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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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 ettt [reneneenna 6,823,123,663 |......ccoveecrirren [V 6,823,123,663 |........... 6,479,482,353
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 1,000,000 |..eovverereerereeecieirienes [V O, 1,000,000 |...oovovererenne 1,000,000
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 2,812,020,507 |...coovovceeeeriiniciieinne [V 2,812,020,507 |............ 2,380, 157,294
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 497,189,045 ..o [V 497,189,045 |............... 477,051,555
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 47,669,640 |...o.ovveeiciicirieiene [V 47,669,640 |................ 49,741,639
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 $ oo 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... (8,484,237) ), cash equivalents
[T 36,783,695 ) and short-term
investments ($ oo 0 ) s | 28,299,458 |....ooieviecene [V 28,299,458 |....ccvvnnne 115,353,149
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeunnns 507,006,980 |....c.cevevereerereeeerernnns (1 507,006,980 |................ 482,297,878
7. Derivatives ............... ..327,929,478 |.. ..327,929,478 |.. . 251,595,540
8. Other iNVESIEd @SSELS ......cueuiuiuiiiieieieieieeeee e 179,333,255
9. Receivables fOr SECUMLIES ..........ccoviiiiriririiiceeeeeceeeeseeeeieeeeneenees [roneneennnensnnsnnenens 225 102 feovvcniinininciiieenn 0 o 22,192 | 212,774
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 11,282,122,200 |oeoeveveeeeeeeeeeeee (1 11,232,122,200 |.......... 10,416,225,436
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 ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 88,277,641 |.ocvececcieine [V 88,277,641 |...cvvvenne. 80,073,568
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 2,858,591 | 3,620 |...coeverinee 2,854,971 | 9,064,833
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 26,644,687 ..o [0 26,644 687 |.....c........... 32,359,184
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 ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset ...........ccoceeveuenee . 142,299,110 |.. 55,994,262 |.. 86,304,848 |. 83,850,815
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 430,956 |..eoeeececieeeeiceeines [V 430,956 |...ooovevvnnn 430,956
20. Electronic data processing equipment and SOftWArE .............ccoveveuerereicienens frererceeenenne 140,124,495 |............... 138,005,026 |.......cccevennene 2,119,469 |...occvvenee 2,709,266
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et | 5,819,966 |.........ccconne. 5,819,966 |......covverrieririieriiiens [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, 56,177,417 |oeeeieeeeeeee (V1 56,177,417 |...ccvve. 3,299,374
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerenene 7,541,381 [ 7,541,381 [ [V 0
25. Aggregate write-ins for other than invested assets ...........cccoceveeiririreeeens fooreeiieinnne 353,526,945 |......coovenne. 13,124,875 | 340,402,069 |................ 332,807,062
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 12,057,431,473 |..ccueennee 220,489,130 |.......... 11,836,942,343 |.......... 10,963,178,542
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeeee e ses s e ees e s sseeeses s s e s esesesas s sesesesesessnansesesennns [eresesisinanaes 888,743,006 |.......ccerrvreririecreriinenes (VS 888,743,006 |............... 826,721,300
28. Total (Lines 26 and 27) 12,946,174,479 220,489, 130 12,725,685,349 11,789,899,842
DETAILS OF WRITE-INS
1101.
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) 0 0 0 0
2501. Corporate owned life INSUMBNCE ......ccoooooiiieccrnivvveiiiiiisssssecrcncsiisssssen [, 326,344,054 |......covvvoeenii | 326,344,054 |....ooooveerne. 319,382,487
2502. Cash value of deferred compensation life insurance policies ...........|ooeoenne. 7,614,849 .o, [V 7,614,849 ..o 7,534,094
2503. Prepaid EXPENSES ..ooicceeiiiiiieieieie ettt [ereee e 12,686,400 |................ 12,686,409 | [0 O 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..6,881,633 |... 438,467 |... ..6,443,167 |... ..5,890,481
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 353,526,945 13,124,875 340,402,069 332,807,062




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 4,879,249,551 1SS $ cooveeeveeeeeeeeeeenn 0 included in Line 6.3
(including $  .vcevceenne. 14,664,138 MOUACO RESEIVE) .........voevicececeee e oo 4,879,249,551 |............ 4,437,499,349
2. Aggregate reserve for accident and health contracts (including $  ........c....... 278,440,758 Modco ReSErVe) ..........occeueueveis|oeecenenennncnns 350,684,469 |................ 363,295,432
3. Liability for deposit-type contracts (including $  ...cccooovvvvrviecccenn. 0 MOACO RESEIVE).......oooeeeeeeiiieieieie e |oeeeeeeeeneenas 352,593,706 |............... 225,165,562
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 33,844,093 |............... 32,263,572
4.2 Accident and health 935,115 [ 916, 148
5. Policyholders’ dividends/refunds to members $ ........ccccceeeeeee 102,733 and coupons $ ..oveveeeeeiiieeieieene 0 due
BN UNPAIA ....ooeeveecieee ettt ettt s ettt ete et et et et e e et eae et essssese st esessese s ebessebessebess et eseetese et ebe s et eesebensebensesenssaeseeseseesetensebensesennane [rerenrenenteenneaeneas 102,733 |oeeee 1,040,452
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
1T Lo ) I RPN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) ..o |on
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  .oeoeoveveeeerinenns 85,106 accident and health premiums ............cceeveveres foeeeereneneeenens 1,519,960 |....coovvveeee 854,137
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $ ...
SBIVICE ACE ..ttt ettt e a e e a e e h e e s e e bt oAb e oAbt e Rt e ea b e eR £ e eR e e oA e e eR e e R e e A e e Ae e eas e en e e en b e eR e e enteeneeeneenneeneeteennean
9.3 Other amounts payable on reinsurance, including $
(1= L= SRR RRURRR
9.4 Interest MaiNtENANCE RESEIVE ........o.eiiiiiiii ettt ettt h e ae e s bt e e bt e bt e bt eabeeateeabesaeesaeesbeesbeenbeebeans
10. Commissions to agents due or accrued-life and annuity contracts $
[, 36,473 and deposit-type contract funds $  .ovoeeeeeeeirirniieeeens
11.  Commissions and expense allowances payable On reinSUranCe asSUMEA .........cceiiuieiiiiiiieieerieesiee sttt seeseeseesreesree s [eeae s [0 0
12.  General expenses dUE OF @CCIUE ..........eovrueirieiriereninienesieesieesieesienennas 109,051,876 |............... 124,248,768
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) 3,980,353 ..o 3,320,464
14. Taxes, licenses and fees due or accrued, excluding federal income taxes . ..1,343,372 |. ... 835,685
15.1 Current federal and foreign income taxes, including $ ......ccccovvevvrereiienncne ..3,105,781 |. .. 10,036,527
15.2 Net deferred tax liability ....
16. Unearned investment inCOme .............ccccooiiiiiiiiiiciccccee
17.  Amounts withheld or retained by reporting entity as agent or trustee ............c.cccooeiieiiiiiinns
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
19. Remittances and items not allocated ..o
20. Net adjustment in assets and liabilities due to foreign exchange rates .
21. Liability for benefits for employees and agents if not included @bOVe ...
22. Borrowed money $ .....cccocceviriniiinieeens 0 andinterestthereon $  ...occcovvivicccinninienne
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.ooiiiiiiii s
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under uninsured plans .. .
24.07 Funds held under coinsurance . ...2,130,934,843 |. 2,207,476,906
24.08 Derivatives ..........cccceeeeeuenene ...196,963,769 |. .135,094,794
24.09 Payable for securities ........ 21,036,183 |. 6,255,332
24.10 Payable for securities lending ...
24.11 Capital notes $ ...eovvvveeveeeeennns and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25.  Aggregate write-ins for liabilities ............ccccooeerirrirreccceeeee 75,051,124 33,474,325
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 8,470,319,915 7,905,397,607
27.  From Separate ACCOUNES STAEMENL ...........ccceviuiieeiiiiitetetetctiee ettt ettt esese e ee e s et etesessss s e s et et e sesesessssss s st asesesesesesnss s ssssesasesesesns foeseseseseseanas 887,714,355 |.............. 825,824,255
28. Total liabilities (Lines 26 and 27) .... 9,358,034,270 8,731,221,862
29. Common capital stock .. ...2,500,000 |.
30.  Preferred Capital STOCK ..........ooiiiii ettt ettt he e bt e eh e e b e e bt e bt e bttt ennesneesneesbeenreens [eee e 0]
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e .
32, SUIPIUS NOES .....eeeiiictctceceee ettt ettt et s ettt b et ese s s es st s s et et esese s et st esesesesesssnssssssasasesesesenssssssssesesesesnsnsssssssseseseses [oreseseeneseness0OT 3 OO s 24T |oveeiiiiiinne 657,306,219
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cueuiuieiiieiiititeteteeceee ettt et s ee s ss et se bt essse s et et seseseseseas s et esssesesesesnssesssssssesesesena|erenesssnenens 511,616,224 |............... 511,616,224
34. Aggregate write-ins for special surplus funds ... 1,411,596
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 $ ...........cccou.. 1,028,651 in Separate Accounts Statement) .............. 3,365, 151,079 3,056,177,980
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 3,367,651,079 3,058,677,980
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,725,685,349 11,789,899,842
DETAILS OF WRITE-INS
2501. Liability for pension and postretirement unfunded BENETfils ... [ 14,131,471 |l 14,131,471
2502. Reinsurance reserve adjUSIMENT ...ttt [eae e 7,410,261 | 8,065,916
2503. Accumulated post-retirement DENETITS ..o [ 1,182,922 |.cooovvnnn 1,308,995
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 52,326,470 |..ooceeieine 9,967,943
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 75,051,124 33,474,325
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Separate account annuity mortality fluctuation fUN ... e
3402. Permanent surplus (GUArANTY FUNG) .....ooooiiieeeecececc ettt n s nesenas
3403. Separate account special contingency fund
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,545, 161 1,411,596




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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 ..............cccccoeveveeerc v 584,809,877 |...............819,341,098 |............ 1,022,700,566
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,600,386 |......ccoceveeeenene. 409,009 oo 1,016,734
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..278,247,378 |..
4. Amortization of Interest Maintenance Reserve (IMR) ...........c.ccococeuevevevecccuenennne 1,746,549 ,
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ................ccoeveueicforrreccicinnie 6,062 | (804) | 5,258
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 10,465,933 |................. 11,838,397 [ ..o 16,487,638
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes (8,642,933)|......ccc.c... (8,510,405) ... (11,357,296)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 13,939,853 | 13,901,997 |..oveeenen. 18,481,436
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 .. (7,978,282) (7,620,927) (10,394,593)
9. Totals (LiNes 110 8.3) .o 874,194,825 1,047,186,036 1,385,026,024
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... . ..128,570,715 |.. ..187,812,840
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 11,829,760 |....ceveeeneee 8,457,862 |................. 12,044,421
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 2,132,286 |.oooeee 2,350,094 |...ocooviis 3,076,112
19. Increase in aggregate reserves for life and accident and health contracts 429,139,238 613,452,183 685,603,640
20.  Totals (LINES 10 10 1) ..ttt s s et esese e e e ees et eeenenene 709,191,694 |......ccc... 877,444,952 |........... 1,054,125,482
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 36,741,252
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 10,600,508 |.........c.......... 9,070,880
25. Increase in loading on deferred and uncollected Premiums .............ccooveveveueuccieieieieieeeeee e e (726,199)].. ....(930,288)|..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (26,198,193) ... (32,176,147)
27. Aggregate write-ins for deductions .... 77,810,381 71,974,465 101,542,795
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 883,654,956 1,051,430,996 1,289,398,932
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt (9,460,131) e (4,244,961) ..o 95,627,092
30. Dividends to policyholders and refunds to members 4,007,806 3,323,427 7,010,548
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (13,467,937)...ccoveneeeee (7,568,388)|................. 88,616,544
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 1,895,640 12,165,184 22,238,521
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) ..........cccceueuviieeeeererenns fooeecccnne (15,363,578)|...cccncevnene (19,733,571) ..o 66,378,023
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ ... 557,125 (excluding taxes of $  ....ccvvveuricinenee 58,305
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (959,750) (2,330,589) (3,827,521)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (16,323,328) (22,064 ,161) 62,550,502
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,058,677,980 2,534,300,306 2,534,300,306
37 NEtINCOME (LINE 35) ...ttt es e e s e e eseseseneneneensesee e eeneennnens (16,323,328) ... (22,064,161)[....cocveeennee 62,550,502
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 417,152,273 214,760,025 549,683,754
39. Change in net unrealized foreign exchange capital gain (I0SS) .........ccceeruiriieriirieniienie e e R R 0
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 13,177,075 |.. ... 22,222,831 |.. ... 13,201,250
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(33,140,490)|.. ..(28,632,838)]|.. ..(29,110,349)
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:
L1028 == T I PSSR SO 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:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee 0]
51.4 Change in surplus as a result Of FEINSUANCE ..........cceiiiiiiiiiiieieeee et e s e 0
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (50,000,000) ....c0cvevenne (50,000,000) ....c0cvevenne (50,000,000)
53. Aggregate write-ins for gains and losses in surplus (6,675,226) (7,397,573) (5,837,512)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 308,973,100 120,514,908 524,377,674
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,367,651,079 2,654,815,214 3,058,677,980
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...ttt s e e e e enneeeneeenaeaseseeneannaoeneeeeeeaeaeanens 1,346,806 |................... 1,524 137 oo 1,296,731
08.302. Change in corporate owned life INSUFANCE .........coccoioioieieieeeecececice e 6,961,566 |......cocee.... 7,009,240 .o 10,361,444
08.303. MODCO INTEIEST ..ttt s s es e s e e s eses s s s nsnsesesenns fenseenennnanaas (16,286,654) (22,052,768)
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 RPN O TTRT 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (7,978,282) (10,394,593)
2701. Funds withheld expense ............. ...66,835,824 |. ...90,779,793
2702. Change in agents deferred comp .. 11,713,896 |.. ... 12,625,860
2703. Fines and PeNaliies ..ottt 476 ..o 15,100 [ 15,200
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceevevevevivevereeeeeeeeeeee e eveasdfeeeeeeseeseeeeas (739,815) . (871,542) . (1,878,058)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 77,810,381 101,542,795
5301, CediNG COMMISSTON w.oouiiieiectctceceic ettt ettt ettt ettt s e s e besesess s s ssesesesesesssnesssasans |eansnenesenenas (6,675,226) (10,477,345)
5302. Change in liability for pension and postretirement unfunded benefits ... ..4,639,833
5303. wre fre e [
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e [0 RPN O TTRT 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (6,675,226) (7,397,573) (5,837,512)
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

............... 655,912,188 |................889,469,567 |............ 1,099,425 ,500
................ 259,335,550 |............... 171,947,735 |.............. 284,650,408
8,118,325 9,057,803 11,862,423
923,366,064 1,070,475, 105 1,395,938,331
................ 462,957,310 |................453,5612,227 |............... 610,451,461
................ (26,858,083)|................(32,245,643)|................(45,178,124)
................ 162,634,005 |................155,349,390 |................ 186,858,583
................. 15,040,739 |................. 16,590,640 |................. 26,117,051
9,441,816 17,102,622 19,716,052
623,215,787 610,309,236 797,965,023

300, 150,276 460, 165,869 597,973,308

... 39,267,405

................................. 0

................... 6,949,485

................................. 0 [0 o, 101,405
14,971,472 11,298,205 4,841,496
................ 518,805,239 |................408,986,795 |...............500,345,924
................ 800,348,865 |................496,554,778 |................925,503, 161
................. 15,024,530 |................. 12,330,741 |................. 16,244,255
................. 48,405,341 |................... 2,478,838 |................ 26,968,442
....................... 422 477 | 1,005,182 e 1,184,308
................. 22,543,520 |.....ceveee.... 1,116,519 | 8,258, 741
4,670,981 14,173,784 21,412,657
891,415,723 527,749,842 999,571,564
24,709,101 11,916,311 19,484,471
(397,319,586) (130,679,358) (518,710, 111)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
............... 122,554,066 |................. (9,321,405)|................(13,684,303)
................. 50,000,000 |................. 50,000,000 |................. 50,000,000
(62,438,448) (31,139,501) 22,913,310
10,115,618 (90,460,906) (40,770,993)
................ (87,053,691)|................239,025,605 |................. 38,492,203
................ 115,353,149 |................. 76,860,946 |................. 76,860,946
28,299,457 315,886,550 115,363, 149

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

................ 383,041,994 |................380,341,128 |.............. 554,050,846
................................. 0 [ 0 o0
............... 285,445,601 |................527,765,177 |................610,674,259
................. (2,571,205)|................. (6,012,753)|................(11,982,963)
................... 7,883,976 |................... 8,483,877 |................. 11,285,089
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................ 673,800,366 |................910,577,429 |............1,164,027,231
...................... 602,454 |...................... 530,000 ...................... 535,619

674,402,820 911,107,429 1,164,562,850
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NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

D.

Accounting Practices

The financial statements of National Life Insurance Company (“the Company”, "NLIC", "National Life") are presented on the basis of accounting practices prescribed or
permitted by the Vermont Department of Financial Regulation (“the Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the State of Vermont for determining and reporting the financial condition
and results of operations of an insurance company, for determining its solvency under Vermont Insurance Law. The National Association of Insurance
Commissioners’ ("NAIC") Accounting Practices and Procedures Manual ("NAIC SAP") has been adopted as a component of prescribed or permitted practices by the
Department. NAIC SAP consists of Statements of Statutory Accounting Principles ("SSAPs") and other authoritative guidance. The Commissioner of the Vermont
Department of Financial Regulation ("The Vermont Commissioner”) has the right to permit specific practices that deviate from the NAIC SAP.

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

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (16,323,328) $ 62,550,502
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (16,323,328) $ 62,550,502
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 3,367,651,079 $ 3,058,677,980
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,367,651,079 $ 3,058,677,980

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and assumptions that affect the reported amounts of
assets and liabilities. It also requires the disclosure of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenues and
expenses during the reporting period. Actual results could differ from those estimates.

Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Bonds not backed by other loans are stated at amortized cost using the interest method. Securities deemed to be other than temporarily impaired are written down to
their fair value.

6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is used to value all
securities except for interest only securities or securities where the yield had become negative, that are valued using the prospective method.

Going Concern - N/A

NOTE 2 Accounting Changes and Corrections of Errors - N/A

NOTE 3 Business Combinations and Goodwill - N/A

NOTE 4 Discontinued Operations - N/A

NOTE 5 Investments

A

E.

F.

G.

Mortgage Loans, including Mezzanine Real Estate Loans - N/A
Debt Restructuring - N/A
Reverse Mortgages - N/A

Loan-Backed Securities
(1) Prepayment assumptions used in the calculation of the effective yield and valuation of loan-backed bonds and structured securities are based on available
industry sources and information provided by lenders. The retrospective adjustment methodology is used for the valuation of securities held by the Company.

(2) N/A
(3) N/A
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ (39,904)
2. 12 Months or Longer $  (16,159,047)
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 21,349,020
2. 12 Months or Longer $ 50,940,761
(5) The evaluation of securities for impairment is both a quantitative and qualitative process. Evaluation includes but is not limited to, general economic

conditions, the issuer's financial condition and/or future prospects, the effects of changes in interest rates or credit spreads, the expected recovery period.
The process incorporates information from third-party sources along with certain internal assumptions and judgments regarding future performance. Where
possible, data is benchmarked against third-party sources.

Dollar Repurchase Agreements and/or Securities Lending Transactions - N/A
Repurchase Agreements Transactions Accounted for as Secured Borrowing N/A

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - N/A
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NOTES TO FINANCIAL STATEMENTS

H. Repurchase Agreements Transactions Accounted for as a Sale - N/A

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - N/A
J.  Real Estate - N/A

K.  Low Income Housing tax Credits (LIHTC) - N/A

L.  Restricted Assets - N/A

M.  Working Capital Finance Investments - N/A

N.  Offsetting and Netting of Assets and Liabilities - N/A

O. 5GI Securities - N/A

P.  Short Sales - N/A

Q. Prepayment Penalty and Acceleration Fees - N/A

R.  Reporting Entity’s Share of Cash Pool by Asset Type

Asset Type Percent Share
(1) cash 0.0%
(2) cash Equivalents 100.0%
(3) Short-Term Investments 0.0%
(4) Total (Must equal 100%) 100.0%

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

NOTE 7 Investment Income
C. The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued __ Amount
1. Gross $ 88,277,641
2. Nonadmitted $ -
3. Admitted $ 88,277,641

D. The aggregate deferred interest. - N/A

E. The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.
Amount
Cumulative amounts of PIK interest included in the current principal balance $ 9,684,186

NOTE 8 Derivative Instruments
No significant change.

NOTE9 Income Taxes
No significant change.

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

NOTE 11 Debt
A.  The Company does not have any debt covered by SSAP No. 15, Debt and Holding Company Obligations.

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Boston which provides National Life with access to a secured asset-based borrowing
capacity. It is part of the Company's strategy to utilize this borrowing capacity for funding agreements and for backup liquidity. The Company has received
advances from FHLB in the form of funding agreements, which are included in the liability for deposit-type contracts. The proceeds of the FHLB funding
agreements have been invested in fixed-rate and floating-rate assets.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 5,000,000 $ 5,000,000 $ -
(c) Activity Stock $ 12,035,700 $ 12,035,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 17,035,700 $ 17,035,700 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 1,264,574,266 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 4,851,580 $ 4,851,580 $ -
(c) Activity Stock $ 6,785,500 $ 6,785,500 $ -
(d) Excess Stock $ 349,200 $ 349,200 $ -
(e) Aggregate Total (a+b+c+d) $ 11,986,280 $ 11,986,280 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 1,225,431,307 XXX XXX

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

71
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NOTES TO FINANCIAL STATEMENTS

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

Eligible for Redemption
1 2 3 4 5 6
6 Months to
Current Year Total Note Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 5,000,000 $ 5,000,000 $ - $ - $ - $ -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 520,884,157 $ 536,154,161 $ 299,328,882
2. Current Year General Account Total Collateral Pledged $ 520,884,157 $ 536,154,161 $ 299,328,882
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 377,747,450  $ 393,648,038  $ 168,075,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 523,235,885 $ 550,111,449 $ 299,328,882
2. Current Year General Account Maximum Collateral Pledged $ 523,235,885 $ 550,111,449 $ 299,328,882
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 377747450 $ 393648038  $ 168,075,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 299,328,882 $ 299,328,882 $ - $ 299,328,882
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 299,328,882 $ 299,328,882 $ - $ 299,328,882
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 168,075,000 $ 168,075,000 $ - $ 168,075,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 168,075,000 $ 168,075,000 $ - $ 168,075,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 299,328,882 $ 299,328,882 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 299,328,882 $ 299,328,882 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

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

7.2
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NOTES TO FINANCIAL STATEMENTS

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

A. Defined Benefit Plan

The Company sponsored a frozen non-contributory qualified defined benefit plan that provided benefits to employees in the career channel general agencies. The plan
was amended effective January 1, 2004 to freeze plan benefits. No new participants were admitted to the plan after December 31, 2003, and there were no increases
in benefits after December 31, 2003 for existing participants. The pension plan was separately funded. Effective July 31, 2023, the Plan was terminated. In addition,
the Company sponsors other pension plans, including a non-contributory defined benefit plan for National Life career general agents who met the eligibility
requirements to enter the plan prior to January 1, 2005. These defined benefit pension plans are non-qualified and are not separately funded. Plan assets that support
the funded plans are primarily mutual funds and bonds held in a Company separate account and funds invested in a group variable annuity contract held in the general
account of National Life. None of the securities held in the Company’s separate account were issued by the Company.

The Company sponsors defined benefit postemployment plans that provide medical benefits agency staff and agents. Medical coverage is contributory; with retiree
contributions adjusted annually, and contain cost sharing features such as deductibles and copayments. The postemployment plans are not separately funded, and the
Company, therefore, pays for plan benefits from operating cash flows. The costs of providing these benefits are recognized as they are earned.

The Company also sponsors various defined contribution and deferred compensation plans.

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
(4) Components of net periodic benefit cost

a. Service cost $ - $ - $ - $ - $ - $ -
b. Interest cost $ 1,281,170 $ 2,283,850 $ 11,957 $ 21,761 $ - $ -
c. Expected return on plan assets $ - $ (306,199) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ 3,601,531 $ - $ - $ - $ -
e. Gains and losses $ 830,462 $ 1,229,406 $ (102,030) $ (136,098) $ - $ -
f. Prior service cost or credit $ - $ - $ - $ - $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ (3,703,327) $ - $ - $ - $ -
h. Total net periodic benefit cost $ 2,111,632 $ 3,105,261 $ (90,073) $ (114,337) $ - $ -

E. Defined Contribution Plan
The Company participates in a 401(k) plan for its employees. Employees earning less than a specified amount and hired prior to January 1, 2021 receive a 75% match
on up to 6% of an employee's salary, subject to applicable maximum contribution guidelines. Employees earning more than a specified amount will receive a 50%
match on up to 6% of an employee's salary, subject to applicable maximum contribution guidelines. Employees hired on or after January 1, 2021 will receive a 100%
match up to 6% of an employee's salary, subject to maximum contribution guidelines. Additional employee voluntary contributions may be made to the plans subject to
contribution guidelines. Vesting and withdrawal privilege schedules are attached to the Company's matching contributions. Plan assets invested in the mutual funds
are outside the Company and, as such, are excluded from the Company's assets and liabilities.

The Company also provides a 401(k) plan for its regular full-time agents. The Company makes an annual contribution equal to 6.1% of an agent's compensation up to
the Social Security taxable wage base plus 7.5% of the agent's compensation in excess of the Social Security taxable wage base. In addition, the agent may elect to
defer a portion of the agent's compensation, up to the legal limit on elective deferrals, and have that amount contributed to the plan. Total annual contributions cannot
exceed certain limits which vary based on total agent compensation.

For all of the Company's defined contribution plans, accumulated funds may be invested by the employee in a group annuity contract issued by the Company or in
mutual funds.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change.

NOTE 14 Liabilities, Contingencies and Assessments
No significant change.

NOTE 15 Leases
No significant change.

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

No significant change.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B.  Transfer and Servicing of Financial Assets - N/A

C. Wash Sales - N/A
NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - N/A
NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - N/A

NOTE 20 Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

Bonds $ -1$ 3,096,152 | $ - 198 - 19 3,096,152
Common Stock $ 799,537 | $ - 13 18,526,535 | $ 107,668,969 | $ 126,995,041
Derivatives $ 2,294,636 | $ 325,634,842 | $ - 1% - 19 327,929,478
Other Invested Assets $ - 19 - 19 - 19 95,633,680 | $ 95,633,680
Cash, Cash Equivalents & Short Term

Investments $ (8,484,237) | $ - 18 - 198 36,783,694 | $ 28,299,457
Separate Accounts 3 985,622 | $ 289,742,326 | $ - 19 598,015,054 |$ 888,743,002
Total assets at fair value/NAV 3 (4,404442) | $ 618473320 | $ 18,526,535 1§ 838,101,397 | $ 1,470,696,810
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

B.

C.

D.

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives $ - 193 196,963,769 | $ - 193 - 193 196,963,769
Total liabilities at fair value $ -19 196,963,769 | $ -19 -1 196,963,769
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock $ 15895303 |$ - 198 - 198 - 198 39,232 | $ 2,592,000 | $ - 198 - 198 $ 18,526,535
Total Assets $ 15895303 | $ -193 -193 -193 39232 | $ 2592000 | $ -193 -193 $ 18.526.535
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities
Total Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 $ -

(3) The Company recognizes transfers between levels on the actual date of the event or change in circumstances that caused the transfer.

(4) Bonds — Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Bonds are valued using
cash flow models based on appropriate observable inputs such as market quotes, yield curves, interest rates, and spreads. These securities are generally

categorized in Level 2 of the fair value hierarchy; in instances where significant inputs are unobservable, they are categorized as Level 3.

Common stocks - Common stocks consist mainly of mutual funds that are traded daily and have a net asset value. These securities are not categorized in
the fair value hierarchy. For FHLB common stock par value approximates fair value and are categorized as Level 3.

Preferred stocks - Investments in redeemable preferred stock are reported at amortized cost or fair value based on their NAIC designation and perpetual
preferred stock are reported at fair value not to exceed the effective call price, including brokerage and other related fees.

Derivative assets and liabilities - Derivative assets and liabilities include options, swaptions, interest rate swaps and futures contracts. Fair value of these
over the counter ("OTC") derivative products is calculated using models such as the Black-Scholes option-pricing model, which uses pricing inputs observed
from actively quoted markets, and is widely accepted by the financial services industry. The majority of the Company's OTC derivative products use this and
other pricing models and are categorized as Level 2. Fair values of futures are based on quoted prices which are observable and readily and regularly
available in an active market. Therefore, futures are categorized as Level 1.

Partnerships - Investments in limited partnerships are included in other invested assets. Limited partnerships do not have a readily determinable fair value,
and as such, the Company values them at its prorata share of the limited partnership’s NAV, or its equivalent. Investments in limited partnerships are not
categorized in the fair value hierarchy.

Short term investments — Money markets included in short term investments are valued using NAV as a practical expedient.

Separate account assets - Separate account assets include assets supporting our variable products which are carried at fair value. Separate account assets
also include the assets of the Company's separately funded pension plans, which are primarily comprised of bonds and limited partnerships. Separate
account assets that are valued usina NAV as a practical expedient are not cateqorized in the fair value hierarchy.

(5) For additional information on derivatives see 20(A) 1-4 above.

Additional fair value information regarding the fair value of benefit plan assets is included in Note 12.

Na

\)

Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $6,378,081,596 | $6,823,123670 | $ 260,402,433 | $6,106,306,025 |$ 11,373,138 | $ - 19 -
Preferred Stock $ 897,352 | $ 1,000,000 |$ - 19 897,352 | $ - 19 - 19 -
Common Stock $ 126995041 |$ 126995041 |$ 799,537 | $ -|$ 18526535 |$ 107,668,969 |$ -
Mortgage Loans $ 480,765153 |$ 497,189045 |$ - 19 - |$ 480,765,153 |$ - 19 -
Real Estate $ 47669640 |$ 47,669,640 |3 - |$ 47669640 |$ - 19 - 19 -
Cash, Cash Equivalents
& Short Term
Investments $ 28299457 |$ 28299457 |$ (8484237)|$ - 19 -|$ 36783694 |$ -
Derivative Asset $ 327929478 |$ 327929478 |$ 2294636 | $ 325634842 1% - 19 - 19 -
Surplus Notes $ 94247984 |$ 89,001,050 |$ - |9 94247984 | $ - 19 - 19 -
Other Invested Assets $ 98860227 |$ 98,860,227 |3 - 19 - 19 - |$ 95633681 |$ 3,226,546
Separate Account
Assets $ 888,743,003 |$ 888,743,002 |$ 985622 | $ 289742326 | $ - |$ 598015054 |$ -
Derivative Liability $ 196,963,769 |$ 196,963,769 |$ - 1% 196963769 | $ - 19 - 19 -

Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation
It was not practicable to determine the fair value of
these financial instruments as a quoted market
Other Invested Assets $ 3,226,546 0.000%l| price is not available.
Practical Expedient Investments
Unfunded
Carrying Value Commitments As Redemption
September 30, 2024 | of September 30, Frequency (If

Type or Class of Financial Instrument Value 2024 currently eligible) Redemption Notice Period
Common Stock $ 107,668,969 | $ - | Not Applicable |Not Applicable
Cash, Cash Equivalents & Short Term
Investments $ 36,783,694 | $ - | Not Applicable |Not Applicable
Other Invested Assets $ 95,633,681 | $ 32,940,054 | Not Applicable |Not Applicable
Separate Account Assets $ 598,015,054 | $ 4,351,769 | Not Applicable |Not Applicable

NOTE 21 Other ltems
No significant change.

NOTE 22 Events Subsequent
No significant change.
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NOTE 23 Reinsurance
No significant change.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination - N/A
NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses - N/A

NOTE 26 Intercompany Pooling Arrangements - N/A

NOTE 27 Structured Settlements - N/A

NOTE 28 Health Care Receivables - N/A

NOTE 29 Participating Policies
No significant change.

NOTE 30 Premium Deficiency Reserves
No significant change.

NOTE 31 Reserves for Life Contracts and Annuity Contracts
No significant change.

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change.

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change.

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No significant change.

NOTE 35 Separate Accounts
No significant change.

NOTE 36 Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

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

12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

12/03/2020

By what department or departments?
Vermont Department of FINANCIal REGUIGLION ..........ouiiii ettt ettt e bttt a bt e a et she e she e she e e b e e be et e enbeenbeeneesaeesneesneas

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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

Equity Services, INC. ..o Montpelier, VT e ....NO.....|....NO.....[....NO.....]... YES....

NLG Capital, INC. oo Montpelier, VT . ....NO.....]....NO.....|...NO.....|... YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... T 4,790,156

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

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

.4,561,216

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

.2,278,776,944

LOLHLe e

All Other 30,000,000 30,000,000
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,313,338,160 ...2,719,667,098
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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
P MOrgan Chase ........cccccevieeeieieececec et Nl YOTK, NY et

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

NLG Capital, Inc. ..ocoooeeeeie
Varagon Capital Partners, L.P. .........
Western Asset Management Company, LLC ....
Blackrock Financial Management, Inc. ......
PineBridge Investments, 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 assets?.....

Yes [ X] No[ ]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
109396 NLG Capital, Inc. ..occoooeeeeie 5493008017ZBDR2FW152 ........ .
Varagon Capital Partners, L.P. ... 529900RMJGEJKAKESJIO ........

549300C5A561UXUICN46 ........
549300LVXYIVJKE13M84 .
CLDVYBVY4GNT81Q4VM57 .

Western Asset Management Company, LLC
Blackrock Financial Management, Inc.
PineBridge Investments, LLC

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeieiiiine Yes[ 1 No[X]
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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 B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

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 497,189,045

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 497,189,045
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $ 0
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 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
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 0
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 0
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 FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
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 $ 497,189,045
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 0
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 to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 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 0.000 ‘%
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

3.3 Do you act as an administrator for health savings accounts? ...

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 DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] 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 National 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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b s 1,302,590 |..ooveveienenn 2,000 [ooenineen 121,577 [ 0 e 1,426,167
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR s ..
5. California .. CA .27,967,514 |..
6. Colorado ...... .. CO ...1,531,389 |..
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC ....360, K ..
10.  Florida .. .. FL ...27,542,216 |. .33, 413 649 |..
11.  Georgia .. GA ...10,960, 154 |. .12,209,101 |..
12.  Hawaii .. . HI ....337,831 |.
13.  Idaho .... . ID ....570,640 |.
14.  lllinois ... L ...15,741,974 |.
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM ..
33. New York ..... .. 405,639, 962 ..
34. North Carolina .. .14,651,663 |..
35.  North Dakota ...80,885 |..
36. OO coveeeeeee .. 3,657,265 |..
37. Oklahoma .
38. Oregon ......... ,685, ..
39. Pennsylvania ... 10 377,717 |..
40. Rhode Island .... ...1,327,249 |..
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT X ..
59, Subtotal ......c.ccciiiiiiii 381 633 249 671,429,698
90. Reporting entity contributions for employee benefits
PIANS. ... 859,001 (1,948,705)
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveien 7,699,940 ..o 67,179 | (1 (V1 FU 7,767,119 [ 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.................... 0.
94.  Aggregate or other amounts not allocable by State. |. 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0.
96. Plus Reinsurance Assumed. K 0.
97  Totals (All Business).... . 399, 846 061 |. 0.
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 86,016,976 ,412, 0 ,547,
99. Totals (All Business) less Reinsurance Ceded XXX 313,829,085 282, 755 915 1,540,783 0 598,125,782 602,454
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ... .. 4,250 |. .(941)|.. ..521,176 |.. 0
58002. ..coiiiiieiiie e
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
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 517,867 4,250 (941) 0 521,176 0
9401. Aggregate or other amounts not allocable by
State o e XX [ 21,093 | [V R (U SN 0 e 21,093 | 0
9402, i sfeene s XXX e e f
9403, e sneessfeneees XX e e fe
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieeiiieiiieeiesieieseeseseesee st XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 21,093 0 0 0 21,093 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..ecevveerieerieeiens eveene 0
2. R - Registered - Non-domiciled RRGs ...0 5. N - None of the above - Not allowed to write business in the state............. ....... 6

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........

11
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0000 ...|National Life Group .....cooeeeeveeeeeeeees | eeees 00000 ... 03-0359221 .. [0 ..eevvvvvvnne |0 weviiiiiiiiiin | e National Life Holding Company ................... VT UIP et | e Board ..ooovieeiiieiieeeeeeeeeees 200,000 | e ... N0...... 0
National Life Group Charitable Foundation,
. 0000 ...|National Life Group .....cooeveeeeveeeeeees | eeees 00000 ....|20-4818866 .. Inc. National Life Holding Company Management.... .. 100.000 ...|National Life Holding Company .... 0.
0000 ...|National Life Group .......cceevveeeeeeeees | anee 00000 ....|03-0359222 .. NLV Financial Corporation .. . ..UDP....... |National Life Holding Company .. .. |Board ... .. 0.000 .... |National Life Holding Company . 0.
. 0634 ...|National Life Group .....cooevveveeeeeeeees | eeees 66680 ....|03-0144090 .. National Life Insurance Company JUUURN VR DU IR RE........ NLV Financial Corporation . | Board .. 0.000 .... |National Life Holding Company .... 0.
0634 ...|National Life Group .......cceeveeveeeeeees | 65528 ....|75-0953004 .. Life Insurance Company of the Southwest ...... LT e DS........ National Life Insurance Company .. . | Ownership .100.000 ...|National Life Holding Company .... 0.
. 0000 ...|National Life Group .....cooeeveveveeeeeees | eeees 00000 ....|03-0221140 .. NLG Capital, Inc. ...... . [NLV Financial Corporation .... Board ... ..]..0.000 .... |National Life Holding Company . 0.
0000 ...|National Life Group .......cceevveeeeeeeees | anee 00000 ....|03-0221141 .. Equity Services, Inc. . . NLV Financial Corporation .. | Ownership .100.000 ...|National Life Holding Company .... 0.
. 0000 ...|National Life Group .....cooeeeeveeeeeeeees | eeees 00000 ....|47-3406482 .. National Life Distribution, LLC ... LT .|Life Insurance Company of the Southwest ... |Ownership .100.000 ...|National Life Holding Company .... 0.
0634 ...|National Life Group .......cceeveeeeeeeenes |anee 15803 .... [47-4708436 .. Catamount Reinsurance Company ... NLV Financial Corporation . | Ownership.. ..}.100.000 ...|National Life Holding Company . 0.
. 0634 ...|National Life Group .....oooevveeeeeeeeeees | eeees 16057 .... [81-3685613 .. Longhorn Reinsurance Company .... .INLV Financial Corporation .. | Ounership .100.000 ...|National Life Holding Company .... 0.
0000 ...|National Life Group .......cceeveveeeeeeees | unee 00000 ....|32-0547196 .. MRCC Senior Loan Fund I, LLC .... Life Insurance Company of the Southwest ... |Ownership ..50.000 ....|National Life Holding Company .... 0.

Asterisk

Explanation




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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

NO

AUGUST FILING

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

Explanation:

Bar Code:

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

0
0
0

0 3
0 3
0 3

14



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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.  Items not allocated .......cocooeviieieiiieccccccee s o 6,455,115 | 22,914 | 6,432,201 |.ocveviine 5,882,855
2505.  MiSCEITANBOUS .......oveveeceeeee ettt |oaeseseseensesenanane 426,518 |..cocveveeie 415,552 [ 10,966 |..coooovevevercrciiee 7,626
2597. Summary of remaining write-ins for Line 25 from overflow page 6,881,633 438,467 6,443,167 5,890,481
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Provision for sales practice litigation ...t [ereseee et 2,032,633 [ 2,053,726
2505.  Guaranty fund ......ccccoeenee .659,844 |...
2506. Commission accumulation liability .. ... 16,447 |...
2507.  Accrued interest on death claims ... .... 669,359 ...
2508, MISCEITANEOUS ....vuvuirieieieettiesi ettt bbb bbb bbb te bbbttt b ettt st foetenneaeeenees 48,888,187
2597.  Summary of remaining write-ins for Line 25 from overflow page 52,326,470 9,967,943
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.  Miscellaneous dedUCTTONS ......cooeieeeeeee ettt ee e e ee e e e seneen e eeeeee | (739,815) v (871,542) | (1,878,058)
2797. Summary of remaining write-ins for Line 27 from overflow page (739,815) (871,542) (1,878,058)

15




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 49,741,639 |.....cocnev. 51,854,601

2. Cost of acquired:

2.1 Actual cost at iMe OF ACQUISITION ...........ccviuiiietetcecececceece ettt ettt st e e s s s st et eseseass s s s st esesessasananns |oeseeseseeeseueseieseeeeeeneeas [ R 447,015
2.2 Additional investment made after CQUISITION ..............c.ceueiieiiiiieietetcecece ettt ettt es et sesessss s sssnesesenenes|eeeeeseiesenenneneneeas A22 477 oo 737,293

3. Current year change in encumbrances

4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen

5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas (O RN 0

6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0

7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie it ees [oeeeee e (O RN 0

8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 2,494 476 |.......ocoene.. 3,297,270

9. Book/adjusted carrying value at the end of current period (LiNes 14+2+3+4-5+68-7-8) .........cc.ceveerueueeereeerceeeeeeeeeesesssaeeesesennans [oeeeeeeeseeeaens 47,669,640 |................. 49,741,639
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11.  Statement value at end of current period (Line 9 minus Line 10) 47,669,640 49,741,639

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 ..........cccvovviveririeueereeninenisieeieieeenes feeeeeeeenns 477,051,552 |....cocvee 489,350,515

2. Cost of acquired:

2.1 Actual cost at time of acquisition oottt et et e et e et e et et e et e et e et e et e et e et e e e e eee e e eeeeeneereereereene feeeeeeeeeeeans 47,268,000 |................. 22,650,000
2.2 Additional investment Made after CQUISITION ...............ceveueuieiieeeeeeeeetetcecees s e st sesesesessee e sesesesesesssssssesesesssnnessnssans |oeseeseseseseannens 1,137,341 [, 4,318,442

3. Capitalized deferred interest and other .............

4. Accrual of discount ............ccccoeeiiiiinnn.

5. Unrealized valuation increase/(decrease) ..

6. Total gain (loss) on disposals .................

7. Deduct amounts received on disposals ..

8. Deduct amortization of premium and mortgage interest points and commitment fees .........

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccccuiiiiiiiiiiiii s [reese e [0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-.cccooveee... 897,189,042 |
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .

14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 497,189,042 477,051,552
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 PriOF YEAT ..........c.c.cucueueiiiieieieeeeeeeee ettt eaeass s s s sesssnnas [eeeeeeeeeeieiens 179,333,256 |....oocveveee 183,022,439
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .

3. Capitalized deferred interest and other .............

4. Accrual of discount

5. Unrealized valuation increase/(decrease) ..

6. Total gain (loss) on disposals .............

7. Deduct amounts received on disposals .....

8. Deduct amortization of premium and depreciation ..

9. Total foreign exchange change in book/adjusted carrying value ..

10. Deduct current year’s other than temporary impairment reCOgNIZEA ............couiiiiiiiiieiieiee ettt [eeeenee e [0 U 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiuriiiieierereeeeeeeeeeieeeieieiees [ 187,861,278 |.....cevnenee 179,333,256
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13.  Statement value at end of current period (Line 11 minus Line 12) 187,861,278 179,333,256
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 YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 8,860,639,641 |............ 7,813,126,631

2. Cost of bonds and stocks acquired ...817,227.,973 |................ 964,241,784

3. ACCTUAI OF QISCOUNT ...ttt s e ss st ese e s e e e s s sesesenesesnsssnesesenensnnnssnssenens [ooeeeeennes 14,041,090 [ 15,445,413

4. Unrealized valuation iNCrease/(AECIEASE) ...........ccvuriirirereieiiiieiieseeisesssesesessssssssssesessssssssssesessssssssssesesssssssssessssssssssesesessssnnns |ooececeenenen. 418,060,368 [ 551,460,616

5. Total gain (I0SS) ON QISPOSAIS ........c.euiiiiieieieieeeieeeieie ettt s et ese e ee s ssesesesesenesensssssesesesensnssenssssnssesenens [oeeeenensesnnenenenenid 11,808 oo 2,374,341

6. Deduct consideration for bonds and stocks disposed of

7. Deduct amortization of premium ..........cccccceveeiiieiiieiienieseees

8. Total foreign exchange change in book/adjusted carrying value ..

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas (V1 2,104,860
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .......................................... 121,340
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceerrririririerereeeererisieeeeeenes oo 9,636,144 174 | 8,860,639,641
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 9,636,144 ,174 8,860,639,641

SI101
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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 bbbt b et [ 4,336,399,912 |...cccreneene 265,365,310 |...coccoveneene 124,786,634 |................ (8,238,904)|............ 4,195,005,054 |............ 4,336,399,912 |............ 4,468,739,684 |............ 4,069,063,987
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 2,084,920, 747 |..ooovvrinene. 65,487,215 |...covienene 38,825,397 |.....ccoeennen 13,442,096 |............ 2,114,424 ,231 |........... 2,084,920, 747 |............ 2,125,024,661 |............ 2,166,828,089
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 171,678,291 | 7,377,558 |.cooiienne 17,378,585 |.ooeie 7,179,947 | 174,783,644 |............... 171,678,291 ..o 168,857,211 |..ooveeneee 173,834,989
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 44 771,534 | [ 595,919 | (6,759,805)|......ccc.c.cc. 41,238,897 |.....oceeeneen. 44.771,534 |...cocvn. 37,415,810 |ocvvnene 47,391,069
5. NAIC B () ittt b ettt ne s [re e 17,255,170 | [V [V (3,739) [cceeeeene 17,258,812 |.cooveneee 17,255,170 |.coveeneee 17,251,431 | 17,262,403
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 5,940,538 0 42,032 (63,639) 3,176,118 5,940,538 5,834,867 5,101,810
7. Total Bonds 6,660,966,192 338,230,083 181,628,567 5,555,956 6,545,886, 756 6,660,966,192 6,823, 123,664 6,479,482,347
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 1,000,000 ..o [V T [V [V 1,000,000 [..ccoeornreenne 1,000,000 [..ooeorneeenne 1,000,000 [..oovornrennne 1,000,000
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
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 1,000,000 0 0 0 1,000,000 1,000,000 1,000,000 1,000,000
15. Total Bonds and Preferred Stock 6,661,966, 192 338,230,083 181,628,567 5,555,956 6,546,886, 756 6,661,966, 192 6,824, 123,664 6,480,482, 347
(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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc.ooiiiiiiiieiieeeeee ettt sseesneeneeneennees [eesiesnesiesisssse e s saesinesins [oaeeee e s

2. Cost of short-term investments acquired

3. Accrual of discount ...

4. Unrealized valuation increase/(decrease) ...........

5. Total gain (loss) on disposals ...

6. Deduct consideration received on disposals

R O I=Yo [¥Te: =To o LoT g (4= i o g I}l o4 =14 41Uy o ST PTUR RO PR RO

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiiiiie e ses oo s s [ore s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiieie s oo oo
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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) ........cceueviuiueueuiiriesiseseseissssesesesessssssssesesessssssssesessssssssssesesassssssssesasassss  sesssssssesenns 115,692, 184
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 61,490,742
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 11,098,725

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 40,798,746
Considerations received/(paid) ON EIMINALONS ..............c.cc.eviueiuceeiceei ettt et see s st s st s st a et e s s s s s s s e s s s s s s s et s e s s s s s s s s s s nsessse s ssennsanans | ebessesessesises 99,398,398
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LIN@s 1+2+3+4+5-B+7+8+9) .........coevoiuirieerieerieieeesesesese e ssessse s s s sesssenssenns eassesssseenses 129,681,999
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) ........cc.oviiueiiieeiieeiiee ettt tesae st ss et ss et ess e e sse st sse b ens et ensesensesensesensesensesenaesans sebesssiesiseas 129,681,999

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.ovccueueuereececeeeeeeeesesassesesesesssssesesesessassssesesesssssssssesasssassssesassssanas <5asssssssesasasasnes 808,568
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............ccccueueieeeeerueueeeeeeeeecaeas ceeeeeeeeneeneeeeees 475,148
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ............ccccveveieieieieies covrerereseeieeeeeens 52,250

3.12 Section 1, COIUMN 15, PHIOT YEAT .......cvevevieieieeeieteteeeeieeeeeeeeeteseaseenenes eeeesesssseseseseeea 79,338 (27,088)
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MINUS ..........cccceviiiiiiiiiiis e 0

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 52,250

3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevevirieeeeseereieretesiieeeeeies eeereressseeseseseeens 79,338

3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e (27,088) ..o (27,088)

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 ............cccccociiiiiiiiinei s 0

Less:

4.21 Amount used to adjust basis of hedged item ... 0

4.22 AMOUNE FECOGNIZEA .......evveveeceeeeeieeteteeeee ettt eaeae s s st esesesessasans fesebesesesasaesssseneseseneaeas 0

4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 0

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) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 1,283,716
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.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 1,283,716
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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

o WYYt T 7 7o T O SPPTR 129,681,999
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 1,283,714
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 130,965,712
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 327,929,479
Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (196,963,767)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt e et et et et et et et et et et et et e e et e e e e ee e e e e eeeeeeenaeen aanevesseeseans 129,681,999
Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 1,283,714
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 130,965,712
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 327,929,479
Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (196,963,767)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuieiiiiieieeeieetieetsts et st st eeees b s b e s b es e £s b £ b4 £ st e £ e £ b £ b e b £t e bbbttt niats oebeseebesecsenecrnes 501,248
Part B, SECHON 1, COIMN 20 ......uiuiuiuiuieetieetieetsisetsesetessetessesees e s eaees e ees e es b £ e £ e eseh £ ee £t e e e b e ee b b s bbbt eb et febesecbesessesecrnes 160,600
Part D, SECHON 1, COIUMN 12 ...ttt h bbbttt etes ebeticbesesbesecbnes 661,848
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 109,312,780 |..coeeeeeneee 85,243,500
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,134,860,762 |............ 1,717,100,804
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEASE/(ECIEASE) ..........ccviveviviverererieieieeeeetetetetesesee s et s s esesesesessss s et sseseseseseseas s st ssasasesesesssnsssssesaseseseans |esesesesensesesseeseneneeenes (129 ] 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas L I 0
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,207,389,846 |....cocveeeeiecciee 0
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas (V1N S 1,693,031,524
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.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 36,783,695 |......coecnc. 109,312,780
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) 36,783,695 109,312,780
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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
0329775 Portland . ... 08/20/2024 .... ... 260,523 ].... 355,419
0329777 . Philadelphia ... .. ...07/10/2024 .......... |.. . .. . . ... 16,250,000
0599999 Mortgages in good standlng Commercial mortgages-all other 11 500,000 260,523 16,605,419
0899999. Total Mortgages in good standing 11,500,000 260,523 16,605,419
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 11,500,000 260,523 16,605,419

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

0329723 ..vvvvviriiiiiiiiiiiiiiiiis MADISON +vvvvvvvvvvnnnnnnnniiiiiiiiiiiiiiiinns fovnninnnnnnnnnnns N FPPPPPPP OO 07/31/2014 .....|...... 08/08/2024 .....|.......... 5,199,255 |.ivvviiiiiiiiinnenns [ [ [ [ [ [V OO 5,199,255 |.......... 5,199,255 |.ovvvviiiiiiiiinanes [\ [V o 0
0199999. Mortgages closed by repayment 5,199,255 0 0 0 0 0 0 5,199,255 5,199,255 0 0 0
0329665 . . | AUSTELL ... 09/21/2006 ... ... 126,606 |.... 0. 0. 0. .. 126,606 |... .. 126,606 |.... 0. ...0
0329626 . LOUISBURG . ....12/01/2005 ..56,702 |. 0 0 0 0 0
0329744 . THE COLONY ... 06/14/2018 27,401 0 0 0 0 0
0320741 . SAN ANTONIO ....02/27/2018 .79,3% 0 0 0 0 0
0329737 . SEATTLE . ....09/27/2016 109,812 0 0 0 0 0
0329716 . ANN ARBOR . ....05/28/2013 . 169,073 0 0 0 0 0
0329735 . NORTH CHICAGO ... 08/31/2016 97,532 0 0 0 0 0
0329759 . LENEXA ..... ....05/17/2021 99,914 0 0 0 0 0
0329745 . CARROLLTON ....08/31/72021 43,017 0 0 0 0 0
0329747 . GRETNA .. ....02/07/2019 56,553 0 0 0 0 0
0329762 . OMAHA ... ....12/03/2019 . 92,984 0 0 0 0 0
0329767 . LINCOLN . ... 07/01/72021 82,875 0 0 0 0 0
0329723 . MADISON . ....07/31/2014 13,446 0 0 0 0 0
0329555 .. FRESNO ..... ....12/01/2005 176,945 0 0 0 0 0
0329760 ... . [LOUISVILLE ... 05/19/2021 ... .01, .01, .01, .01, ...0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

0329733 ... ESTES PARK 10/03/2016 0. 0. 0. 0 ... 183,161 |... 0. ...0
0329727 ... MORENO VALLEY . 07/09/2015 0. 0. 0. 0 ... 120,233 |... 0. .0
0320718 ... HUNTINGTON .. 09/04/2013 0. 0. 0. 0 .. 118,682 |... 0. ...0
0329734 . .. |EDINA ........ 10/14/2016 .. 0 0 .0 0 0 0
0329729 . .. |NEWPORT BEACH . .07/29/2015 .. 0 0 .0 0 0 0
0329753 . . | RANCHO CUCAMONGA .12/08/2020 .. .50,842 |. 0 0 .0 0 0 0
0329725 ... ISSAQUAH .ovveeeiviiineecceeieeeceenes foeeevnneeen WA [ e 06/08/2015 13,075 ... 0. 0. 0. 0 0. ...0
0329750 ... SAN DIEGO ...vvvvvvvveeviennneneeninnniennnns fevvevvvennnnnnens Chuviiiiiiiiiiinns Joeenenns s [ 01/29/2019 ....97,756 |.... 0. 0. 0. 0 0. .0
0329739 ...voiiiiiiieeeeevnieeees [PHOENIX e [ A o 08/04/2017 .. 143,623 |.... 0. 0. 0. 0 0. ...0
0329721 ..vvvenninnnnnnnniennennennns [FTWORTH s [ T s i [ 02/21/2014 ... 97,806 |.... 0. 0. 0. 0 0. .0
0329591 ... DAVIDSON ..eveevevvninneeeceriieeecevnnnns Jevvneneeeeennn Noe s e e s 12/01/2005 ....62,085 [.... 0. 0. 0. 0 0. ...0
0329740 ... L U RN o - ASRPUURRPRRPR AOPUPIP N 11/17/2017 ....79,632 |.... 0. 0. 0. 0 0. .0
0329728 ... CHELMSFORD ...vvvvvvvvrnnniiviiinninnenins Jevvneneeeeeenen MAec [ e 07/30/2015 ... 68,738 [.... 0. 0. 0. 0 0. ...0
0329593 ... KIRKLAND ... 12/01/2005 ...63,439 |.... 0. 0. 0. 0 0. .0
0329765 . .. |OLIVETTE . .12/30/2020 .. 58,810 |. 0 0 .0 0 0 0
0329726 . . | PHILADELPHIA .. 06/01/2015 .. .. 158,038 |. 0 0 .0 0 0 0
0329658 ... TIMONIUM 07/10/2006 ... 71,875 ... .. 0. 0. 0. 0. .. .01, ...0
0299999 Mortgages W|th partial repayments 3,038,393 0 0 0 0 0 0 3 038,393 3,038,393 0 0
0599999 - Totals 8,237,648 0 0 0 0 0 0 8,237,648 8,237,648 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 9 10 11 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Actual Cost Additional
CusIrP Name of Vendor strative Originally at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired Acquisition After Acqwsmon Encumbrances Investment Ownership
720500-00-0 ......... Centerbridge Capital Partners [11 .. .|Centerbridge Capital Partners I11 .... .|....05/21/2015 ... ... 123,297 |... ...0.170
718900-00-0 ......... LS Power Equity Partners |11 . .|LS Power Equity Partners |11 .|....03/11/2014 ... 2,017,841 |... ...0.500
733500-00-0 ......... ACCE it | e [ AeCe ooiiiiiiiiiiiiiiii i [ e ...04/19/2024 ... 7,856,443 |......ooennnnns 9.900
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,091,807 0 10,597,581 XXX
733210-00-0 ......... |Apogem Subordinated Loan ...........eeeeeeeeeeeeieiniieeeeieeeeeeeeeeeeeeenees [DOVET tiviiiiiiiiiiiiiiiiiiiiiiicccccccceeeeeens | DE.......... |Apogem ....................................................................................... 12/29/2028 . eeeeee i o0 2,242,580 [..oevuiiiiiiiiiiiiiiiiinnees [ 3,358,526 |.......ceeuenenes 3.750
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 2,242,580 0 3,358,526 XXX
6099999. Total - Unaffiliated 3,334,387 0 13,956,107 XXX
6199999. Total - Affiliated 0 0 0 XXX

13,966, 107 XXX

6299999 Totals 3,334,387 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 19 20
3 9 14
Book/ Book/
Adjusted Total Total Adjusted
Carrying Current Change in| Foreign | Carrying
Value Year's Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or Carrying Book/ Encum- Gain Total
Date brances, | Increase/ | (Amorti- Value | Adjusted | brances (Loss) Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ (9+10- | Carrying on Consid- on (Loss)on | ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [ Accretion 11+12) Value Disposal | eration | Disposal Disposal | Income
716500-00-0 ..... Centerbridge Capital Partners Il .............. Wilmington Capital Distribution ....05/09/2011 ...|....09/26/2024 ...|....... 239,224 |..ooeeennnnnns 0 foeeeeeeemnenn o0 0 o0 0 e 239,224 L. 239,224 |0 [0 e 0
720500-00-0 ..... Centerbridge Capital Partners |11 . .. [Wilmington .... ....|Capital Distribution ...06/21/2015 ...|....07/26/2024 ...|. .301,432 |... 0 .0 0 0 .0 .
717800-00-0 ..... Crescent Mezzanine Partners VI .. Wilmington . .|Capital Distribution .. .09/19/2024 .. . 479,960 .0 0 .0 0| 0
711200-00-0 ..... Green Mountain Partners 11 ... Wilmington . .|Capital Distribution .. . . .07/18/2024 .. .. 67,531 .0 0 .0 0| 0
718900-00-0 ..... LS Power Equity Partners [I1 .. .. [Wilmington .... ....|Capital Distribution ....03/11/2014 ...]....08/21/2024 ...].... 1,107,786 |... 0. 0. 0. 0. .0 ..
716300-00-0 ..... Northstar Mezzanine Partners VI .... . [Wilmington .... ....|Capital Distribution ...11/26/2013 ...|....07/03/2024 ...|. .972,345 |... 0 .0 0 0 .0 .
714600-00-0 Siguler Guff Distressed I11 ... Wilmington . .|Capital Distribution .. .08/16/2024 .. .. 82,804 .0 0 .0 0. 0
721400-00-0 ..... |TA Subordianted Debt Fund IV Wilmington . .|Capital Distribution .. . . .09/12/2024 .. . 422,625 .0 0 .0 0. 0
721500-00-0 ..... TA XI1-A Wilmington .... ..|Capital Distribution ....02/22/2016 ...|....07/11/2024 ...|.......648,600 |... 0. 0. 0. 0. .0 ..
711600-00-7 ..... Wilshire Private Mkts Fund VI ... Wilmington .... ....|Sale ....11/02/2004 ...|....09/14/2024 ...|. 0 0. 0 0 .0 ..
711600-00-7 Wilshire Private Mkts Fund VI Wilmington . .|Capital Distribution ..11/02/2004 . .09/13/2024 .. .0 0 .0 0. 0
710900-00-2 ..... |Wilshire Private Mkts IV . Wilmington . J[Sale oo ..12/20/1999 . .08/29/2024 .. .0 0 .0 .0 0
710900-00-2 ..... Wilshire Private Mkts IV . Wilmington .. .| Capital Distribution .. ...12/20/1999 ...|....08/28/2024 ...|. .0 .. A .0 .. .0 .. .0 .. .0 ..
1999999. Joint Venture Interests - Common Stock Unaff|l|ated 0 0 0 0 0 0
716600-00-0 ... [Siguler Guff Distressed RE Opps Fund ........ TWilmington wooeoveeeeeeeereenes | DE......... JCapital Distribution ..occoevoeverrenenas [....05/01/2011 ...]....08/23/2024 ... [ 0 0 0 [ 0

2199999. Joint Venture Interests - Real Estate - Unaffiliated
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
733210-00-0 ..... Apogem Subordinated Loan ...............ceeennt DOVEr .uuuieniiiiiiiiiiias oo DE......... Capital Distribution .......cccoeeeeennnnns ....12/29/2028 ...|....07/17/2024 ...|....... 434,765 | [\ P [\ P [\ P [\ P [\ P 0]..... 434,765 |....... 434,765 | [\ P [\ P [\ P 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 434,765 0 0 0 0 0 0 434,765 434,765 0 0 0 0
6099999. Total - Unaffiliated 4,840,598 0 0 0 0 0 0 4,840,598 4,840,598 0 0 0 4,833
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 4,840,598 0 0 0 0 0 0 4,840,598 4,840,598 0 0 0 4,833
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

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

SCHEDULE D - PART 3

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
36179V-3J-7 ......... Government National Mortgage G2 MA7101  2.000% 01/20/36 ......ccouuvveereriiiiiiiieeiiiiieeeeens | eeeeiiiiieenes [ 07/16/2024 ..... Stephens Inc A .
361790-TL-2 ......... Government National Mortgage G2 MA7755  2.000% 12/20/51 ...ceevuviveniiiiiiiiiiiiiiiiiiieiinneen | eeveeenineiens o 07/16/2024 ..... PNC Capital Markets .. AL
36179Y-4X-9 ......... Government National Mortgage A G2 MA9838  5.500% 08/20/54 ......oeevureeenieeeiieeniieeniieeneees | ceeieeniiniiins foeeees 08/22/2024 ..... Keybanc Capital Markets .. AL
36179Y-03-1 ......... Government National Mortgage A G2 MA9474  5.000% 02/20/54 ........cevvvviiivimnnnniiniinnnnnnnnnnns | ceveeenniieeens foannd 08/13/2024 ..... Citigroup Global AL
3618F1-GG-6 ......... Government National Mortgage G2 CV4699  6.500% 08/20/53 .....oeeeneeerneeeeneeinneeiineeenieennnnes | cevveeeiineiins foveees 09/05/2024 ..... Mesirow Capital Markets .. AL
3618GL-YM-8 ......... Government National Mortgage CZ8816  5.500% 05/20/54 .....ccevunvivunierniiiriiieniiienineeniieennns | ceveenieeies o 08/21/2024 ..... Stone X A AL
3618H2-A3-7 ......... Government National Mortgage DB0026 ~ 6.500% 05/20/54 ........ceeeeeeeiiiumiecieeiiiiiiceeeeeees | eeeeeiiiineens feeed 08/21/2024 ..... JBTTEITES & €O .neeeieiie ittt n e e s snns [erenee e e e n e e e s s e e s aees [eeeeree s e 1,608,469 |. A
3B18HE-ZF-7 ......... Government National Mortgage DCO742 ~ 5.500% 05/20/51 ...cuvvveeiiiiiiiiiiiiiiiiiiiecccciiiiieees | eeeeeeiieeees [ 08/21/2024 ..... (T PP U R 1,101,778 |. A
3618HY-DS-9 ......... Government National Mortgage DD5513  6.500% 07/20/51 ......eeveieiiiiiiiiiiiiiiiiieeeeeeiieees | eeeeeiiiieeees [ 07/01/2024 ..... Brean Capital .... A
3618JA-85-3 . ..|Government National Mortgage DE5040 6.000% 08/20/54 ... 08/27/2024 Brean Capital .... A
38380B-HG-3 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2016145 CLASS MZ ~ 3.000% 10/20/46 ..... 09/01/2024 Interest Capitalization .. A
38380M-L0-2 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2018133 CLASS (CMBS) Z  2.500% 06/16/58 09/01/2024 Interest Capitalization .. A
38382J-85-6 ......... Government National Mortgage SERIES 2020138 CLASS NZ  1.500% 09/20/50 .......eeevveeiviunennns | vovviiiniinnnns [ 09/01/2024 ..... Interest Capitalization A
38382J-IIF-9 ......... Government National Mortgage SERIES 2020140 CLASS Z  1.000% 09/20/50 ......ceeuvvrvnvernnvvnnns | vevvrrnnniinns o 09/01/2024 ..... Interest Capitalization AL
38382L-U0-2 ......... Government National Mortgage SERIES 2020183 CLASS UZ  1.000% 12/20/50 ......ceevveeirivcennns | eovvviininnnns [ 09/01/2024 ..... Interest Capitalization A
38382L-UR-0 . ..| Government National Mortgage SERIES 2020183 CLASS ZT ~ 1.000% 12/20/50 ....uvvevurvevnivennneenn | cvevnieniienn e 09/01/2024 ..... Interest Capitalization AL
38382N-JR-9 ......... | Government National Mortgage A SERIES 202127 CLASS MZ ~ 1.000% 02/20/51 .......ccccueerrerracc | vveeeeiiiinns [ 09/01/2024 ..... Interest Capitalization A
38383V-F8-6 ......... Government National Mortgage GNR 2023-17 HL  4.500% 02/20/53 .........coeviiimvnnineiniinninnnees | eeeeeiieenes [ 09/26/2024 ..... Hilltop A
91282C-LG-4 ......... United States Treasury  3.750% 08/15/27 ...eeuuieeeuieeeieeeeeeeeeeeieeeeeeeeeeesnneeenneeenneeens | cvneereneeeens Joveees 08/26/2024 ..... Wells Fargo Brokerage Services .. A L.
0109999999. Subtotal - Bonds - U.S. Governments
3133M-AX-5 ......... Freddie Mac QU8122  5.000% 07/01/53 ....eeviiiiieiiiiiiiiee e seieneee e eies | eeeeeniinnnnees [eeeesd 08/26/2024 ..... PNC Capital Markets .......ccceeeeiiiiiiiiiiie e e e eiee [erereesesene e e s seeree s esies [eeeeeeseeeeeeee e 191,922 L 194,536
3133JM-B4-8 . ..|Freddie Mac QUB159  6.000% 02/01/54 ......ovvviiiiiiiiiiiiiiiiiiieece e | reeeeeeeeens o 07/01/2024 ..... Citigroup Global ... K ..312,903 |...
3133JM-CS-4 .. . [Freddie Mac QU8181  6.000% 06/01/54 ........coeeiiiiiiiiiiaeieiiniee e eeieee e e seiiene e e eeiennees | eeeeeniinneens [eeeead 07/01/2024 ..... Stephens Inc 378,623 |. ..379,691 |...
3136AK-QA-4 FNR SERIES 201442 CLASS BZ ~ 3.000% 07/25/44 09/01/2024 ..... Interest Capitalization ... 28,915 |. ... 28,915 |...
3136B5-HK-4 . ..|Fannie mae SERIES 201935 CLASS LZ ~ 3.000% 07/25/49 . 09/01/2024 Interest Capitalization .. 17,816 |. 17,816 |.
3136BA-SP-0 . .. | FANNIEMAE-ACES SERIES 2020M27 CLASS Z  2.650% 05/25/50 09/01/2024 Interest Capitalization ..
3136BF-EL-3 . ..|FANNIE MAE SERIES 20218 CLASS Z ~ 0.750% 03/25/51 . 09/01/2024 Interest Capitalization ..
3137F9-6H-9 . ..|Freddie Mac SERIES 5072 CLASS Z ~ 1.000% 02/25/51 . Interest Capitalization ..
3137F9-BD-2 . ..|Freddie Mac SERIES 5072 CLASS Z ~ 1.000% 01/25/51 . Interest Capitalization
3140AE-XC-8 ......... Fannie Mae DB5174  6.500% 06/01/54 ........cooiumriiiiiiiiiiiiiiic i eens | eeeeeeiieeees [end 07/01/2024 ..... Stephens Inc
3140AJ-MB-1 ......... Fannie Mae DB8453  7.500% 07/01/54 .....coiiummiiiiiiiiiiiie e erreee e enes | eeeeeiinineens [eeeead 07/10/2024 ..... Brean Capital ....
3140L0-7B-7 ......... Fannie Mae FN BT8089  5.000% 09/01/52 ......evvveiiiiiiiiiiiiieiiiiiiicce e eeninns | eeeeeeiiieeees [eend 09/26/2024 ..... JP Morgan
31418E-45-6 ......... Fannie Mae MA5332  7.000% 02/01/54 ......ccoummiiiiiiiiiiiiie e sieeee e snes | eeeeenininneees [eeeed 07/01/2024 ..... Brean Capital
31418E-U5-7 ......... Fannie Mae MA5103  6.000% 06/01/53 ......oevvviiiiiuiiiiiiiiiiiiiiee e ssineneeees | eeeeeeiiieeees [eend 07/01/2024 ..... Citigroup Global ...
31418E-WW-6 ......... Fannie Mae MA5160 5.500% 08/01/53 ... 07/26/2024 ..... Brean Capital
31418E-Y5-3 . ..|Fannie Mae MA5231  7.000% 11/01/53 .. 07/01/2024 Brownstone Investment Group
31418F-C6-2 . .|Fannie Mae MA5492 ~ 5.500% 08/01/54 .. 08/29/2024 Brean Capital ....
35563P-KK-4 ... Freddie Mac - SCRT SERIES 20192 CLASS MZ  3.500% 08/25/58 . 09/01/2024 ..... Interest Capitalization ..

0909999999. Subtotal - Bonds - U.S. Special Revenues

00002N-AB-3 .........| A8D Mortgage Trust SERIES 2024NQM2 CLASS A2  6.701% 04/25/69 ...

00039H-AC-1 . ..| A8D Mortgage Trust SERIES 2024NOM3 CLASS A3  6.755% 07/25/69

002939-AE-6 . ..| A&D Mortgage Trust ADMT 2024-NQM4 A3 ~ 5.820% 08/25/69

00792F-AH-1 . ..[Affirm Inc AFFRM 2023-B 1C  7.810% 09/15/28 ....

008348-AC-1 . ..|Affirm Inc AFFRM 2024-A C  6.160% 02/15/29

015271-BB-4 ......... ALEXANDRIA REAL ESTATE E  5.150% 04/15/53 ....

015271-BD-0 ......... ALEXANDRIA REAL ESTATE E  5.625% 05/15/54

01983K-AG-9 ......... ALLO Issuer, LLC ALLO 2024-1A A2 5.940% 07/20/54 ..

01983K-AH-7 ......... ALLO Issuer, LLC ALLO 2024-1A B 7.150% 07/20/54 ...oovvieiuvviiieniiiiiiiiiiiaiinnns

08/29/2024
07/03/2024
09/19/2024
07/01/2024
08/09/2024

...... 09/05/2024
...... 08/22/2024
...... 07/12/2024

...... 07/12/2024

Wells Fargo
Nomura Securities .
Nomura Securities .
Morgan Stanley DID
Various ...
Blackrock
Blackrock
Goldman Sachs & Company ...

Goldman SachS & COMPANY . .v.uteruuterutiru sttt sttt setueseeteseeueseeusseenasebnsesnasasnsennsannnrenns

..339,767 |...
.. 330,509 |.
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10638C-AA-0 .........
10638M-AA-8 .........
110122-DL-9 .........
110122-EK-0 .........
125523-AK-6 .........
126408-HY-2

12654F-AE-0 .
126650-D2-0 .
12790#-AA-3 .
12790#-AB-1 .
133434-AD-2 ..
14040H-DH-5 . .
161175-CJ-1 .........
16150H-AU-1 .........
16159P-AN-9 .........
16159T-AK-7 .........
16159X-AU-6 .........
16150X-AV-4 .........
173320-AY-2 .........
17332C-AZ-9 .
18682F-AA-1 .
19828T-AE-6 .

.| COMM Mor tgage Trust COMM 2024-277P B
..|CVS Health Corp  5.875% 06/01/53 ....
..|CSL 111 Feeder Fund Senior Secured B
..|CSL 11 Feeder Fund Junior Secured B 12.820% 07/15/30
.. | CAMERON LNG LLC ~ 3.701% 01/15/39 ..........
.|Capital One Financial 5.884% 07/26/35 ..

..|Citigroup Mortgage Loan Trust CMLTI 2024-1 A4B  6.500% 07/25/54 .
..|ClickLease Equipment Receivab SERIES 20241 CLASS A
.| COLUMBIA PIPELINES OPCO  6.497% 08/15/43

Brean Asset Backed Securities BABS 2021-RM1 A 1.400% 10/25/63 ...
Brean Asset Backed Securities BABS 2021-RM2 A 1.750% 10/25/61 ...
Bristol-Myers Squibb Co  4.550% 02/20/48
Bristol-Myers Squibb Co  5.550% 02/22/54
Cigna Corp  4.900% 12/15/48
CSX Corp ~ 4.900% 03/15/55

7.232% 08/10/44

8.820% 07/15/30

Charter Comm Opt LLC/Cap  4.400% 04/01/33
Chase Mortgage Finance Corpor CHASE 2024-3 A9  6.000% 02/25/55
Chase Mortgage Finance Corpor CHASE 2023-1 A6  6.000% 06/25/54 ...
Chase Mortgage Finance Corpor CHASE 2024-7 A9A  6.000% 06/25/55 ..
Chase Mortgage Finance Corpor CHASE 2024-8 A9  6.000% 08/25/55 ...
Chase Mortgage Finance Corpor CHASE 2024-8 A9A  5.500% 08/25/55 ..
Citigroup Mortgage Loan Trust CMLTI 2024-1 A4A  6.000% 07/25/54 ..

6.860% 02/15/30

20030N-EK-3 .........

Comcast Corp  5.650% 06/01/54

09/25/2024
08/25/2024
...... 07/11/2024
...... 07/24/2024
09/05/2024
09/16/2024
07/25/2024
09/05/2024
07/15/2024
07/15/2024
07/24/2024
09/05/2024
07/24/2024
07/30/2024
08/20/2024
07/17/2024
09/17/2024
...00/17/2024
...07/24/2024
07/24/2024
08/26/2024
07/24/2024
...... 09/16/2024

Brean Capital ............
Interest Capitalization ..
Interest Capitalization ..
Blackrock
Western Asset .
Blackrock
Blackrock
Deutsche Bank .
Blackrock ...
Direct-Private Placement .
Direct-Private Placement .
Various ...
Blackrock
Western Asset .
JP Morgan
Various ...
JP Morgan
JP Morgan ...
JP Morgan ...
Citigroup Global ...
Citigroup Global ...
Goldman Sachs & Company
Western Asset .

Blackrock

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
025816-DK-2 ......... American Express Co  5.625% 07/28/34 ......ceuuiiiiiiiiiiiiiii e eeies | eeeeiiieeees [ 08/15/2024 ..... Western Asset ... 1.G FE
03115A-AA-1 ......... AMFAM HOLDINGS INC  2.805% 03/11/31 ...oeiviiiiiiiiiiiiiiiiiiiic e eeireeee s | eeeeeeiiieeees [end 07/24/2024 ..... Western Asset ...
03464H-AA-3 ......... Angel Oak Mortgage Trust Angel Oak Mortgage Trust — 4.500% 05/25/67 ........ccccuvereeivvcnnnns | ovvviinininnns feeend 09/24/2024 ..... .10,760
03522A-AH-3 ......... ANHEUSER-BUSCH CO/INBEV ~ 4.700% 02/01/36 .....evvveeeeeiiiiiiiieeiiiiiiececeiiiiieceeeciinineeeein | eeeeeeiiienees [eend 08/19/2024 ..... Western Asset .
03740M-AF-T7 ......... AON NORTH AMERICA INC  5.750% 03/01/54 ....covmeiiiiiiiiiiiiiee e e e e einneee e | eeeeeiiinneees [eeeead 09/05/2024 ..... Blackrock .
037698-AA-1 ......... Apogem Class A Note  7.779% 01/17/36 ....ooveiiiiiiiiiiiiiiiieieccciiieee e | eeeeeeiieeees [end 09/23/2024 ... Direct-Private Placement .... .... 15,050,389 |. ... 15,050,389 |...
037698-AB-9 ......... Apogem Class B Note 12.029% 01/17/36 ....cuueiiiieiiiiiiiiie e eeieece e eies | eeeeeiinineees [eeeead 09/23/2024 ..... Direct-Private Placement .... .. 3,109,263 |. .. 3,109,263 |...
03769M-AC0 ......... APOLLO GLOBAL MANAGEMENT ~ 5.800% 05/21/54 .......coviuviiiieiiiiiiiiie e e eeineeeeeesinens | eeeeeeiiieeees [end 07/17/2024 ..... Western Asset
04316J-AJ-8 ......... ARTHUR J GALLAGHER & CO  5.750% 07/15/54 09/26/2024 ..... Blackrock
046843-AD-0 . ..|Athena CLO LLC AOWL 2024-4A C  7.923% 07/20/37 . 09/30/2024 Scotia Capital
04686J-AG-6 . ..| ATHENE HOLDING LTD  5.875% 01/15/34 07/24/2024 Western Asset .
049560-BB-0 . ..|Atmos Energy  5.000% 12/15/54 ........... 09/18/2024 Blackrock ......
054977-AC-7 ......... Bankers Healthcare Group Secu BHG 2022-A C  3.080% 02/20/35 . 09/19/2024 ..... Nikko Securities America ....
05553D-AB-7 ......... Bankers Healthcare Group Secu SERIES 2022B CLASS B 4.840% 06/18/35 .....cevvuvvvnnvvrnnviinnnes | cevveniiinans o 08/27/2024 ..... Sun Trust Robinson Humphrey ...
059165-ES-5 ......... Baltimore Gas & Elec Co  5.650% 06/01/54 .......cccoiiumiiiiiiiiiiiiie e ceeeee e eeees | eeeeeiiniieees [eeed 07/11/2024 ..... Blackrock
06616P-AC-1 ......... Bankers Healthcare Group Secu BHG 2020-A C  5.170% 09/17/31 ..ivvvuviiiniiiiiiiiiiiiiinieiiieciins | ceveeeeiiieias o 09/19/2024 ..... Nikko Securities America .
08862B-AC-9 ......... Bankers Healthcare Group Secu BHG 2021-B € 2.240% 10/17/34 ....cevviiiiiiiiiiiiieiiiiiieeees | e [ 09/05/2024 ..... Citigroup Global . .
08862H-AC6 ......... Bankers Healthcare Group Secu BHG 2024-1CON C  6.860% 04/17/35 .....ccvvvvereiiiiiiiinnciiiins | eeeeeiieeees [l 09/26/2024 ..... Citigroup Global ... 1,088,121 |. 1,052,000 |...
099724-AP-1 ......... Borg Warner  4.950% 08/15/29 ......eeiiiiiiiiiiiiie e snnnees | eeeeeinnneees [eeeed 08/12/2024 ..... Western Asset 1,000,000 ...
099724-A0-9 Borg Warner  5.400% 08/15/34 ...evuuiiiiniiiiiiiii it enens | e e 08/27/2024 ..... Western Asset ...
10569J-AC-4 . ..|BRAVO Residential Funding Tru BRAVO 2022-NQM3 A3  5.500% 07/25/62 06/28/2024 Bank of America .
10637W-AA-7 . ..|Brean Asset Backed Securities BABS 2022-RM5 A 4.500% 09/25/62 08/25/2024 Interest Capitalization
10638A-AA-4 . ..|Brean Asset Backed Securities BABS 2023-RM6 A1 5.250% 01/25/63 . 07/10/2024 Brean Capital ............
10638A-AA-4 . ..|Brean Asset Backed Securities BABS 2023-RM6 A1  5.250% 01/25/63 . Interest Capitalization
10638C-AA-0 . .|Brean Asset Backed Securities BABS 2021-RM1 A 1.400% 10/25/63
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224044-CV-7 ......... Cox Communications Inc  5.950% 09/01/54 ... [ eeeeeeeeeeneens [ 09/05/2024 ... Blackrock 489,903 |. .. 487,000 |...

227919-AC-1 ......... Cross Mortgage Trust CROSS 2024-HB A3 5.484% 09/25/69 ..........covviiiiniiinieiiiiiiiiineiiiins | eeeeeeiieeees [ 09/17/2024 ..... Goldman Sachs & Company ... 611,993 |. ..612,000 |...
22822V-BE-0 ......... Crown Castle International Cor  5.800% 03/01/34 ...eenienieniiniiiieieeeeeeeeeeeeeeeeeeneenes | eeveeeeieiieens feeenns 08/29/2024 ..... Blackrock ... ... 72,000 |...
22822V-BG-5 ......... Crown Castle International Cor  5.200% 09/01/34 ....ccooeiiiiiiiiiiiiiiii [ L 09/12/2024 ..... Blackrock ... ..138,000 |...
233853-BA-7 ......... DAIMLER TRUCKS FINAN NA  5.375% 06/25/34 ......coeiiiiiiiiiiieeiiiieiee s e e seieneeeeeeeies | eeeeeiinineees [eeeead 08/19/2024 ..... Western Asset ,930,000 ...
24380N-AE-9 ......... Deephaven Residential Mortgag DRMT 2020-2 B1  5.789% 05/25/65 ...ceuvvvvunvevnnveniiieiiiieninnen | ceveeeiiiins o 07/24/2024 ..... Performance Trust . 493,000 |...
2517M-AL-7 ......... Devon Energy Corp  5.600% 07/15/41 ....ccoiiiiiiiiiiiiiiiiie e eieee e eiees | eeeeeiiiieeees [eeend 07/24/2024 ..... Western Asset ... ,000,000 |...

25179M-BH-5 ......... Devon Energy Corp  5.750% 09/15/54 ..
25731V-AB-0 .........|DOMINION ENERGY SOUTH  6.250% 10/15/53
. | DUKE ENERGY PROGRESS LLC ~ 5.350% 03/15/53 .

...... 08/27/2024 .....[Western Asset ...
...... 07/17/2024 .....[Western Asset .

260,000 |...

264420-AR-5 ........ 07/11/2024 Blackrock ...
26884T-AS-1 . ..|ERAC USA FINANCE COMPANY ~ 4.200% 11/01/46 . 09/05/2024 Blackrock
277432-AY-6 . ..|Eastman Chemical  5.625% 02/20/34 ...... 09/26/2024 Blackrock
20273R-BL-2 ......... ENERGY TRANSFER LP  5.300% 04/15/47 ... 08/22/2024 ..... Blackrock ...
20278N-AE-3 ........ ENERGY TRANSFER LP  6.000% 06/15/48 09/05/2024 ..... Blackrock ...
20379V-Al-3 ......... Enterprise Products Oper  4.850% 08/15/42 . 07/25/2024 ..... Blackrock ...
29379V-B-2 . .|Enterprise Products Oper  4.200% 01/31/50 .... 09/16/2024 ..... Blackrock

.| Enterprise Products Oper  5.550% 02/16/55 ....

20379V-CH-4 ........ 08/07/2024 ..... Various ...
20444U-BM-7 ......... Equinix Inc  2.950% 09/15/51 ..eeiviiiiiiiiiiiiiiiiiccciicceeie e | e [ 09/05/2024 ..... Blackrock ...
30225V-AS-6 ......... EXTRA SPACE STORAGE LP  5.400% 02/01/34 ....cooieeniiiiiiiiiiiiiieiiee s [ e [ 08/29/2024 ..... Blackrock ...
30225V-AT-4 EXTRA SPACE STORAGE LP  5.350% 01/15/35 09/26/2024 ..... Blackrock

31740J-AA-6 .
33835P-AA-4 .
36266G-AA-5 .

..|Finance of America Structured FASST 2023-RMF1 A1
..|FIVE CORNERS FND TR IV 5.997% 02/15/53 .
..| GE HEALTHCARE TECH INC ~ 4.800% 08/14/29 ....
36270X-BP-8 . ..| GS Mortgage-Backed Securities GSWBS 2023-PJ4 A24  6.500% 01/25/54
36272L-BP-2 . ..| GS Mortgage-Backed Securities GSMBS 2024-PJ8 A24  5.500% 02/25/55
37045V-A0-3 ......... General Motors Co  5.400% 04/01/48

2.500% 02/25/53 08/20/2024
09/20/2024

08/12/2024

Raymond James .
Blackrock ...
Western Asset .
Goldman Sachs & Company
Goldman Sachs & Company

...... 09/05/2024 ..... Blackrock
37045X-DV-5 ......... GENERAL MOTORS FINL CO  4.300% 04/06/29 .........eeeeeeieeiiiiiieeeeeiiiieeeeeeeieeee e e ssinnneeees | eeeeeniinnnnnes feeeesd 08/12/2024 ..... Western Asset ...
37959G-AF-4 ......... GLOBAL ATLANTIC FIN €O 6.750% 03/15/54 ....evvvvveiiiiiiiiieeiiiiiiiee e scvneeeeeesins | eeeeeeiiieeees [eend 07/24/2024 ..... Western Asset ...
38141G-B3-7 ......... Goldman Sachs Group Inc  5.330% 07/23/35 ..uieeenieieeeiiieeiiieeiiieeeieeeeeeeeineeenneennneennneene | crneeniieenins foeeees 09/19/2024 ..... Blackrock ...
38141G-XA-7 ......... Goldman Sachs Group Inc  4.411% 04/23/39 ...ccevuiiiiiiiiiiiiiiiiiecieci e eeeieenieeee | e o 07/11/2024 ..... Blackrock ...
404119-BZ-1 HCA Inc  5.250% 06/15/49 ... 08/22/2024 ..... Blackrock ...

404119-CB-3 . ..|HCA Inc  3.500% 07/15/51 ... 09/05/2024 Blackrock

444859-BY-7 . ..|HUMANA INC ~ 5.950% 03/15/34 ..... 09/19/2024 Blackrock

460690-B0-2 . ..| Interpublic Group Co  5.400% 10/01/48 . 09/05/2024 Blackrock

46593D-AV-9 . ..| JP Morgan Mortgage Trust JPMMT 2024-9 A9A  5.500% 02/25/55 09/23/2024 Various

466530-AC-9 . ..| P Morgan Mortgage Trust JPMMT 2021-14 A3  2.500% 05/25/52 08/13/2024 Goldman Sachs & Company

46657T-AA-3 ......... JP Morgan Mortgage Trust JPMMT 2024-2 A2 6.500% 08/25/54 .... 07/01/2024 ..... JP Morgan

46657Y-AJ-3 ......... JP Morgan Mortgage Trust JPMMT 2024-6 A9  6.500% 12/25/54 .... 07/18/2024 ..... JP Morgan ...

46658G-AT-9 ......... JP Morgan Mortgage Trust JPMMT 2024-8 A9 6.000% 01/25/55 .... 08/21/2024 ..... JP Morgan ...

491674-BI1-8 ......... Kentucky Utils Co  3.300% 06/01/50 . 07/17/2024 ..... Western Asset ...

502431-AU-3 ......... L3HARRIS TECH INC ~ 5.350% 06/01/34 .. 08/27/2024 ..... Western Asset ...

50249A-AA-1 ......... LYB INT FINANCE Il 4.200% 10/15/49 09/05/2024 ..... Blackrock K
52609Y-AC-5 ......... Lendbuzz Securitization Trust LBZZ 2024-3A B 5.030% 11/15/30 .... ...09/10/2024 ..... Goldman Sachs & Company ... 899,816 |.
52609Y-AD-3 ......... Lendbuzz Securitization Trust LBZZ 2024-3A C  5.900% 11/15/31 .... ...09/10/2024 ..... Goldman Sachs & Company ... .. 475,916 |.
55286L-AB-8 . ..|MFRA Trust SERIES 2023NQM4 CLASS A2  6.531% 12/25/68 . 08/27/2024 Barclays Capital 81,525 |.
55336V-BP-4 . ..|MPLX LP  5.200% 12/01/47 08/22/2024 Blackrock 40,908 |.
55336V-Bli-9 . ..|MPLX LP  5.650% 03/01/53 ... 09/05/2024 Blackrock ..485,968 |.
58013M-FK-5 ......... McDonalds Corp  3.625% 09/01/49 ....cuvveeiiiiiiiiiiisiiiiiiiiie i s i s e e s essiieeesesisins | eeeeesiineeeees [onead 09/05/2024 ..... Blackrock ... 195,858 |.
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58769J-AX-5 ......... MERCEDES-BENZ FIN NA  5.125% 08/01/34 ....eeveeieeeeeie e e eeeene e eennnnees | cevvviniinnnns [eennid 09/12/2024 ..... Blackrock ... ..250,000 |... 1.F FE
59523U-Al-7 ......... MID-AMERICA APARTMENTS L 5.300% 02/15/32 ..oevvvvreniiiiiiiiiiiiiiiiiinnercenineeeeennineennnnns | eeeeeenninneens fonnid 09/26/2024 ..... Blackrock ... ..950,000 |...
61946U-AA-0 ......... Mosaic Solar Loans LLC MSAIC 2022-2A A 4.380% 01/21/53 ... 08/13/2024 ..... Hilltop
62919U-AD-5 ......... NVEF Funding LLC NMEF 2024-A C  6.330% 12/15/31 08/20/2024 ..... Sun Trust Robinson Humphrey ...
629863-AA-9 ......... Newtek Alternative Loan Progr NALP 2024-1 A 6.490% 12/27/49 ... 07/12/2024 ..... Deutsche Bank ....
629863-AB-7 ......... Newtek Alternative Loan Progr NALP 2024-1 B  7.710% 12/27/49 ... 07/12/2024 ..... Deutsche Bank ...
654730-BC-6 ......... NiSource Finance Corp  4.800% 02/15/44 .. 09/05/2024 ..... Blackrock ...
654730-BD-4 ......... NiSource Finance Corp  5.650% 02/01/45 .. 09/26/2024 ..... Blackrock ...
670855-AC-9 ......... Onslow Bay Financial LLC OBX 2023-NGM1 A3  6.500% 11/25/62 .. 09/11/2024 .....
671190-AV-1 . ..|Onslow Bay Financial LLC OBX 2024-J1 A20  5.500% 09/25/54 . 09/10/2024 Bank of America .
674599-DJ-1 . ..|Occidental Pete Corp  6.200% 03/15/40 . 07/24/2024 Western Asset . N
674599-EL-5 . ..|Occidental Pete Corp  5.550% 10/01/34 . 07/24/2024 Western Asset . ,995,400 |. N
674599-EM-3 ......... Occidental Pete Corp  6.050% 10/01/54 .....oeeeereeieieieeee e eeenn e eennnes | ceevviniineens [eennid 08/15/2024 ..... Western Asset ... 255,838 |. 250,000 |...
68233J-BV-5 ......... Oncore Electric  3.700% 05/15/50 ..eevuuniiiiiiiiiiiiiiiiiiieccriie e rnnnnines | eeeeeenniineens fonnid 09/05/2024 ..... Blackrock ... .. 198,693 |. ..250,000 |...
68233J-CM-4 ......... Oncore Electric  4.950% 09/15/52 ....cceeeeremieieeinniaaeeeemnneeeeeeennneeeeernnneeeeeennnneeeeens | ceevrnnniinnnes Jonnnd 09/19/2024 ..... Blackrock ... 41,134 |, ... 42,000 |...
68233J-CT-9 ......... Oncore Electric  5.550% 06/15/54 ......cevvvviiiiiiiiiiiiiiiiiiiiiieecciin e eecvnnieeenennn | eeeeeenniieeens fonnid 09/16/2024 ..... Blackrock 333,411 |. ..310,000 |...
68377B-AB-3 ......... Oportun Funding LLC OPTN 2021-A B 1.760% 03/08/28 .......ccevvmueeeeermnnineeermnnieeeeennnaeeee | cevvvvniiinnnns foennid 07/02/2024 ..... Societe Generale 112,658 |. .. 115,979 |...
68377K-AB-3 ......... Oportun Funding LLC OPTN 2024-2 B 5.830% 02/09/32 ........ccevvvvniiiiiinnnnniiiiiininninniinninnes | eeeeeenniieeens fonnid 08/20/2024 ..... Jefferies & Co .. ,799,928 |. ,800,000 |...
68389X-BF-1 ......... Oracle Corp  4.125% 05/15/45 .....neeneeeeeie e ee e e eennn e eeeen | ceevriniiinnnns [ennnd 09/05/2024 ..... Blackrock 507,772 |. 609,000 |...
69378K-AC-8 PRP Advisors, LLC PRPM 2022-NOM1 A3 5.500% 08/25/67 .........covveiivvuniiiriiiiniininiciiniinnnnee | ceeeeenniieeens fonid 07/16/2024 ..... Nomura Securities .... .. 1,386,544 |. 412,139 |...
693801-AB-0 . ..|PRKCM Trust SERIES 2024AFC1 CLASS A2  6.636% 03/25/59 08/29/2024 Morgan Stanley DWD .. 172,518 |.
694308-HH-3 . ..|Pacific Gas & Elec Co  4.750% 02/15/44 .. 07/24/2024 Western Asset . .. 915,343 |
694308-KD-8 . ..|Pacific Gas & Elec Co 5.250% 03/01/52 .. 09/05/2024 Blackrock ... .. 340,684 |.
694308-KN-8 . ..|Pacific Gas & Elec Co  6.400% 06/15/33 .. Western Asset . 265,883
70450Y-AQ-6 . ..|PayPal Holdings Inc  5.500% 06/01/54 Blackrock ... .. 542,337
T4340X-CK-5 ......... PROLOGIS LP 5.250% 03/15/54 ..cevvvnniiiiiiiiiiiiiiiiin i esnnnieeeennn | eeeeeenniieeees fonnid 07/11/2024 ..... Blackrock ... 206,700 |.
74350L-AB-0 ......... PROLOGIS TARGETED US  5.500% 04/01/34 .....eeeeeeieeeeeeeee e eeeee e eeeee e e eenn e eennnes | evvvvnniinnens Joennid 09/26/2024 ..... Blackrock ... 447,964 |.
74350L-AC-8 ......... PROLOGIS TARGETED US  5.250% 01/15/35 .eevvnniiiiiiiiiiiiiiiiiininrciinin v nnvcinninnenens | eeeeeennieeens fonnid 09/20/2024 ..... Blackrock ... ,968,993 |.
744560-CS-3 .. .|Public Services Electric & Gas  4.850% 08/01/34 .....eieeemmmiiieeieeee e eeeee e eeeeereeeeee | evvviineeeinnn [eend 08/01/2024 ..... Blackrock ... 872,541 |.
744560-CT-1 . .|Public Services Electric & Gas  5.300% 08/01/54 ........covviiiiiniiiiiiiiiiiiiiiiiiiiiineeciviiins | eeeeveniieeeees foanad 08/01/2024 ..... Blackrock ... 124,424 |. .
748956-AA-7 Woodward Capital Management RCKT 2023-CES2 A1A  6.808% 09/25/43 .....oeeeeeienniiiieceeiiieeee | eevvviniiieeens eennd 07/10/2024 ..... Citigroup Global ,337,481 |. .. 1,324,648 |...
749380-AB-0 . ..| Woodward Capital Management RCKT 2024-INV1 A2  6.000% 06/25/54 07/01/2024 Robert . Baird & Co 487,320 .. 492,087 |.
753917-AU-7 . ..|Rate Mortgage Trust RATE 2024-J2 A19  6.000% 07/25/54 08/07/2024 JP Morgan ... 1,475,719 1,485,000 |.
75409U-AB-8 . ..|Rate Mortgage Trust RATE 2024-J3 A2  5.500% 10/25/54 .. 09/27/2024 Bank of America . 2,472,703 2,465,000 |.
75409U-AH-5 . .. |Rate Mortgage Trust RATE 2024-J3 A8  5.500% 10/25/54 .. 09/27/2024 Bank of America . 2,999,937 3,002,000 |.
75409U-AP-7 . ..|Rate Mortgage Trust RATE 2024-J3 A14  5.500% 10/25/54 09/27/2024 Bank of America . 2,339,927 2,320,000 |.
75409U-AV-4 ......... Rate Mortgage Trust RATE 2024-J3 A20  5.500% 10/25/54 .......coeveeeemnieieeiniiieeeecenniieeeeees | cevvviniiinnnns feennd 09/27/2024 ..... Bank of America .... 1,512,000 |...
756109-CG-7 ......... REALTY INCOME CORP  5.125% 02/15/34 ....eevvviiiiiiiiiiiiiiiiiieieiiirin e ercrrieeeennieennnnnns | eeeeeennineeees fonnnd 08/15/2024 ..... Blackrock ... ...50,000 |...
756109-C0-5 ......... REALTY INCOME CORP  5.375% 09/01/54 .....eoiieeeeeieeeeeeeie e eeeeee e e eeene e eeenn e eeennnes | eevvvnniiinnnns Jonnid 09/19/2024 ..... Blackrock ...
T5973H-AA-5 ......... Renew Financial RENEW 2023-1A A 5.900% 11/20/58 ......cccvveiiiiiiiiiiiiiiiiiiiiincccciiiiineeeenen | eeeeeeniiieeens ol 09/17/2024 ..... Nomura Securities ....
75973V-AA-4 ......... Renew Financial RENEW 2024-1A A 6.208% 11/20/59 ....cceememmeeieiiiiiieeeeeeneeeeeeeneeeeeeen | eevvviniinenns e 09/19/2024 ..... Nomura Securities ....
75975D-AA-2 ......... Renew Financial RENEW 2024-2A A 5.326% 11/20/60 .....vvvvivinnniiiiiiiiiiiiiiiiiinninciiiinnnees | eeeeeennieeens ol 09/17/2024 ..... Nomura Securities .
797440-CD-4 ......... San Diego Gas & Elec Co  5.350% 04/01/53 ...09/05/2024 ... Blackrock
797440-CF-9 ......... San Diego Gas & Elec Co  5.550% 04/15/54 ..07/17/2024 ... Western Asset
816943-BF-0 . ..| Sequoia Mortgage Trust SEMT 2023-3 A1 6.000% 09/25/53 08/22/2024 Citigroup Global
816943-BZ-6 . ..|Sequoia Mortgage Trust SEMT 2023-3 A19  6.000% 09/25/53 . 07/30/2024 JP Morgan
81743C-AB-1 . ..| Sequoia Mortgage Trust SEMT 2024-5 A2  6.000% 06/25/54 .. 07/01/2024 JP Morgan
81743J-AA-8 ......... Sequoia Mortgage Trust SEMT 2023-4 A1 6.000% 11/25/53 .. 08/20/2024 ..... JP Morgan ...
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81748E-AV-8 ......... Sequoia Mortgage Trust SEMT 2024-7 A20  6.000% 08/25/54 .........cevvvvveeeeriemeniniiiiiiniiiinnns [ eeeeeeeeeenenns [ 07/16/2024 ..... Bank of America . .. 1,073,438 |. .. 2,000,000 |... AFE L
81749F-AK-8 ......... Sequoia Mortgage Trust SEMT 2023-56 A10  6.000% 12/25/53 .....ooovvvvviiiiiiiiiiiiiiiiiiiieeeeeeeens [ 07/01/2024 ..... Hilltop
81749P-AV-2 ......... Sequoia Mortgage Trust SEMT 2024-9 A20  5.500% 10/25/54 .....ccoeeviiiiiiiiiiiiiiiiiiiiiiiiiieens [ 09/05/2024 ... Wells Fargo ...
817826-AG-5 ......... 7-ELEVEN INC 7-ELEVEN INC ~ 2.800% 02/10/51 ..oooveeeeiiiieiiiiiiiii [ L 09/26/2024 ... Blackrock
82067N-BI-9 ......... SIRIUS XM RADIO INC  3.875% 09/01/31 ..eeveiiiiiiiiiiiiiines [ eeeeeeneeennens [ 09/11/2024 ... PineBr idge .
830867-AB-3 ......... DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 .....coovveeeeiieiieiiiiiiiiiiiiceececceeceeeeeeeeeeeeee [ L 08/12/2024 ... Western Asset . K 2.AFE oo
83444M-AC-5 ......... SOLVENTUM CORP  5.400% 03/01/29 ....cooeiiiiiiiiiiiiiiiiiii [ 08/12/2024 ... Western Asset . 1,015,870 [ovevveeiiiiiiiiiiiines 1,000,000 |... CFE ..ot
83444M-AG6 ......... SOLVENTUM CORP  5.600% 03/23/34 ..o [ eereeeeeneenens [ 08/22/2024 ... Various 2,351,577 [, 2,357,000 |..........ceeeeeennnnnnn.. 55,818 [2.C FE .....oeees
83444M-AJ-0 ......... SOLVENTUM CORP  5.900% 04/30/54 09/26/2024 ... Blackrock
83589C-AA-6 . ..|Sotheby's ArtFi Master Trust ARTFI 2024-1A A1 6.430% 12/22/31 07/02/2024 Barclays Capital
842400-0-6 . ..| Southern Calif Edison Co  5.750% 04/15/54 . 07/17/2024 Western Asset .
86212X-AF-7 . ..|STORE Master Funding LLC STR 2023-1A A1 6.190% 06/20/563 .. 07/01/2024 Cantor Fitzgerald .
86213C-AB-1 ......... STORE Master Funding LLC SERIES 20151A CLASS A2  4.170% 04/20/45 08/13/2024 ... BNP Par ibas
86745B-AA-2 ......... Sunnova SOL VII Issuer, LLC SNVA 2024-2A A 6.580% 07/30/59 ......ccvvvvveeeeieieiiieieeeeeeeeens [ 07/31/2024 ..... Nikko Securities America .
86772H-AA-5 ......... Sunrun Demeter Issuer LLC SUNRN 2021-2A A 2.270% 01/30/57 ....evvvvvvvvrvennnnninnnnininniininnns [ eeeeeeeeeennnns [ 09/06/2024 ... Various
86773A-AA-9 ......... Sunrun Issuer SUNRN 2024-3A A1 5.490% 10/30/59 ......uvvuninnnnniiiiiiiiiiiiiiiiiiiin [ eeeeeeeeeeeeens [l 09/17/2024 ..... RBC Capital Markets
86773A-AB-7 ......... Sunrun Issuer SUNRN 2024-3A A2 5.880% 10/30/59 .....cccoeiiiiiiiiiiiiiiiiiiiiiiiiiiieiiiiiies [ 09/26/2024 ... Deutsche Bank
875127-BG-6 ......... Tampa Elec Co  3.625% 06/15/50 ....evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiicicccccccccccccccccieneeeeeeeeeeeeens [ eereeeeeeeee [ 09/20/2024 ..... Blackrock ...
89788M-AT-9 ......... TRUIST FINANCIAL CORP  5.153% 08/05/32 ..ooovviiiiiiiiiiiiiiiiiiiii [ 08/01/2024 ..... Blackrock ...
90353T-AQ-3 UBER TECHNOLOGIES INC  5.350% 09/15/54 09/26/2024 ... Blackrock
90932L-AJ-6 . ..|UNITED AIR 2023-1 A PTT  5.800% 07/15/36 08/16/2024 Western Asset .
91324P-FC-1 ..|UnitedHeal th Group Inc  5.375% 04/15/54 . 09/05/2024 Blackrock
91324P-FL-1 ..|UnitedHeal th Group Inc  5.625% 07/15/54 ... 09/19/2024 Various ...
92259W-AA-2 . ..|Velocity Commercial Capital L VCC 2024-4 A  6.030% 08/25/54 . Citigroup Global
92277G-BA-4 . ..| VENTAS REALTY LP  5.000% 01/15/35 ........ Blackrock ...
927804-G0-1 ......... Virginia Elec & Pur Co  5.350% 01/15/54 ....vvvviiiiiiiiiiiiiiiiiiiiiiniiiiissiissisisssssnssnnnnnnnnns [ eeeeeeeenennens [ 09/19/2024 ..... Blackrock ...
92841Y-AB-1 ......... Vista Point Securitization Tr Vista Point Securitization Tru  5.657% 10/25/54 ...ccevvvvvnes | evvveniniinns Jovens 09/20/2024 ..... JP Morgan ...
928668-CH-3 ......... VOLKSWAGEN GROUP AMERICA ~ 5.600% 03/22/34 .....oooeeeeeiiiieiiiie [ 08/22/2024 ... Blackrock ...
958254-AD-6 ......... WESTERN GAS PARTNERS  5.450% 04/01/44 ....ooovvviiiiiiiiiiiiiiiiiiiiiiiiiiccccccccccccccccccccieeeeeees [ e [ 07/24/2024 ... Western Asset ...
958667-AG-2 ......... WESTERN MIDSTREAM OPERAT ~ 5.450% 11/15/34 ....ooooeeeniniii [ 08/15/2024 ... Western Asset ...
96950F-AP-9 Williams Partners LP 4.900% 01/15/45 ......coovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiicccceiccecccccceeeees [ 09/05/2024 ... Blackrock ...
970648-AN-1 . |Willis Group NA  5.900% 03/05/54 . 09/26/2024 Blackrock
0778FP-AN-9 BELL CANADA  5.550% 02/15/54 A. R R 09/05/2024 ... Blackrock ...
67077M-AU-2 NUTRIEN LTD  5.000% 04/01/49 . A. R R 09/05/2024 ... Blackrock ...
67077M-BD-9 . ..[NUTRIEN LTD  5.400% 06/21/34 . A. 08/29/2024 Blackrock ... .
98417E-AR-1 . ..|Xstrata Finance Canada 5.550% 10/25/42 . A. 07/24/2024 Western Asset . FE ..
000823-BC-7 . ..|ABPCI Direct Lending Fund CLO ABPCI 2017-1A DRR  9.433% 07/20/37 . D.. 08/02/2024 Natixis ...... FE ..
018820-AC-4 . ..|ALLIANZ SE  6.350% 09/06/53 .. D.. 08/16/2024 Western Asset . FE ..
03290A-AA-8 . ..|Anchorage Credit Funding Ltd. S .875% . D.. 07/26/2024 Barclays Capita FE ..
03290A-AJ-9 . ..| Anchorage Credit Funding Ltd. SERIES 202113A CLASS A2  2.800% 07/27/39 . D.. 07/26/2024 Barclays Capital FE ..
03329T-AJ-3 . ..| Anchorage Credit Funding Ltd. ANCHF 2016-4A BR  3.123% 04/27/39 .. D.. 08/09/2024 Citigroup Global FE ..
03330H-BN-6 . ..| Anchorage Credit Funding Ltd ANCHF 2019-9A BR  3.054% 10/25/37 D.. 09/16/2024 Deutsche Bank .... FE ..
03330L-AU-2 . ..| Anchorage Credit Funding Ltd ANCHF 2018-6A DR2 ~ 5.074% 07/25/36 D.. 09/12/2024 Stifel, Nicolaus an FE ..
03331X-A0-4 . ..| Anchorage Credit Funding Ltd ANCHF 2019-8A DR 5.206% 07/25/37 D.. 08/02/2024 MIZUKO .......... FE ..
034863-BE-9 . ..| ANGLO AMERICAN CAPITAL ~ 5.750% 04/05/34 ..................... D.. 08/27/2024 Western Asset . FE ..
03753A-AL-4 . ..| Apex Credit CLO LLC APEXC 2024-1A CF  6.766% 04/20/36 D.. 07/02/2024 Jefferies & Co FE ..
04015G-AT-6 . ..|ARES CLO Ltd ARES 2015-2A CR  7.541% 04/17/33 ........... D.. 07/02/2024 MIZUHO .......... FE ..
049410-AW-3 . ..|Atlas Senior Loan Fund LTD Atlas Senior Loan Fund LTD  7.583% 10/19/37 . D.. Citigroup Global FE ..
04942F-AG-4 . ..|Atlas Senior Loan Fund LTD ATCLO 2021-17A C  7.895% 10/20/34 ... D.. Wells Fargo ... FE ..
05401A-AU-5 ......... AVOLON HOLDINGS FNDG LTD  5.750% 03/01/29 |V R 08/12/2024 ... Western Asset . FE
05571A-AY-1 ......... BPCE SA  5.986% 05/30/35 ...iiiiiiiiiiiiiiiii i | N 08/29/2024 ... Blackrock FE
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055780-AF-0 BPCE SA  3.116% 10/19/32 07/24/2024 WESTEIN ASSEL ..t eer e e e e r e e e e rnnna e e eeennnnns [eeeernnnnneeeeennnnaaeeeennnnnaeees [oeernnnnaneeeennnnneees 2,484,360 | 3,000,000 |... B FE
05964H-AZ-8 . ..|Banco Santander  6.938% 11/07/33 .. 08/20/2024 Western Asset . .FFE ..
05971K-AL-3 . ..| BANCO SANTANDER SA  3.225% 11/22/32 . 07/24/2024 Western Asset . B FE ..
06849U-AD-7 . ..| BARRICK PD AU FIN PTY LT  5.950% 10/15/39 . 09/16/2024 Blackrock ... .GFE ..
07133V-AH-9 . ..|Battalion CLO LTD BATLN 2019-16A CR  7.795% 1 . 08/15/2024 Scotia Capita .FFE ..
07133Y-AU-4 . ..|Battery Park CLO Ltd. BATPK 2019-1A DR 9.036% 07/15/36 07/08/2024 Wells Fargo AFE ..
09631E-AE-7 . .|Bluemountain CLO Ltd BLUEM 2021-32A C  7.547% 10/15/34 07/31/2024 JP Morgan ... .FFE ..
09659-2X-1 BNP PARIBAS  5.738% 02/20/35 09/26/2024 Blackrock ... .G FE
143122-AE-9 Carlyle Global Market Strateg CGMS 2021-11A C  7.575% 01/25/33 07/01/2024 Janney Montgomery .F
19736R-AU-5 . .|Cent CLO LP CECLO 2018-27A B1R  7.325% 01/25/35 .. 07/02/2024 Morgan Stanley DWD

mm

07/31/2024
08/13/2024

Jefferies & Co ..
Scotia Capital ..

.. Cent CLO LP CECLO 2020-30A CR  7.583% 01/20/34 .
Clover CLO CLVR 2017-1A C1  8.097% 10/15/29 ....

19736W-BA-7 .

22284H-AE-3 3,750,000 .

m

26874R-AP-3 ENI SPA  5.950% 05/15/54 07/11/2024 Blackrock ..429,000 |... E

200020-AN-9 . ..|Elmiood CLO VII Ltd. ELMW7 2020-4A CR  7.979% 01/17/34 .. 09/26/2024 Morgan Stanley DD 500,000 |. E ..
20286D-AC-9 . ..|ENGIE SA  5.875% 04/10/54 ....oovveiiiiiiiiiiiiiiieees 09/05/2024 Blackrock ... . K ..731,000 |. E ..
34918Q-BC-5 . ..|Fort Washington CLO 2019-1 FWIA 2019-1A CR2  7.583% 10/20/37 09/27/2024 JP Morgan ... 1,000,000 |. 1,000,000 |. E..
34962X-AJ-1 . ..|Fortress Credit BSL Limited FCBSL 2020-1A C  8.694% 10/20/33 .. 08/07/2024 Janney Montgomery .. ..750,000 |. ..750,000 |. E ..
38138F-AW-1 . ..|GoldenTree Loan Management US GLM 2022-12A B2R  5.113% 07/20/37 08/06/2024 Morgan Stanley DID 2,150,000 |. 2,150,000 |. E ..
381743-AE-3 . ..|Golub Capital Partners CLO Lt GOCAP 2021-54A C  8.044% 08/05/33 09/12/2024 Bank of America . . 260,125 ..250,000 |. E ..
42086N-AL-2 . ..|Hayfin Kingsland XI Ltd HAYFN 2019-2A CR  7.995% 10/20/34 . 08/14/2024 Various ... ..370,778 ..370,600 |. E..
449276-AG-9 . ..| IBM INTERNAT CAPITAL  5.300% 02/05/54 . 09/16/2024 Blackrock ... 1,216,178 |. 1,205,000 |. E ..
449298-BA-8 . ..|1CG US CLO Ltd ICG 2014-2A CRR  7.347% 07/30/2024 Nikko Securities America . 1,501,875 |. 1,500,000 |. E ..
46115H-CD-7 . ..| INTESA SANPAOLO SPA  7.200% 11/28/33 ................ 08/07/2024 Western Asset . 1,508,025 |. 1,460,000 |. E ..
47047J-A0-7 . .. Jamestown CLO Ltd JTUN 2019-1A BR  7.783% 04/20/32 . 08/19/2024 BNP Paribas ... ..230,115 ..230,000 |. E ..
47048U-AE-8 . .. Jamestown CLO Ltd JTUN 2021-17A C  7.875% 01/25/35 . 08/07/2024 Janney Montgomery 750,000 750,000 | E ..
48254F-AL-2 . ..|KKR Financial CLO Ltd KKR 37A C  7.795% 01/20/35 . 08/07/2024 Janney Montgomery 750,000 750,000 | E..
50190A-AT-9 . ..|LCM Ltd Partnership LCM 17A CRR  7.663% 10/15/31 . 07/01/2024 Janney Montgomery 82,500 82,500 |. E ..
53944Y-AU-7 . .|LLOYDS BANKING GROUP PLC ~ 4.976% 08/11/33 ....... 07/31/2024 Western Asset ...... .. 245,733 250,000 | E ..
55281G-All-8 MCF CLO LLC MCFCL 2018-1A DR 10.432% 04/18/36 .. 07/30/2024 ..... Nikko Securities America .... .. 1,025,000 | 1,000,000 |... E

3,780,000 |..
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56606C-AS-2 Marble Point CLO LTD MP17 2020-1A CR  7.753% 07/20/37 ... Morgan Stanley DID ... 3,780,000 |. E
56606C-AU-7 . ..|Marble Point CLO LTD MP17 2020-1A DIR  8.933% 07/20/37 Morgan Stanley DID E ..
58406C-AG-6 . .| Apex Credit CLO LLC APEXC 2021-2A B 8.295% 10/20/34 . Janney Montgomery E ..
639057-AN-8 NATWEST GROUP PLC ~ 5.778% 03/01/35 Blackrock E
66858C-AS-6 Nor thwoods Capital Ltd WOODS 2018-12BA CR  6.870% 06/15/31 .. Amherst Securities E
66860J-AU-2 . ..|Nor thwoods Capital Ltd WOODS 2018-11BA CR  7.783% 07/19/37 D.. Goldman Sachs & Company E ..
67119G-AE-1 . .| OFSI Fund LTD OFSBS 2024-14A C  7.833% 07/20/37 ........ D.. Citigroup Global ... E ..
67514V-AE-9 Ocean Trails CLO OCTR 2021-11A C1  8.045% 07/20/34 .... D.. 07/01/2024 ..... Wells Fargo E
675932-AJ-6 Octagon 58 Ltd 0CTS8 2022-1A C  7.636% 07/15/37 D.. 09/30/2024 ..... JP Morgan ... E
682337-AA-8 . ..|One Eleven Funding Ltd OELF 2019-3A A1 4.250% 07/19/37 . D.. 08/21/2024 Wells Fargo E ..
682337-AN-0 . ..|One Eleven Funding Ltd OELF 2019-3A CR  4.951% 07/19/37 . D.. 09/12/2024 Nikko Securities America . E ..
69916K-AE-3 . ..|Parallel Ltd PARL 2021-2A B 7.845% 10/20/34 ............ D.. 07/01/2024 Janney Montgomery .......... E ..
70806T-AS-4 . ..|PennantPark CLO |, Ltd SERIES 20191A CLASS BR  7.314% 07/25/36 D.. 07/03/2024 GreensLedge Capital Markets E ..
832726-AB-7 . .| SMURFIT KAPPA TREASURY ~ 5.777% 04/03/54 .... D.. 09/05/2024 Blackrock ... E ..
832726-AC-5 . .. | SMURFIT KAPPA TREASURY  5.438% 04/03/34 ... D.. 09/26/2024 Blackrock E ..
872428-BC-3 . ..| TCW Gem Ltd SERIES 20192A CLASS CR  7.533% 10/20/32 D.. 07/03/2024 MZUHO .... E ..
874060-BM-7 . ..| TAKEDA PHARMACEUTICAL ~ 5.650% 07/05/54 ..... D.. 09/05/2024 Blackrock ... E ..
92916X-AN-7 . ..|Voya CLO Ltd INGIM 2013-3A BRR ~ 7.793% 10/1 D.. 09/20/2024 Wells Fargo ... E ..
92919D-AE-8 . ..|Voya CLO Ltd VOYA 2021-3A C  7.645% 01/20/35 ...... D.. 07/01/2024 Janney Montgomery E ..
94950A-AS-9 . ..|Wellfleet CLO Ltd WELF 2020-2A CR  7.847% 07/15/34 . D.. 08/02/2024 Citigroup Global E ..
96466C-AS-7 . ..[Whitebox CLO I Ltd WBOX 2020-2A CR  7.741% 10/24/34 D.. 08/07/2024 Janney Montgomery E ..
96525M-AJ-4 . .|Whitehorse Principal Lending WHCLO 2022-1A A2A  7.286% D.. 08/05/2024 GreensLedge Capital Markets E ..
96525M-AN-5 . Whitehorse Principal Lending WHCLO 2022-1A BR  7.386% 10/15/36 D.. 08/05/2024 GreensLedge Capital Markets E ..
97314H-Ali-9 Wind River CLO Ltd WINDR 2021-1A CR  7.533% 07/20/37 ............. .. [D.. 08/09/2024 ..... Morgan Stanley DID e | 1,000,000 fo.oeoiiiiiieannneees 1,000,000 |... E
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 309,121,111 312,437,479 1,673,657
539439-AY-5 ......... [Lloyds TSB Group PLC  5.985% 08/07/27 .veivevesuevessesesssssssesssssssssssessssesssessssesssseseses | [......08/01/2024 ..... THES TN ASSEE 1.vivervesessesesseseseesessssesssesesssessenessesessesesessesessssessssessesesessessssessasases |oesesessesessssessesessssessssesess |oessssesessesessesessesens 509,295 [..eeiiiiiiiieiiiiiian 500,000 |..eiiiiieiiiiiene 14,547 [1.G FE ..........

1309999999. Subtotal - Bonds - Hybrid Securities 509,295 500,000 14,547 XXX
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127908-AC-1 ......... CSL 111 Feeder Fund Sub Note B 13.597% 07/15/30 ..cevvveenieeieiniieeeeeenieeeeeeeneeeeeeennees | eevvvvniinnens feennid 07/15/2024 ..... Direct-Private Placement .........coouuiiieiemiiiieiieeie e e e e e ern e e e e e e e eennnn e eees eeernnnaeeeeennna e eernnnneeees Jerrne e 1,656,665 [...ccevvenneeeeeennnnns 1,656,665 [...oeeveeneeeeeieinieeeeeeienans 0 |2.AFE ..........
62903*-AA-6 ......... Neuberger Berman Splty FD |1 7.607% 05/22/26 ......cooviivvuuiiiiiiiinininiiiiiiiiiieiiiinininneines | aeeevennnnnenes |ounnsd 07/29/2024 ..... Direct-Private Placement ..........ccuuiiiiiiiiiuuiiiiiiiiiiiiii i s e cienis e s s resninsessernsnnneees [oererresnnsrrrrresnnsresrrennianes [sorererninnieeernannns 12,774,194 | 12,774,194 | 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 14,430,859 14,430,859 0
2509999997. Total - Bonds - Part 3 342,922,612 346,554,924 1,731,841
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 342,922,612 346,554,924 1,731,841
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
31338#-11-2 ......... |FHLB = BoS10n Class B .uuuiiiiiiiuiiiiiiiii i | ..................... 08/23/2024 ..... LT AP PPPPTIN 25,920.000 |...eevuniiiiiiinnnnnnns 2,592,000 J..eevuniiiiiiiiiniiiiiiiiniiiiies e 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,592,000 XXX 0
024071-81-3 American Funds American Balance .........c.oveevuveeriniiiinierinieiineerieenieeeieerieeeieenieenins | ceeerieeniens o 09/27/2024 ..... Principal ....23,067.860 |..
06828M-87-6 .. .|Baron Funds Emerging Markets Institutional ..........cooommiiiiiimmmiiiiiiiieeceeeeeeeees [ v feeend 09/27/2024 ..... Principal .. .11,337.020 |..
277907-70-5 .. .|Eaton Vance Inc Inc Fd Bostn-RB .........ceevuviiriiiiiiiiiiiiiiiiiiiiiiciinncicciiceennenineenineees | e o 09/30/2024 ..... Principal .. .. 1,647.170 |..
298706-82-1 .. .| American Funds Europacific growth fund . J U UPSRTRRUURRRPPR EPPPRUPRRPPRRR ISR 09/24/2024 ..... Principal .. . 12,889.420 |..
315911-74-3 .. Fidelity Advisors Fidelity Extended Market Index ........cccceoiririiiiiiiiiiiiiiiiiiiiiiiiiiiiins | eeevriiiiiiiees o 09/27/2024 ..... Principal .. .. 8,110.534 |..
315911-75-0 .. .|Fidelity Advisors Fidelity 500 Index FUND ........cccoommmmiiiiiimmiiiieeeeieeiee e eeeennees | eevvvnniiinenes foeeens 09/27/2024 ..... Principal .. .. 1,451.558 |..
316146-35-6 .. .|Fidelity Advisors Fidelity US Bond Index Fund .........ccoooviiiimiiiiiiiiiininiiiiiiiiiininciiniins | eeeveeniieeeens e 09/30/2024 ..... Principal .. ..1,124.816 |..
31635V-63-8 Fidelity Advisors Fidelity Total Intern. Index ........o.ocooiiiiimmmiiiiniiimiiiiieeiiiiieeeeeeees | evviennieiennn e 09/24/2024 ..... Principal .. 12,034.227 |..
411512-52-8 .. . |Harbor Funds Capital Appreciation .........cceevvveiuiiiiiiiiiiiiiiiiieiieereeee e eevieevieeniee | ereereninenes o 09/27/2024 ..... Principal
55273H-35-3 MFS Value FUNA BB ......cceeeeeeeeeeeei e e ee e e e e eeere e e e e e e e eennn e e eennnneeees | cvnnnenenennnnn Jonnid 09/27/2024 ..... Principal ..
891540-27-3 .........| Touchstone Funds Large Cap Focused Fund Class | ........cevvereiviriiiiiiniiiiniininiciiiieiiieeiines | cevveiiieienens foveees 09/27/2024 ..... Principal .. ..
957663-66-9 ......... Western Asset Funds Core Plus Bond | .......cieeeeeeisiieimenuanneeemnnnasreernnnaasaernnnnaasanrnenns | sovesnneeseenes Joennns 09/30/2024 ..... L AToT 1Y PP PUPP FEPPPPPPTPPPPRTTN 1,522,540 |.oevvvnninneennneneee 14,401 | fereiieeeeereiinsneeeeneieeeeen 0 | e

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,931,945 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 6,523,945 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,523,945 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 6,523,945 XXX 0 XXX
6009999999 - Totals 349, 446,557 XXX 1,731,841 XXX
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Government National Mortgage G2 MA7101
..36179V-3J-7 [2.000% 01/20/36 ...evvvvvvvrnnniiiiiiiiiiinieciininn | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 1,453 [ooooiiiennins 1,453 [ooooiinennns 1,264 |oeeeeiiiiiinnnnns (U P (U P 189 [oeiiiiiiiinnns (U P 189 [oeeiiiiiiinnns 0 e 1,453 |ooeeeininnns (VN 0 | [V 4 1.01/20/2036 . [1.A ........
Government National Mortgage G2 MA7042
L.36179V-ZF-0 [2.000% 12/20/50 ..evvvnniiviiinnniiiiiiniiinieiienn | s . 09/01/2024 . | Paydown ... ... 13,512 ... 13,512 .. 13,512 |.. . 12/20/2050 . [1.A ........
Government National g
L361790-TL-2 [2.000% 12/20/51 covvvveniiiiiiiiiiiiiiiniieieeiins | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 17,285 |...oooeeeens 17,285 |oveeeeeeen 18,725 [ 0 el 0 [ 3,560 [0 [ 3,560 [0 [ 17,285 |oeeniiiinnnnn (VN 0 | [V 41 [ 12/20/2061 . |1.A ........
Government National
..36179X-QN-9 16.000% 01/20/83 ....evvvvvvvrvrvnnnnnnniininininnins [ eeeees . 09/01/2024 . |Paydonn .....oeunvvviiinnnnn fovennininiiiiiinns foninns 275,675 |oeeveeeenns 275,675 |ouveennnen 276,709 |........... 276,705 |............... 0 fens (1,080) fouvvvnnnnnnnnns (U . (1,080) fouvvvnnnnnnnnns 0 s 275,675 |.ooeeiieeennnn (VO 0 | [V 10,548 |. 01/20/2083 . |1.A ........
Government National
L. 36179Y-AF-1 [6.000% 07/20/53 ......cevvvvneniiiiiiiniiineeiiiinnn | s . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 168,159 |[........... 168,159 |ooeeennnnn. 168,238 |..evennnnn. 168,233 |............... 0 s (73) [ervvvnnnnnnnnns [V ST (73) [ervvvnnnnnnnnns 0 s 168,159 |......ocoees (VN 0 | [V 7,024 |. 07/20/2083 . |1.A ........
Government National
..36179Y-C8-5 [6.000% 08/20/53 .......ccevvvenvirriiiniiiniiiinnnn | nnnns . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 352,360 |....eennnns 352,360 |........... 353,588 |........... 353,568 [.....cunnnnn 0 fens (1,208) [ouvvvnnnnnnnnns (U . (1,208) [ouvvvvnnnnnnnns 0 s 352,360 [..vvvvrvrnnnns (VN 0 | [V 13,938 |. 08/20/2083 . |1.A ........
Government National
..36179Y-C9-3 [6.500% 08/20/53 .....evvviiiirrnniiiiiiiiiiniiniinn | s . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 388,276 |........... 388,276 |........... 392,159 |ovveennnns 392,117 [oeenninnnnnns 0 fens (3,841) |.oeeeeeees (U . (3,841) |.oceeeeees 0 s 388,276 |....ooeeeennnn (VN 0 | [V 15,588 |. 08/20/2083 . |1.A ........
Government National
..36179Y-HG-2 [7.000% 10/20/53 ......cevvvvneieeiiiiniiieeeiiiiinn | s . 09/01/2024 . |Paydonn .....oeunvvviiinnnnn fovennininiiiiiinns foninns 254,897 |....oennnns 254,897 |........... 256,490 |........... 256,480 [......vvennnnne 0 fens (1,583) |.eeeeeeeeens (U . (1,583) |.eeeeeeeeens 0 s 254,897 |..ovvviiininnns (VN 0 | [V 10,448 |. 10/20/2083 . |1.A ........
Government National
..36179Y-HH-0 [ 7.500% 10/20/53 ....evvviiiiiiiiiiiiiiniiiniiiiinn | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 1,914 [, 1,914 | 1,94 |............. 1,94 ... 0 s (30) forvvvrnnnnnnnns [V ST (30) [orvvvvnnnnnnnns 0 e 1,914 |l (VN 0 | [V 96 |. 10/20/2083 . |1.A ........
Government National
..36179Y-KD-5 [5.500% 11/20/53 ..cevvvvniiiiiiiiiieiiiiiiineeeeen | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 380,523 |........... 380,523 |........... 376,599 |.......... 376,601 |..eevvnnnnne (U 3,922 [oooiiiiiiinnnns (U 3,922 [oooiiiiiiinnnns 0 s 380,523 [..vvvviiinnnns (VN 0 | [V 14,238 | 11/20/2083 . [1.A ........
Government National
L36179Y-L7-7 [6.000% 12/20/53 ..ovvvvniiiiiiiiniiiiiiiieieniinn | s . 09/01/2024 . |Paydoun .....oevvvivinnnnns Joevnniineniiiiinnes foens 1,001,422 |....... 1,091,422 |........ 1,099,504 |........ 1,099,503 [....evvnnnnnnnn 0 fens (8,081) [cuvvvvrrnnnnns (U . (8,081) [cuvvvvnnnnnnns 0 fnns 1,091,422 [o.oovvnnnnnnns (VN 0 | [V 41,742 |. 12/20/2053 . |1.A ........
Government National
..36179Y-03-1 [5.000% 02/20/54 ...oovvvvrviiiiiniiiiiiiiiiiiieeeees | s . 09/01/2024 . |Paydonn .....eeunveviiinnnnn Joevvnnnniiiiiiinns foinneneens 3,175 [ 3476 | 3,140 | (U P [ O [T [ R [T 0 e 375 | (VN 0 | [V 13 |. 02/20/2054 . |1.A ........
Government National
..36179Y-04-9 15.500% 02/20/54 ....ccoeeeeeeiiieeiieiieieeeee [ . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 6,259 [eeiiiinnne 6,259 [.......oeeens 6,226 |oeeviiiiiiinnns (U P [ O [T F [ R [T F 0 e 6,259 |.......eeennn (VN 0 | [V 173 [. 02/20/2054 . |1.A ........
Government National
..3618A7-WD-7 [6.000% 12/20/52 ....evvvviviiinnnniiiiiniiniiiiinn | s . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 2,521 e P72 I ) [ ) [ [ PR 2 P [ PR 2 | 0 e 2,521 | (VN 0 | [V 101 |. 12/20/2052 . |1.A ........
Government National Mortgage 6.000%
. 3618AV-RJ-7 [01/20/53 oevveniiiiiiiiiiiiiciiieceecvieeeen | s . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 110,373 |........... 110,373 |oeeennnnns 110,528 |..oeennnnn. 110,524 |............... 0 s (10 (U (10 0 s 110,373 |t (VN 0 | [V 3,886 |. 01/20/2083 . |1.A ........
Government National Mortgage A G2 Cli8533
..3618FH-PS-5 [7.500% 09/20/53 .....evvviiiiiiiiiiiiiiiiiiinieeees | s . 09/20/2024 . |Paydonn .....eeunvvriiiinnnn foevennininiiiiiins o 599,206 |........... 599,206 |.......... 609,880 |........... 609,859 [......ccevnenen [V R (10,653) [eevvvrernnnnns (U - (10,653) [eevvvvernnnnns 0 s 599,206 |....evvvrvnnns (VN 0 | [V 29,701 |. 09/20/2053 . |1.A ........
Government National Mortgage A G2 CY2475
..3618G1-XC-5 [6.000% 12/20/53 ......evviviiinnniiiiiiiiiiniiiiinn | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 4,402 | 4,402 |............. 4,439 [oennnnnnn 4,439 [, 0 s (37) [ervvnnnnnnnnnns [V ST (37) fervvnnnnnnnnnns 0 e 4,402 |..oooeeeenns (VN 0 | [V 176 [. 12/20/2053 . [1.A ........
Government National Mortgage CZ8816  5.500%
..3618GL-YM-8 [05/20/54 ...evvvvniiiiiiiiiiiiiirin s | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns L L 45 | L3 [ (V2 0 e ()] R [ R (1] R 0 e M5 |l (VN 0 | [V 2 |. 05/20/2054 . |1.A ........
Government National Mortgage G2 DA7944
..3618GX-ZH-2 [6.500% 04/20/54 ....ovvvvviiiiiiiiiiiiiiiiineeeees | s . 09/01/2024 . | Paydown . 04/20/2054 . |1.A ........
Government National Mortgage DB0026  6.500%
..3618H2-A3-7 [05/20/54 ..oeevvriiiiiiiiieiiiis s . 09/01/2024 . | Paydoun . 05/20/2054 . |1.A ........
Government National
L3B1BHE-ZF-7 [ 05/20/51 ovvveniiiiiiiieeccceieeiieeen | s . 09/01/2024 . | Paydown ... . 05/20/2051 . |1.A ........
Government Nationa .
..3618HY-DS-9 [07/20/51 ..evvviiiiiiiiiiiiiiiiiiinieccinieeeeen | s . 09/01/2024 . | Paydoun . 07/20/2051 . |1.A ........
Government National Mortgage DES040  6.000%
..3618JA-85-3 [08/20/54 ...ovvvriiiiiiiiiiiiiiiiiieeeneiieeen | s . 09/01/2024 . | Paydown ... . 08/20/2054 . |1.A ........
Government Nationa
.. 36194S-PD-4 [3.020% 09/15/41 ..ovvvveniiiiiiiiiiiiiciiiiineeeees | s . 09/01/2024 . | Paydoun . 09/15/2041 . |1.A ........
Government National Mortgage A 721746
..3620A7-ZK-4 [4.000% 08/15/40 ....vvvvvivrniiiiiiiiiiiinieiiiinn | s . 09/01/2024 . | Paydown ... . 08/15/2040 . |1.A ........
Government Natl Mtg Assn Poo .
.. 36225A-IN-6 [ 10/15/27 evvuviiiiiiinniiiiiiiiiiiniiiiiiiiiniiiiins | neeees . 09/01/2024 . | Paydoun . 10/15/2027 . |1.A ........
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Government National Mortgage A GN 783281
..36241L-UE-4 [4.500% 07/15/40 ..oevvvviiiiiniiniiiiiniiiniiniinn | s . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 62,561 |............ 62,561 |............ 66,764 |...oennnnnn. 65,766 |..eevuniiiinnns [V A (3,208) |vvveeninnnnns [V A (3,208) |vvvenninnnnns (U P 62,561 |oevvnnninnns (1 P [ PO [V F 1,882 |. 07/15/2040 . |[1.A ........
Government Natl Mtg Assn SERIES 20093 CLASS
..383731-42-0 10 1.211% 10/16/48 .... R IR, . 09/01/2024 . | Paydown ... ... (1,289) |. . (1,289) [... . 10/16/2048 . |1.A ........
Government Natl Mtg Assn
..38374E-DL-8 [CI JC  5.500% 11/16/33 ..oovvvnviiiiinnnniinins | nnnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 35,106 |............ 35,106 |............ 35,402 |............ 35,151 [ (U P [ (U P (44) . 11/16/2033 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2006-27
..38374N-HE-0 [CI ZB  6.500% 06/20/36 .........eovvvvvvvnnnns | uunnnns . 09/01/2024 . |Paydonn .....oeunvvviiinnnnn fovennininiiiiiinns foninns 169,408 |........... 169,408 |....ennn.n. 173,323 |oveeneens 170,812 [oiiiinnnnns (U . (1,405) |.evveennnnnnns (U . (1,405) |.evvennnnnnns (U 169,408 |..eevviiinnnnn (VN P [ PO [V F 7,354 . 06/20/2036 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-39
..38374U-AR-2 [CI PE  4.500% 03/20/39 ....ovvvvvvvrininnnninnes | nnnnns . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 270,398 |........... 270,398 |........... 269,807 |..evuunnnn. 269,775 [..ovvvvennnnnns (U P (74 (U P (74 (U R 270,398 |.oeevvennnns (1 P [ PO [V F 8,076 |. 03/20/2039 . [1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-42
..38374U-IN-7 [CI MZ ~ 5.000% 06/20/39 ........cevvunvrvvrnnnnns | unnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 69,482 |............ 69,482 |............ 68,861 |....uunnnnn. 69,036 |........ennnn. (U P L7 R (U P L2 R (U P 69,482 |........oennnns (1 P [ PO [V F 2,333 |[. 06/20/2039 . [1.A ........
Government Natl Mtg Assn REMIC Ser 2009-23
..38374X-TY-1 [Cl BC  4.500% 04/20/39 ....covvvvvvrvninnnnnnns | unnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 30,468 |............ 30,468 |............ 30,373 [.ooviiiennns 30,386 |.....oevnnnnnns [ PO -7 [ PR -7 (U P 30,468 |.....ooeennnn (1 P [ PO [V 913 |. 04/20/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-58
..38375D-27-6 [CI ME  4.500% 07/16/39 ......ccvvvvnnvrvvinnnnns | unnnns . 09/01/2024 . |Paydonn .....oeunvvviiinnnnn fovennininiiiiiinns foninns 229,931 |ooeeennnns 229,931 |oeeeennnns 226,697 |........... 228,420 |....covvnnnnnns (U 1,511 [ (U 1,511 [, (U 229,931 [oooiiiiiinnnnns (1 P [ PO [V F 6,950 |. 07/16/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-106
..38376J-D0-4 [CI B 4.000% 09/16/24 ........cevvvvvvvrvinnnns | nnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 74,398 | 74,398 |............ 72,038 |.....cevnnnn TAAT9 | (U P 219 | (U P 219 | (U P 74,398 [..oocovinnnnnns (1 P [ PO [V F 1,978 |. 09/16/2024 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2010-76
..38377G-F9-5 [CI BE  4.500% 06/20/40 .........cevvvvrvvinnnnns | unnnns . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 554,068 |........... 554,068 |........... 591,641 |........... 567,914 [......oonnnnnns (U - (13,846) [c.evvivinnnnnn (U - (13,846) [c.vvvivinnnnns (U R 554,068 |.......coe... (1 P [ PO [V PO 16,076 |. 06/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 201483
..38379C-N6-9 [CLASS TZ  2.500% 11/16/43 ..oevvvivvvininieines | ennnns . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 846,107 |.......... 846,107 |........... 682,917 |oeveennnns 692,292 |...coovvinnnnns (U - 153,814 [ooiiiiinnnnns (U - 153,814 [oooiiiiinnnnns (U 846,107 |.eevrverinnnnn (1 P [ PO [V PO 14,263 |. 11/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 201693
..38379X-V5-6 [CLASS LB 3.000% 07/20/46 .......ccvvvvvveveennn | uunnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 35,521 |oeeennns 35,521 [ooeiiiiine 36,020 |............ 35,825 [.ooiiiiinnnnns (U (304) |.oovvnnnnnnnns (U (304) |.oovvvnnnnnnns (U P 35,521 [oooiiiiiinnnnns (1 P [ PO [V 742 |. 07/20/2046 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 20181
..38380U-E4-1 [CLASS Z  3.500% 01/20/48 ....evvvvvvivnnniinens | annnnns . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 129,896 |........... 129,896 |........... 132,930 |oovvveennns 132,487 |oovviviinnnns [V A (2,591) |eeeeiininne [V A (2,591) |eeeeiinine (U 129,896 |o.vevniiiiinnnn (1 P [ PO [V F 2,742 |. 01/20/2048 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018112
..38380Y-BZ-7 [CLASS DZ ~ 4.000% 08/20/48 ......oeevvvvvnnieinns | uunnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 1,235 [oeeeinnne 1,235 |oeeennnns 11,169 [oeeennnnnne AT [ [ R [ [ PO [ (U P 11,285 | (1 P [ PO [V 300 |. 08/20/2048 . |1.A ........
Government National Mortgage SERIES 201929
..38381T-KZ-7 [CLASS JY ~ 4.500% 03/20/49 .....ccevvvvvvvvnnnnn | uunnnns . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 170,327 |........... 170,327 |oveeennnnns 179,542 |.......... 176,065 [oooeivvennnnns (U . (5,737) |vvveeinnnnnn (U . (5,737) |vvvenninnnnnn (U R 170,327 |oveeneiieiinnnn (1 P [ PO [V F 5,109 |. 03/20/2049 . |1.A ........
Government National Mortgage SERIES 201952
..38381V-BT-6 [CLASS AF  5.661% 04/16/49 .....eovvvvvnnniinnns | nnnnns . 09/16/2024 . |Paydonn ......eunvvviiiinnnn foevvnniininiiiiiins o 400,966 |........... 400,966 |.......... 400,778 |.......... 400,816 |...eeunnnnnnnne (U P 150 [oooeiiiiininnns (U P 150 [oooieiiiininnns (U PR 400,966 |........oe..en (1 P [ PO [V PO 15,048 |. 04/16/2049 . |1.A ........
..91282C-CT-6 [United States Treasury 0.375% 08/15/24 .... |....... . 08/15/2024 . |Maturity .....ocooviieiiies oormmniniieininins Joninnns 290,000 |........... 290,000 |..eeeennnns 289,332 |..euuunnnns 289,861 |.ooeeueeennns [V N 139 | [V N 139 | (U 290,000 |.ieevnuniaens 0 Joeeeniaraeenes (U T [ PP 1,088 |. 08/15/2024 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 7,145,327 7,145,327 7,053,310 6,993,951 0 110,516 0 110,516 0 7,145,327 0 0 0 236,343 XXX XXX
| Redenption 100.0000
..452152-GS-4 [ ILLINOIS ST  7.350% 07/01/35 ..evvvvvvvvvnnnnns | unnnnns L 07/01/2024 . eeveniiiiiiiiieeeeiiiieeeees i o 91,071 [.......... 91,071 |oeeeennnnns 99,194 [.....oooes 98,977 [oovvvennnnnnns [U ({1072 ) [U ({1072 ) [U 98,375 [.oiiiiinnnnnns 0 eeeens (7,303))........ (7,303) |.eevennnnnnns 6,694 |. 07/01/2035 . |1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 91,071 91,071 99,194 98,977 0 (602) 0 (602) 0 98,375 0 (7,303) (7,303) 6,694 XXX XXX
Federal Home Ln Mtg Corp Pool GO0812  6.500%
..31283G-3V-7 |04/01/26 . . 09/01/2024 . | Paydown ... 0. o0 |- 250 .. o0 ). .. 11 . 04/01/2026 . |1.A ........
..3128M7-T9-7 [FREDDIE MAC GO5676  4.000% 11/01/39 09/01/2024 . | Paydoun .. 179,809 ..179,809 ..185,463 |. 0 0| 179,809 0| 4,843 |. 11/01/2039 . |1.A .
..3128\I18-FH-2 |FREDDIE MAC G06168  3.500% 11/01/40 09/01/2024 . | Paydoun .. 122,524 ..122,524 ..120,184 |. 0 0| 122,524 0| 2,818 |. 11/01/2040 . |1.A .
..3128M9-CN-0 [FREDDIE MAC GO6977 ~ 3.000% 04/01/42 ........ | ....... . 09/01/2024 . | Paydown ... .. 73,546 ... 13,546 ... 74,685 ... .0 0 .. 73,546 |.. .0 1,448 |. 04/01/2042 . |1.A ........
Federal Home Loan Mtg Corp G08619  3.000%
..3128WJ-VM-9 | 12/01/44 R IR . 09/01/2024 . |Paydonn .....eeunvvvriinnnnn Joevennnniniiiiinns foinneneens 3,638 ... 3,638 3,706 ... ... (67)] .0 w0 ] ...3,638 |.. w0 ] . 12/01/2044 . |1.A ........
..312852-RN-3 |FREDDIE MAC T61393  3.000% 10/01/42 ......... |..eu... . 09/01/2024 . | Paydown ... ... 12,279 ...12,279 ...12,520 |.... ... (241)). 0. o0 |- .. 12,279 |.. o0 ] . 10/01/2042 . |1.A ........
..312852-SG-7 |FREDDIE MAC T61419  3.000% 11/01/42 ......... | .eeens . 09/01/2024 . | Paydown ... ... 28,831 ... 28,831 ...29,348 |.... ... (517) ] .0 w0 ] ..28,831 |.. w0 ] . 1170172042 . |1.A ........
..312852-SH-5 |FREDDIE MAC T61420  3.000% 11/01/42 ......... |.euen. . 09/01/2024 . |Paydomn .ceevvuneeeeeennis Joeennnieeeeeeniees e 6,469 .... 6,469 ....6,629 [.... ... (160) |. 0. o0 ] ...6,469 |.. o0 ] . 11/01/2042 . |1.A ........
..312928-A3-4 |FREDDIE MAC C09026  2.500% 01/01/43 ........ |.eeeens . 09/01/2024 . | Paydown ... ... 52,176 ...52,176 L.51,7% ... ... 380 | .0 0] ..52,176 |.. w0 ] . 0170172043 . |1.A ........
..312931-A6-5 |FREDDIE MAC A84529  4.500% 02/01/39 ........ |.eeuens . 09/01/2024 . |Paydomn .ceevvueeeeeeennns Joeemniieeeeeeniees o 6,907 ....6,907 8,795 ... L1120 0. o0 |- ...6,907 |.. o0 ] . 02/01/2039 . |1.A ........
..312933-A7-9 |FREDDIE MAC A86330  4.500% 05/01/39 ........ |.ceeens . 09/01/2024 . | Paydown ... ... 28,353 ... 28,353 ..21,781 | .0 . 0] ..28,353 |.. w0 ] . 05/01/2039 . |1.A ........
..3132GR-HF-1 [FREDDIE MAC Q06230  3.500% 02/01/42 ........ |.eeeees . 09/01/2024 . | Paydown ... .. 40,565 ... 40,565 ...41,578 |.... ... (1,014) [ 0 |eeennn (1,014) ). .0 .. .. 40,565 |.. .0 .. . 02/01/2042 . |1.A ........
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..3132GS-TW-9 [FREDDIE MAC Q07465 3.500% 04/01/42 ........ |.cc.... . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 87,331 [ 87,331 |oeeeennnnns 90,142 |..eeeennnnns 89,487 |...covnnnnnnnns (U (2,156) |+evveneeeenes (U (2,156) |+evveneaeenns 0 Joeeeeees 87,331 |oeeeiieees (VI PO [ PO (VI IO 1,989 |. 04/01/2042 . |1.A ........
Federal Home Loan Mtg Corp 015206  2.500%
L.313206-G0-1 [01/01/43 .eeeeeeeeee e | s . 09/01/2024 . |Paydomn ...cevvueeeeeennnnn foeemnneeeeeenies s 195,800 |........... 195,800 [oveeunnnnns 191,272 |oeeeenennns 191,956 |.oeevvennnnnnns [V 3,844 | [V 3,844 | 0 . 01/01/2043 . |1.A ........
..3133UM-B4-8 |Freddie Mac QU8159  6.000% 02/01/54 ......... |.eeees . 09/01/2024 . | Paydown ... w0 ] . 02/01/2054 . |1.A ........
..3133M-BD-8 |Freddie Mac QU8136  6.500% 09/01/53 ........ |.eeuens . 09/01/2024 . | Paydown ... o0 |- . 09/01/2053 . |1.A ........
..3133JM-CH-8 [Freddie Mac QU8172  6.000% 02/01/54 ......... |.eeeees . 09/01/2024 . | Paydown ... w0 ] . 02/01/2054 . |1.A ........
..3133JM-CS-4 |Freddie Mac QU8181  6.000% 06/01/54 ......... |....... . 09/01/2024 . | Paydown ... o0 |- . 06/01/2054 . |1.A ........
..3133KP-02-7 [Freddie Mac RA7673  4.500% 07/01/52 ........ | .ceunnn . 09/01/2024 . | Paydown ... w0 ] . 07/01/2052 . |1.A ........
..3133KP-QZ-4 |Freddie Mac RA7672  4.500% 07/01/52 ........ |.ceuen. . 09/01/2024 . | Paydown ... 0. . 07/01/2052 . |1.A ........
Federal Natl Mtg Assn SERIES 2012102 CLASS AZ
..3136A8-SM-3 [3.000% 09/25/42 ....cevveeaeeeeiniieeeeeeennieeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 88,326 |............ 88,326 |............ 10 4 I 90,005 |..eeevrnnnnnnns (U (1,679) [ceeeeeennnnnn (U (1,679) [ceeeeeeennnnnn 0 . 09/25/2042 . |1.A ........
FANNIEMAE-ACES SERIES 201316 CLASS (CMBS) 1AC
.. 3136AC-7M-7 [3.388% 02/25/43 ....ceeeeeeeeeeeeieeeeeeeees | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 62,352 |oeeuienns 62,352 |...ccoeenn. 63,625 |...cevnnnnnn 63,462 |..ccovnnnnnnnns (U (1,10) [oeeeeeennnnns (U (1,10) [oeeeeeennnnns 0 . 02/25/2043 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2013-60 CI
..3136AE-U2-1 [CB  3.000% 06/25/33 ....eeeeeeeernneeeeeennns | s . 09/01/2024 . |Paydonn ...c.eeeeeeeeennnnn Joeeenniiieeeeennees Jeveenn... 365,136 |...........365,136 |...........339,406 |........... 356,802 [....ccevnunnnns [V 8,334 | [V 8,334 | 0 . 06/25/2033 . |1.A ........
Fannie mae SERIES 201511 CLASS AQ ~ 3.000%
L B136AM-XV=6 [ 08/25/35 ..eeeeeeeeeeeeeiee e | s . 09/01/2024 . |Paydonn .....eeueeeeeennnnn Joevennieeeeeennees eveen.... 168,009 |.......... 168,009 |.......... 171,370 |........... 169,082 |...eeeveennnnn (U (1,072) [ (U (1,072) [eeeeeeenennnn 0 . 03/25/2035 . |1.A ........
FANNIE MAE SERIES 201757 CLASS FA  5.795%
L B1BBAX-NU-5 [ 08/25/57 eeeeeeeeeeeeeeeeeeee e eeeeeeeeeeee | s . 09/25/2024 . |Paydown ... . 200,780 |.... .. 840 |... . 08/25/2057 . |1.A ........
FANNIE MAE SERIES 20199 CLASS GF  5.845%
..3136B3-4D-9 [08/25/49 ...ceeeeeieeeeeee e | s . 09/25/2024 . |Paydomn ..cevuueeeeeennnns Jeennneeeeeeeiienes feeeeeeeen 99,571 [ 0099571 [l 99,428 el 99,446 |.....ccevnnnnnn 0 Joeeeeees 124 oo (V1 PO 124 . 03/25/2049 . |1.A ........
FANNIE MAE SERIES 201910 CLASS F 5.845%
L.3136B3-N2-2 [08/25/49 ..o | s . 09/25/2024 . |Paydown ... . 03/25/2049 . |1.A ........
Fannie mae S .
L. 3136B4-VX-3 [06/25/49 ...covveiiieiiie e | s . 09/25/2024 . | Paydoun . 06/25/2049 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser
..3137A2-UN-9 [BL  4.000% 11/15/40 ...ceevveeeeeeeeiinieeeeeenn | s . 09/01/2024 . | Paydown ... .... 380,000 360,287 |.... .. 380,000 |.. . 11/15/2040 . |1.A ........
Federal Home Ln Mtg Corp
. S137AM-MB-1 [PY  4.000% 02/15/42 ...oeeeeeeeeeneeceeeiies | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 152,480 |........... 152,480 |........... 153,338 |..ceenennnn 152,878 |coeeeeeennnnns (U (398) |-eeevrennnns (U (398) |-eeeevennnns (U 152,480 . 02/15/2042 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 4179 Cl
..3137B1-A9-3 [EB  3.000% 03/15/33 ....eiieeerrniieeeeenninees | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 361,959 |.eoeennnns 361,959 |........... 360,488 |........... 361,224 |...coovnnnnnnns 0 Joeeeeees 735 |oeeeeeiiaens (V1 PO 735 |oeeeeeiiaens (U 361,959 . 03/15/2033 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 4340 Cl
..3137BA-UM-2 |EN  3.000% 05/15/34 [T (R . 09/01/2024 . | Paydown ... 222,484 207,3% |.... . 05/15/2034 . |1.A ........
..3137BH-UN-5 [Freddie Mac ~ 3.000% 04/15/35 .. P R . 09/15/2024 . | Paydown ... 299,414 293,063 |.... . 04/15/2035 . |1.A ........
FREDDIE MAC SERIES 4832 CLASS DZ ~ 4.500%
LSI3TRI-AX-T [ 09/15/48 v | s . 09/01/2024 . | Paydoun 105,849 |.......... 108,868 |.......... 108,107 [.oovvvvvnnnnnns [V A (2,257) |vennnninnnnns [V A (2,257) |vevnninnnnns (U R 105,849 |ovveeniiinnnnn (1 P [ PO [V F 3,303 . 09/15/2048 . [1.A ........
FREDDIE MAC SERIES 4849 CLASS ZJ  4.500%
LOI3TFK-TK-6 [ 12/15/48 v | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 23,966 |...eeennnnn. 23,966 |............ 24,257 | 28,147 | (U (173 (U (172 ) O (U P 23,966 [......ccounnnns (1 P [ PO [V 733 |. 12/15/2048 . |1.A ........
FREDDIE MAC SERIES 4857 CLASS ZB  4.500%
L 3137FK-SD-9 [01/15/49 ovvveniiiiiiiiiiiiiiiecieeen | s . 09/01/2024 . |Paydomn .....eeuvvvviinnnnns Jovvnniniieiiiiiinees feeeeeeeens 15,939 [ooeeene 15,939 [..........et 16,884 |............ 16,667 [.ooeevvvnnnnns (U (728) [cuvvnnnnnnnnnns (U (728) [oeeneiiinnnnns (U P 15,939 |ooveiinns (1 P [ PO [V 486 |. 01/15/2049 . |1.A ........
FREDDIE MAC SERIES 4863 CLASS EB  4.500%
LOI3TFL-2T-0 [03/15/49 i | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 76,490 |............ 76,490 |............ 80,999 [.......eeees 79,681 |oveeeniiienns (U . (3,190) |.evvennnnnnnns (U . (3,190) |.evvennnnnnns 0 . 03/15/2049 . |1.A ........
FREDDIE MAC SERIES 4869 CLASS NB  4.500%
LOISTFL-LV-4 (01715749 v | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 58,575 |oeueirinn 58,575 |[.oiviinennns 61,888 |..eeuunnnnn. 61,013 | [V A (2,437) |eeveninnnnns [V A (2,437) |eevenninaenns 0 . 01/15/2049 . |1.A ........
FREDDIE MAC SERIES KF61 CLASS A 5.925%
LOI3TFL-YN-8 [08/25/29 i | s . 09/25/2024 . |Paydonn .....eeuevvviiiinnnn fevenniininiiiiiins e 824,342 |........... 824,342 |...........824,342 |........... 824,342 |.oiiiiiinnnnn [ PR (VN P [ PR (1 P 0 . 03/25/2029 . |1.A ........
Federal Nat| Mtg Assn Pool 534457  6.500%
..31384U-WS-9 |10/01/28 N [ . 09/01/2024 . | Paydown ... ... 14,489 .. 14,489 ... 14,464 ... 0] . 10/01/2028 . |1.A ........
..3138EK-RA-5 [Fannie Mae AL3180  3.000% 01/01/43 ......... | ...t . 09/01/2024 . | Paydown ... ... 85,879 |... . I .. . 0. . 0] . 01/01/2043 . |1.A ........
..3138EP-QJ-6 |FNMA AL 6756  3.921% 03/01/45 ......covvvvnnnns | nnnnns . 09/01/2024 . | Paydown ... .. 39,087 |... ... 39, 42, e 42, R A N 0 e (3,456) |... w0 ] . 03/01/2045 . |1.A ........
..3138L6-4X-3 |Fannie Mae AM6237  4.150% 07/01/44 09/01/2024 . | Paydoun 42,461 s s N s N . s N . (1,330) 0| . 07/01/2044 . |1.A .
..3138L6-5P-9 [Fannie Mae 4.130% 07/01/44 ... . 09/01/2024 . | Paydown ... .. 34,787 |... ... 34, ... 38, e 37, e (2, 5 0 . (2,841) ... .0 .. . 07/01/2044 . |1.A ........




€603

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National 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
1" 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3138L7-AD-8 |Fannie Mae  3.750% 08/01/34 ... . 09/01/2024 . | Paydown ... ... 45,398 ...45,398 ...45,690 |.... 0 e (292) ). o0 |- ..45,398 |.. 1,151 |. 08/01/2034 . |1.A ........
..3138L7-W2-8 |Fannie Mae  4.090% 11/01/39 ... . 09/01/2024 . | Paydown ... ... 20,896 ...20,8% L. 22,144 . 0 e (1,248) . w0 ] ..20,89 |.. . 1170172039 . |1.A ........
..3138L8-8-3 [FNMA ~ 3.410% 01/01/32 ...eiiveiiiiieeeeeenies | . 09/01/2024 . | Paydown ... ...21,984 ...21,984 22,450 |.... 0. . (465) |... o0 |- ..21,94 |.. . 01/01/2032 . |1.A ........
..3138LH-5J-9 [Fannie Mae AN5348  3.700% 04/01/47 ......... |.cee... . 09/01/2024 . | Paydown ... ... 49,296 .0 w0 ] . 04/01/2047 . |1.A ........
..3138LK-UP-0 [Fannie Mae AN6889  3.390% 12/01/45 ......... |....... . 09/01/2024 . | Paydown ... .. 19,491 0. o0 |- . 12/01/2045 . |1.A ........
..3138M0-BE-9 [Fannie Mae A08136 3.000% 08/01/42 ......... |.ceeen. . 09/01/2024 . | Paydown ... .0 w0 ] . 08/01/2042 . |1.A ........
..3138NY-W3-5 [Fannie Mae AR2465 2.500% 01/01/43 ......... |....... . 09/01/2024 . | Paydown ... 0. o0 |- . 01/01/2043 . |1.A ........
..31381-F4-4 [Fannie Mae AR3786 3.000% 02/01/43 ......... |.ceeens . 09/01/2024 . | Paydown ... .0 0 . 02/01/2043 . |1.A ........
..3138Y1-6lI-0 [Fannie mae pool  4.500% 10/01/44 ........cccc. |oeenens . 09/01/2024 . | Paydoun 0 0 . 10/01/2044 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2002-81 Cl
..31392G-DB-8 DB 6.000% 12/25/32 ...eeeueeeeenrnieeeeeeniees | s . 09/01/2024 . |Paydonn ..ceevveneeeeeennnns Joeenniieeeeeeniees e 7,130 el 7,130 [ 7,306 e 7,166 [ 0 [ (37) |eeeenneeeeenns (V1 PO (37) |eeeenneeeeenns 0 Joeeeeeeeene 7,130 [0 e [ PO [V AU 284 |. 12/25/2032 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2501 Cl
..31392U-RR-7 [GE  6.000% 09/15/32 .... JUN I . 09/01/2024 . | Paydown ... . 09/15/2032 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2003-55 Cl
..31393C-PX-5 [UE  5.500% 06/25/33 ..eeevvvnereeeennnnieeeeennnn | s . 09/01/2024 . | Paydoun . 06/25/2033 . |1.A ........
Federal Nat| Mtg Assn REMIC Ser
..31394B-50-3 [ZB  6.000% 02/25/35 .....cceeeeermnnaeeeeennnanes | s . 09/01/2024 . | Paydown ... 171,923 .... 168,678 |.... . 02/25/2035 . |1.A ........
Federal Natl Mtg Assn R
..31394D-YS-3 [PV 5.500% 05/25/35 ..eeevvveeeeeeennneeeeeenn | s . 09/01/2024 . |Paydomn ...cevvuneeeeennnns foeeennieeeeeenies s 353,489 |...oennnnnn 353,489 |....ennnnn. 353,545 |........... 352,677 [oeeeeennnnnnnes 0 Joeeeeees 812 | (V1 PO 812 | (U 353,489 |....ceevnnnnnns (VI PO [ PO [V PO 12,947 |. 05/25/2035 . |1.A ........
Federal Home Ln Mtg Corp SERIES 2691 CLASS ZM
.. 31394L-0D-5 [4.500% 10/15/33 ervreeieeeeeeieeeeeeeieeeeeee | s . 09/01/2024 . | Paydown ... ... 67,187 ...67,187 ...66,908 |............67,021 ..67,187 |.. . 10/15/2033 . |1.A ........
Federal Home Ln Mtg Corp cl
..31394R-LB-3 [CZ  5.000% 02/15/34 ....reeeeeeenniiieeeeeniees | s . 09/01/2024 . |Paydonn ...cevvuneeeeeennnnn foeeemnneeeeennies s 133,153 |oeeeennnnns 133,153 |oeeeennnnns 131,953 |ooeeenennns 132,428 |oeeeenennens 0 Joeeeeees T4 e (V1 PO T4 | (U 133,153 [ooeeeeiiiinnnns (VI PO [ PO (VI IO 4,429 |. 02/15/2034 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-9 ClI
..31395B-DF-7 [AM  5.500% 03/25/36 ....evveeeeernnieeeeenins | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 13,040 |..oeeenennns 13,040 |oeerennnnnns 12,482 |oeeeennnnnns 12,824 |oooeeenee 0 Joeeeeees 216 | (V1 PO 216 |oeeeeeeeeeee 0 Joeeeeees 13,040 |oveeiieiennnn (VI PO [ PO [V AU 487 |. 03/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-40 Cl
..31395D-BL-2 [EU  6.000% 05/25/36 .....ceeeeevemnnaeeeeennnanes | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 46,841 |............ 46,841 |............ 46,065 |............ 46,411 | 0 Joeeeeees 431 s (V1 PO 431 s 0 Joeeeeees 46,841 |ooeeeenen (VI PO [ PO (VI IO 1,874 |. 05/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-35 ClI
..31395D-8Y-6 [MJ  6.000% 05/25/36 .....cceeeevennnieeeeennianes | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 15,556 [..eeeeeenee 15,556 |oeevennnnnns 15,315 |oeeeeennnees 15,438 |oeeeeeieenee 0 Joeeeeees LR E I (V1 PO LR E T 0 Joeeeeees 15,556 |eeevvnneaenns (VI PO [ PO [V AU 624 |. 05/25/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2841 Cl
..31395E-UL-9 [Z  6.000% 08/15/34 .....cevvveneeeeeennnieeeeennn | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 27,812 oo 27,812 |oeeeinnnnns 28,232 |oeeeenee 27,847 |ooveeeiinns 0 Joeeeeees (35) |+eeemneeeeens (V1 PO (35) |+eeenneeeeens 0 Joeeeeees 27,812 oo (VI PO [ PO (VI IO 1,113 |. 08/15/2034 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2891 Cl
..31395J-ZL-3 [ME  5.000% 11/15/34 ...oeeeerriieeeeeeiieeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 68,507 |............ 68,507 |oeeeuunnnnns 69,449 |............ 68,853 |..ccvvvnnnnnnns (U (346) |-eeevvnnnnnns (U (346) |-eeevvnnnnns 0 Joeeeeees 68,507 |eevreniaanns (VI PO [ PO (VI IO 2,310 |. 11/15/2034 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-59 ClI
..31395N-Y2-7 [EH  6.500% 07/25/36 .....ceveeeeenneeeeeenniaees | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Jeeeennieeeeeeniees e 5,525 |eeiiienns 5,525 [oeeiiiinnnnns 5,680 |oeeevennnnnnn 5,581 |ooeeeiiiees 0 Joeeeeees (56) |+evvnneeaannnn (V1 PO (56) |+evennneeaennnn [V IO 5,525 |oceeiieeennnnn (VI PO [ PO [V AU 240 |. 07/25/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2950 Cl
.. 31395P-WU-2 [LH  5.500% 03/15/35 .oeeeveeieeeeeeneieeeeeennnn | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 233,433 |........... 233,433 |oeeeennnnns 233,470 |....coe..nn 233,134 [oeeeiieinnnnns 0 Joeeeeees 300 |eeeneeeeens (V1 PO 300 |eeeneeeenns (U 233,433 e (VI PO [ PO (VI IO 9,109 |. 03/15/2035 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2989 Cl
..31395V-GT-0 WG  5.500% 06/15/35 ...eeveeeernnieeeeenniaees | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 66,767 |.eeernnnnns 66,767 |oeeeeunnnnns 67,059 |..ccevnnnnnn 66,773 |oeeeeeeeeeenee (1 PO ()] PP (1 PO ()] PO 0 Joeeeeees 66,767 |.ceeeeeeennnnn (VI PO [ PO (VI IO 2,456 |. 06/15/2035 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3002 Cl
..31395W-MR-5 [NE  5.000% 07/15/35 ..eeueeeeernniaeeeeenniaees | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 140,554 |........... 140,554 |........... 142,487 |........... 141,242 | (U (688) [eneeeeeeennnnn (U (688) [eeeeeeeeennnnn (U 140,554 |....coovnennnns (VI PO [ PO (VI IO 4,921 [. 07/15/2035 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3015 Cl
.. 31395X-N4-3 [GM  5.000% 08/15/35 ....ceeeevvueeeeeennnneeees | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 50,176 |............ 50,176 |oeeeeennnnns 49,659 |............ 49,911 |ois 0 Joeeeeees 266 |oeeeneeeeennes (V1 PO 266 |oeeeneeeeeenes 0 Joeeeeees 50,176 |eeereneeenns (VI PO [ PO (VI IO 1,597 |. 08/15/2035 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3068 Cl
..31396F-G4-9 [ZD  4.500% 11/15/35 ovvveeeeeeeeieeceeeeies | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 79,291 |eeeies 79,201 |ooeeeinnnnns 76,066 |..eeennnnnn. 78,288 |oeeeeeeeaeene [V 1,003 [oooeieeeinnnnns (U1 1,003 [oooeiieeinnnnns 0 Joeeeeees 79,291 [ooeiiiiiiinnns (VI PO [ PO (VI IO 2,357 |. 11/15/2035 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3127 Cl
..31396J-2V-6 [HZ ~ 6.000% 03/15/36 ....eeeeemmuneeeeemnnineeees | s . 09/01/2024 . |Paydomn .ceevueeeeeennins Jeenneeeeeenieees feeeeeeeees 17,919 |..ooeeeies 17,919 |ooees 17,656 |..ooeeeeeee 17,770 oo 0 e 149 | (V1 PO 149 | 0 Joeeeeees 17,919 | (VI PO [ PO [V AU 714 |. 03/15/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-73 Cl
L 31396K-FU-1 [ZH  6.500% 08/25/36 .....eveeeeennneeeeeenniaees | s . 09/01/2024 . |Paydomn .cevvueeeeeeennins Jeennieeeeenieeee e 87,506 |............ 87,506 |oeeeuunnnnns 89,191 |....ooeeeees 87,722 |eeeeieins (U (V10 ) (U (V210 ) 0 Joeeeeees 87,506 |eevvunniaanns (VI PO [ PO (VI IO 4,174 |. 08/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-88 Cl
..31396K-G4-8 [AZ  6.500% 09/25/36 .....eeiieerrnniiiiarrnnniaaes |nnnns . 09/01/2024 . |Paydomn .eeveeueeeeernnnns Joonnnineeeeniiinees fonaeeeeees 10,618 |ooveeeennnes 10,618 |............ 10,687 [......oce.. 10,625 |ooveeneieeees 0 Joeeeeeennnns ()] PP [ T ()] PP [U N 10,618 [...oevvvnnnnnns [V PP (U T [ PP 461 |. 09/25/2036 . [1.A ........
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Federal Natl Mtg Assn REMIC Ser 2006-89 Cl
..31396K-L3-4 [BD  6.500% 09/25/36 ......evvvviivnnnniiriiiininns | nnnnns . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 3,965 [eeiiiiinns 3,965 [..occeennnns 4,095 |..cccevnnnnnn 3,966 |...covvnnnnnnns [ O [ PO [ R [ PO [V P 3,965 [.ooviiininnnns (1 P [ PO [V 171 [. 09/25/2036 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-96 Cl
..31396L-CS-7 B 6.500% 10/25/46 .......ccvvvvnnviiiiininininns | uennns . 09/01/2024 . | Paydown ... ... 2,614 ... 2,611 .2,614 |.. . 10/25/2046 . |1.A ........
Federal Natl Mtg Assn
..31396P-K7-5 [D  6.500% 08/25/36 ......ovvevvvniniiiiiiiiiinees | s . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 6,49 [............ 6,499 [............. 6,474 | 6,472 |oveiiinn [ PO P [ PO P A (U1 O 6,499 [....ooovnnnnnns (1 P [ PO [V 282 |. 08/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2009-66 Cl
..31396Q-09-3 [JB  4.000% 09/25/29 ......evvnviviiinnnniniiiinnnn | nnnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 98,912 |eennnnns 98,912 |[.....ooenens 93,225 | 96,938 |......evnnnnnnn (U 1,974 | (U 1,974 | (U P 98,912 [..ooeiiinnnnnns (VN P [ PO [V F 2,626 |. 09/25/2029 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3171 Cl
..31396T-SL-8 [DE  6.000% 06/15/36 .......cevvnvvrvvinnnnnrnninn | vunnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 10,476 |............ 10,476 |............ 10,447 |oeeeennnnns 10,450 |oeeveenninnnns [ PO 27 | [ PO P P (U P 10,476 |oeeneiiinnnnn (1 P [ PO [V 406 |. 06/15/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3171 Cl
..31396T-UC-5 [MJ  6.000% 06/15/36 .......eevvnvrrvrnnnnnninnins | nnnns . 09/01/2024 . |Paydomn ....cevunvvviiinnnns Joevnnininieiiiines forieieneens 43,233 |...oooennnns 43,233 [oceeeenne 43,402 |............ 43,231 [oooeiiiiininnns [ PR T P [ PR T P (U P 43,233 |oeiiiiiiinnnn (1 P [ PO [V F 1,733 |. 06/15/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-38 Cl
..31396V-X9-4 [ZB  6.000% 05/25/37 .....ccevvvvenriiiiiiiininens | s . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 3,574 |oeeeiiiinne 3,574 |ooiiiinnnnns 3,356 [..oceevnnnns 7.7 (U P V7 (U P V7 (U1 O 3,574 |oveiiiiinnnns (1 P [ PO [V 142 |. 05/25/2037 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-63 Cl
..313%61-UB-0 [AZ  6.000% 07/25/37 ....cevvvvnnviiiinnnnnienens | s . 09/01/2024 . |Paydonn .....euuveviiinnnnn Jevvnnnnieiiiiinns fonneeeens 8,537 [eeeiiiinnn 8,537 | 8,007 [oeeriiinnns 8,222 [ooviiiiinnnnns (U P 315 | (U P 315 | [V P 8,537 [oeiiiiiiinnnns (1 P [ PO [V 324 (. 07/25/2037 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-77 Cl
..31396X-HII-7 [DC  6.000% 08/25/37 ...eevvvvvvinnnniiiiiinnnnnes | nnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 19,670 |[...ccevenens 19,670 [o..eeeneeene 19,285 |[.oovvvvennns 19,441 | (U P 229 | (U P 229 | (U P 19,670 |oveeeieiinnnn (1 P [ PO [V 762 |. 08/25/2037 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3209 Cl
..31397A-6C-2 [TZ  5.000% 08/15/36 .......cevvnvvrvvrnnnnnirnnins | vnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 36,939 |.oeeenns 36,939 [............ 35,627 [..ccevvnnnns 36,239 [oooiiiiinnnnnn (U P 700 |oueeeeriinnnns (U P 700 |oueeeiiiiennns (U P 36,939 [....ccovnnnnnns (1 P [ PO [V F 1,218 |. 08/15/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3329 Cl
L31397H-ZK-7 [WN - 6.000% 06/15/37 ..ovvvvvvnniiiiiiiiinieiinn | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 70,658 |............ 70,658 |oieeeennnnns 70,824 |.......ee.n. 70,632 |.ooviiiiinnnnns [ PO P [ PO P A (U P 70,658 |oeevunniiinns (1 P [ PO [V F 2,823 |. 06/15/2037 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2008-53 Cl
..31397L-C8-0 [GZ  6.000% 07/25/38 ......cevvvnvvrvvinnnnninnins | vnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 12,547 | 12,547 oo 11,887 [oeeinnne 12,142 | (U P 405 |.ooiiieiinnnns (U P 405 |.ooiiieiinnns (U P 12,547 |oeviiins (1 P [ PO [V 502 |. 07/25/2038 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3405 Cl
..31397P-V3-1 [DZ  5.000% 01/15/38 ..evvvvvivriiiiiiiiiiiiieeees | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 56,000 |............ 56,000 |oeeeennnnnns 55,755 |[oeeriiiins 55,856 |.....ovvnnnnnnn (U P 145 | (U P 145 | (U P 56,000 |..cevuuniinnns (1 P [ PO [V F 1,877 |. 01/15/2038 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2010-151
..31397Q-W5-3 [CI BL  4.000% 01/25/31 ....covvvvvvnniiiiinnnnn | unnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 257,325 |ooieennnns 257,325 |oeennnnn. 255,717 [.ovvevnnnnn 256,364 |.......eennnnns (U P 961 |oveeiniiinns (U P 961 |ovveeiiiinns (U R 257,325 [ooeiiiiiinnnnns (1 P [ PO [V F 6,911 |. 01/25/2031 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3441 Cl
..31397R-ZH-2 [AX  4.500% 04/15/38 ...evvviiviinnnniiiiiiiinnes | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 48,883 |............ 48,883 |............ 46,744 |............ 47,735 |oovviiiinns (U 1,148 [ooooiiiinnnnens (U 1,148 [oooeiiiinnnnnns (U P 48,883 |..cevuuninnns (1 P [ PO [V F 1,463 |. 04/15/2038 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2009-99
..31398F-5C-1 [CI DH  4.500% 10/25/39 ....ccvvvvnnvvivinnnnnnns | nnnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 10,496 |............ 10,496 |ooeveennnnns 9,997 [oeeiiennn 10,203 |ovvveeniiinnns (U P 203 | (U P 203 | (U P 10,496 |ooeeeiiiinnnnn (1 P [ PO [V 315 |. 10/25/2039 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3591 Cl
.. 31398K-KJ-8 [GJ  4.000% 10/15/24 ..oovvviviiniiiiiiiiiiinnes | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 22,767 |ooeeeeeennn 22,767 |.oovvennnnns 22,312 [oeeeiiiinns 22,711 | [ PR L1 [ PO L1 (U P 22,767 |oveevnnees (1 P [ PO [V 572 |. 10/15/2024 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3598 Cl
L 31398K-2C-7 [MB 4.500% 11/15/39 evvvnniiviiiiiiiiiiiiiinnes | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 64,535 |o.coeeennn 64,535 |............ 62,467 |............ 63,705 |...covvnnnnnnns (U P 830 |ouvreniiiiinns (U P 830 |ouveeniiiiinns (U P 64,535 [...ccovvnnnnnns (1 P [ PO [V F 2,102 |. 11/15/2039 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2010-134 Cl
..31398S-MR-1 [SD  0.605% 12/25/40 ....evvvvnnviviinnnniiiiiinnn | nenens . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U F 45,948 |............ 35,964 [.coeiiiinnnnns (U - (35,964) |..ccvvvnnnnnnns (U - (35,964) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V 834 |. 12/25/2040 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3626 Cl
..3139811-5J-9 [DB  5.000% 01/15/40 ...ovvvvvvnniiiiiiiinieees | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 90,817 [............ 90,817 |oeerennnnns 91,385 [...covvennns 90,999 [..ooiiiinnnnns (U [1:73 ) (U (172 ) O (U P 90,817 |ovvvenneens (1 P 0 . 01/15/2040 . |1.A ........
Federal Nat| Mtg Assn Pool 787723  6.500%
.. 31405F-D4-1 [01/01/33 .evvvviiiiiiiiiiiiiiiieneccinineeeenn | s . 09/01/2024 . | Paydown ... .0 . 01/01/2033 . |1.A ........
Federal Nat
L 31407B-TX=7 [ 07/01/35 wevveiiiiiiiiieiiiiiieeecvinieeeenn | s . 09/01/2024 . | Paydown ... w0 ] . 07/01/2035 . |1.A ........
..3140AE-XC-8 |Fannie Mae DB5174  6.500% 06/01/54 09/01/2024 . | Paydoun 0| . 06/01/2054 . |1.A .
..3140AJ-MB-1 [Fannie Mae DB8453  7.500% 07/01/54 .. 09/01/2024 . | Paydoun 0| . 07/01/2054 . |1.A .
..31400B-7A-8 [Fannie Mae BM7188  6.000% 05/01/53 ......... |.cenn. . 09/01/2024 . | Paydown ... .227,69% |.. o0 ] . 05/01/2053 . |1.A ........
..3140JC-A6-1 [Fannie Mae BM7228  3.500% 10/01/52 ......... |.eeen. . 09/01/2024 . | Paydown ... Lo 1,432 .. w0 ] . 10/01/2052 . |1.A ........
..3140JC-FW-9 [Fannie Mae FN BM7380  6.000% 11/01/53 ...... |....... . 09/01/2024 . | Paydown ... ..61,588 |.. 0] . 11/01/2053 . |1.A ........
..3140JC-MM-7 [Fannie Mae BM7467 4.500% 03/01/50 ......... |.eeeens . 09/01/2024 . | Paydown ... .2,428 .. w0 ] . 03/01/2050 . |1.A ........
..3140LN-JD-0 [Fannie Mae BT0259  2.500% 09/01/51 ......... | ...t . 09/01/2024 . | Paydown ... 5,814 |.. 0. . 09/01/2051 . |1.A ........
..3140N2-VF-5_[Fannie Mae BW9613  6.000% 06/01/53 ......... |....... . 09/01/2024 . |Paydown .....eeovvviiiinnnns Joevennnnneniinnnnns oo 5,238 [ 5,288 [ 5,260 i 5,289 |l 0 e (@) el 0 e (@) [0 5,238 0 . 06/01/2053 . |1.A ........
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..3140N2-XJ-5 |Fannie Mae BI9680  6.500% 07/01/53 ......... [....... . 09/01/2024 . | Paydoun ... ....5,348 ....5,380 |.... e (32)) .0 . 0 .5,348 |.. 0 e . 07/01/2053 . [1.A ........
..3140N2-XK-2 |Fannie Mae BIN9681 6.000% 07/01/53 ......... [....... . 09/01/2024 . | Paydoun ... ....2,159 Ll 2,17 e (12)). .0 . 0 2,159 |.. 0 . 07/01/2083 . [1.A ........
..3140NL-31-9 |Fannie Mae BY4403 6.000% 05/01/53 ......... [....... . 09/01/2024 . | Paydoun ... ... 2,504 ....2,524 ... .0 . 0 ...2,504 |.. 0 . 05/01/2053 . [1.A ........
..3140NP-PR-5 |Fannie Mae BY6731 6.000% 08/01/53 ......... [....... . 09/01/2024 . | Paydoun ... .0 . 0 ..20,211 0 . 08/01/2053 . [1.A ........
..3140NR-B4-7 |Fannie Mae FN BY8158  6.500% 04/01/54 ....... [....... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2054 . [1.A ........
..3140NS-EE-0 |Fannie Mae BY9132  5.500% 07/01/53 ......... [....... . 09/01/2024 . | Paydoun ... .0 . .0 . .0 . . 07/01/2083 . [1.A ........
..3140NS-FJ-8 |Fannie Mae BY9168  6.000% 09/01/53 ......... [....... . 09/01/2024 . | Paydown 0 0 0 . 09/01/2053 . [1.A ........

Federal Nat| Mtg Assn 930770  4.500%
LSTHP-CF-6 108/01/29 i [ . 09/01/2024 . | Paydown 0 0 0 . 03/01/2029 . [1.A ........
..31417D-2Z-9 |Fannie Mae AB7059  2.500% 11/01/42 ......... [....... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 1170172042 . (1.A ........
..31417E-IF-4 |Fannie Mae AB7845 3.000% 02/01/43 . 09/01/2024 . |Paydown 0 0| 0| . 02/01/2043 . [1.A .

..31417K-LX-3 |Fannie Mae AC1241 5.000% 07/01/39 .... . 09/01/2024 . | Paydoun ... .0 . 0 . .0 . . 07/01/2039 . [1.A ........

Federal Natl Mtg Assn MA1015  3.000%
L3IHBA-DV-7 | 03/01/42 i [ . 09/01/2024 . | Paydown
Federal Natl Mtg Assn MA1312  2.500%

o
o
o

. 03/01/2042 . [1.A ........

..31418A-N6-1 | 12/01/42 ... 09/01/2024 . | Paydoun 0 0 0 . 12/01/2042 .
..31418E-45-6 |Fannie Mae MAS332  7.000% 02/01/54 09/01/2024 . | Paydown 0 0 0 . 02/01/2054 .
.. 31418E-6N-5 |Fannie Mae NA5376  6.500% 04/01/54 ........ |.cecee. . 00/01/2024 . | Paydown ... 0] .0 .0 . 04/01/2054 .
..31418E-K5-8 |Fannie Mae NA4815  6.000% 09/01/52 ......... |....... . 09/01/2024 . | Paydown ... 0 .0 | 0 | . 00/01/2052 .
.. 31418E-NK-2 |Fannie Mae MA4893  5.500% 11/01/52 ..cvevers | envne . 00/01/2024 . | Paydown ... 0] .0 .0 . 11/01/2052 .
..31418E-02-6 |Fannie Mae MA4971  6.500% 02/01/53 .....e. [.eeee. . 09/01/2024 . | Paydown ... .0 |.. .0 | 0 | . 02/01/2053 .
.. 31418E-SZ-4 |Fannie Mae MAS035 ~ 6.000% 05/01/53 ....ooeoe | envne . 00/01/2024 . | Paydown ... 0] .0 .0 . 05/01/2053 .
..31418E-T8-3 |Fannie Mae MAS074  6.000% 05/01/53 ......... |....... . 09/01/2024 . | Paydown ... 0 .0 | 0 | . 05/01/2053 .
..31418E-TJ-9 |Fannie Mae MAS052  5.500% 03/01/53 ...ecveve | envne . 00/01/2024 . | Paydown ... 0] .0 .0 . 03/01/2053 .
..31418E-U5-7 |Fannie Mae MAS103  6.000% 06/01/53 .......... |.eeeee. . 09/01/2024 . | Paydown ... 122,135 122,762 |.... 0 .0 | 0 | . 06/01/2053 .
..31418E-V2-3 |Fannie Mae MA5132  6.000% 07/01/53 . 09/01/2024 . | Paydoun ..105,303 105,131 0 0 0 . 07/01/2053 .
..31418E-ID-8 |Fannie Mae FN MA5143  6.500% 08/01/53 . 09/01/2024 . | Paydoun 54,880 55,257 0 0 0 . 08/01/2053 .
..31418E-IN-6 |Fannie Mae MA5152  6.000% 09/01/53 . 09/01/2024 . | Paydown 28,225 28,234 |. 0 0| 0| . 09/01/2053 .
..31418E-WI-6 |Fannie Mae NA5160  5.500% 08/01/53 ......... |....... . 09/01/2024 . | Paydown ... ...977 ....966 |.... 0 .0 | 0 | . 08/01/2053 .
. B1418E-XX-3 |Fannie Mae MAS193  7.000% 11/01/53 ..oovoves | cenvne . 00/01/2024 . | Paydown ... 269,342 274,182 |.... 0] .0 .0 . 11/01/2053 .
..31418E-Y5-3 |Fannie Mae MAS231  7.000% 11/01/53 .ocvvers | envee . 09/01/2024 . | Paydown ... 830,645 844,461 0 .0 | 0 | . 11/01/2053 .
.. 31418F-C6-2 |Fannie Mae MAS492  5.500% 08/01/54 .....cvevs | venne . 00/01/2024 . | Paydown ... 0] .0 .0 . 08/01/2054 .
..314198-78-5 |Fannie Mae AE1789  4.000% 10/01/40 ......... | ....... . 09/01/2024 . | Paydown ... 0 0] 0] . 10/01/2040 .
..31419C-2B-8 |Fannie Mae AE2569  3.500% 09/01/40 ...ocoo. |.eene. . 00/01/2024 . | Paydown 0 0 0 . 09/01/2040 .
Freddie Mac Military Housing SERIES 2015R1
.. 35563C-AJ-7 |CLASS A2 4.309% 10/25/52 vuevevevrvreererennns | veenn . 09/25/2024 . | Paydown [(J A (800) [v.vvvveraen 0 (L AR (L1 F 261 | 10/25/2052 . |1.B ........
Freddie Mac Military Housing SERIES 2015R1
.. 35563C-AS-7 |CLASS A3 4.445% 11/25/52 ovvvvveiiririerans | e . 00/25/2024 . [Paydoun ...evevevririeiens foerereriiirieieieen [ 60,929 |oirriennnn 60,929 [oeeeeee. 67,927 (| - (8,237) |+vevervenenene (| 60,929 [ooveiiierennne (L1 FU (L AR (U1 1,871 [ 11/25/2052 . |1.B ........
MASSACHUSETTS ST PORT AUTH SPL  6.202% Redemption 100.0000
..575898-C5-8 | 07/01/31 1.eevvrereeereeeeesesieieieieeeeenes | oo L 07/01/2024 . [ covevieeseeeieieecene , , , ,373 |. 07/01/2031 . |1.F FE ...
PANHANDLE TX ECON DEV CORP LEA  3.985% Redemption
..69B4BA-AA-6 | 07/15/48 ...vveeeieeerereieneeeeeesisieieieiens | oo L 07/15/2024 . [ ceveeieeeeeieieeeene , , , , , ,306 |. 07/15/2048 . |1.E FE ...

. 04/15/2026 . |1.A ........

US Dept Veterans Affairs Vendee Mtg Tr 1997-1
..911760-J7-4 |CI 1A 7.092% 04/15/26 ... .
VA Vende Mtg Trust REMIC Ser Al
..92261U-AC-8 10.206% 01/15/37 ...oevvviiinninneeiiiiiiiiniiiiiins | eeeees . 09/01/2024 . [Paydown .....ooccvveeiiiiien Jovveiiiiiiiiiiiiiie foiiiiiiiiinn 0 foriiiiiiiinnns 0 |oviiiinens 9.160 |.....ceeeen 4,937 fooeiiiinnnnnn 0 foeeeenn (4,937) |oeeeeeeee [ (4,937) |.oeeeeeeee 0 Joeeeeiiiiieeens [ [ 0l [\ PP 558 |. 01/15/2037 . |1.A ........

....... . 09/01/2024 . | Paydoun ...

0909999999. Subtotal - Bonds - U.S. Special Revenues 11,335,504 11,335,504 11,400,634 10,934,373 0 (65,416) 0 (65,416) 0 11,347,921 0 (12,417) (12,417) 372,519 XXX XXX
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ASD Mortgage Trust ADMT 2023-NOM2 A1 6.132%
..00002D-AA-7 [05/25/68 ....evvviviiiiiiiiiiiiiiieeeeeeiieeeees | s . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 41,204 |oooeennnnns 41,204 |............ 40,895 |...oovvinniiinne (U P (U P 309 |.iiiiiiins (U P 309 |oiiiiiiinns (U P 41,204 [.oooeeennnnnnns (1 P [ PO [V 830 |. 05/25/2068 . |1.A FE ....
ASD Mortgage Trust ADMT 2023-NGM4  8.100%
..00002-AC-3 |09/25/68 ... R IR . 09/01/2024 . | Paydown ... . 09/25/2068 . |1.G FE ....
A&D Mortgage Trus M
..00002N-AA-5 [6.498% 04/25/69 .......cevvviviinnininiiiiiiiiinnns | s . 09/01/2024 . | Paydoun . 04/25/2069 . |1.A FE ....
ASD Mortgage Trust SERIES 2024NQM2 CLASS A2
..00002N-AB-3 [6.701% 04/25/69 ......ccevvvvvnnniiiiiiniiinieiiinn | s . 09/01/2024 . | Paydoun . 04/25/2069 . |1.D FE ....
ASD Mortgage Trust ADMT 2024-NOM1 A1 6.195%
..00039G-AA-7 [02/25/69 ....oevvnniiiiiiiiiiiiiiiiiii s | s . 09/01/2024 . | Paydown . 02/25/2069 . |1.A FE ....
ASD Mortgage Trust SERIES 2024NQM3 CLASS A3
..00039H-AC-1 [6.755% 07/25/69 ....evvvvvvviiiniiieiiiiiiinieeees | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 48,048 |............ 48,048 |............ 48,058 |.....cevvniiinnne (U P [ O [E5) ) PO [ R [E5) ) PO (U P 48,048 |...oovenennnn (1 P [ PO [V 419 |. 07/25/2069 . |1.G FE ....
Redemption
..00176@-AA-4 [ AMF Florence  3.210% 12/31/35 ...oovvvivviiinn | uunnnns . 09/30/2024 . . . I . . . 12/31/2035 . |2.B PL ....
..00206R-KH-4 |AT&T INC ~ 2.250% 02/01/32 .. . 07/23/2024 . |Western Asset ... .. 246,735 .... 300,000 243,515 |...........247 437 |.... .250,462 |. . 02/01/2032 . |2.B FE ....
A&D Mortgage Trust SERIES 202
..00249F-AC-1 [7.341% 07/25/68 ...eeveeeeeeeeeeeeeeeniieeeeeeen | s . 09/01/2024 . |Paydonn ...cevvuneeeeeennnnn foeeemnneeeeennies s 166,991 |........... 166,991 |[.......... 167,721 |oveeeeeeeeiiennns (U1 PP (U (£ ) (U £ ) (U 166,991 . 07/25/2068 . |1.G FE .
ASD Mortgage Trust ADMT 2023-NOM5 A3
.. 00249X-AC-2 [11/25/68 ...eeeeeeeeeeieeeeeeeeee e eeeeeen | s . 09/01/2024 . | Paydown ... ..8,838 ....8,838 ... 8,995 [.... .8,838 |.. . 11/25/2068 . |1.G FE .
Achieve Mor tgage .
..00449T-AA-3 [ 05/25/39 ...eeeereeeeeeeeeeeeeeeeee e | s . 09/25/2024 . |Paydomn ...ceevuneeeeeennnnn feeennieeeeeenies s 125,545 |...een..e. 125,545 |........... 125,538 |oeeeeeenieeeeees (U1 PP (U1 PO (-1 PP [ PO (I PP (U 125,545 . 05/25/2039 . |1.A FE ....
Affirm Inc AFFRM 2023-X1 A 7.110% 11/15/28
00834K-AA-5 [ .oevveniiiiiiiie s | . 09/15/2024 . |Paydomn ...cevveeeeeeeennnnn foeeennieeeeeeniies s 434,427 ..ot 434,427 |eeeeennnens 435,547 |.....en.... 435,469 |.......coennnnn (U (1,042) |eeeeeeeeee (U (1,042) |eeeeeeeeee (U 434,427 . 11/15/2028 . |1.A FE .
Redemption 100.0000
. 01166V-AA-7 | ALASKA AIRLINES 2020 TR  4.800% 08/15/27 ... |....... L 08/15/2024 . | .evvniiiiiiiiiiiiiiiiiiieenes e e 48,993 |.....n..e. 48,993 |............ 49,404 |............ 49,235 |..coeeeinnnnnn 0 Joeeeeees (37) |eeeenneeeeenns (V1 PO (37) |eeeenneeeeenns 0 Joeeeeees 49,198 . 08/15/2027 . |1.G FE .
..01185%-AA-3 | ALASKA VENTURES  4.670% 06/30/33 ............. . 09/30/2024 . .. 106,992 |... 106,992 ..106,992 |.... eeeennn... 106,992 |.. . . 06/30/2033 . |2.C PL ....
..01748T-AC-5 [ALLEGION US HOLDING CO  5.411% 07/01/32 .... . 07/23/2024 . |Western Asset ... 2,019,900 |........ 2,000,000 21,999,997 [0 o0 0 el 0 el 0 e 1,999,998 |. ...115,134 [. 07/01/2032 . [2.B FE ....
Alterna Funding LLC TAX 2024-1A A 6.260%
..02157J-AA-3 [ 05/16/39 ..eevvnniiiiiiiiiiiiiiiieeeceiieeeen | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 96,887 |............ 96,887 |o..v.eeennn 96,887 [ooeiiiiiiiinnnnnns (U P [ PR (VN P [ PR (VN P (U P 96,887 . 05/16/2039 . |1.A FE .
Redemption 100.0000
..023761-AA-7 [ AMER AIRLINE 17-1 AA PTT  3.650% 08/15/30 . |....... L 08/15/2024 . | .evnniiiiiiiieieiiiiieeeees e e 47,500 [ 47,500 |.....ooenens 47,797 [ooeviinnnnns 47,655 |.ooivvvinnnnnns (U P (15) feuvvnnnnnnnnns (U P (15) |oeveeneeinne (U P 47,639 . 08/15/2030 . |1.E FE .
Redemption 100.0000
..02378lI-AA-7 [ AMER AIRLINE 17-1B PTT  4.950% 08/15/26 .... |....... L 08/15/2024 . | .evnnieiiiiiieieiiiiieeeees e e 67,875 |........... 67,875 |oeuennnnnn 67,875 |oeeeennnnns 67,875 |oueeiiiinnns [ PR (VN P [ PR (1 P (U P 67,875 . 08/15/2026 . |3.A FE
American Credit Acceptance Rec ACAR 2022-1 C
..02530II-AE-4 [2.120% 03/13/28 R RN . 08/13/2024 . | Paydoun . 03/13/2028 . |1.A FE
..031162-D0-0 |Amgen Inc  5.250% 03/02/30 . [ O . 07/23/2024 . |Western Asset . . 03/02/2030 . |2.A FE
Angel Oak Mortgage Trust SERIES 20214 CLASS
..03464E-AA-0 [A1  1.035% 01/20/65 .....ceevvreeeeeeemnnineeeee | s . 09/01/2024 . |Paydonn .......ueeeeeeennnnn . 01/20/2065 . |1.A ........
Angel Oak Mortgage Trust Angel Oak Mortgage
..03464H-AA-3 [Trust  4.500% 05/25/67 ......ccevvuuveeeeemnnnans | nnns . 09/01/2024 . |Paydonn .......eeeeeeeennnnn . 05/25/2067 . |1.A FE .
Angel Oak Mortgage Trust AOMT 2022-5 A3
..03464H-AC-9 [4.500% 05/25/67 ..cevveeeeeeeenneeeeeeeniineeeeen | s . 09/01/2024 . |Paydonn .......eeeeeeeennnnn . 05/25/2067 . |1.F FE ....
Angel Oak Mortgage Trust SERIES 20223 CLASS
..03464T-AA-7 [A1  4.000% 01/25/67 ...ceevvveeeeeeeennnaeeeeenn | s . 09/01/2024 . |Paydonn .......eeeeeeeennnnn . 01/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust AOMT 2021-1 A1
..03465C-AA-3 [0.909% 01/25/66 .....eeeeeeeeenneeeeeenniiieeeeeenn | s . 09/01/2024 . |Paydonn ......eeeeeieeennnn . 01/25/2066 . |1.A FE ....
Angel Oak Mortgage Trust AOMT 2024-1 A2
..03465X-AB-5 [5.210% 08/25/68 .....eeeeeeeneeaeieeenniieeeeeenn | s . 09/01/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 227,771 | 221,771 |eveeennnnns 221,828 |..ceeerieeaeee (U1 PP [V 5,943 [ooooiiiiinnnnns (U1 5,943 [ooooiiiiiinnnns (U 221,771 e (VI PO [ PO (VI IO 3,898 |. 08/25/2068 . |1.C FE .
Angel Oak Mortgage Trust AOMT 2024-2 A1
..034942-AA-0 [5.985% 01/25/69 ....cevvvuerieernnnninieennnnnnnaee | nnens . 09/01/2024 . |Paydomn .ecevveuieierennnnn Joornnnninaeeennnins Jonennnns 264,830 [........... 264,830 |........... 264,826 |....cooiiieenns [U PP (U T L3 PP (U T 4 | [U 264,830 |.oeevniiienns [V PP (U T [ PP 9,362 |. 01/25/2069 . [1.A FE .
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Angel Oak Mortgage Trust AOMT 2024-6 A3
.. 034944-AC-2 14.650% 11/25/67 ....ovvvvvvvviiiiiiiiiiiiiiiiiiinnns oo . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 14,081 |............ 14,081 |..oooeeeees 13,384 |l (V2 0 s 698 [....ccvnnnnnnn [V ST 698 [....cuvnnnnns 0 s 14,081 [oovvveeninnnns (VN 0 | [V 101 |. 11/25/2067 . |1.F FE ....

Bankers Healthcare Group Secu SERIES 2022B

..05553D-AB-7 | CLASS B 4.840% 06/18/35 .... . 06/18/2035 . |1.D FE ....

....... . 09/17/2024 . | Paydoun ...

BP HOUSTON HQ 2017 CTL Pass Through Trust Redemption .
..05590#-AA-9 |3.540% 11/15/32 ..oovvvviiiiiiiiiiiiecciiiiieeees [ eeeees L 09/15/2024 . [ eveeiieei [ [ 14,601 |............ 14,601 |.......... 14,601 |............ 14,601 [ooeeeeennnes [V O, (O O [V O, (O O [V O 14,601 [ooeeeiinnnes (VN 0 | [V 345 |. 11/15/2032 . |1.F ........
Redemption 100.0000
. 088618-AA-7 |Walgreen Company  6.043% 08/15/31 ............ | .eeeeen L 09/15/2024 . [ eveeiieei [ [ 42,512 | 42,512 |oeeeinns 42,512 foeeennns 42,512 . 08/15/2031 . [2.C FE ....
Bankers Healthcare Group Secu BHG 2021-A A
..08861Y-AA-4 | 1.420% 11/17/33 ..oooiiiiiiiiiiiiiiiiieccciiiies [ eeeees . 09/17/2024 . [Paydoun ......ccvvvereriiis feereiiiiiiiiiniiis [ 86,160 |............ 86,160 |............ 82,229 ooeveiiiiiiinnns 0 . 11/17/2033 . (1.A FE ....

Blue Bridge Funding LLC SERIES 20231A CLASS A
..09531M-AA-8 | 7.370% 11/15/30 [ . 09/15/2024 . | Paydown
..097023-CY-9 |Boeing Co  5.150% 05/01/30 . [N PO . 09/05/2024 . [Western Asset .
BRAVO Residential Funding Tru SERIES 2021NOM

. 11/15/2030 . |1.F FE ...
. 05/01/2030 . |2.C FE ....

..478,576 |....
.1,500,000 |....

.. 10569E-AA-Q | CLASS A1 0.970% 03/25/60 ......cceerrecureenaes | wueeenn . 09/01/2024 . [Paydoun ......cceeveeieiiiis fooreeiiiiieeeii [ 70,366 |............ 70,366 |......oee... 65,273 |...oeeennn. 65,346 . 03/25/2060 . |1.A FE ....
BRAVO Residential Funding Tru SERIES 2023NOM7

.. 10569H-AA-2 | CLASS A1 7.130% 09/25/63 .....cceeevvuvreeeeans | eveeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foereeiiiiiieeeii [ 77,26 |............ 77,246 |............ 77,246 |............ 77,247 . 09/25/2063 . |1.A FE ....
BRAVO Residential Funding Tru SERIES 2023NOM7

.. 10569H-AC-8 | CLASS A3 7.535% 09/25/63 ........eoveerivcunns | eveeenn . 09/01/2024 . [Paydoun ......cceveeeiiiiis foereeiiiiiieecii [ 37,078 [ 37,078 | 37,611 [ [ O 0 foeeeenne (533) feeveeaerinnns 0 foeeeenne (533) feeveeaerannns 0 fooeeeanne 37,078 | (O O 0 foreeeiiiiinas [\ IO 516 |. 09/25/2063 . |1.F FE ....
BRAVO Residential Funding Tru BRAVO 2022-NOM3

.. 10569J-AC-4 | A3 5.500% 07/25/62 .......eevveeieierieeeeenis | eeeeens . 09/01/2024 . [Paydonn ......occeveeereiin foreeiiiiiiiieeins e 1,116 | 1,116 | 1,094 . 07/25/2062 . |1.F FE ....
Brean Asset Backed Securities BABS 2022-RW5 A

.. 10637W-AA-7 |4.500% 09/25/62 ........coeeriicuuinnaaiiiiiiiiaees | eeeens . 09/25/2024 . [Paydoun .......cceeeeeeiiiis foeriiiiiiieeeii [ 2,13 |l 2,134 | 20,275 . 09/25/2062 . |1.A FE ....
Brean Asset Backed Securities BABS 2024-R\8

..10637Y-AA-3 | A1 4.500% 05/25/64 ..........coviiiiiumeennaenis | aneeens . 09/25/2024 . [Paydoun ......ccceeeeeiiins foeeiiiiiiiinens e 1,819 |, 1,819 [ 1,678 . 05/25/2064 . |1.A FE ...
Brean Asset Backed Securities SERIES 2023RM7

..10638B-AA-2 | CLASS A1 4.500% 03/25/78 .....cceeevvuurneeeans | aveeens . 09/25/2024 . [Paydoun ......cceeeeiiiiiis foereiiiiiieeeis e 819,540 |...ceeeenn 819,540 |........... 736,498 . 03/25/2078 . |1.A FE ...
Brean Asset Backed Securities BABS 2021-RM1 A

..10638C-AA-0 | 1.400% 10/25/63 ......eevveeieeeiiiiiieeeceiins [ eeeeees . 07/25/2024 . [Paydonn ......ccceveeeeienn foreeiiiiiiiiens e 5,067 |occeeereennne 5,067 |oooecuenens 4,422 . 10/25/2063 . |1.A FE ....

Brean Asset Backed Securities BABS 2021-RM2 A
..10638\-AA-8 | 1.750% 10/25/61 ..

..109696-AB-0 |BRINK'S CO/THE ~ 5.500% 07/15/25 .

. 10/25/2061 . |[1.A FE ...
. 07/15/2025 . |3.B FE ....

09/25/2024 . | Paydown ...

. 09/13/2024 . [Call 100.0000 ..... |....
Redemption 100.0000

26,528
. 1,000,000

23,819 |.
... 981,780 |....

. . 12/15/2032 . |1.D FE ....
.46,219 |. 06/15/2032 . |3.C FE ....

..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |....... . 09/15/2024 .
..12008R-AR-8 |BUILDERS FIRSTSOURCE INC ~ 6.375% 06/15/32 .. |....... . 09/05/2024 . PineBridge ..
Capital Automotive Reit SERIES 20231A CLASS
..12510H-AS-9 | A1 5.750% 09/15/53
..125523-CL-2 | CIGNA GROUP/THE ~ 2.400% 03/15/30 .. .
COMM MORTGAGE TRUST SERIES 2017PANN CLASS
.. 12595H-AJ-7 | (CMBS) E  4.127% 10/10/29 .....evvvvvveeiiinies | eeenn . 08/01/2024 . [BMO Capital Markets ... [..cooovuveniinins foueen 2,156,250
COLT Funding LLC SERIES 20234 CLASS A2
.. 125981/-AB-8 | 7.466% 10/25/68 .........cccuvvieriiiiiiiiiiiiiiins | eeeees . 09/01/2024 . |Paydown
CREDIT SUISSE MORTGAGE TRUST SERIES 20137
..12647P-AA-6 | CLASS A1 3.000% 08/25/43 ..
Credit Suisse Mortgage Trust
.. 12649R-BF-8 |3.500% 02/25/45 ........coveviuurieiniiiiiiiiieeens | eeeens . 09/01/2024 . | Paydown
Credit Suisse Mortgage Trust CSMC 2015-3 B1
..12649X-BB-4 |3.807% 03/25/45 ..
Credit Suisse Mortgage
..12655V-AB-0 | CLASS A2~ 3.860% 10/25/59 .........ccvvvveeiien | eeeeenn . 09/01/2024 . |Paydown
Credit Suisse Mortgage Trust CSMC 2022-ATH1
..12660B-AM-3 | A1A  2.870% 01/25/67 ... ..

... 23,391
. 1,025,000

...24,402 |....

. 09/15/2053 . [1.A FE ...
. 03/15/2030 . |2.A FE ....

....... . 09/15/2024 . | Paydown
....... . 07/23/2024 . | Wlestern Asset .

. 10/10/2029 . |3.B FE ....
. 10/25/2068 . |1.C FE ....

....... . 09/01/2024 . | Paydoun ... . 08/25/2043 . |1.A ........

. 02/25/2045 . |1.A ........

....... . 09/01/2024 . | Paydoun ... . 03/25/2045 . |1.A ........

. 10/25/2059 . [1.A ........

. 01/25/2067 . [1.A FE ....

....... . 09/01/2024 . | Paydoun ...
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Credit Suisse Mortgage Trust SERIES 2022NQM
..12663D-AC-8 [CLASS A1 5.169% 05/25/67 O IR . 09/01/2024 . | Paydown ..18,806 |.. . 05/25/2067 . |1.A FE ....
..126650-DT-4 | CVS Health Corp  5.125% 02/21/30 .. R IR . 07/23/2024 . [Western Asset . ... 160,000 161,128 |.. . 02/21/2030 . |2.B FE ....
Costco Bayonne CTL 2019-16  3.330% 03/31/44 Redemption
CA2T1BB-AR-4 | oo [ L 09/15/2024 . [ .evveiiiiiiiiiieeiiiees [ e 5,95 |.occceens 5,925 |.ceerennne 5,925 |.cueeennnne 5,925 | 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeeeene 5,925 [.ceeeeeenne (O O 0 foreeeiiiiias [\ IO 132 |. 03/31/2044 . [1.E ........
Redemption 100.0000
..141554-AA-8 |Cardinals Ballpark LLC ~ 5.770% 09/30/27 .... |....... . 09/30/2024 . [ .eeeiiiiiiiiiiieiieiees [ [ 264,423 |........... 264,423 |........... 264,423 |........... 264,423 |.....oveeeen. 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeenne 264,428 |..oooeinnnnns (O O 0 foreeeiiiiias 0 foeeiinns 15,257 |. 09/30/2027 . |2.C FE ....
Carlyle GMS Finance MM CLO LLC SERIES 20151A
..143100-AA-6 | CLASS A11R  7.091% 10/15/31 ..ooeeiiiiiiiaens | aveens . 07/02/2024 . [Call 100.0000 ..ooe oneviiieiiiiiiiees oo 1,682,272 |........ 1,682,272 |........ 1,671,800 |........ 1,674,683 |............... 0 foeeennne 1,599 [ooeeeiiinns 0 foeeeene 1,599 [oeeeeiiinns 0 foeeens 1,676,282 |..occeennnens [ O 5,990 |..cceee 5,990 [.....cceeee 86,971 |. 10/15/2031 . |1.A FE ....
Carlyle GMS Finance MM CLO LLC CGFM 2015-1A B
.. 143100-AJ-7 |8.691% 10/15/31 ..oooeiiiiiiiiiiiiieeeeeiis [ eeeeees . 07/02/2024 . [Call 100.0000 ..ooe [oeevieeeeeiiiiiees oo 750,000 |.......... 750,000 |........... 744,750 |ooeeeeiiiiinens [ O 0 fooeeeeane 607 | 0 fooeeieenne 607 | 0 foeeeenne 745,357 |oeeeeeiiinns [ O 4,643 |.......... 4,643 |............ 30,566 |. 10/15/2031 . [1.F FE ....
Central Garden & Pet Company  4.125%
L. 163527-AN-6 | 10/15/30 . [ reees . 09/05/2024 . [PineBridge ........cccover foereriiiiiiiiiiiiis feeees 1,381,875 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |...ooveernnnnen 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeens 1,500,000 |....ovveennnnee 0 [..... (118,125) |...... (118,125) |............ 55,172 |. 10/15/2030 . [3.B FE ....
Chase Mortgage Finance Corpor CHASE 2024-3 A2
.. 16159H-AA-5 |6.000% 02/25/55 .......eevveeeeeiirieeeeeiiiiiees | ereeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 236,947 |........... 236,947 | 236,096 |..ooeeeieiuiinnns [ O 0 fooeeeenne 17 0 fooeeeeenne 17 O 0 foeeeenne 236,947 |ooeeeiiiinns (O O 0 foreeeiiiiias [ P 6,165 |. 02/25/2055 . |1.A FE .
Chase Mortgage Finance Corpor CHASE 2024-3 A9
L 16159H-AU-1 |6.000% 02/25/55 .......eeveeeeeeiiiieeeeeiiiiiees | eeeeens . 09/01/2024 . [Paydonn ......coceveeereiins foreeiiiiiiiieeins e 8,243 ... 8,243 |...ooeennnn. 8,192 | [ IO [ OO L7 R 0 foreeeiiiinns L7 R 0 fooeeeeeene 8,243 |t (O O 0 foreeeiiiiias (0 IO 70 |. 02/25/2055 . [1.A FE .
Chase Mortgage Finance Corpor CHASE 2024-4 A9
.. 16159N-AU-8 |6.000% 03/25/55 ........evvveeeeiiirieeeeeiiiiiees | eveeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foereeiiiiiieecii [ 21,28 | A I 20,816 oococceiieennne [ O 0 fooeeeeane 483 oeeeeeeinns 0 fooeeieenne 483 oeeeeeeinns 0 fooeeeanne 21,28 [oeeeeeenne (O O 0 foreeeiiiiinas [\ IO 440 |. 03/25/2055 . |1.A FE .
Chase Mortgage Finance Corpor SERIES 20231
..16159P-AD-1 | CLASS A2 6.000% 06/25/54 ......cceevvuurueeaans | aueeenn . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 67,721 |oeeene. 67,727 | 66,658 |............ 66,663 |.......ceeenns 0 foeeennne 1,065 |.eeeeeennnne 0 foeeenne 1,065 |.eeeeeeennnne 0 fooeeeanne 67,727 oo (O O 0 foreeeiiiiinas [ P 2,667 |. 06/25/2054 . |1.A ........
Chase Mortgage Finance Corpor CHASE 2023-1 A6
.. 16159P-AN-9 | 6.000% 06/25/54 .........evvveeeeiiiiireeeiiiiins | eeeens . 09/01/2024 . [Paydonn ......occeveeerienns foreeiiiiiiiieeins e 5,002 fooeeiieuees 5,002 |oooeeiienns 4,984 | [ IO [ OO LT O 0 foreeeiiiinns LT O 0 fooeeeeeene 5,002 |.oeiiiiiieenns (O O 0 foreeeiiiiias (0 IO 25 |. 06/25/2054 . |1.A ........
Chase Mortgage Finance Corpor CHASE 2024-7
..16159T-AK-7 |A9A  6.000% 06/25/55 ........ovveeerrvuraeeeaens | eneeenn . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 48,759 | 48,759 |............ 48,188 |....cceeeeennne [ O 0 fooeeeenne 571 | 0 fooeeeeenne 571 | 0 fooeeeanne 48,759 |.eeveeeennnee (O O 0 foreeeiiiiinas [\ IO 385 |. 06/25/2055 . |1.A FE .
Chase Mortgage Finance Corpora CHASE 2024-1
..16160D-AA-1 | A2 6.500% 01/25/55 ......eevveeeeiiiiieeeeeiis [ eeeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis fooreeiiiiieeeii [ 34,052 |..ccoeenns 34,052 |.eccoeeeeen 34,140 | [ IO 0 fooeeeenne (88) [eeeeeienens 0 fooeeeeenne (88) [eeeeiiennns 0 fooeeeanne 34,052 |..eoveeeennnee (O O 0 foreeeiiiiias [\ IO 737 |. 01/25/2055 . |1.A FE ...
Chase Mortgage Finance Corpora CHASE 2024-1
..16160D-AB-9 | A3 6.000% 01/25/55 .......eevvvveeeiiiiineaenas | aveeens . 09/01/2024 . [Paydomn ......ccceueeeeernn foreriiiiiiiin e 141,885 [l 141,885 |.eeeeenn 141,397 | 0 | 0 fooeeeenne 488 | 0 fooeeeeenne 1< 1 0 foeeeenne 141,885 . 01/25/2055 . |1.A FE ....
Chase Mortgage Finance Corpora CHASE 2024-1
..16160D-AK-9 | A6 6.500% 01/25/55 .......eevveveeeiiiiieeeees [ eeeeens . 09/01/2024 . |Paydoun ... .605 ...605 |.. . 01/25/2085 . |1.A FE ...
Chase Mortgage Finance Corpor CHASE 2024-2 A2
L. 161929-AA-2 |6.500% 02/28/54 ........eoveeeiiiiiiiiiieiiiiiiees [ eeeens . 09/01/2024 . [Paydomn .....cooceveeeeeenn forneiiiiiiieinns e 182,017 [ 152,017 oo 182,730 | 0 o 0 foeeeenne (WA K] 0 foeeeenne (WA K] 0 foeeeenne 152,017 . 02/28/2054 . |1.A FE ...
Chase Mortgage Finance Corpor CHASE 2024-6 A9
..161931-AJ-9 |6.750% 05/25/55 .. P . 09/01/2024 . |Paydoun ... ... 108,661 ... 108,661 . 05/25/2055 . |1.A FE ....
CITIGROUP TG LOAN
L 17315C-AM-9 |2.427  6.048% 02/10/51 ....ooooiiiiiiiiiiiiiins | eeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 17,562 |oeeeeeeees 17,552 | 17,190 | 17,808 | 0 e 243 |0 [ 248 |0 [ 17,582 | (O O 0 foreeeiiiiinas [\ IO 690 |. 02/10/2051 . |1.A FM ....
Citigroup Mortgage Loan Trust CMLTI 2024-1
.. 17332C-AY-2 | A4A  6.000% 07/25/54 ... R . 09/01/2024 . |Paydoun ... . 07/25/2054 . |1.A FE .
Citigroup Mortgage Loan Trus
.. 17332C-AZ-9 |AdB  6.500% 07/25/54 .......oeverivcurinnaaecans | eeeens . 09/01/2024 . |Paydoun . 07/25/2054 . |1.A FE ...
..184496-AQ-0 [Clean Harbors Inc ~ 6.375% 02/01/31 T . 09/11/2024 . |PineBridge .. .1,505,006 |.. 106,516 |. 02/01/2031 . |3.C FE ....
ClickLease Equipment Receivab SERIES 20241
..18682F-AA-1 [CLASS A 6.860% 02/15/30 .....cvvvveuvrerirnnns [nveene . 09/15/2024 . |Paydomn ......cceevvinirins Joveeeiininiiiinens Joeieene 513,610 |..cceveeens 513,610 [........... 515,075 [oevoeiiiiinne [V O [V O (1,465) |..evveennnne [ AR (1,465) |...cvveennnne [V O 513,610 [ocevvvereennne (O O [V O, [ PO 2,936 |. 02/15/2030 . [1.D FE ....
CP EF Asset Securitization LLC SERIES 20231A
.. 224092-AA-4 [CLASS A 7.480% 03/15/32 ..ocevvvvvveiercrinens [veeene . 09/15/2024 . |Paydomn ......cceevvinirins Joveeeiininiiiinens Joeieene 780,149 |..eoonn 780,149 |........... 777,5% |........... 777,822 | [V IO 2,327 |oeiiiiiiiens [V IO 2,327 |oeiiiiiiinns [ O 780,149 |.ovveeeeenns (O O [V O, [\ O, 38,965 |. 03/15/2032 . [1.C FE ....
Cross Mortgage Trust SERIES 2024H1 CLASS A1
.. 2275TA-AA-4 [6.085% 12/25/68 .......cevvvvvieiiieiiiiieiiiiees [veene . 09/01/2024 . |Paydomn .....cceevvinvnens Jovveeeniiiniiiinens e 128,411 [ooeeene 128,411 |.oees 128,411 |, (I O [V O, (O O [V O, (O O [V O 128,411 . 12/25/2068 . |1.A FE ....
Redemption 100.0000
..22959%-AA-9 [ CSOLAR IV SOUTH No. R-16  5.371% 09/30/38 .. |....... . 09/30/2024 . | .. ... 78,835 ...78,835 ...78,835 |.... ..78,835 |.. . 09/30/2038 . |2.A FE ....
DB Master Finance LLC SERIES 20171A CLASS A2l
..233046-AF-8 [4.030% 11/20/47 ..vvvvvvieiinniiiininiiiiiniiines [eeene . 08/20/2024 . |Paydomn .......cocovieeiine |veiiiiiniiiiiiinns |oviiiiiinns 7,500 Jiiennnn. 7,500 |....ccoeeens 7,500 J...occeeenens 7,500 |.ioiiiieenns [ [\ P [ [\ P 0 [ 7,500 foiiiiiinnnns [\ PP [ [\ P 227 |. 11/20/2047 .|2.B FE ....
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DB Master Finance LLC SERIES 20191A CLASS A23
..233046-AL-5 [4.352% 05/20/49 .......cevvvinniiiiiiiniineiniiiii | s . 08/20/2024 . |Paydonn ......euvviviiiinnnn Joeveniinnniiiiiins feeneens 3,750 [oeiiiinnns 3,750 |eieiinns 3,394 [.ooiiinnnnns 3417 | (U P [ R (U P [ [V P 3,750 [ooeeiiiininnnns (1 P [ PO [V 122 |. 05/20/2049 . |2.B FE ....
DB Master Finance LLC SERIES 20211A CLASS A23
..233046-AS-0 [2.791% 11/20/51 ..ovvveniiiiiiiiiiiiiiiiiiiinieeiinn | s . 08/20/2024 . | Paydown ... ..3,125 .. 2,550 ... .3,125 ). . 11/20/2051 . |2.B FE ....
..23317H-AD-4 [DDR CORP  3.625% 02/01/25 ...evvueeveeeninnaeeee | s . 08/23/2024 . |Call 100.0000 ..... . 4,000,000 3,996,254 |.... .3,998,462 |.. . 02/01/2025 . |2.C FE ....
DT Auto Owner Trust SERIES 20223A CLASS A
.. 23345R-AA-4 [6.050% 10/15/26 .....eeeeeeeeeeeeeeenieeeeennis | s . 09/15/2024 . |Paydomn .ceeveueeeeennnins Jeennieeeeeenieeee e 74,922 |eeeennnnnns 74,922 ... 75,179 |oeeeeennnnns 75,068 |oevveneeeennns (U (147) [eeeeeeeeennnnns (U QL0 ) 0 Joeeeeees 74,922 . 10/15/2026 . |1.A FE ....
Diversified ABS VIII LLC DEC 2024-1A A1
..255123-AA-9 [7.076% 05/30/44 ......eiieeiniiieieeiiieeeeeeenn | s . 09/30/2024 . |Paydomn .ceevueeeeeeennins Jeenneeeeeenieeee e 23,863 |.....oennnn 23,863 |...ccovnnnnn 23,863 |.eeeieiieieeens (U1 PP (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 23,863 |....ccevnunnnns (VI PO [ PO [V AU 445 |. 05/30/2044 . [1.F FE ....
Dividend Solar Loans LLC DIV 2018-2 B
..255387-AB-8 [4.250% 12/20/38 ....cevrreiiieiiniieeeeeneeeeee | s . 09/20/2024 . |Paydomn .ceeeueeeeeeennins Jeennieeeeeenieeee feeeeeeeens 11,070 |oeeeeennnees 11,070 |oeeeeeeenee 9,803 | eerriiiiieeeeenes (U1 PO [V 1,267 [oeeeeeeeinnnnns [V 1,267 [ooeeeeeeennnnns 0 Joeeeeees 11,070 [ooeeeeennnnnnns (VI PO [ PO [V AU 121 |. 12/20/2038 . |1.F FE ....
Ellington Financial Mortgage EFMT 2024-INV1
..268434-AA-5 [A1A  6.557% 03/25/69 ......ceeveevrnnnieieeennnns | s . 09/01/2024 . |Paydonn .ceevveneeeeemnnis Joeeennieeeeeenies e 3,783 |oeiiieeeee 3,783 |eeeiiins 3,783 |eeeeiiieeeeeenee (U1 PO (U1 PO (VI PO [ PO (VI PO [V IO 3,783 [oeeeiiiinnns (VI PO [ PO [V PO 84 |. 03/25/2069 . |1.A FE ....
Ellington Financial Mortgage EFMT 2024-INV1
..268434-AB-3 [A2  6.850% 03/25/69 ......evieeeerieiieeeeeiies | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 28,373 |oeeeennns 28,373 |oeeeeennnnns 28,373 |eeeeiieeeeeeee (U1 PP (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 28,373 [oeeeeiinannnns (VI PO [ PO [V AU 655 |. 03/25/2069 . |1.D FE ....
EnFin Residential Solar Recei ENFIN 2024-1A A
..20281L-AA-0 [ 6.650% 02/20/55 ..covvveneeeeenneeeeeenieeeeeen | s . 09/23/2024 . |Paydonn ...ceeuuueeeeeennnnn feeennieeeeeenies s 333,293 |........... 333,293 |oeeeunnnnns 331,395 |oeeiiiiiiiinnnns (U1 PP [V 1,898 [oooeieeeinnnnns (U1 1,898 [oooeiieeinnnnns (U 333,293 |oeveneieennnnn (VI PO [ PO (VI IO 7,813 |. 02/20/2055 . |1.G FE ....
EverBright Solar Trust EVBRT 2024-A A
.. 20977F-AA-2 [6.430% 06/22/54 ...ceevveeeeeeeenieeeeeeeenieeee | s . 09/20/2024 . |Paydomn ...cevvueeeeeeennnnn foeeennieeeeeennes s 193,262 |..eeennnen. 193,262 |.eeeenennnn 191,634 |oeeeeeiieieeee (U1 PO [V 1,628 [.ooeieeeennnnns [V 1,628 [ocoeeeeeennnnns (U 193,262 |...covvvnnnnnns (VI PO [ PO (VI IO 4,830 |. 06/22/2054 . |1.G FE ....
Exeter Automobile Receivables SERIES 20213A
..30166A-AE-4 [CLASS C  0.960% 10/15/26 ....evveeeeennieeeeen | s . 09/15/2024 . |Paydomn ...ceeveeeeeeeennnns foeeennieeeeeenies s 424,045 |........... 424,045 |........... 414,753 |........... 415,305 [...cevvnnnnnnns [V 8,740 [oeeeiieinnnnnn [V 8,740 [ooeeeiieinnnnnn (U 424,045 |............... (VI PO [ PO (VI IO 2,716 |. 10/15/2026 . |1.A FE ....
FIGRE Trust SERIES 2023HE1 CLASS A 5.850%
..302455-AA-8 [ 08/25/53 ...ceeeriieeeeeeiee e | s . 09/25/2024 . |Paydonn ...ceeuuueeeeeennnnn feeennieeeeeenies s 257,065 |........... 257,065 |........... 253,369 |.eeuuunnnns 253,402 |..oeieeennnnnn [V 3,663 |ocevrinnnnns (U1 3,663 |ocevrinnnnns (U 257,065 |eevvnnneaenns (VI PO [ PO (VI IO 9,639 |. 03/25/2053 . [1.A FE ....
FHF Trust 2021-2 SERIES 20212A CLASS A
..30322J-AA-4 [0.830% 12/15/26 ..oeeeeeeeeieeeeeeeeeiieeeeeenn | s . 09/15/2024 . |Paydomn .ceeueeeeeeeennins Jeennieeeeenieeee feeeeeeeees 63,974 |t 63,974 |....coennnnn 62,592 |.ccoiiiiiiiies (U1 PP [V 1,382 |oveeeeeeeeee (U1 1,382 |oeeeieieeees 0 Joeeeeees 63,974 |...ccovnnnnnnns (VI PO [ PO [V AU 133 |. 12/15/2026 . |1.A FE ....
Finance of America Structured FASST 2024-S2
L.31739V-AA-2 [A1  3.500% 04/25/74 ...oeeeeeeeeiieeceeeees | s . 09/25/2024 . |Paydomn ..c.eeueeeeeennnins Jeenieeeeeenieeee e 13,214 ... 13,214 |t 12,263 |oveeeieieeinennns (U1 PP 0 Joeeeeees 951 | (V1 PO 951 |orreeiies 0 Joeeeeees 13,214 | (VI PO [ PO [V AU 131 |. 04/25/2074 . |1.A FE ...
Finance of America Structured FASST 2024-S2
L. 31739V-AB-0 [A2  3.500% 04/25/74 ..coovveeeeeeeeeneeeeeeennn | s . 09/25/2024 . |Paydomn ..c.eeueeeeeennnens Jeeneeeeeenieeee e 18,500 |[..eeeevennns 18,500 [...eeeeeeee 17,087 [ooeeeeeeiiies (U1 PP [V 1,413 | (U1 1,413 | 0 Joeeeeees 18,500 [oveeeeeeennnnn (VI PO [ PO [V AU 183 |. 04/25/2074 . |1.A FE ....
Finance of America Structured FASST 2023-RVF1
..31740J-AA-6 [A1  2.500% 02/25/53 ...cevveeeeeeeennieeeeeennnn | s . 09/25/2024 . |Paydomn ..c.eeueeeeeennnins Jeenieeeeeenieeee e 26,920 |oeeeeunnnnns 26,920 |.eeeennnnnn 25,499 [oooiiiiiiiies (U1 PP [V 1,422 oo (U1 1,422 oo 0 Joeeeeees 26,920 |...ccevnnnnnnns (VI PO [ PO [V PO 71 |. 02/25/2053 . |1.A FE ....
Flagship Credit Auto Trust FCAT 2020-1 D
.. 33843F-AG-3 [2.480% 03/16/26 ....eeeeeeeeeneneeeeeeeniieeeeeeen | s . 09/15/2024 . |Paydomn ...cevvueeeeeeennnnn foeeennieeeeeennies s 100,237 |........... 100,237 |oeeeeennnnns 98,213 |eeeiiiiiieeeeee (U1 PP [V 2,024 |eeeiiins (U1 2,024 |eeeiiies (U 100,237 |oeeeeeeeennnnn (VI PO [ PO (VI IO 1,455 |. 03/16/2026 . |1.A FE ....
Flagship Credit Auto Trust SERIES 20224 CLASS
..33843X-AB-5 [A2  6.150% 09/15/26 .....ceeeeverenieeeeennnaees | s . 09/15/2024 . |Paydomn ...cevvuneeeeeennnnn foeeenneeeeeennes s 129,343 |o.eeennnees 129,343 |........... 129,788 |oeeeennnnns 129,576 |.eeevvennnnnnns (U (283) |+eeeennnneens (U (283) |+eeeennnneees (U 129,343 [.ooeeieiiinnnns (VI PO [ PO (VI IO 5,306 |. 09/15/2026 . |1.A FE ....
Flagship Credit Auto Trust SERIES 20222 CLASS
..33844X-AE-8 |A3  4.030% 12/15/26 .. [T (R . 09/15/2024 . | Paydown ... . 12/15/2026 . |1.A FE ....
Focus Brands Funding LLC SERIES 20232 CLASS
34417R-AC-0 [A2  8.241% 10/30/53 eevveeeeeeeeieeeeeeeeies | s . 07/30/2024 . | Paydoun . 10/30/2053 . |2.B FE ....
Redemption 100.0000
..348609-AG-3 |FT SAM HOUSTON MILIT HSG ~ 6.075% 03/15/50 . |....... L 09/15/2024 . | .eveniiiiiiiiiiieiiiiiiinnens e e 7,448 |............. 7,448 |ooonnnnnnnns 8,974 |eeees 8,794 | 0 Joeeeeees (33) |eeeemmeeeeens (V1 PO (33) |eeeemneeeeens [V IO 8,761 |oeeiieeeennn [V PO (1,314) |........ (1,314) |eeeeeeeee 452 |. 03/15/2050 . [1.C FE ....
Foundation Finance Trust FFIN 2021-1A B
.. 35041L-AB-6 | 1.870% 05/15/41 ...eeeieeieeiiieeeeeeie e | s . 09/15/2024 . |Paydomn .ceeueeeeeeeennins Jeennieeeeenieeee feeeeeeeees 56,808 |............ 56,808 |eeeuuunnnnn 51,09 |oeevvvnniieennns (U1 PP [V 5,712 |oveeeieees (U1 5,712 |oeeeeiies 0 Joeeeeees 56,808 |..cevuunieennnn (VI PO [ PO [V AU 446 |. 05/15/2041 . |1.F FE ....
..35137L-AK-1 [FOX CORP  5.576% 01/25/49 .......ccevvvnvvvvinnn | uunnnns . 09/05/2024 . |Western Asset .....cooeeee |ovvvnniiiiiiininnns foennns 2,448,650 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |eeeenniinnnnns [ PR (VN P [ PR (1 P (U . 2,500,000 |...counnnennns 0 |oeeens (51,350) |....... (51,350) |..cvvvennns 155,276 |. 01/25/2049 . |2.B FE ....
Freed ABS Trust FREED 2022-1FP C  2.510%
..35633K-AC-0 [03/19/29 ..eevvvvniiiiiiiiiiiiiiiiee e | s . 08/18/2024 . |Paydonn ....ceuvvvviiiinnnn foovvnnininiiiiiins foninnns 333,370 |..eevunnnns 333,370 |........... 329,958 |ouvvuiiiiiiinnnns (U P (U 3412 | (U 3412 | (U R 333,370 [.ooeeeevnnnnnns (1 P [ PO [V F 4,388 |. 03/19/2029 . |[1.A FE ....
Freedom Financial SERIES 20224FP CLASS B
.. 35634J-AB-4 [7.580% 12/18/29 ....evvviiviiiiiiiiiiiiiiiiniiiiinn | s . 07/18/2024 . |Paydonn .....eevvvvviiinnns Jovvnninineiiiiiinens foeeieeeens 14,732 |ooeeerennne 14,732 o 14,768 |............ 14,764 |oooeeennnne (U P (72 (U P (79 FET (U PO 14,732 |oeeeiieees (1 P [ PO [V 651 |. 12/18/2029 . |1.A FE ....
Freedom Financial SERIES 20212 CLASS C
..35635C-AC-6 [ 1.940% 06/19/28 ....evvvvvviiinnniiiiiiiniiiniiiiinn | s . 09/18/2024 . |Paydonn .....eeuuvvviiiinnnn foevenninineiiiins e 594,939 |[........... 594,939 |.....ennnn. 590,059 |[...ccvvvnnniiinnns (U P (U 4,880 [ooeiiiiiinnnns (U 4,880 [ooeiiiiinnnnns (U 594,939 |..iiiiiiinnnn (VN P [ PR [V FO 7,658 |. 06/19/2028 . |1.A FE ....
GCAT SERIES 2020NQM2 CLASS A1 2.555%
..36166R-AA-2 [04/25/65 .. ievvvuiiiiiiiiiiiiiiiiiicciiiines | . 09/01/2024 . |Paydonn .....eeviiiiiininns Jovvnninniiiiiiiinnns foieiinnnns 14,451 |............ 14,451 |.iils 12,970 Jovveennnnns 13,026 |ovveenniinnns (U 1,426 e [U 1,426 oveeninns [V 14,451 |onens 0 | (U [ 164 |. 04/25/2065 . |1.A FE ....
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GCAT SERIES 2022NQM3 CLASS A1 4.348%
..36168M-AA-1 [04/25/67 ..ovvvnriiiiiiiiiiiiiiiiiiieeeecviieeeees | s . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 27,590 |oeeeennnnns 27,590 |.ooeeiennnns 26,503 |....covnnnns 26,507 |..ocevvnnnnnnns (U 1,082 [oooeiiiininnnns (U 1,082 [oooiiiiiinnnnns (U P 27,590 [.ooovvivnnnnnns (1 P [ PO [V 817 |. 04/25/2067 . |1.A FE ....
GCAT SERIES 2023NQM2 CLASS A1 5.837%
. 36169D-AA-0 [ 11/25/67 evvvnriiviiiiiiiiiiiiiineecciiinneeeien | s . 09/01/2024 . | Paydown ... ..1,375 |... . 11/25/2067 . |1.A ........
..36169D-AB-8 |GCAT GCAT 2023-NaM2 A2  6.243% 11/25/67 .... |....... . 09/01/2024 . | Paydown ... . 11/25/2067 . |1.A ........
GCAT SERIES 2022NQM4 CLASS A2 5.730%
L3B170H-AB-6 [ 08/25/67 ....eeeeeeeeeeeeeeeneieeeeeeenieeeeeenen | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 14,910 |....cooeeees 14,910 |ooeeeennnns 14,752 |eeeeiiieeeeeenns (U1 PP 0 Joeeeeees 158 [oeeeeeeiiennns (V1 PO 158 [oeeeeeeieinnns 0 Joeeeeees 14,910 |oeeeeeeennnn (VI PO [ PO [V AU 302 |. 08/25/2067 . |1.E FE ....
GS Mortgage-Backed Securities GSMBS 2020-PJ3
..3625811-BE-1 [B1A  3.423% 10/25/50 ..evvveeeeeeeeniieeeeeennnn | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 2,693 [iiiieeene 2,693 [...ccoennnns 2,25 [oeeiiiiiiiies (U1 PP 0 Joeeeeees 468 |ooeeneeeenee (V1 PO 468 |oeeeneeeenne [V IO 2,693 [oooeeinninnns (VI PO [ PO [V PO 31 |. 10/25/2050 . |1.A ........
GS Mortgage-Backed Securities SERIES 2021GR3
..36263T-AF-9 [CLASS A6  2.500% 04/25/52 ...ceevvveeeeeeennns | s . 09/01/2024 . |Paydomn .ceevueeeeemnnins Jeennieeeeeenieeee feeeeeeeens 15,402 [oceeeeeeee 15,402 |oeeeeennnnns 13,178 [ (U1 PO [V 22 [V 2,224 |oooeiiiiinnnnns 0 Joeeeeees 15,402 |eeeeniees (VI PO [ PO [V PO 64 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities SERIES 2023PJ5
..36268A-AG-3 |CLASS A4 6.500% 02/25/54 ....cevvvnneeeeeennns | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 32,045 |oeeeennnnns 32,045 |............ 31,314 |t 31,325 [ooeieeeiinnnnn 0 Joeeeeees T20 | (V1 PO T20 | 0 Joeeeeees 71 (VI PO [ PO (VI IO 1,375 |. 02/25/2054 . |1.A ........
GS Mortgage-Backed Securities GSMBS 2024-PJ6
..36270C-BP-4 [6.500% 10/25/54 .....oeeneeeeieiieeeeeeeieeeeeen | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeniieeeeeeniees o 9,9% |t 9,994 f........... 10,005 |..coveeeeiennnnnns (U1 PP 0 Joeeeeees [RRD ) (V1 PO [RRD ) R [V IO 9,99% |ooiiiiiiinnnns (VI PO [ PO [V AU 108 |. 10/25/2054 . [1.A FE ....
GS Mortgage-Backed Securities SERIES 2023PJ4
..36270X-AD-6 |CLASS A3 6.000% 01/25/54 .....eevvvvenrneneee | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 148,942 |........... 148,942 |........... 146,083 |..ccevennnn 146,085 |.....cceennnnnn [V 2,857 |eeeeiiens (U1 2,857 |eeeeiiens (U 148,942 |.....oovneennns (VI PO [ PO (VI IO 5,681 |. 01/25/2054 . |1.A ........
GS Mortgage-Backed Securities GSMBS 2023-PJ4
..36270X-BP-8 [A24  6.500% 01/25/54 ...oovveneeeeeiineeeeeennn | s . 09/01/2024 . |Paydomn .ceevvuneeeeeennis Joeenneieeeeeeniees e 1,431 [t 1,431 | 1,434 | (U1 PO (1 PO (<) 1 PO (1 PO (<) 1 PO [V IO 1,431 | (VI PO [ PO [V PO 11 . 01/25/2054 . |1.A ........
GS Mortgage-Backed Securities GSMBS 2022-PJ3
..362924-AE-2 A4 2.500% 08/25/52 ..ceevvvueeeeeenniieeeeennnn | s . 09/01/2024 . |Paydomn .ceevveneeeeennnis Joeennnieeeeeeniees e 7,628 |oeeeeeeene 7,623 |oeeerinnns 5,930 [oceiiiiiiiins (U1 PO [V 1,694 | [V 1,694 | [V IO 7,628 [oeeeeinnnnns (VI PO [ PO [V PO 59 |. 08/25/2052 . |1.A ........
Golden Bear SERIES 20161A CLASS A 3.750%
..38081E-AA-9 [09/20/47 .oeereeeeeeeeeeeeeeee e eeeee | s . 09/22/2024 . |Paydonn ...ceevuneeeeeennnn feemnnieeeeeennes s 104,932 |ooeeennnnes 104,932 |.oeeenenens 104,932 |.ocoeeennnn 104,932 |ooeeeiiinns (U1 PO (VI PO [ PO (VI PO (U 104,932 [..oceveninnnnns (VI PO [ PO (VI IO 3,935 . 09/20/2047 . |1.A FE ....
Goodgreen Trust SERIES 20201A CLASS B
.. 38217T-AB-1 [3.230% 04/15/55 ...eeeeeeeieeeeeeeieeeeeeeenees | s . 09/15/2024 . |Paydomn .ceevvuneeeeeennns Joeeennieeeeeenies e 5,355 |eiiiiiiens 5,355 [ooeiieeinnnns 5,352 [oeeeeeinnnnnn 5,352 [oeeeiiieiiinnns (U1 PO 2 e [ PO 2 e [V IO 5,355 |oceiiieeennnn (VI PO [ PO [V AU 116 . 04/15/2055 . [1.C FE ....
Goodgreen Trust SERIES 20171A CLASS A
.. 38217V-AA-8 [3.740% 10/15/52 .eevreeeeeeeeieeeeceeieeeeeen | s . 09/15/2024 . |Paydomn .ceeveueeeeennnins Jeennieeeeeenieeee e 15,693 [.ceeeeeeee 15,693 |oeevennnnnns 15,702 |oeeveennnnns 15,702 |oeeeeeeeeeenee (1 PO [C) 1 PO (1 PO () PO 0 Joeeeeees 15,693 |eeverineens (VI PO [ PO [V AU 389 |. 10/15/2052 . |1.A FE ....
GoodLeap Sustainable Home Solu GOOD 2024-1GS
..38237B-AA-8 [A  6.250% 06/20/57 ....cceeeeerenaiieeeenniieeeee | s . 09/20/2024 . |Paydomn .ceeuueeeeeeennins Jeennieeeeeenneeee feeeeeeees 25,763 |oeeeeunnnnns 25,763 |.oeeernnnnnn 25,756 |oeeeeennaeeaeenns (U1 PP (U1 PO A PP [ PO A PP 0 Joeeeeees 25,763 |[..ccevvnnnnnnns (VI PO [ PO [V AU 239 . 06/20/2057 . [1.F FE ....
GoodLeap Sustainable Home Imp GOOD 2023-1GS A
.. 38237V-AA-4 [5.520% 02/22/55 ....ceeeeeiriieieeeiineeeeeenens | s . 09/20/2024 . |Paydomn .ceevuneeeeennnins Jeennieeeeeenieeee e 18,064 |............ 18,064 |............ 17,582 |veeeeeeeeeennnns (U1 PP 0 Joeeeeees 121 I O (V1 PO 121 I O 0 Joeeeeees 18,064 |..eeeeeeeennnnn (VI PO [ PO [V AU 575 |. 02/22/2055 . |1.F FE ....
HERO Funding Trust SERIES 20164A CLASS A2
..40417Q-AC-9 [4.290% 09/20/47 ...eeevreeaeeeeiniieeeeeeeeieeeee | s . 09/20/2024 . | Paydoun . 09/20/2047 . |1.A FE ....
CKE Restaurants Holdings Inc SERIES 20241A
411707-AM-4 [ CLASS A2 7.253% 03/20/54 .....ceeveveneeeeaennn | s . 09/20/2024 . | Paydoun . 03/20/2054 . |2.B FE ....
Hero Funding Trust SERIES 20151A CLASS A
L 42770L-AA-1 [3.840% 09/20/40 ..eovveeneeeeeeneeeeceeieeeeeen | s . 09/20/2024 . | Paydown ... . 09/20/2040 . |1.A FE ....
Hero Funding Trust SERIES 20161A CLASS A
L 42770V-AA-9 [4.050% 09/20/41 .oeveeeeeeeieiieececeeeeeeeee | s . 09/20/2024 . | Paydoun . 09/20/2041 . |1.A FE ....
HERO Funding Trust SERIES 20162A CLASS A
LA27T0W-AA-7 [3.750% 09/20/41 eoveeeeieeeeeeeeeeeeeeeeee | s . 09/20/2024 . | Paydown ... . 09/20/2041 . |1.A FE ....

Hero Funding Trust SE

A2T70X-AC-1 |3.910% 09/20/42 .....evvevieiiiiiiiiiiecciiieeees [ aeeeees . 09/22/2024 . |Paydoun . 09/20/2042 . |1.A FE ...
HERO Funding Trust SERIES 20173A CLASS A2

A2TT1A-AB-2 | 3.950% 09/20/48 ......oeveveiieiiiiieeiieiiiieeees [ aeeeens . 09/20/2024 . |Paydoun ... . 09/20/2048 . |1.A FE ...
HERO Funding Trust

LA2TTAL-AC-6 |4.070% 09/20/48 ........evveeeeeiiiiiieeeciciies [ eveeees . 09/20/2024 . [Paydoun ......ccceeeeieiiiis foerieiiiiiieeeei [ 33,576 | 33,576 |..oeeeennn. 34,412 | 34,341 [ 0 foeeeenne (764) |- 0 foeeeenne (764) |- 0 fooeeeanne 33,576 [.eveeeeannnee (O O 0 foreeeiiiiias [\ IO 999 |. 09/20/2048 . |1.A FE ....
Hero Funding Trust SERIES 20153A CLASS A

LATTAT-AA-3 |4.280% 09/20/41 oo [ eeeeees . 09/20/2024 . [Paydoun ......cceveeieiiiis foereeiiiiiieeeiis [ 33,042 |.ceeenns 33,042 |oeeoonneen 33,040 |.....c..... 33,040 |.eeeieeennne 0 foreiiiiiinas 2 [ [ OO 2 o 0 . 09/20/2041 . |1.A FE ...

Redemption 100.0000

..43722%-AA-5 |Home Depot SWCTL ~ 3.370% 10/15/40 .......cccc. |eeeeens L 09/15/2024 . [ .eeveiiiiiiiiiiiiens [ e 5,519 [............ 5,519 |.ccoeeeenne 5,519 | 5,519 . 10/15/2040 . |1.F ........

..44107T-AZ-9 | HOST HOTELS & RESORTS LP ~ 3.500% 09/15/30 .. .| 07/23/2024 . [Western Asset ............ . 1,777,531 L1,739,214 |.... . . 09/15/2030 . |2.C FE ....

..443201-AA-6 | HOWMET AEROSPACE INC  6.875% 05/01/25 ....... . 08/23/2024 . [Cal | 100.8193 ..... .. 252,048 ..256,424 |.... ....253,171 . 05/01/2025 . |2.C FE ....
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..460690-BR-0 | Interpublic Group Co  4.750% 03/30/30 ....... | ....... . 07/23/2024 . |Western Asset ..o..coeeee |evemnninneeeennnns Jounees 1,473,600 |........ 1,500,000 |........ 1,491,270 |........ 1,494,074 |ooenennn. 0 Joeeeeees 462 |.ooeeeiinnns (V1 PO 462 |.ooeeeeinnns (U 1,494,536 |.cevvnnnnnnnnns 0 |oeeennn (20,936) |....... (20,936) |-.eeevnnnnnn 58,188 |. 03/30/2030 . |2.B FE ....
JP Morgan Mortgage Trust SERIES 20239 CLASS
..465988-AA-1 [A2  6.000% 04/25/54 ......cceeeeeveeieeeeeennees | s . 09/01/2024 . |Paydomn .ceevueeeeemnnins Jeennieeeeeenieeee feeeeeeeens 44,120 oo 44,120 |ooeeeeennnes 39,141 |t 39,163 |.oeeeerinnnnnns [V 1,957 |oveeieeieeenes [V 1,957 |oveeiieieeenee 0 Joeeeeees 4120 | (VI PO [ PO (VI IO 1,713 |. 04/25/2054 . |1.A ........
JP Morgan Mortgage Trust SERIES 20236 CLASS
..465989-AB-7 [A3  5.500% 12/25/53 ...eeeeeriieeeeenieeeeeeenn | s . 09/01/2024 . |Paydonn ...cevvuneeeeeennnnn foeeemnneeeeennies s 371,766 |.......... 371,766 |.ecovennnnn 361,744 |........... 361,869 |.eevvuneeeennes [V 9,897 |eveiiiins [V 9,897 |everiiins [V 371,766 |oeeeeeeeennnnn (VI PO [ PO [V PO 13,939 |. 12/25/2053 . |1.A ........
Jack in the Box Funding LLC SERIES 20191A
..466365-AC-7 |CLASS A23  4.970% 08/25/49 .....covvvueceeeeennn | s . 08/25/2024 . |Paydomn .ceeeeeeeeeennnins Jeenieeeeeeneeee e 14,925 |............ 14,925 |............ 13,768 | 13,759 |oeeeeiieeeee [V 1,166 [...ooeeeennnnns (U1 1,166 [..ccoeeeennnnns 0 Joeeeeees 14,925 |oooeeiis (VI PO [ PO [V AU 556 |. 08/25/2049 . |2.B FE .
JP MORGAN MORTGAGE TRUST SERIES 20133 CLASS
..46640M-AA-8 [A1  3.000% 07/25/43 .....ccceveeeeeiaieeeeenniiaaes | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 5,206 [cceeereeene 5,296 |[..ccceennnnnn 5,284 |....ccoennnn 5,284 |..cooviennnnnns (1 PO 12 | (1 PO 12 | [V IO 5,206 [.ccevennnnnnns (VI PO [ PO [V AU 106 . 07/25/2043 . [1.A ........
JP Morgan Mortgage Trust SERIES 20163 CLASS
.. 46647E-AH-4 [1A8  3.000% 10/25/46 .......covveiereeennnaanee | s . 09/01/2024 . |Paydomn .ceevueeeeemnnins Jeennieeeeeenieeee feeeeeeeens 20,366 |............ 20,366 |............ 19,144 |l 19,288 |oeeveenereeenes [V 1,078 [ooeeieeeinnnnns [V 1,078 [oeeeeeieinnnnns 0 Joeeeeees 20,366 |eeerunniaanns (VI PO [ PO [V AU 435 . 10/25/2046 . [1.A ........
JP Morgan Mortgage Trust SERIES 20171 CLASS
..46648C-AH-7 A8  3.450% 01/25/47 .oovveeeeeeeiieeeeeeeees | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 20,952 |eeeiinns 20,952 [.ceeeeenee 20,402 |.oeeeennnnns 20,462 |.oeeennnnnnnnns 0 Joeeeeees 490 | (V1 PO 490 | 0 Joeeeeees 20,952 [ooeiieiiiinnnns (VI PO [ PO [V AU 493 . 01/25/2047 . [1.A ........
JP Morgan Mortgage Trust JPMMT 2021-14 A3
..466530-AC-9 [2.500% 05/25/52 ...oeeeveeneeeeeeenieeeeeeennees | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeniieeeeeeniees o 2,645 |oceeeeene 2,645 |............. 2,202 [oceiiieiiiins (U1 PP 0 Joeeeeees M3 | (V1 PO M3 | [V IO 2,645 |ooeeiiiiinnnns (VI PO [ PO [V PO 6 | 05/25/2052 . |1.A ........
JP Morgan Mortgage Trust JPMMT 2023-2 A2
..46656D-AF-8 [5.500% 07/25/53 ..ceeevveaeeeeeennieeeeeennneeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 47,777 |eeeeeeeeee LY A 46,067 |oeevunnnnnnn 46,129 |.ooceennnnnnnns [V 1,647 [ooeeiiieinnnnns (U1 1,647 [ooeeieieennnnns 0 Joeeeeees LY T T (VI PO [ PO (VI IO 1,838 |. 07/25/2053 . |1.A ........
JP Morgan Mortgage Trust SERIES 20233 CLASS
..46656R-AH-3 [A3A  5.000% 10/25/53 ......ceiieeernnieieeenins | s . 09/01/2024 . |Paydomn .ceevueeeeemnnins Jeennieeeeeenieeee feeeeeeeens 74,520 |eeeuennnnn. 74,520 |..ecoennnnnn 70,363 |.occeennnnnn 70,511 |oveeeeieeeeee [V 4,009 |oeeeiinnnns [V 4,009 |eeeeiininnns 0 Joeeeeees 74,520 |.oceeevnnnnnnns (VI PO [ PO (VI IO 2,420 |. 10/25/2053 . [1.A ........
JP Morgan Mortgage Trust SERIES 20238 CLASS
..46657C-AA-0 [A2  6.000% 02/25/54 .......cceeeernnieeeeennnens | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 38,758 | 38,758 |...cconnnnnn 38,852 |.eeeieiiieieeees (U1 PO 0 Joeeeeees (94) |eeenaeeeenes (V1 PO (94) |eeeeeeeaene 0 Joeeeeees 38,758 |eeereeeeens (VI PO [ PO (VI IO 1,413 |. 02/25/2054 . |1.A ........
JP Morgan Mortgage Trust JPMMT 2024-1 A2
..46657P-AA-1 [6.000% 06/25/54 .......ceeeeeeenaeeeeenniieeeeeenn | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 351,023 |...oeennnns 351,028 |........... 349,817 |.oeeeeeinieeeenes (U1 PP [V 1,207 [oeeeiiieinnnnns (U1 1,207 [oeeeieieinnnnns (U 351,023 [..occeevnnnnnns (VI PO [ PO [V PO 12,532 |. 06/25/2054 . |1.A FE .
JP Morgan Mortgage Trust JPMMT 2024-1 A6
..46657P-AK-9 [6.000% 06/25/54 ......cceeeeereeaeieeenniieeeeennn | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 15,107 [ooeeeennnens 15,107 [oeeeeeeee 15,008 |[.ooieeeeeennnnnns (U1 PP 0 Joeeeeees 100 [ooeeeeeeennnnns (V1 PO 100 [ooeeeeeeennnnns 0 Joeeeeees 15,107 |oveeeeeeennnnn (VI PO [ PO [V AU 162 |. 06/25/2054 . |1.A FE ....
JP Morgan Mortgage Trust JPMMT 2024-2 A2
..46657T-AA-3 [6.500% 08/25/54 .....eeeeeeeeenniieeecenieeeeeee | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 135,296 |oeeeunnnnnn 135,296 |..eeevennnn 135,972 |oveeiiiiiieeeeee (U1 PP (U (676) [ceneeeeeennnnnn (U (676) [ceneeeeeennnnnn (U 135,296 |[...ccvvvnennnns (VI PO [ PO (VI IO 1,067 |. 08/25/2054 . |1.A FE ....
JP Morgan Mortgage Trust JPMMT 2024-4 A2
..466571-AA-6 [6.500% 10/25/54 ...oooeeniieiiiiiieeeeeneeeeeen | s . 09/01/2024 . |Paydomn ...cevvuneeeeennnns foeeennieeeeeenies s 260,291 |........... 260,291 |........... 261,145 |..ocovneieeeee (U1 PP (U (854) |.eeevvennnes (U (854) |.eeeveennns (U 260,291 |eeeniiees (VI PO [ PO (VI IO 5,639 |. 10/25/2054 . |1.A FE ....
JP Morgan Mortgage Trust JPMMT 2024-4 A9
.. 46657W-AU-2 [6.500% 10/25/54 ....ooeenieeeiiieeeeeeeneeeeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 15,311 [ooeeennnees 15,311 oo 15,266 |evveneeeeennnnns (U1 PP (1 PO 45 | (1 PO 45 | 0 Joeeeeees 15,311 | (VI PO [ PO [V AU 332 . 10/25/2054 . [1.B FE ....
JP Morgan Mortgage Trust JPMMT 2024-6 A9
.. 46657Y-AJ-3 [6.500% 12/25/54 ...ceevveeaiieiiniieeeeeeieeeee | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 35,931 |oeeenns 35,931 [ooeiieeene 35,970 |oeeeieiiiieeees (U1 PP 0 Joeeeeees () PO (V1 PO () PO 0 Joeeeeees 35,931 [oeeiiiiiinnnns (VI PO [ PO [V AU 258 |. 12/25/2054 . |1.B FE .
JP Morgan Mortgage Trust JPMMT 2024-8 A9
..46658G-AT-9 [6.000% 01/25/55 ......eveveennnaeeeeenniieeeeennn | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 11,167 e 1,167 o MAT2 [ (U1 PP (1 PO (£ PO (1 PO (£ 1 PO 0 Joeeeeees 11,167 [t (VI PO [ PO [V PO 56 |. 01/25/2055 . |1.B FE .
JP Morgan Mortgage Trust SERIES 20245 CLASS
..46658R-AJ-7 |A9  6.500% 11/25/54 .. 09/01/2024 . | Paydown ... 15,107 15,107 15,166 |. 0. 15,107 . 11/25/2054 . |1.B FE ....
..513075-BII-0 [LAMAR MEDIA CORP  4.875% 01/15/29 . 09/05/2024 . | PineBridge .. 490,625 . 500,000 ..466,950 |. ..471,153 |. 474,540 . 01/15/2029 . |3.C FE ....
..513272-AE-4 |LAMB WESTON HLD  4.375% 01/31/32 .. 09/05/2024 . |PineBridge .. .. 626,520 . 681,000 ..584,979 |. ..595,025 |.. . 600,714 . 01/31/2032 . |3.C FE ....
Loanpal Solar Loan Ltd. LPSLT 2021-2
..539480-AA-4 [2.220% 03/20/48 .....oovvuiiiieiiniieeieeeeinieeee | s . 09/20/2024 . |Paydomn .ccevuueeeeennnis Joeennnieeeeeenies e 4,749 | 4,749 |............. 3,448 |............. 3,452 oooeiiiiiiinnns [V 1,297 | (U1 1,297 | [V IO 4,749 |ooeeiinnnns (VI PO [ PO [V PO 71 |. 03/20/2048 . |1.D FE .
MFRA Trust MFRA 2023-INV1 A3 6.600%
..55286G-AC-7 [02/25/58 ...cevreaeeeeeiieeeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevveeeeeeennis Joeeeniieeeeeeniees e 7,378 o 7,378 |oeeeeiaens 7,351 | (U1 PP (1 PO 21 | (1 PO 21 | [V IO 7,378 |oeeeeeiiins (VI PO [ PO [V PO 72 |. 02/25/2058 . |1.F FE .
MFRA Trust SERIES 2023NQM4 CLASS A1 6.105%
..55286L-AA-0 [ 12/25/68 ..o eeeen | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 63,866 |............ 63,866 |......nnn... 63,866 |..eeeunnnnn. 63,866 |..eeuuiiieennne (U1 PO L PO [ PO L PO 0 Joeeeeees 63,866 |....vuunrennnns (VI PO [ PO (VI IO 2,504 |. 12/25/2068 . |1.A FE ....
MFRA Trust SERIES 2023NQM4 CLASS A2  6.531%
..55286L-AB-8 [ 12/25/68 ....eeeeeeeeeeeeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Jeeeennieeeeeeniees e 1,255 [oooeeeennnnns 1,255 [ooeeeeinnnnns 1,267 |oveeeeeeeeennnnns (U1 PP 0 Joeeeeees (12) e (V1 PO (12) e [V IO 1,255 |ooeeeieeeees (VI PO [ PO [V PO 7 | 12/25/2068 . |1.C FE ....
MFRA Trust MFRA 2024-NoM1 A1 6.579%
..55286V-AA-8 [03/25/69 ...cevveiiieiiniiee e | s . 09/01/2024 . |Paydonn ...ceeveeeeeeeennnnn foeemnneeeeeenies s 100,122 |........... 100,122 |.......... 100,121 |oveeeeeeiiiennns (U1 PP [ PO L O [ PO L PO (U 100,122 |oeeeeeeeennnn (VI PO [ PO (VI IO 2,198 |. 03/25/2069 . |1.A FE ....
Mariner Finance Issuance Trust SERIES 2020AA
..56848M-AA-7 [CLASS A 2.190% 08/21/34 ..eovvveeieeiiineeeee | s . 09/20/2024 . |Paydomn .ceevueeeeeennnins Jeennieeeeenieeee e 44,042 |............ 44,042 |............ 42,861 |...coenennnn 42,966 |...coevnnnnnnns [V 1,075 [oooeiiieinnnnns [V 1,075 [ocoeieeeinnnnns (V1 P 44,042 |...ccoennnnnnns (VI PO [ PO [V PO 640 |. 08/21/2034 . |1.B FE .
Marlette Funding Trust MFT 2022-1A B 2.340%
57109K-AB-1 [04/15/32 . ieirrnieiiiiiiiaaeieeinninereerneninneee | nees . 09/15/2024 . |Paydomn .ooevvuniiierennnns Joornnnninneeennninns Jonnnnnns 286,886 |.......... 286,886 |........... 282,493 |....nnns 282,714 |t (U N 4172 |oeeiiies (U N 4172 |t (U N 286,886 |....ooieeennnnn [V PP (U T [V PP 4,443 |. 04/15/2032 . [1.A FE .
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Marlette Funding Trust MFT 2022-3A A 5.180%
CSTAOON-AA-7 | 11/15/32 oo [ . 07/15/2024 . |Paydown ......oooovviiiniins |ooniniinininnnnnnns el 7,706 [, 7,705 |l T PO (Y T AU | AR E: | R | B FTRRRRRRRROR: | [ RO | ) AU 7,705 |ovvverinnnnnnns (VN 0 | [V 233 |. 11/15/2032 . |1.A FE ....

Mar lette Funding Trust MFT 2022-3A B
..57100N-AB-5 | 11/15/32 ...
Marlette Funding

........ 2,144,983 |.. . 11/15/2032 . |1.D FE ....

....... . 09/15/2024 . | Paydoun ... ... 2,144,083 |........2,133,085 |....

..57110P-AA-9 |6.070% 04/15/33 .....coovrriiieiiiiiiiieeeiiiiins [ eeeees . 09/15/2024 . |Paydown ... 288,106 |.... . 04/15/2033 . [1.A FE ...

..571903-BE-2 |Marriott International — 4.625% 06/15/30 .... |....... . 07/23/2024 . Blackrock ... 993,790 |.... . 06/15/2030 . |2.B FE ....
Morgan Stanley Residential Mo SERIES 20233

..617750-AA-5 |CLASS A1 6.500% 09/25/53 ........eevvvmmnnnnnnn [ereeenn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 59,551 |........... 59,551 |ovvvieennns 58,276 . 09/25/2053 . [1.A ........
Morgan Stanley Residential Mo SERIES 2023NQM1

..61775V-AA-4 | CLASS A1 7.279% 09/25/68 .....ccceevcuureeeeaes | aveeens . 09/01/2024 . [Paydoun ......ccevveeiiiiis foeeeiiiiiiieeeis feeeeee 338,968 |....ceeenn 338,968 |........... 343,435 |........... 343,152 | 0 foeeens (4,185) | 0 foeeens (4,185) | 0 foeeeenne 338,968 |....eeeeeennnne (O O 0 foreeeiiiiiis 0 foeeiinns 17,166 |. 09/25/2068 . |1.A FE ....
Morgan Stanley Residential Mo MSRM 2024-1 A1

..61775Y-AA-8 |6.000% 12/25/53 .......eeveeeeeeiiiiiieeeiiiiiees | eveeees . 09/01/2024 . [Paydoun ......cceveeeeeiiis [oeeeiiiiiiieeeis e 162,498 |........... 162,498 |........... 162,015 oo [ O 0 fooeeeenne L:7.2 RO 0 fooeeieenne 7.2 RO 0 foeeeenne 162,498 |......oceeenne (O O 0 foreeeiiiiinas [ P 5,961 |. 12/25/2053 . |1.A FE ....
Morgan Stanley Residential Mo MSRM 2024-2 A1

. B1776F-AA-8 |6.500% 03/25/54 .......eevveiieiiinieaiiiiiiieeees | aeeeees . 09/25/2024 . [Paydoun .......cceeeeeeiiiis foeriiiiiiieeeii [ 64,072 |............ 64,072 |............ 64,202 |..oeviiieiinen [ O 0 foeeeenne [REDN R 0 foeeeenne (130) |-evveeeeeenne 0 fooeeeanne 64,072 | (O O 0 foreeeiiiiinas [ P 1,398 |. 03/25/2054 . |1.A FE ...
Morgan Stanley Residential Mo MSRM 2024-2 A2

..B1776F-AC-4 |6.000% 03/25/54 ........evveeeeeiiirieeeeeiiiiiees | eeeens . 09/25/2024 . [Paydoun .......cceeeeeeiiiis foeriiiiiiieeeii [ 32,036 |.ccceeenns 32,036 |............ 31,586 |ueeeieeiiis [ IO 0 fooeeeenne 451 [ 0 fooeeeeenne 451 oo 0 fooeeeanne 32,036 [..eoveeeennnee (O O 0 foreeeiiiiias [\ IO 646 |. 03/25/2054 . |1.A FE ...
Mosaic Solar Loans LLC SERIES 20233A CLASS A

..618933-AA-3 |5.910% 11/20/53 ..oovveiiiiiiiiiiiiiee e [ eeeeees . 09/20/2024 . [Paydoun ......cceeeeeiiiiiis foeeeiiiiiieeeeis e 21,79 | 271,79 |......... 266,018 |........... 266,095 |............... 0 foeeennne 5,704 |oooiiiiinnns 0 foeeeene 5,704 |oooiiiiinnns 0 foeeeenne 271,799 [ (O O 0 foreeeiiiiiis 0 foeeiinns 10,554 |. 11/20/2053 . |1.D FE ....
Mosaic Solar Loans LLC SERIES 20234A CLASS A

..618934-AA-1 |6.400% 05/20/53 ........evveeeeiiiiiiiiieeiiiiiees | eeeens . 09/20/2024 . [Paydoun ......ccceeeereiiiis foereeiiiiiieeeie [ 48,044 |............ 48,044 |............ 48,033 |............ 48,083 |.eeeieennne [ OO LRI O [ OO N[ 0 fooeeeanne 48,044 |.......c...... (O O 0 foreeeiiiiinas [ P 2,034 |. 05/20/2053 . [1.D FE ....
Mosaic Solar Loans LLC SERIES 20231A CLASS A

..61945V-AA-9 |5.320% 06/20/53 ......oevveeriiiiinieeiiiiiiieeees | aeeees . 09/20/2024 . [Paydoun ......ccceeeeeeiiiis foereeiiiiiieeeei [ 37,859 | 37,859 |............ 37,043 |............ 37,083 | 0 fooeeeenne 2L T A 0 fooeeeeenne 2L T A 0 fooeeeanne 37,859 |..eeeeeeennnee (O O 0 foreeeiiiiinas [ P 1,344 |. 06/20/2053 . |1.D FE ....
Mosaic Solar Loans LLC SERIES 20232A CLASS A

..619451-AA-7 |5.360% 09/22/53 ......eeeriiiiiriiiieiiiiiieeeeees [ eeees . 09/20/2024 . [Paydoun ......ccceeeeieiiiis foeeiiiiiiieeeii [ 47,379 | 47,379 |oeeeeeennne 45,226 |............ 45,285 |....ooeennnnee 0 foeeennne 2,094 |ooiiiiiiinns 0 foeeenne 2,094 |oooiiiiiinns 0 fooeeeanne 47,379 | (O O 0 foreeeiiiiias [ P 1,662 [. 09/22/2053 . |1.D FE ....
Mosaic Solar Loans LLC SERIES 20223A CLASS A

..61946K-AA-2 |6.100% 06/20/53 ......cceiiuuremrreiiiiiieeeeeiies | eeeeens . 09/20/2024 . [Paydomn ......cccvveeeiiins foreiiiiiiiiieen [ 4,688 |............. 4,688 |.....c..e... 4,653 |....oeennnn. 4,654 |...oeneennn. [ OO K7 R 0 foreeeiiiinns K7 R 0 fooeeeeeene 4,688 [..ooccoeunnnns (O O 0 foreeeiiiiias [\ IO 194 |. 06/20/2053 . 1.D FE ....
Mosaic Solar Loans LLC MSAIC 2022-1A A

..619460-AA-9 12.640% 01/20/53 ....coooeeiiiiiiiinni [ . 09/20/2024 . |Paydoun ......ooooeiiiiiiins | e 106,090 |.......... 106,090 |............ 87,410 |oeevereenns 87,696 |.....oovvvenns [V R 18,3% ...l [V R 18,394 |..ccveeennne 0 foeeenne 106,090 |.....cceueenns (O O 0 foreeeiiiiias [ P 1,853 [. 01/20/2053 . |1.D FE ....
Mosaic Solar Loans LLC MSAIC 2022-2A A

..61946U-AA-0 |4.380% 01/21/53 ..oovvveiiiiiieiiiiiee e [ eeeeens . 09/20/2024 . [Paydoun ......ccceeeeeeiiiis foereeiiiiiieeeei [ 33,015 | 33,015 |[..oeeeennne 30,455 |............ 27,500 |.eeeeeeeannne 0 foeeennne 2,506 |ooeeoeniinnns 0 foeeenne 2,506 |ooecoeniinnns 0 fooeeeanne 33,015 [.eeeeeeennee (O O 0 foreeeiiiiias [\ IO 882 |. 01/21/2053 . |1.D FE ....
Mosaic Solar Loans LLC SERIES 20242A CLASS A

..61947B-AA-1 |5.600% 04/22/52 .......eovveiiiiiiiaiiiiiiiieeees | aeeees . 09/20/2024 . [Paydonn ......ccceveereiiiis feoeeiiiiiieeeiiin el 70161 [ 716 06,982 [ [ IO 0 fooeeeenne 179 |t 0 fooeeeeenne 179 |t 0 61 [0 o0 [0 e . 04/22/2052 . |1.D FE ....

Mosaic Solar Loans LLC MSAIC 2024-2A B
..61947B-AB-9 |6.300% 04/22/52
..629377-CS-9 |NRG Energy Inc  3.875% 02/15/32 ...
Newtek Alternative Loan Progr NALP 2

. 04/22/2052 . |1.G FE ...
. 02/15/2032 . |3.B FE ....

. 09/20/2024 . | Paydown
. 09/05/2024 . |PineBridge

.. 418,176 |..

402,500 |....

.. 448,750 .... 500,000

..620863-AA-9 |6.490% 12/27/49 ....cevvviiiiiiiiiiieeiiieeeees [ eeeees . 09/25/2024 . [Paydoun ......cceveeiiiiiin [oeniiiiiiiinneiin [ 481,104 |........... 481,104 |........... 480,999 [o.ooooiiiiiinnns [V O [V 105 [ [V O 105 [ [ O 481,104 . 12/27/2049 . |1.F FE ...
Newtek Alternative Loan Progr NALP 2024-1 B

..629863-AB~7 | 7.710% 12/27/49 .....ooivviiiiiiiiiiiiieeiiiies [ eeeees . 09/25/2024 . |Paydoun ... ... 49,614 ...49,614 ...49,614 |.... ..49,614 |.. . 12/27/2049 . |2.A FE ....
Neptune Regional Transmission 6.210% Redempt ion .

..64079%-AB-8 | 06/30/27 .....ccuvvveieiiiiiiiiie s [ eeeees . 09/30/2024 . [ eveeiieeiiii i [ [ 80,535 |...coeen. 80,535 |............ 80,535 |............ 80,535 |...cceeeeennnne [V O, (O O [V O, (O O [V 80,535 |...oveerrrnnns (O O [V O, [ PO 3,751 |. 06/30/2027 . |1.F PL ....

..64758#-AA-4 |NEW ORGANIC ~ 6.250% 09/15/38 ......ocevrvcuunns | eueeenn . 09/15/2024 . [Various ..........cccceeeees foereeiiiininnnniii foeeeenne 77,383 | 77,383 |oeeeenenene 38,702 |............ 30,941 |.......... 9,686 |.......... 1,404 |oooeeeinnnes 0 foeeens 11,000 [oeeeeerinnnns 0 fooeeeanne 42,082 |.eeeieeennnee [ O 35,321 |......... 35,321 |..eeeeenne 3,224 |. 09/15/2038 . (6. FE .....
New Residential Mortgage Loan SERIES 2023NQM1

..64831H-AB-9 | CLASS A2 7.319% 10/25/63 ....ccoouvreeiaceaas | eeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 28,216 [oeeeeneen 28,216 |..eeeeennn. 28,472 | [ O 0 foeeeenne (256) [.eveeeeeaees 0 foeeeenne (256) [.eveeeeeees 0 fooeeeanne 28,216 |.ooociiieenns (O O 0 foreeeiiiiias [\ IO 717 |. 10/25/2063 . [1.D FE ....
New Residential Mortgage Loan SERIES 2023NQM1

..64831H-AM-5 | CLASS A1A  6.864% 10/25/63 .......cccecuuveeeee | aveeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 40,963 |....coeeen. 40,963 |............ 40,963 |............ 40,956 |.....eeeennn. 0 foreeeiiiiins T oo [ OO T oo 0 fooeeeanne 40,963 |...ooveeennnee (O O 0 foreeeiiiiias [ P 1,913 . 10/25/2063 . |1.A FE ...

Redemption 100.0000
..67085K-AA-0 | OFFUTT AFB AMERICA FIRST ~ 5.460% 09/01/50 . |....... L 09/01/2024 . [ .evveieeiiiiiiieiiiieens [ [ 10,019 |............ 10,019 [............ 10,609 |............ 10,525 |..ceeieennne 0 fooeeeeene (10) [eeeeiiiiens 0 fooeeeeene (10) [eeeeiiiiens 0 fooeeeene 10,515 [ooeeiiinines 0 foeeiiinns (496) [...vveennnn (496) [..eeeeieniannns 547 |. 09/01/2050 . |1.G FE ....

Onslow Bay Financial LLC SERIES 2023NQM6
. 67117V-AA-8 | CLASS A1 6.520% 07/25/63 .......cccecuvneeeees | eeeenes . 09/01/2024 . [Paydoun .....occevveeeiiiie |ooeiiiiiiiieeiiis e 119,476 |........... 119,476 |........... 119,140 |........... 119,126 |............... 0 fooeeeennnee RV [ T 350 foeereiinnnns [ O 119,476 |.....oece...... 0 |oeiiiiiiinnn 0 fooeeiiinnns 0 foeeiiennnes 5,247 |. 07/25/2063 . [1.A FE ....
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Onslow Bay Financial LLC SERIES 2023NQM8
..67118C-AA-9 [CLASS A1 7.045% 09/25/63 .....cevvvvvvvrnnnnns | unnnnns . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 135,206 |..eeennnnn. 135,296 |........... 135,294 |........... 135,269 |.oovvvnnnnnnnns [ PO 27 | [ PO P P (U 135,296 |[....ccvvvnnnnns (1 P 0 . 09/25/2063 . |1.A FE ....
Onslow Bay Financial LLC SERIES 2023NQM5
..673919-AL-0 [CLASS A1A  6.567% 06/25/63 .......ccevvvunverees | unnnns . 09/01/2024 . | Paydown ... .. 314,271 314,271 316,726 |.... 314,21 . 06/25/2063 . |1.A FE ....
Onslow Bay Financial LLC SERIES
..673921-AB-8 [CLASS A2 7.513% 10/25/63 ....cevvvenvvviinnnnns | annnnns . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 104,565 |........... 104,565 |........... 106,264 |ovvveniiiiinnnnns (U P (U . (1,699) |.evveennnnnne (U . (1,699) |evveennnnnnne (U R 104,565 |oovevnieinnnnn (1 P 0 . 10/25/2063 . |1.C FE ....
OneMain Financial Issuance Tr SERIES 20182A
..68269C-AA-4 [CLASS A 3.570% 03/14/33 ...oovvveniiiiiinines | nnnnns . 09/14/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 105,971 |........... 105,971 |oeeennnnns 104,961 |..oeennnnn. 105,020 [oeeenivvinnnnns (U P 942 | (U P 942 | (U 105,962 |oovvenieinnnnn (VN P 9 . 03/14/2033 . |1.A FE ....
OneMain Financial Issuance Tr SERIES 20182A
..68269C-AA-4 [CLASS A 3.570% 03/14/33 ...oovvveniiiiiininns | nnnnns . 08/14/2024 . |Paydonn .....covvvvvvrinnnnn fovennininiiiininns Joninnns 354,759 |...oeennnns 354,759 |oeeennnnns 351,378 |........... 351,576 [...ccevvnnnnnns (U 3,183 | (U 3,183 | (U 354,759 |[.ooeiiiinnnnnns (1 P 0 . 03/14/2033 . |1.A FE ....
Oportun Funding LLC OPTN 2021-A B 1.760%
..68377B-AB-3 [03/08/28 .....vviviiriiiiiiiiiiiinieieiiieeeinn | s . 09/08/2024 . |Paydonn ......eoveriiiinnnns Jovvniinneiiiiiinees feeeneneens 30,829 |...ooennn 30,829 |....coennnnn 29,946 [.oiiiiiiiinnnnnns (U P (U P 883 |oveiiiiiiins (U P 883 |oueiiiiiiins (U P 30,829 [....ccvvnnnnnns (1 P [ PO [V 88 |. 03/08/2028 . |1.G FE ....
Oportun Funding LLC OPTN 2024-1A A 6.334%
..68377J-AA-8 | 04/08/31 P R . 09/08/2024 . |Paydown .......ceoeveiinnnnn .. 226,050 . 04/08/2031 . |1.D FE ....
..69354N-AC-0 [PRA Group Inc  7.375% 09/01/25 ..ccovvveneeeeee | unnnns . 09/03/2024 . | Call 100.0000 ..... . 1,500,000 . 09/01/2025 . |3.B FE ....
PRMI Securitization Trust PRMI 2021-1 A2
..69359D-AE-3 [2.500% 04/25/51 oveeereiiiieeiniieeeeeeneneeeee | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeeeniieeeeeeniees e 4,084 . 04/25/2051 . |1.A ........
PRMI Securitization Trust PRMI 2021-1 A3B
..69359D-AL-7 [2.000% 04/25/51 .eevveeeeeieiieeeeeeeneeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeemnnins Jeennieeeeeenieeee feeeeeeeens 32,560 . 04/25/2051 . |1.A ........
Pacefunding SERIES 20181A CLASS AA  4.540%
..69373V-AA-3 [09/20/49 ...corrriiiiiiiiie e | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeennes Jeenns 146,996 |........... 146,996 |........... 146,996 |........... 146,996 |..ccovvnnnnnnns (U1 PO (VI PO [ PO (VI PO (U 146,996 |o.eeneeeennnn (VI PO [ PO (VI IO 5,005 |. 09/20/2049 . |1.A FE ....
Pacefunding SERIES 20181A CLASS AB  4.540%
..69373V-AB-1 [09/20/49 ...corrriiiieiiiieeeeeeeee e | s . 09/20/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 158,393 |o.eeennnnnn 158,393 |.oeeernnnns 158,393 |.eeeeeennns 158,393 |ooeeiiiiinns (U1 PO (VI PO [ PO (VI PO (U 158,393 [..ccovernennnns (VI PO [ PO (VI IO 5,393 |. 09/20/2049 . [1.A FE ....
Pacefunding SERIES 20182A CLASS AA  4.890%
..69375P-AA-4 [09/22/53 ...ceeeeieeeeeee e | s . 09/19/2024 . |Paydomn ...cevvuneeeeeennnnn feeennneeeeennies s 246,553 |...ooennnnn 246,553 |........... 246,553 |........... 246,553 |...coeeeennnnnn (U1 PO (VI PO [ PO (VI PO (U 246,553 |....coevnnnnnns (VI PO [ PO [V PO 10,888 |. 09/22/2053 . [1.A FE ....
Pacefunding SERIES 20182A CLASS BA  4.890%
..B9375P-AC-0 [09/22/53 ...ceeeeeeeeeeeeiee e e | s . 09/19/2024 . |Paydomn ...cevvuneeeeeennnnn foeemnneeeeeennes s 165,407 |........... 165,407 |oeeeennnnen 165,407 |oeeeennnne. 165,407 [ooeeeeeennnnns (U1 PO (VI PO [ PO (VI PO (U 165,407 |oeveeeeeennnn (VI PO [ PO (VI IO 7,414 |. 09/22/2053 . |1.A FE ....
PRP Advisors, LLC PRPM 2022-NGM1 A3 5.500%
..B9378K-AC-8 [08/25/67 ....eeeeeeeeeeneeeeeenniaeeeeennneeeeeenen | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 35,520 |oeeeuunnnn 35,520 [oceeeeeenne 34,877 |eeeeeiiaeeeeeee (U1 PP 0 Joeeeeees [T (V1 PO [T 0 Joeeeeees 35,520 [..ocevennnnnnns (VI PO [ PO [V AU 214 |. 08/25/2067 . |1.F FE ....
PRKCM Trust PRKCM 2023-AFC4 A3  7.778%
..69380G-AC-3 [ 11/25/58 ..oeveeeeeeeeeeee e eeeeeeeeeee | s . 09/01/2024 . | Paydoun . 11/25/2058 . |1.F FE ....
PRKCM Trust SERIES 2024AFC1 CLASS A2  6.636%
..69380W-AB-0 [08/25/59 ...eeeeeeeeeeeeenee e | s . 09/01/2024 . | Paydoun . 03/25/2059 . |1.C FE ....
PRKCM Trust PRKCM 2024-HOME1 A3  6.785%
..69391X-AC-3 [05/25/59 ...eeeeeeieeeeeeie e | s . 09/01/2024 . | Paydoun . 05/25/2059 . |1.F FE ....
PRKCM Trust PRKCM 2023-AFC3 A3  7.088%
..693984-AC-0 |09/25/58 ... U IR . 09/01/2024 . | Paydown ... . 09/25/2058 . |1.G FE ....
Pagaya Al Debt Selection Trust PAID 2022-6 A1
..69546N-AD-7 [6.159% 05/15/30 eevvvemnieeeeenneeeeeenneeeeeen | s . 07/15/2024 . |Paydonn ...ceeveeeeeeeennnns foeemnnneeeeenies s 138,626 |........... 138,626 |.....nn.... 138,583 |.oeevrnnnnn 138,587 [ceeeeeennnnns (1 PO 39 | (1 PO 39 |oeeieiiees (U 138,626 . 05/15/2030 . |1.D FE ....
Pagaya Al Debt Selection Trust PAID 2023-5 A
..69546P-AA-8 |7.179% 04/15/31 .. PO IR . 09/15/2024 . | Paydown ... .. 343,045 343,045 344,171 ..344,089 |.... ... (1,044) (. .343,045 |.. . 04/15/2031 . |1.A FE ....
Pagaya Al Debt Selection
..69546P-AA-8 [ 7.179% 04/15/31 ooveeiiiiiiiiiieeeeeeeieeeeeeen | s . 08/15/2024 . |Paydomn ...cevveeeeeeeennnnn feeennieeeeeenies s 699,407 |........... 699,407 |.......... 701,702 |eeeennnnns 701,534 [..ooovnnnnnnnns (U (2,128) |eeveeeeaeeee (U (2,128) |eeveeeeaeenee (U 699,407 . 04/15/2031 . |1.D FE ....
Pagaya Al Debt Selection Trust 22-2 A
..69546V-AA-5 [4.970% 01/15/30 wevvveeeeieeiniiieeieeenniieeeeeeen | s . 09/15/2024 . | Paydown ... ... 61,462 ...61,462 ...61,028 |............61,048 |.... ..61,462 |.. . 01/15/2030 . |1.A FE ....
Pagaya Al Debt Selection
..69546V-AA-5 [4.970% 01/15/30 wevvveeeeieeiniiieeieeenniieeeeeeen | s . 08/15/2024 . |Paydonn ...ceeveeeeeeeennnnn foeeenniieeeeennes s 129,506 |........... 129,506 |........... 128,590 |.eeevnennnn 128,632 |eeeveinnnns 0 Joeeeeees 874 | (V1 PO 874 | (U 129,506 . 01/15/2030 . |1.F FE ....
Pagaya Al Debt Selection Trus SERIES 20223
..69547M-AA-4 [CLASS A 6.060% 03/15/30 ....ceevevmnnneeeeennn | annnnns . 09/15/2024 . |Paydomn .ceeveeeeeernnins Jeennieeeeeenieeee e 45,461 |ooeeeennnnn. 45,461 |............ 45,367 |..ecevnnnnnn 45,368 |.....oevunnnnns (1 IO [ IO (1 PO [ IO 0 Joeeeeees 45,461 . 03/15/2030 . |1.A FE ....
Pagaya Al Debt Selection Trus SERIES 20223
..69547M-AA-4 [CLASS A 6.060% 03/15/30 ....cevvvvvvnneeeeennn | s . 08/15/2024 . |Paydomn .cceveeeeeeeennins Jeennieeeeeenineee e 94,661 |............ 94,661 |............ 94,465 |............ 94,467 |..ccvvvnnnnnnnn (V1 PO 194 | 0 e 194 | (V1 PO 94,661 . 03/15/2030 . |1.E FE ....
Pagaya Al Debt Selection Trus PAID 2024-1 A
..69548A-AA-9 [6.660% 07/15/31 ...ciiiiiiriiiieeiiniinneeenenies | nnnens . 09/15/2024 . |Paydomn .ooevveiiierennnns Joorennninieeennninns Jonnnnnns 477,124 |........... 477,124 |........... 477,745 | [U PP [U N (720 ] [U (720 (U N 477124 oo [V PP (U T 0 Joeennanes 17,576 |. 07/15/2031 . [1.C FE ....
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Pagaya Al Debt Selection Trust PAID 2023-3 A
..69548B-AA-7 [ 7.600% 12/16/30 ....oovvvvvnnniiiiiiiiinieniiniies | s . 09/15/2024 . |Paydonn .....evvnvviiinnnnn fevvnninnieiiiinns foninns 102,333 |...........102,333 |.......... 102,808 [.......... 102,770 |ovvvvvreennnns 0 s (437) |vevevernnnnns (U (437) |vevvvvrennnns 0 s 102,333 . 12/16/2030 . |1.F FE ....
Pagaya Al Debt Selection Trust PAID 2023-3 A
..69548B-AA-7 [7.600% 12/16/30 .. O [ . 08/15/2024 . | Paydown ... .. 216,484 ..217,408 |.... .216,484 |.. . 12/16/2030 . |1.G FE ....
Pagaya Al Debt Selection
..69548H-AA-4 [8.006% 06/17/30 ....oovvvvvneniiriiiiiinieiiiniies | s . 09/15/2024 . |Paydonn .....eevvvviiinnnnn fovvnnininiiiiinns foninns 277,349 |...........277,349 |...........280,815 [........... 280,623 [.....covveeenn0 ooeeennnn(3,274) |0 | (3,274) |l 0 e 277,349 |oooeeiinnnnnnns (1 P [ PO [V PO 16,841 |. 06/17/2030 . [1.F FE ....
Pagaya Al Debt Selection Trust PAID 2022-5 A
..69548H-AA-4 [8.006% 06/17/30 ....oovvvvvneiiiiiiiiiinieiiiniies | s . 08/15/2024 . |Paydonn ......eeuvvviiiinnnn foovvnnininiiiiiinns foninns 595,651 |...........595,651 |...........603,097 [........... 602,683 |............... 0 fens (7,032) |.oeeeeeeees (U . (7,082) |+evvenninnnnns (U R 595,651 [...cccevvnnnnns (VN P [ PO [V P 30,081 |. 06/17/2030 . |1.G FE ....
Pagaya Al Debt Selection Trust PAID 2023-1 A
..69548J-AA-0 [ 7.556% 07/15/30 ..evvveniiviinnnniniiiiiniiiniiiiinn | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 22,375 | 22,375 |oeeeiiinnn 2,478 | (V2 0 s [R10X) ) (U [Q[0) ) O (U P 22,375 [ooeiiiiiiinnnns (1 P [ PO [V F 1,127 |. 07/15/2030 . |1.D FE ....
Pagaya Al Debt Selection Trust PAID 2023-1 A
..69548J-AA-0 [ 7.556% 07/15/30 ..evvvvniiviiinnnniiiiiiiiinieiiinn | s . 08/15/2024 . |Paydonn .....eevvvviiinnnns Jovvnninineiiiiiinees foeeneeeens 45,106 |............ 45,106 |............ 45,314 [, (V2 0 s (1)) (U [F2025) ) PO (U P 45,106 |..oovunnnnnns (1 P [ PO [V F 1,846 |. 07/15/2030 . |1.G FE ....
Pagaya Al Debt Selection Trus SERIES 20237
..69548R-AA-2 [CLASS A 7.228% 07/15/31 .ovvevnviiiiininiieees | nnnnns . 09/15/2024 . |Paydonn ....cevunvviiiinnnn foevvnnininniiiins foninns 721,844 |........... 721,844 |.......... 23X 7 R | [ RO | B RO -8 +tc) ) N | B RO - +tc) ) NN | ) F, 721,844 | (1 P [ PO [V PO 34,783 |. 07/15/2031 . |1.A FE ....
Pagaya Al Debt Selection Trus SERIES 20237
..69548R-AA-2 [CLASS A 7.228% 07/15/31 .ovvevrviiiiininineees | nennns . 08/15/2024 . |Paydonn .....cuvevvvriiinnnn foevvnnnininiiiiiins Jovnees 1,425,601 |........ 1,425,601 |........ 1,431,504 |ooeveeiiniiinnn 0 feeiiiniinnnd 0 (5,908 fonncciveenenn 0 e nn(5,903) [0 e 1,425,601 |oeeevvviennnnn 0 feniiiiiiinnnd 0 o0 s 55,895 |. 07/15/2031 . [1.C FE ....
..712700-EB-8 |PEOPLES UNITED BANK ~ 4.000% 07/15/24 ........ |....... . 07/15/2024 . |Maturity .....cccceeeeees . 2,500,000 ..2,500,000 ..2,485,225 |.... .2,500,000 |.. .. 100,000 |. 07/15/2024 . [2.A FE ....
..73179P-AM-8 |POLYONE CORP  5.750% 05/15/25 N [ . 09/20/2024 . | Call 100.0000 ..... 250,000 251,288 |.... ....250,000 |.. ....12,179 |. 05/15/2025 . 3.C FE ....
PowerPay Issuance Trust SERIES 20241A CLASS
.. T3934R-AA-6 [6.530% 02/18/39 ..cevvveniiiiiiiiiiiiiiiiiiinieeees | s . 09/18/2024 . |Paydonn .....eeviviiiinnnns Jovvniinineiiiiinees feeeneneens 67,836 |[........... 67,836 |.eeennns 67,836 |ouevuiiiiiinnnnns (U P [ PR LI PO [ PR L PO (U P 67,836 |..cevvnninnns (1 P [ PO [V F 1,714 |. 02/18/2039 . |1.G FE ....
Woodward Capital Management RCKT 2023-CES2
.. 748956-AA-7 [ATA 6.808% 09/25/43 .......ccevvveviiiiiininns | nnnnns . 09/01/2024 . |Paydomn .....eeuvvvviinnnnns Jovvnniniieiiiiiinees feeeeeeeens 73,193 | 73,193 [oooiiinennns 73,902 |ooviiiiiiiiiens (V2 0 s (/0] (U [025) ) PO (U P 73,193 [oooiiiiiinnnnns (1 P [ PO [V 620 |. 09/25/2043 . |1.A FE ....
Woodward Capital Management RCKT 2024-INV1 A2
.. 749380-AB-0 [6.000% 06/25/54 ......oevvvvvnnniiiiiiniiiniiniinn | s . 09/01/2024 . |Paydoun .....eeuveviiinnnnn Joevvnninnieiiiiinns fonneneens 7,541 | 7,541 | 7,468 |oooeiniiiininne (U P [ PO FE TN P [ PR FE TN PP [V P 7,581 [ooeiiiiinns (1 P [ PO [V 54 |. 06/25/2054 . [1.A FE ....
RCKT Mortgage Trust SERIES 2023CES3 CLASS A1A
L TA9407-AA-0 [ 7.113% 11/25/43 ooveeiiiiiiiiiieeciiiieeeeen | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 671,749 |........... 671,749 |........... 673,277 |eveernnnnns 672,962 [.....vvvnnnnne 0 fens (1,213) | (U . (1,213) e (U RN 671,749 |..ooovennnnnn (1 P [ PO [V PO 32,49 |. 11/25/2043 . [1.A FE ....
Woodward Capital Management RCKT 2024-CES1
.. T49424-AB-3 [A1B 6.325% 02/25/44 ......oovvvviiviinninniiinn | s . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 109,044 |........... 109,044 |........... 109,041 |ovvveniiiiiiinnnns (U P [ PR T P [ PR T P (U R 109,044 |ooeeeniiinnnnn (1 P [ PO [V F 3,489 |. 02/25/2044 . |[1.A FE ....
Woodward Capital Management RCKT 2024-CES3
. TA942A-AA-1 [ATA 6.591% 05/25/44 .....ooevviiiiininiiiiiinnn | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 27,690 [ 27,690 |.......eeenn 27,690 |..ooovnnnniinnns (U P [ PR (VN P [ PR (VN P (U P 27,690 |eveviinienns (1 P [ PO [V 621 |. 05/25/2044 . |1.A FE ....
Redemption 100.0000
..750731-AA-9 [Raiders FC CTL ~ 3.744% 02/10/49 ........ccoeee | uunnnns . 09/10/2024 . | .eeeniiiiiiieeeeeiiieeees i e 7,868 |[..oooeinnnnns 7,868 [eeiiiinne 7,868 [oeeeiiiinns 7,868 [ooeiiiiinnnnns [ PR (VN P [ PR (VN P (U1 O 7,868 |ovveeiiiiinnnn (1 P [ PO [V 196 (. 02/10/2049 . |2.A ........
Rate Mortgage Trust RATE 2024-J2 A19  6.000%
L T53917-AU-T [07/25/54 oo | s . 09/25/2024 . |Paydonn .....eeviviiiinnns Jovvninniniiiiinens feeeeneens 24,825 | 24,825 |............ 24,670 |..ocovvnnninnne (U P (U P LSS P (U P LSS P (U P 24,825 |[.ooooivinnnnnns (1 P [ PO [V 187 . 07/25/2054 . [1.B FE ....
Rate Mortgage Trust RATE 2024-J1 A1 6.000%
L T5410P-AA-8 [07/25/54 .oevvvveiiiiiiiiiiiiiiiiicciiees | s . 09/01/2024 . |Paydonn .....euunvivriinnnnn Joevvnninniiiiiiinns foeneens 9,069 [...cceeenne 9,069 |.eevvuunnnns 8,984 | (U P [ PO 85 | [ PR 85 | (U1 O 9,069 |.....cevvnnnnns (1 P [ PO [V 106 . 07/25/2054 . [1.A FE ....
Renew Financial RENEW 2023-1A A 5.900%
L T973H-AA-5 [ 11720758 ovveniiiiiiiiiiiiiiii e | s . 09/20/2024 . |Paydomn .....eeuveriiiinnnn Jevnnniiniieiiiins feeneens 5,667 |[.ooceennnnns 5,667 |.eeeunrns 5,833 [oooiiiiiiiinns (V2 0 s (166) [cvvvvrennnnnnns (U (166) [cvvereernnnnns (U1 O 5,667 |oueiiiiiinnnn (1 P [ PO [V 28 | 11/20/2058 . |1.A FE ....
..78512%-AA-5 | SSE REPLACEMENT POWER  4.120% 05/31/29 ..... |....... . 09/30/2024 . |Various ......cceeeueeeeeenn Joemmninneeeenniinees foeeeeeeens 87,656 |............ 87,656 |oeeeuunnnnns 87,656 |oeevuunnnnnn 87,656 |oeevuneeaenne (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 87,656 |eevvunaaanns (VI PO [ PO (VI IO 2,408 |. 05/31/2029 . |[1.DPL ....
Santander Drive Auto Receivabl Santander
..80285lI-AG-2 [Drive Auto Receivab  1.640% 11/16/26 ........ |....... . 09/15/2024 . |Paydomn ...cevveeeeeeeennnnn foeeennieeeeeeniies s 741,888 |.......... 741,888 |........... 728,239 |.......... 730,180 |oevvenneaeenns (U 11,708 |ooeeeeeeennens (U 11,708 |ooeeeeeennnnees [V 741,888 |oeeeeieeeennnn (VI PO [ PO (VI IO 8,111 |. 11/16/2026 . [1.A FE ....
Sequoia Mortgage Trust SEMT 2023-3 A1
..816943-BF-0 [6.000% 09/25/53 ....evvvnieeeeeneieeeeeenieeeeeen | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Jeeeennieeeeeeniees e 1,427 |foeeeiiennnins 1,427 oo 1,436 |oeeeeeieeeinnnnns (U1 PP (1 PO (8) |vevnneeeennns (1 PO (£ 1 PO [V IO 1,427 oo (VI PO [ PO [V PO 7 | 09/25/2053 . |1.A ........
Sequoia Mortgage Trust SEMT 2023-3 A19
..816943-BZ-6 [6.000% 09/25/53 ....ovveieeeiiniieeeeeenneeeeeen | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 1,017 |oeeeees ) A 1,010 foeeiiiiiiiis (U1 PP (U1 PO A PP [ PO A PP [V IO 1,017 foeeeeeieeeenaes (VI PO [ PO [V PO 9 |. 09/25/2053 . |1.A ........
Sequoia Mortgage Trust SERIES 20244 CLASS A4
..81743B-AD-9 [6.000% 05/25/54 .......eeeeeeeeeieeeeeenieeeeeee | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 660,811 |.......... 660,811 |........... 660,964 |..eeeiiieeinnnnns (U1 PP (U (153) |+ eeeeneneees (U (153) |+ eeeeeenees [V 660,811 |..eeeeeeennn (VI PO [ PO [V PO 18,166 |. 05/25/2054 . [1.A FE ....
Sequoia Mortgage Trust SEMT 2024-5 A2
..81743C-AB-1 [6.000% 06/25/54 .......ceeveeeenaeeeeeiniieeeeennn | s . 09/01/2024 . |Paydomn .cevvueeeeeeennins Jeennieeeeenieeee e 54,557 |eeeeuinnns 54,557 |....ccceen. 53,99 [ooooiiiiiiins (U1 PP 0 foeeeeees 563 |.oeeeeiiiens 0 e 563 |.eeeeeeiins 0 Joeeeeees 54,557 [.oeeeeennnnnnns (VI PO [ PO [V PO 445 |. 06/25/2054 . [1.A FE ....
Sequoia Mortgage Trust SEMT 2024-5 A20
..81743C-AV-7 [6.000% 06/25/54 .....ceeieerenmaaieienniniaraaeeee | nens . 09/01/2024 . | Paydown ... . 06/25/2054 . |1.A FE ....
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Sequoia Mortgage Trust SEMT 2023-4 A1
..81743J-AA-8 16.000% 11/25/83 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiens [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 170,565 |[........... 170,565 |.......... 170,619 [ovvveiiiiiiinnnns (V2 0 s (54) [oovvnnnnnnnnns [V ST (54) [ouvvnnnnnnnnne 0 s 170,565 . 11/25/2083 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 20053 CLASS A1
L B1T44F-HK-6 [5.475% 05/20/35 ....ceevvvniiiiiiiiiiniieiiiiiines | s . 09/20/2024 . | Paydown ... ... 18,283 ...18,253 ...16,589 |.... ..18,253 |.. . 05/20/2035 . [1.A FM ....
Sequoia Mortgage Trus
..81748E-AV-8 16.000% 08/25/54 ......evvvvvviiiiiiiiiiiiiiiiiiiiins [ . 09/01/2024 . |Paydoun .......ooeeeeiiiiins Joennniiniiine e 70,924 |............ 70,924 |.......eee. 69,982 |.......ceeeees (V2 0 s [ [V ST [ 0 s 70,924 [.ooooiiiiinnnn (VN 0 | [V 568 |. 08/25/2064 . [1.A FE ....
Sequoia Mortgage Trust SERIES 20194 CLASS A1
..81748J-AA-3 |3.500% 11/25/49 ..ccoeeeeiiiiieieiiiieeee [ . 09/01/2024 . |Paydoun .......cooeeeiiiiins Joeniniiiniiis e, 23,570 |....oeens 23,570 [ooennnnnne 19,386 |............ 19,458 |............... 0 |eeeenns 412 | 0 eeeeenn 412 | 0 s 23,570 [eeiiiiiiinnns (VO 0 | [V 550 |. 11/25/2049 . [1.A ........
Sequoia Mortgage Trust SERIES 20235 CLASS A1
..81749F-AA-0 16.000% 12/25/53 ...oovveveeiiiiiiiiiieei [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 216,711 [........e. 216,711 |........... 216,446 [....evvnnnnnnnnnne (V2 0 s 265 |oieiiiiiiienns [V ST 265 |oveiiiiiiinnns 0 eeeeenn 216,711 |oeeeeeeeeenns (VN 0 | [V 7,897 | 12/25/2053 . [1.A ........
Sequoia Mortgage Trust SEMT 2023-5 A10
..B1749F-AK-8 16.000% 12/25/53 ...oovvvveiiiiiiiiiiiii [ . 09/01/2024 . |Paydown .......ooooeeiiiiins Jeniiiinnni e 35,283 [ocoinnnnne 35,233 |oviiiienns 35,046 |.....ooeeeinis (V2 0 s 187 |l [V ST 187 |l 0 s 35,233 [ovvvviiiinnnnns (VN 0 | [V 200 | 12/25/2083 . [1.A ........
Sequoia Mortgage Trust SERIES 20241 CLASS A1
..81749G-AA-8 16.000% 01/25/54 ..oovvvvvviiiiiiiiiiiiiiiiiiiiieins [ . 09/01/2024 . |Paydoun .......oooeeeiiiiins foeniiiiinnin e 261,658 |........... 261,658 |........... 260,758 |....ooeeiieeennns (V2 0 s 899 |iiiiiiiiins [V ST 899 |iiiiiiininns 0 e 261,658 |......cceennnnn (VN 0 | [V 9,202 |. 01/25/2054 . |1.A FE ....
Sequoia Mortgage Trust SEMT 2024-2 A1
..B1740H-AA-6 16.000% 12/25/53 ...oooveeiiiiiiieiiii [ . 09/01/2024 . |Paydoun .......oooeveeiiiins |oeneniiiinins e 134,470 |........... 134,470 |........... 133,734 |l (V2 0 s 735 |oeeeeiiiinnns [V ST 735 |oeeeriiinnnns 0 s 134,470 |oooeeeeeiis (VN 0 | [V 3,425 |. 12/25/2053 . |1.A FE ....
Sequoia Mortgage Trust SERIES 20242 CLASS A4
..81749H-AD-0 6.000% 12/25/53 ..ooovvveeiiiiiiiiiiiiiiies [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 134,470 |........... 134,470 |........... 134,139 |l (V2 0 s X2 I A, [V ST X2 I A, 0 s 134,470 |oooeeeeenis (VN 0 | [V 3,425 |. 12/25/2053 . |1.A FE ....
Sequoia Mortgage Trust SEMT 2024-3 A1
..81749J-AA-2 16.000% 04/25/54 ...oooevveveiiiiniiiiiie [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 319,623 |........... 319,623 [....eeeeee. 318,843 [ouvviiiiiiiinnns (V2 0 s 780 [ovverennnnnnns [V ST 780 [ovvernnnnnnnn 0 s 319,623 [..vvvviviiinns (VN 0 | [V 7,861 [. 04/25/2054 . |1.A FE ....
Service Experts Issuer SE 2024-1A A 6.390%
LBATO8F-AA-8 | 11/20/35 oooeeeeeei [ . 09/20/2024 . |Paydoun ........oooeiiiiiins Joeeeiiiiiiiin e 37,472 |l 37,472 |oeennnnnnne 37,469 |..ooeeeiiiil (V2 0 e I 0 | I 0 s 37,472 [oeeeeiiiennn (VN 0 | [V 495 |. 11/20/2035 . |1.G FE ....
Shel Ipoint Co-Originator Trus SERIES 20171
..82280R-AG-4 |CLASS A7 ~ 3.500% 04/25/47 .......evvvvvnnnnnnnnn [ernennn . 09/01/2024 . |Paydoun .......oooeveiiiiins Joeeiniiiiii e 18,017 |........... 18,017 |oveevrennns 17,248 |............ 17,331 |l 0 s 686 [.....ovvnnnnnns [V ST 686 [.....ovvnnnnnns 0 s LTV VA R (VN 0 | [V 451 | 04/25/2047 . [1.A ........
Signal Rail | LLC SRL 2024-1A A 5.670%
..82667C-AC-9 |06/17/54 ooovviieiiiiii [ . 09/17/2024 . |Paydown .......oooeeeiiiiins Jeninininiin e 614 |l 614 ...l [ L (V2 0 e (VO 0 | (VO 0 e (AL (VN 0 | [V 8 |. 05/17/2054 . |1.C FE ....
Signal Rail | LLC SRL 2024-1A B 6.110%
..82667C-AD-7 |06/17/54 oooveiiiieiii [ . 09/17/2024 . |Paydoun .......oooeeiiiiiins Joeneniniiiis e K72 R7 e 7 PO (V2 0 e (VO 0 | (VO 0 e 72 (VN 0 | [V 5 |. 05/17/2064 . [1.F FE ....
..833794-AB-6 | SODEXO INC ~ 2.718% 04/16/31 ....evvvvvvvvvnnnnns [ eeeennn . 07/23/2024 . |Western Asset ......ccccee |oeeeeeiiinniiiiiiins |, 468,580 |........... 545,000 |........... 445,020 |........... 455,345 |...oooviiniens [V R 5,707 [oeeernnnnnnne [V R 5,707 [oevernnnnnnnne [V R 461,052 |..oooeeeennnns [V R 7,528 |oeeeuenne 7,528 |ooooiiins 11,439 |. 04/16/2031 . [2.A FE ....
Sonic Capital LLC SERIES 20201A CLASS A2l
..83546D-AJ-7 |4.336% 01/20/50 .....cooeeeeeiiiiiiii [ . 09/20/2024 . |Paydoun .......oooeiiiiiiins i e 2,500 [oeeeeiiinnns 2,500 | 2,440 ... 2,446 ... [V 54 foeeiiiiiinnnne [V . 54 o [V 2,500 |oeiiiiiiinnns (VO [V [V 72 . 01/20/2050 . |2.B FE ....
SOUP 7(a) TRUST 2024-FBC1 SERIES 2024FBC1
..836160-AA-2 |CLASS A 8.680% 03/29/29 .......cceevveeeeeeenes [oeeenn . 07/25/2024 . |Paydoun .......oooeeiiiiiins i e 34,604 |............ 34,604 |............ 34,604 |......ooeeeeil (VR [V (VR [V (VR [V R 34,604 [..ccceeeinnnns (VO [V [V 352 |. 03/29/2029 . |2.A FE ....
SOUP 7(a) TRUST 2024-FBC1 SERIES 2024FBC1
..836160-AA-2 |CLASS A 8.680% 03/29/29 .......ccoevveveeeeeees [eeeenn . 09/25/2024 . |Paydoun ......ooooeiiiiiiins foniiiiinis e 82,028 |............ 82,028 |............ 82,028 |....oooeeiiiinns (VR [V (VR [V (VR [V R 82,028 |....oooeeennns (VO [V [V 1,742 |. 03/29/2029 . [2.A PL ...
Redemption 100.0000
..84858II-AA-4 | SPIRIT AIR 2017-1 PTT AA  3.375% 02/15/30 . |....... LV Y172 R K R 14,258 |o.ooeeeeens 14,258 |............ 14,753 ... 14,598 |l [V (K1) S [V R (K1) S [V R 14,568 [....oevvvennnns [V (310) fvvvvvennne (R 1100 481 |. 02/15/2030 . [2.C FE ....
Spirits of St. Louis BB Club No. R-22 Redempt ion 100.0000
..84860*-AB-9 |3.850% 06/30/36 .. U [ . 09/30/2024 . | .. . 06/30/2036 . |2.C PL ....
Starwood Mortgage Residentia
..B5573M-AA-7 | 1.486% 04/25/65 ........coeeeeiiiiiiiiiii [ . 09/01/2024 . | Paydoun ... . 04/25/2065 . [1.A FE ....
..860630-AD-4 |[Stifel Financial Corp  4.250% 07/18/24 ..... |....... . 07/18/2024 . |Maturity . . 07/18/2024 . (2.B FE ....
STORE Master Funding LLC SERIES 20181A CLASS
..86212V-AG-9 | A4 4.740% 10/20/48 ....eennnnnin [ . 09/20/2024 . |Paydoun ........ooeeiiiiiins Joeneniniini e YT L P T [, (V2 0 e L 0 | L 0 e 75 |oerrrennnnnnns (VN 0 | [V 1 ].10/20/2048 . |1.C FE ....
STORE Master Funding LLC STR 2023-1A A1
..86212X-AF=7 16.190% 06/20/53 .....cvvvvviiiiiiiiiiiiiiiiiiiiiinns [ . 09/20/2024 . |Paydown ........ccoeeiiiiins Jeneiiiiiiins e 120 |l 120 [oeeeiiiiiinens 120 [ooeeeiiiiiiiinnns (V2 0 e (VO 0 | (VO 0 e 120 fooeiiiienns (VN 0 | [V 1 |. 06/20/2053 . |1.A FE ....
STORE Master Funding LLC SERIES 20151A CLASS
..86213C-AB-1 |A2  4.170% 04/20/45 ......ovvvvvnmnnnnnnnnnninnnns [ eeeeenn . 09/20/2024 . |Paydoun ........cooeeiiiiins Jeniniiiiniins e 382 [ 32 | A PO (V2 0 | L 0 e L 0 o 382 | (VO 0 | [V 2 |. 04/20/2045 . [1.C FE ....
STREAM INNOVATIONS ISSUER TRST STRE 2024-1A A
..86324C-AA-9 16.270% 07/15/44 ..oovvvvvviiiiiiiiiiiiiiiiiiieiiins [ . 09/15/2024 . |Paydoun .......ooooeviiiiins |oennininninn e 170,227 |........... 170,227 |.......... (V0 17 (V2 O [V OO F LU IO 0 e F LU IO 0 s 170,227 |oooeeeenees (VO 0 | [V 1,245 |. 07/15/2044 . |1.G FE ....
Helios Issuer, LLC SNVA 2024-B A 6.150%
..866974-AA-6 106/22/51 ..ooeiiiiiiiiiiiiii [ . 09/20/2024 . |Paydown .....ooeviieiiiiiies Joveeeeiiiiieeeiieees e 2,266 |............ 2,266 [............ 21,785 oo [ 0 Joeeeeeennn A1 [, 0 Joeeeeeennn A1 [, 0 Jooeeeeeeennn 22,266 [...oooeiiinnnnn [ 0 Jooeeeeiiieenn [ 184 |. 05/22/2051 . |1.D FE ....
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Helios Issuer, LLC SNVA 2024-B B 7.000%
..866974-AB-4 [05/22/51 ..oevvviiiiiiiiiiiiiiiies | s . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 66,798 |............ 66,798 |..eeennns 65,715 | (U P (U 1,083 [oooiiiiiinnnnns (U 1,083 [oooiiiiiinnnnns (U P 66,798 |...oouurrenns (1 P [ PO [V 627 |. 05/22/2051 . |1.G FE ....
Helios Issuer VI, LLC SNVA 2021-B A 1.620%
..86744T-AA-4 07/20/48 ... P R . 09/20/2024 . | Paydown ... . 07/20/2048 . |1.C FE ....
Helios Issuer,
..867440-AA-7 [5.300% 11/22/49 ...oovvvvniiiiiiiiiiiniiiiiiiieees s . 09/20/2024 . | Paydoun . 11/22/2049 . |1.D FE ....
Sunnova SOL VI Issuer, LLC SNVA 2024-1A A
..86744Y-AA-3 [5.650% 01/30/59 ...evvvvnriiiiiiiiiiiiiiiiiiieeeees | s . 07/30/2024 . |Paydonn .....eeveviiinnnns Jovvniinineiiiiiinees foeeneeeens 17,080 |oeeeeennnnns 17,080 [oeeeennnene 16,328 |oevveeiiiiiinnnns (U P (U P 67 . (U P 67 . (U P 17,080 [.oooeevvnnnnnns (VN P [ PO [V 448 |. 01/30/2059 . |1.G FE ....
Helios Issuer, LLC SNVA 2022-A A 2.790%
..86745A-AA-4 [02/22/49 ....coevviiiiiiiiiiiiiecis | s . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 12,190 |[ooooeeeenens 12,190 |oeeeeenns 10,373 |ovveeiiiiiiinnnns (U P (U 1,817 [ooeeiiiiiinnnns (U 1,817 [ooeeiiiiiinnnns (U P 12,190 |oiiiiinnnnn (1 P [ PO [V 86 |. 02/22/2049 . |1.D FE ....
Helios Issuer, LLC SNVA 2024-A A 5.300%
..867450-AA-0 [ 02/20/51 oevvenniiiiiiiiiiiieiiiieeecriieeeen | s . 09/20/2024 . |Paydomn .....euuviviiiinnnn Joevenninneiiiiiins o 6,730 [oiiiiiinnnns 6,730 |iiriinnnns 6,463 |.oeviiiiiiiinnn (U P (U P 267 e (U P 267 | (U1 O 6,730 |ouiiiiiinnnn (1 P [ PO [V 149 |. 02/20/2051 . |1.D FE ....
Sunnova Sol Issuer LLC SNVA 2020-1A A
..86745N-AA-6 3.350% 02/01/55 ...ceevvvvniiiiiiiiiniiiiiiiiieees | s . 07/30/2024 . |Paydoun .....eeuvvviiiinnns Jovvniinnniiiiiinees feeeeeneens 28,259 |oeeennnnnn 28,259 [ 23,810 [..ccvvvennns 16,376 [ooeiiiiinnnnns (U 4,341 | (U 4,341 | (U P 28,259 [oooiiiiiinnnnns (1 P [ PO [V 637 |. 02/01/2055 . |1.G FE ....
Sunnova Sol Issuer,LLC SNVA 2020-2A A
..86745P-AA-1 [2.730% 11/01/55 .oovveeiiiiiiiiiiiiiiiiiiiieeiinn | s . 07/30/2024 . |Paydonn .....eeuvvvieiinnnn Jevinninniiiiiiins foneneens 1,436 [.oooeeeennnns 1,436 |oeeennnns 1,064 |oeeennns 1,069 |oveeeiininns (U P 367 |oveneiiiinnns (U P 367 |oeeneiiiinnns [V P 1,436 |ooovveiens (1 P [ PO [V 29 |. 11/01/2085 . |1.G FE ....
Sunnova Sol [ Il Issuer LLC SNVA 2021-1 A
..867450-AA-9 [2.580% 04/28/56 .....ovvvvviiiininiiiiiiiiinieeeen | s . 07/30/2024 . |Paydonn .....eeuveviiiinnnn Joevvnninniiiiiiins foenenns 6,180 |[.....covnnnns 6,180 [eeirrennne 4,99 [ (U P (U 1,186 [oooeiiiiinnnnns (U 1,186 [oooeiiiiinnnnns [V P 6,180 |oeeuiiiiinnnn (1 P [ PO [V 80 |. 04/28/2056 . |1.G FE ....
Sunnova Sol V Issuer, LLC SERIES 20231A CLASS
..86745X-AA-4 [A  5.400% 04/30/58 ....evvvviiiiiiiiiiiiiiiiinens | s . 07/30/2024 . |Paydonn .....eeuvveviiinnnnn Joevvnniniiiiiiiins foneneens 7,998 |oeeiiiiine 7,998 |iiiinnns A | B PO (U P (U P 287 e (U P 287 e (U1 O 7,998 [oooeiiiinnnnns (1 P [ PO [V 216 |. 04/30/2058 . |1.G FE ....
Helios Issuer, LLC SERIES 2023B CLASS A
..86745Y-AA-2 [5.300% 08/22/50 ....evvunriiiiiiniiiiiiiiiiinineees | s . 09/20/2024 . |Paydonn .....eeunveriiiinnnn foevennininniiiiins e 112,593 |oeeeennnns 112,593 |.......... 107,977 |oveeennnnns 108,321 [oiiiiinnnnns (U 4,212 |ooveiiin (U 4,212 | (U R 12,593 [oooiiiiiinnnns (1 P [ PO [V F 4,083 |. 08/22/2050 . |1.D FE ....
Helios Issuer, LLC SERIES 2023A CLASS A
..86746A-AA-3 [5.300% 05/20/50 ...oevvuniiiiiininieiiiiiiinieeees | s . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 63,866 |............ 63,866 |............ 61,188 |..eevunnnnn. 61,336 |....covvnnnnnns (U 2,529 [oooiiiiiiinnnns (U P72 Y (U P 63,866 |........oeeen. (1 P [ PO [V F 2,216 |. 05/20/2050 . |1.D FE ....
Helios Issuer, LLC SERIES 2020AA CLASS A
..86746C-AA-9 [2.980% 06/20/47 ...ovvvvviviiiniiiiiiiiniinieiiinn | s . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 21,119 [........... 21,119 [eeees 18,979 |ovveennnnns 19,044 | (U 2,075 |ooviiiiins (U 2,075 |ooviiiiinnns (U P 20,19 |, (1 P [ PO [V 419 |. 06/20/2047 .|1.G FE ....
Helios Issuer, LLC SNVA 2021-A A 1.800%
..86746E-AA-5 [02/20/48 ...ovvvriiiiiiiiiiiieiiiieieeen | s . 09/20/2024 . |Paydonn .....eeuviriiinninn Joevvnninniiniiiinns foeneens 1,604 [......ooeees 1,694 |oeeenns 1,355 | (U P (U P 339 | (U P 339 | (U1 O 1,604 | (1 P [ PO [V N 8 |. 02/20/2048 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SUNRN 2024-2A A1
..86771B-AA-9 [6.250% 07/30/31 .evvvveniiiiiiiiiiiiiiiniinneiiinn | s . 07/30/2024 . |Paydomn .....ouunveiiiinnnns Joevnnininiiiiines foreeeneens 22,544 |............ 22,544 |........... 2,441 | (U P (U P 103 [ (U P 103 [ (U P 22,544 | (1 P [ PO [V 192 |. 07/30/2031 . |1.E FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 20181 CLASS
..86772D-AA-4 [A  5.310% 04/30/49 ....oevvviiiiiiiiiiiiiiiiniins | s . 07/30/2024 . |Paydonn .....cevevvviiiinnnn foevenninnniiiiins foninns 133,432 |oeeennnnns 133,432 |........... 131,464 |........... 131,689 [oeiiiiinnnnns (U 1,743 | (U 1,743 | (U R 133,432 [ooooiiiiiinnnns (1 P [ PO [V F 5,314 |. 04/30/2049 . [1.E FE ....
SUNRUN CALLISTO ISSUER LLC SUNRN 2019-2 A
..86772F-AA-9 [3.610% 01/30/55 ..eevvvniiiiiiiiiiiiiiiiieieiiinn | s . 07/30/2024 . |Paydonn .....oenvveiiinnnns Joevnnininiiiiiinees feeeeeneens 27,352 |eeennns 27,352 |oeeiiiinnn 24,558 |.....occene 9,341 [oooiiiiiiinnnns (U 2,756 |eeeiiinnnnns (U 2,756 |eeeeiinnnnns (U P 27,382 [ooeiiiiiiinnnns (1 P [ PO [V 451 |. 01/30/2055 . |1.F FE ....
Sunrun Demeter Issuer LLC SUNRN 2021-2A A
..86772H-AA-5 [2.270% 01/30/57 evvvvnniiiiiiiiininiiiniinieniinn | s . 07/30/2024 . |Paydonn .....eeuviviiiinnnns Joevnninnniiiiinees foeeieneens 18,304 |.....ooeeens 18,304 |ooeeennnnns 15,009 |ovvveeniiiiiinnnns (U P (U 3,295 [ooiiiiiiinnnns (U AT (U P 18,304 |oeeniiiiiinnn (1 P [ PO [V 208 |. 01/30/2057 . |1.F FE ....
SUNRUN CALLISTO ISSUER LLC SUNRN 2023-2A A1
..86772J-AA-1 [6.600% 01/30/59 ....ovvivirnnniiiiiiiiiiinieiiiiien | s . 07/26/2024 . | Paydoun . 01/30/2059 . |1.G FE ....
SUNRUN JUPITER ISSUER 2022-1, SERIES 20221A
..86772R-AA-3 [CLASS A 4.750% 07/30/57 eevvvvvvviiinnniinens | nnnnns . 07/30/2024 . | Paydoun . 07/30/2057 . |1.G FE ....
Sunrun Neptune Issuer 2024-1, SERIES 20241A
..86773C-AA-5 [CLASS A 6.270% 02/01/55 ...oevvvviiinnniienes | annnnns . 07/30/2024 . | Paydown ... . 02/01/2085 . |1.F FE ....
SUNRUN VULCAN ISSUER LLC SERIE!
..867730-AA-4 [A  2.460% 01/30/52 ..oevvrvvviiininiiiiiiiiiinees | s . 07/30/2024 . | Paydoun . 01/30/2052 . |1.F FE ....
SunStrong 2018-1 Issuer LLC SERIES 20181
..86803N-AA-5 |CLASS A 5.680% 11/20/48 . P R . 08/20/2024 . | Paydown ... . 11/20/2048 . |1.F FE ....
HIGHLAND DALLAS Ground Lease Tr-18 9 4.961% Redemption .
LB7168%-AA-3 [ 10/10/53 ..eeevriiiiiiiiiiiiiiiiineecceni e | s . 09/10/2024 . | .eeeniiiiiiieeeeeeieees i e 2,224 |l 2,224 |.oooooinnnnns 2,224 |.oooveennnnnn 32 [ PR (VN P [ PR (1 P (U1 O 2,224 oo (1 P [ PO [V 74 |. 10/10/2053 . |1.E FE ....
TIC Home Improvement Trust TIC 2024-A A
..87252D-AA-1 [6.670% 10/15/46 .....ccevvvveniiiiiiiiiiiiiiiiiins | s . 09/15/2024 . |Paydonn .....eevvvvvviinnnnn fovvnnininiiiiiins foninns 164,945 |........... 164,945 |........... 164,924 |..ooevveniiinnns (U P [ PO 21 | [ PO 21 | (U 164,945 [.......ooeenens (VN P [ PR [V FO 5,223 |. 10/15/2046 . |1.F FE ....
Towd Point Mortgage Trust SERIES 2023CES2
..89182F-AA-7 [CLASS A1A  7.204% 10/25/63 ....ovvvvrvvvivnnnnns | unnnnns . 09/01/2024 . |Paydonn ....ceeevviiiiiinnns fovenniininiiiiiinns Joviinnns 327,987 |........... 327,987 |........... 327,984 |........... 328,005 [.....cceunnnnns [ U (18) foeeeiiiiinnnnns [ U (18) foeeeiiiinnnnns [U 327,987 |oevuvnnnnnns 0 | (U 0 Joeennns 15,993 |. 10/25/2063 . [1.A FE ....
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Towd Point Mortgage Trust SERIES 2023CES2
..89182F-AB-5 |CLASS A1B  7.600% 10/25/63 ..........ccevvveeees [eeennn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e R,79 |........... 2,79 |oeereeens 33,045 [ooeinnnnne 33,018 |.oeeeeeeeens 0 s (210 PO 0 s (219) |vvvveiiinnnns 0 s 32,799 [ooeiiiiiinnnn (VN 0 | [V 1,666 |. 10/25/2063 . |1.A FE ....
Towd Point Mortgage Trust TPMT 2024-CES2 A1B
..89182J-AB-7 |6.350% 02/25/64 .....ccoeeeeiiiiiiiieiiiiee [ . 09/01/2024 . | Paydoun ... .. 3,217 |. 02/25/2064 . [1.A FE ....
Towd Point Mortgag S
..89183C-AA-3 |CLASS A1A  5.848% 01/25/64 .....ccccnnnnnnnnnnn [oeeennn . 09/01/2024 . |Paydoun .......ooeeeeiiiiins Joennniiniiine e 56,571 [ovvvnnnnnne 56,571 [.connnnne 56,570 |ooeeiiiiiinnnns (V2 0 e T 0 | T 0 s 56,571 |oeveeeeenens (VN 0 | [V 1,960 |. 01/25/2064 . [1.A FE ....

Redempt ion 100.0000

..80255#-AA-9 | VU TRADEMARK ~ 4.920% 07/01/48 ....vevvveeees [ . 09/01/2024 . . .. ...172 (. 07/01/2048 . |1.F PL ...

..896288-AA-5 | TRINET GROUP INC ~ 3.500% 03/01/29 . e . 09/05/2024 . | PineBridge .. 880,69 |.. .35,486 |. 03/01/2029 . 3.B FE ....
USTA NATL TENNIS Series B No. 38  4.080% Redenpt ion 100.0000

..903638-AB-6 | 09/08/39 ...veverereieiesiene st eeienenens [ eeeenes L 07/08/2024 . | vevvvevireeeieieiinininine |oeerieeeeesieens [ 17,715 | 7,715 e 17,715 [eovnene 7,715 [eorrieees [ A (L1 P [(J A (L1 P [(J A 7,715 [oveereene (L1 P [ A (L1 A 4,803 . 09/08/2039 . |1.6 FE ....
Redemption 100.0000

..909318-AA-5 |UNITED AIR 2018-1 AA PTT  3.500% 03/01/30 . |....... . 00/01/2024 . | .. .. 57,000 ...57,000 ...54,786 |............55,574 |.... 55,717 |.. ..1,995 [. 03/01/2030 . [1.E FE ....

..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |....... . 08/25/2024 . 69,374 |.ouveeee.. 69,374 |.ooveeenne 70,439 | 70,005 [oovvevevennnnes (| [C:)) P (| [C:)) P (| 70,046 |.vvevennee 0 |ooreeeene (1] A— [Crp3] — 2,879 |. 08/25/2031 . |1.E FE ....
Redemption 100.0000

..90031M-AA-4 |UNITED AIR 2016-1 A PTT  3.450% 01/07/30 ... |....... . 07/07/2024 . ..2,731 [. 01/07/2030 . [2.C FE ...

..918204-AT-5 |VF Corp  6.450% 11/01/37 wvevvrveevrieiricnns [ . 07/23/2024 . |Blackrock ... ... 200,000 ..9,424 [.11/01/2037 . [2.C FE ...
Verizon Irving TX CTL Cert No 24  3.620% Redenmpt ion 100.0000

..91854%-AA-4 | 08/15/36 IO - . 09/15/2024 . ... 49,051 ..1,186 [. 08/15/2036 . [2.A ........

.10,346 |. 06/15/2031 . |4.A FE ....

..92047W-AG-6 | VALVOLINE INC ~ 3.625% 06/15/31 09/05/2024 . | PineBridge ..250,000

Velocity Commercial Capital L Velocity

..92259P-AA-7 | Commercial Capital L  6.580% 04/25/54 ....... |....... . 09/25/2024 . [Paydoun ......cceeeiiiiiiis foeeiiiiiiieeeeis e 105,091 |........... 105,091 |.......ee. 105,065 |...occevveeeannne [ O [V OO P T R [ OO P T R 0 foeeeenne 105,091 |oeeeeeeennne (O O 0 foreeeiiiiinas [ P 2,646 |. 04/25/2054 . |1.A FE ....
Velocity Commercial Capital L SERIES 20243

..922590-AA-5 |CLASS A 6.650% 06/25/54 ......ccoeeveeiieeeeees [eeeenn . 09/25/2024 . |Paydoun .......oooeiiiiiiins i e 61,526 |............ 61,526 |............ 61,524 ...l (VR [V 2 [ [V 2 o, 0 fooeeeanne 61,526 |...ccevneenns (O O 0 foreeeiiiiias [ P 1,181 |. 06/25/2054 . [1.A FE ....
Velocity Commercial Capital L VCC 2024-4 A

.. 922591-AA-2 |6.030% 08/25/54 ........eveeeieiiiiiiiieeiiiees | eeeees . 09/01/2024 . [Paydoun ......cceveeieiiiis foereeiiiiiiieeii [ 18,008 |....ceeeen. 18,008 |............ 18,007 [oeveeeiiiiiiiens [ O 0 foreeeiiiiins 1 [ [ OO 1 [ 0 fooeeeanne 18,008 |....oeeeennnnee (O O 0 foreeeiiiiinas [\ IO 155 |. 08/25/2054 . [1.A FE ....
Velocity Commercial Capital L VCC 2024-1 A

..92261C-AA-2 |6.550% 01/25/54 ......oevveeeiiiiiieeiiiiiieeees [ eveeens . 09/01/2024 . [Paydoun ......coceveeeriiins foreeiiiiiiieeens e 7,978 | 7,978 | 7974 oo [ O 0 foreeeiiiiins L U [ OO L U 0 fooeeeeeene 7,978 [oeeeiiians (O O 0 foreeeiiiiias (0 IO 90 |. 01/25/2054 . [1.A FE ....
Verus Securitization Trust SERIES 20214 CLASS

..92538H-AC-4 | A3 1.350% 07/25/66 .......ceevvreeriiniineeanias | areeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 97,437 oo 97,437 |..oeeeeennn. 80,751 [oooiiiiiieenne [ O 0 foeeens 16,686 |......oeennnn. 0 foeeens 16,686 |......ceeennnn. 0 fooeeeanne 97,437 | (O O 0 foreeeiiiiinas [\ IO 79 |. 07/25/2066 . |1.F FE ....
Verus Securitization Trust SERIES 20233 CLASS

..92539G-AB-7 |A2  6.438% 03/25/68 ........ecoiiiiiiiiiiiiiiiis [ eeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 23,050 |oecciieenns 23,050 |..oeeennnn. 23,050 |eeiiieeieiis [ O 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 23,050 [.eeveeeeanne (O O 0 foreeeiiiiias [\ IO 533 |. 03/25/2068 . |1.C FE ....
Verus Securitization Trust SERIES 20236 CLASS

..92539X-AA-2 | A1 6.665% 09/25/68 ........ccceveeeeiiiiiiiieees | eeeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 273,140 | 273,140 |........... 272,332 |oeeeeneee 272,309 |o.eeeeerinnnns 0 fooeeeenne 831 | 0 fooeeeeenne 831 | 0 foeeeenne 273,140 |oeveeeeennne (O O 0 foreeeiiiiias 0 foeeiinns 12,244 |. 09/25/2068 . [1.A FE ....
Verus Securitization Trust SERIES 20237 CLASS

..92530Y-AA-0 | A1 7.070% 10/25/68 .......cceeiiiumeeraaiiiiins | eveeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 152,710 |ooceeneeee 152,710 |eeeenes 152,709 |........... 152,671 | 0 foreeeiiiinns K1 A [ OO K1 A 0 foeeeenne 152,710 | (O O 0 foreeeiiiiias [ P 7,129 |. 10/25/2068 . |1.A FE ....
Verus Securitization Trust SERIES 20238 CLASS

..92540D-AB-1 |A2  6.664% 12/25/68 .........c.eoreeiiiiiiiiiieeins [ aeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foereeiiiiiieeeii [ 19,506 |............ 19,506 |........c... 19,546 |...ooeiineennne [ IO 0 fooeeeenne (40) |- 0 fooeeeeenne (40) |- 0 fooeeeanne 19,506 [o.oeeeriuennnns (O O 0 foreeeiiiiias [\ IO 454 |. 12/25/2068 . |1.C FE ....
Verus Securitization Trust VERUS 2024-INV1 A3

.. 92540F-AC-4 |6.470% 03/25/69 ........eoveeeeiiiiiiiieeeiiiiiees [ eeeeens . 09/01/2024 . [Paydonn .....ccceeveeeirinis fooreeiiiieieiei fen 2,819 [ 2,819 | 2,815 [ [ O 0 foreeeiiiiins [ OO [ OO [ OO 0 fooeeeeeene 2,819 |t (O O 0 foreeeiiiiias (0 IO 44 . 03/25/2069 . |1.F FE ....
Verus Securitization Trust VERUS 2024-5 A3

.. 92540H-AC-0 |6.648% 06/25/69 .........eevvreeiiiiiireeeiiiiins | eeeens . 09/01/2024 . [Paydonn .....ccceveeeriiiis fooreeiiiiieneiii feeenl5,161 [ 5,161 |t L7 VA IO [ O 0 fooeeeenne (16) [eeeeiinens 0 fooeeeeenne (16) [eeeeiiinens 0 fooeeeeeene 5,161 [ooeeeiins (O O 0 foreeeiiiiias (0 IO 64 |. 06/25/2069 . [1.F FE ....
Verus Securitization Trust VERUS 2024-3 A3

.. 92540M-AC-9 |6.845% 04/25/69 .........oceiiiiiiiiiiiiiiiiiieeees [ eeees . 09/01/2024 . [Paydoun ......cceveeeeiiiis foeeeiiiiiieeeiiis feeeeee. 30,678 [ 30,678 |....ccoee... 30,731 | 0 o0 i (83) o0 e (83) el 0 s 30,678 |oooeieeeeena 0 [0 e [\ IO 730 |. 04/25/2069 . |1.F FE ....

..925524-AH-3 | PARAMOUNT GLOBAL  7.875% 07/30/30 . [ OO . 07/23/2024 . [Various .........ccceveeees feeeeeiinnnennnnnis oo 6,416,306 |........ 6,008,339 |........ 6,393,242 |........6,225,667 |..........ceeea0 feeeeeen (8,6833) [ouvveeeeeeine0 | (8,633) [0 e 6,217,033 |.. 199,273 ...472,240 |. 07/30/2030 . [2.C FE ....

..925524-AX-8 |Viacom Intl  6.875% 04/30/36 N [ . 07/30/2024 . [Various ...........ccceeees foeeeeiiiinieneennns [eeen...4,827,325 [........5,000,000 |........4,947,050 |........ 4,966,226 |...............0 |ooeeeeee,016 [0 e 1,016 [0 s 4,967,242 |.. (139,917) ...254,948 |. 04/30/2036 . [2.C FE ...
Vista Point Securitization Tr VSTA 2024-CES

..92830H-AA-4 | A1 6.676% 05/25/54 .......eeeeeieeiiiiiieeeees [ eeens . 09/01/2024 . |Paydoun ... 7,599 |.. . 05/25/2054 . |1.A FE ...

..92840V-AE-2 | VISTRA OPERATIONS CO LLC  4.300% 07/15/29 .. |....... . 07/23/2024 . [Western Asset . . 1,909, 160 . 1,891,690 |.... 1,901,277 |.. . 07/15/2029 . |2.C FE ....
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Redemption 100.0000
..92841E-AA-7 |Vistajet Malta 2021-1A  3.875% 02/15/30 .... |....... . 08/15/2024 . | evvviiiiiiiiiiiiniiiniiiiiins e | 1,070,963 |........ 1,070,963 |........ 1,070,963 |........ 1,070,963 |............... 0 e (VO 0 | (VO 0 fnns 1,070,963 |.......cennnnn (VN 0 | [V 41,500 |. 02/15/2030 . |2.A PL ....
Vivint Solar Financing LLC SERIES 20201A
..92856H-AA-3 |CLASS A 2.210% 07/31/51 ..ooooeeeeennnnnnnnns [ oens . 07/30/2024 . |Paydoun ........oooeeiiiiins Joeneiiiinnnnens e 29,827 | 29,827 |oounnnnnnn 28,738 | (V2 0 |eeeenns 5,080 |....ooeeeens 0 eeeeenn 5,080 |...ooeeeenns 0 s 29,827 [oeeiiiiiinnnn (VN 0 | [V 659 |. 07/31/2061 . [1.G FE ....
Wells Fargo Mortgage Backed S SERIES 20204
..95002V-AB-5 |CLASS A2 2.500% 07/25/50 ........evvvvmnnnnnnnn [ereeenn . 09/01/2024 . |Paydoun .......oooeveiiiiins feniiiiiniiis e L3541 1 B PO 4311 | 3,438 [oeinnnnnn 3,450 [oininnnnne 0 s 861 [cuvvnnnnnnnns [V ST 861 [ovvnennnnnns 0 e 4311 | (VN 0 | [V 76 . 07/25/2050 . |1.A ........
WENDYS FUNDING LLC SERIES 20181A CLASS A2l
..95058X-AE-8 |3.884% 03/15/48 ....oooveeiiiiiii [ . 09/15/2024 . |Paydown ........oooeeiiiiins feeiiiiiniiis e 3479 |oeeeiinnnes 3,479 [oiinnnnn. 3,183 [ 3,163 |l 0 s 1L [V ST 1L 0 e 3479 | (VN 0 | [V 101 |. 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 20211A CLASS A2!1
..95058X-AL-2 |2.775% 06/15/51 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiins oo . 09/15/2024 . |Paydoun .......ooooeeiiiiins Jeeniiininii e 4,627 |ovveerennnns 4,627 |l 3,743 [ 3,817 |l 0 s L[V [V ST L[V 0 e 4,627 |oeeeeeeeinnn (VN 0 | [V 96 . 06/15/2051 .|2.B FE ....
Redemption 100.0000
..95829T-AA-3 | WESTERN GROUP HOUSING LP  6.750% 03/15/57 .. |....... . 09/15/2024 . | evveiiiiiiiiiiiiiiiiiiiiinns e e 12,179 [oennnnns 12,179 |........... 16,753 |............ 16,143 |l 0 s ({707 TR [V ST ({707 TR 0 s 16,076 [.oooeeeeennnnn [V (3,897) |........ [R: 70 I 822 |. 03/15/2057 . 1.C FE ....
Westlake Automobile Receivable WLAKE 2020-3A
..960420-AL-4 |D  1.650% 02/17/26 .....cooeeeeeeeiinennn [ . 09/16/2024 . | Call 100.0000 ... foeeiiiiiiiiiiiin oo 261,086 |.......... 261,086 |........... 255,619 [........... 256,125 [oevnvennnnnnne 0 |eeeenns 4,31 | 0 eeeeenn 4,31 | 0 e 260,516 |...........e.nn [V 569 [o.vvviiinnns 569 |ovvvviiinnns 3,231 |. 02/17/2026 . |1.A FE ....
Westlake Automobile Receivable WLAKE 2020-3A
..960420-AL-4 |D  1.650% 02/17/26 .....oooeeeeeenneeei [ . 08/20/2024 . |Paydoun ........oooeiiiiiins |eniniiiini e 314,187 |ooeeeees 314,187 |........... 307,609 |........... 308,218 |............... 0 |eeeenns 5,99 | 0 eeeeenn 5,99 |....ooeeeens 0 s 314,187 | (VN 0 | [V 3,233 |. 02/17/2026 . |1.A FE ....
Westlake Automobile Receivabl WLAKE 2021-3A C
.. 96043J-Ad-4 | 1.580% 01/15/27 ...ovvvvvvvinrriniiniiniininiininins [ eeeeens . 09/15/2024 . |Paydoun .......coooeeiiiiins |oeneniiiiinns e 301,038 [ooeveeenns 301,038 |........... 202,901 [ouuiniiiiiiinnne (V2 0 |eeeenns 8,137 [ 0 eeeeenn 8,137 [oviiiiiininnns 0 s 301,038 |..oooeeeennnn (VN 0 | [V 3,171 |. 01/15/2027 . [1.A FE ....
Westlake Automobile Receivabl WLAKE 2021-3A C
.. 96043J-Ad-4 | 1.580% 01/15/27 ...evvvvvvvvvininiininniniiiiininins [ eeeeens . 08/15/2024 . |Paydown .......cooeviiiiiins |eniniiiniis e 585,449 |........... 585,449 |........... 569,624 [......vvvninnnnne (V2 [V R 15,825 |............... [V R 15,825 |............... 0 s 585,449 [......ovviinns (VN 0 | [V 5,005 |. 01/15/2027 . [1.B FE ....
Winwater Mortgage Loan Trust SERIES 20141
..97652P-AA-9 | CLASS A1 3.927% 06/20/44 .......eevvvvvnnnnnnnn [eeeeenn . 09/01/2024 . |Paydoun .......oooeeiiiniins Joeenniiiiiiis e, 21,816 [oeeeennnee 21,816 |............ 22,586 |............ 22,344 i, 0 s (528) |vvvvvrrnnnnns 0 s (528) |vvvvvrrnnnnnns 0 s 21,816 |oooeeeeeeens (VN 0 | [V 570 |. 06/20/2044 . [1.A ........

Redemption 100.0000

..00908P-AA-5 |AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ... [A..... . 07/15/2024 . . . . 01/15/2030 . [1.C FE ...

..B69771-AP-4 | NOVA CHEMICALS CORP  5.000% 05/01/25 ....... woon. |- 07/23/2024 . |PineBridge .. 992,500 1,000,000 ..982,500 |. ..996,679 |. .998,050 . 05/01/2025 . [3.C FE ...

..68245X-AP-4 | 1011778 BC / NEW RED FIN  3.500% 02/15/29 . [A..... . 09/05/2024 . |PineBridge .. 233,308 250,000 214,083 |...........218,316 |.... 221,962 |.. . 02/15/2029 . |3.B FE ...
Allegro CLO Ltd SERIES 20201A CLASS B

LO1750T-AG=1 | 7.246% 01/21/32 oo Do L 07/21/2024 . [Paydoun vevvevevevrerinns [oereeereriiiriees [reenens 225,000 [.voveennene 225,000 |...oveee 221,063 |.voeeveen. 21,252 225,000 [.ooveneenenn (U1 (L1 O (U O 12,482 . 01/21/2032 . |1.C FE ...
Apex Credit CLO LLC SERIES 20181A CLASS A2

.. 03755H-AE-3 |6.576% 04/25/31 ...ovovevvereneeiiieieienenns Do . 07/25/2024 . [Paydoun ...cveveverieiens foerererisieieieieen feeeeenns 70,004 |oovernnenen 70,09 oo 69,428 |vuvuennnn. 69,462 |v.vvuenne. (L 633 |oeverrriinnne (L 633 |oererrriinnne (U 70,004 |ovovevveennne (U1 (L1 O (U1 3,539 [ 04/25/2031 . |1.A FE ...
ARES CLO Ltd SERIES 201640A CLASS A1  6.433%

+.040166-BB=3 | 01/15/29 ..vvvereniiierereieee s Do . 00/13/2024 . [ Cal| 100.0000 +ov fervereeiriiiiies freene 504,204 | 504,204 [ovrnnnn. 504,204 oo 504,204 |.vuvereennen (L1 O (L (L1 O (L (U PR 504,204 |.vveverernnne (U1 (L1 O (U O 35,559 |. 01/15/2029 . |1.A FE ...
ARES CLO Ltd SERIES 201640A CLASS A1  6.433%

+.040166-BB=3 | 01/15/29 ..vevviriiirererereee e Do . 07/15/2024 . [Paydoun ....ovevevenevrines foerereieriiiriiins foaeens 1,435,681 |........ 1,435,681 |........ 1,435,681 |........ 1,435,681 |oeveverinnnnne (L1 O (L (L1 O (L (U 1,435,681 [ooovvinnennn (U1 (L1 O (U O 70,524 |. 01/15/2029 . [1.A FE ...
ARES CLO Ltd SERIES 201640A CLASS BRR

..040166-BH-0 |7.363% 01/15/29 +..voveveverereneeiieieieieienne Do . 00/13/2024 . [ Cal| 100.0000 .ovv foorererereieiieies oo 3,934,000 [........ 3,934,000 |....... 3,894,660 |........ 3,895,794 [oovovovevnnne (L[ P 7,271 |oeeeinns 0 |veenn 24 T O (U 3,903,085 [cevovevennene 0 forrerenn 30,935 |o...... 30,935 |vueuee. 269,259 |. 01/15/2029 . [1.C FE ...
Atlas Senior Loan Fund LTD SERIES 2019134

..04942V-Al-4 | CLASS AINR  6.621% 04/22/31 ...oovovvnrnenen. Do . 07/23/2024 . [Paydoun .vevevenevrerinne [oereeiereririeiees [eeenne 147,42 v 147,42 | 144,965 ..oonenen. 145,559 |ovovevrernnnnne (L[ P 1,853 |ovevereniinns 0 |veenn 1,853 |oevereniinns (U PR 47,412 [ (U1 (L1 O (U1 7,482 |. 04/22/2031 . [1.A FE ...
Barings Middle Market CLO Ltd SERIES 20191A

..06761T-AC-6 |CLASS A1B  6.941% 10/15/31 c.ovvvvneniriienenes Do . 00/05/2024 . | Call 100.0000 +ov fervereeiriiiiies freene 521,619 [oovrernnne 521,619 [ooveveene. 519,377 |ovvveeen. 519,554 |.vvrurereenen. (L 577 fooerereieienn (L Y2 (U A [ZJRE 720 I (U 1,488 oo 1,488 [ooooeenen. 32,964 |. 10/15/2031 . |1.A FE ...
Barings Middle Market CLO Ltd SERIES 20191A

..06761T-AC-6 |CLASS A1B  6.941% 10/15/31 ..ovevvuenirirenenes Do . 07/16/2024 . [Paydoun ..vevevevenvrvrinns [oereeeririririiiees [eeenene 138,635 [covevevee 138,635 |.eoenee. 138,039 [.......... 138,086 [.vvevveennnne. (L 549 |oeverininnne (L 549 |oeverrninane (U PR 138,635 [coveverennene (U1 (L1 O (U1 7,367 |. 10/15/2031 . [1.A FE ...
Battalion CLO LTD BATLN 2019-16A DR 8.794% Nikko Securities America

OTABBMEAG-S | 12/19/32 oo Do L 07/25/2024 . [ cevevveenereeeieieeeeenne [ [ 1,999,000 |....... 2,000,000 [........ 1,975,857 |ovvevvererrnnes (L (L (7.3 (L (7.3 (U 1,976,483 [oovvveenenen 0 forrerenen 22,517 | 2,517 [oeevreenne 46,626 |. 12/19/2032 . [2.A FE ...
Battalion CLO LTD SERIES 202223A CLASS C

LO7135L-AG=1 | 7.951% 05/19/36 v.voveverererereeiieieieienenns Do . 00/06/2024 . | Call 100.0000 .o fervereriiiiiiiins foane 4,000,000 |[........ 4,000,000 [....... 3,938,550 [........ 3,941,567 |ovrvrernnnen (L[ P 7,039 | 0 |veenn 7,03 |orerinen (U 3,948,606 |..vovevvnnns 0 forrerenn 51,394 |......... 51,304 | 289,364 |. 05/19/2036 . [1.F FE ...
CBAM CLO Management SERIES 20185A CLASS A

.. 124810-AC-9 |6.568% 04/17/31 oveveveniieneriererieeeeeens Do L 07/17/2024 . {Paydonn .c.cevereeveeeiens foevieerieiiieens [ 158,073 [ooveveene 158,073 |.veerene 156,018 [.ovevuvee 156,449 [..eveveinene [(J A 1,624 [oveeeiienne (] A 1,624 |oeverrinnnns (U A 158,073 [ovevenennee (L1 (L1 O (U1 7,974 |. 04/17/2031 . [1.A FE ...
Carlyle Global Market Strateg CGMS 2021-11A C

L N4122-AE-9 | 7.575% 01/25/33 v Do . 07/10/2024 . | Cal| 100.0000 .o foevereeiriiiiies freene 206,250 [.vovrennenn 206,250 |........... 206,250 |.vovvrererennn (L (L1 O (U (L1 O (L (U P 206,250 [ovevneenen (L1 (L1 O (U1 3,325 [ 01/25/2033 . |1.F ........

Carlyle Global Market Strateg SERIES 20173A
.. 14314F-AS-7 | CLASS BR  7.545% 07/20/29 .......cccvveernnnne D..... . 09/05/2024 . [Call 100.0000 ... Joeecevreiiiiiiiiiins oo 2,000,000 |........ 2,000,000 |........ 1,881,000 |........ 1,896,244 |.....ocveeens 0 [t 14,820 [ooeiiinnnnes 0 [t 14,820 [ooeiiinnnnn. 0 [t 1,911,064 [....ooonneens 0 ... 88,936 |........ 88,936 |........... 135,614 |. 07/20/2029 . [1.F FE ....
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Cirrus Funding 2018-1 Ltd SERIES 20181A CLASS
. 17275G-AA-4 [A 4.800% 01/25/37 ...evvvvvinnnniiiiiinnnnenens | D . 07/25/2024 . |Paydonn ....cevvvvvvrinnnnn foovvnnininiiiiinns Jonennns 402,358 |........... 402,358 |........... 402,358 |........... 402,358 |......cevnnnnns [ PR (VN P [ PR (VN P (U 402,358 |.......cennnnns (1 P [ PO [V PO 19,313 |. 01/25/2037 . |[1.A FE ....
Dryden Senior Loan Fund SERIES 2022104A CLASS
..26253B-AJ-3 [C 9.152% 08/20/34 .....cevvvvviiiinnnniennnnnnnn | Do . 09/09/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 1,000,000 |........ 1,000,000 |........ 1,013,500 |........1,009,039 |.......coeeeen foeeeennn (7,003) |ovvvvnnneennn O e (7,003) v 0 e 1,002,036 |.. . 08/20/2034 . |1.F FE ....
Dryden Senior Loan Fund
..26253)1-AG-5 [C  8.382% 07/18/35 ...eevvvvvinninieeiiinnnnnens | D . 07/29/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 1,250,000 |........ 1,250,000 |........ 1,248,438 |........ 1,248,533 [...ccvvnnnnnnns [ PO 88 |eeiiiiiiinnns [ PR 88 [eiiiiiiinnnns (U . 1,248,621 . 07/18/2035 . |1.F FE ....
Elevation CLO Ltd SERIES 20189A CLASS B
..28622X-AC-0 [7.291% 07/15/31 ..ovvveiiiviiiiiniiiiiiniineeeennn | D . 07/31/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 500,000 |...ceeeenn 500,000 |........... 494,250 |o.eeennnnn. 494,835 [...iiiiinnnnns (U P [/ R (U P [ R (U 495,362 . 07/15/2031 . |1.B FE ....
FDF Limited SERIES 20173A CLASS A1 3.900%
..30259A-AA-0 [01/25/36 ...evvvnviiiiiiiieiiiiieneeeceiiieeeees | Dane . 07/25/2024 . |Paydoun ....covvnvvvvinnnnns Jovvnninnieiiiiiinnes foens 2,314,494 |........ 2,314,49% |....... 2,314,4% |........ 2,314,49% |......ooonneens [ PR (VN P [ PR (VN P (U . 2,314,494 | (1 P [ PO [V PO 90,265 |. 01/25/2036 . |1.A FE ....
Flatiron CLO Ltd SERIES 20171A CLASS CR
..33882G-AJ-7 [7.290% 05/15/30 ...evvvnnviiiiiininineiiiiinneeees | Denii . 08/15/2024 . |Paydown .......covvvvvivnnnn foevvniinnnieiiinins feenen.... 400,000 |.......... 400,000 |...........394,400 |........... 394,664 . 05/15/2030 . |1.D FE ....
Great Lakes CLO Ltd SERIES 20191A CLASS AR
..390578-AL-6 [ 7.101% 07/15/31 ..coiiiiiiiiiiiiiiiie e D..... . 07/15/2024 . | Paydoun ...58,250 |.... . 07/15/2031 . |1.A FE ..
..40049J-BB-2 |Grupo Televisa SA ADR  4.625% 01/30/26 ..... D..... . 09/05/2024 . |Blackrock ... .1,001,273 |.... . 01/30/2026 . |2.B FE
HERO Funding Trust SERIES 20181A CLASS A2
..427726-AB-8 |4.670% 09/20/48 . |D.... . 09/20/2024 . | Paydown ... ...56,620 |.... . 09/20/2048 . |1.A FE ....
I1CG US CLO Ltd SERIES 20212A CLASS A 6.656%
. 449250-AA-7 [04/23/34 ...coeeeieeeeeeeee e | D . 07/03/2024 . | Call 100.0000 ..... foeeeeeeiiiiiiiieenn e 500,000 |..ceeennnn 500,000 |..eeeennnnn 485,500 |........... 487,285 |...ccevnnnnnnns [V 1,396 |oeeeeeeeeeees (U1 1,396 |oeeeeeeeeenes [V 488,681 |...eeeeeeeenn [V PO 11,319 |........ 11,319 [ 23,801 |. 04/23/2034 . |1.A FE ....
Jamestown CLO Ltd SERIES 202218A CLASS B2
..47047R-AG-1 |4.970% 07/25/35 .. D..... . 09/11/2024 . | Call 100.0000 ..... foeeeeeiiiiiiiieienns oo 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |....cevvveeeeenO foveeeeiiieee0 o0 o0 o0 e 10,000,000 |.. . 07/25/2035 . |1.C FE ....
Juniper Valley Par s
..48206K-AE-6 |CLASS B 7.833% 07/20/35 ...ovvvueeeeeennneeee | D . 07/20/2024 . |Paydonn ...ceevueeeeeeennnnn foeeemnieeeeenies e 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 f..ceeeeeennnnns (U1 PO (VI PO [ PO (VI PO (U 1,500,000 . 07/20/2035 . |1.C FE ....
LCM Ltd Partnership SERIES 14A CLASS AR
..50184V-AR-5 [6.585% 07/20/31 .evveeeeeeiinieeeeeeenieeeeeeenn | D . 07/20/2024 . | Paydown ... ... 89,994 ...89,994 ...88,532 |............88,850 |.... ..89,9% |.. . 07/20/2031 . |1.A FE ....
Madison Park Funding
..55822G-AL-8 [C2  5.312% 07/27/34 ...ccovveeeeeeeeeeneeeeeennn | D . 08/08/2024 . |Call 100.0000 ..... foeeeeeeeeiiiiiieeenn o 4,500,000 |........ 4,500,000 |........ 4,500,000 |........ 4,500,000 |eeeuueeeennes (U1 PO (VI PO [ PO (VI PO (U 4,500,000 . 07/27/2034 . |1.E FE ....
Magnetite CLO Ltd SERIES 201922A CLASS BR
.. 55054H-AN-2 [ 7.141% 04/15/31 ..oveeeeiiieiiiieeeeeeeiieeeeeenn | D . 07/31/2024 . | Call 100.0000 ..... foeeeeeeeeiiiiiieeenn s 1,500,000 |........ 1,500,000 |........ 1,467,750 |........ 1,471,714 [t [V 3,811 [ (U1 3,811 [ (U 1,475,525 |ocovrninnens 0 |oeeennnns 24,475 |......... 24,475 |.ooceenennnn 86,753 |. 04/15/2031 . |1.C FE .
Milos CLO LTD SERIES 20171A CLASS AR  6.615%
..60162P-AE-2 | 10/20/30 . |D.... . 07/20/2024 . |Paydonn ........eeeeeennnnn . 10/20/2030 . |1.A FE ..
..62877C-AA-1 |NAC Aviation 29 DAC  4.750% 06/30/26 ... D..... . 07/26/2024 . | Call 100.0000 ..... |.... . 06/30/2026 . |4.B FE
Redemption 100.0000
..62877C-AA-1 |NAC Aviation 29 DAC ~ 4.750% 06/30/26 ........ D..... . 09/23/2024 . | .eeeniiiii e . 06/30/2026 . |4.B FE
Nassau 2018-11, LTD SERIES 201811A CLASS A
..63152P-AA-6 [ 7.105% 10/15/31 ...vvviiiiniiiiiiiiiiiieeeeeennnn | D . 07/15/2024 . |Paydown .......coevveeinnnnn . 10/15/2031 . |[1.A FE .
Oaktree CLO Ltd SERIES 20223A CLASS B2
..67401R-AL-8 [5.590% 07/15/35 ....cevvvvnviiviinnniniiiiinnnnnees | Deniis . 09/10/2024 . | Call 100.0000 ..... . 07/15/2035 . |1.C FE .
Palmer Square Loan Funding Ltd SERIES 20213A
..69702B-AA-9 [CLASS A1 6.345% 07/20/29 .......evvvvvvvvnnnnn. | D . 07/20/2024 . |Paydoun ......eovvvviivnnnns Joevnniininiiiinnnes foeennnnnn 39,372 [0 39,372 Ll 39,400 |eeenenll . 07/20/2029 . |[1.A FE .
Palmer Square Loan Funding Lt SERIES 20214A
..69702H-AA-6 | CLASS A1 6.363% 10/15/29 ......coeeevvvvnnnnee. | D . 07/15/2024 . |Paydoun .....oevvveviinnnns Jovvnninniiiiiiiinnes foens 1,483,353 |........ 1,483,353 |........ 1,483,353 |........ 1,483,353 . 10/15/2029 . |1.A FE ..
Park Blue CLO Ltd SERIES 20222A CLASS B2
..70018C-AG-1 [6.466% 01/20/35 ....evvviiiiiiiiiiiiiiiiieeeeees . 07/20/2024 . | Paydoun . 2,000,000 ..2,000,000 .2,000,000 |.... . 01/20/2035 . |1.C FE ..
..71420M-AB-1 |PERRIGO FINANCE UNLIMITE ~ 4.375% 03/15/26 .. . 09/05/2024 . |PineBridge .. 490,000 . 500,000 ..502,039 |.. . 03/15/2026 . |3.C FE ..
Romark CLO Ltd SERIES 20181A CLASS A1
..T7587A-AC-0 |6.575% 04/20/31 D..... . 07/20/2024 . | Paydoun .. 127,022 127,022 124,990 |...........125,508 |.... ... 127,022 .. . 04/20/2031 . |1.A FE ..
..81180W-AL-5 |SEAGATE HDD CAYMAN  4.750% 01/01/25 ......... |D..... . 09/05/2024 . |PineBridge .. . 3,980,000 ..4,000,000 ..3,945,000 |........ 3,993,538 |.... .3,997,920 |.. . 01/01/2025 . |3.C FE ..
Shackleton CLO LTD SERIES 201710A CLASS BR
..81883D-AK-9 [7.094% 04/20/29 .......evvvvviviinnnnnniiiiinnnnnns | Deniis . 07/10/2024 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiins o 1,000,000 |........ 1,000,000 |........... 964,000 |...oeennnns 973,683 |.......eeunnnnn (U 5,554 [ooooiiiiiinnnns (U 5,554 [ooooiiiiiinnnns (U 979,237 . 04/20/2029 . |1.A FE ....
Shackleton CLO LTD SERIES 201710A CLASS AR
..81883D-AS-2 [6.434% 04/20/29 ......ccvviiiiiiiiiiiiiiiiiiiinnens D..... . 07/12/2024 . | Call 100.0000 ... foooeiiiiiiiiiiiiiins foonies 2,133,803 |........ 2,133,803 |........ 2,133,803 |........ 2,133,803 |....ccvvnnnnnns [U [ I (U T 0 o [ U 2,133,803 [.......counnnns 0 | (U 0 Joeennnns 102,578 |. 04/20/2029 . [1.A FE ....
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Sound Point CLO LTD SERIES 20171A CLASS BR
..83609R-AN-1 17.045% 01/23/29 ......cceeeieiiieeiiiiiieieeeeeenn (D, . 07/23/2024 . |Paydoun .......oooeveiiiiins |oeneiiiniiiis e, 120,585 |........... 120,585 |.......... 119,801 |........... 120,079 |ooeevvvennnnns 0 s 507 [oueerinnnnnns [V ST 507 [ouerrnnnnnnnn 0 s 120,585 |...oooeeeens (VN 0 | [V 6,529 |. 01/23/2029 . |1.A FE ....
TCW CLO 2019-1 AMR, LTD. TCW 2019-1A BR
..B7241E-AW-5 | 7.113% 08/16/34 .....ovvvvvvrrvnnrrnnininiinnnennnns (D, . 08/07/2024 . |Call 100.0000 ..... foeeeiiiiiiiiiiiinn o 10,500,000 |....... 10,500,000 |....... 10,500,000 |....... 10,500,000 |..eevvvvvvennnn fevvvvivinnnnnnn 0 o0 foeeeiinnl 0 0 s 10,500,000 |.. ...566,727 |. 08/16/2034 . [1.C FE ....
Tralee CLO Ltd TRAL
.89280E-BC-7 | 10/25/32 oooeeiiiiiiieii D..... . 07/25/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 2,500,000 |........ 2,500,000 |........ 2,501,250 [o.vvvvvvnnnnnnnnns (V2 0 s (457) |vevvvvinnnnns (U (70 1 P 0 fnns 2,500,793 |..ovvvvrinnnns [V (793) [evvvvvvnnns (793) |vvvvvrnnns 46,986 |. 10/25/2032 . |1.C FE ....
Tralee CLO Ltd TRAL 2019-6A CR  8.375%
..B9289E-BG-8 | 10/25/32 ..eeoiiiiiiiiiieieeeeeeeeeen (D . 07/25/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiin foeeeenn 250,000 [oeeeerennns 250,000 |........... 250,000 |ooeeeiieiieenns (V2 0 e (VO 0 | (VO 0 e 250,000 [..ooeeiiiennnn (VO 0 | [V 5,331 |. 10/25/2032 . |1.F FE ....
Venture CDO Ltd SERIES 201314A CLASS BR
..92328G-BB-1 |6.873% 08/28/29 ......cevvvvvviiiiiiiiieeeeeeeeeenn (D, . 08/28/2024 . |Paydoun ........oooeeiiiiiis |eniiiinnin | 5,725,868 |........ 5,725,868 |........ 5,535,694 |........ 5,509,947 |.............. [V R 125,920 |....ceeeenns [V R 125,920 | 0 fnns 5,725,868 |.........ceenn. (VN 0 | [V 312,265 |. 08/28/2029 . |1.A FE ...
Voya CLO Ltd SERIES 20133A CLASS A1RR
..92916X-AJ-6 16.690% 10/18/31 ......evvvvriiinnnnniiiniiiinnnnnnnn (Do . 07/18/2024 . |Paydoun .......ccooveiieiins |oeneniiniiins e, 230,679 |oveeeeenns 230,679 [oeevennee. 229,711 [oennnnnnns 229,853 |..evvviiinnnnns 0 s 826 [.uvvurnnnnnns [V ST 826 [.uvvvennnnnnns 0 s 230,679 |..oooeeeeennnn (VN 0 | [V 11,854 |. 10/18/2031 . [1.A FE ....
Voya CLO Ltd SERIES 20191A CLASS AR  6.623%
LO2017N-AJ-7 | 04/15/31 (oo (D . 07/15/2024 . |Paydown .......cooeveiiiiins Jeneiininiiis e 43,836 |............ 43,836 [.coounnnnnn 43,310 | 41 | 0 s 426 |eveeiiiiiinns [V ST 426 |eveeiiiiiiinns 0 s 43,836 [ooeiiiiiinnnn (VN 0 | [V 2,216 |. 04/15/2031 . [1.A FE ....
Voya CLO Ltd SERIES 20184A CLASS CR  7.841%
L01TW-BA-5 | 01/15/32 oo (D . 09/04/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiin o 1,000,000 |........ 1,000,000 |........... 989,500 [........... 989,732 [.vvvvunnnnnnns 0 |eeeenns 1,317 [ 0 eeeeenn 1,317 [ 0 s 991,049 [o.ovvviininnns [V 8,951 [...uuuees 8,951 |............ 71,102 |. 01/15/2032 . [1.F FE ....
Webster Park CLO Ltd SERIES 20151A CLASS A2R
.. 948214-AS-0 | 7.145% 07/20/30 .....evvvvvvvviiiiiiiiieiiieeeeennns (D, . 07/20/2024 . |Paydoun ........oooeeeiiiins |oeniiniiiiinn | 2,250,000 |........ 2,250,000 |........ 2,192,675 |........ 2,200,813 [oevviininnnnne 0 fens 49,187 |ovvvviiininnns 0 fnns 49,187 |ovvvviiininnns 0 fnns 2,250,000 [.oeeeiiiiinnnnn (VN 0 | [V 124,450 |. 07/20/2030 . |1.C FE ....
Wellfleet CLO Ltd SERIES 20151A CLASS AR4
..940496-BJ-1 |6.434% 07/20/29 ......cceeeeeiiiieeieeiieeeeenn (D, . 07/20/2024 . |Paydoun .......cooeeieiiiins Joeeiniiiniines e 53,509 |............ 53,509 |...eeeeenns 53,547 [ovuvnnnnnne 53,536 [cuvvvrrrnnnnns 0 s (27) feuvnnnnnnnnnns [V ST (27) feuvnnnnnnnnnns 0 s 53,509 [..ooeeiiiiinnn (VN 0 | [V 2,669 |. 07/20/2029 . [1.A FE ....
Wellfleet CLO Ltd SERIES 20162A CLASS AR
.. 94049L-AN-0 | 7.124% 10/20/28 .......ccvvvviviiiiiiiiieiieeeeennns (D, . 07/20/2024 . |Paydoun .......coooveiiiiins |oeneiiiiinins e 205,382 |........... 205,382 [cuvunnnnns 202,044 |........... 203,722 [ouvunnnnnnnnnn 0 |eeeenns 1,660 [..ccccvnnnnnnne 0 eeeeenn 1,660 [..cccvnnnnnnns 0 s 205,382 [..vvvvirinnnns (VN 0 | [V 11,325 |. 10/20/2028 . [1.A FE ....
Wind River CLO Ltd SERIES 20132A CLASS AR2
..97314C-AA-8 16.541% 10/18/30 .....evvvvvvvrrnrrrrnrniniiinnnnnnns (Do, . 07/18/2024 . |Paydown .......cooeveeieiins |oeneniininnnis e, 377,626 |eeeeeennns 377,626 |........... 377,626 |........... 377,626 | 0 e (VO 0 | (VO 0 s 377,626 |..cooeeeennnnn (VN 0 | [V 18,976 |. 10/18/2030 . |1.A FE ....
Z CAPITAL CREDIT PARTNERS CLO SERIES 20191A
..98877G-AQ-1 |CLASS AR 7.051% 07/16/31 ..................... [D..... . 07/16/2024 . |Paydown .......cooeveiiiiins |oeneniinieins s 570,666 |.......... 570,666 |.......... 570,666 |.......... 570,666 |............... 0 e (VO 0 | (VO 0 eeeeenn 570,666 |............... (VN 0 | [V 30,910 |. 07/16/2031 . |1.A FE ....
FLINDERS PORTS Seeries A No. A-29  4.170%
..03917#-AA-2 109/18/24 ....oooveeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee D . 09/18/2024 . |Maturity ..oooooovvviiiiins Joveeeeiiiiiiieieiens et 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f.....ovveneees 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 1,000,000 |.....evvveeees [ 0 Joeeeeeiieenn [ 41,700 |. 09/18/2024 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 163,251,733 164,342,868 162,314,578 141,867,087 9,686 681,948 0 691,634 0 163,223,896 XXX XXX
Redemption 100.0000
..51032%-AB-2 |LAV GEAR 4Wall Entertain 11.126% 10/31/24 . |....... . 06/28/2024 . | .. ....5,931 ....5,82 |.............5,908 |.... .5,922 |.. . 10/31/2024 . (4.B PL ....
..51932%-AC-0 |LAV GEAR 4Wall Entertain 10.872% 10/31/24 . |....... . 06/28/2024 . | .evvviiiiiiniiniiiniiiiiiiiinn e e 1,325 1,85 |l 1,306 |oooevveennnns < 72 I O [V 2 [ [V 2 [ [V 1,828 |t (VO P 2 [ 43 |. 10/31/2024 . [4.B PL ....
..88583#-AA-4 |3Si  10.508% 12/16/26 .......eevvvvvevvennnnnnnnnns [eeeenn . 06/28/2024 . | .eviviiiiiiiiiiiiiiiiiiiiiiinn e e 12,1260 |, 12,126 ...l 11,884 |............ 12,037 |t [ P T [ PP T [ PP 12,049 |..oooeennnnnns [ FLA VA 730 |. 12/16/2026 . [3.C PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 19,382 19,382 19,012 19,266 0 2 0 2 0 19,204 0 89 89 1,084 XXX XXX
2509999997. Total - Bonds - Part 4 181,843,017 182,934, 152 180,886,728 159,913,654 9,686 726,474 0 736, 160 0 181,834,813 0 6,156 6,156 8,268,193 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 181,843,017 182,934, 152 180,886,728 159,913,654 9,686 726,474 0 736, 160 0 181,834,813 0 6,156 6,156 8,268,193 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0
..024071-81-3 | American Funds American Balance .........cccceee |eennen . 09/04/2024 . |Principal ....coeveeieeenns foereenenennn 100000 |oeeneeneenn 349 [ el 276 [e321 | (45) |oeeenennaannens 0
..0682811-87-6 [Baron Funds Emerging Markets Institutional .. |....... . 09/16/2024 . |Principal ...
..277907-70-5 |Eaton Vance Inc Inc Fd Bostn-R6 ........cccoeees | eeennen . 09/16/2024 . |Principal ... .. s .0
..298706-82-1 [American Funds Europacific growth fund ....... | ....... . 09/16/2024 . |Principal ....covvevvvvenns foreennns 3,038.000 |......... 177,464 |.ooeevenviiieienns foeeennn i 163,567 |........... 166,204 |....... (12,637) |ovveneeeennnnn 0
Fidelity Advisors Fidelity Extended Market
..315911-74-3 | Index .....ccvvvrriiiiiiiiiiiiiiiiiiiiiieee s . 09/16/2024 . |Principal .......ccovvvvins |oeeeens 2,222.000 |......... 189,108 139,301 |........... 173,463 |....... (34,162) |.. .. (34,162) |... .139,301
..315911-75-0 |Fidelity Advisors Fidelity 500 Index Fund ... . 09/16/2024 . |Principal ... ....952.000 |......... 186,661 126,020 |...........157,468 (31,448) |.. .. (31,448) ... .126,020 |..
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 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
Fidelity Advisors Fidelity US Bond Index Fund
.316146-35-6 | ...evuniiiiiiiiee e | . 09/16/2024 . |Principal .......ccoovviins |eeees 70,624.000 |.........740,124 |........ooon | 720,559 |........... 736,605 |....... (16,045) |..ooeeeeens (VO [V R (16,045) [..eevvvnnnnnns 0 s 720,569 |..vvvvviiinnns (U 19,565 |......... 19,565 |...oooeeeeeiis [V PR
Fidelity Advisors Fidelity Total Intern.
.. 31636V-63-8 | Index ......ccvvvvriiiiiiiiiiiiiiiiiiiiiiccneeeeeeeeen [ . 09/16/2024 . |Principal ........coovviies |eeens 10,782.000 |......... 155,764 ... |l 125,522 |.......... 141,780 |....... (16,258) |.oeevveeeennns (U N | I RO (16,258) ...0 ... 125,522
..411512-52-8 |Harbor Funds Capital Appreciation ..............|....... . 09/16/2024 . |Principal ......cccovvveees |oeeeeens 2,196.000 |......... 256,481 [...ccccoiiinnnnn fonnnnnnne 138,584 |........... 212,445 |....... (73,861) [cevvvvvvnnnnne [V RN | I R (73,861) [.... ....0 ...138,584 ....0
..56273H-35-3 |MFS Value Fund R6 ..........cccooiummmnnninnnnnnnns [eeneen . 09/16/2024 . |Principal .......ccovvvvins |oeeeens 3,605.000 [......... 193,465 [....ccccoiiiiiiiiins fonnnnnnns 168,666 |........... 170,264 |........ (1,598) [cvvvvvvvnnnnnns [V | I R (1,598) |.oeeeeeeeens 0 eeeeenn 168,666 |............... 0
Touchstone Funds Large Cap Focused Fund Class
2.89154Q-27-3 |1 oo [ . 09/16/2024 . |Principal .......ccoevvvins |oeeeens 3,510.000 [......... 239,359 [...ccccoiiiiiiiiiins fonnnnnnns 166,741 |........... 208,064 |....... (41,323) [oooeeeiiinnn [V N | I RO (41,323) 0 e 166,741
..957663-66-9 | lWlestern Asset Funds Core Plus Bond | ......... [....... . 09/16/2024 . |Principal .....cooeviiiies |oeeeenns 1,366.000 |.......... 12,629 |......ccoevviiiiinne Jovevennnnnns 13,669 ...13,083 |............ 586 |o.evvveeennnns [ Y | [ R 586 .0 .... 13,669 U (1,038) |........ (1,038)
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 2,317,892 XXX 1,894,655 2,132,131 (237,475) 0 0 (237.475) 0 1,894,655 0 423,239 423,239
5989999997. Total - Common Stocks - Part 4 2,317,892 XXX 1,894,655 2,132,131 (237,475) 0 0 (237,475) 0 1,894,655 0 423,239 423,239
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,317,892 XXX 1,894,655 2,132,131 (237,475) 0 0 (237,475) 0 1,894,655 0 423,239 423,239
5999999999. Total - Preferred and Common Stocks 2,317,892 XXX 1,894,655 2,132,131 (237,475) 0 0 (237,475) 0 1,894,655 0 423,239 423,239 0 XXX XXX
60099999909 - Totals 184,160,909 XXX 182,781,383 162,045,785 (227,789) 726,474 0 498,685 0 183,729,468 0 429,395 429,395 8,268,193 XXX XXX
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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)
Credit Suisse Balanced
Trend 5 9CUBSOBI ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvvnnns 5493001KJTI 1GCBY1R12  |. 06/14/2024 |. 06/13/2025 |.......... 1,031 | 269,792 )......un... 261.68 [c.oeiiiiinnnnns [N R 5,810 [eovvviiennnnnns [N R 7,209 | ceeeeneee o 7,209 [eunnnnnnns 1,399 [ooiiiiiiiiinnns [ [V R [ (VN IR 1111 IR,
Credit Suisse Balanced
Trend 5 9CUBSOBP ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvunnns 5493001KJTI1 1GCBY1R12  |. 08/14/2024 |. 08/14/2025 |......... 46,803 |...... 12,255,834 |........... 261.86 [c..eiiiiinnnnns (U R 281,754 [ (U R 344179 | e [ 4479 62,425 [ 0 e O e O e O 0001 .eevnnenens

Credit Suisse Balanced
Trend 5 9CCSSOKA ... |Fixed Annuity Hedge . |N/A ....
Credit Suisse Balanced
Trend 5 9CUBSOBV ... |Fixed Annuity Hedge . |N/A ........... Equity/Index [UBS ..........ccenee 5493001KJTI 1GC8Y1R12  [. 09/13/2024 |. 09/12/2025
Credit Suisse Balanced
Trend 5 9CUBSOBK ... |Fixed Annuity Hedge . |N/A ....
Credit Suisse Balanced

. |Equity/Index |UBS .. 5493001KJTIIGCBYIR12 [ 11/14/2023 |. 11/14/2024 |.... ... 437,140 ... 255.19|.. , 0. LW 17,709 . [0001 ...

.......... 273,416 ceeeeeeen (0001

. |Equity/Index |UBS .. 5493001KJTIIGCBYIR12 (. 07/12/2024 |. 07/14/2025 |......... 40,852 |...... 10,800,860 -|0001 ...

Trend 5 9CUBSOBG ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS ...........cceee 5493001KJTI 1GCBY1R12  [. 06/14/2024 |. 06/13/2025 |..........1,970 |.......... 515,510 f.eeeeeeeen 261268 |oeeeeeeeeeeee O e 11,101 o O e 13,775 [ [l 18775 [ 2,674 | O | O e O e O s 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBL ... [Fixed Annuity Hedge . [N/A .... . |Equity/Index |UBS .. 5493001KJTI 1GC8Y1R12 . 07/12/2024 |. 07/14/2025 |.... ... 538,034 ... 264.39 [ O e 110858 [ O T 7O 79 138 | O e O e O e O s 0001 ...
Credit Suisse Balanced

Trend 5  9CCSSOKC ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS ..........ccenee 5493001KJTIIGCBYTR12  [. 11/14/2023 |. 11/14/2024 |..........1,069 |.......... 272,798 f.eeeeeeeeen 255,19 | 5,878 o O e O e 11,051 [ [ 11,051 02,869 | O | O e O el O] 0001 ...........
Credit Suisse Balanced

Trend 5 9CCSSOJS ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI1GCBY1R12 . 10/13/2023 |. 10/14/2024 |......... 79,471 1...... 20,180,071 )........... 263.93 [.........462,124 [........oocoo O fernnnniiiinn 0 o924, 750 | | 924,750 | 272,278 [ O e O e O e O s 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAA ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12  [. 01/12/2024 |. 01/14/2025 |......... 45,606 |...... 11,850,719 ... 25985 | 0 e 272,724 [l 0. ..309,563 [ L 309,563 | 36,840 | O e O e O el O] e 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAI ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 02/14/2024 |. 02/14/2025 |.......... 2,009 |.......... 519,648 ........... 258.66 |.evveeeeeeeee O o 11,204 L 0 e 15,978 [ [ 15,978 [ 4,759 | O e O e O el O] 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBU ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GC8Y1R12  [. 09/13/2024 |. 09/12/2025 |........ 60,848 |...... 16,167,922 ......00ee 265,71 [eeeeeeiiiinnn 0 [ 878,607 [ 0 342,268 | e | 342,268 | (31,339)] e O e O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CCSSOKF ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBYTR12  [. 12/14/2023 |. 12/13/2024 |.......... 1,949 ... 504,245 ...t 268,72 [ueeen 11,542 [ 0 [ O [ 14,283 | | 14,283 2,599 [ O e O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAN ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 03/14/2024 |. 03/14/2025 |.......... 2,101 | 547,920 ...t 260,79 [ O e 11,810 [ O [ 14156 | | 14,186 | 2,347 [l O e O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CCSSOJX ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 10/13/2023 |. 10/14/2024 |.......... 4,8% |........ 1,243,241 268,93 [ 26,789 [ O [ O 56,971 | 86,97 18,774 e O e O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CCSSOJV ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 10/13/2023 |. 10/14/2024 |.......... 1,568 [.......... 398,162/........... 253.93 |..cvveeen 8,579 | O e O e 18,246 [ [ 18,246 [ 5,372 | O e O e O el O s 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBQ ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 08/14/2024 |. 08/14/2025 |.......... 1,940 |.......... 508,008 |...........261.86 [...ooocuvvnennnn O foeeeeea 11,030 |t O | 14,266 | e 14,266 [ 8,286 [ O [ O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAF ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12  [. 02/14/2024 |. 02/14/2025 |......... 48,569 |...... 12,562,858 ........... 258.66 [................ 0 f..er..287,528 [oooeiinnnnnnn 0]l 386,163 | e 1386, 163 | 98,634 [ O e O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAM ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12  [. 03/14/2024 |. 03/14/2025 |......... 51,025 |...... 13,306,810 ........... 260.79 |...ovvereeeeenn 0 e 304,619 [ 0 343,797 [ [ 383,797 | 39177 | O e O e O e O s 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAP ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 03/14/2024 |. 03/14/2025 |.......... 3,742 |.......... 975,876 |.........e. 26079 |oeveeeeneeie 0 o 20,083 | O e 25,213 [ [0 25,218 [ 179 | O e O e O el O 0001 ...........
Credit Suisse Balanced

Trend 5 9CCSSOKE ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12 [ 12/14/2023 |. 12/13/2024 |......... 59,587 |...... 15,416,349 ........... 258.72 |......... 352,867 |...cuvvreneenns O | 0 436,679 | oo [ 436,679 [ 79,473 [ O [ O [ O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBN ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBYTR12  [. 07/12/2024 |. 07/14/2025 |............ VA 189,089 ..o 264,39 [ooeiiiieeeen O | 4,006 | O e 4144 A 8B e O e O [ O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBB ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12  [. 05/14/2024 |. 05/14/2025 |............ 768 |.......... 199,941 [ 26034 | O e 4,304 [ O 05,805 [ [ 5,805 | 1,500 | O | O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOAK ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI IGCBY1R12  [. 02/14/2024 |. 02/14/2025 |.......... 1,708 |.......... 441,791 -[0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBX ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTIIGCBY1R12  [. 09/13/2024 |. 09/12/2025 |.......... 1,474 1.......... 391,657 ... 265,71 | 0 e 8,530 e 0 e 8,20 [ [ 8,201 [ (239)) e O | O e O el O 0001 ...........

Credit Suisse Balanced
Trend 5 9CUBSOAS ... |Fixed Annuity Hedge . |N/A ....
Credit Suisse Balanced
Trend 5 9CUBSOAR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index [UBS ...........ccee. 5493001KJTI 1GCBY1R12  [. 04/12/2024 |. 04/14/2025 |......... 41,629
Credit Suisse Balanced
Trend 5 9CUBSOAX ... |Fixed Annuity Hedge . |N/A ....
Credit Suisse Balanced
Trend 5  9CUBSOAD ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .................. 5493001KJTI 1GCBY1R12 . 01/12/2024 |. 01/14/2025 |.......... 1,337 | 347.419)........... 259.85]. . .ccueeinnnn. [V 7,995 i [V 9.075 [eveeeein o 9,075 v 1,080 |oveiiiinnnnns [0 OO O [0 YO 0f oo 0001 ...........

. |Equity/Index |UBS .. 5493001KJTIIGCBYTR12  [. 04/12/2024 |. 04/14/2025 |.......... 1,963 |.......... 510, 164 -|0001 ...

.......... 0001 ..evvvnnnes

. |Equity/Index |UBS .. 5493001KJTI1GCBY1R12 [ 05/14/2024 |. 05/14/2025 |.... .63 .. -|0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Credit Suisse Balanced
Trend 5  9CUBSOAU ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvvnnns 5493001KJTI 1GCBY1R12 | 04/12/2024 |. 04/14/2025 |............. 955 |.ovvvennnn 248,195 |...cuuennn 259.89[...cciiviinnns [N R 5,359 [.oiiiiiiins [N R 7,262 | ceeeinee oo 7,262 [ 1,908 [oeniiiiiiinnns [ [V R [ (VN IR 1111 IR,
Credit Suisse Balanced
Trend 5 9CCSSOJZ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvunnns 5493001KJTI 1GCBY1R12 | 11/14/2023 |. 11/14/2024 |......... 52,605 |...... 13,424,270 |........... 255.19 [.........307 413 |.....ooeevneenn O | O 543,826 | oo [ 543,826 |........ 141,160 |oooveeenneee [ [V R [ Of cevvnnnnns 0001 .eevnnenens
Credit Suisse Balanced
Trend 5  9CUBSOAW ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJTI 1GCBY1R12 | 05/14/2024 |. 05/14/2025 |......... 49,816 |...... 12,969,097 ....376,517 |..........79,614 |. .|{0001 ...
Credit Suisse Balanced
Trend 5 9CCSSOKH ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 12/14/2023 |. 12/13/2024 |.......... 4,5% |....... 1,188,818 |..uvueennn 268,72 [ 27,211 | O e O e 83,674 | [ 33,674 ... 6,129 |oeeeeiiiiinnn O e O e O e O s 0001 .eevnnenens

Credit Suisse Balanced
Trend 5 9CUBSOAB ... |Fixed Annuity Hedge . |N/A ....
Credit Suisse Balanced

5493001KJTIIGCBYTR12 (. 01/12/2024 |. 01/14/2025 |.... -|0001 ...

. |Equity/Index |UBS .. ....541,008 ..1,682].

Trend 5 9CUBSOAZ ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12  [. 05/14/2024 |. 05/14/2025 |..........1,937 |.......... 504,279 |........... 260.34 ..o [V F 10,856 |..vvveeennnne (1) F 14,640 | evveeeeees o 14,640 |........... 3784 [ O e O e O e O 0001 ...........
Credit Suisse Balanced

Trend 5 9CUBSOBS ... [Fixed Annuity Hedge . [N/A .... . |Equity/Index |UBS .. 5493001KJTI 1GC8Y1R12 . 08/14/2024 |. 08/14/2025 |.... ... 185,135 ...261.86|.. .4, 0. , .. ...5, LT e O e O [ O e O 0001 ...
Credit Suisse Balanced

Trend 5 9CUBSOBD ... [Fixed Annuity Hedge . [N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12 . 06/14/2024 |. 06/13/2025 |......... 43,787 |...... 11,458,182)...........261.68 [..........c.... 0 ... 262,284 .. O o 306,166 | e o 306,166 |- 43,882 [ O e O e O e O i 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBQ ...vvvvnnnnnnen Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ................t 529900RLNSGA9OUPEH54 [ 09/20/2024 |. 09/19/2025 |............... [ E 9,988 |..evveeeeeeena 1106 [ O [l 73,14 | 0 e 117,850 | [ 117,850 [ 44,709 [ O [ O e O e O 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBM ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ...........cc.ent 529900RLNSGA9OUPEH54 [ 06/21/2024 |. 06/20/2025 |............... [ E 9,783 v 1087 [ 080,429 | 0 )0 120,235 | [ 120,285 [ 089,806 [ O [ O e O e O 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBO ...vvvvnnnnnnen Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ...........c...nt 529900RLNSGA9OUPEH54 [ 07/19/2024 |. 07/21/2025 |............... [ E 7 P 1090 [.ooeeiiiiieenns [V F 62,640 |.......oconnnnn (1) F 94,908 [..oovviees |oeeennns 94,908 |.......... 32,268 |..oooiiiiinenns (1 [0 R [V 0f cooennns 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBE .........c....n Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ...........c...nt 529900RLNSGA9OUPEH54 [ 10/20/2023 |. 10/21/2024 |............... [ E 8,330 ...ceuennnn 925.58 |......... 73,305 [cueeeeeiinns [0 R (1) R 221,943 | e 221,943 |.......... 99,244 | (1 [0 R [V 0f oo 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBI ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ................t 529900RLNSGA9OUPEH54 [ 01/19/2024 |. 01/21/2025 |............... [ 7,767 970.91 [eoeeiiiiiiinns [V F 60,696 |...........en. (1) R 170,413 [ .o [ 170,413 |........ 109,717 | (1 [0 R [V 0f cooeenns 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBG .......cevnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ...........cc.ent 529900RLNSGAQOUPEH54 [ 11/21/2023 |. 11/21/2024 |............... [ E 8,8%|........... 988.47 |.......... 72,284 | [0 R (1) R 169,225 [.cevvveees | 169,225 |.......... 82,034 [.....oonnnnnns (1 [0 R [V 0f cooeenns 0001 ...........
MSCI EM FLEX OPTION

OVXFSOBK ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ................t 529900RLNSGAQOUPEH54 [ 02/21/2024 |. 02/21/2025 |............... [ E 9,186 |...cuvnnenns 1021 [ [V F 14124 ool (1) R 154,616 [.ooeeennns [ 154,616 |.......... 80,492 [.....occuvnenns (1 [0 R [V 0f cooeenns 0001 ...........
MSCI Emerging Markets

OMMSSOAW .....vvnnnnnen Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/21/2024 |.08/21/2025 |............ 672 .......... 739,798 |..cceennnes LR[OI [V F 58,101 [.vveeeeennes (1) F 88,275 | .eeeeeeis [ 88,275 |.......... 30,174 |eveeeens (1 [0 R [V 0f oo 0001 ...........
MSCI Emerging Markets

OMUBSOAA ....evvnnnnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBY1R12  [. 03/21/2024 |. 03/21/2025 |............ 839 |.......... 879,557 [...ceoeunnns (V2 O [V F 68,202 [.....occunnenns (1) R 127,431 [ e 127,431 |.......... Kl (1 [0 R [V 0f cooeenns 0001 ...........
MSCI Emerging Markets

OMUBSOAC ...vvvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index [UBS .................. 5493001KJTI 1GCBYTR12  [. 04/19/2024 |. 04/21/2025 |............ 825 |.......... 828,440 (...t 1004 (..o [V F 69,137 |..oeeeeeenns (1) R 159,918 [.ooeeeniis [ 159,918 |.......... 90,781 [ouvveeeeeiins (1 [0 R [V 0f oo 0001 ...........
MSCI Emerging Markets

OMNFSOAK ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 05/21/2024 |. 05/21/2025 |.......... 1,079 |....... 1,179,757 [ceeeenns 1093 | [V F 94,667 |...oeeveeinnnns (1) R 134,634 [ .o | 134,634 |.......... 39,967 [cooeeiiiiiannns (1 [0 R [V 0f cooeenns 0001 ...........
MSCI Emerging Markets

OMNFSOAL ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 12/21/2023 |. 12/20/2024 |.......... 1,079 |....... 1,077,187 ]........... 998.32 |...vvennn 83,348 [....oooennnns [0 R (1) R 197,494 [ | 197,49 |.......... 94,806 |....ceeeennnnns (1 [0 R [V 0f oo 0001 ...........
S&P 500 FLEX OPTION

0] L Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ................t 529900RLNSGA9OUPEH54 [ 07/19/2024 |. 07/21/2025 |.............. 2% |.......... 132,120 .. 5505 [uvveieeeiiis 0]...... 1,131,792 | 0]...... 1,424,743 |.evveeeees | 1,424,743 |......... 202,951 | (1 [0 R [V 0f cooeenns 0001 ...........
S&P 500 FLEX OPTION

OSXFSIMF ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ...........c.ent 529900RLNSGA9OUPEH54 [ 07/19/2024 |. 07/21/2025 |............... K ER 16,515 |...cuevieenns 5505 [uvveieeeiiis (1) 141,782 [ (1) R 178,008 [.ooeeeeiis [ 178,093 |.......... 36,361 [.vveeeeeinnes (1 [0 R [V 0f cooeenns 0001 ...........
S&P 500 FLEX OPTION

OSHXSOPA ...vvvvvvinnns Fixed Annuity Hedge . |N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 . 12/14/2023 |. 12/13/2024 |.............. 2% |.......... 113,269 |....cceeennne 4720 |......... 918,624 |.....cevvvennnn [0 R 0]...... 2,634,748 [..oooenni fennns 2,634,748 |...... 1,641,105 |...cenneeene (1 [0 R [V 0f cooeenns 0001 ...........
S&P 500 FLEX OPTION

OSXFSIMG ....evvnnnnnnes Fixed Annuity Hedge . |N/A ........... Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 [ 07/19/2024 |. 07/21/2025 |............... [ R 49,545 |....unieenn 5505 [uvveieeeiiis (1) 424,422 ..o (1) R 534,279 |... 534,279 |......... 109,857 [..vveveeennnes (1 [0 R [V 0 -[0001 ...........
S&P 500 FLEX OPTION

9SXFS1GG ...ovvvnnnnnnen Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ................t 529900RLNSGAQOUPEH54 [, 02/21/2024 |. 02/21/2025 |.............. L1 AT 54,800|.............. 4982 [ (1) F 461,417 [ooeeeiiins (1) R 999,086 [...vvveees |oeennes 999,086 |......... 537,669 |.......ccvveenns (1 [0 R [V 0f cooeenns 0001 ...........
S&P 500 FLEX OPTIO!

.... |Fixed Annuity Hedge . [N/A .... . |Equity/Index [CBOE ... 529900RLNSGA9OUPEH54 [ 01/19/2024 |. 01/21/2025 |.... ... 435,583 ... e 4840 [ O 3,410,640 |... L.9,119,229 |l | 9,119,229 |...... 5,708,589 |. -|0001 ...
9SHXSOVC .vvvvvivvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 [ 09/13/2024 |. 09/12/2025 |.............. P 157,529 ..o 5626 [ O [ 1,281,337 | 0]...... 1,539,492 ... | 1,539,492 (......... 258,156 [..eeeeeeveeeeen O feeeeiiiii O | O e 0 0001 ...........
S&P 500 FLEX OPTIO!
9slixsoul ... ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index |CBOE ... 529900RLNSGA9OUPEH54 . 08/14/2024 |. 08/14/2025 |.... L 141,835 B4BE Ll O 1,168,758 |... ... 1,696,358 |..ooeeeees | 1,696,358 |.........527,600 |. -|0001 ...

S&P 500 FLE!
9SHXSOTU v Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 07/12/2024 |. 07/14/2025 |.............. 25 ... 140,384).............. LG N 0]...... 1,148,434 ..0vvvennnnns 0]...... 1,262,204 .veeeeen | 1,262,204 )........ 377 i O, [V OO O, (V) I 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
S&P 500 FLEX OPTION
9SWXS0OC ....eevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2023 |. 11/14/2024 |.............. LN . 107,897 |.evvvenens 4% |......... 915,624 |...evviiiinnnnn [V PR 0f..... 311,187 |l | 3,111,187 |...... 1,783,789 [.oovvevinnnnns (0N R | FEN (O R | IR 0] I
S&P 500 FLEX OPTION
9SXFSTAV v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 10/20/2023 |. 10/21/2024 |............... L1 12,672t 4224 |........ 121,668 |..covvvennnnnens [V PR Ofeeeees 464,673 |..eveneenes oo 464,673 |......... 238,860 [......cceevnnnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTIO
9SWXSONI ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 10/13/2023 |. 10/14/2024 |.... ... 432,547 |... .|{0001 ...
S&P 500 FLE;
9SWXSOVA ...evvveennnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/13/2024 (. 09/12/2025 |...evvvenvvvnn 1 [l 5,682 5682 [ 0 e 42,097 [ 0 0. 50,967 [ e e 50,967 [..uueeeen 8,871 |oeviiiiiiiien O e O e O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTIO
9SWXSORA ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 02/14/2024 |. 02/14/2025 |..............24 |.......... 120,015 ]............ 5001 [oeenininnnnn 0]l 989,069 [ 00000 2,125,629 | oo e 2,125,629 .|{0001 ...
S&P 500 FLE:
9SWXSOVE .....evvvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/13/2024 |. 09/12/2025 |............... - 11,2820 5626 |...ovvnnninnnne Oferens 91,524 |..ovviiinine (U R 109,964 [..eeeeeees [oennns 109,964 |.......... 18,440 [..covvnnnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/21/2024 |. 08/21/2025 |.... 314,768 5621 [ 0 2,423,736 |..evvneenennnn 0| 2,994,101 | eeeeeeins [eenenn 2,994,101 |.........570,365 |...covvueeenenn O i O e O [ 0 e 0001 ...
OSWXSOSM ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/14/2024 |. 05/14/2025 |.............. LN . 125,920 [cvevviinnnn B247 |vvviiiiiine 0f..... 1,045,453 [ooeeeiiiinnnnns 0f..... 1,784,153 [ .eeeeeiis | 1,784,153 |........ 738,700 [.oovvvvinnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOUG ......cevvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 08/14/2024 |. 08/14/2025 |............... L) 5,510 e 5510 |oevvenniine Oferens 41,375 | Oferenes 61,101 |oeeeeenis [ 61,101 |.......... 19,726 |..oovieiinnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXS0OY ...evvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2023 |. 12/13/2024 |............... L) (-7 R LY(70 . 35,208 |..uunniiiinnnnn [V PR (U R 105,221 [.eeeneeeees o 105,221 |.......... 67,000 |..eevvnnnnnnns (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
9SXFS1GE ....evvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |.............. [ . 323,817 [ 4982 |..ovvnine 0f..... 2,726,585 |..evvnnnnne 0f..... 5,903,690 | ...cevvnnnn feunnnn 5,903,690 |...... TR VA K (0N R | FEN (U} RN | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFS1GD ...cevvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |............... L1 14,945 4982 |..ovvnine (U R 125,841 [.ooovviiennnnnns (U R 212,478 [ .eveeeeees [ 272,478 |......... 146,637 [...oovvvennnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTHF ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 03/21/2024 |. 03/21/2025 |............... - 10,483 |...ccvvnennnns (2 R Oferens 88,834 [.ceiiiiiiinnnns (U R 140,460 [..oeeeeeens [oonnnne 140,460 |.......... 51,626 [c..eviviiinnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTD0 ..evvvvvveennn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2023 |. 12/20/2024 |............... [ R,721 | LYLY R 333,648 |..uuuneiiinnnnn [V PR (U R 969,657 [..evueeens e 969,657 |......... 608,259 [..uuuiiiiinnnnnn (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
ISXFSTKP ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/21/2024 |. 06/20/2025 |............... L1 16,394 ..o 5465 |..ovviine (U R 138,414 [ (U R 179,565 [.vveneeeees oo 179,565 |.......... A A5 [ (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTKU .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.............. P2 153,009 (...cccvvnnnnns 5465 |..ovviine 0f..... 1,200,217 [ooovviiiinnnns 0f..... 1,675,937 [.oeeeeenns | 1,675,937 |......... 385,720 [cuvuniiiinnnnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
ISWXSOTI v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/14/2024 |. 06/13/2025 |............... L1 16,295 [.uvveiennnn 5432 [ (U R 134,357 |ovueniiiiinnnns (U R 185,531 [.ueeeeeees [ 185,531 |.......... L) R V) O (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
SXFSTJI i Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 05/21/2024 |. 05/21/2025 |............... 4 . 37,250 |.cevennns LSk 1 F (U R 307,814 [...eiiiiinnnnnn Ofeeeees 481,419 [ [ 481,419 |......... 173,605 [.oovvevennnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
ISWXSOUK .....ccvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 08/14/2024 |. 08/14/2025 |............... - 10,910 |.ccvvvnennnns 5455 [.oiiiiiiis Oferens 89,904 |...oevnniiinnnn (U R 130,489 [.eveneeeeen s 130,489 |.......... 40,585 |..ovvunninennn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOTE ...covvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/14/2024 |. 06/13/2025 |............... L) 5,486 ....ceeennnnn 5486 |..ovvvnnians Oferens 41,200 [ooeniiiiiinnnns Oferenes 57,599 | .oveiiiis [ 57,59 |.......... 16,400 [...ocvvvennnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSINS ..eviiviiinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/21/2024 |. 08/21/2025 |.............. L] 84,313 v 5621 |.evveeiiinne (U R 649,215 |...ovvenninnn (U R 801,991 [..oeeeeecs s 801,991 |......... 152,776 [ (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSIOW ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........covvnnnns 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.............. 2 s 125,456 [..evveennnn 5703 |.evveiiiiane (U R 999,424 [.....covvnnnnnns 0f..... 1,103,213 [ .eeeeeeeis | 1,103,213 [......... 103,790 [ooevvvviinnnnnns (0N R | FE [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
9SWXS0QG ......cevvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 01/12/2024 |. 01/14/2025 |............... L 23,919 e 4784 ..o (U R 190,175 [oovvviinnnnnns (U R 530,199 | .oeverins [ 530,199 |......... 340,024 |....ovvnnnnnnnne (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSWXSONE ......cvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/13/2023 |. 10/14/2024 |............... L) 4,311 o X4 I 38,128 |.uveniiiiinnn [V PR (U R 139,865 | ... 139,865 |.......... 77,140 [oiiiiiiinnnns (0N R | FE [ {0001 ...........
S&P 500 FLEX OPTION
9SXFSICC vevvivvvrnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.............. 12 [ 54,458 |...ounnnnnnn 4538 |......... 464,688 |................ [V PR 0f..... 1,610,720 [.eveeeeenns | 1,610,720 |......... 879,065 [...uviviinnnnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSORU ... Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 04/12/2024 |. 04/14/2025 |.... 17,937 . ... 34,925 | .|{0001 ...
S&P 500 FLE:
9SWXSOVG ....cvvvennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 09/13/2024 |. 09/12/2025 |............... [ 11,2820 5626 |...ovvnnniannns Ofeennes 91,524 |..ovvniinne (U R 109,964 [..oeeeeees [oennns 109,964 |.......... 18,440 [.ooevvviieee O e O e O [ 0 e 0001 .oeennnnens
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 |.... 606,336 |... 1,621,196 | e [ 1,621,196 |...... 1,014,860 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE ........ccouunnns 529900RLNSGA9OUPEHS4 |. 06/14/2024 |. 06/13/2025 |.............. P 141,222)..ennnes 5432 ...t 0f..... 1,164,429 | 0f..... 1,607,933 [...cooevnnn e 1,607,933 [......... 443,504 |....ovnnnnnnnnns [0 o | AT Ofiiiiiiiinnn 0] oo 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
S&P 500 FLEX OPTION
9SXFS1BZ ..ovvvvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |............... L1 13,615 et 4538 |........ 16,172 | [V PR Of....... 377,680 |... 377,680 |......... 219,766 [....oeevvinnnnnn (0N R | FEN (O R | IR 0] I
S&P 500 FLEX OPTION
9SXFSTDQ ..evvevvvaennn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2023 |. 12/20/2024 |.............. P2 132,909 ..evviiinnn 4747 |...... 1,038,016 |..covvnnnnnnnnns [V PR 0f..... 3,016,711 |.ooeeeeenns | 3,016,711 ...... 1,892,362 [cevvniviinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTIO
9SWXSORY ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 04/12/2024 |. 04/14/2025 |.... PV R, 138,900 |... ... 247,095 |... ....247,095 |.........108,194 |. .|{0001 ...
S&P 500 FLE;
OSWXSONG ......cvvnnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 10/13/2023 |. 10/14/2024 981,552 |.vvveniiiiinnnn [V PR 0f..... 3,460,378 [..oeeneeens [onnnns 3,460,378 |...... 1,870,770 |.evveeeeeeennn O foeeiiiii O e O e O s 0001 .eevnnenens
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.... ...598,549 | ... ....598,549 |.........137,757 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2023 . 11/14/2024 |...oevvevvven 1 oo 54 641 [ 035,219 | O e O e 125,199 | oovvnneees 125,199 | 78,287 [ O e O e O e O 0001 .eevnnenens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 07/12/2024 |. 07/14/2025 |.... 46,425 | | 46,425 [ 4180 [ O e O [ O e O 0001 ...
OSXFSTKW v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.............. 17 92,899 |..cuunnnns 5465 |..ovviine (U R 783,346 [o.euiiiiinnnnn 0f..... 1,017,533 [.oeeeeenis | 1,017,533 |......... 234,187 [ceniiiiiinnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSWXSORW .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 04/12/2024 |. 04/14/2025 |.............. P2 143,455 cuenniiinnn S128 | 0f..... 1,296,405 [o.euniiiinnnnns 0f..... 2,306,216 [..ouueenns [ 2,306,216 |...... 1,009,811 |evvvenninene (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSORS ......cevvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 03/14/2024 |. 03/14/2025 |............... L) 5,202 L5207 F Oferens 40,663 [......ccevvnnnnn Oferenes FEHVE VN P 73,030 |.......... 32,368 |.oevneniiiens (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
OSXFSTAY v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/21/2024 |.............. ) . 139,397 [cvevneiiinnn 4224 |...... 1,338,348 [....covvvnnnnnns [V PR 0f..... 5,111,399 | oo [ 5,111,399 |...... 2,627,459 |..cvvvnninnnn (0N R | FEN (U} RN | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSIMK .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/21/2025 |.............. 17 93,585 |..uvunnns SIS TUST) Of...... 801,686 [......cevvnnnnnn 0f..... 1,009,193 [..eeeeeenns | 1,009,193 |......... 207,507 [ouenniiiiinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTHI .o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2024 |. 03/21/2025 |.............. L] 78,623 (2 R (U R 664,158 .......ccvvnnnnn 0f..... 1,063,448 [..ooeneeens [ 1,053,448 |......... 389,290 |..cvvvnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFS1GI ..evvvveennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |.............. LN 94,654 |.....ennnnn 4982 |..ovvnine (U RN 796,993 |..oovvnnnnnnns 0f..... 1,725,694 [..oveeeenn [ 1,725,694 |......... 928,701 [ooeeniiiiinnnnns (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
OSXFSTBA ...evvvvennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/21/2024 |.............. P . 114,052(.....ccvnennns 4224 |...... 1,006,012 [.oeeivennnnnns [V PR 0f..... 4,182,053 | ..cevvnnnnn [ennnns 4,182,053 |...... 2,149,739 |..ovvnnne (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTAW v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/21/2024 |.............. 12 [ 50,690 [...oieennnnn 4224 |......... 486,672 [.....ccvvnnnnnns [V PR 0f..... 1,858,690 [..coeveeens |onnee 1,858,690 |......... 955,440 |...ovvnnnnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOQE .......cvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 01/12/2024 |. 01/14/2025 |.............. 30 [cevennnnns 143,515 [cuevniiiinnn 4784 ..o 0f..... 1,141,050 |..covvvennnnnns 0f..... 3,181,196 [..oeeneeens [ 3,181,196 |...... 2,040,146 |......ccevvennns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXS0QC .....evvvveennn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 01/12/2024 |. 01/14/2025 |............... L) 4,832 4832 | Oferens 34,947 |ovviiiiiie Of....... 101,516 | ooeeeeeenen | 101,516 |.......... 66,569 [.....oovvvnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFS1CA ..ovvvininnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.............. I T, 340,364 |.....unnnnnnns 4538 |...... 2,904,300 |..eunniieinnnnnn [V PR 0f..... 9,441,998 | ..covvnnnnn [ennnnn 9,441,998 |...... 5,494,153 [...ccovnnnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTKQ ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.............. T 420,776 ... 5465 |..ovviine 0f..... 3,548,007 |..covvnninnnnne 0f..... 4,608,827 [...eeeees [onnnns 4,608,827 |...... 1,060,729 [...ccovvnnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTIM .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.............. L] 79,821 LSk 1 FO (U R 659,602 [....iiiiinnnnnn 0f..... 1,031,613 [.eeeeenns | 1,031,613 |......... 372,011 [oeeiiiiiiinnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
[V (T [0) Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........covvnnnns 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.............. 14 f.......... 79,836 |...cceennnnn 5703 |.evveiiiiane (U R 635,997 |...ovnnnininns (U R 702,045 [.eveeneenns o 702,045 |.......... 66,048 [.........cevnnnn (0N R | FE [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
OSXFSIDM .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2023 |. 12/20/2024 |.............. L] . 374,993 )...cunnnnnns 4747 |...... 2,928,688 |.......ceeeennn [V PR 0f..... 8,511,435 | ..oovvnnnns [ 8,611,435 |...... 5,339,163 |..cvvunnenns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
ISXFSIK . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.............. LN . (2T AL R LSk 1 FO 0f..... 1,065,364 [...eeiviinnnnns 0f..... 1,650,581 [..oeeeeenns |onnee 1,650,581 |......... [T A (0N R | FE [ {0001 ...........
S&P 500 FLEX OPTION
9SWXSOOE ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2023 . 11/14/2024 |...oevvnvvnen 3 feennnenn s 13,487 | 4496 oo 114,453 | O [ O e 388,898 [....coeeeen [ 388,898 |......... 22,974 |eovvine (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.... ...3,409,932 | .coeiiiis [ 3,409,932 |.........320,805 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/12/2024 . 07/14/2025 |....eevvvvenen 2 fennnnnennns 11,231 L8615 [ O e 91,870 [ O 100,976 | .oeeeevennn |evennnns 100,976 |........... 9,102 |vveiiiiiiinn O e O e O e O s 0001 .oeennnnens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 |.... e 130,675 | i 4840 [ 0 1,023,192 |... 2,735,769 | oo [ 2,735,769 |...... 1,712,577 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE ........ccouunnns 529900RLNSGA9OUPEHS4  |. 08/21/2024 |. 08/21/2025 |.............. e R 123,659, 5621 |..eveeeiiinns Ofiiis 952,182 |..evvvnnnnns 0f..... 1,176,254 [....oooennn | 1,176,254 |......... 224,072 )..cevennnnnnnns [0 o | AT Ofiiiiiiiinnn 0] oo 0001 ..oevnnnnns
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1 2 3 4 5 6 7 9 10 11 13 14 16 18 23
Cumulative
Prior
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Hedge
Hedged, Price, of Un- Total Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign at Inception
Income Schedule/ of Maturity Index Premium Current Adjusted Exchange and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Fair Value B./A.C.V. (b)
S&P 500 FLEX OPTION
9SXFSTFE ..ovvvvinnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 ... 18 feeeeneennes 87, M7 | 4840 |..ovvnnne 0 682,128 [....ovviinnnnnn 0f..... 1,823,846 [...ccceenns |onnne 1,823,846 [...... 1,141,718 |..coevennnnnnnns [N SRR | AR | RPN | IR 111 I
S&P 500 FLEX OPTION
9SXFSINO ..eviiviiiannn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 08/21/2024 |. 08/21/2025 |......eevvvennB feunnnnnnnnns 33,725 |cenis 5621 |.ovveiiiene 0 259,686 [.......ceevnnnnn (U R 320,797 [ceveeeenes o 320,797 |oveuenn 81,11 [ 0 0001 .eevnnenens
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.............. B4 [oeeeeenn 287,356 | cceennnn 5321 |l O s 2,374,569 |... 3,713,808 | e [ 3,713,808 .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 03/21/2024 |. 03/21/2025 398,495 |...ovunnnins (U R 632,069 [..evuneeens o 632,069 |.........233,574 |......couunnnnns 0 0001 .eevnnenens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.... 0. 03,525,013 | .eeeiiiis [ 3,525,013 .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/14/2024 . 02/14/2025 |....evvvvevenn 3 fennnnnns 15,002(...cccvnnnnnns 5001 [ouveiiiiinnnnns 0 123,634 |ooveeiiiiinnnns (U R 265,704 [ .ovveneeens o 265,704 |.........142,070 |.....covvnnnnnns 0 0001 .eevnnenens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 12/14/2023 |. 12/13/2024 |.... 0. ...329,344 ... 329,344 |... 0001 ...
9SXFSI0U ..vvvvviaannns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/20/2024 . 09/19/2025 |.....eevvvevenn 8 fennnnnnnns 45,620 |..ceuunnnnnnns (05 F 0 363,427 |.oevvinnene (U R 401,169 [.eeveneens [ 401,169 |.......... 37,742 |.ccovvnnnnnn 0 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTI0 wvvvviiinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 04/19/2024 . 04/21/2025 |.........ooe 24 |.eeeeeeeee 119,214 (.......oeenets 4967 |.eevnnee 0f..... 1,103,529 [oevnniiiinnnnns 0f..... 2,318, 13 [ [ 2,318,113 |...... 1,214,585 |.....ouvvnnnnnne 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1BR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/19/2024 |.01/21/2025 |.........14,507 |...... 70,211,124 ... 4840 |..ovvnnne 0f..... 5,623,978 |...cvvuniinnnnn 0f....14,699,184 | ... o 14,699,184 |...... 9,075,206 |...........neeee 0 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SMSS1CP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/21/2024 |. 02/21/2025 |..........2,644 |...... 13,171,879 4982 |..ovvnine 0f..... 1,008,331 [.oovvivninnnnnns 0f..... 2,401,439 | ..ooennnnns [ 2,401,439 |......1,303,108 [........ccvunnns 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOWP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDOIULBBO | 04/19/2024 |. 04/21/2025 |.......... 1,545 |....... 7,674,370 .. 4967 |.ovvniene 0 710,397 [oeeiiiiinnnnnn 0f..... 1,492,286 [..covnnnn [onnnnn 1,492,286 |........ 781,889 |....ouvvnnnnnnnn 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOVM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 11/21/2023 |. 11/21/2024 |........ 11,167 |...... 50,677,968 |......cuunnnn. 4538 |...... 4,296,033 [V PR 0f....14,058,506 | .....0unves fonnnn 14,058,506 |......8,180,428 |................ 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 03/21/2024 |. 03/21/2025 |............ 508 |........ 2,662,697 [......ccennnn (2 R 0 115,402 [..oovvvnnnnnnns (U R 178,224 [.eeeeeeeccn o 178,224 |..........62,822 |.......ennne 0 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SMLSOXJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 05/14/2024 |. 05/14/2025 |..............51 [.......... 270,257 [euuneeeiinnnn 5299 [..oiviiiiiinns 0 20,493 |.oeveiniiies Oferenes 35,695 | .ceeeiiinn [ 35,695 |....uuunn 15,202 [ennnniiiinnnnn 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 05/21/2024 |. 05/21/2025 |............ 527 |........ 2,804,383 )......0unnnnen LSk 1 F 0 17,927 [ (U R 215,118 [.eveeeeees [ 215,118 [ 97,191 | 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1CF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/14/2024 |. 02/14/2025 |..........2,330 |...... 11,651,445(.............. 5001 [ouveiiiiinnnnns 0 960,221 [coenniiiiinnnnns 0f..... 2,063,631 [..euueeees [ 2,063,631 |...... 1,103,410 |....ceuvvvnnnnne 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  OSWFSOIT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 12/21/2023 |. 12/20/2024 |........ 11,898 |...... 56,476,832 |.....cccevnnn 4747 |...... 4,699,858 [V PR 0f....12,818,868 | ...cvvvnnns fonnnn 12,818,868 |......8,041,185[................ 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SWFSOLG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/21/2024 |. 08/21/2025 |.............233 [........ 1,309,658 .....ccvnnnnns 5621 |.evveeiiinne 0 107,131 | (U R 124,576 [.eeeneeeecs oo 124,576 |.......... 17,445 |...covennnnnnne 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  OSMSSOP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |..........2,360 |...... 12,001,248 ].............. S128 | 0f..... 1,002,684 |......cevvnnnnns 0f..... 1,943,810 [.eveeeeeens | 1,943,810 |.........851,127 |.cevnennnnnnns 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 02/21/2024 |. 02/21/2025 |............ 475]........ 2,366,355 |...uuunnnnnnns 4982 |..ovvnine 0 103,408 [....ccvvvnnnnnns (U R 256,503 | ..oevrnnnnn [ 256,503 |.........153,005 |......couunnnnns 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSDB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2024 |. 03/14/2025 |..........2,405 |...... 12,386,904 ........een... 5150 |oevvviiiiiens 0f..... 1,057,483 |...ccvvvnnnnnnns 0f..... 1,864,448 [.......ooel e 1,864,448 |.........806,965 |................ 0 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SUBSOED .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJT11GCBY1R12  |. 09/20/2024 |. 09/19/2025 |..........8,182 [...... 46,658,264 |.............. 5703 |.evvveiieene 0f..... 3,716,947 [oeiiiinnnnnns 0f..... 4,102,951 | .eevvnnnnnn feennns 4,102,951 |.........386,004 |............ee 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 07/19/2024 |.07/21/2025 |............ 576 |....... 3,170,880 |..cevunnnnnnns SIS TUST) 0 146,339 [ovvveniiiinnnnns (U R 197,413 {0001 ...........
S&P 500 OTC Cal |
Option  9SWFSOIV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/14/2024 |. 02/14/2025 |..............56 [.......... 282,835 )..cuuunnnnnns 5051 |.evveiiiiiene 0 21,283 | Oferenes 47,061 [.eveeeeees o 47,061 |..........25,808 [......ccvvunnnnn 0 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSCN .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/21/2024 |. 02/21/2025 |.... 48,637,313 [....oeeeennnn 4982 | O [ 4,055,601 |..........00ee. 0]...... 8,867,342 [ vt | 8,867,342 .|{0001 ...
S&P 500 OTC Cal |
Option  OSMSSEN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2024 |. 06/13/2025 13,579,000 [....evvvennn . 5432 | 0 s 1,119,643 [ 0f..... 1,546,090 [...cooeenns o 1,546,090 0001 .oeennnnens
S&P 500 OTC Cal |
Option  9SMLSOWL .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [BOA .. EYKN6VOZCBBVDIIULBBO  |. 04/19/2024 |. 04/21/2025 |.... 38,977,854 |....cceeennn 4967 | O [ 3,608,079 |... 7,579,265 | .ceeniinnns [ 7,579,265 .|{0001 ...
S&P 500 OTC Cal |
Option 9SUBSODZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index JUBS .......cccvvvnnnns 5493001KJT11GCBY1R12 |. 08/14/2024 |. 08/14/2025 11,221,367 [..cccvvnennnns L 0 924,667 |........ceunnnns 0f..... 1,342,080 f.ooeeeennn s 1,342,080 [........ 417, 413 |...ovennnnnnnns 0 0001 ..oevnnnnns
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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)

S&P 500 OTC Cal |
Option  9SUBSOEB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvvnnns 5493001KJTI 1GCBY1R12 | 09/13/2024 |. 09/12/2025 |.......... 2,144 |...... 12,062,187 |.cevvennnnnens 5626 |...ovvnnniinns (U R 981,138 [o.eniiiiiinnnnn 0f..... 1,178,811 | eeeeee [ 1,178,811 |....ennnt 197,673 [ [ [V R [ (VN IR 1111 IR,
S&P 500 OTC Cal |
Option  9SMLSOVK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 11/14/2023 |. 11/14/2024 |.......... 2,176 |........ 9,782,643 ... 4% |......... 828,036 [.....ccvvvunnnns [V PR 0f..... 2,820,810 [..euuneenes fonnnns 2,820,810 |...... 1,617,302 |..oovvvennnnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOHA .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/12/2024 |.01/14/2025 |..........3,820 [...... 18,274,231 [..coevvnnn 4T84 | O 1,452,936 |... ... 4,050,722 | oo [ 4,050,722 |...... 2,597,786 |.
S&P 500 OTC Cal |
Option  9SSGSOIU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/21/2024 |.05/21/2025 |.......... 8,282 |...... 43,805,847 |.....cceeenn LSk 1 F 0f..... 3,619,898 [.......cevvennn 0f..... 5,661,493 |.....ooenns [ennnnn 5,661,493 |...... 2,041,595 |.oevveiiiiinnnn O [ O [ O e O s 0001 .eevnnenens
S&P 500 OTC Cal |
Option 9SBCSTHS .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/21/2023 |. 12/20/2024 |..........3,147 [...... 14,938,022 ...3,390,568 | ...oevnnnnn fennnns 3,390,568 |...... 2,126,879 |.
S&P 500 OTC Cal |
Option  9SBCSTHK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 10/13/2023 |. 10/14/2024 |.......... 1,860 |....... 8,049,671.............. 4328 |......... 759,265 |..uuuniiiinnnnn [V PR 0f..... 2,681,793 [.evveeeeens [ 2,681,793 |...... 1,449,847 [oeeviivvineen 0 v O [ O el O s 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1GF .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/20/2024 [. 09/19/2025 |.............239 [........ 1,362,909 ... 119,849 | ........... e 119,849 [ 11,102 | O e O e O e O e 0001
S&P 500 OTC Cal |
Option  9SMSSDF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2024 |. 03/14/2025 |............ 398 |........ 2,049,891 |...euneeenn 5150 [ 0 |eennn 175,001 [ O e 308,545 | .oeevvrnnnn [ 308,545 |......... 133,544 |ooveniiiiinnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCSTHM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/20/2023 |. 10/21/2024 |.......... 9,084 |...... 38,372,269 |......uvvnnnen 4224 |...... 3,746,515 |ouuenniiiinnnn [V PR 0f.... 14,070,286 |.....cevve |- 14,070,286 |...... 7,282,677 [eeeiiiiinnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/21/2023 |. 11/21/2024 |............. 523 |.ouuenn 2,373,473 v 4538 |......... 103,889 |..cevvvinnnnns [V PR (U R 383,735 | .eeeeriins [ 383,735 |...ue 207,646 |.......ccevnnnnn [ [V R [ Of cevvnnnnns 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SMLSOVW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....ccovvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 03/21/2024 |. 03/21/2025 |.......... 8,750 |...... 45,863,388 |.............. (2 R 0f..... 3,874,205 |..cuvnnnnnn 0f..... 6,145,111 [..ccooeeen [ 6,145,111 |...... 2,270,856 [...ueevvvennnnnn [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 [. 10/20/2023 |. 10/21/2024 |............ 801 [........ 3,383,552 |.....ccuunnnns 4224 |......... 177,397 | [V PR (U R 740,220 [.eeeenenns [ 740,220 |......... 204,145 | [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOHH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/19/2024 |.01/21/2025 |............ 305 |........ 1,476, 142(.....oovennnn 4840 |..ovvnnne (U R 120,158 [.oovviiiinnnns (U R 309,041 [.eeveneeees o 309,041 |........ 188,883 |..ovvvennns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/20/2024 |. 09/19/2025 |............ 518 [........ 2,953,921 [...ccevnnnnnns 5703 |.evveiiiiane (U R 128,645 [...oovvvnnnnnnns (U R 150,453 | covvvvnns [ 150,453 |.......... 21,808 [...eiiiiiinnnnn [ [V R [ Of cevvnnnnns 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SBCSTHQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 |. 11/21/2023 |. 11/21/2024 |.......... 2,49 |...... 11,318,246 |.............. 4538 |......... 959,462 |....cvvunnnnnns [V PR 0f..... 3,139,779 | eeveeei [ 3,139,779 |...... 1,826,989 [....ccvvvnnnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSODL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 07/19/2024 |. 07/21/2025 |......... 10,403 |...... 57,268,515 ... SIS TUST) 0f..... 4,905,847 |..cvvnnninnnne 0f..... 6,175,667 |..ccoevenns |oneee 6,175,667 |...... 1,269,821 [..covvvvennnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSODN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 07/19/2024 |. 07/21/2025 |.......... 7,359 |...... 40,511,295 ..cevennnnnnns SIS TUST) 0f..... 3,470,357 |.eevvnnnnne 0f..... 4,368,618 [........... [...... 4,368,618 |.......... 898,261 [......cevvnnnnnn [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  OSMLSOWI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDOIULBBO |. 04/19/2024 |. 04/21/2025 |............ 278 |....... 1,380,890 [...ccvvunnnnns 4967 |.evvenne (U R 127,179 [ (U R 268,515 [.evveneeens o 268,515 |......... 141,335 [ovveeiiiiinnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLAOEI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 04/19/2024 |. 04/21/2025 |............ 536 |........ 2,662,435 ...0uunnnnnnns 4967 |.eevnnee (U R 130,725 [oiveiiinnnnns (U R 360,120 [.eevunenns o 360,120 |......... 229,395 [...ovviiinnnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSTOL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/21/2024 |. 03/21/2025 |.......... 2,351 | 12,322,837 |cueveeeennnnn (2 R 0f..... 1,040,957 |..cevvvnnnnnnns 0f..... 1,651,104 [..cccoeenes e 1,651,104 |........ 610,147 [..covvvnnnnnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOIP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/14/2024 |. 05/14/2025 |.......... 2,411 |...... 12,649,745 ... B247 |vvviiiiiiine 0f..... 1,050,245 [ooveeiiiinnnnns 0f..... 1,792,330 [ceveenenns [ 1,792,330 |......... 742,085 [ooenniiiiinnnnnn [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOLC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerereerunnnnnnnnns ES7IP3USRHIGC71XBUTT  |. 12/21/2023 |. 12/20/2024 |............ 2% |........ 1,405,038 (.....ccvvnnnns 4747 |........ 18,726 |.oeevvvenns [V PR (U R 318,909 [.evveneenes o 318,909 |......... 200,050 [oveuniiviinnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOGU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/14/2023 |. 12/13/2024 |.......... 1,938 |........ 9,146,488 |.............. 4720 |......... VLIV 7 F [V PR 0f..... 2,127,889 | coeeeiin [ 2,127,559 |...... 1,325,192 [cveniiiiinnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSTET .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/21/2024 |.06/20/2025 |.......... 9,527 |...... 52,061,435 ).....uuvvnnens 5465 |..ovviine 0f..... 4,389,964 ... 0f..... 5,702,375 | ceeevvnnnnn feunnnn 5,702,375 |...... 1,312,412 [ceiiiinnnn [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SBCAOCG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 12/21/2023 |. 12/20/2024 |............ 590 |........ 2,800,583 |.....cccvnnnn LYLY R 126,054 [ooeeiinnnnnnns [V PR (U R 366,036 [...euneeens [orriennn 366,036 |......... 239,801 [cenniiiiinnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SWFSOLH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/21/2024 |. 08/21/2025 |.......... 8,123 |...... 45,658,165 |.............. 5621 |.ovveiniiene 0f..... 372,125 | 0f..... 4,343,051 | .ooevnnnnns fennnnn 4,343,051 |......... 620,926 [....viviinnnnnn [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  OSMLAOEM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 08/21/2024 |. 08/21/2025 |............. 459 |........ 2,579,970 |..cvvvnnnnnnns 5621 |.ovveiiiene (U R 116,000 [...ocvvvennnnnns (U R 4,145 [ | 141,145 |.......... 25,046 |..evvnnniienns [ R [V PO [ R Of cevvennnns 0001 .oeennnnens
S&P 500 OTC Cal |
Option  9SMSS1BB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/21/2023 |. 12/20/2024 |............ 357 | 1,694,590.............. 4747 ......... 141,019 v [0 U] 384,631 |..ooeeeenn s 384,631 )......... 241,276 | [ [0 [ [ R 0001 .ooevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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)
S&P 500 OTC Cal |
Option  9SMLSOXL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 05/14/2024 |. 05/14/2025 |............ 40 |........ 2,151,139 | ceveis B247 |vvviiiiiiine (U R 178,598 [.oovvveennnnnns (U R 304,793 | ... 304,793 |......... 126,195 [.ooovveennnnnnns [ [V R [ (VN IR 1111 IR,
S&P 500 OTC Cal |
Option  9SMLSOVY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 03/21/2024 |. 03/21/2025 |.......... 6,760 |...... 35,432,743 |....coovnnnnns (2 R 0f..... 2,993,138 |.oevveeiiaens 0f..... 4,747,537 | eoeeenn [ 4,747,537 |...... 1,754,399 [oovnniiiinnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSODJ .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJTI1GCBY1R12  |. 07/12/2024 |. 07/14/2025 |.... 12,213,386 999,137 |... 1,008,118 | [ 1,008,118 |..........98,981 |. .|{0001 ...
S&P 500 OTC Cal |
Option  9SMLSOWN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 04/19/2024 |. 04/21/2025 |.......... 1,128 1........ 5,603,035 )......uuvnnenn 4967 |.ovvniene (U R 518,658 [.....oovvinnnnnn 0f..... 1,089,513 [..eeeeenns | 1,089,513 [......... 570,855 [cvvuivviennnenn O v O [ O el O e 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGAOBE .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/19/2024 |.01/21/2025 |............ 638 [........ 3,087,799 129,999 |... ...384,922 | ... ....384,922|.........254,923 |. .|{0001 ...
S&P 500 OTC Cal |
Option  9SMLSOVI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULB8O |. 10/20/2023 |. 10/21/2024 |.........12,795 |...... 54,048,127 |.............. 4224 |...... 5,277,043 [.....ccvrrnnnnns [V PR 0f.... 19,818,286 |....ccevve o 19,818,286 |..... 10,187,374 | O e O e O [ 0 e 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOIT .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/21/2024 |. 05/21/2025 |.............325 [........ 1,729,458 143,373 |... 223,516 | ... 223,516 [l 80,143 | O e O [ O e O 0001 ...
S&P 500 OTC Cal |
Option  9SMLSOWJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDOIULBBO |. 04/19/2024 |. 04/21/2025 |......... 10,692 |...... 53,109,623 .............. 4967 |.ovvniene 0f..... 4,916,220 |....vvunnnnnnnne 0f.... 10,327,196 [.eeeneeeenn | 10,327,196 |...... 5,410,976 [.....cccvvnnnnn [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLAOEK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 06/21/2024 |. 06/20/2025 |............ 572 |ouuuenns 3,125,763 |....uunnnnnnnn 5465 |..ovviine (U R 136,993 [oovvnniiiinnnnns (U R 192,859 | .evvvvens [ 192,859 |.......... 55,867 [coviiiiinnnnnn [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSDD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2024 |. 03/14/2025 |.......... 2,774 |...... 14,287,432 ccevveeennnn 5150 |oevvviiiiiens 0f..... 1,219,783 [cveiiiiiiinnns 0f..... 2,150,511 [ [ 2,150,511 |......... 930,778 [cuenieiiinnnnnn [ [V R [ Of cevvnnnnns 0001 .evvnnnnens
US Pacesetter Option
QUSGSOEK .......cvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 08/14/2024 |.08/14/2025 |......... 46,353 |...... 15,853,190 |........... 342,01 |oeeveeiie (U R RCTATAH AR (U R 286,955 | ..eevnnnnnn [ 286,955 |........ (50, 718)[...ccvvvvnnnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOEH .......ccvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 07/12/2024 |.07/14/2025 |......... 56,958 |...... 19,177,189 ..cceeens 336.69 |..evvnnniiinnns (U R 406,557 [ovunniiiiinnnnnn (U R 487,873 [ .eveneeees o 487,873 |.......... 81,316 [coeiiiiiinnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSODD ... Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 02/14/2024 |. 02/14/2025 |........ 17,278 |........ 5,601,528 ............. 4.2 (U R 18,192 [ (U R 201,787 [.eveeeeeees oo 291,787 |......... 173,595 [ovveniiiiinnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9USGSOC! ...evevvvannnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/13/2023 |. 10/14/2024 |.............. P 7,995 319.8 |oveenininns 156 [ [V PR [ R ST (U 543 e 21 Y [ [V R [ Of cevvnnnnns 0001 .evvnnnnens
US Pacesetter Option
QUSGSODG .......cvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/14/2024 |. 02/14/2025 |.............. 17 s 5,511 | 4.2 [ R 107 [ [ R T (U R, 287 [ L[N [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOCF ......ccevvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 10/13/2023 |. 10/14/2024 |........ 14,100 |........ 4,509,180 ............ 319.8 |ovuunnnnn 95,143 | [V PR (U R KL R 306,259 |......... 158,651 [...oevvvvnnnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOCN ....vveeeanen Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 11/14/2023 |. 11/14/2024 |.............. 29 e 9,33 ... 321.85 |ouvveniins B [V PR [ R ST U 564 [ A [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
QUSGSODL ......ccvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/14/2024 |.03/14/2025 |.............. B2 | 10,524 1........... 328.87 |.eevenniiiinns [ R 205 |oeeiiiiiaeee [ R LX) (U A A5 P4 [V [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSODN ......evvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/14/2024 |. 05/14/2025 |.............. 80 [eiiiinne 26,268 (........... 328.35[...cciiiiinns [ R [N (VN [N R 1,008 [Leeeeeeeis [ 1,08 [t (5172 F [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOEL ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 08/14/2024 |.08/14/2025 |.............. L) P 12,312 342,01 |eeveieie [ R 2 | [ R 2 [ 223 | (1)) [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOEP .......ccvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/13/2024 |. 09/12/2025 |......... 28,959 |........ 9,975,217 |.cevvennnns 34446 ..o (U R 212,472 | (U R 157,205 [.eeeneeeees o 167,205 |......... (55,267)].vvveieeennnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9USGSOCP ...evvevennn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 12/14/2023 |. 12/13/2024 |......... 15,300 |....... 5,016,105(........... 327.85 |.ccuunnnn 106,335 [ovneiiiinnnnns [V PR (U R 206,848 [....oeeees [ 206,848 |........ 106,870 |..evvvennnne [ [V PR [ Of cevvnnnnns 0001 .evvnnnnens
US Pacesetter Option
9USGSOCS ....vveeeennnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/14/2023 |. 12/13/2024 |.............. PN P 7,868]........... 327.85 |cuueenns 183 [t [V PR [ R fc 7. [ 2 E LLCE: ) [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOEN .......ccvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 08/14/2024 |. 08/14/2025 {0001 ...........
US Pacesetter Option
QUSGSODJ ....vveen Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/14/2024 |.03/14/2025 |.......cceeeen8|iviiinnnnnnnn9,208 |eeen e 328L87 [ O el 179 L O 383 | e [ K B4 [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9USGSOEA ... ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2024 |. 06/13/2025 ....238,519 |... .|{0001 ...
US Pacesetter Op
QUSGSODE .........cevnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 02/14/2024 |. 02/14/2025 |............ 150 [ooeveennnn 48,630 |.....ccevnnn 4.2 [ R [ F [N R 2,533 |eeeeeiiin | 2,583 |eeininnnns 1,586 |.ooveiiiinns [ R [V PR [ R Of cevvennnns 0001 .oeennnnens
US Pacesetter Option
9USGSOEU ... .. |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2024 |. 09/12/2025 |.... .. 250 |... .. (62). .|{0001 ...
US Pacesetter Op
9USGSODT ....oovvvvvnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/14/2024 |. 05/14/2025 |......... 27,828 |........ 9,137,324 |........... 328.35 [t [ 192,798 [..oovvvvnnnnnnns Ofiiis 380,041 | ..o s 380,041 [......... 187,243 [t [ [0 [ [ R 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
US Pacesetter Option
QUSGSOED .......ccvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 06/14/2024 |.06/13/2025 |............ 106 |..ceveen 35,138 |.ceveennnns 33149 [ R [CIEK ) [N R 1,224 [ o 1,224 | L3 I F [ [V R [ (VN IR 1111 IR,
US Pacesetter Option
QUSGSOES ........cevvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 09/13/2024 |. 09/12/2025 |.............. LX) . 14,812|........... 34446 ..o [ R A [ R LA [ 283 | (523 N [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9USGSODR ... .. [Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/12/2024 |. 04/14/2025 |.... 1,230
US Pacesetter
9USGSODO ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 04/12/2024 |. 04/14/2025 |........ 17,888 |....... 5,836,676 (........... 326.29[....covnnnnnnnns (U R 123,154 | Of....... 271,686 [ .oeeeeennn |ovennnns 271,686 |......... 148,532 |...evevvveennnn O [ O et O e O s 0001 .eevnnenens
US Pacesetter Option
9USGSOCZ ... .. [Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/12/2024 |.01/14/2025 |.... ...560 |...
US Pacesetter
9USGSOCM .....oevvveenn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 11/14/2023 |. 11/14/2024 |........ 18,017 |....... 5,798,771 ........... 321.85 |......... 122,356 [.oooeeveneeee O [ O e 350,282 | .oeeeviinnn [ 350,282 |......... 180,845 [...oevvvennnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9usGsoCl ... .. [Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/12/2024 |.01/14/2025 |......... 18,446 |........ 6,053,055 ..245,876 | ... 285,876 | 116,946 [ O e O e O [ O 0001
US Pacesetter
QUSGSODI ...ovvvvvaannns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 03/14/2024 |. 03/14/2025 |........ 16,487 |........ 5,422,080 ...........328.87 [.ceeevvrnnneen 0 |eennn 114,406 [ 0 e 213,696 [..evuneeens o 213,69 |.......... 99,290 |.eevvnnniiinns [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOE! .....ccvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |.07/12/2024 |.07/14/2025 |.............. 81 21,212 336.69 |..evvnnniiienns [ R SR F [ R [C1eT 3 U 694 .o LLCIN R [ [V R [ Of cevvnnnnns 0001 .eevnnenens
JP Morgan Chase &
CASH MARGIN ...evvvvvnns | eeerevveninineeiiiiniinees | evneeeeeceinns [ eeeeeciiiis [ PP 815DZWZKVSZI INUHU748 |. 09/30/2024 |. 09/30/2024 |............... [0 [0 O AT (V)] 76,110 |.oevvennnnns (V)] 76,110 | ooeeeennn | 76,110 [.oovvvnennnnnnns [0 [ [0 (U] O oo | ool
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 40,169,780 | 115,547,323 0 324,537,887 [ XXX 324,537,887 | 151,718,194 0 0 0 0 XXX XXX
IRS SWAPTION CS 20x10
SLUSF7DM Tenor : 7305
days SD:12/12/2013 Credit Suisse FB
ED:12/12/2033 ......... Multiple ..ooovvvunnnnns N/A Lot Equity/Index | Int ..ooooiiivnnnnnnns ES8DKGMJYYYJLNSC3868 |. 12/12/2013 |. 12/12/2033 |............... 0].... 100,000,000]............. 9.355|......... 965,000 [....cevvunnnnnns [ 0f..... 1,096,956 [...oooveenn o 1,096,956 |......... 212,634 |..oovnnnnnnns [ [0 (U] O cevvennnns 0001 .ooennnnnns
0029999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Put Options 965,000 0 0 1,006,956 | XXX 1,096,956 212,634 0 0 0 0 XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 41,134,780 | 115,547,323 0f 325,634,843 XXX 325,634,843 | 151,930,828 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
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 40,169,780 | 115,547,323 0 324,537,887 [ XXX 324,537,887 | 151,718,194 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 965,000 0 0 1,006,956 | XXX 1,096,956 212,634 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 41,134,780 | 115,547,323 0 325,634,843 XXX 325,634,843 [ 151,930,828 0 0 0 0 XXX XXX
Credit Suisse Balanced
Trend 5  9CCSSOKD ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 11/14/2023 |. 11/14/2024 |.......... 1,069 |........n. 285,786 |........... 267.34 |eueennnnnn [(SZ00)) [V PR Oferenes (1,541 e [ (1,541)........... 1,229 [ [ [V R [ Of cevvennnns 0001 .eevnnenens
Credit Suisse Balanced
Trend 5 9CUBSOBA ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJTI 1GCBY1R12  |. 05/14/2024 |. 05/14/2025 |.... .. 529,905 ....(2,200).
Credit Suisse Balanced
Trend 5 9CUBSOBT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvnnnns 5493001KJTI 1GCBY1R12 | 08/14/2024 |. 08/14/2025 |............ 707 |.......... 193,463 |...eneeenn 27364 [ O e (746)] e O e (1,823)] e [ (1,828)] e (1,077 O e O e O e O s 0001 .evvnnnnens
Credit Suisse Balanced
Trend 5 9CUBSOBH ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJT1 1GCBY1R12  |. 06/14/2024 |. 06/13/2025 |.... 541,691 [ 274,97 | O e (527 ) O e (3,564) e e (30564 (2,087 O e O el O [ O 0001
Credit Suisse Balanced
Trend 5  9CUBSOAC ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1GCBY1R12  |. 01/12/2024 |. 01/14/2025 568,553 |....uuneen 273,08 [ 0 e (2,394 0 e (1,885)] e e (1,885)f 829 | O e O [ O e O 0001 .eevnnenens
Credit Suisse Balanced
Trend 5  9CUBSOBM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJTI 1GCBY1R12  |. 07/12/2024 |. 07/14/2025 565,588 |........... 20793 | Ofeennes (1,605)[....ccevnnnnnnne Oferenes (2,921 cevveeeens [ (72 )] (1,315))ceeeiiiiinnnns [ [V R [ Of cevvennnns 0001 .eeennnnens
Credit Suisse Balanced
Trend 5 9CUBSOBC ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJTI 1GCBY1R12 | 05/14/2024 |. 05/14/2025 |............ 768 |.......... 209,142 )....uunnnn. 212.32 | Ofiiiiinnnns (VL)) R Oferenes (1,706) eneeeeeenn |oevennnnnn (1,706)]...c0vvnnnns [£5570) PO [ [V R [ Of cevvennnns 0001 .eeennnnens
Credit Suisse Balanced
Trend 5 9CUBSOAQ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index JUBS ........cevvvnnnns 5493001KJT11GCBY1R12 |. 03/14/2024 |. 03/14/2025 |.......... 3,742]....... 1,020,780)........... 21279 | (V)] I [CH-TAD) R (V)] (5,795)] cevvnneenn [ (5,795).ccuunnnns [IRV) [ [ T [ O wevvennnns 0001 .ooennnnens




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 5 6 7 9 11 14 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)

of Item(s) Initial Cost Credit Hedge

Hedged, of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Date of discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ Maturity Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Exchange, Counterparty Trade or Notional (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount Paid Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

Credit Suisse Balanced
Trend 5 9CUBSOBJ ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJT1 1GCBY1R12 | 06/14/2024 |. 06/13/2025 |..........1,081 [.......... 282,174 e 273,69 [ O [ (1,005)) e O e (2174)] e [ (2,174) e (L189) e 0 e O e O e O] ] 0001
Credit Suisse Balanced
Trend 5 9CCSSOKB ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI 1GCBY1R12 | 11/14/2023 |. 11/14/2024 |..........1, 713 |.......... 460,215 |....eeeeenn 268,66 |ooeeennnn s (1,208)] i O e O [ (1,738)] e [ (1,735)) e 2,126 [ O e O e O e O el ] 0001
Credit Suisse Balanced
Trend 5  9CUBSOAO ... |Fixed Annuity Hedge . |N/A . 5493001KJTI 1GCBY1R12  |. 03/14/2024 |. 03/14/2025 |.... ... 575,863
Credit Suisse Balanced
Trend 5 9CCSSOJY ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS .............euunt 5493001KJTI 1GCBY1R12 | 10/13/2023 |. 10/14/2024 |..........4,896 |........ 1,297,832f........... 265.08 |.......... (5,033) Oferenes (7,278) e oo (7,278 79T [ O e O e O [ 0 e (0001
Credit Suisse Balanced
Trend 5  9CCSSOKG ... |Fixed Annuity Hedge . |N/A . 5493001KJTI 1GCBY1R12  |. 12/14/2023 |. 12/13/2024 |.... .... 530,869 .. (2,025),
Credit Suisse Balanced
Trend 5 9CCSSOJW ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI 1GCBY1R12 | 10/13/2023 |. 10/14/2024 |..........1,568 [.......... 419,11 ........... 267.29 |.......... (1,004), Ofiiiiinnnns (907 wenneeeeeen foeevvnnnnes (907 2,842 | O e O e O e O e[ 0001
Credit Suisse Balanced
Trend 5  9CUBSOBW ... |Fixed Annuity Hedge . |N/A . 5493001KJTI 1GCBY1R12  |. 09/13/2024 |. 09/12/2025 |.... ..., 287,359 0 e (B10)] i O e (1,598)] e [ (159)] e (T84 O e O e O el O s
Credit Suisse Balanced
Trend 5  9CCSSOKI ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI 1GCBY1R12  |. 12/14/2023 |. 12/13/2024 |..........4,595 |........ 1,245,429|...........2711.04 [.......... (5,704)] Oferenes (4,997 ceveeeees [ (A197) e 4838 [ O e O e O [ 0 e (0001
Credit Suisse Balanced
Trend 5 9CUBSOAE ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI 1GCBY1R12 | 01/12/2024 |. 01/14/2025 |.......... 1,337 |.......... 363,397 |.cevvnneen 2718 [ 0 [V PO (1,545)] v oo (1,545l 234 | O e O e O [ 0 el (0001
Credit Suisse Balanced
Trend 5 9CUBSOAL ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunt 5493001KJTI 1GCBY1R12 | 02/14/2024 |. 02/14/2025 |..........1,708 [.......... 462,116 |....eeeeenn 27056 | 0 [V PO (3,132)] cevvneeee [ (3,132)) e (1,485 O e O e O [ O e (0001
Credit Suisse Balanced
Trend 5 9CUBSOAV ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunt 5493001KJTI1 1GCBY1R12 | 04/12/2024 |. 04/14/2025 |.............955 [.......... 259,588 |...uuuue . 271,82 [ 0 [V PO (1,997)] cevveeeees [ (1,997 (1,050)] e O e O e O [ 0 e {0001
Credit Suisse Balanced
Trend 5 9CUBSOBR ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJT1 1GCBY1R12 | 08/14/2024 |. 08/14/2025 |..........1,940 [.......... 534,024 ... 275.27 [oenniniiinnnnns 0 [V PO (4,215)] cevveeeees [ (4,215 (2,672)] e O [ O e O [ 0 el (0001
Credit Suisse Balanced
Trend 5  9CUBSOAT ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............cuuunn 5493001KJTI 1GCBY1R12 | 04/12/2024 |. 04/14/2025 |.......... 1,963 [.......... 536,174 oo 2314 | 0 [V PO (3,437 cevvneeeee [ (3,437 (1,903)] e O e O e O [ 0 e (0001
Credit Suisse Balanced
Trend 5 9CUBSOAY ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI 1GCBY1R12 | 05/14/2024 |. 05/14/2025 |..............63 [........... 17,280 | cceeenn 27429 [ennninn 0 Ofiiiiinnnns [R[01°)) [FRRRUUUR EPR ([1:°) RPN (1)) RPPRRUPPRN | KRRRRUI | FOPRRUTPRR | KPR | | (NSRRI (1[0 ) I,
Credit Suisse Balanced
Trend 5 9CUBSOBY ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuuns 5493001KJTI1 1GCBY1R12 | 09/13/2024 |. 09/12/2025 |..........1,474{.......... 408,224 ........... 276.95 [ceuniiiinnnnns 0 [V PO (2,927 cevveeeeee [ (2,927 (LT8O e O e O [ 0 e (0001
Credit Suisse Balanced
Trend 5 9CUBSOBO ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI1 1GCBY1R12 | 07/12/2024 |. 07/14/2025 |............ 715 |.......... 197,719 (..o 276,53 | 0 [V PO (1,203)] v [ (1,213)) e (499 O e O e O [ O el (0001
Credit Suisse Balanced
Trend 5 9CUBSOAJ ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ............ceuunn 5493001KJTI1 1GCBY1R12 | 02/14/2024 |. 02/14/2025 |..........2,009 [.......... 546,046 |............ 2718 |.ocovrrrnnnnnnns 0 [V PO (3,019)] cevveneees [ (3,019 (1,488 O e O e O [ 0 el (0001
MSCI EM FLEX OPTION
OMXFSOBJ .....evvennnnne Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 |......evvevvenn 8 [eunnnnnnns 8,366(..........1045.77 |.oevvenvriiinnnn O [ (32,872)] e O e (115,612) e [ (115,612))nn e (82,740)] e O e O e O [ 0 e {0001
MSCI EM FLEX OPTION
OMXFSOBL ....ovvvnnnneee Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |.....evvveveenn O feunnnnnnne 9,892 e 109911 i O e (39,86)] e O [ (95,381)] e [ (95,381)] e (85,520) e 0 e O e O e O] ] 0001
MSCI EM FLEX OPTION
OMXFSOBP ......evvnnnnne Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 . 07/21/2025 |....evvvvnveeen T feunnninnnns 8,217 [ 117384 | O o (B4, 115 O e (56,528) e [ (56,528)] e (22,408)] e O [ O e O [ 0 e {0001
MSCI EM FLEX OPTION
OMXFSOBH .......eennnnn. Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.....ovvveeee O [ 9,580 ..........1064.48 |.........(39,051))...ovvrriennncnn O Joevevnnnnnnnns O e (104,583)] e [evnnns (104,583)]. e (55, 179) e O et O [ O e O ] 0001 e
MSCI EM FLEX OPTION
OMXFSOBF ......evvvveeen Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/21/2024 |......evvvvein O feunnnnnnnne 8,972 996.85 [ (41, 724) e O e O e (158,087 e [ (168,087)]. e (79,935) e O e O [ O e O e ] 0001 e
MSCI EM FLEX OPTION
OMXFSOBR ......evvnnnnne Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2024 . 09/19/2025 |....evvvvvvvenn 9 fennnnnnnns 10,725(.......... 119164 | 0 e (35,296)). e 0 e (70,880) e [ (70,8800 (35,585)] e O [ O e O [ 0] e {0001
MSCI EM FLEX OPTION
OMXFSOBN .....cevvennnne Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/21/2024 . 06/20/2025 |......evvvevenn 9 fennnnnnnns 10,583 fueneeen e 1170232 [ O [ (44,082)] e O [ (70,564)] e [ (70,564)]. e (26,528)fe e O e O e O e O el ]000T
MSCI Emerging Markets
OMUBSOAB .......eunnnnnn Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS ..........ccouuuns 5493001KJTI 1GCBY1R12  |. 03/21/2024 |. 03/21/2025 |............ 839 [.......... 947 197 [ 112896 [ O [ (35,343)) e O e (75,080)] e feveeen (75,080)]. et (39, 787) e O et O e O e O ] 0001 e
MSCI Emerging Markets
IMHFSOAJ ... ... |Fixed Annuity Hedge . |N/A . Wells Fargo ........ KBIHIDSPRFMYMCUFXTO09 |. 12/21/2023 |. 12/20/2024 |.... 1,160,238
MSCI Emerging Markets
el TSISIITY Fixed Annuity Hedge . |N/A ........... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/21/2024 |. 08/21/2025 |............ 672 |.......... 796,468 |..........1185.22 |.....ovveieinin O o (29,695)] v O (52,817 e [ (52,817 (23,122)f e O e O e O e O] ] 0001
MSCI Emerging Markets
OMWFSOAL .. .... |Fixed Annuity Hedge . [N/A . Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 05/21/2024 |. 05/21/2025 |.... 1,270,361 ...(75,416)| ...
MSCI Emerging Markets
OMUBSOAD .......ceennnn Fixed Annuity Hedge . |N/A ...........[Equity/Index JUBS ...............u.s 5493001KJT11GCBY1R12 |. 04/19/2024 |. 04/21/2025 |............ 825 |.......... 892,147]..........1081.39 [.....covuunnnnns 0 [ IS (106,879)]...oeevvvnn Joeeeen. (106,879)........(69,971)) v O e O e O v O ceneell i 000 e
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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 ltem(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)
S&P 500 FLEX OPTION
9SWXSOOD ....evvvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2023 |. 11/14/2024 |.............. LN . 116,172 ).t 4840.52 |....... (434,928)]....c0uunnnnnnns [V PR 0f.... (2,297,203)] .eevvvnnnnn fonnnn (2,297,203)|...... (1,552,648).....cccvvvnnnns (0N R | FEN (O R | IR 0] I
S&P 500 FLEX OPTION
9SXFSTKX vvvvvnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.............. L LN P 96,364 |.......... 5668.45 |......uueenne 0f...... (565,032)]...00vunrninnne 0f...... [WETAULL:)) [ (757,078)....... (192,046).......ccvvnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 |.... ...5130.2{.. (328,416)|... (1,192,545)] .evvvvnnnns fennn (1,192,545)|......... (864, 129)|. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 |.............. Bl 90,366 |.......... 5020.33 |.eevviinins 0f...... (478,458)[......ccvvnnnnns 0f.... (1,521,803)f .eevneeecs [onnne (1,521,803)|..... (1,043,345)).cevveiiviennn O foveciiii O e O e O e 0001 .eevnnenens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.... 6040.71 |.. (200, 155)(... ... (230,071)]... (230,071)f.........(29,916)). .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.............. LN . 133,640 (.......... 5568.32 |...uvvnniiins 0f...... (695,340)...cvvvnnnnnnn 0f.... (1,182,009) ..evvneees |nnne (1,182,009)]....... (486,669)[........cccueee O Jevvvnnneneeenn O feriiiiiiiii O v O s 0001 .eevnnenens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.... ... 160,109 1.......... 5718.18 |.. (851,233)..ccvvveieennn O [ (1,148,420) .ceeveeecn | (1,148,420)]........ (297,187)].ccevvvnveennn O e O e O [ 0 e 0001 ...
ISWXSOUL ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 08/14/2024 |. 08/14/2025 |............... - 11,500 |.......... 5749.79 |.eevvninne (U R (54,380))..0nuneeinnnnns (U R (87,505)( .evnneeens o (87,505))......eeu(33,125)] v O [ O v O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOM ......evvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 01/12/2024 |. 01/14/2025 |............... L) 5,107 5106.74 [ceeviiiinnnnnn (U R (19,361)[..ccvvvnnnnnnns (U R (WETRLS)) I I (75,985)f......... (56,623)).0vvvnieinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
oY (N I | Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.............. L] 82,791|.......... 5519.37 |vvvviiiene 0f...... (475,852)...cvvvnnnne 0f...... (795,068)( ..evvnneen fonnnnnn (795,068)....... (319,216)[...ueeeveeennn (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
9SWXSOUJ ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 08/14/2024 |. 08/14/2025 |.............. P . 152,686 .......... 5872.53 |eevvininiine 0f...... (546,3%)]....0vnnnnnnns 0f...... (926,888)( ...ounnee [onnnnnn (926,888)....... (380,492)...c0uvnnnnnns (0N R | FEN (U} RN | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSORZ .....cvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/12/2024 |. 04/14/2025 |............... L1 16,197.......... 5399.05 [....ccvvvnnnnnns (U R (90,089)[.....ccvvnnnnnnn 0f...... (177,393)[ cevvnneeans o (177,393).cevv (87,324))ccveeiiiinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSINP .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 08/21/2024 |. 08/21/2025 |............... (-] 35,742 v 5956.98 |....uvuuninnnnn 0f...... (137,940))....evvvennnnns 0f...... (186,413)[ .evvenneens [ (186,413)f......... (48,473))ccvveiiiinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTH .o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.............. LN . 311,781.......... ST73.73 |vevvnieiiins 0f.... (1,018,845)[.....ccvvnnnnnns 0f.... (1,859,553)] .eevvvnnnnn fennnn (1,859,553)|....... (840,708)[....ccvvvnnnnnne (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
OSXFSINT v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/21/2024 |. 08/21/2025 |.............. L] 87,449 |.......... 5829.95 [.....cevvunnnnns 0f...... (450,660)..........c0nnnn 0f...... (585, 111)[ ceveeneens o (585, 111)f....... (134,451)).ccvveenne (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
ISWXSOTV v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/12/2024 |. 07/14/2025 |.............. ) . 151,011 ).ceeeenens 6040.43 |.....oevnnnnnnne 0f...... (542,959).....ccvvnnnnnnn 0f...... (576,019)( .evvenneens [ (576,019)f......... (33,061)[...cccvvnnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTIDN ..evvviiaannns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2023 |. 12/20/2024 |.............. L] . 406,867 |.......... 5150.22|..... (1,142,577 [V PR 0f.... (5,501,503)] ..cvvvunnnn fennnn (5,501,503)|..... (4,148,665)[.........0unn.n. (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTIP e Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/19/2024 |. 04/21/2025 |.............. LN . 124,745 |.......... S197.71 [oeiiiiiiinnnns 0f...... (772,233)].ccvvveeeenns 0f.... (1,836,858)( ... |nnne (1,836,858)|..... (1,064,626)........00nnv.n. (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOTH ...eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 06/14/2024 |. 06/13/2025 |.............. P . 162,083 |..euvnneeee 5848.2 |..evveniiiins 0f...... (546,877)[...cevvvnnnnnnn 0f...... (822,902)] ..eevvvnnnn funnnns (822,902)....... (276,025)[....ceveeennnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSORV ....cevvvannnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/12/2024 |. 04/14/2025 |............... L) 5,4691.......... 5469.24 [.....covvnnnnnns (U R (26,350)).00ueeeeinnnnns (U R (53,473)] cevvvvnnn fenns (53,473)|......... (27122)) e (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSIN oo Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/21/2024 |. 08/21/2025 |.............. L1 . 341,523 |...ouenns 6098.62 (1,301,359)] .eevvvnnnnn fennn (1,301,359)f....... (391,975)).ccvvvnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFS10Z ...evvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........covvnnnns 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.............. 14 f.......... 82,830 (... 5916.4 |..evvveeeennnnn O o, (446,381))ceeeneiennnn O s (504,763)( .evvuneenns o (504,763)|......... (58,382)).cuuuiiinnnnns (0N R | FE [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
9SXFS1GH ...eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |.............. LA P 58,049 |.......... 5277.22 |vevvveneenennn 0 [ (268,631))ceveeiceennn O [ (710,707)] «eeevevvnnn Jevennns (710,707)....... (442,076).......ccvvnnnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSORD ....ceevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/14/2024 |. 02/14/2025 |............... L1 15,824 1.......... 5274.65 |.oevvvennennennn O [ (74,383)) e O [ (192,583)] ... (192,583)|....... (118,230)f...ueeeveeennns (0N R | FE [ {0001 ...........
S&P 500 FLEX OPTION
ISXFSIMJ i Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/21/2025 |.............. LN . 138,250 .......... 5760.43 |....ovvnveennnnn O [ (754,728)ceveecceenn O [ (980,571)( cevvunenns o (980,571)....... (225,843)...cvvvnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTIO
9SWXSORX ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 04/12/2024 |. 04/14/2025 |.... ... 154,272, 5509.72 |.. (1,407,534) .cevvvnnnnn fennnn (1,407,534)....... (724,245)|. .|{0001 ...
S&P 500 FLE:
9SXFSTKR ..ovvvviinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.............. T 456,541 ).......... 5929 11 |vvviiiiee 0f.... (1,530,081)[....cccvvnnnnnne 0f.... (2,100,132)f .evvnreeecn [onene (2,100, 132)f....... (570,051)[..vevveeeneee O v O [ O e O s 0001 .oeennnnens
S&P 500 FLEX OPTION
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 12/21/2023 |. 12/20/2024 |.... L 137,960 ). 4927 .13 |.. (2,533,891)] .eevvvnnnns fennnn (2,533,891)]..... (1,729,414)|. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE ........ccouunnns 529900RLNSGAQOUPEHS4  |. 02/14/2024 |. 02/14/2025 |.............. L) 129,124).......... 5380.17 (1,324,336)] .ccvvvnnnns fonnn (1,324,336),....... (854,796))....ceevennnnnns [0 o | AT Ofiiiiiiiinnn 0] oo 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
S&P 500 FLEX OPTION
OSXFSIML .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/21/2025 |.............. L LN P 97,076 |.......... 5710.34 |..ovvvnnne 0f...... (583,168)[.......ccvvnnnns 0 (753,261)|....... (170,008)[...eeevvennnnns (0N R | FEN (O R | IR 0] I
S&P 500 FLEX OPTION
9SWXS00B ......cvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2023 |. 11/14/2024 4799.16 |..evvvnn (20,168)[.ceeenieeen O v O e (99,77 e [ (99,771 eees (66,088)]evvvveeeeeenn O feiriiiiiii s O v O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTIO
9SWXSORT ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 03/14/2024 |. 03/14/2025 |.... 5497.62 |.. ....(48,305)|... .|{0001 ...
S&P 500 FLE;
9SWXSOVH ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 09/13/2024 |. 09/12/2025 |............... - 1,774|.......... 5887.07 [cvvneevvvnnnenn 0 ]eennnnn(59,356)(. v O | (74,544) o e (74,544)\........ (15,188)[....cevvvnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 05/21/2024 |. 05/21/2025 |.... 5638.57 |.. ... (307,963)] ... (307,963)....... (131,230)|. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 03/21/2024 |. 03/21/2025 |............... [ 50,047 |.......... 5560.74 (396,234)] .eevvvnnnn [eunnnnn (396,234)]....... (163,177)[c..eevverneen 0 v O e O e O s 0001 .eevnnenens
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.... LW 181277 5967.15 |.. (725,630)( cevvnnnenns fonnnns (725,630)]........ (88,150)]...ccvvuevveeeee O fevviiiiinienn O v O [ 0 e 0001 ...
OSWXSONF ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 10/13/2023 |. 10/14/2024 |............... L) 4,620(.......... 4619.91 (115,041)f cevveneees [ (115,041)f.....eee(71,505))ceveeiiiienns O feveciiiiiie O e O e O e 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOTT v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 07/12/2024 |. 07/14/2025 |............... L) 5,9%].......... 5994.39 [..ooivvivinenn 0 )eeenn(23,866)[ e O e (25,555)] eeeeennn foviannnnn (25,855)].cevvenen (1,689)[ceeiieiiee O v O e O el O s 0001 .eevnnenens
S&P 500 FLEX OPTION
OSWXSONH ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/13/2023 |. 10/14/2024 |.............. LN . 111,823(.......... 4659.29 |....... (518,496)...uuveeeennnnn [V PR 0f.... (2,666,720)(..cuneeees |onne (2,666,720).....(1,690,502)[......cccvvnneee O Joevvnnnnineeenns O [ O el O s 0001 .evvnnnnens
S&P 500 FLEX OPTION
9SWXSOPD .....eevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2023 |. 12/13/2024 |............... L1 14,944 1.......... 4981.49|......... (67,479)..cevvvnnnnnns [V PR 0f...... (254,012)] «oevvvvnnnn feunnnns (254,012)....... (178,887)]..ccevvveeeeeee O e O v O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTKT v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2024 |. 06/20/2025 |.............. 10 ] 57,947 |ccuvennnns 5794.68 |.....euvnnnne 0f...... (262,862)[....ccevvnnnnns 0f...... [RESTARCRT)) I I (357,934)......... (95,072)]cvvvniiinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOVD ....cevvvennnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 09/13/2024 |. 09/12/2025 |.............. P2 170,414 {.......... 6086.23 [...uniiiiinnnnnn 0f...... (549,473)..cevvenninns 0f...... (719,782)[ cevveneens o (719,782)....... (170,310)]...eevvvvnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOSN ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/14/2024 |. 05/14/2025 |.............. LN . 135,528 ..uvviiinnn 5647 |.eevriiene 0f...... (505, 117)[ueeeeeiiaannns 0f.... (1,024,821) cevenneccn | (1,024,821)....... (519,704)....cevviinnnnns (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 FLEX OPTION
9SWXSOTF .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/14/2024 |. 06/13/2025 |............... L) 5,798 .......... 5798.23 |..evvvininine (U R (A 72) R (U R (34,913)] cevvvvi [ (34,913)........ (11,561)[.ccvennnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOVF ...eevvveennne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 09/13/2024 |. 09/12/2025 |............... - 11,995 .......... 5997 .34 [...coviiinnnnnns (U R (47,654)).cuueiiiinnnnns (U R (61,225)] cevvvvenns [ (61,225))..eee e (13,571)) v O [ O e O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFS1CB ...oevvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.............. I T, 369,29 |.......... 4923.94 (6,613,069 ....ceeees |- (6,613,069)].....(4,623,969)[.......ccvvvneee O Jevvnnnnnneennns O [ O e O s 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFSTAX ovvvviiinnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/21/2024 |.............. 12 [ 53,767 |.......... 4480.57 (1,552,245)] ..eeevaan o (1,552,245))....... (897, 148)[......ccvvveeenn O |eeveneeeeeen O [ O el O s 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFS1GF ...evvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |.............. () . 351,341 |.oeveennns 5405.25 (3,493,917) cevvvvnnnnn fennnn (3,493,917)).....(2,302,922)[......covvveeen O Jevvnnneeeeeennn O [ O e O s 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTDP .evivviiaannns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2023 |. 12/20/2024 |............... [ 45,181 |.......... 5020.16 |....... (186,642)......ceeveeee O foiiiiiinnenn 0 e (WA U R (735,496)]....... (523,748)]....cevvevveeee O foviiiiiiien O v O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXSOTJ .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/14/2024 |. 06/13/2025 |............... L1 17,182 57173 |eveeeeeeeeeennn 0 [ (82,490)). v O [ (121,309)( cevvnneens o (121,309))....... o (38,819)]. v O e O e O [ O e 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTHY v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........covvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2024 |. 03/21/2025 |.............. L] 81,540 (.......... 5435.99 [...oovvvenneen 0 fenenn (487, 413)] e O e (809,329)] ..cevvvnnnn feunnnnn (809,329)....... (321,916)]...ccevveveeen O i O v O [ 0 e 0001 .evvnnnnens
S&P 500 FLEX OPTION
OSWXSOPB ......cvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2023 |. 12/13/2024 |.............. LN . 121,866 |.......... 5077.76 (1,814,538)(..cevveccs [ (1,814,538)|.....(1,334,603)].....c0vvveeeen O fooiiiiiiiienn O v O [ 0 e 0001 .eevnnenens
S&P 500 FLEX OPTION
9SXFSTFD ..vvvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/21/2025 |.............. P . 136,738 ].......... 5064.38 (2,173,829)] .eevvvnnnnn fennnn (2,173,829)| {0001 ...........
S&P 500 FLEX OPTION
9SXFSICF .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.............. P2 132,965 |......n... 4748.76 (2,946,725)| .ccvvvnnnnn fennnn (2,946,725)).....(1,893,621)[.....cccvvveee O foevennneeeeennn O [ O e O s 0001 .eevnnenens
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |.... L 821,703 ). 6201.52 |.. (1,398,628)(...cceeee |nnne (1,398,628)| .|{0001 ...
OSXFSIAZ vvvviiennne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/21/2024 |.............. K . 145,865(.......... 4420.16 (4,467 178)[.eevvneeeen | (4,467,178)|.....(2,509,594)[.......ccvvveee O Joevvnnnineeenns O [ O e O s 0001 .oeennnnens
S&P 500 FLEX OPTION
9SWXSOH ... Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/12/2024 |. 01/14/2025 |.... 5045.98 |.. ... (407,714)] ... (407,714)] .|{0001 ...
S&P 500 FLE;
ISWXSOTX ..ovvvvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE ........ccouunnns 529900RLNSGA9OUPEHS4 ). 07/12/2024 |. 07/14/2025 |............... A 11,857].......... 5928.69 |....uuuunnnns [ (54,285)].cuuuniiinnnnns Of.in. (AR I R (58, 771)]..ovvveen (4,486)) i O e O O e O el 0001 ..oevnnnnns
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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)
S&P 500 FLEX OPTION
9SWXSOOF .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2023 |. 11/14/2024 |............... L1 14,276 |........... 4758.7 |........ (66,801)]....ccceeennnnn [V PR 0f...... (311,225)] ... (311,225)]....... (202,136)[... . eeeeeennnns [ [V R [ (VN IR 1111 IR,
S&P 500 FLEX OPTION
9SWXSOUH ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 08/14/2024 |. 08/14/2025 823 582344 L O (23,362))0vveeieinnnnns Of....... (38,818)[..evneeees oo (38,818)|......... (15,456))..vvvneiiennnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 FLEX OPTIO
9SIWXSOVB ... ..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 09/13/2024 |. 09/12/2025 |.... R N P s . R U PR, (23,425)|... ...(30,128)] ... ....(30,128)|..........(6,703)[. .|{0001 ...
S&P 500 FLE;
9SXFSIMH ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 07/19/2024 |. 07/21/2025 (245,169)...cvvvnnenns 0f...... (320,921)] +oevvvvnnnn feunnnnn (320,921)).cuuen (WETE7)) PO | N KRR | i R | ERRRRRUUIN | (Y 0001 .eevnnenens
S&P 500 FLEX OPTION
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/21/2024 |. 08/21/2025 |.... (595,540)|.... ... (785,125)] ... (785,125)|....... (189,585)(. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 01/19/2024 |. 01/21/2025 5251.19 |evvvniine 0f.... (1,324,620)).....ccceennnnns 0f.... (5,735,943)] ..eeeevnnn |onne (5,735,943)|...... (4,411,323))cevveeveiennns O foveeeiiiec O e O o O s 0001 .eevnnenens
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 11/21/2023 |. 11/21/2024 |.... 4810.08 |.. L0 O (1,191,049) .ceevneecn | (1,191,049)f....... (788,379)[..vevvveeeeen 0 v O [ O e O s 0001 ...
9SWXSOQF ......cvvvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 01/12/2024 |. 01/14/2025 5144.05 |..covvennnnne 0f...... (527,250)]..cvvvenninnns 0f.... AT7,97) e | (2,177,917)..... (1,650,667)]...c0vvnnennns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 FLEX OPTION
OSXFS1BB ....ovvvnnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 10/20/2023 |. 10/21/2024 4383.41....... (828,468).......c00unnnn. [V PR 0f.... (3,783,777 weveneeeeen | (3,783,777)|..... (2,073,137 eevvvinnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 FLEX OPTION
[V (Y [cN I Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2024 |. 02/21/2025 |.............. 19 [ni. 98,194 ].......... 5168.12 [cveniiiiinnnnnn 0f...... (577,011)]. v 0f.... (1,408,411 .eeeeeeeecn | (1,408,411)....... (831,400)(......ccevvnnnnn [ [V R [ Of cevvnnnnns 0001 .evvnnnnens
S&P 500 FLEX OPTION
ISWXSONJ . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 10/13/2023 |. 10/14/2024 |............... L1 13,697 .......... 4565.81 |......... (79,602)f....ccevvvnnnnns [V PR 0f...... (361,312)[ cevvnneans o (361,312)]....... (218,658)[.......ccvvnnnnn [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 FLEX OPTION
9SWXS00Z ......cvvvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2023 |. 12/13/2024 |............... L) 5,038].......... 5038.12|......... (19,624)....ccevvnnnnnns [V PR (U R (79,328)] cevvvvne [ (79,324)......... (57,317 [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSOEE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 09/20/2024 |. 09/19/2025 |.......... 8,182 (...... 50,974,187 |.......... 6230.04 |....ovvnnnnnnnne 0f.... (1,340,813)[..cccvvvnnnnnns 0f.... (1,577,250) vevnnneeeen | (1,577,250)f....... (236,437)]..cvvvnnennnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOVZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 03/21/2024 |. 03/21/2025 |.......... 6,760 |...... 38,444,526 |.......... 5687.06 [...uvevirnnnnnn 0f.... (1,359,720))..0uueeeeennnns 0f.... (2,333,997)] .eeevvnnn |oenee (2,333,997)|.......... (974,277 e [ [V R [ Of cevvnnnnns 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SUBSODM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 07/19/2024 |. 07/21/2025 |......... 10,403 |...... 62,565,827 |.......... 6014.21 [oeeiiiiinnnnnn 0f.... (1,981,667)..cccvvnnnnnne 0f.... (2,606,770)] .oeeeeevnnn |oenee (2,606, 770)....... (625,103)[...uvevveeennns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOVN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDOIULBBO |. 11/21/2023 |. 11/21/2024 |........ 11,167 |...... 55,365,651 |.......... 4957.97 |..... (1,670,8%)].....c0uunennnns [V PR 0f.... (9,478,479) .eevvvnnnnn fennnn (9,478,479)|..... (6,734,908)[.....ccvvnnnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOWO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 04/19/2024 |. 04/21/2025 |.......... 1,128 ........ 5,940,894 |.......... 5266.75 |..evvnnniininns 0f...... (321,992))..cvvvennnnns 0f...... (WETRLTY) R R (797,444)....... (475,453)..ccvvnnnnnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option 9SBCSTHT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 |. 12/21/2023 |. 12/20/2024 |.......... 3,147 |...... 15,631,149 .............. 4967 |....... (820,493))..vvvveiiinnnn [V PR 0f.... (2,729,200)] .ovvvvnnnnn founnn (2,729,200)|..... (1,897,212)[..cccvvvnnnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SWFSOLI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/21/2024 |. 08/21/2025 |.......... 8,123 |...... 49,881,556 |.......... 6140.78 [....oiiiinnnnnn 0f.... (1,370,760)...cvvvnnnnnnne 0f.... (1,717,830)] .o eeeeeveen |oveee (1,717,830)....... (347,070)f....evevveennns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSDG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2024 |. 03/14/2025 |............ 398 |........ 2,167,759 |.......... 5446.63 |.....uuunnnnnnne 0f...... (105,694)[......ccevvnnnnn 0f...... (208,625)( .evvnneees fonnnne (208,625)|....... (102,931)f..eviieviennnns [ [V R [ Of cevvennnns 0001 .eevnnenens
S&P 500 OTC Cal |
Option 9SBCSTHR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 11/21/2023 |. 11/21/2024 |.......... 2,49 |...... 11,746,067 |.......... 4709.73 |....... (690,085)[......ccvvunnnns [V PR 0f.... (2,719,958)] .cevvvnnnnn fennnn (2,719,958)|.....(1,715,469)]....cvvvvveeeens O [ O s O [ 0 e 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOHB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 01/12/2024 |.01/14/2025 |.......... 3,820 |...... 19,884,208 |.......... 5205.29 [...ccvvvnnnnnnns 0f...... (566,620)[........ccunnnns 0f.... (2,562,769)] ..cevvnnnnn fennnn (2,562,769)|.....(1,996,149)....cvvvvvrvnen O feoiiiiiiiiin O i O [ 0 e 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SUBSODK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 07/12/2024 |. 07/14/2025 |.......... 2,175 |...... 13,289,381 ].......... 6110.06 [.....cevvnnnnnnn 0f...... (408,016)[.....c0vvunnnnne 0f...... (424,594 ) .evveeeens | (424,594)]........(16,579)fc..vevvennneen O v O [ O e O s 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSOEA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccevvnnnns 5493001KJTI 1GCBY1R12  |. 08/14/2024 |. 08/14/2025 |.......... 2,057 |...... 12,209,961 |.......... 5935.81 |.evvveeinins 0f...... (374,378)[...eeeeinnnnn 0f...... (652,602)| ... (652,602) {0001 ...........
S&P 500 OTC Cal |
Option  9SMLSOWK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDOIULBBO |. 04/19/2024 |. 04/21/2025 |......... 10,692 |...... 58,022,276 |........... 54267 |oevvennniiinnns 0f.... (2,234,132)]..ccevvvnnnnnns 0f.... (6,150,916)( .....cceee |- (6,150,916)].....(3,916,784)[......ccevvveeen O Joevrnnnieeeens O [ O e O s 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOGV .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/14/2023 |. 12/13/2024 |..........1,938 [........ 9,952,289 0. (1,361,344)] .covvennnns fennnn (1,361,344)| .|{0001 ...
S&P 500 OTC Cal |
Option  9SMLSOXM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 05/14/2024 |. 05/14/2025 |............ 40 |........ 2,274,184 |.......... 5546.79 |..evvnnnnne 0f...... (106,319)[....cceveveennns 0f...... [PLUSTRLT)) I (205,944)].........(99,625)[...cevvevnneee O v O e O e O s 0001 .oeennnnens
S&P 500 OTC Cal |
Option  9SBCSTHN .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/20/2023 |. 10/21/2024 |.... 41,633,880 |.......... 4583.21..... (1,880,843)| ... (10,822,288)| ... ... (10,822,288 .|{0001 ...
S&P 500 OTC Cal |
Option  9SMLSOVL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......cccvvunnnnns EYKN6VOZCBBVDIIULBBO |. 11/14/2023 |. 11/14/2024 |.......... 2,176 ...... 10,644,492).......... 4891.77....... (339,872)..0uuniinnnnnn [0 0]..... (1,973, 709)  .eovnneeenn [ (1,973,709)].....(1,367,551)]...cevveennnes O fonniiiinen O i O 0 e 0001 ..oevnnnnns
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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)
S&P 500 OTC Cal |
Option  9SMSS1CG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/14/2024 |. 02/14/2025 |.......... 2,330 [...... 12,677,926 |.......... ST | 0f...... (392,913)).ccvvveneins 0f.... (1,167,143)[ .eevveeeeen | (1,167,143)....... (774,230)[..n e (0N R | FEN (O R | IR 0] I
S&P 500 OTC Cal |
Option  9SMSS1EQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2024 |.06/13/2025 |.......... 2,500 [...... 14,775,300 |.......... 5910.12 |.oevviene 0f...... (456,443)....0uunnnnnnn 0f...... (694, 791) cevveneens [ (694,791)....... (238,348)]...evvnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  OSMSSDE .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2024 |. 03/14/2025 |..........2,774 |...... 15,376,143 |.......... 5542.95 |.. (606,956)|... (1,240,414) .cevvnnnnns fennnn (1,240,414)....... (633,457)|. .|{0001 ...
S&P 500 OTC Cal |
Option  9SMLSOVJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 10/20/2023 |. 10/21/2024 |......... 12,795 |...... 59,047,518 {.......... 4614.89 |..... (2,450,372))..c0vvneeennnn [V PR 0f... (14,839,964)| ........... ... (14,839,964)f..... (9,150,234)).cevvvvvviennnn O foveviiiiis O e O e O e 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOXK .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index EYKN6VOZCBBVDIIULB8O |. 05/14/2024 |. 05/14/2025 |.... LGB [l 285,616 ). 5600.31 |.. .0 ...(23,545)] ... .een (23,545)]....... . (11,695)]. .|{0001 ...
S&P 500 OTC Cal |
Option  9SWFSOIU .... |Fixed Annuity Hedge . |N/A ........... Equi ty/Index KB1H1DSPRFMYMCUFXTO09  |. 12/21/2023 |. 12/20/2024 |........ 11,898 |...... 61,700,886 |.......... 5185.82|..... (1,830,893)[...ccvvvvnnnnns [V PR 0f.... (7,897,611)] oo |oveee (7,897,611)..... (6,043,847)[....cccvvveeeen O feeneiieeies O e O e O s 0001 .eevnnenens
S&P 500 OTC Cal |
Option  OSMLSOWM .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [BOA .. EYKN6VOZCBBVDIIULBBO |. 04/19/2024 |. 04/21/2025 |..........7 847 |...... 42,290,936 |.......... 5389.44 |......cevveeeen 0] (1,772,194)......covveeeen 0 o (4,751,106)( ...nvneees | (4,751,106)|..... (2,978,912)]..evvviiiienns O feveiiiiiies O e O o O [ s 0001 ...
S&P 500 OTC Cal |
Option  9SMSSDQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |.......... 2,360 |...... 13,156,481 |.......... 5574.78 |..cvvveenn 0f...... (501,433)..ccvvenninnns 0f.... (1,067,331) .eenneencs [ (1,067,331)....... (565,898)[.......ccvvnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1CQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/21/2024 |. 02/21/2025 |.......... 2,644 |...... 13,783,066 |.......... 5212.96 |.eevvnnnninns 0f...... (725,580)[....cevvennnnns 0f.... (1,855,751 .eeeneeecs | (1,855,751)|..... (1,130, 171)) v (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1BS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/19/2024 |.01/21/2025 |......... 14,507 |...... 76,705,617 |.......... 5287.49 |..covvnnnnn 0f.... (2,025,662)).....ceeennnnns 0f.... (8,783,668)]...ccevvvnn |oenee (8,783,668)|..... (6,758,007)..ccvvvnnnnnnns (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SBCSTHL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/13/2023 |. 10/14/2024 |.......... 1,860 |........ 8,758,852 .......... 4709.06 |....... (RS AK) [V PR 0f.... (1,974,379)] ceevvvnnnnn fennnn (1,974,379)|..... (1,283,397))cvveeecinnnnns (0N R | FEN (U} RN | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOIQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/14/2024 |.05/14/2025 |.......... 2,411 |...... 13,764,182].......... 5708.91 [cuuviiiiinnnnns 0f...... (441,123)). v 0f...... (921,918)[ cevveneees [ (921,918)|....... (480,795)[....vvvvinnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SWFSOIW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/14/2024 |. 02/14/2025 |.............. L1 . 298,937 |..cuunnnnn 5338.16 |..evvuennans Of...... (12,067)[...cccvvnnnnnnns (U R (G738 1oL1)| U (32,8%4)......... (IUR:770) R (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SSGSOIV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/21/2024 |.05/21/2025 |.......... 8,232 |...... 47,857,884 {.......... 5813.64 |....evvnnnnne 0f.... (1,412,076)[.....ccvvnnnnnne 0f.... (2,616, 112)[..enveeeeen | (2,616,112)..... (1,204,036)[.....cc0vnnnnnne (0N R | FEN [N SR | IR 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SMSSDC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2024 |. 03/14/2025 |.......... 2,405 |...... 13,478,197 |.......... 5604.24 |....ovvnnnnn 0f...... (460,802)[.......ccvvnnnns 0f...... (961,387)( .evvuneens o (961,387)....... (500,585)[....evevvennnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSOEC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 09/13/2024 |. 09/12/2025 |.......... 2,144 |...... 13,124,860 .......... 6121.67 [ceviiiiinnnnnn 0f...... (390,702)[...ueeeevnnnnns 0f...... (511,897)[ cevveneens [ (511,897)....... (121,195))..eniiiiinnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOVX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 03/21/2024 |. 03/21/2025 |.......... 8,750 |...... 50,105,738 |.......... 5726.37 |.eevvennnnn 0f.... (1,613,167)).ccevvenne 0f.... (2,775,080) .evvnneeens [onnne (2,775,080),..... (1,161,913)[....ccvvvnnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSSTOM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/21/2024 |. 03/21/2025 |.......... 2,351 | 12,894,624 |.......... 48474 |..covvene 0f...... (700,979)f...ueevvinnnnns 0f.... (1,175,933)] .eevvvnnnns fennnn (1,175,933)f....... (474,954)...ccvnninnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SUBSODO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 07/19/2024 |. 07/21/2025 |.......... 7,359 |...... 43,954,792|.......... 5972.93 [...ovviiiinnnnns 0f.... (1,530,672)[.....ccvvnnnnnns 0f.... (2,015,532)] .eevvvnnnns fennns (2,015,532)....... (484,860)[.........c0unnnn (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMLSOWQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA ......ccvvvunnnnns EYKN6VOZCBBVDIIULBBO |. 04/19/2024 |. 04/21/2025 |.......... 1,545 (........ 7,959,083 |.......... 5151.51 |vvviiiie 0f...... (837,727 e 0f.... (1,243,643)] .ccvvvnnnns fennnn (1,243,643)|....... (705,916)[.....ccvvvnnnnns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1BC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/21/2023 |. 12/20/2024 |............ 357 e 1,807,620 |.......... 5063.36 |......... (74,903)[..ceevvnnnnnns [V PR 0f...... (277,326)[ cevvnneens o (277,326)....... (201,342)..ccvvennns (0N R | FEN [N SR | IR 0001 .eevnnenens
S&P 500 OTC Cal |
Option  9SMSS1EU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/21/2024 |. 06/20/2025 |..........9,527 |...... 56,877,143 ........... 5970. 1 |....ccevveernn 0 e (1,719,736)]. v 0.1 (2,370,810)) ... .22 (2,370,810))... e (651,078)fecceviiiieee O v O [ O e O s 0001 .evvnnnnens
S&P 500 OTC Cal |
Option  9SMSS1CO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/21/2024 |. 02/21/2025 |..........9,763 |...... 53,136,299 |..........5442.62 |................ 0 |..... (1,594,544)................ 0 [..... (4,945,820 ........... |..... (4,945,820)]..... (3,351, 276)[.....cccvvveeees O Jvrnnnneneeenns O [ O e O s 0001 .eevnnenens

US Pacesetter Option

9USGSOEJ

US Pacesetter Option

9USGSOEO

US Pacesetter Option

9USGSODA

US Pacesetter

9USGSOCT

US Pacesetter Option

QUSGSOEV

US Pacesetter

QUSGSOEM

................ Fixed Annuity Hedge . [N/A ...........|Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 07/12/2024 |.07/14/2025
................ Fixed Annuity Hedge . [N/A ...........|Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 08/14/2024 |.08/14/2025

. |Fixed Annuity Hedge . |N/A ... . |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 01/12/2024 |.01/14/2025 |....

p
................ Fixed Annuity Hedge . [N/A ...........|Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 12/14/2023 |. 12/13/2024

Fixed Annuity Hedge . [N/A .... . |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 [. 09/13/2024 |. 09/12/2025 |....

p
............... Fixed Annuity Hedge . [N/A ........... [Equity/Index [Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 08/14/2024 |.08/14/2025 |..............36|............12,965]........... 359.86 |.......cooooe O ) (18] O (490 e e (490 B 0

- {0001

0001

-|0001 ...

0001

-|0001 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
US Pacesetter Option
QUSGSODS .o Fixed Annuity Hedge . N/A .cocven.. Equity/Index |Societe Generale .. O2RNESIBXPAROTDBPUAT |. 04/12/2024 |.04/14/2025 |............. L1 O 27,537 [ 339.96 |.voverirenan (L) [€:7)) (1) T [CL:75) DU O [C73) (402)f. e (L] (L (1) (1] I 0001 .o
US Pacesetter Option
QUSGSODF ........cevvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 02/14/2024 |. 02/14/2025 |............ 150 [ooeeeeennn 51,168 (........... 3 A2 | [ R [V/5)) Ofiiiiinnnns ({570 [SRRRRUUUI R (697)f..eeeenn [(:710)) R [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9USGSOCY ..vvvvevannn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/13/2023 |. 10/14/2024 |.............. P 8,370 cceerinnnnns 334.8 . [RELS)) [V PR Ofiiiiinnnns (V') [SRRRRTTUU R [R1/0)) (-3 N [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSOET ..o Fixed Annuity Hedge . |N/A .cocven... Equity/Index |Societe Generale .. O2RNESIBXP4ROTDBPU41 |.09/13/2024 |.09/12/2025 |.............. 83 15,572 vceeen 362.13 [eveveerrnen (L) [5)) (L) [6:x)) IR A () (20| (L] (L (1) (1] I 0001 .o
US Pacesetter Option
9USGSODX .. .. [Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/14/2024 |. 05/14/2025 |..............80 |eeeeueuesn 27,578 |ouuneenn S4T30 et (48] O e (837 e [ (337 (289)feiiiiiee O e O [ O e O e 0001 .eevnnenens
US Paceset
QUSGSODK .......cevvvnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/14/2024 |. 03/14/2025 |..........ee28|iviiinnnnnnnn9,688 |ouennniennnnn 346 oo O e (M) O e (8B)] e [t (BB (T O et O [ O e O e 0001 .eevnnenens
US Pacesetter Option
QUSGSOEE .........eunn.. Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 06/14/2024 |.06/13/2025 |............ 106 |..ceveen 36,894 |........... 348.06 |..cvvvnnnennns [ R [(C15)) [} R [ReiS1)) U ((551)] (2555 [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSODH ......eevvene Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/14/2024 |. 02/14/2025 |.............. 17 s 5,682]........... 334.25 ..o [ R (i) Ofiiiiinnnns QL)) [RRRTUUUI R (148)......cenn [RAES)) A [ [V R [ Of cevvennnns 0001 .eevnnenens
US Pacesetter Option
QUSGSODM ......cvvvvenn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/14/2024 |.03/14/2025 |.............. B2 | 10,8%........... 340.45|....ccuvnnnnnnns [ R [15)) Ofiiiiinnnns (RAD (SRS R [RAD) R [QVLS)) R [ [V R [ Of cevvnnnnns 0001 .eevnnenens
US Pacesetter Option
9USGSOCO ....wveiennnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 11/14/2023 |. 11/14/2024 |.............. 29 9,805)............ 3381 | QLD . [ [ I [REL)) IO FTTT (136)]..eeeeeeennn [(555)) T [ [0 (U] O cevvennnns 0001 ..oevnnnnns
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants (18,567,101)  (50,589,329) 0 (196,963,767) XXX (196,963,767) (115,334,066 0 0 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (18,567,101)  (50,589,329) 0 (196,963,767) XXX (196,963,767) (115,334,066 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (18,567,101)  (50,589,329) 0 (196,963,767) XXX (196,963,767) (115,334,066 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (18,567, 101 (50,589,329) 0 (196,963,767) XXX (196,963,767)[ (115,334,066) 0 0 0 0 XXX XXX
WELLS FARGO & COMPANY
Fixed Rate Interest Interest WELLS FARGO & COMPA
Rate Swap-R SL2L2DMO |Multiple ....ccovnennnns [0: S Rate....coevene | rnieniiiiiiinieeeee KB1H1DSPRFMYMCUFXTO9  |. 05/03/2024 |. 07/15/2027 |............... [V 60,000,000 |-......... 4.57803 |..covvnanee (U [ 1,152,138 [t [V R F 0f.... (1,963, 113)[eeeeveeees [V [V PO [V 501,248 | .......... 0/0 weviiaees
WELLS FARGO & COMPANY
Variable Rate Interest Interest WIELLS FARGO & COMPA
Rate Swap-P SL2L2DMO |Multiple . [0/: B Rate........... . KB1H1DSPRFMYMCUFXT09  |. 05/03/2024 |. 07/15/2027 |...............0 |......60,000,000 |.............=5.34 |oeverriiinass O e O e (1,345,259)..c0vnniiinnn 0 L0 e 0/0 wivieins
CASH MARGIN ............ . I ce e . 09/30/2024 |. 09/30/2024 |.. L0 1,010,923 [...ccvvvnnnnnnns 0f..... 1,010,923 , .. .. .. O]
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 1,010,923 (193,121 1,010,923 | XXX 1,010,923 (1,963, 113) 0 0 0 501,248 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 1,010,923 (193,121 1,010,923 | XXX 1,010,923 (1,963, 113) 0 0 0 501,248 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 1,010,923 (193,121 1,010,923 | XXX 1,010,923 (1,963, 113) 0 0 0 501,248 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 1,010,923 (193,121 1,010,923 XXX 1,010,923 (1,963, 113) 0 0 0 501,248 | XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 22,567,679 65,968,917 (193,121) 129,681,999 | XXX 129,681,999 34,633,649 0 0 0 501,248 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 22,567,679 65,968,917 (193,121) 129,681,999 | XXX 129,681,999 34,633,649 0 0 0 501,248 XXX XXX
(a) Code Description of Hedged Risk(s)
0001 vevveeeennnes The hedge effectiveness cannot be measured at inception. At 09/30/2024 The change in fair value of the derivative hedging instrument is 100.2% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range al loWed. ........oiieeiiiiiiiieiiiii e e e e r e e eaanas
(b) | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Y Ny ... 3,197,838 | S&P500 EMINI FUT .... |Fixed Annuity Hedge . [N/A .......... Equity/Index |.12/20/2024 .JOME .................. SNZ20JLFKBINNCLQOF39  .09/17/2024 .]...5,719.2500 |...5,814.2500 |......... 1,283,714 |.......... 1,283,714 .......... 52,200 [.0vuunnnnnnnns [V O Ol [ O 52,250 |........... 160,600 10001 ...ooveeeieefvvriiiiiinees 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,283,714 1,283,714 52,250 0 0 0 52,250 160,600 XXX XXX
1579999999. Subtotal - Long Futures 1,283,714 1,283,714 52,250 0 0 0 52,250 160,600 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 0 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,283,714 1,283,714 52,250 0 0 0 52,250 160,600 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 1,283,714 1,283,714 52,250 0 0 0 52,250 160,600 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
I R PPPPPPTRY 729,228 |.oooeiiiieieiiiiieeee 475,148 |..oooieeeiieeeeee 1,231,464
Total Net Cash Deposits 729,228 475,148 1,231,464

Description of Hedged Risk(s)
The hedge effectiveness cannot be measured at inception. At 09/30/2024 The change in fair value of the derivative hedging instrument is 100.2% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed. .

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 127,116,828 (83,993,715) 127,116,828 127,116,828 (83,993,715) 127,116,828 160,600 160,600
Bank of America ... EYKN6V0ZCBBVDIIULBSO . . e Y 25,447,630 |.... . 69,381,637 [.ooeeeiinnnnnns (44,573,827)|.... A ..69,381,637 |... . ..
Barclays Bank PLC . G5GSEF7VJP5170UK5573 . |. . werrnees Jer s 0 . 25,770,128 |.. .. (18,245,825)/. .. 25,770,128 (18,245,825)|... .7,524,308 |..
Credit Suisse FB Int ES8DKGMJYYYJLNSC3868 . |. 1,080,985 |. 1,096,956 |.evvveniiiiiiiiiieieeiinnes 0] 1,006,956 | .vvnniiiiiii i 0. 15,971 |..
Morgan Stanley ........ 4PQUHN3JPFGFNF3BBE53 . .. 18,879,000 |. . 43,791,234 |.. ..(24,801,816)/. 43,791,234 (24,801,816) 110,418 |..

coocoococoo

RBC Capital Markets . . ES7IP3U3RHIGC71XBU11 . ... 214,000 |. 318,909 [oveeiiiiiiii 0 .318:909 ............ 104,909 |..

Societe Generale .. . 02RNE8IBXP4ROTDBPU41 . |. .. 10,748,000 |. . 17,998,731 |.. (7,466,002)). .. 17,998,731 (7,466,002))... .0

[V: 1 SR 5493001KJTI1GCBYTR12 . | . . .. 15,160,000 |. . 23,778,450 |.. ... (8,036,920)|. .. 581,530 |.. .. 23,778,450 (8,036,920) ... 581,530 [..

Wells Fargo ..oooccveeeeeeiiiiieeeeeiiiiieeeeeeiieeeee e ... KB1H1DSPRFMYMCUFXT09 . . e e 7,740,000 |.... . 17,665,684 |................. (9,845,572) .00ceeeene. 80,112 |.. .. 17,665,684 | ... ....(9,845,672)|............ ... 80,112 |.. ..

0299999999. Total NAIC 1 Designation 79,269,615 0 199,801,729 (112,970,052) 8,417,243 199,801,729 (112,970,052) 8,417,243 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludlng Exchange Traded) 0 0 1,010,923 0 1,010,923 1,010,923 0 1,010,923 501,248 0

0999999999 Gross Totals 79,269,615 0 327,929,479 (196,963,767) 136,544,993 327,929, 479 (196,963,767) 136,544,993 661,848 160,600

1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 327,929,479 (196,963,767)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

J.P. Morgan Securities LLC ..veeueeeeeieeeieeeeeeee e e e e e e e e e e e eae e eaaneeaans
J.P. Morgan Securities LLC ..
CBOE

ZBUT11VB0BEZRVTWTBO7 .
ZBUT11VBOBEZRVTWTBO7 .

. 529900RLNSGAQOUPEH54 ..

........................ 1,231,464

........................ 1,231,464

........................ 1,231,464 |...

0199999999 - Total 2,318,4% 2,318,4% 2,318,4% XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Bank of America .. EYKN6VOZCBBVDIIULB8O . | Treasury. 91282C-AE-1 United States Treasury 0 5/8% Due 8/15/2030 FA15 .8,739,001 .. 10,368,000 XXX.. .. 08/15/2030 .. l. .

Bank of America ..
Bank of America
Credit Suisse FB Int .
Morgan Stanley
RBC Capital Markets ...
Societe Generale

VWells Fargo ..

EYKN6V0ZCB8VDIIULBSO .
EYKN6V0ZCB8VDIIULBSO .

.... ESBDKGMJYYYJLNBC3868 ..
. 4PQUHN3JPFGFNF3BB653 ..

ES7IP3U3RHIGCT1XBU11 ..
O2RNES IBXPAROTD8PU41 ..

5493001KJTI IGCBYR12 ..
KB1H1DSPRFMYMCUFXTOO ..

Treasury.

91282C-CB-5 United States Treasury 1 5/8% Due 5/15/2031 WN15
Cash
Cash ..
Cash ..
Cash ..
Cash ..
Cash ..
Cash ..

. 14,838,540

.. 1,870,000 |...
.1,080,985 |...
. 18,879,000 |...
... 214,000 |...
. 10,748,000 |...
. 15,160,000 |...

.. 16,732,000

... 1,870,000 |...

.1,080,985 |...
.. 18,879,000 |...
... 214,000 ...
.. 10,748,000 |...
.. 15,160,000 ...
....7,740,000 |...

05/15/2031

0299999999 - Total

79,269,616

82,791,985




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

BNY-Mellon ..o Pittsburgh, PA .ot o 100,000 [ [V S, (V1N 284,931 |............ 6,355,592 |............... 350,333
Federal Home Loan Bank .......... Boston, MA ..o o ..0.000 [oooveeieere (0 [0 A 171,110 [ 604,277 |............ 1,110,794
JP Morgan Chase .........ccccevenne. New York, NY ..o fo 100,000 [ [V S, (V1 (5,594,724)|.......... (4,919,922)|.......... (9,917,049)
Banknorth ..o Burlington, VT ....c.cccoceees oo 1..0.000 [ [V [V (6,305,477)[ccecveencee (4,097)|............... (11,990)
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 136,899 (34,114) (16,725)
0199999. Totals - Open Depositories XXX | XXX 0 0 (11,307,262) 2,001,735 (8,484,637)
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (11,307,262) 2,001,735 (8,484,637)
0499999. Cash in Company's Office XXX [ XXX XXX XXX 400 400 400

0599999. Total - Cash

(11,306,862)

2,002,135

(8,484,237)

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE National Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Description Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

09248U-70-0 ....... Blackrock Fed fund # 0081
381410-32-3 .......

Goldman Sachs Financial Square Treasury Obligations Fund #468

B 09/30/2024
oo 09/10/2024

23,868,134 |..
11,263,500 |..

... 216,732

327,515

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

35,121,634

544,247

381410-27-3 ....... |Go|dman Sachs Financial Square Goverment Fund #465

[ [ 09/26/2024 ......... [oorrreeeeeseeeeee X 1,662,060

8309999999. Subtotal - All Other Money Market Mutual Funds

1,662,060

8609999999 - Total Cash Equivalents

36,783,694

568,760
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