
..33852E-AF-6 | FLAGSTAR MORTGAGE TRUST FSMT_2 WHOLE_CMO .... |....... . 09/25/2024 . [ PAYDOIN ... o foreenn.. 34,289 ceeeennnn. 35,265 .. .0 | .0 . .0 |. . 04/25/2051 .
..33072P-AA-7 | FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .... |....... . 09/30/2024 . [VARIOUS .....coovviviineenns [oereniiiiiieneniis [eeeeens 352,000 |...........352,000 |...........352,000 |........... 352,000 0 0 0 . 03/31/2038 .

REDEMPT ION 100.0000
..34107@-AA-7 |FLORIDA PIPELINE HOLDINGS LLC SECURED CO .... |....... . 08/15/2024 . | eevveiiiiiiie 1,307,422 ... 1,307,422 |........ 1,397,422 |........ 1,307,422 |.... 0 o0 0 [ 1,397,422 |. .0 [ . 08/15/2038 . |2.B PL ....
..341081-FM-4 | FLORIDAPOWERSL IGHTCO SECURED CORP_BND ........ |....... |- 09/30/2024 . [B47RPB .................... R . 7,008,467 ..7,088,427 |. 0 R . 7,008,467 0 . 12/01/2025 . [1.D FE .
..341081-GV-3 | FLORIDAPOWERSL IGHTCO SECURED CORP BND ........ |..eee.. . 07/01/2024 . [HEDGE INCREASE ADJUST. [o.eeeeeviiiiiinaen fonns (1,605,751) fouvvereeiiiinnnnn 0 fennes (1,605,787) |.... PO FOPPPE: YA (O | B RO (1,605,751) |.. .0 [ . 06/15/2054 . [1.D FE .
..344874-AD-9 | NATIONAL FOOTBALL LEAGUE TRUST SECURED C .... |....... . 09/30/2024 . [BATRPP ...oooiiiiiiiiiiet [ [ 2,300,000 |........2,300,000 [........ 2,300,000 |.... 0 o0 0 2,300,000 |.. ...0 [ . 10/20/2029 . |1.F FE .
.. 34502*-AD-4 | NATIONAL FOOTBALL LEAGUE TRUST SECURED C .... |....... . 09/30/2024 . [BATRPP ..ooooviiiiiiiieins [ [ 2,900,000 .0 . .0 [ . 10/05/2032 . |1.F FE ...
..345287-AD-8 | FORD CREDIT AUTO LEASE TRUST F SENIOR AB .... |....... . 09/15/2024 . [ PAYDOIN ... . 1,130,624 . .0 | ...0 [ . 03/15/2026 . |1.A FE ...
.. 34528Q-HF-4 | FORD CREDIT FLOORPLAN MASTER O SENIOR AB ... |....... . 09/15/2024 . [ PAYDOIN ... [ AR .......... 380,000 .0 . .0 . . 09/15/2026 . |1.A FE ...
..345397-B5-1 | FORDMOTORCRED| TCOMPANYLLC SENIOR CORP BN ..... | ....... . 08/16/2024 . [BATRPB ....oooeriiiiiiies [ [, 993,490 |........ 1,000,000 0 0 . 02/16/2028 . |2.C FE ....

REDEMPTION 100.0000
..346845-AB-6 | FORT MOORE FAMILY COMMUNITIES MUNITAX BN .... |....... L07/15/2024 . [ .eveeieeiiiiiieiiine e [ 642,161 |........... 642,161 |........... 641,271 |.......... 641,767 0 foeeeennes 394 [ 0 [ 642,161 [.oveeeeeeei0 | [V OSTR [V IO 35,704 |. 01/15/2036 . [1.E FE ....
..347454-AB-6 | FORT HOOD FAMILY HOUSING TRUST CORP_BND ...... |....... . 09/15/2024 . [ VARIOUS ... ..300,000 ... 300,000 ..299,767 |.... .0 . .0 [ .299,775 |.. 226 ... . 10/15/2036 . |2.B FE ....
..347456-AC-9 | FORT HOOD MILITARY HSG CORP TE MUNITAX B .... |....... . 09/15/2024 . [ VARIOUS ... ..415,000 ... e 426,872 . .0 [l (1,635) ... ...0 [ .425,237 |.. .(10,237) |.... . 10/15/2030 . |2.B FE ....
..347466-AD-6 | FORT IRWIN LAND LLC SENIOR MUNITAX_BND R .... |....... . 08/16/2024 . [B47R_PP ... 29,754,337 |....... 30,000,000 |....... 29,658,000 |.......29,750,686 |.... .0 . 3,651 0 f.......29,754,337 |.. . 12/15/2047 . |1.E FE ...
..349941-AA-2 | FFIN_24-1 ABS 24-1-A 144A  5.500% 12/15 ... |....... . 09/15/2024 . [ PAYDOIN ... o foueenn... 452,848 .0 | . w0 feni....452,848 .. . . . 12/15/2049 . |1.A FE ...
..35042P-AA-8 | FOUNDATION FINANCE TRUST FFIN SENIOR ABS ... |....... . 09/15/2024 . [PAYDOUN ..ovovvivvvvinennes Joveeiiiiiiiiiiiiin foveeenns 107,086 O foveiiiiiiin i 0 freennn. 107,086 |............... [V PPN [V 0 foreerinnnns 1,565 [ 01/15/2042 . |1.C FE ....
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..35671D-BJ-3 | FREEPORT-MCMORAN INC SENIOR CORP BND 5 .... |....... . 08/16/2024 . |B47R_PB ... 987,068 |.. . 11/14/2034 .
..36166X-AA-9 | GCAT LLC GCAT_21-NQM2 SENIOR WHOLE_CMO _ .... |....... . 09/01/2024 . | PAYDOUN ... .. 13,524 |.. . 05/25/2066 .
..36166X-AB-7 | GCAT LLC GCAT_21-NQM2 SENIOR WHOLE_CMO _ ... |....... . 09/01/2024 . | PAYDOUN ... .. 13,540 |.. . 05/25/2066 .
..36167C-AA-4 | ANGELO GORDON MORTGAGE TRUST G SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... . 10/25/2068 .
..36167F-AA-7 | GCAT GCAT_20-NOM1 SENIOR WHOLE_CMO _20-N ... |....... . 09/01/2024 . | PAYDOUN ... . 01/25/2060 .
..36167F-AA-7 | GCAT GCAT_20-NOM1 SENIOR WHOLE_CMO _20-N .... |....... . 09/30/2024 . | B47R_PB ... . . 01/25/2060 .
..36167K-AA-6 | GCAT TRUST GCAT_21-NOM6 WHOLE_CMO _21-NQ .... |....... . 09/01/2024 . | PAYDOUN ... ...10,278 |.... . 08/25/2066 .
..36167R-AE-3 | GCT_21-GCT SUB SUB_CMBS _21-GCT 144A 6 ... [....... . 09/30/2024 . | B47R_PB ... . 650,000 |.... . 02/15/2038 .
..36167V-AA-2 | GCAT_19-NQM3 SENIOR WHOLE_CMO _19-NQM3 1 ... |....... . 09/01/2024 . | PAYDOUN ... . 11/25/2059 .
..36168K-AD-9 | GCAT LLC GCAT_21-NQM5 WHOLE_CMO _21-NQM5 .... 09/01/2024 . | PAYDOUN . 07/26/2066 .
..36168V-AA-1 | GCAT TRUST GCAT_22-NGM1 WHOLE_CMO _22-NQ ... 09/01/2024 . | PAYDOUN . 03/25/2067 .
..36168V-AC-7 | GCAT TRUST GCAT_22-NGM1 WHOLE_CMO _22-NQ ... 09/01/2024 . | PAYDOUN . 02/25/2067 .
..36168X-AA-7 | GCAT TRUST GCAT_22-HX1 SENIOR WHOLE_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... . . . . 12/25/2066 .
..36169D-AA-0 | GCAT TRUST GCAT_23-NGM2 SENIOR WHOLE_CMO .... |....... . 09/01/2024 . | PAYDOUN ... . 108,004 |.... 108,004 |.. . 11/25/2067 .
..36170H-AA-8 | GCAT TRUST GCAT_22-NGM4 SENIOR WHOLE_CMO .... |....... . 09/01/2024 . | PAYDOUN ... ... 44,730 |.... .. 44,730 |.. . 09/25/2067 .
..36185P-AB-1 | GMAC COMMERCIAL MORTGAGE ASSET SUB SBC .... |....... . 09/10/2024 . | PAYDOUN ... ..156,127 |.... .154,889 |.. . 08/10/2048 . (2.
..36186Y-AF-2 | GMAC COMMERCIAL MORTGAGE ASSET LCF SENIO .... |[....... . 09/10/2024 . | PAYDOUN ... ...14,849 |.... .. 14,929 |.. . 08/10/2052 . [2.B ........
..362256-AC-3 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR WH .... |....... . 09/25/2024 . | PAYDOUN ... 32,183 |.... 91,283 |.. . 10/25/2036 . [1.A FM .
..36228F-AA-4 | GSMPS MORTGAGE LOAN TRUST GSMP SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... . 09/19/2027 . |2.C FM
..3622EQ-AE-5 | GSAA HOME EQUITY TRUST GSAA_O7 SENIOR AB ... |....... . 09/25/2024 . | PAYDOUN ... . 02/25/2037 . [1.A FM .
..362334-B0-6 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .. 09/25/2024 . | PAYDOUN . 03/25/2036 . [1.A FM .
..362334-ME-1 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .. 09/01/2024 . | PAYDOUN . 03/25/2036 . [1.A FM .
..362341-DP-1 | GSR MORTGAGE LOAN TRUST GSR_05 SENIOR WH ... 09/01/2024 . | PAYDOUN .. 100,273 ..100,273 K . 07/25/2035 . [1.A FM .
..362341-VS-5 | GSR MORTGAGE LOAN TRUST 2005-8 SENIOR WH .... . |- 09/01/2024 . | PAYDOUN . 328 .27 324 | . 11/25/2035 . |2.B FM
..362381-AC-9 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... |.......|. 09/25/2024 . |PAYDOWN .. 213,636 ..213,636 ..133,659 |. . 08/25/2036 . [1.A FM .
..36242D-VA-8 | GSR MORTGAGE LOAN TRUST GSR_05 SENIOR WH .... |....... . 09/01/2024 . |PAYDOIN .oovvviviriiiiiiins e e, 5,182 ....5,182 ....5,202 |.... . 02/25/2035 . |3.A FM
..362448-AC-2 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... |....... . 09/01/2024 . | PAYDOUN .. 66,752 ...l 66,752 . 07/25/2036 . [1.A FM .
..36250W-AJ-9 | GS MORTGAGE SECURITIES TRUST G SUB SUB_C .... [....... . 09/25/2024 . | DEUTSCHE BANK AG 9,175,000 |...... 10,000,000 . 10/10/2035 . [1.A ........
..36258-AH-5 | GS MORTGAGE_BACKED SECURITIES SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... .33,235 ... 33,235 . 10/25/2050 . [1.A ........
..36260D-AB-6 | GS MORTGAGE_BACKED SECURITIES SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... ....9,084 . 03/27/2051 . [1.A ........
..36264B-AA-8 | GPMTLTDGPMT_21-FL3 SENIOR_CMBS _21-FL3 1 .... |[....... . 08/12/2024 . | PAYDOUN ... 712,434 712,434 |.... . 07/16/2035 . [1.A FE .
..36265W-AD-5 | GM FINANCIAL CONSUMER AUTOMOBI SENIOR AB ... 09/16/2024 . | PAYDOUN ..515,987 ..515,983 |. . 04/16/2027 . [1.A FE .
..362948-AA-9 | GSMORTGAGEBACKEDSECURITIEST WHOLE CMO RP ... 09/01/2024 . | PAYDOUN 84,340 L0 84,340 . 09/25/2061 . [1.A FE .
..36298G-AA-7 | GSPA MONETIZATION TRUST GS SECURED CORP_ .... 09/09/2024 . | VARIOUS .. 760,166 . 760,166 ..765,977 |. 760, 166 . 10/09/2029 . |2.A FE
..36298G-AA-7 | GSPA MONETIZATION TRUST GS SECURED CORP_ .... 09/30/2024 . | B47R_PP . 7,531,401 .. 7,468,678 . 7,540,570 |. . 7,531,401 . 10/09/2029 . |2.A FE
..36208Y-AA-8 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... 09/25/2024 . | PAYDOUN . 09/25/2036 . [1.A FM .
..36320U-AC-4 | GALAXY CLO LTD GALXY_18-27A SENIOR ABS A .... |[....... . 08/16/2024 . | PAYDOUN ... . 05/16/2031 . [1.A FE .
..36830F-AA-4 | GCATTRUSTGCAT_24~INV3 WHOLE CMO NV3-A1 1 ... [....... . 09/01/2024 . | PAYDOUN ... . 09/25/2054 . [1.A FE .
..372460-D#-9 | GENUINE PARTS COMPANY SENIOR CORP_BND ........ [....... . 09/30/2024 . | B4TR_PP ... . 10/30/2029 . [2.B ........
..372460-D8-1 | GENUINE PARTS COMPANY SENIOR CORP_BND ........ [....... . 09/30/2024 . |B4TR_PP .oovvvvviiiiiiiiins | [00000.3,430, 113 003,430,113 |l 3,430,113 (111l 3,268,718 [ O [l 0 0 0 [ 171,395 . 10/30/2027 . (2.B ........
..372460-E*-2 | GENUINE PARTS COMPANY SENIOR CORP_BND ........ [....... . 09/30/2024 . | B4TR_PP ... . 10/30/2032 . [2.B ........
..37988X-AB-1 | GLSAUTOSELECTRECE IVABLESTR ABS 24-1-A2 1 ... |....... . 09/15/2024 . | PAYDOUN ... . 03/15/2030 . [1.A FE .
..38012N-AA-3 | GMAC COMMERCIAL MORTGAGE ASSET PRELCF SE .... . |- 09/10/2024 . | PAYDOUN ... . 04/10/2051 . [2.B ........
..38149X-AA-7 | GOLDMAN HOME IMPROVEMENT TRUST SENIOR AB ... . |- 09/25/2024 . | PAYDOUN ... . 06/25/2051 . [1.A FE .
..38150Y-AA-1 | GOLDMAN HOME IMPROVEMENT TRUST SENIOR AB ... 09/25/2024 . | PAYDOUN . 06/25/2052 . [1.A FE .
..38172H-AA-2 | GOLUB CAPITAL PARTNERS CLO LTD SENIOR AB .... . 08/20/2024 . |PAYDON ..ovvvvvvvveveeeeees Joveeeeeeeeeeeeeeee |....4,276,236 )........ 4,276,235 )........ 4,276,235 |........ 4,276,236 |.......ooooee fooiiiiiiiinnnn O e O e 0 000000000 4,276,236 fonvvveeeeennnnn 0 o 0 e 0 ) ...264,653 |. 10/20/2031 . [1.A FE .
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..38172H-AC-8 | GOLUB CAPITAL PARTNERS CLO LTD MEZZANIN ..... |....... . 08/20/2024 . |PAYDOIN ..ooovvvvviiiiiiiins oo | 3,750,000 |........ 3,750,000 |........ 3,750,000 |.... J | PO | R ISR | B R 3,750,000 |.. ...261,723 |. 10/20/2031 . [1.C FE ....
..38172H-AE-4 | GOLUB CAPITAL PARTNERS CLO LTD MEZZANIN ..... |....... . 08/20/2024 . |PAYDOIN ..oovvvviiiiiiiiins e s 1,700,000 |........ 1,700,000 |........ 1,700,000 |.... 0 0 0 L 1,700,000 |.. ...136,828 |. 10/20/2031 . [1.F FE ....
..38217U-AC-6 | GOODGREEN TRUST GOODG_21-1A SUB ABS_ABS ..... |[....... . 08/09/2024 . | DEUTSCHE BANK AG . 191,678 . 168,627 |.... .0 . 168,627 |.. 9,190 |. 10/15/2056 . [2.B FE ....
..38217U-AC-6 | GOODGREEN TRUST GOODG_21-1A SUB ABS_ABS ..... |[....... . 07/15/2024 . .0 . ...1,269 |.. . 10/15/2056 . 2.B FE ....
..38237B-AA-8 | GOOD_24-1 ABS 24-1-A 144A  6.300% 06/20 .... |....... . 09/20/2024 . .0 . .. 108,046 |.. . 06/20/2057 . [1.F FE ....
..38237D-AA-4 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... |....... . 08/22/2024 . | BANK OF AMERICA . .0 . . 11/20/2054 . (1.F FE ....
..38237D-AA-4 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... |[....... . 09/20/2024 . | PAYDOUN ... .0 . . 11/20/2054 . (1.F FE ....
..38237J-AA-1 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... |....... . 09/20/2024 . | PAYDOUN ... .0 . . 01/20/2049 . (1
..38237K-AA-8 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... |....... . 09/20/2024 . | PAYDOUN ... .0 . . 04/20/2049 . (1.
..38237V-AA-4 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB ... 09/20/2024 . | PAYDOUN 0 . 02/22/2055 . (1
..38381J-2B-2 | GNMA_24-17 SENIOR CMBS 15A-BT  4.253% 1 .. 07/01/2024 . | PAYDOUN K 0 . 10/16/2065 . (1.
..38381J-2B-2 | GNMA_24-17 SENIOR CMBS 15A-BT  4.253% 1 .. 09/01/2024 . | PAYDOUN ... 0 0 . 10/16/2065 .
..384311-AA-4 | GRAFTECH FINANCE INC SECURED CORP BND 14 .... |....... . 07/17/2024 . | BARCLAYS CAPITAL 1,260,148 |.... .. (2,747) ). .0 . . 12/15/2028 .
..38869P-AM-6 | GRAPHICPACKAGING INTERNATIONA SENIOR CORP .... |....... . 08/15/2024 . |MATURITY . JR<2 V- < U | IO 2,177 |. .0 . . 08/15/2024 .
..39154T-BQ-0 | GREAT AMERICA LEASING RECEIVAB ABS_ABS _ ... [....... . 09/15/2024 . | PAYDOUN ... .0 . . 07/15/2025 .
..393154-M*-7 | GREEN MOUNTAIN POWER CORPORATI SECURED C .... |....... . 08/16/2024 . | B47R_PP ... .0 . . 06/15/2041 .
..39538I1-GA-0 | GREENPOINT MORTGAGE FUNDING TR SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . . 03/25/2036 .
..39538W-HA-9 | GREENPOINT MORTGAGE FUNDING TR SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . . 05/25/2036 .
..39530F-AK-0 | GREENPOINT MORTGAGE FUNDING TR SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . . 09/25/2046 .
..39530M-AA-7 | GREENPOINTMORTGAGEFUNDINGTR SUPSEN WHOLE .... |....... . 09/25/2024 . | PAYDOUN ... .0 . . 06/25/2037 .
..39571M-AC-2 | GREENSKYHOME INPROVEMENT [SSU ABS 4-1-A3 1 .. 08/25/2024 . | PAYDOUN 0 . 07/25/2059 .
..39809P-AA-3 | GREYSTONE COMMERCIAL REAL ESTA SENIOR SE .. 09/15/2024 . | PAYDOUN 0 . 07/15/2039 .
..40390J-AA-0 |HGI CRE CLO LTD HGI_21-FL2 SENIOR_CMBS _ 09/19/2024 . | PAYDOUN ... 0 . 09/19/2026 .
..403949-AK-6 | HF SINCLAIR CORP CORP_BND 144A  6.375% . |- 09/05/2024 . | TAX FREE EXCHANGE . 0 . 04/15/2027 .
..404119-BS-7 |HCA INC SENIOR CORP_BND  5.875% 02/15/2 .... . |- 08/16/2024 . |B47R_PB ... . 400,000 (2,780) |. 0 . 02/15/2026 .
..404119-Bi-8 |HCA INC SENIOR CORP_BND  5.875% 02/01/2 .... |....... . 08/16/2024 . |B47R_PB ... .... 400,000 .. (1,649) | .0 . . 02/01/2029 .
REDEMPT [ON 100.0000
..40462#-AA-1 |HA FEDERAL FUNDING | TRUST SENIOR CORPB .... |....... . 08/07/2024 . 109,915 [........... 109,915 |........... 109,915 |........... 109,915 |...........l 0 e (VO 0 . 08/07/2035 . (1.D ........
..40471@-AA-2 |HA IPC FUNDING TRUST SENIOR CORP_BND 4 .... |....... . 09/06/2024 . ... 26,932 ...26,931 |.... .0 . 0 . 06/06/2046 . (1.D ........
..40638T-AE-2 |HALSEYPOINT CLO | LTD HLSY_20 MEZZANIN A .... |....... . 07/12/2024 . | PAYDOUN ... .4,000,000 |........ R ...... 3,045,664 |.... .0 . R .. 0 . 07/20/2031 . |1.C FE
..40638U-AA-7 |HALSEYPOINT CLO Il LTD HLSY_2 SENIOR AB .... |....... . 08/30/2024 . |PAYDOUN ...oovvvvvviviinnnns |eeeeeeenenneennenns |00 5,740,000 |...eeeee 5,740,000 |........ 5,687,192 |.... PO PO <1 IR | B RO 5,740,000 |.. 0 ...342,759 |. 11/30/2032 . [1.A FE .
..410867-AF-2 | HANOVER INSURANCE GROUP INC SENIOR CORP_ ..... . |- 09/30/2024 . [BATR_PB .......eevvuvvunnnnn |oereeeeeenenennnnnns [0e....3,549,551 |l 3,579,000 |........ 3,513,898 |.... R .0 . 0 e 3,549,551 0 ...154,344 |. 04/15/2026 . [2.B FE
..41161M-AC-4 | HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH ... . |- 09/19/2024 . | PAYDOUN ... 275,144 165,131 |oooeeennn 124,979 o0 [, 150,376 |. 0 e 0 0 ..9,814 |. 07/19/2046 . [1.A FM .
..41161P-LC-5 |HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH ... 09/19/2024 . | PAYDOUN ..250,420 ..174,481 .. 115,914 | 0 115,914 0| 0| 8,119 |. 03/19/2035 . [1.A FM .
..41161P-MF-7 | HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH ... 09/19/2024 . | PAYDOUN ..126,368 |. 0 ..94,724 0| 0| 6,845 |. 06/19/2035 . [1.A FM .
..41161P-MG-5 |HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH ... 09/19/2024 . | PAYDOUN ..237,870 |. 0 . 12,740 0| 0| . 06/19/2035 . [1.A FM
..41162D-AF-6 | HVMLT_06-12 SUPSEN WHOLE_CMO _06-12 5. ... [....... . 09/19/2024 . | PAYDOUN ... ....8,366 |.... .0 . 0 0 . 01/19/2038 . [1.A FM .
..41164Y-AB-7 | HARBORVIEW MORTGAGE LOAN TRUST SENIOR WH .... |....... . 09/19/2024 . | PAYDOUN ... .0 . 0 0 . 07/19/2047 . [1.A FM
..42704R-AA-9 | HERA_21-FL1 SENIOR_CMBS _21-FL1 144A 6 ... [....... . 09/18/2024 . | PAYDOUN ... .0 . .0 . 0 . 02/18/2038 . [1.A FE
..42806M-AA-7 |HERTZ VEHICLE FINANCING LLC HE ABS 21-1A ... [....... . 09/25/2024 . | PAYDOUN ... . .0 . 0 . 12/25/2025 . [1.A FE .
..42806M-AC-3 |HERTZ VEHICLE FINANCING LLC HE SUB ABS A .... [....... . 09/25/2024 . |PAYDOUN ...oovvvvvvvviiinnns |oveeeeennennennnnnns |oeeee 1,400,000 | 1,400,000 |........ 1,378,993 |........ 1,383,530 |.... JO PO - V(I IO | B RSO 1,400,000 |.. 0 . 12/25/2025 . |2.B FE
..43285H-AB-4 |HILTON GRAND VACATIONS TRUST H SUB ABS_A .... [....... . 09/25/2024 . | PAYDOUN ... ...32,731 L.32,730 | 32,730 ... .0 . ..32,731 0 . 02/25/2039 . [1.F FE
..43285H-AC-2 |HILTON GRAND VACATIONS TRUST H SUB ABS_A .... |[....... . 09/25/2024 . | PAYDOUN ... . ...32,731 ... 232,730 | 32,729 | .0 . 32,731 0 . 02/25/2039 . |2.B FE
..433240-AA-5 |HINES GLOBAL REAL ESTATE HOLDI SENIOR CO .... |....... . 09/30/2024 . | VARIOUS .....oevvvvieennnnns 14,600,000 |....... 14,600,000 |....... 14,600,000 |.......14,600,000 |.... L N | R SRR | B R 14,600,000 |.. 0 . 07/14/2031 . |1.F PL
..437076-DF-6 | HOME DEPOT INC SENIOR CORP BND  5.300% ...... [....... . 07/01/2024 . | HEDGE INCREASE ADJUST. L (237,613) | 0 [ennn. (237,619) |.... 0 5 i 0 (237,613) |.. 0. . 06/25/2054 . [1.F FE
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..43730X-AA-2 | HOME PARTNERS OF AMERICA TRUST SENIOR SE .... |....... . 09/01/2024 . | PAYDOUN ... 18,329 |.... .0 . 0 18,329 |.. . 01/17/2041 . (1.A FE ....
..43732V-AA-4 | HOME PARTNERS OF AMERICA TRUST SUB SENIO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/17/2026 . (1.B FE ....
..43732V-AC-0 |HOME PARTNERS OF AMERICA TRUST SENIOR_CM .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/17/2026 . (1.D FE ....
..43789X-AB-0 | HOMEWARD OPPORTUNITIES FUND | SENIOR WHO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/25/2065 . [1.A FE .
..44416%-AB-2 | HUDSON TRANSMISSION PARTNERS L SENIOR CO ..... [....... . 08/30/2024 . | VARIOUS ... .0 . 0 . 05/31/2033 . |2.A PL
.. 44644N-AB-5 | HUNT INGTONBANKAUTOCREDIT-L| ABS 24-1-B2 ..... |....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . 05/20/2032 . [1.G FE .
..44919*-AC-2 | 1-595 EXPRESS LLC SECURED CORP BND 3.3 .... |....... . 09/30/2024 . | B4TR_PP ... . . R .0 . UL AU . 12/31/2031 . [1.F PL .
..449298-AK-0 | INVESCO CORE REAL ESTATE USA L SENIOR CO .... |....... . 08/16/2024 . | B47R_PP ... .... 800,000 .... 800,000 |.......... 800,000 |.... .0 . ....0 |.......... 800,000 |.. . 01/05/2028 . (2.B ........
..44033F-AF-3 | HYUNDAI AUTO RECEIVABLES TRUST SUB ABS A ... [....... . 09/15/2024 . | PAYDOUN ... ..3,500,000 ..3,316,250 |........3,441,215 |.... .0 . ....0 |........3,500,000 |.. . 12/15/2026 . [1.A FE .
..449670-EP-9 | IMC HOME EQUITY LOAN TRUST IMC SENIOR AB .. 09/01/2024 . | PAYDOUN .3,170 .3,321 | 3,157 | 0 0| . 08/20/2029 . [1.A FM .
..45276P-AA-4 | IMPERIAL FUND MORTGAGE TRUST | SENIOR WH .. 09/01/2024 . | PAYDOUN 50,198 50,197 |. 50,198 |. 0 0| . 03/25/2067 . [1.A FE .
..45605P-BA-5 | INDUSTRIAL DPR FUNDING LTD BIN ABS_ABS _ .. 07/15/2024 . | PAYDOUN ..625,000 ..625,000 |. ..625,000 |. 0 0| . 04/15/2027 . |2.B FE
..45660L-3X-5 |RESIDENTIAL ASSET SECURITIZATI SENIOR WH .... |....... . 08/01/2024 . | PAYDOUN ... .0 . 0 . 02/25/2036 . [1.A FM .
..45670L-AA-5 | IMSC_07-HOA1 SUPSEN WHOLE_CMO _07-HOA1 ....... [....... . 09/25/2024 . | PAYDOUN .0 . 0 . 07/25/2047 . |2.C FM
..45866F-AZ-7 | INTERCONT INENTAL EXCHANGE INC CORP BND ...... [....... . 09/10/2024 . | TAX FREE EXCHANGE . .0 . 0 . 09/01/2028 . [1.G FE .
..461070-AQ-7 | INTERSTATE POWER AND LIGHT CO SENIOR COR .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 04/01/2029 . |2.A FE
..46591A-AZ-8 | JPMDB COMMERCIAL MORTGAGE SECU LCFCRUT S .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/15/2051 . [1.A ........
..46591H-BL-3 | JP MORGAN WEALTH MANAGEMENT JP MEZZANIN ..... |[....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 11/25/2036 . [1.F FE .
..46591H-BM-1 | JP MORGAN WEALTH MANAGEMENT JP MEZZANIN ..... |[....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 11/25/2036 . |2.A FE
..46591H-BX-7 | CHASE MORTGAGE FINANCE CORPORA MEZZANIN ..... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 02/25/2050 . (1.
..46591T-BG-8 | JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO .. 09/01/2024 . | PAYDOUN 0 0| . 07/25/2050 . (1.
.. 46592N-AF-3 | JP MORGAN MORTGAGE TRUST JPMMT ABS_ABS _ .. 09/25/2024 . | PAYDOUN 0 0| . 11/25/2051 . (1.
..46592N-AN-6 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH ... 09/01/2024 . | PAYDOUN 0 0| . 11/25/2051 . (1.
..46592X-BQ-6 | JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO .... . |- 09/01/2024 . | PAYDOUN K 0 0| . 04/25/2052 . (1.
..465976-AA-6 | JPMORGANMORTGAGETRUSTJPMMT SENIOR WHOLE_ .... |.......|. 09/01/2024 . |PAYDOUN . .. 142,825 |. 0 0| . 145,469 . 07/25/2052 . (1.
..466247-P6-4 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... .... 106,416 100,347 |.... .0 . 0 106,416 |.. . 04/25/2036 . (1.
..466247-VH-3 | JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... |[....... . 09/01/2024 . | PAYDOUN ... ....8,8% ....7,853 |.... .0 . 0 .9,244 .. . 09/25/2035 . (1.
..46628Y-AX-8 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... ....6,800 ....5,334 |.... .0 . 0 .6,800 |.. . 07/25/2036 . (1.
..46629B-AC-3 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... [....... . 09/01/2024 . | PAYDOUN ... ...25,303 L7432 .0 . 0 ..25,302 |.. . 08/25/2036 . (1.
..466290-AC-0 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... |....... . 09/01/2024 . | PAYDOUN ... ...11,676 ....8,042 ... .0 . 0 .. 11,676 |.. . 10/25/2036 . (1.
..46629S-AE-2 | JP MORGANMORTGAGE TRUST JPMMT SENIOR WHO .... |....... . 09/01/2024 . | PAYDOUN ... ....2,360 ... 1,612 | .0 . 0 ...2,360 |.. . 01/25/2037 . (1.
..46630M-AF-9 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB ... 09/01/2024 . | PAYDOUN 50,035 33,204 |. 0 0| 50,035 . 01/25/2037 . (1.
..46630W-AJ-9 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH ... 08/01/2024 . | PAYDOUN 5,742 4,274 | 0 0| . 06/25/2037 . (1.
..46630X-AF-5 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB ... 09/25/2024 . | PAYDOUN .7,419 7,356 | e (10) ) 0 .. (10) 0| . 03/25/2037 . (1.
..46641T-AC-8 | JP MORGAN REREMIC JPMRR_14-1 SUB WHOLE_C ... 09/01/2024 . | PAYDOUN .(107,843) |. 0 .(107,843) 0| . 03/26/2036 . (1.
..46641T-AH-7 | JP MORGAN REREMIC JPMRR_14-1 SUB WHOLE_C ... 09/01/2024 . | PAYDOUN .. (89,688) |. 0 (89,688) 0| . 03/26/2036 . (1.
..46641T-BJ-2 | JP MORGAN REREMIC JPMRR_14-1 SUB WHOLE C .... |....... . 09/01/2024 . |PAYDOUN ...oovvvvvviiiininns |ooeeeiiiiiiiieeeeens [ 99,316 [l 99,316 |l 75,548 .l 162,086 [onneeiennnnnnnn 0 [ (62,739) | 0 el (62,739) ... 0 . 06/26/2035 . (1.
..46642V-AJ-7 | JP MORGAN REMERIC JPMRR_14-5 SENIOR WHOL .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/27/2036 . (1.
..46650H-AL-2 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 05/25/2049 . (1.
..46650H-AL-2 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 . 056/25/2049 . [1.A ........
..46651D-AC-0 | JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/25/2050 . [1.A ........
..46652F-AC-4 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/25/2050 . [1.A ........
..46652F-AD-2 | JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/25/2050 . [1.A ........
..46652F-BK-5 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/25/2050 . [1.A ........
..46652T-AC-4 | JPMMT_20-8 SUPSEN WHOLE_CMO _20-8 144A .... 09/01/2024 . | PAYDOUN 0 0| . 03/25/2051 . [1.A .
.. 46653P-AN-9 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH ... . 09/01/2024 . | PAYDOUN ... 0. .0 . . 10/25/2051 . [1.A ........
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..466530-AC-9 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... .. 97,711 ...97,711 ...97,207 |.... ... 504 |. .0 . 97,711 . 05/25/2052 . [1.A ........
..466544-A0-4 | JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... ... 34,516 ... 34,543 |.... (@20 .0 . . 07/25/2082 . [1.A ........
..46654-BT-7 | JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... ... 27,687 . . ... 21,229 |.... .. 458 | .0 . . . . . 07/25/2052 . [1.A ........
..46655D-BZ-4 | JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO .... |....... . 09/01/2024 . | PAYDOUN ... ieeeee... 45,365 ...45,365 |... AT 44T X K .0 . ..45,365 |.. ...919 |. 08/25/2082 . [1.A ........
..470326-AG-6 | JAMES CAMPBELL COMPANY LLC SENIOR CORP B .... |....... . 09/30/2024 . |VARIOUS ...oovvvviiiiiiiiins oo s 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |.oeeeeirrnennns [V (VR [V RN | ) AN | B N 3,000,000 |.ooeeeeeeeeeenn 0 feveiiiiiiiinnnn 0 v 0 e 100,800 |. 09/30/2024 . |2.A ........
REDEMPT [ON 100.0000
..478045-AA-5 | JOHN SEVIER COMBINED CYCLE GEN SECURED C .... . 07/15/2024 . | .. .. 54,176 ...54,176 ...54,176 |.... ..54,176 |.... ..54,176 |. ..2,506 |. 01/15/2042 . [1.C FE .
..478160-BY-9 | JOHNSON & JOHNSON SENIOR CORP_BND ~ 2.45 .. 09/30/2024 . | B47R_PB ,998,891 ..5,000,000 ..4,992,950 |. .4,998,616 |. .4,998,891 .71,118 |. 03/01/2026 . [1.A FE .
..48128U-2P-3 | CHASE AUTO CREDIT LINKED NOTES SUB ABSA .... [....... . 09/25/2024 . | PAYDOUN ... ... 90,389 290,389 |ovvviiiiiiinnn 0 v 0 e 0 o0 0 e 90,389 . 12/25/2028 . [1.C FE .
REDEMPT [ON 100.0000
..482398-AB-6 | WALGREEN CO LEASE PASS THROUGH SECURED C .... . 08/15/2024 . ... 14,507 ...14,918 |.... . . . 10/15/2031 . [3.A ........
..482390-AB-6 | WALGREEN CO LEASE PASS THROUGH SECURED C .... . 08/16/2024 . | B47R_PP ... ..803,119 ..804,698 |.... .803,119 |.. . 10/15/2031 . [3.A ........
REDEMPT [ON
..48255@-AA-7 |KKR PINE BROOKE ISSUER LLC CORPBND 3. ... [....... . 09/15/2024 . | evveeiiiiiiiiininniiiiniiiins e | 96,058 |............96,068 |............ 96,088 [............ 96,058 |..ocoeeeeeeennn 0 0 et 0 0 [0 L 96,058 . 03/15/2051 . |2.A PL
REDEMPT [ON 100.0000
..482598-AA-3 |KEURIG DR PEPPER INC SECURED CORP BND ........ |[....... . 09/12/2024 . . . | | N O | R | I RO | ) R 49,209 |.. . 06/24/2037 . (2.B ........
..482686-AL-8 |KPMG LLP SENIOR CORP_BND  3.860% 07/15/ .... |....... . 09/30/2024 . | B4TR_PP ... . 2,200,000 . R ......2,200,000 |.... ........2,200,000 |.. . 07/15/2030 . [1.E ........
..48268@-AQ-7 |KPMG LLP SENIOR CORP_BND ~ 3.920% 10/30/ .... |....... . 09/30/2024 . | B47R_PP ... 4,700,000 |........ 4,700,000 |........ 4,700,000 |........4,700,000 |.....cooeeeeenn0 Jooeerniiein0 i 0 i 0 Lo 0 s 4,700,000 |.. . 10/30/2033 . [1.E ........
..48268@-AS-3 |KPMG LLP SENIOR CORP_BND  4.080% 01/30/ .... [....... . 09/30/2024 . | B4TR_PP ... 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.....coeeeeeenn0 Joorrvniinninnnn0 o0 v 0 [0 s 3,000,000 |.. . 01/30/2082 . [1.E ........
..48268@-AX-2 |KPMG LLP SENIOR CORP_BND ~ 4.150% 04/15/ .... |....... . 09/30/2024 . | B47R_PP ... . 1,020,000 ..1,020,000 |........1,020,000 |.... .1,020,000 |.. . 04/15/2027 . (1.E ........
..48268@-AY-0 |KPMG LLP SENIOR CORP_BND  4.250% 04/15/ .... |....... . 09/30/2024 . | B4TR_PP ... .... 885,000 |.......... 885,000 |.... ... 885,000 |.. . 04/15/2030 . [1.E ........
..487312-AD-2 | KEENAN FORT DETRICK ENERGY LLC SECURED M .... |....... . 08/16/2024 . |B4TR_PP ...oovvvvvviieans . ..6,989,241 |........6,976,585 |.... .6,974,621 |.. . 11/15/2048 . (1.D ........
..487836-CA-4 | KELLANOVA SENIOR CORP BND  5.750% 05/16 .... . |- 07/01/2024 . [HEDGE INCREASE ADJUST. ...(797,007) |... eeeeee. (797,099) |.... oeeeee. (797,007) ). . 05/16/2054 . |2.B FE
..494550-BV-7 | KINDER MORGAN ENERGY PARTNERS SENIOR COR .... . |- 09/01/2024 . [MATURITY . .5,000,000 |........ 5,000,000 |........ 5,139,339 |.... e (7,782) |0 [ (7,782) [l 0 5,000,000 |.. . 09/01/2024 . |2.B FE
..49456B-AG-6 |KINDER MORGAN INC SENIOR CORP_BND  5.30 .... 08/16/2024 . | B47R_PB 1,205,363 .. 1,205,000 1,205,446 |. (7)) . 1,205,363 . 12/01/2034 . |2.B FE
..50075N-AZ-7 | MONDELEZ INTERNATIONAL INC SENIOR CORP B ... 08/16/2024 . | VARIOUS 5,352,109 ..5,339,000 ..5,356,952 |. .. (319) .5,352,109 . 02/09/2040 . |2.A FE
..50117E-AC-8 |KUBOTA CREDIT OWNER TRUST KCOT ABS_ABS _ .. 09/15/2024 . | PAYDOUN .. 519,399 18,800 .519,399 . 10/15/2026 . [1.A FE .
..50117J-AC-7 |KUBOTA CREDIT OWNER TRUST KCOT ABS_ABS _ ... [....... . 09/15/2024 . | PAYDOUN ... oo, 592,778 . X 12,688 |. .0 . K .0 . 592,778 |.. . 12/15/2026 . [1.A FE .
..50152#-AC-1 |KWIK TRIP INC SECURED CORP BND  3.580% ...... [....... . 08/24/2024 . |VARIOUS ...oovvvvviiiiiiiins oo e 100,840 |.......... 100,840 |.......... 100,840 |.......... 100,840 [...cevvvenenns [V (VR [V (VR [V R 100,840 . 05/24/2035 . [2.C PL
REDEMPT [ON 100.0000
..50152#-AF-4 |KWIK TRIP INC SECURED CORP_BND ~ 3.320% ...... [....... . 08/24/2024 . | .. ... 66,407 ...66,407 |.... ..66,407 |.. . 11/24/2036 . [2.C PL
REDEMPT [ON 100.0000
..50152#-AL-1 |KWIK TRIP INC SECURED CORP BND ~ 4.080% ...... [....... . 08/24/2024 . | .evvviiiiiiii, 0 0 . 05/24/2037 . |2.C PL
..50200J-AC-5 |LCM_27-A SENIOR ABS_ABS _27A 144A 6.62 .... |....... . 07/16/2024 . | PAYDOUN ... .0 . 0 . 07/16/2031 . [1.A FE .
..50202K-AA-4 | LADDERCAP I TALCOMMERCI ALMORT LCF SENIOR_C .... [....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 12/15/2038 . [1.A FE .
..518889-AD-2 |DRB PRIME STUDENT LOAN TRUST D SUB ABS_A .... [....... . 09/25/2024 . |PAYDOUN ...oovvvvvvinnnnnnns .0 . 0 . 11/25/2042 . (1.A FE .
..524660-BA-4 |LEGGETT & PLATT INC SENIOR CORPBND 3. .... [....... . 08/01/2024 . | GOLDMAN SACHS & CO. .... |.... .0 . .0 . . 11/15/2051 . |2.C FE
REDEMPT [ON 100.0000
..52467@-AU-9 | TRINITY NEPONSET LLC SECURED CORP BND ........ [....... . 09/01/2024 . .0 . 0 . 03/01/2029 . 3.B ........
..526170-BE-5 | LEHMAN MANUFACTURED HOUSING AS SENIOR AB .... |....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 07/15/2028 . |5.C FE
..52518R-CC-8 | LEHMAN STRUCTURED SECURITIES C SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 09/26/2045 . [1.A FM .
..525221-HD-2 | LXS 2006-5 SENIOR WHOLE_CMO ~ 7.143% 02/ .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/25/2036 . [1.A FM .
..525226-AN-6 | LEHVAN XS TRUST LXS_06-12N SUPSEN WHOLE_ .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 08/25/2046 . [1.A FM .
..525227-AE-4 | LEHVAN XS TRUST LXS_06-GP2 SUPSEN WHOLE_ .... 09/25/2024 . | PAYDOUN 0 0| . 06/25/2046 . [1.A FM .
..52522D-A0-4 | LEHMAN XS TRUST LXS_06-16N SENIOR WHOLE_ .. 09/25/2024 . | PAYDOUN 0 0| . 11/25/2046 . [1.A FM .
..52523K-BH-6 | LEHMAN XS TRUST LXS_06-17 SUPSEN ABS_ABS .. 09/25/2024 . | PAYDOUN 0 0| . 08/25/2046 . [1.A FM .
..52523L-AD-4 | LEHMAN XS TRUST LXS_06-13 SUPSEN ABS ABS .... |....... . 09/25/2024 . | PAYDOUN ... .0 .. .0 .. . 09/25/2036 . [1.A FM
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..52524G-AA-0 | LEHMAN XS TRUST LXS_07-7N SUPSEN WHOLE C .... |....... . 09/25/2024 . | PAYDOUN ... ... 80,677 ...80,677 72,198 |0 [, 8,485 |. .0 . 0 ..80,677 |.. . 06/25/2047 . (1.A FM ....
..52524V-AD-1 | LEHVAN XS TRUST LXS_07-15N SUPSEN WHOLE_ .... |....... . 09/25/2024 . | PAYDOUN ... ....25,344 ... 25,344 21,994 |0 [, 3,350 | .0 . 0 ..25,344 |.. . 08/25/2037 . (1.A FM ....
..52524V-AQ-2 | LEHMAN XS TRUST LXS_07-15N SUPSEN WHOLE_ .... |....... . 09/25/2024 . | PAYDOUN ... .. 290,154 ..233,104 |.... .0 . 0 .290,154 |.. . 08/25/2047 . (1.A FM ....
..52526B-AD-4 | LEHVAN XS TRUST LXS_07-16N SUPSEN WHOLE_ .... |....... . 09/25/2024 . | PAYDOUN ... .. 180,745 ..170,893 |.... .0 . 0 .180,745 |.. . 09/25/2047 . (1.A FM .
..53154%-AH-6 |LIBERTY UTILITIES FINANCE GP1 SENIOR COR .... |....... . 09/30/2024 . | B4TR_PP ... ..900,000 .0 . 0 . 07/15/2045 . |2.A FE
..53218C-AC-4 |LIFE_21-BMR SUB SENIOR_CMBS _21-BMR 144A .... |....... . 08/15/2024 . | PAYDOUN ... .. 379,672 .0 . 0 . 03/15/2038 . [1.A ........
..53359#-AG-7 | LINCOLNELECTRICHOLDINGSINC SENIOR CORP B ..... |....... . 08/16/2024 . |B47TR_PP ... .5,100,000 .0 . 0 . 10/20/2037 . [2.A ........
..53621@-AF-3 |LION INDUSTRIAL PROPERTIES LP SENIOR COR .... |....... . 08/16/2024 . | B47R_PP ... .0 . 0 . 05/16/2026 . [2.A ........
..53947X-AA-0 | LOANCORE 2021-CRE5 ISSUER LTD LCF SENIOR .... |....... . 08/15/2024 . | PAYDOUN ... .0 . 0 . 07/15/2036 . [1.A FE .
..539480-AA-4 | LOANPAL SOLAR LOAN LTD LPSLT_2 ABS_ABS _ .. 09/20/2024 . | PAYDOUN 0 0| . 03/20/2048 . (1.D FE .
..542514-HT-4 | LONG BEACH MORTGAGE LOAN TRUST MEZZANIN ... 09/25/2024 . | PAYDOUN 0 0| . 10/25/2034 . [1.A FM .
..542514-HT-4 | LONG BEACH MORTGAGE LOAN TRUST MEZZANIN ... 09/30/2024 . | B47R_PB 0 0| . 10/25/2034 . [1.A FM
..542514-TQ-7 |LONG BEACH MORTGAGE LOAN TRUST SENIOR AB .... |....... . 09/25/2024 . | PAYDOUN ... . .0 . 0 . 03/25/2036 . [1.A FM
..54251P-AA-5 |LBMLT SENIOR ABS_ABS _06-5 5.249% 06/2 .... |....... . 09/25/2024 . | PAYDOUN ... ..521,433 |.... .0 . JUL | FO . 06/25/2036 . [1.A FM
..548661-DM-6 | LOWES COMPANIES INC SENIOR CORP BND 2. .... |[....... . 09/30/2024 . | B47R_PB ... .9,990,402 |.... .0 . o0 ] 9,992,186 .. . 04/15/2026 . |2.A FE
..550241-AA-1 | LUMEN TECHNOLOGIES INC SENIOR CORP_BND 1 .... |....... . 08/27/2024 . | VARIOUS ... .1,250,000 |.... .0 . .0 |..eee... 1,250,000 .. . 06/15/2029 . |5.C FE
..55274Q-AN-5 | MASTR ASSET SECURITIZATION TRU SENIOR WH .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 .. 1,372 |, . 06/25/2036 . [1.A FM .
..55279H-AV-2 | MANUFACTURERS AND TRADERS TRUS SENIOR CO ..... [....... . 09/30/2024 . | B47R_PB ... . 2,997,610 .0 . w0 ]l 2,997,610 .. . 01/27/2026 . [1.G FE .
..55283F-AA-6 | MFRA TRUST MFRA_21-NOM1 WHOLE_CMO _21-NQ ... |....... . 09/01/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo oo 4,127 .0 . 0 4,127 | . 04/25/2065 . [1.A FE .
..552830-AA-2 | MRFA TRUST MFRA_21-RPL1 WHOLE_CMO _21-RP ... |....... . 09/01/2024 . | PAYDOUN ... .. 48,381 .0 . 0 . 07/25/2060 . [1.A ........
..55284A-AA-6 | MF1 MULTIFAMILY HOUSING MORTGA SENIOR SE .. 09/11/2024 . | PAYDOUN 90, 132 0 0| . 10/18/2036 . [1.A FE .
..55285A-AA-5 | MF1 MULTIFAMILY HOUSING MORTGA LCF SENIO .. 08/12/2024 . | PAYDOUN 28,816 0 .. 180 0| . 06/19/2037 . [1.A FE .
..552850-AA-0 | MFA_22-NQM2 SENIOR ABS_ABS _22-NaM2 144A ... . 09/01/2024 . | PAYDOUN ... .. 57,290 .0 . 1,193 |... .0 . . 05/25/2067 . [1.A FE .
REDEMPT [ON 100.0000
..55296@-AB-1 | MGE POWER ELM ROAD LLC SECURED CORP_BND ...... [....... . 09/25/2024 . ....208,333 |........... 208,333 |........... 229,392 224111 | 0 el (15,778) ... 0 ... 208,333 .. . 02/25/2041 . [1.E ........
..55296@-AB-1 |MGE POWER ELM ROAD LLC SECURED CORP_BND ...... [....... . 09/30/2024 . | B47R_PP ... 14,679,900 |....... 13,680,556 |....... 15,063,426 14,716,646 |.... 0 .. (36,745) ... .0 |....... 14,679,900 |.. . 02/25/2041 .
..55335@-AB-4 |BGO DIVERSIFIED US PROPERTY FU SENIOR CO .... |....... . 08/16/2024 . |B47TR_PP ... ..900,000 .900,000 |.... .0 . 0 900,000 |.. . 06/29/2026 .
.. 55352N-AA-5 | MSCG TRUST MSCCG_15-ALDR SENIOR SENIORC .... 09/01/2024 . | PAYDOUN .. 114,337 .. 113,954 |. 0 0| 114,337 . 06/07/2035 .
..55354G-AK-6 | MSCI INC SENIOR CORP_BND 144A  3.625% 0 .... 08/16/2024 . |B47R_PB .. 346,404 ..346,633 |. 0 0| .346,404 . 09/01/2030 .
..55354G-AL-4 |MSCI INC SENIOR CORP_BND 144A  3.875% 0 .... 08/16/2024 . | B47R_PB ..792,000 |. 0 0| . 02/15/2031 .
..55354G-AN-2 |MSCI INC SENIOR CORP_BND 144A  3.625% 1 .... |....... . 08/16/2024 . |B47R_PB ... .1,800,747 |.... .0 . 0 . 11/01/2081 .
..55354G-A0-3 |MSCI INC SENIOR CORP_BND 144A  3.250% 0 .... |....... . 08/16/2024 . |B47R_PB ... . 500,000 |.... .0 . 0 . 08/15/2033 .
..55389T-AC-5 |MVW OWNER TRUST MVWOT_21-1WA SUB ABS_ABS .... |[....... . 09/20/2024 . | PAYDOUN ... ...41,641 ... .0 . 0 . 01/20/2041 .
..55400E-AC-3 |MVW_20-1A SUB ABS_ABS _20-1A 144A 4.21 ... [....... . 09/20/2024 . | PAYDOUN ... . ...10,150 |.... .0 . 0 . 10/20/2037 .
..55822A-AN-7 | MADISON PARK FUNDING LTD MDPK MEZZANIN A .... |....... . 09/30/2024 . | B47R_PB ... . 2,000,000 .2,000,000 |.... .0 . .0 . . 10/15/2034 .
..55953Y-AC-0 |MAGNETITE CLO LTD MAGNE_22-33A MEZZANIN ..... [....... . 09/20/2024 . | PAYDOUN ... 2,500,000 ......2,460,000 |.... .0 . ...0 ... 179,449 |. 07/20/2035 .
..56579U-AS-5 | MARATHON CLO LTD MCLO_20-15A MEZZANIN AB .... |....... . 07/16/2024 . | PAYDOUN ... 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.... .0 . 0 e 3,000,000 |.. ...150,465 |. 11/15/2031 .
..56585A-AG-7 | MARATHON PETROLEUM CORP SENIOR CORP_BND ...... [....... . 09/15/2024 . | MATURITY . 2,800,000 |........ 2,800,000 |........ 2,789,948 |........2,799,173 |.... .0 . 0 e 2,800,000 |.. .. 101,500 |. 09/15/2024 .
..571080-AC-7 |MARLETTE FUNDING TRUST MFT_21 ABS_ABS _2 .. 09/15/2024 . | PAYDOUN . 1,268,101 ..1,268,101 1,258,139 |. 1,264,022 |. 0 0| .1,268,101 .16,308 |. 12/15/2031 .
..57109K-AB-1 | MARLETTE FUNDING TRUST MFT_22 SUB ABS_AB .. 09/15/2024 . | PAYDOUN 1,530,069 ..1,530,059 ..1,514,843 |. 1,526,099 |. 0 0| . 1,530,059 . 04/15/2032 .
..57169%-BB-2 |MARS INC SENIOR CORP_BND ~ 3.570% 09/27/ .... 08/16/2024 . |B47R_PP ... . 9,008,591 ..9,500,000 ..8,912,140 |. .8,996,250 |. 0 0| .9,008,591 . 09/27/2041 .
..575634-AV-2 | MASSACHUSETTS ELECTRIC COMPANY SENIOR CO .... . |- 07/01/2024 . [HEDGE INCREASE ADJUST. .(825,979) .0 (825,979) |. L0 0 0| (825,979) . 02/26/2054 .
..576290-DL-1 | MASSMUTUAL GLOBAL FUNDING Il SECURED COR ... . |- 09/30/2024 . |B47R_PB ... 4,342,728 .. 4,344,000 .. 4,342,089 |. .4,342,5% |. 0 0| . 4,342,728 . 12/07/2027 .
..57643L-CJ-3 |MASTR ASSET BACKED SECURITIES MEZZANIN A .... |....... . 09/25/2024 . |PAYDOIN .oovvvvvviiiiiiiins e o, 5,986 ....5,628 |.... .0 . 0 . 02/25/2034 .
..57643L-CJ-3 | MASTR ASSET BACKED SECURITIES MEZZANIN A .... |....... . 09/30/2024 . |BATR_PB ......evvvvrinnnnnnn |oens ....25,524 ...26,085 |.... .0 . 0 . 02/25/2034 .
..581567-BS-3 | MCKESSON CORP SENIOR CORP BND  5.250% 0 ... [....... . 09/16/2024 . | CALL 100.0000 ..... . 5,970,000 .5,961,365 |.... 0. .0 . . 02/15/2026 .
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..58403Y-AD-8 |MED TRUST MED_21-MDLN LCF SENIOR_CMBS _2 .... |....... . 07/15/2024 . | PAYDOUN ... .. 1,473,926 . ......1,426,781 |.... .0 |l 1,473,926 .. 0 e . 11/15/2038 . [1.A ........
..58403Y-AR-7 |MED TRUST MED_21-MDLN SUB SUB_CMBS _21-M .... |....... . 07/15/2024 . | PAYDOUN ... .......... 816,083 |.......... 816,083 |.......... 816,083 |.... ...0 |......... 816,083 |.. 0 . 11/15/2038 . [1.A ........
..58528#-FR-3 |MEIJER INC SENIOR CORP_BND  3.760% 09/0 .... |....... . 09/30/2024 . |BATR_PP ...ooovvvvvieiiiiies | e 4,000,000 .. 4,000,000 |........ 4,000,000 |.... .0 0 e 4,000,000 |.. 0 . 09/01/2035 . [1.F ........
..58528#-FS-1 |MEIJER INC SENIOR CORP_BND  3.820% 12/1 ... |....... . 09/30/2024 . |B4TR_PP ...oovvvvvviiiiiiins |eeeeeeeieeeeeeeenns o002 1,000,000 | 1,000,000 |........ 1,000,000 |.... .0 ] 0 e 1,000,000 |.. 0 . 12/15/2035 . [1.F ........
..585494-AK-3 | MELLO MORTGAGE CAPITAL ACCEPTA WHOLE_CMO .... |....... . 09/25/2024 . | PAYDOUN ... ....(2,004) |. 0 0 . 06/01/2051 . [1.A ........
..585498-AJ-7 |MELLO MORTGAGE CAPITAL ACCEPTA SENIOR WH .... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/25/2048 . [1.A ........
..58540K-AF-8 | MELLO MORTGAGE CAPITAL ACCEPTA WHOLE_CMO .... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 06/25/2051 . [1.A ........
..58549R-AJ-5 |MELLO MORTGAGE CAPITAL ACCEPTA SUPSEN IH .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2051 . [1.A ........
..58769J-AN-9 | MERCEDES-BENZ FINANCE NORTH AM SENIOR CO .... |....... . 08/16/2024 . |B4TR_PB .......evvvvvnnnnnne . 0 0 . 08/03/2033 . [1.F FE ....
..58769J-ANM-9 | MERCEDES-BENZ FINANCE NORTH AM SENIOR CO ... 07/01/2024 . [HEDGE INCREASE ADJUST. .0 (376,491) |. 0| 0| . 08/03/2033 . 1.F FE .
..58770A-AC-7 | MERCEDESBENZ AUTO RECEIVABLES SENIOR ABS 09/15/2024 . | PAYDOUN ... 13,930 ...13,928 |. 0| 0| . 11/15/2027 . [1.A FE .
..58933Y-AX-3 |MERCK & CO INC SENIOR CORP_BND  3.400% 09/30/2024 . | B47R_PB .20,000,000 .19,312,000 |. 0| 0| . 03/07/2029 . [1.E FE .
..58933Y-BH-7 |MERCK & CO INC SENIOR CORP_BND ~ 4.050% ...... |....... . 09/30/2024 . | B47R_PB ... e [ [enll..2,578,442 | 2,580,000 |........ 2,577,910 |.... .0 .0 . . 05/17/2028 . [1.E FE .
..50020U-AB-1 |MERRILL LYNCH MORTGAGE INVESTO SENIOR WH .... |....... . 09/01/2024 . |PAYDOUN ..oovvvvvviiiiiiiens feeeeeeieiiiieeeeens e 35,046 [, 35,945 |..oeeieins 36,305 0 0 . 02/25/2034 . [3.A FM ....

REDEMPT ION 100.0000

..590738-AA-4 | MESQUITE POWER LLC SECURED CORP_BND 4. ... |....... . 09/30/2024 . | .. S AU 8,006 |............8,006 |.............8,006 |.............8,006 |......c......0 foriiiiiiiiiins (U IO [ OO (U IO 0 0 foreeeieiinnns [V PO 279 |. 12/31/2039 . |2.A PL ....
REDEMPT ION 100.0000
..50073@-AB-2 | MESQUITE POWER LLC SECURED CORPBND 4. .... |....... . 09/30/2024 . | evviiiiiiiiiiiinniiiiiiiiinnn e e 9,616 |............99,616 [............99,616 [............ 99,616 |..vvvverennn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 99,616 |..coovniieenns (U IO 0 foreeeieiinnns [ PP 3,467 | 12/31/2046 . |2.A PL ...
..504918-BR-4 | MICROSOFT CORPORATION SENIOR CORPBND ......... | ....... . 09/30/2024 . [BATR_PB ......ooeiiiiiiiins [ [ 10,263,101 |.......10,267,000 |.......10,247,903 |....... 10,262,363 |............... 0 fooeeeennns 738 |, 0 foeeeennes 738 | 0 f.... 10,263,101 [.ooooennns [ IR 0 . 08/08/2026 . |1.A FE ...
REDEMPTION 100.0000
..50524E-AB-8 | MID-ATLANTIC FAMILY MILITARY C SENIOR MU .... |....... L 08/01/2024 . [ .eeveieiiiiiiieeiiiiees [ [ 106,099 |...........106,099 |...........106,099 |........... 106,005 0 0 [ 106,099 0 . 08/01/2050 .
..50524E-AB-8 | MID-ATLANTIC FAMILY MILITARY C SENIOR MU .... |....... . 08/16/2024 . [BATR_PP ...ooveiiiiiiiiien [ e 17,675,636 17,675,479 |.... .0 . w0 e 17,675,636 |.. .0 [ . 08/01/2050 .
..50562V-Al-9 | BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP .... |....... . 08/16/2024 . [B47R_PB ... 1,093,069 1,096,689 |.... .0 | 0 e 1,003,069 |.. ...0 [ . 04/01/2036 .
..50562V-AR-8 | BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP .... |....... . 08/16/2024 . [B47R_PB ... . 6,671,380 .6,693,224 |.... .0 . .0 [........6,671,380 [.. .0 [ . 09/15/2037 .
..50980C-AE-3 |MILL CITY MORTGAGE LOAN TRUST MEZZANIN W .... |....... . 09/01/2024 . [ PAYDOIN ... ... 1,462 |.... .0 | ...0 [ .. 1,473 )L ...0 [ . 01/25/2061 .
..60081H-A#-5 |MILLIKEN & CO SENIOR CORP_BND ~ 2.710% 1 .... |....... . 09/30/2024 . [B47R_PP ... ... 700,000 |.... .0 . ....0 f....rell.. 700,000 |.. .0 [ . 10/15/2031 .
..60081H-A*-9 | MILLIKEN & CO SENIOR CORP_BND  2.080% 1 .... |....... . 09/30/2024 . [B47R_PP ... .3,800,000 |.... .0 | ....0 [........3,800,000 [.. ...0 [ . 10/15/2026 .
..60081H-A@-7 |MILLIKEN & CO SENIOR CORP_BND ~ 2.400% 1 .... |....... . 09/30/2024 . [B47R_PP ... .3,100,000 |.... .0 . ....0 [........3,100,000 [.. .0 [ . 10/15/2028 .
..60081H-B*-8 |MILLIKEN & CO SENIOR CORP_BND ~ 2.860% 1 .. 09/30/2024 . | B47R_PP . 800,000 |. 0 0 800,000 0 . 10/15/2033 .
..61744C-NT-9 | MORGAN STANLEY ABS CAPITAL | M MEZZANIN 09/25/2024 . | PAYDOUN 46,288 |. 0 0 46,404 0 . 02/25/2035 .
..61744C-PK-6 | MORGAN STANLEY ABS CAPITAL | M MEZZANIN 07/25/2024 . | PAYDOUN .6,763 |. 0 0 .6,744 0 . 03/25/2035 .
..61748J-AA-5 | MORGAN STANLEY MORTGAGE LOAN T SENIOR WH .. - |- 09/25/2024 . [ PAYDONN 25,966 |. 0 0 101,916 0 . 08/25/2036 .
..61762-BZ-3 | MORGAN STANLEY BAML TRUST MSBA SUB SUB_C .... |....... |- 09/01/2024 . [ PAYDONN L4414 | 0 0 .4,378 0 . 07/15/2046 .
..617620-AA-0 | MORGAN STANLEY REREMIC TRUST M SENIOR AB .... |....... . 09/25/2024 . | PAYDOUN ... ....8,522 |.... .0 . ...0 [ .0 [ . 10/25/2034 .
..61915R-AU-0 | MORTGAGEIT TRUST MHL_05-5 SUPSEN WHOLEC .... |....... . 09/25/2024 . [ PAYDOIN ... ...20,981 |.... .0 | ...0 [ ...0 [ . 12/25/2035 .
..61945V-AA-9 | MOSAIC SOLAR LOAN TRUST MSAIC ABS_ABS _2 ... |..ee... . 09/20/2024 . [ PAYDOIN ... ...35,493 |.... .0 . ...0 [ .0 [ . 06/20/2053 .
..61946K-AA-2 | MOSAIC SOLAR LOANS LLC MSAIC_2 ABS_ABS _ .... |....... . 09/20/2024 . [ PAYDOIN ... ...10,014 |.... .0 | ...0 [ ...0 [ . 06/20/2053 .
..61946L-AA-0 | MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... |....... . 09/20/2024 . [ PAYDOIN ... ...19,469 |.... .0 . ...0 [ .0 [ . 02/20/2044 .
..61946Q-AA-9 | MOSAIC SOLAR LOAN TRUST MSAIC SENIOR ABS .... |....... . 09/20/2024 . [ PAYDOIN ... ....6,149 |.... .0 | ...0 [ ...0 [ . 01/20/2053 .
..62012X-AF-1 | NGPL PIPECO LLC SENIOR CORP_BND 144A 4 ... 08/16/2024 . | B47R_PB . 500,000 |. 0 0 0 . 08/15/2027 .
..62020K-AB-8 | NORTH MILL EQUIPMENT FINANCE F ABS_ABS _ .. 09/15/2024 . | PAYDOUN ..260,019 |. 0 0 0 . 10/16/2028 .
..62027#-AE-6 | NFL VENTURES LP SENIOR CORP_BND ~ 3.400% .... 09/30/2024 . | B47R_PP .1,015,064 |. 0 0 .1,015,064 0 . 04/15/2030 .
..62027#-AF-3 |NFL VENTURES LP SENIOR CORP_BND ~ 3.480% .... 09/30/2024 . | B47R_PP ..584,188 |. ..584,188 |. 0 0 .584,188 0 . 04/15/2031 .
..62027#-AG-1 | NFL VENTURES LP SENIOR CORP_BND ~ 3.570f% ... 09/30/2024 . | B47R_PP ..1,017,647 |. 1,017,647 |. 0 0 .1,017,647 0 . 04/15/2032 .
..629276-AA-6 |NHL US FUNDING LP SECURED CORP BND 4.1 .... |....... . 09/29/2024 . [MATURITY ...oeeveeeeeveens Joveeeeeiiieeeeenes | 7,700,000 ... 7,700,000 |........ 7,700,000 |........7,700,000 |.... .0 |. 0 fo. 7,700,000 |.. .0 |. . 09/29/2024 .
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REDEMPT [ON 100.0000
..63002¢-AA-2 | SHELL REQUIRES SEC MASTER REVI CORP BND .... |....... L 07/31/2024 | eeeeeeeiiiieeeeeiiiieeees | e 334,420 |........... 334,420 |........... 343,496 oeevvviiiiiinnnns (V2 0 e (VO 0 0 s 334,420 |........ (9,076) [cvvvvvvrnnnnnns 0 . 07/31/2033 . [1.G FE ....
..63172-AA-7 | NASSAU LTD NCC_19-11A SENIOR ABS_ABS _19 .... |....... . 07/15/2024 . | PAYDOUN ... ... 18,405 .0 . 0 0 . 10/15/2082 . [1.A FE ....
..63860F-AE-3 |NATIONSTAR HOME EQUITY LOAN TR SENIOR AB .... 09/25/2024 . | PAYDOUN ..632,709 0 0| 0| . 09/25/2036 . [1.A FM ....
..63861H-AL-2 |NATIONSTAR MORTGAGE LOAN TRUST SENIOR WH ... 09/01/2024 . | PAYDOUN .25,544 0 0| 0| . 12/25/2052 . [1.A . .
..63935B-AA-1 | NAVIENT STUDENT LOAN TRUST NAV SENIOR AB .... 09/15/2024 . | PAYDOUN 91,906 0 0| 0| . 01/15/2069 . [1.A FE ....
..639390-AA-4 | NAVIENT STUDENT LOAN TRUST NAV SENIOR AB .... 09/25/2024 . | PAYDOUN 75,077 0 0| 0| . 06/25/2065 . [1.A FE ....
..63941H-AA-0 | NAVIENT PRIVATE EDUCATION LOAN SENIOR AB .. 09/15/2024 . | PAYDOUN .. 115,042 0 0| 0| . 05/15/2069 . [1.A FE ....
..63942B-AA-2 | NAVIENT STUDENT LOAN TRUST NAV ABS_ABS _ .... [....... . 09/15/2024 . | PAYDOUN ... .0 . 0 0 . 05/15/2069 . [1.A FE ....
..63942L-AA-0 | NAVIENT PRIVATE EDUCATION LOAN ABS_ABS _ .... [....... . 09/15/2024 . | PAYDOUN ... .0 . 0 0 . 07/15/2069 . [1.A FE ....
..64035D-AA-4 |NSLT_21-1 SENIOR ABS_ABS _21-A 144A 5. ... [....... . 09/20/2024 . | PAYDOUN ... .0 . 0 0 . 04/20/2062 . [1.A FE ....
..64132D-AJ-7 | NEUBERGER BERMAN CLO LTD NEUB SENIOR ABS .... |....... . 07/19/2024 . | PAYDOUN ... .0 . 0 0 . 01/20/2032 . (1.A FE ....
..643528-AC-6 |NEW CENTURY ALTERNATIVE MORTGA SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/25/2036 . [1.A FM ....
..64352V-ES-6 | NEW CENTURY HOME EQUITY LOAN T MEZZANIN ..... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2033 . [1.A FM ...
..64352V-KWi-0 | NEW CENTURY HOME EQUITY LOAN T MEZZANIN ..... |[....... . 09/25/2024 . | PAYDOUN ... .0 . .0 . .0 . . 06/25/2035 . [1.A FM ....
REDEMPT [ON 100.0000

..64755@-AA-9 | NEW MOUNTAIN GUARDIAN Il BDC SENIOR COR .... |....... VL VA 717 S R R R 528,445 |........... 528,445 |........... 528,445 |........... 528,445 0 [V R 528,445 |.....ovvvennne (VO 0 . 07/15/2025 . |2.CPL ....

REDEMPTION 100.0000

..647550-AB~7 | NEW MOUNTAIN GUARDIAN 111 BDC SENIOR COR .... 08/16/2024 . | .. ..205,128 ..205,128 ..205,128 |. ..205,128 |.. 0 0 .205,128 0 . 07/15/2025 . |2.C PL ....
..64829V-AA-4 | NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .. 09/01/2024 . | PAYDOUN 21,976 21,976 21,855 |. 0 0 0 . 12/25/2057 . |1.A .

..64830J-AA-8 | NEW RESIDENTIAL MORTGAGE LOAN WHOLE_CMO ..... |....... . 09/25/2024 . [ PAYDOIN ... .. 38,645 .0 | ...0 [ ...0 [ . 04/25/2061 . |1.A ........
..64830U-AA-3 | NEW RESIDENTIAL MORTGAGE LOAN SUPSEN WHO .... |....... . 09/01/2024 . [ PAYDOIN ... .0 . .0 [ .0 [ . 05/25/2060 . |1.A ........
..64830U-AA-3 | NEW RESIDENTIAL MORTGAGE LOAN SUPSEN WHO .... |....... . 09/30/2024 . [B47R_PB ... .0 | ...0 [ ...0 [ . 05/25/2060 . [1.A ........
..64831M-AA-0 | NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO ... |....... . 09/01/2024 . [ PAYDOIN ... .0 . ...0 [ .0 [ . 03/27/2062 . |1.A ........
..64831U-AA-2 | NEW RESIDENTIAL MORTGAGE LOAN WHOLE_CMO ..... |....... . 09/01/2024 . [ PAYDOIN ... . 21,17 . .0 | ...0 [ ...0 [ . 06/25/2062 . |1.A FE ...
..65023P-AN-0 | NEWARK BSL CLO NBCLO_17-1A ABS_ABS _17-1 .... |....... . 07/25/2024 . [PAYDOIN ... 145,911 145,911 |...........145,911 |.... .0 . ...0 [ .0 [ . 07/25/2030 . |1.A FE ...
..651639-AX-4 | NEWMONT CORPORATION SENIOR CORPBND 2. .....|....... . 09/30/2024 . [B47R_PB ... ........1,685,000 |........1,5671,940 |........1,577,567 |.... .0 | .0 . ...0 [ . 10/01/2029 . |2.A FE ...
..651639-AY-2 | NEWMONT CORPORATION SENIOR CORPBND ~ 2. ... |....... . 09/30/2024 . [BATRPB ....ooveiiiiiiiines [eeeeeiiiiieeeenn [en. 2,468,406 ... 2,500,000 |........ 2,455,200 |........ 2,466,655 |.... .0 . ...0 .0 [ . 10/01/2030 . |2.A FE ....
..65339K-AT-7 | NEXTERA ENERGY CAPITAL HOLDING SENIOR CO .... 09/30/2024 . | VARIOUS 10,428,985 .10,500,000 .10,296,679 |. 10,419,139 |. 0 0 0 . 05/01/2027 . |2.A FE ....
..65339K-BJ-8 | NEXTERA ENERGY CAPITAL HOLDING SENIOR CO .... 09/30/2024 . | B47R_PB . 9,981,008 10,000,000 ..9,961,600 |. .9,979,616 |. 0 0 .9,981,008 0 . 04/01/2029 . |2.A FE ....
..653420-AC-6 | NEXTERAENERGYOPERAT INGPARTN SENIOR CORP_ ... 09/15/2024 . | MATURITY . ... 44,000 ...44,000 ...44,000 |. ...44,000 |. 0 0 ..44,000 0 . 09/15/2024 . |3.A FE ...
..653420-AK-8 | NEXTERAENERGYOPERAT INGPARTN SENIOR CORP_ ... - |- 07/15/2024 . [MATURITY .. ..100,000 . 100,000 . 100,000 |. . 100,000 |. 0 0 100,000 0 . 07/15/2024 . |3.A FE ....
..65364U-AU-0 | NIAGARA MOHAIK POWER CORPORATI SENIOR CO .... |....... |- 07/01/2024 . |HEDGE INCREASE ADJUST. .(808,634) [e.eeeeeennnnnens 0 |........ (808,801) [c.cceuurrrnnnnnne 0| 0 0 0 . 01/17/2054 . |2.A FE ...
..653937-AC-6 | 1988 CLO 1 LTD 1988M_22-1A ABS_ABS _22-1 ... |....... . 09/30/2024 . [B4TRPB .....coeeiuiiiinnnn . 2,000,000 ..2,000,000 .0 . .0 . .0 . . 10/15/2037 . |1.C FE ....
..65412V-A*-7 | NIGHTHAK SOLAR FUNDING LLC SECURED CORP .... |....... . 09/30/2024 . [ eeeeiiieiiiiiee e [ [ 357,472 [ 357,472 |ceeeennnns 357,472 |........... 357,472 0 0 foreeeenns 357,472 |eveeieeis (U IO 0 . 12/31/2043 . |2.CPL ....
..65412V-AA-4 | NIGHTHANK SOLAR FUNDING LLC SECURED CORP .... |....... . 09/30/2024 . . 09/30/2044 . |2.CPL ....
..65537K-AB-6 | NOMURA HOME EQUITY LOAN INC NH SENIOR AB .... |....... . 09/25/2024 . [ PAYDOIN ... . 02/25/2037 . |[1.A FM ...
..666807-CE-0 | NORTHROP GRUMMAN CORP SENIOR CORP_BND ......... | .eeee.s . 09/30/2024 . [ VARIOUS ... .5,721,878 |.... . 02/15/2031 . |2.A FE ....

. 06/25/2036 . |[1.A FM ...
. 03/15/2040 . |1.F FE ...
. 11/25/2062 . |1.A FE ...
. 05/25/2061 .
. 05/25/2061 .

..66988V-AA-6 | NOVASTAR HOME EQUITY LOAN NHEL SENIOR AB ....
..67021C-AF-4 | NSTAR ELECTRIC CO SENIOR CORPBND ~ 5.50 ...
..670855-AA-3 | 0BX TRUST OBX_23-NOM1 SENIOR WHOLE_CMO _ ....
..670857-AB-7 | ONSLOW BAY FINANCIAL LLC TRUST WHOLE_CMO ..
..670857-AC-5 | ONSLOW BAY FINANCIAL LLC TRUST WHOLE_CMO ....

. |- 09/25/2024 . [PAYDOIN ...
- |- 08/16/2024 . [B47R_PB ...
09/01/2024 . | PAYDOUN
09/01/2024 . | PAYDOIN
. 09/01/2024 . [PAYDOIN ...

..199,843 |....
.6,348,810 |....

oo ocooooo

coocooooo
oo ocooooo
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REDEMPT [ON 100.0000
..67100@-AA-4 | OCF BROUSSARD LA CTL PT TR CORPBND 4. .... [....... . 09/16/2024 . | evveiiiiiiiiiininiiiiiiiinnn e e 1,48 |[oeeennnne 1,448 |ooeeveennnns 1,448 |oeeeeenens 1,448 | 0 e (VO 0 | (VO 0 e 1,448 |l (VN 0 | [V 48 . 04/30/2043 . |1.G ........
..67100@-AB-2 | OCF BROUSSARD LA CTL PASS-TH CORP_BND ...... |....... . 09/16/2024 . .0 . 0 . 04/30/2043 .
..671078-AN-3 | OCP_20-18A ABS_ABS _20-18A 144A  6.634% .... [....... . 08/20/2024 . | PAYDOUN ... .5,000,000 . 4,991,852 |.... .0 . 0 . 07/20/2032 .
..671078-A0-6 | OCP CLO LTD OCP_20-18A SUB ABS_ABS _20-1 ... |....... . 08/20/2024 . | PAYDOUN ... .5,000,000 . . ........5,000,000 |.... .0 . 0 . 07/20/2032 .
..671078-AU-7 |0CP CLO LTD OCP_20-18A SUB ABS_ABS _20-1 ... |....... . 08/20/2024 . | PAYDOUN ... .........500,000 |.......... 500,000 |.......... 501,000 |.... .0 . .0 . . 07/20/2032 .
..67112C-AQ-0 | 0ZLM LTD 0ZLM_17-19A MEZZANIN ABS_ABS _1 .... [....... . 08/05/2024 . |PAYDOIN ..oovvvviviiiiiiins e s 6,750,000 |........ 6,750,000 |........ 6,750,000 |.... .0 . 0 e .. . . 01/15/2035 .
..67112C-AS-6 | 0ZLM LTD 0ZLM_17-19A ABS_ABS _17-19A 144 .... |....... . 08/05/2024 . |PAYDOIN ...oovvvviiiiiiiiins oo s 5,000,000 |........ 5,000,000 |........ 4,975,000 |.... .0 . 0 e 5,000,000 |.. ...385,230 |. 01/15/2035 .
..67112V-AL-9 | ONSLOW BAY FINANCIAL LLC OBX_1 SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 ..26,032 |.. 1,122 |. 05/25/2049 .
..67113C-AE-6 | ONSLOW BAY FINANCIAL LLC OBX_2 SUPSEN WH .... 09/01/2024 . | PAYDOUN 0 0| . 05/25/2049 .
..67114V-AA-1 | 0BX TRUST OBX_22-NOM1 WHOLE_CMO _22-Naw1 ... 09/01/2024 . | PAYDOUN 0 0| . 11/25/2061 .
..67115D-AA-0 | OBX TRUST OBX_21-NQM4 WHOLE_CMO _21-NaM4 ... 09/01/2024 . | PAYDOUN 0 0| . 10/25/2061 .
..67115D-AB-8 | 0BX TRUST OBX_21-NQM4 WHOLE_CMO _21-NQM4 .... . |- 09/01/2024 . | PAYDOUN 0 0| . 10/25/2061 .
..67115D-AC-6 | 0BX TRUST OBX_21-NQM4 WHOLE_CMO _21-NaM4 ... . |- 09/25/2024 . | PAYDOUN 24,627 0 0| . 10/25/2061 .
..67116C-AG-8 | OAK HILL CREDIT PARTNERS OAKC MEZZANIN A .... |....... . 07/20/2024 . | PAYDOUN ... . 3,125,000 ..3,125,000 .0 . .0 ]l 3,126,000 .. . 07/20/2035 .
..67117D-AA-8 | ONSLOW BAY FINANCIAL LLC OBX_2 SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... ... 92,466 ...02,466 .0 . 0 ..92,466 |.. . 08/25/2062 .
..67117D-AA-8 | ONSLOW BAY FINANCIAL LLC OBX_2 SENIOR WH .... |....... . 09/30/2024 . | B47R_PB ... .. 409, 162 .0 . 0 . 08/25/2062 .
..67117Y-AA-2 | 0BX TRUST OBX_22-NGM8 SENIOR WHOLE_CMO _ ... |....... . 09/01/2024 . | PAYDOUN ... .. 29,309 .0 . 0 . 09/25/2062 .
..67118H-AA-8 | ONSLOWBAYF INANCIALLLCOBX_2 WHOLE CMO M2- .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/26/2063 .
..67119D-AA-6 | ONSLOWBAYF INANCIALLLCOBX_2 WHOLE CMO MO- .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 01/25/2064 .
..67119E-AA-4 | ONSLOWBAYF INANCIALLLCOBX_2 WHOLE CMO 11- 09/01/2024 . | PAYDOUN 0 0| . 06/25/2064 .
..67119F-AA-1 | ONSLOWBAYF INANCIALLLCOBX_2 WHOLE CMO M7- .. 09/01/2024 . | PAYDOUN 0 0| . 03/25/2064 .
..67448D-AL-4 | 0BX TRUST OBX_22-NOM2 WHOLE_CMO _22-NaM2 .. 09/01/2024 . | PAYDOUN 0 0| . 01/25/2062 .
..674480-AT-8 | OBXT_19-EXP1 WHOLE_CMO _19-EXP1 144A 5 .. 09/25/2024 . | PAYDOUN 0 0| . 01/25/2059 .
..67448X-AD-8 | 0BX TRUST OBX_21-J3 WHOLE_CMO _21-J3 144 .... 09/01/2024 . | PAYDOUN .47, . K 0 0| . . 10/25/2051 .
..674509-DJ-1 | OCCIDENTAL PETROLEUM CORPORATI SENIOR CO .... |....... . 08/16/2024 . |B47R_PB ... ,732,583 1,500,000 1,738,768 |.... .0 . o0 e 1,732,583 .. . 03/15/2040 .
..67571A-AA-3 | OCTANE RECEIVABLES TRUST OCTL ABS_ABS 2 .... [....... . 09/20/2024 . | PAYDOUN ... ..203,711 ..202,868 |.... .0 . 0 .203,711 |.. . 03/22/2027 .
..67571B-AA-1 | OCTANE RECEIVABLES TRUST OCTL ABS_ABS 2 .... [....... . 09/20/2024 . | PAYDOUN ... .. 162,643 .0 . 0 .162,643 |.. . 05/21/2029 .
..67571F-AB-0 | OCTANE RECEIVABLES TRUST OCTL ABS 4-1-A2 .... |....... . 09/20/2024 . | PAYDOUN ... .. 142,620 .0 . 0 . 05/20/2030 .
..67578A-AA-6 | OCTANE RECEIVABLES TRUST OCTL ABS_ABS 2 .... [....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . 09/20/2028 .
..67578X-AA-6 | OCTANE RECEIVABLES TRUST OCTL ABS_ABS 2 .... [....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . 02/22/2028 .
..676477-AA-0 | OCEANVIEW MORTGAGE LOAN TRUST SENIOR WHO .... . |- 09/01/2024 . | PAYDOUN ... . K .0 . 0 . 05/28/2050 .
..67647V-AD-1 | OCEANVIEW MORTGAGE TRUST OCMT WHOLE_CMO ..... . |- 09/01/2024 . | PAYDOUN ... 103,958 ... (2,566) | .0 . . 0 . 06/25/2051 .
..677071-AC-6 | OHANA MILITARY CMNTYS LLC HAWA SENIOR MU .... . 08/16/2024 . |B47TR_PP ... 833,334 .. (2,978) | 0 e (2,978) ... .0 . . 04/01/2049 .
REDEMPT [ON 100.0000
..67773#-AD-2 |OHIO VALLEY ELECTRIC CORPORATI SENIOR CO .... |....... . 08/15/2024 . ,013,703 1,013,703 |.... .0 . ....0 |..ee... 1,013,703 .. . 02/15/2026 . [2.C FE .
..68269C-AA-4 | ONEMAIN FINANCIAL ISSUANCE TRU SENIOR AB .... |[....... . 09/14/2024 . | PAYDOUN ... 409,537 ..400,537 |.... .0 . 0 ...409,537 |.. . 03/14/2033 . [1.A FE .
..68377G-AC-0 | OPORTUN FUNDING LLC OPTN_21-B SUB ABS_AB .... |....... . 09/08/2024 . | PAYDOUN ... ...67,315 |.... .0 . 0 . 05/08/2031 . |2.C FE
..68377W-AC-5 | OPORTUN FUNDING LLC OPTN_21-C SUB ABS_AB .... 09/30/2024 . | B47R_PB ..239,983 |. 0 0| . 10/08/2031 . [2.C FE .
..68383N-CG-6 | OPTEUM MORTGAGE ACCEPTANCE COR MEZZANIN ... 09/25/2024 . | PAYDOUN ... ..191,947 |. 0 0| . 11/25/2035 . [1.A FM .
..690742-AL-5 | OWENS CORNING SENIOR CORP BND 144A 3.5 .. 08/12/2024 . [ TAX FREE EXCHANGE ....... |ocevvvrvrrieennnnns [ornenn... 698,224 .......... 750,000 |.......... 667,500 [.....ccccnnnnnnnn 0| 0 0| . 02/15/2030 . (2.B FE .
..691458-AA-4 | OXFORD FINANCE FUNDING TRUST O ABS_ABS _ ... 09/15/2024 . | PAYDOUN ... 48,714 0 0| . 02/15/2030 . 1.F FE .
..69357Q-AA-4 | PRESTON RIDGE PARTNERS MORTGAG WHOLE_CMO ... 09/25/2024 . | PAYDOUN ..156,279 |. 0 0| .156, . 10/25/2051 . [1.A FE .
..69357X-AA-9 |PFP_21-8 SENIOR_CMBS _21-8 144A  6.451% .... |....... . 08/10/2024 . | PAYDOUN ... R ........ 1,203,867 |.... .0 . .0 |........ 1,208,867 . 08/09/2037 . [1.A FE .
..694308-JP-3 |PACIFIC GAS AND ELECTRIC COMPA SECURED C .... |....... . 09/30/2024 . |B47TRPB .....evvvvvvvvnnnnns Joveeeeeeeeeeeeeneen |, 2,897,891 ........3,000,000 |........ 2,731,710 |........ 2,840,265 0 0 feennn 2,897,891 . 01/01/2026 . |2.B FE
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..695114-BT-4 | PACIFICORP SECURED CORP_BND ~ 7.700% 11/ ... [....... . 08/16/2024 . |B47R_PB ... ..6,000,000 ......6,583,604 |.... .0 . .6,546,735 |.. 0 e . 11/15/2031 . [1.F FE ....
..69702B-AA-9 | PALMER SQUARE LOAN FUNDING LTD SENIOR AB .... [....... . 07/22/2024 . | PAYDOUN ... 270,201 269,323 |...........269,323 |.... .0 . ....270,201 0 . 07/20/2029 . (1.A FE ....
..701094-AS-3 | PARKER HANNIFIN CORPORATION SENIOR CORP_ ..... [....... . 09/30/2024 . | B4TR_PB ... .... 900,000 ..898,020 |.... .0 . .898,697 |.. 0 . 09/15/2029 . [2.A FE ....
..704100-AB-2 | PAWNEE EQUIPMENT RECEIVABLES L ABS_ABS _ ... [....... . 09/15/2024 . | PAYDOUN ... . ...96,908 |.... .0 . ..96,916 |.. 0 . 07/15/2027 . (1.A FE ....
..70410D-AC-2 | PAWNEE EQUIPMENT RECEIVABLES P ABS_ABS _ ... [....... . 09/15/2024 . | PAYDOUN ... ..1,035,839 |........ 1,035,839 |........ 1,035,980 |.... JR Y PO ) ISR | B R 1,035,839 |.. 0 . . 02/15/2028 . [1.A FE ....
..70410L-AD-2 | PAWNEE EQUIPMENT RECEIVABLES P SUB ABS A .... |....... . 09/15/2024 . | PAYDOUN ... ...... 2,304,068 |........ 2,304,068 |........ 2,220,906 |.... 0 23,839 [0 s 2,304,068 |.. 0 .48,271 |. 02/15/2026 . [1.A FE ....
..718547-AR-3 | PHILLIPS 66 CO SENIOR CORP_BND ~ 5.300% ...... [....... . 08/16/2024 . |BATR_PB .....ovvvviiiiiiiins fooeeieiiiieeeiins |l 8,332,753 |........ 8,260,000 |........ 8,338,309 |.... O PO V300 : ) ISR | B R 8,332,753 |.. 0 ...274,829 |. 06/30/2033 . [2.A FE ....
.. T2132K-AE-5 |PIKES PEAK CLO PIPK_22-11 MEZZANIN ABS A .... |....... . 07/25/2024 . |PAYDOIN .ooovvviiiiiiiiiins e | 16,400,000 |....... 16,400,000 |....... 16,400,000 |.... K .0 . N |1 R 16,400,000 |.. 0 ...997,614 |. 07/25/2034 . [1.C FE ....
..72909%-AA-9 | PLENARY PROPERTIES MERCED LLC SECURED CO .... |....... . 09/30/2024 . | VARIOUS ... ... 165,527 |........... 165,527 |........... 176,283 |............59,285 |.... ... (9,847) ] 0 el (9,847) ... .0 ....165,527 |.. 0 . 03/31/2054 . [1.G PL ....
..72009%-AA-9 | PLENARY PROPERTIES MERCED LLC SECURED (O .... 08/16/2024 . [ VARIOUS ... 41,278,720 .38,968,446 .41,500,585 |. 41,319,922 |. .. (41,202) | 0 (41,202) 0| 41,278,720 0| . 03/31/2054 . [1.G PL ....
..73179P-AM-8 | AVIENTCORP SENIOR CORP_BND 144A  5.750% 09/20/2024 . | CALL 100.0000 . 2,140,000 ..2,140,000 ..2,140,000 |. .2,140,000 |. 0 0| .2,140,000 0| . 05/15/2025 . [3.C FE ....
..73937@-AB-9 | POWERSOUTH ENERGY COOP SECURED CORP_BND ...... . 08/16/2024 . | B47R_PP [ O R 1,700,000 |........ 1,700,000 |........ 1,700,000 |.... .0 . 0 e 1,700,000 |.. .0 . . 04/04/2038 . [1.G ........
REDEMPT [ON 100.0000
..73943#-AD-5 |PRAIRIE BREEZE CLASS B HOLDING SECURED C .... |....... . 09/30/2024 . ... 54,937 .0 . 0 ..54,937 |.. 0 . 05/01/2039 . [2.C PL
..74170*-AT-6 | PRIME PROPERTY FUND LLC SENIOR CORP_BND ...... . |- 08/16/2024 . |B47R_PP ... ..900,000 . 900,000 |.... .0 . 0 0 . 10/11/2082 . [2.A ........
..74170*-BB-4 | PRIME PROPERTY FUND LLC SENIOR CORP_BND ...... . |- 08/16/2024 . |B47R_PP ... . 4,400,000 .4,400,000 |.... .0 . 0 0 . 12/12/2039 . (2.A ........
..742855-AA-7 | PRODIGY FINANCE PRDGY_21-1 SENIOR ABS_AB .. 09/25/2024 . | PAYDOUN 17,460 17,214 |. 0 0| 0| . 07/25/2051 . [1.C FE .
.. 74332X-AA-9 | PROGRESS RESIDENTIAL MASTER TR SENIOR SE .... 09/03/2024 . | PAYDOUN ..5,637 .5,53 | 0 0| 0| . 05/17/2041 . [1.A FE .
.. 74333C-AA-4 | PROGRESS RESIDENTIAL MASTER TR SENIOR AB ... 08/01/2024 . | PAYDOUN 10,466 10,369 |. 0 0| 0| . 10/27/2039 . [1.A FE .
..743874-AJ-8 | PROVIDENT FUNDING MORTGAGE LOA SENIOR WH ... |....... . 09/01/2024 . | PAYDOUN ... ... 26,856 .0 . 0 0 . 02/25/2050 . [1.A ........
..74448J-AA-1 | PRPM_24-RCF4 PRPM_24-RCF4  4.000% 07/25 .... |....... . 09/25/2024 . |PAYDOUN ....oovvvvviinnnnnns ....220,868 |... L0 . .0 . 0 0 . 07/25/2054 . [1.A FE .
.. 745332-CN-4 | PUGET SOUND ENERGY INC SECURED CORP BND ...... [....... . 07/01/2024 . |HEDGE INCREASE ADJUST. (1,616,709) [..vvvvvvvvvnnnnnnn 0 [ (1,616,632) |.... 0 e .0 . 0 0 . 06/15/2054 . [1.G FE .
..745867-AX-9 |PULTE GROUP INC SENIOR CORP_BND  5.000% .... |....... . 09/30/2024 . | VARIOUS ... . 2,586,173 .. 2,456,248 |........2,567,144 |.... .0 . 0 0 .. 160,104 |. 01/15/2027 . |2.B FE
.. 74922A-AA-5 |RESIDENTIAL ACCREDIT LOANS INC SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... .. 178,033 178,033 146,655 |...........159,683 |.... .0 . 0 PO PO | N 5,399 |. 07/25/2037 . |1.A FM .
.. T4922R-AC-4 |RESIDENTIAL ACCREDIT LOANS RAL SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... .. 147,750 .... 168,976 ... 115,618 |............98,865 |.... .0 . 0 0 .. 7,159 | 12/25/2036 . [1.A FM .
.. TA922R-AH-3 | RESIDENTIAL ACCREDIT LOANS RAL SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... ... 51,545 ... 41,516 |.... .0 . 0 0 ..2,819 | 12/25/2036 . [1.A FM
.. 74936R-AE-4 | RCKT MORTGAGE TRUST RCKT_21-2 SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... ... 85,988 ...87,563 |.... .0 . 0 0 . 06/25/2051 . [1.A ........
..74980E-AS-7 |RR LTD RRAM_19-7A MEZZANIN ABS_ABS _19-7 ... [....... . 09/30/2024 . | B47R_PB ... . 4,600,000 .4,600,000 |.... .0 . .0 . .0 . . 01/15/2037 . [1.C FE .
REDEMPT [ON 100.0000
..75003@-AA-5 | RENEWABLE ENERGY ALTERNATIVES CORP_BND ....... [....... . 07/01/2024 . ... 68,219 ...68,219 |.... .0 . . 09/30/2046 . [2.C PL
..75009J-AB-7 |RAD CLO LTD RAD_22-17A MEZZANIN ABS_ABS ..... |[....... . 09/30/2024 . | B47R_PB ... . 4,000,000 .4,000,000 |.... .0 . . 10/20/2035 . 1.C FE .
REDEMPT [ON 100.0000
..750731-AA-9 | AUTUMN WIND HQ LLC SECURED CORP BND 3. .... |[....... L VA (V07 R R R 9,983 ....9,983 |.... 0 0 . 02/10/2049 . [2.A ........
..750731-AA-9 | AUTUMN WIND HQ LLC SECURED CORPBND 3. .... [....... . 08/16/2024 . | B47R_PP ... . 5,868,163 .5,868,163 |.... 0 0 . 02/10/2049 . (2.A ........
..751150-AA-1 |RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... 21,857 ...38.,891 |.... .. (17,034) |... 0 0 . 09/25/2046 . [1.A FM .
..751150-AD-5 |RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... |....... . 09/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e e 8,130 ...14,380 |.... .. (6,250) |... 0 0 . 09/25/2046 . |4.A FM
..751150-AD-5 |RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... ....2,661 |.... 0 0 . 09/25/2046 . |4.B FM
..751150-AD-5 |RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... |....... . 09/30/2024 . | B47R_PB ... .4,287,780 |.... 0 0 . 09/25/2046 . |4.A FM
..75115H-AB-2 |RESIDENTIAL ACCREDIT LOANS INC SENIOR WH .... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 12/26/2036 . [1.A FM .
..75409J-AG-2 | RATE MORTGAGE TRUST RATE_21-J1 SUPSEN WH .... 09/01/2024 . | PAYDOUN 0| 0| . 07/25/2051 . [1.A ........
..755750-AA-4 | JP MORGAN CHASE READY CAPITAL SENIOR_CVB ... 09/25/2024 . | PAYDOUN 0| 0| . 11/25/2036 . [1.A FE .
..76110W-YM-2 | RESIDENTIAL ASSET SECURITIES C MEZZANIN ... 09/25/2024 . | PAYDOUN 0| 0| . 06/25/2034 . [1.A FM .
..76114G-AA-5 |RESIDENTIAL ASSET SECURITIZATI SENIOR WH .. 08/01/2024 . | PAYDOUN 0| 0| . 02/25/2087 . [1.F FM .
..76114G-AA-5 |RESIDENTIAL ASSET SECURITIZATI SENIOR WH .. 07/01/2024 . | PAYDOUN 0| 0| . 02/25/2037 . |2.C FM
..76116R-AA-9 | RESVMAE MORTGAGE LOAN TRUST RSM SENIOR AB .... |....... . 09/25/2024 . | PAYDOUN ... .0 . .0 . . 02/25/2036 . [1.A FM .
..76119C-AA-9 |RESIDENTIAL MORTGAGE LOAN TRUS SENIOR WH .... |....... . 09/01/2024 . |PAYDOIN .ovvvvvvevvveeeenns Joveeeeeeeeeeeeeeeens Joveeennn 20,786 ovveennnnn 27,786 |ovvvennnnnn 27,786 ovvveennnnnn 27,786 fovvvvnnnnnnnn 0 [ 0 e 0 0 e 0 0 . 01/26/2060 . [1.A ........
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..76123)1-AA-1 |RESIDENTIAL MORTGAGE TRUST RML SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... ...20,365 |.... .0 . 0 ...231 |. 05/25/2060 . [1.A ........
..76676C-AA-4 |RINLTORIN_19-1A ABS_ABS _19-1A 144A 6. ... [....... . 09/10/2024 . | PAYDOUN ... . 2,459,133 |.... .0 . 0 135,773 |. 09/10/2030 . |1.A FE .
..T7340R-AT-4 |ROCKIES EXPRESS PIPELINE LLC SENIOR CORP .... |....... . 09/18/2024 . | TD SECURITIES (USA) .... .0 . 0 .. 1,587 |. 05/15/2030 . 3.B FE
..780153-BS-0 | ROYALCARIBBEANCRUISESLTD SECURED CORP BN .... |....... . 08/13/2024 . | CALL 105.9260 ..... .0 . .0 . 149,697 |. 01/15/2029 . |2.C FE
..78349A-A#-0 |RWJ BARNABAS HEALTH INC SECURED CORPBND .... |....... . 08/16/2024 . |B47TR_PP ... .0 . .0 ...269,106 |. 07/01/2039 . [1.E ........
..78349A-A@-2 | RWJ BARNABAS HEALTH INC SECURED CORPBND .... |....... . 09/30/2024 . | B47R_PP ... .0 . ...0 ...270,448 |. 07/01/2034 . [1.E ........
..78396Y-AA-1 | SESAC INC SENIOR ABS_ABS _19-1 144A 5. ... [....... . 07/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2049 . |2.C FE
..78397W-AC-0 | SCF EQUIPMENT LEASING LLC SCFE SENIOR AB .... |....... . 09/20/2024 . | PAYDOUN ... .0 . L3312 ) 0 . 10/21/2030 . [1.A FE .
..784024-AB-7 | SCF EQUIPMENT LEASING LLC SCFE SENIOR AB .... |....... . 09/20/2024 . | PAYDOUN ... . 0 e (2,732) | 0 . 01/22/2030 . [1.A FE .
..78414S-AC-8 | SBNALT_24-A ABS _24-A-A2 144A  5.450% 0 .. 09/20/2024 . | PAYDOUN ..1,561,080 ..1,560,987 |. 0 0| . 01/20/2026 . [1.A FE .
..784330-AA-3 | SG RESIDENTIAL MORTGAGE TRUST SENIOR WHO ... 09/01/2024 . | PAYDOUN . 5,022 .5,022 |. 0 0| . 03/25/2062 . [1.A FE .
..78433X-AA-8 | STONEPEAK SALTT_21-1 ABS_ABS _21-1A 144A .... 09/15/2024 . | PAYDOUN .. 144,846 .. 144,842 |. 0 0| . 02/28/2033 . [1.C FE .
..78442G-RA-6 | SLM STUDENT LOAN TRUST SLMA_05 SENIOR AB .... |....... . 07/25/2024 . | PAYDOUN ... 329,632 .0 . 0 . 01/25/2041 . (1.B FE .
..78448Y-AH-4 | SMBPRIVATEEDUCAT IONLOANTRU ABS_ABS _21-A ... |[....... . 09/15/2024 . | PAYDOUN ... ... 42,32 .0 . 0 . 01/15/2063 . [1.A FE .
..78449C-AA-6 | SMB PRIVATE EDUCATION LOAN TRU SENIOR AB .... [....... . 09/16/2024 . | PAYDOUN ... ...50,669 .0 . 0 . 05/16/2050 . [1.A FE
..78449G-AC-3 | SMBPRIVATEEDUCAT IONLOANTRU SENIOR ABS_AB .... |....... . 09/16/2024 . | PAYDOUN ... ..37,771 .0 . 0 . 02/17/2032 . (1.A FE .
..78450F-AE-7 | SMB PRIVATE EDUCATION LOAN TRU SUB ABS_A ... [....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 11/16/2054 . [1.G FE .
..784500-AA-1 | SMBPRIVATEEDUCAT ONLOANTRU SENIOR ABS_AB .... |....... . 09/15/2024 . | PAYDOUN ... . .0 . 0 . 01/15/2083 . (1.
..78458\1-AA-2 | SMR_22-IND SUB_CMBS _22-IND 144A  6.747 .... |....... . 08/15/2024 . | PAYDOUN ... 120,476 120,476 |.... .0 . 0 . 02/15/2039 . (1.
..78485l-AA-7 | STARWOOD COMMERICAL MORTGAGE T SENIOR SE .... |....... . 07/11/2024 . | PAYDOUN ... 556,087 550,801 |.... .0 . 0 . 07/15/2038 . (1.
..78486A-AA-4 | STARWOODPROPERTYMORTGAGETRU ABS_ABS _21- ... 07/15/2024 . | PAYDOUN ..179,920 ..179,920 |. 0 0| . 04/15/2082 . (1.
..78486B-AA-2 | STARWOOD COMMERICAL MORTGAGE T SENIOR_CM .... 09/15/2024 . | PAYDOUN ..584,461 ..584,461 K 0 0| . 04/18/2038 .
..78516F-AB-5 | SABAL TRAIL TRANSMISSION LLC SENIOR CORP ... 08/16/2024 . | B47R_PP ..4,500,000 ..4,502,501 |. .4,501,987 |. 0 0| . 4,501,922 . 05/01/2038 .
..78518#-AA-5 | SABER MIDSTREAM LLC CORP_BND ~ 4.090% 03 .... . |- 09/30/2024 . | VARIOUS .. 422,924 .. 422,924 ..421,867 |. ..222,147 | 0 0| 422,924 . 03/31/2029 .
..785592-AM-8 | SABINE PASS LIQUEFACTION LLC SECURED COR .... . |- 09/30/2024 . | VARIOUS . 2,096,000 ..2,096,000 ..2,094,472 |. .2,005,769 |. 0 0| . 2,005,853 . 03/01/2025 .
..79466L-AF-1 | SALESFORCE INC SENIOR CORP_BND ~ 3.700% ...... [....... . 09/30/2024 . |B4TR_PB .....ovviviiiiiiiinn e | 14,400,000 14,228,492 |.......14,324,019 |.... .0 . ...0 14,330,589 |.. . 04/11/2028 .
..79466L-AG-9 | SALESFORCE INC SENIOR CORP_BND ~ 0.625% ...... |....... . 07/15/2024 . |MATURITY L.oevvvnniiininnnn Joveeeeieeeeeennenes |oeeee. 1,450,000 | 1,450,000 |........ 1,361,927 |.... .0 . 0 e 1,450,000 |.. . 07/15/2024 .
..798237-K*-3 | SAN JOSE WATER CO SENIOR CORPBND  5.93 .... |....... . 09/30/2024 . |B4TR_PP ...oovvvvvviiiiiiins |eeeeeeeeeeeeeeeeenns |00 8,600,000 ...l 8,600,000 |........ 8,600,000 |.... .0 . 0 e 8,600,000 |.. . 12/17/2037 .
..802824-AC-6 | SANTANDAR CONSUMER AUTO SCART SUB ABSAB .... |....... . 09/15/2024 . | PAYDOUN ... ...73,018 ... 76,495 |.... 0 e (1,770) | 0 . 03/15/2029 .
..802824-AC-6 | SANTANDAR CONSUMER AUTO SCART SUB ABS_AB .... |....... . 07/15/2024 . | PAYDOUN ... ... 38,345 ...40,171 |.... 0 el (930) ... 0 . 03/15/2029 .
..80287H-AC-2 | SANTANDER DRIVE AUTO RECEIVABL ABS_ABS _ .... [....... . 08/15/2024 . | PAYDOUN ... 439,533 439,516 |.... .0 . R VA 0 . 08/15/2026 .
..80290C-AE-4 | SANTANDER BANK AUTO CREDIT-LIN SUB ABS_A .. 09/15/2024 . | PAYDOUN ..398,558 ..398,558 |. 0 0| . 12/15/2031 .
..805564-EL-1 | SAXON ASSET SECURITIES TRUST S SUB ABS A ... 09/01/2024 . | PAYDOUN 0 0| . 12/25/2032 .
..805564-JM-4 | SAXON ASSET SECURITIES TRUST S SENIOR AB ... 09/01/2024 . | PAYDOUN 0 0| . 08/25/2031 .
..805564-0K-0 | SAXON ASSET SECURITIES TRUST S SUB ABS A ... 09/25/2024 . | PAYDOUN 0 0| . 08/25/2035 .
..80557B-AD-6 | SAXON ASSET SECURITIES TRUST 2 SENIOR AB ... 09/25/2024 . | PAYDOUN 0 0| .0 .0 . . 09/25/2047 .
..81104P-AA-7 |EW SCRIPPS CO SENIOR CORP_BND 144A 5.8 .... |....... . 08/20/2024 . | VARIOUS ... . .0 . 0 (361,997) |...... (361,997) . 07/15/2027 .
..81105D-AA-3 |EW SCRIPPS CO SECURED CORP_BND 144A 3. ... [....... . 09/17/2024 . | VARIOUS ... .... 798,000 .0 . 0 (230,753) (230,783) . 01/15/2029 .
..81105D-AB-1 | SCRIPPS ESCROW |1 INC SENIOR CORP_BND 14 ..... [....... . 08/23/2024 . | VARIOUS ... .... 500,000 .0 . 0 (273,901) (273,901) . 01/15/2031 .
..81375W-AB-2 | SABR_04-01 SUB ABS_ABS _04-01 5.734%0 .... [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 e . 02/25/2034 .
..81733Y-BN-8 | SEQUOIA MORTGAGE TRUST SEMT_15 SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/25/2045 .
..81744Y-AA-4 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 04/25/2043 .
..81744Y-AA-4 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIOR WH ... . |- 09/30/2024 . |B47R_PB ... .0 . 0 . 04/25/2043 .
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIOR WH .... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 07/25/2043 .
..81747J-AA-4 | SEQUOIA MORTGAGE TRUST SEMT_18 SUPSEN WH .... 09/01/2024 . | PAYDOUN 0 0| . 07/25/2048 .
..81747L-CE-9 | SEQUOIA MORTGAGE TRUST SEMT_18 SUB WHOLE .... . 09/01/2024 . | PAYDOUN ... 0. .0 . . 10/25/2048 .
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..817481I-AD-8 | SEQUOIA MORTGAGE TRUST SEMT_21 SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... ... (1,853) ] 0 el (1,853) ... 0 .. 1,266 |. 06/25/2051 . [1.A ........
..81748X-AD-6 | SEQUOIA MORTGAGE TRUST SEMT_21 SUPSEN WH .... |....... . 09/01/2024 . | PAYDOUN ... ... (4,666) | .0 . 0 . 07/25/2051 . [1.A ........
..81758F-AA-8 | SERVICEEXPERTSLLCSE_24-1 ABS -1-A 144A ....... [....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . . . 11/20/2035 . [1.G FE ....
..81758V-AA-3 | SERVICE EXPERTS ISSUER SE_21-1 ABS_ABS _ .... [....... . 09/20/2024 . | PAYDOUN ... .0 . 0 ..75,848 |.. . 02/02/2032 . (1.E FE ....
..817826-AD-2 | 7-ELEVEN INC SENIOR CORP_BND 144A  1.30 .... |....... . 08/19/2024 . .0 . o0 ]l 4,433,180 .. . 02/10/2028 . [2.B FE ....
..822804-AA-8 | SHELLPOINT ASSET FUNDING TRUST SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .6,368 |.... .0 . 0 . 07/25/2043 . [1.A ........
..824348-B0-8 | SHERWIN-WILLIAMS COMPANY THE SENIOR COR .... |....... . 08/08/2024 . |MATURITY . . 4,250,000 4,244,829 |.... .0 . . 0 . 08/08/2024 . (2.B FE ....
..82667C-AA-3 |SRL SRL_21-1 ABS_ABS _21-1 144A  2.230% .... |....... . 09/17/2024 . | PAYDOUN ... ... 47,811 ... 49,129 |.... 0 e (1,318) . 0 . 08/17/2051 . [1.F FE ....
..831943-AA-3 | SMBPRIVATEEDUCAT [ONLOANTRU ABS A-A1A 144 ... |....... . 09/15/2024 . | PAYDOUN ... ... 67,685 .0 . 0 . 03/15/2056 . [1.A FE ....
..832070-AA-7 | SMB_24-D ABS -D-A1 144A  5.380% 07/07/5 .. 09/15/2024 . | PAYDOUN 87,355 0 0| . 07/07/2053 . [1.A FE ....
..83208A-AG-8 | SMBPRIVATEEDUCAT ONLOANTRU SUB ABS_ABS _ ... 09/15/2024 . | PAYDOUN 42,043 0 0| . 01/15/2053 . 2.B FE ....
..83407C-AC-2 | SOFI CONSUMER LOAN PROGRAM LLC SUB ABS_A ... 09/25/2024 . | PAYDOUN .. 398,962 ..398,962 ..398,835 |. ..308,911 |. 0 0| .398,962 . 09/25/2030 . (1.A FE ....
..842434-C0-3 | SOUTHERN CALIFORNIA GAS COMPAN SECURED C .... |....... . 09/30/2024 . | B47R_PB ... ..... 16,993,783 |...... 17,000,000 |....... 16,967,020 |.......16,992,503 |.... .0 . ....0 |.......16,993,783 |.. . 06/15/2026 . [1.D FE ....
..842587-DM-6 | SOUTHERN COMPANY ~THE SENIOR CORP BND ........ [....... . 09/30/2024 . |B4TR_PB ....oovviiiiiiiiiins e | 3,497,332 |........ 3,500,000 |........ 3,492,510 |........ 3,495,464 |.... .0 . 0 e 3,497,332 |.. ...177,246 |. 10/06/2025 . 2.A FE ....
..844895-C#-7 | SOUTHWEST GAS CORP SENIOR CORP_BND 6.1 .... |....... . 08/16/2024 . |BATR_PP .ooovviiiiiiiiiiiis | | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... .0 . 0 s 10,000,000 |.. ...611,694 |. 02/15/2041 . [2.B ........
..845011-AA-3 | SOUTHWEST GAS CORP SENIOR CORP_BND ~ 3.7 .... |[....... . 09/30/2024 . | B47R_PB ... 4,996,411 .4,996,068 |.... .0 . .0 .4,99,411 .91,986 |. 04/01/2028 . 2.A FE ....
..84860%-AB-9 | SPIRITS OF ST LOUIS BASKETBALL SECURED C .... [....... . 09/30/2024 . | VARIOUS ... oo |oeeenn... 32,888 e 26,311 .0 . .0 . 03/31/2033 . |2.CPL ....
..84860%-AB-9 | SPIRITS OF ST LOUIS BASKETBALL SECURED C .... |[....... . 08/16/2024 . |B4TR_PP .oovvvviiiiiiiiiins | e R4,72 |...........324,722 |...........324,722 |........... 324,722 0 0 . 03/31/2033 . |2.CPL ....
REDEMPT [ON 100.0000
..848609-AA-1 | SPIRITS NEWCO LLC SECURED CORPBND 5.3 .... |....... . 09/30/2024 . | evviiiiiiiiiiiiiniiiiiiininnn e e 157,346 |........... 157,345 |........... 157,345 |.oooiiiiiiiinns 0 0 . 03/31/2033 . |2.CPL ....
..850220-AP-9 | SPRINGCASTLE SPV SCFT_20-AA SENIOR ABSA .... [....... . 09/25/2024 . | PAYDOUN ... . 09/25/2087 . (1.A FE ....
..85207U-AK-1 | SPRINT LLC SENIOR CORP_BND  7.625% 03/0 .... |....... . 09/30/2024 . | VARIOUS ... . 03/01/2026 . (2.B FE ....
..85573A-AA-3 | STARLI_20-1 SENIOR WHOLE_CMO _20-1 144A ..... |....... . 09/01/2024 . | PAYDOUN ... L 1,207 . 02/25/2050 . [1.A ........
..85573E-AA-5 | STARWOOD MORTGAGE RESIDENTIAL SUPSEN WHO .... |....... . 09/01/2024 . | PAYDOUN ... ...89,175 |.... . 11/25/2085 . [1.A FE .
..85573J-AB-2 | STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... ... 19,774 ... . 06/25/2056 . [1.A ........
..855730-AA-8 | STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... . 09/25/2066 . [1.A FE .
..855730-AC-4 | STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... |....... . 09/01/2024 . | PAYDOUN ... . 09/25/2066 . 1.C FE .
..85573T-AA-2 | STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ... 09/01/2024 . | PAYDOUN . 12/25/2066 . [1.A FE .
..85573U-AA-9 | STARWOOD MORTGAGE RESIDENTIAL SENIOR WHO ... 09/01/2024 . | PAYDOUN 54,775 54,775 . 02/25/2067 . [1.A FE .
..858558-AA-7 | STELLAR JAY IRELAND DAC STELR SENIOR ABS .... 09/15/2024 . | PAYDOUN .95,922 . 95,922 . 10/15/2041 . [1.F FE ....

. 09/15/2031 . |2.A FE ...

..85855C-AB-6 | STELLANTIS FINANCE US INC SENIOR CORP BN .... |....... . 08/16/2024 . [B47R_PB . 27,803,960 |.......30,800,000 |....... 27,711,019 |.... 27,803,960 |..

..85855C-AB-6 | STELLANTIS FINANCE US INC SENIOR CORP_BN .... |....... . 07/01/2024 . [HEDGE INCREASE ADJUST.

.(959,737) |... ... (976,247) |.... .. (959,737) |.. . 09/15/2031 . |2.A FE ....
..86358E-1X-0 | STRUCTURED ASSET INVESTMENT LO MEZZANIN ..... |....... . 09/25/2024 . | PAYDONN . 09/25/2035 . [1.A FM ...
..86358E-YF-7 | STRUCTURED ASSET INVESTMENT SA SUB ABSA ... |....... . 09/25/2024 . [ PAYDOIN ... . 11/25/2035 . [1.A FM ...
..86359L-0M-4 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... . 03/25/2046 . [1.A FM ...
..86359R-AD-8 | STRUCTURED ASSET SECURITIES CO SENIOR AB .... |....... . 09/25/2024 . [ PAYDOIN ... . 12/25/2036 . [1.A FM ...
..86361W-AA-Q | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |....... . 09/25/2024 . [PAYDOIN ... . 10/25/2036 . [1.A FM ...
..86362X-AP-3 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |....... . 09/25/2024 . [ PAYDOIN ... . 01/25/2037 . |[1.A FM ...
..86363D-AA-9 | STRUCTURED ASSET MORTGAGE INVE SUPSEN IH .... 09/25/2024 . | PAYDOUN . 02/25/2037 . |[1.A FM ...

. 05/25/2047 . |1.A FM ...
. 10/31/2026 . |4.C FE ....
. 02/20/2049 . |1.D FE ....
. 09/01/2026 . |4.B FE ....
. 12/20/2050 . |1.B FE ....

..863631I-AG-4 | STRUCTURED ASSET SECURITIES CO SENIOR AB ...
..865632-AA-1 | SUMMER BC BIDCO B LLC SECURED CORP_BND ...
..B6745A-AA-4 | SUNNOVA HELI0S VIT1 ISSUER LLC SENIOR AB .... - |- 09/20/2024 . [PAYDOIN ...
..86745G-AF-0 | SUNNOVA ENERGY CORP SENIOR CORP_BND 144A ..... weeennn |- 0971172024 . | BARCLAYS CAPITAL
..86746B-AA-1 | SUNNOVA HESTIA | ISSUER LLC SN ABS_ABS _ ... |..e.... . 09/20/2024 .

09/25/2024 . | PAYDOIN ...
08/13/2024 . | GOLDMAN SACHS & CO.

11,319,228 |. . (44,134) .
.6,510 |.
.1,813,007 |.

...63,995 |....

. 1,267,500
..6,510
. 1,656,000
... 64,402

..1,300,000
.6,510
..1,800,000

.1,311,634
.6,510
.1,807,773

0O 0O 0000000000000 O0COO0O0O0 OO O O
0O 0O 0000000000000 OO0 OO O O

..87054#-AA-6 | SWEETWATER ROYALTIES LLC SECURED CORP BN .... |....... . 09/30/2024 . | .ueiiiiiiiiiiiiiiiiiiiiiiiies e | 50,195 J....coee.. 50,195 f............ 50,195 |............ 50,195 J..covvernnnn. [V [V PPN [V [V PPN 0 foeeeennn. 50,195 f.ovrrrieiinn0 i . 09/30/2040 . [2.B PL ....
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. 87167G-AT-7 | SYMPHONY CLO LTD SYMP_20-22A SENIOR ABS_ .... |....... . 09/26/2024 . |PAYDOIN .ooovvvvviiiiiiiins oo s 1,750,000 |........ 1,750,000 |........ 1,674,750 |........1,697,019 |.... ....52,081 .0 . 0 e 1,750,000 |.. . 04/18/2083 . [1.C FE ....
..87167G-BC-3 | SYMPHONY CLO LTD SYMP_20-22A SUB ABS_ABS .... |....... . 09/26/2024 . |PAYDOIN .ooovvvvviiiiiiiins e | 1,000,000 |........ 1,000,000 |........ 1,000,700 f....v0vrnnn991,123 [ooniiiiiiiinnn0 foeeennns 8,877 |. 0 e 8877 [0 1,000,000 |.. . 04/18/2033 . [1.F FE ....
..87168R-AC-9 | SYMPHONY CLO LTD SYMP_22-36A SENIOR ABS_ .... |....... . 09/27/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo s 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... J Y PO | B ISR | B R 5,000,000 |.. . 10/24/2035 . [1.A FE ....
..87168R-AE-5 | SYMPHONY CLO LTD SYMP_22-36A ABS_ABS _22 .... |....... . 09/27/2024 . |PAYDOUN ....oovvvvvvvvnnnnns |oveeeenenenneennnnes 00222 8,000,000 |........ 8,000,000 |........ 8,000,000 |.... 0 0 0 L 8,000,000 |.. . 10/24/2035 . [1.C FE ....
..872227-AC-7 | TBW MORTGAGE BACKED PASS THROU SUPSEN WH .... |....... . 09/25/2024 . | PAYDOUN ... ...50,448 ...25,458 |.... . 07/25/2087 . [1.AFM ...
..87222E-AH-1 | TBW MORTGAGE BACKED PASS THROU SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... ...54,325 ...13,168 |.... . 03/25/2037 . (1.A FM ...
..872635-AA-5 | TOORAK MORTGAGE TRUST TRK_22-1 SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... . 02/25/2057 . (1.A FE ....
..87264A-BR-5 | T-MOBILE USA INC SENIOR CORP_BND  2.250 .... |....... . 09/30/2024 . | VARIOUS ... . 02/15/2026 . 2.B FE ....
..87264A-BS-3 | T-MOBILE USA INC SENIOR CORP_BND 2.625 .... |....... . 08/16/2024 . |B47R_PB ... . 02/15/2029 . [2.B FE ....

. 02/15/2031 . |2.B FE ....
. 04/15/2031 . |2.B FE ....

...656 . 02/15/2039 . |1.A FE ....
176,028 |. 04/14/2027 . |2.B FE ....

..87264A-BT-1 | T-MOBILE USA INC SENIOR CORP_BND  2.875 ....
..87264A-Bli-4 | T-MOBILE USA INC SENIOR CORP_BND ~ 3.500 .... 08/16/2024 . | B47R_PB
..87277J-AA-9 | TPG REAL ESTATE FINANCE TRTX_2 SENIOR_CM .. 08/11/2024 . | PAYDOIN
..874054-AG-4 | TAKE-THO INTERACTIVE SOFTWARE SENIOR COR .... |....... . 09/30/2024 . [B47R_PB ...

..87470L-AD-3 | TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... |....... . 09/18/2024 . [BARCLAYS CAPITAL

08/16/2024 . | B47R_PB

13,812 |

. .13,812
.4,045,965 |....

........4,946,838 |..
........ 1,475,000 |..

....... (55,313)

........ 1,475,000 |.... .95,547 | 01/15/2028 . |4.A FE ....
..87470L-AJ-0 | TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... |....... . 08/06/2024 . [ VARIOUS e e s 1,206,188 |........ 1,375,000 |........ 1,400,156 |........ 1,393,385 |...ccccoeeeees0 [ (1,913) [0 e (1,913) 0 e, 1,301,478 |0 [l (96,285) |....... (96,285) .48,667 |. 12/31/2030 . |3.C FE ....
MORGAN STANLEY & C0. INC
..87470L-AJ-0 | TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... |....... . 09/26/2024 . . ...80,000 |............80,000 |.... ..80,000 |.. . (4,200) .. 3,560 |. 12/31/2030 . |4.A FE ....
..87612B-BG-6 | TARGA RESOURCES PARTNERS LP SENIOR CORP_ 08/16/2024 . | B47R_PB 36,447 35,705 |. 36,356 |. 36,447 2,009 |. 01/15/2028 . |2.C FE ....
..876128-BU-5 | TARGA RESOURCES PARTNERS LP SENIOR CORP_ .. 08/16/2024 . |B4TR_PB ... .. 414,380 ..413,920 |. ..414,264 |. .414,380 .18,073 |. 01/15/2032 . |2.C FE ....
..87901J-AH-8 | TEGNA INC SENIOR CORP_BND ~ 5.000% 09/15 .... |....... . 08/07/2024 . [WELLS FARGO SECURITIES . «o foeree 1,817,500 ........2,000,000 |........1,975,000 [........ 1,982,819 [.... oeeene. 1,084,399 ). . .89,722 | 09/15/2029 . |3.A FE ....
..879360-AE-5 | TELEDYNE TECHNOLOGIES INCORPOR SENIOR CO .... |....... . 09/30/2024 . [BATRPB .....oooriiiiiiiies [ [ 4,985,807 |........ 5,000,000 |........ 4,979,100 |........ 4,984,338 |...oveeeeeeeen 0 [eeeeee 1,468 |0 [l 1,468 [0 4,985,807 [oeeeeennnnnns [ IR [V OSTR [ FO 137,118 |. 04/01/2031 . |2.B FE ....
REDEMPTION 100.0000
..88105*-AA-7 | TERRAFORM OSPREY | LLC SECURED CORPBND ...... |....... . 09/30/2024 . | .. .. 304,462 304,462 304,462 |.... .0 ... .304,462 |.. ..2,428 | 07/02/2032 . |4.B PL ....
REDEMPTION 100.0000
..88240T-AA-Q | TEXAS ELECTRIC MARKET STABILIZ SECURED C .... |....... L 08/01/2024 . [ .eeveieiiiiiiieeiiiiees [ [ 256,878 |........... 256,878 |........... 256,874 |........... 256,878 |.uveeeeeeeens 0 [ () o0 e (D) o0 | 256,878 . 08/01/2036 . [1.A FE ...
..882508-BV-5 | TEXAS INSTRUMENTS INC SENIOR CORP_BND ........ |..eee.. . 09/30/2024 . [BATRPB ....oevieiiiiiiiees [oeneeiiiiieeeein [ 1,008,782 |........ 1,080,000 |........ 1,105,963 |........ 1,100,731 [oooeeeiii0 oo (1,949) o0 o (1,949) 0 s 1,008,782 |.. . 02/15/2028 . |1.E FE ...
..886750-AB-3 | TIGER GLOBAL MANAGEMENT LLC SENIOR CORP_ .... |....... . 09/30/2024 . [B47R_PP2 .. o e e 13,000,000 13,000,000 |.... 0 fes 13,000,000 |.. . 04/13/2029 . |1.F PL ....
..886758-AC-1 | TIGER GLOBAL MANAGEMENT LLC SENIOR CORP_ ... |....... . 09/30/2024 . [B4TRPP2 ........cceennnne . 2,000,000 .2,000,000 |.... ....0 [........2,000,000 [.. . 04/13/2032 . |1.F PL ....
..89054X-AC-9 | TOPAZ SOLAR FARMS LLC SECURED CORP_BND 1 ... 09/30/2024 . | CALL 100.0000 59,751 0 66,727 . 09/30/2039 . |3.A FE ....
..89169D-AL-5 | TOWDPOINTMORTGAGETRUST SENIOR ABS_ABS _1 .... 09/01/2024 . | PAYDOIN 78,661 .. 459 0 78,661 . 07/25/2057 . |1.A .
..89171U-AG-4 | TOWD POINT MORTGAGE TRUST TPMT SUB WHOLE .. 09/01/2024 . | PAYDOUN ..663,136 . (1,654) 0 . 04/26/2055 . |1.A .
..89172Y-AC-4 | TOWD POINT MORTGAGE TRUST TPMT MEZZANIN ... - |- 09/0172024 . [ PAYDONN ..(2,946) 0 . 04/25/2056 . |1.A .
..89173H-AB-2 | TOWD POINT MORTGAGE TRUST TPMT SENIOR AB .... |....... |- 09/01/2024 . [ PAYDONN . 578,771 | . (7,155) 0 571,616 . 04/25/2057 . |1.A .
..89173U-AA-5 | TOWD POINT MORTGAGE TRUST TPMT SENIOR AB .... |....... . 09/01/2024 . [ PAYDOIN ... ...67,990 |.... ...0 [ ..69,337 |.. . 06/25/2057 . |1.A ........
..89178B-AA-2 | TOWD POINT MORTGAGE TRUST TPMT SENIOR UWH ... |....... . 09/01/2024 . [ PAYDOIN ... e 31,745 ...0 [ ..31,465 |.. . 10/25/2059 . [1.A ........
..89179J-AA-4 | TOWD POINT MORTGAGE TRUST TPMT SENIOR AB .... |....... . 09/01/2024 . [ PAYDOIN ... .69,219 |.... ...0 [ . 10/25/2060 . [1.A ........
..89236X-AD-8 | TOYOTA AUTO RECEIVABLES ONNER SENIOR ABS .... |....... . 09/15/2024 . [ PAYDOIN ... 328,977 306,981 ...0 [ . 01/15/2026 . |1.A FE .
..89237M-AA-7 | TOYOTA AUTO LOAN EXTENDED NOTE SENIOR AB .... |....... . 09/30/2024 . [B47R_PB ... .... 500,000 499,961 ...0 [ .. . 02/27/2034 . |1.A FE .
..8923%K-AC-5 | TOYOTA AUTO RECEIVABLES ONNER SENIOR ABS .... |....... . 09/15/2024 . [ PAYDOIN ... ..908,724 |.... w0 feni.921,849 .. . 06/15/2026 . |1.A FE .
..89532T-AA-4 | TRESTLES CLO LTD TREST_20-3A SENIOR ABS_ .. 09/30/2024 . | B47R_PB .2,941,631 |. 0 .2,927,629 . 01/20/2033 . |1.A FE .
..89640L-AA-0 | TRINITAS CLO LTD TRNTS_21-18 ABS_ABS _21 .. 09/30/2024 . | B47R_PB . 2,484,483 |. 0 .2,466,215 . 01/20/2035 . |1.A FE .
..903630-AA-8 | USTA NATIONAL TENNIS CENTER IN SECURED C .... 09/08/2024 . | MATURITY . .. 114,448 .. 114,448 | 0 114,448 . 09/08/2024 . |1.G FE .
..903630-AB-6 | USTA NATIONAL TENNIS CENTER IN SECURED C .... 07/08/2024 . | VARIOUS .. 174,891 ..174,891 0 174,891 . 09/08/2039 . |1.G FE .
REDEMPTION .
..903638-AC-4 | USTA NATIONAL TENNIS CENTER IN SECURED C .... |....... L 07/08/2024 . [ ..vvvvieeiiiiiiieiiiiiiees e e 28,264 |.....ooeeeen 28,264 |............ 28,264 |............ 28,264 |....oneeeennn. 0 foreriiinnies [ IR 0 foreeieiinis (O IR 0 foeeeennns 28,264 |...ovveeennn. [ IR [V O, 0 foeeeiiiies 930 |. 07/08/2036 . |1.G FE .

..90366*-AB-5 | USGBF NOTE NIAID LLC TRANCHE B SECURED C .... |....... . 08/16/2024 . [BATR PP ...oooveiivvviiienns foveeeiiiiiiiiiiinn [ 8,456,536 |........ 8,456,536 |........ 8,456,536 |........ 8,456,536 |............... [V [V PPN [V [V PPN 0 f... 8,456,536 |.......eeennn. [V PPN [V 0 Joueeeinnns 321,668 |. 04/15/2029 . [1.A ........
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..00380*-AA-9 |ULLICO INFRASTRUCTURE SOUTHLAN SECURED C ..... [....... . 09/30/2024 . | VARIOUS ... .. 131,358 131,358 |...........131,358 |.... .0 .0 . .0 ....131,358 |.. 0 e . 03/30/2040 . |2.CPL ....
..910637-Re-8 |UNITED ILLUMINATING CO SENIOR CORP_BND ....... [....... . 08/16/2024 . | VARIOUS ... ...... 8,000,000 ........8,000,000 |........8,000,000 |.... .0 . ...0 |........8,000,000 |.. 0 . 07/27/2040 . (1.G ........
..911312-CE-4 |UNITED PARCEL SERVICE INC SENIOR CORP BN .... |....... . 07/01/2024 . |HEDGE INCREASE ADJUST. |ocooeeeeiiiiiiiiins |ees (1,606,684) [.......eevvvnnnnna 0 o (1,606,707) |.... .0 . 0 e (1,606,684) |.. 0 . 05/22/2054 . 1.F FE .
..91150H-HK-9 | US BANCORP SUB CORP_BND  3.600% 09/11/2 .... |....... . 0971172024 . |MATURITY L.ovvvviiiiiiiiinn Joeeeeeeeeeiieeeeenns s 4,000,000 |........4,000,000 [........ 3,991,680 |........ 3,999,324 [.... .0 . 0 e 4,000,000 |.. 0 . 09/11/2024 . (1.G FE .
..913190-C@-1 |VEOLIA UTILITY RESOURCES LLC SENIOR CORP .... |....... . 09/30/2024 . | B4TR_PP ... .5,000,000 .5,000,000 |.... .0 . 0 e 5,000,000 |.. 0 . 08/31/2030 . [1.F ........
..91324P-Cli-0 | UNITEDHEALTH GROUP INC SENIOR CORPBND ....... [....... . 09/30/2024 . | B47R_PB ... ..3,49,079 .3,498,941 |.... .0 . ...0 0 . 01/15/2027 . [1.F FE .
..91324P-EN-8 | UNITEDHEALTH GROUP INC SENIOR CORPBND ....... [....... . 09/30/2024 . | B4TR_PB ... . 3,074,874 .3,074,787 |.... .0 . 0 0 . 10/15/2025 . [1.F FE .
..92257A-AB-0 | VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... |....... . 09/01/2024 . | PAYDOUN ... ... 96,430 ...96,3%8 |.... .0 . 0 0 . 04/25/2048 . [1.A FE .
..92257C-AA-8 | VELOCITY COMMERCIAL CAPITAL LO SUB SENIO .... |....... . 09/01/2024 . | PAYDOUN ... .. 25,79 .0 . 0 0 . 03/25/2049 . [1.A FE .
..92257H-AA-7 | VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .. 09/01/2024 . | PAYDOUN 83,958 0 0| 0| . 10/25/2049 . (1.A FE .
..92257H-AB-5 | VELOCITY COMMERCIAL CAPITAL LO SUB SENIO .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/25/2049 . [1.C FE .
..92257N-AA-4 | VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/25/2049 . [1.A FE
..92258D-AA-5 | VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/26/2051 . [1.A FE .
..92258R-AA-4 | VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2051 . [1.A FE .
..92258V-AA-5 | VELOCITY COMMERCIAL CAPITAL LO SENIOR.CM .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 11/25/2047 . (1.A FE .
..92258V-AA-5 | VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 11/25/2047 . (1.A FE .
..92258X-AA-1 | VELOCITY COMMERCIAL CAPITAL LO SENIOR AB .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/25/2052 . [1.A FE .
..92250B-AA-8 | VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2048 . [1.A FE .
..92259B-AD-2 | VELOCITY COMMERCIAL CAPITAL LO SUB SBC .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2048 . [1.C FE .
..92250L-AB-4 | VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/25/2050 . [1.A FE .
..92259\-AA-4 | VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/25/2051 . [1.A FE .
..92250M-AE-6 | VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C 09/01/2024 . | PAYDOUN 0 0| 0| . 08/25/2051 . [1.D FE .
..92250M-AL-0 | VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C 09/01/2024 . | PAYDOUN 0 0| 0| . 08/25/2051 . |2.C FE
..922590-AA-5 | VELOCITYCOMMERCIALCAPITALLO SENIOR CMBS ... . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 06/25/2054 . [1.A FE .
..924923-AA-3 | VERUS SECURITIZATION TRUST VER WHOLE_CMO .... |.......]. 09/01/2024 . |PAYDOWN 0 0| 0| . 10/25/2067 . [1.A FE .
..92536P-AA-2 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/25/2060 . [1.A ........
..92537H-AA-9 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/25/2059 . [1.A FE .
..92537M-AA-8 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/25/2059 . [1.A FE .
..925370-AF-8 | VERUS SECURITIZATION TRUST VER WHOLE_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/25/2066 . [1.C FE .
..92537U-AA-0 | VERUS SECURITIZATION TRUST VER SENIOR WH ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/25/2060 . [1.A ........
..92538B-AA-1 | VERUS SECURITIZATION TRUST VER WHOLE_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2063 . [1.A FE .
..92538B-AB-9 | VERUS SECURITIZATION TRUST VER WHOLE_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 10/25/2063 . (1.B FE .
..92538B-AC-7 | VERUS SECURITIZATION TRUST VER SENIOR WH ... 09/01/2024 . | PAYDOUN 0 0| 0| . 10/25/2063 . 1.C FE .
..92538C-AA-9 | VERUS SECURITIZATION TRUST VER SENIOR WH ... 09/01/2024 . | PAYDOUN 0 0| 0| . 05/25/2065 . [1.A FE .
..92538C-AA-9 | VERUS SECURITIZATION TRUST VER SENIOR WH ... 09/30/2024 . | B47R_PB 0 0| 0| . 05/25/2065 . [1.A FE
..92538D-AC-3 | VERUS SECURITIZATION TRUST VER WHOLE_CMO ... 09/01/2024 . | PAYDOUN 0 0| 0| . 02/25/2064 . (1.B FE .
..92538D-AD-1 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/25/2064 . [1.C FE .
..92538F-AB-0 | VERUS SECURITIZATION TRUST VER WHOLE_CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/25/2066 . (1.B FE .
..92538G-AA-0 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/25/2066 . [1.A FE .
..92538G-AA-0 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/30/2024 . | B47R_PB ... .0 . 0 0 . 11/25/2066 . [1.A FE .
..925381-AA-7 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2066 . [1.A FE .
..925381-AB-5 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2066 . [1.C FE ....
..925380-AA-8 | VERUSSECURITIZAT IONTRUSTVER WHOLE_CMO _2 ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2066 . [1.A FE ....
..925380-AB-6 | VERUSSECURITIZAT IONTRUSTVER WHOLE_CMO _2 ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/25/2066 . (1.B FE ....
..92538I-AA-5 | VERUS SECURITIZATION TRUST VER SENIOR WH ... 09/01/2024 . | PAYDOUN 0 0| 0| . 01/25/2067 . [1.A FE ....
..92539J-AA-3 | VERUS SECURITIZATION TRUST VER SENIOR WH .... . 09/01/2024 . | PAYDOUN ... 0. .0 . 0. . 08/25/2067 . [1.A FE ....
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..029338-AT-1 | WMGACQUISITION SENIOR CORP_BND 144A 3. ... |....... . 09/19/2024 . [BARCLAYS CAPITAL . 12/01/2029 . |3.B FE ....
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..92539U-AA-8 | VERUS SECURITIZATION TRUST VER WHOLE CMO .... |....... . 09/01/2024 . | PAYDOUN ... .... 306,878 |.... .0 . 0 . 02/25/2069 . [1.A FE ....
..92540E-AA-1 | VERUS SECURITIZATION TRUST VER WHOLE CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/25/2069 . [1.A FE ....
..92540J-AA-0 | VERUSSECURITIZAT IONTRUSTVER WHOLE CMO 24 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . . 07/25/2069 . [1.A FE ....
..92540M-AA-3 | VERUS SECURITIZATION TRUST VER WHOLE CMO .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 e 143,164 |.. . 04/25/2069 . [1.A FE .
..02778*-AA-5 |VIRGINIA COMMONWEALTH UNIVERS| SECURED C .... |[....... . 08/16/2024 . |B47TR_PP ... R .0 . UL AU 6,900,000 |.. . 09/15/2049 . [1.A ........
..92826C-AD-4 |VISA INC SENIOR CORP_BND ~ 3.150% 12/14/ .... |....... . 09/30/2024 . | VARIOUS ... 7,015,690 |........ 7,000,000 |........ 7,142,780 |........7,021,382 |.... .0 . 0 e 7,015,690 |.. . . 12/14/2025 . (1.D FE ....
..92890H-AC-6 |WEA FINANCE LLC SENIOR CORP_BND 144A 3 ... |[....... . 09/17/2024 . | VARIOUS ... 16,000,000 16,011,735 |.... .0 . 0 s 16,000,000 |.. .. 600,000 |. 09/17/2024 . [2.A FE ....
..92890P-AG-9 | WIF-RBS COMMERCIAL MORTGAGE TRU AM SUB_CM .... |....... . 09/01/2024 . | PAYDOUN ... ... 84,578 ...84,578 |.... .0 . w0 84,578 [0 0 [0 1,964 |. 06/15/2046 . [1.A ........
..92015P-AH-8 | VOYA CLO LTD INGIM _14-1A SENIOR ABS_ABS .... [....... . 07/18/2024 . | PAYDOUN ... .. 109,950 . 108,841 |.... .0 . ..5,516 |. 04/18/2031 . [1.A FE .
..92915P-AH-8 | VOYA CLO LTD INGIM _14-1A SENIOR ABS_ABS .. 09/30/2024 . | B47R_PB .. 469,109 . 470,078 |. 0 . 04/18/2031 . [1.A FE .
..929227-4D-5 | WAMU MORTGAGE PASS-THROUGH CER SENIOR WH 09/01/2024 . | PAYDOUN .4,545 |. 0 . 06/25/2033 . [1.A FM .
..920227-75-8 | WAMU_02-A19 SENIOR WHOLE_CMO _02-AR19 ... 09/01/2024 . | PAYDOUN .. .1,893 | 0 . 02/25/2033 . [1.A FM
.0 .
.0 .
.0 .

oo ocooooo

..92037E-AG-9 | WIF-RBS COMMERCIAL MORTGAGE TRU SUB SUB_C .... |....... . 09/01/2024 . [ PAYDOIN ... . 03/15/2045 . [1.A ........
..92939F-Ali-9 | WiF-RBS COMMERCIAL MORTGAGE TRU AM SUB_CM .... |....... . 09/01/2024 . [ PAYDOIN ... . 08/15/2047 . |1.A ........
REDEMPTION 100.0000

..920778-A*-2 | HOME DEPOT INC SENIOR CORP_BND  6.000% ...... . 09/15/2024 . .. 207,301 207,391 .207,301 . 01/15/2025 . |1.F ........
..92977Y-BN-0 | WACHOVIA MORTGAGE LOAN TRUST L SUPSEN WH .... 09/01/2024 . | PAYDOUN .. 112,603 . 110,740 .112,603 . 10/20/2035 . |5.B FM ....
..92078E-AA-2 | WACHOVIA MORTGAGE LOAN TRUST L SENIOR AB ... . 09/25/2024 . [ PAYDOIN .. ....53,252 . 08/25/2036 . [1.A FM ...

REDEWPTION  100.0000|

..93004*-AA-9 | CVS HEALTH CORP SECURED CORP_BND ~ 7.350 .... |....... . 09/16/2024 . [ ..vvviiiiiiiiiiie i 878 et B8 | AT3 | 990 |0 e (BL617) | 0 fooeeeees (3,617) |0 e, 55,373 . 11/15/2024 . |2.B ........
REDEMPTION
..93041#-AA-0 | WALGREEN CO LEASE PASS THROUGH SENIOR CO .... |....... . 09/15/2024 . [ ..vviiieiiiiiiii 379 e 379 |l 0 foreieieieiii0 o0 [ 14,379 0 . 02/15/2034 . |3.A ........
..931142-BF-9 | WALMART INC SENIOR CORP_BND  7.550% 02/ .... |....... . 09/30/2024 . [B47R_PB ... a0 o (7,982) |0 1,135,505 |.. .0 [ . 02/15/2030 . [1.C FE .
..931142-CK-7 | WALMART INC SENIOR CORP_BND ~ 6.500% 08/ .... |....... . 08/16/2024 . [ VARIOUS ... .0 | ...0 [ . 08/15/2037 . [1.C FE .
..933637-AH-3 | WAMU MORTGAGE PASS-THROUGH CER SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... .0 . ...0 [ .0 [ . 01/25/2037 . |1.A FM .
..93363C-AB-5 | WAMU MORTGAGE PASS-THROUGH CER SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... .0 | ...0 [ ...0 [ . 07/25/2046 . |1.A FM .
..93364E-AE-4 | WAMU ASSET-BACKED CERTIFICATES SENIOR AB .... |....... . 09/25/2024 . [ PAYDOIN ... .0 . ...0 [ .0 [ . 05/25/2037 . |1.A FM .
..93364E-AF-1 | WAMU ASSET-BACKED CERTIFICATES SENIOR AB .. 09/25/2024 . | PAYDOUN 0 0 0 . 05/25/2037 . |1.A FM .
..93401*-AA-8 | WARBURG PINCUS LLC SENIOR CORP_BND 2.7 ... 09/30/2024 . | BA7R_PP3 K 0 0 0 . 09/29/2031 . |1.D PL ...
..93401*-AB-6 | WARBURG PINCUS LLC SENIOR CORP_BND 2.8 .... 09/30/2024 . | B47R_PP3 . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0 0 .3,000,000 0 . 09/29/2033 . |1.D PL ....
..93401*-AC-4 | WARBURG PINCUS LLC SENIOR CORP_BND 2.8 ... - |- 09/30/2024 . [B47R_PP3 . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. 0 0 .7,000,000 0 . 09/29/2033 . (1.D PL .
..93935W-AF-1 | WASHINGTON MUTUAL MORTGAGE PAS SENIOR AB .... |....... |- 08/01/2024 . [ PAYDONN ..6,034 .6,034 .2,702 |. 1,456 |. 0 0 .6,034 0 . 10/25/2036 . |1.A FM .
..93936N-AC-7 | WASHINGTON MUTUAL MORTGAGE PAS SENIOR WH .... |....... . 09/01/2024 . | PAYDOUN ... .l (16) ... ....8,804 |... e 1,227 | 8,107 ). .0 . ...0 [ . (16) ). .0 [ . 06/25/2037 . |1.A FM .
..94106L-AV-1 | WASTE MANAGEMENT INC SENIOR CORP BND 6 .... |....... . 08/16/2024 . [B47R_PB ... 12,252,948 |....... 12,300,000 |....... 12,234,318 |.......12,251,803 |.... .0 | 0 [l 12,252,048 .. ...0 [ . 11/30/2039 . |1.G FE .
..941848-EG-8 | WATERS CORPORATION SENIOR CORP BND 3.4 ... |....... . 08/16/2024 . [B4TR_PP ....ccoviiiiiinenn foeeeieiiiiieieiinns [e0een..500,000 ... 500,000 |[.......... 500,000 |.... .0 . ....0 [.......... 500,000 [.. .0 [ . 05/12/2026 . |2.B ........
..042682-B*-5 | WATSON LAND COMPANY SENIOR CORP BND 4. .... |....... . 09/29/2024 . [ VARIOUS ... 114,769 114,769 |.... .0 | w0 [ 114,769 .. ...0 [ . 12/29/2040 . |2.C ........
..94950A-AQ-3 | WELLFLEET CLO LIMITED WELF_20 MEZZANIN A ... |..cc... . 09/30/2024 . [B47R_PB ... ..1,500,000 ..1,500,000 |.... .0 . .0 . .0 . . 07/15/2034 . [1.C FE .
REDENPT [O! 100.0000
..94978#-0Q-8 | CVS HEALTH CORP SECURED CORP_BND ~ 5.610 .... |....... . 09/10/2024 . 108,958 105,338 |.... .0 . . .0 [ . 08/10/2027 . |2.B ........
..94989Q-AV-2 |WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... |....... . 09/01/2024 . [ PAYDOIN ... 463,032 |... 476,917 |.... ... (1,448) . 0 [ (1,448) ... ...0 [ . 09/15/2048 . [1.A ........
..95001N-AY-4 | WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... |....... . 09/30/2024 . [B4TRPB ....oovviiiiiiiine [eeeeeiiiiieeeein [200.2,521,585 [l 2,500,000 |........ 2,556,641 |.... ... (4,040) |. <0 [ (4,040) ... .0 [ . 06/15/2051 . [1.A ........
..95002B-AE-3 |WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... |....... . 09/30/2024 . [BATRPB .....oooriiiiiiiie [ [0e..2,507,427 [ 2,345,000 |........ 2,635,194 |.... .. (20,818) |. .0 [....... (20,818) |... ...0 [ . 10/17/2082 . |1.A ........
..95002F-AA-2 | WELLS FARGO MORTGAGE BACKED SE SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... 0 [l (165) ... .0 [ . 09/25/2049 . [1.A ........
..95003J-AC-9 |WELLS FARGO MORTGAGE BACKED SE SUPSEN WH .... |....... . 09/01/2024 . [ PAYDOIN ... . . oeennnnn(2,855) . 0 fenii(2,855) |... .0 . . 12/25/2050 . [1.A ........
..95040Q-AC-8 | WELLTOWER OP LLC SENIOR CORP BND  4.250 ... |....... . 09/30/2024 . [B4TR PB .....oooeeviinneens fovereiiiiinenenenn [oo... 14,979,495 ... 15,000,000 |....... 14,884,050 |....... 14,974,781 |..oooennnnn 0 foeeennn. 4714 | 0 feeennn. 4,714 0 . 04/01/2026 . [2.A FE .
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..955385-AA-7 | WEST POINT MILITARY HOUSING MUNITAXBND ..... |....... . 07/01/2024 . | CALL 100.0000 ..... ..975,000 803,684 |...........842,521 |0 [ 2,374 | ....844,8% |.. . 130,105 |.... . 07/01/2042 . (1.F FE ....
..960413-AZ-5 | WESTLAKE CORP SENIOR CORPBND  3.125% 0 .... |....... . 07/01/2024 . |HEDGE INCREASE ADJUST. .(510,882) |... ... (513,366) [.... .. (510,882) |.. . 08/15/2051 . 2.B FE ....
REDEMPT [ON 100.0000
..96188#-AA-6 |WETT HOLDINGS LLC SECURED CORP_BND 4.3 .... . 07/01/2024 . . 2,208,889 . 12/18/2024 . (2.B PL ....
..96328G-AS-6 | WFLF_23-1A ABS 3-1A-A 144A  5.800% 04/1 . 09/18/2024 . | PAYDOUN .. 419,674 . 04/18/2038 . [1.A FE ....

. 08/18/2038 . |1.A FE ...

..963286-BG-1 | WHEELS FLEET LEASE FUNDING LLC ABS_ABS _ .... . 09/18/2024 . [ PAYDOIN ..

REDENPT 10N

100.0000|

..97314@-AC-9 | WIND ENERGY TRANSMISSION TEXAS SECURED C .... |....... . 09/30/2024 . | .eeeiniiiii , , , 3 1 O | , , . 12/18/2034 . |1.F PL ....
REDEMPT ION
..97806*-AG-7 | WOLVERINE POWER SUPPLY COOP IN SECURED C .... |....... . 09/10/2024 . | eeveniiiiie . 09/10/2045 . [1.F ........
..97806*-AG-7 | WOLVERINE POWER SUPPLY COOP IN SECURED C .... |....... . 09/30/2024 . [B47R_PP ... .0 | ...0 [ . . 09/10/2045 . |1.F ........
..980745-G8-6 | WOODWARD INC SENIOR CORP_BND ~ 4.460% 05 .... |....... . 08/16/2024 . [B47R_PP ... e e .0 . R . .0 [ .15,858 |. 05/30/2030 . |2.B ........
..98138H-AG-6 | WORKDAY INC SENIOR CORP_BND ~ 3.500% 04/ .... |....... . 09/30/2024 . [B4TRPB .....oooeiiiiiiiies [eeeeeiiis [00n...9,725,289 [ 10,000,000 |........ 9,550,550 |.... o0 75,369 |0 9,725,289 |.. ...0 [ ...349,028 |. 04/01/2027 . (2.B FE ....
..98385X-AM-8 | XTO ENERGY INC SENIOR CORP_BND ~ 6.750% ...... | ..erenn . 08/16/2024 . [B4TRPB .....oovvviiiiienes [eeeeeiiiiieeeenn [ee4,544,403 (L. 4,000,000 |........ 4,603,344 |.... a0 fennni (18,065) | 0 i 4,544,403 |.. .0 [ ...281,250 |. 08/01/2037 . 1.D FE ....
..BRTKDF-1G-1 | GLOBAL INFRASTRUCTURE DEBT FUN CORP_BND ...... |....... . 09/13/2024 . [DIRECT .... K .0 | .5,487,557 |.. ...0 [ . 12/20/2049 . |2.B FE ....
..G1652#-AD-0 | THE BRYANSTON THREE PARTNERSHI SENIOR CO .... |....... . 09/30/2024 . [B47R_PP ... oo foreeen.. 283,751 e 275,564 | ceennnnn(3,464) . 0 [ (3,464) ... oiienen...283,751 )L .0 [ . 09/05/2027 . |2.A PL ....
..G1652#-AE-8 | THE BRYANSTON THREE PARTNERSHI SENIOR CO .... |....... . 09/30/2024 . [BATRPP ...oooieiiiiiiiiet [ [ 1,052,800 |........... 930,090 |........ 1,106,804 |........ 1,020,355 |.....occvnennl0 [ (10,696) |......vveeennn. 0 fo.oos (10,69) |......... 43,142 |........ 1,052,800 [c.oeeeennnnnes [ IR 0 . 09/05/2032 . |2.A FE ....
REDEMPTION 100.0000
..P0B06*-AA-Q | AES MEXICO GENERATION HOLDINGS SECURED C .... |....... . 09/30/2024 . [ ..eveiieiiiiiiiiiee s [l [l 262,548 [ 262,548 |........... 262,548 |oooeeeeeenninens 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 262,548 |..........s [ IR [V O, (O PO 0 . 11/26/2027 .|2.CPL ....
..R30000-AA-1 | EDDA WIND |11 AS SECURED CORP_BND  3.30 .... . 09/30/2024 . 122, 122,660 118,042 |...........116,574 |.... .0 |. ....122,660 |.. . 04/30/2037 . [2.B Z .....
..01626P-AH-9 | ALIMENTATION COUCHE-TARD INC SENIOR CORP ... . 08/19/2024 . [ CITADEL SECURITIES 9,220,621 ..9,550,000 ..9,053,744 |. .4,330,648 |. 0 .9,172,480 . 07/26/2027 . [2.A FE ..
..06368L-AP-1 | BANK OF MONTREAL SENIOR CORP_BND  4.250 ... . 09/14/2024 . [MATURITY .... . 5,000,000 ..5,000,000 ..4,9%,850 |. .4,998,868 |. 0 R .5,000,000 . 09/14/2024 . [1.F FE ..
..11271L-AL-6 | BROOKFIELD FINANCE INC SENIOR CORP BND ....... . 07/01/2024 . [HEDGE INCREASE ADJUST.  [o.oeeeeviiiiienaens fonns (1,660,914) f..oevveeiiinnnnn 0 fennes (1,660,914) |.... 0 0 o0 (1,660,914) |.. . 03/04/2054 . [1.G FE ..
REDEMPT ION
..18914L-AA-8 | CLOVER LP SECURED CORP_BND  4.216% 03/3 .... |....... . 09/30/2024 . | evviiiiiiiiniiiiniininiininnn e e 384,416 |........... 384,416 |........... 399,375 |......nnnn393,847 |0 L0 ,528 |...........384,416 |....... (14,959) |..ovvvreennnns [V R (14,959) |....eeeeenn 16,193 |. 03/31/2034 . |2.B FE ....
..32117P-AD-9 | FIRST NATIONS ETF LP SECURED CORPBND ........ |....... . 09/30/2024 . [VARIOUS ......couvviiineaan fermeeeiiiiieeeees [ 7,442,739 ... 7,482,739 |........ 7,442,739 |........7,188,458 |.....coooooiin 0 feeeeniiiiin 0 el 0 |0 [l 264,281 Ll 7,442,739 |0 [V OSTR 0 foeeennns 214,508 |. 12/31/2041 . |2.A FE ...
REDEMPTION 100.0000
..39072F-AB-3 | GRELPAT LAKES POWIER HOLDINGS SECURED COR .... |....... . 09/30/2024 . | .. 118,309 116,754 |.... . 11/30/2029 . |2.B FE ....
REDEMPTION 100.0000
..496676-AC-1 | KINGSTON SOLAR LP INC SECURED CORPBND ....... |....... 0773172024 . [ .eveeieeiiiiiieiiee [ [, 199,167 |........... 199,167 |........... 207,908 |.......... 208,660 |............... 0 foreiieiniis (O IR 0 foreiiiiinis 0 [ (757) |euerrenennn 199,167 |........ (8,736) . 07/31/2035 . |2.B FE ....
REDEMPTION
..62451R-AA-2 | MOUNTAIN VIEW PARTNERS GP SECURED CORPB ... . 09/30/2024 . ... 11,669 .1, ... 11,980 |............ 11,085 |.... .0 |. 11,669 |...........(311) ... . 03/31/2051 . |1.G FE
..620280-AB-3 | NHL CANADA FUNDING LP SECURED CORP_BND ....... . 08/16/2024 . [B47R_PP ... .. 400,641 ..400,641 ..400,641 ..400,641 0 .400,641 .0 . 07/12/2028 . |2.B PL
..66679N-AA-8 | NORTHRIVERM|DSTREAMF INANCEL SECURED CORP ... . 07/03/2024 . [ CALL 100.0290 ..... ..665,193 .... 665,000 661,269 |...........663,361 |.... .0 | . . 02/15/2026 . |3.C FE
..66980C-AB-4 | NOUVELLE AUTOROUTE 30 FINANCEM SECURED C .... . 09/30/2024 . [VARIOUS ..........eeveenn. ... 12,005 , , e, 12,209 ) .0 . , . 03/31/2042 . |2.A FE
..68245X-AK-5 | 1011778BCUNL IMITEDLIABILITY SECURED CORP ... . 09/13/2024 . [ CALL 100.0000 R . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 R .2,000,000 104,778 |. 04/15/2025 . |3.B FE ....
..70137T-AP-0 | PARKLANDCORP SENIOR CORP_BND 144A  5.87 .... . 09/13/2024 . [VARIOUS ........ceveennnn. N F 1,195,500 |........ 1,200,000 |........ 1,200,000 |........1,200,000 |.... 0 o0 0 [ 1,200,000 |.. ....82,446 |. 07/15/2027 . [3.C FE ....
..72908L-AB-1 | PLENARY PROPERTIES NDC GP SECURED CORPB ..... . 09/07/2024 . [ VARIOUS ... .. 176,773 ... 176,773 208,779 |.......... 178,007 |.... .0 |. 176,773 ...l (46,128) |oeeeiieinen 0 fonii (46,128) | 6,142 |. 02/07/2040 . |2.A FE
..78016E-ZH-3 | ROYALBANKOFCANADA SENIOR CORP_BND  3.97 .. . 07/26/2024 . [MATURITY . . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. w0 0 .8,000,000 . 317,600 |. 07/26/2024 . [1.E FE
..811427-AA-1 | SEA TO SKY HIGHWAY INVESTMENT SECURED CO .... 08/31/2024 . | VARIOUS ... . 2,188,676 ..2,188,676 ..2,324,954 |. .2,236,812 |. . 268 |. 0 .2,188,676 (136,372) |.. .59,288 |. 08/31/2030 . |1.F FE
..878742-AE-5 | TECK RESOURCES LTD SENIOR CORP_BND 6.1 .... . 07/17/2024 . CALL . ..3,133,000 .. 3,523,385 |. .3,380,693 |. (8,421) | 0 .3,372,272 (239,272) |.. 333,413 |. 10/01/2035 . |2.C FE
..878742-AS-4 | TECK RESOURCES LTD SENIOR CORP_BND 6.0 .... . 07/17/2024 . [ CALL 102.4930 R ..8,100,000 ..8,837,011 .8,641,545 |. .. (11,692) |. 0 R .8,629,852 (529,852) |.. . 08/15/2040 . |2.C FE
..94106B-AA-9 | WASTE CONNECTIONS INC SENIOR CORP_BND ........ . 09/30/2024 . [B4TRPB .....coeeiuniiinnnn e 04,999,757 L 5,000,000 |........ 4,999,550 |........ K w0 o3 0 [ 4,999,757 |.. . 02/01/2030 . |2.A FE
REDEMPT ION 100.0000
..68020-AA-0 | OILERS ENTERTAINMENT GROUP CAN SECURED C .... |....... . 09/27/2024 . ... 79,694 ...84,008 |.... K .0 . ..79,694 |.. ..(4,404) . 06/30/2051 . |2.B PL ....
. 000000-00-0 | PLENARY HEALTH NORTH BAY FINCO SECURED C .... . 09/13/2024 . [ VARIOUS ... . ...60,525 ...70,616 |........... ... (3,856) |. .0 [ (8,856) ... ..60,525 |.. (4,749) . 03/13/2040 . |2.A FE ...
..00119V-AA-7 | AGL CLO 3 LTD AGL_20-3A SENIOR ABS_ABS _ .... . 09/30/2024 . [B47R_PB ... 979,905 |........ 1,000,000 979,200 |...........985,336 [.... ... (5,431) . 0 [ (5,431) ... ....979,905 |.. .0 . 01/15/2033 . |1.A FE ...
..00120D-AC-0 | AGL CLO 1 LTD AGL_22-17 MEZZANIN ABS_ABS .... . 09/30/2024 . [B47R_PB . 4,100,000 ..4,100,000 ..4,100,000 |. .4,100,000 |. .0 0 .0 R .4,100,000 0. . 01/21/2035 . |1.C FE
..001746-AN-6 | AMERICAN MONEY MANAGEMENT CORP SENIOR AB .... . 08/26/2024 . [PAYDOIN ... ..1,302,915 |........ 1,302,915 |........ 1,298,316 |........ 1,302,915 |.... .0 | 0 f 0 0 1,302,915 |.. ...0 . 05/26/2031 . [1.A FE
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..00176A-AX-3 | AMERICAN MONEY MANAGEMENT CORP SENIOR AB .... [D..... . 07/30/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo e 871,637 |.......... 871,637 |........... 868,464 |........... 865,885 |............... [V R 5,752 |oeveeiiiinnnns [V R 5,752 |oeveeeiiiiiins [V R 871,637 |ooooeeeeeenens (VO [V [V 43,901 |. 04/30/2031 . |1.A FE .
REDEMPT [ON 100.0000
..00183F-AA-3 | ANNO 2017 JOINT HOLDING UK L SECURED C .... |B..... RO L 0N V(17 R R R (255,482) |......... (255,482) |......... (269, 145) |......... (257,645) [...evvvnnnnnnne [V (VR [V 0 f...... (11,500) |......... (255,482) |........ 13,663 [....eevvnnnneee [V R 13,663 [...ovvevinninnnnee 0 |[. 05/31/2033 . |2.B PL
..00217G-AA-1 | APTIV PLC SENIOR CORP_BND  2.396% 02/18 .... |[D..... . 09/19/2024 . | CALL 100.0000 ..... [oeeeeerrrrrerennnnns fornnns 9,000,000 |........ 9,000,000 |........ 9,000,480 |........ 9,000,000 |..cceeeeennnns 0 e (VO 0 | (VO 0 fnns 9,000,000 |...ceevrrennns (VN 0 | [V 234,209 |. 02/18/2025 . 2.B FE
REDEMPT [ON 100.0000
..00253X-AA-9 | AADVANTAGELOYALTYIPLTD SECURED CORP_BND ..... D..... L 07/22/2024 . | evveeeiiiniiiiiiniiiiiiininns e e 60,250 [.......eeee. 60,250 [............ 60,250 L 1 O | N 60,250 [V FOUSUTTURTRRURN | 2,622 |. 04/20/2026 . |3.A FE ...
..00900L-AU-8 | AIMCOAIMCO_15-AA MEZZANIN ABS_ABS _15-AA .... [D..... . 09/03/2024 . |PAYDOIN ...oovvvviviiiiiiins oo s 5,000,000 |........ 5,000,000 |........ 4,944,050 |........ . R PO /4 I ISR | B R 5,000,000 |.. 0 ...386,774 |. 10/17/2034 . [2.C FE ...
..00901F-AA-4 | AIMCO CLO LTD AIMCO_20-16 ABS_ABS _21-16 ... . 07/10/2024 . | PAYDOUN . 3,200,000 ..3,200,000 ..3,174,400 |. .3,174,400 |. 0 X .3,200,000 0| 159,916 |. 01/17/2035 . |1.A FE ..
..00901F-AE-6 | AIMCO CLO LTD AIMCO_21-16 MEZZANIN ABS A ... . 07/17/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 K .2,000,000 0| 112,853 |. 01/17/2035 . |1.F FE ..
..00901F-AG-1 |AIMCO CLO LTD AIMCO_21-16 MEZZANIN ABS_A ... . 07/17/2024 . | PAYDOUN ... [ O R 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |.... 0 0 0 L 4,000,000 |.. .0 . ...252,405 |. 01/17/2035 . [2.C FE ..
REDEMPT [ON 100.0000
..01538T-AA-3 | ALFA TRANSMISORA DE ENERGIA SA SECURED C .... . 09/27/2024 . | evviiiiiiiiiiinnniiiiiiiinins e | 1,901 |l 1,901 |oeeeenennns 1,901 e 1,901 | .0 . ... 1,901 0 . 09/27/2051 . [2.C FE ...
..03328I-AS-7 | ANCHORAGE CAPITAL CLO ANCHC_16 ABS_ABS _ . 07/24/2024 . | PAYDOUN . 7,500,000 .. 7,500,000 ..7,500,000 |. .7,500,000 |. 0 .7,500,000 0| . 07/15/2082 . [1.A FE ..
..03328-AU-2 | ANCHORAGE CAPITAL CLO ANCHC_16 MEZZANIN ..... . 07/24/2024 . | PAYDOUN . 4,375,000 ..4,375,000 ..4,375,000 |. .4,375,000 |. 0 .4,375,000 0| . 07/15/2032 . [1.C FE ...
..03762Y-AR-8 | APIDOSCLOXXVAPID_16_25ARR ABS A-A1R2 144 .... . 07/22/2024 . | PAYDOUN ..802,307 ..802,307 ..802,307 |oveviiiiiiiiiinnns 0| 0 .802,307 0| . 10/20/2031 . [1.A FE ..
..03765L-AP-7 | APIDOS CLO APID_15-20A SUPSEN ABS_ABS _1 .... . 07/16/2024 . | PAYDOUN 2,337,637 ..2,337,637 ..2,340,442 |. .2,340,442 |. 0 . 2,337,637 0| . 07/16/2031 . [1.A FE ..
..03765L-AP-7 | APIDOS CLO APID_15-20A SUPSEN ABS ABS _1 .... . 09/30/2024 . | B47R_PB . 6,776,083 ..6,767,9%1 ..6,776,083 |. .6,776,083 |. 0 .6,776,083 0| . 07/16/2031 . [1.A FE ..
..03880K-AA-2 | ARBOR REALTY COLLATERALIZED LO LCF SENIO .... . 09/16/2024 . | PAYDOUN . 1,089,731 ..1,089,731 1,089,230 |. .1,089,731 0 .1,089,731 0| . 08/15/2034 . [1.A FE ..
..04002P-AA-2 | AREITLTDAREIT_21-CRES LCF SENIOR_CMBS _2 . 09/17/2024 . | PAYDOUN . 1,050,577 .. 1,050,577 ..1,050,577 |. .1,050,577 |. 0 .1,050,577 0| . 11/17/2038 . [1.A FE ..
..04016V-AA-3 | ARESCLOLTDARES_18-47A SENIOR ABS_ABS _18 . 07/15/2024 . | PAYDOUN ..971,838 ..971,838 ..971,838 ..971,838 |. 0 .971,838 0| . 04/15/2030 . [1.A FE ..
..04019H-AA-1 | ARES CLO LTD ARES_22-64A SENIOR ABS_ABS ..... . 08/22/2024 . | PAYDOUN . 2,000,000 ..2,000,000 1,962,500 .1,962,500 |. 0 K .2,000,000 0| . 04/15/2035 . [1.A FE ..
..04019H-AE-3 | ARES LXIV CLO LTD ARES_22-64 ABS_ABS _22 .... . 08/22/2024 . |PAYDOIN .ooovvviiiiiiiiiins e s 3,650,000 |........ 3,650,000 |........ 3,650,000 |........ 0 0 0 L 3,650,000 |.. 0 ...231,455 |. 04/15/2035 . [1.C FE ...
..04965F-AJ-0 | ATRIUM CDO CORP ATRM_18-15A SUB ABS_ABS ..... . 07/1172024 . |PAYDOIN oo oo s 3,500,000 |........ 3,500,000 |........ 3,506,125 |.... 0 e 17,983 [0 s 3,500,000 |.. 0 ...199,049 |. 01/23/2031 . [1.F FE ..
..04965F-AL-5 | ATRIUM CDO CORP ATRM_18-15A SUB ABS_ABS ..... . 07/23/2024 . | PAYDOUN ... [ O R 3,286,000 |........ 3,286,000 |........ 3,261,355 |.... 0 e 40,127 [0 L 3,286,000 |.. .0 . .. 206,011 |. 01/23/2031 . [2.C FE ..
REDEMPT [ON 100.0000
..05330K-A#-2 | AUTOPISTAS METROPOLITANAS DE P SECURED C .... |[D..... . 09/30/2024 . | .. PP O R 161 | (] I 161 | 161 el 0 e (VO 0 | (VO 0 e 161 [ (VN 0 | [V 2,100 |. 12/31/2038 . [2.C FE ....
REDEMPT [ON 100.0000
..05330K-A@-4 | AUTOPISTAS METROPOLITANAS DE P SECURED C .... |[D..... L 07/01/2024 . | eeveeeeeiiiieeeeeiiiieeees v e (89,581) [o.vvvennnen (89,581) [...uuvnnnee (89,581) |........... (89,581) |..cceeeennnn 0 e (VO 0 | (VO 0 s (89,581) |.eeeeeeenennns (VN 0 | [V 0 | 12/31/2038 .|2.B FE ....
REDEMPT [ON 100.0000
..05330K-A@-4 | AUTOPISTAS METROPOLITANAS DE P SECURED C .... |[D..... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 80,000 |............ 80,000 |............ 80,000 |...cevvrnns 80,000 |.eevvrrrrnnnns 0 e L ) O 1 O | N e - 0 L[V N | B S . 12/31/2038 . |2.C FE
REDEMPT [ON 100.0000
..05330K-AA-3 | AUTOPISTAS METROPOL|TANAS DE P SECURED C .... . 09/30/2024 . 104,125 , . . 06/30/2035 . [2.C FE ...
..05551C-AA-3 |BIB CENTRAL AMERICAN CARD RECE ABS_ABS _ .... . 07/07/2024 . | PAYDOUN ..423,972 ..423,972 11,129 |. 01/07/2030 . [1.G FE ..
..055780-AB-9 |BPCE SA SUB CORP_BND 144A  5.150% 07/21 .... . 07/21/2024 . |MATURITY . ..2,000,000 .1,999,751 103,000 |. 07/21/2024 . (2.B FE ...
..05591X-AA-9 | BRIGHTSPIRE CAPITAL INC BRSP_2 SENIOR SE .... . 09/19/2024 . | PAYDOUN ... ..876,491 |.... ....876,491 . . 08/19/2038 . [1.A FE ..
..055983-AA-8 | BSPRT ISSUER LTD BSPRT_22-FL8 LCF SENIOR .... . 09/15/2024 . | PAYDOUN ... ..464,286 |.... K ....464,286 |.. . 02/15/2037 . [1.A FE ..
..05682V-AA-3 | BAINCAPITALCREDITCLOLTDBC SENIOR ABS_ABS ... . 08/06/2024 . | PAYDOUN .4,588,168 |. .(4,792) | . 4,583,376 . 07/19/2031 . [1.A FE ..
..05683T-AL-3 |BAIN CAPITAL CREDIT CLO LTD BC ABS_ABS _ .... [D..... |. 07/21/2024 . |PAYDOUN . ...62,500 |. ...0 ] ..62,500 . 10/21/2034 . [1.A FE ..
..05874J-AC-4 |BALLYROCK LTD BALLY_22-21 MEZZANIN ABS_A .... [D..... . 09/30/2024 . | B47R_PB ... . 1,000,000 .1,000,000 |.... ...0 ] .1,000,000 |.. . 10/20/2035 . [1.C FE ...
..05964H-AV-7 | BANCO SANTANDER SA SUB CORP BND  6.921% .... . 08/16/2024 . |B4TR_PB ......evvvvvvnrnnnns |oene 5,682,3% |... . 5,689, 0 e . (7,157) ). L A(7,157) ... .5,682,3% |.. . 08/08/2033 . 2.B FE ..
..05964H-AV-7 |BANCO SANTANDER SA SUB CORP BND  6.921% .... . 07/01/2024 . |HEDGE INCREASE ADJUST. .(408,326) (406,253) |. L0 (2,073) | . (2,073) (408,326) . 08/08/2033 . 2.B FE ..
..06675F-AZ-0 | BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ ... . 09/30/2024 . | B47R_PB ... . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. . .2,500,000 . 01/26/2026 . [1.D FE ..
..06738E-AN-5 |BARCLAYS PLC SENIOR CORP_BND  4.375% 01 .... . 09/30/2024 . | B47R_PB 5,185,845 ..5,350,000 .. 4,965,496 |. .5,006,263 |. .5,185,845 . 01/12/2026 . 2.A FE ..
..06738E-BZ-7 |BARCLAYS PLC SENIOR CORP_BND  5.304% 08 .... . 09/30/2024 . | B47R_PB . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 . 08/09/2026 . 2.A FE ..
..06759U-AC-7 |BARINGS CLO LTD BABSN_22-2 ABS_ABS _22-2 .... . 07/15/2024 . | PAYDOUN 11,000,000 11,000,000 .10,580,900 |. 10,623,241 11,000,000 . 07/15/2085 . [1.C FE ..
..06849U-AA-3 |BARRICK PD AUSTRALIA FINANCE P SENIOR CO .... . 08/16/2024 . | B47R_PB 14,518,021 .15,000,000 . 14,336,951 14,506,304 |. 14,518,021 . 10/15/2039 . [2.A FE ..
..07134K-AA-7 |BATTALION CLO LTD BATLN_21-22A SENIOR AB .... . 09/30/2024 . | B47R_PB . 2,000,000 ..2,000,000 1,998,200 |. .2,000,000 |. .2,000,000 . 01/20/2035 . [1.A FE ..
..07403C-AC-5 |BEAR MOUNTAIN PARK CLO LTD BRM MEZZANIN ..... . 07/15/2024 . | PAYDOUN . 9,000,000 ..9,000,000 ..8,994,753 |. .8,886,921 .9,000,000 . 07/15/2035 . [1.C FE ...
..08179K-AC-7 |BENEFIT STREET PARTNERS CLO LT ABS_ABS _ .... . 09/30/2024 . | B47R_PB . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. .3,000,000 . 10/20/2035 . [1.C FE ...
..08181V-AS-4 |BENEFIT STREET PARTNERS CLO LT MEZZANIN ..... . 09/30/2024 . | B47R_PB ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 01/17/2032 . [1.A FE ..
..08182D-AE-4 | BENEF I TSTREETPARTNERSCLOLT MEZZANIN ABS_ .... . 09/30/2024 . | B47R_PB 3,549,000 .. 3,549,000 .. 3,549,000 |. . 3,549,000 |. . 3,549,000 . 07/20/2034 . [1.C FE ...
..12550A-AX-4 | CIFC FUNDING LTD CIFC_14-5A ABS 5A-BR2 1 .... [D..... |. 07/17/2024 . |PAYDOWN . 1,500,000 ..1,500,000 ..1,501,500 |. L0 .1,500,000 . 10/17/2031 . [1.C FE ...
.. 12550M-AJ-9 | CIFC FUNDING LTD CIFC_15-3A SENIOR ABS A .... |D..... . 07/19/2024 . | PAYDOUN ... .. 464,279 464,279 464,279 |.... L2719 ... ....464,279 |.. . 04/19/2029 . [1.A FE ..
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..12550T-Al-5 | CIFC FUNDING LTD CIFC_15-4A ABS_ABS _15- .... . 07/20/2024 . | PAYDOUN ... ... 75,000 , , eeeeeeen.. 75,000 ... , .. .0 .3, . 04/20/2034 . [1.A FE .
..12570L-AC-2 | CIFC FUNDING LTD CIFC_22-1A MEZZANIN ABS .... . 09/30/2024 . | B47R_PB . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 276,595 |. 04/17/2035 . |1.C FE ....
..12574H-AC-7 | CIFC FUNDING LTD CIFC_22-6 MEZZANIN ABS . 09/30/2024 . | B47R_PB . 2,050,000 ..2,050,000 ..2,050,000 |. .2,050,000 |. .2,050,000 168,609 |. 07/15/2035 . [1.C FE ....

AFE ...
AFE L
AFE ...
.CFE ...

.. 14310K-AS-0 | CARLYLE GLOBAL MARKET STRATEGI SENIOR AB ....
.. 14311A-AS-1 | CARLYLE GLOBAL MARKET STRATEGI SENIOR AB ....
.. 14311U-AN-8 | CARLYLE GLOBAL MARKET STRATEGI ABS_ABS _ ....
..14318L-AC-5 | CARLYLEGLOBALMARKETSTRATEGI ABS_ABS _22-

. 07/15/2024 . [ PAYDONN
. 07/15/2024 . [ PAYDOIN
. 07/22/2024 . [ PAYDONN
. 09/16/2024 . [ PAYDONN

..931,872
.. 484,129
.. 305,263
12,200,000

..922,368 |.
..484,129 |.
..305,263 |.
12,200,000 |.

.931,872
.484,129
.305,263
R 12,200,000
........ 1,500,000 |..

.46,692 |. 01/15/2031 .
24,772 |. 07/15/2031 .
. 07/20/2034 .
. 10/15/2035 .

coococococo

.12 200 000 .12 200 000

..14318L-AE-1 | CARLYLEGLOBALMARKETSTRATEGI ABS_ABS _22- .... . 09/16/2024 . [PAYDOUN ...oooovnviiiinnn foeeeniiiiiieeeiis [eeeees 1,500,000 |........ 1,500,000 |........ 1,500,000 |.... ...0 ...131,424 |. 10/15/2035 . [1.F FE ....
.. 14686N-AC-5 | CARVAL CLO LTD CARVL_22-2A MEZZANIN ABS_ . 09/30/2024 . [BATRPB .....ooiiiiiiiiiies [ [ 3,000,000 |........ 3,000,000 |........ 3,000,000 |.... ,000, 0 e 3,000,000 .. ...238,307 |. 10/22/2035 . [1.C FE ....
..149420-AE-1 | CATSKILL PARK CLO LTD CATSK_17 SENIOR AB ... . 09/24/2024 . [ PAYDONN . 2,750,000 ..2,750,000 ..2,750,000 |. 2 750,000 |. 0 .2,750,000 . 04/20/2029 . |1.A FE ...
..15032E-AL-3 | CEDAR FUNDING LTD CEDF_17-8 SENIOR ABS_A .... . 09/30/2024 . [B47R_PB . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. .0 .6,000,000 . 10/17/2034 . |1.A FE ....

...125,289 |. 04/20/2031 .
..7,330 |. 10/25/2034 .
.30,000 |. 10/01/2026 .
125,956 |. 01/14/2030 .
574,860 |. 10/09/2026 .
175,680 |. 09/10/2025 .
.26,850 |. 11/02/2026 .
19,211 |. 05/15/2031 .
. 11,523 |. 04/15/2031 .
.69,009 |. 04/15/2029 .
2,666 |. 01/15/2031 .
. 13,740 |. 04/16/2029 .
3,924 |. 05/20/2034 .
,375,793 |. 08/20/2034 .
.96,388 |. 10/20/2034 .
155,035 |. 10/20/2034 .
134,938 |. 07/17/2033 .

. 07/22/2024 . [PAYDOUN ..oooovnniiiinanns forneeniiiiieneeins [0 2,477,932 [0 2,477,932 (... 2,477,932 [...itin 2,477,932 [oneieeiieinn 0 e 0 L0 0 0 s 2,477,932 |..
. 07/25/2024 . [ PAYDOIN ...
. 07/12/2024 . [ VARIOUS
. 09/30/2024 . [B47R_PB
. 09/30/2024 . [ VARIOUS ...
. 09/10/2024 . [ CALL
. 09/30/2024 . [B47R_PB ...
. 08/15/2024 . [ PAYDOIN
. 07/15/2024 . [ PAYDONN
. 07/15/2024 . [ PAYDOIN
. 07/15/2024 . [ PAYDON
. 07/15/2024 . [ PAYDOIN
. 08/20/2024 . [ PAYDONN
. 09/09/2024 . [ PAYDONN
. 07/02/2024 . [ PAYDONN
. 07/02/2024 . [ PAYDONN
. 08/16/2024 . [ PAYDOIN

AFE ...
AFE L
AFE ...
AFE ...
.FFE ...
EFE ...
AFE ...
AFE L
AFE ...
AFE L
AFE ...
AFE L
AFE ...
.CFE ...
AFE ...
.CFE ...
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..15033E-AA-6 | CEDAR FUNDING LTD CEDF_18-9A SENIOR ABS_ ....
..15033T-AL-9 | CEDAR FUNDING LTD CEDF_20-12A ABS_ABS _2 ....
..20752T-AA-2 | CONNECT FINCO SARL SECURED CORP_BND 144A
..225313-AM-7 | CREDIT AGRICOLE SA SRSUB CORP_BND 144A ..
..23341C-AC-7 | DNB BANK ASA SRBN CORP_BND 144A  5.896%
..23636A-BA-8 | DANSKE BANK A/S SRP CORP BND 144A MTN

..23636T-AE-0 | DANONE SA SENIOR CORP_BND 144A  2.947% ......
..26243K-AC-1 | DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ....
..26244K-AN-6 | DRYDEN SENIOR LOAN FUND DRSLF SUB ABS_AB ...
..26249K-AZ-4 | DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ....
.. 26249M-AN-7 | DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ....
..26250U-AQ-8 | DRYDENSENIORLOANFUNDDRSLF_ SENIOR ABS_AB ....
..26252V-A0-4 | DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ....
..26253B-AE-4 | DRYDEN SENIOR LOAN FUND DRSLF MEZZANIN A ...
..29001V-AL-3 | ELMWOOD CLO VI LTD ELMW6_20-3A ABS_ABS
..29001V-AN-9 | ELMWOOD CLO VI LTD ELMW6_20-3A MEZZANIN
..29003M-AC-1 | ELM18_22-5A MEZZANIN ABS_ABS _22-5A 144A ....

........ 2,477,982 |........ 2,477,932 |....

3 187,502 |.
10,000,000 |. . 0
.0 . ..208,708 |.
..974,479 |. . ..6,441
..381,969 |.
..230,895 |.
1,376,138 |.

...52,416 |
. 278,718 |

3,180,544 |.
10,000,000 |
17,469,120 |

3 188,919
10,000,000
18,000,000
.. 980,920
.. 381,959
..231,016 .
. 1,374,901 1,374,901
... 52,416 ...52,416
..278,440 ..278,440
... 78,125 ...78,125
20,000,000 .20,000,000
. 2,000,000 ..2,000,000
. 3,000,000 ..3,000,000
. 2,000,000 ..2,000,000

. 3 200 000
10,000,000
18,000,000
..1,000,000

.3, 188 919
10,000,000
17,677,828
.980,920
.381,969
.231,016
.1,374,901
..52,416
.278,440

100.0000

. 1 376 138 |.

...52,19% |
. 278,718 |

...78,125 |.
.20,000,000 |.
..2,000,000 |.
..3,000,000 |.
..2,000,000 |.

.2:000:000
3,000,000
2,000,000

.2:000:000 i
13,000,000 |.
2,000,000 |.
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..20287T-AA-7 |ENGIE ENERGIA CHILE SA SENIOR CORP_BND 1 ... . 09/30/2024 . |B4TA_PB ... 3,202,944 |........ 3,683,000 |........ 2,964,453 |.... 0 [ 3,242,944 |.. .. 146,788 |. 01/28/2030 . |2.B FE ...
..30257I1-AA-4 [FAGE INTERNATIONAL SA STRASSE SENIOR CO ... | 08/15/2024 . | CALL 100.0000 ... . 1,400,000 ..1,400,000 1,372,000 |.... 00 1,377,081 | 08/15/20%6 . |3.C FE ...
..338836-AA-5 [FLATIRON CLO LTD FLAT_18-1A SENIOR ABS_A ... . 07/17/2024 . | PAYDOIN ... . 713,080 . 713,080 |. . 713,080 |. 0 713,080 | 04/17/2031 . |1.A FE ...
..36190C-AA-5 [ GNL QUINTERO SA SENIOR CORP_BND 144A 4 .... . 07/31/2024 . | VARIOUS 294,000 ..208,322 |. .(4,322) 0 | 07/31/2029 . |2.A FE ...
..36190C-AA-5 [ GNL QUINTERO SA SENIOR CORP_BND 144A 4 .... . 09/30/2024 . |B4TA_PB ... o 1,765,200 |........1,816,183 |........1,783,072 |.... - (1,346) |... 0 [ 1,781,727 . 433 |, 07/31/2029 . |2.A FE ...
..36202*-AA-8 | GE PROLEC TRANSFORVERS INC SENIOR CORPB .... | 07/15/2024 . | CALL 100.0000 ... oo |ennn 8,000,000 |....... 8,000,000 |........ 8,000,000 |........8,000,000 |.... 0 | 0 [ 8,000,000 |.. 270,000 | 10/15/2033 . 2.8 pL ...
..363181I-AK-6 [ GALAXYCLOLTDGALXY_13-15A SENIOR ABS_ABS . 07/15/2024 . | PAYDOIN ... ..2,336,069 ,329,555 |........2,336,069 |. 0 |-....... 2,336,069 116,519 |. 10/15/2030 . |1.A FE ...
..36320M-AL-2 [ GALAXY CLO LTD GALXY_15-20A SENIOR ABS_A ... . 07/22/2024 . | PAYDOIN ..366,484 |. 0 | 04/20/2031 . |1.A FE ...
..363201-AL-0 [ GALAXY CLO LTD GALXY_15-21A SENIOR ABSA ... . 07/22/2024 . | PAYOOIN ... 22,071,270 |.... 0. | 04/20/2031 . |1.A FE ...
..36321J-AC-8 | GALAXYCLOLTDGALXY_18-28A SENIOR ABS_ABS . 07/15/2024 . | PAYOOIN ... 0. L 07/15/2031 . |1.A FE ...
..36321J-AE-4 | GALAXYCLOLTDGALXY_18-28A SENIOR ABS_ABS | 07/15/2024 . | PAYDOIN . 0. | 07/15/2081 . |1.A FE ...
REDEWPTION  100.0000
..36321P-AA-8 [ GALAXY PIPELINE ASSETS BIDCO L SECURED C .... . 00/30/2024 . . 110,603 |.. . 09/30/2027 . |1.C FE ..
..36321P-AB-6 [ GALAXY PIPELINE ASSETS BIDCO L SECURED C ... - 09/30/2024 . (B4 660,000 |.... . 03/31/2036 . |1.C FE ..
REDEIPTION  100.0000
..36321P-AE-0 [ GALAXY PIPELINE ASSETS BIDCO L SECURED C ... L 00/30/2024 . | venvereieeieieieinan 13,704 13,704 13,704 0 [ 0| 0. 13,794 0 . 09/30/2040 . |1.C FE ..
..36321P-AE-0 [ GALAXY PIPELINE ASSETS BIDCO L SECURED C .... | 08/16/2024 . |B4TA_PB ... ..924,938 924,938 |. 924,938 |. 0 .0 0 924,938 0 . 09/30/2040 . |1.C FE ...
..38136R-AE-7 | GOLDENTREELOANMANAGEMENTUS MEZZANIN ABS._ ... . 07/20/2024 . | PAYDON 4,000,000 14,000,000 |........4,000,000 |. 0 .0 -0 [ 4,000,000 0 . 07/20/2035 . |1.C FE ...
..38175N-AA-6 [ GOLUB CAPITAL PARTNERS CLO LTD SENIOR AB ... . 08/05/2024 . | PAYDOIN ..2,401,975 2,403,486 |........ 2,405,431 0 ..(3,457) 0 | 2,401,975 0 | 05/05/2030 . |1.A FE ..
..38176V-AA-7 [ GOLUB CAPITAL PARTNERS CLO LTD ABS_ABS _ ... . 07/16/2024 . | PAYDOIN ... 6,750,000 |........ 6,751,688 |.... 000 foeien. (1,688) ... 0 [ 6,750,000 |.. 0. | 05/05/2032 . |1.A FE ..
..402512-AC-1 | GULF STREAN MERIDIAN 1 LTD GSM SUB ABS_A ... [D..... |. 07/15/2024 . | PAYOOIN ... 1,000,000 940,500 |.... . 0 [ 45,436 | 0 [ 1,000,000 |.. 0. | 04/15/2034 . |1.C FE ...
..42086P-AC-7 |KINGSLAND LTD KING_18-8A SENIOR ABS_ABS ... [D..... |. 07/12/2024 . |PAYDOIN . 588, .. 4,588,496 S 4.588.496 |.......4.588,496 | L0 0 0 4,588,496 0 | 04/20/2031 . |1.A FE ..
.. 449250-AC-3 [ 10G US CLO LTD 10G_21-24 NEZZANIN ABS_AB ... . 07/01/2024 . | PAYDOIN . 1,000,000 1,000,000 1,000,000 [........ 1,000,000 |. 0 0 1,000,000 0 . 04/23/2034 . |1.C FE ...
..449258-AA-0 [ 10G US CLO LTD 10G_18-1A SENIOR ABS_ABS ..... . 07/22/2024 . | PAYOOIN ... e 339,929 ... 339,929 |... 332,705 |.... L0 0. 339,920 . 0. | 04/21/2031 . |1.A FE ..
.44928X-BC-7 [ 10G US CLO 10G_14-1A NEZZANIN ABS_ABS _1 ... - 00/30/2024 . |BATRPB «...vooveeereees [oreeereerenenens [ 6,000,000 |....... 6,000,000 |........ 6,000,000 |... L0 0 o0 [0 e 6,000,000 |.. 0. . 10/20/2034 . |1.C FE ...
..449303-AA-4 | 10G US CLO LTD 10G_21-1A SENIOR ABS_ABS ..... . 07/03/2024 . |PAYDOIN .o |oveereneneieniens oo 1,000,000 |........ 1,000,000 |........ 1,000,000 |.... .0 0 foeiieecc0 o0 o 1,000,000 |.. .0 .. . 04/17/2034 . |1.A FE ..
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..449303-AE-6 | ICG US CLO LTD ICG_21-1A MEZZANIN ABS_AB ... . 07/03/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... .0 . 0 e 2,000,000 |.. 0 e 106,294 |. 04/17/2034 . |1.C FE ..
..449303-AG-1 | ICG US CLO LTD ICG_21-1A MEZZANIN ABS_AB .... . 07/03/2024 . | PAYDOUN ... . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 0| .56,397 |. 04/17/2034 . [1.F FE ..
..460599-AC-7 | INTERNATIONALGAMETECHNOLOGY SECURED CORP .... . 09/24/2024 . | CALL . 1,302,000 .. 1,302,000 ..1,302,000 |. .1,302,000 |. 0 0| .1,302,000 0| . 02/15/2025 . 3.A FE ...
..47048J-AZ-6 | JAMESTONN CLO LTD JTWN_16-9A MEZZANIN AB ... . 09/30/2024 . | B47R_PB ... . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 0| . 07/25/2034 . [1.C FE ...
..478375-AG-3 | JOHNSON CONTROLS INTERNATIONAL SENIOR CO ..... . 07/02/2024 . | VARIOUS . 4,000,000 ..4,000,000 ..3,998,435 |. .3,999,883 |. 0 0| .4,000,000 0| . 07/02/2024 . 2.B FE ...
..48255-AC-8 |KKR_39 MEZZANIN ABS_ABS _39 144A 7.263 .... . 09/12/2024 . | PAYDOUN . 5,500,000 ..5,500,000 ..5,500,000 |. .5,500,000 |. 0 0| .5,500,000 0| . 10/15/2034 . [1.C FE ...
.. 48255 -AE-4 |KKR_39 MEZZANIN ABS_ABS _39 144A 7.713 .... . 09/12/2024 . | PAYDOUN . 3,500,000 ..3,500,000 ..3,500,000 |. .3,500,000 |. 0 0| .3,500,000 0| . 10/15/2034 . [1.F FE ...
..50188G-AT-0 |LCM LTD PARTNERSHIP LCM_18A SENIOR ABS_A .... . 07/22/2024 . |PAYDOIN .oovvviiiiiiiiiiins e s 1,664,796 |........ 1,664,79% |........ 1,664,7% |.... 0 0 0 L 1,664,796 |.. 0 . 04/20/2031 . [1.A FE ...
..50188Y-AE-4 |LCM LTD PARTNERSHIP LCM_24A MEZZANIN ABS .... . 07/22/2024 . | PAYDOIN ... ..792,672 L. 779,391 |.... .0 . .0 . 0 . 03/20/2030 . [1.A FE ...
..50200F-AC-3 |LCM LTD PARTNERSHIP LCM_26A SENIOR ABS_A ... . 07/22/2024 . | PAYDOUN .. 338,075 304,268 |.... .0 . .0 . .0 . . 01/20/2031 . [1.A FE ...
REDEMPT | ON 100.0000
..50201P-AA-4 |LLPL CAPITAL PTE LTD SECURED CORPBND 1 .... . 08/04/2024 . | .. ... 51,240 , ...51,240 |.... .0 . 0 ..51,240 |.. 0 . 02/04/2039 . [2.C FE .
..50203J-AA-6 | LMNT_21-FL1 SENIOR_CMBS _21-FL1 144A 6 .... . 09/16/2024 . | PAYDOUN ..877,764 . 877,764 . 877,764 |. 0 0| 877,764 0| . 06/15/2039 . [1.A FE .
..532522-AA-7 |LIMA METRO LINE 2 FINANCE LTD SECURED (O .... . 07/05/2024 . | VARIOUS ... ... 61,637 ...61,637 ...61,637 |. 0 0| ..61,637 .0 . 07/05/2034 . [2.C FE .
..53044Y-AL-7 |LLOYDS BANKING GROUP PLC SENIOR CORP_BND .... . 07/09/2024 . | CALL . 2,000,000 ..2,000,000 ,965, K 1,075,747 |. 0 0| .1,984,031 ,969 | . 07/09/2025 . [1.G FE .
..556079-AC-5 |MACQUARIE BANK LTD SUB CORP_BND 144A 3 .... . 09/30/2024 . | B47R_PB . 7,250,000 .. 7,250,000 .. 7,250,000 |. .7,250,000 |. 0 0| . 7,250,000 0| . 06/03/2030 . 2.A FE .
..556079-AF-8 | MACQUARIE BANK LTD SUB CORP_BND 144A 6 .... . 08/16/2024 . | B47R_PB 10,499,341 ..9,200,000 10,545,462 |........coeeeennn 0| 0 0| 10,499,341 0| . 01/18/2033 . [2.A FE .
..55820T-AJ-7 | MADISONPARKFUNDINGLTOMDPK _ SENIOR ABS_AB ... . 07/29/2024 . | PAYDOUN .. 454,454 .. 454,454 ..445,244 | ..449,890 |. 0 0| .454,454 0| . 07/27/2031 . [1.A FE .
..55820T-AJ-7 | MADISONPARKFUNDINGLTOMDPK _ SENIOR ABS_AB ... . 09/30/2024 . | B47R_PB . 2,387,276 ..2,419,673 ..2,370,635 |. .2,395,375 |. 0 0| .2,387,276 0| . 07/27/2031 . [1.A FE .
..55821T-AA-5 | MADISON PARK FUNDING LTD MDPK SENIOR ABS .... . 08/29/2024 . | PAYDOUN .. 735,618 ..735,618 ..732,911 | ..732,911 | 0 0| .735,618 0| . 04/15/2029 . [1.A FE .
..56166W-AC-5 |GLGU_21-1A MEZZANIN ABS_ABS _21-1A 144A . 09/30/2024 . | B47R_PB . 1,700,000 ..1,700,000 ..1,700,000 |. .1,700,000 |. 0 0| .1,700,000 0| . 07/15/2034 . [1.C FE .
..56606K-AA-3 | MP21_21-3A SENIOR ABS_ABS _21-3A 144A ... . 09/30/2024 . | B47R_PB . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 0| . 10/17/2034 . (1.A FE .
..56607T-AE-5 |MP23_21-4A MEZZANIN ABS_ABS _21-4A 144A . 09/30/2024 . | B47R_PB . 4,500,000 ..4,500,000 ..4,500,000 |. .4,500,000 |. 0 0| .4,500,000 0| . 01/22/2035 . [1.C FE .
..5092838-AA-4 | MEX|COGENERADORADEENERGIAS SECURED CORP_ .... . 09/30/2024 . | B47R_PB . 2,113,837 ..2,116,940 ..2,110,892 |. 2,113,540 |. 0 0| .2,113,837 0| . 12/06/2032 . (2.B FE .
..616885-A8-8 | MORGAN ADVANCED MATERIALS PLC SENIOR COR ... . 08/16/2024 . |B47TR_PP ... ..500,000 . 500,000 . 500,000 |. . 500,000 |. 0 0| 500,000 L0 . 10/27/2026 . [2.C ........
..62877C-AA-1 |NAC AVIATION 29 DAC SECURED CORP BND 4 .... . 09/23/2024 . | CALL .. 737,864 ..737,864 ..656,492 |. ..666,919 |. 0 0| .685,254 ,610 |. . 06/30/2026 . (4.B FE .
..632525-BC-4 |NATIONAL AUSTRALIA BANK LTD SUB CORP BND .... . 08/16/2024 . |B47R_PB ... 11 309,365 10,000,000 11,356,369 |...covviiiiiinnns 0| 0 0| 11,309, 365 L0 , . 01/12/2033 . [1.G FE .
..63861V-AH-0 | NATIONNIDEBUILDINGSOCIETY SRP CORP_BND 1 .... . 09/30/2024 . |B4TR_PB ....ovvvviiiiiiiiinn e | 5,671,900 |........ 5,675,000 |[........ 5,669,779 |........5,671,146 [.... .0 . 0 e 5,671,900 |.. 0 ...323,404 |. 07/27/2027 . [1.E FE .
..639057-AG-3 | NATWEST GROUP PLC SENIOR CORPBND  7.47 .... . 09/30/2024 . | B47R_PB ... 6,256,040 |........ 6,250,000 |........ 6,266,275 |........6,260,035 |.... .0 . 0 e 6,256,040 |.. 0 ...415,111 |. 11/10/2026 . [1.G FE .
..630057-AJ-7 | NATWEST GROUP PLC SENIOR CORP_BND  5.84 .... . 09/30/2024 . | B47R_PB .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 0| . 03/02/2027 . [1.G FE .
..64134M-AA-4 | NEUBERGER BERMAN CLO LTD NEUB ABS_ABS 2 .... . 09/30/2024 . | B47R_PB .. 592,500 . 600,000 ..502,500 |. 0 0| 0| . 10/14/2035 . [1.A FE
..65023T-AJ-1 |NBCLO_16-1A SENIOR ABS_ABS _16-1A 144A ...... . 07/29/2024 . | PAYDOIN ... 335,765 303,112 |.... .0 . 0 0 . 12/21/2029 . [1.A FE .
..66860P-AA-2 | NORTHIOODS CAPITAL LTD WOODS_1 SENIOR AB .... . 07/22/2024 . | PAYDOIN ... . , ...88,505 ...88,439 |............88, .0 . 0 , 0 , . 04/22/2031 . [1.A FE .
..671026-AA-0 | 0SD CLO LTD 0SD_21-23 SENIOR ABS_ABS _21 .... . 07/17/2024 . | PAYDOUN 293 687 ..293,687 ..280,427 |. ..290,410 |. 0 0| 293 687 0| 0 |. 14,479 |. 04/17/2031 . [1.A FE .
..671026-AA-0 | 0SD CLO LTD 0SD_21-23 SENIOR ABS_ABS 21 .... . 09/30/2024 . | B47R_PB ..711,898 ..722,556 . 711,898 |. ..714,3% |. 0 0| 711,898 0| 0. 45,282 |. 04/17/2031 . |1.A FE .
..671026-AC-6 | 0SD CLO LTD 0SD_21-23 SENIOR ABS_ABS _21 .... . 09/30/2024 . | B47R_PB . 4,880,000 ..5,000,000 ..4,880,000 |. .4,880,820 |. 0 0| .4,880,000 0| 0 |. 344,852 |. 04/17/2031 . [1.B FE .
..671025-AL-8 | OCP CLO LTD OCP_14-5A SENIOR ABS_ABS _14 .... . 07/26/2024 . | PAYDOUN .. 859,872 ..859,872 ..834,739 |. ..859,872 |. 0 0| .859,872 0| 0. .43,747 |. 04/26/2031 . [1.A FE .
..67110N-AX-3 | OAK HILL CREDIT PARTNERS OAKC MEZZANIN A .... . 09/12/2024 . | PAYDOUN . 5,750,000 ..5,750,000 ..5,750,000 |. .5,750,000 |. ...0 ] 0 0| .5,750,000 0| 0 |. 454,113 . 10/21/2034 . |2.C FE .
..67113L-AQ-9 | OCPCLOLTDOCP_19-17A SENIOR ABS_ABS _19-1 .... . 07/09/2024 . | PAYDOUN . 2,950,000 ..2,950,000 ..2,827,369 |. .2,834,284 |. .. 115,716 |. 0 0| . 2,950,000 0| 0. 155,525 |. 07/20/2032 . |1.C FE .
..67113L-AS-5 | OCPCLOLTDOCP_19-17A MEZZANIN ABS_ABS _19 .... . 07/09/2024 . | PAYDOUN . 2,500,000 ..2,500,000 ..2,501,460 |. . 2,496,527 |. 3,473 | 0 0| .2,500,000 0| 0 |. 139,106 |. 07/20/2032 . 1.F FE .
..67571L-AA-9 | OCTAGON 67 0CT67_23-1A SENIOR ABS_ABS 2 .... . 09/30/2024 . | B47R_PB . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 0| 0. 135,002 |. 04/25/2036 . |1.A FE .
..67576F-AA-7 | OCTAGON INVESTMENT PARTNERS XV SENIOR AB . 07/16/2024 . | PAYDOUN .. 145,173 .. 145,173 | 0 0| 145,173 0| 0 |. 7,256 |. 04/16/2031 . [1.A FE .
..67590B-A0-3 | 0CT16_13-1A SENIOR ABS_ABS _13-1A 144A ....... . 07/17/2024 . | PAYDOUN .. 502,945 ..501,990 |. 0 0| .502,945 0| 0. 25,369 |. 07/17/2030 . |1.A FE .
..675900-BK-2 | 0CT21_14-1A ABS_ABS _14-1A 144A  6.378% .... . 08/14/2024 . | PAYDOUN .. 184,400 , , K ..182,999 |. 0 0| .184,400 0| 0 |. 9,259 |. 02/14/2031 . |1.A FE .
..67592B-AN-8 | OCTAGON INVESTMENT PARTNERS 40 MEZZANIN ..... . 09/30/2024 . | B47R_PB . 3,500,000 . 3 500 000 . 3 500 000 |. .3,500,000 |. K 0 0| .3,500,000 0| 0. 246,992 |. 01/20/2035 . [1.C FE .
..69701C-AA-8 | PALMERSQUARELOANFUNDINGLTD SENIOR ABS_AB ... . 07/15/2024 . | PAYDOUN .. 386,728 ..386,728 . 380,076 |. ..382,859 |. .3, 69 K 0 0| .386,728 0| 0 |. 18,757 |. 04/15/2030 . |1.A FE .
..69701C-AA-8 | PALMERSQUARELOANFUNDINGLTD SENIOR ABS_AB ... . 09/30/2024 . | B47R_PB . 1,027,585 .. 1,042,720 . 1,024,785 N 1,032,289 |. (4 704) |. 0 0| . 1,027,585 0| 0. 64,738 |. 04/15/2030 . |1.A FE .
..721320-BA-0 | PIKES PEAK CLO PIPK_19-3A SENIOR ABS_ABS .... . 09/30/2024 . | B47R_PB . 1,960,702 ..2,000,000 ..1,958,000 |. 1,979,982 |. .. (19,250) | 0 0| .1,960,702 0| 0 |. 128,681 |. 10/25/2034 . [1.A FE .
..72133J-AL-1 |PIKES PEAK CLO PIPK_18-2AR ABS_ABS _18-2 .... . 09/30/2024 . | B47R_PB ... .. 500,000 .. 500,000 |.......... 500,000 |.... K .0 . 0 .. 500,000 |.. 0 ....32,764 |. 10/18/2034 . [1.A FE .
..74982L-AY-6 |RACE POINT CLO LTD RACEP_13-8A ABS_ABS _ . 07/19/2024 . | PAYDOUN ... .3 061,168 |.... .0 . 0 0 136,820 |. 02/20/2030 . [1.A FE .
..749820I-AA-4 | RACE POINT CLO LTD RACEP_15-9A ABS_ABS _ . 07/15/2024 . | PAYDOUN 0 0| 0| .17,005 |. 10/15/2030 . [1.A FE .
..749820I-AA-4 | RACE POINT CLO LTD RACEP_15-9A ABS_ABS _ .... . 09/30/2024 . | B47R_PB , , K 0 0| 0| . 10/15/2030 . [1.A FE .
..74983A-AA-1 |RR LTD RRAM_21-19A SENIOR ABS_ABS _19 14 .... . 09/30/2024 . | B47R_PB ... .. .8 000,000 |........8,000, ........8,000, .8 000 000 |.... .0 . 0 . ,000, .. .0 . . 10/15/2035 . [1.A FE .
..750103-AA-1 |RAD CLO LTD RAD_21-15A SENIOR ABS_ABS 2 .... . 09/30/2024 . |B4TRPB ...ovvvvvvvviiniinns Joveeeiiiiiiieiieeens et 2,460,000 |........ 2 500,000 |........ 2 460,000 |........ 2,464,264 0 0 feenns 2 460,000 Ofeeeen0 e . 01/20/2034 . [1.A FE .
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..76120G-AA-7 | RESIMACRESI_20-1A SENIOR WHOLE_CMO _20-1 .... . 09/09/2024 . | PAYDOUN ... .. 147,21 147,271 ... .0 . 0 147,271 0 e .0 ..6,729 |. 02/07/2052 . [1.A FE .
..77587A-AC-0 | ROMARK CLO LTD RMRK_18-1A SENIOR ABS_ABS .... . 07/22/2024 . | PAYDOUN .. 141,136 ..139,269 |. 0 0| 141,136 0| 0 |. 7,190 |. 04/20/2031 . [1.A FE ..
..81742L-AA-4 | SEQUOIA INFRASTRUCTURE FUNDING ABS_ABS _ ... . 07/15/2024 . | PAYDOUN .. 157,597 ..157,597 |. 0 0| 157,597 0| 0. 8,376 |. 04/15/2031 . [1.A FE ..
..81881J-AC-6 | SHACKLETONCLOLTDSHACK_14-5R SENIOR ABS_A .... . 08/07/2024 . | PAYDOUN .. 199,836 ..199,836 |. 0 0| .199,836 0| 0 |. .10,195 |. 05/07/2031 . [1.A FE ..
..83192P-AA-6 | SMITH & NEPHEW PLC SENIOR CORP_BND 2.0 .... . 09/30/2024 . | B47R_PB ,051,381 0 0| ,045,804 0| 0. 195,208 |. 10/14/2030 . |2.B FE ...
..833636-AH-6 | SOCIEDAD QUIMICA Y MINERA DE C SENIOR CO ... . 09/30/2024 . | B47R_PB . 200,000 ..199,981 |. 0 0| .199,984 0| 0 |. 7,626 |. 05/07/2029 . [2.A FE ...
..83608G-AN-6 | SOUND POINT CLO LTD SNDPT_13-1 SENIOR 4B .... . 07/26/2024 . | PAYDOUN ..904,213 ..904, K ..904,213 |. 0 0| .904,213 0| 0. . 01/26/2031 . [1.A FE ..
..83609T-AA-5 | SOUND POINT CLO LTD SNDPT_17-4 SENIOR AB .... . 07/22/2024 . | PAYDOUN ... 351,031 348 574 |.... .0 . 0 0 . 01/21/2031 . [1.A FE ..
..83610J-AA-4 | SOUND POINT CLO LTD SNDPT_18-1 SENIOR AB .... . 07/15/2024 . | PAYDOUN ... .. 290, ..200,413 ..200,413 |.... .0 . 0 .290, 0 . 04/15/2031 . [1.A FE ..
..83613H-AL-1 | SNDPT_18-3A ABS 3A-A1AR  5.279% 10/26/3 .... . 07/26/2024 . | PAYDOUN ... 33,177 ...33,177 ...33,177 | 0 0| ..33,177 0| . 10/26/2031 . [1.A FE ..
..86217R-AE-8 | STORMK INGPARKCLOLTDSTKPK_ MEZZANIN ABS A .... . 09/23/2024 . | PAYDOUN 10,050,000 .10,050,000 .10,050,000 |. 0 0| 10,050,000 0| . 10/15/2035 . 1.C FE ..
..86317E-AL-0 | STRATUSSTATICCLOLTDSTRAS_2 ABS 2-3A-BR 1 ... . 08/21/2024 . |PAYDOIN .oovvvviiiiiiiiiins e s 8,000,000 |........ 8,000,000 |........ 8,000,000 |.... .0 . 0 e 8,000,000 |.. 0 . 10/20/2031 . [1.A FE ..
..86562M-CS-7 | SUMITOMO MITSUI FIN GRP INC SENIOR CORP_ . 08/16/2024 . | B47R_PB 16,423,971 |....... 15,000,000 |....... 16,486,628 |.... .0 . 0 e 16,423,971 .. 0 . 01/13/2033 . [1.G FE ..
..86562M-CS-7 | SUMITOMO MITSUI FIN GRP INC SENIOR CORP_ . 07/01/2024 . |HEDGE INCREASE ADJUST. .(396,070) .0 (394,525) |..evvvvvrinnnnnns 0| 0 0| (395,070) .0 0| . 01/13/2033 . [1.G FE ..
..87154E-BE-9 | SYMPHONY CLO LTD SYMP_14-15A SENIOR ABS_ . 07/17/2024 . | PAYDOUN .. ... 82,048 82,948 ...82,948 |. 82,948 |. 0 0| ..82,948 .0 0| . 01/17/2032 . [1.A FE ..
..87154G-AY-1 | SYMPHONY CLO LTD SYMP_16-18A ABS_ABS _16 .... . 08/26/2024 . | PAYDOUN . 3,700,000 ..3,700,000 ..3,562,000 |. .3,601,847 |. 0 0| .3,700,000 .0 0| . 07/23/2033 . [1.B FE ..
..87154G-BC-8 | SYMPHONY CLO LTD SYMP_16-18A MEZZANIN AB .... . 08/27/2024 . | PAYDOUN . 7,500,000 .. 7,500,000 ..7,500,000 |. .7,500,000 |. 0 0| .7,500,000 .0 0| . 07/23/2083 . [2.C FE ..
..87165Y-AC-7 | SYMPHONY CLO LTD SYMP_18-19A SENIOR ABS_ .... . 07/16/2024 . | PAYDOUN .. 461,861 . 461,861 0 0| 461,861 .0 0| . 04/16/2031 . [1.A FE ..
..87167N-DC-6 | SYMPHONY CLO LTD SYMP_23-R SENIOR ABS_AB ... . 07/15/2024 . | PAYDOUN .. 492,980 ..492,980 , K 0 0| .492,980 .0 0| . 01/15/2034 . [1.A FE ..
..87241E-AQ-8 | TCW CLO 2019 1 AMR LTD TCW_19 SENIOR ABS .... . 08/06/2024 . | PAYDOUN .3 700,000 ..3,700,000 . 3 700 000 |. 0 0| .3,700,000 .0 0| . 08/16/2034 . [1.A FE ..
..883310-AJ-3 | THAYER PARK CLO LTD THAYR_17-1 MEZZANIN ..... . 07/20/2024 . | PAYDOUN 50,000 50,000 50,000 |. 0 0| .0 0| . 04/20/2034 . [1.A FE ..
..88430T-AC-5 |PUTNAM MIXED CLO PUTNM_21-1A MEZZANIN AB .... . 09/20/2024 . | PAYDOUN . 1,200,000 ..1,200,000 ..1,116,000 |. 0 0| .0 0| . 10/15/2034 . [1.C FE ..
..88432C-BB-1 |WIND RIVER CLO LTD WINDR_14-1A SENIOR AB .... . 07/18/2024 . | PAYDOUN .. 942,031 ..942,031 ..942,031 |. , K 0 0| , .0 0| . 07/18/2031 . [1.A FE ..
..89289E-BG-8 | TRALEE CDO LTD TRAL_19-6A MEZZANIN ABS A ... . 07/25/2024 . | PAYDOUN . 3,100,000 ..3,100,000 ..3,100,000 |. 3 100 000 |. 0 0| .3, 100 000 .0 0| . 10/25/2032 . [1.F FE ..
..89624N-AA-6 | TRIMARAN CAVU LLC CAVU_21-1A ABS_ABS _21 ... . 07/23/2024 . | PAYDOUN . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. 0 0| .1,500,000 .0 0| . 04/23/2032 . [1.A FE ..
..902613-AM-0 |UBS GROUP AG SENIOR CORP_BND 144A 4.48 .... . 09/30/2024 . | B47R_PB 4,356,146 .. 4,350,000 ..4,378,449 |. . 4,363,960 |. 0 0| . 4,356,146 .0 0| . 05/12/2026 . [1.G FE ..
..902613-AP-3 | UBS GROUP AG SENIOR CORP_BND 144A  4.75 .... . 09/30/2024 . | B47R_PB . 4,500,000 ..4,500,000 ..4,500,000 |. .4,500,000 |. 0 0| .4,500,000 .0 0| . 05/12/2028 . [1.G FE ..
..915436-AC-3 | UPM-KYMMENE OYJ SENIOR CORP_BND 144A 7 .... . 09/30/2024 . | B47R_PB . 400,000 ..329,000 |. 0 0| .0 0| . 11/26/2027 . [2.A FE ...
..923250-AA-5 | VENTURECDOLTDVENTR_18-32A SENIOR ABS_ABS ... . 07/18/2024 . | PAYDOUN ... .. s 121,721 |.......... 121,767 |.... .0 . 0 . , .. 0 . 07/18/2031 . [1.A FE ..
..92015U-AJ-3 | VOYA_17-2A SUB ABS_ABS _17-2A 144A 7.2 .... [D..... . 09/30/2024 . |B4TR_PB ....ovvvviiiiiiiiinn e | 1 000,000 |........ 1,000,000 |........ 1,000,000 |.... 0 0 0 L 1, 000 000 |.. 0 . 06/07/2030 . [1.C FE ...
..02916W-AA-7 | ING INVESTMENT MANAGEMENT CLO SENIOR ABS .... . 07/25/2024 . | PAYDOUN . 3,871,986 ..3,871,986 ..3,849,885 |. 0 .3,871,986 0| . 04/25/2031 . [1.A FE ..
..92017C-AE-2 | VOYACLOLTDINGIM_13-1A SENIOR ABS_ABS _13 .... . 07/15/2024 . | PAYDOUN ..235,108 ..230,700 |. 0 0| . 10/15/2030 . [1.A FE ..
..92917C-AE-2 | VOYACLOLTDINGIM_13-1A SENIOR ABS_ABS _13 .... . 09/30/2024 . | B47R_PB ... .. , IR /A A T 757,244 |.... (1 006) |. 0 eeeeennl (1,008) |... , .. 0 . 10/15/2030 . [1.A FE ..
..92917W-AY-4 | VOYACLOLTDVOYA_18-4A MEZZANIN ABS_ABS _1 .... . 09/04/2024 . |PAYDOIN .oovvvvviiiiiiiiins e | 3 600,000 |........ 3,600,000 |........ 3,507,200 |.... .. 66,263 |. o0 e 66,263 [oiiiiiiiinnnn 0 i, 3, 600 000 |.. 0 . 01/15/2032 . [1.C FE ...
..92918U-AG-6 | VOYA CLO LTD VOYA_22-1 MEZZANIN ABS_ABS . 09/05/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. 5 000,000 |. 0 .5,000,000 0| . 04/20/2035 . [1.F FE ..
..92918U-AJ-0 | VOYA CLO LTD VOYA_22-1 MEZZANIN ABS_ABS . 09/05/2024 . | PAYDOUN ..500,000 . 500,000 . 500,000 |. . 500,000 |. 0 500,000 0| 0 |. . 04/20/2035 . [2.C FE ..
..948214-AS-0 | WEBSTER PARK CLO SUB ABS_ABS _15-1AR 144 .... . 07/22/2024 . | PAYDOUN ... . 1,000,000 ..1,000,000 985,625 |.... ..986,139 .0 . .1,000,000 |.. 0 .0 . 07/20/2030 . [1.C FE ...
..97315V-AE-7 |WIND RIVER CLO LTD WINDR_21-2A MEZZANIN . 09/30/2024 . | B47R_PB ... .500, .... 500,000 .... 500,000 |.......... 500,000 |.... .0 . ... 500,000 |.. 0 . 07/20/2034 . [1.C FE ...
..98625T-AQ-8 | YORK CLO LTD YCLO_15-1A MEZZANIN ABS_ABS ... . 08/27/2024 . | PAYDOUN 3,952,000 .. 3,952,000 ..3,897,847 |. .3,905,017 |. 0 . 3,952,000 0 0| 0 . 01/22/2031 . [2.A FE ...
..98877G-AQ-1 |Z CAPITAL CREDIT PARTNERS CLO ABS_ABS _1 . 07/16/2024 . | PAYDOUN ..798,932 ..798,932 |. ..798,932 |. 0 .798,932 0 0| 0 . 07/16/2031 . [1.A FE ..
..98878F-AA-7 |Z CAPITAL CREDIT PARTNERS CLO ABS_ABS 2 .... . 07/15/2024 . | PAYDOUN .5 000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 .5,000,000 .0 0| 0. . 07/15/2033 . [1.A FE ..
..98888D-AU-6 | ZAIS CLO 15 LTD ZAIS_20-15A ABS_ABS _15A .... . 07/28/2024 . | PAYDOUN . 1,100,000 ..1,100,000 ..1,001,750 |. 1,089,352 |. 0 .1,100,000 .0 0| 0 |. . 07/28/2032 . [1.F FE ..
..B6398#-AE-1 | ALIAXIS FINANCE SA SENIOR CORP_BND 2.6 . 09/30/2024 . | B47R_PP . 1,081,681 ..1,981,681 ..1,981,681 |. . 1,993,953 |. 0 . K .1,981,681 0 0| 0 . 07/23/2027 . (2.C
..B9789*-AA-4 | WAREHOUSES DE PAUW NV SENIOR CORP_BND ... . 09/30/2024 . | B47R_PP ... 11,806,560 .11,806,560 .11,806,560 |. 10,604,640 |. 00 s 1,201, 920 X 11,806,560 |.. .0 0| .0 . . 03/29/2029 . (2.A
..E0534#-AB-2 | APPLUS SERVICES SA SENIOR CORPBND 1.8 .... . 07/23/2024 . | CALL 20,264,817 .20,064,175 .21,683,850 |. 20,436,025 |. ...0 ] [V RN | [ R 1,247,825 |. 20,064,175 |... (1,619,675) .0 |... (1,619,675) |.. , . 07/11/2025 . [2.C .
..G1018#-AD-9 | THE BERKELEY TWO PARTNERSHIP SENIOR CORP ... . 09/30/2024 . | B47R_PP . 1,668,256 .. 1,590,454 ..1,765,161 1,618,981 |. .. (19,178) | 0 68,452 |. . 1,668,256 .0 0| 0 |. .55,905 |. 09/05/2027 . [2.A PL ..
. G1018#-AE-7 | THE BERKELEY TWO PARTNERSHIP SENIOR CORP ... . 09/30/2024 . | B47R_PP . 7,369,602 ..6,510,630 .. 7,747,630 |. 7,142,482 |. .. (74,873) | 0 .301,992 |. . 7,369,602 0| 236,998 |. 09/05/2032 . |2.A FE ..
..G1267*-AA-7 | BIDCORP FOODSERVICE EUROPE LTD SENIOR CO . 09/30/2024 . | VARIOUS 26,444,400 .26,444,400 .26,444,400 |. 26,511,600 |. .0 0 . (67,200) |. 26,444,400 0| 459,404 |. 03/10/2027 . [2.C
..G1267*-AB-5 |BIDCORP FOODSERVICE EUROPE LTD SENIOR CO . 09/30/2024 . | B47R_PP . J R R 6,280,545 |........ 6,280,545 |........ 6,280,545 |........ 6,296,505 |[.... 0 0 [, (15,960) |........ 6,280,545 |.. .0 . ...124,318 |. 03/10/2029 . [2.C ........
REDEMPTION 67.5148
..G1981*-AA-2 | CAYMAN UNIVERSE HOLDINGS LLC SECURED COR .... . 09/30/2024 . LT 61,837 |........... 61,837 |............61,837 |....oooeennnnnl0 s (20,088) |. .0 |....... (20,088) |... , 0 ...784 |. 09/30/2045 . [1.D PL .
..G2037*-AE-6 | CHANEL LTD SENIOR CORP_BND  1.839% 03/3 .... . 09/30/2024 . | B47R_PP 10,769,661 .10,529,550 11,397,882 |. 10,280,673 |. .(118,741) | 0 .(118,741) 10,769,661 0| 181,734 |. 03/30/2026 . [1.D ........
..G2479@-AD-1 | COVENT GARDEN GROUP HOLDINGS L SENIOR CO .... . 09/30/2024 . | B4TR_PP ... R 10,463,040 |....... 10,463,040 |....... 10,463,040 |....... 10,708,320 |.....ceeeeeenni0 |eeeeiinnnnnns 0| .0 . 10,463,040 |.. 0 e ...219,990 |. 11/14/2028 . [1.G PL ....
..(26856-AH-2 | GREAT PORTLAND ESTATES PLC SENIOR CORP B ... . 09/30/2024 . |B4TR PP ..vvvvvviiiiiiiiiins e e, 773,865 |....oeo.... 773,865 |........... 773,865 |........... 739,384 [.ooooiiiinnnn 0 o [ 00 ) 34,481 | 773,865 OO e 17,617 |. 06/05/2030 . |2.C ........
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..G2685@-AJ-8 | GREAT PORTLAND ESTATES PLC SENIOR CORP B .... |B..... . 09/30/2024 . | B4TR_PP ... .. 2,254,883 2,154,412 |.... .2,254,883 |.. . 06/05/2033 . [2.C ........
..G2735%-AA-9 | GREAT ROLLING STOCK COMPANY PL SECURED C .... |B..... . 09/30/2024 . | VARIOUS ... 250,853 ...250,853 |.. . 11/30/2027 . (2.B ........
REDEMPT [ON 100.0000
..G2963@-AA-0 | AP HANSEL SPV LLC SENIOR CORP_BND  6.40 .... [D..... . 09/19/2024 . | evvieiiiiiiiiiiiiniiiiiiinns e e 61,086 |............ 61,086 |............ 61,370 |.oeevenenns 61,131 |oveieninnnns 0 s (15 O [V ST (15 O 0 s 61,086 |.....ovvvnnnnns (VN 0 . 09/29/2047 . |2.C PL
REDEMPT [ON
..G2963@-AA-0 | AP HANSEL SPV LLC SENIOR CORP_BND  6.40 .... [D..... . 09/30/2024 . | evviiiiiiiiniiiiniininiininnn e e 263,786 |..eeeeenns 263,786 |........... 265,013 [........... 263,980 [V O (175 FOU N | N N 263,786 0 . 09/29/2047 .
..G3R238-AC-7 | GALAXY PIPELINE ASSETS BIDCO L SECURED C .... [D..... . 09/30/2024 . | VARIOUS ... .. 162,495 162,495 .... 160,870 |...........161,152 |.... .0 . ....162,4% |.. 0 . 03/31/2034 .
..65258@-AA-7 | KINGDOM HOUSING ASSOCIATION LT SECURED C .... . 09/30/2024 . | B47R_PP . 3,404,180 ..3,404,180 ..3,404,180 |. .3,314,480 |. 0 .3,404,180 0| . 06/29/2048 .
. G6600#-AA-8 |NORTH AMERICAN INCOME TRUST PL SENIOR CO .... . 09/30/2024 . | B47R_PP . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. 0 .6,000,000 0| . 12/21/2030 .
..G73336-AB-0 | REDDE NORTHGATE PLC SENIOR CORPBND 1. .... . 09/30/2024 . | B47R_PP ... 19,147,960 |....... 19,147,950 |....... 19,147,950 |.......18,779,080 |[.... .0 . 19,147,950 |.. .0 . ...224,444 | 11/23/2029 .
REDEMPT [ON 100.0000
..G7612#-AA-2 |ROCK RAIL SOUTH WESTERN PLC SECURED CORP ..... . 09/30/2024 . ... 72,707 ... 72,707 ..., 69,099 | .0 . 72,707 .. 0 ..2,787 |. 06/18/2047 . [2.C PL ..
..G8408#-AA-8 | ST JAMESS ONCOLOGY FINANCING P SECURED C .... . 09/30/2024 . | VARIOUS .. 100,841 ..190,841 . 177,908 |. ..181,372 |. 0 .190,841 0| 5,195 |. 03/31/2037 . |1.C FE ..
..G8762Z-AD-8 | TESCO CORPORATE TREASURY SERVI SENIOR CO .... . 07/01/2024 . | MATURITY . .. 595,487 ..506,487 ..534,647 |. ..608,412 |. 0 .595,487 0| .14,887 |. 07/01/2024 . [3.A FE ..
..G9006@-AE-6 | TRANSMISSION FINANCE DAC SECURED CORP BN ..... . 09/30/2024 . | B47R_PP 5,410,250 ..5,410,250 ..5,410,250 |. . 5,523,250 |. 0 .5,410,250 0| 175,171 |. 02/08/2036 . [2.B FE ..
..G9006@-AK-2 | TRANSMISSION FINANCE DAC SECURED CORP_BN ..... . 09/30/2024 . | B47R_PP 3,332,825 .. 3,332,825 ..3,332,82%5 |. .3,203,485 |. 0 . 3,332,825 0| . 05/04/2029 . (2.B
..G9006@-AL-0 | TRANSMISSION FINANCE DAC SECURED CORP BN ..... . 09/30/2024 . | B4TR_PP ... U F N R 13,331,300 |....... 13,331,300 |....... 13,331,300 |.......12,813,940 |.... .0 . 13,331,300 |.. .0 . . 05/04/2036 . [2.B ........
REDEMPT [ON 100.0000
..G9369*-AA-7 |VIRIDOR ENERGY INVESTMENTS TW CORP_BND ..... B..... . 09/30/2024 . L7516 |l 75,116 | 74,088 L7138 0 i 0 e 0 0 2,699 |.... , .. . 03/31/2043 . 2.B FE .
..H2731#-AC-4 | FRANKE HOLDING AG SENIOR CORP_BND  1.30 .... |B..... . 09/30/2024 . | B47R_PP ... 10,238,877 |....... 10,621,913 |....... 10,135,743 11,418,627 |.... .. (1,210,451)|.......10,238,877 |.. . 04/25/2033 . [2.A ........
REDEMPT [ON 100.0000
..K7784*-AA-3 | P/F EYSTUR-0G SANDOYARTUNLAR SECURED COR .... |B..... . 07/31/2024 . ... 323,370 |l 323,370 foueeennnee 311,237 [onnrnnn330,109 [0 0 el 0 il 0 e, (18,871) |...........323,370 |.. 0 , . 01/31/2040 .
..K7802#-BD-0 |ROYAL GREENLAND A / S SENIOR CORP_BND ... . 09/30/2024 . | B47R_PP 24,896,250 . 24,896,250 .24,896,250 |. 27,616,250 |. ... (2,720,000) |. 24,896,250 0| ,064,195 |. 10/25/2030 .
..K8553*-AA-0 | SCANDL INES APS SECURED CORP_BND  2.550% . 09/30/2024 . | B47R_PP 13,335,825 . 13,335,825 .13,335,825 |. 12,917,765 |. ...... 418,060 |. 13,335,825 0| 239,694 |. 09/30/2028 .
..L8038*-AA-4 | SBM BALEIA AZUL SARL SECURED CORP_BND ... . 08/16/2024 . |B47TR_PP ... ..860,400 .. 860,400 .. 860,400 |.......... 860,400 |.... .0 .. 860,400 |.. .0 . .31,679 |. 09/15/2027 .
REDEMPT [ON 100.0000
..L8749#-AA-0 | STADIUM FINANCE COMPANY SARL SECURED COR .... |B..... L 07/30/2024 . | .evvviiiiiiiiiiiiiiiiiinninins e | 84,851 |............ 84,851 |............ 87,478 |..cevveennn. 86,747 |oeeveiiiiinnns [V (VR [V [V 730 foeeeeenenns 84,851 [V R (2,627) |.eeeeeeens 1,884 |. 07/30/2049 . [1.G PL .
REDEMPT [ON 100.0000
..L8749#-AB-8 | STADIUM FINANCE COMPANY SARL SECURED COR .... |B..... L 07/30/2024 . | evviviiiiiiiiiiiiiiiiiinninns | | 463,564 |........... 463,564 |.......... 506,016 |........... 473,925 |ooevviiiiiinns [V (VR [V 0 [ 32,001 |t 463,564 0 . 07/30/2049 . [1.G PL ..
REDEMPT [ON 100.0000
..L8749#-AC-6 | STADIUM FINANCE COMPANY SARL SECURED COR .... . 07/30/2024 . , 315,497 346,244 |...........322,549 |.... .0 . ....315,497 |.. 0 . 07/30/2049 .
..N2319@-AD-7 | CORBION NV SUB CORP_BND  2.010% 12/01/2 ... . 09/30/2024 . | B47R_PP 3,910,230 ..3,910,230 ..3,910,230 |. .3,811,043 |. 0 .3,910,230 |.. 0| . 12/01/2028 .
..N7334#-AG-8 | WERELDHAVE NV SENIOR CORP_BND  2.940% 0 .... . 07/23/2024 . | MATURITY 14,099, 150 . 14,009,150 17,502,524 |. 14,360,450 |. 0 14,099, 150 0| . 07/23/2024 .
..N7591#-AA-9 | ROTTERDAM WORLD GATEWAY BV SECURED CORP_ ... . 09/30/2024 . |BATR_PP .oovvviiiiiiiiiiins e e 5,714,244 |........ 5,714,244 |........ 5,714,244 |........5,161,908 |.... 0 el 0 [l 852,336 . 5,714,244 ...0 . 03/31/2036 .
..N7660#-AT-4 | SHV NEDERLAND BV SENIOR CORP_BND ~ 2.720 .... . 09/30/2024 . |BATRPP oo e | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... R R | R SRR | B R 10,000,000 |.. 0 . 10/21/2030 .
..N9061@-AB-6 | VTTI BV SENIOR CORP_BND  4.870% 12/15/2 .... . 09/18/2024 . | CALL 100.0000 . 1,600,000 ..1,600,000 ..1,600,000 |. .1,600,000 |. 0 .1,600,000 0| . 12/15/2025 .
..N9061@-AC-4 |VTTI BV SENIOR CORP_BND  4.970% 12/15/2 .... . 09/18/2024 . | CALL 100.0000 . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. 0 .8,000,000 0| . 12/15/2027 .
..N9061@-AK-6 | VTTI BV SENIOR CORP_BND  2.030% 12/15/2 .... . 09/18/2024 . | CALL 100.0000 . 8,560,860 ..8,560,860 ..9,053,275 |. .8,506,805 |. 0 .8,560,860 0| . 12/15/2027 .
..P4000@-AA-1 |ELETRANS SA SECURED CORP_BND  4.060% 12 .... . 08/16/2024 . |B47TR_PP ... .. 693,103 693,103 693,103 |...........693,103 |[.... .0 . .693,103 |.. .0 . . 12/28/2037 .
REDEMPT [ON 100.0000
..P4001#-AA-8 |EOLICA MESA LA PAZ S DE RL DE SECURED CO .... (C..... . 09/20/2024 . ... 13,188 , ...13,188 |............13,188 |.... K .0 ..13,188 |.. . 12/20/2044 .
..P4909L-AA-8 | GNL QUINTERO SA SENIOR CORP_BND  4.634% .... . 07/31/2024 . | VARIOUS .. 117,600 . 117,600 .. 127,949 |. ..123,043 |. .(6,343) | 0| 117,600 . 07/31/2029 .
..P4909L-AA-8 |GNL QUINTERO SA SENIOR CORP_BND  4.634% .... . 09/30/2024 . |B47R_PB . .. 555,811 529,560 .. 576,161 ..558,122 |.... ...(2,312) | .0 .555,811 . 07/31/2029 .
REDEMPT I ON 100.0000
..P7003*-AA-3 | LA BUFA WIND SECURED CORP_BND  6.770% O .... [D..... VLV V(172 R R R 156,224 |........... 156,224 |........... 156,224 |........... 156,224 |............... [V (VR [V (VR [V R 156,224 . 09/30/2037 . |3.B PL
..P7077@-AF-1 |NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .... |D..... . 09/30/2024 . .... 570,000 .... 570,000 |.......... 570,000 |.... F ) O | B N 0 |......... 570,000 |.. . 11/30/2033 . [3.C PL ..
..Q0697#-AF-3 | AUSGRID FINANCE PTY LTD SECURED CORP_BND .... |B..... . 09/30/2024 . | B47R_PP ... ........9,008,220 |... ..9 908,220 |........8,461,140 |.... PO PO | I N 1,447,080 |........9,908,220 |.. , . 10/01/2032 . [2.A FE ..
..Q1798#-AC-6 | BROADCAST AUSTRALIA FINANCE PT SECURED C .... |B..... . 09/30/2024 . |BATRPP ..oovvvvvviiiiiiins | [0 7,819,830 [l 7,819,830 |........ 7,819,830 |........6,959,970 |.... .0 . . 859,860 |........ 7,819,830 |.. .. 266,168 |. 12/14/2027 . [2.B FE ..
..03917#-AA-2 | FLINDERS PORT HOLDINGS PTY LTD CORP_BND ...... . 09/18/2024 . |MATURITY . . 2,100,000 ..2,100,000 ..2,104,263 |. 2,101,429 |. 0 .2,100,000 .87,570 |. 09/18/2024 . [2.B FE ..
..03974@-AA-4 | GIP TITANIUM FINCO PTY LTD SECURED CORP_ .... [D..... |. 09/30/2024 . |VARIOUS .. 562,316 ..562,316 |. 0 .11,809 |. 03/31/2036 . [2.B PL ..
..08513#-AF-8 | SKYCITY AUCKLAND HOLDINGS LIMI SENIOR CO .... |[D..... . 09/17/2024 . | VARIQUS ... . 7,900,000 .7,900,000 |.... 0. 311,400 |. 03/17/2025 . |2.C FE ..
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..08513*-AA-3 | SKYCITY AUCKLAND HOLDINGS LIMI SENIOR CO ... . 09/30/2024 . | B4TR_PP ... 1,484,755 ... 1,484,755 |........ 1,484,755 |........1,296,465 |.........eeeeta0 el 0 el 0 vl 0 [l 188,290 [eeeei 1,484,755 |.. .66,415 |. 03/15/2028 . [2.C FE ....
..X3204#-AE-8 | GIBRALTAR CAPITAL ASSETS SECURED CORP_BN ... . 09/30/2024 . [B47R_PP . 4,856,610 ..4,856,610 4,856,610 |........4,206,840 |. 4,856,610 136,267 |. 04/05/2031 . [2.B PL ...
..YO606W-BZ-2 | BANGKOKBANKPUBL | CCOLTD(HO SENIOR CORP BN .... . 09/30/2024 . | B47R_PB ... ..4,69,137 |........ 4,370,000 |........ 5,041,232 |........4, 757,377 |oeevevennnnnnn 0 feenennn (58,240) [ovvennnnnnnnnnn 0 [l (58,240) |0 |, 4,699,137 |.. ...200,407 |. 09/19/2028 . [2.A FE ....

REDEMPT [ON 100.0000
..Y806M#-AA-3 | ADANI ENERGY SOLUTIONS LTD CORPBND 5. .... |[D..... RV VA R V172 R R R 110,625 |........... 110,625 |........... 110,625 |........... 110,625 |..oovvveeeenns [V (VR [V (VR [V R 110,625 |............... (VO [V [V 5,753 |. 03/11/2050 . |2.C FE ....
REDEMPT [ON 100.0000

. Y806M#-AB-1 | ADANI ENERGY SOLUTIONS LTD CORP BND 5. .... |D..... L 09/11/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins e | 73,750 |[............ 73,750 |............ 73,750 |oeeeeennns 73,750 |oooeeeeiiennns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP FENE N 0 fooeiinnnnnees [ PP [ 3,835 |. 03/11/2050 . |2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,664,519,648 2,663,192,792 2,677,193,172 | 2,438,276,482 53 4,732,344 579,361 4,153,036 9,182,921 2,668, 107,822 (5,780,789) |  (4,346,025)| (10,126,814) 103,939,948 XXX XXX
..064058-AL-4 |BANK OF NEW YORK MELLON CORP/T CAPSEC CO .... [....... . 09/30/2024 . |BATRPB .....ovvviiiiiiiiins oo | 11,066,250 |....... 13,000,000 |....... 11,066,250 |....... 11,066,250 |.... 0 e 11,066,250 |.. . ...379,167 |. 01/01/9999 . [2.A FE ....
.. 17305H-AA-6 | CITIGROUP CAPITAL 111 CAPSEC CORPBND ........ [....... . 08/16/2024 . |B47R_PB ... R 18,114,617 |[....... 15,700,000 |....... 19,689,135 |....... 18,197,303 |.... 0 e 18,114,617 |.. ...847,964 |. 12/01/2036 . [2.C FE ....
..40428N-AC-3 | HSB GROUP INC CAPSEC CORP BND  6.473% 0 .... |....... . 08/16/2024 . |BATRPB .....oevvvvveenninns |ooeeeiiiiiieeeeeeens |, 7,000,000 |........ 7,000,000 |........ 6,927,550 |........ 7,000,000 [ 7,000,000 |..ooeeeeeeeenn 0 o0 foviiiiiiinnnnnn 0 o, 387,304 [. 07/15/2027 . |1.G ........
1309999999. Subtotal - Bonds - Hybrid Securities 36,180,867 35,700,000 37,682,935 36,263,553 0 36,180,867 0 0 0 1,614,435 XXX XXX

L¥'G03

REDEMPT ION 100.0000

..00130M-AJ-3 | AHP HEALTH PARTNERS INC SECURED TERM_LOA ... |....... . 09/18/2024 . .30,307 |. 08/24/2028 . |4.B FE ....

..00213N-AM-4 | APX GROUP INC SECURED TERM_LOAN ~ 8.301% .... |....... . 09/30/2024 . [ VARIOUS ... . 07/09/2028 . |3.B FE ....
REDEMPTION 100.0000

..00510D-AB-0 | ACURIS FINANCE US INC SECURED TERM_LOAN ...... |....... L 09/25/2024 . [ .eveviiiiiiiiiiee s e [ 56,802 |............ 56,802 |............ 57,228 |............ 56,802 |......eeeenn. 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns , , . 02/16/2028 . |4.B FE ....
REDEMPTION 100.0000

..007690-AG-8 | ADVANCEDDRAINAGESYSTEMSINC SECURED TERM_ .... |....... L 07/01/2024 . [ eveeieeeiiiiiieeeiiiiees e [ 12,139 ... 12,139 |l 12,127 |l 12,131 | 0 foreiieiniis - IO 0 foreiiiiinis 8 |t 0 foeeeennns , . 07/31/2026 . |2.C FE ....
REDEMPTION 100.0000

..01642P-BB-1 | ALIXPARTNERS LLP SECURED TERM_LOAN 7.3 .... |....... . 09/30/2024 . | .. . 02/04/2028 . |4.A FE ...

..01973K-AH-9 | ALLISON TRANSMISSION INC SECURED TERM LO .... |....... . 09/30/2024 . 0 foeeeeeeeeeeca( M) o0 , , . 03/03/2031 . |2.C FE ....

..02376C-BM-6 | AADVANTAGELOYALTYIPLTD SECURED TERM LOAN .... |....... . 07/19/2024 . [WELLS FARGO SECURITIES .1,000,000 |.. . 06/04/2029 . |3.B FE ....

....965
.2,500
.952
.878

. 01/31/2031 . |3.B FE ....
. 10/13/2030 . |3.B FE ....
. 08/16/2030 . |3.C FE ....
. 08/02/2028 . |4.C FE ....

..02474R-AJ-2 | AMERICANBUILDERS&CONTRACTOR SECURED TERM ...
..03765V-AM-2 | PRIMESECURI TYSERV | CESBORROW SECURED TERM ..

..03835E-AH-7 | APPLOVINCORP SECURED TERM LOAN  7.345%
..03836B-AB-5 | MERCURY BORROINER INC SECURED TERM_LOAN ..

09/30/2024 . | VARIOUS ...
09/30/2024 . | VARIOUS
09/30/2024 . | VARIOUS
- |- 09/30/2024 . [ VARIOUS

o o oo

o ocooo

REDEMPT ION .
..04206@-AA-0 | ARM MONUMENT INTERMEDIATE HOLD SECURED T .... |....... L 07/01/2024 . | evveeiniiniiniiiiiiiiiiiiiins e [0 227,930 |00l 227,930 .l 227,085 227,304 [oveeieeannns 0 foreeeans 626 |..covniiennnn 0 foreeians 626 |..covniiinnnn 0 foreeeenns , . 04/01/2027 . ]2.C ........
..04287K-AE-1 | ARSENAL AIC PARENT LLC SECURED TERM LOAN .... |....... . 08/21/2024 . [ TAX FREE EXCHANGE ....... |oeeeeeiiiiieieiiis foeeeenne 493,978 |........... 496,256 |........... 491,543 | 0 foreeeiiens 0 foeeennes 2,628 |ooceeiiinens 0 foeeennns 2,628 |oeoeeniieens 0 [ , , . 08/18/2030 . |3.C FE ....
REDEMPTION 100.0000

..04349H-AK-0 | ASCEND LEARNING LLC SECURED TERM_LOAN ........ |....... . 09/30/2024 . [ .evviiiiiiiiiiieeeiieees e [ 463 |oereiiieennns LK I R L:] B R L7 S 0 foreiieiniis P O 0 foreiiiiinis P O 0 foorieiiiiiins . 12/11/2028 . |4.C FE ....
..04538F-AD-1 | ASPLUNDH TREE EXPERT LLC SECURED TERM_LO ... |....... . 09/30/2024 . [VARIOUS .....coovvivinaenns foeneeniiiiiieeiis foreeeens 27,847 oo 27,547 |ovveeennnn 27,560 |...vveennnn. 14,504 | 0 foreeeans (1) | 0 foreeians (1) | 0 foreeianns , . 09/07/2027 . |3.A FE ....

..04626L-AE-9 | ASTORIA ENERGY LLC SECURED TERM_LOAN 8 .... [....... . 09/20/2024 . | .eeeeniiiii . 12/10/2027 . [4.A FE ....
REDEMPT ION 100.0000

..04649V-AX-8 | ASURION LLC SECURED TERM_LOAN  8.611% 1 .... [....... . 09/19/2024 . | evveiiiiiiniiiiiniiiiiiiiins e e 58,881 [........... 58,881 |...cciieins 58,992 [............ 58,713 | 0 foreeeans 168 oo 0 foreeians 168 oo 0 foreeianns , , . 12/23/2026 . |4.A FE ....

..05350N-AP-Q | AVANTORFUNDINGINC SECURED TERM LOAN 6. .... |....... . 09/30/2024 . [VARIOUS .....coonvviiieeees feeeeeeiiieeeeeis [, 21,856 [............ 21,856 |............ 21,882 |.cceiiiieenns 0 foreeeiiens 0 fooeeeennns (i) R 0 foeeeennes (1) R 0 foeeeennns , . 11/08/2027 . |3.A FE ...
REDEMPTION 100.0000

..05377J-AR-3 | AVISBUDGETCARRENTALLLC SECURED TERM_LOAN .... |....... L 09/30/2024 . [ ..eviiieeiiiiiieeeiiens e e 2,611 | 2,611 |l 2,604 |, 0 foreeeiiens 0 foreiieiniis [ PO 0 foreiiiiinis [ PO 0 [ 2,611 . 08/06/2027 . |3.A FE ....
REDEMPTION 100.0000

..05400K-AJ-9 | AVOLON TLB BORROWER 1 US LLC SECURED T .... |....... . 09/30/2024 . . 06/22/2028 . |2.B FE ....

. 10/02/2028 . |3.C FE ....
. 10/02/2028 . |3.C FE ....
. 03/06/2028 . |4.A FE ....

.479,038
.635

. 478,661
....629 |.
2,338 |...

..482,663 ..477,270 |

..05875C-AB-0 | BALLYS CORP SECURED TERM_LOAN  8.571% 1 ... - |- 07/26/2024 . [ VARIOUS .. 466,216
..05875C-AB-0 |BALLYS CORP SECURED TERM_LOAN  8.571% 1 . |- 09/30/2024 . [ VARIOUS

..07014Q-AN-1 | GREATOUTDOORSGROUPLLC SECURED TERM_LOAN ...... |..cc... . 09/30/2024 . [ VARIOUS ...
REDEMPT ION 100.0000

..08078U-AD-5 | BELRONGROUPSA SECURED TERM_LOAN  7.624% .... |....... L 07/01/2024 .| evveeeeiiiiiiiiiiiiiiiiiiiins e | 3,438 |.ooinn. 3,438 |..oooorrnn. 3,299 |..ooerrnnn. 3,382 |.ccoriiinnn [ T 56 | [ T 56 |ieiiiinn 0 foeeeinns 3,438 |..oooiiieennn [V PPN [V 0 foeeeiiiiiins 137 |. 11/13/2025 . [2.C FE ....
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..08078U-AD-5 |BELRONGROUPSA SECURED TERM_LOAN ~ 7.624% .... |....... . 09/30/2024 . |VARIOUS ...oovvvvviiiiiiiins fooeeiieiiiiieeiiees e, 3,438 |oeeeiiiens 3,438 |oeeeennnnne 3,299 [oennnnnne 3,382 [ [V 56 [overrinnnnnnns [V 56 [overrinnnnnnns [V 3,438 | (VO [V [V 206 |. 11/13/2025 . [3.C FE ....
REDEMPT [ON 100.0000
..08078U-AE-3 |BELRON FINANCE 2019 LLC SECURED TERM_LOA .... |....... . 07/01/2024 . ..627 ...617 |.... ...627 |.. . 10/30/2026 . [2.C FE ....
..08078U-AE-3 |BELRON FINANCE 2019 LLC SECURED TERM_LOA .... |....... . 09/30/2024 . | VARIOUS ... . 10/30/2026 . [3.C FE ....
REDEMPT [ON 100.0000
..08078U-AJ-2 | BELRONGROUPSA SECURED TERM LOAN ~ 7.319% .... |....... L 07/01/2024 . | evveveiiniiiiniiiiiiiiiiiinns e | 86,612 [............ 86,612 |............ 86,658 |......evviiiinnnns (V2 0 s (15 O [V ST (15 O 0 s 86,612 |t (VN 0 | [V 1,171 |. 04/13/2028 . |2.C FE ....
REDEMPT [ON 100.0000
..08078U-AJ-2 | BELRONGROUPSA SECURED TERM LOAN ~ 7.319% .... |....... . 09/30/2024 . | .. . 04/13/2028 . (3.C FE ....
..08579J-BG-6 | BERRYGLOBALINC SECURED TERM_LOAN  6.354 .... |....... . 09/10/2024 . 398,726 |oeeeeeenns 398,726 [....oeeeee. 397,803 [...evvneee 398,276 [...evvunnnnnnnn 0 s 450 |oveeiiiiiiinns [V ST 450 |oveeiiiiiiinns 0 s 398,726 |...coeeeeennnn (VN 0 | [V 19,999 |. 07/01/2026 . |2.C FE ....
..08579J-BH-4 | BERRYGLOBALINC SECURED TERM_LOAN  7.316 .... |....... . 09/30/2024 . ... 93,550 . 07/01/2029 . [2.C FE ....
..11823L-AM-7 | BUCKEYE PARTNERS SECURED TERM LOAN 6.8 .... |....... . 09/19/2024 . | TAX FREE EXCHANGE ....... |.... oo | 9,567,700 ...l . . R .0 . ....0 |........9,567,072 |.. . 11/01/2026 . 3.A FE ....
.. 12541H-AT-0 | CHG HEALTHCARE SERVICES INC SECURED TERM .... |....... . 09/30/2024 . | VARIOUS ...oovvvviiiiiiiiins e o, 1,301 [ 1,301 | 1,395 | 1,301 [ 0 e (VO 0 | (VO 0 e 1,301 |l (VN 0 | [V 90 |. 09/30/2028 . |4.B FE ....
REDEMPT [ON 100.0000
..12657Q-AD-5 | CQPHOLDCOLP SECURED TERM LOAN  7.096% 1 .... |....... . 09/30/2024 . | .. ..2,500 .2,500 |.. . 12/31/2030 . (3.B FE ....
.. 13134N-AH-4 | CALPINECORP SECURED TERM_LOAN  6.845% 0 .... |[....... L 07/01/2024 . | evvviiiiiiniiiiiiniiiiiininns e e (15,936) |........... (15,936) [.evvvnnee (15,926) |........... (15,977) |oeeeeeeeees 0 e B2 o 0 e B2 o 0 s (15,936) [-ooeeeeeeiennn (VN 0 | [V 0 [ 07/31/2030 . |3.A FE ....
.. 14456#-AH-9 | CARRIX INC SECURED TERM_LOAN  8.092% 11 .... |....... . 08/02/2024 . 14,600,000 |....... 14,600,000 |....... 14,527,000 |.......14,577,706 |.... 14,600,000 |.. . 11/04/2024 . |2.CPL ....
..14880B-AH-4 | CATALENT PHARMA SOLUTIONS INC SECURED TE .... |....... . 09/30/2024 . |VARIOUS ...oovvvvviiiiiiiins e el 8,808 |............. 8,808 |............ 8,766 |...eevveeennn 8,775 [eeviniiiiinnnnn 0 e300 3 0 8,808 |.. . 02/22/2028 . [3.C FE ....
. 16117L-BX-6 | CHARTER COMMUNICATIONS OPERATI SECURED T .... |....... . 09/30/2024 . | VARIOUS ... ... 14,606 ... 14,606 ...13,988 |.... .. 14,606 |.. . 02/01/2027 . (2.C FE ....
..16384Y-AJ-6 | CHEMOURS COMPANY SECURED TERM_LOAN 8.3 ... |[....... . 09/30/2024 . | VARIOUS ... ... 12,407 |.... . 08/18/2028 . [3.A FE ....
REDEMPT [ON 100.0000
..17148P-AF-8 | CHURCHILL DOWNS INCORPORATED SECURED TER ..... |....... . 09/30/2024 . . 03/17/2028 . 3.A FE ....
.. 172442-AT-2 | CINEMARKUSAINC SECURED TERM LOAN ~ 7.985 .... |....... . 09/30/2024 . | VARIOUS ... . 05/24/2030 . [3.A FE ....
.. 18143E-AK-5 | CLARK EQUIPMENT COMPANY SECURED TERM_LOA .... |....... . 07/03/2024 . | TAX FREE EXCHANGE ....... . 04/20/2029 . (3.B FE ....
REDEMPT [ON 100.0000
.. 18449E-AG-5 | CLEAN HARBORS INC SECURED TERM LOAN 6. ... [....... . 09/30/2024 . | .. . 10/08/2028 . [3.A FE ....
REDEMPT [ON 100.0000
..21870F-BA-6 | CORELOGIC INC SECURED TERM_LOAN  8.104% .... |[....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins e | 2 o 2 | 2 | 2 | [V (VR [V (VR [V 2 (VO [V [V 2 |. 06/04/2028 . [4.C FE ....
REDEMPT [ON 100.0000
..22282G-AC-1 | COVANTA HOLDING CORP SECURED TERM_LOAN ....... [....... . 09/30/2024 . | .evviiiiiiiiiiniiiiiiiiniinins e | 21,647 |.eeeenneee 21,647 ... 21,508 |l 15,198 |t [V FCC I IO [V . FCC I IO [V R 21,647 |ooooeeieninns (VO [V [V 1,040 |. 11/30/2028 . [3.B FE ....
REDEMPT [ON 100.0000
.. 23344M-AC-2 | CONVERGINT TECHNOLOGIES LLC SECURED TERM .... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiininiinns e | 1,017 | 1,007 [ 1,012 [ 1,013 [0 [l 0 3 el 0 i, 1,017 [oeeeiiiinnnes (VO [V [V 72 |. 03/31/2028 . |4.C FE ....
REDEMPT [ON 100.0000
..23345N-AB-1 | DT MIDSTREAM INC SECURED TERM_LOAN 6.8 .... [....... . 09/27/2024 . | .evviiiiiiiiiiiiiiiiiinininins e | 18,494,345 |....... 18,494,345 |....... 18,497,904 |.......18,500,082 [.......cccoeea0 foeeeeees (5,687) |ooeeeeeeeiinn 0 | (5,687) [evveeeiiinnnnnn 0 feeeees 18,494,345 |......oevveeee (VO [V [V 1,043,470 |. 06/26/2028 . |2.C FE ....
..24664G-AF-8 | DELEK US HOLDINGS INC SECURED TERM_LOAN ...... [....... . 09/30/2024 . | VARIOUS ..oovvvvviiiiiiiins e |, 9,583 [oviiiiinnnns 9,583 [ouvrnnnnne 9,531 [ 5,981 el 0 80 [0 80 [0 L 9,583 |..ooeeiiininns (VN 0 | [V 443 |. 11/09/2029 . |3.A FE ....
REDEMPT [ON 100.0000
..24736C-BS-2 | SKYMILES IP LTD SECURED TERM_LOAN 9.03 .... |[....... L 07/22/2024 . | evveeeiiiniininiiiiiniiiiiins e | 1,330,618 |........ 1,330,618 |........ 1,360,829 |........1,232,3%5 |.......cceeeetl 0 e (18,827) | O fonnnnns (18,827) [nniiiiinnnnnnn 0 s 1,330,618 |.. . 10/20/2027 . (2.B FE ....
..25213Y-AU-9 | DEXKO GLOBAL INC SECURED TERM_LOAN 8.6 ... [....... . 09/30/2024 . | .eeeiniiiii . 10/04/2028 . (4.C FE ....
..26844H-AJ-6 |EFS COGEN HOLDINGS | LLC SECURED TERM_LO .... |[....... . 09/30/2024 . | VARIOUS ... . 10/01/2027 . [4.A FE ....
..26872N-AC-3 | EMRLDBORROWERLP SECURED TERM LOAN ~ 7.55 .... |....... . 09/30/2024 . | VARIOUS ... . 05/31/2030 . [3.C FE ....
CITIGROUP GLOBAL MKT INC
..26928B-AL-3 |EW SCRIPPS CO SECURED TERM_LOAN ~ 7.522% .... |....... . 09/09/2024 . .33,884 |. 05/01/2026 . [3.C FE ....
..26928B-AL-3 |EW SCRIPPS CO SECURED TERM_LOAN ~ 7.522% .... |....... . 09/30/2024 . | VARIOUS ... . . . . . .. ...0 ] .0 . . ....99 |. 05/01/2026 . [4.A FE ....
..28000P-AB-1 | EDGECONNEX CHICAGO HOLDINGS LL SECURED T .... |....... . 07/01/2024 . | TAX FREE EXCHANGE ....... |oeeeeeereereeeenens |oeees 13,800,000 |....... 13,800,000 |....... 13,627,766 |....... 13,703,113 | 0 Jooeeenns 34,040 |...ooeeennnn 0 e 34,040 ..o 0 f.... 13,737,153 [.oooiiiiinnnns 0 [ 62,847 |........ 62,847 |........... 742,040 |. 04/19/2025 . |3.C ........
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..28414B-AF-3 | ELANCOANIMALHEALTHINC SECURED TERM_LOAN ..... [....... . 09/30/2024 . |VARIOUS ...oovvvvviiiiiiiins oo s 1,703,664 |........ 1,703,664 |........ 1,647,69% |........ 1,670,219 |l [V R 33,445 [...oeeinnnnnne [V R 33,445 [...oeeinnnnnne [V R 1,703,664 |............... (VO [V [V 77,055 |. 08/01/2027 .|3.B FE ....
REDEMPT [ON 100.0000
..20362L-AM-6 |ENTEGRIS INC SECURED TERM_LOAN  6.354% ...... [....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiininiinns e | 2,505,053 |........ 2,505,053 |........ 2,491,921 |........ 1,856,073 |............. [V R 11,235 |l [V R 11,235 |l [V R 2,505,053 |....oevvennnnns (VO [V [V 148,315 |. 07/06/2029 .|2.C FE ....
..31575A-AB-3 |GIP Il BLUE HOLDING LP SECURED TERM_LOAN .... |....... L 07/01/2024 . | .evvvvvviiiiiinniniiniinninins e o 13,749 |oeeveeeens 13,749 |............ 13,658 |............ 13,682 |l [V (-7 R [V (-7 RO [V R 13,749 |.ooooieiiiins (VO [V [V 655 |. 09/29/2028 . [3.C FE ....
..31935H-AD-9 | FIRST BRANDS GROUP LLC SECURED TERM_LOAN .... |....... . 09/30/2024 . 0 . . 03/30/2027 . [4.A FE ....
..33903R-AY-5 | CORPAY TECHNOLOGIES OPERATING SECURED TE .... 09/26/2024 . | TAX FREE EXCHANGE . 1,034,141 0| .1,036,139 . 04/30/2028 . [3.A FE ....
..36171N-AB-2 | SKOPIMA MERGER SUB INC SECURED TERM_LOAN ... 09/11/2024 . | VARIOUS ... 0| .100,893 . 05/12/2028 . [4.C FE ....
..36171N-AB-2 | SKOPIMA MERGER SUB INC SECURED TERM_LOAN ... |....... . 09/30/2024 . | VARIOUS ... .0 . . 05/12/2028 . [4.C FE ....
REDEMPT [ON
..36866K-AB-8 | GEMINI HDOPE LLC SECURED TERM_LOAN 7.84 .... [....... L 07/3172024 . | eveeeiiiiiiniiiiiinns e e 13,581 [oeennnnne 13,581 |........... 13,433 [oeennnnnne 13,464 |............... 0 s N7 [V ST N7 0 s 13,581 . 12/31/2027 . (3.C FE ....
REDEMPT [ON 100.0000
..3703E0-J3-5 | AXALTA COATING SYSTEMS US HOLD SECURED T .... |....... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 15,258 |oeevvveenns 16,258 |............ 15,276 |ooeeeeeeeeeees (V2 0 s (18) oo [V ST (18) oo 0 s 15,258 . 12/20/2029 . [3.A FE ....
REDEMPT [ON 100.0000
..37147Y-AB-7 | GENERATION BRIDGE || LLC SECURED TERM_LO 09/30/2024 . | .. .. 1,297,821 ..1,288,591 |. X . 1,207,821 . 08/07/2029 . 3.B FE ....
..39843G-AK-9 | GRIFFON CORPORATION SECURED TERM LOAN ........ . 09/16/2024 . | GOLDMAN SACHS & CO. ... |oeeeeerrrrrnnnnnnnns |onnnn.4,245,380 |...eeee. 4,245,750 |........ 4,243,09 |..ooooeeeeeeeeen 0 |0 s 201 [0 e 200 0 | 4,243,297 |.. . 01/24/2029 . 3.B FE ....
REDEMPT [ON 100.0000
..39843G-AK-9 | GRIFFON CORPORATION SECURED TERM LOAN ........ [....... . 09/26/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins e | 72 R O, 72 929 |, (VR [V L I A [V | I A (V1 72 (VO [V [V 18 |. 01/24/2029 . |3.B FE ....
REDEMPT [ON 100.0000
..39843P-AG-8 | GRIFOLS WORLDWIDE OPERATIONS U SECURED T .... |....... RO/ V(172 R R R 673,362 |...oeeenns 673,362 [.....eeee. 641,566 |........... 653,995 |.....oeevieens [V R 19,367 [oevveevennnnnne [V R 19,367 [oovvvevennnnnee [V R 673,362 |...cooeeiennns (VO [V [V 30,553 |. 11/15/2027 . |4.B FE ....
..41587C-AR-9 |ENVIRI CORP SECURED TERM_LOAN  7.096% 0 .... [....... . 09/30/2024 . | VARIOUS ...oovvvviiiiiiiiins e o, 1,718 |l L PUA LT 1,728 o [ P 0 e (3] R 0 e (3] R 0 e 1,718 [, (VN 0 | [V 68 |. 03/10/2028 .|3.C FE ....

REDEMPT ION 100.0000

..427430-AP-8 | MILLERKNOLL INC SECURED TERM_LOAN  6.96 .... |....... . 09/30/2024 . | .. .2,385 |.. . 07/19/2028 . |3.B FE ....

..42804V-BB-6 | HERTZ CORPORATION THE SECURED TERM_LOAN ... |....... . 09/30/2024 . [ eeeeiiiiiiiiiieiieees [ e 12,468 12,468 [l 12,347 [ 12,371 [0 07 [0 0T 0 12,468 |..oooeennnnns (U IO 0 foreeeieiinnns [V FOPO 841 |. 06/30/2028 . |3.C FE ....
BANC OF AVERICA

..43283L-AH-4 | HILTONGRANDVACAT IONSBORROWE SECURED TERM ... |....... . 09/19/2024 . [SECURITIES LLC .evvvveees ferveeniiiiiiieeiis fereees 1,997,245 |........ 2,000,000 |........ 1,984,333 |........ 1,988,653 [....coeunnens 0 foeeeens 1,592 [oveeiiiinnnns 0 foreeeenns 1,592 [oveeiiiiiins 0 foueeees 1,990,245 | [ FOP 7,000 |oeveeenns 7,000 |.......... 110,715 |. 08/02/2028 . |3.A FE ....
REDEMPT ION

..43283L-AH-4 | HILTONGRANDVACAT IONSBORROWE SECURED TERM .... |....... . 09/30/2024 . | .eeeiiiiiiie , , , , , , . 08/02/2028 . [3.A FE ....

. 01/17/2031 . |3.A FE ...
. 01/02/2031 . |2.C FE ....
. 07/02/2029 . |3.A FE ....

..43283L-AK-7 | HILTONGRANDVACAT | ONSBORROWE SECURED TERM ...
..44969C-BN-9 | IQVIAINC SECURED TERM_LOAN ~ 7.201% 01/0
..45173J-AR-5 | COHERENTCORP SECURED TERM LOAN ~ 7.345% ......

. 09/30/2024 .
09/30/2024 . | VARIOUS

. 09/30/2024 . [ VARIOUS ...
REDEMPT ION

..46583D-AF-6 | IVANTI SOFTWARE INC SECURED TERM_LOAN ........ [....... . 09/30/2024 . | .eeeiniiiii . 12/01/2027 . [4.B FE ....

..47077D-AH-3 | JANESTREETGROUPLLC SECURED TERM LOAN 7 ... [....... . 09/30/2024 . | .eeeiniiiii , , , , . 01/26/2028 . 3.A FE ....
..50212X-AX-4 |LPL HOLDINGS INC SECURED TERM_LOAN 6.5 ... |....... . 09/30/2024 . [VARIOUS ............ceeee. , , . 11/12/2026 . |2.C FE ....
REDEMPTION 100.0000

. 10/15/2028 . |4.B FE ....
. 10/19/2026 . |3.B FE ....
. 08/17/2029 . |3.A FE ...

..50216Y-AE-0 | LSF11 A5 HOLDCO LLC SECURED TERM LOAN ... 09/30/2024 . | ..
..53803H-AM-2 | LIVENAT IONENTERTAINVENT INC SECURED TERM_ 09/30/2024 . | VARIOUS ...

..55314N-Ali-4 | MKSINSTRUMENTSINC SECURED TERM LOAN ~ 7. ... |....... . 07/23/2024 . [ TAX FREE EXCHANGE ....... [....
REDEMPTION 100.0000

..55314N-AX-2 | MKSINSTRUMENTSINC SECURED TERM LOAN 7. ... |....... . 09/30/2024 . [ ..eviiiiiiiiiiieeiiiiiies e [ 16,415 16,415 |............ 16,415 |, [V ORI 0 foreeieiinins [ IR 0 foreeieiinis (O IR 0 foeeeennns 16,415 [oooooeeeiiis [ IR [V O, 0 foeeeiiiies 214 |. 08/17/2029 . |3.A FE ...

. 02/17/2028 . |3.A PL ...
. 03/28/2031 . [3.C FE ....

..56317K-AB-3 | CLOYES INC MOP-CLOYES INC  6.000% 02/17 .... |....... . 09/30/2024 .
..55336C-AK-8 | MITERBRANDSACQUISITIONHOLDC SECURED TERM .... |....... . 09/30/2024 . [VARIOUS ...
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REDEMPT [ON 100.0000
..55010R-AB-9 | MAGENTA BUYER LLC SECURED TERM_LOAN 10. ... [....... . 07/01/2024 . | evvennininiiiie . 07/27/2028 . [5.A FE ....
..55910R-AB-9 | MAGENTA BUYER LLC SECURED TERM_LOAN 10. ... [....... . 08/14/2024 . | TAX FREE EXCHANGE . . 07/27/2028 . [5.B FE ....
..57163K-AJ-7 | MARRIOTT OWNERSHIP RESORTS INC SECURED T .. 09/30/2024 . | VARIOUS ... . 03/14/2031 . 3.A FE ....
..58404K-AH-8 | FINTHRIVE SOFTWARE INTERMEDIAT SECURED T .... . 09/30/2024 . | VARIOUS ... . 12/18/2028 . [5.A FE ....
REDEMPT [ON 100.0000
..50835X-AC-8 | MIDWEST PHYSICIAN ADMINISTRATI SECURED T .... [....... . 09/30/2024 . | .evviiiiiiiiiniiiiiiiiiiiiiins e | 851 |l 851 |l 849 |.oiiiiiiiiiis 850 |oeeviiiiiinnnns [V 2 [ [V 2 [ (V1 153 I O (VO [V [V 58 |. 03/12/2028 . |5.A FE ....
REDEMPT [ON 100.0000
..59909T-AC-8 | GAINWELL ACQUISITION CORP SECURED TERM_L .... [....... . 09/30/2024 . | .evviiiiiiiiiniiiiiiiiniiiiins e | 219 [ 219 | 216 |oeeeeiiiiiieees P4 1 PO [V 2 [ [V 2 [ (V1 219 |l (VO [V [V 16 |. 10/01/2027 . |4.C FE ....
REDEMPT [ON 100.0000
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC SECURED TERM.L .... |....... . 07/02/2024 . | .evvvviiiiiiiiiiiiiiiiiininnns e | 24,261,088 |....... 24,261,088 |....... 24,814,314 |....... 22,831,936 |..oceveeennnnns 0 |..... (381,835) |.ocoeeeeennnn 0 |..... (381,835) |.ooeeeeeennns [V R 24,261,088 |.........cee... (VO [V [V 1,287,294 |. 06/21/2027 . |2.C FE ....
REDEMPT [ON 100.0000
..62675K-AB-5 |MURPHY OIL USA INC SECURED TERM_LOAN 6 ... [....... L 07/01/2024 . | .evvvvvviiiiiinniniiniinninins e o 45,561 |............ 45,561 |............ 45,618 |............ 45,603 |........oeets [V (73] [V R (73 [V R 45,561 [..cooeeennnns (VO [V [V 1,914 |. 01/31/2028 . [2.C FE ....
CITIGROUP GLOBAL MKT INC
..64430H-AB-5 |NEW FORTRESS ENERGY INC SECURED TERM_LOA .... |....... . 08/23/2024 . | .evvviiiiiiiiiiiiiiiiinininins e | 1,979,250 |........ 2,100,000 |........ 1,939,450 |........ 1,833,132 [oeeininnnnee [V R 17,201 foeeeiinnnneee [V R 17,201 foeeeiinnnneee [V R 1,958,983 |.....evvvennnne [V 20,267 |........ 20,267 |oeeeeennnn 100,549 |. 10/27/2028 . |3.C FE ....
REDEMPT [ON 100.0000
..64430H-AB-5 |NEW FORTRESS ENERGY INC SECURED TERM_LOA .... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiininiines e | 7,204 |oeeeiiinnns 7,204 |l TAT [ (VO [V FCC I IO [V FCC I IO [V 7,204 |oooeeeienenns (VO [V [V 138 |[. 10/27/2028 . |4.A FE ....
REDEMPT [ON 100.0000
..66522T-J3-1 |BUCKEYE PARTNERS SECURED TERM LOAN 6.8 .... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins e | L1 O, Jo7: I [ (VO [V (VR [V (VR [V 938 |t (VO [V [V 3 |. 11/22/2030 . 3.A FE ....
..66877A-AF-5 | GENDIGITALINC SECURED TERM LOAN ~ 6.595% .... |....... . 09/20/2024 . |VARIOUS ...oovvvviiiiiiiiins e s 4,873,017 |........ 4,887,500 |........ 4,889,025 [...vvvvvvnnnnnnns (V2 0 s ({0 0 s ({0 0 fnns 4,888,361 [...ccoeeennnnn 0 f...... (15,344) |....... (15,344) |............ 65,104 |. 09/12/2029 . |3.A FE ....
REDEMPT [ON 100.0000
..66877A-AF-5 | GENDIGITALINC SECURED TERM LOAN ~ 6.595% .... |....... . 09/30/2024 . | .. e e [ 5,188 [ceeinnnne 5188 |t 5,189 |, (V2 0 e (3] R 0 e (73] R 0 e 5,188 [ovvvvrrirnnnns (VN 0 | [V 119 [. 09/12/2029 . |3.A FE ....
REDEMPT [ON 100.0000
..69443#-AA-4 | PMH NEWCO LP SECURED TERM_LOAN ~ 8.485% ...... [....... . 08/09/2024 . | .evvviiiiiiiiiiiiniiiiiiininns e e 385,210 [ooeeeeenns 385,210 [........e. 385,210 [........... 385,210 [..ovuniinnnnnne 0 e (VO 0 | (VO 0 s 385,210 |..ooeeeeeennnn (VN 0 | [V 25,166 |. 01/26/2027 . |1.F PL ....
REDEMPT [ON 100.0000
..70455D-AG-9 |PCl GAMING AUTHORITY SECURED TERM_LOAN ....... [....... . 09/30/2024 . ....5,000 ....4,988 |.... .5,000 |.. . 05/29/2026 . (3.C FE ....
..70757D-AZ-2 | PENN ENTERTAINMENT INC SECURED TERM_LOAN ... [....... . 09/30/2024 . | VARIOUS ... ... 3,103 ....3,086 |.... .3,103 |.. . 05/03/2029 . [3.C FE ....
REDEMPT [ON 100.0000
..72584D-AF-1 |KFC HOLDING CO SECURED TERM_LOAN  6.868 .... |....... . 09/30/2024 . . 03/15/2028 . [2.C FE ....
..73703#-AC-7 |PORTS AMERICA HOLDINGS LLC SECURED TERM_ .... [....... . 09/30/2024 . . 11/22/2028 . [3.A ........
.. 74330U-AS-9 | WELLSKY CORP SECURED TERM_LOAN ~ 8.210% ..... |....... . 09/30/2024 . | .. . 03/10/2028 . [4.B FE ....
..74339V-AB-4 | CLOUDERA INC SECURED TERM_LOAN ~ 8.695% ...... [....... . 07/31/2024 . . 10/08/2028 . [4.C FE ....
..74839X-AJ-8 | QUIKRETEHOLDINGSINC SECURED TERM LOAN ........ [....... . 09/30/2024 . . 04/12/2031 . 3.B FE ....
..74839X-AK-5 | QUIKRETEHOLDINGSINC SECURED TERM_LOAN ........ [....... . 09/30/2024 . . 03/19/2029 . (3.B FE ....
..75041E-AJ-1 | RADIOLOGYPARTNERSINC SECURED TERM LOAN ....... [....... . 07/01/2024 . . 01/31/2029 . |2.B Z .....
..76009-Al-0 |RENT A CENTER INC SECURED TERM_LOAN 7. .... [....... . 09/30/2024 . . 02/17/2028 . [3.C FE ....
..76090L-AG-9 |RESIDEOFUNDINGINC TERM LOAN  6.855% 02 .... |....... L 07/17/2024 . | eveeeeiiiiiiniiiiiiiiniinn e [0000003,202,713 |, 3,202,713 |........ 3,203,379 |oevveeieeeeeeen 0 |0 v (666) [onnnniiiiinnnn 0 e (666) |0 | 3,202,713 |.. . 02/11/2028 . 3.A FE ....
REDEMPT [ON 100.0000
..76171J-AB-7 |REYNOLDS CONSUMER PRODUCTS LLC SECURED T ..... [....... . 08/01/2024 . | .evvveiiiiiiniiiiiiiiiiiiniins e e 739,265 |........... 739,265 |.....eeee. 733,639 |...........450,506 |...............0 | 3,228 |0 i 3,228 [0 s 739,265 [..vvvvivininnns (VO 0 | (VO 22,681 |. 02/04/2027 .|2.C FE ....
REDEMPT [ON 100.0000
..78466D-BJ-2 | SSE&CTECHNOLOGIESHOLDINGSINC SECURED TERM ..... |[....... . 09/30/2024 .| .eeviiiiiiiiiiiiiiiiiiiiiiiien e e, 160,102 |.......... 160,102 |.......... 160,102 |..ovvvvvvereennees [ 0l [ 0l [ [V PO 160,102 |...vvvvvvneees [ 0l [ 3,152 |. 05/09/2031 . |3.A FE ....
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..82981M-AC-6 | FOUNDEVER WORLDWIDE CORP SECURED TERM_LO .... |....... . 09/30/2024 . |VARIOUS ...oovvvvviiiiiiiins fooeeiieiiiiieeiiees e, 2,493 ... 2,498 |oeeeennnnne 2,480 |oooeeeenns 2,484 |...ooennnnnnnnn [V 9 [ [V [ [V 2,493 |.eeeiiinnnnns (VO [V [V 158 |. 08/28/2028 . |4.B FE ....
REDEMPT [ON 100.0000
..83283E-AJ-2 | SMYRNA READY MIX CONCRETE LLC SECURED TE .... |[....... IRV 2 O R 1 £ N N 975 |l (7K [ P [V 2 [ [V 2 [ (V1 975 |ooeeeeieinees (VO [V [V 67 |. 04/01/2029 . |3.C FE ....
REDEMPT [ON
..84748E-AF-7 | SPECIALTY BUILDING PRODUCTS HO SECURED T .... |....... IRV 2 O R R - 0/ N N 808 [....eevinnnnnnns P P, 801 [oeeeiiinnnnnes [V [ [V T o [V 808 |...eevvrvrnnnns (VO [V [V 57 . 10/15/2028 . |4.C FE ....
..85350E-AB-2 | STANDARDBUILDINGSOLUTIONSIN SECURED TERM .... VL7V S R R R < R < 7 S N 13,361,364 |....... 13,276,772 |.......12,597,788 |.... 13,361,364 |.. . 09/22/2028 . [2.C FE ....
..B88233F-AK-6 | VISTRAOPERAT|ONSCOMPANYLLC SECURED TERM_ ... . 09/30/2024 . | VARIOUS ... 100,230 ...98,321 .100,230 | . 12/20/2030 . (2.C FE ....
REDEMPT [ON
..89334G-BE-3 | TRANS UNION LLC SECURED TERM LOAN 6.84 ... |....... . 09/30/2024 . | evviiiiiiiiiiininiiiiiiiiinns e [ 6,947 |oeeiiinnnns 6,947 |............ 6,947 |l (V2 0 e (VO 0 | (VO 0 e 6,947 . 12/01/2028 . 3.B FE ....
REDEMPT [ON
..89334G-BF-0 | TRANS UNION LLC SECURED TERM LOAN  6.59 .... |....... . 09/30/2024 . L4431 . 06/24/2031 . 3.B FE ....
..89705D-AG-7 | TRONOXF INANCELLC SECURED TERM_LOAN 7.3 ... [....... . 09/30/2024 . | VARIOUS ... 1,967,284 |.. . 03/11/2028 . 3.B FE ....
REDEMPT [ON
..90351J-AH-7 |UBER TECHNOLOGIES INC SECURED TERM LOAN ...... [....... . 09/09/2024 . | .evvvviiiiiiiiiiiiiiiiiiiniins | [0 2,610,187 ... 2,610,187 [........ 2,598,910 [o..eiiiiiiiiiinnnn O [, [V R 1,278 [ [V R 11,278 [ [V R 2,610,187 |ooeeeeeeenns (VO [V [V 45,169 |. 03/03/2030 . |2.C FE ....
REDEMPT [ON
..914908-BB-3 | UNIVISIONCOMMUNICATIONSINC SECURED TERM_ .... |....... . 09/30/2024 . K . . 01/31/2029 . [4.A FE ....
..92020L-AZ-1 | WMGACQUISITION SECURED TERM LOAN ~ 7.247 ... |[....... . 09/17/2024 . | TAX FREE EXCHANGE . .500, .......... 500,000 |... ..501,875 |.... e (1,873) ). e (1,873) )0 .500,002 |.. . 01/24/2031 . 3.B FE ....
..92043E-AB-2 |BOOST NEWCO BORROWER LLC SECURED TERM LO .... |....... . 08/01/2024 . | TAX FREE EXCHANGE ....... |oeeoeerirrinininnins |oeeees 4,225,000 |........ 4,225,000 |........ 4,237,666 |......evvvvennnnnn 0 feniiiiinnnnnn0 s (L1721 FO (B R [QLR:1: 72 [V R 4,222,784 . 01/31/2031 . 3.B FE ....
REDEMPT [ON 100.0000
..92043J-AB-1 | WPGGUSHOLDCOSPVLP SECURED TERM LOAN 7. ... [....... L 07/30/2024 . | evvviiiiiiiniiiniiiiiininiins e | 1,684,047 |l 1,684,047 |........ 1,690,278 |.....oooeeeeeins (VR [V R (6,231) |.oeeeeeeeenns [V R (6,231) |.oeeeeeeeeenns [V R 1,684,047 . 12/01/2028 . [1.G PL ....
REDEMPT [ON 100.0000
..97246F-AH-9 | WILSONART LLC SECURED TERM_LOAN  8.685% .... |....... . 08/05/2024 . | .euvviiiiiiiiiiiiie 229,233 |... 228,084 |...........228,564 |.... .. 668 | 229,233 ). .10,623 |. 12/31/2026 . [4.B FE ....
..98975V-AM-8 | FLUIDRA NORTH AMERICA LLC SECURED TERM_L .... . 07/25/2024 . | GOLDMAN SACHS & CO. ... |oeererrrerinnnnnnns [000...2,996,250 |........ 3,000,000 |........ 2,992,500 |........2,994,143 |.... 549 |0 [ 49 0 2,994,692 |. ...111,625 |. 01/29/2029 . (3.B FE ....
REDEMPT [ON 100.0000
..98975V-AM-8 | FLUIDRA NORTH AMERICA LLC SECURED TERM_L .... |....... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 11,061 |............ 11,061 |ooeeeeeeees 11,031 [oneennnnes 11,087 [onneiiinnnnns 0 e 2 O 0 e 2 O 0 s 11,061 [oooeeeeeinnns (VN 0 | [V 666 |. 01/29/2029 . |3.B FE ....
REDEMPT [ON 100.0000
. 000000-00-0 | VENTURE GLOBAL CALCASIEU PASS SECURED TE .... |[....... . 09/30/2024 . | evviiiiiiiiiiniiniiiiniiinns e [ 39,939 [...eeeee 39,939 |eeiiiens 39,921 [ (V2 0 e 7 |l 0 e 7 |l 0 s 39,939 [oevviiiiinnns (VN 0 | [V 522 |. 08/19/2026 .|3.B Z .....
REDEMPT [ON 100.0000
. 000000-00-0 | GEYSERS POWER COMPANY LLC SECURED TERM L .... |....... . 09/30/2024 . | .. U R RN 609,350 [........... 609,350 |[.......... 608,664 |.................. (V2 0 s 686 [.....ovvnnnnnns [V ST 686 [....ovvnnnnnns 0 e 609,350 |.......ceennnnn (VN 0 | [V 11,440 |. 06/31/2029 . [2.A FE ....
REDEMPT [ON 100.0000
..88103N-AL-4 | TERRAFORM POWER OPERATING LLC SECURED TE .... |....... . 09/30/2024 . . 056/21/2029 . [3.A FE ....
..05377J-AT-9 | AVISBUDGETCARRENTALLLC SECURED TERM_LOAN ... [....... . 09/30/2024 . . 03/16/2029 . [3.A FE ....
..80875A-AV-3 | LIGHTANDWONDER INTERNAT IONAL SECURED TERM .... |....... . 07/17/2024 . | TAX FREE EXCHANGE ....... |.... . 04/14/2029 . 3.A FE ....
REDEMPT [ON 100.0000
..17288Y-AN-4 | CITADEL SECURITIES LP SENIOR SECURED TER .... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiniins e | 103,198 |[........... 103,198 |........... 103,473 | (VR [V R (274) |veviiiiiienns [V R (274) |ovevieiiiiens [V R 103,198 |.oooveeeeeenns (VO [V [V 1,971 |. 07/29/2030 . [2.C FE ....
. 000000-00-0 |FRANKLIN SQUARE HOLDINGS LP SECURED TERM .... |....... . 09/30/2024 . | VARIOUS ..oovvvvviiiiiiiins e |, 1,750 ...l 1,750 |oveeeeennnns 1,754 o, (V2 0 e (3] R 0 e (3] R 0 e 1,750 [oevnvinnnnnns (VN 0 | [V 48 . 04/18/2031 . |3.A FE ....
REDEMPT [ON 100.0000
. 000000-00-0 |HAMILTON PROJECTS ACQUIROR LLC SECURED T .... |....... . 09/30/2024 . | evviiiiiiiiiiininiiiiiiiinnns e [ 2,500 [oeeriiinnnns 2,500 |.ooooeeens 2,494 [, (V2 0 e [ 0 | [ 0 e 2,500 |ooeiiiininnns (VN 0 | [V 72 . 05/22/2031 . |3.C FE ....
..38017B-Ali-6 | GO DADDY OPERATING COMPANY LLC SECURED T .... |....... . 09/30/2024 . |VARIOUS ...oovvvvviiiiiiiins oo o, 2,386 |oeeeiiennns 2,386 | 2,383 [ (VR [V 3 [ [V FC T [V 2,386 |oooeiiieinnns (VO [V [V 41 (. 05/31/2031 . |3.B FE ....
REDEMPT [ON 100.0000
. 000000-00-0 |GATES CORP SECURED TERM LOAN ~ 7.095% 05 .... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiininiinns e | 1,211 | 1,211 e 1,271 o (VR [V (VR [V (VR [V 1,271 [oiiiiiiines (VO [V [V 24 |. 05/20/2031 . [3.C FE ....
REDEMPT [ON 100.0000
..04287K-AF-8 | ARSENAL AIC PARENT LLC SECURED TERM LOAN ... [....... IRV V)72 R R R 1,241 o 1,241 oo 1,285 | (VI [V [ [V [ [V 1,201 |, (VO [V [V 12 |. 08/18/2030 . |3.C FE ....
REDEMPT [ON 100.0000
..BMESNN-BF-4 | NEW CONSTELLIS BORROWER LLC SECURED TERM .... |....... VLA K V(172 R K R 3,667,613 |........ 3,667,613 |........ 3,635,944 |........ 3,616,767 |...ccceeennnn [V R 28,779 | [V R 28,779 |ooeeieiiiins [V R 3,667,613 [...ccceennnnnn (VO [V [V 125,438 |. 09/27/2025 . |5.B GI ....
REDEMPT [ON 100.0000
..BMESNN-DC-9 | NEW CONSTELL|S BORROWER LLC SECURED TERM .... |....... . 09/13/2024 . | .. .. 439,948 439,948 169,692 |...........182,592 |.... .. 243,005 |... .439,948 |.. ...248,717 ). 03/27/2026 . [6. * .......
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..BMEGOK-RP-4 | SUMMITMATERIALSLLC SECURED TERM LOAN 7 ... [....... . 07/15/2024 . | TAX FREE EXCHANGE ....... R R 13,416,447 |....... 13,416,375 |....... 13,443,647 |.... .. (27,200) |... 0 e 13,416,447 |.. ...426,241 |. 01/12/2029 . [2.C FE ....
..BME62T-1U-0 | CITADEL SECURITIES LP SECURED TERM LOAN ..... [....... . 07/01/2024 . | TAX FREE EXCHANGE ....... T R 39,609,282 |....... 39,504,358 |....... 39,242,332 |.... ... 14,083 |... 0 e 39,256,415 |.. . 07/29/2030 . (2.C FE ....
REDEMPT [ON 100.0000
..BME639-9J-0 |CROCS INC SECURED TERM LOAN  6.892% 02/ .... |....... . 09/30/2024 . 315,000 [oveeeeenns 315,000 |........... 313,766 |oeeeeeeeeeeee 0 |l 0 [ 1,284 [0 1,28 o 0 s 315,000 [..ooeiieeennnn (VN 0 | [V 12,493 |. 02/19/2029 . |3.B FE ....
..00687M-AH-4 | ADIENT US LLC SECURED TERM LOAN ~ 7.596% .... [....... . 09/30/2024 . ... 11,039 ...11,039 ...11,038 |.... ..11,039 |.. . 01/31/2031 . (3.B FE ....
..84850X-AK-8 | SPIN HOLDCO INC SECURED TERM_LOAN 8.84 .... |....... . 09/30/2024 . | VARIOUS ... ... 1,157 L1154 .. 1,157 ) . 03/01/2028 . [5.A FE ....
REDEMPT [ON
..BRWLDR-JS-4 | ALLSPRING BUYER LLC SECURED TERM_LOAN ........ [....... . 09/30/2024 . | evviiiiiiiii . 11/01/2028 . [3.C FE ....
..BRUNNL-FT-4 | MAXLINEAR INC SECURED TERM_LOAN ~ 7.095% .... |....... . 08/14/2024 . | TORONTO DOMINION BANK .. |.... . 06/23/2028 . (3.C FE ....
WELLS FARGO BROKERAGE

..BRIP0-78-2 | VC GB HOLDINGS | CORP SECURED TERM_LOAN ...... |....... . 07/11/2024 . [ SERVIES 177,619 ... 177,608 |.. . 07/21/2028 . |4.C FE ....

..BRITFN-E6-7 |US ANESTHESIA PARTNERS INC SECURED TERM_ .... |....... . 08/07/2024 . [BARCLAYS CAPITAL U ...28,061 ..28,065 |.. . 10/01/2028 . |4.B FE ....
REDEMPTION 100.0000

..01608U-AE-7 | ALI GROUP NORTH AMERICA CORP SECURED TER .... |....... . 09/30/2024 . [ .eeeiieiiiiiiiiieeeiiiiees e [ 787,642 |........... 787,642 |.......... 788,267 |............ 39,250 [oeerieennnns 0 foeeeennns (767) |+ 0 [ (EL70) R 0 [ 787,642 . 07/30/2029 . |2.C FE ....
REDEMPTION 100.0000

..69073L-AD-2 | OWENS & MINOR INC SECURED TERM_LOAN 8. .... |....... L 09/30/2024 . [ ..eveiieiiiiiiieeeiiens e e 7,500 foeoeeeennn. 7,500 |ooeeineens 7,517 |l 7,500 [ooeeeenninnns 0 foreriieinins (O IR 0 foeeiiiinis (O IR 0 [ 7,500 foeereeennns [ IR [V OSTRR 0 [, 528 |. 03/29/2029 . |3.C FE ...
REDEMPTION 100.0000

..45258F-AC-4 | INGRAM MICRO INC SECURED TERM_LOAN 8.5 .... |....... . 09/20/2024 . [ .eeeiieeiiiiiiieeeiiiines e [ 370,333 |........... 370,338 |.......... 370,718 |oeeeneeens 370,522 |.eeeeeennnnns 0 [ (189) |- 0 [ (L) R 0 foeeeennns 370,333 [oeeieennns [ IR [V OSTRR [ PR 8,452 |. 07/02/2028 . [3.C FE ....

..45258F-AC-4 | INGRAM MICRO INC SECURED TERM_LOAN 8.5 .... |....... . 09/20/2024 . [ TAX FREE EXCHANGE ....... [ceeeeeiiiurirenannn fornenn 2,902,200 |........ 2,903,651 |........ 2,906,671 |........ 2,905,134 |.....oooennns 0 foueeees (1,484) | 0 fnns (1,484) | 0 foueeees 2,903,650 |....vvvieennnn 0 [ (1,450) [........ (1,450) | 133,672 |. 07/02/2028 . (3.C FE ....
REDEMPT ION 100.0000

..08078U-AK-9 | BELRONGROUPSA SECURED TERM_LOAN ~ 7.620% .... |....... . 07/01/2024 .| .. FE S U T 16,016 |...ceeeees 16,016 |............ 15,983 |oooiiiiiiiinnne [V IO 0 forreeeiinns 33 | 0 forreeeiinnns 33 | 0 foreeianns 16,016 |..ovveeeennnns (U IO 0 foreeeieiinnns [V FOPO 473 |. 04/18/2029 . |2.C FE ....
REDEMPT ION 100.0000

..08078U-AK-9 | BELRONGROUPSA SECURED TERM_LOAN ~ 7.629% .... |....... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 16,016 |...ceeeees 16,016 |............ 15,983 |oooiiiiiiiinnne [V IO 0 forreeeiinns 33 | 0 forreeeiinnns 33 | 0 foreeianns 16,016 |..ovveeeennnns (U IO 0 foreeeieiinnns [V FOPO 531 |. 04/18/2029 . |3.C FE ....
REDEMPT ION 100.0000

..91136E-AL-9 | UNITEDRENTALS(NORTHAMERICA) SECURED TERM ... |....... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 35,000 [oevvnnnnnns 35,000 [ounnnnnne 34,913 [ [V IO 0 forreeiiinnns L1 IO 0 forreeeiinnns L1 IO 0 foreeianns 35,000 |.coiiiiieenns (U IO 0 foreeeieiinnns [ PP 1,271 (. 02/07/2031 . |2.C FE ....
REDEMPT ION 100.0000

..BRYX4M-88-1 |KOPPERS INC TERM LOAN  8.111% 04/10/30 .... |....... . 09/30/2024 . | evviiiiiiiiiinninniiiiiininns e e 1,213 | 1,213 [ 1,210 foveieeiiiiiins [V IO 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foreiiianns 1,213 [ (U IO 0 foreeeieiinnns (U PO 34 . 04/10/2030 . |3.C FE ....
REDEMPT ION 100.0000

..00766W-Al-3 | AECOM SECURED TERM LOAN  6.720% 04/19/3 .... |....... . 09/30/2024 . | evviiiiiiiiniiiiniininiininnn e e 170,000 |.......... 170,000 |........... 169,416 |...occvviieenn. [V IO 0 foreeeans [ 0 foreeians [ 0 foeeeenne 170,000 fooeeeeernnnnes (U IO 0 foreeeieiinnns [ PP 3,961 |. 04/19/2031 . |2.C FE ....

..BYD2LU-VZ-6 | WYNDHAM HOTELS & RESORTS INC SECURED TER .... |....... . 07/31/2024 . [ TAX FREE EXCHANGE ....... [eeoeeeiiiinnean fonnes 24,228,712 |....... 24,228,712 |....... 24,215,343 |.oooeenniie. 0 foreeeiiens 0 fooeeeennns 195 |, 0 foeeeennes 185 |, 0 f.... 24,215,498 |............... [\ I 13,214 |......... 13,214 |l 81,259 |. 05/24/2030 . [2.C FE ....
REDEMPTION 100.0000

..98310C-AF-9 | WYNDHAM HOTELS & RESORTS INC SECURED TER .... |....... . 09/30/2024 . | .. ... 68,558 ...68,558 ...68,554 |.... ..68,558 |.. . 05/24/2030 . |2.C FE ....

..BYD2IIQ-C1-9 | ENERGIZER HOLDINGS INC SECURED TERM LOAN .... |....... . 09/30/2024 . 423,044 |........... 423,044 |........... 423,044 |, 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 423,044 . 12/22/2027 . [4.A Z .....

..18143E-AL-3 | DOOSANBOBCATNORTHAMERICAIN SECURED TERM ...... |....... L 09/30/2024 . [ ..evviieeiiiiiiieeeiiens e e 1,08 | 1,08 ... 1,008 [oeeeeiieiiiies 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 1,008 . 04/20/2029 . |3.B FE ....
REDEMPTION 100.0000

..86614D-AK-4 | SUMMITMATERIALSLLC SECURED TERM LOAN 6 ... |....... L 09/30/2024 . [ .eveeiiiiiiiiiiieeiiiiees e [ 34,628 |............ 34,628 |............ 34,627 |.viiiieenns 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 34,628 . 01/12/2029 . |2.C FE ....
REDEMPTION 100.0000

..G3166*-AA-5 | CIP VII1 HOLDINGS SPV LP SECURED TERM_LO .... |....... . 09/04/2024 . [ ..evvieeiiiiiiiieieiiiiees e [ 589,371 |........... 589,371 |........... 587,603 |........... 588,262 [..eoeeeeeennnn0 oo 1,109 [0 e 1,109 [0 e 589,371 . 12/24/2026 . |1.F PL ....

..G4770M-AH-7 | INEOSUSPETROCHEMLLC SECURED TERM_LOAN ........ |.eeeees . 09/30/2024 . [ VARIOUS ... .3,525 |... .3,582 |.. . 01/29/2026 . |3.B FE ....

..G9341J-AN-0 | VERITAS US INC SECURED TERM_LOAN  9.960 .... |....... . 09/30/2024 . [ VARIOUS ... . 09/01/2025 . |5.A FE ....

REDEWPTION  100.0000|
 01/31/2030 .
- 11/30/2029 .

..68371Y-AP-8 | OPENTEXTCORP(ONTARIO) SECURED TERM_LOAN ...... A..... . 09/30/2024 .
..35100D-AU-0 | FOURSEASONSHOLDINGSINC SECURED TERM LOAN ... Ao, . 09/19/2024 . [ TAX FREE EXCHANGE ....... [....
REDEMPT ION 100.0000

..35100D-AV-8 | FOURSEASONSHOLDINGSINC SECURED TERM LOAN ... A.... . 09/30/2024 . [ ..iiiiiiiiiiiiiiiiiiiiiees i [ 783 i 783 foiiiiiiiiinns 781 Joeiiiiaeinnns [ PPN [V 2 | [V 2 | (O 783 Jooiiiiiannns [V PPN [V [V PPN 1 [ 11/30/2029 . |3.B FE ....
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REDEMPT [ON 100.0000
..C0102M-AS-4 | AIRCANADA SECURED TERM LOAN ~ 7.253% 03/ .... [A..... . 09/30/2024 . ... 24,762 ...24,762 ..24,762 |.. . 03/21/2031 . [2.C FE ..
..C2348C-AJ-6 | CELESTICA INC SECURED TERM LOAN  6.605% .... [A..... . 09/30/2024 . | VARIOUS ... J ) R 2,700 ....2,700 ...2,700 |.. . 06/20/2031 . 3.B FE ..
REDEMPT [ON 100.0000
..C4927U-AB-8 |KESTREL BIDCO INC SECURED TERM_LOAN 8. .... [A..... L 07/22/2024 . | evvviiiiiiiiiiiiniiiiinninins e | 40,961 [.......e.e. 40,961 |............ 40,776 |eeevveenns 40,865 |............... [V 96 [oeeeenennnnnnns [V (L IO [V R 40,961 . 12/11/2026 . [4.A FE ....
REDEMPT [ON 100.0000
..C6901L-AM-9 | 1011778BCUNL IMITEDLIABILITY SECURED TERM .... [A..... IRV 2 O R A I 14 T A, 1,875 |oeeiieinnns 1,873 o (VR [V 2 [ [V 2 [ [V 1,875 [ (VO [V [V 39 |. 09/21/2030 . [3.A FE ....
REDEMPT [ON 100.0000
..C7052B-AK-0 | GFLENVIRONMENTALINC SECURED TERM_LOAN ... A..... . 07/03/2024 . | .evvvviiiiiininiininiinininins e [0 1,524,423 |l 1,524,423 |........ 1,518,770 |........ 1,519,121 |0 fernnnnnnn 5,302 [onniiiiiiiinnn 0 [ 5,302 |0 s 1,524,423 |.. . 05/31/2027 . [3.C FE ....
..02376C-BJ-3 | AADVANTAGELOYALTYIPLTD SECURED TERM_LOAN .... [D..... . 07/22/2024 . 8281 8,231 | 8,149 |.... ...8,231 |.. ...695 |. 04/20/2028 . [3.A FE ..
..28542C-AC-3 | ALBION ACQUISITIONS LTD SECURED TERM_LOA .... . 07/08/2024 . | TAX FREE EXCHANGE . X .. 5,360,001 ..5,357,857 ..5,279,658 |. .5,308,319 |.. .5,317,054 .374,126 |. 08/17/2026 . [4.B FE ..
REDEMPT [ON 100.0000
..71429T-AC-4 |PERRIGO INVESTMENTS LLC SECURED TERM_LOA .... |[C..... . 09/30/2024 . . 6,100,538 .6,067,785 |.... 332,129 |. 04/20/2029 . [3.A FE ..
..72814C-AF-5 | PLAYTIKAHOLDINGCORP SECURED TERM_LOAN ........ Covee . 09/12/2024 . | JEFFERIES LLC . . ...54,909 |.... .. 3,536 |. 03/13/2028 . [3.B FE ..
REDEMPT [ON
..72814C-AF-5 | PLAYTIKAHOLDINGCORP SECURED TERM_LOAN ........ Covee . 09/30/2024 . 3,918 |. 03/13/2028 . [3.B FE ..
..89969K-AJ-6 | SAMSONITE INTERNATIONAL SA SECURED TERM ..... D..... . 09/30/2024 . | VARIOUS ... .... 30 |. 06/21/2030 . [2.C FE ..
REDEMPT [ON 100.0000
..36649X-AF-5 | GARRETT LX | SARL SECURED TERM LOAN 7. .... [D..... . 09/30/2024 . | eveiiiniiiiiiiiiiiiiiiiiiinn e e 11120 14,112 14,100 [ O 0 e LT R 0 e LT R 0 s 14,112 [, (VN 0 | [V 0 . 04/30/2028 . |3.A FE ....
. 000000-00-0 |ALBION FINANCING 3 SARL SECURED TERM LOA .... [D..... . 09/30/2024 . | evviiiiiininiininiiininiininn e el A9 40T | 4082 | 0 [l O e (D e O L (D) 0 e 4081 [0 [0 [V 0 [ 08/17/2029 . |3.A FE ....
..BMESXU-T3-5 | PEERHOLDINGI | 1BV SECURED TERM LOAN 7.8 .... [D..... . 09/30/2024 . | eveiiiiiininiiiiiiiiiiiniinns e 2,600 02,5000 | 2,881 [ 0 [ 0 19 L0 19 0 2,500 [ O e 0 [V 235 |. 10/28/2030 . |3.B FE ....
..BRYYQC-4X-7 |LORCA FINCO PLC SECURED TERM LOAN  8.10 .... [D..... . 09/30/2024 . . .. ...0 0 . 03/25/2031 . |3.A FE ..
..G5080A-AH-5 | JAZZ FINANCING LUX SARL SECURED TERM LOA .... [D..... . 07/19/2024 . | TAX FREE EXCHANGE . .6,439,094 |.. .7,154 . 05/05/2028 . [3.C FE ..
BANC OF AVERICA
..G5080A-AJ-1 | JAZZ FINANCING LUX SARL SECURED TERM LOA .... |[D..... . 08/23/2024 . | SECURITIES LLC w.vvvvvvene fooeeeiiiiiieeeieeens | 1,99%,541 |........ 2,000,000 |........ 2,002,222 |...oooeeiienninns (VR [V R (£70 1 P [V R (£370 1 P [V R 2,001,665 [......cceennnnn 0 foeeenee (5,124) |......... (5,124) |...oooees 5,061 |. 05/05/2028 . [3.C FE ....
REDEMPT [ON 100.0000
..G5080A-AJ-1 | JAZZ FINANCING LUX SARL SECURED TERM LOA .... [D..... . 09/30/2024 . | .. ... 15,095 ...15,095 15,112 ..15,09 |.. . 05/05/2028 . [3.C FE ....
..L2000D-AH-7 | CONNECT FINCO SARL SECURED TERM LOAN 9 .... |[D..... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiniiniinns e | 3,125 [oeiiiiiens 3,125 [ 3,063 |..ooeeeiiiiiinns (VR [V 63 [oeeiiiiinnnne [V 63 [oeeiiiiiinnnne [V 3,125 |t (VO [V [V 148 . 09/27/2029 . |4.A FE ....
REDEMPT [ON 100.0000
..L5000D-AE-7 | ICONPLC SECURED TERM LOAN  7.118% 07/03 .... [D..... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 39,650 |........... 39,650 [....eenenne 39,683 |..oooiiiiiiiinnns (VR [V (34) [oovenennnnnnnee [V R (34) [oevnnennnnnnne [V R 39,650 [..oceeiiinnnns (VO 0 . 07/03/2028 . |2.C FE
REDEMPT [ON 100.0000
..L5000D-AF-4 | ICONPLC SECURED TERM LOAN  6.604% 07/03 .... |[D..... . 09/30/2024 . . 07/03/2028 . [2.C FE ..
..N3313E-AB-6 | FLUTTER FINANCING BV SECURED TERM_LOAN ....... . 09/30/2024 . | VARIOUS . 11/25/2030 . [2.C FE ..
..N8137F-AB-6 | HUNTER DOUGLAS HOLDING BV SECURED TERM.L .... . 09/30/2024 . | VARIOUS ... . 02/25/2029 . 4.B FE ..
REDEMPT [ON 100.0000
..X3000C-AB-7 |ENTAIN HOLDINGS GIBRALTAR LIMI SECURED T .... [D..... . 09/30/2024 . L0 . . 03/29/2027 . |3.A FE
. 000000-00-0 | SUMMARY ADJUSTMENT .......vvvvvvvvvvnvsnnsennnnnnnns [oenens . 09/30/2024 . | VARIQUS ... ... 21, 0. . .0 .0 .21, ) .(6)].... . 10/01/2024 . |2.B Z .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 263,024,746 263, 152, 149 262,273,892 128,337,497 0 143,866 0 143,866 0 262,535,261 19,768 489,486 509, 254 11,280,990 XXX XXX
2509999997. Total - Bonds - Part 4 3,654,365, 296 3,660,558, 654 3,669,602,490 3,288,724,506 53 2,203,296 579,361 1,623,988 9,180,447 3,669,690,633 (5,766,124) | (20,320,519) | (26,086,643) 138,326,112 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 3,654,365, 296 3,660,558, 654 3,669,602,490 3,288,724,506 53 2,203,296 579,361 1,623,988 9,180,447 3,669,690,633 (5,766,124) | (20,320,519) | (26,086,643) 138,326,112 XXX XXX
REDEMPT [ON 25.0000
.. 128125-*3-7 | CALAMOS STRATEGIC TOTAL RETURN JUNIOR S ...... | ....... | 09/06/2024 . ‘ ................................... 160,000.000 |...... 4,000,000 [....veeneee. 0.00 |........ 4,000,000 |........ 4,000,000 |...ooeerennnn 0l [ 0 Jooeeeeiiieenn [ 0 feenns 4,000,000 J...coevreennnns [ 0 Jooeeeiiieeenn [ 122,222 |ovvveen e 1.DFE ....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..17260G-46-9 | CION ARES DIVERSIFIED CREDIT F REDM PFD ...... [....... . 09/30/2024 . |B4TRPP2 .......ceeeeeeee |t 480,000.000 |..... 12,000,000 |.............. 0.00 |....... 12,000,000 |....... 12,000,000 |......ccceueee. [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 12,000,000 |.......cceeens 0 fooeiinnnnnees [ PP [ 276,300 |....ooee oo 1.FPL ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 16,000,000 XXX 16,000,000 16,000,000 0 0 0 0 0 16,000,000 0 0 0 398,522 XXX
4509999997. Total - Preferred Stocks - Part 4 16,000,000 XXX 16,000,000 16,000,000 0 0 0 0 0 16,000,000 0 0 0 398,522
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 16,000,000 XXX 16,000,000 16,000,000 0 0 0 0 0 16,000,000 0 0 0 398,522
..00251M-10-8 | BLACKROCK EQUITY DIVIDEND FUND OPEN_ENDF ..... |[....... . 08/01/2024 . | WELLS FARGO SECLRITIES |........... 538.000 0 [V 9,744

. 08/19/2024 . [DIRECT ....
07/01/2024 . | DIRECT ....
08/01/2024 . | WELLS FARGO SECURITIES
08/13/2024 . | DIRECT ....cevviiieenns R

..18467V-10-9 | CLEAR SECURE INC
..24703L-20-2 |DELL TECHNOLOGIES INC ...
..47103C-26-6 | JANUS PERKINS MID CAP VALUE A FUND OPEN_
..49845K-10-1 | KLAVIYOINC
..78462F-10-3 | SPDR S&P 500 ETF TRUST ..
..79589L-10-6 | SAMSARAINC
..413838-78-0 | OAKMARK FUND OPEN ENDFUND ... . 08/01/2024 . [WELLS FARGO SECURITIES

...0.000
.4,432.000
.2,598.000

[ U 8,951.000 |..

....... . 08/01/2024 . [WELLS FARGO SECURITIES |............66.000 |..
....... . 09/18/2024 . [DIRECT ......ccceeenrnennes el 4,779.000 |..

....... (13,364) |..

oo oo ooo

ocococooooo

.253,045 |..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 146,265 (24,234) 0 0 (24,234) 0 683,329 0 32,871
..315912-70-9 FIDELITY NASDAQ COMPOSITE INDE ... [ . 08/01/2024 . | WELLS FARGO SECURITIES ... 771.000 |.. .. 146,699 |....... (45,255) |.. .0 0 [, (45,255) ... 0] 101,443 |.. 71,192 |....
..413838-72-3 | OAKMARK FUND IO R . 08/01/2024 . | WELLS FARGO SECURITIES ....149.000 |.. 1. 4,002 .0 0 o (826) ... 0 [ 3,176 .. e 796 .
..922031-85-1 | VANGUARDSHORT-TERMTREASURYF OPEN_ENDFUND ..... |....... . 08/01/2024 . |WELLS FARGO SECURITIES .1,638,956 .0 00 [ 15,171 o0 e 1,654,127 |.. . (20,147) |....
..922042-84-1 | VANGUARD EMR MRKTS STK INX CL OPENEND F ... |....... . 08/01/2024 . | WELLS FARGO SECURITIES 1o 4,969 .0 .0 | 0] ...5,23 |..
..922908-68-6 | VANGUARD 500 INDEX OPEN_END FUND .......ccevvens [uvee . 08/01/2024 . |WELLS FARGO SECURITIES |.... .. 3,315 [ .0 .0 |.. 0] 2,437 |..
..957663-67-7 | WESTERN ASSET CORE BOND CL IS OPEN END F .....[....... . 08/01/2024 . | WELLS FARGO SECURITIES |.......... 112.000 [.. e 1,209 | . .0 . .0 | .. 206 |... .0 | 1,415 .. 9 |
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,767,834 1,799, 150 (31,315) 0 0 (31,315) 0 1,767,834 42,834
5989999997. Total - Common Stocks - Part 4 2,536,987 XXX 2,451,163 1,945,415 (55,549) 0 0 (55,549) 0 2,451,163 , , 43,695
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,536,987 XXX 2,451,163 1,945,415 (55,549) 0 0 (55,549) 0 2,451,163 0 85,824 85,824 43,695
5999999999. Total - Preferred and Common Stocks 18,536,987 XXX 18,451,163 17,945,415 (55,549) 0 0 (55,549) 0 18,451,163 0 85,824 85,824 442,217
6009999999 - Totals 3,672,902, 283 XXX 3,688,053,653 | 3,306,669,921 (55,49) | 2,203,296 579,361 1,568,439 9,180,447 | 3,688,141,796 | (5,766,124)| (20,234,695)| (26,000,819) 138,767,329




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

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 Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5
,010,GFO BHF20USS9 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 03/19/2020 |. 02/13/2026 |.............. S IO 99,474 ..o 1686 |........... 2,726 [eeeeeeeennnnns [V O (U RN K ) IR 4,138 [ (1073 [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5
,010,GFO BHF20USU4 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 03/19/2020 |.02/20/2026 |.... ... 132,480 ..31,491 L
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D
10,GFO, BHF20UB09 .... Fixed Annuities ...... Exh 5 ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 03/19/2020 |. 02/25/2026 |............ 162 .......... 495,072 .cceveenneees 3056 |.......... 34,358 |.ceeeiis [V O [V . 1,407 | oo | 111,407 |.......... 20,952 |eeeiieeeeeee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,Us5, GOLDMAN SACHS
D10,GFO, BHF20UB17 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/19/2020 |. 02/18/2026 |.............. 2 | 37,048 (... 1684 |........... 1,867 |ovveeiiiiinnnn [V PR [N R 5,906 | .eevvunnees oo 5,906 |........... 1,000 [ooiiiiiinnnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS
D10,GFO, BHF20U641 .. Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/19/2020 |. 02/24/2026 |............ ... 343,989 .cceuenens 3099 |.eevee 31,578 [ O e O e 140,525 | .evvvvnnn fees 140,525 |......ern 89,088 |oeeeeneeeeeen O e O et O e
CALL OPTION FEB26 RTY MORGAN STANLEY & CO
C @ 1688 BHF20VR46 .. Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 03/26/2020 |. 02/16/2026 |.............. 17 |eeeeinnns 28,696 |.....ccennnn 1688 [..oeeeeenn 1,156 [eeeeeeceen O e O 11,009 [.eneeeiinn foeeennnnns 11,009 |oeeeeeeeen 2,007 [ 0 e O e O e
CALL OPTION FEB26 SPX MORGAN STANLEY & CO
C @ 3358 BHF20VRS3 ... Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 03/26/2020 |. 02/11/2026 |............... P 6,716 ..ccceenennnes 3358 e A [0 e O e 5,121 e [ S A21 [ 1751 | O e O [ O e
CALL OPTION FEB26 SPX MORGAN STANLEY & CO
C @ 3116 BHF20VRBO .. Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 03/26/2020 |. 02/26/2026 |............... P 6,282 3116 [onneeeeeennB04 | O e 0 e [ITL N R 5,574 |eeveeeee e 1,790 [ O e O e O e
CALL OPTION
CLIQUET,A,C,PS, 1Y,U7.5 BANK OF ANERICA NA
,010.0,G BHF21RPYO .. Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 04/15/2020 |. 03/03/2026 |............... 4 . 10,402|....ccovnnnnns 1486 [....oovveeeni626 |oeneneniiiin O e O e LX) (U 843 [oeiiiinn 89 | O e O e O [
CALL OPTION
CLIQUET,A,P,PS,1Y,US5, BANK OF AMERICA NA
D10,GFO BHF21RQ37 .... Exh 5 ........ Equi ty/Index . BATYDEB6GKMZO0031MB27  |. 04/15/2020
CALL OPTION
CLIQUET,A,P,PS, 1Y, UB0, BANK OF ANERICA NA
D10,GFO BHF21RQ6O .... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 04/15/2020 |. 03/02/2026 |............ 240 | 364,320 |....uunnnnnnns 1518 [.......tn80,785 [oeeeeeiciiin O e O 93,422 [.eeeeiiis | 93,422 |..ovvnee 14,995 [ 0 e O [ O e
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS
D10,GFO BHF21RQES .... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/23/2020 |. 03/06/2026 |............ 650 |........ 1,889,550 [..ccevvnennnns 2907 |+veernan227,502 [ O e O e 859,068 [......oceen forreennn 859,068 |.........217,297 |eeeeeeeeeeen O e O [t O e
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, GOLDMAN SACHS
D10,GFO BHF21RQGS .... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/16/2020 |. 03/06/2026 |............ 690 [........ 1,978,230 [..cccvvnennnns 2867 ...t 275,567 |oeevvnneeeeennn O [ 0 e 1,011,418 | eoeeeei [ 1,011,418 ... 245,365 [ O e O [ O e
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D SOCIETE GENERALE SA
10,GFO BHF21RQMS ... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns 02RNE8IBXP4ROTDBPU41  |. 04/14/2020 |. 03/06/2026 |............. 424 |........ 1,252,920 .. 2955 |........ 108,879 |..eeeeeeeeenna O e O [ 315,350 | .oeevvinnns fernns 315,350 |...uueee 56,537 [ O e O e O e
CALL OPTION
CLIQUET,A,C,PS, 1Y,U8.2 SOCIETE GENERALE SA
5,010,GF BHF21RQR4 ... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns 02RNES IBXP4ROTDBPU41  |. 04/14/2020 |. 03/03/2026 |............ 166 |.......... 498,498 |....euunnnnnns 3003 |..evven 43,270 [ O i O e 126,516 [.eeeeeeeees oo 126,516 |00ttt 22,550 [oennniviiinnen O v O [ O e
CALL OPTION MAR26 RTY BANK OF ANERICA NA
C @ 1518 BHF21RSK7 .. Exh 5 ........ Equi ty/Index BATYDEB6GKMZ0031MB27  |. 05/06/2020 |. 03/02/2026 |.............. 12 [ 18,216 |...ccvvnennnns 1518 [ 2,374 | O e O e 9,522 | ceeeeiiiin | 9,522 |vvveeee 1,627 [ O e O e O e
CALL OPTION MAR26 RTY
C @ 1474 BHF21RSLS ... Exh 5 ........ Equi ty/Index . BATYDEBBGKMZO031MB27  |. 05/06/2020 |. 03/04/2026 |........ceeveee @ feunnnennnnn 13,266 |oeeeennnnee 1474 | 1017 | O e O e 7,488 ... L. 7,488 ...
CALL OPTION MAR26 SPX A
C @ 2920 BHF21RSMS ... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXT09  |. 05/06/2020 |. 03/09/2026 |............ 107 |.......... 312,440 ).ccevennnnnnns 2920 |.eevennnn 53,735 [ O e O 317,815 [ v o 317,815 [t 97,365 |oeeeeeiiiieen O e O [t O e
CALL OPTION
CLIQUET,A,C,PS,1Y,U7,D BANK OF AMERICA NA
10,GFO BHF21RI55 ... Exh 5 ........ Equity/Index |..oeeviriiirnnnniininnns BATYDEB6GKMZ0031MB27  |. 04/15/2020 |. 03/19/2026 |.............. LT . 23,000 [.eeeeeennnnn 1000 [-eeeeeeeen 2,155 |eeeecceeen O e O e [S117 3 IR I 904 [neeeeeeen 25T e O e O e O [
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5 SOCIETE GENERALE SA
,010,GFO BHF21RZA1 .. Exh 5 ........ Equity/Index |.oeeeriieennnninnnnnns 02RNE8 |BXP4ROTDBPU41  |. 04/14/2020 |. 03/17/2026 |.............. 11 T 219,401 ]......cceeees 211 21,984 e 0 O 43,500 ) ..coeinnn | 43,500 |...........8,505 |..ooeeveenin O O i O s
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D SOCIETE GENERALE SA
10,GF0 BHF21RZCT ... Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniininnns 02RNE8BXP4ROTDBPU41  |. 04/14/2020 |. 03/20/2026 |............ 787 |........ 1,861,255(...cccunennnns 2365 |t 205,296 |-.euueeeeennnnn [V O [V 400,483 [.oeveneees foeeeenne 400,483 |.......... 74,009 [o.eeieeeiennnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS, 1Y,U8.2 SOCIETE GENERALE SA
5,010,GF BHF21RZD5 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... 02RNE8IBXP4ROTDBPU41  |. 04/14/2020 |. 03/20/2026 |.... .... 880,746 ...98,9% ...198,102 | ... ....198,102 |... . 0005 ...
CALL OPTION
CLIQUET,A,P,PS, 1Y, Ud5, BANK OF ANERICA NA
D10,GFO BHF21RZES .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 04/15/2020 |. 03/19/2026 |.............. B2 s 43,092 |.cceeenees 1026 |........... 5,990 |evveieeeennnn [V O (V)] 20,806 [..euunieees foreeaennn 20,806 |........... 2,124 | [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, US5, BANK OF ANERICA NA
D10,GFO BHF21RZFO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 04/15/2020 |. 03/25/2026 |............ 10 |.......... 121,220 (..cccevnennnns 102 .......... 19,213 [t [V PR Oferenes 65,987 [.eveeeeens [ 65,987 |........... (TS 7 PO [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS
D10,GFO BHF21RZG8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/16/2020 |. 03/17/2026 |.............. 89 s 213,778 e 2402 |.......... 31,938 |oeeeeeeeeeenen [V O [V . 107,009 |.oovvvvnnn Jevnnnnnn 107,009 |.......... 22,404 |.coeneanne [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS
D10,GFO BHF21RZH6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/23/2020 |. 03/20/2026 |............ 854 |........ 2,035,936 |..cuuunnnnnnnn 2384 |......... 7,33 | [V PR 0f..... 1,283,853 [.evveneens [ 1,283,853 [......... 256,931 |.oevveeiine [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, GOLDMAN SACHS
D10,GFO BHF21RZJ2 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/16/2020 |. 03/20/2026 |............ 631 |........ 1,504,935|.....cceenn 2385 |t 344,931 |.oeeiiies [V O 0f..... 1,042,881 [.eeeeenns |oeeee 1,042,881 |......... 204,384 |..covnnnee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION NAR26 RTY BANK OF ANERICA NA
C @ 1049 BHF21RZL7 .. |Fixed Annuities ...... Exh 5 ........ Equi ty/Index BATYDEB6GKMZ0031MB27  |. 05/06/2020 |. 03/18/2026 |.............. L 21,214 e 1049 |.......... 10,469 [....cevvnnnnnnns [V O (V)] N 31,589 | .oeiviii [ 31,589 |..eennneeen 4,455 | oot [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION MAR26 RTY
C @ 1055 BHF21RZMS ... |Fixed Annuities ...... Exh 5 ........ Equi ty/Index . BATYDEB6GKMZ0031MB27 |. 05/06/2020 |. 03/20/2026 |.... ....27,873|. .|0005 ...
CALL OPTION MAR26 SPX
C @ 2400 BHF21RZNS ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/06/2020 |. 03/23/2026 |............... ) 12,000 |- oeeeeennnnnns 2400 |........... 3,787 [ceeeeeeeiinns [V O (V)] 17,236 [ e 17,236 |........... 4,676 [.cceeeennnnnnnes [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION MAR26 SPX VELLS FARGO BANK NA
C @ 2375 BHF21RZP8 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/06/2020 |. 03/20/2026 |............ 204 | 484,500 ......cccenn PATEY . 157,374 [t [V O [V . 707,891 [.eeeieiinn e 707,891 |......... 191,157 [ [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION NAR26 SPX VELLS FARGO BANK NA
C @ 2508 BHF21RZQ6 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns KB1H1DSPRFMYMCUFXTO9  |. 05/06/2020 |. 03/25/2026 |............ 138 .......... 346,104 |......cceen 2508 |.......... 96,825 |.uuuueeeeennnn [V O [ 461,976 [ ..ovenenes foeeeenne 461,976 |......... 128,251 [ [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D SOCIETE GENERALE SA
10,GFO BHF21TQW9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns 02RNES IBXP4ROTDBPU41  |. 04/14/2020 |. 02/27/2026 |............ 303 |..euvennn 915,969 |...evvnnnnnnns 3023 |..eeeennns 75,659 |ovveniiiiinnnnn [V PR (U R 208,635 [.evvnneeens o 208,635 |.......... 39,362 |..evvnniiinns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, BANK OF AMERICA NA
D10,GFO BHF21TQZ2 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZO031MB27  |. 04/15/2020 |. 02/24/2026 |.............. 10 eeeeennnns 16,280 |.eeeennnnnnns 1628 |....ceeeeens T07 oo [V O (U 2,101 [ o 2,101 [ L3V [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,Us0, GOLDMAN SACHS
D10,GFO BHF21TR08 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/16/2020 |. 02/24/2026 |.............. 10 ] 32,260 |.cevunnnnnns 3226 |..ccvvennnn 1,987 [ [V PR [N R 9,69 |..evvnnnees oo 9,696 |........... 3,058 [cuvuniiiiinnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS
D10,GFO BHF21TR32 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/16/2020 |. 02/27/2026 |.... ... 427,785 |...
CALL OPTION FEB26 RTY GOLDMAN SACHS
C @ 1553 BHF21TR40 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 04/20/2020 |. 02/26/2026 |............... [l 18,977 oot 1553 | 1128 [t [V O (U 6,864 [..ovieiins |oeeeennnnns 6,864 [..oeeeeena 1,189 | O e O [ O e O 0005 ..ovvennnnnn
CALL OPTION FEB26 SPX
C @ 3116 BHF21TR65 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 |. 04/20/2020 |.02/26/2026 |.............. 10 eeeeennnns 31,160 [..eeeeenn 3116 |........... 2R VA S [V O (V)] N 774 T (R I 27,871 [ 8,952 |t O e O [ O e O s 0005 ..ovvennnnnn
CALL OPTION FEB26 SPX
C @ 2979 BHF21TR73 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 |. 04/20/2020 |.02/27/2026 |.............. K7 I 95,328 |..eveenn 2979 |eeeennnnn 15,106 |-eevvvnnees [V O (V)] N 93,242 [ .eeiiiiiin | 93,242 |.......... 28,984 |..oovnanee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,Us0, GOLDMAN SACHS
D10,GFO, BHF226YA7 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/21/2020 |. 02/20/2026 |.............. oL I 308,790 [....eeeeennnn 3285 |.eevnnnnnn 16,428 [...coevvvnnnnnns [V R Oferenes 90,120 [.eveneenes [ 90,120 |.......... 28,725 |oeeviiiiiene [ [V R [ Of cevvennnns 0005 ...ovvnnnnns
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5 BANK OF ANERICA NA
,010,GFO BHF22PRZ8 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |.oooviiiiinnnnniinnnnns BATYDEB6GKMZ0031MB27 ). 05/06/2020 |. 03/30/2026 |............ 147 ... 168,168 ]....eeeeeees 144 ).......... 17,809 |- oevvvnieees [V T ()] 11,020 .ooiiiiiinn Joovennnnns 11,020 ).t 2 N P [ [V T [ O covvnnnnns 0005 ..oovennnnes




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

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)
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5 SOCIETE GENERALE SA
,010,GFO BHF22PS12 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniininnns 02RNE8BXP4ROTDBPU41  |. 05/07/2020 |. 03/27/2026 |.............. 51 |oeees 133,008 |...ccvvneennns 2608 |.......... 4,112 [t [V O (V)] N TV [ R 25,770 |ouueneeeee LIE: 7 [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D SOCIETE GENERALE SA
10,GFO BHF22PS46 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... 02RNE8IBXP4ROTDBPU41 | 05/07/2020 |.03/27/2026 |.... .... 573,426 ... 22,246 | 0.
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, BANK OF AMERICA NA
D10,GFO BHF22PS53 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 05/11/2020 |. 03/27/2026 |.............. 57 . 59,592|...ccvnunnnnns 1146 |........... 8,248 |t [V O (V)] 22,213 | eeeeiii [ 2,213 |ceennns 2,680 [-eeeeeeeeines [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, US5, BANK OF ANERICA NA
D10,GFO BHF22PSBO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/11/2020 |. 03/27/2026 |............ 106 |.......... 119,674(.......oeennnt LRV . 28432 i [V PR Oferenes 61,810 | eeeeeennnn [evnnenns 61,810 |........... 6,541 | [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS
D10,GFO BHF22PSE4 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/12/2020 |. 03/31/2026 |.............. X 111,800 |- ceveeeees 2600 [...ennn.nn 14,724 |t [V O (V)] 48,593 | .ooevvni [ 48,593 |.......... 11,536 [ [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS
D10,GFO BHF22PSM6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/12/2020 |. 03/27/2026 |............ 358 |ooevennnnn 904,666 |.............. Y 173,334 [t [V PR (U R 532,957 | eeeeeiiin [ 532,957 |......... 112,889 [.oovvviinnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, GOLDMAN SACHS
D10,GFO BHF22PSN4 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/12/2020 |. 03/30/2026 |............ 190 |.......... 499,130 |- ceveeees 2627 |.eeeennnnn 97,480 |.veuneeeeeennnn [V O [V 302,285 | .oeevvnnnns fernns 302,285 |.......... 65,683 [..ceeeeeeeennnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION MAR26 SPX WELLS FARGO BANK NA
C @ 2539 BHF22PI74 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns KB1H1DSPRFMYMCUFXTO9  |. 05/06/2020 |. 03/25/2026 |.............. 25 | 63,475 |ceveeeenn 2539 |.......... 17,001 |oeeeeiees [V O (V)] N 82,978 [.eveeeees o 82,978 |.......... 28,193 |eeeiieeeee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION MAR26 SPX WELLS FARGO BANK NA
C @ 2537 BHF22PW90 ... |Fixed Annuities ...... Exh 5 ........ Equi ty/Index . KB1H1DSPRFMYMCUFXT09  |. 05/06/2020 |. 03/27/2026 |.... 421,797 ...
CALL OPTION
CLIQUET,A,C,PS,1Y,U7,D BANK OF ANERICA NA
10,GFO BHF22PVED ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/06/2020 |. 04/17/2026 |.............. Th s 88,208 ... AL P, LT VA I [V PR [N R VSTV R VSV 1,087 |oovviiiiins [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5 SOCIETE GENERALE SA
,010,GFO BHF22PYW7 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns 02RNE8|BXP4ROTDBPU41  |. 05/07/2020 |. 04/17/2026 |............ 236 |oeeeennnnn 659,384 |......enneeenn 219% ... 63,499 |..coiniinns [V O [V 142,575 | covvvne [ 142,575 |.......... VN7 [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D SOCIETE GENERALE SA
10,GFO BHF22PZ06 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns 02RNE8 |BXP4ROTDBPU41  |. 05/07/2020 |. 04/16/2026 |.......... 1,441 (........ 3,969,955(.......0unnnns 2755 |.eevennn 419,624 | [V PR (U R 905,502 | .eevvvnnnn [ 905,502 |........ 188,087 |.eevvveniianne [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U8.2 SOCIETE GENERALE SA
5,010,GF BHF22PZ22 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns 02RNE8|BXP4ROTDBPU41  |. 05/07/2020 |. 04/10/2026 |............ 230 |oeeeennnns 624,450 |.............. 2115 |eeeeennnn 69,626 |......cceeennnn [V O [V 149,127 [ e o 149,127 |.......... 28,825 |.oeviieeaeee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, BANK OF AMERICA NA
D10,GFO BHF22PZ55 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/11/2020 |. 04/16/2026 |............ 178 |.......... 213,956 |..evuennnnnns {07 . 26,038 |...euniiiinnnnn [V PR Oferenes 66,072 [ evueeeenns [ 66,072 ........... 8,794 | [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,US5, BANK OF AMERICA NA
D10,GFO BHF22PZ89 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 05/11/2020 |. 04/22/2026 |............ 517 |.......... 634,876 ........c..... 1228 |oeeeennnen 99,993 |.cevriiies [V O [V 261,521 [.eveeeeees o 261,521 |eeeeenns 28,509 |.eevvneeaeeee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,Us0, GOLDMAN SACHS
D10,GFO BHF22PZCO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/12/2020 |. 04/17/2026 |............ 736 |........ 2,074,784 ...827,487 | ... ....827,487 |...
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS
D10,GFO BHF22PZE6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/12/2020 |. 04/17/2026 |.......... 4,700 |...... 13,145,900 |....cevvennnns 2197 |...... 1,904,841 [....ccevnnnnnnns [V O 0f..... 6,586,662 [........ce. [onnnen 6,586,662 |...... 1,515,744 ..o [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, GOLDMAN SACHS
D10,GFO BHF22PZF3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/12/2020 |. 04/16/2026 |.......... 2,711 |....... 7,460,672.......cccnnn 2182 |...... 1,286,220 [.oeeivnnnnnnns [V PR 0f..... 4,209,750 | .eevvvnnnnn feunnnn 4,209,750 |......... 929,007 [ovvunieviinnnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION APR26 RTY MORGAN STANLEY & CO
C @ 1217 BHF22PZUO ... |Fixed Annuities ...... Exh 5 ........ Equi ty/Index . 4PQUHN3JPFGFNF3BB653  |. 05/07/2020 |. 04/21/2026 |.... veen 1,556 27,698 | .. s L4178 |. .. e O 0 e 0005 ...
CALL OPTION APR26 RTY
C @ 1228 BHF22PZW6 ... |Fixed Annuities ...... Exh 5 ........ Equi ty/Index 4PQUHN3JPFGFNF3BB653 ). 05/07/2020 |. 04/17/2026 |............ 108 [.......... 132,624).............. 1228 ).......... 30,774 |ueenniiiinnnn [0 U]l 13,948 [ | 113,048 L 17,267 e O O O e O 0005 ..oevvnnnnns
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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 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)
CALL OPTION APR26 SPX
C @ 2811 BHF22PZY2 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/07/2020 |. 04/21/2026 |.............. 80 [ 224,880 ............ 2811 [ 213 s [V PR (U R 246,113 | ... 246,113
CALL OPTION APR26 SPX
C @ 2795 BHF22PZZ9 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/07/2020 |. 04/17/2026 |..........1,037 |........ 2,898,415 |...uuneennnn 2795 [.o et 580,160 |ovneneiciiinnn O i O s 3,204,399 [..coerrenns | 3,204,399
CALL OPTION APR26 SPX
C @ 2694 BHF220028 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/07/2020 |. 04/10/2026 |.............454 |........ 1,223,076(....ccevenn 2694 |oenn 275,442 [ O [ O 1,443,704 [ .ooveeeees [ 1,443,704 |...
CITNA_VCSA
CLIQUET,A,C,PS, 1Y,UB.2 BANK OF ANERICA NA
5,010,GF BHF244NZ7 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 06/11/2020 |. 05/22/2026 |.............. T e 103,878 |.cceeeneennns 1349 |.eeeennnees 8,002 [ceeeeeeeiiinns [V O (U 8,285 |.cevvien fereieeee 8,285 2,092 |oeeneeeeennnnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CITNA_VCSA
CLIQUET,A,C,PS,1Y,U7,D BANK OF AMERICA NA
10,GF0, BHF244P69 .... [Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27 | 06/11/2020 |. 05/14/2026 |.............. P2 P 37,016 [ 1822 |eeeennnnns 3,380 [coreeeiiiiinnnns [V PR [N R AT R 2,577 feeeeeieiiinnnn [ . [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CITNA_VCSA
CLIQUET,A,C,PS, 1Y,U7.5 BANK OF ANERICA NA
,010,GFO BHF244P85 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceevrriiinnnnniinnnnns BATYDEB6GKMZ0031MB27 | 06/11/2020 |. 05/08/2026 |............ 21 | 311,372 e 1292 |oeeeennees 31,542 | [V O (V)] 22,130 | oeeeeinin ferneees 2,130 [oeueeees 5,932 | e [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U6.7 GOLDMAN SACHS
5,010,GF BHF244PB8 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/09/2020 |. 05/22/2026 |.............. 21 s 62,748 |.....ccevnnn 2088 |...cvvnnnnn 5,723 |oveveiiiiiinnnn [V PR Oferenes 12,228 | o 12,224 |.counenns R TA T P [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.2 GOLDMAN SACHS
5,010,GF BHF244PD4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/09/2020 |. 05/19/2026 |............ 397 |....... 1,175,517 [ 2961 | 119,433 [t [V O [V R 262,143 | .ooovvn [ 262,143 |.......... 49,046 |...ovnnnnnne [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5 GOLDMAN SACHS
,D10,GFO BHF244PH5 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 06/09/2020 |. 05/15/2026 |............ 460 |........ 1,344,580 .............. 2023 |......... 144,811 | [V PR (U R 275,739 | eeveeiin [ 275,739 |oevvennnns 53,244 |.....oovnnnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U8.2 GOLDMAN SACHS
5,010,GF BHF244PN2 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/09/2020 |. 05/12/2026 |.... ..181,834 ...375,188 | ... ....375,188 |...
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, BANK OF AMERICA NA
D10,GFO, BHF244PS1 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/08/2020 |. 05/22/2026 |.............. 29 | 39,904 |....uunnnnns 1376 |........... 3,252 |veniieiiinnnn [V PR [N R 7,790 [eeneeeeeas | 7,790 [oennnnnnns 1,218 i [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,US5, BANK OF AMERICA NA
D10,GFO, BHF244PU6 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 06/08/2020 |. 05/14/2026 |.......... 3,490 |........ 4,533,510 |-ceveennneees 1299 |......... 882,221 |oueeeeeeeennn [V O 0f..... 1,909,871 [.oeevienns |oenee 1,909,871 |......... 216,343 |.ceeeneeeenee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U60, BANK OF AMERICA NA
D10,GFO, BHF244PV4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/08/2020 |. 05/12/2026 |.......... 1,489 [........ 1,898,475(.....ccuunnnns 1275 |eeeennns 439,687 |..uuuniiiiinnnn [V PR (U R 910,963 [..eveneeees o 910,963 |.......... 95,990 |.eevvnnniiiinnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CITNA_VCSA
CLIQUET,A,P,PS, 1Y, U0, SOCIETE GENERALE SA
D10,GFO, BHF244PW2 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns 02RNE8|BXP4ROTDBPU41 | 06/10/2020 |. 05/21/2026 |............ 172|.......... 510,668 |....ccvvunnnns 2969 |..covnnnnn 43,305 |.ceeneis [V O [V 138,776 | ooeeevvinen |eeeennnn 138,776 |.......... 40,987 [ceeeeeeeinnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CITNA_VCSA
CLIQUET,A,P,PS,W,USO, SOCIETE GENERALE SA
D10,GFO, BHF244PX0 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns 02RNE8 |BXP4ROTDBPU41  |. 06/10/2020 |. 05/15/2026 |.......... 2,175 |....... 6,364,050 [.......ceunnn 2926 |......... 799,961 |ovvvvniiiinnnnn [V PR 0f..... 2,446,175 | ceeeennn [ 2,446,175 |......... 635,520 |....evunnnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS, 1Y,U55, SOCIETE GENERALE SA
D10,GFO, BHF244PY8 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns 02RNE8|BXP4ROTDBPU41 | 06/10/2020 |. 05/22/2026 |............ 136 .......... 401,880 |..cccvvnnnnnns 2055 |.......... 56,946 |....oeeeeennnnn [V O [V 164,959 | .oovvvnnns fenns 164,959 |.......... 43,116 [ [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, SOCIETE GENERALE SA
D10,GFO, BHF244Q01 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... 02RNE8IBXP4ROTDBPU41 | 06/10/2020 |. 05/08/2026 |.......... 4,478 |...... 12,936,942 ...eviennnn 2889 |...... 2,498,124 |..covvnnn () R 0f..... 6,912,576 [..euvneeens [ 6,912,576 |...... 1,609,310 [...cevvvnnnnnnns [ [V PR [ 0
CITNA_VCSA
CLIQUET ,A,C,PS, 1Y,U7.5 BANK OF ANERICA NA
,010,GFO BHF244Q50 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 06/11/2020 |. 04/30/2026 |.............. LN 31,464 |..c.eenneeeen 1811 .. 3,150 [ [V O (U 2,219 | e feeeeeeeene 2,219 e AV R [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,Us5, BANK OF AMERICA NA
D10,GFO, BHF244Q68 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeereieerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/08/2020 |. 04/30/2026 |.............. LN . 57,684 ......cceunnn 1B ... 10,925 [...oeiivnnnnnns [V PO Ofeinnns 22,927 | eeeeeiin [ 22,927 |cevnnnnnns 2,644 | [ R [V PR [ R Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5 GOLDMAN SACHS
,010,GFO BHF244Q76 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/09/2020 |. 04/30/2026 |.............. 17 ] 49,504 ).............. 2012 ] 5,361 [-ceiieieininnnns [ T (0]l 10,757 oo foeeennenns 10,757 |oeevnnnnnns 2,305 |euieiieiannnns [ [ I [ O covvnnnnns 0005 ..oeeennnnes
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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)
CALL OPTION
CLIQUET,A,C,PS,1Y,U8,D GOLDMAN SACHS
10,GF0, BHF244084 .... [Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 06/09/2020 |. 04/30/2026 |............ 146 .......... 425,152 e 2012 e 50,168 |..eeevenneees [V O (V)] N 98,865 [..euvnveees foereaennn 98,865 |.......... 21,064 [..ceeeeeeennnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CITNA_VCSA
CLIQUET,A,P,PS,W,USO, SOCIETE GENERALE SA
D10,GFO, BHF244QA9 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... 02RNE8IBXP4ROTDBPU41 | 06/10/2020 |. 04/21/2026 |....
CITNA_VCSA
CLIQUET,A,P,PS, 1Y, U0, SOCIETE GENERALE SA
D10,GFO, BHF2440B7 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns 02RNE8BXP4ROTDBPU41 | 06/10/2020 |. 04/24/2026 |............ 983 |........ 2,815,312 )cceeiees 2864 |......... 493,524 |..covvnen [V O 0f..... 1,378,221 | .o | 1,378,221 |......... 324,605 |..covnnanne [V [V PO (U [V (. 0005 ..ovvennnnnn
CITNA_VCSA
CL|0UET,A,P,PS,W,UG5, SOCIETE GENERALE SA
D10,GFO, BHF244QE1 .. |Fixed Annuities ...... Exh 5 ........ Equi ty/Index 02RNE8 IBXP4ROTDBPU41  |. 06/10/2020 |. 04/28/2026 |.............349 [.......... 999,187 |..............2863 [......... 197,539 [t [V PR (U R 535,826 | ..eevvunnnn [ernnnnnns 535,826 |......... 123,424 | [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION APR26 RTY
C @ 1282 BHF245P66 ... |Fixed Annuities ...... Exh 5 ........ Equi ty/Index . 4PQUHN3JPFGFNF3BB653  |. 06/09/2020 |. 04/27/2026 |.... ... 4,685 LG 11,081 .. s ..1,709 . .. e O 0 e 0005 ...
CALL OPTION APR26 SPX
C @ 2848 BHF245P82 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 06/08/2020 |. 04/24/2026 |..............78 |.......... 222, 144|..............2848 |.......... 56,226 |..uunieiiinnnnn [V PR (U R 237,425 | oo [ 287,425 | 71251 [ O e O e O e O 0005 ...ovvnnnnne
CALL OPTION MAY26 RTY MORGAN STANLEY & CO
C @ 1299 BHF245PM1 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 06/09/2020 |. 05/13/2026 |.............. L1 F 62,352 |.cuueinns 1299 |ooveennnnn 19,959 |oovveniiiiinnnn [V PR Oferenes 47,695 | .oeevene [ 47,895 o 7,882 [ O e O [ O e O 0005 ...ovvnnnnne
CALL OPTION MAY26 RTY MORGAN STANLEY & CO
C @ 1302 BHF245PQ2 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 06/09/2020 |. 05/11/2026 |............ 287 | 308,574 ... 1302 |ovveennnns 98,550 |vvunniiiinnnnn [V PR (U R 234,819 | oeeeeii [ 234,819 |...oeennns 36,399 |..ovvnniiis [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION MAY26 RTY MORGAN STANLEY & CO
C @ 1347 BHF245PS8 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 06/09/2020 |. 05/20/2026 |.............. LY . 63,309 |...cuunnnnnns 1347 |oveeennnn 19,066 |..covvnennnnns [V PR Oferenes LLIVK U 4733 oo 0 PO [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION MAY26 SPX GOLDMAN SACHS
C @ 2939 BHF245PT6 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/08/2020 |. 05/20/2026 |.............. L . 135,194 ..eeniinnnn 2039 |.......... FC IR [+ FORUN [V PR (U R 136,445 | .ovvvnnns [ 136,445 |.......... 41,746 oo [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION MAY26 SPX GOLDMAN SACHS
C @ 2904 BHF245PV1 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/08/2020 |. 05/12/2026 |.............. LV 261,360 .......ccennnn 2904 |.........n 62,555 |..covuinnns ()] IO (U R 269,706 [..eeuneeens [orrennn 269,706 |.......... 81,921 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION MAY26 SPX GOLDMAN SACHS
C @ 2970 BHF245PW9 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/08/2020 |. 05/22/2026 |............ 187 |.......... 555,390 |..cvvunnnnnnns 2070 |......... 128,498 [...ovvvvnnnnnns [V PR (U R 549,452 [.eeeeeeeeis o 549,452 |......... 169,264 [....ccovvnnnnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION MAY26 SPX GOLDMAN SACHS
C @ 2902 BHF245PY5 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/08/2020 |. 05/13/2026 |.......... 1,189 ........ 3,450,478 |...ouunnnnnnnn 2902 |......... 827,366 [.....ccvvvnnnnns [V PR 0f..... 3,565,513 | .oevvrnnnnn [ennnnn 3,565,513 |...... 1,082,420 |....covvvnnnnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION MAY26 SPX GOLDMAN SACHS
C @ 2881 BHF245024 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528 | 06/08/2020 |. 05/08/2026 |............ 482 |........ 1,388,642(....cccvnnnnns 2881 [......... 340,253 |...ovvvinnnns [V PR 0f..... 1,454,231 [ [ 1,454,231 |......... 439,567 |..evvennns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
WELBK_CSA
CLIQUET,A,P,PS, 1Y,U60, SOCIETE GENERALE SA
D10,GFO, BHF24EB54 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... 02RNE8IBXP4ROTDBPU41 |. 06/10/2020 [. 05/13/2026 |.........12,977 |...... 37,750,093 |..............2909 [...... 6,357,116 |..eeeveeeeee O [ 0 e 18,095,282 [...evveeees |-nnee 18,095,282 |...... 4,388,171 |. 0.

CALL OPTION
CLIQUET,A,C,PS,1Y,U6.2
5,010,GF BHF25T7Z9 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/13/2020 |. 05/26/2026 |.............. LU R 55,720 fcueeeeennns 1393 | 4,023 [cuveeeiiis [V R (V) FOO 2,864 | .coeieis [ 2,864 |.evieennns 769 [oeviiiiiiiinns [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION
CLIQUET,A,C,PS,1Y,U7,D
10,GFO BHF25T808 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/13/2020 |. 05/26/2026 |.............. L1 ISR 15,323 .uvieens K] RO 1,206 |oooeeniiiiens (I (V) FOR 1,019 [ [ 1,019 |l L R [V FO (I [V R 0f oo 0005 ............
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5

,010,GFO BHF25T8R6 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/13/2020 |. 05/28/2026 |.............. 29 [oiieinns 40,629.............. 1401 |........... 3,738 | [V R (V) FOO 2,502 {.eeeeeis o 2,502 [ooeeieinins 690 [oovviiiiiiins [V FO [V R [V FO 0] v 0005 ........c...
CALL OPTION

CLIQUET,A,C,PS,1Y,U6.7 JPMORGAN CHASE BANK

5,010,GF BHF25T8W5 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..oocoeiiiis THBGLXDRUGQFUS7RNEY7 . 07/09/2020 |. 05/26/2026 |.............. 2 R 92,782.ceeeenns 2002 (........... 7,949 [l (I [V F 17,824 | o, 17,824 |........... 3,508 [...eeeeeenns [V FO (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U7.2 JPMORGAN CHASE BANK

5,010,GF BHF25TON4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .ooeiiiiinis 7THBGLXDRUGQFUS7RNES7 (. 07/09/2020 |. 05/27/2026 |.............. L) 274,729 3019 |.......... 25,550 |oeeeiiiiiieens [V R [V FO 56,334 [ | 56,334 |.......... 11,083 | [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U7.5 JPMORGAN CHASE BANK

,010,GFO BHF25T9V6 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..oocoeieiiis THBGLXDRUGQFUS7RNES7 (. 07/09/2020 |. 05/26/2026 |............ 202 | 606,202.............. 3001 |.......... 59,287 [cuveeeeennnins (I [V R 130,177 | o 130,177 |l 25,405 ..o, [V (I [V O 0] oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U8,D JPMORGAN CHASE BANK

10,GFO BHF25TA10 ... Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ... 7HBGLXDRUGQFUS7RNES7 . 07/09/2020 |. 05/20/2026 |....

... 347,373

.82, 711 ...
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CALL OPTION
CLIQUET,A,P,PS,1Y,Ud5,
D10,GFO BHF25TAQ3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFA7E (. 07/10/2020 |. 05/27/2026 |............. 285 | 329,000 ...cccnnnnnnes 1400 |.......... 2,143 |l (I [V F 78,418 | .o [ 78,418 |.......... 11,305 [ouvveeeeens [V FO (I [V R 0f oo 0005 ............
CALL OPTION
CLIQUET,A,P,PS,1Y,U85,

D10,GFO BHF25TB35 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.07/10/2020 |. 05/26/2026 |.... ... 335,954

CALL OPTION

CLIQUET,A,P,PS, 1Y,U40, GOLDMAN SACHS

D10,GFO BHF25TBDS .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 . 07/14/2020 |. 05/26/2026 |.............. pL:J 83,776 |...uveeeen. 2002 (........... 6,409 |....eueeeenn. (I [V F XA I IR, 28,743 ... 6,777 |eeiee [V FO (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS, 1Y,U50, GOLDMAN SACHS

D10,GFO BHF25TBSO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBBBKS28 [ 07/14/2020 |. 05/27/2026 |............ 74 1........ 2,927,844 1. ... 3006 |......... 325,283 | [V R 0]...... 1,104,817 [.eoeenins [ 1,104,817 |......... 289,538 |..uvviiiennn [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION

CLIQUET,A,P,PS, 1Y,US5, GOLDMAN SACHS

D10,GFO BHF25TCD2 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 [ 07/14/2020 |. 05/26/2026 |.............. 88 .......... 263,206 |.....uvneeenn 2002 |.......... 34,781 [l (I [V R 108,805 |.vveeeeenns fernnens 108,805 |.......... 28,216 |.vveeeeennns [V (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS,1Y,U60, GOLDMAN SACHS

D10,GFO BHF25TCH3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBB6KS28 [ 07/14/2020 |. 05/22/2026 |.......... 1,215 )........ 3,798,225|.....ceennnn 2079 ........ 586,066 [........oounnnen [V R 0]...... 1,707,361 [.eeeenen fennns 1,707,361 |......... 439,549 [...oeeeennns [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION

CLIQUET,A,P,PS, 1Y,U85, GOLDMAN SACHS

D10,GFO BHF25TCL4 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 [ 07/14/2020 |. 05/01/2026 |............ 371 |....... 1,050,301 ..coennnnnnnes 2831 |......... 211,951 | (I (V) RO 578,037 [.eovreees e 578,037 |......... 129,176 [covveeeennns [V FO (I [V R 0f oo 0005 ............

CALL OPTION
CLIQUET,A,C,PS,1Y,U5.7
5,010,GF BHF25TDRO ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/13/2020 |. 06/19/2026 |.............. LX) R 75,472(cceeenns 1424 ...l 4,857 | [V R (V) FOO 7914 s [ 7,914 2,209 [coviiiiiiiis [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION
CLIQUET,A,C,PS,1Y,U6.2
5,010,GF BHF25TEGS .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/13/2020 |. 06/12/2026 |....
CALL OPTION
CLIQUET,A,C,PS,1Y,U6.5
,010,GFO BHF25TE81 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/13/2020 |. 06/29/2026 |.............. LX) R 75,313 fceeeeeins 1421 i 5,543 [cuveiiiiiiis [V R (V) FOO 9,835 | .eeeeiiis o 9,835 [ 2,630 [ouveiiaeinnnns [V FO [V S [V FO 0] v 0005 ........c...
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.5

...19,635 ....20,966 |... ..8,39|.

,010,GFO BHF25TEQQ .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/13/2020 |. 06/02/2026 |.............. K7 52,466 |.............. 1418 |.......... 4,748 | (I (V) FOR 4,017 | | 4,017 el 1,149 [V FO (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U6.7 JPMORGAN CHASE BANK

5,010,GF BHF25TEG3 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oooeeiiinnis THBGLXDRUGQFUS7RNES7 [ 07/09/2020 |. 06/15/2026 |............ 125 385,875 ..ceeeins 3087 |..enee 31,873 [ceveeeeeiis [V R [V FO 60,202 | ..ooernii ferniannn 60,202 |.......... 13,547 [ovvviiieis [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U7.2 JPMORGAN CHASE BANK

5,010,GF BHF25TERY ... |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..oocoeiiiis THBGLXDRUGQFUS7RNES7 (. 07/09/2020 |. 06/12/2026 |............ 97 |........ 3,004,469 .............. 3107 |......... 269,501 |.oeeenniieens (I (V) RO 576,782 [ .covuvreees |oeenns 576,782 |........ 17,307 | [V FO (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U7.5 JPMORGAN CHASE BANK

,010,GFO BHF25TEWS .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .ooeiiiiinis THBGLXDRUGQFUS7RNES7 [ 07/09/2020 |. 06/12/2026 |............ M5 [, 354,315 .. 3081 ... 33,554 |ooeeiiiiiien [V R [V FO T1429 [ | 71,429 |.......... 14,446 ..o [V FO [V S [V FO 0] v 0005 ........c...
CALL OPTION

CLIQUET,A,C,PS,1Y,U8,D JPMORGAN CHASE BANK

10,GFO BHF25TF23 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..oocoeiiiis THBGLXDRUGQFUS7RNES7 (. 07/09/2020 |. 06/08/2026 |............ 25 ... 853,875 (.............. 3105 |.......... 86,583 [.......ccnns (I (V) R 204,770 [cevvreees |oeennns 204,770 |.......... 40,072 |..oeeeennns [V FO (I [V R 0f oo 0005 ............

CALL OPTION
CLIQUET,A,P,PS,1Y,U35,
D10,GFO BHF25TFJ6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 (. 07/10/2020 |. 06/19/2026 |.............. 49 [ 70,560 |.....cceennnn 1440 | 4191 | [V R [V FO 13,983 (...
CALL OPTION
CLIQUET,A,P,PS,1Y,Ud5,
D10,GFO BHF25TFR8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFA7E (. 07/10/2020 |. 06/12/2026 |............ 760 |....... 1,104,280 |.............. 1453 |.......... 96,735 [cueeeeeenns (I (I R 308,188 [...ccounn fernnnn 308,188 |.......... 41,635 [oooeeiiiis [V FO (I [V R 0f oo 0005 ............
CALL OPTION
CLIQUET,A,P,PS, 1Y,U50,
D10,GFO BHF25TGO6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 (. 07/10/2020 |. 06/26/2026 |............ 316 [ 442,084 ).....enniennn 1399 ..o 51,503 [cuvveeeenins [V S [\ R 160,517 |.eveeeeeas o 160,517 |.......... 18,130 | [V FOT [V R [V FO 0] wovins 0005 ............
CALL OPTION
CLIQUET,A,P,PS, 1Y,US5,
D10,GFO BHF25TG22 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 07/10/2020 |. 06/12/2026 |............ 1841.......... 266,432).............. 1448 1.......... 32,585 ). i 0f i 0. 9,751 |0 e 9,751 .......... 1,720 ). O, 0f i, O, 0f oo 0005 ............
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Cumulative
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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)

9903

CALL OPTION
CLIQUET,A,P,PS, 1Y,U60,

D10,6FO BHF25TG48 .... [Fixed Annuities ...... EXh 5 ........ Equity/Index |CITIBANK NA ........ ES7ODZNZ7FF32THEFAT6 . 07/10/2020 |. 06/05/2026 |............ 166 |.......... 250,162 ....vcveee 1507 [ovvvevn 31,370 |ooree U O [ 82,361 |.ovverers forrnnnn 82,361 ... 10,790 [oevervrene. (L) U] O (L (0] 0005 ...
CALL OPTION

CLIQUET,A,P,PS, 1Y, Ud0, GOLDMAN SACHS

D10,6F0 BHF25TGG1 .... [Fixed Annuities ... EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 07/14/2020 |. 06/12/2026 |.... 1,771,014 L 417,950 ...

CALL OPTION

CLIQUET,A,P,PS, 1Y, U0, GOLDMAN SACHS

D10,6FO BHF25TGUO ... [Fixed Annuities ... EXh 5 ... Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBB6K528 . 07/14/2020 |. 06/12/2026 |.......... 5,190 |...... 16,161,660 |-............. 3114 ]...... 1,617,782 [ovevercrrnes U O (L - 5,261,853 [ ..o fovnn 5,261,853 |...... 1,554,961 |ovuvovvrenen (L) U] O (L (0] 0005 ...
CALL OPTION

CLIQUET,A,P,PS, 1Y, US5, GOLDMAN SACHS

D10,GFO BHF25TH13 ... [Fixed Annuities ...... EXh 5 e Equity/Index | INTERNATIONAL ...... 1I22LRONP2IHZNBB6K528 . 07/14/2020 |. 06/19/2026 |.......... 1,150 [ovoee 3,543,150 [.vvvennnne 3081 ......... 431,910 |ovovenenn U S 0w 1,349,387 | e [onen 1,349,387 |.voeen 369,203 |1 (L] U S (L) [0 0005 ...voveee
CALL OPTION

CLIQUET,A,P,PS, 1Y,UB0, GOLDMAN SACHS

D10,6FO BHF25THBS ... [Fixed Annuities ... EXh 5 ........ Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBB6K528 . 07/14/2020 |. 06/10/2026 |.......... 2,38 |........ 7,314,516 ..o 3102]...... 1,008,672 [....vvevenens U O (L - 3,037,987 | cveverennns [onnen 3,037,987 |......... 829,915 |- (L) U] O (L (0] 0005 ...
CALL OPTION MAY26 RTY GOLDMAN SACHS

C @ 1401 BHF25IPKS ... [Fixed Annuities ... EXh 5 ... Equity/Index | INTERNATIONAL ... 1122LRONP2HZNBB6K528 . 07/16/2020 |. 05/28/2026 |.............. L1 15,411 [ovrene 1401 [o.voeee 3,658 |orueerrinen U O (L 9,959 [.oveveeees |orerrne 9,959 [........... 1,509 |ovvriiann (L) U] O (L (0] 0005 ...
CALL OPTION MAY26 SPX VELLS FARGO BANK NA

C @ 3025 BHF2SHPLS ... [Fixed Annuities ... EXh 5 ... EqUity/Index | .eveevvrvrereererenne KB1H1DSPRFMYMCUFXTO9 . 07/16/2020 |. 05/27/2026 |.............. 1LY 42,350 |0 3025 |........... 9,26 e U O [ A 40,447 | v [ 40,447 |.......... 12,613 [vrree (L) U] O (L (0] 0005 ...
CALL OPTION MAY26 SPX VELLS FARGO BANK NA

C @ 2967 BHF25IPNO ... [Fixed Annuities ... EXh 5 ........ Equity/Index |.... ... KBIHIDSPRFMYMCUFXTOQ . 07/16/2020 |. 05/22/2026 |.... ...89,115

CALL OPTION MAY26 SPX VELLS FARGO BANK NA

C @ 3011 BHF25I057 ... [Fixed Annuities ...... Exh 5 ... Equity/Index | vveeeveereeiriennns KB1HIDSPREMYMCUFXTO9 | 07/16/2020 |. 05/26/2026 |............ 138 [.......... 415,518 [..............3011 [ooeeenee 91,736 |ovevveverereee (Do 0 400,422 | v o400, 422 [ 124,473 o O [ O e O o O 0005 ...
CALL OPTION JUN26 RTY GOLDMAN SACHS

C @ 1472 BHF2SIRNT ... [Fixed Annuities ...... EXh 5 ... Equity/Index | INTERNATIONAL ... 1122LRONP2HZNBB6K528 . 07/16/2020 |. 06/05/2026 |................ L] 26,49 ..o 177] R 5,384 [ 0 oo O [ 15,210 e oo 15,210 | 2,503 [ 0 e O [ O e O e 0005 ...
CALL OPTION JUN26 RTY GOLDMAN SACHS

C @ 1462 BHF25NISVS ... [Fixed Annuities ...... EXh 5 ... Equity/Index | INTERNATIONAL ... 1122LRONP2HZNBB6K528 . 07/16/2020 |. 06/16/2026 |............ 159 [ovoveee 232,458 ... 1462 |........ 48,384 | U O L 135,929 [.oveverens forrae 135,929 |.......... 22,282 .o (L) U] O (L (0] 0005 ...
CALL OPTION JUN26 RTY GOLDMAN SACHS

C @ 1404 BHF25IT13 ... [Fixed Annuities ...... EXh 5 ........ Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBB6K528 . 07/16/2020 |. 06/22/2026 |............ 125 [ 175,500 |ovvveveveene 1404 |......... 41,563 | 6] L 113,189 [ v [ 113,189 [..vveee 18,115 [ (L) U] O (L (0] 0005 ...
CALL OPTION JUN26 SPX WELLS FARGO BANK NA

C @ 3085 BHF25NT39 ... Fixed Annuities ...... EXh 5 ........ EqUity/Index | .eveevvevreriererennes KB1H1DSPRFMYMCUFXTO9 . 07/16/2020 |. 06/12/2026 |.............. [0 185,100 |-v.vcvveeen. 3085 |.......... 38,102 |oouvrrenee U O [ 170,260 | v foreenn 170,260 |.......... 53,755 [.cveverrerennn (L) U] O (L (0] 0005 ...
CALL OPTION JUN26 SPX WELLS FARGO BANK NA

C @ 3076 BHF2SHTGO .. [Fixed Annuities ...... EXh 5 ... EqUity/Index | .eveevvrvrereererenne KB1H1DSPRFMYMCUFXTO9 . 07/16/2020 |. 06/03/2026 |.............. 1LY 43,064 ]..ceeeen KUZC] A— 8,890 | U O [ A 39,816 |.ovvevers forerenanne 30,816 |.......... 12,585 |ovvererereennn (L) U] O (L (0] 0005 ...
CALL OPTION JUN26 SPX WELLS FARGO BANK NA

C @ 3092 BHE2SWTN7 ... [Fixed Annuities ... EXh 5 ... EqUity/Index | .eveevvrvrereererenne KB1H1DSPRFMYMCUFXTO9 . 07/16/2020 |. 06/12/2026 |.............. 9% |........ 3,073,448 ... 3002 ......... 624,987 |.v.vveeenn. U O (L - 2,814,319 [ oo [ 2,814,319 ......... 889,986 |................ (L) U] O (L (0] 0005 ...
CALL OPTION JUN26 SPX WELLS FARGO BANK NA

C @ 3069 BHF25ITQ8 ... [Fixed Annuities ...... Exh 5 e Equi ty/Index . KBTHIDSPRFUYMCUFXTOQ  |. 07/16/2020 |. 06/12/2026 |.... ... 432,729 ...90,168 ...402,160 |... ...402,160 |.........126,502 |. 0.

CALL OPTION JUN26 SPX

C @ 3115 BHF25NTRG ... [Fixed Annuities ...... EXh 5 ........ Equity/Index KB1H1DSPRFMYMCUFXTO9 . 07/16/2020 |. 06/18/2026 |.............. ) 277,235 |- 3115 | [0 U O L 250,239 | cvevveia o 250,239 |.......... 79,514 | v (L) U] O (L (0] 0005 ...

CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5

,010,GFO BHF27ZKWS .. |Fixed Annuities ...... Exh 5 ........ Equity/Index THBGLXDRUGQFUS7RNES7 . 08/25/2020 |. 07/15/2026 |.............. X} AR 62,737 |.evvieennn 1459 ... 3,733 [ceveeeaeiiis [V R (V) FOO 5,329 [ [ 5,329 [ceeennnn 1,227 |ooeiiiie [V FO [V S [V FO 0] v 0005 ........c...
CALL OPTION

CLIQUET,A,C,PS,1Y,U5.7 JPMORGAN CHASE BANK

5,010,GF BHF27ZKX3 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..oocoeiiiis THBGLXDRUGQFUS7RNEY7 . 08/25/2020 |. 07/13/2026 |.............. il 28,580 |.....ccennnnne 1429 |........... 1,886 [coeeeeennns (I (V) FOR, 2,757 {eeeeeeeis v 2,757 |, £ 1 [V FO (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U5,D JPMORGAN CHASE BANK

10,GFO BHF27ZKZ8 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oooeeeiiniis THBGLXDRUGQFUS7RNES7 . 08/25/2020 |. 07/23/2026 |.............. L1 PN 16,390 |..cuvnneennn 1490 | 836 |.oeeeiiiieenn [V R (V) FOO 1,043 | [ 1,043 )i 23 i [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U6.2 JPMORGAN CHASE BANK

5,010,GF BHF27ZL04 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oocoeeiiiis THBGLXDRUGQFUS7RNEY7 . 08/25/2020 |. 06/30/2026 |.............. L R LI I 1441 ...l 1,877 |l (I (V) FOR, 2,280 {.eeeeeinnn o 2,280 |.euneeennnns (2 [V FO (I [V R 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U6.2 JPMORGAN CHASE BANK

5,010,6F BHF277L12 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..oooooveernnnns 7HBGLXDRUGQFUS7RNES7 . 08/25/2020 |.07/17/2026 |............ 198 ].eennes 283, 131 [ 1467 |.......... 20,244 ). [\ OO [V P, 29,563 | ..o | 29,563 )........... 5,813 . i O, [\ OO O, 0f cooneee 0005 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
CLIQUET,A,P,PS,1Y,U30, BANK OF AMERICA NA
D10,GFO BHF27ZMTO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 08/21/2020 |.07/16/2026 |.............. 61 (... 88,511 1451 |.oeeeenees 3,983 |eeeeiieeeenan [V O (V)] N 10,689 [.eveeeeenn foeeenennns 10,689 |.ccevennns 1,821 | [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, BANK OF AMERICA NA
D10,GFO BHF27ZMU7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... BATYDEB6GKMZ0031MB27 |. 08/21/2020 |. 06/23/2026 |.... ... 1,301
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, BANK OF AMERICA NA
D10,GFO BHF27ZMW3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 08/21/2020 |. 07/15/2026 |.............. T2 oes 103,824 |....cconnennnt 1442 ...t (172 [V O (V)] 17,615 e e 17,615 |oeeenennes 2,778 [eeeeeeeis [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, BANK OF AMERICA NA
D10,GFO BHF27ZMX1 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 08/21/2020 |. 07/13/2026 |.............. [ I 133,548 [..evviiinnn 1436 |.......... 11,338 [ [V PR Oferenes 30,847 [ v o 30,847 |........... 4,362 |cuuniiiiinnnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS, 1Y, Ud5, BANK OF ANERICA NA
D10,GFO BHF27ZN02 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceevrriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 08/21/2020 |. 07/13/2026 |............. 455 | 656,565 |....ceeennn 1443 |.......... 69,268 |.......ccevnnnnn [V O [V . 180,200 |..oevvvvnnn Jevnnnnnn 180,200 |.......... 23,755 |eeeeeeeeeenee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, US5, BANK OF ANERICA NA
D10,GFO BHF27ZN28 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 08/21/2020 |. 06/05/2026 |.............. 67 [ 101,974 (....coovnnnnns 1522 |ouveennnns 13,542 |ovveeiiiiinnn [V PR Oferenes 28,502 | .ceeeiiennn [ 28,502 |ouuunnnnnns 3,974 | [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS, 1Y,U5.5 BANK OF ANERICA NA
,010,GFO BHF27ZN44 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 08/24/2020 |. 07/24/2026 |.............. LN 142,516 |....cconeennt 3239 |........... 8,964 [.ccoeeeennannnns [V O (V)] N 15,368 [.eeeeeeeinn foeeenennns 15,368 |........... 4,190 [oenneieeininnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS, 1Y,UB.7 BANK OF ANERICA NA
5,D10,GF BHF27ZN85 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 08/24/2020 |. 06/19/2026 |.............. L7 I 129,024 |.evviiinnn 3072 |..evvennn 11,909 [oiiiiiiinnnnns [V PR Oferenes 19,886 [..oeeeeens |ovviinnnnn 19,886 |..cevvnnnns 4,208 |oveiiiiinnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U6.7 BANK OF ANERICA NA
5,010,GF BHF27ZNM4 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... BATYDEB6GKMZO031MB27 |. 08/24/2020 |.07/14/2026 |.... .... 456,388
CALL OPTION
CLIQUET,A,C,PS,1Y,U6,D BANK OF AMERICA NA
10,GFO BHF27ZWN2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 08/24/2020 |. 07/22/2026 |............ 420 |........ 1,352,400 |.......cccen 3220 |.eevvennnn 98,725 |ouveniiiiiinnnn [V PR (U R 174,967 [.eeeeeeeen oo 174,967 |.......... 40,783 [cuniiiiiinnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS, 1Y,U7.2 BANK OF ANERICA NA
5,010,GF BHF27ZNQ5 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 08/24/2020 |. 06/30/2026 |............ 202 |oeeeeennnn 623,574 |.ccoueeeeen 3087 [eeeennnen 63,605 |....oeeeeennnn [V O [V 108,252 [.evvneeees foeeeenee 108,252 |.......... 23,925 |..ccciiiines [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.2 BANK OF AMERICA NA
5,D010,GF BHF27ZNS1 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 08/24/2020 |. 07/15/2026 |............ 561 |........ 1,795,200 [.cevvnnnnnns 3200 |........ 176,468 |...oovvennnnnens [V PR (U R 300,992 | .ooevennnnn [ 300,992 |.......... 62,033 |..oovnnniiiinns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS, 1Y,U8.2 BANK OF ANERICA NA
5,010,GF BHF27ZNT9 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 08/24/2020 |. 06/29/2026 |.............. 57 . 158,756 [...cevvveennns 3053 |.ccenennnn 19,670 |oeeevnneeees [V O (V)] N 33,555 [.eiiiiinn foeeeeennns 33,555 |.eeenennnns 6,996 |...ueieeinnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, GOLDMAN SACHS
D10,GFO BHF27ZNU6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 08/20/2020 |.07/17/2026 |............ AL F 654,024 ).............. 3206 |.....ennnn 39,111 | [V PR Of....... 116,127 | oo | 116,127 |.......... 40,919 |oevveniiis [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, GOLDMAN SACHS
D10,GFO BHF27ZNV4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/20/2020 |. 06/26/2026 |.............. LX) 255,806 |.....cceennnnn 3082 |.......... 21,795 |oveeeeeeeenn [V O (V)] 61,934 |..covvnis fernes 61,934 |.......... 19,503 [eeeeeeeinennns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, GOLDMAN SACHS
D10,GFO BHF27ZNW2 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/20/2020 |. 07/13/2026 |............ 182].......... 583,128 ... 3204 |....ounnnn 44,084 |..oenieiiinnnnn [V PR (U R 135,469 | ... 135,469 |.......... 43,542 |..ccciiiinnns [ [V PR [ 0
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS
D10,GFO BHF27ZNXO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/20/2020 |.07/17/2026 |.......... 1,19 |........ 3,837,964 |............. 3209 |........n 354,628 |.....ceeeeeenn [V O 0f..... 1,009,645 [......ccevn |oeeeee 1,009,645 |......... 319,886 |......ccevnnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS
D10,GFO BHF27ZNY8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/20/2020 |. 06/26/2026 |............. 325 |t 1,001,650 |...ouvnnnnnees 3082 |......... 124,605 [...oevevnnnnnns [V PO (U R 332,242 [.eeneeeein o 33,242 .......... 96,119 [oooeiiiiinnnnns [ R [V PR [ R Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS
D10,GFO BHF27ZNZ5 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528  |. 08/20/2020 |. 07/13/2026 |.......... 3,461 ...... 11,040,590 [...ccovvnnnnns 3190 |...... 1,242,066 [.....ccovvnnnnns [ T 0f..... 3,597,878 .ceiiiis et 3,597,878 |...... 1,046,616 |..ceveeeeennes [ [ I [ O covvnnnnns 0005 ..oeeennnnes
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

8'903

CALL OPTION
CLIQUET,A,P,PS, 1Y,US5,
D10,GFO BHF27ZP00 ...
CALL OPTION
CLIQUET,A,P,PS, 1Y,U85,

D10,GFO BHF27ZP18 ... EXh 5 e Equity/Index | INTERNATIONAL ...... 1I22LRONP2IHZNBB6K528 . 08/20/2020 |. 07/16/2026 |............ 693 |........ 2,223,837 . 288,876 ...783,123 ... ....783,123|...
CALL OPTION

CLIQUET,A,P,PS, 1Y, U85, GOLDMAN SACHS

D10,6FO BHF27ZP34 ... EXh 5 ... Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBB6K528 . 08/20/2020 |. 06/22/2026 |............ 104 [ 321,360 [.vvernnne 3090 |ovoeee 60,512 |oruvrrrenene U O L 151,123 [ v [ 151,123 |.......... 30,084 [.vvrrrerenen 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION JUN26 RTY BANK OF AVERICA NA

C @ 1441 BHF281S19 ... EXh 5 ... EqUity/Index | .eveevvrvrereererenne BATYDEBBGKMZO031MB27 . 08/20/2020 |. 06/30/2026 |.............. 1] 21,615 16441 ... 5,500 [.eveererrnen U O [ A 13,119 e [ 13,119 |-vvenee 2,126 [evevereirann 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION JUL26 RTY BANK OF AVERICA NA

C @ 1453 BHF281527 ... EXh 5 ........ EqUity/Index | veveeevrerereererenne BATYDEBGGKMZ0031MB27 . 08/20/2020 |.07/16/2026 |............ 18 [ 171,454 .o 1453 |......... 42,695 [..oveveenn U O L S 102,214 [ v [ 102,214 |.......... 16,593 |.v.vvrernnn 0 eeeererereeees O foeeeeeieeens O feeecc
CALL OPTION JUL26 RTY BANK OF AVERICA NA

C @ 1485 BHF281343 ... EXh 5 ........ EqUity/Index | .eveeevveereererennes BATYDEBBGKMZO031MB27 . 08/20/2020 |. 07/27/2026 |............ 15 ... 170,775 | v 1485 |......... 39,819 |orvrireene U O [ 96,646 |..vveveres forerenannn 96,646 |.......... 15,837 [ovrrene 0 eeeererereeees O foeeeeeieeens O feeecc
CALL OPTION JUL26 SPX MORGAN STANLEY & CO

C @ 3216 BHF281S50 ... Exh 5 ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 |. 07/14/2026 |.............. p2:] 90,048 |.vevennennenn 3216 [.voeee 18,607 |-vevveveneeene (L] S (o) 76,327 [ cvvveneee ferrennnn 76,327 .o 24,79 | 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION JUL26 SPX MORGAN STANLEY & CO

C @ 3222 BHF281368 ... Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 08/21/2020 |. 07/17/2026 |............ KIZY - 1,205,028 |..veveee 3222 ... 207,778 |- (L] S 0l..... 1,017,739 | e o 1,017,739 [......... 330,957 |ovuvvrrnnn 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION JUN26 SPX MORGAN STANLEY & CO

C @ 3055 BHF281S76 ... Exh 5 e Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 |. 06/29/2026 |............. 27 | 632,385 |.veuenrnnnnn 3055 |......... 153,981 |-vevverenerene (L] S () 593,749 [ cvevevens [ 503,749 |......... 185,945 [...vreeeenen 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION JUL26 SPX MORGAN STANLEY & CO

C @ 3239 BHF281S92 ... Exh 5 ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 |. 07/27/2026 |.............. [ A 191,101 |ovovernee 3239 [onnee 38,710 |ovveerienennns (L] S () 159,782 [.vveveves forenenn 159,782 |......... 52,431 [oevcveeeeieanne 0 eeeererereeees O foeeeeeieeens O feeecc
CALL OPTION

CLIQUET,A,P,PS, 1Y,U35, BANK OF AMERICA NA

D10,6F0, BHF29CVD4 ... EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31NB27 . 09/16/2020 |. 06/02/2026 |.............. 10 forerine 14,180 [.vovevennnne 118 [ 990 |-vovrerennne U S (L 2,230 [ e [ 2,230 [orvevereinnns K7 0 eereereriees O foeeeeienens O fooee
CALL OPTION

CLIQUET,A,P,PS, 1Y, U4, BANK OF AVERICA NA

D10,6F0, BHF29CVF9 .. EXh 5 ........ EqUity/Index | .eveevvevreriererennes BATYDEBGGKMZO031MB27 . 09/16/2020 |. 07/24/2026 |............ 100 [......... 147,100 .o RLYAT 12,327 [eerren. U O [ 28,298 [ vovevenens oo 28,298 |........... 4,312 [, 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION

CLIQUET,A,P,PS, 1Y,U30, BANK OF AMERICA NA

D10,6F0, BHF29CVGT .. EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31NB27 . 09/16/2020 |. 08/14/2026 |............. I 74,784 e 1558 [voverenene 2,872 e U S (L 4,354 | | 4,35 [ 7 I 0 eereereriees O foeeeeienens O fooee
CALL OPTION

CLIQUET, A,P,PS, 1Y, U40, BANK OF AVERICA NA

D10,6FO, BHF29CVHS ... EXh 5 ........ EqUity/Index | .eveevvrvrereererenne BATYDEBGGKMZO031MB27 . 09/16/2020 |. 08/13/2026 |............ 136 ... 214,880 |.............. 1580 |.......... 14,870 [covverernene U O [ A 23,333 [ e [ 23,333 [.oeee 4,048 [cvvvennnnn 0 ereerererereee O foeeeeieeens O foeecc
CALL OPTION

CLIQUET,A,P,PS, 1Y, 45, BANK OF AMERICA NA

D10,6F0, BHF29CVJ1 .. EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31NB27 . 09/16/2020 |. 08/21/2026 |............ 350 |ovurenene 550,200 f....vvvenene 1572 [ 49,133 [ U S (L 73T PUS U 74,163 |.......... 1,436 [vine 0 eereereriees O foeeeeienens O fooee

CALL OPTION
CLIQUET,A,C,PS,1Y,U5.2
5,010,GF BHF20CVM4 ...
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.7
5,010,GF BHF29CVRS ...
CALL OPTION
CLIQUET,A,C,PS,1Y,U5,D
10,GFO, BHF29CVTO ...
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5
,010,GFO BHF29CVI2 ..
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.7
5,010,GF BHF29CH27 ...
CALL OPTION
CLIQUET,A,P,PS,1Y,U60,
D10,GFO BHF29CHTS6 ...

Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 (. 09/16/2020 |. 07/24/2026 |....

GOLDMAN SACHS

Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 |HZNBB6KS28 . 08/20/2020 |. 06/26/2026 |............ 358 |........ 1,114,454 ... M3 |........ 157,361 |oeeniieeeene (I (V) FOS 411,635 [ | 411,635 |........ 116,571 |, 0

GOLDMAN SACHS

Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 09/16/2020 |. 07/31/2026 |.............. X 93,240 f..eeeennnns 1480 |.......... 6,601 |..cceeiininnnn [V R (V) FOO 8,089 |..evveeeae | 8,069 |........... 1,839 | 0

Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 09/16/2020 |. 08/07/2026 |.............. 25 (s 38,725(.......es 1549 |.......... 0 (I (V) FOR, 1,978 | e 1,978 |l 528 |.ooeiiiee. 0

Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 09/16/2020 |. 08/14/2026 |............ 159 [ 249,153 1567 | 15,323 [cuveeeeeiiis [V R (V) FOO 8,003 |.evveeiis [ 8,003 ... 2,688 | 0

Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 09/16/2020 |. 08/31/2026 |............ 160 |.......... 249,920 ...l 1562 |.......... 16,270 |ooeeniiiies (I (1) F 16,797 |.evveeeeens | 16,797 |........... 2,874 | 0

BANK OF AMERICA NA

Exh 5 ........ Equity/Index |.....cccooeiinnnnnnnnn. BATYDEB6GKMZ0031MB27 _|. 09/15/2020 |. 06/23/2026 |.............. AT TP 219,319)....vve 3089 f.......... 38,271 [ [V OO [V P 91,626 f..cceeeeee fornnnnnn 91,6%6{.......... 24,662 ... 0
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, BANK OF AMERICA NA
D10,GFO BHF29CHT8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |.06/18/2026 |............ 161 |.......... 501,515 .. 3115 | 97,896 |..euneeeeennnnn [V O [V 210,16 | .eeeeeenns Jeeeennns 210,116 |.......... 56,480 .....ceevnnnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, BANK OF AMERICA NA
D10,GFO BHF29CHV3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... BATYDEB6GKMZO031MB27 | 09/15/2020 |. 07/24/2026 |.... .... 305,520 Ll 19,137 ]
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, BANK OF AMERICA NA
D10,GFO BHF29CX26 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |. 07/29/2026 |............ 463 |........ 1,512,158 [..cceenneens 3266 |......... 164,976 |.ceevneeees [V O [V 459,555 [..eeiieins [ 459,555 |......... 136,832 [.eeeeeieinnnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U65, BANK OF AMERICA NA
D10,GFO BHF29CX83 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |. 07/09/2026 |............. 282 | 731,264 3152 | 139,671 | [V PR (U R 333,027 | eeeeeniann [ 333,027 |..evunnnnn 89,572 |.evveiiiinns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET ,A,P,PS, 1Y, U35, BANK OF ANERICA NA
D10,GFO BHF29CXF7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceevrriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |. 08/14/2026 |............ LY I 832,637 [ 3371 |eeeeennnn 39,550 |.eevrniieeens [V O [V 154,809 [..evnveees foeeeenee 154,809 |.......... 52,413 |oeeeieeeeee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, U4, BANK OF ANERICA NA
D10,GFO BHF29CXG5 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |. 08/03/2026 |.............. KL . 125,210 f.ccccevnnnnnns 3295 |........... 8,489 [.oeiiiiininnnns [V PR Oferenes PR I 27,859 |ouunnnnnenn 9,039 [ouuuniiiiinnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS, 1Y, Ud5, BANK OF ANERICA NA
D10,GFO BHF29CXH3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |. 08/14/2026 |.......... 1,345 (........ 4,539,375 (...ccennnnnnns KCTEN U 369,505 |..vuueeeeennnn [V O 0f..... 1,171,464 [ ..o e 1,171,464 |......... 368,758 |.....ccevennnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, U0, BANK OF ANERICA NA
D10,GFO BHF29CXK6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 09/15/2020 |. 08/13/2026 |............ 79 |........ 2,674,192 ).cccuennnnnnn. 3368 |......... 270,361 [.ooeeeeiinannnns [V PR (U R 793,255 | ceeeeiiin [ 793,255 |......... 241,523 | [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,US5, BANK OF AMERICA NA
D10,GFO BHF29CXS9 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... BATYDEB6GKMZ0031MB27 | 09/15/2020 |. 08/03/2026 |.... .... 500,840 ...64,108 169,807 |... ... 169,807 |..........48,986 |. 0.
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 BANK OF AMERICA NA
,010,GFO BHF29CXU4 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 09/17/2020 |. 07/28/2026 |.............. 12 [ 38,616 (.......ccce 721 F 2,336 |oeenenieeiinnnn [V PR [N R 4,966 | .eevvnneee oo 4,966 |........... 1,264 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U6.7 BANK OF ANERICA NA
5,010,GF BHF29CXY6 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 09/17/2020 |. 07/31/2026 |.............. [s73) . 202,802 . R | 16,508 |.eevvvneeeeens [V O (V)] 37,923 | .eeiiii [ 37,923 |cevneennns 8,598 |..uueieeinnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 BANK OF AMERICA NA
,010,GFO BHF29CY90 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27 | 09/17/2020 |. 08/14/2026 |............ 142 | 477,688 |...cccvnnnnnns 3364 |.....uunnn 26,989 |..uenniiiiiinnn [V PR Oferenes 71,926 [.eveneeens [ 71,926 |.......... 16,003 [..oovvvviennnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS, 1Y,U6.2 BANK OF ANERICA NA
5,010,GF BHF29CYG4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27 | 09/17/2020 |.08/18/2026 |............ 146 .......... 499,758 |..evveneen 3423 |.......... 33,434 | [V O (V)] N AR 72 [ I 78,842 |.......... 15,473 e [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS, 1Y,UB.7 BANK OF ANERICA NA
5,010,GF BHF29CYJ8 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 09/17/2020 |. 08/03/2026 |.............. PV P 65,900 [.....ccevnnen 2% |........... 5,208 |oevueniiiiinnnn [V PR Oferenes 12,646 [.oeeeeenis | 12,646 |........... 2,964 | [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U7.2 BANK OF ANERICA NA
5,010,GF BHF29CYN9 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27 | 09/17/2020 |. 08/04/2026 |............ 159 [oeeeennnes 525,177 [ 3303 |..covnnnn 46,793 |oveeeeeeeennnnn [V O [V 12,454 | .o [ 112,454 |.......... 25,337 |oeeeieeeeeenee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION AUG26 RTY GOLDMAN SACHS
C @ 1581 BHF29CZB4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 09/14/2020 |.08/11/2026 |.............. Kl 61,659 (....cccennnn 1581 |.......... MA27 | [V O (V)] N K IR 29,733 |eeeennns 5,031 |oeueeieeennnnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION AUG26 SPX BANK OF AVERICA NA
C @ 3391 BHF29CZC2 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 09/14/2020 |. 08/14/2026 |............ 456 |........ 1,546,296 |.......cc.... 3391 oo 280,350 |-.eeneeeennnnn [V O 0f..... 1,174,689 [ ...ooeeenns o 1,174,689 |......... 396,736 [...eeeeeeennnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, U0, BANK OF ANERICA NA
D10,GFO BHF2AMTNT .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/13/2020 |. 07/22/2026 |............ 309 |..eveennnn 998,379 ..cuuennns 3231 | 120,205 [oveiiiiinnnnns [V PR (U R 300,430 [.evvuneenns o 300,430 |.......... 91,899 |..ovvniiins [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.7
5,010,GF BHF2AMTP6 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index | BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/14/2020 |. 08/28/2026 |.... e 3,405 | O O 2,164 ... ..2,164 ...
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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)
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK
,010,GFO BHF2AMTQ4 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiiiies 7HBGLXDRUGQFUS7RNES7  |. 10/13/2020 |. 08/27/2026 |.............. LT . 80,155 |..eeeeenn 3485 | 20 (7 FOU [V O (U 8,020 [.uenvieeinn foeeeennnnns 8,020 [eeunneeenn 1,650 [oeeeeeeeies [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U6,D JPMORGAN CHASE BANK
10,GFO BHF2AMTR2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. ... 7HBGLXDRUGQFUSRNES7  |. 10/13/2020 |. 08/28/2026 |.... ... 22,020 ... 43,876 |... ..9,252 |, 0.
CALL OPTION
CLIQUET,A,C,PS,1Y,U6.7 JPMORGAN CHASE BANK
5,010,GF BHF2AMTSO .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiinieees 7HBGLXDRUGQFUS7RNES7  |. 10/13/2020 |. 08/28/2026 |.............. 4. 49,112 e 3508 |..ccevnnnnn 3,541 |eeeeiieeena [V O (U 7,226 |cevvnenee feeeeeeeenne 7,226 | 1,481 | [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, BANK OF AMERICA NA
D10,GFO BHF2AMTTS .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/14/2020 |. 08/31/2026 |.............. T 51,546 |.cevuennnns 1562 |.eveennnnns 4,420 |oeveniieiinnnn [V PR [N R 8,771 [ | 8,771 | 1,286 v [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, BANK OF AMERICA NA
D10,GFO BHF2AMTUS ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..ceevrriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 10/13/2020 |. 08/28/2026 |.............. 50 |oueennnnes 174,400 ....cconeennnt 3488 |.....ee.nnn 8179 [t [V O (V)] P TVA L (R I 25,018 |........... 9,882 |ceuuieeinnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, BANK OF AMERICA NA
D10,GFO BHF2AMTV3 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/13/2020 |. 08/28/2026 |............ 219 | 766,062|.......00nnn.. 3498 |....ovnnnn 61,055 |ouuuniiiiiinnnn [V PR (U R 165,742 [.eveneeeees oo 165,742 |.......... 58,927 |.evveniiiinns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS, 1Y, U0, BANK OF ANERICA NA
D10,GFO BHF2AMTX9 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 10/13/2020 |. 08/12/2026 |............ 278 |.......... 940,196 .....cceennnnn 3382 |........ 100,883 |.oeevveneeees [V O [V 275,999 | .oeviii [ 275,999 |...cco 83,855 |.eeveuieeee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS, 1Y, US5, BANK OF ANERICA NA
D10,GFO BHF2AMTY7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/13/2020 |. 08/11/2026 |............ 150 |.......... 500,100 |...ccvvuunnnns 3334 |.......... (S TAKH R [V PR Of....... 167,288 | .ooeeeeennn |evnennns 167,288 |.......... 48,808 [........cevvnnnn [ [V R [ Of cevvennnns 0005 ...ovvnnnnne

CALL OPTION
CLIQUET,A,C,PS,1Y,U5,D
10,GFO BHF2AMTZ4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 10/14/2020 |. 09/11/2026 |....
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5

..... 3,073 ... ...3,073 ...

,D10,GFO BHF2AMUO9 .. |Fixed Annuities ...... EXh 5 e Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 10/14/2020 |. 09/18/2026 |............ 257 | 387,813 [0 1509 [.......... 26,953 [covveriiiinnne U S (L 2,285 | e [ 2,245 |........... K7 O (L] U S (L) [0 0005 ...voveee
CALL OPTION

CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK

,D10,GFO BHF2AMU17 .. |Fixed Annuities ...... Exh 5 ... Equity/Index |N.A. eoverveveinnns THBGLXORUGOFUSTRNES7 . 10/13/2020 |. 09/16/2026 |............ L7 506,920 |-..vevnee 3335 [ 28,590 [oveuerenenns (L] S (o) 50,134 [.eovenenes foreenns 50,134 |.......... 10,379 |ovevreeiennn (1) U] O (L (0] 0005 ...
CALL OPTION

CLIQUET,A,C,PS,1Y,U8,D JPMORGAN CHASE BANK

10,GFO BHF2AMU2S ..... Fixed Annuities ...... EXh 5 e Equity/Index |N.A. eovervrreinnns 7HBGLXDRUGOFUSTRNES7 . 10/13/2020 |. 09/14/2026 |............ 408 |........ 1,359,048 |-..vvnenen. 3331 [ 88,882 |...vcvernnenn U S L S 159,666 [ v.vveves frrrnrnne 159,666 |.......... 33,915 |cvrverinnne (L] U S (L) [0 0005 ...voveee
CALL OPTION

CLIQUET,A,C,PS,1Y,U8.2 JPMORGAN CHASE BANK

5,010,GF BHF2AMU33 ... [Fixed Annuities ...... Exh 5 e Equity/Index |N.A. eoverveveinnns THBGLXORUGOFUSTRNES7 . 10/13/2020 |. 09/29/2026 |............. 150 |oveereeene 501,600 [.....ecvonnene 3344 ... 34,811 [eoreiiiees (L] S (o) N7 PO 61,626 |........... 9,617 [eoveieieiine (1) U] O (L (0] 0005 ...
CALL OPTION

CLIQUET,A,P,PS, 1Y,U30, BANK OF AMERICA NA

D10,6F0 BHF2AMU41 ... [Fixed Annuities ...... EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31NB27 . 10/14/2020 |. 09/16/2026 |.............. P 39,650 |+vuvverenee 75 1,985 |- U S (L 4,276 [ e [ 4,276 [eveennnne 639 |ovoverereenn (L] U S (L) [0 0005 ...voveee
CALL OPTION

CLIQUET, A,P,PS, 1Y, U40, BANK OF AVERICA NA

D10,6FO BHF2AMUSS .... [Fixed Annuities ... EXh 5 ... EqUity/Index | .eveevvrvrereererenne BATYDEBGGKMZO031MB27 . 10/14/2020 |. 09/11/2026 |............ 139 [ 209,612 ....vveeene 1508 |.......... 19,678 [cvvevereenes U O [ A 34,402 | cvovereeens e 34,402 |........... 5,020 [ovovererrannns (L) U] O (L (0] 0005 ...
CALL OPTION

CLIQUET,A,P,PS, 1Y, 45, BANK OF AVERICA NA

D10,6FO BHF2AMUBG .... [Fixed Annuities ... EXh 5 oo Equity/Index | .... ... BATYDEB6GKMZOO31MB27 . 10/14/2020 |.09/14/2026 |............ 141 [ AT IATA O 1837 [ 24,333 [ U S (L 43,837 | ...

CALL OPTION

CLIQUET,A,P,PS,1Y,U35, BANK OF AVERICA NA

D10,6FO BHF2AMU74 .... [Fixed Annuities ...... EXh 5 ........ EqUity/Index | .eveevvevreriererennes BATYDEBGGKMZO031MB27 . 10/13/2020 |. 09/11/2026 |............ 87 | 799,164 ..o 3372 41,876 |oveeeeene U O L 129,309 [.ovevevens forree 129,309 |.......... 47,007 |ovveverernnn (L) U] O (L (0] 0005 ...
CALL OPTION

CLIQUET,A,P,PS, 1Y, 45, BANK OF AVERICA NA

D10,6FO BHF2AMUS2 ... [Fixed Annuities ... EXh 5 oo EQUity/IndeX | «eveeenvrererereeeeennes BATYDEBBGKMZOO31NB27 . 10/13/2020 |. 09/11/2026 |.......... 1,047 [ovoee 3,527,343 [ 3369 |......... 313,934 oo U] S L S 844,881 |.cveveeens |orinnnn 844,881 |........ 27,17 [ (L) U] S (L) [0 0005 ...voveee
CALL OPTION

CLIQUET, A,P,PS,1Y,U50, BANK OF AVERICA NA

D10,GFO BHF2AMUR0 .... [Fixed Annuities ...... Exh 5 ........ Equity/Index [...ccocoueriiiinnnnnn. B4TYDEB6GKMZ0031MB27 _|. 10/13/2020 |. 09/16/2026 |.......... 1,208........ 4,049,298].............. 3366 |......... 437,729 .o 0f i 0]...... 1,206,685 |...cceees ... 1,206,635 |......... 371,449 ... O, 0f i, O, 0f oo 0005 ............
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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)
CALL OPTION SEP26 RTY
C @ 1475 BHF2APA61 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 10/12/2020 |. 09/18/2026 |.............. 76 |.......... 112,100 ). ccveennnnnens L6 . 31,827 |oveenieiiiinnnn [V PR 0
CALL OPTION SEP26 SPX JPMORGAN CHASE BANK
C @ 3344 BHF2APABY ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooiiiiininnnns 7HBGLXDRUGQFUS7RNES7  |. 10/12/2020 |. 09/18/2026 |............ 156 |.......... 521,664 ........ccee 3344 |......... 113,334 [ [V PR 0
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS
D10,GFO, BHF2CIPFI ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 11/17/2020 |.08/17/2026 |............ 185].......... 625,670 |......ccennnnn 3382 e 73,078 [oeeeeieeees [V O [V . 186,774 | .ooevevvis e 186,774 |.......... 58,164 [....cceevnnnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, JPMORGAN CHASE BANK
D10,GFO BHF2COPJ1 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. ... 7HBGLXDRUGQFUSRNES7  |. 11/18/2020 |. 09/29/2026 |.... ... 140,151 . 0005 ...
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS
D10,GFO BHF2COPK8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 11/17/2020 |. 09/25/2026 |............ P27 IO 935,3% |...cccnnnnnnns 3317 |oeeeeennnn 98,029 |vuueeeeeeennn [V O [V . 268,668 [.....cevvnn |ounnnnnn 268,668 |.......... 81,981 [ccceieeiinnnnns [V S [V PO (U S [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U5,D JPMORGAN CHASE BANK
10,GFO BHF2COPXO ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. cooiiiiiinnnnnns 7HBGLXDRUGQFUS7RNES7  |. 11/18/2020 |. 10/20/2026 |.............. L] 24,270 |.cevennnnens 1618 |........... 1,456 [t [V PR [ R F£:72) SRR R, F£:7 R L1 PO [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK
,010,GFO BHF2C9027 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooeeininies 7HBGLXDRUGQFUS7RNES7  |. 11/18/2020 |. 10/23/2026 |............ ... 178,710 |+ eeeee 1610 |.......... 12,277 [eeeeeeees [V O (U 4,811 [ | 4,811 [ 563 |eeeeeeeeeees [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.7 JPMORGAN CHASE BANK
5,010,GF BHF2C9035 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. cooiiiiiinnnnnns 7HBGLXDRUGQFUS7RNES7  |. 11/18/2020 |. 10/26/2026 |............ 11 1 R 499,155 |..evuennnnnns 1605 |.......... 36,488 |.....oeeeiinnnnn [V PR [N R 7,692 | e o 7,692 [ o722 F [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, JPMORGAN CHASE BANK
D10,GFO BHF2CI0F8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiinieees 7HBGLXDRUGQFUS7RNES7  |. 11/18/2020 |. 10/16/2026 |............ 103 .......... 163,873 |.ccceenennnns 1591 e 16,387 |oeeeeeneees [V O (V)] 774 1 IR 32,921 |eeeeennns 5,059 |oeuueeeennnnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, GOLDMAN SACHS
D10,GFO BHF2C9QH4 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 11/17/2020 |. 10/05/2026 |.............. ) 119,385(...ccevneennns 23 B FO TATA i () R Oferenes 20,094 |.cooeeiinn [ 20,094 |........... 7,709 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS
D10,GFO BHF2C9QK7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 11/17/2020 |. 10/16/2026 |..........1,802 [........ 6,150,226 .|0005 ...
CALL OPTION
CLIQUET,A,P,PS,1Y,Us0, GOLDMAN SACHS
D10,GFO BHF2C9QL5 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 11/17/2020 |. 10/22/2026 |............ 767 |........ 2,648,451 ...cuunnnnnnns 3453 |......... 204,243 | [V PR (U R 848,074 [ ..ovvveeees [oernnn 848,074 |......... 273,483 |..ovvennne [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION SEP26 SPX JPMORGAN CHASE BANK
C @ 3277 BHF2CFGQ1 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. cooiiiiinnnnnns 7HBGLXDRUGQFUSTRNES7  |. 11/17/2020 |. 09/25/2026 |.............. 21 s 68,817 .cevveenns 277 |vveennnns 16,812 |ccveees [V PR Oferenes 56,445 | .ooovviis [ 56,445 |.......... 18,500 [.oovvvvvinnnnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION 0CT26 RTY BANK OF AVERICA NA
C @ 1583 BHF2CFGRI ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 11/17/2020 |. 10/16/2026 |.............. L7 . 66,486 |.............. 1683 |ovvvennnns 19,041 [oooeiiinnnnnnns [V PR Oferenes 32,847 | oo [ 32,347 | 5,419 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION OCT26 SPX JPMORGAN CHASE BANK
C @ 3396 BHF2CFGS7 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooiiiiiinnnns 7HBGLXDRUGQFUS7RNES7  |. 11/17/2020 |. 10/09/2026 |............ 179 |.......... 607,884|.....ccuunnnns 339 |......... 134,792 [t [V PR (U R 462,787 [ .evveeeens o 462,787 |......... 165,744 |oovveiiiinnnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK
,010,GFO BHF2DHV22 ... [Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiiiieees 7HBGLXDRUGQFUS7RNES7  |. 12/11/2020 |. 10/30/2026 |.............. 73] . 79,976 oo 1538 |.eevennnees 5,302 |eeueeeeennnnn [V O [V YA TN [ YA 1 (23] P [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, GOLDMAN SACHS
D10,GFO BHF2DHVM8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 12/11/2020 |. 10/30/2026 |.............. [ AT, 99,970 |..evuennnnnns 1638 |.ovvennnnn 13,856 [..veevvvinnnnns [V PR Oferenes 15,325 [ceveeeees [ 15,325 |ovveennnns AL O [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS
D10,GFO BHF2DHVSS .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 12/10/2020 |. 10/16/2026 |............ 165 .......... 544,995 .....couennnnt 3303 |..covenn 59,677 |oveeeeeeeennnnn [V O [V 167,561 | .oeeeevnnnn Jeennnnnn 167,561 |.......... 49,075 |eeveeeeeeenee [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,Us0, GOLDMAN SACHS
D10,GFO BHF2DHVV8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 12/10/2020 |. 10/22/2026 |............ 577 |....... 1,957,761 ..cccvvnnnnnns 3393 [......... 235,519 |..covvnins [V PR (U R 648,021 [..eeeneeens o 648,021 |......... 203,930 |..evvennaens [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK
,010,GFO BHF2DHVY2 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. ... 7HBGLXDRUGQFUS7RNES7  |. 12/11/2020 |. 11/06/2026 |.... .... 204,625 18,076 | O O 6,399]... ...6,39]... .. 966 |. . 0].. . {0005 ...
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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)
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.7 JPMORGAN CHASE BANK
5,010,GF BHF2DHW21 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiiiies 7HBGLXDRUGQFUS7RNES7  |. 12/11/2020 |. 11/09/2026 |............ 47 ... 250,635 |...euunnneees 1705 |.......... 16,642 [...cceeeenennnns [V O (U 8,115 [ | 8,115 | 187 s [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U40, GOLDMAN SACHS
D10,GFO BHF2DHHNS .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 12/11/2020 |. 11/13/2026 |.... ... 202,072 22,103 ... ..3,918 |. 0.
CALL OPTION
CLIQUET,A,P,PS,1Y,U35, GOLDMAN SACHS
D10,GFO BHF2DHWPO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 12/10/2020 |. 11/10/2026 |.............. X 148,866 |...vvennneeeen 3462 |...connnnnn 9,230 |-eeeeeeeeennnn [V O (V)] 25,512 | ceiiiii [ 25,512 |ceeneennns 9,372 | [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS
D10,GFO BHF2DHWQ8 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 12/10/2020 |. 11/13/2026 |.......... 1,666 |........ 5,864,320 |.............. 3520 |...ounnn 530,721 |ouveeieeieiinnn [V PR 0f..... 1,443,044 [ ..o [ 1,443,044 |......... 488,093 [...eiiiiinnnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS
D10,GFO BHF2DHWR6 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 12/10/2020 |. 11/10/2026 |............ 464 |....... 1,621,680 |-.eeeennneeees 4% |......... 179,196 |.oevvneeee [V O [V R 476,467 [ .oeveneees e 476,467 |......... 155,655 |.evueeeeennnnns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION NOV26 RTY WELLS FARGO BANK NA
C @ 1756 BHF2DHYA1 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index |..oeeviriiinnnnniininnns KB1H1DSPRFMYMCUFXTO09  |. 12/10/2020 |. 11/13/2026 |.............. LT . 40,388 |.....cccennn 1756 |.......... 10,666 [-oevvvennenns [V O (V)] 14,708 [.eeeeiins foeeeeennns 14,708 |........... 2,607 [oeeeeeeeies [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION NOV26 SPX MORGAN STANLEY & CO
C @ 3526 BHF2DHYBY ... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 12/10/2020 |. 11/06/2026 |............ 257 |eveeeennnn 906,182 .....cceennnn 3526 |........ 181,668 |...eeeeeeennn [V O [V 636,941 [..oveneeens o 636,941 |......... 220,424 .o [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS
D10,GFO BHF2EZD88 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/13/2021 |. 11/20/2026 |............ 21 | 788,970 |..cccvvinnnnns 3570 |..evvnnnnn 78,345 |ouueiiiiiinnnn [V PR (U R 193,530 | ..evvvnnnnn fornn. 193,530 | 65,782 [coeiiiiiiinnnns [ [V R [ 0
CALL OPTION
CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK
,010,GFO BHF2EZD96 .. [Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiinies 7HBGLXDRUGQFUS7RNES7  |. 01/14/2021 |. 12/10/2026 |.............. 76 |.......... 145,692....eeeeenn 1917 |.......... 10,359 [t [V O (V)] 10,579 [.veveiinn foeeenennns 10,579 |........... 1,820 |ooeeeeiiinns [V [V PO (U [V (. 0005 ..ovvennnnnn

CALL OPTION
CLIQUET,A,P,PS, 1Y,U30,
D10,GFO BHF2EZDKT .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 01/14/2021 |. 12/17/2026 |.............. L AR 52,731 [ceeeeeiis 1953 | 3,340 [cuveerieniis [V R (V) FOO 2,315 e e 2,315 [oeeeees L2l O [V FO [V S [V FO 0] woviis 0005 ............
CALL OPTION
CLIQUET,A,P,PS, 1Y,U40,

D10,GFO BHF2EZDM7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 01/14/2021 |. 12/16/2026 |............ 178 |.......... 345,320 |- 1940 |- 35,797 [ceveeeiis (1 (1) P 28,001 | .eoveeiins [ 28,001 | 4,842 ..o (U FO (1 (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS,1Y,U35, GOLDMAN SACHS

D10,GF0 BHF2EZDT2 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 . 01/13/2021 |. 12/14/2026 |.... 161,568 | 3672 [ 9,58 [ O [ O 023,048 [ [ 28,048 | 9,27 | O e O e O e O 0005

CALL OPTION

CLIQUET,A,P,PS,1Y,U45, GOLDMAN SACHS

D10,GFO BHF2EZDUI .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28  [. 01/13/2021 |. 12/17/2026 |............. 939 |........ 3,470,544 |.............. 3696 |......... 311,655 | (1 [ R 805,887 [......cvv ferennne 805,887 |......... 284,052 |....cuveennne (U FO (1 (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS,1Y,U50, GOLDMAN SACHS

D10,GF0 BHF2EZDV7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28  [. 01/13/2021 |. 12/09/2026 |............ 569 |........ 2,099,041 ..cceeeennnns 3689 |......... 226,067 ...ceeeeennnnns [0 R (1) R 559,157 |.vveeeeeees o 559,157 |......... 192,213 | (1 [0 R [V 0f oo 0005 ............
CALL OPTION NOV26 SPX JPMORGAN CHASE BANK

C @ 3636 BHF2EZDWS ... |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oooeeeeiinnes 7THBGLXDRUGQFUS7RNES7 . 01/19/2021 |. 11/27/2026 |.............. P 90,900 |......cccunnnn 3636 |.......... 19,475 | [0 R (1) F 59,719 [ oo | 59,719 .......... AR V1 R, (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION DEC26 SPX JPMORGAN CHASE BANK

C @ 3716 BHF2EZDX3 .. |[Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ...l THBGLXDRUGQFUS7RNES7 [ 01/19/2021 |. 12/24/2026 |............ L) 538,820 |......c.ecee 3716 |......... 108,315 |..evvveeenns [0 R (1) 337,563 | .uveeeaeen e 337,563 |......... 121,693 [covveeeennes (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,UB,D JPMORGAN CHASE BANK

10,GFO BHF2GVBBO ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. ... THBGLXDRUGQFUS7RNES7  |. 02/12/2021 |. 12/29/2026 |.... .... 198,273

CALL OPTION

CLIQUET,A,P,PS, 1Y,Ud5, SOCIETE GENERALE SA

D10,GFO BHF2GVBDG .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [...ccoorrrieninnanin. 02RNE8IBXP4ROTDBPUA . 02/12/2021 |. 12/15/2026 |.............. 721 191,516 |..evveeennne 3683 |.......... 21,067 |- [0 R (1) F 45,279 [ oo | 45,279 |.......... 15,483 [...eeeeennnns (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK

,D10,GFO BHF2GVBF1 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ...l THBGLXDRUGQFUS7RNES7  |. 02/12/2021 |. 01/15/2027 |.............. Bl 106,120 |.............. 3790 [oeeveeeans 6,654 [...ccccennnnns (1) [V U022 DO R 10,023 |........... 2,897 [cveiiiiiininnne [V O (I (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,UB,D JPMORGAN CHASE BANK

10,GFO BHF2GVBGY ... Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ...ooooveernnnns 7HBGLXDRUGQFUS7RNES7 . 02/12/2021 |.01/08/2027 |............ 203).......... 767,340 0o 3780 ). 55,862 [......cccnnnnns [V OO [V P 86,130 f..coeeeeee fornnnnnnn 86,130 ].......... 23,501 [oooeeiiiiens O, [\ OO O, 0f cooneee 0005 ....ceeeeees




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

SCHEDULE DB - PART A - SECTION 1

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

€17903

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)
CALL OPTION
CLIQUET,A,C,PS,1Y,U6,D JPMORGAN CHASE BANK
10,GFO BHF2GVBW6 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index |N.A. coooieiiiiies 7HBGLXDRUGQFUS7RNES7  |. 02/12/2021 |. 01/22/2027 |............ 285 |........ 1,091,550 [..ceevnnennnns 3830 |...ceennn 77,609 [.ceeeeeiees [V O [V 123,383 | .cevvves fenns 123,383 |.......... 31,084 [ [V [V PO (U [V (. 0005 ..ovvennnnnn

CALL OPTION
CLIQUET,A,P,PS, 1Y,U30,
D10,GFO BHF2GVBRS .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 02/16/2021 |. 01/15/2027 |....
CALL OPTION
CLIQUET,A,P,PS, 1Y,U40,
D10,GFO BHF2GVBT1 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 02/16/2021 |. 01/22/2027 |.............. [ 1 R 79,994 ...l 2162 |........... 8,023 |.uiiieenns (I (V) FOR 2,156 [ .eveeenis e 2,156 |.evreeene 329 | [V FO (I [V R 0f oo 0005 ............
CALL OPTION
CLIQUET,A,P,PS,1Y,Ud5,

..... 1,216 ... .. 1,216 ...

D10,GFO BHF2GVBUB .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 02/16/2021 |. 01/19/2027 |............ 16 [ 249,516 |.............. 2161 [ 31,277 [ [0 R (1) F 10,257 |eeeeeeeee o 10,257 | LIE:7i:J) IO (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,P,PS,1Y,U35, SOCIETE GENERALE SA

D10,GFO BHF2GVBX2 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..coocovvriiiinnnnnnnns 02RNE8IBXPAROTDBPU41 . 02/12/2021 |. 01/14/2027 |.............. 99 [oneennne 375,012 .. 3788 |.......... 25,426 | (1 (1) P 50,633 [..couriees |oeeein 50,633 |.......... 21,866 |.....ccceennnen (U FO (1 (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS, 1Y,Ud5, SOCIETE GENERALE SA

D10,GFO BHF2GVBYO .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [...ccoorrrieninnanin. 02RNE8 IBXP4ROTDBPU41 [ 02/12/2021 |.01/08/2027 |............ 163 |.......... 617,444 .............. 3788 |.......... 58,040 [...coeeennnnns [0 R (1) R 134,318 [.oeeeeiis [ 134,318 |.......... 47,745 oo (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,P,PS,1Y,U45, SOCIETE GENERALE SA

D10,GFO BHF2GVCAT .... |Fixed Annuities ...... Exh 5 ........ Equity/Index |..coccoovriiiinnnnnnnne 02RNE8IBXP4ROTDBPU41 . 02/12/2021 |.01/22/2027 |............ 637 |........ 2,439,073 ... BN |......... 213,419 |.eeiiees (1 (1) T Lx 78177 IO R 432,022 |........ 168,040 |.........c...... (U FO (1 (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS, 1Y,U50, SOCIETE GENERALE SA

D10,GFO BHF2GVCBY .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [...cocoerriininnain. 02RNE8 IBXP4ROTDBPU41 [ 02/12/2021 |.01/08/2027 |............ 470 |....... 1,777,540 oo 3782 |......... 192,685 ... [0 R (1) F 456,341 | cuveeeeees e 456,341 |......... 154,524 |...oevveeene (1 [0 R [V 0f oo 0005 ............
CALL OPTION JAN27 SPX JPMORGAN CHASE BANK

C @ 3821 BHF2GVMB5 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oooeeiiiinnns THBGLXDRUGQFUS7RNES7 [ 02/12/2021 |. 01/15/2027 |............ 149 | 569,329 |......c0eennn 3821 ... 121,371 | [0 R (1) 334,715 | e 334,715 |......... 123,400 |...oovveennnne (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION DEC26 SPX JPMORGAN CHASE BANK

C @ 3715 BHF2GVMD4 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oooeeeiiinnns THBGLXDRUGQFUS7RNES7 [ 02/12/2021 |. 12/24/2026 |.............. 16| 59,440 |...ccoennnnns 3715 |.......... 13,680 |.oooeiiiieeenns [0 R (1) F 37,262 [.coeiiiaas | 37,262 |.......... 13,430 [oovveeeennnes (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U5.5 BANK OF AMERICA NA

,010,GFO BHF2JH327 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index |.... ... BATYDEB6GKMZOO31MB27 |. 03/16/2021 |. 02/10/2027 |....

CALL OPTION

CLIQUET,A,P,PS, 1Y,U40, SOCIETE GENERALE SA

D10,GFO BHF2JH350 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [...ccoorrrieninnanin. 02RNE8 IBXP4ROTDBPU41 . 03/16/2021 |. 02/12/2027 |............ 106 |.......... 2,150 [ 275 ... 21,028 [ooeeeeennnns [0 R [V F 4,858 | eeeeeeis [ 4,858 |...eveeennne L] 1 A (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U5.5 JPMORGAN CHASE BANK

,010,GFO BHF2JH368 .. |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..cooeeeiiinins THBGLXDRUGQFUS7RNEY7 . 03/15/2021 |. 02/08/2027 |.............. 72 144,374 ............. 3902 [.eeenene 9,197 | (1 (1) P L2/ I 14,278 |........... 3,683 [ (U FO (1 (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U6,D JPMORGAN CHASE BANK

10,GFO BHF2UH376 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. .oceeeeiinnns THBGLXDRUGQFUS7RNES7 [ 03/15/2021 |. 02/09/2027 |............ 125 |.ees 487,250 [ 3898 |.......... 35,764 [...cooeennnnns [0 R (1) F 52,089 [..oooiiens e 52,089 |.......... 13,064 |..ovvveeennne (1 [0 R [V 0f oo 0005 ............
CALL OPTION

CLIQUET,A,C,PS,1Y,U6.2 JPMORGAN CHASE BANK

5,010,GF BHF2UH384 ... |Fixed Annuities ...... Exh 5 ........ Equity/Index [N.A. ..cooeeeiinies THBGLXDRUGQFUS7RNEY7 . 03/15/2021 |. 02/05/2027 |.............. 49 .......... 190,463 .............. 3887 |.......... 15,542 [c.oceeeis (1 (1) P 25,088 [ ..oooeinns ferneannne 25,088 |........... 6,027 | (U FO (1 (U FOT 0f oo 0005 ............
CALL OPTION

CLIQUET,A,P,PS, 1Y,U45, SOCIETE GENERALE SA

D10,GFO BHF2JH392 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [...ccoorrrieninnanin. 02RNE8 IBXP4ROTDBPU41 [ 03/15/2021 |. 02/05/2027 |............ 380 |....... 1,471,360 ..o 3872]......... 132,128 [oooeeees [0 R (1) R 261,246 [.convneees | 261,246 |......... 103,423 |...cvveenne (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

CLIQUET,A,P,PS,1Y,U45, SOCIETE GENERALE SA

D10,GFO BHF2JH3B7 .... |Fixed Annuities ...... Exh 5 ........ Equity/Index [..cooooovriiiiinnnnnnnns 02RNE8IBXP4ROTD8PU41 . 03/15/2021 |. 02/19/2027 |............ 185 |.......... 722,055 ... 3903 |.......... 64,768 |......ccce... (1 (1) T 131,990 [.oooeiiins fereenne 131,990 |.......... 51,420 [oooeeiiiiiienns (