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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations................ccceueueuereirieeeiereiieeseeeiesesessesens |reeeeees 23,728,269 |............. 1.667 |........ 23,728,269 |.......coveenne. [ — 23,728,269 |............ 1.667
1.02 Other U.S. government obligations .............cccccoeeveeieveueveueeeeeeeeeeieevesene e 25,789,184 |............. 1.812|....... 25,789,184 [ 0f.. 25,789,184 |............. 1.812
1.03 Non-U.S. sovereign jurisdiction SECUMIES. ............cceuereiriririririeieieieeeseeeeeeeeeeeeeiene 0f s 0]...
1.04 Municipal bonds — general obligations (direct & guaranteed) ................}........ 23,412,020 |............ 1.645 |........23,412,020 |.......cecorrererer O oo 23,412,020
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities ............cccccceeeenens
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ............cccociiiiiiiiienieneeneeeeeee e e 0 fooreeenenn 0000 [ O e O e
1.09 Single entity backed 0bligations ................cc.coeeueveeereeiereieieesee e e 994,455 |.............0.070 |.............994,455 | ... O |
1.10 SVO-Identified bond exchange traded funds — fair value ............cccccoooo s 0 foreennnn 0000 [ O e O e
1.11 SVO-Identified bond exchange traded funds — systematic value ..........J.cccooeviiiinnnns 0 foeenenn 02000 [ O e O e
1.12 Bonds issued by funds representing operating entities.............cccceeeeie i 0 foreenenn 02000 [ O e O e
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e 0 foeeneen 02000 [ O e 0 e
1.14 Bank 10aNnS = @CUITEA. ...........cocurueeeiereececeeeeeeeeeeeeee e ees s enesee e an oeseeeen 39,729,767 |.....coe.... 2.791 [........39,729,766 |......coovovrree O |
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J...ccccooeirinnnne 0 foeenenn 0000 [ O e O e
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens 0 000 [ O e O e
1.17 Other issuer credit OblIgations..........c.ccovoiriririeeeieeiie e 1,107,682 |............ 0.078 |......... 1,107,682 ... 0 1,107,682
1.18 Total issuer credit Obligations...............c.cvcveveueueiiieieieieeeeee e e 454 143,176 |............ 31.908 |...... 454 143,176 | 0f..... 454,143,176
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocoeeueeees.forrnee 690,957,609 |...........48.539 |...... 690,957,608 |.........ccoeeeeen O [ 690,957,608
2.02 Financial asset-backed securities — not self-liquidating ..............cccococeet foovennccccnnes 0 foeenenen 0000 [ O fooeeeeieririeeen O o 0
2.03 Non-financial asset-backed securities .. 14,582,341 |............ 1.024 |....... 14,582,341 | O [ 14,582,341 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 705,539,949 |............49.563 |...... 705,539,949 ..o 0 e 705,539,949
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)..............cccceveierereririieiucnnns ...2,083,350 |. .. 2,083,350 |.. 2,083,350 |....
3.02 Parent, subsidiaries and affiliates...............cccccoveveverereeveieeeeeeeeeeeeeee e 0 fereeennn 0000 [ [V SRR | ISR 0
3.03 Total preferred SLOCKS..........c.ccvviueeiieecieeeeete ettt 2,083,350 |............0.146 |......... 2,083,350 ..o 0. 2,083,350
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ...................|-c.co... 34,893,679 |............ 2.451 ... 34,893,679 | [ — 34,893,679 |............ 2.451
4.02 Industrial and miscellaneous - other (unaffiliated) ...............cccceveeererereoceeceenes 941,000 |...eovnnene 0.066 |............. 941,000 |ovveeeeecceene (0 941,000 |............. 0.066
4.03 Parent, subsidiaries and affiliates - publicly traded .............cccoeeereririe oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeooeeeeeeeeeeeeeeeeeeeeee oo (0] I 0.000 |.ooveeieeiees (01 (1 AT (1) 0.000
4.05 MULUAI FUNDS ..ot [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNGS ..........cooeocururueerinineeeeeeeeseeeeiseeeees e seeeeeeeesnesee e 10,891,581 |............. 0.765 |....... 10,891,581 | 0f...... 10,891,581 |............. 0.765
4.09 Total COMMON STOCKS ...vuvuvrieieieriiricitiereirereeesee st [ 46,726,261 |............ 3.282 |........ 46,726,261 |......c.covvveneee [ - 46,726,261 |............ 3.282
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages
5.04 Mezzanine real estate [0ans ..............coccoiiiiiiiiiieneceeeee oo
5.05 Total valuation allowance .............c.ccooiiiiiiiniiiiicecsee e [ 0
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ..........cceeeeieierereeeeceeeeeie e e 4,684,858 |............ 0.329 |......... 4,684,858 |........coceeee [ 4,684,858 |............. 0.329
6.02 Properties held for production of INCOME ............cceevevieeiveeeiieeiee oo (O 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............ccceueuiieieeeieicieieieeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 Total real @SEALE ......cceueeieieiiiccce e 4,684,858 |............ 0.329 |........ 4,684,858 |......c.coevvvnnne 0 fen 4,684,858 |............ 0.329
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) .......cccoevnniicinnisennneeeeneneneseeenen e (24,875,436),............ (1.747)|...... (24,875,436)......cocveeerne 0f..... (24,875,436)|........... (1.747)
7.02 Cash equivalents (Schedule E, Part 2) ..........ccco.oooeceueveeeeeeceeeeeneeeseas foeeen 158,448,300 |............ 11.131 ... 158,448,300 |......coovveeeeenne 0f.... 158,448,300 |........... 11.131
7.03 Short-term investments (Schedule DA) .........c.cooceeeeiieieeeereeeeeeeee e 250,999 |...cocoouve 0.018 |............. 250,999 | [V 250,999 |............. 0.018
7.04 Total cash, cash equivalents and short-term investments .....................}o..... 133,823,863 |............. 9.401 |...... 133,823,863 |.....ccoeveeeeenn 0l... 133,823,863 |............. 9.401
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10. Other invested assets (Schedule BA) .........cccccoooviueuereiiieecereeseeeeeee s [ 75,893,466 |.............. 5.331 | 75,893,466 |.......coocvvvenne. [V — 75,893,466 |............. 5.331
11, Receivables fOr SECUNMHES ..........crrrirrireeeeieeceeieeeieeeee e e 626,718 |...c.con 0.044 |............. 626,718 | [V 626,718 |............. 0.044
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0 0.000
14. Total invested assets 1,423,521,641 100.000 | 1,423,521,640 0] 1,423,521,640 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 4,883,508
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.couiuiiiiieieeeieeeeceeeee ettt sns e rereeaenebebeeeeeeas 138,937 e 138,937
Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt ettt ettt bt ateeae e oheesheesh e e bt e a bt e a bt ea bt ea e e eae e eHeeAhe e b e e bt e a b e em bt eabeemeeeheeabeeas oeneeseeseesaeenteenseannens 0
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other-than-temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieiiieieieeetetet ettt ettt s e et a et et et e s e se s es e s et et eb et essss s es e st et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et et neea e bbb b eetae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .ttt ettt bttt bbb b e E £ E bbb £t b et ememn s e e st en e 337,587

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 337,587
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 4,684,858
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 4,684,858

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i i e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECemMDEr 31 Of PIOT YEAI ..........oiiiiiiiiiti ittt bbb bbb bbbt bt bt bbbt bbbt bbbt nbe b e

Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............cuiuiueueuiuiiiiie ettt sttt s s ese st ss et s st e sese e s ssssesebesesesese s ssseseenenesesnenanas 327,653
2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...........cccurueieieecceeeeeeteeeeeeete e seseae et sesassetesesesesssasseaas seeseesesssseenenas 7,407,699
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0
ACCTUAL OF AISCOUNL ...ttt e e e e e e e et e et et e et SR e s ee £ e e £ R e £ ot SR e £h e £ R e £ R e e R e e E e e ee e Ee e e e e e e e he e eeee e e aeseeseeseeseeseesaeseeseeeneseeaneanean

Unrealized valuation increase/(decrease):

5.1 TOHAIS, PArt 1, COIUMN 13 ...ttt ettt et et e et e et et et et et ee et e e e et eee et ee et e eeeee et ee e s ee et eeeeteseetee et eeeeeeseeeeseeeeseueeeeeeneeeneeeseasabesasenarens (1,373,715)
5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0

Total gain (Ioss) on dispoSals, Part 3, COIUMN 1O ... ..ottt ettt ettt e ae e sh e e e b e e bt e bt ea bt ea et eae e eh e e eh e e eb e e ke e bt ea bt embeemeesaeesaeesbeanbeenbeans
Deduct amounts received on disposals, Part 3, COIUMN 16 .........cioiuiiiiiiiiiie ettt sttt e s beeste e be e beeabeessesseesbeesbeesbeebeenbeenseensesssesseesbeasbeenseans
Deduct amortization of premium, depreciation and proportional @MOTtIZAtION ...............iiiiiiiiie et e e e e e e eneea

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0

Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......cccciriiriiiriiiiiii et
Deduct total NONAAMIEd @MOUNLS ............oo e h e et e e e s e e e e e e e e e e e e e e e e e e e s e e s e e e e e e e e s e e e eeseeseeseeaeeeaesaeeneeneere e
Statement value at end of current period (Line 11 MINUS LINE 12) .......iiiiiiiiiiiii it bbbttt bbb bbbt bbbttt bt bbb ens

SI103
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks

1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOF YEAT...........ccccuriiiuiueieisiieiseseteeeee sttt es sttt s s st s s s s s es e s s s s s sesese s s ss s sesese s s nsesesesss s snsnsesesns [ereeesesnensensenes 1,179,686,678 |.........cocveveneee 623,452,532 |....ovvviiriiiienns 514,100,496 |......ccoooevviirrinnes 2,149,140 oo 39,984,510

2. Cost of bonds and stocks acquired, Part 3, COIUMI B.............c.c.curuiiiiiiieteteteeeseeeeee et eteseaess st tesesesessssss s s sesesesesessssasesssesesesessssss s s asesesasesessassasssesesesesenns |eeesenenensasnsesennnas 496,556,457 |.....coveveernn 114,245,820 |....ocvovee 378,658,008 |.......ooveeeeeeeeeeeeeeeeee (18 T 3,652,630

3. ACCIUAI OF GISCOUNL ...ttt £ e s b o214 s E 2 s E e s E S e £ s b E £ s e £ e e S s E s b e b e b e bbbttt [ooeeenieb e 4,578,709 |.....coovvrerrrnne 1,540,574 | 3,038,135 | [V U Lo

4. Unrealized valuation INCrEASE/(AECIEASE). ............c.ceuieeeeeeeeteteteseeetetetesesesesesssses et et esesessssas s es et esesesesessasssesas e s et et et essas s s esesesesesessssasasssesasesesesssnas s asesesesesesnnns [ersnenssseaeseneaenenenenes 4,184,931 | 52,281 | [V 161,267 | 3,971,384

5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 18 ........c.ceiiuiuiueiiiiietete ettt et es st et e bbbt s et s st s s e s et et e s s s s esese bbb s snsese s s s s snsesesessssnsnsnsesessnnns |oentscseeetesnsnescaeees (9,467,865)|......cocveveieiinns (6,783,654)].....cccccvvrinnnn (3,659,875)]....cvvueveeireieireeieees (1 R 975,464

6. Consideration for bonds and stocks diSpPOSEd, Part 4, COIUMIN B.............c.c.cuiuriieiieieeeteteeceeee et teteaeaes sttt esess s s st sesesesessasesesssesesesessssssesesssesesesessanans |eeeseseensssssssenenes 465,507,647 |...oovveeeen 277,737,828 | 185,697,255 |....oooveeeeeeeeee 227,057 oo 1,845,512

A o Yo u (7= Y 1o T o 1=1 1110 L OO RUUURERRRTRTRT 1,304,235 [ 404,476 | 899,759 [.ooeieieeeeeeeeeeee e [V XXX oo,

8. Total foreign exchange change in bOOK/adjUSLEA CAMTYING VAIUE ............cooveviveveueeeeceieieeee ettt ettt s s s s s et e st esesessasesssesesesesesessssssesesasesesesessssssesssas |oeeseseseseseeaesesesseeeseseneseaeaeaes (O TSN 0 | 0 fooreeeeeeeeee e 0 [ 0

9. Current year's other-than-temporary iMPaIMMENt FECOGNIZEM .........c.ciiririririeieteietisitet ettt ettt et seetesesesesesessssssesesesesasese s ssesesesesesesesesssesesesesesesanesssesesesens |ooesesesesntnesseseseseaeaens 359,033 [ 346,818 ... 0 [ (1 N 12,215
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiNE 2 ........ccoovveueurieirininininiseeieeeeeseseseiees e 124,741 | 124,741 oo (O ST (U O XXX oo
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9+10) ........cocoiuerriiiirieeieieiiiiieseiete ettt nsese s n s [eresesesenssscaeeees 1,208,492,736 |....c.coovvvcenne 454,143,176 |...oove 705,539,949 | 2,083,350 | 46,726,261
12, TOtal NONAAMILEEA @IMOUNES .........cvcvitieieiieeeie ettt ettt ettt et et eae e e e s et e tesesesss s s s s e s esesesessassseses et et et esesess et esesesesesesessss s esesesesesesessss s esesesesesesessss s ssesesesesessssasssssans [eseseneneaeaseseaesesenene e e e enenenas (O TSN 0 | (O ST 0 [ 0
13.  Statement value at end of current period (Line 11 minus Line 12) 1,208,492,736 454,143,176 705,539,949 2,083,350 46,726,261




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......ccceeeeviiiviiiinen,
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 119,506,687 109,042,326 119,702,365 119,969,846
5. United States .........cccoevvveveeerereeeeeee o 270,156,290 |.......cconce. 267,437,610 |.........c...... 268,987,112 |................ 275,455,372
All Other Issuer Credit Obligations B. CANA@ ..ooeeeeeeeeeeee e 11 ,922,979 ................. 11 ,955,320 ................. 1 ,751 ,897 ................. 12,098,200
(unaffiliated) 7. Other COUNtrES........cocveveeiereeeereeereve o 52,557,219 ..o 51,599,322 |....cocovnene. 52,640,165 |................ 52,339,827
8. Total 334,636,489 330,992,252 333,379,174 339,893,399
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 454,143,176 440,034,578 453,081,538 459,863,245
Asset-Backed Securities
" 11, United States........cccovevvreririrrceccee e 673,065,685 |................ 664,403,318 |................ 673,089,179 |................ 696,115,035
Asset-Backed Securities 12, €CaANAAA. ... e (O [V [V 0
(unaffiliated)
13.  Other Countries 32,474,264 32,492,502 32,526,005 32,475,000
14. Total 705,539,949 696,895,820 705,615,184 728,590,035
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16. Total Asset-Backed Securities 705,539,949 696,895,820 705,615,184 728,590,035
17.  Total Bonds 1,159,683, 125 1,136,930, 398 1,158,696,722 1,188,453,279
PREFERRED STOCKS
18.  United States ......cccccevvvvverivireeceeee s e 2,083,350 |..cooorirennnne 2,083,350 |.....coonven. 2,039,428
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 2,083,350 2,083,350 2,039,428
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 2,083,350 2,083,350 2,039,428
COMMON STOCKS
Industrial and Miscellaneous 24, United States .......ccooeovevriririeeieeeee e 46,726,261 |................. 46,726,261 |................ 18,295,092
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds | 57 ota| 46,726,261 46,726,261 18,295,092
Parent, Subsidiaries and Affiliates 28. Total 0 0 0
29. Total Common Stocks 46,726,261 46,726,261 18,295,092
30. Total Stocks 48,809,611 48,809,611 20,334,520
31. Total Bonds and Stocks 1,208,492,736 1,185,740,009 1,179,031,242

SI05
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1A

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government Obligations
1.1 NAIC 1
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o
1.7 Totals

.............. 2,500,649

e 9,774,158 |............. 10,031,818 |...

........... 1,421,644

10,031,818

23,728,269

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

s 25,789,184 |...

25,789,184

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

15,641,444

150,000

23,412,020

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

23,277,163

........... 1,905,000

............. 46,577,214

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)

6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

0 e 0 [ O s 0 e 0 o XK e O [ 000 e XK i [ XK e O
0 0
w0 0
w0 L0
0. L0
0 0
0 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)

TANAICT (e
T2NAIC 2 .o
TI3NAIC 3 e

74 NAIC4 ..
75NAICS ..

TBNAICE ..o

7.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

......................... 0.0

8. Corporate Bonds (Unaffiliated)

BANAIC T e O, 314,291 | 78,779,259 |........... 43,714,489 ... 883,008 | O [ XXX e e 160,691,046 |.....ocveveernne 131 | XK e D.9.0 TN RO 102,684,141 |............. 58,006,905
B.2NAIC 2 ... 04,406,463 72,381,935 |............. 44,409,644 ... O | O [ XK e 151,248,042 | 12.3 | XK e, D.9.0 TN RO, 104,118,657 |............. 47,129,385
8.3NAIC3 .. ...19,520,033 |.... 09,444,099 ..o 56,974 | O [ OO K e [ 29,667,336 |.. XXX ...5,403,664 |.. ...24,263,672
8.4 NAIC4 .. , USRI 9,731,013 |.... ....2,817,375 12,722,800 |.. XXX ...1,304,782 |.. ...11,418,018
8.5 NAIC S ..ot 622,706 |............... 2,630,822 |...ccevnne 399,089 e 3,652,617 XXX oo 472,967 |...oovcvnnee 3,179,650
BB NAIC B ... 0 6,840 0 6,840 . XXX 0 6,840
8.7 Totals 73,179,243 183,049,902 100,784,696 357,988,681 29.2 XXX 213,984,211 144,004,470
9. Corporate Bonds (Affiliated)
QA NAIC T e 0

9.2NAIC 2 ..
9.3NAIC 3 ..

9A4NAICA ..o
95 NAICS .o
9B NAICE ...

9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)

T0.TNAICT

10.2NAIC 2 ...

T0.3NAIC 3 .o
10.4NAICA ..o

10.5NAIC5 ...

T0.B6NAICK ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)

TIANAICT
T12NAIC 2 ..o
T13NAIC 3 .

11.4 NAIC 4 ...
11.5NAICS ...

T1BNAICE ..o,

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1
12.2 NAIC 2
12.3NAIC 3.
12.4 NAIC 4.
125NAIC 5.
12.6 NAIC 6
12.7 Totals

0

..... 004,455 |.

0

994,455 |.

.004,455
0

994,455

994,455

994,455




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)

13.1 NAIC 1
13.2 NAIC 2
13.3NAIC 3
13.4 NAIC 4
13.5NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —

Fair Value

14.1 NAIC 1
14.2 NAIC 2
14.3 NAIC 3
14.4 NAIC 4
14.5 NAIC 5
14.6 NAIC 6
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals

. Bonds Issued by

Funds Representing Operating

Entities (Unaffiliated)

161 NAIC T e o+ .0
16.2 NAIC 2. .0
16.3 NAIC 3. .0
16.4NAIC A ..o 0
T6.5NAICS ..o 0
T6.8NAIC B ..o 0
16.7 Totals 0

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3 NAIC 3
17.4 NAIC 4
17.5 NAIC 5
17.6 NAIC 6

17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3
18.4 NAIC 4 .
18.5NAIC 5.
18.6 NAIC 6
18.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 5 6 7 8 9 11
Over 1 Year Over 5 Years No Maturity Col. 7as a % of | Total from Col. 7 Total Publicly
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Traded

. Bank Loans - Issued (Affiliated)
19T NAIC T e
19.2NAIC 2.
T9.3NAIC 3 .o
194 NAIC 4 ..o
19.5NAIC 5. .
T9.8 NAIC B ...
19.7 Totals

. Bank Loans — Acquired (Unaffiliated)

20. 1 NAIC T oo
20.2 NAIC 2 ..t
20.3 NAIC 3 ..t
20.4 NAIC 4 .
20.5NAIC5.
20.6 NAIC 6 .
20.7 Totals

.................. 662,294
............... 5,331,237
e 12,604,898 |...
............... 1,019,823

0

................ 204,282
............. 6,035,771

.. 13,753,111
118,350
0

........... 866,576

11,367,008

.26,358,010 |.
......... 1,138,173

0

.................. 866,576
............. 11,367,008

.26,358,010 |.

............... 1,138,173

0

19,618,252

20,111,514

39,729,766

39,729,766

. Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

60I1S

. Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)
221 NAIC T e
22.2NAIC 2.
22.3NAIC 3 ..t

224 NAIC 4 ..o
22.5NAICS. .

226 NAIC B ...

22.7 Totals

. Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .

23.8 NAIC 6 ...

23.7 Totals

. Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

251 NAIC T oo
25.2NAIC 2.
253 NAIC 3 .
254 NAIC 4 .o
255NAIC 5. .
256 NAIC B ..o
25.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3NAIC 3
26.4 NAIC 4 .
26.5NAIC 5.
26.6 NAIC 6 .
26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

27 ANAIC T e
272NAIC 2 .o
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5. .
276 NAIC B ..o
27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -
Guaranteed

281 NAIC T oo
28.2NAIC 2.
28.3NAIC 3.
284 NAIC A ..o
285 NAIC S ..o
286 NAIC B ..o
28.7 Totals

. Agency Commercial Mortgage-Backed Securities -
Guaranteed

291 NAIC T e
29.2NAIC 2.
29.3NAIC 3 .
294 NAIC 4 ..o
29.5NAIC 5. .
298 NAIC B ..o
29.7 Totals

. Agency Residential Mortgage-Backed Securities —
Not Guaranteed

30.1 NAIC 1
30.2 NAIC 2
30.3NAIC 3
30.4 NAIC 4 ...
30.5NAICS ...
30.6 NAIC 6
30.7 Totals

137,069, 266

113,353,341

89,824,126




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years

Through 20 Years

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed

31.1 NAIC 1
31.2 NAIC 2
31.3NAIC 3
31.4 NAIC 4
31.5NAIC 5
31.6 NAIC 6
31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

32.1 NAIC 1
32.2NAIC 2
32.3 NAIC 3

324 NAIC4 ...
32.5NAICS ...
326 NAICG ...

32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed

Securities (Affiliated)

33 NAIC T e
33.2NAIC 2 ..o

33.3NAIC 3 ...

33.4NAICH4 ...

335 NAICS ..o

338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...

34.4 NAIC 4
34.5NAIC 5
34.6 NAIC 6
34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3NAIC 3
35.4 NAIC 4
35.5NAIC 5
35.6 NAIC 6
35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals

21,959,341

10,514,923

32,474,264




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Non-Agency — CLOs/CBOs/CDOs (Affiliated)
B7ANAIC T e
37.2NAIC 2 ...
B7.3NAIC 3 ..ot
B7ANAIC A ..ot
37.5NAICS ...
B7.6NAIC B ...

37.7 Totals

. Other Financial Asset-Backed Securities
(Unaffiliated)

38ANAIC T e e 12,642,073 |............. 16,007,672 |.................. 436,439 |...ocoovveee 30,694 | [V — D.9,0. RN O 29,116,878 |[...cocveveeeee. 2.4 ... XXX v e D,0. 0 SRR R 14,825,719 |............. 14,291,159
B38.2NAIC 2 ..ot e 343,175 | 1,372,700 |............... 1,456,557 |..ccvevnn. 319,933 | 575,879 |........... D.9, 0. RN T 4,068,245 |......coovvev 0.3 [ XXX v e D,9, 0. RN O 2,852,500 |..cooeeee 1,215,745
38.3NAIC 3 ... . . . ...89,981 |... .. 1,004,961 |.. ..815,000 |..
38.4 NAIC 4 ... .0 . .
385 NAICS ...ooiieeieeienenenesenesenesese e O e O e O e O 0]..
BBBNAIC 6 ..o 0

38.7 Totals

Zlis

. Other Financial Asset-Backed Securities
(Affiliated)
39T NAIC T e
39.2NAIC 2 ...
B9.3NAIC 3 .
B394ANAIC A .o
39.5NAICS ...
B9B NAIC 6 ..o

39.7 Totals

. Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...

40.7 Totals

. Equity-Backed Securities (Affiliated)
A1 ANAIC T e
A1.2NAIC 2 .
41.3NAIC 3 ...
41.4NAIC 4 ...
41.5NAICS ...
418 NAIC B ..o

41.7 Totals

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6

42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)

A3 1NAICT

43.2NAIC 2 ...

43.3NAIC 3 ..o
43.4NAICA ..o

43.5NAICS ...

436 NAICK ..o

43.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)

44 1NAICT
442NAIC2 ...
443 NAIC 3 ...

444 NAIC 4 ...
44 5NAICS ...

446 NAICK ..o

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)

A5 1NAICT
452NAIC 2 ...

453 NAIC 3 ...
45.4 NAIC 4 ...

455 NAICS ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...

46.4NAICA ..o
46.5NAICS ..o
46.6NAICK ...

46.7 Totals

o oo

o o

o o o

o o

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)

A7 ANAICT

47.2NAIC 2 ...

473 NAIC 3 ..o
A7TANAICA ..o

47.5NAICS ...

A7BNAICK ..o

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)

48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals

o o o

o o




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 NAIC T e (d) ....130,857,830 |.......... 430,438,819 |........... 281,978,770 |........... 103,099,662 |............. 35,397,077 | [V 981,772,158 2 et XX e o XK e [ 764,424,207 |........... 217,347,951
52.2NAIC 2 ... ) . 34,799,638 |... ...74,416,929 |.... ..46,070,483 . . e, 156,182,863 |.. . . . . ... 107,837,733 |.. ...48,345,130
52.3NAIC 3 . (D) e 740,138 |............. 25,226,902 |............. 15,875,319 [ 106,963 | 89,981 [ 0 e 42,039,304 A XK e e XK i [ 17,585,672 |............ 24,453,633
524ANAIC 4 .o (D) e 139,553 |.ooeeeeee 22,335,911 | 16,570,487 |...ovoreeeeeen 34,859 | O i 0 o 39,080,810 /28 NERRD ¢ ¢ CNN RUNRORD ¢ ¢ GO RUS 27,662,792 |............ 11,418,018
52.5NAICS ... ) 622,706 |.....ocvvenvne 3,650,645 |.................. 517,439 |..ccoovn. 994,455 | (V1 A 01]() oo 5,785,245 [...oveeieee 0.5 | U XXX e e XX e [ 1,611,140 |.............. 4,174,105
52.6 NAIC6 ... N 0 6,840 0 0 0 0](c) 6,840 0 6,840
B52.7 TOtalS ..o 167,159,866 |........... 556,076,047 |........... 361,012,498 |........... 104,555,871 |............. 36,062,938 |......cocoeveverienne 0 [(b) 1,224,867,220 |.....ccovcueeeeees 1000 [t XXX o XK 919,121,544 |........... 305,745,677
52.8 Line 52.7 as a % of Col. 7 13.6 45.4 29.5 8.5 2.9 0.0 100.0 75.0 25.0
53. Total Bonds Prior Year
53 ANAIC T i e 97,907,699 |l 311,820,057 |.......... 294,422,221 |........... 115,836,581 |.............40,599,267 |......cocoovevererreerees O [ XX oo XX e oo 860,585,825 |....c.cooveverre 75.6 | 770,071,316 |............. 90,514,508
53.2NAIC 2 .o e 14,004,094 83,405,360 |............. 88,657,398 |.............. 1,853,451 e XXX i [ 187,970,303 |.....oovevree 16.5 |........... 157,261,832 |............. 30,708,471
53.3NAIC 3 ... ...20,685,817 |............. 17,718,200 |..... ....34,552 |.. WO ...38,728,003 |.... B 18,208,862 |.. ...20,519,141
53.4NAIC 4 ... ...28,915,937 |............. 16,901,065 |..... 0 WO e XXX i [ ...46,379,492 |.... L4 .34,061,465 |.. ...12,318,027
535 NAICS ..o e O 2,816,823 |..................599,483 |........cocoovrr 0. [(c R 3,416,306 |.... ..0.3 ] ..1,097,787 | 2,318,519
53.6 NAIC 6 ... 603,676 0 (c) 617,905 0.1 81,223 536,682
53.7 TotalS oo feeee. 112,827,947 |l 448,247,669 |........... 418,298,367 |........... 117,724,584 (b) 1,137,697,834 |........ccovvcene 100.0 |........... 980,782,485 |........... 156,915,349
53.8 Line 53.7 as a % of Col. 9 9.9 39.4 36.8 10.3 100.0 XXX 86.2 13.8
54. Total Publicly Traded Bonds
541 NAIC T i e 11,292,009 |l 306,715,023 |........... 243,279,054 |........... 101,968,287 |.............35,169,334 |.......ccoeveerrereen. O 764,424,207 A XK e e XK [ 764,424,207
542 NAIC 2 ... ...65,311,842 |.... ..38,121,362 ... 107,837,733 |.. ... 107,837,733 |..
54.3NAIC 3 ..o . 628,184 | 9,287,320 |.... 0,613,195 | 56,974 | O e O 17,585,672 |.. ....17,585,672 |.
544 NAIC 4 ... ...13,606,900 |.... ..13,951,202 .27,662,792 |.. .27,662,792 |..
B45NAICS ..o e 329,920 | 1,162,871 oo 118,350 [ O [ O e O e 1,611,140 [ 001 | XX e e XX [ 1,611,140

54,8 NAIC 6 ... 0 0 0 0 0
54.7 TOAIS ..ot e 82,724,973 |........... 396,083,956 |........... 303,083,163 |........... 102,060,119 |............. 35,169,334 | [V IO 919,121,544 | 7520 [ XK e e XK [ 919,121,544
548 Lineb4.7asa % of Col. 7 ..o forl 9.0 [ 3.1 [ 33.0 [ 11 | 3.8 | 0.0 [ 100.0 [ XX e XXX e XX oo 100.0
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52 6.8 32.3 24.7 8.3 2.9 0.0 75.0 XXX XXX XXX 75.0 XXX
55. Total Privately Placed Bonds
551 NAIC 1 i .93, 060,322 . 123,723,796 |.............38,699,715 |......c........ 1,131,375 | 227,743 [ 0 e 217,347,951 T XK [ XX o XX o 217,347,951

55.2NAIC 2 ...coocoiiicrienieseeseeeeesnesne e 30,395,109 | 9,105,087 |....cveeeernn 7,949,122 [ 319,033 | 575,879 i O [ 48,345,130 |. ...48,345,130

55.3 NAIC 3 ... ...15,939,582 |.... 49,990 |.. .24,453,633 |.. ...24,453,633
55.4 NAIC 4 ... IR 8,729,011 |.... 0]. 11,418,018 |.. ...11,418,018
555 NAIC 5 ..ottt 292, 186 | 2,487,774 994,455 | O e 0 4,174,105 | 003 [ XK o XK et XX e e 4,174,105
55.6 NAIC 6 6,840 0 6,840 6,840
55.7 TotalS ..oveveeeeeeieiiecieereceeeeeeeeeseeee ... 84,434,894 | 159,992,001 |.............57,929,336 |............... 2,495,752 |.ooreene 893,604 |- [V IO 305,745,677 v 25,0 o X o XXX e e XK [ 305,745,677
55.8 Line 55.7as @ % of Col. 7 ......covvuevnccrncs | 27.6 [ 52.3 [ oo 1829 [ 0.8 [orereeeeeerreenes 0.3 [ 0.0 [ 100.0 [ XX oo XX e X e XXX [ 100.0
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 6.9 13.1 4.7 0.2 0.1 0.0 25.0 XXX XXX XXX XXX 25.0

(@) Includes $ e 302,237,835 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ .o 1,350,413 currentyear, $ ..cooccoviriniiniee 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ . 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 34,966,793 ; NAIC2 $ .......... 29,966,303 ; NAIC3 $.covcvvrcines 4,948 ; NAIC4 $ .o, 0; NAIC5 $.ovevennne 246,052 ; NAIC6 $.ooeeeerne. 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3
Other Short-term
Investment Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YE@I ........cuiiiiiiieet ettt e e e e et et e e o2 e s e e e e e e e e e b e s e s e e e e e e e e e s e e e e e e a2 o2 e s e e e e e s e s e s e s e e e b e s e s e e e e e e e s e s e s e e e b e b et e e et et e n e e e nnenne e nas
(00 o) Y a T a o (=Y g BTNy (g T=T gL T Lol o U (Yo RS OSPR
ACCTUAL OF AISCOUNL ...t h b e b e bbb e b e b b e b b e b e 0o b0 b oo b e b e s e b e b b e b e b e s e s eb e 0o b e e b e e e b o0 e b e h e b e b e b e b e b e b e 0o b 0o b e 0o b e b oo b e s e b e b e b e b b e b e e b e bbb bbb
(8T = = Yo R Ve (T W T ol Y=Y (o (=Yt o= T RSSO
TOtal GAIN (I0SS) ON AISPOSAIS ...ttt ettt ettt et et et e e e s e e e et s e b e s e b e e e e e s e s e s e e e e e s e s e s e s e s e e e e e s e s e e e s e e e s e s e s e s e e e e e s e e e s e s e e e e e s e s e s e e e e e s e e e s e e e e et e bt b et e e e e et e b et e e et et ettt e n e
(D 1=To [V le Qoo gty fo Lot = o g I (=T otV =Yo I o o [T T LT | SO PP URPRRPRONE
[BI=Yo [ Tor =Ta g Lol g (4= iTeTa o] i o Ty =T a0 U] o HO TSSOSO PRUPRPPRPRRRUPRIOt
Total foreign exchange change in DOOK/AAJUSEA CAITYING VAIUE ..........cc.oiiuiiiiiiiii ittt sttt e e bt et e e bt e bt eaeeeaeeea e e eh e e eE e e b e e b e e a s e 2as e e et e eH et eh e e Sh e e eh e e b £ e e e em et ean e ean e e EeeeheeeE e e b e e bt e m b e embeemseemeeemeeeheeabeenbeenseenneanne
Deduct current year’s other-than-temporary iMPaIMMENT FECOGNMIZEM ............uiiiiiiiiii ittt bttt ettt ettt e E et £ eh e eb £ ee £ eh e 48 £ 48 £ £h £ S E £ eE £ eE £ eE £ 4E £ Sh £ 4E £ eE £ 4E £ e E £ eh £ e E £ eE £ £ E £ e E £ eE £ e E £ e E £ e E e e b e eh e eh e eh £ eE e e b e e b e e bt eb e e bt e bt e bt ebeebeebenee s
Book/adjusted carrying value at end of current Period (LINES TH2+3+4H5-8-TF8-9) ........coiiiiieiiiitiiie ettt ettt e e bt e st e eaeesseesaeesheeaaeeaseeaseeabeea e e ea e e ea e e eh e e s e e A e e ea s e oAt e ea e e ee e e ea e e aR e e b e e b e en b e e mbeeabeemeeeaeenaeeabe e beenbeenbeanneans
[DT=YoTUTe el = I aToTgF=To g1 T=To I Ta g oTU g TP

Statement value at end of current period (Line 10 minus Line 11)

.............................. 144,806

.............................. 383,900

250,999

.............................. 144,806

.............................. 383,900

250,999




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 65,674,260 |.....oceeererricieinieene [V 65,674,260 |....cooveceereereeeeceeran
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 1,322,779,575 |oveeene 297,885,270 |............ 1,024,894,305 |...coovvvereeiiciciein
3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 547,826 |.....ccoovvcncnnes 547,826 |....ooeeieeiierricrrienne (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 1,230,553,362 |..cccvrrennee 233,500,000 |.....ccvenee 997,053,362 |....ovveverereiieieiereian
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oot [ennsninins 158,448,300 |....cccvcvnee. 64,933,096 |................ 93,515,204 |
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN

12. Statement value at end of current period (Line 10 minus Line 11) 158,448,300 64,933,096 93,515,204

Si21
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Restr- Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
icted Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Asset Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Bldg & Site 808 N. Highlander Way ..........oeeeeeees [oeeeeneits Howell Looooeiiiiiiiiinnnnns Ml . 12/31/1992 .. |. 02/22/2013 .. |............ 25,442,871 oo [V 4,684,858 |............. 4,684,858 |................ 337,587 |.eveeeeiiiiiiiiiiiinnn O [ [V (337,587).ccveeeeeneinnnnnnnnnns [V 1,594,728 |.....evvueeeeee 334,304
0299999. Property occupied by the reporting entity - administrative 25,442,871 0 4,684,858 4,684,858 337,587 0 0 (337,587) 0 1,594,728 334,304
0399999. Total property occupied by the reporting entity 25,442,871 0 4,684,858 4,684,858 337,587 0 0 (337,587) 0 1,594,728 334,304

0699999 - Totals

25,442,871

4,684,858

4,684,858

337,587 0

(337,587)

1,594,728

334,304
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Bldg & Site 808 N. Highlander Way ........cccoeereriereneniniinieniiniesienienieniennens HOWE | sttt I [ 12/31/1992 e | ettt neneeen [oeenesenrsenesenesenenenenssQ |orvrenisenisenensnensrenerens0 |enein e [\ TN 138,937
0199999. Acquired by purchase 0 138,937

0399999 - Totals

138,937




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO3, E04, EO5, EO6



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

203

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
Restr- SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP icted Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Asset Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [AEA Mezzanine Fund IV, LP .....ccccuvnnnnnnnnnnee STAMFORD ... AEA Mezzanine Partners IV LP ............. ..|....07/23/2018 ...|...... PR R 1,179,699 |........ 1,179,699 |........ 1,179,699 |.......... (57,855)]..ccceeeinnns 0 [V O, 0fonnnee 203,774 |........ 553,146 |...... 0.507

000000-00-0 . [AEA Mezzanine Fund 111,
000000-00-0 . |AEA Middle Market Debt Fund II11, LP
000000-00-0 . [Argosy Investment Partners V, LP

STAMFORD ...
STAMFORD .
WAYNE ..

AEA Mezzanine Partners LP ......... . ....06/20/2014 ...
.| AEA Middle Market Debt Fnd 111 .12/14/2016 ..
.[Argosy Investmnt Partners V LP .04/01/2015 ..

... 37,572 |........... 25,836 |...
. 24,614

.1,833,153

.. 25,836 | (7,591))...
(30,766)

.. (839,849)

...... 0.522
0.870

.. 142,626 |.
,508,514 |.

.386,498

o o oo
o o oo

000000-00-0 . |AEA Middle Market Debt Fund IV, LP . STAMFORD . AEA Middle Market Debt Fnd IV .... ...05/31/2019 ... |...... 2.......)-.......1,525,265 |........ 1,577,555 |........ 1,577,855 |....ooeeee. 12,858 |oeeeeiiiiiiiis O [ O et O e 0 e 202,034 355,159 0.549
Barings Real Estate Credit Strategies VII, LP

000000-00-0 . HARTFORD Barings Real Estate Credit Str ... ....03/30/2017 ...|. 752,284 | 752,284 | (167,921 | O e O e O e O e O e 384,369 |...... 1.040

000000-00-0 . |Centerfield Capital Partners I11, LP . INDIANAPOL IS .|Centerfield Capital Partners .07/09/2012 .. 2. . 28,8% .348,563 1.670

000000-00-0 . |Heartwood Partners |11, LP NORWALK .. .|Capital Partners 111, LP .05/30/2018 .. 3. .1,220,962 .0 ..662,888 |. .240,162 0.667

000000-00-0 . |Heartwood Partners I, LP .... NORWALK .|Capital Partners II, LP ... .12/31/72013 .. 3. ... 388,387 ..(183,190) .205,704 1.072

000000-00-0 . |Falcon Strategic Partners V, LP BOSTON . .|Falcon Strategic Partners V . .06/13/2016 .. 2. .3,176,498 .. (422,093) 922,114 0.696

000000-00-0 . [Falcon Structured Equity Partners, LP BOSTON . .|Falcon Structured Equity Ptner .05/06/2019 .. 2. .1,665,354 . 88,945 .201,007

000000-00-0 . [Falcon Strategic Partners IV, LP BOSTON ... Falcon Strategic Partners IV oof....12/26/2013 ... |...... 2eeeeeiinnnn. 2,623,708 |........ 1,297,460 |... ..(266,401)|...

000000-00-0 . |GCG Investors IV, LP .... GCG Investors IV, LP .... . o |....08/14/2017 ... ...... 2.ie.... 1,653,064 |........ 2,189,381 |... ... 251,218 |...

000000-00-0 . |GCG Investors IIl, LP ... GCG Investors I1, LP ... .|-...08/15/2014 ...|...... 2ueeeii el 423,857 .. 416,284 |... ... (7,578))...

000000-00-0 . |Graham Partners IV, LP NENTOWN SQUARE .. Graham Partners IV, LP -|-...06/20/2017 ...|...... 3 ... 17,659 |...

000000-00-0 . |Graycliff Mezzanine |1, NEW YORK Graycliff Mezzanine |11, of--.. 1070272018 ... |...... 2

000000-00-0 . [Harvest Partners SCF I1, NEW YORK ... Harvest Partners SCF |1, -|---.06/28/2018 ...|...... 2

000000-00-0 . |Harvest Partners SCF I, NEW YORK ... Harvest Partners SCF, LP ..... ....09/27/2016 ...|...... 2 .

000000-00-0 . | Ironwood Mezzanine Fund IV, LP ... Ironwood Mezzanine Fund IV, LP ... ....06/12/2018 ...|...... 2 . 680,195 |..

000000-00-0 . |LBC Credit Partners Ill, LP . PHILADELPHIA .|LBC Credit Partners [l1, LP . 1172172013 .. 2. . 444,626 .250,000

000000-00-0 . |LBC Credit Partners IV, LP .. PHILADELPHIA .|LBC Credit Partners IV, LP .. .01/13/2017 .. 2. .500,000

000000-00-0 . |North Haven Credit Partners 11, LP . NEW YORK ... .|North Haven Credit Partners |1 .12/22/2014 .. 2.

NEW YORK ...
NEW CANAAN ...
NEW CANAAN ...
DALLAS .
DALLAS .
DARIEN ....
DETROIT ..
NEW YORK ...
NEW YORK .

+[-+-.03/30/2017 ...
o |-... 1170972015 ...
- |....07/16/2012 ...
.[---.03/03/2011 ...
<[---. 1170972016 ...
o|---.08/27/2017 ...
o[- 1270972015 ...
....10/06/2017 ...

.06/1172015 ..
.03/31/2015 ..
. 1173072019 ..
+[---. 1073172019 ...
+[---.08/3172019 ...
o|---- 1272072019 ...

... 12/23/2019 ...

000000-00-0 . [Morgan Stanley Prime Property Fund, LLC
000000-00-0 . [New Canaan Funding Mezzanine VI, LP ...
000000-00-0 . [New Canaan Funding Mezzanine V, LP ....
000000-00-0 . [Newstone Capital Partners II, LP ...
000000-00-0 . [Newstone Capital Partners Il1, LP ..
000000-00-0 . |PA Direct Credit Opportunities Fund I, LP ..
000000-00-0 . [The Peninsula Fund VI, LP ......cccvvvvrrrinnnnns
000000-00-0 . |Siguler Guff SBCOF I,
000000-00-0 . [Spire Capital Partners IIl, LP
000000-00-0 . |TCW Direct Lending, LLC . LOS ANGELES
000000-00-0 . [Falcon Private Credit Opportunities VI, LP .. .. |BOSTON ....
000000-00-0 . |Siguler Guff SBCOF Il, LP ....cooeeriiuuinnnannne ceeeeeeen. | NEWOYORK .
000000-00-0 . |Graham Partners V, LP NENTOWN SQUARE ..
000000-00-0 . |North Haven Credit Partners 11, NEW YORK

Morgan Stanley Prime Property ....
New Canaan Funding Mezz VI, LP ...
New Canaan Funding Mezz V, LP ....
Newstone Capital Partners Il ...
Newstone Capital Partners I11 .
PA Direct Credit Opport. Il ....
Peninsula Fund VI LP
Siguler Gulf SBCOF I, LP
.|Spire Capital Partners IIl LP .
.| TCW Direct Lending LLC ..
.|Falcon Private Credit Opp. VI
Siguler Guff Small Business Il ...
Graham Partners V, LP
North Haven Credit Prtners |11

... (64,572)]...
.. (58,466)|...

.118,939
744,971
.1,135,085

........210,740
........ 407,397 |........220,338
........ 278,180 |..... 1,487,257

0O 0O 0O 0O 0000000000000 ODOODODOOOOO OO0 O OO O O
0O 0O 0O 0O 0000000000000 ODO0OODODOODOOO O OO O OO O O

000000-00-0 . [Newstone Capital Partners IV, LP . DALLAS .... Newstone Capital Partners IV ... . .
000000-00-0 . |The Peninsula Fund VII, LP DETROIT .. Peninsula VII, LP o[- 0271272020 .. )il 2eee e 1,953,483 Ll 2,036,012 |...
000000-00-0 . [Spire Capital Partners IV, LP ...ccvevuiinnnnnn NEW YORK . Spire Capital Partners IV,LP ... .]....08/01/2020 ... |...... 3..eiii)ernn..n. 1,273,394 ... 1,519,681 |...
000000-00-0 . |PA Direct Credit Opportunities Fund |11, LP . DARIEN ... PA Direct Credit Opport. I11 ... o[---.10701/2020 ... ...l 2ueeefen 1,831,749 Ll 1,831,749 |...
000000-00-0 . |GCG Investors V, LP CHICAGO .. GCG Investors V, LP . ..[....10/01/2020 ...|...... 2.......|........1,629,663 |........ 1,629,663 |...
000000-00-0 . [Argosy Investment Partners VI, LP .. WAYNE Argosy Investment Partners VI, LP . oof....12/14/2020 ...|...... 2.......]........1,829,083 |....... 2,110,608 |...
Harvest Partners Structured Capital Fun
000000-00-0 . |Harvest Partners SCF |11, LP NEW YORK ... e 1271472020 L)l 2en e 1,762,070 | 1,774,492 |... 0. e 0 e O e, 256,971 |........ 643,495
000000-00-0 . [Performance Direct Investments IV, LP ... GREENWICH ... Performance Direct Investments IV, LP . -[---.08/09/2021 ... [...... 2.......)........ 2,523,558 |........ 3,075,269 |... 0. RNV FO N AN 366,625 |.........
000000-00-0 . [Heartwood Partners IV, LP Heartwood Partners IV, LP .... .|....06/30/2021 ...|...... 2.......|........1,915,030 |....... 1,988,711 |... .0 .0
000000-00-0 . [Barings Real Estate Debt Income Fund .... HARTFORD ... Barings Estate Debt Income .. LG 1271372021 e el 3,094,971 . 3,187,202 |... L0 L0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . | Ironwood Capital Partners V, LP ........ccoeeeens Ironwood Mezzanine Fund V, LP ......ccccs |vvvnnns wieeeeens ..08/17/2022 ...|...... e 2,139,888 |........ 2,139,888 |........ 2,139,888 |........... 11,886 [....oeeeeeeeen O e O [ O [ 01112 200,8283 ... 1,772,859 |...... 1.050
000000-00-0 . [Audax Direct Lending Solutions Il-A, LP ...... .| Audax Direct Lending Solutions II, LP . |. ....00/20/2022 ... |...... 2 1,785,790 |....... 1,785,790 |....... 1,785,790 [...ooeeenn (62,818)[cceeeeeee s O e O e O e 01100, 206,296 .. 1,290,844 |...... 0.100
000000-00-0 . [Siguler Guff SBCOF 111, LP ..eevvreneeeennnannnns ..|Siguler Guff Small Business Il ......... | ....08/14/2023 ... |...... 2 1,552,769 |........ 1,586,693 |........ 1,586,693 |.. 052,838 [ O e O [ O [ O 156,989 | 1,413,000 |...... 0.512
000000-00-0 . [Falcon Private Credit Opportunities VII, LP . .|Falcon Private Credit Opp. VII .......... ....03/31/2023 ... |...... 2 1,043,171 |....... 1,082,377 |....... 1,082,377 |.. 26,145 [ O [ O e O e O e O 521,075 |...... 0.29
000000-00-0 . [Graham Partners VI, LP .. NEWTOWN SQUARE . Graham Partners VI, LP .. .05/04/2023 .. L3 1,518,944 |....... 1,648,676 |....... 1,648,676 . 147,178 |.. .913,930 |. .
000000-00-0 . [GCG Investors VI, LP A oo JOHICAGO tevvvnviiiiiiiiiiiiiiinnss |ovninnns IL.........|GCG Investors VI, LP ..... e ...10/18/2028 ... |...... 2 .1,634,519 [........ 1,648,624 |........ 1,648,624 |.. ... 81,935 . L0 O 0 766,775 |...... 0.845
2599999. Interests in joint ventures, partnerships or limited liability companies ding non-registered private funds) - other - unaffiliated 77,002,425 75,399,127 75,399,127 (1,873,715) 0 0 0 0 6,932,620 [ 26,557,638 [ XXX
Sixth Street Private Asset Based Investment Sixth Street Private Asset Based
000000-00-0 . [FUNd | .oeeeerreieeeeeeeie e e eeen e eeee | e GEORGE TOWN ...eevvveeeeeeeieees [ CYM........ INVESEM e [ e ....05/16/2025 ... |oeeveee i | 86,839 [.......... 104,500 |........... 86,839 |oeeuueieeeeinnnns (VN PO (U P (U P (U P [ O [V SO 662,730 |...... 0.050
000000-00-0 . [AG ABC Structured Note, LP ......cccvveeviiiiinnnn |eeeenes NEW YORK ..ovvvvvenniiiiininiieiins oo NY...es AG Asset Based Credit GP, LLC ..o Joveeeeens woeeiinnns ....10/08/2025 ... | coeeen e | 407,500 |.......... 407,500 |.......... 407,500 |..eeuuniiiinnnnns [ (O (O (O (O [ 92,500 |...... 0.044
4499999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 494,339 512,000 494,339 0 0 0 0 0 0 755,230 [ XXX
6899999. Total - unaffiliated 77,496,764 75,911,127 75,893,466 (1,373,715) 0 0 0 0 6,932,629 27,312,868 XXX
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0] XXX
7099999 - Totals 77,496,764 75,911,127 75,893,466 (1,373,715) 0 0 0 0 6,932,629 27,312,868 XXX

Line

cooooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 AEA Mezzanine Fund 1V, LP ... | STAMFORD .| AEA Mezzanine Partners IV LP .... ....07/23/2018 ... .0 . .. 130,072 0. ...0.507
000000-00-0 . ..| AEA Middle Market Debt Fund II1, LP .| STAMFORD .. AEA Middle Market Debt Fnd I11 . ....12/14/2016 .. 0 0 0.870
000000-00-0 . ..| AEA Middle Market Debt Fund IV, LP . | STAMFORD AEA Middle Market Debt Fnd IV ....05/31/2019 .. 0 0 0.549
000000-00-0 . ..|Hear twood Partners [I1, LP .. . | NORMALK . Capital Partners IIl, LP ... ....05/30/2018 .. 0 0 0.667
000000-00-0 . ..|Hear twood Partners II, LP ... . | NORWALK . Capital Partners II, LP .. ....12/31/2013 .. 0 0 1.072
000000-00-0 . ..|Falcon Strategic Partners V, LP . BOSTON .. Falcon Strategic Partners V .. ....06/13/2016 .. 0 0 0.69%
000000-00-0 . ..|Falcon Structured Equity Partners, LP BOSTON .. Falcon Structured Equity Ptner . ....05/06/2019 .. 0 0 0.663
000000-00-0 . ..|GCG Investors IV, LP ... . | CHICAGO ... GCG Investors IV, LP ..... ....03/14/2017 .. 0 0 1.455
000000-00-0 . ..| Graham Partners IV, LP . . [ NENTOIN SQUARE Graham Partners 1V, LP ... ....06/20/2017 .. 0 0 0.545
000000-00-0 . ..|Graycliff Mezzanine III, LP NEW YORK ... Graycliff Mezzanine I11, LP ....10/02/2018 .. 0 0 2.085
000000-00-0 . ..|Harvest Partners SCF |1, LP NEW YORK .. Harvest Partners SCF |1, LP .. ....06/28/2018 .. 0 0 0.382
000000-00-0 . ..|Harvest Partners SCF I, LP .. NEW YORK Harvest Partners SCF, LP ... ....00/27/2016 .. 0 0 1.329
000000-00-0 . ..| Ironwood Mezzanine Fund IV, LP . |AVON ... Ironwood Mezzanine Fund IV, LP . ....06/12/2018 .. 0 0 1.831
000000-00-0 . ..|North Haven Credit Partners II, LP NEW YORK North Haven Credit Partners |1 . ....12/22/2014 .. 0 0 0.519
000000-00-0 PA Direct Credit Opportunities Fund I, LP . DARIEN ...|PA Direct Credit Opport. I1 ....03/27/2017 ... .0 . 0. ...0.436
000000-00-0 Falcon Private Credit Opportunities VI, LP .... .|Falcon Private Credit Opp. VI ... ....11/30/2019 ... .0 .0 .. ..0.227
000000-00-0 . ..|Siguler Guff SBCOF II, LP ... . . Siguler Guff Small Business Il . ....10/31/2019 .. 0 0 1.490
000000-00-0 . ..|Graham Partners V, LP ........ NEWTONN SQUARE Graham Partners V, LP .......... ....08/31/2019 .. 0 0 0.213
000000-00-0 Nor th Haven Credit Partners IIl, LP .. ... |NEW YORK ..|North Haven Credit Prtners Il . ....12/20/2019 ... .0 . 0. ...0.313
000000-00-0 Newstone Capital Partners IV, LP ... |DALLAS .. .|Newstone Capital Partners IV .... ....12/23/2019 ... .0 .0 .. .. 0.352
000000-00-0 . ..| The Peninsula Fund VII, LP ........ .| DETROIT . Peninsula VII, LP ............ ....02/12/2020 .. 0 0 0.549
000000-00-0 . ..|PA Direct Credit Opportunities Fund Il1, LP . | DARIEN .. PA Direct Credit Opport. I11 . ....10/01/2020 .. 0 0 0.270
000000-00-0 GCG Investors V, LP CHICAGO . ..|GCG Investors V, LP ....10/01/2020 ... .0 . 0. ...0.714
000000-00-0 Argosy Investment Partners VI, ... | WAYNE .|Argosy Investment Partners VI, LP ....12/14/2020 ... .0 .0 .. .. 0.474
000000-00-0 . ..|Harvest Partners SCF III, LP ........ . |NEW YORK .. Harvest Partners Structured Capital Fund ....12/14/2020 .. 0 0 0.169
000000-00-0 . ..|Performance Direct Investments IV, LP . | GREENWICH . Performance Direct Investments IV, LP . ....03/09/2021 .. 0 0 0.779
000000-00-0 Hear twood Partners IV, LP ... | NORWALK ... .| Hear twood Partners 1V, LP ....06/30/2021 ... .0 . .0 .. ...0.620
000000-00-0 Barings Real Estate Debt Income Fund . . | HARTFORD .. .|Barings Estate Debt Income .... ....12/13/2021 ... .0 .0 .. ...0.800
000000-00-0 . ..| Ironwood Capital Partners V, LP ....... . |AVON ... Ironwood Mezzanine Fund V, LP ....08/17/2022 .. 0 0 1.050
000000-00-0 . ..| Audax Direct Lending Solutions II-A, LP . | NEW YORK Audax Direct Lending Solutions I1, LP . ....09/20/2022 .. 0 0 0.100
000000-00-0 . ..|Siguler Guff SBCOF IIl, LP .. NEW YORK .. Siguler Guff Small Business Il .. ....03/14/2023 .. 0 0 0.512
000000-00-0 . ..| Graham Partners VI, LP . . [ NEWTONN SQUAR . Graham Partners VI, LP ... ....05/04/2023 .. 0 0 0.301
000000-00-0 GCG Investors VI, LP ... .... | CHICAGO ............ .. ...10/18/2023 ... ...0 |.. .. .0 .. ..0.845
2599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - 0 7,198,593 0
000000-00-0 ... Sixth Street Private Asset Based Investment Fund | .. GEORGE TONN ..o oo CYM........ | Sixth Street Private Asset Based Investm .. |....05/16/2025 .. .. ... 64,107 |.... 0. ...0.050
000000-00-0 ........[AG ABC Structured Note, LP .. CINEW YORK i | NY.........| AG Asset Based Credit GP, LLC ...ceeevviiiiiuiieiiiiiiiiiiiiiiiiiiiiece e ...10/08/2025 ... ...262,500 |.. 145,000 |.... 0. ... 0.04
4499999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 327,653 209,107 0
6899999. Total - unaffiliated 327,653 7,407,699 0
6999999. Total - affiliated 0 0 0
7099999 - Totals 327,653 7,407,699 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 3

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

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 |Change in 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 Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... AEA Mezzanine Fund 1V, LP . | STAMFORD ... AEA Mezzanine Partners IV LP . |- 07/23/2018 ..|. 12/09/2025 .| ...309,233 [.... . ..309,233 |........... 309,233 |...
000000-00-0 ..... AEA Middle Market Debt Fund I11, LP . STAMFORD .| AEA Middle Market Debt Fnd 11 . 12/14/2016 ..|. 11/25/2025 .. 1,467,037 |. . 1,467,037 . 1,467,037
000000-00-0 ..... AEA Middle Market Debt Fund IV, LP ........... |STAMFORD ... AEA Middle Market Debt Fnd IV .... . 05/31/2019 ..|. 10/30/2025 .., ....45,539 [.... ... 45,539 |.. 45,539 ...
Barings Real Estate Credit Strategies VII,
000000-00-0 ..... LP .. | HARTFORD Barings Real Estate Credit Str ... . 03/30/2017 ..|. 12/19/2025 .. L T1,793 |
000000-00-0 ..... Centerfield Capital Partners Il1, LP INDIANAPOLIS . .| Centerfield Capital Partners . 07/09/2012 ..|. 12/09/2025 .. . 5,815 .
000000-00-0 ..... Heartwood Partners |11, LP .. NORWALK .. .|Capital Partners II1, LP .. . 05/30/2018 ..|. 12/23/2025 .. . 1,571,083 . 1,571,083
000000-00-0 ..... Heartwood Partners |1, LP ... NORWALK .|Capital Partners II, LP . . 12/31/2013 ..|. 08/08/2025 .. ..630,557 .630,557
000000-00-0 ..... Falcon Strategic Partners V, . BOSTON .|Falcon Strategic Partners V . . 06/13/2016 ..|. 01/15/2025 . .| 26,136 ..26,136
000000-00-0 ..... Falcon Structured Equity Partners, LP BOSTON .|Falcon Structured Equity Ptner . 05/06/2019 ..|. 01/16/2025 ..| 61,191 ..61,191
000000-00-0 ..... Falcon Strategic Partners IV, LP .. BOSTON .|Falcon Strategic Partners IV . 12/26/2013 ..|. 11/14/2025 .. .. 474,337 . 474,337
000000-00-0 ..... GCG Investors 111, LP ..... CHICAGO .. .|GCG Investors I11, LP ... . 08/15/2014 ..|. 04/07/2025 .. 34,107 .. 34,107
000000-00-0 ..... Graham Partners IV, LP . NEWTOWN sq .| Graham Partners IV, LP .. . 06/20/2017 ..|. 04/24/2025 .. 18,136 .. 18,136
000000-00-0 ..... Graycliff Mezzanine I, LP NEW YORK ... .|Graycliff Mezzanine I, LP . . 10/02/2018 ..|. 11/24/2025 .. 66,917 ..66,917
000000-00-0 ..... Harvest Partners SCF I, LP NEW YORK .|Harvest Partners SCF I, LP . . 06/28/2018 ..|. 10/24/2025 .. ..296,630 . 296,630
000000-00-0 ..... Harvest Partners SCF |, LP .... NEW YORK ... Harvest Partners SCF, LP . |- 09/27/2016 ..|. 09/30/2025 .. . 309,717 |...
000000-00-0 ..... Ironwood Mezzanine Fund IV, LP .. AVON Ironwood Mezzanine Fund IV, LP ... . 06/12/2018 ..|. 12/19/2025 .. .553,099 ...
000000-00-0 ..... LBC Credit Partners 1, LP PHILADELPHIA . .|LBC Credit Partners 11, LP . . 11/21/2013 ..|. 03/21/2025 .. .. 17,608
000000-00-0 ..... LBC Credit Partners IV, LP .... PHILADELPHIA . .|LBC Credit Partners IV, LP .. . 01/13/2017 ..|. 07/16/2025 .. . 165,703
000000-00-0 ..... North Haven Credit Partners II, LP ... NEW YORK North Haven Credit Partners |1 ... . 12/22/2014 ..|. 04/24/2025 .. ....188,708 |...
000000-00-0 ..... Morgan Stanley Prime Property Fund, LLC ..... NEW YORK ... Morgan Stanley Prime Property .. . |- 03/30/2017 ..|. 09/29/2025 .. . 138,867 |...
000000-00-0 ..... Newstone Capital Partners II, LP .. DALLAS ... .[Newstone Capital Partners Il . 03/03/2011 ..|. 04/16/2025 ..| . 77,256
000000-00-0 ..... Newstone Capital Partners |11, LP . .. | DALLAS .| Newstone Capital Partners |11 . 11/09/2016 ..|. 12/03/2025 .., .. 760,987 |. .. 760,987 760,987
000000-00-0 ..... PA Direct Credit Opportunities Fund |1, LP . [DARIEN ... .|PA Direct Credit Opport. |1 . . 03/27/2017 ..|. 12/23/2025 .. 177,546 |. .. 177,546 177,546
000000-00-0 ..... Siguler Guff SBCOF I, LP . NEW YORK ... .|Siguler Gulf SBCOF |, LP . 10/06/2017 ..|. 10/31/2025 .., 143,803 |. .. 143,803 . 143,803
000000-00-0 ..... TCW Direct Lending, LLC ... .. |LOS ANGELES .| TCW Direct Lending LLC ..... . 03/31/2015 ..|. 12/19/2025 .. . 13,658 |. 13,658 .. 13,658
000000-00-0 ..... Falcon Private Credit Opportunities VI, LP . [BOSTON ... .|Falcon Private Credit Opp. VI . 11/30/2019 ..|. 04/16/2025 .. 124,632 |. .. 124,632 . 124,632
000000-00-0 ..... Siguler Guff SBCOF II, LP ... ... |NEW YORK ... .| Siguler Guff Small Business Il . 10/31/2019 ..|. 11/26/2025 .. 483,692 |. .. 483,692 . 483,692
000000-00-0 ..... Graham Partners V, LP ..... NEWTOWN SQUARE . .| Graham Partners V, LP ... . 08/31/2019 ..|. 03/31/2025 .., 424,928 |. .. 424,928 . 424,928
000000-00-0 ..... North Haven Credit Partners s NEW YORK ... .|North Haven Credit Prtners . 12/20/2019 ..|. 12/22/2025 .. ,009,616 |. . 1,009,616 . 1,009,616
000000-00-0 ..... Newstone Capital Partners IV, LP ..... ... | DALLAS Newstone Capital Partners IV . 12/23/2019 ..|. 12/10/2025 .. ...268,672 |.... . ... 268,672 |...
PA Direct Credit Opportunities Fund I11, LP
000000-00-0 ..... DARIEN ... PA Direct Credit Opport. 11 ... .. |- 10/01/2020 ..|. 12/19/2025 ..| ...569,530 [.... ....569,530 |...
000000-00-0 ..... GCG Investors V, LP .. CHICAGO .. GCG Investors V, LP .. |- 10/01/2020 ..|. 12/17/2025 ..| ...133,203 |.... .. 133,203 |...
Harvest Partners Structured Capital Fun
000000-00-0 ..... Harvest Partners SCF III, LP .. . | NEW YORK . |- 12/14/2020 ..|. 10/09/2025 .. 42,843 .
000000-00-0 ..... Hear twood Partners IV, LP ... NORWALK .| Heartwood Partners IV, LP . . 06/30/2021 ..|. 08/15/2025 .., . 45,248 |.
000000-00-0 ..... Ironwood Capital Partners V, LP . AVON ... .| I'ronwood Mezzanine Fund V, LP .. . 08/17/2022 ..|. 12/31/2025 . .| 283,823 |. .. 283,823
000000-00-0 ..... Audax Direct Lending Solutions I1-A, LP ..... NEW YORK Audax Direct Lending Solutions |1, LP .. |. 09/20/2022 ..|. 12/02/2025 ..| ....10,839 [.... ... 10,839 |..
000000-00-0 ..... GCG Investors VI, LP ooiviiivviiiiiiiiiiinnnns CHICAGO GCG Investors VI, LP ...iivvvvniiiiiiinnnnns . 10/18/2023 ..|. 05/21/2025 . [......... 70,993 | O o0 e O [ 0 el O 0 70,993
2599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - other - unaffiliated 11,003,482 0 0 0 0 0 0 11,003,482
Sixth Street Private Asset Based Investment Sixth Street Private Asset Based Investm |
000000-00-0 ..... Fund | oo GEORGE TOWN ..evvvveiiieiiniianes Jernnnnnns Lo PPN . 05/16/2025 ..|. 11/21/2025 ..|.eeeuuerrennnee [U PP (U] T (U] T (U] T (U] T (U] T [V 42,420 |............ 42,420 |..ooeeennnnnnes (U] T (U] T (U] T 0
4499999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 0 0 0 0 0 0 0 42,420 42,420 0 0 0 0
6899999. Total - unaffiliated 11,003,482 0 0 0 0 0 0 11,135,902 11,135,902 0 0 0 0
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
7099999 - Totals 11,003,482 0 0 0 0 0 0 11,135,902 11,135,902 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1 - SECTION 1

Showing All Long-Term BONDS - ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912810-UF-3 ..... UNITED STATES TREASURY TA 1,419,199 [o.oennnnnnns 1,500,000 [..eevvvrennns 1,471,875 [oennnnnnnne 1,421,644 |oooveeeiinnnnns 0 oo 2,445 | 0 e 0 ... 4.625 |...... 5.058 ...01/14/2025 ...|....11/15/2044 ... ........... 1,534,688
912828-2A-7 UNITED STATES TREASURY .. 1.4 .. ... 1,684,031 |... 1,725,000 |... 1,699,355 |.. e [ 15,328 |0 [0 1.500 |...... 3.946 ....08/14/2025 ...|....08/15/2026 ...|. .. 1,737,938
912828-2R-0 . UNITED STATES TREASURY 1.A ... 731,602 ...750,000 |. ..734,000 0 | .2.250 ..3.616 0 |....09/30/2025 .. .08/16/2027 .. .. 758,438
912828-3F-5 . UNITED STATES TREASURY 1.A 1,824,170 ,875,000 |. . 1,864,359 .0 | .2.250 ..2.563 ...01/11/2018 . 1171572027 .. .. 1,895,081
912828-311-8 ..... UNITED STATES TREASURY 1.A .. 143,79% 150,000 |. .. 147,244 .0 | .2.750 ..3.658 ....02/03/2023 .. .02/15/2028 ..
912828-51-8 ..... UNITED STATES TREASURY 1.A 474,844 500,000 |. . ..485,686 .0 | .3.125 .. 4.19% ...07/28/2023 .. 11/15/2028 ..
912828-YB-0 ..... UNITED STATES TREASURY 1.A 196,258 . 186,719 |. ..198,522 0 | .1.625 ..1.837 ....12/12/2019 .. .08/15/2029 ..
912828-29-4 ..... UNITED STATES TREASURY 1.A 756,684 ..642,961 |. .. 724,334 .0 | .1.500 ..0.644 ....05/04/2020 .. .02/15/2030 .. .
912828-20-6 ..... UNITED STATES TREASURY .. 1.A .. ... 296,004 |... 263,297 |.... . e o402 |0 0 0.625 |...... 0.764 ....06/03/2020 ...|....05/15/2030 ... |.
912828-20-6 ..... UNITED STATES TREASURY .. 1.4 .. .. 296,004 |... 263,297 |.... . e o402 |0 0 0.625 |...... 0.764 ...06/03/2020 ...|....05/15/2030 ...|. 300,938
91282C-AV-3 . UNITED STATES TREASURY 1.A 195,766 ..197,842 .0 | .0.875 .. 1.103 ....01/21/2021 . 11/16/2030 .. ..200,875
91282C-BL-4 ..... UNITED STATES TREASURY .. 1.4 .. ... 94,088 |... . ...97,305 |.. e [t 800 |0 0 1125 |...... 1.676 ....03/22/2021 ...|....02/15/2031 ... |. 100,563
91282C-BL-4 UNITED STATES TREASURY .. 1.A .. 772,840 |... . . 792,422 |.... ... 808,615 |.. v e 15,812 |0 0 1125 |...... 3.265 ...12/08/2023 ...|....02/15/2031 ... |. 905,063
91282C-CB-5 . UNITED STATES TREASURY 1A ,005,410 ,000,000 |. . 896,016 |. .1,008,049 .0 | .1.625 .. 1.565 ....06/28/2021 . .05/15/2031 .. .. 1,008,125
91282C-EF-4 ..... UNITED STATES TREASURY .. 1A 325,851 |... ...325,000 |... 321,001 |.... . e e (78 |0 0 2.500 |...... 2.444 ....03/30/2022 ...|....03/31/2027 ...|. 329,063
91282C-EM-9 ..... UNITED STATES TREASURY .. 1.4 .. ... 475,820 |... ...500,000 |... 488,945 |.... e [ 327 |0 0 2.875 |...... 3.888 ... 12/28/2028 ...|....04/30/2029 ...|.
91282C-EV-9 ..... UNITED STATES TREASURY .. 1.A .. .. 471,367 ... 494,336 |.... v e 4851 |0 0 3.260 |...... 4.368 ....08/18/2023 ...|....06/30/2029 ... |.
91282C-FJ-5 UNITED STATES TREASURY .. 1.4 .. .. 404,348 |... 417,828 |.... e 3,229 |0 0 3.125 |...... 4.031 ....07/21/2023 ...|....08/31/2029 ...|.
91282C-FT-3 . UNITED STATES TREASURY 1.A 489,219 ..506,602 |. .0 | .4.000 ..4.401 ....08/24/2023 .. .10/31/2029 ..
91282C-FY-2 . UNITED STATES TREASURY 1.A 388,438 ..403,344 |. .0 | .3.875 .. 4.408 ....08/25/2023 .. 1173072029 ..
91282C-GM-7 ... UNITED STATES TREASURY 1.A .2,928,067 ..2,989,477 |. . 2,944,311 .0 | .3.500 ..4.19% ...12/16/2024 .. .02/15/2033 ..
912820-GZ-8 ..... UNITED STATES TREASURY 1.A 468,418 ..478,239 .0 | .3.500 ..4.621 ...09/25/2023 .. .04/30/2030 ..
91282C-HE-4 . UNITED STATES TREASURY 1.A 739,336 .. 744,556 .0 | .3.625 .. 3.983 ...06/22/2023 .. .05/31/2028 ..
91282C-HK-0 . UNITED STATES TREASURY 1.A 207,926 ..208,914 .0 | .4.000 ..4.154 ...06/30/2023 .. .06/30/2028 ..
91282C-H2-7 ..... UNITED STATES TREASURY .. 1.A .. ... 453,533 |... ..452,090 |.. e e (TAT) |0 0 4.125 |...... 3.934 ... 12/16/2023 ...|....07/31/2028 ...|.
91282C-K0-3 ..... UNITED STATES TREASURY .. 1.4 .. ....4,024,365 |... 4,913,468 |.. e [ (8,715) |0 [0 4.375 |...... 4.113 ....10/08/2024 ...|....05/15/2034 ...|.
91282C-1B-5 ..... UNITED STATES TREASURY .. 1.A .. ..801,295 |.. e e (1,018) |0 0 4.375 |...... 4.090 ...07/10/2025 ...|....07/31/2026 ...|.
91282C-MZ-1 ... UNITED STATES TREASURY .. 1.4 .. . ..262,877 |.. 0 [ 278 |0 [0 3.875 |...... 4.079 ....05/20/2025 ...|....04/30/2030 ...|.
912820-NC-1 ... UNITED STATES TREASLRY .. L 1AL ... 264,811 ... ..265,070 |.. 0 289 0 0 4.250 |...... 4.491 ...05/20/2025 ...|....05/15/2035 ...]|.
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 23,588,003 24,085,000 23,601,820 23,728,269 0 70,961 0 0 XXX XXX XXX 159,512 717,466 XXX XXX
3130AJ-QU-6 ..... FEDERAL HOME LOAN BANKS ... .. 1.BFE ..|.. ... 3,000,000 |... ..3,000,000 |.oeeeeeennnns 2,475,171 |.... 0| .... 48,000 |....06/15/2020 ...|....06/22/2033 ...|.
3130AK-V5-2 ..... FEDERAL HOME LOAN BANKS ... .. 1.BFE ..|.. ... 2,000,000 |... ..2,000,000 |......ceennns 1,686,042 |.... 0| .... 30,000 |....01/22/2021 ...|....08/10/2032 ...|.
3134GV-F6-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ... .. 1.BFE ..|.. ... 4,000,000 |... ..4,000,000 |...cceeennnns 3,305,052 |.... 0| .... 65,400 |....06/03/2020 ...|....06/22/2033 ...|.
3134GV-VS-4 ..... FEDERAL HOME LOAN MORTGAGE CORP ... .. 1.BFE ..|.. ... 1,200,000 |... ..1,200,000 |.............. 1,026,160 |.... 0| .... 19,440 |....12/08/2020 ...|....05/19/2032 ...|.
3134GV-YC-6 ..... FEDERAL HOME LOAN MORTGAGE CORP ... .. 1.BFE ..|.. .. 3,000,000 |... ..3,000,000 |..eeeeeinnns 2,485,790 |.... 0| .... 49,500 |....05/19/2020 ...|....05/26/2033 ...|.
3134GW-F5-0 ..... FEDERAL HOME LOAN MORTGAGE CORP . .. 1.B FE .. 2,800,000 2,800,000 |. ..2,331,629 |. .0 | . 38,500 |....08/27/2020 . .09/03/2032 ..
3134GW-M3-7 ..... FEDERAL HOME LOAN MORTGAGE CORP . .. 1.B FE .. 2,000,000 2,000,000 |. ..1,666,713 |. .0 | . 28,000 |....09/03/2020 .. .00/16/2032 ..
3134GW-N5-1 ... FEDERAL HOME LOAN MORTGAGE CORP . .. 1.B FE .. 2,000,000 2,000,000 |. ..1,719,451 | .0 | . 26,800 |....09/04/2020 .. .00/17/2031 ..
3134GW-PF-7 ..... FEDERAL HOME LOAN MORTGAGE CORP ... .. 1.BFE ..|.. 982,500 |... 1,000,000 |... 801,659 |.... 0| .... 13,100 |....10/30/2020 ...|....08/17/2033 ...|.
3134GW-SH-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ... .. 1.BFE ..|.. ... 2,800,000 |... 2,800,000 |............nn 2,286,8% |.... 0| .... 42,000 |....08/17/2020 ...|....08/26/2033 ...|.
3134GX-AB-0 ..... FEDERAL HOME LOAN MORTGAGE CORP . PPN L. 1.BFE ..|.. .. 2,000,000 |... 2,000,000 J....oeeennnnns 1,710,581 |.... .0 .. .. 30,000 |....10/29/2020 ...|....02/19/2032 ...]|.
0029999999. Subtotal - issuer credit obligations - other U.S. government
obligations (not exempt from RBC) 25,782,500 25,800,000 21,495,144 25,789,184 0 1,331 0 0 XXX XXX XXX 80,653 390,740 XXX XXX 25,961,785
100853-E8-9 ..... BOSTON MASS .... .. 1.AFE ..|.. ... 1,200,000 |... .1,200,000 |.. .... 18,816 |....12/10/2020 ...|....03/01/2032 ...|. .. 1,209,408
13063D-C4-8 ..... CALIFORNIA 8T .. L. 1.CFE ..|.. ..708,530 |.. ... 12,750 |....12/07/2022 ...]....02/01/2028 ...|.
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212204-ME-8 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST ...ovvvvvvnnnneforaeeene e .. 1.BFE ..[...ciiinnnntn. 350,000 Joeeeennnn 350,000 [onnniiinnnnnnnns 354,344 | 350,000 [.oeivvernnnnnnnns [V O N | FORUU | I SN 4.240 |...... 4.239 ....09/16/2022 ...|....08/01/2028 ...
235308-RA-3 ... DALLAS TEX INDPT SCH DIST . L TAFE feinnni.2,531,040 |.............. 2,000,000 [.....cconnnnnn 2,011,245 |.... .2,000,000 |.. o0 o0 0 0 [ 6.450 |...... 6.448 ....12/21/2012 ...|....02/15/2035 ...|.
419792-J7-2 ... HAWALL ST .. 1.CFE ..|. .1,050,000 |.. NV O | RN | AR | I RN 4.925 |...... 4.923 ...10/20/2022 ...|....10/01/2028 ...|.
442331-7E-8 ..... HOUSTON CITY ... .. 1.D FE ..|. . 400,000 |.. o0 o0 0 0 [ 1.787 |...... 1.787 ....08/18/2021 ...[....03/01/2031 ...|.
442331-7F-5 ... HOUSTON CITY ... .. 1.DFE ..|. . 805,000 |.. NV O | RN | AR | B RN 1.927 |...... 1.927 ...08/18/2021 ...|....03/01/2032 ...|.
446222-WV-1 ... HUNTINGTON BEACH CALIF UN HIGH SCH DIST ... .. 1.D FE ..|. ... 500,000 |.. o0 o0 0 0 [ 1.884 |...... 1.884 ....05/13/2021 ...|[....08/01/2029 ...|.
677522-4L-5 ..... .. 1.AFE ..|. NV O | RN | AR | I RN 1.830 |...... 1.830 ....06/18/2020 ...|[....08/01/2033 ...|.
68609T-VB-1 ..... .. 1.B FE ..|.. . o0 o0 0 0 [ 1.922 |...... 1.922 ....06/10/2020 ...|[....05/01/2032 ...|.
720424-77-6 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA .. 1.B FE .. . 850,000 .0 | .1.733 . 1.733 ....07/09/2020 . .12/01/2031 ..
758449-SB-9 . REEDY CREEK IMPT DIST FLA . .. 1.DFE .. . 750,000 0 | .2.197 ..2.197 ...02/05/2020 .. .06/01/2030 ..
758449-SC-7 . REEDY CREEK IMPT DIST FLA ... .. 1.DFE .. ..500,522 .0 | .2.297 ..2.276 ...02/12/2020 .. .06/01/2031 ..
797661-XG-5 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .. 1.D FE ..|. . 150,000 |.. o0 o0 0 0 [ 3.145 |...... 3.145 ....07/31/2019 ...|[....08/01/2037 ...|.
801315-KW-1 ..... SANTA BARBARA CALIF UNI SCH DIST .. 1.CFE ..|. ..825,000 |.. NV O | RN | AR | B RN 1.853 |...... 1.853 ...07/01/2020 ...|....08/01/2031 ...|.
802385-RlI-6 ..... SANTA MONICA CALIF CMNTY COLLEGE DIST .. 1.C FE ..|.. ..504,344 |.. o0 e (902) [0 [0 [ 1.946 |...... 1.748 ....12/09/2020 ... |....08/01/2032 ...|.
802498-2C-2 ..... SANTA MONICA-MALIBU UNIFIED SCHOOL FACIL . .. 1.B FE ..|. ..233,990 |.. vt e 5,788 [0 0 [ 1.197 |...... 3.824 ....06/23/2022 ...|....08/01/2028 ...|. 251,496
833085-56-4 . SNOHOMISH CNTY WASH ... .. 1.B FE .. ..895,000 0| .3.800 ..3.800 ...11/14/2018 . .12/01/2028 .. ..912,005
848644-6M-7 ..... SPOKANE CNTY WASH ..... 1.BFE .. N ..305,459 .0 | .5.003 ..4.648 ....08/27/2023 .. .12/01/2031 .. .. 307,505
849476-LE-4 ..... SPRING BRANCH TEX INDPT SCH DIST .. 1.CFE .. ..1,001,757 |. .1,000,000 0| .5.892 ..0.000 ....10/05/2009 . .02/01/2039 ..
882722-KE-0 ..... TEXAS STATE L TAFE fnnnnll 1,425,000 |.......... 1,425,000 ... 1,471,576 |.... .1,425,000 |.. NV O | RN | AR | I RN 5.367 |...... 5.365 ...08/19/2009 ... |[....04/01/2029 ...|.
882724-18-0 ..... TEXAS STATE .. 1.AFE ..|. . . . 200,000 |.. o0 o0 0 0 [ 4.634 |...... 4.633 ....08/10/2023 ...|[....10/01/2029 ...|.
95736V-FA-5 ..... WESTCHESTER CNTY N Y . .. T.AFE ..|. ... 515,050 ... ...500,000 |... ..508,056 |.. cend0 e (2,501) [0 0 [ 5.000 |...... 4.412 ....12/16/2022 ...|....12/15/2028 ...|.
97705M-8C-0 ..... WISCONSIN ST .. eeeeeeniieeeeeenne e e e eennnneseeeennnns foensnees seeeeees L 1BFE fiiiiiinnnns 1,552,420 f.....ccennnnnn 1,550,000 [.....ccennnnns 1,351,809 [.....cconnnnns 1,551,120 fo.ooeeinnnnnnnes 0 Joeeeeeeeen (A7) o0 |0 1.736 |...... 1.719 ...06/25/2020 ... |[....05/01/2032 ... |....oeeees 1,563,454
0049999999. Subtotal - issuer credit obligations - municipal bonds -
general obligations (direct and guaranteed) 23,885,391 23,450,000 21,645,981 23,412,020 0 XXX XXX XXX 210,435 708,553 XXX XXX 22,141,577
051595-BZ-8 ..... AURORA COLO WTR REV .vvvniiiiiiinieeiiiiieeecennns oo e L ABFE oo 500,000 |evveniiirnnnnns 500,000 [o.eeunirree....440,854 [oooooiiiiinniils 500,000 [..eevvvvunnnnnnns [V O N | FORUU | I SN 1.698 |...... 1.698 [FA oooes Jovvnieieiiinnns 3,538 |oeiniiiiiiinnn 8,490 |....08/20/2021 ...|....08/01/2031 ...
052414-TF-6 ..... AUSTIN TEX ELEC UTIL SYS REV .. .. 1.D FE ..|. ... 315,000 |... ...315,000 |... ..315,000 |.. o0 o0 0 0 [ 2.885 |...... 2.885 [MN .oooet eeenieeeeeenn 1,161 [ 9,088 |....07/31/2019 ...|....11/15/2032 ...|.
059231-112-2 ..... BALTIMORE MD REV .. 1.E FE ..|. ...685,000 ... ...685,000 |... . 685,000 |.. NV O | RN | AR | B RN 1.925 |...... 1.925 ... 13,186 |....11/19/2020 ...|....07/01/2031 ...[.
091096-PB-7 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .. 1.C FE . ... 1,108,020 |... ..1,100,000 |... 1,104,404 |.. JU VI PO 71 ) N AN | ) FORPRRR | B S 1.813 |...... 1.729 .... 19,943 |....07/27/2021 ...|....01/01/2031 ...|.
091096-PC-5 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .. 1.CFE . .. 1,161,451 |... ..1,150,000 |... 1,156,598 |.. vt e (B132) [0 0 [ 2.013 |...... 1.902 .... 23,150 |....07/27/2021 ...]....01/01/2032 ...|.
13077D-HX-3 CALIFORNIA ST UNIV REV .. 1.0 FE . 2,842,810 |... 2,840,000 |... .2,841,221 |.. o0 e (293) [0 [0 [ 3.590 |...... 3.578 [N ...... ...101,956 |....07/24/2019 ...|....11/01/2051 ...|.
130770-MS-8 ..... | CALIFORNIA ST UNIV REV .. 1.DFE. ...800,000 ...800,000 |. . 800,000 .0 | .1.940 ..1.940 . 15,520 |....08/27/2020 . .11/01/2031 .. ..807,760
14320N-FQ-2 ..... |CARMEL IND REDEV AUTH LEASE RENT REV . 1.C FE . .1,455,000 1,455,000 |. . 1,455,000 0| .1.754 . 1.754 ...09/24/2020 .. .08/01/2029 .. .. 1,467,760
160429-YJ-9 ..... | CHARLESTON S C WTRWKS & SWR REV .. 1.AFE . ... 135,000 . .. 135,000 .0 | .1.790 ..1.790 ....06/18/2020 . .01/01/2032 .. .
160429-YJ-9 ..... CHARLESTON S C WTRWKS & SWR REV .. 1.AFE . .. 3,665,000 |... .3,665,000 |.. o0 o0 0 0 [ 1.790 |...... 1.790 ....06/18/2020 ...|[....01/01/2032 ...|.
235036-45-6 ..... DALLAS FORT WORTH TEX INTL ARPT REV .. 1.EFE. . ... 400,000 |.. NV O | RN | AR | I RN 2.624 |...... 2.624 ....08/08/2019 ...[....11/01/2031 ...|.
23542J-QU-8 ..... DALLAS TEX WTRWKS & SWR SYS REV ....... 1.C FE . ... 1,000,000 |... .... 870,602 |.... .1,000,000 |.. o0 o0 0 0 [ 2.030 |...... 2.030 ...06/10/2020 ...|[....10/01/2032 ...|.
25477G-YV-1 ... DISTRICT COLUMBIA INCOME TAX REV ... 1.A .. .. 2,060,000 |... 1,867,036 |.... .2,060,000 |.. NV O | RN | AR | I RN 1.580 |...... 1.580 ....07/10/2020 ...|....12/01/2030 ...|.
25477G-YW-9 ..... DISTRICT COLUMBIA INCOME TAX REV 1.A .. 1,965,000 . 1,791,197 . . 1,965,000 0| 1710 . 1.710 ...07/10/2020 . .12/01/2031 .. ....0
25477G-2C-2 ..... [DISTRICT COLUMBIA INCOME TAX REV 1B FE. 240,000 ..240,000 .0 | .1.580 ..1.580 ....07/10/2020 . .12/01/2030 .. .. 241,8%
25477G-2D-0 ..... [DISTRICT COLUMBIA INCOME TAX REV ... 1.BFE . 335,000 ..335,000 0| 1710 . 1.710 ....07/10/2020 . .12/01/2031 ..
39222P-EL4 ... GREATER NEW HAVEN WTR POLLUTION CTL AUTH . .. 1.B FE ..|. ... 700,000 |... . 700,000 |.. NV O | RN | [ AR | I RN 1.850 |...... 1.850 ...06/18/2020 ...|....08/15/2029 ...|.
45506E-CU-5 ... INDIANA ST FIN AUTH REV ... .. 1.E FE ..|.. 263,979 |... ... 281,888 |.. o0 5,253 [0 [0 [ 2.116 |...... 4.174 ....05/27/2022 ...|....03/01/2029 ...|.
469487-Ril-4 ..... JACKSONVILLE FLA SPL REV .. .. 1.CFE ..|. .. 3,400,000 |... NV O | RN | [ AR | I RN 1.861 [...... 1.861 ....08/19/2020 ...|[....10/01/2031 ...|.
479354-EP-3 ..... JOHNSTON CNTY N C LTD OBLIG .... .. 1.B FE ..|.. . o0 o0 0 [0 [ 2.090 |...... 2.090 ....06/18/2020 ...|[....04/01/2032 ...|.
48542R-SN-5 ... KANSAS ST DEV FIN AUTH REV .. 1.EFE ..|. .. 1,300,875 |... 0 e (100) [0 0 1.790 |...... 1.782 ...08/24/2021 ... |....05/01/2030 ...|.
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48542R-SP-0 ..... KANSAS ST DEV FIN AUTH REV ...ccevvneiiiiiiineeccvens foeeeeee s L TEFE o 400,000 |..vvvennneenn..400,000 [oiiiiinnnnnnnns 357,132 [eeeiiiiiiinnns 400,000 [.ooeevvvnnnnnnnns [V O N | FORUU | I SN 1.890 |...... 1.890 [MN s v 1,260 [oooiiiininnnns 7,560 |....08/18/2021 ...|....06/01/2031 ...
576004-HD-0 ..... MASSACHUSETTS (COMMONWEALTH OF) .. .. 1.AFE ..|. ... 184,268 |... ... 189,761 [.... 187,960 |eeeenieieeeennn0 1,285 |0 0 3.680 |...... 4410 [ oo 3,224 [ 6,992 |....12/07/2022 ...|....07/15/2027 ...|.
576004-HE-8 ..... MASSACHUSETTS (COMMONWEALTH OF) .. .. .AFE ..|. ...999,110 [... 999,616 |ovvveeviiiennnnl0 [ 126 |0 [0 3.769 |...... 3.783 .... 37,690 |....08/19/2022 ...|....07/15/2029 ...|[.
594698-SB-9 ... MICHIGAN ST STRATEGIC FD LTD OBLIG REV .... .. 1.C FE ..|.. ... 614,322 |... ..607,633 |ooeeeieiieennnn0 e (1,558) |0 o0 2.028 |...... 1.743 .... 12,168 |....07/22/2021 ...|....09/01/2030 ...|[.
594698-SC-7 ... MICHIGAN ST STRATEGIC FD LTD OBLIG REV .... .. 1.CFE ..|. ...612,606 |.................600,000 |.................540,188 |.....cceeeennnnn807,422 [ooooeiinnnninn 0 e (1,280) [0 o0 e 2128 |...... 1.897 .. 12,768 |....08/17/2021 ...[....09/01/2031 ...|.
594698-TA-0 ..... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .. 1.C FE ..|.. 279,900 |.................300,000 |......eeeeennnnn290,930 fooeeiiinnnnnnnni290,649 |oeeeinniieiinnnl0 oo 30128 |0 [0 2.670 |...... 3.861 ....05/23/2022 ...|....10/15/2028 ...|. 304,005
61212L-RA-9 ..... MONTANA ST BRD REGENTS HIGHER ED REV .... .. 1.DFE ..|. .. 1,905,000 |... PR | N R | R NN | [ R | B RN 3.075 |...... 3.075 ....09/06/2019 ...|[....11/15/2039 ...|. 587,429
64971W-20-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.AFE ..|. 2,353,250 |... 2,463,715 |oeeeiieeennnnnl0 e 16,454 |0 [0 2.970 |...... 3.700 ....06/19/2018 ...|[....02/01/2028 ...|. ...2,537,125
64990F-E2-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... .. 1.B FE .. 499,99% ..500,004 .2.152 ..2.182 ...06/16/2021 . .03/15/2031 .. .. 505,380

....06/19/2022 ...|....02/15/2028 ..
....06/30/2022 ...|....12/01/2028 ..
...04/26/2023 ... |....04/01/2029 ...|.

64990F-59-6 . NEW YORK STATE DORMITORY AUTHORITY .. 1.B FE ..
65887P-XW-0 ..... NORTH DAKOTA PUB FIN AUTH ............... .. 1.CFE ..
68607V-4N-2 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE . .. T.AFE ...

..488,784
. 1,506,094
... 800,000 |..

.2.657 ..3.767
.4.000 ..3.851
...... 4.121|......4.120

.. 506,643
.. 1,530,000

.1,512,540
800,000 |...

68607V-4P-7 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... .. T.AFE ... ,000,000 |... 21,000,000 fvveeeiiiiiennn0 Jooiiiiiinl0 o0 0 e 471 ... 4.170 ....04/26/2023 ... |....04/01/2030 ...|.
700235-89-7 ..... PENNSYLVANIA ST UNIV .. 1.C FE ..|.. 700,000 |... 700,000 foveveeeieiiiiinn0 o0 el |0 2.245 |...... 2.245 ....05/06/2020 ...|....08/01/2030 ...|.
753385-MY-6 ..... RAPID CITY S D SALES TAX REV .. 1.C FE ..|.. 850,000 |... .. 850,000 fovvieiiiiiiiinn0 o0 o0 0 1.781 |...... 1.781 ....07/29/2021 ... |....12/01/2031 ...|.
797412-DS-9 ..... SAN DIEGO CNTY CALIF WTR AUTH WTR REV .. .. 1.B FE ..|.. 21,500,000 fooeeeeieiiiiinn0 o0 o0 0 [ 1.531 [...... 1.531 ....07/08/2020 ...|....05/01/2030 ...|.
T97T1F-AN-9 ... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.D FE ..|.. eeeeeneeenennnn 800,000 [0 L0 0 0 1.988 |...... 1.988 ...10708/2020 ...|....11/01/2031 ...|.
79771F-BE-6 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.D FE ..|.. e 177,606 o200, 773 [0 | (161 0 [0 1.988 |...... 1.904 ....11/16/2020 ...|....11/01/2031 ...|.
T977T1F-FJ-1 ... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL . .. 1.D FE ..|.. 180,593 [...ooiiivinnnnnn195,000 [vveeieeiiinnnd0 o0 L0 0 2.803 |...... 2.803 ....12/13/2019 ... |....11/01/2031 ...|. 197,733
802649-T0-6 ..... SANTA ROSA CALIF WASTEWATER REV .......... .. 1.CFE .. ..225,210 |. .2.115 ..2.115 ....11/12/2020 . .09/01/2031 .. .. 252,644
810489-IK-6 ..... SCOTTSDALE ARIZ MUN PPTY CORP EXCISE TAX . .. T.AFE .. ..856,913 |. .1.656 ..1.656 ....01/22/2021 ...|....07/01/2032 .. .. 1,008,280
880541-K8-9 ..... TENNESSEE ST ... .. T.AFE .. .4.640 ..4.639 ....08/16/2023 . .06/01/2030 .. .. 265,800
880541-K9-7 ..... TENNESSEE ST .. T.AFE .. .4.600 .. 4.59 ....08/16/2023 . .06/01/2031 .. .. 358,050
88213A-HT-5 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .....ccocoii|oeiinn e .. T.AFE .. ..477,720 .3.481 .. 4.422 ...08/22/2023 ... |....05/15/2031 .. ..508,703

88258M-AA-3 ... TNGUTL 23 A1 - ABS L TAFE foiiiiinnn.... 685,265 |.................669,846 |................ 687,630 |................681,489 [0 L (91) [0 0 [ 5.102 |...... 4.782 ...03/15/2023 ... |....04/01/2035 ... |.

..681,489 |..

.. 278,034 |...

Cboboooooboobooboboo0o0o0o0O00O0 000 oo

91412H-FG-3 ... UNIVERSITY CALIF REVS ... .. 1.CFE ..|.. 10 278,034 | 280,000 [ooveiieen e 274,985 [oviiiiinee278,997 o0 i 265 o0 o0 e 3.349 |...... 3.459 ....04/06/2022 ... |....07/01/2029 ...|.
91412H-66-2 ... UNIVERSITY CALIF REVS ... .. 1.CFE ..|.. ... 443,545 |... LA8,716 [0 [l T8 0 0 [ 1.614 |...... 1.788 ....05/26/2021 ... ....05/15/2030 ... |.
914437-UR-7 ... UNIVERSITY MASS BLDG AUTH REV .... .. 1.CFE ..|.. ,250,000 |.... 1,250,000 [ovveveveeiiees0 [0 o0 o0 s 3.007 [...... 3.007 ...01/09/2020 ...|....11/01/2035 ...|.
914437-VE-5 ... UNIVERSITY MASS BLDG AUTH REV .... .. 1.CFE ..|.. 378,309 |... e 378,985 [0 i 142 0 L0 [ 2.108 |...... 2.152 ....05/21/2021 ...|....11/01/2032 ...|.
977100-AC0 ... IWISCONSIN ST GEN FD ANNUAL APPROPRIATION .. .. 1.CFE ..|.. ... 242,007 |... 281,420 [ovevieeneeen 281,138 o0 o (8,336) o0 o0 e 5.700 |...... 4.183 ...07/22/2022 ... |....05/01/2026 ...|. 236,555
977100-HC-3 ... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. . 1.CFE ..|.. .. 340,000 |... 318,804 |..oooovieereen. 340,000 |0 o0 o0 o0 e 2.399 |...... 2.3%9 ...01/29/2020 ... |....05/01/2030 ...]. 344,078
0059999999. Subtotal - issuer credit obligations - municipal bonds -

special revenue 446,470 46,634,846 42,299,380 46,577,214 0 XXX XXX 1,115,520 XXX XXX 40,214,455
00081T-AK-4 ... ACCO BRANDS CORP . .. 4.BFE .| ...109,898 |... 120,472 |.... . 118,676 |.. el feren3,035 [0 o0 e 4.250 |...... 7.355 |MS ceeeee [ 1,827 | 5,525 |....11/22/2022 ...|....08/15/2029 ... [. 132,763
00108H-AM-2 ..... AEP TEXAS INC .. .. 2.AFE .. ... 480,546 ..546,565 |. ..516,113 0| .2.100 |......5.659 . 12,600 |....10/17/2023 ...|....07/01/2030 .. ..606,300
00135T-AF-1 ... AIB GROUP PLC .. .. 2.AFE .. ,048,041 ..7,044,331 |. 7,035,050 0 | .5.320 |...... 4.53 ....09/09/2025 ... |....05/15/2031 .. .0
00182Y-AA-3 ... ANZ BANK NEW ZEALAND LTD .. 1.6 FE .. ...500,000 0| .5.548 |......5.545 ...08/02/2022 ... |....08/11/2032 . .0
001877-AA-T ... APl GROUP DE INC ... . 4.AFE .. 100,670 0 | 4125 |......7.371 ....09/27/2023 ... |....07/15/2029 .. . 122,475
001940-AC-9 ... ATS CORP ... . 4.AFE .. . 57,585 0| 4125 |......7.027 ....06/27/2024 ...|....12/15/2028 .. ... 68,382
00206R-DQ-2 ..... AT&T INC .. .. 2.BFE ..].. ...988,060 |... o0 2,575 [0 0 4.250 |...... 4.530 ...06/13/2022 ... |....08/01/2027 ..|.
00206R-HJ-4 ... AT&T INC .. 2.BFE ..|.. ...285,867 |... el foren2,382 [0 0 e 4.350 |...... 5.325 ...07/07/2023 ... |....08/01/2029 ...|.
00253X-AA-9 ... AADVANTAGE LOYALTY IP LTD ... .. 3.AFE .| ... 82,715 ... JRUOR: N FOUURURRURORON s N FUUORUURURUUPUN | N FUURORUURRUURUR | RO 5.500 [...... 7.07 ....04/09/2025 ... |....04/20/2026 ...|.
00253X-AB-7 ..... AADVANTAGE LOYALTY IP LTD ... .. 3.AFE .| .. 248,719 ... . .. el [ 2776 [0 o0 e 5.750 |...... 7.144 ...12/17/2025 ... |....04/20/2029 ...|.
002824-B0-2 ... ABBOTT LABORATORIES .. 1.DFE ..].. ... 197,134 |... . 198,660 |.. o0 286 [0 |0 [ 1.400 |...... 1.555 ....06/22/2020 .. |....06/30/2030 ...|.
00287Y-BX-6 ..... ABBVIE ING wvveeieceieiiiieiiiieisiiisiciiicniiciiies |oonienis ceniens L TGFE s 270,423 280,841 |.ooioviiinnnnns [ FOUUOOPORORR 5 -3 N FUUOURUOUORPOUOR (1 FUOPORUOPORUOPORt (I RO 3.200 |...... 5.030 ...07/11/2028 ... )....11/21/2029 ...
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00404A-AN-9 ..... ACADIA HEALTHCARE COMPANY INC .....ovvvvvvnnniieevinnns foeeeeeee e LAAFE Lo 132,846 |..ovvvennnnn 140,000 [..ooovvvvennnnnns 139,040 [.oooviveennnnnns 136,311 |ooveeeneenn 1,130 [ 1,260 [0 o0 [ 5.500 |...... 6.661 |JJ covvens [ooiiiiiiiinnnns 3,850 [ooiiiiiiiiinnnns 7,150 |....12/17/2025 ...|....07/01/2028 ...|...ccrvvnnnnns 143,850
00404A-AQ-2 ..... ACADIA HEALTHCARE COMPANY INC . .. 4.AFE ..|. .... 16,000 |[... ....16,000 |... 216,000 |eeeeeiiieieenn0 [0 0 [0 7.375 |...... 7.375 ....03/06/2025 ...|....03/15/2033 ...|. ... 16,590
005095-AB-0 ..... ACUSHNET CO .. 3.CFE ..|. ... 11,000 [... 11,000 [eeeeenieeee 11,145 11,000 |0 [0 0 [0 5.625 |...... 5.625 ....11/12/2025 ...|....12/01/2033 ...|. ... 11,309
00687Y-AB-1 ..... ADIENT GLOBAL HOLDINGS LTD .. 3.B FE ..|. e 76,016 |oeeeeiieeenen 76,000 [ 78,108 | 75,990 [ 42 e () o0 eell0 [ 7.000 |...... 7.003 ....04/09/2025 ...|[....04/15/2028 ...|. ... 78,660
00687Y-AC-9 ..... ADIENT GLOBAL HOLDINGS LTD LABFE [ 134,488 |l 133,000 [l 139,840 il 134,284 [ 667 e (78) [0 0 8.250 |...... 7.900 ....12/17/2025 ...[....04/15/2031 ...|. .. 138,486
00687Y-AD-7 ..... ADIENT GLOBAL HOLDINGS LTD .. L ABFE [ 54,350 |0 55,000 [ 56,781 | 54,402 [0 e 42 [0 0 [ 7.500 |...... 7.692 ....04/09/2025 ...|....02/15/2033 ...|. ... 57,063
00766T-AE-0 ..... AECOM 3B FE o 72,338 | 72,000 [l TTTT i 72,336 [0 e () [0 0 6.000 |...... 5.922 ...12/12/2025 ...|....08/01/2033 ...|. ... 74,160

...04/16/2025 ... |....10/29/2028 ...|.

00774M-AN-5 ... AERCAP |RELAND CAPITAL DAC .. L 2AFE follll2,797,230 ...l 3,000,000 |.............. 2,908,562 |.............. 2,835,185 [...........ccoii0 e 87,985 [0 |0 [ 3.000 |...... 5.115 R

00810G-AD-6 ..... AETHON UNITED BR LP ..... .. 4.AFE .. .7.500 .. 7.535 ....04/08/2025 ...|....10/01/2029 ..
00846U-AM-3 ..... AGILENT TECHNOLOGIES INC .. .. 2.AFE .. .2.100 ..2.058 ....07/21/2021 . .06/04/2030 ..
00846U-AN-1 ..... AGILENT TECHNOLOGIES INC .. .. 2.AFE .. .2.300 ..2.39 ...03/16/2021 . .03/12/2031 ..

...09/02/2025 ... |....02/15/2028 ...|.

013092-AB-7 ..... ALBERTSONS COMPANIES INC .. .. 3.B FE ..|.. 266,742 |.................268,000 |.................268,800 |................267,388 |..............768 | 245 [0 |0 [ 5.875 |...... 5.987

013092-AG-6 ..... ALBERTSONS COMPANIES INC .. 3.B FE ..|.. L A38,772 [ 457,000 [l 439,475 [l 435,149 |l 16,055 [l 2,753 |0 L0 3.500 |...... 4.334 ... 12/17/2025 ... |....03/15/2029 ...|.

013092-AC-2 ..... ALBERTSONS COMPANIES INC .. 3.B FE ..|.. e 17,000 foreeieie 17,000 [ 17,200 [ 17,000 |0 0 |0 [0 5.500 |...... 5.501 ....10/21/2025 ... |....03/31/2031 ...|.

01400E-AD-5 ..... ALCON FINANCE CORP .. 2.A FE ... 672,187 |.................650,000 [................ 604,811 [.................661,209 [.....ccoeeinnni0 [oeeeennnn (2,550) fonnieinniiinnd0 [0 s 2.600 |...... 2.164 ....07/08/2021 ...|....05/27/2030 ...|.

01626P-AH-9 ..... ALIMENTATION COUCHE-TARD .. 2.AFE ..|.. ,020,327 |.............. 1,100,000 |..............1,001,881 [.............. 1,083,261 |......cceeetil0 |oeeeeei 10,077 il [0 s 3.550 |...... 4.567 ....11/20/2018 ...|....07/26/2027 ...|.

01741R-AH-5 ... ATIINC . .. 3.C FE ..|.. e 77,990 foneiiiiiinnnn.. 83,000 [ouviiiiiinnnnnn 83,148 il 80,847 |0 [ 1,009 |0 L0 5.875 |...... 7.350 ....07/23/2024 ... |....12/01/2027 ...|.

01741R-AN-2 ..... ATIINC . .. 3.C FE ..|.. e 76,551 [ 76,000 [ 80,150 [ 76,428 | TS e (TT) |0 0 7.250 |...... 7.104 ...04/00/2025 ... |....08/15/2030 ...|. .
019736-AE-7 ..... ALLISON TRANSMISSION INC .. 3.AFE ... 117,289 [ 125,000 [ueiiinnennnn 124,858 il 121,748 |l 88 e 10657 0 0 4.750 |...... 6.350 ....09/02/2025 ... |....10/01/2027 ...|. 127,969
019736-AF-4 ..... ALLISON TRANSMISSION INC .. .. 3.AFE .. 135,556 .5.875 ..6.733 .. 12/1772025 ... |....06/01/2029 .. .. 146,171

...04/09/2025 ..

019736-AG-2 ..... ALLISON TRANSMISSION INC .. .. 3.B FE .. . 60,017 .3.750 ..6.521 .01/30/2031 .. 73,350
019736-AH-0 ..... ALLISON TRANSMISSION INC .. 3.B FE .. . 20,000 .5.875 ..5.875 ....11/06/2025 . .12/01/2033 ..
02090D-AB-4 ..... ALTICE FRANCE SAS ..... .. 5.A FE .. 175,651 . .6.875 ..3.861 ....10/01/2025 . .10/15/2030 ..
023135-CH-7 . AMAZON.COM INC .. [ e .. 1.0 FE .. 275,295 , K . . 281,178 .3.600 ..4.768 ...08/04/2023 ... [....04/13/2032 ..

023135-CQ-7 ..... AMAZON.COM INC ... .. 1.D FE ..|.. 447,305 [0 809 [0 [0 4.650 |...... 4.819 ....09/21/2023 ... |....12/01/2029 ...|.
...05/18/2021 ...|....05/25/2031 ...|.

... 445,922 |...
.. 599,736 |...

02344A-AA-6 ..... AMCOR FLEXIBLES NORTH AMERICA INC .. 2.B FE ..|.. . ..509,851 [o.eeiiiiiiii 0 e 26 0 [0 2.690 |...... 2.695 R

02352N-AA-7 ... AMER SPORTS CO .. 3.AFE ... ... 100,597 |... . 100,687 [ovevvieiiiinnd0 e 50 0 0 6.750 |...... 6.823 ....07/08/2024 ...|....02/16/2031 ...|.
02406P-BA-7 ..... AMERICAN AXLE & MANUFACTURING INC .. 4.AFE ... ... 31,800 [... 283,118 [0 802 [0 [0 6.875 |...... 9.333 ....04/00/2025 ...|....07/01/2028 ...|.
024747-AF-4 ... AMERICAN BUILDERS & CONTRACTORS SUPPLY C .. .. 3.B FE ..|.. L 138,117 .. 140,380 [ovvvveeiiiinn 24 [ 2,840 [0 0 4.000 |...... 6.390 ... 12/17/2025 ... |....01/15/2028 ...|.
025816-DH-9 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|.. ...500,000 |... 2500,000 [.vveeeeeieiiinnn0 o0 0 [0 5.282 |...... 5.280 ....07/25/2023 ...|....07/27/2029 ...|.
025816-DN-6 ..... AMERICAN EXPRESS CO ... .. 1.F FE .. 100,000 . 100,000 .6.489 ..6.490 ...10/24/2023 ... |....10/30/2031 ..

....04/13/2023 ..
....06/16/2025 .
...08/26/2021 ..

.4.600
.4.850

..4.621
.. 4.724

.04/17/2030 ..
.05/07/2030 ... fereeeeeiiiiiiens

02665l-EH-0 ..... AMERICAN HONDA FINANCE CORP ....
026874-Dil-4 ..... AMERICAN INTERNATIONAL GROUP INC

.. 1.G FE ..
.. 2.AFE ..

..299,758
.2,009,723

299,610
2,010,720

03073E-AT-2 ..... CENCORA INC .. .. 2.AFE .. 1,596,688 . 1,598,182 .2.700 ..2.724 R .08/15/2031 .. .. 1,621,600
030981-AM-6 ..... AMERIGAS PARTNERS LP . .. 4.B FE .. ..44,928 .9.375 ..9.426 ...07/18/2025 . .06/01/2028 .. ... 47,109
030981-AP-9 ..... AMERIGAS PARTNERS LP ... .. 4.B FE ..|.. ... 36,000 [o.ooeiiennnnnnnnn 36,000 [ounniiiiiinnnnnnn 38,360 [uniiiiiinnennnn36,000 |oeiiiiiiieenl0 o0 |0 [0 9.500 |...... 9.500 ....06/21/2025 ... |....06/01/2030 ...|. ... 87,7110
031162-Cli-8 ..... AMGEN INC .. 2.AFE ... ....1,227,054 |.............. 1,200,000 |.............. 1,088,308 [.............. 1,214,194 |.....coooooeiiin0 |ooeeeee (2,744) il [0 s 2.300 |...... 2.044 ....06/17/2021 ...|....02/25/2031 ...|. .. 1,213,800
031652-BL-3 ..... AMKOR TECHNOLOGY INC . 3B FE | 40,056 | 40,000 i 40,923 | 40,085 [0 e () [0 0 [ 5.875 |...... 5.852 ....10/01/2025 ...|....10/01/2033 ...|.
032654-AN-5 ..... ANALOG DEVICES INC .... TG FE e 144,587 (00 150,000 il 149,568 | 148,648 [0 e 1,400 [0 0 [ 3.500 |...... 4.506 ....12/18/2022 ... |....12/05/2026 ...|.
032654-BA-2 ... ANALOG DEVICES INC .... L 1.GFE |l 190,894 |l l0002200,000 |................. 198,863 |....iiiiiil 196,853 [0 2,049 0 0 [ 3.450 |...... 4.582 ....12/19/2022 ...|....06/15/2027 ...|.
035240-A0-3 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.6 FE ..|.. e 884,549 |0 L 1898 [0 0 4.750 |...... 5.220 ...09/22/2023 ... |....01/23/2029 ...|.
035240-AV-2 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.6 FE ..|.. 244,006 |.....coeeeenn 281,241 [0 3,668 [0 0 [ 3.500 |...... 5.435 ....10/11/2023 ...|....06/01/2030 ...|. 254,375
03674X-A0-9 ..... ANTERO RESOURCES CORP ... .. 2.C FE ..|.. ...86,309 [ooiiiiiiinnnnnn85,426 |oniiiiiiil0 e (214) L0 [0 7.625 |...... 7.383 ....08/05/2024 ... |....02/01/2029 ...|. ... 88,241
03674X-AS-5 ..... ANTERO RESOURCES CORP ... .. 2.C FE .. 32,434 |. .5.375 ..6.039 ....03/28/2023 ...|....08/01/2030 .. 32,860
03690A-AH-9 ..... ANTERO MIDSTREAM PARTNERS LP .. L. 3.AFE ... 187,004 |.... . 180,184 [ ()] 1,667 foiiiiiiiii0 0 5.375 |...... 6.556 ... 12/17/2025 ... |....06/15/2029 ...|. 192,026
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03690A-AM-8 ..... ANTERO MIDSTREAM PARTNERS LP .....ovvvvivinnniiiiinnnns foeeeeeee s L3AFE o 59,950 |t 60,000 [lniiiiiinn 80,350 |t 59,962 o0 2 [0 0 5.750 |...... 5.762 (A0 ...... ....09/24/2025 ... |....10/15/2033 ...
037389-BE-2 ..... AON CORP ... .. 2.AFE ..|...............4,468,050 |.............. 5,000,000 |.............. 4,719,692 |.............. 4,548,340 [.......ccc.......0 |oeernnninn 80,290 [oeeevvevnnnnnnd ooeeniiieeeennl0 e 2.800 |...... 5.134 |WN ...... ....02/12/2025 ...|....05/15/2030 ...|.
03740L-AA-0 ..... AON CORP ... L 2AFE Lfonnn 997,120 |l 1,000,000 fo..niiiennnnl883,072 i 998,312 [0 e 279 [0 0 2.050 |...... 2.082 [FA ...... ...08/18/2021 ...|....08/23/2031 ...|.
038522-A0-1 ..... ARAMARK SERVICES INC LAAFE e 128,719 |l 135,000 [ 134,981 131,882 [ 1 e 1,288 [0 0 [ 5.000 |...... 6.176 ....12/17/2025 ...|....02/01/2028 ...|.
039483-AT-9 ..... ARCHER-DANIELS-MIDLAND CO . .. 1.F FE ..|. . . evveeeneeennnn 150,806 [0 e (98) [0 L0 [ 5.93 |[...... 5.837 ....10/19/2023 ... |[....10/01/2032 ...|.
039524-AA-1 ..... ARCHES BUYER INC ... .. 4.B FE ..|. ...107, 105,025 |.oooveeeeenneennn 98,245 |0 3,129 0 0 [ 4.250 |...... 8.044 ....09/02/2025 ...|....06/01/2028 ...|. 109,274
03959K-AC-4 ..... ARCHROCK PARTNERS LP .. .. 3.CFE ..|. . 112,509 [ooooiiiennnnnn 109,228 |ooeeevnneennn 18 [ 1,085 [0 o0 [ 6.250 |...... 7.389 ....12/17/2025 ...|[....04/01/2028 ...|. 115,500
03959%K-AD-2 ... ARCHROCK PARTNERS LP .. .. 3.CFE ..|. e 40,856 |.eevnnieeeenn 41,000 [ 42,282 | 40,868 [0 e 12 0 0 [ 6.625 |...... 6.685 ...04/09/2025 ... |....09/01/2032 ...|. ... 42,358
03969U-AA-4 . ARDAGH GROUP SA ........ .. 5.B FE .. 213,516 12.000 ...11/12/2025 .. .12/01/2030 .. .. 247,997

. 12/1772025 ..

R .11/15/2029 ..
...02/18/2025 ..

.10/15/2032 ..

.. 3.B FE ..
.. 3.CFE ..

.4.625
.6.625

043436-Ali-4 . ASBURY AUTOMOTIVE GROUP INC ...

. 138,813
04364V-AX-1 ..... ASCENT RESOURCES UTICA HOLDINGS LLC

..33,054

04364V-BA-0 ..... ASCENT RESOURCES UTICA HOLDINGS LLC .. 3.C FE ..|.. ... 38,000 [ooeiiiinnnnnnnn 38,000 [ouniiiiiiennnnnn 39,286 [onniiiiinneennn 38,000 |0 o0 0 [0 6.625 ....06/03/2025 ...|....07/15/2083 ...|.
045941-AA-9 ..... ASURION LLC .. 3.C FE ..|.. .... 66,000 [..................66,000 [..................68,521 |....coeiiiennnnn66,000 |ooeeiiiiininnnnn0 o0 0 L0 8.000 ....12/10/2025 ... |....12/31/2032 ...|.
04636N-AF-0 ..... ASTRAZENECA FINANCE LLC ... .. 1.EFE ..|.. ..299,3%4 |.................300,000 |.................306,416 |.................200,738 |.ooccoiinnnnnn0 1 0 0 4.875 ....02/28/2023 ...|....03/03/2028 ...|.
04636N-AG-8 ..... ASTRAZENECA FINANCE LLC ... .. 1.EFE ..|.. 505,416 |.................600,000 [.................619,496 |................507, 115 |....cooooninnn0 foneiiiiin 808 |0 L0 e, 4.900 ....08/02/2023 ... |....03/03/2030 ...|.
04685A-4D-0 ..... ATHENE GLOBAL FUNDING .. 1.EFE ..|.. ,528,875 |... . e 1,524,204 1,827,876 (o0 e (1,499) [0 0 [ 5.322 ....08/05/2025 ... |....11/13/2031 ...|.
052528-AM-8 ..... AUSTRALIA AND NEW ZEALAND BANKING GROUP .. 1.6 FE ..|.. ,005,540 |... ..1,000,000 |.................898,728 [.............. 1,002,893 [.......coeeernns0 Joereiiinnnnn (549) [ouvniiiniiel0 [0 s 2.570 ....11/718/2020 ...|....11/25/2035 ...|.
053332-BA-9 ..... AUTOZONE INC .. 2.B FE ..|.. ,356,362 |... ..1,400,000 |.............. 1,226,731 [ooieeie 1,876,767 [ouneeeeeiinl0 | 4,301 0 [0 1.650 ...03/16/2021 ... |....01/15/2031 ...|.
05352T-AA-7 ..... AVANTOR FUNDING INC ... .. 3.B FE ..|.. ... 230,400 |... +..247,000 [oveeiiiiinnnnnn.245,602 |.oiiiiiiennnnnn 237,681 | A7 [ 30102 |0 0 4.625 ... 12/17/2025 ... |....07/15/2028 ...|.
05368V-AA-4 ..... AVIENT CORP ............. .. 3.C FE .. . 60,456 .62,000 |. .7.125 ....04/09/2025 ...|....08/01/2030 ..
053773-BC-0 ..... AVIS BUDGET CAR RENTAL LLC .. .. 4.AFE .. ..31,534 .34,000 |. .5.750 ....04/08/2025 ...|....07/15/2027 ..
053773-BF-3 ..... AVIS BUDGET CAR RENTAL LLC .. .. 4.AFE .. . 57,304 .5.375 ....04/00/2025 ...|....03/01/2029 ..
053773-BG-1 ..... AVIS BUDGET CAR RENTAL LLC .. .. 4.AFE .. 159, 189 .4.750 ....12/17/2025 ...|....04/01/2028 ..
053773-BJ-5 ..... AVIS BUDGET CAR RENTAL LLC ..ooeeiiiiieeeiiiieccees oo e .. 4.AFE .. 123,527 ..123,439 .8.250 .. 12/1772025 ... |....01/15/2030 ..

053773-BK-2 ..... AVIS BUDGET CAR RENTAL LLC .. 4.AFE ... 55,026 [..oveiieiinnnn 55,000 [uiiiiiiiiiinn 56,808 | 55,025 [0 L () [0 0 8.375 ....05/30/2025 ... |....06/15/2032 ... |.
...11/28/2022 ... |....02/15/2029 ...|.

. ...55,025 |..
.. 122,99 |...

05453G-AC-9 ..... AXALTA COATING SYSTEMS LLC .. .. 3.C FE ..|.. . . e 134,990 [0 4165 [0 0 3.375

05464C-AC-5 ..... AXON ENTERPRISE INC .. 3.C FE ..|.. ... 11,000 [... 11,302 [ 11,000 0 0 L0 [0 6.125 ....03/05/2025 ... |....03/15/2030 ...|.

05523R-AF-4 ..... BAE SYSTEMS PLC .. 1.6 FE ..|.. ... 1,194,068 |.............. 1,200,000 [.............. 1,065,344 ..o 1,196,596 [oeenniiiinnnnl0 o897 [0 0 [ 1.900 ....07/22/2021 ... |....02/15/2031 ...|.

05523R-AJ-6 ..... BAE SYSTEMS PLC .. 1.6 FE ..|.. ....5,035,924 |.............. 4,875,000 [.............. 5,014,274 |...oviiiiinnnn 4,992,409 |oeniiiiieninl0 i (34,077) |0 0 5.125 ....09/18/2024 ... |....03/26/2029 ...|.

05565Q-DH-8 ... BP CAPITAL MARKETS PLC . .. 1.EFE ..|.. .. 472,710 |.................500,000 [.................496,796 |.................484,581 |..............0 4,828 |0 [0 3.723 ...06/14/2023 ... |....11/28/2028 ...|. 509,308
05578A-AN-8 ..... BPCE SA ... .. 1.EFE .. 632,688 .2.700 ....08/18/2021 . .10/0172029 .. ..608, 100
05578A-E4-6 ..... BPCE SA ... .. 1.EFE .. 748,118 .4.750 ...07/11/2022 . .07/19/2027 .. .. 767,813
05605H-AB-6 ..... BIIX TECHNOLOGIES INC . .. 3.CFE .. 18,986 4125 ....06/27/2024 ...|....06/30/2028 ..

05605H-AC-4 ..... [BIX TECHNOLOGIES INC . .. 3.C FE .. 111,750 4.125 ....10/11/2023 . .04/15/2029 ..

060516-FU-8 ..... BANK OF AVERICA CORP . .. 2.AFE .. 1,002,000 . .4.450 ....07/23/2018 . .03/03/2026 ..

06051G-HV-4 ..... BANK OF AMERICA CORP ... .. 1.6 FE ..|.. ... 1,000,000 |... 1,000,000 1,000,000 foeveeeeeiiiiinn0 o0 [0 0 [ 3.194 ...07/18/2019 ...|....07/23/2030 ...|.

06051G-KP-3 ..... BANK OF AMERICA CORP ... .. 1.6 FE ..|.. ...300,000 |... 2300,000 [vvvvreriiiinnndd o0 L0 0 4.376 ....04/21/2022 ... |....04/27/2028 ...|.

060516-LG-2 ..... BANK OF AMERICA CORP ... .. 1.EFE ..|.. ... 375,275 |... L375,143 [0 e (BT) el [0 5.202 ....04/19/2023 ... |....04/25/2029 ... |.

060516-LH-0 ..... BANK OF AMERICA CORP ... .. 1.EFE ..|.. ... 375,217 |... L375,227 w0 | (29) o0 [0 5.288 ....04/19/2023 ... |....04/25/2034 ... |.

06368L-AQ-9 ..... BANK OF MONTREAL .. 1.F FE ..|.. 299,963 [..eeeieiiiiinl0 e 20 L0 [0 4.700 ....09/07/2022 ... |....00/14/2027 ...|.

06406R-BL-0 ..... BANK OF NEN YORK MELLON CORP .. .. 1.F FE ..|.. . . 2,350,000 [.vvvvreiiiiinnnd0 o0 L0 0 5.802 ....10/18/2022 ...|....10/25/2028 ...|.

06406Y-AA-0 ..... BANK OF NEN YORK MELLON CORP .. .. 1.F FE ..|.. ....2,007,920 |... ,000,000 |... 22,003,120 foeeeeiiiiiin 0 e (838) [0 |0 [ 3.300 ...05/30/2019 ... |....08/23/2029 ...|.

064159-48-9 ..... BANK OF NOVA SCOTIA ... .. 1.F FE ... ... 998,720 [... ,000,000 [|..vvvvennnn.. 890,964 |ooennnnnnnnnnn999,277 [0 o 121 0 0 2.150 ...06/21/2021 ... |....08/01/2031 ...|. .
071705-AA-5 ... BAUSCH + LOMB CORP ... .. 4.AFE .. . 44,388 .43,000 |. .8.375 ....04/02/2025 ...|....10/01/2028 .. ... 44,801
O71734-AN-7 ..... BAUSCH HEALTH COMPANIES INC ....oovvvvviiiiiiiiinnnn. .. 5.AFE ... ... 82,173 ... ..125,000 f....ooeeeennnn 4119019 fnnnnlllll 99,708 el 0 fenn 8,085 0 0 4.875 ...09/25/2024 ... |....06/01/2028 ...|. 128,047
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072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS .......ccvvvnnvvvvmnnnnnns forneeene s 1D FE feiiiiinnnnn. .. 723,960 |................. 740,000 f[oooniiinnnnnn. 662,926 |ooeeennnnnnnnnnns 731,333 [oeeiiiiiinnnnns [V P 1,671 | [V (VI I 1.777 |...... 2.030 ...06/02/2021 ...|....11/15/2030 ...
0778FP-AG-4 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL . .. 2.B FE ..|. 199,467 |eeeeiiiiiienl0 e 81 0 0 2.150 |...... 2.197 ....08/09/2021 ...|[....02/15/2032 ...|.
08652B-AB-5 ..... BEST BUY CO INC .. 2.AFE ..[. 01,693,169 |o.eeeviiviinnnnn0 o 1,386 |eviiiniininnnnl0 [0 1.950 |...... 2.039 ...10/29/2020 ... |....10/01/2030 ...|.
08949L-AB-6 ..... BIG RIVER STEEL LLC .. 3.AFE ..|.. 77,080 |eeeeiieieeenn 87 o285 |0 0 6.625 |...... 7.022 ....09/23/2024 ...|....01/31/2029 ...|.
09256B-AJ-6 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . .. 1.E FE ..|. 21,995,192 [0 [ 2,628 |0 [0 3.150 |...... 3.293 ...11/10/2017 ... |....10/02/2027 ...|.
09261B-AD-2 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . L 1EFE [0 396,404 |.................400,000 |.................344,346 |oooonniinnnnn 397,824 [0 832 [0 0 e 2.000 |...... 2.096 ....07/29/2021 ...|....01/30/2032 ...|.
095796-AE-8 ..... BLUE RACER MIDSTREAM LLC LABFE [ 49,250 |0t 50,000 [l 50,077 i 49,872 [0 226 [0 0 6.625 |...... 7.120 ....01/25/2023 ...|[....07/15/202%6 ...|.
095796-AJ-7 ..... BLUE RACER MIDSTREAM LLC .. 4B FE fiiiiiiiin 30,000 |oeiiiiiieeeennnn 30,000 fnniiiiiiiee 31,293 080,000 [0 0 [0 0 [ 7.000 |...... 7.003 ....05/14/2024 ...[....07/15/2029 ...|.
095796-AK-4 ..... BLUE RACER MIDSTREAM LLC .. 4.BFE .. .7.250 . 7.282 ....06/14/2024 .. .07/15/2032 ..
0965911-2K-9 ..... [BNP PARIBAS SA . .. 1.G FE .. .3.052 .. 2.405 ...06/28/2021 . .01/13/2031 ..
097751-CA-7 ..... BOMBARDIER INC .. 3.CFE .. .8.750 . 7.282 ....06/14/2025 .. .11/15/2030 ..
097751-CB-5 ..... BOMBARDIER INC ... L 8.CFE | 51,984 052,000 [ 55,450 |t 52,013 [0 D [0 0 [ 7.250 |...... 7.287 ....08/07/2025 ...|[....07/01/2031 ...|.
097751-CC-3 ..... BOMBARDIER INC ... L.3.CFE [ 34,000 |oeiieinnininnnnn 34,000 [ 35,951 it 34,000 [0 0 o0 0 7.000 |[...... 7.000 ....06/21/2024 ...|....06/01/2032 ...|.
097751-CD-1 ..... BOMBARDIER INC ... L. 8.CFE . feiiiiiiiiiiiiiin 30,000 |oeeveiiieeeennnn 30,000 fnnnieiiiiee 831,738 | ee280,000 [oenniiiiiee 0 o0 [0 0 e 6.750 |...... 6.749 ....05/14/2025 ...|[....06/15/2033 ...|.
100743-AL-7 ..... BOSTON GAS CO .. L. 2.AFE L fiiiiiinnntn 200,000 Joeiiiiininnnnnn200,000 fonnniiiiinn 191,170 il 200,000 foanniiiiiennl0 0 o0 0 3.001 |...... 3.000 ....07/24/2019 ...|[....08/01/2029 ...|.
103557-AC-8 ..... BOYNE USA INC .. L ABFE [ 103,208 ol 115,000 [ 134T | 108,281 [0 e 1,728 [0 0 e 4.750 |...... 6.717 ....12/08/2022 ...|....05/15/2029 ...|.
10373Q-BL-3 ..... BP CAPITAL MARKETS AMERICA INC ... L TEFE foee 88,859 |l 100,000 [nnniiiinnnnnn 98,072 it 92,201 o0 e 1575 [0 0 3.633 |[...... 5.722 ....10/24/2023 ... |....04/06/2030 ...|. 101,817
103730-BU-3 ..... BP CAPITAL MARKETS AMERICA INC ... L 1EFE [ 91,961 |l l20100,000 fnnneeiiene 101,390 | 93,489 0 e 716 [0 0 [ 4.812 |...... 5.948 ....10/24/2023 ...|[....02/13/2033 ...|. 102,406
10373Q-BI-9 ..... BP CAPITAL MARKETS AMERICA INC ... LTEFE feen 299,034 |........300,000 .................305,954 |........eeetennn300,046 [0 i () [0 0 4.989 |...... 4.987 ...01/04/2024 ... |....04/10/2034 ...|. 307,484
109696-AA-2 ..... BRINKS CO ... .. 3.BFE .. .4.625 ..6.412 ....12/17/2025 .. .10/15/2027 .. .. 160,631
109696-AC-8 ..... BRINKS CO ... .. 3.BFE .. .6.500 ..6.489 ....06/06/2024 . .06/15/2029 .. ... 21,683
111021-AL-5 ... BRITISH TELECOMMUNICATIONS PLC ... .. 2.B FE .. .5.125 ..5.250 ....06/21/2022 .. .12/04/2028 .. ,025,625
11133T-AE-3 ..... BROADRIDGE FINANCIAL SOLUTIONS .. 2.BFE .. . N .2.600 ..2.534 ....06/17/2021 . .05/01/2031 .. . 1,013,000
11135F-CB-5 ..... BROADCOM INC .o eeeee e e e e eeens foeeee e e .. 1.G FE .. 9,890,600 .10,066,286 |. . 9,902,256 .4.350 ..4.613 ...06/20/2025 .. .02/15/2030 .. ,217,500
114259-AT-1 ... BROOKLYN UNION GAS CO .. 2.AFE ..[. 500,000 |... 493,010 |.... 0 500,000 [ovveeiiiiinnnnndd o0 0 [0 3.865 |...... 3.864 ....02/27/2019 ...|[....03/04/2029 ...|. 509,663
115637-AU-4 ..... BROWN-FORMAN CORP .. 1.G FE ..|.. ... 749,026 |... LTA931T 0 [ 79 0 0 4.750 |...... 4.765 ...03/21/2023 ... |....04/15/2033 ...|. 767,813
118230-A0-4 ..... BUCKEYE PARTNERS LP ... .. 3.BFE ..|. ... 182,204 |... ..190,955 |oeveeiiiiinn (47) foreeein3,827 0 0 3.950 |[...... 6.277 ....10/20/2025 ...|....12/01/2026 ...|. 198,851
118230-AU-5 ..... BUCKEYE PARTNERS LP ... .. 3.B FE ..|. ... 100,154 |... 105,263 |oeeveiiieeenn 25 [ 1,902 |0 0 4.500 |...... 6.671 ...12/17/2025 ... |....03/01/2028 ...|. .. 112,475
118230-AW-1 ..... BUCKEYE PARTNERS LP ... .. 3.BFE ..|. nn 27,120 |... 27,102 0 [ (18) 0 [0 6.750 |...... 6.642 ...02/18/2025 ... |....02/01/2030 ...|. ... 27,911
12008R-AN-7 ..... BUILDERS FIRSTSOURCE INC .. 3.CFE ..|. .. 31,720 ... L B1728 0 8 0 0 5.000 |...... 5.282 ....12/16/2025 ...|....03/01/2030 ...|. ... 32,800
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC .. .. 3.CFE .. 129,311 ..135,323 .4.250 ..6.829 ... 12/17/2025 .. .02/01/2032 .. .. 158,294
12008R-AS-6 ..... BUILDERS FIRSTSOURCE INC .. .. 3.CFE .. . 44,815 .6.375 ..6.433 ....04/09/2025 .. .03/01/2034 .. 46,434
12008R-AT-4 ..... BUILDERS FIRSTSOURCE INC .. 3.CFE .. . 30,000 .6.750 ..6.750 ....06/06/2025 .. .05/15/2035 .. 31,013
1248EP-BT-9 ..... CCO HOLDINGS LLC .... .. 3.CFE .. .5.125 ..5.719 ....12/17/2025 .. .05/01/2027 .. ..230,766
1248EP-BX-0 ..... CCO HOLDINGS LLC . .. 3.CFE .. .5.000 ..7.370 ... 12/17/2025 .. .02/01/2028 .. . 417,175
1248EP-CB-7 ..... CCO HOLDINGS LLC .... .. 3.CFE ..|. . werrneereeennn AT,T63 [0 e 78T [0 0 e 5.375 |...... 7.513 ....04/09/2025 ...|[....06/01/2029 ...|. ... 52,371
1248EP-CD-3 ..... CCO HOLDINGS LLC .... .. 3.CFE ..|. 205,676 |.... 94196 | (18) 3,951 0 0 4.750 |...... 7.49% ....12/17/2025 ...|....03/01/2030 ...|. 220,106
1248EP-CE-1 ... CCO HOLDINGS LLC .... .. 3.CFE ..|. ,122,978 |.... 1,050,084 |...eeueeeeenn 60 [ 23,938 |0 o0 e 4.500 |...... 7.599 ....12/17/2025 ...|....08/15/2030 ...|. ,218,820
1248EP-CK-7 ... CCO HOLDINGS LLC .... L.3.CFE ..[.iiiiinnnnn ... 596,525 |.................661,000 [................607,432 |.................589,804 [.......... 16,355 |.......... 7,202 [cccccrrrrrrcenni0 Joorrrnnnnnnnnnn0 e 4.250 |...... 6.004 ... 12/17/2025 ... |....02/01/2031 ...|.
1248EP-CN-1 ... CCO HOLDINGS LLC .... L 8.CFE | 24,848 | 080,000 [ 26,929 el 25777 [0 500 [0 el 0 [ 4.500 |...... 7.317 ....02/18/2025 ...|....05/01/2032 ...|.
1248EP-CO-4 ..... CCO HOLDINGS LLC .... .. 3.CFE ..|. . RPN (£ 1 S I (1 0 AU | I R | B RN 4.750 |...... 6.801 ... 12/17/2025 ... |....02/01/2032 ...|.
12511V-AA-6 ..... CHURCHILL DOWNS INC .. 4.AFE ..|. 059,916 e 0 e 0 [0 5.750 |...... 5.787 ....11/04/2025 ...|[....04/01/2030 ...|.
12515K-AA-6 ... CD&R SMOKEY BUYER INC ......eevvvvennns .. 4.CFE ..|. 57,428 |oeen (12,466) [0 |0 [0 9.500 |...... 9.499 ....09/25/2024 ...|....10/15/2029 ...|.
12543D-BH-2 ..... | CHS/COMMUNITY HEALTH SYSTEMS INC .. 4.C FE .. N .4,726 .6.000 ..8.073 ....12/06/2024 .. .01/15/2029 ..
12543D-BK-5 ..... CHS/COMMUNITY HEALTH SYSTEMS INC ... ..4.CFE ..|. .. 178,048 |.... 171,168 )...........9,002 [l 3,810 0 0 4.750 |...... 8.249 ...12/22/2025 ... |....02/15/2031 ...|.
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12543D-BM-1 ... CHS/COMMUNITY HEALTH SYSTEMS INC ..oevvnnviviiniinnnnns oo e .. 4.CFE .. 174,541 [ 968 oeeenninnins 5,429 |oiiiiiiinnl0 o0 5.250 |...... 9733 IMN cooees oo 1,389 [t 10,474 |....12/17/2025 ...|....06/15/2030 ...
12543D-BN-9 ... CHS/COMMUNITY HEALTH SYSTEMS INC ... .. 4.CFE ..|. ...61,000 |.. e (115) ... 10.875 ....04/09/2025 ...|[....01/15/2032 ...|.
125523-CM-0 ..... CIGNA GROUP .. 2.AFE ..[. 215,447 o0 [ (2,944) |0 [0 2.375 ....07/20/2021 ...|[....03/15/2031 ...|.
12594K-AB-8 ..... CNH INDUSTRIAL NV .. L. 2.BFE ..foiiiiinnnn..... 499,805 |.................500,000 f................d98, 118 |oooennniiiinnnnd99,965 [0 e 18 [0 0 [ 3.850 ....06/28/2019 ...|[....11/15/2027 ...|.
126307-AZ-0 ..... CSC HOLDINGS LLC .... .. 5.AFE ..[. . . eeeeeeennnn 208,117 [ (61,312) | 4,692 [0 L0 [ 6.500 ...11/14/2022 ... |....02/01/2029 ...|.
126650-DG-2 ..... CVS HEALTH CORP .. 2.B FE ..|. 198,194 |... 193,071 |oeeeeeieeeeeenna 199,280 [0 e 184 [0 0 [ 3.250 ....08/08/2019 ...|[....08/15/2029 ...|.
126650-DN-7 ..... CVS HEALTH CORP .. 2.B FE ..|. .. 1,381,098 |... 244,077 veeeeee e 1,390,335 [0 e 1,972 [0 0 e 1.750 ....07/21/2021 ...|....08/21/2030 ...|.
126650-DT-4 ..... CVS HEALTH CORP .. 2.B FE ..|. .. 745,215 |... T70,412 [ 747,012 |0 o831 |0 [0 5.125 ...02/13/2023 ... |....02/21/2030 ...|.
12769G-AB-6 ..... CAESARS ENTERTAINVENT INC . .. 3.CFE .. 142,732 ..144,982 |. .7.000 ... 12/17/2025 .. .02/15/2030 ..
12769G-AC4 ..... CAESARS ENTERTAINVENT INC ... .. 3.CFE .. ..382,154 |. .6.500 ....12/17/2025 .. .02/15/2032 ..
13607H-R6-1 ..... CANADIAN IMPERIAL BANK OF COMMERCE .. 1.F FE .. ..994,968 |. .3.450 ....08/31/2022 .. .04/07/2027 ..
13648T-AC-1 ..... CANADIAN PACIFIC RAILWAY CO .. 2.A FE ..|.. 573,736 |ceuueereeennnnnn560,735 [ooveiiiiiiiin0 9,042 [0 0 2.875 ...12/06/2019 ...|[....11/15/2029 ...|.
14040H-B-4 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..[. 398,354 |...evvneennnnnn399,819 [0 e 82 [0 0 3.800 ....05/28/2019 ...|[....01/31/2028 ...|.
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .. 2.B FE ..|. 525,377 |oeeeeeeeennnnnn 600,000 [oeeeeeeeiieneeenn0 o0 o0 0 e 2.359 ....07/27/2021 ...|....07/29/2032 ...|.
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.AFE ..[. 303,555 |...evvvnniinnnn 300,000 foneniiiiiiinnn0 il L0 0 4.927 ....06/06/2022 ...|....05/10/2028 ...|.
141781-CB-8 ..... CARGILL INC L FFE o0 209,127 | 22300,000 [ 302,187 299,335 [0 e T4 [0 0 4.750 ...04/17/2023 ... |....04/24/2033 ...|.
143658-B0-4 ..... CARNIVAL CORP .. L 2.CFE [ 21,083 |0 25,000 [ 24,602 i 22,970 [0 888 [0 0 4.000 ....01/06/2023 ...|[....08/01/2028 ...|.
143658-Bil-1 ..... CARNIVAL CORP .. .. 2.CFE ..|. . werrrrereeennnn 28,000 [0 0 0 0 e 7.000 ....08/01/2023 ...|[....08/15/2029 ...|.
143658-BX-9 ..... CARNIVAL CORP .. .. 3.AFE ..|. e T8 717 [ 114,308 [0 e 88 0 0 6.125 ....04/07/2025 ...|....02/15/2033 ...|.
143658-BY-7 ..... CARNIVAL CORP .. .. 3.AFE .. ..128,674 |. .5.750 ....10/09/2025 .. .03/15/2030 ..
143658-BZ-4 ..... CARNIVAL CORP .. .. 3.AFE .. 10,332 |. .5.875 ...11/26/2025 .. .06/15/2031 .. ....0
143658-CA-8 ..... CARNIVAL CORP .. .. 3.AFE .. ..136,644 |. .5.750 ....07/07/2025 . .08/01/2032 .. .. 136,824
144285-AN-3 . CARPENTER TECHNOLOGY CORP . .. 3.AFE .. 19,314 |. .5.625 ....11/10/2025 . .03/01/2034 .. 19,534
14448C-AL-8 ..... CARRIER GLOBAL CORP ......ceeeereennreermnnneeeeernnnns froeereee veeeeens .. 2.A FE .. ..555,918 |. ..599,907 .2.700 ...06/16/2020 . .02/15/2031 .. ..608, 100
150190-AB-2 ..... SIX FLAGS ENTERTAINMENT CORP .. .. 5.AFE ..[. ... 9,954 |.... e 9,88 | 32 88 0 [0 5.375 ....04/09/2025 ... |[....04/15/2027 ...|. ... 10,269
150190-AE-6 ..... SIX FLAGS ENTERTAINMENT CORP .. .. 5.A FE ..|.. ...60,601 |.oeeennnn (2,062) [oeeeennnnn 409 el o0 5.250 ...08/22/2025 ...|....07/15/2029 ...|. ... 66,706
15089Q-BC-7 ..... CELANESE US HOLDINGS LLC L. 3BFE [ 45,000 |oeiiiiinininnnnn 45,000 [ 46,059 45,000 [0 0 o0 0 7.000 ....12/08/2025 ...[....02/15/2031 ...|. ... 46,575
15089Q-BD-5 ..... CELANESE US HOLDINGS LLC .. L. 3.BFE .| 165,053 |l 165,000 [...eeiiiiinn 167,807 eeiiiiiiieeennn 165,053 [0 e [0 0 [ 7.375 ....12/16/2025 ...|[....02/15/2034 ...|.
163527-AN-6 ..... CENTRAL GARDEN & PET CO ... L 3B FE [ 263,326 |l 267,000 [l 256,216 il 264,019 [ 13,066 i 458 [0 0 4.125 ...12/17/2025 ... |....10/15/2030 ...|.
161150-AF-7 ..... CHART INDUSTRIES INC .... L 8.CFE | 127,476 125,000 [l 180,426 126,955 [T e (882) [0 0 [ 7.500 ...04/09/2025 ...|....01/01/2030 ...|.
161150-AG-5 ..... CHART INDUSTRIES INC . .. 4.BFE .. .9.500 ....12/08/2022 .. .01/01/2031 ..
163851-AF-5 ..... CHEMOURS CO .. 3.CFE .. .5.750 ...09/02/2025 .. .11/15/2028 ..
163851-AH-1 ..... CHEMOURS CO .. 4.AFE .. .4.625 ....06/27/2024 .. .11/15/2029 ..
163851-AJ-7 ..... CHEMOURS CO .. 4.AFE .. .8.000 ...11/13/2024 .. .01/15/2033 ..
171484-AE-8 ..... CHURCHILL DOWNS INC .. 4.AFE .. .4.750 ....12/09/2025 .. .01/15/2028 ..
AT1779-AL-5 ... CIENA CORP 3B FE .| s 10,000 |oeeiiiieieeeennn 10,000 fonniiiiiie s 9,658 | 9,658 [ 497 0 [0 0 [ 4.000 ....01/11/2022 ...|....01/31/2030 ...|.
172441-BF-3 ..... CINEMARK USA INC . L.3.CFE [ 17,300 |00 20,000 fonnniiiinnnnnnn 19,998 | 18,416 [0 835 [0 0 5.250 ....10/23/2023 ...|[....07/15/2028 ...|.
172441-BH-9 ..... CINEMARK USA INC . .. 3.CFE ..|. . eeeeeeeeeennns0 o (24) |0 [0 7.000 ...12/08/2025 ...|....08/01/2032 ...|.
17253N-AA-5 ... CIPHER COMPUTE LLC .... .. 3.CFE ..|. 238,025 el 0 [0 0 [0 7.125 ....11/20/2025 ...|....11/15/2030 ...|.
17275R-BT-8 ..... CISCO SYSTEMS INC .. 1.D FE ..|. 6,964,060 |.....ooeeeennnnn0 foeeeennni (16,756) |oveeeneeeeennnl0 [0 e 5.050 ....08/09/2024 ...|[....02/26/2034 ...|.
172967-ML-2 ... CITIGROUP INC .. .. 1.G FE ..|.. . 600,000 |evveeiiiiinnnnd0 [0 0 [0 2.666 ....01/22/2020 ... |....01/29/2031 ...|.
172967-NS-6 ..... CITIGROUP INC .. .. 1.G FE ..|.. 500,000 |eeeeneeeeeennnns0 fooeiiii 0 0 [0 4.658 ...05/17/2022 ... |....05/24/2028 ...|.
174610-AS-4 ..... CITIZENS FINANCIAL GROUP INC .. 2.AFE ..[. .1,019,587 [ovveeiiiiiiinnnl0 i (4,850) |0 [0 2.500 ...07/20/2021 ...|....02/06/2030 ...|.
17888H-AA-1 ..... CIVITAS RESOURCES INC ... .. 3.CFE .. .8.375 ....04/09/2025 .. .07/01/2028 ..
17888H-AB-9 ..... CIVITAS RESOURCES INC ... L.3.CFE .. [.....ccennn..... 68,095 )......000 ... 68,000 [oniiiinnnn 70,587 il 68,048 [t (B0) | (@) 0 0 8.750 ...12/19/2025 ... |....07/01/2031 ...|.
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17888H-AC-7 ..... CIVITAS RESOURCES INC L 3.CFE [ 44877 | 43,000 [ 45,029 i 44,408 [ 217 e (280) [0 0 8.625 |...... 7.819 ....04/09/2025 ... |....11/01/2030 ...
17888H-AD-5 ..... CIVITAS RESOURCES INC L 8.CFE [ 72,018 |l 71,000 [ 76,538 el 71,983 [0 e (B0) [0 o0 [ 9.625 |...... 9.362 ...07/15/2025 ...|....06/15/2033 ...|.
18060T-AC-9 ..... CLARIOS US FINANCE COMPANY INC LAAFE L[ 101,044 .l 100,000 [l 102,476 el 100,942 i B L (94) [0 0 6.750 |...... 6.094 ....12/10/2025 ...|....05/15/2028 ...|.
18060T-AD-7 ..... CLARIOS US FINANCE COMPANY INC AR FE o 49,255 | 049,000 [ B1,190 49,281 0 e (24) [0 0 [ 6.750 |...... 6.616 ....06/04/2025 ...|....02/15/2030 ...|.
18060T-AE-5 ..... CLARIOS GLOBAL LP LSAFE [ 88,201 | 58,000 [ 80,161 |l 88,194 [0 e (D) [0 0 6.750 |...... 6.686 ....09/12/2025 ...|....09/15/2032 ...|.
18064P-AC-3 ..... CLARIVATE SCIENCE HOLDINGS CORP .. L 8.CFE | 67,869 |l 77,000 [l TATT |l 72,194 [ BT e 1,680 [0 0 [ 3.875 |...... 6.627 ...04/09/2025 ...|....07/01/2028 ...|.
18064P-AD-1 ..... CLARIVATE SCIENCE HOLDINGS CORP .. L ABFE [ 16,470 | 18,000 [ 17,018 | 16,893 0 e 271 [0 0 4.875 |...... 6.883 ....06/29/2024 ... |....07/01/2029 ...|.
184496-A0-0 ..... CLEAN HARBORS INC 3B FE .| 66,706 |oeeieniieeeeet 65,000 [t 66,863 |t 66,692 [0 e (1) [0 0 [ 6.375 |...... 5.776 ....12/09/2025 ...|[....02/01/2031 ...|.
18453H-AC-0 . CLEAR CHANNEL OUTDOOR HOLDINGS INC . .. 5.C FE .. .7.750 ....09/02/2025 .. .04/15/2028 ..
18453H-AD-8 ..... | CLEAR CHANNEL OUTDOOR HOLDINGS INC . .. 5.C FE .. .7.500 ...09/17/2025 .. .06/01/2029 ..
18453H-AG-1 ..... | CLEAR CHANNEL OUTDOOR HOLDINGS INC . .. 4.BFE .. 7125 ... 12/17/2025 .. .02/15/2031 .. .. 188,484
18453H-AH-9 ..... CLEAR CHANNEL OUTDOOR HOLDINGS INC ... L ABFE L[ 92,059 292,000 [ 97,451 092,058 [0 e (D) [0 0 [ 7.500 ....09/02/2025 ...|....03/15/2033 ...|. ... 95,450
185899-AK-7 ..... CLEVELAND-CLIFFS INC .... L 3.CFE [ 64,845 |l 66,000 [ 64,970 i 64,970 [ 30831 222 [0 0 4.625 ....02/09/2021 ... |....03/01/2029 ...|. ... 67,526
185899-AN-1 ..... CLEVELAND-CLIFFS INC .... ..3.CFE ..|eiiiiinnnn.. 105,350 ... 106,000 f..eneeeennnnnn 109,120 oeeieninneennnn 105,479 [ 1,507 e 105 [0 feeeeienl0 e 6.750 ....12/17/2025 ...[....04/15/2030 ...|. .. 109,578
185899-A0-4 ..... CLEVELAND-CLIFFS INC .... L 3.CFE L[ 61,654 | 62,000 [ 84177 | 81,697 [ 887 | 45 [0 0 6.875 ...04/09/2025 ... |....11/01/2029 ...|. ... 64,131
185899-AS-0 ..... CLEVELAND-CLIFFS INC .... .. 3.CFE ..|. eeeenneeeeen (8) o0 0 [ 7.500 ....10/09/2025 ...|....09/15/2031 ...|. ... 38,388
18589G-AA-3 ..... CLEVELAND-CLIFFS INC .. 3.CFE ..|. RNV O | RN | AR | I RN 7.625 ....09/03/2025 ...|[....01/15/2034 ...|. ... 25,953
18972E-AD-7 ..... CLYDESDALE ACQUISITION HOLDINGS INC .. .. 4.AFE ..|. . o0 e (38) [0 [0 [ 6.750 ...09/25/2025 ... |....04/15/2032 ...|. ... 75,464
20030N-DG-3 ..... COMCAST CORP ... .. 1.G FE ..[.. 388,048 |.... v e 6,312 0 0 [ 3.400 ....10/19/2023 ... |[....04/01/2030 ...|. 406,800
20030N-DN-0 ..... COMCAST CORP .. 1.G FE .. ..892,062 |. 0| .1.950 ....02/25/2021 .. .01/15/2031 .. .. 1,009,750
20030N-EE-7 ..... COMCAST CORP .. 1.G FE .. ..302,667 |. .0 | .4.800 ....05/01/2023 .. .05/15/2033 .. .. 307,200
200340-A0-0 ..... COMERICA INC ... .. 2.C FE .. A ..796,990 |. 0| .3.800 ....06/21/2022 .. .07/22/2026 .. ..815,200
201723-AS-2 . COMMERCIAL METALS CO . .. 3.AFE .. . 45,000 . 45,000 |. 46,023 |. .0 | .5.750 ....11/13/2025 .. .11/15/2033 .. 46,294
202712-BN-4 ..... [COMMONWEALTH BANK OF AUSTRALIA .eeveeeeiieiiiineeeeeeeforeeeinn ceveenn e 1.G FE .. 1,341,326 ,350,000 |. ,228,165 |. 0| .2.688 ....03/04/2021 .. .03/11/2031 .. ,368, 144
202795-JR-2 ..... COMMONWEALTH EDISON CO .. 1.F FE ..|. 996,960 ... ,000,000 |... 926,4% |.... cend0 o302 [0 0 [ 2.200 ....02/18/2020 ...|....03/01/2030 ...|. .. 1,011,000
203372-AX-5 ..... COMMSCOPE LLC .. 4.CFE ..|. ... 97,658 ... 117,914 ... 0 2,844 [0 0 [ 4.750 ....04/09/2025 ...|....09/01/2029 ...|.
20338H-AB-9 ..... COMMSCOPE TECHNOLOGIES LLC .. .. 5.CFE ..[. .oen 15,150 ... 219,947 18,330 [0 e 1217 0 0 e 5.000 ....01/26/2023 ...[....03/15/2027 ...|.
20338M-AA-0 ..... COMMSCOPE LLC .. .. 4.CFE ..|. vee. 46,99 |... 45,462 | 45,462 [l (1,200) e (834) [0 0 e 9.500 ...07/11/2025 ...|....12/15/2031 ...|.
203380-AA-1 ..... COMMSCOPE LLC .. .. 5.CFE ..|. ... 126,221 |... .. 163,242 |.... . PR | N R | 11 T NN | I R | B RN 8.250 ....10/26/2023 ...|....03/01/2027 ...|.
20451N-AJ-0 ..... COMPASS MINERALS INTERNATIONAL INC . .. 4.CFE ..|. ... 24,000 |... ..25,114 |.... 24,000 |eeeiiiiiiieeenn0 [0 0 0 8.000 ....06/03/2025 ...|....07/01/2030 ...|. .
205768-AS-3 ..... COMSTOCK RESOURCES INC ........... .. 4.CFE .. 245,071 ..256,661 |. ..249,143 .6.750 ... 12/17/2025 .. .03/01/2029 .. .. 264,640
20679L-AB-7 ..... CONDUENT BUSINESS SERVICES LLC ... .. 4.B FE .. . 69,741 73,625 |. 73,625 .6.000 ....03/07/2023 .. .11/01/2029 .. 87,550
209111-EM-1 ... CONSOL IDATED EDISON COMPANY OF NEW YORK .. 1.G FE .. 285,824 ..290,703 |. .284,289 .6.200 ....11/06/2024 . .06/15/2036 .. .. 213,215
209111-FS-7 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK .. 1.G FE .. ,998,520 ..2,007,491 |. 999,531 .4.000 ....11/27/2018 . .12/01/2028 .. .. 2,040,000
21036P-BH-0 ..... CONSTELLATION BRANDS INC .. .. 2.BFE .. 398,220 ..354,838 |. .0 | .2.250 ....07/21/2021 . .08/01/2031 .. .. 404,500
21871IN-AC-5 ..... CORECIVIC INC .. 3.B FE ..|. ... 102,953 |... o0 e (218) [0 [0 [ 8.250 ....01/30/2025 ...[....04/15/2029 ...|. 106,208
218735-AB-4 ..... COREIEAVE INC .. .. 4.AFE ..[. ... 95,687 [... 0 (6,526) [covvvvniinnnnn (10) o0 [0 9.250 ....12/17/2025 ...|....06/01/2030 ...|. 100,440
218738-AC-2 ..... COREIEAVE INC .. .. 4.AFE ..|. ... 103,321 |... L (8,481) o8 il [0 9.000 ....12/17/2025 ...|[....02/01/2031 ...|.
226373-A0-1 ..... ENERGY TRANSFER LP .... .. 2.B FE ..|. e 12,619 |l 77,000 [ 77,028 e 75,529 [0 e 1,019 [0 0 5.625 ....10/26/2023 ... |....05/01/2027 ...|. .
226373-AT-5 ..... ENERGY TRANSFER LP .... .. 2.B FE ..|. e 22,000 |eeeniieeennnnnn 22,000 foeiiiiiniieeen 22,873 |02 22,000 [0 0 0 0 [ 7.375 ...01/24/2023 ... |....02/01/2031 ...|. ... 22,811
23311V-AH-0 ..... DCP MIDSTREAM OPERATING LP .. .. 2.B FE ..|. ... 197,250 |... e 198,672 [0 37T [0 L0 5.125 ....04/29/2022 ... |....05/15/2029 ...|.
23345M-AA-5 ... DT MIDSTREAM INC .. 2.CFE ..|. ... 115,877 |... 129,384 |.... . cerrrmrreeen 30 [ 2,272 |0 |0 [ 4.125 ...04/09/2025 ...|....06/15/2029 ...|. 133,702
233851-ED-2 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ... .. 1.F FE ..|. ....1,000,922 |... 909,290 |.... 21,000,518 ovveeiiiiinnnnnd0 oo (93) vl 0 [0 2.450 ....02/25/2021 ... |....03/02/2031 ...|. .. 1,012,250
233853-AT-7 ..... [DAIMLER TRUCK FINANCE NORTH AMERICA LLC .. 1.G FE .. .6,315,99 ..6,262,991 |. .6,242,861 .5.400 ....09/18/2024 .. .09/20/2028 .. 6,239,025
235825-AF-3 ... DANA_INC .. ..3.CFE ..|. ... 134,666 )................. 160,000 [.......ccooennnns 159,874 |.... .. 149,264 ..o [ 4949 0 0 5.375 ...09/02/2025 ... |....11/15/2027 ...]ceeuunrennens 164,300
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23918K-AT-5 ... DAVITA INC 3.0 FE s 387,761 |eeeiiiiiannn 409,000 |....evveeennnn 377,611 [oeeieeiiiiies 369,764 |.......... 17,158 [oveeeenns 2,372 |oeeiiiiiiian, (U 0 ... 3.750 |...... 4.606 |FA oot | 5,794 [oeeeeiininns 14,588 |....12/17/2025 ...|....02/15/2031 ... |...cccnnninns 416,669
23918K-All-8 ..... DAVITA INC .. 3.C FE ..|.. .... 38,000 |... ...30,484 |.... 288,000 [veeeieiiiii0 o0 0 [0 6.875 |...... 6.874 ....08/08/2024 ...|....00/01/2032 ...|. ... 39,306
24422E-11Z-8 ... JOHN DEERE CAPITAL CORP ... .. 1.EFE ..|.. ..307,378 |.... ..209,824 [oiiiiiiil0 | 38 0 0 4.700 |...... 4.715 ...06/05/2023 ... |....06/10/2030 ...|.

24422E-XB-0 ..... JOHN DEERE CAPITAL CORP ... .. 1.EFE ..|.. ..164,025 |.... .. 149,885 [...eoiiiiiiil0 |42 0 [0 4.950 |...... 4.983 ....07/11/2023 ...|....07/14/2028 ...|.

24422E-XD-6 ... JOHN DEERE CAPITAL CORP ... .. 1.EFE ..|.. 250,445 [ 49,983 |0 e 10 L0 [0 5.150 |...... 5.172 ....09/05/2023 ... |....00/08/2026 ...|.

24422E-XH-T ..... JOHN DEERE CAPITAL CORP .. 1.EFE ..|.. 304,723 |oooeiiiiiinenan209,656 [0 103 [0 0 [ 4.500 |...... 4.541 ...01/02/2024 ...|....01/16/2029 ...|.

251526-CK-3 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .. 2.AFE ... 550,971 |.ooeiiiiiinennn 800,000 [oeeeeiiiiiinnnl0 il el 0 0 3.035 |...... 3.035 ...06/25/2021 ... |....05/28/2032 ... |.

25243Y-BD-0 ..... DIAGEQ CAPITAL PLC .... L 1.GFE . foiiiiinnnnnl 398,002 ... ..02400,000 ...l 365,816 | 899,130 [0 19T 0 0 [ 2.000 |...... 2.053 ....04/27/2020 ...|....04/29/2030 ...|.

25243Y-BK-4 . DIAGEO CAPITAL PLC .... .. 1.6 FE .. .5.375 ...10/02/2023 ... |....10/05/2026 ..

252601-AD-3 . DIAMOND FOREIGN ASSET CO .. 3.AFE .. .8.500 ....06/27/2024 ...|....10/01/2030 ..

253651-AK-9 . DIEBOLD NIXDORF INC ... .. 4.AFE .. .7.750 ...04/07/2025 ... |....03/31/2030 ..

25461L-AA-0 ..... DIRECTV FINANCING LLC
25470D-BY-4 ..... DISCOVERY COMMUNICATIONS LLC ...
25470M-AG4 ..... DISH NETWORK CORP

.. 4.AFE ...
.. 3.B FE ..|..
.. 5.A FE ..|..

...... 5.875 . .3, ... 10, ....12/23/2024 ... |....08/15/2027 ...|.
...... 5.000 . ....08/01/2025 ...|....09/20/2037 ...|.
... 11.750 |..... T99|MN ... 4, 32, ....02/18/2025 ... |....11/15/2027 ...|.
...... 5.250 |.....

... 159,938 |...
... 18,041 [...
.. 274,457 |...

25470X-BE-4 ..... DISH DBS CORP .. 5.A FE ..|.. ...10/26/2023 ... |....12/01/2026 ...|.

25830J-AA-9 ..... DORNOCH DEBT MERGER SUB INC .... 5B FE | 40,218 060,000 | 52,077 46,882 [0 2,467 [0 0 [ 6.625 |..... ....11/30/2022 ... |....10/15/2029 ...|. .
260543-DC-4 ... DOW CHEMICAL CO .. 2.B FE ..|.. 895,868 [0 L T96 [0 0 2.100 ...08/17/2020 ...|....11/15/2030 ...|. ,010,500
26441C-BL-8 ..... DUKE ENERGY CORP .... .. 2.B FE ..|.. 159,421 oo 144,420 [0 4556 0 [0 2.550 ....10/19/2023 ... |....06/15/2031 ...|. 177,231
26443C-AK-9 ... DUKE UNIVERSITY HEALTH SYSTEM INC .. .. 1.D FE ..|.. 552,724 |....eeviiieeenn 600,000 oeeiiiiiiennnnnn ferneiiiiiiinn0 0 L0 | 2.652 ...01/08/2020 ... |....06/01/2031 ...|. 607,956
267475-AD-3 . DYCOM INDUSTRIES INC . .. 3.C FE .. .4.500 ...03/30/2021 ... |....04/15/2029 .. .. 107,363

26873C-AB-8 ..... EMRLD BORROIER LP .. 1172172025 ..

.. 3.CFE .. .6.750 E .07/15/2031 .. 55,823
26884L-AM-1 ... EQT CORP .. .. 2.C FE .. .3.125 ....04/28/2022 ...|....06/15/2026 .. 90,391
26884L-AX-T7 ... EQT CORP .. 2.C FE .. .4.500 ...04/09/2025 ... |....01/15/2029 .. ..215,748

.8.000 ....04/00/2025 ...|....04/15/2027 ..
...... 9.875 . . ....12/23/2024 ... |....07/15/2031 ...|.
...... 2.700 . 4, ... 16, ....07/08/2021 ...|....03/11/2030 ...|.
...... 2.600 ...05/03/2021 ... |....05/10/2031 ...|.

27034R-AA-1 ... PERMIAN RESOURCES OPERATING LLC ......eevveeeniiiienee]oeiiin e .. 3.AFE ..
27034R-AC-7 ..... PERMIAN RESOURCES OPERATING LLC .. .. 3.AFE ...
278642-AU1-3 ..... EBAY INC .. 2.AFE ..|..
278642-AY-9 ..... EBAY INC .. 2.A FE ...

278768-AA-4 ... ECHOSTAR CORP LS AFE e 18,775 015,856 | 16,040 | 14,036 [0 286 [0 0 [ 6.750 ....06/28/2025 ...|....11/30/2030 ...|.
278768-AC-0 ..... ECHOSTAR CORP .. 5.A FE ..|.. . ... 10.750 ....04/00/2025 ... |....11/30/2029 ...|.
28035Q-AA-0 ..... EDGEWELL PERSONAL CARE CO ... .. 3.C FE ..|.. 147,959 [ 167,000 [l 167,009 152,856 | (7) e 10670 |0 0 5.500 ....12/17/2025 ...|....06/01/2028 ...|.
28035Q-AB-8 ..... EDGEWELL PERSONAL CARE CO . .. 3.CFE .. . 22,906 4125 ...03/04/2025 ... |....04/01/2029 ..

... 11/22/2022 ..
...03/18/2021 .
....06/27/2024 ..
1271772025 ..
....08/22/2023 ... |....11/15/2029 ...|.
1271772025 ... |....02/01/2028 ... ).
....04/00/2025 ... |....02/01/2030 ...|.
....02/18/2025 ...|....04/01/2031 ...|.
- 12/1772025 ... |....03/31/2029 ... |.
...04/11/2024 ... |....04/15/2031 ... |.
....06/14/2025 ...|....06/01/2033 ...|.
....04/00/2025 ...|....04/15/2028 ...|.
....04/00/2025 ...|....06/01/2029 ..
... 12/17/2025 ... |....04/15/2029 ...|.

.6.650
.1.850
.3.875
.6.625
...... 3.125
...... 4.500
...... 4.750
...... 4.625
...... 4.375
...... 8.500
...... 6.125
...... 4.375
.3.625
...... 4.750

.08/28/2028 ..
.02/15/2031 ..
.09/01/2028 ..
.12/15/2030 ..

28414H-AG-8 ..... ELANCO ANIMAL HEALTH INC
285512-AE-9 ..... ELECTRONIC ARTS INC ...
28618M-AA-4 ... ELEMENT SOLUTIONS INC
29103C-AA-6 ..... EMRLD BORROIWER LP .. .. 3.CFE ..
20250N-AZ-8 ..... ENBRIDGE INC .. 2.AFE ..|..
20261A-AA-8 ... ENCOMPASS HEALTH CORP ... .. 3.C FE ..|..
20261A-AB-6 ..... ENCOMPASS HEALTH CORP ... .. 3.C FE ..|..
20261A-AE-0 ..... ENCOMPASS HEALTH CORP ... .. 3.C FE ..|..
202720-AD-1 ... ENERGIZER HOLDINGS INC .. .. 4.B FE ..|..
20281R-AA-T ... ENDO FINANCE HOLDINGS INC . .. 3.C FE ..|..
20355X-AH-0 ... ENPRO INC ..evveeeeiiiiiieees .. 3.C FE ..|..
29362U-AC-8 ..... ENTEGRIS INC ... .. 3.B FE ..|..
203620-AD-6 ..... [ENTEGRIS INC .. 3.B FE ..
29365B-AA-1 ..... ENTEGRIS INC .ovveiiiiiiiieiiiiiiiieieiiiiiieeeeei L. 2.CFE ..|..

.. 3.C FE ..
.. 2.AFE ..
.. 4.AFE ..

. 46,508
,138,878
. 63,164
326,722
... 222,075 |...
... 259,800 [...
... 58,189 [...
21,956 ...
... 304,081 |...
.... 20,000 [...

.. 22,000 |...

..163,463 |.
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29365B-AB-9 ..... ENTEGRIS INC .ooeeeeeeeeeeeei e e .. 3.B FE ..
20379V-BX-0 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 1.6 FE ..|..
29379V-CC-5 ... ENTERPRISE PRODUCTS OPERATING LLC .. 1.6 FE ..|..

...... 5.950 |......6.252 | D ..o foiiiiiiiiiiinnnn 264 |l 5,504 1L..12/17/2025 . |....06/15/2030 ...
...... 2.800 |......4.921 .... 16,604 |....07/18/2023 ...|....01/31/2030 ...|.
...... 5.080 |......5.085 .. 22,725 |....01/03/2023 ...|....01/10/2026 ...[.

20379V-CF-8 ..... ENTERPRISE PRODUCTS OPERATING LLC TG FE |l 443,687 | 445,000 |l 449,800 |l 443,004 [0 108 [0 0 [ 4.850 |...... 4.887 ...01/02/2024 ... |....01/31/2034 ...|.
29379V-CK-7 ... ENTERPRISE PRODUCTS OPERATING LLC L 1GFE L foniinnnnnnn2,529,025 1.0 2,500,000 |.............. 2,531,686 |..............2,528,851 [......cccociinlO e (1,074) [0 0 4.600 |...... 4.339 ....09/30/2025 ... |....01/15/2031 ...|.
20450Y-AA-T ... EQUIPMENTSHARE .COM INC .. LA FE | 149,723 154,000 | 160,175 | 161,868 [ (B7) o886 [0 |0 [ 9.000 |...... 9.640 .. 12/17/2025 ... |....05/15/2028 ... |.
20450Y-AB-5 ..... EQUIPMENTSHARE .COM INC .. L ACFE 28,485 23,000 | 24,301 | 28,402 [0 L (48) [0 0 [ 8.625 |...... 8.2382 ....02/18/2025 ... |....05/15/2032 ...|.
20450Y-AC-3 ..... EQUIPMENTSHARE .COM  INC .. 4.C FE ..|.. . e 28,000 [0 0 [0 0 [ 8.000 [...... 8.000 ....09/10/2024 ... |....03/15/2033 ...|.
20605J-AA-4 . ESAB CORP ............. .. 3.AFE .. .50,435 |. .6.250 ..6.225 ...06/27/2024 ... |....04/15/2029 ..

...04/03/2017 . .06/01/2027 ..
....02/16/2021 . .03/15/2031 ..
...05/06/2021 ... |....06/01/2031 ...|.

.. 1,304,126 |.
..185,920 |.
542,242 |....

.3.625 ..3.692
.2.950 ..3.056
...... 2.550 |......2.567

20717P-AR-8 ... ESSEX PORTFOLIO LP .
30212P-BH-7 ..... | EXPEDIA GROUP INC ..
30225V-AF-4 ..... EXTRA SPACE STORAGE LP ..

.. 2.AFE ..
.. 2.B FE ..
.. 2.B FE ..|..

.. 599,004 |... 607,650

.. 149,964 |...

303031-8L-9 ..... META PLATFORMS INC .... .. 1.D FE ..|.. . 152,771 | 149,986 |0 o8 0 L0 | 4.600 |...... 4.604 ....05/01/2023 ... |....05/15/2028 ...|. 153,450
303034-81-7 ..... META PLATFORMS INC .... .. 1.D FE ..|.. ... 149,661 |... 154,459 | 149,781 [0 e 0 0 4.800 |...... 4.837 ....05/01/2023 ... |....05/15/2030 ...|. 153,600
30303M-8N-5 ... META PLATFORMS INC .... .. 1.D FE ..|.. L. 149,927 ooeiiiiitnnn 150,000 [ouveeineinnnnn 154,542 1 149,049 |0 LB 0 L0 4.950 |...... 4.956 ....05/01/2023 ... |....05/15/2033 ...|. .. 163,713
303250-AG-9 ..... FAIR ISAAC CORP .. 3.AFE ... ... 49,084 [...ii49,000 [ouiiiiiiiinnnnn 50,241 49,081 |0 e (2) |0 0 6.000 |...... 5.972 ....08/13/2025 ...|....05/15/2033 ...|. ... 50,470
31428X-DF-0 ..... FEDEX CORP ... .. 2.B FE ..|.. ... 996,660 |... 898,738 [0 360 [0 0 3.100 |...... 3.137 ....07/22/2019 ... |....08/05/2029 ...|. .. 1,015,500
31428X-DH-6 ..... FEDEX CORP ... .. 2.B FE ..|.. ... 996,710 |... 1,000,000 905,336 |.....cvveennnn998,183 [0 0380 [0 0 [ 2.400 |...... 2.436 ...04/20/2021 ... |....05/15/2031 ...|. ,012,000
31420K-AH-6 ..... FEDERATION DES CAISSES DESJARDINS DU QUE i .. 1.EFE ..|.. .. 749,908 |... 757,435 |ooeeiiinnnnn 789,991 [0 fellS [0 0 4.550 |...... 4.551 ...08/16/2022 ... |....08/23/2027 ...|. 767,063
316773-DE-7 ..... FIFTH THIRD BANCORP ...... .. 2.AFE .. 185,000 ..184,723 |. .4.055 ..4.057 ....04/20/2022 ...|....04/25/2028 .. .. 186,875
337120-AA-T ... FIRST STUDENT BIDCO INC .. 4.AFE .. . 58,128 67,978 .4.000 .. 7.248 1172272022 .. |....07/31/2029 .. 71,400
338530-AA-9 ... FLASH COMPUTE LLC ........ .. 3.C FE .. . 44,000 43,613 .7.250 .. 7.285 ...12/18/2025 ... |....12/31/2030 .. 45,59

...04/20/2023 ..

341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. 1.DFE .. 519,175 518,293 .5.100 ..4.603 .04/01/2033 .. .0
341081-GP-6 ..... |FLORIDA POWER & LIGHT CO ..ooovvunniiiiieiiiiiiicces o e .. 1.0 FE .. 149,939 ..163,024 .. 149,962 .4.625 .. 4.632 ....06/15/2023 ...|....06/15/2030 .. .. 163,469
343498-AC-5 ... FLOWERS FOODS INC .. 2.C FE ..|.. ... 992,736 |... 884,114 |.... 2.996,015 [ovviieiiiind0 [l 708 [0 [0 2.400 |...... 2.482 ....03/04/2021 ... |....03/15/2031 ...|. .. 1,012,000
345397-85-1 ... FORD MOTOR CREDIT COMPANY LLC ... .. 2.C FE ..|.. ... 370,825 |... 437,964 [.eoeeee 17,400 |0 | 16,849 0 [0 2.900 |...... 7.163 ...11/01/2022 ...|....02/16/2028 ...|. .. 461,598
345397-H4-8 ... FORD MOTOR CREDIT COMPANY LLC ... .. 2.C FE ..|.. .. 28,000 |... 228,444 28,000 |0 0 L0 [0 5.730 |...... 5.730 ....09/02/2025 ... |....09/05/2030 ...|. ... 28,802
354613-AL-5 ..... FRANKLIN RESOURCES INC .. .. 1.F FE ..|.. 887,524 |....cveenenn 987,600 [0 2,481 [0 0 [ 1.600 |...... 1.870 ....08/05/2021 ...|....10/30/2030 ...|. ,008,000
356710-C0-5 ..... FREEPORT-MCMORAN INC ... .. 2.B FE ..|.. 406,828 |..........00nnn397,705 [ouvviiiiiiiiind0 e 852 o0 [0 5.250 |...... 5.425 ...08/06/2019 ... |....09/01/2029 ...|. 410,500
356710-CE-3 ..... FREEPORT-MCMORAN INC .... .. 2.B FE ..|.. 199,485 |.... 2.200,015 [ouveiieiiil0 e (82) el [0 4.125 |...... 4.108 ....02/20/2020 ... |....03/01/2028 ...|. 204,125
356710-CF-0 ..... FREEPORT-MCMORAN INC ... .. 2.B FE .. ..198,423 |. . 200,000 .4.250 .. 4.249 ....02/20/2020 ...|....03/01/2030 .. .. 204,250
35906A-BE-7 ..... FRONTIER COMMUNICATIONS HOLDINGS LLC . .. 4.B FE .. .6,008 |. 5,719 .5.875 ..8.762 ....03/28/2023 ...|....10/15/2027 .. . 6,176
35906A-BF -4 ..... FRONTIER COMMUNICATIONS HOLDINGS LLC . .. 4.B FE .. .5.000 .. 7.49 ...08/05/2024 ... |....05/01/2028 ..

35908M-AD-2 ..... | FRONTIER COMMUNICATIONS HOLDINGS LLC . .. 4.B FE .. .8.750 ..9.113 ....04/00/2025 ...|....06/15/2030 ..

361448-BG-7 ..... GATX CORP ....... .. 2.B FE .. .1.900 ..2.079 ...02/16/2021 . .06/01/2031 ..

36162J-AG-1 ..... GEO GROUP INC .. L SAFE e 73,405 72,000 |l TBTTE | W TBTTT B e (282) [0 |0 [ 8.625 |...... 7.840 ....09/00/2025 ... |....04/15/2029 ...|.

36162J-AH-9 ..... GEO GROUP INC .. .. 3.C FE ..|.. ... 10.250 |...... 6.602 ....09/02/2025 ... |....04/15/2031 ...|.

36166T-AB-6 ..... 4. FE | 138,783 00 162,000 |l 168,261 | 140,639 [0 8,830 [0 |0 [ 4.750 |...... 7.854 ....06/27/2024 ...|....10/15/2028 ...|.

361680-AL-8 ..... GFL ENVIRONVENTAL INC ... 3.0 FE o 215,786 |l 226,000 |neenlllll 222,704 217,853 [l 4,088 il 2,008 [0 0 [ 4.000 |...... 5.164 ... 12/17/2025 ... |....08/01/2028 ...|.

361680-AN-4 ... GFL ENVIRONVENTAL INC ... 3. FE Lo 172,420 175,000 | TTAL5TT 172,663 [0 284 [0 0 [ 4.750 |...... 5.177 ....12/17/2025 ...|....06/15/2029 ...|.

361680-A0-7 ..... GFL ENVIRONVENTAL INC ... .. 3.C FE ..|.. . e 0 L (123) |0 0 6.750 |...... 6.470 ....04/00/2025 ...|....01/15/2031 ...|.

364760-AP-3 ..... GAP INC ..eeeeeiiie, .. 3.C FE ..|.. 201,216 [oveeeeeeiiid [ 4675 [0 [0 3.625 |...... 9.526 ....09/02/2025 ...|....10/01/2029 ...|.

36485M-AP-4 ... GARDAWNORLD SECURITY CORP .. 5.A FE ..|.. 230,000 [ovvvvieiiiiiinnd0 feeeiiil0 L0 0 8.375 |...... 8.378 ....10/20/2024 ... |....11/15/2032 ...|.

36485-A0-2 . GARDANORLD SECURITY CORP .. 4.AFE .. 40,000 .6.500 ..6.4% ...11/05/2025 ... [....01/15/2031 ..

367398-AA-2 ..... GATES CORP ... .. 4.BFE ..|.. 19,000 f.vvrieiiieeenn Jeeeiii0 o0 0 6.875 |...... 6.873 ...06/22/2024 ... |....07/01/2029 ...|.
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37045X-DII-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC ......eeevevvunns fornemeneiennnes L 2BFE | 499,440 ..evviiiiiinnnns 500,000 [oevueniiiiinnnnns 505,340 [ceveeiiiiinnnnns 499,845 |...ovvviiiiinnn0 feeene 115 0 0 [ 5.000 |...... 5.025 ....06/06/2022 ...|[....04/09/2027 ...|.....ceeennnnn 512,500
37045X-EG-7 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.B FE ..|. L 192,752 el 0 [ 10421 |0 0 5.850 |...... 6.845 ...10/24/2023 ... |....04/06/2030 ...|.
37185L-AL-6 ..... GENESIS ENERGY LP .. 4.BFE ..|. 229,021 e [ (210) |0 [0 7.750 |...... 6.884 ....02/13/2025 ... |....02/01/2028 ...|.
37185L-AN-2 ..... GENESIS ENERGY LP .. 4.B FE ..|. 039,984 o0 o9 0 0 8.875 |...... 8.912 ....04/09/2025 ...|....04/15/2030 ...|.
37185L-AQ-5 ..... GENESIS ENERGY LP .. 4.BFE ..|. 030,000 |eeveiiinnnn 818 o0 0 [0 7.875 |...... 7.875 ....05/06/2024 ...|....05/15/2032 ...|.
372460-AA-3 ..... GENUINE PARTS CO ... .. 2.CFE ..|. 01,590,059 |oeeeiiieienenni e 1,940 |0 [0 1.875 |...... 2.011 ...11/16/2020 ...|[....11/01/2030 ...|.
374410-AA-9 ..... WRANGLER HOLDCO CORP .. .. 3.CFE ..|. L A4,265 |0 [ (29) |0 0 6.625 |...... 6.507 ....04/09/2025 ... |....04/01/2032 ...|.
375558-BZ-5 ... GILEAD SCIENCES INC L 1GFE [ 149,757 |l 150,000 [l 157,624 e 1490819 [0 e 18 [0 0 e 5.250 |...... 5.269 ...09/07/2023 ... |....10/15/2033 ...|.
37960B-AD-7 ..... GLOBAL MEDICAL RESPONSE INC ... .. 4.BFE .. .7.375 .. 7.374 ....09/10/2025 .. .10/01/2032 ..
37960X-AA-5 ..... GLOBAL INFRASTRUCTURE SOLUTIONS INC .. .. 4.AFE .. .5.625 .10.008 ....09/19/2025 .. .06/01/2029 ..
37960X-AB-3 ..... GLOBAL INFRASTRUCTURE SOLUTIONS INC .. 4.AFE .. .7.500 .. 7.426 ....07/07/2025 . .04/15/2032 ..
38021M-AA-4 ... GOAT HOLDCO LLC 4B FE [ s 26,000 |oeeiiiieeeeeennn 26,000 foiiiiiie 26,704 | 26,000 [ 285 0 [0 0 [ 6.750 |...... 6.748 ....12/10/2024 ...|....02/01/2032 ...|.
38141G-XR-0 ..... GOLDMAN SACHS GROUP INC ... L 1FFE feiiiinnnn.... 461,872 | ... 460,000 [................. 408,494 |.................460,182 [.......ccccceetn 0 Jovvnnnneees (34) [0 Jecieinl0 e 1.992 |...... 1.984 ....01/20/2021 ...|....01/27/2032 ...|.
382550-BJ-9 ... GOODYEAR TIRE & RUBBER CO . LAAFE [0 30,000 |eeiiiie e 30,000 [ 28,817 el 28,817 [ 2,047 0 [0 0 [ 5.250 |...... 5.249 ....03/31/2021 ...|[....04/30/2031 ...|.
382550-BN-0 ... GOODYEAR TIRE & RUBBER CO ... LAAFE Lfo 136,733 160,000 .l 146,596 .l 140,763 [l 1,866 e 1948 [0 0 5.000 |...... 6.828 ....12/17/2025 ...|....07/15/2029 ...|.
382550-BR-1 ..... GOODYEAR TIRE & RUBBER CO ... LAAFE 94632 |l 110,000 [l 104,280 il 98,404 [ 25 1542 [0 0 [ 5.250 |...... 7.615 ... 12/17/2025 ... |....07/15/2031 ...|.
382550-8S-9 ... GOODYEAR TIRE & RUBBER CO . LAAFE fo 025,000 i 25,000 [l 25,608 iiiiiiininnnn 25,000 [0 0 o0 0 6.625 |...... 6.621 ....06/29/2025 ... |....07/15/2030 ...|.
389375-AL-0 ..... GRAY MEDIA INC L 5B FE [ 78,361 |l 112,000 [l 86,806 e 80,371 [ (831) | 2,841 [0 0 [ 4.750 |..... 12.487 ....09/02/2025 ...|....10/15/2030 ...|.
389375-AN-8 ..... GRAY MEDIA INC ... .. 4.AFE ..|. ..10.500 |...... 9.534 ... 12/17/2025 ... |....07/15/2029 ...|.
389375-AP-1 . GRAY MEDIA INC ... .. 4.AFE .. .7.250 .. 7.313 ....09/11/2025 .. .08/15/2033 ..
391380-AA-3 . GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE .. .4.047 ..4.086 ...05/15/2018 . .05/17/2028 ..
398433-AP-7 . GRIFFON CORP ............ .. 4.AFE .. .5.750 .. 7.546 ....03/28/2023 .. .03/01/2028 ..
398905-A0-2 . GROUP 1 AUTOMOTIVE INC .. 3.BFE .. .6.375 ..6.376 ....07/25/2024 .. .01/15/2030 ..
402635-AT-3 ..... [GULFPORT ENERGY OPERATING CORP ........ceevemuiereemmnnn|orrrrnnn vennnnnn .. 3.CFE .. . . 100,740 .6.750 ..6.519 ....02/25/2025 .. .09/01/2029 .. .
404119-BT-5 ..... .. 2.CFE ..|. 400,429 |.... . 400,000 |eeveeiiiiiennnnd [0 0 [0 5.250 |...... 5.249 ....11/10/2016 ...[....06/15/2026 ...|. 410,500
40434L-Ad-4 ... .. 2.B FE ..|. 901,295 |.... 997,763 |eeeeeiiieeenn0 o876 |0 0 2.650 |...... 2.694 ...06/08/2021 ...|[....06/17/2031 ...|. ,013,250
40434L-AK-1 ... .. 2.B FE ..|. 197,911 | 199,762 [0 i 66 [0 0 4.000 |...... 4.039 ....03/29/2022 ... |....04/15/2029 ...|. 204,000
40434L-AN-T7 ..... L. 2.BFE .| 748,808 |l 750,000 [.nnieiiinnn 759,079 i 749,561 [0 02000 [0 0 [ 4.750 |...... 4.780 ...06/06/2022 ...|[....01/15/2028 ...|. .. 767,813
417558-AB-9 ..... HARVEST MIDSTREAM | LP . L 3.CFE L foeeiiiii e 45,073 | 45,000 [ 46,904 85,065 [0 e (8) [0 0 7.500 |...... 7.469 ....04/09/2025 ...|....05/15/2032 ...|. .. 46,688
42704L-AE-4 ..... HERC HOLDINGS INC .. L 8.CFE |t B7,978 |0 58,000 [ 80,164 |l 57,976 [0 8 [0 0 6.625 |...... 6.638 ....04/09/2025 ...|[....06/15/2029 ...|.
42704L-AF-1 HERC HOLDINGS INC .. 3.CFE .. .7.000 ..6.998 ....06/15/2025 .. .06/15/2030 ..
428040-DA-4 . HERTZ CORP .. 5.A FE .. .4.625 .12.077 ....09/02/2025 .. .12/01/2026 ..
428040-DB-2 . HERTZ CORP .. 5.AFE .. .5.000 ..9.543 ....09/02/2025 .. .12/01/2029 ..
428040-DC-0 ..... [HERTZ CORP .. 4.AFE .. 12.625 .12.150 ...12/17/2025 .. .07/15/2029 ..
428102-AG-2 ..... HESS MIDSTREAM OPERATIONS LP .. 3.AFE .. ..45,035 .6.500 ..6.482 ....04/09/2025 .. .06/01/2029 ..
428102-AH-0 ..... HESS MIDSTREAM OPERATIONS LP ... .. 3.AFE ..|.. eee 19,000 |-eeeenieeennnnnn 19,000 [oeeeinnieeeeen 19,385 |2 19,000 [0 o0 o0 0 [ 5.875 |...... 5.878 ....02/03/2025 ...|....03/01/2028 ...|.
428104-AA-1 ... HESS MIDSTREAM OPERATIONS LP ... .. 3.AFE ..|. .. 197,234 ... 210,000 ...l 210,625 )il 208,461 [ 32 2,333 [0 0 5.125 |...... 6.511 ...12/17/2025 ... |....06/15/2028 ...|.
431318-AS-3 ..... HILCORP ENERGY | LP 3B FE | 7792 [eeeieeiiiieee e 8,000 |oeeeieeeineen. 8,083 [ 7,836 | 62 o039 |0 [0 6.250 |...... 7.063 ....04/09/2025 ...|[....11/01/2028 ...|.
431318-BE-3 ..... HILCORP ENERGY | LP ... .. 3.BFE ..|. 19,185 020,000 [ 18746 | 18,746 [ 16 e B2 [0 0 6.875 |...... 7.482 ....11/18/2024 ...|....05/15/2034 ...|.
431571-AF-5 ..... HILLENBRAND INC L 8B FE [ 23,049 |2 28,000 [ 28,539 028,088 [ 9 e (10) [0 0 [ 6.250 |...... 6.190 ....02/18/2025 ...|....02/15/2029 ...|.
432833-AJ-0 ..... HILTON DOMESTIC OPERATING COMPANY INC ... L 3B FE [ BBLTTT |t 67,000 [ 85,130 | 62,124 [ 27 1254 [0 0 3.750 |...... 6.202 ....04/09/2025 ...|....05/01/2029 ...|.
432833-AP-6 ... HILTON DOMESTIC OPERATING COMPANY INC ... L 3B FE | s 24,000 e 24,000 [ 24,545 24,000 [ 75 0 [0 0 [ 5.875 |...... 5.875 ....08/22/2024 ...|....04/01/2029 ...|.
432833-A0-4 ... HILTON DOMESTIC OPERATING COMPANY INC ... L 3B FE [ 34,088 | 34,000 [ 35,160 |l 34,079 o 44 L (8) [0 0 6.125 |...... 6.079 ....02/18/2025 ... |[....04/01/2032 ...|.
432833-AR-2 ..... [HILTON DOMESTIC OPERATING COMPANY INC .. 3.BFE .. .5.875 ..5.914 ....04/09/2025 .. .03/15/2033 ..
432833-AS-0 ... HILTON DOMESTIC OPERATING COMPANY INC ........cceee... L.3BFE ..|..innen...... 88,022, ..., 88,000 [oiiiiiinnnn 90,051 il 88,021 [0 0 0 0 5.750 |...... 5.748 ...09/02/2025 ...|....09/15/2033 ...|.
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432833-AT-8 ..... HILTON DOMESTIC OPERATING COMPANY INC ......evvnvvvvesfornennnn e, 3B FE [ 18,000 |oeiiiiiiiiinnnn 18,000 [onnniiinnn 18,14 |t 18,000 [0 0 [0 0 5.500 |...... 5.501 ....12/01/2025 ...|....03/31/2034 ...
436440-AN-3 ..... HOLOGIC INC ... L 8B FE [ 4,888 |0 5,000 [ 4,999 | 4918 [0 e B0 [0 0 4.625 |...... 5.471 ....03/04/2025 ...|....02/01/2028 ...|.
436440-AP-6 ..... HOLOGIC INC ... L 3.BFE [l 188,391 |l 201,000 fonnninnnnnl 198,105 el 192,385 [l 8,596 i 2,089 [0 0 3.250 |...... 4.637 ....09/02/2025 ...|....02/15/2029 ...|.
438516-BZ-8 ..... HONEYWELL INTERNATIONAL INC L LFFE [ 199,782 | l200,000 [l 182,514 199,899 0 s 22 [0 0 [ 1.950 |...... 1.962 ....05/14/2020 ... |....06/01/2030 ...|.
442722-AC-8 ... HOWARD MIDSTREAM ENERGY PARTNERS LLC . L.3.CFE [ 98,780 |eiiiinn et 96,000 [onnniiiinnnn 101,309 |t 98,699 [0 e (79) [0 0 7.375 |...... 6.793 ... 12/17/2025 ... |....07/15/2032 ...|.
442722-AD-6 ... HOWARD MIDSTREAM ENERGY PARTNERS LLC . L. 8.CFE | 33,000 |oeeiiiieeeeeennn 33,000 [ 83,764 |0 83,000 [0 0 [0 0 [ 6.625 |...... 6.626 ....08/05/2025 ...|[....01/15/2034 ...|.
444454-AF-9 ... HUGHES SATELLITE SYSTEMS CORP L.5.CFE ..[..eivnnnn..... 83,808 |.oevnnnnnnl . 92,000 fonneneeneel... 83,999 el 83,868 .L....ll.8,439 | 2,761 [0 0 6.625 ....04/09/2025 ...|....08/01/2026 ...|.
4498411-AJ-6 ..... INEOS FINANCE PLC .. L. 8.CFE .| 198,250 | eeeeee200,000 [ennnieeennnnn 172,095 |oeeenniieeennn 172,095 [l (26,758) e i 298 [0 o0 e 7.500 ....04/18/2024 ...[....04/15/2029 ...|.
45167R-AH-7 . IDEX CORP .........c... .. 2.BFE .. .2.625 ....05/18/2021 . .06/15/2031 ..
45174H-BJ-5 . IHEARTCOMMUNICATIONS INC .. .. 5.A FE .. .9.125 ...09/02/2025 .. .05/01/2029 ..
45174H-BL-0 ..... IHEARTCOMMUNICATIONS INC .. .. 5.C FE .. . N 10.875 ....12/20/2024 .. .05/01/2030 ..
45174H-BM-8 ..... IHEARTCOMMUNICATIONS  INC .. 5.A FE ..|.. .. 106,636 |.......oeeeere....98,968 [....eeennti 2,020 |oeeeeee . 3178 [0 0 [ 7.750 ....09/02/2025 ...|....08/15/2030 ...|. .
45258L-AA-5 ... IMOLA MERGER CORP .. 3.BFE ..|. 164,976 |..oovvveeennnnn 155,281 [0 e 2,870 [0 0 4.750 ....12/17/2025 ...[....05/15/2029 ...|. 170,966
45344L-AC-7 ..... CRESCENT ENERGY FINANCE LLC . .. 3.CFE ..|. 127,888 |oeeeiiieeeennnn 125,016 [ 161 | (943) [0 0 [ 9.250 ...04/09/2025 ...|....02/15/2028 ...|. 129,735
45344L-AD-5 ... CRESCENT ENERGY FINANCE LLC .... ..3.CFE ..[................ 107,006 |................. 110,000 [................ 106,766 |............... 104,871 [.......... (2,080) |..covvurreennn 198 [oiiiiiinninnnl ovviiiinnnnl0 e 7.625 ....12/17/2025 ...[....04/01/2032 ...|. .. 114,194
45344L-AE-3 ..... CRESCENT ENERGY FINANCE LLC .... L. 8.CFE | 85,529 |l 67,000 [ 63,630 |t 63,103 [ (1,421) | T2 [0 0 [ 7.375 ...12/19/2025 ...|....01/15/2033 ...|. ... 69,471
45344L-AG-8 ..... CRESCENT ENERGY FINANCE LLC .... L. 3.CFE [ 50,053 |oeiiiii 050,000 [onnniiiiiinn 49,587 | 49,587 [ (466) | [0 0 8.375 ....08/25/2025 ...|[....01/15/2034 ...|. ... 52,094
45765U-AC-7 ..... INSIGHT ENTERPRISES INC .. 3.CFE ..|. . . werrrrereeennnnn 35,183 [ 7 e (22) [0 0 e 6.625 ....12/19/2024 ...[....05/15/2032 ...|. ... 36,159
45866F-AK-0 ..... INTERCONT INENTAL EXCHANGE INC .. 1.G FE ..[.. 996,344 |... 918,380 [.....cevvnennnn998,281 |ovviniiiiiinnnnl [ 361 0 [0 2.100 ....05/20/2020 ... |....06/15/2030 ...|. .. 1,010,500
459200-KJ-9 ... INTERNATIONAL BUSINESS MACHINES CORP . .. 1.G FE .. .1,004,520 ..911,462 |. .1.950 ...08/24/2021 .. .05/15/2030 ..
461070-AQ-7 ..... INTERSTATE POWER AND LIGHT CO . .. 2.AFE .. 112,645 .3.600 ....09/27/2023 .. .04/01/2029 .. .. 127,250
461070-AS-3 ..... INTERSTATE POWER AND LIGHT CO . .. 2.A FE .. ,004,950 .2.300 ....05/28/2020 .. .06/01/2030 .. ,011,500
46266T-AA-6 ..... 1QVIA INC .... .. 3.BFE .. 192,000 .5.000 L 171772022 .05/15/2027 ..
46266T-AG-3 ..... TQVIA INC e e eeee [ s .. 3.BFE .. 242,871 ..282,726 .6.250 ...12/17/2025 .. .06/01/2032 ..
46284V-AC-5 ..... IRON MOUNTAIN INC .. 3.CFE ..|. ... 29,888 [... 029,903 |oeviiiiiiiennnn0 [ 15 0 [0 4.875 ....09/22/2025 ... |....09/15/2027 ...|.
46284V-AF-8 ..... IRON MOUNTAIN INC .. .. 3.CFE ..|. .. 175,022 |... L A74,322 e 4,891 [ 606 0 [0 4.875 ....09/02/2025 ...|....09/15/2029 ...|.
46284V-AG-6 ..... IRON MOUNTAIN INC .. .. 3.CFE ..|. L124770 et 56 [ 1788 0 [0 5.000 ....09/02/2025 ...|....07/15/2028 ...|.
46284V-AJ-0 ..... IRON MOUNTAIN INC .. .. 3.CFE ..|. 033,590 |eeeiiiiiieenn0 [ 221 |0 0 5.250 ...04/09/2025 ...|....07/15/2030 ...|.
46284V-A0-4 ..... IRON MOUNTAIN INC .. .. 3.CFE ..|. 9,000 | 22 [0 0 [0 6.250 ...12/03/2024 ...|....01/15/2033 ...|.
46593I-AA-3 ..... JH NORTH AMERICA HOLDINGS INC .... .. 2.CFE ..|. 025,000 |eeeiiiiiieeenn0 [0 0 [0 5.875 ....06/03/2025 ...|[....01/31/2031 ...|.
465931-AB-1 ..... JH NORTH AMERICA HOLDINGS INC . .. 2.C FE .. 39,000 .6.125 ....06/03/2025 .. .07/31/2032 ..
466313-AM-5 ..... JABIL INC .... .. 2.C FE .. .450, ..449 454 .4.250 ....04/20/2022 .. .05/15/2027 ..
46647P-BP-0 ..... JPMORGAN CHASE & CO .. 1.G FE .. .372,891 ..395,000 .2.956 ....05/06/2020 . .05/13/2031 ..
46647P-DR-4 . JPMORGAN CHASE & CO .. 1.EFE .. 311,957 . 301,071 .5.350 ....07/17/2023 . .06/01/2034 ..
46647P-DU-7 . JPMORGAN CHASE & CO .. 1.EFE .. . 300,000 .5.299 ...07/17/2023 . .07/24/2029 ..
475795-AD-2 ... JELD-WEN INC .. 5.A FE ..|.. ...65,423 | (1,851) [ 8,381 |0 0 4.875 ....11/18/2022 ...|....12/15/2027 ...|.
47580P-AA-1 ... JELD-WEN HOLDING INC ... .. 5.AFE ..[. 023,888 |oeevnenn (8,569) [0 0 [0 7.000 ....08/08/2024 ...|[....09/01/2032 ... |.
476920-AA-1 ..... JETBLUE AIRWAYS CORP ... .. 4.AFE ..|. . 128,153 v (B17) [ 128 |0 0 9.875 ....12/17/2025 ...|....09/20/2031 ...|.
478111-AD-9 ..... JOHNS HOPKINS HEALTH SYSTEM CORP ... .. 1.DFE ..|. 462,245 |.... JECTO R0 J RP | J RRR (7/:)  FORRN | Y R | ) FN 2.420 ....02/05/2020 ... |....01/01/2030 ...|.
47837R-AA-8 ..... JOHNSON CONTROLS INTERNATIONAL PLC . .. 2.A FE ..|.. . 802,486 |.... 890,306 |eeveuiieeennnn0 o 1,948 |0 0 1.750 ....07/19/2021 ...|[....09/15/2030 ... |.
48203R-AN-6 ..... JUNIPER NETWORKS INC . .. 2.B FE ..|. ,999,020 |... ,952,860 |.... . 1,999,653 |.. (N | I SRR | FON 3.750 ....08/19/2019 ...|[....08/15/2029 ...|.
48241F-AD-6 ..... KBC GROEP NV .. 1.G FE ..|.. ,895,438 |... ,909,572 |.... 1,893,342 |.. RN 11<Y N IO | R ISP | B A 4.932 ...06/27/2025 ...|....10/16/2030 ...|.
482480-AL-4 ..... KLA CORP ..... .. 1.F FE ..|. .. 762,300 |... 761,447 |.... ..759,158 |.. (1,231) [0 0 4.650 ....04/10/2023 ...|....07/15/2032 ...|.
493065-AA-4 . KEYBANK NA ... .. 2.A FE .. 527,888 ..527,647 |. ..527,000 .(962) .4.390 ....06/07/2022 . .12/14/2027 .. .. 536,524
49338L-AE-3 ... KEYSIGHT TECHNOLOGIES INC ... .. 2.AFE ..|.. ....1,023,470 |.............. 1,000,000 |.............. 1,004,989 |.... 1,005,594 |. . (5,267) |vveveviininnnnn0 o0 s 4.600 ...05/24/2022 ... |....04/06/2027 ...|. .0
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49456B-AR-2 ... KINDER MORGAN INC ....oovvvvvvniniiiiiiiiineeecviiieeeees forneeee e L 2BFE | 351,544 [oeviiiiiiiinnns 450,000 [..eeuniereennn.. 401,868 [.ooeeiennnnnnins FCY£ 07/ RN | B AR | - (VI R | R EOPRRURON | I A 2.000 |...... 5.637 ....09/05/2023 ... |[....02/15/2031 ... |.ccooerrinnnnn 454,500
49461N-AA-8 ..... KINETIK HOLDINGS LP ... .. 3.AFE ..|.. ... 68,487 |... ... 72,000 |... 69,643 | 82 [ 428 0 0 5.875 |...... 6.737 ...04/09/2025 ... |....06/15/2030 ...|. ... 74,115
49461M-AB-6 ..... KINETIK HOLDINGS LP ... .. 3.AFE ..|. ... 15,165 [... 15,132 0 [ (80) |0 0 6.625 |...... 6.294 ...03/14/2025 ... |....12/15/2028 ...|. ... 15,497
49726J-AA-6 ..... KI0XIA HOLDINGS CORP . .. 3.AFE ..|.. ... 199,250 |... 199,307 |evvviieiieeennnd0 o057 0 0 6.250 |...... 6.339 ....07/28/2025 ...|....07/24/2030 ...|. .. 206,250
498894-AA-2 ..... KNIFE RIVER CORP .. 3.BFE ..|. ..en 91,020 [... PR (K ) AR (o D N R (< s1°) ) AR | I R | B FON 7.750 |...... 6.697 ....10/09/2025 ...|....05/01/2031 ...|. ... 91,410
50012L-AC-8 ..... KODIAK GAS SERVICES LLC ... .. 3.CFE ..|. .. 42,000 |... 82,000 |eeeeiiiieeeen0 [0 0 [0 7.250 |...... 7.249 ...01/30/2024 ... |....02/15/2029 ...|. ... 43,523
50012L-AD-6 ..... KODIAK GAS SERVICES LLC ... .. 3.CFE ..|. L3331 e (2) e () 0 0 6.500 |...... 6.336 ....09/18/2025 ...|[....10/01/2033 ...|. ... 34,073
501680-AF-2 ..... LABL INC .. 5.A FE ..|.. ... 34,085 |.........(23,409) [.....cceuunn 665 |oeeeeiiiieeennn 0 o0 8.625 |..... 11.048 ....04/09/2025 ...|[....10/01/2031 ...|. ... 66,760
501797-AW-4 ..... BATH & BODY WORKS INC .. 3.BFE .. ..121,812 .6.625 ..7.266 ... 12/17/2025 .. .10/01/2030 .. .. 129,141
502117-AA-2 ..... L'OREAL SA ... .. 1.CFE .. .6,146,416 .5.000 ..4.669 ....12/09/2025 .. .05/20/2035 .. ....0
50220P-AD-5 ..... LSEG FINANCE PLC . .. 1.G FE .. ..998, 167 .2.500 .. 2.537 ....03/26/2021 .. .04/06/2031 .. ,012,500
512807-AU-2 ..... LAM RESEARCH CORP .. .. 1.G FE ..|.. ,021,680 |... 1,000,000 21,007,620 |....ooveevennnnn e (2,385) vl 0 [0 4.000 |...... 3.726 ...05/21/2019 ...|[....03/15/2029 ...|.
512807-AV-0 ..... LAM RESEARCH CORP .. 1.G FE ..[.. ... 790,520 |... 795,580 |ovvvniiiiiinnnnl0 [ 938 |0 [0 1.900 |...... 2.030 ...05/13/2020 ... |....06/15/2030 ...|. 807,600
513272-AD-6 ..... LAMB WESTON HOLDINGS INC .. .. 3.CFE ..|. 121,843 | 137,000 [ 182,460 i 126,961 [ B e 1,998 [0 0 [ 4.125 |...... 6.180 ....12/17/2025 ...|....01/31/2030 ...|. 139,826
516806-AK-2 ..... VENUS MERGER SUB Il LLC ... .. 3.CFE ..|. e 114527 e 17,000 [ 115,201 | 1130612 [ 1,388 1000 [0 0 7.875 |...... 8.217 ....12/19/2025 ...[....04/15/2032 ...|. 121,607
527298-CM-3 ... LEVEL 3 FINANCING INC .. 4.AFE ..|. ... 108,035 |... o eeeeeeeeeennn 108,007 [0 e (28) [0 0 [ 6.875 |...... 6.713 ...11/25/2025 ... |....06/30/2033 ... |. 110,678
527298-CN-1 ... LEVEL 3 FINANCING INC ... .. 4.AFE ..|. ... 103,292 |... e 105,878 e 103,200 [0 e () [0 0 [ 7.000 |[...... 6.915 ....12/01/2025 ...|[....03/31/2034 ...|. 106,369
532457-CE-6 ... ELI LILLY AND CO .. 1.E FE ..|.. ... 748,385 |[... e 150,181 [ 749,917 0 527 |0 0 [ 5.000 |...... 5.074 ...02/24/2023 ... |....02/27/2026 ...|. 768,750
532457-CF-3 ELI LILLY AND CO .. 1.E FE ..|. .. 746,705 |... L 766,170 |oeveennieennnnn 747,534 [0 283 [0 0 [ 4.700 |...... 4.755 ....02/24/2023 ... |....02/27/2033 ...|. 767,625
534187-BK-4 ..... [LINCOLN NATIONAL CORP .. 2.B FE .. 798,248 .3.400 .. 3.425 ...05/08/2020 . .01/15/2031 ..
534187-BM-0 ..... LINCOLN NATIONAL CORP .. 2.BFE .. 200,500 .2.330 ..2.300 ....09/15/2020 .. .08/15/2030 ..
536797-AF-0 LITHIA MOTORS INC .. .. 3.BFE .. . 77,432 .4.375 ..6.728 ...09/02/2025 .. .01/15/2031 ..
536797-AJ-2 . LITHIA MOTORS INC .. .. 3.BFE .. . 22,000 .5.500 ..5.499 ....09/03/2025 .. .10/01/2030 ..
538034-AR-0 ..... [LIVE NATION ENTERTAINMENT INC ...oeurivemnniiieeeennnn forveinnn cevinann .. 3.CFE .. . .. 175,842 .4.750 L7122 ....09/02/2025 .. .10/15/2027 .. .
538034-AV-1 ..... LIVE NATION ENTERTAINMENT INC .... .. 3.BFE ..|. 425,118 |.... LA21,901 e 25 [ (237) |0 0 6.500 |...... 6.394 ... 12/17/2025 ... |....05/15/2027 ...|. 435,715
538034-AX-7 ..... LIVE NATION ENTERTAINMENT .. 3.B FE ..|. 123,923 |.... 119,474 e (9) [ 2,766 a0 [0 3.750 |...... 6.497 ....12/17/2025 ...|[....01/15/2028 ...|.
539439-AY-5 ..... LLOYDS BANKING GROUP PLC .. 1.G FE ..[.. 454,909 |.....ooeeeeeennnn50,000 foneniiiiiiiennn0 0 L0 0 5.985 |[...... 5.980 ...07/31/2023 ... |....08/07/2027 ...|.
539830-BZ-1 ..... LOCKHEED MARTIN CORP ... .. 1.F FE ..|.. 151,857 |oeevveneeeeennn 149,865 [0 e B3 [0 0 [ 4.450 |...... 4.490 ....05/23/2023 ...|....05/15/2028 ...|. 153,338
539830-CA-5 ..... LOCKHEED MARTIN CORP ... .. 1.F FE ..|. 101,336 |oovvveenneenennnnn 99,739 [0 e 26 [0 0 e 4.750 |...... 4.789 ....06/23/2023 ... |....02/15/2034 ...|. 102,375
550241-AB-9 LUMEN TECHNOLOGIES INC .. AR FE [ 43,369 | 89,971 [ 69,687 50,565 [0 4,290 [0 0 [ 4.125 |..... 15.169 ....03/26/2024 ...|....04/15/2029 ...|. ... 70,212
550241-AC-7 . LUMEN TECHNOLOGIES INC .. .. 4.AFE .. 4125 .13.073 ....04/09/2025 .. .04/15/2030 .. .. 105,683
550241-AH-6 ..... [LUMEN TECHNOLOGIES, INC. .. 4.AFE .. .4.125 .11.980 ....03/26/2024 .. .04/15/2030 .. .. 149,607
55261F-AQ-7 ..... [M&T BANK CORP ............. .. 2.AFE .. .4.553 ..4.554 ...08/09/2022 .. .08/16/2028 .. 738,309
552953-CD-1 .| MGM RESORTS INTERNATIONAL . .. 4.AFE .. .4.625 ..5.000 ....07/24/2025 .. .09/01/2026 .. 71,619
552953-CF-6 . | MGM RESORTS INTERNATIONAL . .. 4.AFE .. .5.500 ..6.862 ....09/02/2025 .. .04/15/2027 .. 99,668
552953-CJ-8 ...... MGM RESORTS INTERNATIONAL ... L. 8.CFE .. feeiiiiinnii ... 83,687 |oeeneneeee.. 88,000 [oiieiinnnn 90,634 | 84,046 [0 359 [0 0 [ 6.500 |...... 7.405 ....09/02/2025 ...|....04/15/2032 ...|. ... 90,860
552953-CK-5 ...... MGM RESORTS INTERNATIONAL . L 3.CFE L[ 192,977 |0 193,000 [l 198,384 193,002 [ 135 i 25 [0 0 6.125 |...... 6.123 ....12/17/2025 ...|....09/15/2029 ...|. 198,911
55336V-BN-9 ... L. 2.BFE | 491,265 |...................500,000 |.................501,612 |oooeinnniiennnn 496,695 [0 e 1,616 [0 0 [ 4.250 |...... 4.615 ...06/09/2022 ... |....12/01/2027 ...|. 510,625
55337P-AA-0 ..... MIWD HOLDCO |1 LLC LA CFE [ 35,71 43,000 [ 1723 38,147 0 916 [0 0 5.500 |...... 8.854 ....04/09/2025 ...|....02/01/2030 ...|. ... 44,183
553420-AQ-7 ..... MPT OPERATING PARTNERSHIP LP L A.CFE [ 36,528 |l 87,000 [ 89,537 036,569 [0 e 46 [0 0 [ 8.500 |...... 8.750 ....01/30/2025 ...|....02/15/2032 ...|. ... 38,573
55760L-AA-5 ..... MADISON 1AQ LLC LABFE [ 167,442 192,000 [l 188,664 el 179,014 [ 25 4452 [0 0 4.125 |...... 7.126 ....12/17/2025 ...|....06/30/2028 ...|. .. 195,960
55760L-AB-3 ..... MADISON 1AQ LLC LSAFE e TOMT 088,000 [ 87,517 | 76,564 [0 2,509 [0 0 [ 5.875 |..... 10.357 ....09/02/2025 ...|....06/30/2029 ...|. ... 90,585
55903V-BQ-5 ... WARNERVEDIA HOLDINGS INC L 3B FE o 76,11 | 91,000 [ 79,889 | 76,978 [0 862 [0 0 4.279 |...... 7.426 ....09/02/2025 ...|....03/15/2032 ...|. .. 92,047
55903V-Bli-2 ..... [WARNERMEDIA HOLDINGS INC .. 3.BFE .. .5.050 ..8.414 ....12/29/2025 .. .03/15/2042 .. 56,389
57164P-AH-9 ..... MARRIOTT OWNERSHIP RESORTS INC .....cccvvvnniiiiiinnnnns L4BFE | 16,975l 20,000 [l 19,118 el 18,029 [0 480 0 0 4.500 |...... 7.812 ...09/12/2023 ... |....06/15/2029 ...|. .. 20,450
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574599-8P-0 ..... MASCO CORP ...eveeeeeceiiiieeeceeni e o e L 2BFE [ 1,186,454 |..oevnnnnnnnne 1,200,000 |[...ccvvvnnnnns 1,072,278 [oooeiiiinnnnns 1,192,721 [ [V P 1,437 [ooeiiiiiiis [V (VI I 2.000 |...... 2.135 ....07/02/2021 ...[....10/01/2030 ...[........... 1,212,000
574599-B0-8 ..... MASCO CORP ... .. 2.B FE ..|. ... 596,047 |.................600,000 |.................530,517 |.....cceeeeennn 597,868 [..ooeeeenniiee 0 391 [0 0 [ 2.000 |...... 2.078 ...02/18/2021 ...|....02/15/2031 ...|.
576323-AP-4 ... MASTEC INC ... .. 2.CFE ..|. 7,107 |t 130,000 [ 129,157 | 1280171 [0 2,309 [0 0 4.500 |...... 6.719 ....09/27/2023 ...|....08/15/2028 ...|.
57638P-AA-2 ..... MASTERBRAND INC .. 3.B FE ..|. e 81,806 |ooennniieennnnn. 80,000 [oeeeiinnnnnn 82,974 | 81,666 [ 724 | (131 [0 0 [ 7.000 |...... 6.601 ....12/16/2025 ...|....07/15/2032 ...|.
576485-AH-9 ..... MATADOR RESOURCES CO .. .. 3.CFE ..|. e 84,531 | 65,000 [ 64,986 | 64,550 [ 1,661 | 32 0 0 6.250 |...... 6.362 ....04/09/2025 ...|....04/15/2033 ...|.
577081-BD-3 ..... MATTEL INC .. 2.CFE ..|. e TA166 | 75,000 [ 75,164 | 4,646 [0 166 [0 0 [ 5.875 |...... 6.135 ...03/28/2023 ... |....12/15/2027 ...|.
S7T763R-AE-7 ..... MAUSER PACKAGING SOLUTIONS HOLDING CO ... .. 4.BFE ..|. 0 331,056 |evenniinnnnnn 343,000 [niiinnn 341,607 il 331,329 [0 e 278 [0 0 7.875 |...... 8.834 ....11/26/2025 ...[....04/15/2030 ...|.
579780-AS-6 ..... MCCORMICK & COMPANY INC .. 2.B FE ..|. .. 595,272 |...uuuiieeeer...600,000 [.ooeeiennnnnnnn 529,547 ool 597,478 [0 465 [0 0 [ 1.850 |...... 1.937 ...02/08/2021 ...|....02/15/2031 ...|.
58506D-AA-6 ..... MEDL INE BORROWER LP .. 2.C FE .. 108,262 .6.250 ... 12/17/2025 .. .04/01/2029 ..
58933Y-AX-3 ..... [MERCK & CO INC . .. 1.EFE .. 228,883 .3.400 ....09/29/2023 .. .03/07/2029 ..
58933Y-BK-0 ..... [MERCK & CO INC .. 1.EFE .. 149,868 .4.500 ....05/08/2023 .. .05/17/2033 .. .
594918-CS-1 ... MICROSOFT CORP ... .. 1.AFE ..|. ... 464,340 |.................500,000 |.................448,296 |.................480,980 [......ccccceeen0 Joeernnnnnn 3,799 [0 0 [ 1.350 |......2.206 |NS ...... ....06/15/2021 ...|[....09/15/2030 ... |. 503,375
59565J-AA-9 ..... STAGWELL GLOBAL LLC .. 4.BFE ..|. 126,351 |oneenniinnnn 142,000 f.nneennnnn 138,695 |oniiinnnnnnnn 131,965 [ 21 i 2,200 [0 0 5.625 |......7.899 [FA ...... ....12/17/2025 ...|....08/15/2029 ...|. .. 145,994
59565X-AD-2 ... MIDCONT INENT COMMUNICATIONS ... .. 4.CFE ..|. e 86,688 |ooenniiiennnnnn 85,000 [oiiiiiiiieee 87,145 | 85,888 [ (718) | (8B) [0 0 e 8.000 |......7.606 |FA ...... ...09/29/2025 ... |....08/15/2032 ...|. ... 88,400
601137-AA-0 ..... MILLROSE PROPERTIES INC ... .. 3.BFE ..|. 2. 60,000 |oeevenniiiinnnnnn 60,000 [oiiiiiinnnnnnn 61,369 |oeiiiiiiiiiinnnnnn80,000 [0 0 [0 0 6.375 |......6.375 [FA ...... ....08/04/2025 ...|....08/01/2030 ...|. ...61,764
601137-AB-8 ..... MILLROSE PROPERTIES INC ... .. 3.BFE ..|. 200 30,000 |eeennieeennnnnn 30,000 foiiiiinienninn 80,297 v 80,000 [onieiiiie 0 0 0 0 [ 6.250 |......6.250 [MS ...... ....09/08/2025 ...|[....09/15/2032 ...|. ... 30,938
60337J-AA-4 ..... ATHENAHEALTH GROUP INC .. 5.B FE ..|. 101,624 el 127,000 fennneeennnl 127,043 el 109,568 [ 15 i 30128 [0 0 6.500 |.....10.680 [FA ...... ....09/02/2025 ...|....02/15/2030 ... [. .. 131,128
60672J-AA-7 ..... MITER BRANDS ACQUISITION HOLDCO INC .. .. 3.CFE ..|. ... 68,174 |... . rerereeeneenn 0 e (18) 0 0 e 6.750 |......6.703 [AO ...... ....04/09/2025 ... |[....04/01/2032 ...|. .. 70,295
606822-BX-1 ..... MITSUBISHI UFJ FINANCIAL GROUP INC ... .. 1.G FE ..[.. ,000,000 |... 1,000,000 [oveeenviveennnnd fooviiiiiiiin0 0 [0 2.309 ....07/12/2021 ...|....07/20/2032 ...|.
606822-CE-2 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. . 500,000 .4.080 ....04/11/2022 .. .04/19/2028 .. .
606822-CS-1 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. .5.422 ...02/15/2023 .. .02/22/2029 .. ....0
60855R-AN-0 ..... MOLINA HEALTHCARE INC ... .. 3.BFE .. .6.500 ....11/17/2025 . .02/15/2031 .. 43,365
615369-Al-5 ..... MOODY'S CORP ... .. 2.AFE .. .2.000 ...08/10/2021 . .08/19/2031 .. ..505,000
617446-8X-0 ..... MORGAN STANLEY ... eeeeee e e eeee e eeeenes frreeeeee e 1.EFE .. ..255,000 .1.928 ....01/20/2021 . .04/28/2032 ... |oeeieeeeiieeeee
62482B-AA-0 ..... MEDL INE BORROWER LP ... .. 2.CFE ..|. 248,705 i 57 [ 6,224 |0 [0 3.875 ....12/17/2025 ...[....04/01/2029 ...|.
624828-AB-8 ..... MEDL INE BORROWER LP ... .. 3.B FE ..|. LA87,890 e 2,887 |0 0 5.250 ....12/17/2025 ...|....10/01/2029 ...|.
62886E-BA-5 ..... NCR VOYIX CORP .. 4.AFE ..|. LGB87,931 e 216 [ 1276 0 0 5.125 ...09/02/2025 ... |....04/15/2029 ...|.
62886H-BY-6 ..... NCL CORPORATION LTD .. 4.CFE ..|. 12,748 e (B93) [ (D) |0 0 5.875 ....10/21/2025 ...|[....01/15/2031 ...|.
62922L-AC-2 ..... NGL ENERGY OPERATING LLC .. .. 4.AFE ..[. 283,739 e 49 [ 22 |0 [0 8.125 ....04/09/2025 ...|....02/15/2029 ...|.
62922L-AD-0 ..... NGL ENERGY OPERATING LLC .. .. 4.AFE ..|. 050,495 |ooeeiiiiiieenl0 e 4 0 [0 8.375 ....04/09/2025 ...|....02/15/2032 ...|.
629470-BC-1 NXP BV ..... .. 2.AFE .. ..180,494 .5.550 ....07/14/2023 .. 12/01/2028 ... e 0
62954H-AV-0 . NXP BV .. 2.A FE .. ..387,805 .4.300 ....07/14/2023 .. .06/18/2029 .. ..408,600
62954H-AZ-1 NXP BV ..... .. 2.AFE .. ..745,361 .3.875 ...03/15/2023 .. .06/18/2026 .. .. 764,531
629541-AE-5 ..... [NTT FINANCE CORP . .. 1.G FE .. .2.065 ....10/26/2023 .. .04/03/2031 .. .. 202,065
63111X-AD-3 ..... [NASDAQ INC ......... .. 2.AFE .. 8,876,104 .1.650 ....09/30/2025 .. .01/15/2031 .. . 10,057,294
632525-AU-5 ..... NATIONAL AUSTRALIA BANK LTD . .. 1.G FE ..|.. .. 1,210,976 |.............. 1,200,000 |.............. 1,087,786 |.............. 1,205,626 |..eevvvenveeennn0 foueeeeeecs (1,139) o0 0 e 2.3 ...01/26/2021 ...|....08/21/2030 ...|.
638962-AA-8 ..... NCR ATLEOS CORP .. 4.AFE ..[. 148,583 |eveenn 144,000 [ 156,40 | 147,665 [ B e (867) [0 0 e 9.500 ... 12/17/2025 ... |....04/01/2029 ...|.
640695-AA-0 ..... NEPTUNE BIDCO US INC . L ABFE L[ 44,858 45,000 [ 45,116 | 44,860 [0 T [0 0 9.290 ....12/29/2025 ... |....04/15/2029 ...|.
64083Y-AA-9 ..... NESCO HOLDINGS I1 INC L 4.CFE [ 56,859 |niiii 85,000 [oniiiiiinnn 84,154 60,321 0 e 1,200 [0 0 5.500 ....11/18/2022 ...|[....04/15/2029 ...|.
641062-AR-5 ..... NESTLE HOLDINGS INC ... .. 1.D FE ..|. . . . eeeeeereeeenens0 [ 22,832 |0 [0 0.625 ....11/23/2022 ...|....01/15/2026 ...|.
641062-BM-5 ..... NESTLE HOLDINGS INC .. 1.DFE ..|. 299,001 |... 299,375 |0 [ 115 0 [0 5.000 ....09/06/2023 ... |[....09/12/2030 ...|.
649521i-CX-9 ... NEW YORK LIFE GLOBAL FUNDING .. .. 1.B FE ..|.. . 2,176,810 |... 02,285,378 |oeeeeieeeennnn0 e 16,163 |0 [0 3.000 ...06/12/2018 ...|[....01/10/2028 ...|.
649521I-EG-4 ..... NEW YORK LIFE GLOBAL FUNDING .. .. 1.B FE ..|. ... 599,784 |.................600,000 |.................526,467 |....oerinnnnnnnn599,879 [0 Jeiiiiinn 20 feiniiiil0 0 1.850 |......1.854 |FA ...... ...07/29/2021 ... |....08/01/2031 ...|.
651229-AX-4 . NEWELL BRANDS INC ..... .. 4.AFE .. ..34,240 .7.375 ....04/03/2024 .. .04/01/2036 ..
651229-BC-9 ..... NEWELL BRANDS INC ..... .. 4.AFE ..|. 2 20,490 el 21,000 [ 20,159 i 200677 [0 e 142 0 0 6.375 |......7.349 [MS ...... ...04/09/2025 ... |....09/15/2027 ...|.
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651220-BD-7 ..... NEWELL BRANDS INC L AAFE e 67,209 89,000 |l 88,77 | 67,594 [0 288 0 0 [ 6.625 |...... T.2683 M8 s | 1,346 | 3,246 |....07/16/2025 ...|....09/15/2029 ...

651229-BE-5 ..... NEWELL BRANDS INC 4B FE | 11,098 012,000 | 11,602 | 11,602 [ (397) T 0 0 [ 6.625 |...... 6.627 ....02/18/2025 ... |....05/15/2032 ...|.

651220-BF-2 ..... NEWELL BRANDS INC L ABFE | 38,79 L0 40,000 39,085 | 38,363 [ (B72) e 144 0 0 [ 6.375 |...... 7.074 ....04/08/2025 ... |....05/15/2030 ...|.

651229-BG-0 ..... NEWELL BRANDS INC .. 4B FE | 45,000 [ 45,000 | 47,137 45,000 [0 0 [0 0 [ 8.500 |...... 8.498 ....05/08/2025 ...|....06/01/2028 ...|.

65249B-AA-T ..... NEWS CORP .. 2.C FE ..|.. . el 135,276 [ 1,200 12,262 [0 0 3.875 |...... 5.875 ....12/23/2024 ... |....05/15/2029 ...|. .
65336Y-AN-3 ..... NEXSTAR MEDIA INC .. 4.B FE ..|.. 252,072 |eeeeiieennennn236,630 [ooeeeeiiiiin 0 5,081 [0 0 [ 4.750 |...... 7.470 - A2/1772025 ... 11/01/2028 ... ). 260,033
6533%K-BM-1 ... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .. 2.AFE ... 285,843 | 270,579 [0 e 8,706 [0 0 2.750 |...... 5.633 ....09/25/2023 ... |....11/01/2029 ...|. 304,125
6533%K-BR-0 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .. 2.AFE ..|.. 919,902 |..ooenneeenn 1,017,313 [0 e (3,964) [0 0 [ 2.250 |...... 1.817 ...01/20/2021 ...|....06/01/2030 ...|.

65343H-AA-9 . NEXSTAR MEDIA INC ........... .. 4.B FE .. ..217,318 |. .5.625 ..6.728 ....09/08/2025 ...|....07/15/2027 .. ..223,103
65364U-AN-6 . NIAGARA MOHAWK PONER CORP . .. 2.AFE .. ..903,790 |. .1.960 ..1.960 ...06/23/2020 ... |....06/27/2030 .. .. 1,009,800
654106-AK-9 ..... [NIKE INC .......ceeeeeins .. 1.F FE .. ..238,495 |. .2.850 ..5.498 ....10/06/2023 . .03/27/2030 .. .. 253,563
65505P-AA-5 ..... NOBLE FINANCE |1 LLC . .. 3.C FE ..|.. 45,734 [ 44,548 LT8G e (129) 0 [0 8.000 [...... 7.643 ....04/00/2025 ...|....04/15/2030 ...|. ... 45,760
665859-AT-1 ..... NORTHERN TRUST CORP ... .. 1.EFE ..|.. 997,103 |.ooovvvnnnnn 897,049 [0 e 1,065 [0 0 3.650 |...... 3.7 ...11/26/2018 ...|....08/03/2028 ...|. ,018,250
665859-AV-6 ..... NORTHERN TRUST CORP ... .. 1.EFE ..|.. 375,087 |...ooeeeennnnnnnd04,405 [oiiiiiiiiii 0 | 1,216 0 [0 1.950 |...... 2.283 ....03/18/2021 ...|....05/01/2030 ...|. 413,998
665859-All-4 ..... NORTHERN TRUST CORP .. 1.EFE ..|.. . 751,899 [oiiiiiiinnn 749,854 |0 | 283 0 [0 4.000 |...... 4.035 ...06/05/2022 ... |....05/10/2027 ...|. .. 765,000
66679N-AB-6 ..... NORTHRIVER MIDSTREAM FINANCE LP .. .. 3.C FE ..|.. .... 28,000 |... 228,530 [ 28,000 |eiiiiieiil0 0 0 [0 6.750 |...... 6.749 ....06/24/2024 ...|....07/15/2032 ...|. ... 28,945
666807-85-0 ..... NORTHROP GRUMMAN CORP .. 2.A FE ... ... 436,892 |... 453,726 |eeennvveeeen 41,182 |0 e 1785 [0 0 4.400 |...... 4.910 ...07/27/2023 ... |....05/01/2030 ...|. 459,900
669771-AS-8 ..... NOVA CHEMICALS CORP ... .. 3.C FE ..|.. ... 195,169 |... 225174 oo 205,647 [ 87 e 5,040 [0 0 [ 4.250 |...... 7.882 ....12/17/2025 ...|....05/15/2029 ...|. 234,888
669771-AU-3 ..... NOVA' CHEMICALS CORP .. 3.C FE ..|.. ... 119,343 |... 220,672 [ 7744 116 |l (1,556) L0 [0 9.000 |...... 6.743 ... 12/17/2025 ... |....02/15/2030 ...|.

670001-AE-6 ..... NOVELIS CORP ... .. 4.AFE .. ..54,854 .4.750 ..6.833 ...08/05/2024 ... |....01/30/2030 ..

...05/18/2022 ..
....12/17/2025 ..
....06/14/2021 . .06/15/2031 ..
....03/19/2019 ...|....04/01/2029 ..
....03/04/2025 ... |....03/15/2033 ...|.
....09/22/2025 ... |....10/01/2030 ...|.
...04/28/2021 ... |....08/01/2031 ...|.

.4.300
.5.625

..4.33%
..7.156
.2.000 ..2.049
.4.200 ..4.238
...... 6.750 |......6.754
...... 6.000 |......6.000
...... 2.600 |......2.620

.05/23/2027 ..
.04/28/2027 ..

670346-AY-1 ..... NUCOR CORP ...
67059T-AE-5 ..... NUSTAR LOGISTICS LP .. 3.AFE ..
67066G-AN-4 ..... NVIDIA CORP ... .. 1.DFE ..
67077M-AT-5 ..... NUTRIEN LTD e [ e .. 2.B FE ..
674215-AN-8 ... CHORD ENERGY CORP ... .. 3.B FE ..|..
674215-A0-1 ..... CHORD ENERGY CORP ... .. 3.B FE ..|..
681919-BD-7 ..... OMNICOM GROUP INC .. .. 2.A FE ...

.. 1.6 FE .. 499,200
167,101
398,236

124,5%

..124,857
... 42,990 ..
...55,000 |..
..549,439 |..

682189-A0-8 ..... ON SEMICONDUCTOR CORP 3B FE | 103,151 116,000 118,312 | 109,394 [0 e 2,216 [0 |0 [ 3.875 |...... 6.230 ....06/27/2024 ...|....00/01/2028 ...|.

68233J-CQ-5 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .. .. 1.F FE ..|.. e 449,558 [0 LT3 0 0 4.300 |...... 4.344 ...05/08/2023 ... |....05/15/2028 ...|. 459,675
68245K-AH-2 ..... 1011778 BC UNLIMITED LIABILITY CO .... .. 3.B FE ..|.. 164,614 |................. 162,965 |............4,265 [......iei989 |0 [0 3.875 |...... 4.630 ....12/17/2025 ...|....01/15/2028 ...|. 169, 157
68245X-AJ-8 ..... 1011778 BC UNLIMITED LIABILITY CO . .. 4.B FE .. 7222 . .4.375 .. 4.992 . A2/1772025 ... |....01/15/2028 .. ..118,860

....11/30/2022 ..
....04/08/2025 ..
...06/05/2025 ..

.4.850
.3.875

..6.289
..6.672

.07/15/2026 ..
.09/15/2028 ..

682680-CL-5 ..... ONECK INC ....
682691-AC-4 ..... ONEMAIN FINANCE CORP .

.. 2.B FE ..
.. 3.B FE ..

68288A-AA-5 ... 1261229 BC LTD ... .. 5.A FE .. 10.000 .10.200 R .04/15/2032 ..

68389X-BN-4 ..... ORACLE CORP .. .. 2.B FE .. ..991,360 .3.250 ..3.733 ...06/07/2018 . 1171572027 ..

68389X-CD-5 ..... ORACLE CORP .. .. 2.B FE ..|.. ....4,989,338 |... 04,993,823 [ooiiiiiii 0 e 3,986 [0 |0 [ 2.300 |...... 4.631 ....12/18/2025 ...|....03/25/2028 ...|.
68389X-CM-5 ... ORACLE CORP .. 2.B FE ..|.. ... 446,976 |... 448,606 ..ol [ 549 L0 [0 4.500 |...... 4.641 ...02/06/2023 ... |....05/06/2028 ...|.
69007T-AE-4 ... OUTFRONT MEDIA CAPITAL LLC .. .. 4.B FE ..|.. ...100,776 |... ...99,469 [l 3,177 eeiiii 867 [0 [0 4.250 |...... 4.850 ... 12/17/2025 ... |....01/15/2029 ...|.
69007T-AG-9 ..... OUTFRONT MEDIA CAPITAL LLC .. .. 3.B FE ..|.. 119,334 [ 115,000 [ 121,552 118,500 | 150 i (440) |0 L0 7.375 |...... 6.615 ... 12/17/2025 ... |....02/15/2031 ...|.
690732-AF-9 ..... ACCENDRA HEALTH INC .. 4.B FE ..|.. ... 105,799 |.................130,000 [..................88,288 |..................88,288 |.........(26,083) [...........3,753 |..ccccoociinns [0 e, 4.500 |...... 8.847 ....09/02/2025 ...|....03/31/2029 ...|.
690732-AG-7 ..... ACCENDRA HEALTH INC .. 4.B FE ..|.. .. 40,263 |... . eeeennn (12,808) [onneiieiin 612 |0 0 6.625 |...... 8.869 ....04/09/2025 ... |....04/01/2030 ...|.
69073T-AT-0 ..... OWENS-BROCKWAY GLASS CONTAINER INC . .. 4.C FE ..|.. ...99,688 [..............362 | 198 [0 [0 6.625 |...... 6.868 ...04/00/2025 ... |....05/13/2027 ...|.

...04/09/2025 ... |....07/01/2028 ...|.

69331C-AH-1 ... PG&E CORP .....evveeiiiiiiinanne .. 3.B FE ..|.. 74,136 .. cd0 s 1,003 [0 0 5.000 |...... 6.637 E
69346V-AA-7 ..... | PERFORMANCE FOOD GROUP INC .. .. 4.AFE .. . 4,990 0 .5.500 ..5.615 ....07/08/2025 ...|....10/15/2027 ..
69351U-BC-6 ..... PPL ELECTRIC UTILITIES CORPORATION ......ccvvuvveeeens . 1.EFE ..|.. ..450,844 |. 0 (83 [0 0 4.850 |...... 4.822 ...01/02/2024 ... |....02/15/2034 ...|.
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69356M-AA-4 ..... PM GENERAL PURCHASER LLC ....oovvvieieiiiiiiiiiiciee e e .. 5.A FE ..
701094-AN-4 ..... PARKER-HANNIFIN CORP .. 2.AFE ..|..
709599-BH-6 ..... PENSKE TRUCK LEASING CO LP .. .. 2.B FE ..|..

...... 9.500 |.....12.308 (D ..eoees |eeiiiiiiineen 372 [l 4,465 |....06/27/2024 ... |....10/01/2028 ...
...... 3.250 .... 15,113 [....06/05/2019 ...|....06/14/2029 ...|.
...... 3.350 e ... 30,150 [....09/24/2019 ...|....11/01/2029 ...|.
...... 1.625 |......4.986 [MN ...... 1,313

T13448-E2-7 ..... PEPSICO INC .. 1.EFE ..|.. . .08/21/2028 ... |....05/01/2030 ...|.
71376L-AE-0 ..... PERFORMANCE FOOD GROUP INC .. L AAFE o 384,871 Ll 397,000 sl 389,016 383,196 [l 14,144 110880 [0 0 [ 4.250 910 |FA ... 7, ... 12/17/2025 ... |....08/01/2029 ...|.
T1376L-AF-7 ..... PERFORMANCE FOOD GROUP INC LA FE e 24,010 24,000 |l 24,778 | 24,009 [ T () [0 0 [ 6.125 ....02/18/2025 ... |....09/15/2032 ...|.
T1424V-AA-8 ..... PERMIAN RESOURCES OPERATING LLC .. L SAFE e 68,749 Ll B7,000 |l 89,786 | 88,448 [ T3 L (190) [0 0 [ 7.000 . . ....04/09/2025 ... |....01/15/2032 ...|.
T1424V-AB-6 ..... PERMIAN RESOURCES OPERATING LLC .. L SAFE e 6,772 47,000 48,226 46,789 [ 83T 1T [0 0 [ 6.250 329 [FA ...... A, .2, ....04/00/2025 ...|....02/01/2033 ...|.
T14200-AD-7 ..... PERRIGO FINANCE UNLIMITED CO ..... .. 4.AFE .. .6.125 ....09/11/2024 ...|....09/30/2032 ..
716973-AC6 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD .. .. 1.F FE .. 149,780 .4.450 ....05/18/2023 ...|....06/19/2028 ..
716973-AD-4 ... PFIZER INVESTMENT ENTERPRISES PTE LTD .. 1.F FE .. 444,797 .4.650 ...07/27/2023 ... |....05/19/2030 ..

720186-AN-5 ..... PIEDMONT NATURAL GAS COMPANY INC .. 2.AFE ..|.. ... 199,262 |... ...200, 182,348 |.... ..199, .. . =0 2.500 542 (NS ... A, , ....03/08/2021 ...|....03/15/2031 ...|. 202,500

723787-AR-8 ..... PIONEER NATURAL RESOURCES CO ... .. 1.D FE ..|.. ... 1,000,068 |... , ..907,662 |.... 1, .. . . 0 e 2.150 ...01/20/2021 ... |....01/15/2031 ...|. ,010,750
737446-A0-7 ..... POST HOLDINGS INC .. 4.B FE ..|.. , ... 73,995 |.... .12, e 2, . . =0 4.625 I . ....04/00/2025 ...|....04/15/2030 ...|.

737446-AU-8 ..... POST HOLDINGS INC L 3B FE e 17,472 116,000 |l 119,281 | 117,008 [ 835 e (69) [0 0 [ 6.250 .062 |FA ...... .2, , ... 12/17/2025 ... |....02/15/2032 ... |. .
T3943N-AA-4 ... PRAIRIE ACQUIROR LP ... 4G FE | 80,504 050,000 | 52,012 | 80,579 [0 e (1) [0 0 [ 9.000 616 [FA ... A, .2, ....11/12/2025 ... |....08/01/2029 ...|. ... 52,250
T4166M-AF-3 ..... PRIME SECURITY SERVICES BORROWER LLC . 3.0 FE Lo 210,647 [0 237,000 232,672 | 225,728 [ 86 5,098 [0 0 [ 3.375 ... 12/17/2025 ... |....08/31/2027 ...|. 238,689
T4166N-AA-2 ..... ADT SECURITY CORP 3.0 FE | 187,080 [ l00220,000 |ennniieenenl 213,180 | 195,401 [0 e 2,875 [0 0 [ 4.875 . . . 11/22/2022 ... |....07/15/2082 ... . 225,363
744538-AE-9 ..... PUBLIC SERVICE COMPANY OF NEW HAMPSHIRE ... L LEFE e 94,721 L 95,000 |l 85,241 | 94,840 [0 e 27 [0 0 [ 2.200 283 (D ... , ....06/01/2021 ...|....06/15/2031 ...|. ... 96,045
74456Q-CN-4 ... |PUBLIC SERVICE ELECTRIC AND GAS CO ... .. 1.F FE .. .5.200 ...08/03/2023 ... |....08/01/2033 .. ..461,700
744573-Al-6 ..... PUBLIC SERVICE ENTERPRISE GROUP INC .. 2.B FE .. .5.875 ...10/02/2023 ... |....10/15/2028 .. .. 102,938
T4743L-AA-8 ..... ONITY ELECTRONICS INC ... .. 3.AFE .. .5.750 ...09/17/2025 ... |....08/15/2032 ..

....08/18/2025 . .08/15/2033 ..
....09/02/2025 ...|....04/30/2032 ..
... 12/17/2025 ... |....03/01/2029 ...|.
.. 12/17/2025 ... |....03/01/2082 ... |.

.6.250
.6.750
...... 3.625

T4743L-AB-6 ..... ONITY ELECTRONICS INC .. 3.B FE ..
T4825N-AA-5 ... QX0 BUILDING PRODUCTS INC ..oeeeeiiiiiieeeiiiieceees foeiiie e .. 3.C FE ..
74841C-AA-9 ... ROCKET MORTGAGE LLC .. 3.AFE ...

74843P-AA-8 ..... QUIKRETE HOLDINGS INC 3.0 FE |l 265,368 |l 265,000 |oniiiiinn 275,758 |innn0265,366 [0 e (2) [0 |0 [ 6.375 R

T49571-AF-2 ..... RHP HOTEL PROPERTIES LP ... L 3B FE | 164,493 177,000 el 176,662 | 171,607 [T e 2,696 [0 0 [ 4.750 ... 12/17/2025 ... |....10/15/2027 ...|.
749571-AG0 ..... RHP HOTEL PROPERTIES LP ... 3B FE | 195,756 | l000220,000 |l 217,928 |l 205,703 [ 21 30845 0 0 [ 4.500 ... 12/17/2025 ... |....02/15/2029 ...|.
749571-AK-1 ... RHP HOTEL PROPERTIES LP ... .. 3.B FE ..|.. . . . .. . . . 0 6.500 ... 12/17/2025 ... |....04/01/2032 ...|.
749571-AL-9 ..... RHP HOTEL PROPERTIES LP ... .. 3.B FE ..|.. .12 .12, .12, ...12,000 |.. . =0 6.500 ....06/20/2025 ...|....06/15/2033 ...|.
T4977R-DR-2 ..... COOPERATIEVE RABOBANK UA .. 1.6 FE .. , , K ..757,302 |. . 750,000 .4.655 ....08/15/2022 ...|....08/22/2028 ..
75041V-AE-4 ..... RADIOLOGY PARTNERS INC .. 4.CFE .. .56, .56, K 58,501 |. .8.500 ....11/24/2025 ...|....07/15/2032 ..
75281A-BJ-7 ..... RANGE RESOURCES CORP .. .. 3.AFE .. .8.250 ....09/02/2025 ...|....01/15/2029 ..
75281A-BK-4 ..... RANGE RESOURCES CORP .. 3.AFE .. .4.750 . 12/1772025 ... |....02/15/2030 ..
T5420N-AA-1 ... RAVEN ACQUISITION HOLDINGS LLC .. 4.CFE .. .6.875 ...09/09/2025 ... [....11/15/2031 ..

...03/26/2020 ... |....04/01/2030 ...|.

754730-AG4 ..... RAYMOND JAMES FINANCIAL INC R
...09/02/2025 ... |....04/15/2030 ...|.

.. 1.6 FE ..|.. ... 604, ...600, ... 610,876 |.... ..602, .. . . =0 4.650

75606D-A0-4 ..... ANYWHERE REAL ESTATE GROUP LLC ... .. 5.B FE ..|.. . 131, . 142, .. 131,746 |.... ..126, el 18, R B . 0 e 5.250 E

75606D-AV-3 ..... ANYWHERE REAL ESTATE GROUP LLC ... .. 4.C FE ..|.. ... 48, ....48, ...52,089 |.... ...48, .. . =0 9.750 ....06/18/2025 ...|....04/15/2030 ...|.
758750-AL-7 ..... REGAL REXNORD CORP ... 2.0 FE Lo 34,95 035,000 | 35,050 | 34,998 [0 e 14 L0 0 [ 6.050 ....01/08/2023 ... |....02/15/2026 ...|.
758750-Al-5 ... REGAL REXNORD CORP ... 2.0 FE Lo TA,982 75,000 |l 7,536 | 74975 [0 10 [0 0 [ 6.050 ....01/08/2023 ... |....04/15/2028 ...|.
758750-AN-3 ... REGAL REXNORD CORP 2.0 FE Lo 31,973 032,000 | 33,924 31,987 [0 3 0 0 [ 6.300 ....01/08/2023 ... |....02/15/2030 ...|.
760759-AS-9 ..... REPUBLIC SERVICES INC ... 1.6 FE L foiiiiinnnll. 949,330 ..., 1,000,000 |.................993,001 |.................088,415 [0 5,852 [0 |0 [ 3.375 L0265 |MN ... ...06/08/2018 ...|....11/15/2027 ...|.

....06/10/2021 ... |....03/01/2030 ...|.
....07/10/2024 . .07/15/2032 ..
...05/29/2025 ... |....08/15/2030 ...|.

...... 2.300
.6.500
...... 8.500

760759-AV-2 ..... REPUBLIC SERVICES INC
76119L-AD-3 ..... RESIDEO FUNDING INC
76680R-AJ-6 ..... RINGCENTRAL INC .....

.. 1.6 FE ..|..
.. 3.CFE ..
.. 3.BFE ..|..
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76774L-AB-3 ..... RB GLOBAL HOLDINGS INC .. 3.AFE ..
76774L-AC-1 ..... RB GLOBAL HOLDINGS INC .. 3.C FE ..|..
76884G-AA-3 ... RIVERS ENTERPRISE BORROWER LLC ... .. 4.AFE ...
771367-CE-7 ... ROCHESTER GAS AND ELECTRIC CORP .. .. 1.F FE ..|..
T73110-AA-9 ... ROCKET COMPANIES INC .. 3.AFE ...
773110-AB-7 ..... ROCKET COMPANIES INC .... .. 3.AFE ...
T73110-AC-5 ... ROCKET COMPANIES INC .... .. 3.AFE ...

...... 6.750 |......6.423 NS ......
...... 7.750 |......7.750 (NS ......
...... 6.250 |......6.250 (AO ......
...... 1.850 |......1.850 (D .......
...... 6.125 |......6.122 [FA ......

....06/27/2024 ...|....03/15/2028 ...
....03/01/2023 ... |....03/15/2031 ...|.
....09/24/2025 ... |....10/15/2030 ...|.
....11/16/2020 ...|....12/01/2030 ...|.
....06/05/2025 ... |....08/01/2030 ...|.
...... 6.375 |......6.373 [FA ...... ....06/05/2025 ...|....08/01/2033 ...|.
...... 6.500 |......6.397 FA ...... . . ....02/20/2025 ... |....08/01/2029 ...|.
...... 7.125 |......7.186 [FA ...... A, .2, ....06/27/2024 ...|....02/01/2032 ...|.

773110-AD-3 ..... ROCKET COMPANIES INC .. 3.AFE ...

T7340R-AT-4 ..... ROCKIES EXPRESS PIPELINE LLC .. 3.B FE .. .4.800 ....11/18/2022 . .06/15/2030 ..
T7340R-AU-1 ... ROCKIES EXPRESS PIPELINE LLC .. 3.B FE .. .6.750 ....03/10/2025 ...|....03/15/2033 ..
780153-BU-5 ... ROYAL CARIBBEAN CRUISES LTD . .. 2.C FE .. .6.250 ....03/26/2025 ...|....03/15/2032 ..
780153-BV-3 ..... ROYAL CARIBBEAN CRUISES LTD .... 2.0 FE | 78,038 [ 78,000 |l 80,196 |l 78,036 [ 13 e (2) [0 0 [ 6.000 ...03/18/2025 ... |....02/01/2083 ...|.
780153-Bi-1 ..... ROYAL CARIBBEAN CRUISES LTD . 2.0 FE Lo 52,000 [0 52,000 | 53,169 |iiinnnnn052,000 [oneeeinnn 881 0 0 0 5.625 ....09/16/2024 ... |....09/30/2031 ...|.
78016E-20-2 ..... ROYAL BANK OF CANADA L TEFE foeiiiiinntll 993,675 |.............. 1,000,000 |.................998,822 |.................098,189 [............o..i 0 e 1,208 [0 |0 [ 3.625 ....06/24/2022 ... |....05/04/2027 ...|.
78016H-28-2 ..... ROYAL BANK OF CANADA ... L LEFE ] 299,862 |.........o....002300,000 |.nnnneeenlllll 309,444 | iln209,082 [0 L 20 [0 0 [ 5.200 ....07/13/2023 ... |....08/01/2028 ...|.
78410G-AD-6 ..... SBA COMMUNICATIONS CORP . LSAFE |l 344,096 ... .l00360,000 ...l 856,696 |.....eeiinnl 354,710 [l 6,470 8,429 [0 0 [ 3.875 ... 12/17/2025 ... |....02/15/2027 ...|.
78454L-AN-0 ... SMENERGY CO ... 3. FE Lo 44,856 45,000 | 45,050 | 84,028 [ 13 e T2 [0 0 [ 6.750 ....04/00/2025 ... |....09/15/2026 ...|.
T8454L-AP-5 ..... SM ENERGY CO ... 3.0 FE Lo 98,446 | 0099,000 99,265 | 98,77 [l BT 209 [0 0 [ 6.625 ....09/02/2025 ...|....01/15/2027 ...|.
78454L-AU0 ..... SMENERGY CO ... 3. FE Lo 26,884 L 27,000 | 27,283 | 26,023 [ B3 e 27 [0 0 [ 6.500 ....07/30/2024 ...|....07/15/2028 ...|.
78454L-AX-8 ..... SM ENERGY CO .. 3.C FE .. .6.750 ...04/00/2025 ... [....08/01/2029 ..

....04/08/2025 ..
....12/16/2025 ..
...03/12/2025 ... |....06/01/2032 ..
....10/27/2023 ...|....03/15/2027 .. ..102,500
....08/08/2025 ...|....12/15/2029 ...|. ... 46,015
...06/29/2021 ... |....07/15/2031 ...|.

78454L-AY-6 ..... SMENERGY CO ...

78466C-AC0 ..... SS&C TECHNOLOGIES INC
78466C-AD-8 ..... SS&C TECHNOLOGIES INC
785502-AS-5 ..... SABINE PASS LIQUEFACTION LLC
79380M-AB-1 ..... SAKS GLOBAL ENTERPRISES LLC ....

.. 3.CFE ..
.. 4.AFE ..
.. 4.AFE ..
.. 2.AFE ..
...6. FE .. |..
.. 1.EFE ..|..

.7.000
.5.500
.6.500
.5.000
... 11.000
...... 1.950

.08/01/2032 ..
.09/30/2027 ..

79466L-AJ-3 ..... SALESFORCE INC R

808625-AB-3 ..... SCIENCE APPLICATIONS INTERNATIONAL CORP ... 3.0 FE Lo 20,000 [ 28,000 | 20,402 | 28,000 [oaieiiinl0 0 0 0 [ 5.875 ....09/22/2025 ... |....11/01/2033 ...|.
810186-AS-5 ..... SCOTTS MIRACLE-GRO CO L. 4.CFE . |iiiintsl 396,633 |-l 470,000 |-l 460,918 |lliill0804,431 [ 208 e (45) [0 0 [ 4.500 - A2/1772025 .. |....10/15/2029 ... .
81180L-AM-7 ..... SEAGATE DATA STORAGE TECHNOLOGY PTE LTD .. LA FE e 48,132 L 45,000 |l ATTT0 | A7,524 [0 e (608) [0 el [ 8.250 ....06/30/2025 ... |....12/15/2029 ...|.
81180L-AQ-8 ..... SEAGATE DATA STORAGE TECHNOLOGY PTE LTD .. L SAFE e 19,38 18,000 | 19,144 18,066 [0 e (274) [0 0 [ 8.500 ...06/30/2025 ...|....07/15/2031 ...|.
81180L-AS-4 ..... SEAGATE DATA STORAGE TECHNOLOGY PTE LTD .. 3.AFE .. .5.750 ...08/01/2025 . .12/01/2034 ..

...08/05/2024 ..

817565-CD-4 . SERVICE CORPORATION INTERNATIONAL .. .. 3.C FE .. .4.625 12/15/2027 ..
817565-CF-9 ..... SERVICE CORPORATION INTERNATIONAL .. .. 3.CFE .. E .3.375 ....12/17/2025 ...|....08/15/2030 ..
817565-CG-7 ..... SERVICE CORPORATION INTERNATIONAL .. .. 3.C FE .. . 1,626 |. .4.000 ....12/17/2025 ...|....06/15/2031 ..
81762P-AE-2 ..... SERVICENOW INC ... .. 1.F FE .. .0 .1.400 ....07/26/2021 . .09/01/2030 ..
81880A-AA-0 ..... SGUS LLC .. 5.B FE ..|.. .. (7,998) |.... .. 11.000 ...08/08/2025 ...|....12/15/2029 ...|.

...... 6.750 ...09/02/2025 ... |....08/15/2032 ... |.

82453A-AB-3 ... SHIFT4 PAYMENTS LLC .. 3.C FE ..|.. E

829250-BH-2 ..... SINCLAIR TELEVISION GROUP INC ... 4B FE | 63,089 63,000 |l 85,877 83,048 [0 10 [0 0 [ 8.1 ...09/00/2025 ... |....02/15/2083 ...|.

82967N-BC-1 ... SIRIUS XM RADIO LLC ... 3.0 FE |t 108,660 [ 117,000 | 17,967 | 11L,753 [0 e 1261 [0 0 [ 5.500 ... 12/17/2025 ... |....07/01/2029 ...|.

82967N-BG-2 ..... SIRIUS XM RADIO LLC ... 3.0 FE |l 540,127 | l1100565,000 |-l 537,557 526,822 .lllll 31,637 il 3,028 [0 |0 [ 4.125 ....12/17/2025 ...|....07/01/2030 ...|.

82967N-BJ-6 ..... SIRIUS XM RADIO LLC ... .. 3.C FE ..|.. . e 4,454 [ 1,022 |0 0 4.000 ... 12/17/2025 ... |....07/15/2028 ...|.

82967N-BI-9 ..... SIRIUS XM RADIO LLC ... .. 3.C FE ..|.. ...67,227 |.. e 492 0 0 3.875 ....04/00/2025 ...|....00/01/2031 ...|.

83001A-AD-4 ..... SIX FLAGS ENTERTAINMENT CORP .. .. 5.A FE ..|.. ...54,747 |.. o (1,503) [eeee 97 il 0 7.250 ....04/09/2025 ... |....05/15/2031 ...|. .
83002Y-AA-7 ... SIX FLAGS ENTERTAINMENT CORP .. 3.CFE .. ..195,831 .6.625 .. 12/17/2025 ... |....05/01/2032 .. ..201,459

(523) |.

83088M-AL-6 ..... SKYWORKS SOLUTIONS INC .. L. 2.CFE ..|.. ..399,109 [0 e M9 0 0 3.000 ...05/12/2021 ...|....06/01/2031 ...|. 406,000
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83283II-AE-3 ..... SMYRNA READY MIX CONCRETE LLC .....eevvvvnnnvviiinnnnns fooneeeee e LAAFE o 90,672 | 88,000 [ 94146 90,479 0 e (194) [0 0 8.875 |...... 8272 [MN ..o e i1 N 7,588 |....09/02/2025 ...|....11/15/2031 ...
83304A-AL-0 ..... SNAP INC LAAFE o0 22,000 e 22,000 [ 22,821 022,000 [0 0 [0 0 [ 6.875 |...... 6.874 ....02/11/2025 ...|....03/01/2033 ...|.
83368R-BD-3 ..... SOCIETE GENERALE SA .. .. 2.BFE ..[....cceeennl... 308,072 |, 400,000 |[................. 362,093 |.................308,841 [.......ccooon 0 e 194 [0 0 2.889 |...... 2.947 ...06/03/2021 ...|....06/09/2032 ...|.
834430-AA-1 ..... SOLSTICE ADVANCED MATERIALS INC . LSAFE [0 59,018 |00 59,000 [l 59,560 |t 59,013 [0 e [0 0 [ 5.625 |...... 5.621 ....12/09/2025 ...|....09/30/2033 ... |.
83545G-BD-3 ... SONIC AUTOMOTIVE INC L 3.CFE [ 135,276 |l 168,000 [nnniiinnnn 185,015 | 142,977 0 e 30121 [0 0 4.625 |...... 7.49% ....12/17/2025 ...|[....11/15/2029 ...|.
83600W-AE-9 ..... SOTERA HEALTH HOLDINGS LLC .. LAAFE [ 48,000 |eeiiiieeennn. 48,000 [ 50,532 48,000 [0 0 [0 0 [ 7.375 |...... 7.375 ....05/23/2024 ...|....06/01/2031 ...|.
845467-AR-0 ..... EXPAND ENERGY CORP L 2.CFE [ 16,172 | 17,000 [ 17,025 | 16,487 0 e 146 [0 0 5.375 |...... 6.469 ....06/27/2024 ...|....02/01/2029 ...|.
845467-AS-8 ..... EXPAND ENERGY CORP .... L 2.CFE [ 39,489 |0 42,000 [ 42,639 40,288 [0 B4 0 0 [ 5.375 |...... 6.493 ....10/30/2024 ...|....03/15/2030 ...|.
84762L-AX-3 ..... SPECTRUM BRANDS INC .. 4.AFE .. .3.875 ....02/19/2021 .. .03/15/2031 ..
85172F-AN-9 ..... [ONEMAIN FINANCE CORP . .. 3.BFE .. .7.125 ....08/05/2024 .. .03/15/2026 ..
852234-AS-2 ..... [BLOCK INC .... .. 3.AFE .. .6.500 ... 12/17/2025 .. .05/15/2032 ..
852234-AT-0 ..... BLOCK INC .... LSAFE [ n 25,000 e 25,000 [ 25,499 225,000 [0 0 [0 0 e 5.625 |......5.625 |FA ...... ....08/13/2025 ...|....08/15/2030 ...|.
852234-AU-7 ... BLOCK INC LSAFE o 37,078 37,000 [ 37,970 |l 37,075 [0 e () [0 0 6.000 |......5.967 |FA ...... ....08/14/2025 ...|....08/15/2033 ...|.
853191-AA-2 ..... STANDARD BUILDING SOLUTIONS INC .. 8B FE [ 70,8321 |l 70,000 [ 72,160 | 70,297 [ 288 e (24) [0 0 [ 6.500 |......6.419 [FA ...... ...12/12/2025 ...|....08/15/2032 ...|.
853191-AC-8 ..... STANDARD BUILDING SOLUTIONS INC .. L 3B FE [ 78,150 | 78,000 [ 79,687 i 78,146 [0 e () [0 0 6.250 |......6.218 [FA ...... ....08/14/2025 ...|....08/01/2033 ...|.
853192-AA-0 ..... STANDARD BUILDING SOLUTIONS INC .. L. 8.CFE | n 31,000 e 31,000 [ 81,092 |t 81,000 [0 0 [0 0 e 5.875 |......5.877 [MS ...... ....12/03/2025 ...|[....03/15/2034 ...|.
853496-AD-9 ... STANDARD BUILDING SOLUTIONS INC .. ..3.BFE ..[..cceeeeennl.... 278,601 |................ 297,000 f....onnnnnnl 296,070 |oeeeennnnnnn.n. 287,607 ...l 1,834 | 4,018 [0 0 4.750 ...12/17/2025 ... |....01/15/2028 ...|. .
853496-AG-2 ..... STANDARD BUILDING SOLUTIONS INC .. L 8B FE L[ 89,453 | 43,000 [ 41574 40,085 [ T 386 [0 0 [ 4.375 ....07/23/2025 ...|....07/15/2030 ...|. ... 43,941
855030-A0-5 ..... STAPLES INC .... .. 4.CFE ..|. .. 10.750 ....09/02/2025 ...|....09/01/2029 ...|. 226,556
855030-AS-1 ..... [STAPLES INC . .. 5.B FE .. 12.750 ....09/02/2025 .. .01/15/2030 .. .. 101,298
855244-AZ-2 ..... [STARBUCKS CORP ... .. 2.AFE .. .2.550 ...06/04/2020 . .11/15/2030 .. ....0
85571B-BB-0 ..... STARWOOD PROPERTY TRUST INC . .. 3.CFE .. .7.250 ....04/09/2025 .. .04/01/2029 .. 45,595
857477-BD-4 ..... STATE STREET CORP ..... .. 1.DFE .. 414 ...11/28/2018 . .12/03/2029 .. ....0
857691-AG-4 ..... STATION CASINOS LLC rveeeeeeeeeeieeeeeeeneeeeeeeee oo s .. 4.C FE .. .4.500 ...12/17/2025 .. .02/15/2028 .. .. 206,545
857691-AH-2 ..... STATION CASINOS LLC ... L A.CFE [ 33,683 |00 36,000 [ 3172 3797 [0 e 114 0 0 4.625 |......5.865 | D ....... ....11/13/2025 ...|[....12/01/2031 ...|. ... 36,833
85917P-AA-5 ..... STERIS IRISH FINCO UNLIMITED CO .. 2.BFE ..|..ciiennnnn... 998,970 |.............. 1,000,000 f.....ccevnnnnnnnn922,381 |ooiinnnnnnnnnnnnn999,441 [0 e 99 [0 0 [ 2.700 ....08/24/2021 ...|[....03/15/2031 ...|. ,013,500
8656211-CB-4 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. .. 1.G FE ..[|................. 608,072 |.................600,000 [.................546,352 |................ 801,470 [oooeiiiinnninn0 Jovennnne e (307) [0 oeceiieenl0 e 2.130 ...06/30/2020 ...|....07/08/2030 ...|. 606, 390
86765K-AB-5 ..... SUNOCO LP ... LSAFE [ s 25,000 e 25,000 [ 26,067 |2 25,000 [0 0 [0 0 e 7.000 |......7.000 |MN ...... ...04/16/2024 ... |....05/01/2029 ...|. .. 25,875
86765K-AF-6 ..... SUNOCO LP ... LSAFE 2,981 | 3,000 [ 3,016 | 2,982 [0 e 0 0 5.625 |......5.760 [MS ...... ....10/01/2025 ...|[....03/15/2031 ...|.
86765L-AZ-0 ..... SUNOCO LP L. 3.AFE fiiiiiinnni... 153,760 |................. 167,000 [.........eeee... 163,107 |oorennnnnieeennn 156,783 [oiiiiennn 2,588 oceenien s 1,658 [0 eeeeieeeenl0 e 4.500 ....12/17/2025 ...|....04/30/2030 ...|.
86828L-AC-6 ..... SUPERIOR PLUS LP . .. 3.CFE .. .4.500 ....11/18/2022 . .03/15/2029 ..
87157D-AG-4 ..... SYNAPTICS INC .. .. 3.CFE .. .4.000 ....06/27/2024 .. .06/15/2029 ..
87264A-AV-7 ..... T-MOBILE USA INC . .. 2.AFE .. .4.750 ...09/13/2022 .. .02/01/2028 ..
87264A-BR-5 ..... T-MOBILE USA INC . .. 2.A FE .. .2.250 ....05/10/2021 . .02/15/2026 ..
87264A-DV-4 ..... T-MOBILE USA INC . .. 2.AFE .. .6.700 ....08/05/2025 .. .12/15/2033 ..
872882-AM-7 ..... TSMC GLOBAL LTD .. 1D FE [ 499,755 | ..2500,000 f...ieiinnnn 508,017 i nni499,930 [0 e 42 [0 0 [ 4.375 ...07/19/2022 ... |....07/22/2027 ...|. .
874054-AG-4 ..... TAKE-TWO INTERACTIVE SOFTWARE INC .. L.2.BFE ..[..iiiinnnnl.... 985,410 |.............. 1,000,000 [.................995,863 |...oeuninnnnnnn996,899 [0 i 3,057 [0 feiiinl0 3.700 ...06/02/2022 ... |....04/14/2027 ...|. ,018,500
87470L-AD-3 ..... TALLGRASS ENERGY PARTNERS LP LAAFE [ 96,721 |l 104,000 .. eell 104,075 100,408 [0 e 1,500 [0 0 [ 5.500 ...12/17/2025 ...|....01/15/2028 ...|. 106,860
87470L-AJ-0 ..... TALLGRASS ENERGY PARTNERS LP .. LAAFE 29,394 080,000 [ 30,236 | 20,435 [0 e 42 [0 0 6.000 ...08/18/2025 ...|....12/31/2030 ...|. .. 30,900
87470L-AK-7 ..... TALLGRASS ENERGY PARTNERS LP .. LAAFE [0 58,950 |t 60,000 [l 59,572 |t 58,998 [0 e 48 [0 0 6.000 ....09/04/2025 ...|....09/01/2031 ...|.
87470L-AL-5 ..... TALLGRASS ENERGY PARTNERS LP .. LAAFE 49,230 49,000 [l 50,638 i 49,176 [ 80 e (48) [0 0 7.375 |......7.243 [FA ...... ...05/02/2025 ...|....02/15/2029 ...|.
87470L-AM-3 ..... TALLGRASS ENERGY PARTNERS LP .. .. 4.AFE ..|. . . . . wemrmmeneeen (30) [ T 0 0 [ 6.750 |......6.821 [MS ...... ....12/17/2025 ...|....08/15/2034 ...|.
875127-BH-4 ..... TAMPA ELECTRIC CO ....evvvennns .. 1.G FE ..[.. ,396,063 |... ,400,000 |... 01,397,852 |oeeiiiiiiinnnnl0 383 0 [0 2.400 ...03/17/2021 ...|....03/15/2031 ...|.
87612B-BG-6 ..... TARGA RESOURCES PARTNERS LP . .. 2.B FE .. . 87,376 92,000 |. ...89,990 .5.000 ....11/30/2022 .. .01/15/2028 ..
87901J-AH-8 ..... TEGNA INC ..iiiviieniiiiiiii i ciri e eaanaes .. 3.AFE ..|.. .. 138,012 ... ..147,000 |... .. 140,428 ..o (15) [ 10831 0 0 5.000 ...12/03/2025 ...|....09/15/2029 ...|.
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88023U-AH-4 ..... SOMNIGROUP INTERNATIONAL INC ...eovvveniiiiiiiiiniieens foeeeeeee s L 3BFE s 208,946 [......covvnnnnnns 243,000 |..eevvennniinnns 236,925 |...ovvniniiiinns 222,434 oo [V P 5,216 [oiiiiiiiinnnns [V (VI I 4.000 |...... 6.922 |A0 .oooet foeiiiiiinn2,082 | 9,420 |....12/17/2025 ...[....04/15/2029 ...|....cceveennn 247,860
88033G-DB-3 ..... TENET HEALTHCARE CORP ... .. 3.BFE ..|. ... 299,519 [... ..306,431 |oeeveeeieeenn 40 [ 3,184 |0 0 5.125 |...... 6.357 .... 15,785 |....09/02/2025 ...|....11/01/2027 ...|. .. 321,021
88033G-DM-9 ..... TENET HEALTHCARE CORP ... .. 3.BFE ..|. e 21,086 |oevenniiiinnnnnn 24,000 [ 23,664 | 22,085 [ 9 491 [0 0 4.250 |...... 6.977 [ ooovven v 85 e 1,020 |....06/27/2024 ...|....06/01/2029 ...|. ... 24,510
88033G-D0-0 ..... TENET HEALTHCARE CORP ... .. 3.B FE ..|. 110,488 | 110,000 [ 112,647 e 110,425 [ 998 e (B9) [0 0 [ 6.125 |...... 5.990 | D weeeee [ 299 | 6,278 |....12/17/2025 ...|....06/15/2030 ...|[. 113,369
88033G-DU-1 ..... TENET HEALTHCARE CORP ... .. 3.BFE ..|. ... 348,183 [... 347,907 [ 872 | (332) [0 L0 [ 6.750 |...... 6.536 00 22,215 |....12/17/2025 ... |....05/15/2031 ... |[. 356,644
880451-AZ-2 ..... TENNESSEE GAS PIPELINE COMPANY LLC .. 2.B FE ..|. ... 421,125 |... 471,808 [.oeeeeeeeneeee 445,783 |0 11,204 0 0 2.900 |...... 5.878 ... 14,500 |....09/21/2023 ...|....03/01/2030 ...|[. 507,250
880779-BA-0 ..... TEREX CORP .. 3.CFE ..|. .. 122,226 ... 132,582 [oooiiiiiinnnnn 126,362 |oevnnnnnnnnnn 332 [ 1,626 [0 o0 [ 5.000 |...... 6.675 [MN ..o |eveniiiiiinnnnn 850 [ 6,275 |....12/17/2025 ...|....06/15/2029 ...|[. 136,325
880779-BB-8 ..... TEREX CORP L 8.CFE | 83,424 |l .84,000 [ 86,283 |l 83,476 [ 10125 | B2 [0 0 6.250 |...... 6.361 [AD .eeeve |evnnniieeennnn 1,108 [t 5,190 |....09/02/2025 ... |....10/15/2032 ...|. ... 86,625
882508-BV-5 ..... TEXAS INSTRUMENTS INC ... .. 1.EFE .. .4.600 ...11/15/2022 .. .02/15/2028 .. .. 767,250
883556-CL-4 ..... [ THERMO FISHER SCIENTIFIC INC .. 1.G FE .. .2.000 ....08/09/2021 . .10/15/2031 .. .. 176,750
883556-Cli-0 ..... [THERMO FISHER SCIENTIFIC INC .. 1.G FE .. .4.977 ...08/07/2023 . .08/10/2030 .. .. 307,466
89055F-AD-5 ..... TOPBUILD CORP .. 3.B FE ..|. . werrrrereeennnn 36,000 [0 0 0 0 [ 5.625 ....09/15/2025 ...|[....01/31/2034 ...|. ... 37,013
89115A-2C-5 ..... TORONTO-DOMINION BANK ... .. 1.F FE ..|. 751,844 |oeeiiiiiinnnnnn 750,142 [0 e () [0 0 4.108 ....06/02/2022 ... |....06/08/2027 ...|. 765,405
89115A-2H-4 ..... TORONTO-DOMINION BANK ... .. 1.F FE ..|.. 303,801 [...eeevvnnnenee 300,000 |eveeenieeeennnnn0 oo n0 0 [0 e 4.693 ....09/08/2022 ...|....09/15/2027 ...|. 307,040
89115A-2-3 ..... TORONTO-DOMINION BANK ... .. 1.F FE ..|. ... 167,418 |.... FEVLV[V I R | R RPN | I AR | R RPN | B I 5.156 ....01/03/2023 ...|[....01/10/2028 ...|. 769,335
892331-AN-9 ... TOYOTA MOTOR CORP .. 1.E FE ..|.. s . 1,282,889 |.... 21,400,000 |..eeeeeeeennnen0 o0 0 [0 2.362 ....03/18/2021 ...|[....08/25/2031 ...|. . 1,416,534
892356-AA-4 ..... TRACTOR SUPPLY CO .. 2.B FE ..|. . ..1,600,000 |... ,418,150 |.... 01,594,630 |o.eeniiiiiinnnnn0 e 1,054 |0 [0 1.750 ....11/24/2020 ...|....11/01/2030 ...|. ,614,000
89236T-DR-3 ... TOYOTA MOTOR CREDIT CORP .. .. 1.E FE ..|.. 432,125 |... 1,500,000 ,490,668 |.... 1,490,358 |..oeeeeveiieeenn0 e 9,083 [0 0 [ 3.200 ...10/16/2018 ...|....01/11/2027 ...|. ,524,000
89236T-KX-2 ..... TOYOTA MOTOR CREDIT CORP .. .. 1.E FE ..|. .. 149,819 |... 150,995 [oovivviinnnenn 149,964 |ooeviniiiiiinl0 e 57 0 0 [ 5.000 ....08/09/2023 ... |[....08/14/2026 ...|. 153,750
893647-BU-0 ..... TRANSDIGM INC .. .. 3.CFE .. 129,116 .6.375 ....12/17/2025 .. .03/01/2029 .. .. 133,112
893647-BV-8 ..... TRANSDIGM INC .. 3.CFE .. . 75,079 .6.625 ...04/09/2025 .. .03/01/2032 .. 77,484
893647-BZ-9 ..... TRANSDIGM INC .. .. 3.CFE .. . 20,000 .6.250 ....08/13/2025 .. .01/31/2034 ..
893830-BX-6 ..... TRANSOCEAN INTERNATIONAL LTD .. 4.BFE .. . 65,633 .8.750 ...04/09/2025 .. .02/15/2030 ..
893861-AA-6 ..... TRANSOCEAN TITAN FINANCING LTD ...eeveeeeniieeeeeeeene foieiee o 4.8 FE .. . 11,333 .8.375 ....01/09/2023 .. .02/01/2028 ..
896215-AH-3 ..... TRIMAS CORP .. 3.CFE ..|. e 89,624 |uiiiiiiinnnn 105,000 f.niiinnnnn 102,227 96,820 [0 2,398 [0 0 4.125 ....09/27/2023 ...|[....04/15/2029 ...|.
896288-AC-1 ..... TRINET GROUP INC .. 3.B FE ..|. e 1,186 | 51,000 [ 52,574 | BB [0 e (16) [0 0 [ 7.125 ....06/27/2024 ...|....08/15/2031 ...|.
896522-AJ-8 ..... TRINITY INDUSTRIES INC .. 3.BFE ..|. +0050,000 |oeveeniiiinnnnn 50,000 foiiiiinnnnnnnn 51,923 it 50,000 [0 0 [0 0 7.750 ....06/28/2023 ...|[....07/15/2028 ...|.
89668J-AA-2 ..... TRINSEO LUXCO FINANCE SPV SARL ...6. FE .. [. e A1175 | 56,048 [0 3,888 . 3,888 [ (39,800) e 2,509 [0 0 [ 7.625 ....08/13/2025 ...|....05/03/2029 ...|.
89788M-AG-7 ..... TRUIST FINANCIAL CORP .. 2.AFE ..|. ...500,000 |... . eeenneeennnn 500,000 [0 0 0 0 [ 4.123 ....06/01/2022 ...|[....06/06/2028 ...|. .
902104-AC-2 ..... COHERENT CORP .. 4.AFE ..|. ... 194,558 ... 219,360 |.... 203,973 |oeeeiiiieeeenn0 [ 3,366 |0 o0 5.000 ...12/02/2025 ... |....12/15/2029 ...|. 225,500
902494-8J-1 . TYSON FOODS INC .. 2.BFE .. ... 999,740 ..999,623 |. .1,000,000 .4.000 ....02/14/2019 .. .03/01/2026 .. . 1,020,000
902613-AE-8 ..... UBS GROUP AG .. 1.F FE .. ,004,050 .1,002, 180 .2.095 ....02/03/2021 .. .02/11/2032 ..
902613-AS-7 ..... UBS GROUP AG .. 1.F FE .. .. 748,629 .. 749,748 .4.703 ....08/02/2022 .. .08/05/2027 ..
90265E-AT-7 ..... UR INC ... .. 2.A FE .. 596,484 ..597,882 .2.100 ...02/1172021 . .08/01/2032 ..
90290M-AD-3 ..... US FOODS INC .. 3.BFE .. 129,722 .4.750 ... 12/17/2025 .. .02/15/2029 ..
90290M-AG-6 ..... US FOODS INC ... .. 3.B FE ..|. 000 20,000 |eeennieeennnnnn 20,000 foiiiiiinninninn20,638 |oeiiiiiiieennnnn 20,000 [oieiiiiiee 0 0 0 0 [ 6.875 ....09/11/2023 ...|[....09/15/2028 ...|.
90353T-AK-6 ..... UBER TECHNOLOGIES INC ... .. 2.AFE ..|. e 50,11 |l 57,000 [l 57,119 |l 52,772 [0 e 996 [0 0 4.500 ....08/05/2024 ...|....08/15/2029 ...|.
904764-BT-3 ..... UNILEVER CAPITAL CORP ... .. 1.E FE ..|.. L 148,731 150,000 [ 155,359 | 148,955 [0 e 104 [0 0 [ 5.000 ....09/05/2023 ... |....12/08/2033 ...|.
907818-FB-9 ..... UNION PACIFIC CORP ... .. 1.G FE ..[.. ,497,820 |.............. 1,500,000 |.............. 1,488,983 |.............. 1,499,206 |...........eeeen0 foiiininnnnnn 206 [ooriiinnnnnnnnnn0 o0 s 3.700 ...02/21/2019 ... |....03/01/2029 ...|.
90932L-AG-2 ..... UNITED AIRLINES INC ... .. 2.CFE ..|. 100,457 |.................107,000 |.................106,939 |.......ceeeeennn106,314 [ 1 e 2,318 [0 0 [ 4.375 ....12/23/2024 ...|....04/15/2026 ...|.
911365-BG-8 ..... UNITED RENTALS (NORTH AMERICA) INC ... .. 3.AFE ..|. 161,629 |ooeeennnl 165,000 f.nceeennn 165,130 |oeeieininnnnnnn 163,270 [ 2,150 |oceiiieen 728 [0 fenl0 4.875 ....12/156/2025 ...|[....01/15/2028 ...|.
911365-BN-3 ..... UNITED RENTALS (NORTH AMERICA) INC ... .. 3.B FE ..|. ... 386,531 |...eennneeen. 404,000 |.................391,064 |.................382,077 |.......... 11,517 | in2,458 [0 0 [ 4.000 ...12/17/2025 ... |....07/15/2030 ...|. 412,080
911365-BR-4 ..... UNITED RENTALS (NORTH AMERICA) INC ... .. 3.BFE ..|. e 90,112 |00 90,000 [ 93,847 it 90,109 [ 883 | () o0 0 6.125 ....09/02/2025 ...|[....03/15/2034 ...|. ... 92,756
911365-BS-2 . UNITED RENTALS (NORTH AMERICA) INC . .. 3.BFE .. . 31,000 .5.375 ... 11/24/2025 .. .11/15/2033 .. ...0
9115H-JF-8 ..... US BANCORP ...vveniiiiiriiiiiiiiiiiiisiciiiieeeceainanees .. 1.G FE ..|.. ... 500,000 |... . 500,000 J.oeeeiiiiiennnn o0 0 0 4.548 ...07/19/2022 ... |....07/22/2028 ...|. .0
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912909-AU-2 ... UNITED STATES STEEL CORP LSAFE Lo 1,900 |ovveeiiiiiinnnnnnn 2,000 [oeiiiiiiiinnnnn 2,009 |oeeeennnniieeen 1,944 [0 e 16 [0 0 6.875 |...... 7.8%4 ....11/18/2022 ...|....03/01/2029 ...
91324P-0T-6 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|.. ... 598,248 |.................600,000 [.....coevnnenend99,971 |ooeeniiieennnnl598,719 [0 e T [0 0 [ 3.500 |...... 3.520 ....07/24/2019 ...|[....08/15/2039 ...|.
91324P-ED-0 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|. L 149,987 |ovvenniiiinnnn 150,000 [niiiinnn 135,334 | 149,008 0 e [0 0 2.300 |...... 2.301 ....05/17/2021 ...|[....05/15/2031 ...|.
91324P-EP-3 ..... UNITEDHEALTH GROUP INC .. 1.F FE ..|.. e 149,937 v 150,000 [neeeennne e 154,173 |l 149,975 [0 e 1 [0 0 5.250 |...... 5.258 ...10/25/2022 ... |....02/15/2028 ...|.
914906-AV-4 ..... UNIVISION COMMUNICATIONS INC LABFE | 7,550 |... e 1,085 [0 35 0 0 4.500 |...... 6.251 ....09/11/2025 ... |....05/01/2029 ...[. .
914906-AX-0 ..... UNIVISION COMMUNICATIONS INC ... .. 4.B FE ..|. .ee. 99,360 ... 105,633 [...oeeeeeennenn 100,557 oveeniiiee e 732 [ 596 [0 0 e 7.375 |...... 8.265 ....12/17/2025 ...|....06/30/2030 ...|. 107,835
914906-AY-8 ..... UNIVISION COMMUNICATIONS INC ... .. 4.BFE ..|. ... 128,762 |... 133,569 [ooiiiviennnnnn 128,843 |0 e 82 o0 0 [ 8.000 |[...... 8.023 ....09/02/2025 ...|....08/15/2028 ...|. 134,160
914906-AZ-5 ..... UNIVISION COMMUNICATIONS INC ... L ABFE | 2,063 |... e 2,088 e 2,062 [0 0 0 0 [ 8.500 |...... 7.800 ....12/11/2025 ... |....07/31/2031 ... |oeeeeeeeeeenn 2,085
914906-BA-9 ..... UNIVISION COMMUNICATIONS INC .. 4.BFE .. . 35,000 ... 37,640 |. .9.375 ..9.374 ....07/15/2025 .. .08/01/2032 .. 36,641
91529Y-AN-6 . UNUM GROUP ... .. 2.B FE .. .5,956,720 ..6,012,762 |. .4.000 .. 4.459 ....09/18/2024 .. .06/15/2029 .. .. 6,196,500
918790-AP-4 ..... [VAIL RESORTS INC . .. 3.CFE .. . 63,875 .6.500 ..6.235 ...11/07/2025 . .05/15/2032 .. ... 65,048
91889F-AC-5 ..... VALARIS LTD .. 4.AFE ..|. e 31,963 [... . . . cerrmmmreeennns0 [ 0 |0 [ 8.375 |...... 8.396 ....04/04/2023 ... |[....04/30/2030 ...|.
922120-AF-T7 ..... VAR ENERGI ASA .. 2.CFE ..|. ....2,082,500 |... ,000,000 |... 2,077,656 |ovvvevvivvennnnnn0 foeiiinn (4,844) |0 [0 s 5.875 |...... 4.866 ....09/09/2025 ... |....05/22/2030 ...|.
922966-AB-2 ..... VENTURE GLOBAL PLAQUEMINES LNG LLC ... .. 3.BFE ..|. ....16,000 |... 216,000 |eeeeiiieiieeenn0 [0 0 [0 7.750 |...... 7.749 ...04/15/2025 ...|....05/01/2035 ... |.
922966-AC-0 ..... VENTURE GLOBAL PLAQUEMINES LNG LLC ... .. 3.BFE ..|. ....56,000 ... 256,636 |oeeeniiiiiinnl0 [ (29) |0 [0 6.500 |...... 6.308 ....07/17/2025 ...[....01/15/2034 ...|.
922966-AE-6 ..... VENTURE GLOBAL PLAQUEMINES LNG LLC ... .. 3.BFE ..|. ....49,000 |... 49,000 |eeeiiiiiieeenn0 [0 0 [0 6.125 |...... 6.125 ....12/04/2025 ...|....12/15/2030 ...|.
922966-AF-3 ..... VENTURE GLOBAL PLAQUEMINES LNG LLC ... .. 3.BFE ..|. ....61,000 ... 281,539 |0 [ (D) 0 [0 6.500 |...... 6.356 ....12/23/2025 ... |....06/15/2034 ...|.
92328M-AC-7 ..... VENTURE GLOBAL CALCASIEU PASS LLC .. 3.AFE ..|.. ....10,000 |... e 8,584 | (286) [ B 0 o0 3.875 |...... 5.684 ...07/02/2025 ...|....11/01/2033 ...|.
92332Y-AA-9 VENTURE GLOBAL LNG INC .... .. 3.BFE ..|. ...67,000 |... 287,203 e () [ (121) 0 [0 8.125 |...... 7.826 ....09/02/2025 ...|....06/01/2028 ...|.
92332Y-AB-7 ..... |VENTURE GLOBAL LNG INC . .. 3.BFE .. .9,946 .8.375 ..7.990 ....11/01/2024 . .06/01/2031 ..
92332Y-AC-5 ..... [VENTURE GLOBAL LNG INC . .. 3.BFE .. ..112,591 .9.500 ..8.445 ....12/22/2025 .. .02/01/2029 ..
92332Y-AD-3 ..... [VENTURE GLOBAL LNG INC . .. 3.BFE .. .. 184,423 .9.875 ..7.849 ... 11/12/2025 .. .02/01/2032 ..
92332Y-AE-1 . | VENTURE GLOBAL LNG INC . .. 3.BFE .. . 6,649 .7.000 ..8.162 ...04/09/2025 .. .01/15/2030 ..
92343V-EU-4 ..... [VERIZON COMMUNICATIONS INC .eeeneeeeemneeeeeeemnieees [oerernnn cevennnn .. 2.A FE .. .. 475,954 .4.016 ..5.394 ....08/30/2023 .. .12/03/2029 .. s
92343V-FX-7 ..... VERIZON COMMUNICATIONS INC .. 2.AFE ..[. 982,412 o0 [ 30431 |0 [0 1.680 |...... 2.065 ....07/22/2021 ...|....10/30/2030 ...|. 1,008,400
92564R-AA-3 ... VICI PROPERTIES LP .... .. 2.CFE ..|. 201,883 |oeeeiiiieeeennl0 fee3,224 |0 0 4.250 |...... 5.985 ....12/08/2022 ...|[....12/01/2026 ...|.
92564R-AB-1 ..... VICI PROPERTIES LP .... L.2.CFE ..[.iiiiinnnn..... 182,700 |....oeeeten 210,000 foonnniinnnnnn 209,669 |oeveennnnnnnnnn 193,274 0 i 3,600 [0 feciiinl0 e 4.625 |...... 6.986 ...11/07/2022 ... |....12/01/2029 ...|.
92676X-AH-0 ..... VIKING CRUISES LTD .... L 8.CFE | 86,594 | 085,000 [ 86,427 86,427 [ (140) | (26) [0 0 [ 5.875 |...... 5.579 ....10/29/2025 ...|....10/15/2033 ...|.
92735L-AA-0 ..... EXPAND ENERGY CORP .... L 2.CFE [ 313,402 |l 315,000 [ 316,903 il 3130875 [0 e () [0 0 6.750 |...... 6.692 ....07/24/2025 ...[....04/15/2029 ...|.
92840V-AB-8 ..... VISTRA OPERATIONS COMPANY LLC .... L SAFE Lo 274,817 275,000 [ 275,161 274,904 [ 139 | T [0 0 5.625 |...... 5.654 ...09/02/2025 ... |....02/15/2027 ...|.
92840V-AH-5 . VISTRA OPERATIONS COMPANY LLC . .. 3.AFE .. .4.375 ..6.307 ....04/09/2025 .. .05/01/2029 ..
928563-AC-9 ..... [VMWARE LLC ... .. 2.A FE .. .3.900 ..3.939 ....08/16/2017 . .08/21/2027 ..
928571-AB-6 ..... VODAFONE GROUP PLC . .. 2.BFE .. .6.250 ..5.752 ...08/17/2023 . .11/30/2032 ..
92874B-AA-3 ..... VOLTAGRID LLC .. .. 4.AFE .. .7.375 ..7.400 ....12/15/2025 .. .11/01/2030 ..
92933B-AT-1 ..... [WMG ACQUISITION CORP . .. 2.C FE .. .3.750 ..6.013 ...08/05/2024 .. .12/01/2029 ..
92940P-AE-4 ... WRKCO INC .. 2.B FE ..|. . werrrmmeeeennns0 feei 17 0 |0 [ 3.900 |...... 3.903 ....05/16/2019 ...|[....06/01/2028 ...|.
92943G-AA-9 ... W R GRACE HOLDINGS LLC .. .. 5.B FE ..|. 071 | 283 2,302 0 0 5.625 |...... 8.536 ....09/02/2025 ...|....08/15/2029 ...|.
92943G-AD-3 ..... W R GRACE HOLDINGS LLC .. .. 4.B FE ..|. e TAAT5 | 45 1,498 |0 0 4.875 |...... 7.291 ...04/09/2025 ...|....06/15/2027 ...|.
92943G-AF-8 ..... W R GRACE HOLDINGS LLC .. LABFE [ 40,981 | 41,000 [ 41548 40,982 [0 e [0 0 6.625 |...... 6.633 ....08/11/2025 ...|[....08/15/2032 ...|.
929566-AL-1 ..... WABASH NATIONAL CORP ... L. 4.CFE | s 61,008 oo 71,000 [ 66,361 |l 65,647 [ D | 1,669 [0 0 [ 4.500 |...... 7.554 ...06/27/2024 ...|....10/15/2028 ...|.
931142-FB-4 ..... WALMART INC .... .. 1.CFE ..|. 399,714 [0 e T 0 L0 3.900 |...... 3.933 ....04/13/2023 ...|[....04/15/2028 ...|.
931142-FD-0 ..... WALMART INC .... .. 1.C FE ..|.. 399,341 |eeiiiiee 899,959 [0 D [0 0 [ 4.100 |...... 4.101 ....04/13/2023 ...|[....04/15/2033 ...|.
933940-AA-6 ..... WAND NEWCO 3 INC ....... .. 4.CFE ..|. 7126 |l 54,169 [0 e (18) [0 0 e 7.625 |...... 7.559 ....04/09/2025 ...|....01/30/2032 ... |.
94106L-BE-8 ..... WASTE MANAGEMENT INC . .. 1.G FE .. ..988,641 |. .3.150 ..3.859 ....10/16/2018 . .11/15/2027 ..
94106L-B0-1 ..... WASTE MANAGEMENT INC .... .. 1.G FE ..|.. 514,459 |.... ..549,982 |.oeeeiiinn 0 5 0 0 2.000 |...... 2.001 ...04/28/2021 ... |....06/01/2029 ...|.
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QAIN-AA-5 ... [WAYFAIR LLC wevviiiiiiiieeeceii e [oeeeeenn ceeenan L.3.CFE [ 24,000 |ovivinnnnininnnnnn 24,000 [ 25,001 i 24,000 fnnniiiiennnl0 0 o0 0 7.250 |...... 7.250 . |--..10731/2029 ...
94419N-AB-3 ..... L3 CFE | 84128 083,000 [l 88,336 [niiiiiiiiinnnnn 84,078 |0 e (49) |0 [0 7.750 |...... 7.411 . |--..09/15/2030 ... |.
94410N-AC-1 ... 3. CFE | 34,000 034,000 [ 35,017 [ 34,000 |0 L0 0 [0 6.750 |...... 6.750 ool 1171572032 .. ).
948565-AD-8 ..... WEEKLEY HOMES LLC .. ..3.CFE ..|.. . . . . . .. . . 0 e 4.875 |...... 8.959 .|...09/15/2028 ...|.
95000U-3A-9 ..... .. 2.AFE ..|.. ... 749, ...750, ..758, ..748, .. . . 0 s 4.808 |...... 4.923 o|-...07/25/2028 ... |.
950810-A0-7 ..... WESCO DISTRIBUTION INC .. .. 3.BFE ..|.. 130,261 | 126,383 [oenniniininnnn 18 | (42) [0 o0 e, 6.375 |...... 6.267 . |-...08/15/2029 ... |. 130,016
95081Q-AR-5 ..... WESCO DISTRIBUTION INC .. .. 3.BFE ..|.. 158,145 [ovvvvvvvvnnnnnnnn 52,961 |oeeeiiniiiiii 0 [ (188) |0 0 6.625 |...... 6.350 o |--..03/15/2032 ... | 156,002
950810-AS-3 ..... WESCO DISTRIBUTION INC .. .. 3.BFE ..|.. 28174 27,000 [0 0 0 0 [ 6.375 |...... 6.375 ....03/15/2033 ... |. ... 27,861
961214-FC-2 ..... [WESTPAC BANKING CORP . .. 1.D FE .. ..502,282 |. .4.043 ..4.04 .08/26/2027 .. ..510,108
969457-BM-1 ... WILLIAMS COMPANIES INC .. .. 2.B FE .. ..1,820,050 |. .8.750 ..5.339 .03/15/2032 .. 1,565,625
969457-BY-5 ..... [WILLIAMS COMPANIES INC .. .. 2.B FE .. ..325,203 |. .2.600 ..5.949 .03/15/2031 .. .. 360,628
969457-CK-4 ..... WILLIAMS COMPANIES INC .. ..2.BFE ..|.. 772,209 |ovevvveeeenennnn 749,570 ool v 149 0 |0 e, 5.300 |...... 5.324 .|-...08/15/2028 ...|. 769,875
96949V-AN-5 ... WILLIAMS SCOTSMAN INC ... ..3.CFE ..|.. 28,876 [ 28,032 [0 e (8) [0 0 [ 6.625 |...... 6.588 . |--..06/15/2029 ... |. ... 28,928
96949V-AN-3 ..... WILLIAMS SCOTSMAN INC ... 3. CFE | 15,000 o 15,000 [ 15,518 [ 15,000 |0 o0 0 0 6.625 |...... 6.624 . |-..04/15/2030 ... |. ... 15,497
970648-AL-5 ... WILLIS NORTH AMERICA INC .. L2 AFE | TA9,663 [ 760,000 [ 795,777 [ 749,911 |0 [t B8 |0 [0 4.650 |...... 4.658 . |--..06/15/2027 ...|. 767,438
982911-AA-7 ..... 3B FE | 120,885 129,000 [ 132,882 [ 120,869 |0 e (16) |0 [0 7.750 |...... 7.579 . |--..10715/2030 ...|. 133,999
983133-AA-7 ..... WYNN RESORTS FINANCE LLC L3 CFE | 118,944 130,000 feaeiiiiiiinnnnnn 130,738 [onniiiiiinnnnnn 122,860 |0 [ 1642 |0 [0 5.126 |...... 6.877 . [--..10701/2029 ...|. .. 133,331
983133-AC-3 ..... WYNN RESORTS FINANCE LLC LB CFE e 7T 41,000 [ 44,437 [ 41,048 0 e (183) |0 [0 7.125 |...... 6.564 . |-...02/15/2081 ...|. ... 42,461
983133-AD-1 ..... WYNN RESORTS FINANCE LLC .. 3. CFE | 45,669 [0 46,000 [.uuiiiiiiinnnnnnl 46,990 [niiiiiiiiinnnnnn 45,692 | 789 [ 28 |0 [0 6.250 |...... 6.365 ....03/15/2033 ... |. .. 47,438
983793-AK-6 . ..3.CFE .. .7.125 ..7.039 .02/01/2032 ..
98379J-AA-3 ..... .. 3.B FE .. 107,881 .7.500 .. 7.050 1171672027 ..
98379K-AA-0 ... ..2.CFE .. ..46,949 .6.250 ..6.274 .06/01/2028 ..
98419M-AL-4 ..... .. 2.B FE .. 695,980 .2.250 ..2.31 .01/30/2031 ..
98421M-AC-0 ..... | XEROX HOLDINGS CORP .......eevvvrvvmmmmmnnnnnnnnnnnnnnnnnns [oerenees vunnanns .. 5.B FE .. . 43,163 .8.875 ..8.783 1173072029 ..
988498-AP-6 ..... I .. 3.CFE ..|. 122,848 127,000 faeeeeeeeeeennnn 124,521 [ 121,074 | 4,588 [ 40T 0 [0 4.625 |...... 5.124 o |--..0173172032 ... ).
98978V-AS-2 ... |ZOETIS INC .oevvviriiiiiiiiiiiiiiiiiiiiiiiiiiiccccccccccieies |oeeeeees annnens L2AFE L 890,286 |.................884,000 |.................808,642 |................ 887,165 |............eeen0 Joveveeeennnnn (729) o0 0 e, 2.000 |...... 1.909 ...05/15/2030 ...
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated) 201,231,988 207,171,441 288,925,422 292,804,586 (15,177) 781,905 159 0 XXX XXX XXX 3,079,928 9,781,028 XXX 238,000,206
08883@-AA-1 ..... |BOWLING GREEN KETUCKY CTL PASS-THROUGH T ............ | ................ | 5.BGI et 1,172,360 |.oovennnnnnnns 1,172,360 [..ooivvinnnnnnnns 994,485 |..ooiiiiieenn 994,485 |....... (177,910) [oovvvvvvnnnnnnns 0 | 0 e 0 ... 5.350 |...... S.A10 [MON vevve foeeeeeeeeennnnd 2,788 [uvirnnnnnns 62,721 |.... ...06/15/2036 ... 177,587
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations 1,172,360 1,172,360 994,455 994,455 (177,910) 0 0 0 XXX XXX XXX 1,177,587
000000-00-0 ..... BACH FINANCE LIMITED - TERM LOAN ... .. 4.BFE ..|.. L. 292,141 ). ...294,532 |... 205,268 |.....ooveennnnnn 203,248 |0 i 221 0 0]l 6572 | 7.323 . |-...01/09/2032 ... |. .. 205,171
00036F-AB-0 ..... A-AP BUYER, INC. - TERM LOAN B .. 4.AFE ..|.. 123,441 ). 124,137 [ovviviiininn 123,502 |0 [ 44 0 [0 6752 o, 3.337 .|--..09/09/2031 ... |. 124,006
00076V-BL-3 ..... ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L . .. 4.AFE ..|.. ...503,148 |.................510,548 |[.................510,869 |.................506,943 |............... 0 [ 1213 |0 il l0 115,966 .. 6.951 |- 1272172028 ... 512,527
00132U-AP-9 ..... Al AQUA MERGER SUB, INC. - TERM LOAN B .... ..4.CFE ..|.. ... 140,004 | 143,585 [oniniiiii 143,817 [ 141,600 0 [l TET 0 0 L7337 8.045 . |--..07/31/2028 ... ). 144,374
00184N-AB-3 ..... TRICORBRAUN HOLDINGS, INC. - CLOSING DAT .. ..4.CFE ..|.. ... 393,288 |... . 389,459 | (10,151) | 10710 [0 0 [l 6966 |l 4.288 .|....08/03/2031 ...|.
00488P-AV-7 ..... ACRISURE, LLC - B6 TL .. 4B FE ..|.. ... 266,519 |... 259,930 |........eeeeenn 288,577 [ouniiiinnnnn (167) oo 338 [0 0 [0l 6.916 |l 7.621 .|-...11/06/2030 ...|. .
00847Y-AE-2 ..... AGILITI HEALTH, INC. - TERM LOAN ..4.CFE ..|.. 285,973 | 203,250 foiiiinnnnnn.. 286,652 oo 286,652 | (1,403) [oniiiiinnnnn 766 |0 [l l0 ... 6.861 |l 3.393 ....05/01/2030 ... |. 205,203
01881U-AN-5 ..... ALLIANT HOLDINGS INTERMEDIATE, LLC - TER . .. 4.B FE .. 274,281 ..6.981 .09/19/2031 .. .. 275,576
01957T-AX-5 ..... ALLIED UNIVERSAL HOLDCO LLC (F/K/A USAGM . .. 4.CFE .. 244,082 ..3.318 .08/20/2032 .. .. 245,027
02106X-AJ-5 ..... ASPIRE BAKERIES HOLDINGS LLC - TERM LOAN . .. 4.B FE .. . 98,505 ..8.038 .12/23/2030 .. 99,538
02351X-AB-4 ..... AMAZON HOLDCO INC. - SEVEN-YEAR TERM LOA . .. 3.B FE .. 147,169 ..2.321 .09/29/2031 .. ....0
02474R-AJ-2 ..... AMERICAN BUILDERS & CONTRACTORS SUPPLY C .. .. 3.B FE .. 392,509 . K ..2.049 .01/31/2031 .. .. 395,009
031670-AR-5 ..... AVNEAL PHARMACEUTICALS LLC - TERM LOAN B . Y .. 4.AFE ..|.. .... 99,501 |... 100,498 |...oooeeeeeeennnnn 99,515 it e 15 [0 0 [l 72216 3.606 .|....08/01/2032 ...|. 100,070
03234T-BA-5 ... AMWINS GROUP, INC. - TERM LOAN B ....ccevvunvivvvvvnnns foneenene e, LAAFE 163, 146 163,758 |..ovveeennnnnn 163,172 |0 e 27 o0 [ 0).000.5.966 ). 2.307 ...01/30/2032 ... 163,666
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03852J-BC-4 ... ARAMARK INTERMEDIATE HOLDCO CORPORATION .....evvune forneenneieenns L 2.CFE [t 242,626 |..uuiiiiinnnn. 248,375 |ooiiiiiinnn 248,896 [oaniiniiiiinnnn 246,207 |oeeeeeiiviinnnnnd0 fooviiiiin 486 |0 [0 5.471 |...... 5.789 [MON ..... ....06/23/2022 ... |....06/22/2030 ...
04009D-AJ-3 ..... ARETEC GROUP, INC. (FKA RCS CAPITAL CORP .... .. 4.B FE ..|. ... 383,680 |... ..385,306 |oeevuuieiieennnnd0 oo 470 |0 0 6.716 |...... 7.180 |MON ..... ....03/08/2023 ...|....08/09/2030 ...|.
04287K-AG-6 ..... ARSENAL AIC PARENT LLC - 2025 REFINANCIN ... .. 3.CFE ..|. 157 e 157,688 [ 157,885 | 157,308 [0 106 [0 0 6.466 |...... 7.224 |MON ..... ....07/23/2024 ...|....08/18/2030 ...|.
04349H-AN-4 ... ASCEND LEARNING, LLC - AMENDMENT NO. 5 I .... .. 4.CFE ..|. e 292,163 |oeenieeennnn 293,631 [ 204,312 298,021 [0 e 207 [0 0 6.716 |...... 7.376 [MON ..... ....11/18/2021 ... |....12/11/2028 ...|.
04649V-AZ-3 ..... ASURION, LLC - NEW B-3 TERM LOAN (SECOND .... .. 4.CFE ..|. ... 285,05 |.................300,000 [.................208,548 |.................294,628 |........... 2,807 |........... 2,580 [oooeiiiiinnnennn eciininnnnnnnl0 e 9.081 |...... 6.738 [MON ..... ....06/31/2022 ...|....01/31/2028 ...|.
04649V-BB-5 ..... ASURION, LLC - TERM LOAN .. 3.CFE ..|. . 293,430 |.oeunnnneen.. 308,874 ...l .02 309,068 |oeiiiinnnnn 302,081 [0 e 2,580 [0 0 [ 7.816 |...... 5.029 | MON ..... ...08/17/2022 ...|....08/19/2028 ...|. 309,938
04649V-BC-3 ..... ASURION, LLC - NEW B-11 TERM LOAN .. .. 3.CFE ..|. 282,832 | 289,481 [l 289,843 286,515 [0 e 1127 0 0 8.066 |...... 9.587 [MON ..... ....07/28/2023 ...|....08/19/2028 ...|. 289,792
04686R-AB-9 ..... ATHENAHEALTH, INC. - TERM LOAN B ... .. 4.CFE ..|. +0291,906 |-vvvenereeennnn 293,311 [ 293,616 e 292,686 [0 i 2000 [0 0 [ 6.466 |...... 3.813 [MON ..... ...01/13/2023 ... |....02/15/2029 ...|.
05624A-AB-8 ..... ENVESTNET, INC. - TERM LOAN ......... .. 4.BFE .. 123,301 .6.916 ..3.687 [MON ..... ....09/19/2024 .. .11/25/2031 .. .
05988H-AQ-0 ..... BOXER PARENT COMPANY INC. - TERM LOAN .. 4.B FE .. 297,006 .6.822 .. 7.431 [JAJO ... ....07/03/2024 .. .07/30/2031 .. .. 303,237
070140-AP-6 ..... GREAT OUTDOORS GROUP, LLC - TLB .......... .. 4.AFE .. 379,377 .6.966 0177 [MON ..... ...01/16/2025 . .01/23/2032 ... o

07337F-AB-1 ..... BEACH ACQUISITION BIDCO, LLC - (USD) TER . .. 3.C FE ..|.. .. 99,673 |... .. 100,688 [o..oeiiiennnnnnn89,695 [uiiiiiiiiiiiin0 | 22 0 [0 6.922 |...... 3.348 [MJSD ... ....06/26/2025 ... |....09/12/2032 ...|.
...10/02/2024 ... |....10/16/2031 ...|.

250,121

08078U-AN-3 ..... BELRON FINANCE 2019 LLC - 2031 DOLLAR TE .... .. 3.C FE ..|.. 248,119 |oeeiiiienn 286,375 [0 e 89 [0 0 6.120 |...... 6.711 [FMAN .... E
08511L-8D-9 ..... BERLIN PACKAGING L.L.C. - 2025 REPLACENE .... .. 4.C FE ..|.. 387,833 ..o 383,085 [0 e T30 [0 0 [ 7.180 |...... 7.835 | MON ..... ....05/16/2022 ...|....06/07/2031 ...|. 387,489
09238F-AN-3 ..... BLACKHAWK NETWORK HOLDINGS, INC. - TERM ... .. 4.B FE ..|.. 193,150 [ovveeeiiinnnn 191,011 L0 | 162 0 0 7.672 |...... 8.528 | FMAN .... ...01/05/2022 ... |....03/12/2029 ...|. 192,961

....02/01/2023 ... |....02/11/2030 ...|.
....04/14/2022 ... |....04/20/2029 ...|.
...10/29/2021 ... |....07/01/2031 ...|.

10620U-AM-4 ... BRAZOS DELAWARE 11, LLC - TLB
10801X-AL-1 ..... BRIGHTVIEW LANDSCAPES, LLC - TLB
11565H-AB-2 ..... BROWN GROUP HOLDINGS, LLC - INITIAL TERM .

.. 4.AFE ...
.. 4.AFE ...
.. 4.B FE ..|..

110,872 [ 110,170 [0 | 189 L0 [0 6.272 |...... 6.989 | MON .....
...... 5.840 |......6.541 [JAJO ....

...... 6.216 |......2.861 [MON .....

337,832 |....

12508K-AJ-6 ..... CD&R HYDRA BUYER, INC. - TERM LOAN .. 4.CFE ..|.. 298,127 [ 97,883 [0 el TO Ll [0 8.016 |...... 4.140 | MON ..... ....03/15/2024 ... |....03/25/2031 ...|.
12546F-AF-9 ... CHG PPC PARENT LLC - TL ..eeeeennnns .. 4.B FE .. ..380,996 |. .6.831 ..3.123 [MON ..... 11772021 .12/08/2028 ..
12768E-AG-1 ..... CAESARS ENTERTAINMENT, INC. - TERM LOAN .. 3.CFE .. .5.966 ..8.220 MON ..... ....01/25/2023 ... |....02/06/2030 ..
15018L-AN-1 ... CEDAR FAIR, L.P. - TERM LOAN B ........ .. 3.C FE .. .5.716 ..2.067 MON ..... ....04/18/2024 ...|....06/01/2031 ..
15651F-AE-6 ..... CENTURY DE BUYER LLC - 2025 TERM LOAN .. 4.B FE .. .6.840 L. 7.448 [JAJO ... ...09/27/2023 ... |....10/30/2030 ..
15807E-AH-5 ..... CHAMP ACQUISITION CORPORATION = TLB ......eoeeeeeiiis |oeiiinn e .. 4.B FE .. .8.166 .. 4.732 [MON ..... ...11/08/2024 . 11/25/2031 ..

....10/22/2021 ... |....00/08/2032 ... |.
....06/22/2023 ... |....05/24/2030 ...|.
...10/31/2025 ... |....04/01/2032 ... |.
....02/07/2025 ...|....04/21/2032 ...|.
...03/30/2022 ... |....04/13/2029 ...|.

15963C-AE-6 ..... CHARIOT BUYER LLC - REFINANCING TERM LOA ....
172442-AV-7 ... CINEMARK USA, INC. - TERM LOAN B
A7737E-AC-T ... CITRIN COOPERMAN ADVISORS LLC - TERM LOA .
18512E-AF-9 ..... CLEARNATER ANALYTICS, LLC - TERM LOAN B ..
18972F-AC-6 ..... CLYDESDALE ACQUISITION HOLDINGS, INC. - ...

.. 4.CFE ..|..
.. 3.AFE ...
.. 4.CFE ..|..
.. 4.AFE ...
.. 4.AFE ...

...... 6.666 |......7.467 [MON .....
...... 5.963 |......6.907 |MJSD ....
...... 7.001 |......3.371 [MJSD ...
...... 6.460 |......2.282 [JJ .......
...... 6.891 |......4.734 [MON .....

20602R-AD-2 ..... CONCENTRA HEALTH SERVICES, INC. - TERM L .... 3B FE | 98,878 099,002 99,621 098,004 [0 18 0 0 [ 5.916 |...... 6.437 | MON ..... ....06/26/2024 ...|....07/26/2031 ...|.

21043X-AH-5 ..... [CONSTRUCTION PARTNERS, INC. - TERM LOAN ... .. 3.CFE .. .6.216 ..2.591 [MON ..... ....10/20/2024 ...|....11/03/2031 ..

22006V-AL-3 ..... CORPORATION SERVICE COMPANY - TERM LOAN .. 3.C FE .. .5.916 ..6.531 [MON ..... ....07/12/2024 ...|....11/02/2029 .. .. 165,353
221640-AB-3 ..... COTIVITI HOLDINGS, INC. - FLOATING-RATE .. 4.B FE .. .6.623 .. 3.374 [MON ..... ...02/22/2024 ... |....05/01/2031 .. .. 178,282
22282G-AM-9 ..... [REWORLD HOLDING CORPORATION - TERM LOAN .. 3.B FE .. .5.984 ..6.835 [MON ..... ... 1171772021 . .11/30/2028 .. ..101,333
22860E-AK-8 ..... [CROWN SUBSEA COMMUNICATIONS HOLDING, INC .. 4.AFE .. .7.216 ..7.986 MON ..... ...01/26/2024 ... |....01/30/2031 .. .. 139,533

4G FE | 174,563 175,000 174,375 | 174,875 [ (200) | 18 [0 0 [ 3.000 |...... 3.084 | MON ..... ...10/07/2025 ... |....08/20/2032 ... |.

...09/24/2024 ... |....00/30/2031 ... |.

174,375 |....

23923Y-AB-7 ..... DAYFORCE, INC. - TERM LOAN B .. 174,563 |...

. 176,779
.. 98,408 |...

26143F-AB-5 ... DRAGON BUYER, INC. - TLB .. 4.B FE ..|.. . +..99,000 [ovvvriiiiinnnnnnn 98,514 |0 | 85 L0 [0 6.752 |...... 3.394 [MJSD ... E ... 99,822
26812C-AN-6 ... DYNASTY ACQUISITION CO., INC. - TERM LOA .... .. 3.C FE ..|.. e 99,777 [ 100,408 . 100,789 [l 99,777 |0 0 0 [0 5.916 |...... 0.000 [MON ..... ....10/25/2024 ...|....10/31/2031 ...|. ..100,408
26812C-AP-1 ... DYNASTY ACQUISITION CO., INC. - TERM LOA .... .. 3.C FE ..|.. e 37,826 [ 38,192 [ 38,318 87,826 |0 0 0 L0 5.916 |...... 0.000 [MON ..... ....10/25/2024 ... |....10/31/2031 ...|. .. 38,192
26872N-AC-3 ... EMRLD BORROWER LP - TERM LOAN B .. 3.C FE ..|.. ... 164,997 |................. 166,663 |................ 166,988 |.................165,620 |.....cccoornenn0 ol 286 |0 [0 6.072 |...... 3.203 [MJSD ... ....05/04/2023 ...|....05/31/2030 ...|.
26872N-AD-1 ... EMRLD BORROWER LP - TERM LOAN B .. 3.C FE ..|.. ... 197,007 |... e 197,101 [0 L 76 [0 0 6.122 |...... 4.937 [MN ...... ...11/19/2024 ... |....08/04/2031 ...|.
26875Y-AB-8 ..... ENDEAVOR GROUP HOLDINGS, INC.251 LITTLE ... .. 4.B FE ..|.. ... 173,254 |... 174,898 |.... . JUUTSURSRUUURN ) [ IUUUURUURRRNS | 2 AU | [ ASUURTRRRRRRL | B IO 6.916 |...... 3.378 | MON ..... ....01/27/2025 ...|....03/24/2032 ... |.
20280U-AD-5 ..... ENDO FINANCE HOLDINGS, INC. - TLB .. .. 3.CFE ..|.. .. 156,420 |... .... 156,618 |.... 156,618 [oueeiieee (186) [ 226 [0 [0 7.666 |...... 9.063 | MON ..... ....04/11/2024 ... |....04/23/2031 ...|. 158,955
20359B-AE-1 ..... [ENSEMBLE HEALTH PARTNERS, INC. ...... .. 4.B FE .. 311,533 ..315,590 |. ..312,400 .6.840 ..4.760 [JAJO ... ...06/27/2024 ... |....08/01/2029 .. ..316,480
20426N-AZ-7 ... EPICOR SOFTWARE CORPORATION - TERM LOAN ... L. 4.CFE ..|.. .. 108,368 |... .. 108,917 |.... ..108,426 |..........coooen0 oo 38 o0 0 6.216 |...... 3.851 JMON ..... ...11/08/2024 ...|....05/30/2031 ...|. 108,919




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1 - SECTION 1

Showing All Long-Term BONDS - ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

¢coLd

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
31732F-AX-4 ..... FILTRATION GROUP CORPORATION = TL ..evvvvnnnivirnnnnns L 4.CFE [t 282,345 [oiiiiiinnnn.. 284,355 |oiiiinnin 285,658 [oiiiiiiiiin 283,343 |0 [t 363 [0 0 [ 6.466 |...... 7.371 [MON ..... ....06/19/2023 ... |[....10/21/2028 ...
S1T73H-AE-2 ..... GIP PILOT ACQUISITION PARTNERS, L.P. - .. 3.CFE ..|. .. 237,475 ... 287,855 |eeeeieieeeennn0 e 17T 0 [0 5.935 |...... 6.477 [JAJO .... ....09/18/2023 ... |[....10/04/2030 ...|.
33718F-AN-0 ..... FIRST STUDENT BIDCO INC. - TERM LOAN .... LAAFE [0 296,006 |l 311,616 [l 312,478 304,696 [0 e 2,151 [0 0 6.416 |...... 7.386 [FMAN ... ....06/29/2022 ...|....08/15/2030 ...|.
33718F-AP-5 ..... FIRST STUDENT BIDCO INC. - TERM LOAN C ... AR FE o055, 818 | UB7,018 [ BT 187 86,281 [0 e 1T [0 0 [ 6.416 |...... 7.142 [FMAN ... ...06/29/2022 ...|....08/15/2030 ...|.
34410J-AG-6 ..... FLYNN RESTAURANT GROUP LP - INCREMENTAL ... .. 4.BFE ..|. . e 167,903 [0 e 1 0 0 [ 7.666 |...... 4.139 | MON ..... ....01/17/2025 ...[....01/28/2032 ...|. .
34416D-8D-9 ... FOCUS FINANCIAL PARTNERS, LLC - TRANCHE ... .. 4.B FE ..|. 163,583 [.oiieeeeenennnn 162,935 |0 e 73 0 0 [ 6.216 |...... 7.208 [MON ..... ....09/10/2024 ...|[....09/15/2031 ...|. 163,833
34966L-AD-6 ..... FORTRESS INTERMEDIATE 3, INC. - TERM LOA . .. 4.BFE ..|. 212,656 [o..uiiiiinnnnn212,032 [0 e 150 [0 0 6.784 |...... 7.516 [MON ..... ....06/09/2024 ...|[....06/27/2031 ...|. 213,850
35906E-AU-4 ..... FRONTIER COMMUNICATIONS HOLDINGS, LLC .. 4.B FE ..|. 133,444 |.oeeeeeee 133,129 [0 e 95 [0 0 [ 6.510 |...... 6.688 | FMAN .... ....06/21/2024 ...|....07/01/2031 ...|.
362575-AB-8 ..... GFL ENVIRONMENTAL SERVICES INC. - GFL EN . .. 4.BFE .. ..100,049 |. .6.273 ..2.536 [MJSD ... ....02/04/2025 .. .03/03/2032 ..
37231E-AB-8 ..... GENMAB A/S - TERM LOAN B .. .. 3.AFE .. ..130,569 |. .6.733 .. 3.124 (MJSD ... ....11/18/2025 . .12/12/2032 ..
37987U-AG-7 ..... PROTECTIVE INDUSTRIAL PRODUCTS, INC. - T .. 4.CFE .. ..158,971 |. .71.716 ..4.496 [MON ..... ....01/17/2025 . .05/21/2032 ..
38017B-AX-4 ..... GO DADDY OPERATING COMPANY, LLC - TERM L .... .. 3.B FE ..|. 322,762 |oveeeeeeennnnn 821,382 |0 270 [0 0 5.466 |...... 6.333 | MON ..... ....02/28/2022 ...|....11/09/2029 ...|.
38021C-AC-2 ..... BARNES GROUP INC. - TERM LOAN .. 4.BFE ..|. 113,604 el 13178 [0 e A [0 0 6.666 |...... 3.083 [MON ..... ....12/10/2024 ...|....01/27/2032 ...|.
3812IN-AC-7 ..... GOLDEN STATE FOODS LLC - TERM LOAN B . .. 4.CFE ..|. 099,285 | 98,015 [0 128 [0 0 [ 7.672 |...... 4.462 |MWJSD ... ....10/07/2024 ...|....12/04/2031 ...|. ....0
39479U-AY-9 ..... GENESYS CLOUD SERVICES HOLDINGS |1, LLC ... .. 4.BFE ..|. 123,675 [oooiieiinnnenn 123,675 |oveeeeee (7)o 40 o0 0 [ 6.216 |...... 2.581 [MON ..... ....01/24/2025 ...|....01/30/2032 ... |. 124,330
39954E-AB-9 ... GROUNDWORKS, LLC - TERM LOAN .. 4.B FE ..|. 142,253 |ooeeeeeeennn 142,287 [ 369 e (383 [0 0 e 6.732 |...... 3.361 [MON ..... ....12/16/2025 ...|[....03/14/2031 ...|. 142,048
40273U-AE-9 ..... GULFSIDE SUPPLY INC - TLB .. 4.BFE ..|. 131,251 [ 131,251 | (757 [ B0 [eil0 0 [ 7.001 [...... 3.093 | JAL ... ....06/29/2024 ... |....06/17/2031 ...|. 133,678
421300-AL-8 ..... HAYWARD INDUSTRIES, INC. - REFINANCING T . .. 4.B FE ..|. 288,565 |....oeieeennnnnn286,812 |ooeeiiiiiiiii0 e 168 [0 0 6.530 |...... 2.607 [MON ..... ....12/16/2021 ...|[....05/30/2028 ...|. 287,816
43117L-AP-8 ..... HIGHTOWER HOLDING, LLC - AMENDMENT NO. 1 .... .. 4.CFE ..|. 192,681 | 191,921 [0 e 116 [0 0 e 6.651 |...... 7.141 [FMAN ... ....12/15/2021 ...|....02/03/2032 ... |.
431319-AH-5 . HILCORP ENERGY |, L.P. - FIRST LIEN TERM . .. 2.C FE .. ...99,313 | .5.736 ..2.082 [MON ..... ....02/05/2025 .. .02/11/2030 ..
43385C-AB-4 . AIR CONTROL CONCEPTS HOLDINGS, L.P. - TE .. .. 4.CFE .. ..203,737 |. .6.666 .. 3.732 [MON ..... ....07/16/2024 . .07/23/2031 ..
44332E-AZ-9 ..... [HUB INTERNATIONAL LIMITED - 2025 INCREME . .. 4.AFE .. ..330,797 | .6.120 ..7.000 [JAJO ... ...06/08/2023 . .06/20/2030 ..
44988L-AN-9 ..... IRB HOLDING CORP. - 2025 REPLACEMENT TER . .. 4.AFE .. ..391,065 |. .6.416 ..6.601 [MON ..... ....01/16/2024 . .12/15/2030 ..
45173J-AT-1 ... COHERENT CORP. — TERM B-3 LOAN ....oveeeeerieeeeeeeee foeiiii s .. 3.AFE .. 171,751 ). .5.466 ..6.354 [MON ..... ....05/23/2022 .. .07/02/2029 .. .
45780Y-AZ-9 ..... INSTALLED BUILDING PRODUCTS, INC. - TRAN . .. 3.AFE ..|. ... 124,554 |... 125,259 |ovvvveiiinnnnnn 124,865 [0 e 60 o0 0 [ 5.466 |...... 6.463 [MON ..... ....12/09/2021 ... |[....03/28/2031 ...|. 125,796
457840-AF-6 ..... INSULET CORPORAT ION .. 3.B FE ..|. ... 166,953 [... 168,536 |.oevvvnneeeennn 167,087 [ooieiiiiiiiiein0 e 60 [0 o0 [ 5.916 |...... 6.459 | MON ..... ....07/31/2024 ...|....08/01/2031 ...|. 167,513
46284N-AV-1 ..... IRON MOUNTAIN INCORPORATED - TERM LOAN B .. .. 3.CFE ..|. ... 267,479 |... 269,163 [....iiieennnnnn268,057 [ooviiiiiiininnnnn0 o 284 0 0 5.716 |...... 2.398 | MON ..... ....12/08/2023 ...|[....01/31/2031 ...|. 270,022
47077D0-AM-2 ..... JANE STREET GROUP, LLC - 1ST LIEN TERM L .... .. 3.AFE ..|.. ... 311,835 [... 311,694 |o.ooeieeennn 311,694 | (B27) | 174 [0 0 5.822 |...... 6.551 [FMAN ... ....01/12/2024 ...[....12/15/2031 ...|. 314,349
A7947B-AF-9 ..... JOHNSTONE SUPPLY, LLC - 2024-1 INCREMENT .... .. 4.BFE ..|. ... 157,605 ... e 158,768 onniiiiinnn 157,695 |0 e 56 0 0 [ 6.230 |...... 7.011 |MON ..... ...05/16/2024 ...|....06/09/2031 ...|. 158,573
48242Y-AW-2 ..... KBR, INC. - TERM B FACILITY .. 3.AFE ..|.. ... 98,004 |... 098,695 |iiiiiiiiieennnnn 98,078 [0 e 35 [0 0 [ 5.916 |...... 7.262 [MON ..... ....01/10/2024 ...|....01/17/2031 ...|. ... 98,910
48254E-AG-6 ..... APPLE BIDCO, LLC - AMENDMENT NO. 5 TERM .. 4.BFE .. . 95,717 96,497 |. .6.216 ..6.944 [MON ..... ....10/20/2021 . .09/23/2031 .. 96,503
48578A-AB-4 ..... KASEYA INC. - TERM LOAN ... .. 4.B FE .. 167,881 .6.916 .. 3.377 [MON ..... ....03/06/2025 .. .03/20/2032 .. .. 169, 167
48853U-80-2 . KENAN ADVANTAGE GROUP, INC .. 4.CFE .. 223,766 .6.966 ..8.901 [MON ..... ....01/19/2024 .. .01/25/2029 .. .. 227,387
49925T-AD-7 ..... |KNOWBE4, INC. - TERM LOAN . .. 4.B FE .. 174,563 .7.590 ..3.846 [JAJO ... ....07/22/2025 .. .07/23/2032 .. .. 176,531
50011J-AF-7 ..... KODIAK BP, LLC - TERM LOAN B .. .. 4.CFE .. . 90,205 88,307 7.752 .. 4.140 [MON ..... ...11/26/2024 .. 1270472031 Lo e

50179J-AH-1 ... LBM ACQUISITION, LLC - INCREMENTAL TLB . .. 4.C FE ..|.. ... 380,066 |... . 878,807 [ouveeieiieiil0 e (710) [ 21,501 [0 7.584 |...... 9.683 | MON ..... ....12/16/2021 ... |....06/06/2031 ...|.
...07/19/2024 ... |....07/29/2029 ...|.

193,325

193,560 |....

50217U-BF-3 ..... LTI HOLDINGS, INC. - TLB .. 4.CFE ..|.. .. 189,674 |... ..190,494 [0 |l 579 0 [0 7.466 |...... 5.180 | MON ..... E

50220K-AD-6 ..... LS GROUP OPCO ACQUISITION LLC (LS GROUP .. 4.B FE ..|.. 289,528 |.... ..288,505 [...ooiiiiiiil0 o198 0 [0 6.332 |...... 6.967 | JA ... ....02/16/2022 ... |....04/23/2031 ...|. 290,786
50221U-AD-3 ..... LSF12 CROWN US COMMERCIAL BIDCO, LLC - 2 .. 4.CFE ..|.. 366,257 |.... 2.361,193 [ouveiieiil0 [ 544 L0 [0 7.3713 |...... 8.171 MON ..... ....10/11/2024 ... |....12/02/2031 ...|. 367,021
55314N-AZ-7 ..... MKS INSTRUMENTS, INC. - TERM LOAN (USD) ... .. 3.AFE ... 220,009 |.... 2215582 [0 [ 956 [0 [0 5.716 |...... 6.936 | MON ..... ....04/11/2022 ... |....08/17/2029 ...|. 220,155
57906H-AF-4 ..... MCAFEE CORP. - TERM LOAN B .. 4.CFE ..|.. . ..468,470 |.... ..468,470 |.........(39,770) |.eceeinrnnnnn 360 [ouniiiniiiinl0 [0 s 6.716 |...... 7.536 | MON ..... ....02/03/2022 ... |....03/01/2029 ...|.

58503U-AH-6 ..... MEDL INE BORROWER, LP - 2028 REF INANCING .. 2.C FE ..|.. ... 61,930 [... ...62,007 |.... 61,030 [oueeiiiii 0 |0 0 [0 5.466 |...... 6.435 [MON ..... ...06/05/2024 ... |....10/23/2028 ...|.

50408U-AB-3 ..... MICHAELS COMPANIES, INC. THE - TERM B LO .... .. 4.CFE ..|.. ..160,084 |... ... 184,777 ... . 160,084 |..........37,018 [o.oooonenn 113 [ninnnn. 30,760 [oeeeeiiinnnnnl0 s 8.513 |...... 4.447 (MJSD ... ....12/14/2021 ... |....04/15/2028 ...|.

60315G-AH-1 ..... MINERALS TECHNOLOGIES INC. - TERM LOAN B . .. 3.AFE .. 133,483 ..133,984 |. ..133,509 .5.716 ..2.048 [MON ..... .. 1172172024 ... |....11/26/2081 ..

...06/06/2024 ...|....06/17/2031 ...|.

6066211-Al-2 ... MITCHELL INTERNATIONAL, INC. - TERM LOAN ............ L. 4.CFE ..|.. .. 186,687 |... .. 188,120 |.... 186,894 [0 e 134 0 0 6.966 |...... 3.377 | MON .....
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62908H-AR-6 ..... NEP GROUP, INC. - 2025 DOLLAR TERM LOAN ......ccoovvs foreernnnnnniis L ABFE [ 346,398 [....iiiiiinnnnns 351,811 [ 21,137 [ 21,137 e 24,498 |...oovennnns 5,254 |.oouunnnn 30,689 [ooeiiiiiinnnnnn (VI I 8.216 ...09/30/2025 ... |....10/17/2031 ...
63001P-AG-6 ..... NCR ATLEOS CORPORATION - TERM LOAN B .... .. 4.AFE ..|. e 101,136 v 104,533 [ 104,708 o 102,526 [0 e 817 [0 0 6.701 ....09/22/2023 ... |....04/16/2029 ...|.
64072U-AK-8 ..... CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .. 5.AFE ..[. 160,009 |oeveeniiiinnnn 192,347 [ 167,754 il 160,009 [0 0 [0 0 8.250 ...03/01/2022 ... |....04/15/2027 ...|.
65131P-AC-3 ..... NEWFOLD DIGITAL HOLDINGS GROUP, INC. - | .... .. 5.A FE ..|.. e 83,128 | 45,728 [ 38,069 | 24,002 [0 429 0 0 [ 7.384 ....06/07/2022 ...|[....04/30/2029 ...|.
65131P-AD-1 ..... NEWFOLD DIGITAL HOLDINGS GROUP, INC. - I .... .. 5.CFE ..[. ... 100,631 [... . e 96,005 [0 e 1,001 0 L0 7.384 ....06/07/2022 ...|[....04/30/2029 ...|.
66877A-AF-5 ... GEN DIGITAL INC. - ADDITIONAL TRANCHE B- . .. 3.AFE ..|.. .. 251,243 |... 254,949 |.oeiiiiiieeeeenn258,005 [0 e 449 [0 0 [ 5.466 ...01/31/2022 ... |....09/12/2029 ...|.
68218H-AE-7 ..... OMNIA PARTNERS, LLC - INITIAL TERM LOAN .. 4.BFE ..|. 182,789 |ovvvvnennnnnnn 180,984 [0 i 278 [0 0 6.455 ....01/29/2024 ...|....12/31/2032 ...|.
68371Y-AP-8 ..... OPEN TEXT CORPORATION - 2023 REPLACEMENT .... .. 2.CFE ..|. veee 260,007 fnniiieennnnnn 255,111 0 [ 1190 |0 0 [ 5.466 ....11/16/2022 ...|....01/31/2030 ...|. 261,791
68764J-AJ-0 ..... ORYX MIDSTREAM SERVICES PERMIAN BASIN LL . .. 3.CFE .. ..195,763 |. .5.977 ...01/31/2024 .. .10/05/2028 .. .. 195,403
68773J-AG-5 ..... 0SAIC HOLDINGS, INC. - TL ... .. 4.B FE .. ..150,534 |. .6.916 ...07/17/2025 . .07/30/2032 .. .. 151,327
69074L-AE-9 ..... OWENS-BROCKWAY GLASS CONTAINER INC. (AKA . .. 3.B FE .. . 166,186 |. .6.838 ....09/26/2025 .. .09/30/2032 .. .. 166,265
70757D-AZ-2 ..... PENN NATIONAL GAMING, INC. - TERM LOAN B .... .. 3.CFE ..|. 160,021 |oeeeniieeennn 158,659 [0 e 169 [0 0 [ 6.216 ...04/21/2022 ...|....05/03/2029 ...|. 159,590
71360H-AB-3 ..... PERATON CORP. - TERM B LOAN (FIRST LIEN) . L ACFE | O L 0 e O [ O 0 L0 0 [0 7.690 ....02/24/2022 ... |....02/01/2028 ...|.
71601H-AB-2 ..... PETCO HEALTH AND WELLNESS COMPANY, INC. ... L 4.CFE | 175,826 |l 183,630 [..eennnnl 181,543 |l 180,681 [ 1,296 e 1,359 [0 0 [ 7.513 ....05/31/2022 ...|....03/03/2028 ...|.
T2431H-AD-2 ..... CORNERSTONE BUILDING BRANDS, INC. - TRAN .. LSAFE Lo 256,239 |l 287,900 [l 224,425 el 224,425 L (23,706) . 3,442 029,530 [l l0 7.100 ...03/03/2022 ... |....04/12/2028 ...|.
T2712E-AB-3 ..... PLANO HOLDCO, INC. - TERM LOAN B (FIRST ... LABFE [ 98,754 099,250 [ 96,024 96,024 [ (2,827) | B9 [0 0 [ 7.502 ....08/02/2024 ...|[....10/02/2031 ...|.
73044E-AB-0 ..... PODS, LLC - INITIAL TERM LOAN .. 4.CFE ..|. eeveeneeennnn 170,130 9,152 | 274 [0 0 [ 7.030 ....12/03/2021 ...|....03/31/2028 ...|. 172,907
73108R-AB-4 ..... POLARIS NEINCO, LLC - DOLLAR TERM LOAN (F . .. 5.A FE ..|.. 147,883 |ooeevnneeee.. 147,883 [l (5,558) | 61 [0 0 [ 7.852 ...02/08/2022 ... |....06/02/2028 ...|. 155, 154
TATTIK-AE-S ..... QUARTZ ACQUIRECO, LLC - TERM LOAN B .. 4.AFE ..|. 243,764 |oenviinnnnnnn 282,635 |0 388 [0 0 6.252 ....04/14/2023 ...|....06/28/2030 ...|. 248,343
74839X-AN-1 ... QUIKRETE HOLDINGS, INC. - TRANCHE B-1 TE . .. 3.CFE .. .5.966 ...03/25/2024 .. .04/14/2031 .. .. 362,454

....03/06/2025 ..
....04/16/2024 ..
...09/13/2024 ..

75701M-AE-5 ... RED SPV, LLC - TERM LOAN ..
T73130-AU-1 ... ROCKET SOFTWARE, INC. - EXTENDED DOLLAR

.. 4.AFE ..
.. 4.CFE ..

.5.984
.7.666

.03/15/2032 ..
.11/28/2028 ..

.0
.. 278,461

77381H-AD-1 ... ROCKPOINT GAS STORAGE PARTNERS LP - AMEN . .. 4.AFE .. .6.502 .09/18/2031 ..
77669L-AK-9 ..... INDICOR, LLC - (USD) TERM LOAN .....ocoreeiiiiiiieeiis oo e .. 4.B FE .. .6.752 ....02/06/2023 ...|....11/22/2029 ..
78350L-BD-6 ..... RYAN, LLC - 2025 REFINANCING TERM LOAN . 4B FE | 231,683 236,513 |l 233,162 | 283,004 [ (23) e 860 [0 0 [ 7.216 ....11/08/2023 ... |....11/05/2032 ... |.
78350U-AJ-4 ..... RYAN SPECIALTY GROUP, LLC - TERM LOAN B1 . 3.0 FE Lo 196,977 196,977 | 197,101 196,977 [0 0 [0 0 [ 5.716 ....01/17/2024 ...|....00/15/2031 ...|.
78466D-BJ-2 ..... SS&C TECHNOLOGIES HOLDINGS, INC. - TERM ... L SAFE e 164,516 164,516 |l 165,413 | 184,516 [0 0 0 0 [ 5.916 ....05/02/2024 ... |....05/09/2031 ...|.
T847TN-AH-4 ..... FIRST ADVANTAGE HOLDINGS, LLC - TERM LOA . L AAFE |l 265,140 266,454 |l 258,500 e 263,500 oaennll (1,880) e 187 [0 0 [ 6.666 ...09/19/2024 ... |....10/31/2031 ...|.
80004Y-AC-7 ..... SANDISK CORPORATION - TERM LOAN B .. 3.B FE ..|.. . e 120,206 [ 483 | 28T [0 0 6.857 ....12/13/2024 ... |....02/20/2032 ... |.
80875A-Al-1 ... LIGHT AND WONDER INTERNATIONAL, INC. - 2 .... .. 3.AFE ... .. 226,300 |... 228,500 |.... . 0 24 0 0 [ 5.986 ...04/07/2022 ... |....04/16/2029 ...|.
81527C-AP-2 ..... SEDGWICK CLAIMS MANAGEMENT SERVICES, INC . .. 4.B FE .. 475,222 ..485,249 |. ..481,037 .0 .6.216 ....02/17/2023 ...|....07/31/2031 ..
83421E-AB-2 ..... TTF HOLDINGS, LLC - COV-LITE TL .... .. 4.CFE .. 180,339 ..146,184 |. ..146, 184 .. (34,413) | 7.794 ....06/21/2024 ...|....07/18/2031 ..
B4TABE-AF-T ... SPECIALTY BUILDING PRODUCTS HOLDINGS, LL .. 5.A FE .. 180,857 ..169,890 |. ..169,890 .. (11,499) |. .7.766 ...10/09/2024 ... |....10/16/2028 ..

86184X-AD-6 ..... STONEPEAK NILE PARENT LLC - AMENDMENT NO . .. 3.AFE .. 169,530 ..169,908 |. ..169,589 .6.162 ....02/08/2025 ...|....04/09/2032 ..
86859C-AN-4 ... SUPPLYONE, INC. - SEVEN-YEAR TERM LOAN B . .. 4.B FE .. 111,866 .. 113,153 |. ..112,147 .7.216 ....03/27/2024 ...|....04/21/2031 ..
871690-AB-1 ..... SYNEOS HEALTH, INC. (FKA INC RESEARCH HO .... .. 4.AFE ... .. 140,326 |... 142,574 |.... 141,018 [ L7170 0806 [0 [0 8.002 ...09/19/2023 ... |....00/27/2030 ...|. 0

.. 233,092 |... 234,583

87876G-AN-2 ..... TECTA AMERICA CORP. - 2025 INCREMENTAL T . .. 4.B FE ..|.. 234,498 |.... 2283, 181 [0 | 90 0 0 6.466 ....02/12/2025 ... |....02/18/2032 ...|.
88023H-AJ-9 ..... TEMPO ACQUISITION, LLC - TERM LOAN B .. 3.C FE ..|.. 221,27 ool 227,217 [ (9,500) e 45 [0 0 [ 5.666 ....01/26/2022 ...|....08/31/2028 ...|. 238,083
880258-AP-6 ..... TEMPUR SEALY INTERNATIONAL, INC. - TERM .. .. 2.C FE ..|.. 206,326 |...oovvnennnnnnn 204,282 [0 16T 0 0 6.160 ...10/04/2024 ... |....10/24/2031 ... |. 206,028
89334G-BG-8 ..... TRANS UNION LLC - TERM LOAN B9 .. 3.B FE ..|.. 162,167 [oveeeeeennnnn 161,788 [ 187 |36 0 [0 5.466 ....11/18/2021 ...|....06/24/2031 ...|. 162,649
89364M-CA-0 ..... TRANSDIGM INC. - NEW TRANCHE J TERM LOAN ... .. 3.C FE ..|.. . 353,847 oo 362,648 [0 0 [0 0 6.216 ....03/23/2023 ... |....02/28/2031 ...|.
89435T-AB-0 ..... TRAVERSE MIDSTREAM PARTNERS LLC - ADVANC ... .. 4.B FE ..|.. .. 168,457 |... 169,473 [.oooiiiinnn 169,304 [0 |0 0 [0 6.340 ...10/20/2021 ...|....02/16/2028 ...|.

... 119,400 |... . . .
. 68,779 .68, K K
.. 301,646 |... ..301, PPN ..301,765 |.

89776T-AB-7 ..... TURQUOISE TOPCO LIMITED - TERM LOAN B .. ..5.B Gl ..|..
89788V-AG-7 ..... TRUIST INSURANCE HOLDINGS, LLC - TLB .... .. 4.B FE ..
89B41E-AB-1 ..... UKG INC. - 2024 REFINANCING TERM LOAN (F ............ .. 4.BFE ..|..

...... 3.250
.6.752
...... 6.338

....08/13/2025 ... |....12/30/2032 ...|.
....03/22/2024 ...|....06/06/2031 ..
...01/31/2024 ... |....02/10/2031 ...|.
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90266U-AL-7 ..... TKO WORLDWIDE HOLDINGS, LLC = ADDITIONAL ....covvvvnefornnnnnn s .3.BFE .. 2 I O 227,706 [cevuenieiiinnnnns 228,621 [ovueiiiiiinnnnns 227,466 |ovvenvrvvvennnnnd v 41 fenl0 [0 005,868 . 6.030 .. 1171472024 ... ... 1172172031 ...
90276D-AE-9 ..... UGl ENERGY SERVICES, LLC - TERM LOAN B .... .3.CFE ..|. ... 120,031 [... 120,276 el e 86 |0 0 | 6.416 . 8.052 ....02/16/2023 ... |....02/22/2030 ...|.
90347B-AP-3 ..... AXALTA COATING SYSTEMS U.S. HOLDINGS, IN . .3.AFE ... 0 215,398 |oevnnniiinnnnn 217,574 [0 218,020 e 216,341 [0 310 [0 0Ll 50422 | 6.530 ....12/08/2022 ...|....12/20/2029 ...|.
90351N-AQ-8 ..... USI, INC. - 2024-C TERM LOAN .. .4.BFE ..|. 00 253,553 |.eeniiieeennn 254,189 [ 254,542 |l 253,759 [0 e 142 [0 0 [ 6L579 o 6.528 ....09/14/2023 ...|....09/29/2030 ...|.
90351N-AR-6 ..... USI, INC. - (2029) TLB .4.BFE ..[|. ... 378,970 |[... 382,418 [0 e T4 L0 0 ]0050022 6.886 ....12/06/2022 ...|....11/21/2029 ...|.
91809E-AG-6 ..... UTZ QUALITY FOODS, LLC - TERM LOAN B . .4.BFE ..|. ... 153,743 |... 161,146 e 157,442 [0 | BB8 [0 0 [ 6172 7.313 ...05/13/2022 ...|....01/29/2032 ...|. 161,516
922270-AG-1 ... VARSITY BRANDS, INC. - TERM LOAN .4.BFE ..[|. ... 237,606 ... 239,547 |oviveiennnnn 287,844 [0 170 [0 [0 ]l 6L672 7.213 ...07/26/2024 ...|....08/26/2031 ...|. 241,456
92338T-AB-2 ..... VERDE PURCHASER, LLC - INITIAL TERM LOAN . .4.BFE ..|. ... 98,219 |... n98,885 e 98,355 [0 e 136 [0 0 L8002 . 4.730 ....12/06/2024 ...|....11/30/2030 ...|.
92842E-AB-4 . VISTA MANAGEMENT HOLDING INC. - TLB ..... .. 3.CFE .. 137,561 ..139,755 |. .. 3.946 ....03/26/2025 .. .04/01/2031 ..
92943E-AG-1 . BOOST NEWCO BORROWER, LLC - (USD) TERM L . .. 3.BFE .. 279,228 ..282,333 | ..6.553 ...09/20/2023 .. .01/31/2031 .. .. 283,684
93369P-AM-6 ..... [WAND NEWCO 3, INC. - TRANCHE B-2 TERM LO . .. 4.CFE .. 121,757 ..122,151 | ..7.063 ....01/18/2024 . .01/30/2031 .. .. 122,829
93710R-AB-2 ..... WASH MULTIFAMILY PARENT INC. - TERM LOAN .... .. 3.CFE ..|. ... 148,699 |... 151,125 |.... 148,768 el e 89 |0 0 ]7166 o 3.437 ....08/07/2025 ...|[....09/10/2032 ...|. 150,420
94254P-AC-4 ...... WATLOW ELECTRIC MANUFACTURING COMPANY - .. 4.BFE ..|. ... 173,951 |... 176,498 |.... 175,010 el [ 256 |0 il 0 ]..6.840 .l 3.969 ....11/06/2021 ...|[....03/02/2028 ...|. 177,230
96208U-All-1 ..... WEX INC. - TERM B-2 LOAN .. 3.BFE ..|. ... 189,241 |... 191,975 |.... 190,748 |0 o872 |0 0 | 5.466 ... 6.678 ....12/08/2021 ...|[....03/31/2028 ...|. 191,755
96350T-AH-3 ..... WHITE CAP SUPPLY HOLDINGS, LLC - TRANCHE . .. 4.BFE ..|. ... 387,090 |... 388,573 [cvuniiinnnnnnnnn387,090 [ooiiiiiiiiinnnn0 o0 [0 0 70123 8.690 ....02/03/2022 ...|....10/19/2029 ...|. 389,028
97246F-AN-8 ..... .. 4.B FE ..|. ... 340,441 |... 334,392 |.ieeeineeeeennn 334,392 [ (7,091) e 7RO [0 [0 ]l 70922 4.563 ....07/25/2024 ...|....08/05/2031 ...|. 346,890
97360B-AH-8 ..... WINDSOR HOLDINGS I11, LLC - TERM LOAN B ... .. 4.AFE ..|. ... 297,017 |... 303,515 [ceveniiiennnnnnn209,165 |oooiiiiiiiiiin 0 o856 [0 il 0 [l 6666 .ol 7.515 ....06/22/2023 ...|....08/01/2030 ...|. 303,555
98932T-AG-8 ..... ZELIS COST MANAGEMENT BUYER, INC. - TERM . .. 4.B FE ..|. ... 192,053 [... 190,927 [oooeeeeennnnnnnn 190,927 |oeeeneen (1,455) [ 169 ool e l0 |....6.666 ... 2.885 ...01/10/2024 ...|....09/28/2029 ...|. 193,932
98975V-AN-8 ..... FLUIDRA, S.A. - TERM LOAN B .. 3.BFE ..|. . 110,124 ... e 110,814 [ 110,279 0 e 39 0 0 ]BLTAT L 2.068 ....01/21/2022 ...|....01/29/2029 ...|.
CO787F-AF-9 ..... BAUSCH + LOMB CORPORATION - INCREMENTAL .. 4.BFE .. 232,254 ..234,600 |. ..4.283 ....09/14/2023 .. .09/29/2028 ..
C4111R-AJ-4 ..... [GREAT CANADIAN GAMING CORPORATION - COV- . .. 4.BFE .. 181,722 . 179,887 |. ..5.046 ....10/31/2024 .. .11/01/2029 .. .. 184,478
C6901L-AM-9 ..... 1011778 B.C. UNLIMITED LIABILITY COMPANY . .. 3.AFE .. 274,602 ..278,897 |. .. 7.355 ....09/12/2023 .. .09/20/2030 .. ..280,074
C6903H-AB-0 ..... 1261229 B.C. LTD. - TERM LOAN B ... .. 4.BFE .. 194,025 .193,951 ..6.888 ....03/25/2025 .. .10/08/2030 ..
C6907U-AB-7 ..... ONTARIO GAMING GTA LIMITED PARTNERSHIP - .eovvveeefeiiiie s .. 4.C FE .. 223,646 ..208,132 ..208,132 ..6.862 ...02/23/2024 .. .08/01/2030 ..
C8000C-AM-5 ..... CLARIOS GLOBAL LP - AMENDMENT NO. 5 DOLL .... .. 3.CFE ..|. ... 314,428 |... 316,049 |.... 315,027 el 226 |0 0 ]006.216 . 8.005 ...04/20/2023 ... |....05/06/2030 ...|.
(8000C-AP-8 ..... CLARIOS GLOBAL LP - TERM LOAN B .... .. 3.CFE ..|. .. 104,607 |... 105,130 |.... 104,624 |.ooeeiiiiieenl0 e 18 0 0 |..6.466 ... 2.809 ....01/14/2025 ...|[....01/28/2032 ...|.
C9600D-AD-5 ..... IVC ACQUISITION LTD - TERM LOAN .... .. 4.CFE ..|. 177,246 |.... 74,339 0 [ 703 |0 0 L TUTE2 8.631 LG 171772028 L. 1271272028 .
D800OH-AC-5 ..... SPEEDSTER BIDCO GMBH - FACILITY B1 (USD) .... .. 4.B FE ..|. 168,770 |oeeeeeieeennnn. 168,376 [0 | 59 [0 0 [ 60689 o 6.800 ...10/17/2024 ...|....12/10/2031 ...|.
G3679Y-AM-4 ..... FRONERI INTERNATIONAL LIMITED - TERM LOA .... .. 3.CFE ..|. 149,943 |.ooveiiinnnnn 149,648 [0 e 28 [0 0l 60122 | 2.576 ....07/16/2025 ...|[....09/30/2032 ... |.
G4712J-BB-7 ..... HYPERION REFINANCE S.A R.L. - 2025-2 DOL . .. 4.B FE ..|. 191,919 [.... 190,907 |eveeeieiieeennn0 e 187 0 0 |..6.466 ... 7.306 ...02/02/2024 ... |....02/15/2031 ...|. 192,212
G4768P-AS-0 ..... INEOS US FINANCE LLC - TERM LOAN B ...... .. 3.CFE .. ..180,963 |. ..180,963 ..7.637 ...01/31/2024 .. .02/07/2031 .. .. 181,258
G5080A-AJ-1 ... JAZZ PHARMACEUTICALS, INC. - TERM LOAN B . .. 3.BFE .. ..140,875 |. ..140,349 ..7.643 ....01/12/2024 .. .05/05/2028 .. .. 140,4%
G5112T-AB-9 ..... JETBLUE AIRWAYS CORPORATION - TLB .. 4.AFE .. ..193,429 |. ..193,429 ..6.051 ....08/13/2024 .. .08/27/2029 .. .. 204,541
(G9368P-BH-6 ..... VIRGIN MEDIA BRISTOL LLC - FACILITY Y .. 4.AFE .. ..346,301 | .. 3.449 ....09/20/2023 .. .03/31/2031 .. .. 352,844
L1802P-AC-3 ..... COBHAM ULTRA US CO-BORROWER LLC - TERM L . .. 4.CFE .. ..213,489 |. ..4.403 ....11/17/2021 . .08/03/2029 .. .. 215,133
L2210T-AM-7 ..... CURIUM BIDCO S.A R.L. - TERM LOAN B .. 4.CFE ..|. 394,268 |.....ceeeeernnnnn388,673 |ooeeiiiiiiiiee0 e 544 [0 0 [l 70001 7.535 ...04/29/2022 ... |....08/04/2031 ...|. 393,785
L2465B-Al-6 ..... DELTA 2 (LUX) SARL - TERM LOAN B L 3AFE e 114516 |l 115,000 [ 115,288 el 1140604 0 e B9 0 0 ll2.000 e 2.093 ....09/10/2024 ... |....09/10/2031 ...|.
L9635L-AG-9 ..... VENGA FINANCE S.A R.L. - MARLINK/VENGA T . L ABFE L[ 93,859 |l 96,77 [ 096,916 |l 95,437 [0 888 [0 0 [l 7834 8.667 ....11/05/2021 ...[....06/28/2029 ...|.
L9901E-AG-2 ..... ZACAPA S.A R.L. - ADD-ON TL .... 4B FE [ 382,837 | 384,048 [ 38407 383,987 [0 298 [0 0 [l 70752 8.565 ....02/10/2022 ... |....03/22/2029 ...|.
N2014A-AH-5 ..... CIMPRESS USA INCORPORATED - TLB L 8B FE | 245,641 |l 285641 [ 246,051 | 245,640 [0 0 0 0 [l 6216 o 6.992 ....05/10/2024 ...|[....05/17/2028 ...|.
N6872P-AL-5 ..... PEGASUS BIDCO B.V. - 2025-1 DOLLAR TERM ... .. 4.AFE ..[. 289,470 [0 483 [0 0 L6602 . 6.975 ....06/06/2022 ...|....07/12/2029 ...|.
N694K-AB-7 ..... PEARLS (NETHERLANDS) BIDCO B.V. - TERM L . .. 4.CFE ..|. 169,003 |.................169,003 |.........(18,568) |...cevvueeeee 66 |oeeeneieennnnn o0 000227.090 .o 4.099 ...02/08/2022 ... |....02/26/2029 ...|.
N8137F-AE-0 ..... HUNTER DOUGLAS HOLDING B.V. - TERM LOAN ... .. 4.BFE ..|. 2233,991 | 232,681 [0 e 101 [0 0 [l 6672 7.715 ...02/09/2022 ... |....01/17/2032 ...|.
N8232N-AL-1 ..... [NOURYON FINANCE B.V. - TERM LOAN B ...... .. 4.AFE .. ...95,729 |. ..8.031 ....09/15/2023 .. .04/03/2028 ..
NB232N-AM-9 ... NOURYON FINANCE B.V. - INCREMENTAL TLB .... .. 4.AFE ..|. 122,400 |.... L 121,969 0 o 22 0 0 70162 L 8.158 ...03/03/2023 ... |[....04/03/2028 ...|.
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N8436U-AN-5 ... TMF SAPPHIRE BIDCO B.V. - FACILITY B4 LO ..ooevvvvvnafonannnnnnnnies L 5B G i 24,744 | 240,131 |oiiveiins 281,132 | 237,609 |...oooiiiiinnnnns [V 1,080 |ivveenniiinnns 0 e 0 .. 6.687 |...... 7.656 [JAJD oo e 3,890 [ovvvvvnnnnns 17,931 |....04/27/2023 ...]....05/03/2028 ...|.............. 241,363
0209999999. Subtotal - issuer credit obligations - bank loans - acquired
(unaffiliated) 39,867,144 40,441,916 40,032,097 39,729,767 (132,562) 64,719 156,338 0 XXX XXX XXX 225,666 2,868,418 XXX XXX 35,121,885
86208#-AC-9 ..... |STONEHENGE CAPITAL FUND CONNECTICUT VI, ............. | ................ | 1.0FE ], 1,107,682 |.............. 1,107,682 |.............. 1,040,279 |.....oeeeeees 1,107,682 |................. [ PP [ P [ PP 0 ... 8.000 |...... 8.000 |N/A ... oveeeeeninnnnnns 3,938 |.ooeiieieeenns 88,615 [....12/23/2021 ...]....12/15/2031 ... |...ccceennnnns 46,667
0269999999. Subtotal - issuer credit obligations - other issuer credit
obligations (unaffiliated) 1,107,682 1,107,682 1,040,279 1,107,682 0 0 0 0 XXX XXX XXX 3,938 88,615 XXX XXX 46,667
0489999999. Total - issuer credit obligations (unaffiliated) 453,081,539 459,863, 245 440,034,579 454,143,176 (325,639) 963, 180 156,497 0 XXX XXX XXX 4,060,839 15,733,061 XXX XXX 387,126,053
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 453,081,539 459,863,245 440,034,579 454,143,176 (325,639) 963, 180 156,497 0 XXX XXX XXX 4,060,839 15,733,061 XXX XXX 387,126,053
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.LS ....51,277,806 1B ..$............ 38,623,792 1C..$ ... 27,995,235 1D .$............. 25,008,823 1E.$........... 23,984,849 1F ..$ ... 19,749,359 1G..$............. 59,608, 758
1B  2A..$ ....62,405,867 2B ..$............. 48,814,687 2C ..$ ... 10,927,761
1C BA.$ ... 7,948,224 3B..$ ... 13,102,562 3C..$ ... 19,978,610
1D 4A.S$ .. 11,568,034 4B ..$.. ..16,559,624 4C..$ 10,953, 152
1E 5A..$ .. 2,901,148 5B..$.............. 2,139,689 5C..$... 498,357
1F 6.9 ....6,840
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36179V-7D-6 ..... G2 MA7192 - RMBS TA o 6,086,573 |.....cevnnnn 7,754,368 ............ 6,426,767 |.............. 6,104,423 (VR RN | B R 2.000 |...... 5.209 IMON ... forreiiiiiinnnns 12,924 |ooveenn 142,163 |....01/14/2025 ...|....02/20/2051 ...{[........... 4,086 |............
361790-BY-3 ..... G2 MA7255 - RMBS . 1.4 ... ....1,004,228 |... .966,838 ... ...835,172|... 0 |0 e 2.500 |...... 1.957 | MON ..... .. 24,171 |....05/25/2021 ...|[....08/20/2051 ... [...
36179X-H2-5 ..... G2 MA8349 - RMBS . 1.A ... . 499,178 ... ...507,764 /... 0 |0 5.500 |...... 5.467 [MON ..... ....09/28/2022 ... |....10/20/2052 ...|...
36180A-AE-3 ..... G2 MA9905 - RMBS . 1.4 ... .. 1,233,368... ... 1,231,799... 0 0 e 5.000 |...... 5.756 [MON ..... ....04/23/2025 ... |....09/20/2054 ... |...
36180A-B9-3 ..... G2 MA9964 - RVBS . 1A ... . ... 4,103,885(... 0 0 5.000 |...... 5.714 [MON ..... ....04/21/2025 ... |....10/20/2054 ...|...
3618N5-RR-2 ... G2 MB0495 - RMBS L. 1AL ....4,981,272 ... ... 5,006,506 |......cc0nnnnn 4,986,110 |.... 0 0 e 5.000 |...... 5.226 | MON ..... ...08/13/2025 ... |....07/20/2055 ... |...
38381IN-GR-3 ..... GNR 2025-105 AP - CMO/RMBS .. LA .. 6,870,316 |... .. 6,907,472(.............. 6,865,480 |.... 0 0 5.000 |...... 4.792 | MON ..... ....08/13/2025 ... |....05/20/2051 ... |...
38382A-NY-7 ..... GNR 2019-125 EA - CMO/RVBS 1.4 ... . . 0 |0 e 2.500 |...... 2.632 | MON ..... ...09/18/2019 ...|....10/20/2049 ...|...
38382F-A4-6 ..... GNR 2020-079 JE - CMO/RWBS .. 1.A .3,979,609 3,830,000 2,961,768 |. .. 3,932,547 |. 0. ......2.000 |. ....07/10/2020 . .03/20/2048 ..
38382K-DE-0 ..... GNR 2020-149 TE - CMO/RVBS 1.4 ... ....1,924,720 |... ... 1,935,000... ... 1,501,278 ...t 1,928,016 |.... 0 |0 e 1.500 ...10/29/2020 ... |....01/20/2040 ...|...
38382II-DR-5 GNR 2021-117 PC - CMO/RVBS 1.A ... ....1,146,933 |... .. 1,126,515(... 1,017,357 [ 1,141,298 |.... 0 0 2.000 ...07/01/2021 ...|....07/20/2051 ...|...
38384C-LT-4 . GNR 2023-128 AL - CMO/RVBS 1A 1,186,834 1,200,000 1,220,812 ..1,190,674 |. 0. ..5.500 |. ....08/15/2023 .
38384E-K2-0 ..... GNR 2023-132 B - CMO/RMBS . 1A .. 983,125 . 1,000,000 985,334|. ..984,959 |. 0. ..5.000 [. ...10/04/2024 .
1019999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) 34,407,265 36,035,790 33,195,037 34,301,216 0 0] XXX XXX XXX
312880-1V-8 ..... FH 841560 - RUBS ... A 1,415,499 (... .. 1,432,510... 1,443,490 1,428,197 |.... 0 0 5.170 ...08/31/2023 ... |....05/01/2053 ...|...
3128J-2B-9 ..... FH GO8737 - RMBS . A 995,964 972,087 883,593 |. ..1,002,358 |. 0. ..3.000 |. ...11/09/2016 . .12/01/2046 .
3128WJ-28B-9 ..... FH GO8737 - RMBS ... A L. 171,59 |... L777,6701... ... 706,874 /... .0 . 3.000 ....12/14/2016 ...|[....12/01/2046 ...|...
3128WJ-2F-0 ..... FH GO8741 - RMBS ... AL .. 408,334 |... . 408,797 ... ... 371,582|... .0 .. 3.000 ...05/03/2017 ...|....01/01/2047 ...|...
3128P8-E8-0 ..... FH €91959 - RIBS . A 252,045 .261,081 248,708 |. . 0. ..3.000 |. ....11/29/2018 .
3132AE-J7-2 . FH ZT2086 - RMBS . A ... 378,462 . 369,654 345,341|. . (2,619) 0. ..3.500 |. ...07/30/2019 .
3132CX-VM-1 ..... [FH SB1520 - RMBS . A 8,682,664 .8,795,354 8,807,205. ..8 682 355 |. .(309) 0. ..4.500 |. ....06/04/2025 . .
313206-JF-8 ..... FH $B8362 - RMBS . AL ....5,648,931 [... 5,688,036 |... .. 5,695,700 (....cccennnnnn 5,648,168 |.... ... (763) |... .0 .. 4.500 ....06/27/2025 ... |....02/01/2040 ...|...
313209-6-8 ..... FH SC0381 - RMBS . A 273,370 |... ... 210,747 1... 277,569 ... .. (339) [... .0 . 5.500 ...06/16/2023 ...|....05/01/2043 ...|...
3132DN-T8-6 ..... FH SD1475 - RMBS . AL 1,114,691 |... 1,115,214 ... ... 1,098,905(... .0 .. 4.500 ...09/08/2022 ... |....08/01/2052 ...|...
3132DN-YG-2 FH SD1611 - RMBS ... A .. 978,530 |... . 980,983 ... ... 987,530 (... .0 . 5.000 ...09/20/2022 ... |....10/01/2052 ...|...
31320P-GG-7 . FH SD1999 - RMBS . A . 570,252 0. ..5.000 |. ....02/09/2023 . .12/01/2052 ..
31320P-NX-2 ..... [FH SD2206 - RVBS . A . 588,856 0. ..5.500 |. ....03/07/2023 . .02/01/2053 ..
31320P-VL-9 . FH SD2419 - RMBS . A 1,533,889 0. ......5.500 |. ....07/28/2023 . .02/01/2053 ..
313200-6E-1 ..... FH SD3569 - RIBS ... A ... 357,144 1... 0 0 6.000 ....08/17/2023 ...|....08/01/2053 ...|...
313200-F7-6 ..... FH $D2890 - RMBS . AL .588,643]... 0 |0 e 5.500 ...05/24/2023 ... |....05/01/2053 ... |...
313200-XB-7 ..... FH SD3374 - RIBS . A .589,706 ... 0 0 5.500 ....07/20/2023 ... |....06/01/2053 ...|...
313200-Y-0 ..... FH SD3425 - RMBS ... AL ... 351,847|... 0 |0 e 5.500 ....08/11/2023 ...|[....07/01/2053 ...|...
313208-4Z-2 ... FH SD5340 - RIBS ... A 10,437,642(... 0 0 2.000 ....06/27/2024 ...|....04/01/2052 ...|...
31320T-PG-9 ... FH SD5823 - RIBS . AL ... 459,89 ... 0 |0 e 5.500 ....06/03/2025 ... |....09/01/2053 ... |...
31320U-AS-6 ..... FH SD6317 - RMBS . A 11,295,268 |... ....11,198,675 |.... 0 0 5.500 ....12/19/2024 ... |....05/01/2054 ...|...
31320U-EJ-2 FH SD6437 - RMBS . AL . .. 11,917,348(... . . ....11,816,569 |.... 0 |0 e 5.500 ....655,454 ....12/19/2024 ...|....06/01/2054 ...|...
31320U-LM-7 . FH SD6632 - RMBS . A .5,286,456 5,631,846 5,390, 131]. ..5,287,538 |. 0. ..4.000 |. . 225,274 |....11/25/2024 . .12/01/2052 ..
31320V-3J-2 ..... [FH SD8001 - RMBS . A 195,967 191,275 178,694 |. 0. ..3.500 |. ....07/08/2019 . .07/01/2049 .
31320V-3N-3 ..... [FH SD8005 - RMBS . A 529,648 . 516,494 482,523 |. 0. ......3.500 |. ....09/27/2019 . .08/01/2049 .
31320V-4V-4 ... FH SD8036 - RMBS . A ... 403,233 |... . 397,213]... ... 356,407 ... 0 |0 [ 3.000 ....01/09/2020 ...|....01/01/2050 ...|...
313200-FJ-T7 ..... FEDERAL HOME LOAN MORTGAGE CORPORATION - A ... 484,189 [... . 482,380 ... ... 497,266 |... NV N | I R 6.000 ....10/19/2022 ...|....10/01/2052 ...|...
3132E0-G7-1 ... FH SD3822 - RNBS A ...600,711 [... .600,805|... ...618,616|... 0 0 e 5.500 ...12/11/2023 ... |....09/01/2053 ... |...
3132E0-MB-5 ... FH SD3954 - RMBS A 1,487,724 )............ 1,574,572)..ccuunnnnns 1,501,838 ... 1,493,572 [ O (I R 4.000 ...12/21/2023 ... |....11/01/2052 ...
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3132E0-Y5-5 ... FH SD4332 - RMBS TA o 1,836,808 |............ 1,846,135(............ 1,864,887 |..ccvvvnnnnnn. 1,837,009 [..ooovvvennnnnnns 0 (VR RN | B R 5.000 |...... 5.084 [MON ... |ovvvnenieriinnnnn 7,692 ....12/19/2023 ...|....10/01/2053 ...
3133BD-NG-6 ..... FH QE3991 - RMBS . 1.A .. 1,338,142 |... 1,341,706 ... .. 1,279,778(... 0 0 |0 [ 4.000 |...... 4.033 |MON ... [oeeeeeiiieees 4,472 |.. ....06/08/2022 ...|....05/01/2052 ... |...
3133KJ-XK-3 ... FH RA3382 - RMBS . 1A .. ... 443,969 ... 0 0 0 3.000 |...... 4.933 | MON ..... L1110 ....12/17/2024 ...|....08/01/2050 ...|...
3133KL-A9-8 ..... FH RA4532 - RIBS . 1.A .. . 2,412,298 ... . . 0 0 |0 e 2.500 |...... 2.007 [MON ..eco Joemnnneeeeennnn 5,026 |.. ....06/04/2021 ...|[....02/01/2051 ...|...
3133KL-H2-6 ..... FH RA4749 - RMBS . 1A .. 2,317,794 |... 2,245 1771... 1,027, 114 0 0 0 2.500 |...... 2.060 [MON ... |oeeeeeneriinnnnn 4,677 |.. ....02/25/2021 ... |....03/01/2051 ...|...
3133KP-MD-7 ..... FH RA7556 - RMBS . 1.A .. 3,039,205 |... ... 2,999,601]... 2,943,995 (...t 3,032,585 |.... 0 0 |0 e 4.500 |...... 4.293 | MON ..... 11,249 .. ...06/09/2022 ... |....06/01/2052 ...|...
3133KP-07-6 ..... FH RA7678 - RMBS . 1.A .. 1,155,201 |... .. 1,145,002(... o 1,154,905 (... 1,152,664 |.... 0 0 0 5.000 |...... 4.847 [MON ..o |ovennneiennnn 4,771 |.. ....09/01/2022 ... |....07/01/2052 ...|...
3133KQ-EV-4 FH RA8248 - RMBS . 1.A .. ... 1,212,088 |... 1,208, 104... 1,212,986 ... 1,210,850 |.... 0 0 0 e 5.000 |...... 4,943 |MON ... foeeeeeiiieees 5,034 |.. ....12/19/2022 ...|....11/01/2052 ...|...
3133KQ-GM-2 . FH RA8304 - RVBS . 1.A .2,192,590 .2,169,539 .2,212,457|. ..2,187,079 |. 0 0| ..5.500 |. 19,944 |.. ....01/05/2023 . .12/01/2052 ..
3133KS-CZ-3 ..... [FH RA9988 - RMBS . 1.A 305,530 . 318,883 327,960 | ..306,958 |. 0 0| ..5.500 |. 1,462 .. ...10/06/2023 . .10/01/2053 .
3133TH-V7-9 ..... [FHR 2113 QG - CMO/RVBS 1.A ..37,232 .. 37,035 . 37,661]. ... 37,055 |. 0 0. ..6.000 |. ....06/16/2008 . .01/15/2029 ..
3136B5-0E-8 ..... FNR 2019-45 CL - CMO/RMBS . 1.4 ... L A71,191 ) 171,218 ... .. 152,158 ... L 171,738 ... 0 .0 .. 3.000 ....07/16/2019 ...|[....08/25/2049 ...|...
3136B8-AK-5 ..... FNR 2019-83 NC - CMO/RMBS . 1.A ... 489,688 |... ...500,000... 382,221]... 491,990 |.... 0 .0 . 2.500 ....01/07/2020 ...|....01/25/2049 ...|...
3136BA-2\-3 ..... FNR 2020-45 KB - CMO/RMBS . 1.4 ... ....3,056,406 |... 3,000,000... ....2,231,393... .. 3,040,500 |.... 0 .0 .. 2.000 ...06/03/2020 ...|....07/25/2050 ... |...
3136BA-P3-2 ..... FNR 2020-43 BY - CMO/RMBS ... 1.A ... 1,704,469 |... .. 1,664,419]... .. 1,390,807 [.....cccunnn 1,702,815 |.... 0 .0 . 2.000 ...06/16/2020 ... |....10/25/2048 ...|...
3136BA-PD-0 ..... FNR 2020-40 NB - CMO/RMBS . 1.A 1,017,656 1,000,000 ... 734,406 |. ..1,012,737 |. 0 0. ..2.000 |. ....05/06/2020 .
3136BG-UX-7 FNR 2021-61 LA - CMO/RMBS 1.A .2,194,332 .2,104,244 1,903,406 . ..2,172,034 |. 0 0. ..2.500 |. ....08/05/2021 .
3136BP-L0-2 . FNR 2022-85 BA - CMO/RMBS . 1.A .2,179,229 2,181,308 2,207,489 |. ..2,176,670 |. 0 0. ..5.500 |. 127,037 |....11/17/2022 .
3136BP-RJ-2 ..... [FNR 2022-84 A - CMO/RMBS .. 1.A 1,512,013 1,496,117 1,521,039 .. 1,504,749 |. 0 0. ..5.500 |. .. 85,331 |....11/20/2022 .
3136BU-PL-8 ..... FNR 2024-103 GV - CMO/RVBS 1.A 11,363,958 11,168,509 .. 11,512,952 . .11,332,214 |. 0 0. ..5.500 |. . 409,512 |....04/08/2025 .
3136BU-23-7 ..... FNR 2025-11 BL - CMO/RMBS . 1.A .. 33,075,567 33,371,478 .. 33,580,906 |. .33,088,189 |. 0 0. ..5.500 |. ,376,573 |....03/26/2025 .
3137FQ-PD-9 ..... [FHR 4943 ML - CMO/RWBS .. 1.A ... 295,313 .300,000 255,738 |. 0 0. ..2.500 |. ....01/08/2020 . .
3137FU-B5-2 ..... FHR 4994 AV - CMO/RMBS .. L. 1AL ... 371,250 |... .360,000... ...301,1481... .0 ... .0 . 2.000 ....07/08/2020 ...|[....12/25/2045 ...|...
3137FV-EJ-7 ..... FHR 5000 BW - CMO/RMBS . LA 1,652,129 ... ... 1,494,003(... .. 1,058,457(... .0 ... .0 .. 2.000 ....07/17/2020 ...|....08/25/2050 ... |...
3137FY-TN-6 ..... FHR 5096 C - CMO/RMBS ... 1A ... . 1,271,278 |... ... 1,290,177 ... 966,618 .............. 1,270,171 |.... 0 . .0 . 1.500 ...03/24/2021 ... |....04/25/2051 ... |...
3137H8-HX-2 FHR 5248 HB - CMO/RMBS .. 1.4 ... 1,083,384 |... .. 1,067,579... . 1,073,478t 1,075,168 |.... 0 .. (2,960) |... .0 .. 4.500 ...07/08/2022 ...|....08/25/2052 ... |...
3137H8-K8-3 ..... [FHR 5249 AB - CMO/RWBS .. 1.A 1,019,066 1,020, 142 1,012,212. ..1,018,490 |. 0 .(193) 0. ..4.000 |. ....08/09/2022 . .11/25/2051 ..
3137H9-DC-0 ... FHR 5270 AB - CMO/RMBS .. 1.4 ... 1,408,515 |... ... 1,411,603(... 1,433,632]ceeeeneee 1,407,783 |.... 0 ...(366) |... .0 .. 5.500 ...10/26/2022 ...|....01/25/2049 ...|...
3137HA-HO-0 ... FHR 5339 AL - CMO/RMBS .. 1A ... 301,400 |... ...320,000... 329,180 ... 307,513 |.... 0 s .0 . 5.500 ....11/02/2023 ... |....09/25/2053 ... |...
3137HD-XE-5 ... FHR 5443 CY - CMO/RMBS .. 1.4 ... 3,452,727 |... 3,400,000 ... ... 3,418,829|... .. 3,444,794 |.... 0 ... (6,303) |... .0 .. 5.500 ...08/29/2024 ...|....08/25/2054 ... |...
3137HD-YU-8 ..... FHR 5440 LQ - CMO/RMBS .. 1A ... 6,793,654 |... .. 6,683,9%... ... 6,827,203(.......cceeens 6,765,122 |.... 0 .. (24,503) |... .0 . 6.000 ....401,040 |....10/29/2024 ...|....07/25/2054 ...|...
S137THF-7A-7 ..... FHR 5438 DY - CMO/RMBS 1.A 4,142,684 4,101,667 .4,153,963 . ..4,134,561 |. 0 0. ..5.500 |. . 225,592 |....10/04/2024 .
3137HF-CT-0 ..... FHR 5444 BY - CMO/RNBS 1.A .2,524,902 2,500,000 .2,522,313). ..2,519,494 |, 0 0. ..5.500 |. . 137,500 |....08/22/2024 .
3137HJ-DQ-7 . FHR 5504 BL - CMO/RMBS . 1.A 30,436,293 .. 30,636, 151 . .30,232,159 |. 0 0. ..5.500 |. ,255,497 |....03/26/2025 .
313978-C5-1 ..... [FNR 2011-36 DB - CMO/RMBS . 1.A . 12,180 L 12,127, 0 0. ..3.000 |. ....10/18/2013 .
31397U-28-8 ..... FNR 2011-58 AL - CMO/RMBS 1.A 11,701 . 11,659]. 0 0. ..3.500 |. ....10/15/2013 . .
3140EV-VF-1 ..... FN BC1513 - RMBS 1A ... 2,722,338 ... ... 2,427,150 (... 0 .0 . 3.000 ...09/20/2017 ...|....08/01/2046 ...|...
3140FX-C7-5 ..... FN BFO093 - RMBS ... 1.4 ... 1,433,602 ... .. 1,324,810(... 0 .0 .. 3.500 ....08/08/2017 ...|[....05/01/2056 ...|...
3140HA-XB-1 ..... FN BJ8773 - RUBS ... 1A ... ... 460,9421... 0 .0 . 3.000 ....10/21/2019 ...|[....09/01/2049 ...|...
3140JC-A4-6 FN BM7226 - RMBS ... 1.4 ... .. 3,264,116 ... 0 .0 .. 5.090 ....09/05/2023 ... |....05/01/2053 ... |...
3140JC-CR-3 ..... [FN BM7279 - RMBS . 1.A 1,201,433 0 0. ..5.019 |. ....10/19/2023 .
3140JP-M9-3 ..... [FN BN6683 - RMBS . 1.A .518,854 0 0. ..3.500 |. ...07/19/2019 .
3140L0-D8-7 ..... [FN BR1926 - RMBS . 1.A 1,447,272 .1,399,598 0 0. ......2.000 |. ...01/08/2021 . .
3140M2-SK-9 ..... FN BU1421 - RMBS . 1.A ... ....4,904,451 |... .5,499,998 ... 0 0 0 e 3.000 ....12/09/2025 ... |....01/01/2052 ...|...
3140MA-T7-9 ..... FN BU8673 - RMBS ... 1A ... ....1,026,343 |... 1,033,611... 0 0 |0 4.000 ....06/05/2022 ...|....05/01/2052 ...|...
3140N9-UX-2 ... FN BX5097 - RMBS ... 1.A ... ...605,79 ... .0 .0 .. [V T 5.500 ....06/21/2023 ... |....02/01/2053 ... |...
314007-SL-2 ..... FN CA0522 - RIBS 1.4 ... 471,313). .. 420,943l 459,560 i 0 [ 0 |..... 3.000 ...01/10/2018 ...|[....10/01/2047 ...
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314006-5K-9 ..... FN CA8949 - RVBS TA s 1,969,854 |............ 1,908,427 (............ 1,644,475]....eennnnnene 1,969,526 |...eevvvvrnnnnns 0 eeeennn (1,673) [euvvvrnnninnnnns (VR RN | B R 2.500 |...... 2101 [MON oo Joveiiieeiiinnn 3,976 ....03/30/2021 ... |[....02/01/2051 ...
31400G-N0-6 ..... FN CA8498 - RMBS . 1.4 ... ....1,287,029 |... ... 1,191,59... . 1,027,160 |....cceenenn 1,238,851 |.... 0 ....(486) |... 0 |0 e 2.500 |...... 2.009 [MON ..eco Joemnnnieeeennnnn 2,483 |.. ....05/19/2021 ... |[....01/01/2051 ...|...
31400G-RN-9 ... FN CA8592 - RMBS . 1.A ... ... 1,478,610 |... 1,421,740 ... 1,228,707 [ 1,475,912 |.... 0 ...(427) |... 0 [0 2.500 |...... 2.019 [MON ..o Jovvnniiiiiinnns 2,92 |.. ....06/15/2021 ...|[....01/01/2051 ...|...
314006-UN-7 ..... FN CA8687 - RMBS ... 1.4 ... ....1,372,335 |... ... 1,365,508... s 1,114,958 1,371,782 |.... 0 0 |0 e 2.000 |...... 1.939 ....03/04/2021 ... |[....01/01/2051 ...|...
31400N-QU-9 ..... FN CB3166 - RMBS ... 1A ... .. 19,452,149 |... .. 22,401,035(... .. 20,025,570 ... ... 19,427,135 |.... 0 0 |0 3.000 |...... 4.920 ....11/21/2024 ... |....03/01/2052 ...|...
31400P-EY-9 ..... FN CB3750 - RMBS . 1.4 ... 1,112,760 |... ... 1,090,858... 1,072,261 1,109,836 |.... 0 0 |0 e 4.500 |...... 4.185 ...05/20/2022 ...|....06/01/2052 ...|...
31400P-FZ-5 ..... FN CB3783 - RVBS . 1A ... ....1,359,977 |... ... 1,458,787|... 1,398,717 [ 1,358,561 |.... 0 NV R | I R 4.000 |...... 5.143 ....06/25/2024 ...|....06/01/2052 ...|...
31400P-H2-6 FN CB3848 - RMBS . 1.4 ... ....2,530,191 [... .. 2,587,190 (... .. 2,410,040 (......ccee.enn 2,533,764 |.... 0 0 |0 e 3.500 |...... 3.785 ....06/07/2022 ...|....06/01/2052 ...|...
31400P-PY-7 . FN CB4038 - RVBS . 1.A 1,057,427 1,056,107 1,068,242 . .. 1,056,992 |. 0 0. ..5.000 |......4.970 ....09/15/2022 . .06/01/2052 .
31400P-RK-5 ..... [FN CB4089 - RMBS . 1.A 1,148,158 1,160,030 1,110,469 |. ..1,149,089 |. 0 0. ..4.000 |......4.140 ....07/08/2022 . .07/01/2052 .
314000-BT-1 ..... [FN CB4549 - RWBS . 1.A 1,888,704 1,950,888 1,914,285 ..1,892,874 |. 0 0. ......4.500 |......5.044 ....12/21/2023 . .09/01/2052 ..
31400R-HX-4 ..... FN CB5645 - RMBS . 1.4 ... 946,606 ... ... 946,458 ... 965,338 ... 945,990 |.... 0 0 |0 e 5.500 |...... 5.481 ...02/21/2023 ... |....02/01/2053 ... |...
31400R-R2-1 ..... FN CB5904 - RMBS . 1.A ... .. 1,083,648 |... 1,070,269 ... .. 1,09,347(... 0 0 0 5.500 |...... 5.238 ....03/15/2023 ... |....03/01/2053 ...|...
31400S-A6-8 ..... FN CB6328 - RMBS . 1.4 ... ... 546,654 /... 0 0 0 [ 6.000 |...... 5.870 ....07/11/2023 ...|[....05/01/2053 ... |...
31400T-0Z-5 ..... FN CB7671 - RMBS ... 1A ... ... 1,281,042(... 0 0 0 5.000 |...... 5.115 ....01/03/2024 ... |....12/01/2053 ...|...
3140W0-22-7 ..... FN FAO791 - RMBS ... 1.4 ... .. 13,423,006 ... . ....12,793,089 |.... 0 0 |0 e 4.500 |...... 5.365 ....08/27/2025 ...|....02/01/2054 ...|...
3140W0-AZ-8 ..... FN FA0023 - RMBS ... 1.A ... . o 1,085,230 1,036,331 |.... 0 0 |0 3.000 |...... 4.887 ....12/17/2024 ... |....04/01/2052 ...|...
3140W0-QP-3 ..... FN FA0461 - RMBS ... 1.4 ... ....5,530,379 |... +...5,566,533|.....ccennnnns 5,530,725 |.... 0 0 |0 e 4.500 |...... 4.5% ...06/30/2025 ... |....01/01/2040 ...|...
3140XA-20-1 ... FN FM7088 - RMBS ... 1A ... ....2,736,331 |... :2,272,8% ... ..2,732,592 |.... 0 0 0 2.500 |...... 2.043 ....06/22/2021 ... |....05/01/2051 ...|...
3140XA-GK-2 ..... FN FM6501 - RMBS . 1.A ... 916,343 .769,018 ..925,298 |. 0 . 0. ..2.500 |......2.010 ....03/18/2021 . .03/01/2051 .
3140XB-22-2 ..... FN FM7991 - RMBS . 1.A 3,101,816 2,556,079 ..3,087,856 |. 0 . (4,083) 0. ..2.500 |......2.018 ....07/27/2021 . .07/01/2051 .
3140XB-X7-0 ..... FN FM7901 - RMBS . 1A .1,518,426 1,250,805 ..1,511,876 |. 0 . (1,404) 0. ..2.500 |......2.008 ....07/07/2021 . .07/01/2051 .
3140XC-B8-0 ..... FN FM8162 - RMBS . 1A .1,453,197 1,193,041 . 1,449,453 |. .0 . (1,296) 0. ..2.500 |. 1.942 ....07/29/2021 . 07/01/2051
3140XC-JP-4 ..... [FN FMB369 - RMBS . 1.A 2,181,208 2,091,032 1,798,007 |. ..2,175,327 |. .0 . (1,320) 0. ..2.500 |......2.002 ...08/10/2021 . .08/01/2051
3140XH-4D-6 ..... FN FS2619 - RVBS . 1A ... 1,232,290 ... ... 1,224,636 ... . 1,230,438 ... 1,230,634 |.... 0 .0 . 5.000 |...... 4.891 ...04/05/2023 ...|....08/01/2052 ...|...
3140XH-BG-1 ..... FN FS1838 - RMBS ... 1.4 ... ....4,897,362 |... .5,499,999 ... 4,923,105 (... 4,897,484 |.... 0 .0 .. 3.000 |...... 4.635 ....12/09/2025 ... |....12/01/2051 ...|...
3140XH-WC-7 ..... FN FS2442 - RIBS .... 1A ... 1,143,671]... ..1,004,808(.............. 1,148,865 |.... 0 .0 . 4.000 |...... 3.921 ....08/05/2022 ... |....07/01/2052 ...|...
3140XJ-X8-1 ..... FN FS3402 - RMBS . 1.4 ... L792,775)... ... 795,733 (... .. 788,288 |.... 0 .0 .. 5.000 |...... 5.098 ....05/01/2023 ... |[....11/01/2052 ...|...
3140XM-AY-2 ..... FN FS5422 - RIBS . 1A ... . . L411,527 ... .. 405,59 |... 0 .0 . 4.500 |...... 5.293 ....12/08/2023 ...|....08/01/2053 ...|...
3140XM-R5-7 ..... FN FS5907 - RMBS . 1.4 ... 302 694 |... ... 315,152|... 324,874]... 0 .0 .. 5.500 6.292 ...10/03/2023 ... |....09/01/2053 ... |...
3140XM-X8-4 ..... FN FS6102 - RMBS . 1.A .1,250,794 1,275,489 1,278,004 . 0 0. ..5.000 |......5.349 ....12/19/2023 . .10/01/2053 .
3140XM-Y5-9 ..... FN FS6131 - RVBS . 1.A 7,769,813 9,267,015 .7,919,299|. N 0 0. ..2.500 |......4.750 ....07/30/2024 . .03/01/2052 ..
3140XN-5E-0 ..... FN FS7144 - RVBS . 1.A .. 14,055,339 17,644,993 14,400,034 . 14,134,381 |. 0 0. ..2.000 |......4.731 ....06/25/2024 . .03/01/2052 ..
3140XN-S4-7 ..... [FN FS6838 - RMBS . 1.A .. 12,972,127 13,150,897 .. 13,375,664 . 12,979,451 |. 0 0. ..5.500 |......5.800 ....12/19/2024 . .11/01/2053 .
3140XP-PF-0 ..... [FN FS7621 - RMBS . 1.A .9,529,646 11,916,712 9,777,067 |. ..9,584,695 |. 0 0. ......2.000 |......4.727 ....06/25/2024 . .01/01/2052 .
3140XR-RA-5 ..... FN FS9480 - RMBS . 1.4 ... ....1,924,376 |... ..2,243,527 |... 1,993,527 [ 1,936,951 |.... 0 0 |0 e 3.000 |...... 5.054 ...12/19/2024 ...|....05/01/2051 ...|...
31418C-CP-7 ..... FN MA2777 - RMBS . 1A ... 711,029 |... ... 723,004 /... 648,626 |... 702,129 |.... 0 0 |0 3.000 |...... 3.436 ....01/22/2018 ...|....10/01/2046 ...|...
31418C-T9-5 ..... FN MA3275 - RMBS . 1.4 ... ....1,305,655 |... 1,328,489|... ....1,202,433... .. 1,204,759 |.... 0 0 |0 e 3.000 |...... 3.375 ....01/29/2018 ...|[....02/01/2048 ...|...
31418D-2N-1 ... FN MA4380 - RMBS . 1A ... ... 1,184,151 ... .. 1,127,930(... ... 1,006,096 .............. 1,192,277 |.... 0 0 |0 3.000 |...... 2.310 ....07/08/2021 ...|[....07/01/2051 ...|...
31418D-4X-7 ..... FN MA4437 - RUBS . 1.4 ... .. 14,634,592 |... .. 18,437,281|... .. 15,034, 113... 14,722,130 ... 0 0 |0 e 2.000 |...... 4.714 ....06/25/2024 ...|....10/01/2051 ...|...
31418D-6B-3 ..... FN MA4465 - RVBS . 1A ... .. 16,360,509 |... 20,611,665/... .. 16,777,935(... ...16,473,075 |.... 0 0 0 2.000 |...... 4.69 ...06/25/2024 ... |....11/01/2051 ...|...
31418D-C6-7 ..... FN MA3692 - RMBS . 1.A ... 245,501 |... ... 240,099 ... 224,307 |... 257,770 |.... 0 0 0 3.500 |...... 2.450 ....07/15/2019 ...[....07/01/2049 ...|...
31418D-YC-0 ..... FN MA4306 - RMBS ... 1A ... ....1,321,458 |... 1,282,385]... ..1,004,688(.............. 1,321,924 |.... 0 0 |0 2.500 |...... 2.13%2 ....03/12/2021 ... |....04/01/2051 ...|...
31418E-KT-6 ..... FN MA4805 - RVBS . 1.A .8,134,829 .8,532,455 8,368,995 |. ..8,140,706 |. 0 0. ......4.500 |......5.321 ...03/27/2025 . .11/01/2052 .
31418E-RJ-1 ... FN MA4988 - RUBS ... 1.4 ... .. 186,941 ... .187,616]... .. 189,612]....iiiiinnnnn 186,945 |.... 0 0 0 [ 5.000 |...... 5.059 ...05/01/2023 ... |....04/01/2043 ...|...
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31418F-G2-7 ..... FN MAS616 — RMBS .....ccceeeeiiiiceeeccee e CF...... LA e 1,662,625 [......eeeee 1,579,777 |evvveeens 1,681,906 (.........ce.. 1,552,018 [.ovvvvviiiiinnns 0 Joeeeeeeens (V70 F 0 e 0 ... 4.500 |...... 4.907 [MON .oove oo 5,924 |l 35,616 |....06/10/2025 ...|....02/01/2040 ...{[........... 1,784 |............
31418F-G2-7 ..... FN MAS616 — RMBS .......cccceeiiiiiiiiiiiiiiiiiiiiiiiiiisis e e 1A e, 7,952,300 |............ 8,008,611]............ 8,019,401).............. 7,951,151 | [ PP (1,149) [oovvvennnnnnnnees [ PP 0 ... 4.500 |...... 4.646 [MON ..o [ooeeeeeiennnns 30,032 |...coeunnnnns 180,194 |....06/27/2025 ...]....02/01/2040 ...|[........... 9,046 |............
1039999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 391,468,459 414,987,948 388,924, 183 391,945,937 0 282,905 0 0| XXX 14,125,388 XXX XXX
03466T-AA-5 ... AOMT 257 A1 - RMBS ... .. 1LAFE ..|.. .. 13,497,730 |... .. 13,392,084 ... .. 13,534,522|... ... 13,403,212 |.... .0 . .. (4,518) |... 0 [0 5.509 .266,002 |....08/26/2025 ... |....06/25/2070 ...|...
03466U-AA-2 ..... AOMT 258 A1 - RMBS . 1.AFE .. .3,439,799 .3,439,862 3,467,069 . ..3,440,016 | .0 217 0. ..5.410 |. .. 77,540 |....07/14/2025 . 07/25/2070
03466V-AA-O ... AOMT 259 A1 - RMBS . .. 1.AFE .. 7,870,212 7,870,326 .7,903,942|. ..7,868,807 |. .0 . (1,405) 0. L5141 | . 134,871 |....08/15/2025 . 08/25/2070
034937-AA-0 ..... AOMT 2025-6 A1 - RMBS .. 1.AFE .. .4,236,580 4,236,600 4,274,664 |. .. 4,233,461 | .0 . (3,119) 0. ..5.515 |. . 136,295 |....05/22/2025 . 04/25/2070
105700-AE-1 ..... BRAVO 2025-Nau4 A1 - RUBS . 1.AFE .. .2,520,179 .2,49%,165 2,517,478 ). ..2,519,120 |. .0 . (1,059) 0. ..5.613 |. ...08/27/2025 . .02/25/2065
12676K-AC-7 ..... COLT 2511 A1 - RUBS ..... 1.AFE .. .7,759,863 7,760,000 .. 7,759,398 |. .0 0. ......5.053 [......4.974 |MON ..... |oeoereennnnn. 98,028 |, ... 11/06/2025 . 11/25/2070 .
196479-C3-1 ..... COLORADO HSG & FIN AUTH ... 1.BFE . ...525,442]... .0 . 0 [0 3.030 ....08/17/2017 ...|....09/01/2047 ...|...
196480-2R-7 ..... COLORADO HSG & FIN AUTH ... 1.AFE . . .612,273]... .0 | 0 [0 5.250 ....04/06/2023 ...|....08/01/2083 ...|...
196480-GG-6 ..... COLORADO HSG & FIN AUTH ... 1.BFE . ... 550,200 |... .552,107 ... .0 | 0 [0 2.350 ...06/10/2020 ...|....04/01/2050 ...]|...
196480-K3-0 ..... COLORADO HSG & FIN AUTH ... 1.B FE . .. 1,085,587 |... 1,085,587 ... .0 | 0 [0 4.650 ....07/16/2022 ...|....10/01/2082 ...]|...
196480-N7-8 ..... COLORADO HSG & FIN AUTH ... 1.AFE . ...907,771)... .0 | 0 [0 5.700 ....11/02/2022 ...|....03/01/2053 ...|...
196480-79-8 ..... COLORADO HSG & FIN AUTH 1.AFE . ...672,417)... .0 | 0 [0 5.125 ....02/02/2023 ...|....06/01/2083 ...|...
19689D-AA-7 ..... COLT 258 A1 - RUBS ....... 6,485,472/... .0 | 0 [0 5.480 ....07/24/2025 ...|....08/25/2070 ...|...
36171H-AA-T ... GCAT 25NQM2 A1 - RMBS ... 1,702,623 ... .0 . 0 [0 5.604 ....08/28/2025 ... |....04/25/2070 ...|...
36270F-AZ-6 ..... GSMBS 23PJ3 A16 - RMBS . .504,768 .0 0. ..5.500 |. ...05/24/2023 .
36830R-All-0 GCAT 22INV3 2A5 - RMBS .1 353,5% .1,363,395 1 323,270|. .0 0. ..4.500 |. ...08/22/2022 .
36831R-AC-3 . GCAT 25NQM7 A1 - RWBS ... .1,343,892 1,343,898 1,347,326 |. .0 0. ......5.036 |. ....11/21/2025 . .
46594C-AC-2 ..... JPUMT 2025-7MPR A1B - RMBS .. . .. 6,708,512]... .. 6,704,137]... .0 . 0 [0 5.239 ....08/19/2025 ... |....02/25/20%6 ...|...
465978-AN-6 ... JPUMT 2023-1 A4A - RMBS ... 1.4 . .900,839]... ...894,842]... .0 | 0 [0 5.000 ....01/10/2023 ...|....06/25/2083 ...|...
46655N-AG-5 ..... JPUNT 227 1A5 - RMBS 1.A . .585,000]... ... 408,974]... .0 | 0 [0 3.000 ....12/07/2023 ...|....12/26/2083 ...|...
46655N-CS-7 ..... JPUNT 227 24A - RWBS ... 1.4 . 1,390,850 ... .. 1,333,769]... .0 | 0 [0 4.000 ...08/04/2022 ...|....12/26/2053 ...|...
46655V-BD-3 ..... JPINT 228 A12 - RUBS ... 1.A . ...845,370]... .0 | 0 [0 4.500 ....07/21/2022 ...|....01/25/2083 ...|...
46656R-AN-0 ..... JPINT 2023-3 A4B - RMBS 1.4 . ... 442,155]... .0 | 0 [0 5.500 ....04/21/2023 ...|....10/27/2083 ...|...
552732-AA-T ..... MFRA 2021-INV2 A1 - CMO/RMBS .. 1.A . .4,265,583 ... .0 | 0 [0 1.906 ...10/04/2024 ...|....11/27/20%6 ...|...
57419R-GH-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 1.AFE . ... 248,977)... .0 . 0 [0 4.000 ....08/14/2013 ...|....07/01/2043 ...
604160-GX-6 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 1,204,582 N .0 0. ..3.000 |. ....00/13/2017 . 10/01/2047
60416Q-HX-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . . 781,889 . 781,889 |. .0 0. ..2.450 |. ...05/14/2020 . 06/01/2050
604160-HY-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2,163,883 ..2,163,883 |. .0 0. ......1.920 |. ....08/07/2020 . .09/01/2050
60416Q-HZ-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... ...659,787]... .0 . 0 [0 1.680 ...11/10/2020 ... |....12/01/2050 ...
604160-JA-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... ... 399,704 /... .0 0 0 1.580 ....02/11/2021 ...|....02/01/2051 ...
60416Q-JC-9 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... 1,514,856 ... . . .0 | 0 [0 2.050 ....08/11/2021 ...|[....09/01/2051 ...|... ..
604160-JE-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 1,256,347 ... .. 1,216,024/... .0 0 0 4.450 ....08/24/2022 ...|....10/01/2062 ...|...... 1,403,657 |..
60637B-B6-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... ...609,532]... 483,495 ... .0 | 0 [0 1.850 ...10/16/2020 ...|....11/01/2050 ...|......... 610,471 |..
613357-BA-9 ..... MONTGOMERY CNTY MD LTD OBLIG .. 1,550,000 ... .. 1,550,643]... .0 | 0 [0 3.900 ....11/08/2018 ...|....05/01/2027 ...|...... 1,580,225 |..
61775J-AF-0 ..... MSRM 232 A4 - RWBS ... 178,537]... .0 | 0 [0 6.000 ....07/19/2023 ...|....06/25/2053 ...
61775Q-AJ-6 ..... MSRM 2023-3 A5 - RMBS ... ...200,000]... .0 . 0 [0 6.500 . ....10/27/2023 ...|....09/25/2053 ...|...
61779B-AA-4 ..... MSRM 25NQM5 A1 - RMBS 3,961,850 .0 0. ..5.439 |. .. 89,785 |....07/17/2025 . .07/25/2070 .
617941-AA-7 ... MSRM 25NQM2 A1 - RMBS 1.AFE . .4,496,529 4,474,158 N .0 0. ..5.627 |. . 167,841 |....04/29/2025 . 01/27/2070
617948-AA-2 ... MSRM 25NQME A1 - RMBS .. 1.AFE . .6,227,653 6,227,713 6,248,340 |. ..6,228,524 |. .0 0. ..5.152 |. . 106,951 |....08/14/2025 . 07/25/2070
641279-NX-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV . 1.B FE . 514,852 . 514,852 451,406 ). ..514,852 |. .0 0. ..1.900 |. .9,782 |....07/17/2020 . 11/01/2044
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64972E-GL-7 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .....oovvniifornannnnnnnnis L TCFE s 500,000 |evveunninnnnns 500,000 [..cevvvennnnns 44,088|.....ccvvennnnnn 500,000 [...cevvvvnnnnnnns 0 (VR RN | B R 3.317 |...... T A VN 1\ R AR 2,764 ....06/13/2019 ...[....11/01/2034 ...|......... 508,293 |...eeunnnnns
64972E-GN-3 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI . .. 1.CFE .. ...500,000 |... .500,000]... ...400,730|... .. 500,000 |.... 0 0 |0 e 3.770 |...... 770 [MN oo e 3,142 |.. ....06/13/2019 ...[....11/01/2044 ...|...
67116M-AC-5 ..... 0BX 23J1 A3 - RWBS ... 493,073 [... .513,284]... ...500,2911... 0 0 |0 4.500 |...... 5.333 | MON ..... ....02/16/2023 ... |....01/27/2053 ...|...
67121U-AA-4 ... 0BX 25NQ13 A1 - RMBS ... ....2,629,017 |... ... 2,606,516 ... ....2,629,929... 0 0 |0 e 5.441 |...... 5.022 | MON ..... ....08/27/2025 ...|....05/26/2065 ... |...
67448E-AG-3 ..... 0BX 22INV4 A7 - RMBS .... .. 1,047,872 |... ... 1,080,106 ... .. 1,003,529 ... 0 0 0 3.500 |...... 3.979 | MON ..... ....06/07/2022 ...|....06/25/2052 ...|...
67448J-AG-2 ..... 0BX 22INV5 A7 - RMBS .... 592,098 |... ...634,107|... 606,720 ... 0 0 |0 [ 4.000 |...... 5.133 | MON ..... ...11/16/2022 ...|....10/25/2052 ... |...
6744D-AA-T7 ..... 0BX 24NQ15 A1 - RMBS . ....3,206,443 |... 3,265,116 (... ... 3,280,747|... 0 0 0 5.316 |...... 5.357 | MON ..... .. . . ....06/05/2025 ... |....10/27/2064 ...|...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV .... .. 265,000 |... .265,000... ...231,851]... 0 0 |0 e 2.650 .650 | MON ... .. .. s ....07/15/2016 ...|[....11/01/2041 ...|...
684907-IN-4 ..... ORANGE CNTY FLA HSG FIN AUTH HOMEOINER R . 246,308 . 246,308 231,638 ). .0 0. ..1.650 |. ...09/11/2020 . .09/01/2050 .
816943-BJ-2 . SEMT 2023-3 A4 - CMO/RMBS . 246,005 . 247,971 249,861 .0 0. ..6.000 |. ....08/08/2023 . .09/25/2053 ..
81744K-AD-8 ..... SEMT 2023-2 A4 - RUBS ... . ... 970,493 1,004,067 994,358 |. 0 0. ......5.000 |. ....03/09/2023 . .03/25/2053 ..
81749B-AD-3 ..... SEMT 2023-1 A4 - RMBS ... 1.A .. .. 1,055,077 |... .. 1,062,501|... .. 1,054,748(... 0 0 0 e 5.000 ....01/18/2023 ...|[....01/27/2053 ...|...
88275F-SH-3 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 209,138 |... .209,138 ... .. 192,658 ... 0 0 0 2.000 ....06/12/2020 ...|....03/01/2036 ...|...
918307-AE-9 ..... UM 21INv4 A4 - RVBS .664,068 ... 0 0 |0 e 2.500 .. .. . ....09/29/2022 ... |....12/26/2051 ... |...
92540E-AA-1 ..... VERUS 2024-1 A1 - RUBS .. ... 700,4431... 0 0 0 5.712 643 | MON ..... .. s .. .28, ....06/02/2025 ... |....01/25/2069 ... |...
92540R-AC-8 ..... VERUS 2024-9 A1 - RUBS .. 4,184,948 ... 0 0 |0 e 5.438 547 | MON ..... .. .. 18, .. .. 94, ....07/30/2025 ... |....11/25/2069 ...|...
92540U-AC-1 ... VERUS 2025-4 A1 - RMBS ... . . ... 1,314,095(... . 0 0 0 5.448 938 | MON ..... .. s .. .. 23, ....08/27/2025 ... |....05/27/2070 ...|...
95003N-AD-8 ... WFMBS 2022-INV1 A4 - RMBS LA ....1,249,094 |... .. 1,313,362]... .. 1,203,512f......cce.eees 1,261,496 0 0 0 [ 3.000 917 | MON ... .. , .. .. 39, ....05/24/2022 ... |....03/25/2052 ... |...
1059999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 115,476,095 116,345,693 114,042,046 115,627,486 0 XXX 534,519 XXX XXX 18,849,859 XXX
05594G-AA-3 ..... BSTN 25HUB A = CMBS ....eeeeeeeeeeeeeeee e eeeeee e [ e L TAFE et 1,108,680 |............ 1,100,000|............ 1,104,211 [.....cooeeeees 1,108,625 (VI PR | B I 5.062 |......4.810 [MON ..... |oeereeieeeennnns 4,640 ....12/22/2025 ... |....04/13/2041 ... |...... 1,104,640 |............
056083-AA-6 ..... BXP 2017-GM A - CMBS ... LA .. 1,470,678 |... ..1,510,000(... ..1,483,181 ... 1,496,897 |.... 0 0 3.379 4,252 .. ....04/27/2022 ...|....06/15/2039 ...[...... 1,614,252 |..
05609X-AA-9 ..... BX 22CLS A - CMBS ..... 1A 1,112,210 1,115,000 1,118,562 . ..1,112,648 |. 0. ..5.760 |. .5,352 .. ...10/06/2022 . .10/14/2039 .. 1,120,352
06427D-AR-4 . BACM 2017-BNK3 A3 - CMBS .. 1A 440,286 . 438,778 435,177 . ..438,429 |. 0. L3311 ....01/19/2018 . .02/17/2050 . 354,234
06539L-BA-7 ..... BANK 2018-BNK13 A4 - CMBS 1A .3,329,960 .3,297,193 3,272,709 |. ..3,301,274 |. 0. ..3.953 |. ...07/23/2018 . .08/17/2061 . 47,547
065402-BB-4 ..... BANK 2019-BNK18 A3 - CMBS 1A .2,019,932 2,000,000 1,938,201 . ..2,005,639 |. 0. ..3.325 |. ....05/21/2019 . 05/17/2062 ,178,969
06540C-BF-3 ..... BANK 2021-BNK35 A5 - CMBS . 1A .1,853,943 1,800,000 1,598,012 ..1,830,704 |. 0. ..2.285 |. ....07/28/2021 . .06/17/2064 ,795,813
06540Y-AH-2 ..... BANK 2020-BNK28 A4 - CMBS ... LA ....1,498,418 |... ..1,500,000... ... 1,338,205(... 1,498,657 |.... .0 ... .0 . 1.844 ....07/16/2021 ...|....03/15/2063 ... 594,172 |..
06541A-BB-5 ..... BANK 2021-BNK31 A3 - CMBS ... LA ... 1,986,077 |... 1,966,561]... ... 1,740,846 (... 1,975,923 |.... L0 e (1,997) | .0 .. 1.771 ....01/28/2021 ...|....02/18/2054 ... 795,486 |..
06541T-BA-6 ..... BANK 2020-BNK29 A3 - CMBS ... LA ....2,976,237 |... .2,946,9411... ... 2,613,412... 2,960,466 |.... L0 [ (3,104) ). .0 . 1.742 ....11/20/2020 ...|[....11/17/2053 ... 474,999 ..
065428-BC-0 ..... BANK 2021-BNK32 A4 - CMBS ... LA ....2,019,844 |... ...2,000,000... ... 1,829,073(... 2,009,324 |.... L0 e (2,299) .. .0 .. 2.349 ....03/16/2021 ...[....04/17/2054 ...|......... 942,973 |..
066043-AB-6 ..... BANKS 2024-5YR6 A3 - CMBS ... LA ....5,265,430 |... ...5,000,000... ....5,265,336 ... .0 . 6.225 ...06/27/2025 ...|....05/17/2057 ...|.........616,79%4 |..
08162R-AC-1 ..... BMARK 2021-B23 4A1 - CMBS ... LA ....2,019,902 |... ..2,000,000... ... 1,750,334(... .0 .. 1.823 ....01/29/2021 ...|....02/18/2054 ... 642,918 |..
08162R-AD-9 ..... BMARK 2021-B23 A5 - CMBS .. 1A ... 980,859 1,000,000 ... 876,496 |. 0. ..2.070 |. ....03/17/2021 . .02/18/2054 .. ,001,725
08163A-AE-3 ..... BMARK 2020-B18 A5 - CMBS 1A .1,950,391 2,000,000 1,776,600 |. ..1 974 651 |. 0. ..1.925 |. ....03/25/2021 . .07/15/2053 .. 319,219
08163E-BC-8 ..... BMARK 2021-B26 A4 - CMBS 1A .2,019,921 2,000,000 1,824,778 . ..2,009,286 |. 0. ..2.295 |. ....05/13/2021 . .06/17/2054 . 501,296
08163G-AU-4 ..... BMARK 2021-B28 A5 - CMBS .2,059,99% 2,000,000 1,767,373 . ..2,034,215 |. 0. ..2.224 |. ...08/03/2021 . .08/17/2054 . 139,697
08164D-AB-2 ..... BMARK 2025-V19 A3 - CMBS 4,142,656 4,000,000 4,132,268 |. ..4,142,072 |. 0. ......5.249 |. ....12/19/2025 . .01/17/2058 . ,320,398
096933-AC-0 ..... BMO 2025-5C9 A3 - CMBS ....7,519,538 |... ... 7,170,000... .. 7,507,467 |..ccceeennnnnn 7,517,542 |.... 0 |0 e 5.779 ....12/19/2025 ... |....04/17/2058 ...
302975-BE-6 ..... FREMF 2020-K105 B - CMBS .. ... 1,086,016 |... ...1,000,000... 951,903 ]......cuunnene 1,042,001 [.... 0 |0 3.530 ....06/16/2021 ...|[....03/25/2053 ...
302984-AS-8 ..... FREMF 2020-K104 B - CMBS .. ....2,184,531 |... ...2,000,000... ... 1,907,925(.............. 2,089,120 |.... 0 o0 e 3.531 . ....06/09/2021 ...|[....02/26/2052 ...
36250S-AD-1 ... GSMS 2018-GS10 A4 - CMBS .. ....4,039,825 |... ...4,000,000... 03,925,769 ... 4,007,626 |.... 0 |0 3.890 ....155 600 [....07/18/2018 ...|....07/12/2051 ...|...
46591A-AZ-8 ..... JPNDB 2018-C8 A3 - CMBS ... L TA L 23,170,171 |... ... 3,107,203... ... 3,087,825......cce... 3,121,636 |.... .0 .. 0 e 3.944 .. .. .... 122,561 |....02/12/2019 ...|....06/16/2051 ...|....... ..
55361A-AU-8 ..... MSWF 2023-2 A5 = CMBS ......ccevuniiiiiinnnnniniiinnnnnnns foeeeeeee e, L LA e 8,621,172 | 7,946, 117]............ 8,569,274]....ccuuunnnn. 8,478,144 [ 0 |..... 6.014 |......4.970 [MON ..... Jeeeeeneinnnns 39,823 |...oivvnnnnnns 318,586 [....04/04/2025 ...|....12/15/2056 ...]|......... 540 LAV O
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61767Y-AY-6 ..... MSC 2018-H3 A4 — CMBS ......ccvvvnniiiiiiniiieciiniinn foeeeeee e LA e 972,399 [oeiiiiiinnnnn 962,791 |.evvvniniinns 955,700 |.uvveniiiinnnnns L°1ST 0 72 I R | N R (+11723 N FORRRRUN | B AU | B RPN 3.914 [...... 3.790 [MON ..o Jovveiiieiiinnn 3,140 ....06/27/2018 ...[....07/17/2051 ...[......... 660,168 |............
95001IN-AX-6 ..... WFCM 2018-C45 A3 - CMBS ... 1.A .. ....2,419,008 |... 2,395,230 ... 2,377,324 2,396,863 |.....ccevvvneeni Joeennnnnn (2,288) [0 o0 [ 3.920 |...... 3.847 [MON ..eee |oenneieeeennnn 7,824 |.. ....06/28/2018 ...|[....06/15/2051 ...|...... 1,314,673 |..
95003D-BJ-6 ..... WFCM 2021-C60 A4 - CMBS ... L TA L ....4,119,960 |... 4,000,000... 203,565,912 4,067,392 [oovrivvinnnennnd0 Joeeennnn (12,339) [0 Jeceiiinnnl0 [ 2.342 |...... 2.004 [MON ..... .. 7,807 |.. ...07/16/2021 ...|....08/17/2054 ...|......... 847,204 |..
95004J-AC-8 ..... WFCM 2025-5C3 A3 - CMBS 1 AFE | 10,520,714 |............ 9,911,000 ....ennnees 10,494,906 ............. 10,515,931 [0 oo (4,788) [0 o0 e 6.096 |...... 4.386 [MON ... oeeeveeiaeeees 50,348 ...12/18/2025 ...|....01/17/2058 ...|...... 1,711,228 |............
1079999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 82,808,753 80,166,813 79,208,782 82,328,622 0 (163,291) 0 0 XXX XXX XXX 283,099 1,803,034 XXX XXX 24,359,740 XXX
55820C-All-5 ..... MDPK XXIX A1R - CDO .. 1.AFE ..|. ... 8,006,000 ... ...8,000,000... ... 7,996,674 .............. 7,993,219 |.... L0 e (12,781) | 0 |0 e 5.064 |...... 4.641 [ JAJO ....115,077 |....09/29/2025 ... |....03/25/2038 ...|...
6712IN-AC-6 ..... OAKC 15R A - CDO ... .. T.AFE ..|. ....8,507,205 |... ... 8,475,000... ... 8,500,628 ..........0... 8,487,969 |.... 20 fennnnnn (19,236) ... 0 0 5174 |...... 4.660 [ JAJO s .. .... 163,841 |....09/02/2025 ...|....07/20/2038 ...|...
75884Y-AK-4 ..... REG20 20R AR = CDO .....eieeerrnmnreermnnnnnnrernnnnnnnnes foonennns snnennna]es TAFE foinnnns 16,012,800 |........... 16,000,000]........... 15,995,200 |....ceunnnnes 15,993,077 [...ooeevvvnneenn0 oeeennnn [QENZL)] [ TR | I R 5.489 |...... 4.626 [JAJO ... et 190,280 [..oovvvnnnnnns 224,789 |....09/29/2025 ...|....01/15/2038 ...
1099999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated 32,526,005 32,475,000 32,492,502 32,474,264 0 (51,741) 0 0 XXX XXX XXX 361,361 503,706 XXX XXX 18,105
02008J-AD-8 ..... ALLYA 2022-1 A4 - ABS ... .. 1.AFE ..|. 255,783 |... ... 258,014 ]... 257,978 ... .0 0 |0 e 3.450 |...... 3.766 ....06/13/2022 ...|[....06/15/2027 ...[............ 7,99 |..
02589B-AE-0 ..... AMXCA 2024-3 A - ABS .... .. .AFE ..|. 1,124,049 | ,125,000... .. 1,140,332... .0 0 0 4.650 |...... 4.697 ...07/16/2024 ...|....07/16/2029 ...|...... 1,129,359 |..
05602R-AE-1 ..... BMWOT 2022-A A4 - ABS .. 1.AFE ..|. .. 212,325 ... .212,388... .0 0 |0 e 3.440 |...... 3.473 ....05/10/2022 ...|....12/26/2028 ...[.......... 25,038 |..
12664J-AC-4 ..... CNH 2022-C A3 - ABS .. T.AFE .. . 198,665 .0 0. ..5.150 |......5.936 ....10/18/2023 . .04/17/2028 . . 16,143
126660-AC-5 ..... CNH 2023-B A3 - ABS .. 1.AFE .. . 384,469 .0 0. ..5.600 |......5.671 ...09/19/2023 . .02/15/2029 ..
14043G-AD-6 ..... COPAR 2022-2 A3 - ABS .. T.AFE .. .0 0. ......3.660 |......3.690 ...08/02/2022 . .05/17/2027 .
140430-AC-6 ..... COPAR 2022-1 A3 - ABS ... .. 1.AFE ..|. . . .0 .. 0 |0 e 3.170 |...... 3.201 ....04/26/2022 ... |....04/15/2027 ...|...
140430-AD-4 ..... COPAR 2022-1 A4 - ABS ... .. 1.AFE ..|. .805 000 ... .0 0 0 3.320 |...... 3.423 ...06/09/2022 ... |....00/15/2027 ...|...
14318M-AD-1 ... CARMX 2022-3 A3 - ABS ... .. 1.AFE ..|. ..63,108]... .0 0 |0 e 3.970 |...... 4.002 ....07/12/2022 ... |....04/15/2027 ...|...
14318M-AE-9 ..... CARMX 2022-3 A4 - ABS ... .. T.AFE ..|. .750,000... .0 NV R | I R 4.060 |...... 4.095 ...07/12/2022 ... |....02/15/2028 ...|...
362585-AD-3 ... GMCAR 2022-2 A4 - ABS ... .. 1.AFE ..|. . 304,097 |... .0 0 |0 e 3.270 |...... 3.276 ...04/05/2022 ... |....04/17/2028 ...|...
3626511-AD-5 ... GMCAR 2022-3 A3 - ABS ... .. T.AFE ..|. . .0 0 0 3.640 |...... 3.665 ....07/06/2022 ...|....04/16/2027 ...|...
36265II-AE-3 ..... GMCAR 2022-3 A4 - ABS ... .. 1.AFE ..|. .270,000... . .0 0 |0 e 3.710 |...... 3.741 ...07/07/2022 ...|....12/16/2027 ...|...
39571V-AB-4 ..... GSKY 2025-2 A2 - ABS .... .. T.AFE ..|. . 375,431 ... 375,430 |.... .0 0 0 4.930 |...... 4.981 ....07/15/2025 ... |....06/25/2060 ...|...
437927-AC-0 . HAROT 2023-2 A3 - ABS .. 1.AFE .. .391,010 ..391,036 | .0 0. ..4.930 |......4.963 ...12/18/2023 . .11/15/2027 .
438123-AC-5 . HAROT 2023-4 A3 - ABS .. 1T.AFE .. . 106,304 ..106,299 |. .0 0. ..5.670 |......5.745 ....11/01/2023 . .06/21/2028 .
43815P-AD-1 HAROT 2022-2 A4 - ABS .. 1.AFE .. . 113,226 113,222). 113,224 . .0 0. ..3.760 |......3.796 ....08/15/2022 . .12/18/2028 .
438150-AC-1 HAROT 2023-3 A3 - ABS .. T.AFE .. . 184,243 185,543 . .. 184,009 |. .0 0. ..5.410 |......5.756 ....11/01/2023 . 02/18/2028
448976-AE-0 ..... HART 2024-C A4 - ABS . .. 1.AFE .. 1,450,000 1,466,715(. ..1,449,701 |. .0 0. L4440 |......4.491 ...10/08/2024 . .01/15/2031
AT787C-AC-7 ..... JDOT 2023-C A3 - ABS ... .. 1.AFE ..|. ... 487,265(... .0 .. .0 . 5.480 |...... 5.546 ....09/12/2023 ...|....05/15/2028 ...|...
477920-AC-6 ..... JDOT 2023-B A3 - ABS ... .. 1.AFE ..|. ... 257,234 ]... .0 .0 .. 5.180 |...... 5.447 ....08/22/2023 ...|....03/15/2028 ...|...
50117D-AC-0 ..... KCOT 2024-2 A3 - ABS .... .. 1.AFE ..|. 5,765,000 ... .0 .0 . 5.260 |...... 5.319 ...06/18/2024 ...|....11/15/2028 ...|...
58770A-AC-7 ..... MBART 2023-1 A3 - ABS ... .. 1.AFE ..|. ... 182,682|... .0 .0 .. 4.510 |...... 4.949 ....01/03/2024 ... |....11/15/2027 ...|...
62957C-AA-4 ..... NYCTL 25A A - ABS .. 1.AFE ..|. . 4,135,118 ... . .0 . .0 . 4.840 |...... 4.873 ....09/10/2025 ... |....11/10/2038 ...|...
65479U-AE-8 ..... NAROT 2024-A A4 - ABS ... .. 1.AFE ..|. ....5,175,586 |... 5,000,000... . 5,112,058 |.... 20 |eeennnn. (50,322) |... .0 .. 5.180 4.092 ...09/25/2024 ... |....04/15/2031 ... |...
80620B-AB-3 ..... SCCU 251 A2 - ABS ..... .. T.AFE .. .3,750,021 .3,750,324 3,760,292 |. ..3,750,138 |. .0 .. 118 0. .4.670 |......4.724 ....07/29/2025 . .11/15/2028 .
830220-AB-4 ..... Sixth Street Class A-2 - ABS .. .. 2.APL .. 911,808 911,808 926,337 |. . 911,808 |. .0 0. ..6.790 |......6.786 ....12/16/2025 . .01/15/2064 .
83022@-AD-0 ..... Sixth Street Class B-2 - ABS .. ...2.CPL .. 303,937 . 303,937 310,228 . ..303,937 |. .0 0. ..8.040 |......8.033 ....12/16/2025 . .01/15/2064 .
830220-AF-5 ..... Sixth Street Class C-2 - ABS .. ..3.BPL .. 189,961 . 189,961 195,658 |. ..189,91 |. .0 0. ..9.040 |......9.030 ...12/16/2025 . .01/15/2064 .
86746B-AA-1 ..... SNVA 23GRD1 A1 - ABS .... .. 1.B FE .. 127,097 . 130,309 133,016 |. .. 127,490 |. .0 0. ......5.750 |......6.273 ....10/18/2023 . .12/20/2050 ..
881943-AD-6 ..... TEVT 2023-1 A3 - ABS .... .. 1.AFE ..|. ... 138,526 |... . 138,536 ... ... 139,587|... 138,534 |.... .0 .0 .. L0 e 5.380 |...... 5.443 ...12/13/2023 ... |....06/20/2028 ...|... ..
89238R-AA-5 ... TPG AG ABC STRC NOTE || LP CLASS A = ABS .....coovviifoneenenennnniss C2BPL e 2,852,500 |............ 2,852,500]............ 2,852,500]......0uunnnns 2,852,500 |.....oooeevenenn ooiiiiiinnins [ U [ 0 |..... 6.500 |...... 6.500 ...11/28/2025 ...|....03/30/2035 ...|...... 2, 898 338 |nnns
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89238R-AB-3 ..... TPG AG ABC STRC NOTE || LP CLASS B - ABS .. 3.BPL .. ...815,000 |oevvenniinnns 815,000 ...815,000 NV N 0 [..... 8.000 |[...... 8.000 | JAJO ....11/28/2025 ...|....08/30/2035 ... [......... 831,119 [............
981630-AD-1 ..... WOART 2022-B A3 - ABS oo TAFE s 38,666 |..covvnneaanen 38,671].... o0 (VI 3.250 |...... 3.274 | MON ..... ....05/24/2022 ... |....07/15/2027 ...
981630-AE-9 ..... WOART 2022-B A4 - ABS .... L TAFE s 1,349,660 |............ 1,350,000 [......cceen. 1,347,787 | cevennne e 1,349,961 el v 79 feiniinnnl0 [0 0000030440 e, 3.471 [MON ..... ....06/24/2022 ... |....03/15/2028 ...
98163T-AD-5 ..... WOART 2022-C A3 - ABS . 1.AFE .. .. 53,019 |. o 53,028] e 53,005 [ 53,028 0 el 0 [0 [ 3.660 .. 3.690 [MON ..... ....08/02/2022 ...|[....10/15/2027 ...|.
98164N-AE-5 ..... WOART 2024-C A4 - ABS . J1AFE L ... 659,984 | 660,000].... . 667 699)....cooeeen...669,988 [0 |4 0 [0l 40440 L 4.482 | MON ..... ...08/13/2024 ... |....05/15/2030 ...
1119999999. Subtotal - asset- backed securities - flnanC|aI asset- backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 34,243,921 34,083,791 34,390,863 34,190,084 0 (47,368) 0 0 XXX XXX XXX 141,414 1,178,900 XXX XXX 7,522,323 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 690,930,497 714,095,035 682,253,413 690,957,609 0 138,097 0 0 XXX XXX XXX 2,809,531 21,228,611 XXX XXX 51,156,039 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX 0 XXX XXX 0
29375R-AC-0 ..... EFF 242 A3 - ABS O O 6,190,313 |....ceeeeenn 6,000,000]............ 6,098,304 ... 6,087,727 |ovvvvrvrvnnnnnnn0 oeeennn (81,293) NV N (VI I 5.610 |...... 4.198 .... 336,600 |....00/25/2024 ...|....04/20/2028 ...[......... 190,041
380120-AD-0 ..... GMALT 2024-3 A3 - ABS . . ,524,701 |. .. 2,525,000 (. ,529,047 |. ...2,524,899 |.. ... 163 |[... 0 | L0 |.....4.210 |...... 4.254 | MON ... . 106,302 |....09/24/2024 ...|....10/20/2027 ...|. 157,698 |........ 0.
858933-AD-6 ..... SFUEL 25B A4 - ABS L LAFE s 5,969,673 [............ 5,970,000{............ 6,015,056 ... 5,969,714 .4 0 0 [..... 4.290 |...... 4.331 | MON ..... 85,371 |....08/12/2025 ...|....06/20/2029 ...|...... 1,508,302 |........ 0.0
1519999999. Subtotal - asset-backed securities - non- flnanC|aI asset—
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 14,684,687 14,495,000 14,642,407 14,582, 341 0 (81,089) 0 0 XXX XXX XXX 21,359 528,273 XXX XXX 1,856,040 XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 14,684,687 14,495,000 14,642,407 14,582, 341 0 (81,089) 0 0 XXX XXX XXX 21,359 528,273 XXX XXX 1,856,040 XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1889999999. Total - asset-backed securities (unaffiliated) 705,615,184 728,590,035 696,895,820 705,539,949 0 57,008 0 0| XXX XXX XXX 2,830,890 21,756,884 XXX XXX 53,012,080 [ XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 705,615, 184 728,590,035 696,895,820 705,539,949 0 57,008 0 0 XXX XXX XXX 2,830,890 21,756,884 XXX XXX 53,012,080 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 1,158,696,723 1, 188,453,279 1,136,930,399 1,159,683, 125 (325,639) 1,020, 188 156,497 0 XXX XXX XXX 6,891,729 37,489,945 XXX XXX 440,138,133 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 685,024,962 1B..$........... 13,399,691 1C..$ ... ..2,042,091 1D . e 0 1E.S i, 0 1F.S e, 0 1G.8 i, 0
1B 2A..$ .. 911,808 2B..$.. ...2,852,500 2C..$ .303,937
1C 3A..$ .. ...0 3B..%.. 1,004,961 3C..$
1D 4A .8 .. 0 4B.. .0 4C .8
1E 5A...$ ... 0 5B 5C..$..
1F 6. $ .0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 19 20
7 8 10 11 12 13 14 15 16 17 18 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Restricted Number Value Adjusted Obtain Amount Nonadmitted Valuation (Amor- | Temporary |Book/Adjusted| Adjusted | Admin-
Identi- Asset of Per Carrying Fair Received Declared Declared But [ Cumulative | Increase/ | tization)/ |Impairment |Carrying Value| Carrying |istrative Date
fication Description Code Shares Share Value Value Fair Value Actual Cost During Year | But Unpaid Unpaid Undeclared | (Decrease) | Accretion |Recognized| (14 + 15 - 16) Value Symbol | Acquired
78500B-20-5 .. [SVB FINANCIAL TRUST ......eeevvvvvvenne ferveiiiiiiiiiinns foviiiiiiiiiiiieees 4,386.000 [............... P 2,083,350 |..... 475.000 |..oevveeennnes 2,083,350 .............. 2,039,4281................. 9.485)....ciiiiiii Ofceeeiiiiiiiiieeeeen O 0 161,267 [..oevveeenenena O | [\ A 161,267 [ovvvvvennnnnnnees 0f....5.A ....[.. 11/08/2024 ..
4019999999. Subtotal - preferred stock - industrial and miscellaneous (unaffiliated)
perpetual preferred 2,083,350 XXX 2,083,350 2,039,428 9,485 0 161,267 0 161,267 0 XXX XXX
4109999999. Total - preferred stock - industrial and miscellaneous (unaffiliated) 2,083,350 | XXX 2,083,350 2,039,428 9,485 0 161,267 0 161,267 0] XXX XXX
0 XXX 0 0 0 0 0 0 0 XXX XXX

4409999999. Total - preferred stock - parent, subsidiaries and affiliates

4509999999 - Total preferred stocks

2,083,350

2,083,350

2,039,428

161,267

161,267

1.
Line
Number

P T T Y S

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Showing All COMMON STOCKS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 2 - SECTION 2

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- [ Total Changein| Change in SVO
CusIP Restricted Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admin-
Identi- Asset of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date istrative
fication Description Code Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (12-13) Value Acquired | Symbol
00287Y-10-9 ... [ABBVIE ORD ..3,334,812 ... 717,248 ....95,743 |... .0 . ... 741,280 |... 741,280 |.. ...0[.. 04/10/2014 ..{....
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. ... 778,113 ... 246,112 ... 22,491 .0 .. (135,513)|... ... (135,513) |.. ...0[.. 04/18/2013 ..|....
018802-10-8 ... [ALLIANT ENERGY ORD ... 743,649 ... 247,249 ...28,221 .. .0 . ....67,147 ...0[.. 10/03/2012 ..{....
031162-10-0 ... [AMGEN ORD .1,157,041 ... 527,545 .... 33,653 |... L0 ...0 .. 03/09/2016 ..|....
037833-10-0 ... [APPLE ORD ..1,761,653 i 282,846 | O 6,674 |... .0 . ...0[.. 01/03/2019 ..{....
09290D-10-1 ... [BLACKROCK ORD . ... 321,102 e 119,075 | 0 e 6,252 |... L0 ...0[.. 01/10/2019 ..{....
125896-10-0 ... | CMS ENERGY ORD .... 489,510 .... 166,633 ....15,190 .0 . ...0[.. 1071272012 ..{....
166764-10-0 ... | CHEVRON ORD .... .... 190,513 e 105,563 |ovveiiciiin 0 e 8,550 L0 ...0 .. 02/09/2018 ..|....
17275R-10-2 ... | CISCO SYSTEMS ORD .. .... 539,210 .... 176,030 11,410 .0 . ...0[.. 09/22/2015 ..|....
30161N-10-1 ... [EXELON ORD ..... .610,260 |.. . 375,718 |.. .0 0 [.. 02/05/2018 ..
30231G-10-2 ... [EXXON MOBIL ORD . .. . 577,632 |.. . 377,552 |.. .0 0 [.. 03/29/2022 ..
437076-10-2 ... [HOME DEPOT ORD ..... . 344.100 |.. . 289,044 |.. 178,995 |.. .0 0 [.. 02/28/2020 ..
478160-10-4 ... [ JOHNSON & JOHNSON ORD .. .1,941,191 ... 712,605 .0 . ...0[.. 02/04/2014 ..|....
539830-10-9 ....[LOCKHEED MARTIN ORD . 338,569 L0 ...0 .. 02/04/2013 ..|....
55339C-10-9 ... [MNEQ HOLDINGS .0 . ...0[.. 11/08/2024 ..|....
580135-10-1 ... [MCDONALD'S ORD ... .1,561,769 .... 582,701 L0 . . ...0[.. 11/04/2016 ..|....
58933Y-10-5 ....[MERCK & CO ORD .. ..1,289,435 .. 473,467 .0 . . ....70,805 |.. ...0[.. 02/08/2013 ..|....
594918-10-4 ....[MICROSOFT ORD ... 846,335 L0 ....108,710 |... .. 108,710 ...0 .. 07/19/2016 ..|....
595017-10-4 ... [MICROCHIP TECHNOLOGY ORD .... . . ,293,516 ... 354,766 .0 . 129,311 L ...129,311 ...0[.. 12/14/2010 ..{....
65339F-10-1 ... [NEXTERA ENERGY ORD ... ....26,900.000 |.... s ... 582,578 L0 ... 231,071 ... 231,071 |.. ...0 .. 11/29/2023 ..|....
704326-10-7 ... [PAYCHEX ORD . .12,390.000 | 1,389,910 . 484,678 |.. .0 (347,416) . (347,416) 0[.. 07/26/2013 ..
713448-10-8 ... [PEPSICO ORD . .10,590.000 |. 1,519,877 . 985,408 |.. .0 . (78,223) (90,439) 0[.. 11/29/2023 ..
718546-10-4 ... [PHILLIPS 66 ORD . 6,760.000 |. 872,310 . 493,291 |.. .0 . 102,144 102, 144 0 [.. 12/22/2021 ..
742718-10-9 ... [PROCTER & GAMBLE ORD 3,115.000 |. L 446,411 .. .210,451 .. .0 . (75,819) (75,819) 0 [.. 09/14/2015 ..
744573-10-6 ... [PUBLIC SERVICE ENTERPRISE GROUP ORD . .28,175.000 |. ..2,262,453 |.. 978,944 |.. .0 (118,053) . (118,053) 0 [.. 12/02/2015 ..|....
911312-10-6 ... [UNITED PARCEL SERVICE CL B ORD ..5,320.000 |.... ... 527,691 ... 536,724 .0 ...(143,161)f... ... (143,161) |.. ...0[.. 05/16/2019 ..|....
931142-10-3 .... [ WALMART ORD .33,600.000 |.... . ..3,743,376 ... 641,326 .0 ....707,616 |... .. 707,616 ...0[.. 11/13/2015 ..{....
94106L-10-9 ... [WASTE MANAGEMENT ORD ... ..7,000.000 |.... ...1,537,970 |........ 219.710 |.. ..1,537,970 ... 314,302 L0 .. ... 125,440 |... ...125,440 ...0|.. 04/27/2016 ..|....
98389B-10-0 ... [XCEL ENERGY ORD ...eeeeveuseeermnnunnreermnnnnnnsermnnnnnnnee | eovnnnnsnnnenns fonaaseeennnnnnaeees 32,098.000 [-.eevvrnnnaraanes 2,370,758 |......... 73.860 |eevvuuiiaens 2,370,758 [oooiieeeiniiaeeees 853,680 [V AP 203,501 [.eiieiiii e [ 203,501 |ueeiiiiiinniieeeees 0[..06/20/2013 ..[...... ......
5019999999. Subtotal - common stock - industrial and miscellaneous (unaffiliated)
publicly traded 34,893,679 XXX 34,893,679 11,839,922 51,669 898,607 0 2,904,637 12,215 2,892,422 0 XXX XXX
31338#-11-2 ... |FEDERAL HOME LOAN BANK OF BOSTON ......cccvvvnniiiiinnnns |RF ............. | .................... 9,410.000 |..evvennniiiinnnnns 941,000 |........ 100.000 [....oovevvnnnnnns 941,000 [...oiiiiininnnnnns 941,000 |.evvvnnniiiiiinins [ 70,296 |oooiiiiiiiiiiiiiinnns 0 o o R PTTT Ofiiiiiiiiiiiiiiiinnns 0 v 0 .. 10/05/2023 ..[...... ......
5029999999. Subtotal - common stock - industrial and miscellaneous (unaffiliated) other 941,000 XXX 941,000 941,000 0 70,29 0 0 0 0 0 XXX XXX
5109999999. Total - common stock - industrial and miscellaneous (unaffiliated) 35,834,679 XXX 35,834,679 12,780,922 51,669 968,903 0 2,904,637 12,215 2,802,422 0 XXX XXX
5409999999. Total - common stocks - mutual funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - common stocks - unit investment trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - common stocks - closed-end funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
922908-76-9 ....|VANGUARD TSM_IDX ETF ... .- ....32,486.000 |.... . 10,891,581 [........ 335.270 .. 10,891,581 ..5,5614,170 .0 ...114,828 .0 ..1,842,399 |... . .. 1,842,399 |.. ...0[.. 11/20/2025 ..{...... ......
5819999999. Subtotal - common stocks - exchange traded funds 10,891,581 XXX 10,891,581 5,514,170 0 114,828 0 1,842,399 0 1,842,399 0 XXX XXX
5979999999. Total - common stocks - parent, subsidiaries and affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total common stocks 46,726,261 XXX 46,726,261 18,295,092 51,669 1,083,732 0 4,747,036 12,215 4,734,821 0 XXX XXX
5999999999 - Total preferred and common stocks 48,809,611 XXX 48,809,611 20,334,520 51,669 1,093,217 0 4,908,302 12,215 4,896,087 0 XXX XXX

Line
Number
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912810-UF-3 . ..|UNITED STATES TREASLRY . ..01/14/2025 ... [Bank of Montreal . 1,419,199 |.. . 1,500,000 11,690
912828-2A-7 . ..|UNITED STATES TREASLRY . ..08/14/2025 ... [CITADEL ....cevennnnee . 1,684,031 |.. . 1,725,000 0
912828-2R-0 . ..[UNITED STATES TREASURY . ..09/30/2025 ... [Deutsche Bank Wellington Direct . 731,602 |.. . 750,000
91282C-1B-5 . ..|UNITED STATES TREASURY . ..07/10/2025 ... |Jefferies & Co., Inc. .......... .802,313 |.. .800,000
912820-MZ-1 . .|UNITED STATES TREASLRY . ..056/20/2025 ... BNP PARIBAS SECURITIES BOND ... . 262,59 |.. . 265,000
91282C-NC-1 .. .. [UNITED STATES TREASLRY .. ...05/20/2025 ... [Merril Lynch Pierce Fenner Smi ... 264,811 |.. ....270,000 |..
0019999999 Subtotal issuer credlt obllgatlons U.S. government obligations (exempt from RBC) 5,164,554 5,310,000
25477G-YV-1 . .| DISTRICT COLUMBIA INCOME TAX REV . ..07/24/2025 ... [ SALOMON BROTHERS INC ... .... 2,060,000 |.. .... 2,060,000 |..
25477G-YW-9 . .| DISTRICT COLUMBIA INCOME TAX REV . ...07/24/2025 ... [ SALOMON BROTHERS INC ... .... 1,965,000 |.. .... 1,965,000 |..
0059999999 Subtotal issuer credit obllgatlons - municipal bonds - special revenue 4,025,000 4,025,000
00135T-AF-1 AIB GROUP PLC ....00/09/2025 ... |Jefferies & Co., Inc. ... 7,048,041 |.. .... 6,825,000 |..
00253X-AA-9 . ..| AADVANTAGE LOYALTY IP LTD ..04/09/2025 ... [Various ..
00253X-AB-7 . .| AADVANTAGE LOYALTY I[P LTD ... ..12/17/2025 ... |Various
00404A-AN-9 ACADIA HEALTHCARE COMPANY INC . ....12/17/2025 ... |Various ..
00404A-AQ-2 ACADIA HEALTHCARE COMPANY INC . ....03/06/2025 ... |WELLS FARGO SECURITIES, LLC
005095-AB-0 . .| ACUSHNET €O evvveeeeeenee ..11/12/2025 ... [CITIGROUP GLOBAL MKTS INC (TAXABLE FI)
00687Y-AB-1 . ..| ADIENT GLOBAL HOLDINGS LTD ..04/09/2025 ... [Jefferies ...
00687Y-AC-9 ADIENT GLOBAL HOLDINGS LTD .. ....12/17/2025 ... |Various
00687Y-AD-7 ADIENT GLOBAL HOLDINGS LTD .. ....04/09/2025 ... |Various ..
00766T-AE-0 . o AECOM e ..12/12/2025 ... [Various ..
00774M-AW-5 . .| AERCAP IRELAND CAPITAL DAC ..04/16/2025 ... [FIFTH THIRD BANK SEC
00810G-AD-6 AETHON UNITED BR LP ....04/09/2025 ... |Various
013092-AB-7 ......... ALBERTSONS COMPANIES ....09/02/2025 ... |Various ..
013092-AG-6 . ..| ALBERTSONS COMPANIES ..12/17/2025 ... [Various ..
013090-AC-2 . .. | ALBERTSONS COMPANIES ..10/21/2025 ... [Merril Lynch Pierce Fenner Smith
01741R-AN-2 . ATE NG e ..04/09/2025 ... [Jefferies ...
019736-AE-7 . ..| ALLISON TRANSMISSION INC ..09/02/2025 ... [Jefferies
019736-AF-4 . .| ALLISON TRANSMISSION INC ..12/17/2025 ... [Various ..
019736-AG-2 . .| ALLISON TRANSMISSION INC ..04/09/2025 ... [Various ..
019736-AH-0 . .| ALLISON TRANSMISSION ..11/06/2025 ... [BARCLAYS CAPITAL INC FIXED INC .
02090D-AB-4 . ..| ALTICE FRANCE SA . ..10/01/2025 ... [DEUTSCHE BANK SECURITIES, INC.
02406P-BA-7 . ..| AMERICAN AXLE & MANU ..04/09/2025 ... [Jefferies ...
024747-AF-4 . ..| AMERICAN BUILDERS & CONTRACTORS SUPPLY C. ..12/17/2025 ... [Various .. .
026874-Dil-4 . ..| AMERICAN INTERNATIONAL GROUP INC ... ..06/16/2025 ... Varlous .2,
030981-AM-6 . ..| AMERIGAS PARTNERS LP .... ..07/18/2025 ...
030981-AP-9 . ..| AMERIGAS PARTNERS LP . ..05/21/2025 ...
031652-BL-3 . ..| AMKOR TECHNOLOGY INC .... ..10/01/2025 ...
03690A-AH-9 . .| ANTERO MIDSTREAM PARTNERS LP ..12/17/2025 ... |Various
03690A-AM-8 ANTERO MIDSTREAM PARTNERS LP ....00/24/2025 ... |Various ..
037389-BE-2 AON CORP ....02/12/2025 ... |BANML
038522-A0-1 . .. | ARAMARK SERVICES INC . ..12/17/2025 ... |Various
039524-AA-1 .| ARCHES BUYER INC ... ..09/02/2025 ... [Jefferies
03959K-AC-4 ARCHROCK PARTNERS LP ... ....12/17/2025 ... |Various
03959K-AD-2 ARCHROCK PARTNERS LP . ....04/09/2025 ... |Jefferies ...
03969U-AA-4 . ..|ARDAGH GROUP S.A. ..... ..11/12/2025 ... [Various ..
043436-All-4 . .. | ASBURY AUTOMOTIVE GROUP INC . ..12/17/2025 ... [Various ..
04364V-AX-1 . .| ASCENT RESOURCES UTICA HOLDINGS LLC ..02/18/2025 ... [ GOLDMAN SACHS AND CO. LLC
04364V-BA-0 . .| ASCENT RESOURCES UTICA HOLDINGS LLC ..06/03/2025 ... Merril Lynch Pierce Fenner Smith
045941-AA-9 . ..[ASURION LLC ............. ..12/10/2025 ... [ GOLDMAN SACHS AND CO. LLC ..
04685A-4D-0 . ..| ATHENE GLOBAL FUNDING ..08/05/2025 ... | JANE STREET ...
05352T-AA-7 . ..| AVANTOR FUNDING INC ..12/17/2025 ... [Various ..
05368V-AA-4 . .| AVIENT CORP ... ..04/09/2025 ... [Jefferies
053773-BC-0 . ..| AVIS BUDGET CAR ..04/09/2025 ... [Jefferies
053773-BF-3 . ..| AVIS BUDGET CAR RENTAL LLC ..04/09/2025 ... [Various ..
053773-BG-1 . ..| AVIS BUDGET CAR RENTAL LLC ..12/17/2025 ... |Various
053773-BJ-5 . ..|AVIS BUDGET CAR RENTAL LLC ..12/17/2025 ... |Various
053773-BK-2 . ..| AVIS BUDGET CAR RENTAL LLC ..06/30/2025 ... [Various ..
05464C-AC-5 . .. | AXON ENTERPRISE INC .. ..03/05/2025 ... [ GOLDMAN SACHS AND CO. LLC
071705-AA-5 . .| BAUSCH + LOMB CORP . ..04/02/2025 ... [OPPENHEIMER AND CO. ( FIXED )
097751-CA-7 BOMBARDIER INC ....05/14/2025 ... |Various
097751-CB-5 BOMBARDIER INC ... ....08/07/2025 ... |Various
097751-CD-1 . .| BOMBARDIER INC ..05/14/2025 ... [DEUTSCHE BANK SECURITIES INC.
109696-AA-2 . .| BRINKS CO .... L 12/17/2025 ... [Various ..eeeeeviiiiiniinnieninns s ..
11135FCB-5 ......... BROADCOM INC ...06/20/2025 ... [BANCO MERRILL LYNCH, SAO PAULO .. 9 890 600 |.. .. 10 000 000 |..
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118230-A0-4 . ..| BUCKEYE PARTNERS LP .. ..10/20/2025 ... [Various .. 73,887
118230-AU-5 . ..| BUCKEYE PARTNERS LP .. ..12/17/2025 ... |Various 14,521
118230-AW-1 . ..|BUCKEYE PARTNERS LP .. ..02/18/2025 ... [Various .. 27,120
12008R-AN-7 . ..| BUILDERS FIRSTSOURCE INC ..12/16/2025 ... [ GOLDMAN SACHS AND CO. LLC 31,720
12008R-AP-2 . ..| BUILDERS FIRSTSOURCE INC ..12/17/2025 ... [Various .. 26,964
12008R-AS-6 . ..| BUILDERS FIRSTSOURCE INC ..04/09/2025 ... [Jefferies ... 4,815 |..
12008R-AT-4 . ..| BUILDERS FIRSTSOURCE INC ..05/05/2025 ... Merril Lynch Pierce Fenner Smith ..30,000 |.. ..30,000
1248EP-BT-9 . .| CCO HOLDINGS LLC ... ..12/17/2025 ... [Various .. 222,519 |.. . 225,000
1248EP-BX-0 . .| CCO HOLDINGS LLC ..12/17/2025 ... |Various .. 48,609 |.. . 50,000
1248EP-CB-7 . ..|CCO HOLDINGS LLC ..04/09/2025 ... [Jefferies 4,747 ..
1248EP-CD-3 . ..[CCO HOLDINGS LLC ..12/17/2025 ... [Various .. ..27,710 |.. .. 30,000
1248EP-CE-1 . .1 CC0 HOLDINGS LLC ..12/17/2025 ... |Various 116,804 |.. . 130,000
1248EP-CK-7 CCO HOLDINGS LLC ... ....12/17/2025 ... |Various .. .. 134,163 |.. ... 150,000 |..
1248EP-CN-1 CCO HOLDINGS LLC ... ....02/18/2025 ... | GOLDMAN SACHS AND CO. LLC
1248EP-CQ-4 . ..[CCO HOLDINGS LLC ..12/17/2025 ... [Various ..
12511V-AA-6 . .| CHURCHILL DONNS INC .. ..11/04/2025 ... |Various
12543D-BK-5 CHS/COMMUNITY HEALTH SYSTEMS INC ... ....12/22/2025 ... |Various ..
12543D-BM-1 . .. | CHS/COMMUNITY HEALTH SYSTEMS INC ... ....12/17/2025 ... |Various
12543D-BN-9 .. .. | CHS/COMMUNITY HEALTH SYSTEMS INC ..04/09/2025 ... [Jefferies
12769G-AB-6 . ..| CAESARS ENTERTAINMENT INC ... ..12/17/2025 ... [Various ..
12769G-AC-4 . ..| CAESARS ENTERTAINMENT INC ..12/17/2025 ... |Various .. .
143658-BX-9 . ..| CARNIVAL CORP . ..04/07/2025 ... |Various 114,250 |.. . 115,000
143658-BY-7 . ..| CARNIVAL CORP . ..10/09/2025 ... [Various .. . 128,319 |.. . 125,000
143658-BZ-4 . ..| CARNIVAL CORP . ..11/26/2025 ... [ GOLDMAN SACHS AND CO. LLC .. 10,300 |.. .. 10,000
143658-CA-8 . ..| CARNIVAL CORP ... ..07/07/2025 ... [BARCLAYS CAPITAL INC FIXED INC . . 133,000 |.. . 133,000
144285-AN-3 . .. | CARPENTER TECHNOLOGY CORP ... ..11/10/2025 ... [Merril Lynch Pierce Fenner Smith 19,000
150190-AB-2 . ..| SIX FLAGS ENTERTAINMENT CORP ..04/09/2025 ... [Jefferies ...
150190-AE-6 . ..| SIX FLAGS ENTERTAINVENT CORP ..08/22/2025 ... [Various .. ..
15089Q-BC-7 . ..| CELANESE US HOLDINGS LLC .. ..12/08/2025 ... [Various ..45,000 |.. .. 45,000
150890-BD-5 . .. | CELANESE US HOLDINGS LLC ..12/16/2025 ... |Various . 165,053 |.. . 165,000
163527-AN-6 . .. | CENTRAL GARDEN & PET CO ..12/17/2025 ... |Various . .
161150-AF-7 . ..| CHART INDUSTRIES INC . ..04/09/2025 ... |Various
163851-AF-5 . .| CHEMOURS CO .......... ..09/02/2025 ... [Jefferies ...
171484-AE-8 CHURCHILL DOWNS INC .. ....12/09/2025 ... | SMBC SECURITIES INC .
172441-BH-9 CINEMARK USA INC ... ....12/08/2025 ... |Various ..
17253N-AA-5 . ..|CIPHER COMPUTE LLC . ..11/20/2025 ... |Various
17888H-AA-1 . .| CIVITAS RESOURCES INC ..04/09/2025 ... [Jefferies
17888H-AB-9 CIVITAS RESOURCES INC ... ....12/19/2025 ... |Various
17888H-AC-7 CIVITAS RESOURCES INC ... ....04/09/2025 ... |Jefferies ...
17888H-AD-5 . ..| CIVITAS RESOURCES INC ... ..07/15/2025 ... [Various ..
18060T-AC-9 . .| CLARIOS US FINANCE COMPANY INC ..12/10/2025 ... [Various ..
18060T-AD-7 CLARIOS US FINANCE COMPANY INC ... ....06/04/2025 ... |CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ..
18060T-AE-5 ......... CLARIOS GLOBAL LP ....00/12/2025 ... |Various
18064P-AC-3 . ..| CLARIVATE SCIENCE HOLDINGS CORP . ..04/09/2025 ... [Jefferies ...
184496-AQ-0 . ..| CLEAN HARBORS INC ........cccvvvnnnns ..12/09/2025 ... [WELLS FARGO SECURITIES, LLC
18453H-AC-0 . ..|CLEAR CHANNEL OUTDOOR HOLDINGS INC ..09/02/2025 ... [Jefferies ... .
18453H-AD-8 . ..|CLEAR CHANNEL OUTDOOR HOLDINGS INC ..09/17/2025 ... |Various .. 10,000
18453H-AG-1 . ..| CLEAR CHANNEL OUTDOOR HOLDINGS INC ..12/17/2025 ... |Various . 182,000
18453H-AH-9 . .. |CLEAR CHANNEL OUTDOOR HOLDINGS INC ..09/02/2025 ... [Various . 92,000
185899-AN-1 . ..| CLEVELAND-CLIFFS INC ... ..12/17/2025 ... [Various ..
185899-AQ-4 . .. | CLEVELAND-CLIFFS INC . ..04/09/2025 ... [Jefferies ...
185899-AS-0 . ..| CLEVELAND-CLIFFS INC . ..10/09/2025 ... [WELLS FARGO s
18589G-AA-3 . ..| CLEVELAND-CLIFFS INC ... ..09/03/2025 ... [WELLS FARGO SECURITIES, LLC
18972E-AD-7 . ..| CLYDESDALE ACQUISITION HOLDINGS INC ..09/25/2025 ... [Various ..
201723-AS-2 . .. | COMMERCIAL METALS CO .... ..11/13/2025 ... [Various
203372-AX-5 . .. | COMMSCOPE LLC .... ..04/09/2025 ... |Various
20338M-AA-0 . ..| COMMSCOPE LLC ... ..07/11/2025 ... [Various ..
20451N-AJ-0 . .. | COMPASS MINERALS INTERNATIONAL INC ..06/03/2025 ... [WELLS FARGO SECURITIES, LLC
205768-AS-3 ......... COMSTOCK RESOURCES INC ....12/17/2025 ... |Various
21871N-AC-5 CORECIVIC INC ... ....01/30/2025 ... |Various ..
218735-AB-4 . ..| CORENEAVE INC . ..12/17/2025 ... |Various
218738-AC-2 . .. | COREWEAVE INC . ..12/17/2025 ... [Various ..
23345M-AA-5 ......... DT MIDSTREAM INC ... ....04/09/2025 ... |Jefferies ...
235825-AF-3 ......... DANA INC ....00/02/2025 ... |Jefferies ...
23918K-AT-5 ......... DAVITA INC .. ...12/17/2025 ... [Various
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253651-AK-9 . ..|DIEBOLD NIXDORF INC ..... ..04/07/2025 ... [Various .. .
25470D-BY-4 . .| DISCOVERY COMMUNICATIONS ..08/01/2025 ... [BARCLAYS C
25470M-AG-4 . ..| DISH NETWORK CORP ..... ..02/18/2025 ... [DEUTSCHE BANK SECURITIES INC.
26873C-AB-8 . ..| EMRLD BORROWER LP ..11/21/2025 ... BARCLAYS CAPITAL INC FIXED INC .
26884L-AW-9 . ..| EQT CORP ..... ..04/09/2025 ... [Jefferies
27034R-AA-1 . ..| PERMIAN RESOUF ..04/09/2025 ... [Jefferies
278768-AA-4 . ..| ECHOSTAR CORP .. ..06/28/2025 ... [Various ..
278768-AC-0 . ..| ECHOSTAR CORP .. ..04/09/2025 ... |Various
280350-AA-0 . ..| EDGEWELL PERSONAL CARE CO ..12/17/2025 ... |Various
280350-AB-8 . ..| EDGEWELL PERSONAL CARE CO ..03/04/2025 ... |Various
29103C-AA-6 . ..| EMRLD BORROWER LP ..... ..12/17/2025 ... |Various
29261A-AA-8 . .| ENCOMPASS HEALTH CORP ..12/17/2025 ... [Various ..
29261A-AB-6 ENCOMPASS HEALTH CORP ... ....04/09/2025 ... |Jefferies ...
2926 1A-AE-0 ENCOMPASS HEALTH CORP ... ....02/18/2025 ... | GOLDMAN SACHS AND CO. LLC
292720-AD-1 . . |ENERGIZER HOLDINGS INC . L A2/17/2025 ... [Various ...eeeeeeeviiiininnnns

-|ENPROINC ...
ENTEGRIS INC
ENTEGRIS INC ...
.. |ENTEGRIS INC
.| ENTEGRIS INC ...

20355X-AH-0 .
20362U-AC-8
20362U-AD-6
20365B-AA-1 .

..05/14/2025 ... |Merril Lynch Pierce Fenner Smith
....04/00/2025 ... |Jetferies
....04/09/2025 ... |Jefferies ...

.. 12/17/2025 ... [Various ..

20365B-AB-9 . . ..12/17/2025 ... |Various

20379V-CK-7 . .. | ENTERPRISE PRODUCTS OPERATING LLC ..09/30/2025 ... [ CITADEL

20450Y-AA-T . .. | EQUIPMENTSHARE .COM INC . .. 12/17/2025 ... |Various ..

20450Y-AB-5 . .. | EQUIPMENTSHARE. COM INC . ..02/18/2025 ... | GOLDMAN SACHS AND CO. LLC

303250-AG-9 . ..|FAIR ISAAC CORP ..... ..08/13/2025 ... |Various .......cccceeeunnens

338530-AA-9 . .. | FLASH COMPUTE LLC .. ..12/18/2025 ... |MORGAN STANLEY & CO.  LLC .

345397-H4-8 . ..| FORD MOTOR CREDIT COMPANY LLC ... ..00/02/2025 ... |DEUTSCHE BANK SECURITIES INC.

35908M-AD-2 . ..|FRONTIER COMMUNICATIONS HOLDINGS ..04/09/2025 ... | Jefferies ...

36162J-AG-1 . ..| GEO GROUP INC .... ..00/09/2025 ... |Various ..

36162J-AH-9 . ..| GEO GROUP INC ... ..09/02/2025 ... | Various

361680-AL-8 . ..| GFL ENVIRONVENTAL INC ..12/17/2025 ... |Various .
361680-AN-4 . .. | GFL ENVIRONMENTAL INC .. 12/1772025 ... | Various A
361680-A0-7 . ..| GFL ENVIRONMENTAL INC ..04/09/2025 ... | Jetferies .
364760-AP-3 . |GAPINC i ..00/02/2025 ... | Jefferies ...

36485M-AQ-2 GARDANORLD SECURITY CORP ....11/05/2025 ... Merril Lynch Pierce Fenner Smith ..

37185L-AL-6 GENESIS ENERGY LP .. ....02/13/2025 ... [CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ..

37185L-AN-2 . ..| GENESIS ENERGY LP .. ..04/09/2025 ... | Jetferies ...

37441Q-AA-9 . .| IRANGLER HOLDCO CORP . ..04/09/2025 ... |Various .....

37960B-AD-7 GLOBAL MEDICAL RESPONSE INC . ....00/10/2025 ... Merril Lynch Pierce Fenner Smith ..

37960X-AA-5 GLOBAL INFRASTRUCTURE SOLUTIONS INC ....00/19/2025 ... [ GOLDMAN SACHS AND CO. LLC

37960X-AB-3 . .| GLOBAL INFRASTRUCTURE SOLUTIONS INC ..07/07/2025 ... |Various ..

382550-BN-0 . .. GOODYEAR TIRE & RUBBER CO ...
382550-BR-1 GOODYEAR TIRE & RUBBER CO ...
382550-BS-9 ......... GOODYEAR TIRE & RUBBER CO ...

. 12/17/2025 ... |Various
....12/17/2025 ... [Various ..
....06/29/2025 ... [DEUTSCHE BANK SECURITIES INC. ...

..09/02/2025 ... |Various ..

389375-AL-0 . ..| GRAY MEDIA INC ...

389375-AM-8 . ..| GRAY MEDIA INC .. 12/17/72025 ... | Various

389375-AP-1 ..| GRAY MEDIA INC ... ..009/11/2025 ... |Various ..

402635-AT-3 . .. | GULFPORT ENERGY OPERATING CORP ..02/25/2025 ... |WELLS FARGO SECURITIES, LLC
417558-AB-9 . ..|HARVEST MIDSTREAM | LP .... ..04/09/2025 ... |Various .......ccceeeennnens
42703N-AA-9 . .. | HERC HOLDINGS ESCROW INC ..05/15/2025 ... | WELLS FARGO SECURITIES LLC .
42704L-AE-4 . .| HERC HOLDINGS INC .. ..04/09/2025 ... |Various .....

.- | HERTZ CorP

428040-DA-4 . . ..00/02/2025 ... [ Jefferies

428040-DB-2 . .. | HERTZ CORP ..00/02/2025 ... | Jetferies

428040-DC-0 . .. | HERTZ CORP .. .. 12/17/2025 ... |Various ..

428102-AG-2 . ..|HESS MIDSTREAM OPERATIONS LP ..04/09/2025 ... | Jetferies ...

428102-AH-0 . ..|HESS MIDSTREAM OPERATIONS LP .. ..02/03/2025 ... | GOLDMAN SACHS AND CO. LLC
428104-AA-1 . ..|HESS MIDSTREAM OPERATIONS LP . 12/17/2025 ... |Various .....

431318-AS-3 . . |HILCORP ENERGY | LP .. ..04/09/2025 ... | Jefferies ...

431571-AF-5 . ..|HILLENBRAND INC .......
432833-AJ-0 ......... HILTON DOMESTIC OPERATING COMPANY INC ..
432833-A0-4 ......... |HILTON DOMESTIC OPERATING COMPANY INC
432833-AR-2 ......... |HILTON DOMESTIC OPERATING COMPANY INC ..
432833-A8-0 . .. |HILTON DOMESTIC OPERATING COMPANY INC ..
432833-AT-8 ......... HILTON DOMESTIC OPERATING COMPANY INC
436440-AN-3 ......... HOLOGIC INC ...
436440-AP-6 ......... HOLOGIC INC ...

..02/18/2025 ... | GOLDMAN SACHS AND CO. LLC
....04/00/2025 ... |Jetferies
....02/18/2025 ... [MORGAN STANLEY & CO.
..04/09/2025 ... [Various ..
..09/02/2025 ... |Various ..
....12/01/2025 ... WELLS FARGO SECURITIES, LLC ..
....03/04/2025 ... [US BANCORP INVESTMENTS INC.
...09/02/2025 ... [ Jetferies

LLC .
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442722-AC-8 . .. [HOWARD MIDSTREAM ENERGY PARTNERS LLC ..12/17/2025 ... [Various .. 1,086
442722-AD-6 . .. |HOWARD MIDSTREAM ENERGY PARTNERS LLC ..08/05/2025 ... [RBC CAPITA
444454-AF-9 .. .. |HUGHES SATELLITE SYSTEMS CORP . ..04/09/2025 ... [Jefferies ...
45174H-BJ-5 . .. | IHEARTCOMMUNICATIONS INC .. ..09/02/2025 ... [Various ..
45174H-BM-8 . ..| IHEARTCOMMUNICATIONS INC ..09/02/2025 ... [ Jefferies
452581 -AA-5 . .. | IMOLA MERGER CORP ........ ..12/17/2025 ... [Various ..
45344L-AC-7 . .. | CRESCENT ENERGY FINANCE LLC . ..04/09/2025 ... [Jefferies
45344L-AD-5 .. .. | CRESCENT ENERGY FINANCE LLC . ..12/17/2025 ... [Various ..
45344L-AE-3 . .. | CRESCENT ENERGY FINANCE LLC . ..12/19/2025 ... [Various
45344L-AG-8 . .. | CRESCENT ENERGY FINANCE LLC . ..08/25/2025 ... |Various
46266T-AG-3 . | IQVIAINC ............ ..12/17/2025 ... [Various ..
46284V-AC-5 . .| IRON MOUNTAIN INC ..09/22/2025 ... [ GOLDMAN SACHS AND CO. LLC
46284V-AF-8 IRON MOUNTAIN INC ....00/02/2025 ... |Various
46284V-AG-6 IRON MOUNTAIN INC ....00/02/2025 ... |Jefferies ...
46284V-AJ-0 . ..| IRON MOUNTAIN INC ..... ..04/09/2025 ... [Various .....
4659311-AA-3 . .| JH NORTH AMERICA HOLDINGS INC . ..06/03/2025 ... [Merril Lynch Pierce Fenner Smith
465931I-AB-1 JH NORTH AMERICA HOLDINGS INC .... ....06/03/2025 ... |Merril Lynch Pierce Fenner Smith
476920-AA-1 JETBLUE AIRWAYS CORP ... ....12/17/2025 ... |Various
48241F-AD-6 . ..|KBC GROEP NV ........ ..06/27/2025 ... [Citigroup
4946 1M-AA-8 . .| KINETIK HOLDINGS LP ..04/09/2025 ... [Various .....
49461M-AB-6 . ..|KINETIK HOLDINGS LP .. ..03/14/2025 ... [MUFG SECURITIES AMERICAS INC.
49726J-AA-6 . ..| KIOXIA HOLDINGS CORP . ..07/28/2025 ... [SMBC SECURITIES INC .
498894-AA-2 . .. |KNIFE RIVER CORP ...... ..10/09/2025 ... [Various ..
50012L-AD-6 . ..| KODIAK GAS SERVICES LLC ..09/18/2025 ... [Various
501680-AF-2 . L |LABL INC ..ooviiiiiinnns ..04/09/2025 ... [Various
501797-Al-4 ..| BATH & BODY WORKS INC ..12/17/2025 ... [Various ..
502117-AA-2 . |L'OREAL SA ...oovvrinnnns ..12/09/2025 ... [ JANE STREE
513272-AD-6 .. |LAMB WESTON HOLDINGS INC .. ..12/17/2025 ... [Various ..
516806-AK-2 . ..| VENUS MERGER SUB I LLC ..12/19/2025 ... [Various T .. ..60,
527298-CM-3 .. |LEVEL 3 FINANCING INC .. .. 11/25/2025 ... |Various .108 035 |.. .107 000
527298-CN-1 .. |LEVEL 3 FINANCING INC ..12/01/2025 ... [Various .. .103,292 |.. 102,772
536797-AF-0 ..|LITHIA MOTORS INC .. ..09/02/2025 ... [Jefferies ...
536797-AJ-2 .[LITHIA MOTORS INC ..... ..09/03/2025 ... [Merril Lynch Pierce Fenner Smith
538034-AR-0 LIVE NATION ENTERTAINMENT INC . ....09/02/2025 ... |Various
538034-AV-1 LIVE NATION ENTERTAINMENT INC . ....12/17/2025 ... |Various ..
538034-AX-7 . ..|LIVE NATION ENTERTAINMENT INC . ..12/17/2025 ... |Various
550241-AC-7 . .. | LUMEN TECHNOLOGIES INC ....... ..04/09/2025 ... [Jefferies ...
552953-CD-1 .. .. | MGM RESORTS INTERNATIONAL ... ....07/24/2025 ... | GOLDMAN SACHS AND CO. LLC ..
552953-CF-6 .. .. | MGM RESORTS INTERNATIONAL ... ....00/02/2025 ... |Jefferies ... s .. s ..
552953-CJ-8 .. | MGM RESORTS INTERNAT [ONAL ..09/02/2025 ... [Various .. . 137,837 |.. . 145,000
552953-CK-5 .. | MGM RESORTS |NTERNAT [ONAL ..12/17/2025 ... [Various .. . 140,977 |.. . 141,000
55337P-AA-0 . .. [MIWD HOLDCO |1 LLC ....04/09/2025 ... |Jefferies ...
55342U-AQ-7 ......... [MPT OPERATING PARTNERSHIP LP .. ....01/30/2025 ... | GOLDMAN SACHS AND CO. LLC
55760L-AA-5 . ..|MADISON 1AQ LLC .. ..12/17/2025 ... |Various .....
55760L-AB-3 . ..|MADISON 1AQ LLC .. ..09/02/2025 ... [Jefferies ...
55903V-BC-6 . .. | WARNERMEDIA HOLDINGS INC ..05/29/2025 ... BARCLAYS CAPITAL INC FIXED INC .
55903V-BQ-5 . .. | WARNERMEDIA HOLDINGS INC ..09/02/2025 ... [Various
55903V-Bii-2 .. | WARNERMEDIA HOLDINGS INC ..12/29/2025 ... |Various
57638P-AA-2 .. | MASTERBRAND INC ....... ..12/16/2025 ... [Various ..
576485-AH-9 .. |MATADOR RESOURCES CO . ..04/09/2025 ... [Jefferies
57763R-AE-7 ..|MAUSER PACKAGING SOLUTIONS HOLDING CO ..11/26/2025 ... |Various
58506D-AA-6 ..|MEDLINE BORROWER LP ..... ..12/17/2025 ... |Various
59565J-AA-9 . .. [ STAGWELL GLOBAL LLC ..... ..12/17/2025 ... [Various ..
59565X-AD-2 ... | MIDCONT INENT COMMUNICATIONS . ..09/29/2025 ... [BNY/SUNTRUST CAPITAL MARKETS .
601137-AA-0 ..| MILLROSE PROPERTIES INC ... ..08/04/2025 ... | GOLDMAN SACHS AND CO. LLC ..
601137-AB-8 ..| MILLROSE PROPERTIES INC ..09/08/2025 ... [ GOLDMAN SACHS AND CO. LLC
60337J-AA-4 ..| ATHENAHEALTH GROUP INC ... ..09/02/2025 ... [Jefferies ...
60672J-AA-7 .| MITER BRANDS ACQUISITION HOLDCO INC ..04/09/2025 ... [Various .....
60855R-AN-0 MOLINA HEALTHCARE INC ....11/17/2025 ... |BNY/SUNTRUST CAPITAL MARKETS ....
624828-AA-0 MEDL INE BORROWER LP ....12/17/2025 ... |Various ..
62482B-AB-8 . ..|MEDLINE BORROWER LP ..12/17/2025 ... |Various
62886E-BA-5 . ..|NCR VOYIX CORP ...... ..09/02/2025 ... [ Jefferies
62886H-BY-6 ......... NCL CORPORATION LTD .. ....10/21/2025 ... |Various
62922L-AC-2 ......... NGL ENERGY OPERATING LLC .... ...04/09/2025 ... |Jefferies ...

62922L-AD-0 ......... NGL ENERGY OPERATING LLC .... ....04/09/2025 ... | Jefferies ...
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63111X-AD-3 . .| NASDAQ INC .. ..09/30/2025 ... [CITADEL .. . 7,513,158 |.. . 8,575,000
63861C-AG-4 . .| NATIONSTAR MoF ..02/20/2025 ... [MORGAN STA . .
638962-AA-8 . ..|NCR ATLEOS CORP ........ ..12/17/2025 ... [Various ..
640695-AA-0 . .| NEPTUNE BIDCO US INC . ..12/29/2025 ... [Various ..
651229-BC-9 . .. [NEWELL BRANDS INC .. ..04/09/2025 ... [Jefferies
651229-BD-7 . .. |NEWELL BRANDS INC .. ..07/16/2025 ... |Various .....
651229-BE-5 . .. [NEWELL BRANDS INC .. ..02/18/2025 ... [ GOLDMAN SACHS AND CO. LLC
651229-BF-2 . .. |NEWELL BRANDS INC .. ..04/09/2025 ... [Various .........cceeeeuuaares
651229-BG-0 . ..|NEWELL BRANDS INC .. ..05/08/2025 ... [BNP PARIBAS SECURITIES BOND
65336Y-AN-3 . .. |NEXSTAR MEDIA INC .. ..12/17/2025 ... [Various .. .
65343H-AA-9 . .. [NEXSTAR MEDIA INC .. ..09/09/2025 ... [Various . 115,000
65505P-AA-5 . .[NOBLE FINANCE Il LLC . ..04/09/2025 ... [Jefferies .
66977V-AS-8 NOVA CHEMICALS CORP ....12/17/2025 ... |Various
66977\-AU-3 NOVA CHEMICALS CORP ....12/17/2025 ... |Various ..
67059T-AE-5 . ..|NUSTAR LOGISTICS LP ..12/17/2025 ... |Various
674215-AN-8 . .| CHORD ENERGY CORP .. ..03/04/2025 ... |Various
674215-A0-1 CHORD ENERGY CORP ....00/22/2025 ... |Various ..
68245X-AH-2 1011778 BC UNLIMITED LIABILITY CO .... ....12/17/2025 ... |Various ..
68245X-AJ-8 . ..11011778 BC UNLIMITED LIABILITY CO . ..12/17/2025 ... [Various ..
682691-AC-4 . ..| ONEMAIN FINANCE CORP . ..04/09/2025 ... [Jefferies ... ..
68288A-AA-5 . ..| 1261229 BC LD ... ..05/05/2025 ... [BARCLAYS CAPITAL INC FIXED INC . . 198,000 |..
68389X-CD-5 . .. | ORACLE CORP ... ..12/18/2025 ... [BAML . 4,989,338 |..
69007T-AE-4 . ..| OUTFRONT MEDIA CAPITAL LLC ..12/17/2025 ... |Various .
69007T-AG-9 . ..| OUTFRONT MEDIA CAPITAL LLC ..12/17/2025 ... [Various ..
690732-AF-9 . ..| OWENS & MINOR INC ..... ..09/02/2025 ... [Jefferies
690732-AG-7 . .| OWENS & MINOR INC ..... ..04/09/2025 ... [Jefferies
69073T-AT-0 . .. | OWENS-BROCKWAY GLASS C ..04/09/2025 ... [Jefferies
69331C-AH-1 . .. |PG&E CORP ...eeeerieeeeeeeins ..04/09/2025 ... [Jefferies ...
69346V-AA-7 . .| PERFORMANCE FOOD GROUP INC ..07/09/2025 ... [CITIGROUP GLOBAL MKTS INC (TAXABLE FI
71376L-AE-0 . ..| PERFORMANCE FOOD GROUP INC .. ..12/17/2025 ... [Various ..
71376L-AF-7 . ..| PERFORMANCE FOOD GROUP INC .. ..02/18/2025 ... [ GOLDMAN SA
71424V-AA-8 . .| PERMIAN RESOURCES OPERATING LLC . ..04/09/2025 ... [Various .....
71424V-AB-6 . .| PERMIAN RESOURCES OPERATING LLC . ..04/09/2025 ... [Jefferies
737446-A0-7 POST HOLDINGS INC ....04/09/2025 ... |Jefferies ...
737446-AU-8 POST HOLDINGS INC ....12/17/2025 ... |Various
73943N-AA-4 . .. |PRAIRIE ACQUIROR LP .. ..11/12/2025 ... [TD SECURITIES (USA) LLC
74166M-AF-3 . .|PRIME SECURITY SERVICES BORROWER LLC . ..12/17/2025 ... [Various ..
T4743-AA-8 QNITY ELECTRONICS INC ....09/17/2025 ... |Various ..
T4743L-AB-6 QNITY ELECTRONICS INC ....08/18/2025 ... |Various ..
T4825N-AA-5 . .| QX0 BUILDING PRODUCTS INC ..09/02/2025 ... |Various
74841C-AA-9 . .| ROCKET MORTGAGE LLC ..... ..12/17/2025 ... |Various
74843P-AA-8 QUIKRETE HOLDINGS INC ... ....12/17/2025 ... |Various ..
749571-AF-2 RHP HOTEL PROPERTIES LP ... ....12/17/2025 ... |Various ..
749571-AG-0 . ..| RHP HOTEL PROPERTIES LP ..12/17/2025 ... |Various
749571-AK-1 . ..| RHP HOTEL PROPERTIES LP ..12/17/2025 ... [Various ..
749571-AL-9 . ..| RHP HOTEL PROPERTIES LP ..05/20/2025 ... [Merril Lynch Pierce Fenner
75041V-AE-4 . ..| RADIOLOGY PARTNERS INC . .. 11/24/2025 ... [Various ..
75281A-BJ-7 . ..| RANGE RESOURCES CORP . ..09/02/2025 ... [Jefferies
75281A-BK-4 . ..| RANGE RESOURCES CORP ... ..12/17/2025 ... [Various ..
75420N-AA-1 . ..| RAVEN ACQUISITION HOLDINGS LLC ..09/09/2025 ... [Various ..
75606D-AQ-4 . ..| ANYWHERE REAL ESTATE GROUP LLC .. ..09/02/2025 ... [Jefferies ...
75606D-AV-3 . ..| ANYWHERE REAL ESTATE GROUP LLC ..06/18/2025 ... [BARCLAYS CAP .
76680R-AJ-6 . ..| RINGCENTRAL INC .....cvvvnnrnnnne ..06/29/2025 ... [SMBC SECURITIES INC .............
76884G-AA-3 . ..|RIVERS ENTERPRISE BORROWER LLC ..09/24/2025 ... [Merril Lynch Pierce Fenner Smith
T73110-AA-9 . ..| ROCKET COMPANIES INC ... ..06/05/2025 ... Merril Lynch Pierce Fenner Smith ..
77311W-AB-7 . ..| ROCKET COMPANIES INC .... ..06/05/2025 ... Merril Lynch Pierce Fenner Smith
T7340R-AU-1 . .| ROCKIES EXPRESS PIPELINE LLC ..03/10/2025 ... [RBC CAPITAL MARKETS ................

780153-BU-5 . .
780153-BV-3 .........
78410G-AD6 .........
78454L-AN-0 .
78454L-AP-5 . .
78454L-AX-8 .........
78454L-AY-6 .........
78466C-AC0 .........

'. ROYAL CARIBBEAN CRUISES LTD .

.. | SM ENERGY CO ...
.| SM ENERGY CO

ROYAL CARIBBEAN CRUISES LD ...
SBA COMMUNICATIONS CORP ...

SMENERGY CO ...
SM ENERGY CO
SS&C TECHNOLOGIES INC ...

....03/18/2025 ... [CITIGROUP GLOBAL MKTS INC (TAXABLE FI)
....12/17/2025 ... |Various
..04/09/2025 ... [ Jefferies

....04/09/2025 ... |Various
....04/00/2025 ... |Jefferies ...
...12/16/2025 ... [Various

..03/26/2025 ... |Merril Lynch Pierce Fenner Smith ..

..00/02/2025 ... | Jetferies
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78466C-AD-8 . ..| SS&C TECHNOLOGIES INC ... ..03/12/2025 ... [UBS SECURITIES LLC
79380M-AB-1 . ..| SAKS GLOBAL ENTERPRISES ..08/08/2025 ... [Various .................
808625-AB-3 . ..| SCIENCE APPLICATIONS INTERNATIONAL CORP ..09/22/2025 ... [CITIGROUP GLOBAL MKTS INC (TAXABLE FI)
810186-AS-5 . ..| SCOTTS MIRACLE-GRO CO ....evvvvveeeeeeennnn ..12/17/2025 ... [Various ..
81180L-AM-7 . ..| SEAGATE DATA STORAGE TECHNOLOGY PTE LTD .. ..06/30/2025 ... [Various
81180L-AQ-8 . ..| SEAGATE DATA STORAGE TECHNOLOGY PTE LTD .. ..06/30/2025 ... [Various ..
81180L-AS-4 . ..| SEAGATE DATA STORAGE TECHNOLOGY PTE LTD ..08/01/2025 ... [Merril Lynch Pierce Fenner Smith
817565-CF-9 . ..| SERVICE CORPORATION INTERNATIONAL .. ..12/17/2025 ... [Various ..
817565-CG-7 . ..| SERVICE CORPORATION INTERNATIONAL ..12/17/2025 ... |Various
81880A-AA-0 . | SGUS LLC ... ..08/08/2025 ... |Private Placemen
82453A-AB-3 . .. [SHIFT4 PAYMENTS LLC .. ..09/02/2025 ... [Various ..
829259-BH-2 .. .| SINCLAIR TELEVISION GROUP INC . ..09/09/2025 ... [Various

.. SIRIUS XM RADIO LLC

82967N-BC-1 ... ....12/17/2025 ... Various ..
82967N-BG-2 SIRIUS XM RADIO LLC ....12/17/2025 ... [Various ..
82967N-BJ-6 . .| SIRIUS XM RADIO LLC .. .. 12/1772025 ... | Various

'. SIRIUS XM RADIO LLC ..... ..04/09/2025 ... | Jetferies
SIX FLAGS ENTERTAINMENT CORP .. ....04/00/2025 ... |Jefferies ...
...12/17/2025 ... [Various ..

82967N-B-9 .
83001A-AD-4

E s 5000 |

83002Y-AA-7 SIX FLAGS ENTERTAINMENT CORP K ...115,037 |.. .... 114,000 |..
83283lI-AE-3 . .. | SMYRNA READY MIX CONCRETE LLC . ..00/02/2025 ... |Various .. .90,672 .
83304A-AL-0 . [ SNAPINC oo ..02/11/2025 ... | GOLDMAN SACHS AND CO. LLC

834430-AA-1 ..| SOLSTICE ADVANCED MATERIALS INC . ..12/09/2025 ... |Various ..

83545G-BD-3 . .. | SONIC AUTOMOTIVE INC . ..12/17/2025 ... |Various

852234-AR-4 ......... |BLOCK INC . ..04/09/2025 ... | Various

852234-AS-2 .........|BLOCK INC . .. 12/17/2025 ... |Various

852234-AT-0 . ..|BLOCK INC . ..08/13/2025 ... [ GOLDMAN

852234-AU-7 . ..|BLOCK INC . ..08/14/2025 ... |Various

853191-AA-2 . .| STANDARD BU . .. 12/12/2025 ... |Various ..

853191-AC-8 . ..| STANDARD BUILDING SOLUTIONS INC . ..08/14/2025 ... | DEUTSCHE BANK SECURITIES INC.

853192-AA-0 . .| STANDARD BUILDING SOLUTIONS INC . ..12/03/2025 ... | DEUTSCHE BANK SECURITIES INC.

853496-AD-9 . .. | STANDARD BUILDING SOLUTIONS INC . .. 12/17/2025 ... |Various ..

853496-AG-2 . .. | STANDARD BUILDING SOLUTIONS INC . ..07/23/2025 ... |UBS SECLRI

855030-A0-5 . ..| STAPLES INC .... ..00/02/2025 ... |Jetferies ...

855030-AS-1 . .| STAPLES INC ... ..00/02/2025 ... [ Jefferies

85571B-BB-0 STARINOOD PROPERTY TRUST INC . ....04/00/2025 ... |Jetferies ...

857691-AG-4 STATION CASINOS LLC ....12/17/2025 ... Various ..

857691-AH-2 . .| STATION CASINOS LLC .. 11/13/2025 ... |Various ..

86765K-AF-6 . .. SUNOCO LP ... ..10/01/2025 ... | BNY/SUNTRUST CAPITAL MARKETS .

86765L-AZ-0 SUNOCO LP ... ....12/17/2025 ... |Various

87264A-DV-4 T-MOBILE USA INC ....08/05/2025 ... [PERSHING DIV OF DLJ SEC LNDING ..
87470L-AD-3 . ..| TALLGRASS ENERGY PARTNERS LP .. 12/17/2025 ... |Various ..
87470L-AJ-0 . .| TALLGRASS ENERGY PARTNERS LP .. ..08/18/2025 ... |Various ..
87470L-AK-7 TALLGRASS ENERGY PARTNERS LP ....00/04/2025 ... |The Seaport Group ....
87470L-AL-5 TALLGRASS ENERGY PARTNERS LP ....06/02/2025 ... [Various ..
87470L-AM-3 . ..| TALLGRASS ENERGY PARTNERS LP ..12/17/2025 ... |Various

87901J-AH-8 . [ TEGNA INC oo ..12/03/2025 ... | Various

88023U-AH-4 . ..| SOMNIGROUP INTERNAT IONAL INC ..12/17/2025 ... |Various

880336-DB-3 . ..| TENET HEALTHCARE CORP ..09/02/2025 ... | Various

880336-D0-0 . .| TENET HEALTHCARE CORP ..12/17/2025 ... |Various

.. TENET HEALTHCARE CORP

880336-DU-1 . . .. 12/1772025 ... | Various

880779-8A-0 . ..| TEREX CORP ..... . 12/17/2025 ...

880779-8B-8 . ..| TEREX CORP .. ..00/02/2025 ...

89055F-AD-5 . ..| TOPBUILD CORP . ..00/15/2025 ...

893647-BU-0 . ..| TRANSDIGM INC . . 12/1772025 ...

893647-BV-8 . ..| TRANSDIGM INC . ..04/09/2025 ... | Jetferies ...

893647-BZ-9 . ..| TRANSDIGM INC . ..08/13/2025 ... | GOLDMAN SACHS AND CO. LLC
893830-BX-6 . .| TRANSOCEAN INC ... ..04/09/2025 ... | Jetferies ...

89668J-AA-2 . .| TRINSEQ LUXCO FINANCE SPV SARL ..08/13/2025 ... |Various ..

902104-AC-2 . .. | COHERENT CORP ..
90290M-AD-3 ......... US FOODS INC ...
911365-BG-8 UNITED RENTALS (NORTH AMERICA) INC ...
911365-BN-3 . ..|UNITED RENTALS (NORTH AMERICA) INC
911365-BR-4 . ..|UNITED RENTALS (NORTH AMERICA) INC
911365-BS-2 ......... UNITED RENTALS (NORTH AMERICA) INC ...
914906-AV-4 ......... UNIVISION COMMUNICATIONS INC
914906-AX-0 ......... UNIVISION COMMUNICATIONS INC

..12/02/2025 ... | Jetferies
....12/17/2025 ... |Various
....12/15/2025 ... [Various ..
.. 12/17/2025 ... | Various
..09/02/2025 ... |Jetferies ...

....11/24/2025 ... |Merril Lynch Pierce Fenner Smith ..
....09/11/2025 ... |BNP PARIBAS SECURITIES BOND
... 12/17/2025 ... [Various
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914906-AY-8 . .| UNIVISION COMMUNICATIONS INC .. ..09/02/2025 ... [Various ..
914906-AZ-5 . .| UNIVISION COMMUNICATIONS INC .. ..12/11/2025 ... [ GOLDMAN SA
914906-BA-9 . .| UNIVISION COMMUNICATIONS INC ..07/15/2025 ... |BARCLAYS CAPITAL INC FIXED INC .
918790-AP-4 . .| VAIL RESORTS INC ... ..11/07/2025 ... [WELLS FARGO SECURITIES, LLC
922120-AF-7 . ..| VAR ENERGI ASA ... ..09/09/2025 ... [BANK OF NYC/GOLDMAN .
922966-AB-2 . ..| VENTURE GLOBAL PL ..04/15/2025 ... [MIZUHO SECURITIES .
922966-AC-0 . .. | VENTURE GLOBAL PLAQUEMINES LNG LLC .07/17/2025 ... [Various ..............
922966-AE-6 . ..| VENTURE GLOBAL PLAQUEMINES LNG LLC ..12/04/2025 ... [SMBC SECURITIES INC .
922966-AF-3 . .. | VENTURE GLOBAL PLAQUEMINES LNG LLC ..12/23/2025 ... [Various ..
92328M-AC-7 . .. | VENTURE GLOBAL CALCASIEU PASS LLC . ..07/02/2025 ... | SMBC SECUR
92332Y-AA-9 . .. | VENTURE GLOBAL LNG INC .. ..09/02/2025 ... [Jefferies ...
92332Y-AC-5 .. .. | VENTURE GLOBAL LNG INC . .. 12/22/2025 ... [Various ..
92332Y-AD-3 .. .| VENTURE GLOBAL LNG INC ... ....11/12/2025 ... |Various ..
92332Y-AE-1 VENTURE GLOBAL LNG INC .... ....04/09/2025 ... |Jefferies
92676X-AH-0 . .| VIKING CRUISES LTD . ..10/29/2025 ... [Merril Lynch Pierce Fenner Smith
92735L-AA-0 . .| EXPAND ENERGY CORP . ..07/24/2025 ... |BARCLAYS CAPITAL INC FIXED INC .
92840V-AB-8 VISTRA OPERATIONS COMPANY LLC .... ....00/02/2025 ... |Various
92840V-AH-5 VISTRA OPERATIONS COMPANY LLC .... ....04/09/2025 ... |Jefferies ...
92874B-AA-3 . ..|VOLTAGRID LLC ............. ..12/16/2025 ... [Various ..
92943G-AA-9 . ..|W R GRACE HOLDINGS LLC . ..09/02/2025 ... [Jefferies
92943G-AD-3 .. ..|W R GRACE HOLDINGS LLC . ..04/09/2025 ... [Various ..
92943G-AF-8 . ..|W R GRACE HOLDINGS LLC . ..08/11/2025 ... |Various
933940-AA-6 . ..|WAND NEWCO 3 INC ..04/09/2025 ... [Various
94419N-AB-3 . .. | WAYFAIR LLC . ..09/23/2025 ... [Various ..
94419N-AC-1 .. [WAYFAIR LLC .... ..11/04/2025 ... [ GOLDMAN SACHS AND CO. LLC
950810-AQ-7 . ..| WESCO DISTRIBUTION INC . ..12/17/2025 ... |Various . .
950810-AR-5 . .. |WESCO DISTRIBUTION INC . ..12/17/2025 ... [Various .. .114 11 .. .112 000
950810-AS-3 . .| WESCO DISTRIBUTION INC . ..02/25/2025 ... [ GOLDMAN SACHS AND CO. LLC .. 27,000 |.. .. 27,000
969457-BM-1 . .| WILLIAMS COMPANIES INC . ..06/03/2025 ... [Jefferies & Co., Inc. .. . 1,787,640 |.. . 1,500,000
96949V-AN-3 . .. [WILLTAMS SCOTSMAN INC .. ..03/12/2025 ... |BMO Capital Markets . .. 15,000 |.. .. 15,000
982911-AA-7 . ..|WULF COMPUTE LLC ...... ..12/18/2025 ... [Various .. . 129,885 |.. . 129,000
983133-AA-7 . .| WYNN RESORTS FINANCE LLC ..12/17/2025 ... |Various
983133-AC-3 . WYNN RESORTS FINANCE LLC ..04/09/2025 ... [Various ..

983133-AD-1 .........
983793-AK-6 .........
988498-AP6 .

WYNN RESORTS FINANCE LLC ..
XPO INC
.| YUM! BRANDS INC .

....04/09/2025 ... |Jefferies ...
....04/09/2025 ... |Various
...09/02/2025 ... [Jetferies ...

0089999999 Subtotal issuer credlt obligations - corporate bonds (unaffiliated)

70 242 992

,910 555

01957T-AX-5
03167D-AR-5 .
03234T-BA-5 .
05614G-AC-5 .
05624A-AB-8 .
070140-AP-6 .
07337F-AB-1 .
17737E-AC-7 .
18512E-AF-9 .
23923Y-AB-7 .
26812C-AN-6 .
26812C-AP-1
26872N-AD-1
26875Y-AB-8 .
33718F-AP-5 .
34410J-AG-6
34416D-BC-1
362575-AB-8 .
37231E-AB-8 .
37987U-AG-7 .
30479U-AY-9 .
39954E-AB-9 .
431319-AH-5 .
48578A-AB-4 .
49925T-AD-7 .
55314N-AZ-7 .
62908H-AP-0 .
62908H-AR-6

.. | AMNEAL PHARMACEUTICALS LLC - TERM LOAN B .
.. | AMWINS GROUP, INC. - TERM LOAN B ........
.. | NVENT ELECTRIC PUBLIC LIMITED COMPANY -
..|ENVESTNET, INC. - TERM LOAN .........
..| GREAT OUTDOORS GROUP, LLC - TLB ....
..| BEACH ACQUISITION BIDCO, LLC - (USD) TER .
..| CITRIN COOPERMAN ADVISORS LLC - TERM LOA .
.. | CLEARWATER ANALYTICS, LLC - TERM LOAN B
.. | DAYFORCE, INC. - TERM LOAN B .............
.| DYNASTY ACQUISITION CO., INC. - TERM LOA .

..| ENDEAVOR GROUP HOLDINGS, INC.251 LITTLE
.| FIRST STUDENT BIDCO INC. - TERM LOAN C .

..| GFL ENVIRONMENTAL SERVICES INC. - GFL EN .
..|GENMAB A/S - TERM LOAN B ................
..|PROTECTIVE INDUSTRIAL PRODUCTS, INC. -
..| GENESYS CLOUD SERVICES HOLDINGS 11, LLC
.. | GROUNDWORKS, LLC - TERM LOAN ..............
.. |HILCORP ENERGY I, L.P. - FIRST LIEN TERM .
..|KASEYA INC. - TERM LOAN ...
.. | KNOWBE4, INC. - TERM LOAN ...
..|MKS INSTRUMENTS, INC. - TERM
.| NEP GROUP, INC. - INCREMENTAL (209MM) P

ALLIED UNIVERSAL HOLDCO LLC (F/K/A USAGM .

DYNASTY ACQUISITION CO., INC. - TERM LOA ....
EMRLD BORROWER LP - TERM LOAN B

FLYNN RESTAURANT GROUP LP - INCREMENTAL ..
FOCUS FINANCIAL PARTNERS, LLC - DELAYED

(

) .

NEP GROUP, INC. - 2025 DOLLAR TERM LOAN

....08/06/2025 ...
..07/24/2025 ... | JPM

....04/01/2025 ... [UBS ..
....01/01/2025 ... | Various
..01/27/2025 ...

....01/17/2025 ... [BANL ...
....02/01/2025 ... [RBC
..02/04/2025 ...

...10/17/2025 ... [BZW SECS .

Morgan Stanley & Co LLC ..
..01/23/2025 ... |BANK OF NYC/GOLDMAN .
..02/01/2025 ... |RBC ..
..01/01/2025 ... |RBC ..
..01/16/2025 ... | Jefferies & Co., Inc.

..06/26/2025 ... |Jetferies & Co., Inc. ..

..10/31/2025 ... |Deutsche Bank Wellington Direct
..02/07/2025 ... |JP Morgan Securities LLC .
..10/07/2025 ... | GOLDMAN SACHS & CO ...

..02/01/2025 ... |UBS

Jefferies & Co
..08/15/2025 ... |Direct .

JP Morgan Securities LLC .

..11/18/2025 ... |Morgan Stanley & Co LLC
..01/17/2025 ... BANK OF NYC/GOLDMAN ....
..01/24/2025 ... |BANK OF NYC/GOLDMAN .
..12/16/2025 ... [KKR ..o
..02/05/2025 ... |JP Morgan Securities LLC .
..03/06/2025 ... |Morgan Stanley ..

.07/22/2025 ... | PN .....
..01/24/2025 ... | JP Morgan
..05/30/2025 ... |DIRECT ....

-199,000 |-
130,000 |
74,563 |

.100,000 |..
.129,350 |..
. 158,196 |..
. 124,688 |..

169,150 |..
74,563 |
~248.012 |

... 244,694 |..
.. 99,750 |..
. 164,794 |..

... 245,000 |..

.100,000
.165,000

.0

.0
.100,000
.100,000
.200,000
.130,000
.175,000

100,000 |..

.130,000
.160,000
.125,000
....4,082
.100,000
.170,000
.175,000
. 253,3%
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65131P-AC-3 . .. |NEWFOLD DIGITAL HOLDINGS GROUP, INC. - I . ..12/08/2025 ... [JP Morgan 23,573 .. 45,728 .0
65131P-AD-1 . ..|NEWFOLD DIGITAL HOLDINGS GROUP, INC. - I . ..12/08/2025 ... [JP Morgan .. 55,004 .106,700 .0
68773J-AG-5 . ..| OSAIC HOLDINGS, INC. = TL wevvunniviinnnnnn ..07/17/2025 ... [UBS ........ . 149,625 |.. . 150,000 .0
69074L-AE-9 . ..| OWENS-BROCKWAY GLASS CONTAINER INC. (AKA . ..09/26/2025 ... [WELLS FARGO SECURITIES LLC . . 163,883 |.. . 165,000 .0
75701M-AE-5 . ..|RED SPV, LLC - TERM LOAN . ..03/06/2025 ... [Jefferies & Co., Inc. .218,900 |.. .220,000 .0
80004Y-AC-7 . ..| SANDISK CORPORATION - TERM LO .02/01/2025 ... [JEFFEries & C0., INC. trruuiiieiiiiii e e e e e e e e e e e e e e e e e e eee e e e e e e e e e e e e nn e e e eerrnn e e eennnnaeeeeennnnan [eeeeennnnaneeeeennnneeeeennnnaes [reeernnn e e een e eennaas (391) |+ eeee e 0 .0
86184X-AB-0 . ..| STONEPEAK NILE PARENT LLC - TERM LOAN B ..02/03/2025 ... [Barclays Capital ..... . 169,530 |.. .170,000 .0
87876G-Al-4 . ..| TECTA AMERICA CORP. - TERM LOAN B ....... ..02/12/2025 ... [Wells Fargo Securities LLC . . 234,263 |.. . 235,000 .0
89776T-AB-7 . ..| TURQUOISE TOPCO LIMITED - TERM LOAN B ..08/13/2025 ... [Goldman Sachs & Co. . . 119,400 |.. .120,000 .0
92338T-AB-2 . ..| VERDE PURCHASER, LLC - INITIAL TERM LOAN . 2e01/0172025 ... [VAITOUS +errrneeeeeiennee e e e ettt e e e e eeee e e e e eeee e e e e eenea e e e e eeana e e e e emeena e e e eennna e eeennnna e eeennnna e eeennnnnaaeeennn [reeerennnnaeeeeennnnaeeeennnnanaes [reeennnaneeeeen e eennaan (535) .. (251)].. .0
92842E-AB-4 . .| VISTA MANAGEMENT HOLDING INC. - TLB .... ..03/26/2025 ... [BAML ... . 138,950 |.. . 140,000 .0
93710R-AB-2 . .| WASH MULTIFAMILY PARENT INC. - TERM LOAN . ..08/07/2025 ...|TD Securities . 148,699 |.. . 150,000 .0
C6903H-AB-0 ......... 1261229 B.C. LTD. - TERM LOAN B ....03/25/2025 ... |Jefferies & Co., Inc. .. ....195,000 |.. ....200,000 |.. ....0
(8000C-AP-8 CLARIOS GLOBAL LP - TERM LOAN B ....01/14/2025 ... |Jefferies & Co., Inc. .. .... 104,869 |.. .... 105,000 |.. ....0
G3679Y-AM-4 . .| FRONERI INTERNATIONAL LIMITED - TERM LOA . ..07/16/2025 ... [Goldman Sachs ......... . 149,625 |.. . 150,000 .0
L2465B-AX-4 FORMULA ONE MANAGEMENT LIMITED - DELAYED . ...09/01/2025 ... [BANK OF NYC/GOLDMAN .... .. .0
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 4,722,789 4,832,965 0
0489999999. Total - issuer credit obligations (unaffiliated) 84,155,335 86,078,521 770,116
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 84,155,335 86,078,521 770,116
0509999998. Total - issuer credit obligations - Part 5 30,090,485 30,820,053 306,909
0509999999. Total - issuer credit obligations 114,245,820 116,898,574 1,077,025

36179v-7D-6

36180A-AE-3 .
36180A-B9-3 . .
3618N5-RR-2 .........
38381IN-GR-3 .........

..| G2 MA9905 - RMBS
.| G2 MA9964 - RNBS

G2 MA7192 - RWBS ...

G2 MB0495 - RIBS . .
GNR 2025-105 AP - CMO/RMBS ........................................................................................................

....01/14/2025 ...
..04/23/2025 ...

..04/2172025 ...

....08/13/2025 ...
....08/13/2025 ...

BAML ...
BANL
BAML ...

Jefferies & Co., Inc.

Bank 0f MONTrEal L.uuuuussssssssssisiiiitittiitttt e

....................... 6,974,937

.... 6,593,336 |..

. 1,288,249 |..
. 4,260,006 |..
.... 5,021,032 |..

113873
4,388,224

....................... 6,970,308

.. 8,399,991 |..

..... 4,993,722 |..

1019999999. Subtotal -

asset-backed securities - financial asset-backed securities - self-liquidating - agency residentia

| mortgage-backed securities - guaranteed (exempt from RBC)

24,137,559

26,080,978

31320X-VN-1 . ..| FH $B1520 - RWBS ..06/04/2025 ... [Jefferies & Co., Inc. . 9,729,986 |.. . 9,856,269

313206-JF-8 . ..|FH SB8362 - RMBS ..06/27/2025 ... |Jefferies & Co., Inc. . 6,455,312 |.. ..6,499,999

313207-PG-9 . ..|FH SD5823 - RWBS ... ..06/03/2025 ... [Wells .. ... 490,882 |.. . 495,254

3136BU-PL-8 . ..| FNR 2024-103 GV - CMO/RMBS ..04/08/2025 ... [BAML ... 11,933,128 |.. 11,727,890

3136BU-23-7 . ..| FANR 2025-11 BL - CMO/RVBS ..03/26/2025 ... [BANCO SANTANDER SA 33,075,567 |.. 33,371,478

3137HJ-DQ-7 . .. |FHR 5504 BL - CMO/RVBS . ..03/26/2025 ... Mizuho .... 30,224,244 |.. 30,436,293

3140M2-SK-9 . ..|FN BU1421 - RMBS .. ..12/09/2025 ... [BAML ...... . 4,904,451 |.. ..5,499,998

3140W0-22-7 . ..| FN FA0791 - RMBS ..08/27/2025 ... [Morgan Stanley 13,705,619 |.. 14,393,823

3140W0-QP-3 . ..|FN FAO461 - RWBS ..06/30/2025 ... [Wells ..... . 5,869,774 |.. .5,900,19

3140XH-BG-1 . ..| FN FS1838 - RVBS ..12/09/2025 ... [BAML . 4,897,362 |.. ..5,499,999

31418E-KT-6 . .| FN MA4805 - RMBS ..08/27/2025 ... [Vells .. . 8,729,480 |.. . 9,156,172

31418F-G2-7 FN MA5616 - RMBS .. ....06/27/2025 ... |Jefferies & Co., Inc. .. ... 10,829,893 |.. ... 10,924,991 |.. .
1039999999. Subtotal - asset- backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 140,845,697 143,762,362 457,953
03466T-AA-5 . .| AOMT 257 A1 - RMBS . ....08/26/2025 ... |BANCO SANTANDER SA ... ... 14,055,575 |.. ... 13,946,689 |.. .. 56,555
03466U-AA-2 . ..| AOMT 258 A1 - RMBS ..07/14/2025 ... [Jefferies & Co., Inc. ..3,654,933 |.. . 3,655,000 8,788
03466V-AA-0 . .| AOMT 259 A1 - RMBS . ..08/15/2025 ... |BANK OF NYC/GOLDMAN . . 8,139,883 |.. . 8,140,000 22,086
034937-AA-0 . ..| AOMT 256 A1 - RMBS ..06/22/2025 ... [BAML ......... . 4,644,978 |.. . 4,645,000 19,924
105700-AE-1 . ..|BRAVO 2025-Naui4 A1 - RVBS ..08/27/2025 ... [BZW SECS .... . 2,793,853 |.. . 2,765,014 11,640
12676K-AC-7 . ..|COLT 2511 A1 - RMBS .. ..11/05/2025 ... |BANK OF NYC/GOLDMAN . . 7,759,863 |.. . 7,760,000 44,657
19689D-AA-7 . .| COLT 258 A1 - RMBS . ..07/24/2025 ... [BZW SECS .... .6,764,881 |.. . 6,765,000 29,864
36171H-AA-7 . ..| GCAT 25NQM2 A1 - RMBS ..08/28/2025 ... [BANC OF AMER . 1,998,856 |.. . 1,978,760 .8,625
36831R-AC-3 . .. | GCAT 25NQM7 A1 - RMBS .. 1172172025 L. (Wells voveeeeeeeiiies . 1,343,892 |.. . 1,343,898 . 382
46594C-AC-2 ......... [ JPMMT 257MPR A1B - RMBS ..08/19/2025 ... [Jefferies & Co . 8,999,903 |.. . 9,000,000 36,666
61779B-AA-4 .........[MSRM 25NQM5 A1 - RMBS ... L. 07/17/2025 ... [ MOrgan SEANTY ....ceeeeeiieeeieiie e e eee e e e e e et e e e e e e e e e e e e e e e e e na e e e e e e e n e e e eennn e e eeennnnnneeeennnnnaees |rernnnaaeeeeennneeeeennnnaaeees |oennnineeeeenn e eaees 4,424,997 |.. .... 4,425,000 |.. .. 20,056
617941-AA-7 MSRM 25NQM2 A1 - RWBS ... ....04/29/2025 ... |Morgan Stanley 4,973,807 |.. ... 4,949,062 |.. .. 22,433
617948-AA-2 . .| MSRM 25NQM6 A1 - RMBS ..08/14/2025 ... [Morgan Stanley ..... . 6,624,936 |.. . 6,625,000 25,599
67121U-AA-4 . .| 0BX 25NQ13 A1 - RMBS . ..08/27/2025 ... [BARCLAYS CAPITAL INC FIXED INC . . 3,005,127 |.. . 2,979,407 12,158
6744D-AA-T ......... 0BX 24NQ15 A1 - RMBS ... ....05/05/2025 ... |Morgan Stanley 3,956,368 |.. .... 3,966,906 |.. ....2,929
92540E-AA-1 VERUS 2024-1 A1 - RMBS .... ....06/02/2025 ... |BZlN SECS 881,386 |.. 881,248 |.. ... 559
92540R-AC-8 . .| VERUS 2024-9 A1 - RVBS . ..07/30/2025 ... [BANCO SANTANDER SA . 4,637,625 |.. . 4,637,444 21,015
92540U-AC-1 VERUS 2025-4 A1 - RMBS . ....08/27/2025 ... |BZl SECS ... 1,455,840 |.. ... 1,443,547 .. ....5898
1059999999. Subtotal - asset- backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 90,116,704 89,906,974 349,836
05594G-AA-3 .... BSTN 25HUB A - CMBS ........... . 12/22/2025 ... (Vells .... 1,108,680 |.. .... 1,100,000 |.. ....3,203
066043-AB-6 .........[BANKS 2024-5YR6 A3 - CMBS ... ..06/27/2025 ... [Wells .. 5,265,430 |.. .... 5,000,000 |.. .. 25,073
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08164D-AB-2 . .. | BMARK 2025-V19 A3 - CMBS . ..12/19/2025 ... |Citigroup ... . 4,142,656 |.. . 4,000,000 12,831
096933-AC-0 . ..| BMO 2025-5C9 A3 - CMBS . ..12/19/2025 ... [Bank of Montrea . 7,519,538 |.. . 7,170,000
55361A-AU-8 . .| MSWF 2023-2 A5 - CMBS . ..04/04/2025 ... [Various .. .8,521,172 |.. . 7,946,117
95004J-AC-8 WFCM 2025-5C3 A3 - CMBS 1271872025 L [VAFTOUS e ... 10,520,714 |.. .... 9,911,000 |[..
1079999999. Subtotal - asset- backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 37,078,190 35,127,117
55820C-Al-5 .........| MDPK XXIX A1R - CDO . ..09/29/2025 ... [Deutsche Bank Wellington Direct . .... 8,006,000 |.. .... 8,000,000 |..
6712IN-AC6 ......... OAKC 15R A - CDO ...09/02/2025 ... [SG AMERICAS SECURITIES, LLC .... 8,507,205 |.. .... 8,475,000 |.. . 101,
75884Y-AK-4 ......... REG20 20R AR - CDO BT LT L AP (TN 16,012,800 |...eevvevvevnnnnnnnes 16,000,000 [ 188,138
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency CLOs/CBOs/CDOs (unaffllated) 32,526,005 32,475,000 380,325
39571V-AB-4 . ..| GSKY 252 A2 - ABS . ....07/15/2025 ... [BANK OF NYC/GOLDMAN ......eeeeiieiiiiiiiiiiiiiiiiieii e e e e e s e s e e e s e s e s s eessssseseesesesesseneennnens |eeeessssssssessesassaaeeaaaaaannes [oiees .... 499,999 [.. ...500,000 |..
62957C-AA-4 . .NYCTL 25A A - ABS .. ..09/10/2025 ... [ Jefferies & Co., Inc. . 4,897,528 |.. . 4,898,000
80620B-AB-3 . SCCU 251 A2 - ABS .. ..07/20/2025 ... |Jefferies & Co., Inc. . 3,864,688 |.. . 3,865,000
830220-AB-4 . Sixth Street Class A-2 - ABS ..12/16/2025 ... [PIK BUY .. .911,808 |.. .911,808
830226-AD-0 ......... Sixth Street Class B-2 - ABS .. ....12/16/2025 ... [PIK BUY .. ... 308,937 |.. ... 308,937 |..
830220-AF-5 Sixth Street Class C-2 - ABS ....12/16/2025 ... [PIK BUY .. 189,91 |.. 189,961 |..
89238R-AA-5 . .| TPG AG ABC STRC NOTE || LP CLASS A - ABS . ..11/28/2025 ... |Direct . . 2,852,500 |.. . 2,852,500
89238R-AB-3 TPG AG ABC STRC NOTE || LP CLASS B - ABS . ....11/28/2025 ... [Direct . 815,000 |.. 815,000 |..

1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset- backed securities - self-liquidating (unaffiliated) 14,335,421 14,336,206

858933-AD-6 ......... [SFUEL 25B A4 = ABS ... .veiviissesiessestesseseessestesteseessesseseesseseessessesseseeseeseeseeseeneesseseereeneeneeneensereeneereas [....08/12/2025 ... TBANC OF AMERICA/FIXED INCOME .. ...veiveiseossossessessessessestesseseessesseseessessessessessessessessessesseneessessensessennane Jooseosessesssssessessessessessnssns |ooreoseosessessessesses 5,969,673 |...ccvvuiiiiiiiinnnnnns 5,970,000

1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - Iease—backed securities - practical expedient (unaffiliated) 5,969,673 5,970,000 0
1889999999. Total - asset-backed securities (unaffiliated) 345,009,249 347,658,637 1,384,812
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 345,009,249 347,658,637 1,384,812
1909999998. Total - asset-backed securities - Part 5 33,648,759 33,430,098 37,042
1909999999. Total - asset-backed securities 378,658,008 381,088,736 1,421,853
2009999999. Total - issuer credit obligations and asset-backed securities 492,903,827 497,987,310 2,498,878
4509999997. Total - preferred stocks - Part 3 0 XXX 0
4509999998. Total - preferred stocks - Part 5 0 XXX 0
4509999999. Total - preferred stocks 0 XXX 0
922908-76-9 ......... | R R T [....11/20/2025 ... TFIDELITY CAPITAL MARKETS ....eueereereesereessessossessessensessessesseseessessessaseaseaseessensessassaseessennanseseensesnesnes |oosesseosessesnesseaes 13,865.000 [..eevvvuniieeennnnnnns 3,652,830 | .eevruuieeiinnnianeeeennianaeeee |ennineereenneeeeernnaaaeees 0
5819999999. Subtotal - common stocks - exchange traded funds 3,652,630 XXX 0
5989999997. Total - common stocks - Part 3 3,652,630 XXX 0
5989999998. Total - common stocks - Part 5 0 XXX 0
5989999999. Total - common stocks 3,652,630 XXX 0
5999999999. Total - preferred and common stocks 3,652,630 XXX 0
6009999999 - Totals 496,556,457 XXX 2,498,878
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91282C-FE-6 .. |UNITED STATES TREASLRY ......oovvviiiiiiiiiiiiiiiiiienns ..08/15/2025 . [Maturity @ 100.00 ...... |.eceeeeeeeeiiieiinins |oeeeennnnns 500,000 |......cnnnnn 500,000 |...evvveees 496,230 [o.vvvnnnnnes 499,189 |.........oel 0 e 81 i 0 81 0 500,000 |...cooeeeennnns (VN A [V (VN O 15,625 |..08/15/2025 .
91282C-FK-2 .. |UNITED STATES TREASLRY ....cooviiiiiiiiiiiiiiiiiiieieees ..09/15/2025 . [Maturity @ 100.00 ...... |.eceeeeeeeeeninninins Joeeennnnens 350,000 [..evvvennnne 350,000 |..cceennnns 342,139 |............ 348,039 |..oooeeieeens 0 e 1,961 [ 0 e 1,061 |0 350,000 |ooeeeeieiennns (VN (V1 O [V O 12,250 |..09/15/2025 .
Deutsche Bank
91282C-GS-4 ...|UNITED STATES TREASLRY .......ccovvviiiiiiiiiiiiiiinnnnns ..06/27/2025 . |Wellington Direct .....ooloeeeeeeeeeeiiinninns |ooeeeennnns 495,723 ...t 500,000 |............ 501,953 |[............ 501,539 |...ooeeeeeennns 0 e (188) e O e (183) | 0 e 501,406 |.............. [ P, (5,683)[........... (5,683)]........nn 13,569 |..03/31/2030 .
0019999999 Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,345,723 1,350,000 1,340,322 0 1,351,406 0 (5,683) (5,683) 4,444 XXX
20772K-TQ-2 .. | CONNECTICUT ST ..11/24/2025 . [ Adjustment ...154,075 |... .... 150,000 ....150,000 0. . 150,000 |.... L0 4075 4,075 |... ..05/15/2033 .
249174-XE-8 .. | DENVER COLO CITY & CNTY SCH DIST NO 1 ..03/26/2025 . [HILLTOP SECURITIES .. 821,517 .850,000 |.. .850,000 |.. . L0 . 850,000 |. 0 . (28,484)]. ..12/01/2028 .
350819-DM-8 .. | FULLERTON CALIF SCH DIST ..08/01/2025 . [Maturity @ 100.00 1,155,000 |... ..1,155,000 , 157,287 ,165,212 |.. 0. ..1,155,000 |.... L0 .. ..08/01/2025 .
419792-M9-4 ...|HAWAIl ST ..11/24/2025 . [ Adjustment . ... 104,124 ... .... 100,000 ....100,000 .100,000 |.. L0 . 100,000 |.... L0 . ..10/01/2034 .
446222-UT-6 ...|HUNTINGTON BEACH CALIF UN HIGH SCH DIST ..03/25/2025 . [ BNKLOAN . 280,731 .300,000 |.. . 269,634 |.. . 284,253 L0 0 (4 870)|. ..08/01/2027 .
57582R-4M-5 ...| MASSACHUSETTS COMMONWEALTH ... ..11/24/2025 . Adjustmenl 322,673 .300,000 |.. .300,558 |.. .300,501 L0 0 22,228 |. ..10/01/2031 .
64966Q-7W-4 .. |NEW YORK CITY . |..11/24/2025 . | Adjustment ... ...266,698 |... .... 250,000 ....250,000 0. L0 .16,698 |.... ..10/01/2038 .
64966Q-XR-6 .. |NEW YORK CITY .. ..11/24/2025 . [Adjustment ... ...303,187 |... ....300,000 .... 280,794 L0 . L0 ...20,329 |.... ..08/01/2038 .
655867-ZD-4 .. |NORFOLK VA ...... ..10/15/2025 . [Various .... .700,000 |.. .700,000 |.. L0 . 700,000 |. 0 . (50,078)|. ..10/01/2033 .
720424-C6-5 ...|PIERCE CNTY WASH SCH DIST NO 010 TACOMA ..11/24/2025 . [ Adjustment . .. 70,000 |.. ..62,160 |.. L0 ...62,855 |. 0 .. 7,967 |. ..12/01/2039 .
762223-PY-5 ...|RHODE ISLAND ST ..12/01/2025 . [Maturity @ 100 00 . .... 100,000 ... 101,248 0. .100,000 |.... L0 0 ..12/01/2025 .
797661-XF-7 .. | SAN FRANCISCO CALIF BAY AREA RAPID TRAN ... ..11/24/2025 . [ Adjustment . .... 220,000 ....220,000 . L0 L0 ..(22,843)].... ..08/01/2034 .
797661-XG-5 .. | SAN FRANCISCO CALIF BAY AREA RAPID TRAN ..11/24/2025 . [ Adjustment ... . 655,000 |.. .655,000 |.. . 655,000 L0 0 . (77,176)|. ..08/01/2037 .
882722-KE-0 .. | TEXAS ST ...... ..03/03/2025 . [Call @ 100.00 .205,000 |.. .205,000 |.. . 205,000 L0 0 .0 ..04/01/2029 .
97705M-2G-3 .. | WISCONSIN ST . ..11/24/2025 . [ Adjustment ... . 340,000 |.. . 342,526 |.. . 341,432 L0 0 (52,562) ..05/01/2033 .
97705M-2Q-1 .. | WISCONSIN ST . ..11/24/2025 . | Adjustment . ... 260,000 ... 261,982 . 261,096 |.. 0. Ol (38,349) ..05/01/2033 .
0049999999. Subtotal - issuer credit obligations - mun|C|paI bonds - general obllgatlons (direct and
guaranteed) 5,719,936 5,955,000 5,906,139 5,917,587 0 5,918,877 0 (198,942) (198,942) 188,764 XXX
040654-YA-7 .. | ARIZONA ST TRANSN BRD HWY REV .. . |..00/29/2025 . | BANL ...560,814 |... ....600,000 ....600,000 .600,000 .. 0. . 600,000 |.... L0 . (39,186)]......... (39, 186)... ..07/01/2030 .
052414-TK-5 .. | AUSTIN TEX ELEC UTIL SYS REV ..11/24/2025 . [ Adjustment 387,248 .500,000 |.. .500,000 |.. .500,000 L0 . 500,000 |. 0 (112,752)|. . (112,752) ..11/15/2049 .
059231-W4-8 .. | BALTIMORE MD REV ..11/24/2025 . [ Adjustment ... ...172,884 |... .... 200,000 .... 203,236 0. ..201,631 |.... L0 . (28,746)|......... (28,746)]... ..07/01/2033 .
13077D-QK-1 .. | CALIFORNIA ST UNIV REV . |..11/724/2025 .| Adjustment ... ...352,616 |... .... 400,000 ....400,000 L0 .... 400,000 |.... L0 . (47,384)[......... (47,384) ... ..11/01/2031 .
13077D-QL-9 .. | CALIFORNIA ST UNIV REV .. ..11/24/2025 . [ Adjustment 173,356 .200,000 |.. .200,000 |.. s L0 . 200,000 |. 0 . (26,644)|. .. (26,644) ..11/01/2032 .
186427-GY-0 .. | CLEVELAND OHIO WTR REV ..... ..11/24/2025 . [ Adjustment ,136,546 . 1,300,000 |.. . 1,300,000 .. . 1 300,000 L0 ..1,300,000 |. 0 (163,454)). . (163,454) ..01/01/2032 .
235036-4T-4 ...| DALLAS FORT WORTH TEX INTL ARPT REV ..11/24/2025 . [ Adjustment ...228,374 . 250,000 |.. .250,000 |.. . 250,000 L0 ..250,000 |. 0 . (21,626)]. (21,626) ..11/01/2032 .
25477G-TS-4 .. | DISTRICT COLUMBIA INCOME TAX REV ..07/24/2025 . [Various . ,060,000 . 2,060,000 |.. . 2,060,000 .. . 2,060,000 L0 ..2,060,000 |. 0 .0 .0 ..12/01/2030 .
25477G-TT-2 .. | DISTRICT COLUMBIA INCOME TAX REV ... ..07/24/2025 . [Various .... ,965,000 |... 1,965,000 |......... 1,965,000 |......... 1,965,000 |.. 0. ..1,965,000 |.... L0 .0 ... .0 .. ..12/01/2031 .
SAMUEL A RAMIREZ & CO
25477G-UZ-6 .. | DISTRICT COLUMBIA INCOME TAX REV ... . |..03/25/2025 .| INC ...489,785 |... .... 500,000 ....500,000 0. . 500,000 |.... L0 . (10,215)(......... (10,215)|... ..07/01/2028 .
270618-FN-6 .. | EAST BATON ROUGE LA SEW COMMN REV ..11/24/2025 . [ Adjustment 100,224 .100,000 |.. ..89,117 |.. , L0 ...90,164 |. 0 .10,060 |. .10,080 ..02/01/2039 .
28337L-DP-0 .. | EL PASO CNTY COLO REV ..03/27/2025 . [RBC ......... ,962,160 . 2,000,000 |.. . 2,142,220 |.. ,048,889 L0 ..2,045,983 |. 0 . (83,823)[. (83,823) ..10/01/2028 .
425200-70-9 ...|HENDERSON NEV ........... ..11/24/2025 . [ Adjustment 183,799 .180,000 |.. .164,306 |.. 165,207 L0 ..165,926 |. 0 17,872 | ... 17,872 ..06/01/2038 .
47770V-BQ-2 .. | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ..11/24/2025 . [ Adjustment ... 854,153 . 1,000,000 |.. . 1,044,190 |.. 1,034,493 L0 ,032,456 |. 0 (178,304)|. . (178,304) ..01/01/2038 .
47770V-BR-0 .. | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ..11/21/2025 . [Cal| @ 100.00 844,135 .830,000 |.. .831,660 |.. . 831,303 L0 831,260 0 .(1,260)|. .(1,260) ..01/01/2033 .
495290-EM-6 .. |KING CNTY WASH SWR REV ........ccevvvnnns ..11/24/2025 . [ Adjustment ... 178,882 . 180,000 |.. . 159,820 |.. . 160,612 L0 ..161,230 |. 0 17,653 |. .17,653 ..01/01/2043 .
544445-IN-5 ...|LOS ANGELES CALIF DEPT ARPTS ARPT REV ..11/24/2025 . [ Adjustment 190,027 .190,000 |.. . 168,562 |.. . 169,607 L0 . 170,416 |. 0 19,611 |. .19,611 ..05/15/2040 .
54628C-WC-2 ...|LOUISIANA LOC GOVT ENVIRONVENTAL FACS & ..11/24/2025 . [ Adjustment 108,409 .120,000 |.. .120,000 |.. . 120,000 L0 . 120,000 |. 0 . (11,591)[. (11,591) ..10/01/2030 .
54628C-WD-0 .. |LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... . |.. 1172472025 .| Adjustment ... L A77,178 ). .... 200,000 ....200,000 L0 .... 200,000 |.... L0 ..(22,822)[..........(22,822)|... ..10/01/2031 .
54628C-WE-8 .. |LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... . |..11724/2025 .| Adjustment ... ...104,494 |... .... 120,000 ....120,000 . 120, 0. . 120,000 |.... L0 . (15,506) (15,506)... ..10/01/2032 .
546475-TT-1 .. |LOUISIANA ST GAS & FUELS TAX REV ...... ..11/24/2025 . [ Adjustment 858,276 . 940,000 |.. .940,000 |.. . 940,000 L0 0 . (81,724)|. .. (81,724) ..05/01/2030 .
54651R-DL-0 .. |LOUISIANA ST UNCLAIMED PPTY SPL REV .. ..11/24/2025 . [ Adjustment 435,312 .500,000 |.. . 470,435 |.. . 479,270 L0 0 . (46,175)|. .. (46,175) ..09/01/2032 .
576000-ZG-1 .. | MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. . |..03/27/2025 .| BAML ...653,919|... .... 700,000 ....630,000 L0 L0 ..(12,554)[..........(12,554))... ..08/15/2027 .
576000-ZJ-5 .. | MASSACHUSETTS ST SCH BLDG AUTH DEDICATED . |..00/18/2025 . |Various .... ..1,862,820 |.......... 2,000,000 |......... 2,000,000 0. ..2,000, L0 (137,180)]........ (137 180) ... ..08/15/2030 .
576000-ZK-2 .. | MASSACHUSETTS ST SCH BLDG AUTH DEDICATED ..09/18/2025 . [Various . 457,123 .510,000 |.. .510,000 |.. L0 . 510,000 |. 0 . (52,877 .. (52,877) ..08/15/2031 .
59447T-XU-2 ...|MICHIGAN FINANCE AUTHORITY ..09/29/2025 . ...574,764 |... ...600,000 ...600,000 0. .. 600,000 |.... L0 ..(25,286)]..........(25,236)|... ..12/01/2029 .
SAMUEL A RAMIREZ & CO
64461X-CZ-6 .. |NEW HAMPSHIRE HEALTH & ED FACS AUTH REV ..03/27/2025 . [ INC . 481,255 .500,000 |.. .500,000 |.. .500,000 L0 . 500,000 |. 0 . (18,745)]. (18,745) ..07/01/2028 .
68607V-311-5 .. | OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ..03/26/2025 . [HILLTOP SECURITIES .. 292,986 .300,000 |.. .300,000 |.. .300,000 L0 . 300,000 |. 0 .(7,014)|. .(7,014) ..04/01/2028 .
73474T-AC-4 .. | PORT MORROW ORE TRANSMISSION FACS REV ..09/01/2025 . [Call @ 100.00 .. 2,000,000 . 2,000,000 |.. .2,011,200 |.. . 2,000,852 L0 ..2,000,000 |. 0 .0 ....0 ..09/01/2025 .
751120-FL-5 .. |RALEIGH N C LTD OBLIG .....coeeeeeennnnn ..11/24/2025 . [Adjustment ... 264,607 .300,000 |.. .300,000 |.. .300,000 L0 . 300,000 |. 0 (35,393)). (35,393) ..10/01/2032 .
759136-VH-4 .. |REGIONAL TRANSN DIST COLO SALES TAX REV ... ..11/24/2025 . | Adjustment ... .772,153 ... 900,000 ...892,412 . 894,697 |. 0. ..895,250 |.... .0 ........ (123,106)]........ (123, 106)|... ..11/01/2032 .
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RAYMOND JAMES &
86932U-CJ-2 ...| SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .. ..03/26/2025 .| ASSOCIATES INC. ... ....800,000 ....800,000 .800,000 .. 0 ..0.......... 800,000 {.... 0. . (81,000)......... (81,000)|... ..09/15/2030 .
875124-JS-9 ...| TAMPA BAY WTR FLA A REGL WTR SUPPLY AUTH . ..10/01/2025 .| Call @ 100.00 .. . 140,000 |.. .140,000 |.. . 140,000 0 .0 . 140,000 |. 0 L0 .0 ..10/01/2025 .
875124-JT-7 .. | TAMPA BAY WTR FLA A REGL WTR SUPPLY AUTH . ..10/01/2025 . |Maturity @ 100.00 .860,000 |.. .860,000 |.. .860,000 0 .0 . 860,000 |. 0 .0 .0 ..10/01/2025 .
88258M-AA-3 .. | TNGUTL 23 A1 - ABS ......ccvvunnnns ..10/01/2025 . |Paydown ....... . 71,679 . 73,328 73,022 0 .0 ... 71,679 |. 0 L0 .0 ..04/01/2035 .
882669-BP-8 .. | TEXAS PUBLIC FINANCE AUTHORITY ..11/24/2025 .| Adjustment .. 50,000 |.. .. 44,948 |.. 45,226 0 .0 ... 45,442 |. 0 ..5,083 |. ..5,053 ..02/01/2039 .
914437-U0-9 ...|UNIVERSITY MASS BLDG AUTH REV . ..11/24/2025 .| Adjustment ... .500,000 |.. .500,000 .. .500,000 0 . .0 . 500,000 |. 0 . (61,122)[. (51,122) ..11/01/2034 .
977100-AC-0 .. | WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. ..04/02/2025 .| Call @ 100.00 .. .230, ... 230,000 .... 242,165 . 234,526 |.. 0 ..(1,101)[... .0 ..233,426 |.... .0 .. ...(8,426)[...........(3,426))... , ..05/01/2026 .
0059999999. Subtotal - issuer credit obl|gat|ons mun|C|paI bonds - special revenue 23 403,353 24,79,679 24,832,600 24,757,733 0 %8 0 24,757,831 0 (1,368,613) (1,368,613) 604,448 XXX
00182E-BM-0 .. | ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) . . |--03/25/2025 . |BANK OF NYC/GOLDMAN ... .... 599,208 . 599,580 |.. 0 18 .0 0. ..(55,194)[..........(55,194))... ..02/13/2030 .
00206R-HW-5 .. | AT&T INC ... ..03/25/2025 .| BANK OF NYC/GOLDMAN .998,410 |.. . 999,306 0 .73 .0 0 . (12,458)[. ..02/16/2027 .
00206R-MT-6 .. | AT&T INC ... . |--11/24/2025 .| Adjustment .... 398,684 e 0 e LG9 .0 0. ..15,919 [.... ..02/15/2034 .
00253X-AA-9 .. | AADVANTAGE LOYALTY IP LTD . . |..10720/2025 . | Paydown .. 122,930 v B e 1,741 ... .0 .0 ..04/20/2026 .
004498-AB-7 .. | ACI VWORLDWIDE INC ..06/20/2025 .| Call @ 100.00 86 324 .0 0 ..08/15/2026 .
005095-AA-2 .. | ACUSH\ET CO ........ ..11/24/2025 .| Call @ 100.00 .. . . . 0 .0 0 ..10/15/2028 .
00687Y-AA-3 .. | ADIENT GLOBAL HOLDINGS LTD .. ..03/03/2025 .| Call @ 100.00 ....200 000 ....186 818 0 .0 ..194, 0. ..08/15/2026 .
00724F-AC-5 .. | ADOBE INC .... . [..02/01/2025 . [Maturity @ 100.00 .. .... 200,000 ... 195,092 0 .0 . 200,000 |.... .0 ..02/01/2025 .
00724P-AD-1 .. | ADOBE INC .... ..03/25/2025 . |Morgan Stanley . .600,000 |.. 598,194 |.. 0 .0 ..599,078 |. 0 . (55,862)[. ..02/01/2030 .
00810G-AD-6 .. | AETHON UNITED BR LP ... ..07/11/2025 .| Various ....... .. 26,000 |.. .. 26,000 .. 0 .0 ...26,000 |. 0 ..1,256 |. ..10/01/2029 .
013822-AG-6 .. | ALCOA NEDERLAND HOLDING BV ..03/17/2025 . |Morgan Stanley . s . 180,000 |.. .165,390 |.. . 167, 0 .0 . 167,890 |. 0 ..968 |. ..03/31/2029 .
01400E-AB-9 .. | ALCON FINANCE CORP .. ..03/25/2025 . | BANK OF NYC/GOLDMAN ,297,968 . 1,400,000 |.. . 1,412,372 |.. . 1,407,265 0 .0 ........ 1,406,903 |. 0 (108,935)[. (108 935) ..09/23/2029 .
01626P-AH-9 .. | ALIMENTATION COUCHE- ..06/27/2025 . |Morgan Stanley .... 884,412 .900,000 |.. . 905,238 |.. . 901,469 0 .0 . 901,171 |. 0 . (16,759)[. (16,759) ..07/26/2027 .
02005N-BF-6 .. | ALLY FINANCIAL INC . ..11/20/2025 . |Maturity @ 100.00 125,000 . 125,000 |.. 122,873 |.. . 124,282 0 .0 ..125,000 |. 0 L0 .. 11/20/2025 .
02156L-AC-5 .. | ALTICE FRANCE SA . ..10/01/2025 .|Various ....... 175,651 .200,000 |.. . 158,250 |.. . 149,105 ,951 |. .0 . 178,908 |. 0 .(83,257). ..01/15/2028 .
023135-CR-5 ...| AMAZON.COM INC . ..11/24/2025 .| Adjustment 308,044 .300,000 |.. . 285,132 |.. . 286,732 L0 .0 0 .20,076 |. ..12/01/2032 .
02361D-AS-9 .. | AMEREN ILLINOIS ..03/17/2025 .| BZW SECS ... 490,170 .500,000 |.. . 499,550 |.. . 499,842 L0 .0 0 .(9,681)[. ..05/15/2028 .
02406P-AU-4 .. | AMERICAN AXLE & MANUFACTUHING INC ..11/03/2025 .| Call @ 100.00 .93,000 89,583 . 110 | .0 0 ..2,147 |. ..04/01/2027 .
02406P-BA-7 .. | AMERICAN AXLE & MANUFACTURING INC ..09/24/2025 . |Call @ 100.00 ...20,000 ... .. 18,796 |.. 0. .0 0. ..07/01/2028 .
BARCLAYS CAPITAL INC
02406P-BB-5 .. | AMERICAN AXLE & MANUFACTURING INC .. . |--02/06/2025 . |FIXED INC .. s s s 73,625 |.. 73,799 ... 0. s ..10/01/2029 .
025816-CP-2 .. | AMERICAN EXPRESS CO ... ..03/25/2025 . ,246,657 ..1,275,000 |.. . 1,286,807 |.. ,278,143 ..1,277,831 |. 0 . (31,175)[. ..06/03/2027 .
025816-DL-0 .. | AMERICAN EXPRESS CO ..10/30/2025 . 100,000 .100,000 |.. .100,000 |.. . 100,000 |. 0 L0 ..10/30/2026 .
030981-AJ-3 .. | AMERIGAS PARTNERS LP .. . |..05/30/2025 . |Various ...134,330 |... .... 133,000 ... 127,347 . . ..130,839 |.... .0 ..2,161 |.... ..08/20/2026 .
031162-CU-2 .. | AMGEN INC ... . |--03/25/2025 . |BANK OF NYC/GOLDMAN ... ...900,020 |.......... 1,000,000 |......... 1,005,743 . 1,003,458 |.. ,003,305 |.... 0. (103,285) ..02/21/2030 .
031162-DR-8 .. | AMGEN INC ... ..11/24/2025 .| Adjustment ...... . 250,000 |.. . 238,840 |.. . 240,034 0 .18,324 |. ..03/02/2033 .
031652-BK-5 .. | AMKOR TECHNOLOGY INC ..10/09/2025 .| Call @ 100.00 .. 93,434 ... 93, N 0 ..09/15/2027 .
037735-CU-9 ...| APPALACHIAN POWER CO .. . [--06/01/2025 . [Maturity @ 100.00 .. . 1,893,083 |.. . ,895 000 |.... .0 ..06/01/2025 .
037833-BG-4 .. | APPLE INC ..05/13/2025 . |Maturity @ 100.00 . 746,557 |.. . 750,000 |.... 0. ..05/13/2025 .
03969A-AN-0 .. | ARDAGH PACKAGING FINANCE PLC ..11/12/2025 . |Various .... . 204,403 212,782 0 ..08/15/2026 .
043436-All-4 .. | ASBURY AUTOMOTIVE GROUP INC .... ..02/12/2025 . |Various .... 46,758 49,922 |. 0 ..11/15/2029 .
04364V-AR-4 .. | ASCENT RESOURCES UTICA HOLDINGS LLC ..06/18/2025 .| Call @ 100.00 .. . . 68,879 ...68,507 |. 0 ..12/31/2028 .
046353-AL-2 .. | ASTRAZENECA PLC ..... ..11/16/2025 . |Maturity @ 100.00 .2 000 000 |.. . 1 977 200 |.. 1,997,695 .2,000,000 |. 0 .. 11/16/2025 .
04685A-3T-6 .. | ATHENE GLOBAL FUNDING ..08/20/2025 . |Various ....... ..7,575,000 |.. . 7,769,489 |.. . 7,748,312 ..7,701,339 |. 0 ..03/26/2027 .
049560-AZ-8 .. | ATMOS ENERGY CORP ... ..11/24/2025 .| Adjustment ... . 150,000 |.. . 149,805 |.. 149,842 ..149,854 |. 0 .12,865 |. ..11/15/2033 .
052769-AG-1 .. | AUTODESK INC ... ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,200,000 |.. . 1,199,688 |.. 1,199,844 ..1,199,850 |. 0 . (99,510)f. ..01/15/2030 .
053332-AY-8 .. | AUTOZONE INC ... ..04/15/2025 . |Maturity @ 100.00 .300,000 |.. .299,736 |.. . 299,987 . 300,000 |. 0 .0 ..04/15/2025 .
053773-BC-0 .. | AVIS BUDGET CAR ..06/10/2025 .| Call @ 100.00 .. ....5,550 ..5,738 .5,785 | 0 ..07/15/2027 .
053773-BH-9 .. | AVIS BUDGET CAR RENTAL LLC ..05/30/2025 . |Various . .2, .. .. 26,341 |.. 26,397 ...26,416 |. 0 ..02/15/2031 .
05583J-AJ-1 .. |BPCE SA ...ovvvnrinne ..12/09/2025 .| UBS ...... . ,000 000 |.. .1 000 000 |.. . 1,000,000 ..1,000,000 |. 0 ..01/20/2032 .
06051G-LA-5 .. | BANK OF AMERICA CORP ..07/22/2025 .|Call @ 100.00 .500,000 |.. .500,000 |.. .500,000 . 500,000 |. 0 ..07/22/2026 .
06368D-3S-1 .. | BANK OF MONTREAL ....... ..06/07/2025 . |Maturity @ 100.0 .700,000 |.. .699,839 .. . 699,977 . 700,000 |. 0 ..06/07/2025 .
06406R-BJ-5 .. | BANK OF NEW YORK MELLON CORP ..07/24/2025 .|Call @ 100.00 .. .500,000 |.. .500,000 |.. .500,000 . 500,000 |. 0 ..07/24/2026 .
06428C-AC-8 .. | BANK OF AMERICA NA ..07/17/2025 .| Call @ 100.00 ... 500,000 ...500,000 .500,000 .. .. 500,000 |.... .0 ..08/18/2025 .
GOLDMAN SACHS AND CO.
071734-AM-9 .. | BAUSCH HEALTH COMPANIES INC . . |- 1270972025 . 120,750 |... 150,000 |............ 112,519 89,873 .. 113,221 |.... .0 . ..02/15/2029 .
07330M-AB-3 .. | TRUIST BANK ....ooeeeevrieeens ..09/16/2025 . |Maturity @ 100.00 .. 3,000,000 . 3,000,000 |.. . 3,009,390 |.. . 3,000,203 ..3,000,000 |. 0 L0 ..09/16/2025 .
081437-AT-2 .. | AMCOR FLEXIBLES NORTH AMERICA INC .. ..09/30/2025 .| Jefferies & Co., Inc. . |. 184,764 |... 200,000 f.......neeee 200,000 ...200,000 |.. .. 200,000 |.... Ol . (15,236)].... ..06/19/2030 .
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085770-AB-1 .. | BERRY GLOBAL INC ...ovvevivviiiniiiiiiiiieeeccciie e ..05/16/2025 .| Call @ 100.00 ............ 0 ..07/15/2027 .
09247X-AQ-4 .. | BLACKROCK FINANCE INC ..03/25/2025 . | BANK OF NYC/GOLDMAN ... 0. ..04/30/2030 .
097751-BT-7 .. |BOMBARDIER INC ......... ..056/20/2025 .| Call @ 100.00 .. . . . . 0 ..04/16/2027 .
10373Q-BT-6 .. | BP CAPITAL MARKETS AMERICA INC .. ..11/24/2025 .| Adjustment .200 000 |.. .159 260 |.. . 164,022 0 14, N ..01/12/2032 .
10921U-2E-7 .. | BRIGHTHOUSE FINANCIAL GLOBAL FUNDING . ..06/30/2025 .| IFCSMUNI ... .600,000 |.. .599,298 |.. . 599,641 0 . (47,211)[. ..06/28/2028 .
11133T-AD-5 .. | BROADRIDGE FINANCIAL SOLUTIONS INC .... ..09/30/2025 .| US BANCORP ... ,000,000 |..... ...997,170 |..... . 998,502 |.. 0. . (83,217)f......... (53,217)... ..12/01/2029 .
GOLDMAN SACHS AND CO.
12008R-AP-2 .. | BUILDERS FIRSTSOURCE INC .. . |..12/16/2025 . 0. 2,820 [ 2,820 |... ..02/01/2032 .
1248EP-CK-7 .. | CCO HOLDINGS LLC ..02/11/2025 .| Various . ..02/01/2031 .
CITIGROUP GLOBAL MKTS
1248EP-CQ-4 ...| CCO HOLDINGS LLC ...evvveniiiiiiiiniieciiiine s ..05/14/2025 .| INC (TAXABLE FI) eevvvei]overmmmnnniiiiinnns Jovvieennens 13,669 |.oovvennnnnns 15,000 [ovvuennennns 13,204 [oooiiiiiiiiie (U [V RN L1V R [ O L1V [V PR 13,343 [oooiviiiiinns [V N 325 | 325 | 206 |..02/01/2032 .
Deutsche Bank
12513G-BD-0 .. | COW LLC ..06/27/2025 .| Wellington Direct 0. .0 ..04/01/2028 .
12543D-BM-1 .. | CHS/COMMUNITY HEALTH SYSTEMS INC . ..12/22/2025 . |Various .... L0 0 ..05/15/2030 .
12543D-BN-9 ...| CHS/COMMUNITY HEALTH SYSTEMS INC . ..12/16/2025 .| Call @ 100. . . . L0 N 0 ..01/15/2032 .
125523-CL-2 ...|CIGNA GROUP .......oeeeeeennennnns ..03/25/2025 . | BANK OF NYC/GOLDMAN .700,000 |.. .678,412 |.. .688 050 L0 ..688,546 |. 0 ..03/15/2030 .
12592B-AN-4 ...| CNH INDUSTRIAL CAPITAL LLC ..06/23/2025 . |Maturity @ 100.00 .. . 275,000 |.. . 273,540 |.. . 274,801 L0 ..275,000 |. 0 ..05/23/2025 .
12592B-AP-9 ...| CNH INDUSTRIAL CAPITAL LLC ... . |--10/14/2025 . |Maturity @ 100.00 1,000,000 |.......... 1,000,000 ...993,107 998,138 |.. 0. ..1,000,000 |.... 0. ..10/14/2025 .
126408-HA-9 .. | CSX CORP ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ,355,235 |.......... 1,500,000 ,455,540 ,476,583 |.. 0. .. 1,477,566 |.... .0 ..02/156/2030 .
13057Q-AH-0 .. | CALIFORNIA RESOURCES CORP . ..10/10/2025 .| Call @ 100.00 L0 ... 32,873 |. 0 ..02/01/2026 .
131347-CK-0 .. | CALPINE CORP ........eeeeevnnn ..01/09/2025 .| Call @ 100.00 .. . . . L0 ...47,806 |. 0 ..06/01/2026 .
13607H-6M-9 .. | CANADIAN IMPERIAL BANK OF COMMERCE . ..08/04/2025 . |Maturity @ 100.00 .. ...750 000 ....749 615 0. . 750,000 |.... 0. ..08/04/2025 .
14040H-CU-7 .. | CAPITAL ONE FINANCIAL CORP ... . |..07/24/2025 .|Call @ 100.00 .. 500,000 ....500,000 . v 0] . 500,000 |.... .0 ..07/24/2026 .
142339-AJ-9 ...| CARLISLE COMPANIES INC .. ..09/30/2025 .| JANE STREET . 1,000,000 |.. .987,560 |.. . 993,162 L0 0 . (56,358)]. ..03/01/2030 .
143658-BQ-4 .. | CARNIVAL CORP .............. ..11/26/2025 . |Various .... . 135,000 |.. .112,335 |.. . 119,533 L0 0 .10,382 |. ..08/01/2028 .
14366R-AA-7 .. | CARNIVAL HOLDINGS (BERMUDA) LTD .. ..02/07/2025 .| Call @ 100.00 .. ... 467,000 .. 502,959 . 496,174 |.. ..350 |.. 0. . (27,875)[.... ..05/01/2028 .
144285-AL~7 .. | CARPENTER TECHNOLOGY CORP . ..11/20/2025 .| Call @ 100.00 .. 72,581 |.. v 0] .0 L1871 ..07/15/2028 .
14448C-AQ-7 .. | CARRIER GLOBAL CORP ......... ..03/25/2025 . | BANK OF NYC/GOLDMAN . 199,997 L0 0 . (17,605)[. ..02/15/2030 .
14913U-AB-6 .. | CATERPILLAR FINANCIAL SERVICES CORP ..08/11/2025 . |Maturity @ 100.00 .300,002 L0 0 L0 ..08/11/2025 .
150190-AB-2 .. | SIX FLAGS ENTERTAINMENT CORP ... ..08/22/2025 . |Various .... 34,531 ..267 |. 0 ..04/15/2027 .
150190-AE-6 .. | SIX FLAGS ENTERTAINMENT CORP ... ..08/07/2025 .| Various ........ceevevvennn foevvnnnnneneeinnnnns foeeenennnnnn 20,135 |l 30,000 ..l 27,274 .. 27,997 |.. 0. .0 ..07/15/2029 .
BANCO MERRILI
15189T-BB-2 .. | CENTERPOINT ENERGY INC ..03/17/2025 .| SAO PAULO .... 300,000 .... 237,909 . 245,990 |.. 0. .0 . ..06/01/2031 .
15189Y-AG-1 .. | CENTERPOINT ENERGY RESOURCES CORP ..03/17/2025 .| JANE STREET .. .300,000 |.. .308,031 .. . 305,449 L0 0 ... (301)[. ..03/01/2028 .
161175-BX-1 .. | CHARTER COMMUNICATIONS OPERATING LLC . ..06/27/2025 . |Morgan Stanley . .400,000 |.. . 399,144 |.. . 399,433 L0 0 . (64,314)[. ..02/01/2032 .
172967-NX-5 .. | CITIGROUP INC ...eeveneeenniinnnnes ..09/29/2025 . |Call @ 100.00 ..... . 750,000 |.. .750,000 |.. . 750,000 L0 0 N ..09/29/2026 .
174610-AT-2 .. | CITIZENS FINANCIAL GROUP INC ..09/30/2025 .| BANK OF NYC/GOLDMAN .400,000 |.. . 399,524 |.. . 399,735 L0 0 ..04/30/2030 .
17888H-AA-1 .. | CIVITAS RESOURCES INC ... ..08/13/2025 . |Various .... L0 0 ..07/01/2028 .
17888H-AC-7 .. | CIVITAS RESOURCES INC . ..12/19/2025 . |Various . L0 0 ..11/01/2030 .
18453H-AA-4 .. | CLEAR CHANNEL OUTDOOR HOL! ..08/20/2025 .|Call @ 100. L0 0 ..08/15/2027 .
18453H-AC-0 .. | CLEAR CHANNEL OUTDOOR HOLDINGS INC ..09/17/2025 . |Various ....... L0 0 ..04/15/2028 .
18453H-AE-6 .. | CLEAR CHANNEL OUTDOOR HOLDINGS INC .... ..08/20/2025 .| Call @ 100.00 .. 0. 0. ..09/15/2028 .
WELLS FARGO SECURITIES,
185899-AK-7 .. | CLEVELAND-CLIFFS INC ....ceeeereeeeeeeennieeeeeeeins ..10/09/2025 . |LLC .eeeeeeeiieeeeeenieee feeeen e eeenees [ eeeeneas 3,860 [-eeeeennaaens 4,000 |-eeenneeaennes 3,930 [ooiiieeiinnnns 3,722 217 0 ..03/01/2029 .
MITSUBISHI UFJ
20030N-BW-0 .. | COMCAST CORP ... ..03/25/2025 . | SECURITIES 0. 0. ..01/15/2027 .
203372-AX-5 .. | COMMSCOPE LLC .. . [-.01/29/2025 . [Call @ 100.00 .. 0. .0 ..09/01/2029 .
203380-AD-5 ...| COMMSCOPE LLC . |--02/03/2025 . |Call @ 100.00 .. s L. 142, .... 136, . 139, 0. ..139, 0. ..03/01/2026 .
20402C-AA-3 .. | COMMUNITY PRESERVATION CORP . ..09/29/2025 . | MARKETTX ... 743,248 .800,000 |.. .800,000 |.. .800,000 L0 . 800,000 |. 0 ..02/01/2030 .
205768-AS-3 .. | COMSTOCK RESOURCES INC ........ ..12/05/2025 . |Various . 6,030 ....6,000 [.. ....5,820 |.. ..5,855 18 |. ....5,8%8 |[. 0 ..03/01/2029 .
209111-ES-8 .. | CONSOLIDATED EDISON COMPANY OF NEW YORK ..11/24/2025 .| Adjustment ... 706,218 . 635,000 |.. .689,759 .. . 689,342 L0 ..686,585 |. 0 ..08/15/2037 .
210518-DW-3 .. | CONSUMERS ENERGY CO ..03/17/2025 .| BANK OF NYC/GOLDMAN 299,868 .300,000 |.. .299,486 |.. . 299,561 L0 299,580 0 ..05/30/2029 .
222070-AE-4 .. | COTY INC ....evvnnnnnns ..10/17/2025 .| Call @ 100.00 ........ .23,000 .. 23,000 |.. .. 22,183 |.. 22,586 L0 .. 22,836 0 ..04/15/2026 .
224044-CL-9 ...| COX COMMUNICATIONS INC ..06/03/2025 .| TORONTO DOMINION BK 508, 182 .600,000 |.. .598,208 |.. . 598,941 L0 .599,015 0 ..10/01/2030 .
224044-CN-5 ...| COX COMMUNICATIONS INC .. ..06/27/2025 .| Jefferies & Co., Inc. 349,244 .400,000 |.. . 398,456 |.. . 398,965 L0 399,038 0 ..06/15/2031 .
224044-CR-6 ...| COX COMMUNICATIONS INC .. ..06/27/2025 .| JANE STREET .. 153,797 . 150,000 |.. . 149,987 |.. . 149,992 L0 ..149,993 |. 0 .3, N ..09/15/2028 .
224044-CU-9 ...| COX COMMUNICATIONS INC ..11/24/2025 .| Adjustment ... ,628,521 . 3,700,000 |.. . 3,684,083 |.. L0 3 685,795 |. 0 . (57,274)[. ..09/01/2034 .
225313-AM-7 .. | CREDIT AGRICOLE SA ..09/30/2025 .| JANE STREET .. 944,590 |.......... 1,000,000 ......... 1,005,870 0. ..1,002,761 .0 .. . (58,171) ..01/14/2030 .
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22822V-BA-8 .. | CROWN CASTLE INC ....cevvvnniiiiiiiinieiiiniin e eecenanans ..06/27/2025 .| BANK OF NYC/GOLDMAN ... | .cevvunverrernnnnnns foveeneennnn 453,929 |ooiiiiinnnns 450,000 |............ 449,166 |............ 449,491 0 0 eeenn... 449,569 [ooiiiiinnnnnns (V) 4,359 |oovennnnnnn 4,359 ..01/11/2028 .
23311V-AK-3 .. | DCP MIDSTREAM OPERATING LP . |--12/09/2025 .| JANE STREET ... 150, ... 150, . 150, .0 .0 ]eeennn. 150, 0. . (12, 491) o eeeennnn (12,491)[.0 ..02/15/2032 .
233853-AL-4 ...|DAIMLER TRUCK FINANCE NORTH AMERICA LLC ..04/07/2025 . |Maturity @ 100.00 . 750,000 |.. . 749,175 |.. . 749,932 .0 . 750,000 |. 0 N 0 ..04/07/2025 .
23918K-AT-5 .. |DAVITA INC ... ..02/24/2025 . |Various ............. .. 50,000 |.. .. 50,313 |.. 43,222 .0 ...50,193 |. 0 (6 568). .(6,568) ..02/15/2031 .
244199-BJ-3 ...|DEERE & CO ... ..03/25/2025 . | BANK OF NYC/GOLDMAN .600,000 |.. .598,866 |.. . 599,376 .0 ..599,401 |. 0 . (39,217)[. (39,217) ..04/15/2030 .
24422E-XE-4 ...| JOHN DEERE CAPITAL CORP . ..11/24/2025 .| Adjustment .100,000 |.. .. 99,985 .. .99,994 .0 99,99 |. 0 ..4,583 |. 4,583 ..09/08/2033 .
25243Y-BN-8 ...| DIAGEO CAPITAL PLC .... ..11/24/2025 .| Adjustment ... .400,000 |.. .3%,378 |.. . 396,755 .0 ..397,018 |. 0 .28,825 |. 28,825 ..10/05/2033 .
25389J-AU-0 ...|DIGITAL REALTY TRUST LP ..06/27/2025 .| SG AMERICAS SECURITIES ..2,500,000 |.. ..2,495,575 |.. . 2,497,888 .0 2 498,105 |. 0 . (77,630)[. (77,630) ..07/01/2029 .
25461L-AA-0 .. | DIRECTV FINANCING LLC ..01/29/2025 . |Various ............. .. 30,000 .. 27,440 .. 28,473 .0 ...28,507 |. 0 s ..08/15/2027 .
254687-FN-1 .. | WALT DISNEY CO . ..03/24/2025 . |Maturity @ 100.00 .. 400,000 ..... 399,780 |..... . 399,993 |. .0 .. 400,000 |.... 0. ..03/24/2025 .
BANCO MERRILL LYNCH,
256677-AG-0 .. | DOLLAR GENERAL CORP ... . |--06/03/2025 .| SAO PAULO ... 400,000 .... 399,732 0. ..04/03/2030 .
256677-AK-1 .. | DOLLAR GENERAL CORP ..06/03/2025 .| FIFTH THIRD BANK SEC .900,000 |.. .899,127 |.. N 0 ..11/01/2027 .
26078J-AD-2 .. | DUPONT DE NEMOURS INC . ..06/27/2025 .| BANK OF NYC/GOLDMAN ... . 2,000,000 |.. . 2,104,980 |.. 2 039 177 |. 0 L (11,977)[. ..11/15/2028 .
263534-CP-2 ...|EIDP INC ........... ..03/25/2025 . | BANK OF NYC/GOLDMAN .800,000 |.. .802,988 |.. . 801,789 |. 0 . (90,461)[. ..07/15/2030 .
26441C-BZ-7 .. | DUKE ENERGY CORP . ..11/24/2025 .| Adjustment ... .300,000 |.. 295,785 |.. 296 240 ..296,544 N 0 .21,756 |. ..09/15/2033 .
264420-BB-9 ...| DUKE ENERGY CAROLINAS LLC . ..03/25/2025 . | BZW SECS ... .100,000 |.. .. 99,885 .. .. 99,927 ...99,929 |. 0 . (11,690)[. ..04/15/2031 .
26442C-BJ-2 ...|DUKE ENERGY CAROLINAS LLC .... ..11/24/2025 .| Adjustment ... .. 7,600,000 |......... 7,663,308 .7,663,078 .. ..7,657,116 |.... 0. . 166,646 |......... 166,646 |... ..01/15/2033 .
Deutsche Bank
26444H-AJ-0 ...| DUKE ENERGY FLORIDA LLC wevveneeeeeieieeeeeeneeeeee e 03/25/2025 . |Wellington Direct .......feeeeeemeiiiieeenncs Jovennnnnn 517,260 oo 600,000 [............ 567,282 |............ 579,762 |oeeeueeeeennnnnn [ IR 806 [...ccvvvennnnnnns (1) IR 806 |eevueieeeennnn (VN PO 580,568 [V (63,308)]......... (63,308) ..06/15/2030 .
GOLDMAN SACHS AND CO.
26873C-AB-8 .. | EMRLD BORROWER LP ...eeeeeeeeeeeee e e e ..03/18/2025 . |LLC ..eeeeeeiiieeeeenenans 0 ..07/15/2031 .
26885B-AF-7 .. |EQM MIDSTREAM PARTNERS LP .... ..01/01/2025 .| Call @ 100.36499 . .0 ..07/01/2025 .
26885B-AH-3 .. | EQM MIDSTREAM PARTNERS LP . ..03/03/2025 . |Various .... 0 ..07/01/2027 .
26885B-AK-6 .. | EQM MIDSTREAM PARTNERS LP .... ..04/02/2025 . |Various .... 0 ..01/15/2029 .
27034R-AC-7 .. | PERMIAN RESOURCES OPERATING LLC .. ..01/16/2025 .|Call @ 100.00 .. s .. 0. . .0 .47, 0. ..07/15/2031 .
277432-AR-1 .. | EASTMAN CHEMICAL €0 .eevvvniviiinniiiiiiiniin e eecenanans ..03/16/2025 . |Maturity @ 100.00 ...... |.ceeueererriinnnnnes foneee.. 195,000 |, 196,000 |............ 206,620 |............ 195,000 [.oovvvvvvennnnnns (U R | N F N [OOSR | R, [V PO 195,000 0 ..03/15/2025 .
MCDONALD & CO
278265-AE-3 .. | MORGAN STANLEY . ..03/26/2025 .| SECURITIES INC . .. 2,446,475 |........... 2,500,000 |......... 2,515,790 ..2,503,746 |.. ..2,503,310 |.... .0 . ..04/06/2027 .
278642-AU-7 .. |EBAY INC ... ..03/25/2025 . | BZW SECS ... 979,820 . 1,000,000 |.. . 1,025,270 |.. . 1,007,903 ..1,007,093 |. 0 . (27,213)[. ..06/05/2027 .
278642-AW-3 .. |EBAY INC ... ..09/30/2025 .| US BANCORP 374,724 .400,000 |.. .408,616 |.. . 405,182 0 . (29,716)[. ..03/11/2030 .
29254B-AA-5 ...|ENCINO ACQU ..08/01/2025 .| Call @ 100.0 140,933 . 138,000 |.. . 130,525 |.. . 132,879 0 ..05/01/2028 .
29254B-AB-3 ...|ENCINO ACQUISITION PARTNERS HOLDINGS LLC ..08/01/2025 .|Call @ 100.00 .66,149 60,703 0 ..06/01/2031 .
29272W-AD-1 .. | ENERGIZER HOLDINGS INC ..06/20/2025 . | Various ...73,070 |... .. 64,385 |.. 0. ..03/31/2029 .
DEUTSCHE BANK
29336T-AA-8 .. | ENLINK MIDSTREAM LLC .. ..01/17/2025 .| SECURITIES INC. ... ....60,147 |... .. 58,078 |.. ...58, 0. ..06/01/2029 .
29355X-AG-2 ...|ENPRO INC .... ..06/12/2025 .| Call @ 100.00 ..... .60,000 . . . .59,259 . 59 435 |. 0 . ..10/15/2026 .
29362U-AC-8 ...|ENTEGRIS INC ..05/29/2025 . |RBC CAPITAL MARKETS 116,081 120 000 |.. .120 000 |.. . 114,802 120,000 0 (3 919). (3 919) ..04/15/2028 .
29717P-AU-1 .. | ESSEX PORTFOLIO LP . ..09/30/2025 . |Morgan Stanley .... 473,810 .500,000 |.. . 493,160 |.. . 496,427 496,925 0 . (23,115)[. (23,115) ..01/15/2030 .
30161N-BE-0 .. | EXELON CORP ........ ..11/24/2025 .| Adjustment ......... 280,465 .300,000 |.. . 248,937 |.. . 255,075 .259,685 0 .20,780 |. .20,780 ..03/15/2032 .
30217A-AC-7 .. | EXPERIAN FINANCE PLC ..09/30/2025 .| BANK OF NYC/GOLDMAN . 1,000,000 |.. .989,700 |.. . 994,426 995,178 |. 0 . (54,268). (54,268) ..03/08/2030 .
31428X-CD-6 .. | FEDEX CORP ............ ..02/26/2025 .| Various .........ceeeeeeenn foeeemmminnneeemnninns Joveeeeeeeeennneee O foeccci e [N FO 0 foeeiieiiiie e O e O e 0 et O e O e 0 0 L0 . ..05/15/2031 .
31420K-AG-8 .. | FEDERATION DES CAISSES DESJARDINS DU QUE .. ..08/23/2025 . |Maturity @ 100.00 .... 750,000 ... 749,250 . 749,855 |.. . 750,000 |.... .0 ..08/23/2025 .
31677Q-BM-0 .. |FIFTH THIRD BANK NA ..07/28/2025 . |Maturity @ 100.00 ...... |-eeeeeeeeeeeeennnnnns Jounnnnn.. 3,500,000 |............ 3,500,000 |......... 3,502,500 ,500,276 |.. ..3,500,000 |.... 0. ..07/28/2025 .
337738-AU-2 .. |FISERV INC ... ..03/25/2025 . | BANK OF NYC/GOLDMAN ..2,150,000 |.. . 2,146,378 |.. ,148,262 ..2,148,345 |. 0 ..07/01/2029 .
33938E-AU-1 .. |FLEX LTD ..... ..06/15/2025 . |Maturity @ 100.00 . 750,000 |.. 752,788 |.. . 750,000 |. 0 ..06/15/2025 .
340711-AY-6 .. | FLORIDA GAS TRANSMISSION COMPANY LLC .... ..09/30/2025 . |Morgan Stanley .... 710,000 ... 114,880 . 712,3% |.... .0 ..07/01/2030 .
345397-B2-8 ...|FORD MOTOR CREDIT COMPANY LLC .. ..11/13/2025 . |Maturity @ 100.00 .... 200,000 .... 182,500 ... 200,000 |.... 0. .. 11/13/2025 .
345397-ZJ-5 ...|FORD MOTOR CREDIT COMPANY LLC .. ..06/09/2025 . |Maturity @ 100.00 ... 500,000 ... 473,750 .. 500,000 |.... .0 ..06/09/2025 .
CITIGROUP GLOBAL MKTS
36168Q-AL-8 .. | GFL ENVIRONMENTAL INC ..08/19/2025 . [ INC (TAXABLE FI) . .. 165,000 .. 164,254 .0 ..08/01/2028 .
36485M-AK-5 .. | GARDAWORLD SECURITY CORP .. ..11/17/2025 .| Call @ 100.00 .. .. 75,000 |.. .. 67,939 [.. s 0 ..02/15/2027 .
37045X-CV-6 .. | GENERAL MOTORS FINANCIAL COMPANY INC . ..02/26/2025 . |Maturity @ 100.00 .600,000 |.. .518,658 |.. 574,725 0 ..02/26/2025 .
37045X-DS-2 ...| GENERAL MOTORS FINANCIAL COMPANY INC . ..11/24/2025 .| Adjustment ... . 250,000 |.. .190,390 |.. . 197,005 0 ..01/12/2032 .
37185L-AM-4 .. | GENESIS ENERGY LP ... ..04/03/2025 . |Various . 145,394 0 ..01/15/2027 .
37185L-AP-7 .. | GENESIS ENERGY LP ..06/10/2025 .| Various . 18,841 0 ..01/15/2029 .
37185L-AR-3 .. | GENESIS ENERGY LP ... ..03/27/2025 .| Various . . 0 N ..05/15/2033 .
377372-AN-7 .. | GLAXOSMITHKLINE CAPITAL INC ... ..06/27/2025 .| BZW SECS ... .. (2,297)]... 2 514 181 .0 .. . (27 831) ..05/15/2028 .
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378272-AN-8 .. | GLENCORE FUNDING LLC ....ccvvvnniiiiiiiiniiieiiiiiieeeees ..03/17/2025 . |BZW SECS .....cevvvveveees foovivnnnniieiiiiins fovninnns 3,842,514 |........... 3,900,000 |......... 3,868,118 |.......... 3,872,554 |..oevviiiieiie 0 [ 2,456 [oviiiiiiiinnnns [N N 2,456 |..ooovninenns [V FO 3,875,010 [oevuuviiiinnnnns [V (32,496) ..08/27/2027 .
37960X-AA-5 .. | GLOBAL INFRASTRUCTURE SOLUTIONS INC ... ..03/10/2025 . | Various 36,000 s ..29,731 |.. .0 ...29,912 ... 0. 4,978 |.... ..06/01/2029 .
38141G-A5-3 .. | GOLDMAN SACHS GROUP INC ... ..11/24/2025 .| Adjustment ... . 150,000 |.. .150,000 .. . 150,000 .0 . 150,000 |. 0 17,643 |. .. 10/24/2034 .
38141G-XG-4 .. | GOLDMAN SACHS GROUP INC . ..03/25/2025 . | BANK OF NYC/GOLDMAN .500,000 |.. .501,465 |.. .500,788 .0 0 . (48,568). ..02/07/2030 .
38141G-XR-0 .. | GOLDMAN SACHS GROUP INC . ..12/09/2025 . |BAIL ........ . 540,000 |.. .540,000 .. . 540,000 .0 0 . (62,321)[. ..01/27/2032 .
38141G-YJ-7 .. | GOLDMAN SACHS GROUP INC . ..12/09/2025 . | TRADEWEB .400,000 |.. .400,000 |.. . 400,000 .0 0 . (43,156). ..07/21/2032 .
389284-AA-8 .. | GRAY MEDIA INC . ..07/18/2025 .|Various .... .127,000 |.. 112,497 |.. . 118,199 .0 0 ..6,900 |. ..06/16/2027 .
389375-AM-8 .. | GRAY MEDIA INC . ..12/15/2025 .| Call @ 100.00 .. 32,000 ..32,000 (.. .0 0. ..07/15/2029 .
BNP PARIBAS SECURITIES
404280-CT-4 .. |HSBC HOLDINGS PLC ..12/09/2025 .| BOND . .400,000 |.. .400,69% |.. .399,013 .0 ..399,147 |. 0 ..05/24/2032 .
410345-A0-5 ...| HANESBRANDS LLC .. ..12/11/2025 .| Cal | @ .. 31,000 |.. .. 31,288 |.. 31,271 .0 ... 31,237 |. 0 ..02/156/2031 .
42704L-AA-2 .. |HERC HOLDINGS INC ..12/16/2025 .| Call @ 100. 00 . 137,000 |.. .129,024 |.. . 132,144 .0 ..133,913 |. 0 ..07/15/2027 .
428040-DA-4 .. |HERTZ CORP ......... ..12/10/2025 .| Call @ 100.00 55,518 .0 63,764 |. 0 ..12/01/2026 .
431318-AS-3 .. |HILCORP ENERGY | LP ..05/01/2025 . |Various .... 46,289 .0 47,046 |. 0 ..11/01/2028 .
431571-AB-4 .. |HILLENBRAND INC ........ ..07/21/2025 .| Call @ 100. .0 ...16,743 |. 0 ..09/156/2026 .
432833-AH-4 ...|HILTON DOMESTIC OPERATING COMPANY INC ... ..12/11/2025 .| Call @ 100.00 .0 . 108,191 0. ..05/01/2028 .
WELLS FARGO SECURITIES,
436440-AP-6 .. |HOLOGIC INC ..evveeeeeeeeeee e e eeen e e e eeeeean ..09/11/2025 . |LLC .eeeieeieeieeeeeeenne foeeeee e e 107,520 |.eeeennennnns 112,000 |............ 109,818 |..vvuueeeen 101,431 [ 9,335 o196 [ 0 o0 9531 | 0 e 110,962 [oeeeieeeennnnns [V (3,442)|.cceuennnen (3,442) ..02/15/2029 .
437076-BY-7 .. |HOME DEPOT INC ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ...470,330 |... ... 500,000 ... 497,130 .0 . (28,358)]......... (28,358)]... ..06/15/2029 .
442722-AB-0 .. | HOWARD MIDSTREAM ENERGY PARTNERS LLC . ..08/15/2025 .| Call @ 100.00 ........ .62,663 ..60,280 |.. 0 (211)]. (211) ..07/15/2028 .
442722-AC-8 ...|HOWARD MIDSTREAM ENERGY PARTNERS LLC . ..04/01/2025 . |RBC CAPITAL MARKETS 4,090 ... 4,000 .. 0 .90 | ..07/15/2032 .
446150-AS-3 .. | HUNTINGTON BANCSHARES INC ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ... 447,710 |... .... 500, .... 498,425 0. . (51,482)[.... ..02/04/2030 .
446150-AX-2 .. | HUNTINGTON BANCSHARES INC ... ..11/18/2025 .| BZW SECS ... .... 600,000 ....600,000 .0 . ..08/15/2036 .
44644)-AF-8 .. | HUNTINGTON NATIONAL BANK ..06/27/2025 .| CITADEL .... .. 625,000 ...625,000 0. ..05/17/2028 .
Merril Lynch Pierce
45174H-BM-8 .. | IHEARTCOMMUNICATIONS INC ...oeeeeeeeieieeeeeiiee e ..04/28/2025 .| Fenner Smith .....cooveeee |oeemmmnneeeemnnines o 4,322 | 6,008 |eeeueeaennns 4,782 0 ..08/15/2030 .
45344L-AC-7 ...| CRESCENT ENERGY FINANCE LLC . . |..07/15/2025 .| Various s s .0 .0 ..02/156/2028 .
456837-AW-3 .. | ING GROEP NV ......ovveeeeininnnns ..12/09/2025 . |Morgan Stanley . ,000,000 |.. ,004,320 |.. . 1,002,849 .0 1,002,450 |. 0 . (86,140)[. ..04/01/2032 .
456873-AD-0 .. | TRANE TECHNOLOGIES FINANCING LTD . ..06/27/2025 .| JANE STREET ..... ..1,250,000 |.. . 1,256,098 |.. ,252,858 .0 ,252,525 |. 0 (25,950). ..03/21/2029 .
457187-AC-6 .. | INGREDION INC ....covveennnnne ..09/30/2025 .| Jefferies & Co., | .800,000 |.. . 798,464 |.. . 799,123 .0 0 . (48,460)[. ..06/01/2030 .
45824T-BC-8 .. | INTELSAT JACKSON HOLDINGS SA ..07/17/2025 .| Call @ 100.00 .. . 387,000 |.. . 355,814 |.. . 356,766 .0 0 ..03/156/2030 .
460599-AF-0 .. | BRIGHTSTAR LOTTERY PLC ..07/03/2025 .| Call @ 100.00 ... 200,000 ..188,310 .0 0. ..04/15/2026 .
WELLS FARGO SECURITIES,
46284V-AF-8 IRON MOUNTAIN INC ... ..02/21/2025 . .. 3,000 2,844 |.. 0. ..09/15/2029 .
46284V-AJ-0 IRON MOUNTAIN INC ..11/20/2025 .| 0ld Mission Markets ... 14,344 .0 0 . ..07/15/2030 .
46284V-AQ-4 .. | IRON MOUNTAIN INC ..02/21/2025 .| RBC CAPITAL MARKETS .. 45, .. .. 45,000 |.. ,890 0 (325) ..01/15/2033 .
466313-AJ-2 .. | JABIL INC .......... ..06/27/2025 . |Morgan Stanley .... .400 000 |.. . 355,380 |.. . 364,258 . N 0 .16,011 ..01/15/2030 .
46647P-BX-3 .. | JAMORGAN CHASE & CO ... ..12/09/2025 .| US BANCORP ... .400,000 |.. .400,000 |.. . 400,000 . 400,000 |. 0 s N ..02/04/2032 .
476556-DD-4 ...| JERSEY CENTRAL POWER & LIGHT CO ..11/24/2025 .| Adjustment .400,000 |.. .398,904 |.. . 399,235 ..399,323 |. 0 . (40,071)[. ..03/01/2032 .
482480-AG-5 .. |KLA CORP ..03/25/2025 . | BANK OF NYC/GOI ,000,000 |......... ,073,470 ,033,717 |.. .1,031,863 |.... 0. . (47,563) ..03/15/2029 .
BANCO MERRILL LYNCH,
49271V-AN-0 .. |KEURIG DR PEPPER INC .. ..09/30/2025 .| SAO PAULO ... 400,000 .... 398,756 0. s 0. . (46, 380) ..03/15/2031 .
49327M-3E-2 ...| KEYBANK NA ..08/08/2025 . |Maturity @ 100.00 . .... 750,000 ... 749,790 0. .25 .. . . . .0 s .0 .. ..08/08/2025 .
50077L-BC-9 .. | KRAFT HEINZ FOODS CO ..eevvveeeeeeeeeieeeeeeeee e e ..08/05/2025 .| Jefferies & Co., e e e 39,636 [ 40,000 |.eevvnnnnnnns 40,000 [ [V [ [V O [ PP 40,000 [oeeeueieeennnnns 0 ..05/15/2027 .
BANCO MERRILL LYNCH,
502431-AF-6 .. | L3HARRIS TECHNOLOGIES INC ..03/25/2025 . | SAO PAULO 551,040 |... 600,000 [............ 625,236 ...614,631 |.. 0. 613,949 |.... 0. (62,909)]... .. 12/15/2029 .
50247W-AB-3 .. |LYB INTERNATIONAL FINANCE Il BV .. ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ,957,000 |.......... 2,000,000 |......... 1,979,360 ,994,973 |.. 0. ..1,995,490 |.... .0 (38,490)/... ..08/02/2027 .
52532X-AD-7 ...|LEIDOS INC . |--02/18/2025 . | Various ...399,320 |... ... 400,000 .... 398,568 .399,889 |.. 0. 0. ..05/15/2025 .
527298-BV-4 .. |LEVEL 3 FINANCING INC. ..08/18/2025 .|Call @ 100.00 .. 45,000 |.. .. 47,363 |.. 47,242 L0 0 .(2,013) ..11/15/2029 .
527298-CD-3 ...|LEVEL 3 FINANCING INC ... ..12/23/2025 . |Various ....... . 288,000 |.. . 145,923 |.. . 161,308 4. .78, N 0 ..04/01/2030 .
53944Y-AT-0 .. | LLOYDS BANKING GROUP PLC .. ..08/11/2025 .| Call @ 100.00 .. ... 650,000 ...650,000 0. . 650,000 |.... .0 ..08/11/2026 .
WELLS FARGO SECURITIES,
550241-AC-7 .. | LUMEN TECHNOLOGIES INC ..01/06/2025 .|LLC vovvviiiiiiiiiiiieees e e 4475 | 5,000 |eveenniiiinnns 3,099 v 0] .0 3,270 ... .0 . ..04/15/2030 .
55279H-AQ-3 ...| MANUFACTURERS AND TRADERS TRUST CO . ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,000,000 |.. . 1,006,920 |.. ,002,107 L0 ..0]........ 1,001,930 |. 0 . (35,600). ..08/17/2027 .
552953-CF-6 ...| MGM RESORTS INTERNATIONAL .... ..02/07/2025 . |Various ............. . 125,000 |.. 116,875 |.. L0 .0 0 ..4,248 |. ..04/16/2027 .
552953-CJ-8 ...| MGM RESORTS INTERNATIONAL . ..08/05/2025 .| SMBC SECURITIES INC . 105,000 |.. 102,150 |.. .. 182 |. .0 0 4,321 |. ..04/15/2032 .
55337P-AA-0 .. |MIWD HOLDCO Il LLC ....... ..02/19/2025 . |Various ....... 19,935 |.. L0 .0 0 ..1,082 |. ..02/01/2030 .
55903V-BC-6 .. | WARNERMEDIA HOLDINGS INC .. ..07/01/2025 .| Adjustment ... .. 6,740 0. .0 .0 .. .. (110)).... ..03/15/2032 .
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571748-BU-5 .. |MARSH & MCLENNAN COMPANIES INC ......ccovveniiiirnnnnns .. 11/24/2025 .| Adjustment .........coooeii]oerinnninnnniiiniinns Joveeennn 183,725 [ 175,000 |eveenn 174,330 [ 174,415 |t O 88 e O e 88 [ 0 174,463 (V) 9,262 [...unnnen 9,262 ..09/15/2033 .
576360-AP-9 .. | MASTERCARD INC .... ..09/30/2025 .| JANE STREET s .... 400, .ee 399, s .0 0. . (10,022)[......... (10,022)]... ..03/26/2030 .
576360-AR-5 .. | MASTERCARD INC .... ..03/25/2025 . | BANK OF NYC/GOLDMAN 181,679 . 185,000 |.. . 184,484 |.. 184 827 0 .(3,165)[. .(3,165) ..03/26/2027 .
57763R-AD-9 .. | MAUSER PACKAGING SOLUTIONS HOLDING CO ..11/26/2025 .| Adjustment ............ 302,100 .313,000 |.. 312,790 |.. . 312,931 s N 0 . (10,899)[. (10,899) ..04/15/2027 .
58013M-FB-5 .. | MCDONALD'S CORP ... ..03/25/2025 . | BANK OF NYC/GOLDMAN 2,456,075 ..2,500,000 |.. . 2,486,900 |.. . 2,496,861 ..2 497 184 |. 0 . (41,109)[. (41,109) ..03/01/2027 .
58013M-FV-1 .. | MCDONALD'S CORP ..11/24/2025 .| Adjustment ... 206,130 .200,000 |.. 199,470 |.. . 199,543 ..199,582 |. 0 ..6,548 |. 6,548 ..08/14/2033 .
58933Y-AR-6 .. | MERCK & CO INC .... ..02/10/2025 . |Maturity @ 100.00 600,000 .600,000 |.. 573,294 |.. . 598,674 . 600,000 |. 0 L0 0 ..02/10/2025 .
591894-CE-8 .. | FIRSTENERGY PENNSYLVANIA ELECTRIC CO . ..03/17/2025 .| JANE STREET ........ 303,288 .300,000 |.. .299,583 |.. ..299,753 |. 0 ..3,535 |. 3,535 ..04/01/2028 .
59217G-CK-3 .. |METROPOLITAN LIFE GLOBAL FUNDING | . ..03/25/2025 . | BANK OF NYC/GOLDMAN 2,892,030 . 3,000,000 |.. . 2,967,450 |.. ..2,990,769 |. 0 . (98,739)[. (98,739) ..09/19/2027 .
59217G-EG-0 .. | METROPOLITAN LIFE GLOBAL FUNDING | . ..09/30/2025 .| BANK OF NYC/GOLDMAN 378,728 .400,000 |.. .399,176 |.. s ..399,604 |. 0 . (20,876)]. (20,876) ..04/09/2030 .
595112-BP-7 .. |MICRON TECHNOLOGY INC ... ..06/27/2025 .| Call @ 100.00 ........... ,000,000 . 1,000,000 |.. .999,950 .. . 1 000,065 ..1,000,062 |. 0 ..(62)]. ..(62) ..02/16/2027 .
595112-BQ-5 ...|MICRON TECHNOLOGY INC . ..06/27/2025 .| HSBC Wellington Direct 995,460 . 1,000,000 |.. 999,940 |.. . 1,000,096 ..1,000,094 |. 0 (4,634) .(4,634) ..02/15/2030 .
599191-AA-1 .. | MILEAGE PLUS HOLDINGS LLC .... ..07/07/2025 .| Various ........cceeeenens . 41,500 .. 41,500 |.. . 41,587 |.. .. 41,549 ...41,498 |. 0 L2 .2 ..06/20/2027 .
606822-AR-5 .. |MITSUBISHI UFJ FINANCIAL GROUP INC . ..03/25/2025 .| TORONTO DOMINION BK 1,949,760 . 2,000,000 |.. . 2,000,000 .. . 2,000,000 ..2,000,000 |. 0 . (50,240). (50,240) ..07/25/2027 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL INC ... ..03/25/2025 . | BANK OF NYC/GOLDMAN 1,000,764 . 1,200,000 |.. . 1,228,212 |.. . 1,216,872 ..1,216,145 |. 0 (125,381). . (125,381) ..04/13/2030 .
617446-8L-6 .. | MORGAN STANLEY . ..03/26/2025 .|BAML ........... 361,624 .400,000 |.. . 401,220 |.. . 400,664 ..400,635 |. 0 . (39,011)[. .. (39,011) ..01/22/2031 .
617446-8P-7 .. | MORGAN STANLEY . ..06/27/2025 .| JANE STREET 191,272 .200,000 |.. .200,000 .. . 200,000 . 200,000 |. 0 .(8,728)|. .(8,728) ..04/01/2031 .
617446-8X-0 .. | MORGAN STANLEY . ..12/09/2025 .| US BANCORP ... .. 745,000 ... 743,011 0. . (91,501)[......... (91,501)]... ..04/28/2032 .
62886E-AY-4 .. INCR VOYIX CORP ....evvvvreniiiiiiiiieiieiiiiie e ..07/22/2025 .| Jefferies 35,000 |.eevennnnnnns 32,650 [..oiivvnnnnn 33,102 |eeennniiiiiinnn O [ 283 | O o283 o 0 00 33,385 [ (V) 1,120 |oeeeennnnnns 1,120 ..10/01/2028 .
GOLDMAN SACHS AND CO.
629377-CR-1 .. |NRG ENERGY INC ...ovvvvniiiiiiiiiiiiiiiiie s ..12/01/2025 . |LLC .evviiiiiiiiniiviinne | e 46,832 [...uveiennn 50,000 |..cvvennnnnne 50,000 |oevvennnennn 43,675 [oiiiiinnn 6,325 | 0 e 0 e 6,325 |l 0 50,000 [oeeeeriiiinnnnns [V (3,169)f........... (3,169) ..02/156/2031 .
629377-CS-9 ...|NRG ENERGY INC . ..12/01/2025 . |LLC 24,000 s ...24,000 |.... .0 o (1,603) [ (1,603)|... ..02/15/2032 .
62944T-AF-2 .. INVR INC .......... ..03/25/2025 . | BANK OF NYC/GOLDMAN 1,094,496 . 1,200,000 |.. . 1,247,844 |.. ..1,227,169 |. 0 (132 673). . (132,673) ..05/15/2030 .
629541-AJ-4 ...|NTT FINANCE CORP . ..07/25/2025 . |Maturity @ 100.00 1,000,000 . 1,000,000 |.. .988,030 |.. ..1,000,000 |. 0 N 0 ..07/25/2025 .
63861C-AC-3 .. |NATIONSTAR MORTGAGE HOLDINGS LLC . ..10/01/2025 .|Call @ 100.00 147,000 |... .. 124,556 134,161 0. 12 839 ..08/15/2028 .
MORGAN STANLEY & CO.
63861C-AF-6 .. |NATIONSTAR MORTGAGE HOLDINGS LLC ... ..02/20/2025 . ... 1,940 0. ..02/01/2032 .
63861C-AG-4 .. |NATIONSTAR MORTGAGE HOLDINGS LLC . ..10/01/2025 .| Various . 0. 0 0 ..08/01/2029 .
641062-BA-1 .. | NESTLE HOLDINGS INC ... ..09/12/2025 . |Maturity @ 100.00 .300,000 |.. .296,100 |.. . 299,001 0 L0 ..09/12/2025 .
641423-CD-8 ...| NEVADA POWER CO .. ..03/25/2025 . | BANK OF NYC/GOLDMAN .600,000 |.. . 598,440 |.. . 599,141 0 . (62,314)[. ..05/01/2030 .
651229-Al-6 .. | NEWELL BRANDS INC ..06/09/2025 .| Call @ 100.00 .. . 131,000 |.. 126,877 |.. . 128,953 0 ..1,344 |. ..04/01/2026 .
651229-BC-9 ...|NEWELL BRANDS INC ... ..07/16/2025 .| Various ...43,932 |.. .0 ..09/16/2027 .
WELLS FARGO SECURITIES,
651229-BE-5 .. | NEWELL BRANDS INC ... ..04/03/2025 . |LLC .. 10,000 (.. ..05/15/2032 .
WELLS
65336Y-AN-3 .. |NEXSTAR MEDIA INC ..evvvriiiiiiiiiiiiiiiiiee s ..09/09/2025 . |LLC ..evivviiiiiiiiiiinin | e 103,163 |...cvvvennnns 105,000 |........ce... 91,245 [ooeeennnnnnne 95,538 ..11/01/2028 .
MORGAN STANLEY & CO.
65343H-AA-9 ...|NEXSTAR MEDIA INC .. ..03/21/2025 . |LLC ....29,850 |... .. 28,861 |. ..07/15/2027 .
65473P-AH-8 .. |NISOURCE INC . ..03/17/2025 .| BZW S 924,030 . 999,178 ..09/01/2029 .
65473P-AN-5 ...| NISOURCE INC . ..03/17/2025 .| JANE STREET .. ..03/30/2028 .
Merril Lynch Pierce
655664-AT-7 .. |NORDSTROM INC .....ovvvivinneiiiiiiis e ..06/13/2025 . |Fenner Smith ......covvves |ovvivinnininiiiiinins Jovninnennens 22,688 [.....cevunnnns 25,000 |.eevvnnnnnnns 18,950 |ivvvvnnnnnns 20,151 ..04/01/2030 .
655844-CA-4 ...|NORFOLK SOUTHERN CORP .....eeeeeeeeenniieeeeennieeeees ..08/01/2025 . |Maturity @ 100.00 ...... |eeeerrereeeemmnnns Joenennns 1,000,000 |.......... 1,000,000 |............ 997,860 |....cevnnnnn 999,818 ..08/01/2025 .
NATIONAL BANK OF CANADA
66679N-AB-6 .. |NORTHRIVER MIDSTREAM FINANCE LP .. ..10/02/2025 .| FINANCIAL INC. s s .. 0. ..07/15/2032 .
670001-AG-1 .. | NOVELIS CORP . |..08/18/2025 .| Various . s . 58 654 |.. .0 . ..11/15/2026 .
67021C-AM-9 .. |NSTAR ELECTRIC CO ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ,169 424 ... ,200,000 |......... 1,147, ..1,184,325 |.. ,185,800 |.... 0. (16 376)|... ..05/15/2027 .
67066G-AF-1 .. |NVIDIA CORP ..03/25/2025 . | BANK OF NYC/GOLDMAN ... 464,99 |... 500,000 [o.eunennnnne 503,405 .. 501,854 |.. 501,774 |.... .0 (36,779)... ..04/01/2030 .
Deutsche Bank
67077M-Al-8 .. |NUTRIEN LTD ..09/30/2025 .| Wellington Direct ... 471,565 |... .... 500,000 .... 499,485 .499,710 |.. ..499,748 |.... .0 . (28,183)[.... ..06/13/2030 .
674215-AL-2 .. | CHORD ENERGY CORP ..03/04/2025 . |Various .... 115,335 . 115,000 |.. . 112,563 |.. . 113,935 . 114,077 |. 0 ..923 | ..06/01/2026 .
681919-BB-1 .. | OMNICOM GROUP INC ... ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ...892,740 |... ,000,000 ... 996,560 ..998,203 |.... .0 (105,463) ..04/30/2030 .
GOLDMAN SACHS AND CO.
682357-AA-6 .. | 180 MEDICAL INC .. . |..10701/2025 . ...193,750 |... .... 200,000 ... 173,598 . .l 183,117 L. .0 ...10,633 [.... 10,633 ..10/15/2029 .
682680-AY-9 .. |ONEOK INC .. ..03/25/2025 . | JANE STREET .. 752,160 .800,000 |.. . 794,064 |.. . 797,035 L 797,171 0 . (45,011)[. (45,011) ..09/01/2029 .
682680-BB-8 .. | ONEOK INC .. ..03/25/2025 . | BANK OF NYC/GOI 551,070 .600,000 |.. .599,382 |.. . 599,672 0 . (48,616)[. (48,616) ..03/156/2030 .
682695-AA-9 .. | ONEMAIN FINANCE CORP .. ..08/28/2025 .| Call @ 100.00 ... 33,440 |... 32,000 .. 33,802 .. .0 .. ... (1,355)f........... (1,355))... ..01/15/2029 .
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68389X-CF-0 .. | ORACLE CORP ....evvvveenniiiiiiiiie e ..11/10/2025 . |Maturity @ 100.00 ...... s 300,000 [.eunennnnne 299,607 |............ 299,890 |..eevvvnnvirinnnn O foenneennsn 110 | O e 110 [ 0 i 300,000 [oenniciiien a0 v [V (U 17,400 |..11/10/2025 .
68389X-CN-3 .. | ORACLE CORP ....eeeeeeeeeeeeemeneeeeeeene e e e eeeene e ..12/19/2025 .| TRADEWEB .................. s 450,000 |............ 442,947 |eeeeeee e 444,649 [ 0 872 [ 0 872 | O [ 445521 |0 (1,497)f........... (1,497 23,599 |..05/06/2030 .
BARCLAYS CAPITAL INC
68622T-AA-9 .. | ORGANON & CO . |--11/24/2025 .| FIXED INC .... 190,000 .... 187,000 ...(5,364)[...........(5,364))... ..04/30/2028 .
68902V-AK-3 .. | OTIS WORLDWIDE CORP ... ..03/25/2025 . | BANK OF NYC/GOLDMAN ... ... 600,000 .. 509,952 . (57,941)[......... (57,941))... ..02/15/2030 .
CITIGROUP GLOBAL MKTS
690732-AF-9 .. | OWENS & MINOR INC ..oevvvriniiiiiiiiiie e ..04/02/2025 .| INC (TAXABLE FI) weveuvii]ivmmmnnnniiiiiiniinns fovieeeeiinnnns 30 V) 5,000 |eveunniininnns 4,084 |...covvnnnnnnns 4,340 |oeviiiie [V RN T IO [ O T R [V F 4,373 [ooiiiiiiins (V] RN [REEL5))] R (198)[.eeevvinnnnns 114 (..03/31/2029 .
CITIGROUP GLOBAL MKTS
690732-AG-7 .. | OWENS & MINOR INC ... . [-.04/02/2025 .| INC (TAXABLE FI) . .0 ..04/01/2030 .
69331C-AH-1 .. | PG&E CORP .. ..01/17/2025 .| Various .... s .. s .. s 0 ..07/01/2028 .
693475-AZ-8 .. | PNC FINANCIA . . |..03/25/2025 . | BANK OF NYC/( 600 000 |.. 598 320 |.. s 0 . ..01/22/2030 .
693506-BP-1 .. |PPG INDUSTRIES INC ....... . |--08/25/2025 . |BANK OF NYC/GOLDMAN ... . 750,000 |.. . 766,575 |.. . 756,323 0 (21,116). s .14, ..03/15/2028 .
69353R-FJ-2 ...|PNC BANK NA (DELAWARE) ..03/25/2025 . | BANK OF NYC/GOLDMAN ..3,250,000 |.. . 3,236,805 |.. 3,245,594 0 (101,506)). .71, ..01/22/2028 .
69356)-AA-4 .. | PM GENERAL PURCHASER LLC ..12/18/2025 . |Various .... .. 20,000 |.. .. 17,581 |.. 18,268 0 .(1,783)[. (1, s ..10/01/2028 .
69867D-AA-6 .. | CLARIOS US FINANCE COMPANY ..06/18/2025 .| Call @ 100. . 154,000 |.. .150,958 |.. . 152,639 0 1,194 |, s s ..06/156/2026 .
69867D-AC-2 .. | CLARIOS US FINANCE COMPANY INC ..09/15/2025 .| Call @ 100.00 ..... . 122,000 |.. .120,980 |.. . 121,354 121, N 0 ..467 |. . .. 8, ..05/15/2027 .
70450Y-AE-3 .. | PAYPAL HOLDINGS INC ........eevnnn. ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,000,000 |.. . 1,000,398 |.. . 1,000,229 1,000,218 |. 0 . (70,868). s .13, ..10/01/2029 .
708696-BZ-1 .. | FIRSTENERGY PENNSYLVANIA ELECTRIC CO .... . |..08/17/2025 .|BZW SECS . .... 599,450 |.. N 599,474 |.... 0. . ..06/01/2029 .
713448-CT-3 .. |PEPSICO INC ..uoiviiiiiiiiiiiiiiie e ..04/30/2025 . |Maturity @ 100.00 ...... |oeceueenirrrrnnnnnnns ,000 [ounniinnnn ,000...cceeeenn 12 [ 794,683 |..ovvnviviinnnnn O [l 5,317 |t 0 el 5,317 [ 0 [ 800,000 [oeuvrvvrvnnnnns 0 ..04/30/2025 .
CITIGROUP GLOBAL MKTS
T71376L-AF-7 .. | PERFORMANCE FOOD GROUP INC ..07/09/2025 . [ INC (TAXABLE FI) . .0 ..09/15/2032 .
71424V-AA-8 .. | PERMIAN RESOURCES OPERATING LLC .. ..05/12/2025 .| Various 0. ..01/15/2032 .
T1677K-AA-6 .. | PETSMART LLC . |-.08/18/2025 .|Call @ 100.00 .. .0 13 060 ..02/156/2028 .
716973-AE-2 .. |PFIZER INVESTMENT ENTERPRISES PTE LTD ... ..11/24/2025 .| Adjustment 450,000 429,591 0. ...22,756 |... ..05/19/2033 .
MCDONALD & CO
T18547-AF-9 .. |PHILLIPS 66 CO eeevveeeeeeeneneeeeeeeeie e e eeeenie s ..06/27/2025 .| SECURITIES INC ........... 650,000 [....ceeeenee 636,159 |............ 643,447 0 ..10/01/2026 .
720186-AL-9 .. | PIEDMONT NATURAL GAS COMPANY INC . . |..03/25/2025 . |BANK OF NYC/GOLDMAN ... ... 750,000 ... 748,110 .0 ..06/01/2029 .
721283-AB-5 .. |PIKE CORP ...eovveieeeeenniiees ..12/19/2025 .|Call @ 100.00 ..... .. 78,000 |.. .. 82,09 |.. s 0 ..01/31/2031 .
723787-AV-9 .. |PIONEER NATURAL RESOURCES CO ..10/02/2025 .| Call @ 100.00 .300,000 |.. .299,853 |.. . 299,952 . N 0 N ..03/29/2026 .
72650R-BM-3 .. | PLAINS ALL AMERICAN PIPELINE LP ..06/27/2025 .| CITADEL .... . 1,000,000 |.. .682,500 |.. . 802,355 . 818,613 |. 0 . 135 307 N s .19, .. 12/15/2029 .
737446-AP-9 .. | POST HOLDINGS INC ..12/17/2025 .| Various . .170,000 |.. . 167,591 |.. . 163,196 . 168,130 |. 0 ..1,307 |. .1, .10, .. 12/15/2029 .
737446-AQ-7 .. | POST HOLDINGS INC ... ..07/09/2025 . |Various .... 51,613 ...56,000 |. 0 ..04/15/2030 .
740212-AL-9 .. |PRECISION DRILLING CORP . ..09/16/2025 .| Call @ 100.00 ...47,868 |. 0 N . ..01/15/2026 .
744560-BS-4 ...|PUBLIC SERVICE ELECTRIC AND GAS CO .... ..03/27/2025 . ..2,467,236 |.... 0. . (37 861) eeennnn (37, 20, ..05/15/2027 .
BANCO MERRILL LYNCH,
744560-CB-0 .. |PUBLIC SERVICE ELECTRIC AND GAS CO .... ..03/27/2025 .| SAO PAULO 362,520 |... ... 400,000 .... 399,612 s 399,807 |.... 0. . (37,287)......... (37,287)]... ..01/15/2030 .
74460D-AC-3 .. |PUBLIC STORAGE OPERATING CO . ..03/25/2025 . |Wells .... 3,143,368 ..3,250,000 |.. ..3,256,220 |.. 3,251,573 .. 3,251,435 |. 0 .(108,067) ..09/16/2027 .
747525-AF-0 .. | QUALCOMM INC ............ ..05/20/2025 . |Maturity @ 100.00 2,000,000 . 2,000,000 |.. . 1,940,860 |.. 1,996,340 ..2,000,000 |. 0 0 ..05/20/2025 .
74834L-BB-5 .. | QUEST DIAGNOSTICS INC . ..09/30/2025 .| BZW SECS . 754,824 .800,000 |.. 797,958 |.. .798,863 0 ..06/30/2030 .
749571-AG-0 .. | RHP HOTEL PROPERTIES LP . ..12/12/2025 .| SWBC SECURIT ..16,745 |... 17,000 14,780 .. 15,438 |.. 0. ..02/15/2029 .
US BANCORP INVESTMENTS
749571-AJ-4 .. |RHP HOTEL PROPERTIES LP ....cceevveeieieiiiiiieeeeeenaa ..02/27/2025 .| INC. ..eieeeeeieeeeeeenen Joeeemnieeeeeeeniees Jeveeeeeeen.. 16,580 [oooiiiiiitt i 16,000 |oeeeenneeen 16,000 [..eeeennnn 16,000 [oeeeeeeieieeeenn O e O o 0 et 0 et [ PP 16,000 [o.eoeieeeennnnns [V PR 580 [oeeeeeennnns 580 [cceeeeeeeniinnns 719 |..07/15/2028 .
749571-AL-9 .. | RHP HOTEL PROPERTIES LP . . |-.06/03/2025 . s s .. 0. ..06/15/2033 .
75513E-CR-0 .. |RTX CORP .....cvvnnnennnns ..11/24/2025 .| Adjustment ... . 450,000 |.. . 448,158 |.. . 448,466 0 ..02/27/2033 .
7591EP-AQ-3 .. | REGIONS FINANCIAL CORP .. ..05/18/2025 . |Maturity @ 100.00 .400,000 |.. .398,780 |.. . 399,904 0 ..05/18/2025 .
76174L-AA-1 .. | PACTIV EVERGREEN GROUP ISSUER LLC .. .. |..04/01/2025 .|Call @ 100.00 . .... 137,000 ... 133,974 .0 ..10/15/2027 .
T6774L-AB-3 .. |RB GLOBAL HOLDINGS INC ..eeveeeeeeeereeeeeeenieeeees ..02/20/2025 .| Various ........eceeeeeeenn foeeemmnneneeennninns Joveeeeeeenn 18,340 [ 13,000 [o+eueeeennee 13,000 0 ..03/15/2028 .
BANCO MERRILL LYNCH,
776743-AG-1 .. |ROPER TECHNOLOGIES INC ..03/25/2025 . | SAO PAULO .. 1,500,000 ......... 1,496,745 0. (107,967) . 23, ..09/15/2029 .
776743-AJ-5 .. |ROPER TECHNOLOGIES INC .. ..11/04/2025 . |Morgan Stanley . .400,000 |.. .396,876 |.. 0 . (38,141)[. s .. 6, ..06/30/2030 .
776743-AL-0 .. |ROPER TECHNOLOGIES INC ..11/04/2025 . |Morgan Stanley . .600,000 |.. .584,406 |.. 589 665 L0 .. .0 s N 0 . (68,249)[. s 12, ..02/15/2031 .
78355H-KQ-1 .. |RYDER SYSTEM INC ..06/01/2025 . |Maturity @ 100.00 .. ... 600,000 ... 599,886 . 599,996 .. - .0 600 000 |.... .0 . ..06/01/2025 .
WELLS FARGO SECURITIES,
78454L-AY-6 .. | SM ENERGY CO . |..07/02/2025 . 12,801 |.. ...13,000 |.... .0 ..08/01/2032 .
78466C-AC-0 .. | SS&C TECHNOLOGIES INC ... ..02/21/2025 .| UBS SECURITIES LLC .. ..9,891 10,000 |. 0 ..09/30/2027 .
79380M-AA-3 .. | SAKS GLOBAL ENTERPRISES LLC . ..08/08/2025 .|Various ....... 42,383 ...44,000 |. 0 .. 12/15/2029 .
797440-BK-9 .. | SAN DIEGO GAS & ELECTRIC CO .... ..11/24/2025 .| Adjustment ... ,633,132 |.. ..5,619,016 |.... .0 .. ..06/01/2039 .
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80281L-AP-0 .. | SANTANDER UK GROUP HOLDINGS PLC ..12/09/2025 .| BANK OF NYC/GOLDMAN .... | .cevvveiririinnnnns Jovnnnnnns 1,279,992 |.......... 1,400,000 |......... 1,400,000 |......... 1,400,000 |.oevvvvevrnennnn O o [V [U N R | R [V FO 1,400,000 f[oovvvvvennnnn0 e (120,008)|........ (120,008) ..03/15/2032 .
ING FINANCIAL MARKETS
808513-AQ-8 .. | CHARLES SCHWAB CORP ... ..03/25/2025 . |LLC .... .... 1,000,000 |............ .. 999,642 |.. 999,679 |.... .0 ..(22,519)[.... ..08/02/2027 .
808513-Bli-4 .. | CHARLES SCHWAB CORP ..03/25/2025 . | Wells . . 3,000,000 |.. .3,011, 730 .. 3,002,854 ..3,002,524 |. 0 . (70,204)[. ..04/01/2027 .
81104P-AA-7 .. |E W SCRIPPS CO .... ..08/06/2025 .|Call @ 100.00 .. 70,000 55,978 ...65,769 |. 0 ..4,231 ..07/15/2027 .
811801-BN-0 .. | SEAGATE HDD CAYMAN . ..06/30/2025 .| Adjustment 40,000 40,000 40,000 | 0 2,784 .. 12/15/2029 .
8118011-BP-5 .. | SEAGATE HDD CAYMAN ... ..06/30/2025 .| Adjustment .. 18,000 |.. 18,553 18,486 0 ..854 ..07/15/2031 .
817250-AK-9 .. | SENSATA TECHNOLOGIES BV . ..11/13/2025 . |Various .... 200 000 |.. .180,371 183,901 0 3,849 ..04/15/2029 .
81762P-AE-2 .. | SERVICENOW INC ............ ..09/30/2025 . |BZW SECS ... ,025,000 |.. . 975,375 981,545 0 (82,959) ..09/01/2030 .
82481L-AD-1 .. | SHIRE ACQUISITIONS INVESTMENTS IRELAND D ..05/21/2025 .|Head Wellington Direct |. .. 69,000 |.. 66,163 ...66,163 |. 0 1,703 |. ..09/23/2026 .
828807-CV~7 .. | SIMON PROPERTY GROUP LP ..09/01/2025 . |Maturity @ 100.00 ...... . .. 2,000,000 ,994,3565 |.. ..2,000,000 |.... .0 0. ..09/01/2025 .
Merril Lynch Pierce
83001A-AC-6 .. | SIX FLAGS ENTERTAINMENT CORP ... ..01/23/2025 .| Fenner Smith . ....4,834 |.. ... 4,839 [... .0 ..04/16/2027 .
842587-DS-3 ...| SOUTHERN CO ..... ..11/24/2025 .| Adjustment . 459,115 ..459,291 0 ..03/15/2029 .
842587-DT-1 .. | SOUTHERN CO ..... ..11/24/2025 .| Adjustment ... . 498,702 0 ..03/15/2034 .
85172F-AN-9 .. | ONEMAIN FINANCE CORP .. ..05/30/2025 .|Call @ 101.76 88,503 0 ..03/15/2026 .
85205T-AN-0 .. | SPIRIT AEROSYSTEMS INC ..12/08/2025 .| Call @ 100.00 0 ..11/30/2029 .
852234-AP-8 ...|BLOCK INC . [-.08/14/2025 . [Various 0. ..06/01/2031 .
853496-AC-1 .. | STANDARD BUILDING SOLUTIONS INC ..08/21/2025 .| Call @ 100.00 .0 ..02/16/2027 .
853496-AD-9 ...| STANDARD BUILDING SOLUTIONS INC ..07/23/2025 .| UBS SECURITIES LLC .. 0. ..01/15/2028 .
MORGAN STANLEY & CO.
853496-AG-2 .. | STANDARD BUILDING SOLUTIONS INC .. 12/12/2025 .|LLC .eeeeeeeiieeeeeeeens s [V IR 397 ..07/15/2030 .
854502-AL-5 .. | STANLEY BLACK & DECKER INC .. ..06/27/2025 . |Morgan Stanley . . 1,000,000 . L0 (106,451) ..03/156/2030 .
857477-BG-7 .. | STATE STREET CORP ... ..03/25/2025 . | JANE STREET .. .200,000 |.. . 199,567 ..199, N 0 . (17,538)]. ..01/24/2030 .
857477-BX-0 .. | STATE STREET CORP ..11/04/2025 .| Call @ 100.00 . 150,000 |.. . 150,000 . 150,000 |. 0 L0 ..11/04/2026 .
858119-BF-6 .. | STEEL DYNAMICS INC . ..12/22/2025 . |Call @ 100.00 ...300,000 .299,722 |.. ..299,857 |.... 0. .. 12/15/2026 .
858119-BL-3 .. | STEEL DYNAMICS INC ..06/15/2025 . |Maturity @ 100.00 200,000 [oeuunnnnnnne .... 199,028 |.. .... 200,000 |.... .0 ..06/15/2025 .
86562M-AY-6 .. | SUMITOMO MITSUI FINANCIAL GROUP INC ..03/25/2025 . | BANK OF NYC/GOLDMAN ,000,000 |.. . 1,000,000 .. . 1,000,000 ..1,000,000 |. 0 . (25,150). ..01/17/2028 .
86562M-BI-9 .. | SUMITOMO MITSUI FINANCIAL GROUP INC ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,000,000 |.. . 999,645 ..999,660 |. 0 . (89,010)f. ..01/15/2030 .
86563V-BC-2 .. | SUMITOMO MITSUI TRUST BANK LTD ... ..09/15/2025 . |Maturity @ 100.00 .300,000 |.. . 299,987 . 300,000 |. 0 . ..09/15/2025 .
86614R-AN-7 .. | SUMIT MATERIALS LLC . ..02/10/2025 .| Call @ 100.00 . 50,000 46,272 46,360 0 ..01/15/2029 .
86614R-AP-2 .. | SUMIT MATERIALS LLC . ..02/10/2025 . |Various . .. 22,000 |.. 22,000 22,000 0 ..01/15/2031 .
87264A-BD-6 .. | T-MOBILE USA INC ... ..03/25/2025 . |Wells .... . 620,000 |.. .619,920 619,928 0 .(9,823) ..04/16/2027 .
87264A-BV-6 .. | T-MOBILE USA INC ... ..03/25/2025 . | SMBC-Global .270,000 |.. .210,277 270,263 0 (14,354) ..04/15/2029 .
87470L-AD-3 .. | TALLGRASS ENERGY PARTNERS LP ..06/02/2025 . |Various .... .. 18,000 |.. 17,026 0 ..514 ..01/15/2028 .
87470L-AG-6 .. | TALLGRASS ENERGY PARTNERS LP ..10/03/2025 .| Call @ 100. .110,000 .. ..108,192 |. 0 ..03/01/2027 .
87612E-BH-8 .. | TARGET CORP ..03/25/2025 . | BANK OF NYC/GOLDMAN . .. 1,000,000 ..1,000,002 |.... .0 ..04/15/2029 .
WELLS FARGO SECURITIES,
88033G-DB-3 .. | TENET HEALTHCARE CORP ... ..01/15/2025 . |LLC . 19,700 |oevvvennns 20,000 |.eevvennnnnne ...19,306 |.... .0 ..11/01/2027 .
88033G-DS-6 .. | TENET HEALTHCARE CORP ... ..11/19/2025 .| Cal | 118,000 . 118,000 |.. .. 116,759 |. 0 ..02/01/2027 .
880451-AZ-2 .. | TENNESSEE GAS PIPELINE COMPANY LLC . ..09/30/2025 . | BANK OF NYC/GOLDMAN 375,148 .400,000 |.. . ..399,630 |. 0 ..03/01/2030 .
882384-AD-2 .. | TEXAS EASTERN TRANSMISSION LP .. ..03/25/2025 . | BANK OF NYC/GOLDMAN ,561,937 ,609,000 |.. ,609,559 ..1,609,520 |. 0 ..01/15/2028 .
883203-BV-2 .. | TEXTRON INC ..03/01/2025 . |Maturity @ 100.00 ...1,700,000 |.......... 1,700,000 . 1,700,000 |.. ..1,700,000 |.... .0 ..03/01/2025 .
883556-CX-8 .. | THERMO FISHER SCIENTIFIC INC ... ..11/24/2025 .| Adjustment ..311,372 | ... 300,000 .300,000 .. . 300,000 |.... 0. ..08/10/2033 .
89236T-KZ-7 .. | TOYOTA MOTOR CREDIT CORP .. ..09/11/2025 . |Maturity @ 100.00 .300,000 |.. . 299,998 . 300,000 |. 0 ..09/11/2025 .
893830-BX-6 .. | TRANSOCEAN INC ......ccrvnnnnn ..08/15/2025 . | Paydown ... .8,350 |.. .8,350 | 0 ..02/15/2030 .
89386M-AA-6 .. | TRANSOCEAN TITAN FINANCING LTD ... ..08/01/2025 .|Various .... 0 2,667 ... .0 ..02/01/2028 .
89668Q-AE-8 .. | TRINSEO MATERIALS OPERATING SCA .. ..01/16/2025 .| Call @ 100.00 .. .. 14,279 ... 0. ..09/01/2025 .
89668Q-AF-5 .. | TRINSEO MATERIALS OPERATING SCA ..01/17/2025 .|Various ....... 46,778 |. 0 ..04/01/2029 .
896818-AU-5 .. | TRIUMPH GROUP, INC. ............ ..07/24/2025 .|Call @ 100.00 s .. s ...21,000 |. 0 ..03/15/2028 .
89686Q-AA-4 .. | TRIVIUM PACKAGING FINANCE BV ..056/29/2025 .| Call @ 100.00 .. 200 000 |.. . 194,955 . 196,178 |. 0 ..08/15/2026 .
89788M-AH-5 .. | TRUIST FINANCIAL CORP ..07/28/2025 .|Call @ 100.00 .. .300,000 |.. .300,034 . 300,000 |. 0 ..07/28/2026 .
902613-AM-0 .. |UBS GROUP AG ... ..06/12/2025 .| Call @ 100.00 .. .500,000 |.. . 500,000 . 500,000 |. 0 ..06/12/2026 .
90351D-AB-3 .. |UBS GROUP AG ... ..09/24/2025 . |Maturity @ 100.00 . 2,000,000 |.. . 2,090,820 |.. 2,009,655 .(9,655) ..2,000,000 |. 0 ..09/24/2025 .
90353T-AE-0 .. | UBER TECHNOLOGIES INC ..09/29/2025 . |Call @ 100.00 ..... .. 41,000 |.. . . L 41,241 (241) ...41,000 |. 0 ..09/16/2027 .
904764-BC-0 .. |UNILEVER CAPITAL CORP ... ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,500,000 |.. . 1,485,330 |.. 1,494,564 ,494,933 |. 0 ..03/22/2028 .
911312-BX-3 .. |UNITED PARCEL SERVICE INC . ..04/01/2025 . |Maturity @ 100.00 . 420,000 |.. 0 ..04/01/2025 .
911312-BY-1 .. |UNITED PARCEL SERVICE INC .... ..11/24/2025 .| Adjustment ... 200,000 .0 .. ..04/01/2030 .
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911684-AD-0 .. | ARRAY DIGITAL INFRASTRUCTURE INC .....ccoeveieiiiennnns ..08/05/2025 . [Various ........oooeeeeeees Joereeeeneennnnnnnnnns Joveeeen 79,638 [nniiinnnnnnn 75,000 fonvvvvvnnnnn 65,769 [ounninnnnnnn 86,937 [t O [ 370 s 0 370 | 0 67,307 012,332 [ 12,332 ..12/15/2033 .
91324P-DT-6 ...| UNITEDHEALTH GROUP INC ..11/24/2025 . [ Adjustment ... .... 400, ... 39, L0 ...(63,229)]... ..08/15/2039 .
91324P-DX-7 ...| UNITEDHEALTH GROUP INC ..03/25/2025 . [US BANCORP ... ... 400,000 ... 396,628 L0 .. (45,977)[... ..05/15/2030 .
ING FINANCIAL MARKETS
91324P-EG-3 ...| UNITEDHEALTH GROUP INC ..03/25/2025 . .... 450,000 .... 449,551 L0 L0 ...(5,769)|... ..05/15/2027 .
91324P-EN-8 ...| UNITEDHEALTH GROUP INC .. ..10/15/2025 . [Maturity @ 100.00 . 150,000 |.. . 149,987 |.. 150 001 L0 0 . ..10/15/2025 .
91324P-ER-9 ...| UNITEDHEALTH GROUP INC .. ..11/24/2025 . [ Adjustment ... . 400,000 |.. .400,268 |.. . 400,296 L0 0 ..02/15/2033 .
91324P-EV-0 .. |UNITEDHEALTH GROUP INC ..... ..11/24/2025 . [ Adjustment .300,000 |.. . 283,254 |.. . 285,176 L0 0 ..04/15/2033 .
914906-AX-0 .. |UNIVISION COMMUNICATIONS INC ..03/20/2025 . [Various . 31,213 31,531 44 | 0 ..06/30/2030 .
914906-AY-8 .. |UNIVISION COMMUNICATIONS INC ..12/11/2025 . [Various .... .1 .. .. 11,000 |.. 11,000 L0 0 ..08/15/2028 .
91911K-AN-2 .. | BAUSCH HEALTH COMPANIES INC . ..04/21/2025 . [Call @ 100.00 .. .127,000 |.. . 119,568 |.. . 123,472 L0 0 ..11/01/2025 .
92277G-AU-1 .. | VENTAS REALTY LP .......... ..09/30/2025 . | BANK OF NYC/GOLDMAN ,000,000 |.. .995,060 |.. . 997,422 L0 0 ..01/15/2030 .
92332Y-AA-9 ...| VENTURE GLOBAL LNG INC .. ..12/22/2025 . [Various .. 85,036 [.. 0. L0 ..06/01/2028 .
CITIGROUP GLOBAL MKTS
92332Y-AE-1 .. | VENTURE GLOBAL LNG INC . [-.11712/2025 .| INC (TAXABLE FI) . ) s .. 59,996 |.. L0 L0 ..01/15/2030 .
92343V-FE-9 ...| VERIZON COMMUNICATIONS INC ..09/30/2025 . | BZW SECS ...... . 400,000 |.. .400,002 |.. . 399,901 L0 0 ..03/22/2030 .
92343V-GT-5 ...| VERIZON COMMUNICATIONS INC ..11/24/2025 . [ Adjustment .300,000 |.. .290,042 |.. 291,073 L0 0 ..05/09/2033 .
92556V-AD-8 .. | VIATRIS INC ..03/25/2025 . [Morgan Stanley .... ,000,000 ,000,860 0. L0 ..06/22/2030 .
92564R-AG-0 .. | VICI PROPERTIES LP . ..04/08/2025 . [Call @ 100.00 L0 L0 ..06/15/2025 .
92660F-AK-0 .. | VIDEOTRON LTD ..11/20/2025 . [Cal| @ 100.00 0. L0 ..04/15/2027 .
WELLS FARGO SECURITIES,
92840V-AH-5 .. | VISTRA OPERATIONS COMPANY LLC ......ocoeeriiiiinninnnns ..06/27/2025 . [LLC ..eovvvvviiiiiiiiiiiies 180,000 180,793 |.......... 169,472 | 10,888 0 ..05/01/2029 .
92857W-BJ-8 .. | VODAFONE GROUP PLC ... ..02/07/2025 . [ Various 375,000 .... 365,404 . 372,708 |.. L0 .0 L0 . ..05/30/2025 .
92939U-AE-6 ...|WEC ENERGY GROUP INC ..11/19/2025 . [FIFTH THIRD BANK SEC . 1,000,000 |.. . 996,562 |.. . 997,900 L0 L0 0 . (112,337) ..10/15/2030 .
92940P-AG-9 ...|WIRKCO INC ............. ..11/24/2025 . [Adjustment ...... .600,000 |.. .603,220 |.. .602,210 L0 .0 0 (69, 155) ..06/15/2033 .
92043G-AD-3 ...|W R GRACE HOLDINGS LLC .. . |..08/14/2025 .| Call @ 100.00 .. .. 39,146 |.. 0. L0 L0 I 2,170 |... ..06/15/2027 .
94106B-AA-9 .. | WASTE CONNECTIONS INC ... ..03/25/2025 . | BANK OF NYC/GOLDMAN ... L0 .0 0] (129,432). (129,432))... ..02/01/2030 .
94106L-BZ-1 .. | WASTE MANAGEMENT INC . ..01/16/2025 . [ SMBC SECURITIES INC ... . .. L0 L0 0 ..01/15/2029 .
94419N-AA-5 ... | WAYFAIR LLC ....... ..03/17/2025 . |RBC CAPITAL MARKETS . ... 2,000 |[.. L0 .0 0 ..10/31/2029 .
94974B-GP-9 ... | WELLS FARGO & CO . ..09/29/2025 . [Maturity @ 100.00 . 2,000,000 |.. .2,101,140 |.. .2, 008 967 L0 L0 0 ..09/209/2025 .
95000U-2G-7 .. |WELLS FARGO & CO . ..03/25/2025 . [US BANCORP . 400,000 |.. 414,968 |.. . 408,009 L0 .0 0 ..10/30/2030 .
95000U-3C-5 ...|WELLS FARGO & CO . ..08/15/2025 .| Call @ 100.0! . 450,000 |.. .450,000 |.. 450,000 L0 L0 , K 0 ..08/15/2026 .
959802-BA-6 .. | WESTERN UNION CO .. ..06/03/2025 . [BANK OF NYC/GOLDMAN . 1,600,000 |.. . 1,598,608 |.. 1,599,131 L0 .0 ..1 599 186 | 0 ..03/15/2031 .
96949V-AL-7 .. | WILLIAMS SCOTSMAN INC ..11/07/2025 . [Call @ 100.00 ........ .. 51,000 |.. .. 51,000 |.. .. 51,000 L0 L0 ...51,000 |. 0 ..10/01/2031 .
970648-AJ-0 .. |WILLIS NORTH AMERICA INC ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,400,000 |.. . 1,403,848 |.. . 1 402,070 L0 .0 [....... 1,401,966 |. 0 ..09/15/2029 .
976657-AL-0 .. | WEC ENERGY GROUP INC ..06/15/2025 . [Maturity @ 100.00 .. .120,000 |.. 119,980 |.. . 120,000 L0 L0 . 120,000 |. 0 ..06/15/2025 .
983919-AK-7 .. | XILINX INC . ..03/25/2025 . | BANK OF NYC/GOLDMAN . 1,050,000 |.. ,049,717 |.. 1,049,842 L0 .0 [....... 1,049,849 |, 0 ..06/01/2030 .
98978V-AU-7 .. | ZOETIS INC . ..08/27/2025 . [Call @ 100.10 , 449,672 .... 449,908 |.. 0. .. .0 449,977 |.... 0. ..11/14/2025 .
0089999999 Subtotal issuer credit obllgatlons corporate bonds (unaffiliated) 210,419,116 171,478 209,532,359 181,833 17,382 256 625 0 209,891,249 0 XXX
088838-AA-1 .. | BOWLING GREEN KETUCKY CTL PASS-THROUGH T . ‘ .12/15/2025 . [Paydown ................ 0. L0 ...81,086 |.... L0 ..06/15/2036 .
36804P-AF-3 .. | GATX CORP - ABS .01/02/2025 . | Maturity @ 100.00 . 0. .0 ....6,020 |.... Ol ..01/02/2025 .
0129999999. Subtotal - issuer credit obllgatlons single entity backed obligations (un 0 0 0 XXX
00036F-AB-0 .. | A-AP BUYER, INC. - TERM LOAN B ..12/31/2025 . | Redemption @ 100.00 .. L0 .0 L0 ..09/09/2031 .
00076V-BL-3 .. | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L . ..12/31/2025 . | Redemption @ 100.00 ... 0. L0 L0 ..12/21/2028 .
00132U-AP-9 .. | Al AQUA MERGER SUB, INC. - TERM LOAN B . ..06/30/2025 . | Redemption @ 100.00 ... L0 .0 L0 ..07/31/2028 .
001620-AB-1 .. | AL GCX HOLDINGS, LLC - TERM LOAN B .... ..12/19/2025 . |Redemption @ 100.00 ... L0 L0 , K 0 ..05/17/2029 .
00184N-AB-3 .. | TRICORBRAUN HOLDINGS, INC. - CLOSING DAT ..12/31/2025 . |Redemption @ 100.00 L0 .0 .4,195 | 0 ..03/03/2031 .
00247N-AG-7 .. | AZZ INCORPORATED - TERM LOAN B . |..08/05/2025 . | Various 0. L0 . 157,818 |.... L0 ..05/13/2029 .
00488P-AV-7 .. | ACRISURE, LLC - B6 TL ..12/31/2025 . | Redemption @ 100.00 ... .0 ... 2,622 |.... L0 ..11/06/2030 .
00488Y-AB-2 .. | ACPRODUCTS HOLDINGS, INC. - INITIAL TERM ..03/13/2025 . [Various .... . 155,892 L0 ..192,424 |. 0 ..05/17/2028 .
00775K-AK-4 .. | 0SAIC HOLDINGS, INC. - TERM LOAN ... ..08/01/2025 . [Various . . 222,251 .0 ..222,510 |. 0 ..08/17/2028 .
00847Y-AE-2 .. | AGILITI HEALTH, INC. - TERM LOAN ... . |..12/31/2025 . |Various .... , , ....3,682 [.. L0 ....3,702 |.... L0 ..05/01/2030 .
01642P-BB-1 .. | ALIXPARTNERS, LLP - INITIAL DOLLAR TERM ... . [-.08/12/2025 . |Redemption @ 100.00 ... ... 113,23 .... 112,386 . 112,657 |.. .0 12,771 L0 ..02/04/2028 .
01862L-BA-5 .. | ALLIANCE LAUNDRY SYSTEMS LLC - TERM LOAN ..08/21/2025 . [Redemption @ 100.00 . 205,000 |.. .203,975 |.. . 204,029 L0 0 ..08/19/2031 .
01881U-AM-7 .. | ALLIANT HOLDINGS INTERMEDIATE, LLC ...... ..03/31/2025 . [Various ............. .2,085].. .2,082 |.. ..2,083 .0 0 ..09/19/2031 .
01881U-AN-5 .. | ALLIANT HOLDINGS INTERMEDIATE, LLC - TER . ..12/31/2025 . |Redemption @ 100.00 1,379 .. 1,378 |.. ..1,378 L0 0 ..09/19/2031 .
01957T-AH-0 .. | ALLIED UNIVERSAL HOLDCO LLC (F/K/A USAGM ............ ..08/20/2025 . |Various .... L9923 99,231 .. 99,231 |.. .0 0. ..05/12/2028 .
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01957T-AX-5 .. | ALLIED UNIVERSAL HOLDCO LLC (F/K/A USAGM ............ ..12/31/2025 .| Redemption @ 100.00 ... |oeeeveevrrrieinnnnns foovnrreiiiiinnnns B13 [ [S1 <) PO 612 [0 e O [ 0 e O e 0 el O 812 [ 0 ..08/20/2032 .
02106X-AH-9 .. | ASPIRE BAKERIES HOLDINGS LLC - INITIAL T .. .. |-.06/30/2025 . |Various . . . .0 0. .. 12/23/2030 .
02106X-AJ-5 .. | ASPIRE BAKERIES HOLDINGS LLC - TERM LOAN ..12/31/2025 . |Redemption @ 100.00 497 |.. 495 |. 0 .. 12/23/2030 .
02351X-AB-4 .. | AMAZON HOLDCO INC. - SEVEN-YEAR TERM LOA ..12/31/2025 . |Redemption @ 100.00 ... 37,463 37,369 0 ..09/29/2031 .
02474R-AJ-2 ...| AMERICAN BUILDERS & CONTRACTORS SUPPLY C ..12/31/2025 . |Redemption @ 100.00 ... 4,000 |.. 3,99 |. 0 ..01/31/2031 .
03167D-AR-5 .. | AMNEAL PHARMACEUTICALS LLC - TERM LOAN B ..12/31/2025 .| Redemption @ 100.00 .. 250 |.. 249 |. 0 ..08/01/2032 .
03234T-AW-8 .. | AMWINS GROUP, INC. - TERM LOAN ...... ..01/30/2025 . | Redemption @ 100. 1115 78,388 |.. 77,604 0 ..02/19/2028 .
03234T-BA-5 .. | AMWINS GROUP, INC. - TERM LOAN B ..12/31/2025 . |Redemption @ 100.00 1,650 |.. 1,648 |. 0 ..01/30/2032 .
03306U-AH-1 .. | ANCHOR PACKAGING, LLC - TERM LOAN .. ..10/22/2025 .| Various ............. 99,750 99,501 0 ..07/18/2029 .
03852J-AV-3 .. | ARAMARK INTERMEDIATE HOLDCO CORPORATION ..07/31/2025 . |Redemption @ 100.00 ... 9,882 9,733 0 ..06/22/2030 .
03852J-BC-4 ...| ARAMARK INTERMEDIATE HOLDCO CORPORATION ..12/22/2025 . |Redemption @ 100.00 ... 1,318 1,208 |. 0 ..06/22/2030 .
04009D-AH-7 .. | ARETEC GROUP, INC. (FKA RCS CAPITAL CORP .. ..09/30/2025 . |Redemption @ 100.00 ... 2,928 2,921 0 ..08/09/2030 .
04287K-AG-6 .. | ARSENAL AIC PARENT LLC - 2025 REFINANCIN .. ..12/31/2025 . |Redemption @ 100.00 ... 114,634 113,487 0 ..08/18/2030 .
04349H-AN-4 ...| ASCEND LEARNING, LLC - AMENDMENT NO. 5 | ..12/31/2025 . |Redemption @ 100.00 ... 2,219].. 2,208 |.. 0 .. 12/11/2028 .
04621H-AT-0 .. | ASSUREDPARTNERS CAPITAL, INC. - INCREMEN ..12/01/2025 . | Redemption @ 100.00 0. 0 L0 0 ..02/12/2027 .
04621H-AW-3 .. | ASSUREDPARTNERS, INC - 2024 TERM LOAN ..08/18/2025 .|Various .... . 144,275 |.. . 144,095 |.. .. 144,130 |. 0 ..02/14/2031 .
04649V-BB-5 .. | ASURION, LLC - TERM LOAN .............. ..12/31/2025 .| Various . 3,192 .. .3,033 |.. L3112 ). 0 ..08/19/2028 .
04649V-BC-3 .. | ASURION, LLC - NEW B-11 TERM LOAN .. ..12/31/2025 . |Various .... ....2,977 ....2,943 0. ..08/19/2028 .
04686R-AB-9 .. | ATHENAHEALTH, INC. - TERM LOAN B . |-.12/31/2025 . |Redemption @ 100.00 .... [..cccevvuunnirriinnnn Jovvvnnnnennnn 2,216 [eoniiiiinnnnnnns 2,216 |ooeviiiins 2,205 .0 ..02/15/2029 .
04761P-AJ-4 .. | SIMPLY GOOD FOODS USA, INC. - TERM LOAN ..11/28/2025 . |Various .... . 145,497 |.. . 145,497 |.. 0 ..03/17/2030 .
05350N-AP-9 ...| AVANTOR FUNDING, INC. - TERM LOAN ........ ..10/09/2025 . |Various .... .. 10,882 .. .. 10,869 |.. 0 ..11/08/2027 .
05355J-AD-0 ...| AVEANNA HEALTHCARE LLC - TERM LOAN (SECO . |..09/17/2025 . |Redemption @ 100.00 ... ....200 000 .... 146,000 0. ..12/10/2029 .
05614G-AC-5 .. |NVENT ELECTRIC PUBLIC LIMITED COMPANY - . |..08/01/2025 .| Redemption @ 100.00 ... .. 150,000 .. 148,461 .0 ..01/30/2032 .
05624A-AB-8 .. | ENVESTNET, INC. - TERM LOAN ............. ..12/31/2025 . |Redemption @ 100.00 ... ...624].. ...619 |.. 0 .. 11/25/2031 .
05988H-AQ-0 .. | BOXER PARENT COMPANY INC. - TERM LOAN ..12/31/2025 . |Redemption @ 100.00 ... 2,250 |.. 2,244 .. 0 ..07/30/2031 .
067809-AM-5 .. | BARNES GROUP INC. - 2024 REFINANCING TER .. . |..01/27/2025 .| Redemption @ 100.00 ... 0. ..09/03/2030 .
07014Q-AN-1 .. | GREAT OUTDOORS GROUP, LLC - TERM B-2 LOA .. . |..01/23/2025 . |Redemption @ 100.35 ... .0 ..03/06/2028 .
07014Q-AP-6 .. | GREAT OUTDOORS GROUP, LLC - TLB .. ..12/31/2025 . |Redemption @ 100.00 ... 0 ..01/23/2032 .
07768Y-AQ-5 .. | BELFOR HOLDINGS INC. - TL .......... ..08/13/2025 . | Redemption @ 100.00 0 ..11/01/2030 .
08078U-AM-5 .. | BELRON FINANCE US LLC - (USD) TERM LOAN ..06/30/2025 . |Various ............. 0 ..10/16/2031 .
08078U-AN-3 .. | BELRON FINANCE 2019 LLC - 2031 DOLLAR TE ..12/31/2025 . |Redemption @ 100.00 ... 0 ..10/16/2031 .
08511L-BC-1 .. | BERLIN PACKAGING L.L.C. - TERM LOAN B .. ..06/30/2025 . |Redemption @ 100.00 ... 0 ..06/07/2031 .
08511L-BD-9 .. | BERLIN PACKAGING L.L.C. - 2025 REPLACEME ..12/31/2025 .| Redemption @ 100.00 .. 0 ..06/07/2031 .
09238F-AL-5 .. | BLACKHAIK NETWORK HOLDINGS, INC. ......... ..02/07/2025 . |Redemption @ 101.107 . 0 ..03/12/2029 .
09238F-AM-3 .. | BLACKHAIK NETWORK HOLDINGS, INC. - TERM ..12/31/2025 . |Redemption @ 100.00 0 ..03/12/2029 .
10620U-AK-8 .. | BRAZOS DELAWARE 11, LLC - REFINANCING TE . ..03/06/2025 . |Various ............. 0 ..02/11/2030 .
10620U-AL-6 .. | BRAZOS DELAWARE |1, LLC - TERM LOAN B ..06/30/2025 . |Redemption @ 100.00 0 ..02/11/2030 .
10620U-AM-4 .. | BRAZOS DELAWARE 11, LLC - TLB .......... ..12/31/2025 . |Redemption @ 100.00 ... 0 ..02/11/2030 .
11565H-AB-2 .. | BROWN GROUP HOLDINGS, LLC - INITIAL TERM ..12/31/2025 . |Redemption @ 100.00 ... 0 ..07/01/2031 .
12508K-AJ-6 .. | CD&R HYDRA BUYER, INC. - TERM LOAN . ..12/31/2025 . |Various .... 0 ..03/25/2031 .
12546F-AF-9 .. | CHG PPC PARENT LLC - TL ....eevvvnnnnne ..12/31/2025 .| Various . 0 ..12/08/2028 .
12673C-AB-0 .. | CPPIB OVM MEMBER U.S. LLC - TERM LOAN B ..08/22/2025 . |Various .... 0 ..08/20/2031 .
12768E-AG-1 .. | CAESARS ENTERTAINMENT, INC. - TERM LOAN ... . |..09/30/2025 . |Redemption @ 100.00 ... .0 ..02/06/2030 .
14835J-AQ-3 ...| CAST & CREW LLC - INCREMENTAL FACILITY N . ..12/31/2025 .| Various 0. .. 12/29/2028 .
15018L-AN-1 .. | CEDAR FAIR, L.P. - TERM LOAN B ...... ..12/31/2025 . |Redemption @ 100.00 0 ..06/01/2031 .
15651F-AD-8 .. | CENTURY DE BUYER LLC - TERM LOAN B . ..06/30/2025 . |Redemption @ 100.00 ... 0 ..10/30/2030 .
15651F-AE-6 .. | CENTURY DE BUYER LLC - 2025 TERM LOAN ..12/31/2025 . |Redemption @ 100.00 ... .0 ..10/30/2030 .
15807E-AH-5 .. | CHAMP ACQUISITION CORPORATION - TLB ..12/31/2025 . |Redemption @ 100.00 ... 0. .. 11/25/2031 .
15963C-AC-0 .. | THE CHAMBERLAIN GROUP, LLC. - TERM LOAN ..06/30/2025 . |Redemption @ 100.00 ... 0 ..11/03/2028 .
15963C-AE-6 .. | CHARIOT BUYER LLC - REFINANCING TERM LOA ..12/31/2025 .| Redemption @ 100.00 .. 0 ..09/08/2032 .
16384Y-AJ-6 .. | CHEMOURS COMPANY, THE - TERM LOAN (USD) ..01/01/2025 .| Jefferies & Co., Inc. 0 ..08/18/2028 .
172442-AT-2 .. | CINEMARK USA, INC. - TERM LOAN ... ..01/01/2025 .| Various . 0 ..05/24/2030 .
172442-AU-9 ...|Cinemark USA Cov-Lite T/LB (11/24) - Tar ..01/01/2025 .| Various . 0 ..05/24/2030 .
172442-AU-9 ...| CINEMARK USA, INC. - 2024 REFINANCED TER ..06/30/2025 . |Various .... 0 ..05/24/2030 .
172442-AV-7 .. | CINEMARK USA, INC. - TERM LOAN B ......... ..12/31/2025 . |Redemption @ 100.00 0 ..05/24/2030 .
17737E-AC-7 .. | CITRIN COOPERMAN ADVISORS LLC - TERM LOA ..12/31/2025 . |Redemption @ 100.00 ... 0 ..04/01/2032 .
18512E-AF-9 .. | CLEARWATER ANALYTICS, LLC - TERM LOAN B ..12/31/2025 . |Redemption @ 100.00 ... 0 ..04/21/2032 .
20602R-AD-2 .. | CONCENTRA HEALTH SERVICES, INC. - TERM L .. ..12/31/2025 .| Redemption @ 100.00 ... .0 .. ..07/26/2031 .
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21043X-AH-5 .. | CONSTRUCTION PARTNERS, INC. - TERM LOAN ............. ..12/31/2025 .| Redemption @ 100.00 ... |eceeveeverrernnnnns Jovennennennnn 1,000 foniiinniinnnn 1,000 |oeennnniiiinnnnn 997 [ 997 o O e O e 0 e 0 [ 0 998 [ 0 ..11/03/2031 .
22006V-AL-3 .. | CORPORATION SERVICE COMPANY - TERM LOAN ... ..12/31/2025 . |Redemption @ 100.00 ... 0. 0. .. 11/02/2029 .
22164M-AB-3 .. | COTIVITI HOLDINGS, INC. - FLOATING-RATE ..12/31/2025 . |Various .... L0 0 ..06/01/2031 .
22282G-AC-1 .. | COVANTA HOLDING CORP - TERM LOAN B .... ..01/01/2025 .|Various .... L0 0 ..11/30/2028 .
22282G-AN-9 .. | REWORLD HOLDING CORPORATION - TERM LOAN ..12/18/2025 . |Redemption @ 100.00 L0 0 ..11/30/2028 .
22282G-AN-7 .. | REWORLD HOLDING CORPORATION - TERM LOAN ..12/18/2025 . |Redemption @ 100.00 L0 0 ..11/30/2028 .
22704N-AF-9 .. | CROCS TERM B 1LN 02/20/2029 ................ ..06/26/2025 . |Various ............. L0 N 0 ..02/20/2029 .
22860E-AJ-1 .. | CROWN SUBSEA COMMUNICATIONS HOLDING, INC ..06/30/2025 . |Redemption @ 100.00 0] . 694 N 0 ..01/30/2031 .
24022K-AB-5 .. | DCERT BUYER, INC. - INITIAL TERM LOAN (F . ..06/30/2025 . |Various ............. 10,430 |. ..290 374 . 0 ..10/16/2026 .
26143F-AB-5 .. | DRAGON BUYER, INC. - TLB .. ..12/31/2025 . |Redemption @ 100.00 ... L0 995 |. 0 ..09/30/2031 .
26483N-Al-0 .. | DUN & BRADSTREET CORPORATION, ..08/26/2025 . |Redemption @ 100.00 ... L0 ..282,428 |. 0 ..01/18/2029 .
26812C-AN-6 .. | DYNASTY ACQUISITION CO., INC. - TERM LOA ..12/31/2025 . |Redemption @ 100.00 L0 .1,008 | 0 ..10/31/2031 .
26812C-AP-1 .. | DYNASTY ACQUISITION CO., INC. - TERM LOA ..12/31/2025 . |Various .... L0 287 |. 0 ..10/31/2031 .
26872N-AC-3 .. | EMRLD BORROWER LP - TERM LOAN B .. ..12/31/2025 .| Various . L0 .1,676 | 0 ..05/31/2030 .
26872N-AD-1 .. | EMRLD BORROWER LP - TERM LOAN B .. ..12/31/2025 . |Various .... L0 .2,238 | 0 ..08/04/2031 .
26875Y-AB-8 .. | ENDEAVOR GROUP HOLDINGS, INC.251 LITTLE ..12/31/2025 . |Redemption @ 100.00 .. .. L0 L...871 ). 0 ..03/24/2032 .
26881K-AC-8 .. | EP PURCHASER, LLC - TERM LOAN B .......... ..12/17/2025 . |Various ............. .102 3751.. .101 863 |.. ..342 | ..102,165 |. 0 ..11/06/2028 .
28414B-AF-3 .. | ELANCO ANIMAL HEALTH INCORPORATED - TERM .. ..10/31/2025 . |Redemption @ 100.00 ... .... 125,570 .... 124,628 ceen 0] ..125,273 |.... 0. ..08/01/2027 .
29279U-AB-2 ...| ENDURANCE INTERNATIONAL GROUP HOLDINGS, ..12/08/2025 . |Redemption @ 100.00 ... .. 194,458 .. 100,457 ...58,822 |... . 100,711 |.... .0 ..02/10/2028 .
29280U-AD-5 ...| ENDO FINANCE HOLDINGS, INC. - TLB .. ..12/31/2025 . |Redemption @ 100.00 ... .1,600 |.. 1,584 |.. .0 1,587 | 0 ..04/23/2031 .
29359B-AE-1 .. | ENSEMBLE HEALTH PARTNERS, INC. ...... ..12/31/2025 . |Redemption @ 100.00 L0 0 ..08/01/2029 .
29426N-AD-6 ...|EPICOR SOFTWARE CORPORATION (FKA EAGLE P .. . 1-.01/01/2025 .| Various 0. 0. ..05/30/2031 .
29426N-AZ-7 .. |EPICOR SOFTWARE CORPORATION - TERM LOAN ... ..12/31/2025 .| Various 0. .0 ..06/30/2031 .
29428X-AG-5 .. |EPIC CRUDE SERVICES, LP - TLB .......... ..07/10/2025 . |Redemption @ 100.00 L0 0 ..10/15/2031 .
31732F-AV-8 .. |FILTRATION GROUP CORPORATION - TLB . ..06/30/2025 . |Redemption @ 100.00 ... L0 0 ..10/21/2028 .
31732F-AX-4 .. |FILTRATION GROUP CORPORATION - TL .. . |--12/19/2025 .| Redemption @ 100.00 ... 0. 0. ..10/21/2028 .
31773H-AD-4 .. | GIP PILOT ACQUISITION PARTNERS, L.P. - A .. . [..01/15/2025 . [Redemption @ 100.5 0. .0 ..10/04/2030 .
31773H-AE-2 .. | GIP PILOT ACQUISITION PARTNERS, L.P. - 2 ..04/30/2025 . |Various .... .4, .. .4, .. .4, L0 4, N 0 N ..10/04/2030 .
31935H-AD-9 ...| FIRST BRANDS GROUP, LLC - 2021 TERM LOAN .. ..09/26/2025 . |Various . . 306,237 |.. .305,112 |.. . 286,843 ..305,898 |. 0 (204 765). . (204,765) ..03/30/2027 .
31935H-AG-2 ...| FIRST BRANDS GROUP, LLC - 2022-11 INCREM .. ..09/26/2025 . |Various . . 128,439 |.. . 124,586 |.. 120,011 ..126,862 |. 0 . (84,414)[. (84,414) ..03/30/2027 .
33718F-AD-2 .. |FIRST STUDENT BIDCO INC. - INITIAL TERM ..01/01/2025 .| Various . 0 .0 . ..07/21/2028 .
33718F-AK-6 .. | FIRST STUDENT BIDCO INC. - TLB ............ ..06/30/2025 . Redemptlon @ . 0 ..07/21/2028 .
33718F-AL-4 .. |FIRST STUDENT BIDCO INC. - TLB2 —- BANKD ..06/30/2025 . |Redemption @ 100.00 0 ..07/21/2028 .
33718F-AL-4 .. |FIRST STUDENT BIDCO INC. - TLB2 —— BANKD ..10/01/2025 .| Adjustment ......... 0 ..08/15/2030 .
34410J-AG-6 .. | FLYNN RESTAURANT GROUP LP - INCREMENTAL ..12/31/2025 . |Redemption @ 100.00 0 ..01/28/2032 .
34416D-BC-1 .. | FOCUS FINANCIAL PARTNERS, LLC - DELAYED ..02/28/2025 . |Various ............. 0 ..09/15/2031 .
34416D-BD-9 ...| FOCUS FINANCIAL PARTNERS, LLC - TRANCHE ..12/31/2025 . |Redemption @ 100.00 0 ..09/156/2031 .
34966L-AB-0 .. | FORTRESS INTERMEDIATE 3, INC. - TERM LOA ..07/02/2025 . |Redemption @ 100.00 ... 0 ..06/27/2031 .
34966L-AD-6 .. | FORTRESS INTERMEDIATE 3, INC. - TERM LOA ..12/31/2025 . |Redemption @ 100.00 ... 0 ..06/27/2031 .
35039K-AD-8 .. | FOUNDATION BUILDING MATERIALS, INC. - IN ..10/09/2025 . |Various ............. 0 ..01/29/2031 .
35906E-AT-7 .. | FRONTIER COMMUNICATIONS HOLDINGS, LLC - ..01/14/2025 .| Redemption @ 101.083 0 ..07/01/2031 .
35906E-AU-4 .. | FRONTIER COMMUNICATIONS HOLDINGS, LLC ... ..12/31/2025 . |Redemption @ 100.00 ... 0 ..07/01/2031 .
36257S-AB-8 .. | GFL ENVIRONMENTAL SERVICES INC. - GFL EN .. . |..12/31/2025 .|Redemption @ 100.00 ... .0 ..03/03/2032 .
38017B-AX-4 .. | GO DADDY OPERATING COMPANY, LLC - TERM L .. . |--12/31/2025 . |Redemption @ 100.00 ... 0. ..11/09/2029 .
38021C-AC-2 .. | BARNES GROUP INC. - TERM LOAN .......... ..12/31/2025 . |Redemption @ 100.00 ... 0 ..01/27/2032 .
38121IN-AC-7 .. | GOLDEN STATE FOODS LLC - TERM LOAN B . ..12/31/2025 . |Redemption @ 100.00 ... 0 .. 12/04/2031 .
39479U-AY-9 ...| GENESYS CLOUD SERVICES HOLDINGS 11, LLC ... ..07/31/2025 . |Redemption @ 100.00 ... .0 ..01/30/2032 .
39954E-AB-9 ...| GROUNDWORKS, LLC - TERM LOAN ..01/03/2025 . |Redemption @ 100.00 ... 0. ..03/14/2031 .
39954E-AC-7 ...| GROUNDWORKS, LLC - DELAYED DRAW TERM LOA ..12/16/2025 . |Various ............. 0 ..03/14/2031 .
40273U-AE-9 .. | GULFSIDE SUPPLY INC - TLB ....... ..12/12/2025 . |Redemption @ 100.00 0 ..06/17/2031 .
410346-AY-6 .. | HANESBRANDS INC. - TERM LOAN B ..12/01/2025 . |Redemption @ 100.00 ... 0 ..03/07/2032 .
421300-AL-8 .. |HAYWARD INDUSTRIES, INC. - REFINANCING T .. ..12/31/2025 . |Redemption @ 100.00 ... 0 ..05/30/2028 .
43117L-AP-8 .. |HIGHTONER HOLDING, LLC - AMENDMENT NO. 1 ..12/31/2025 . |Redemption @ 100.00 ... 0 ..02/03/2032 .
431319-AH-5 ...|HILCORP ENERGY |, L.P. - FIRST LIEN TERM ..12/17/2025 . |Redemption @ 100.00 0 ..02/11/2030 .
43283L-AK-7 .. |HILTON GRAND VACATIONS BORROWER LLC - IN .. ..07/10/2025 .|Various ............. . 124,106 0 ..01/17/2031 .
43385C-AB-4 ...| AIR CONTROL CONCEPTS HOLDINGS, L.P. - TE .. ..12/31/2025 . |Redemption @ 100.00 ... 0 ..07/23/2031 .
433850-AC-2 ...| AIR CONTROL CONCEPTS HOLDINGS, L.P. - DE ..02/20/2025 . | Redemption @ 100. 406 0 ..07/23/2031 .
44332E-AY-2 ...|HUB INTERNATIONAL LIMITED - TLB ..01/30/2025 .| Redemption @ 100.5 .... .0 .. ..06/20/2030 .
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44332E-AZ-9 ...|HUB INTERNATIONAL LIMITED - 2025 INCREME ............ ..12/31/2025 .| Redemption @ 100.00 .... |.ccevuenirrirunnnnnns 0 0 ..06/20/2030 .
44988L-AL-1 .. | IRB HOLDING CORP. - TLB . |--09/30/2025 . [Redemption @ 100.00 ... 0. 0. .. 12/15/2027 .
44988L-AM-9 .. | IRB HOLDING CORP. - 2025 REPLACEMENT TER ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..12/156/2030 .
45173J-AR-5 ...| COHERENT CORP. - TERM LOAN B ... ..01/02/2025 . |Redemption @ 100.00 ... 0. 0 ....0 L0 0 ..07/02/2029 .
45173J-AS-3 ...| COHERENT CORP. - TLB .. ..09/26/2025 . |Redemption @ 100.00 ... . 183,143 . 179,087 . 180,724 L0 0 ..07/02/2029 .
45173J-AS-3 ...| COHERENT CORP. - TLB .. ..09/26/2025 . |Redemption @ 100.00 0 0 ....0 L0 0 ..07/02/2029 .
45567Y-AN-5 .. |MH SUB |, LLC (MICRO HOLDING CORP.) - 20 ..12/01/2025 . |Various ............. . 404,504 |.. .396,940 |.. . 401,585 L0 0 ..05/03/2028 .
45780Y-AZ-9 .. | INSTALLED BUILDING PRODUCTS, INC. - TRAN ..12/31/2025 . |Redemption @ 100.00 1,274 .. 1,268 |.. ..1,270 L0 0 ..03/28/2031 .
457840-AE-9 .. | INSULET CORPORATION - TERM LOAN B ..06/06/2025 . |Redemption @ 100.00 ... 438 .. LG43 ) . 437 L0 0 ..08/04/2031 .
457840-AF-6 .. | INSULET CORPORATION ... ..12/31/2025 . |Redemption @ 100.00 ... 1,314, 1,311 |.. ..1,312 L0 0 ..08/01/2031 .
46284N-AV-1 .. | IRON MOUNTAIN INCORPORA ..12/31/2025 . |Redemption @ 100.00 2,750 |.. 2,729 |.. ..2,1382 L0 0 ..01/31/2031 .
47077D-AM-2 .. | JANE STREET GROUP, LLC - 1ST LIEN TERM L .. ..12/31/2025 . |Various .... L4124 .. 4,108 |.. ..4,107 1) 0 ..12/15/2031 .
47947B-AF-9 .. | JOHNSTONE SUPPLY, LLC - 2024-1 INCREMENT ..12/31/2025 . |Various .... .2,000 |.. 1,99 |.. ..1,995 L0 0 ..06/09/2031 .
48242Y-Al-2 .. |KBR, INC. - TERM B FACILITY .... ..12/31/2025 . |Redemption @ 100.00 .1,000 |.. 998 |.. L0 0 ..01/17/2031 .
48254E-AG-6 .. | APPLE BIDCO, LLC - AMENDMENT NO. ..12/31/2025 . |Redemption @ 100.00 ... 970 |.. 967 |.. L0 0 ..09/23/2031 .
48578A-AB-4 .. |KASEYA INC. - TERM LOAN ....ccevvunneens ..12/31/2025 . |Redemption @ 100.00 ... 1,275 1,269 |.. L0 0 ..03/20/2032 .
48853U-BQ-2 ...| KENAN ADVANTAGE GROUP, INC., THE - U.S. ..12/31/2025 . |Redemption @ 100.00 ... 2,204 .. 2,272 |.. L0 0 ..01/25/2029 .
50011J-AF-7 .. |KODIAK BP, LLC - TERM LOAN B . |..07/25/2025 . |Redemption @ 100.00 ... 9,341 9,295 0. 0. .. 12/04/2031 .
50179J-AH-1 .. | LBM ACQUISITION, LLC - INCREMENTAL TLB .... ..12/31/2025 . |Redemption @ 100.00 ... 4,143 3,937 0. .0 ..06/06/2031 .
50217U-BF-3 .. |LTI HOLDINGS, INC. = TLB ...ceeverrennnns ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..07/29/2029 .
50220K-AD-6 .. |LS GROUP OPCO ACQUISITION LLC (LS GROUP . ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..04/23/2031 .
50221U-AD-3 ...| LSF12 CROWN US COMMERCIAL BIDCO, LLC - 2 .. . |--12/31/2025 . |Redemption @ 100.00 ... .. 10, .. 10, ceen 0] 0. .. 12/02/2031 .
553038-AD-5 ...|MH SUB |, LLC (WEBMD HEALTH CORP.) - 202 .. . |..12/01/2025 . |RBC .... 105,000 .... 103,940 ..620 |.. .0 ..02/23/2029 .
55314N-AX-2 ...|MKS INSTRUMENTS, INC. - 2024-1 DOLLAR TE ..01/24/2025 . |Redemption @ 100.00 . 263,415 .. . 254,429 |.. L0 0 ..08/17/2029 .
55314N-AZ-7 .. |MKS INSTRUMENTS, INC. - TERM LOAN (USD) ..12/31/2025 . |Redemption @ 100.00 L0 0 ..08/17/2029 .
553150-AH-9 ...|MJH HEALTHCARE HOLDINGS, LLC - TERM LOAN .. . |..07/16/2025 . [ Various 0. 0. ..01/29/2029 .
55328H-AQ-4 ...|MPH ACQUISITION HOLDINGS LLC - SECOND OU .. ..03/03/2025 . | Various 0. .0 ..12/31/2030 .
55336C-AK-8 .. |MIWD HOLDCO || LLC - TERM LOAN ............ ..07/23/2025 . |Redemption @ 100.00 L0 0 ..03/28/2031 .
55822D-AL-5 ...|MADISON SAFETY & FLOW LLC - TERM LOAN B ..03/26/2025 . |Redemption @ 100.00 ... L0 0 ..09/26/2031 .
55822D-AM-3 ...|MADISON SAFETY & FLOW LLC .....cevvvnnnnnnns ..10/07/2025 .| Redemption @ 100.00 s L0 s N 0 ..09/26/2031 .
57723C-AR-0 .. |MATTRESS FIRM, INC. - TERM LOAN (2021) . ..02/05/2025 . |Various . . 185,676 L0 . 185,707 |. 0 ..09/26/2028 .
57763T-AE-3 .. | MAUSER PACKAGING SOLUTIONS HOLDING COMPA ..05/14/2025 . |Various .... 97,813 L0 97,977 |. 0 ..04/15/2027 .
57906H-AF-4 .. | MCAFEE CORP. - TERM LOAN B .......cccevvnnns ..12/31/2025 . |Redemption @ 100.00 ..5,130 L0 .5,132 | 0 ..03/01/2029 .
58503U-AF-0 .. | MEDLINE BORROWER, LP - ADD-ON NON-FUNGIB ..07/31/2025 . |Various ............. ..1,664 L0 .1,667 |. 0 ..10/23/2028 .
58503U-AH-6 .. | MEDLINE BORROWER, LP - 2028 REF INANCING ..12/31/2025 . |Redemption @ 100.00 . 270,687 L0 ..271,304 |. 0 ..10/23/2028 .
59408U-AB-3 .. | MICHAELS COMPANIES, INC. THE - TERM B LO ..12/31/2025 . |Various ............. 1,707 ..290 | 01,837 | 0 ..04/15/2028 .
60315G-AH-1 .. | MINERALS TECHNOLOGIES INC. - TERM LOAN B .. ..12/31/2025 . |Redemption @ 100.00 ..1,348 L0 .1,348 | 0 ..11/26/2031 .
606621-Ali-2 .. |MITCHELL INTERNATIONAL, INC. - TERM LOAN .. ..12/31/2025 . |Redemption @ 100.00 ... ..1,891 L0 .1,892 | 0 ..06/17/2031 .
60877J-AG-7 .. | MOMENTIVE PERFORMANCE MATERIALS GMBH - T . ..10/22/2025 . |Redemption @ 100.00 ... . 311,033 L0 ..312,840 |. 0 ..03/29/2028 .
62908H-AM-7 .. |NEP GROUP, INC. - PIK TERM LOAN B ........ ..10/17/2025 . |Redemption @ 100.00 ... ,055 |. 92,755 |. 0 ..08/19/2026 .
62908H-AP-0 .. |NEP GROUP, INC. - INCREMENTAL (209MM) PI ..09/30/2025 . |Redemption @ 100.00 ... L0 0 ..08/19/2026 .
62908H-AR-6 .. |NEP GROUP, INC. - 2025 DOLLAR TERM LOAN ..10/21/2025 . |Redemption @ 100.00 ... L0 0 ..10/17/2031 .
62927U-AB-9 .. |NGP XI MIDSTREAM HOLDINGS, L.L.C. - NGP ... . |..05/28/2025 . |Redemption @ 100.00 ... 0. .0 ..07/25/2031 .
62955E-AJ-3 ...| OVG BUSINESS SERVICES, LLC - TLB . |..10/24/2025 .| Various 0. 0. ..06/25/2031 .
63001P-AF-8 .. |NCR ATLEOS CORPORATION - TERM LOAN B . ..03/31/2025 . |Redemption @ 100.00 L0 0 ..04/16/2029 .
639391-ANM-5 .. |BL Waystar B 1L .....cceevvvnennnnnnns ..01/01/2025 .|Various .... .. L0 0 ..10/22/2029 .
639391-AN-5 .. | WAYSTAR TECHNOLOGIES, INC. - TLB ... . |..08/12/2025 .| Various .... ... 243, 571 0. .0 .. 10/22/2029 .
64072U-AK-8 .. | CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .. . |..10/15/2025 .| Redemption @ 100.00 ... . 1,698 0. 0. ..04/15/2027 .
66877A-AF-5 .. | GEN DIGITAL INC. - ADDITIONAL TRANCHE B- ..12/31/2025 . |Redemption @ 100.00 3,946 |.. L0 0 ..09/12/2029 .
68218H-AE-7 .. | OMNIA PARTNERS, LLC - INITIAL TERM LOAN ..12/31/2025 . |Various ............. 2,276 |.. L0 0 .. 12/31/2032 .
68371Y-AP-8 .. | OPEN TEXT CORPORATION - 2023 REPLACEMENT ..12/31/2025 . |Redemption @ 100.00 L0 0 ..01/31/2030 .
68764J-AJ-0 .. | ORYX MIDSTREAM SERVICES PERMIAN BASIN LL ..12/31/2025 . |Redemption @ 100.00 1, .. s L0 0 ..10/05/2028 .
69315J-AG-8 .. |PAI HOLDCO, INC. - TERM B LOAN (FIRST LI ..10/22/2025 . |Various . . 106,407 |.. 81,530 16 666 A 0 ..10/28/2027 .
69381M-AB-1 .. |GEN || FUND SERVICES, LLC - TLB .......... ..05/15/2025 .| UBS ...... .100,000 |.. ..99,750 |.. s 0] 0 .. 11/26/2031 .
69515E-AJ-1 .. | PACKAGING COORDINATORS MIDCO, INC. - TER ..01/22/2025 . |Redemption @ 100.00 . 121,555 |.. .121,251 |.. . 121,408 L0 0 ..11/30/2027 .
70533D-AF-7 .. | PEDIATRIC ASSOCIATES HOLDING COMPANY, LL .. ..10/23/2025 . |Various . . 209,214 |.. . 186,053 |.. . 203,031 5,639 0 .. 12/29/2028 .
70757D-AZ-2 .. | PENN NATIONAL GAMING, INC. - TERM LOAN B ..12/31/2025 .| Various . ....2,083 [.. 02,047 |.. 0 ..05/03/2029 .
71360H-AB-3 .. | PERATON CORP. - TERM B LOAN (FIRST LIEN) .. ..12/10/2025 .| Various .... .. 189,792 .. 159,845 .0 .. ..02/01/2028 .
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71601H-AB-2 .. | PETCO HEALTH AND WELLNESS COMPANY, INC. ............. ..12/31/2025 . | Redemption @ 100.00 ... |.ecevvenvirrernnnnnns foveieeerinnnns 5,982 |oevveiiiiiinnnn 5,982 [cciiiiiinnnns 5,689 |..oivvveeennn5,760 |ovvnnniiiiin 82 [ | O 86 e O el 5,846 [ 0 ..03/03/2028 .
T1677H-AL-9 .. | PETSMART LLC - INITIAL TERM LOAN . |--08/18/2025 . |Redemption @ 100.00 ... .. 292,443 ... 276,359 0. ..02/11/2028 .
72431H-AD-2 ...| CORNERSTONE BUILDING BRANDS, INC. - TRAN ..12/31/2025 . |Redemption @ 100.00 ... 3,778 |.. .3,575 |.. 0 ..04/12/2028 .
72712E-AB-3 .. | PLANO HOLDCO, INC. - TERM LOAN B (FIRST ..12/31/2025 . |Redemption @ 100.00 750 |.. 746 |.. 0 ..10/02/2031 .
73044E-AB-0 .. |PODS, LLC - INITIAL TERM LOAN ............. ..12/31/2025 .| Various ............. 2,250 |.. 2,228 |.. 0 ..03/31/2028 .
73108R-AB-4 .. | POLARIS NEWCO, LLC - DOLLAR TERM LOAN (F ..12/31/2025 . |Redemption @ 100.00 ... 1,604 |.. L0 0 ..06/02/2028 .
T433N-AG-1 .. | PROJECT BOOST PURCHASER, LLC - TERM LOAN ..07/25/2025 . |Redemption @ 100.00 ... .100,000 |.. L0 0 ..07/16/2031 .
T4TT3K-AE-5 .. | QUARTZ ACQUIRECO, LLC - TERM LOAN B ..... ..12/31/2025 . |Redemption @ 100.00 ... .2,500 |.. L0 0 ..06/28/2030 .
74839X-AM-1 .. | QUIKRETE HOLDINGS, INC. - TRANCHE B-1 TE ..12/31/2025 . |Redemption @ 100.00 ... .3,650 |.. L0 0 ..04/14/2031 .
75701M-AE-5 .. |RED SPV, LLC - TERM LOAN ..... ..12/31/2025 . |Redemption @ 100.00 1,100 |.. L0 0 ..03/15/2032 .
77313D-AW-1 .. |ROCKET SOFTWARE, INC. - EXTEN ..12/31/2025 . |Various ............. .3,472).. L0 0 ..11/28/2028 .
77381H-AC-3 .. |ROCKPOINT GAS STORAGE PARTNERS LP - TERM .. ..06/30/2025 . |Redemption @ 100.00 .1,875].. L0 0 ..09/18/2031 .
77381H-AD-1 .. |ROCKPOINT GAS STORAGE PARTNERS LP - AMEN ..12/31/2025 . |Redemption @ 100.00 ... 625 .. L0 0 ..09/18/2031 .
77669L-AK-9 .. | INDICOR, LLC - (USD) TERM LOAN ... ..12/31/2025 . |Redemption @ 100.00 ... L0 0 .. 11/22/2029 .
78249L-AE-0 .. |RUSSELL INVESTMENTS US INSTITUTION ..12/29/2025 . |Various ............. 3,947 |. 0 ..06/30/2027 .
78350L-AZ-8 .. |RYAN, LLC - TERM LOAN ....ccervreeieeeennnnn ..09/30/2025 . |Redemption @ 100.00 .0 0 ..11/14/2030 .
78350L-BB-0 .. |RYAN, LLC - DELAYED DRAW TERM LOAN - DUP ..01/01/2025 .|Various ............. L0 0 .. 11/14/2030 .
78350U-AJ-4 .. |RYAN SPECIALTY GROUP, LLC - TERM LOAN B1 .. ..12/31/2025 . |Redemption @ 100.00 ... 0. 0. ..09/15/2031 .
78466D-BJ-2 .. | SS&C TECHNOLOGIES HOLDINGS, INC. - TERM ... ..12/31/2025 . |Redemption @ 100.00 ... v 0] .0 ..06/09/2031 .
T847TM-AG-6 .. |FIRST ADVANTAGE HOLDINGS, LLC - TLB ..... ..05/07/2025 . |Redemption @ 100.00 ... L0 0 ..10/31/2031 .
T8477TM-AH-4 .. |FIRST ADVANTAGE HOLDINGS, LLC - TERM LOA ..11/05/2025 . |Redemption @ 100.00 ... L0 0 ..10/31/2031 .
80004Y-AC-7 .. | SANDISK CORPORATION - TERM LOAN B . |--12/24/2025 . |Redemption @ 100.00 ... ..961 |.. 0. ..02/20/2032 .
80875A-Ali-1 .. |LIGHT AND WONDER INTERNATIONAL, INC. - 2 .. . [-.12/31/2025 . [Redemption @ 100.00 ... v 0] .0 ..04/16/2029 .
81527C-AP-2 .. | SEDGHICK CLAIMS MANAGEMENT SERVICES, INC ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..07/31/2031 .
82670N-AB-2 .. | SIGNIA AEROSPACE, LLC - TERM LOAN ........ ..07/29/2025 . |Redemption @ 100.00 ... L0 0 .. 12/11/2031 .
82670N-AC-0 .. | SIGNIA AEROSPACE, LLC - DELAYED DRAW TER .. . |..07/29/2025 . |Redemption @ 100.00 ... 0. 0. .. 12/11/2031 .
83421E-AB-2 .. | TTF HOLDINGS, LLC - COV-LITE TL ..08/07/2025 . |Redemption @ 100.00 ... 3 .0 ..07/18/2031 .
84748E-AF-7 .. | SPECIALTY BUILDING PRODUCTS HOLDINGS, LL ..12/31/2025 . |Various .... 1, .. 1 .. 1 L0 .1, N 0 ..10/16/2028 .
84857H-AY-6 .. | SPIRIT AEROSYSTEMS, INC. (FKA MID-WESTER .. ..12/08/2025 . |Various . . 284,200 |.. .275 674 |.. .280,010 L0 ..281,919 |. 0 ..01/15/2027 .
86614D-AK-4 .. | SUMIT MATERIALS, LLC - INCREMENTAL TERM . ..02/10/2025 . |Various .... . 149,250 |.. . 148,877 |.. . 148,956 L0 ..148,965 |. 0 ..01/12/2029 .
86859C-AN-4 .. | SUPPLYONE, INC. - SEVEN-YEAR TERM LOAN B ..12/31/2025 . |Redemption @ 100.00 ... .. 1,130 .. ..1,131 L0 0 ..04/21/2031 .
86880N-BB-8 .. | SURGERY CENTER HOLDINGS, INC. - TLB ..... ..08/13/2025 . |Redemption @ 100.00 ... .266,380 |.. L0 0 ..12/19/2030 .
87169D-AB-1 .. | SYNEOS HEALTH, INC. (FKA INC RESEARCH HO ..12/31/2025 . |Redemption @ 100.00 ... ....1,428 |.. L4 0 ..09/27/2030 .
87876G-AF-9 .. | TECTA AMERICA CORP. - TERM LOAN (FIRST L ..02/18/2025 . |Redemption @ 100.00 ... 111,441 .. L0 0 ..04/10/2028 .
87876G-AM-4 .. | TECTA AMERICA CORP. - TERM LOAN B ..... ..09/30/2025 . |Redemption @ 100.00 ... L0 0 ..02/18/2032 .
87876G-AN-2 .. | TECTA AMERICA CORP. - 2025 INCREMENTAL ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..02/18/2032 .
88023H-AH-3 .. | TEMPO ACQUISITION, LLC - SIXTH INCREMENT ..01/29/2025 . |Redemption @ 100.297 .. L0 0 ..08/31/2028 .
88023H-AJ-9 .. | TEMPO ACQUISITION, LLC - TERM LOAN B .... ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..08/31/2028 .
88025B-AN-1 .. | TEMPUR SEALY INTERNATIONAL, INC. - TERM ..06/23/2025 . |Redemption @ 100.00 ... L0 0 ..10/24/2031 .
88025B-AP-6 .. | TEMPUR SEALY INTERNATIONAL, INC. - TERM ..10/03/2025 . |Redemption @ 100.00 ... L0 0 ..10/24/2031 .
89334G-BG-8 .. | TRANS UNION LLC - TERM LOAN B9 ............ ..12/31/2025 . |Redemption @ 100.00 ... 1 0 ..06/24/2031 .
89364M-CA-0 .. | TRANSDIGM INC. - NEW TRANCHE J TERM LOAN ..12/31/2025 . |Redemption @ 100.00 ... L0 0 ..02/28/2031 .
89435T-AB-0 .. | TRAVERSE MIDSTREAM PARTNERS LLC - ADVANC .. . |-.04/30/2025 . [Redemption @ 100.00 ... 0. .0 ..02/16/2028 .
89705D-AQ-5 .. | TRONOX FINANCE LLC - TERM LOAN B . |-.12/31/2025 .| Various .... 0. 0. ..04/04/2029 .
89841E-AB-1 .. |UKG INC. - 2024 REFINANCING TERM LOAN (F ..12/31/2025 . |Various .... L0 0 ..02/10/2031 .
90266U-AK-9 .. |UFC HOLDINGS, LLC - TERM LOAN B .......... ..06/30/2025 . |Redemption @ 100.00 L0 0 .. 11/21/2031 .
90266U-AL-7 .. | TKO WORLDWIDE HOLDINGS, LLC - ADDITIONAL .. ..12/31/2025 . |Redemption @ 100.00 ... 0. .0 .. 11/21/2031 .
90276D-AE-9 .. |UGI ENERGY SERVICES, LLC - TERM LOAN B .... ..12/31/2025 . |Redemption @ 100.00 ... ceen 0] 0. ..02/22/2030 .
90347B-AP-3 .. | AXALTA COATING SYSTEMS U.S. HOLDINGS, IN ..12/31/2025 . |Redemption @ 100.00 ... L0 0 .. 12/20/2029 .
90351N-AL-9 .. |USI, INC. (FKA COMPASS INVESTORS INC.) - ..12/01/2025 . |Redemption @ 100.00 L0 0 ..09/27/2030 .
9035IN-AN-5 ...JUSI, INC. = TL .ovirvriiniiiiene ..01/01/2025 .|Various .... .. 180 |. 0 ..09/27/2030 .
90351N-AQ-8 .. |USI, INC. - 2024-C TERM LOAN ..12/31/2025 .| Various . L0 0 ..09/29/2030 .
90351IN-AR-6 .. |USI Inc 2024 Term Loan B .. ..01/01/2025 .| Various . L0 0 .. 11/22/2029 .
90351IN-AR-6 .. |USI, INC. - (2029) TLB .. ..12/31/2025 . |Various .... L0 0 .. 11/21/2029 .
91732N-AL-7 .. |USALCO, LLC - TERM LOAN . ..06/30/2025 . |Redemption @ 100.00 L0 0 ..09/30/2031 .
91732N-AM-5 .. |USALCO, LLC - DELAYED TL ..... ..07/31/2025 . |Redemption @ 100.00 ... L0 0 ..09/30/2031 .
922270-AF-3 ...| VARSITY BRANDS, INC. - 2025 R ..06/30/2025 . |Redemption @ 100.00 ... L0 0 ..08/26/2031 .
922270-AG-1 .. | VARSITY BRANDS, INC. - TERM LOAN ..12/31/2025 .| Redemption @ 100.00 ... 0. .0 .. ..08/26/2031 .
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92338T-AB-2 .. | VERDE PURCHASER, LLC - INITIAL TERM LOAN ............ ..12/31/2025 .| Redemption @ 100.00 ... |oecevveenvrrrernnnns foveenrievinnnnnn 152 fooniiiiinin 752 [ 0 (3 [V O TAT foveviiiinnns 0 ..11/30/2030 .
92842E-AB-4 .. | VISTA MANAGEMENT HOLDING INC. - TLB . |..09/30/2025 . |Redemption @ 100.00 ... .. 1,400 |... ....1,400 ....1,390 0. .0 T .0 1,390 o 0. ..04/01/2031 .
92943E-AG-1 .. | BOOST NEWCO BORROWER, LLC - (USD) TERM L ..12/31/2025 . |Redemption @ 100.00 2,12 .2,132].. 2,110 |.. L0 .2 .0 .2,116 | 0 ..01/31/2031 .
93369P-AL-8 .. | WAND NEWCO 3, INC. - TRANCHE B-1 TERM LO ..01/30/2025 . |Various ............. L0 .0 .0 0 ..01/30/2031 .
93369P-AN-6 .. | WAND NEWCO 3, INC. - TRANCHE B-2 TERM LO ..12/31/2025 . |Redemption @ 100.00 L0 | .0 0 ..01/30/2031 .
94254P-AC-4 ...| WATLOW ELECTRIC MANUFACTURING COMPANY - ..12/31/2025 . |Various . L0 .3 .0 0 ..03/02/2028 .
96208U-AW-1 .. |WEX INC. - TERM B-2 LOAN .......cevvrrnnne ..12/31/2025 .| Various . L0 .2 .0 0 ..03/31/2028 .
96350T-AH-3 .. |WHITE CAP SUPPLY HOLDINGS, LLC - TRANCHE ..10/31/2025 .| Various . L0 .0 .0 0 ..10/19/2029 .
96925H-AF-9 ...|WILLIAM MORRIS ENDEAVOR ENTERTAINMENT, L ..03/24/2025 . |Various . L0 .21 .0 0 ..06/18/2025 .
97246F-AM-8 .. | WILSONART LLC - TLB ... ..12/31/2025 . Redemptlon @ 100.00 ... L0 .5 .0 0 ..08/05/2031 .
97360B-AH-8 .. | WINDSOR HOLDINGS 111, LI ..12/31/2025 . |Redemption @ 100.00 L0 .3 .0 0 ..08/01/2030 .
98932T-AG-8 .. | ZELIS COST MANAGEMENT BUYER, INC. - TERM . ..12/31/2025 . |Various ............. L0 a .0 0 ..09/28/2029 .
98975V-AM-8 .. |FLUIDRA, S.A. - TERM LOAN B ......cevnnnnne ..12/31/2025 . |Redemption @ 100.00 L0 .0 .0 0 ..01/29/2029 .
CO787F-AF-9 .. | BAUSCH + LOMB CORPORATION - INCREMENTAL ..12/31/2025 . |Redemption @ 100.00 ... L0 .3 .0 0 ..09/29/2028 .
C4111R-AJ-4 .. | GREAT CANADIAN GAMING CORPORATION - COV- .. ..01/21/2025 . |Redemption @ 100.00 ... L0 L7 .0 0 ..11/01/2029 .
C6901L-AM-9 .. | 1011778 B.C. UNLIMITED LIABILITY COMPANY . ..12/31/2025 . |Redemption @ 100.00 ... L0 4 .0 0 ..09/20/2030 .
(6903H-AB-0 .. | 1261229 B.C. LTD. - TERM LOAN B .......... ..12/31/2025 . |Redemption @ 100.00 ... L0 .3 .0 0 ..10/08/2030 .
(6907U-AB-7 .. | ONTARIO GAMING GTA LIMITED PARTNERSHIP - .. ..12/31/2025 . |Redemption @ 100.00 ... 0. 2 .0 0. ..08/01/2030 .
C7052B-AL-8 .. | GFL ENVIRONMENTAL INC. - COV-LITE TLB ..03/04/2025 . |Redemption @ 100.00 ... 0. 8. .0 .0 ..07/03/2031 .
(C8000C-AM-5 .. | CLARIOS GLOBAL LP - AMENDMENT NO. 5 DOLL ..12/31/2025 . |Redemption @ 100.00 ... L0 a .0 0 ..05/06/2030 .
(8000C-AP-8 .. | CLARIOS GLOBAL LP - TERM LOAN B .......... ..12/31/2025 . |Redemption @ 100.00 ... L0 .0 .0 0 ..01/28/2032 .
(8856U-AE-8 .. |HUSKY INJECTION MOLDING SYSTEMS LTD. (YU .. . |--09/09/2025 . | Redemption @ 100.00 ... 0. 241 .. .0 0. ..02/15/2029 .
(9600D-AC-7 .. | VETSTRATEGY CANADA HOLDINGS INC. - FACIL .. ..01/23/2025 .| Redemption @ 100.688 .. 0. T I .0 .0 .. 12/12/2028 .
(9600D-AD-5 .. | IVC ACQUISITION LTD - TERM LOAN ........ ..12/31/2025 . |Redemption @ 100.00 ... L0 .2 .0 0 .. 12/12/2028 .
D8000H-AB-7 .. | SPEEDSTER BIDCO GMBH - USD TERM LOAN B . ..09/29/2025 . | Redemption @ 100.00 ... L0 .0 .0 0 ..12/10/2031 .
D800OH-AC-5 .. | SPEEDSTER BIDCO GMBH - FACILITY B1 (USD) .. ..12/30/2025 . |Redemption @ 100.00 ... 0. 0. .0 0. ..12/10/2031 .
G4712J-AZ-5 .. | HYPERION REFINANCE S.A R.L. - (USD) TERM .. . [..08/08/2025 . [ Various 0. 0. .0 .0 ..02/156/2031 .
G4712J-BB-7 .. |HYPERION REFINANCE S.A R.L. - 2025-2 DOL ..12/31/2025 . |Redemption @ 100.00 L0 .0 .0 0 ..02/15/2031 .
G4768P-AS-0 .. | INEOS US FINANCE LLC - TERM LOAN B ....... ..12/31/2025 . |Various .... L0 . (54 .0 0 ..02/07/2031 .
G5080A-AJ-1 .. | JAZZ PHARMACEUTICALS, INC. - TERM LOAN B ..12/31/2025 . |Various .... L0 .0 .0 0 ..05/05/2028 .
G5112T-AB-9 .. | JETBLUE AIRWAYS CORPORATION - TLB ..... ..12/22/2025 . | Redemption @ 100.00 L0 .5 .0 0 ..08/27/2029 .
L1802P-AC-3 .. | COBHAM ULTRA US CO-BORRONER LLC - TERM ..12/31/2025 . |Various .... L0 .5 .0 0 ..08/03/2029 .
L2210T-AL-9 .. |CURIUM BIDCO S.AR.L. - TLB ............. ..06/30/2025 . |Various .... L0 | .0 0 ..07/31/2029 .
L2210T-AM-7 .. | CURIUM BIDCO S.A R.L. - TERM LOAN B .. ..12/31/2025 . |Redemption @ 100.00 L0 .0 .0 0 ..08/04/2031 .
L24658-AX-4 .. | FORMULA ONE MANAGEMENT LIMITED - DELAYED . ..09/30/2025 . |Various .... L0 0 .0 0 ..09/30/2031 .
L9635L-AG-9 .. | VENGA FINANCE S.A R.L. - MARLINK/VENGA T . ..12/31/2025 .| Redemption @ L0 .2 .0 0 ..06/28/2029 .
L9901E-AG-2 .. | ZACAPA S.A R.L. - ADD-ON TL ....... ..12/31/2025 . |Various .... L0 .2 .0 0 ..03/22/2029 .
N2014A-AH-5 .. | CIMPRESS USA INCORPORATED - TLB .. ..12/31/2025 . |Various .... L0 .0 .0 0 ..05/17/2028 .
N3430B-AH-7 .. |FUGUE FINANCE B.V. - TERM LOAN (FIRST LI ..05/30/2025 . | Redemption @ 100.00 L0 | .0 0 ..01/09/2032 .
N3430B-AL-8 .. | BACH FINANCE LIMITED - TERM LOAN ... ..08/29/2025 . |Redemption @ 100.00 ... L0 a .0 0 ..01/09/2032 .
N6872P-AA-9 .. | PEGASUS BIDCO B.V. - TERM LOAN B ... ..06/30/2025 . |Redemption @ 100.00 ... L0 | .0 0 ..07/12/2029 .
N6872P-AL-5 .. | PEGASUS BIDCO B.V. - 2025-1 DOLLAR TERM ..12/31/2025 . |Redemption @ 100.00 ... L0 .0 .0 0 ..07/12/2029 .
N6949K-AB-7 .. | PEARLS (NETHERLANDS) BIDCO B.V. - TERM L .. . |..12/31/2025 . |Redemption @ 100.00 ... 0. .0 .0 .0 ..02/26/2029 .
N8137F-AB-6 .. | HUNTER DOUGLAS NV - TERM LOAN . |..01/17/2025 .| Redemption @ 99.75 0. 0. .0 0. ..02/26/2029 .
N8137F-AE-0 .. |HUNTER DOUGLAS HOLDING B.V. - TERM LOAN ..12/31/2025 . |Various ............. L0 | .0 0 ..01/17/2032 .
N8232N-AL-1 .. | NOURYON FINANCE B.V. - TERM LOAN B .... ..12/31/2025 . |Redemption @ 100.00 L0 .2 .0 0 ..04/03/2028 .
N8232N-AM-9 ...| NOURYON FINANCE B.V. - INCREMENTAL TLB . ..12/31/2025 . |Redemption @ 100.00 ... 0. L2 .0 .0 ..04/03/2028 .
N8436U-AL-9 .. | TMF SAPPHIRE BIDCO B.V. - (USD) TL ..01/30/2025 . |Redemption @ 100.00 ... 0. .0 . .0 0. ..05/03/2028 .
N8436U-AN-5 ...| TMF SAPPHIRE BIDCO B.V. - FACILITY B4 LO . ..12/31/2025 . |Redemption @ 100.00 ... L0 .0 0 ..05/03/2028 .
P2121Y-AX-6 .. | CARNIVAL CORPORATION - TERM LOAN . ..07/10/2025 . |Redemption @ 100.00 ... s s . .. 82, .. s L0 .0 s N 0 ..08/08/2027 .
U3000J-AQ-2 .. | EVERTEC GROUP, LLC - TERM LOAN B ..08/12/2025 . | Redemption @ 100.00 .. .202, ... 202,500 .... 197,509 , 0. .0 . 198,800 |.... .0 . ..10/30/2030 .
0209999999. Subtotal - issuer credit obllgatlons bank loans - acquired (unafflllated) 11 799,954 12,474,769 12,070,528 12 059,564 196 086 0 12,158,687 0 XXX
86203#-AA-8 .. | STONEHENGE CAPITAL FUND CONNECTICUT IV L . ..12/156/2025 . |Various .... .0 .0 .. 12/15/2025 .
86208#-AC-9 .. | STONEHENGE CAPITAL FUND CONNECTICUT VI, ... ..12/15/2025 . | Paydown . .0 .0 . .. 12/15/2031 .
0269999999. Subtotal - issuer credit obligations - other issuer credit obligations (unaffiliated) 0 0 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 246,802,763 255,175,277 253,500,780 253,795,722 377,919 124,378 190,270 312,027 0 254,257,763 0 (7,565,375) (7,565,375), 8,085,364 XXX
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0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 246,802,763 255,175,277 253,500,780 253,795,722 377,919 124,378 190,270 312,027 0 254,257,763 0 (7,565,375) (7,565,375) 8,085,364 XXX
0509999998. Total - issuer credit obligations - Part 5 30,935,060 30,820,053 30,090,485 0 0 48,539 50 48,489 0 30,138,973 0 781,721 781,721 1,236,345 XXX
0509999999. Total - issuer credit obligations 277,737,823 285,995,330 283,591,265 253,795,722 377,919 172,917 190, 321 360,516 0 284,396,736 0 (6,783,654) (6,783,654) 9,321,710 XXX
36179V-7D-6 .. | G2 MA7192 - RMBS . .. |--12/01/2025 . |Paydown .... . ...645,623 |... .. . 138,859 |... .0 ...138,859 |... .0 L0 ..02/20/2051 .
36179-BY-3 .. | G2 MA7255 - RWBS . ..12/01/2025 . [Paydown . .92,571 .(8,973) L0 0 ..03/20/2051 .
36179X-H2-5 .. | G2 MA8349 - RWBS . ..12/01/2025 . [Paydown . .86,437 .0 0 ..10/20/2052 .
36180A-AE-3 .. | G2 MA9905 - RWBS .... . |..12/01/2025 . | Paydown ... ...95,365 |... L0 L0 ..09/20/2054 .
36180A-B9-3 .. | G2 MA9964 - RWBS .... . |..12/01/2025 . Paydown ... .0 L0 ..10/20/2054 .
3618N5-RR-2 ...| G2 MBO495 - RWBS .. ..12/01/2025 . [Paydown . , .. .39, .. L0 0 ..07/20/2085 .
38376M-R5-8 .. | GNR 2017-059 PL - CMO/HMBS ..09/09/2025 . [Various . 519 617 |.. .534 962 |.. .0 0 ..04/20/2046 .
38380T-B7-0 .. |GNR 2017-107 T - CMO/RMBS . ..09/10/2025 . [Various . .. 36,005 |.. .. 36,720 |.. L0 0 ..01/20/2047 .
38381N-GR-3 .. | GNR 2025-105 AP - CMO/RMBS ..12/01/2025 . [Paydown . . 104,551 .. .104,620 |.. .0 0 ..05/20/2051 .
38382A-NY-7 .. |GNR 2019-125 EA - CMO/RMBS ..12/01/2025 . [Paydown . ...60,595 |.. .. 60,340 |.. L0 ...60, K 0 ..10/20/2049 .
38382-DR-5 ...| GNR 2021-117 PC - CMO/RMBS . ..12/01/2025 . | Paydown .. .. 177,908 .. 181,132 .0 . 177 908 |.... Ol ..07/20/2051 .
1019999999. Subtotal - asset-| backed securities - financial asset-backed securltles self-| I|qU|dat|ng
- agency residential mortgage-backed securities - guaranteed (exempt from RBC) 2,119,302 2,136,539 2,009,631 988,878 0 141,781 0 141,781 0 2,144,453 0 XXX
31288Q-WV-8 .. | FH 841560 - RVBS ..12/01/2025 . [Paydown .........ccevvvvvens|eriiiiiiiiiinnnnnnns 233,248 |............ 234,390 [...ovnnnnnnnnnnne (VN F 1,662 |ooeeeeiiiiiennns [V F 1,662 [ooveeeeinennnns 0].......286,051 |t (V10 PR | 1 S, , ..05/01/2053 .
3128M9-CT-7 .. | FH G06982 - RMBS ... ..09/09/2025 . [Various .... L0 . (660)]... .. (660) ... .0 L0 .. (11,858)... ..04/01/2042 .
3128MJ-WB~-2 .. | FH GO8641 - RMBS . ..09/00/2025 . [Various . .. 61, . .. 63, . , L0 L0 0 .(6,086) ..05/01/2045 .
3128MJ-WV-8 .. |FH GO8659 - RMBS . ..09/09/2025 . [Various . L A74,79% .. 173,729 |.. . 173,153 L0 .0 0 ..08/01/2045 .
3128MJ-XE-5 .. | FH G08676 - RMBS . ..09/00/2025 . [Various . .834,8%4 .. . 858,463 |.. . 871,536 L0 L0 0 ..11/01/2045 .
3128MJ-2B-9 .. | FH G08737 - RMBS . ..12/01/2025 . [Paydown . . 156,819 |.. . 158,414 |.. . 159,002 L0 .0 0 ..12/01/2046 .
3128MJ-ZF-0 .. | FH G08741 - RMBS . ..12/01/2025 . [Paydown . 37,963 L0 L0 0 ..01/01/2047 .
3128P8-E8-0 .. |FH C91959 - RMBS . ..12/01/2025 . [Paydown . 41,929 L0 .0 0 ..11/01/2037 .
3132AE-J7-2 .. |FH ZT2086 - RMBS . ..12/01/2025 . [Paydown . .. 40, . 4, . L0 L0 0 ..06/01/2049 .
31320X-VM-1 .. | FH SB1520 - RWBS . ..12/01/2025 . [Paydown . . ,060 915 .. . ,047 322 |.. .0 L0 .0 0 ..01/01/2040 .
313206-JF-8 .. | FH SB8362 - RWBS . ..12/01/2025 . [ Paydown . . 811,963 .. .806,380 |.. ....0 L0 L0 0 ..02/01/2040 .
313209-M6-8 .. | FH SC0381 - RWBS . ..12/01/2025 . [Paydown . .. 57,901 .. .. 58,462 |.. 58,514 L0 .0 0 ..05/01/2043 .
3132DN-T8-6 .. |FH SD1475 - RMBS . ..12/01/2025 . [Paydown . 131,773 .. 181,711 .. . 131,689 L0 L0 0 ..08/01/2052 .
3132DN-YG-2 ...|FH SD1611 - RMBS . ..12/01/2025 . [Paydown . . 116,244 |.. . 115,963 |.. . 115,944 L0 .0 0 ..10/01/2062 .
31320P-GG-7 .. | FH SD1999 - RMBS . ..12/01/2025 . [ Paydown . 77,7% L0 L0 0 ..12/01/2052 .
31320P-NX-2 ...|FH SD2206 - RMBS . ..12/01/2025 . [Paydown . 51,459 L0 .0 , 0 ..02/01/2083 .
31320P-VL-9 ...|FH SD2419 - RMBS . ..12/01/2025 . [Paydown . . 183,361 L0 L0 ..182,961 |. 0 ..02/01/2053 .
3132D0-6E-1 .. | FH SD3569 - RMBS .... . [-.12/01/2025 . |Paydown .... .. 54,081 [.. L0 .0 ...56,030 |.... L0 ..08/01/2063 .
313200-F7-6 .. | FH SD2890 - RMBS .... . |..12/01/2025 . | Paydown ... .. 81,464 |.. 0. L0 ...81,007 |.... L0 ..05/01/2053 .
313200-XB-7 .. | FH SD3374 - RMBS . ..12/01/2025 . [Paydown . 70,315 L0 .0 70,060 |. 0 ..06/01/2063 .
313200-YW-0 .. | FH SD3425 - RMBS . ..12/01/2025 . [Paydown . L0 L0 0 ..07/01/2083 .
313208-4Z-2 ...|FH SD5340 - RMBS ... . [-.12/01/2025 . |Paydown .... L0 .0 L0 ..04/01/2052 .
31320T-PG-9 ...|FH SD5823 - RMBS ... . [-.12/01/2025 . |Paydown .... , , .. 0. L0 .35, L0 ..09/01/2053 .
31320U-AS-6 ...|FH SD6317 - RWBS . ..12/01/2025 . [Paydown . ,430,377 .1,430, .. 1,407,414 | . 1,417,403 L0 .0 ..1 430 377 | 0 ..05/01/2054 .
31320U-EJ-2 ...|FH SD6437 - RMBS . ..12/01/2025 . [Paydown . 1,373,802 ..1,373,802 |.. . 1,361,781 |.. ,361,775 L0 .0 |........ 1,373,802 |. 0 ..06/01/2054 .
31320U-LM-7 .. | FH SD6632 - RMBS . ..12/01/2025 . [Paydown . 641,911 . 641,011 .. .602,543 |.. 602,542 L0 .0 .641,911 0 ..12/01/2052 .
31320V-3J-2 ...|FH SD8001 - RMBS . ..12/01/2025 . [ Paydown . . 21,502 21,502 . 22,029 23,300 L0 L0 21,502 0 ..07/01/2049 .
31320V-3N-3 ...|FH SDB005 - RWBS . ..12/01/2025 . [Paydown . 56,294 56,294 57,728 61,282 L0 .0 56,204 0 ..08/01/2049 .
31320V-4V-4 ...|FH SDB036 - RWBS . ..12/01/2025 . [Paydown . . 34,529 ...34,529 |.. . 35,082 |[.. 35,817 L0 L0 .. 34,529 0 ..01/01/2050 .
31320V-MC-6 .. |FH SD7555 - RMBS . ..04/21/2025 . [Various . ,483,618 . 2,866,767 |.. . 2 471,356 |.. . 2,470,147 L0 .0 2 483,669 0 ..08/01/2062 .
31320W-FJ-7 .. | FEDERAL HOME LOAN MOHTGAGE CORPORATION — ..12/01/2025 . [Paydown . .96,701 . 96,701 . 97,064 97,048 L0 L0 96,701 0 ..10/01/2052 .
3132E0-G7-1 .. | FH SD3822 - RMBS ... ..12/01/2025 . [Paydown . 77,475 L 17,475 ..77,463 .. 77,446 L0 .0 77,475 0 ..09/01/2083 .
3132E0-MB-5 .. | FH SD3954 - RMBS . ..12/01/2025 . [Paydown . 129,558 . 129,558 |.. 122,412 |.. . 122,700 L0 L0 .129,558 0 ..11/01/2082 .
3132E0-Y5-5 .. | FH SD4332 - RMBS . ..12/01/2025 . [Paydown . 146,767 . 146,767 |.. . 146,025 |.. . 146,032 L0 .0 . 146,767 0 ..10/01/2083 .
3132GR-L6-6 .. |FH Q06349 - RMBS . ..09/00/2025 . [Various . 423,478 . 441,182 .. . 451,936 |.. . 450,483 L0 L0 449,328 0 ..02/01/2042 .
3132UN-311-3 ...|FH 062603 - RMBS . ..09/09/2025 . [Various . 205,357 .219,061 |.. .223,784 |.. L231,173 L0 .0 229,897 0 ..12/01/2048 .
3132WH-5N-1 ...| FH Q44452 - RMBS . ..12/00/2025 . [Various . 606,791 . 666,944 |.. .669,237 |.. .670, 167 L0 L0 ..669,724 |. 0 ..11/01/2046 .
3132K-08-4 .. | FH Q45878 - RWBS . ..12/09/2025 . [Various . 1,316,461 ..1,446,823 |.. . 1,434,050 |.. 1,429,152 L0 .0 ..1 431,282 |. 0 ..12/01/2046 .
3133BD-NG-6 .. |FH QE3991 - RMBS ... ..12/01/2025 . | Paydown ... .. 189,189 )............ 188,686 .. 188,687 |.. 0. .0 189,189 |.... 0. ..05/01/2052 .
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3133KJ-XK-3 .. | FH RA3382 - RMBS ..12/01/2025 . | Paydown 0 [N N 4,640 [V O 0 ..08/01/2050 .
3133KL-A9-8 .. | FH RA4532 - RMBS .... . |--12/01/2025 . |Paydown .... ...190, ... 190, ... 197, . 198, 0. .0 ... (7,708) ... 0. 0. ..02/01/2051 .
3133KL-H2-6 .. | FH RA4749 - RMBS . ..12/01/2025 . | Paydown . 290,049 . 290,049 |.. .299,430 |.. .300,212 L0 0. 0 .0 ..03/01/2051 .
3133KP-MD-7 .. | FH RA7556 - RMBS . ..12/01/2025 . | Paydown . 361,153 . 361,153 |.. . 365,921 |.. . 365,152 L0 0. 0 .0 ..06/01/2052 .
3133KP-Q7-6 .. | FH RA7678 - RVBS . ..12/01/2025 . | Paydown . 107,402 . 107,402 |.. .108,350 |.. . 108,153 L0 0. 0 .0 ..07/01/2052 .
3133KQ-EV-4 .. | FH RAB248 - RIBS . ..12/01/2025 .| Paydown . 109,456 . 109,456 |.. 109,815 |.. . 109,742 L0 0. 0 .0 ..11/01/2052 .
3133KQ-GM-2 .. | FH RA8304 - RIBS . ..12/01/2025 . | Paydown . 354,049 . 354,049 |.. .357,810 |.. . 357,178 L0 0. 0 .0 ..12/01/2062 .
3133KS-CZ-3 ...|FH RA9988 - RMBS .. ..12/01/2025 . | Paydown . . 47,866 47,866 45,861 46,016 L0 0. 0 .0 ..10/01/2053 .
3133TH-V7-9 .. |FHR 2113 QG - CMO/RMBS ..12/01/2025 . | Paydown . . 24,142 ..24,142 (.. .. 24,270 |.. 24,175 L0 0. 0 L0 . ..01/15/2029 .
3136A5-N2-8 .. |FNR 2012-53 EL - CMO/RMBS . ..09/10/2025 . |Various . 270,622 271,999 |.. .280,605 |.. . 272,289 L0 0. 0 .(1,397)[. .(1,397) ..05/25/2027 .
3136A8-LL-2 .. |FNR 2012-93 TY - CMO/RMBS . ..06/30/2025 . |Various . 203,672 . 217,889 |.. . 205,369 |.. . 205,884 L0 0. 0 .(4,403)[. .(4,403) ..06/25/2042 .
3136AH-HI-4 ...|FNR 2013-130 A - CMO/RMBS . ..09/10/2025 . |Various . 71,384 75,500 75,377 L0 0. 0 .(4,065)[. .(4,085) ..01/25/2044 .
3136AR-PP-7 .. |FNR 2016-11 LA - CMO/RMBS . ..09/10/2025 . |Various . .91,536 .. 92,230 |.. 91,724 L0 0. 0 (149)(. (149) ..05/26/2042 .
3136B1-LV-4 .. |FNR 2018-24 VD - CMO/RMBS . ..06/25/2025 . |Paydown .. 737,757 |. 744,213 |.. . 736,920 L0 0. 0 .0 L0 ..04/25/2031 .
MCDONALD & O
3136B4-05-0 .. |FNR 2019-36 JB - CMO/RMBS ... ..12/09/2025 .| SECURITIES INC .... ,575,782 |... ,790,523 ,792,494 |.. 0. 0. (217, 135) ..07/25/2049 .
3136B5-QE-8 .. |FNR 2019-45 CL - CMO/RMBS .... ..12/01/2025 . | Paydown L 17,113 | 0. ..17,053 |.... .0 ..08/25/2049 .
BNP PARIBAS SECURITIES
3136B6-A9-4 .. |FNR 2019-71 DB - CMO/RMBS ... ..12/09/2025 . | BOND ...981,234 [.......... 1,200,000 ,224,000 . 1,218,754 |.. 0. .. (1,218) ... .0 (236,302) .. 11/25/2049 .
3136B7-JD-4 .. |FNR 2019-72 WB - CMO/RMBS . ..09/09/2025 . |Various . 489,239 .500,000 |.. .505,391 |.. 501,929 L0 ... (625) 0 . (12,065)[. ..02/25/2047 .
3136BA-P3-2 .. | FNR 2020-43 BY - CMO/RMBS . ..12/01/2025 . | Paydown . 169,316 . 169,316 |.. 173,390 |.. . 173,384 L0 .(4,068) 0 a0 ..10/25/2048 .
3136BG-UX-7 .. |FNR 2021-61 LA - CMO/RMBS ... . |--12/01/2025 . |Paydown .... ...237,410 |... .... 237,410 ... 247,574 0. ...(8,138) ... 0. ..09/25/2051 .
3136BP-LQ-2 .. | FNR 2022-85 BA - CMO/RMBS ... ..12/01/2025 . | Paydown ... ...575,442 |... .... 575,442 .... 574,894 0. .0 ..08/25/2047 .
3136BP-RJ-2 ...| FNR 2022-84 A - CMO/RMBS .. ..12/01/2025 . | Paydown . 278,154 . 278,154 |.. 281,110 |.. L0 0 ..02/25/2045 .
3136BU-PL-8 .. | FNR 2024-103 GV - CMO/RMBS ..12/01/2025 . | Paydown . 559,381 . 559,381 [.. .569,170 |.. L0 0 .. 12/25/2035 .
3137A3-H7-7 .. |FHR 3751 HB - CMO/RMBS . |-.11/25/2025 .| Paydown ... ....67,524 |... s s .. 0. . s 0. L0 )... .. 11/15/2025 .
3137AU-KR-9 .. | FHR 4102 BC - CMO/RMBS . |..09/09/2025 .| Various .... 392,085 |... .... 394,036 ... 395,235 |.. 0. 394 418 |.... .0 e (2,333) [ (2,333)... ..08/15/2027 .
3137F7-JJ-5 .. |FHR 5057 GA - CMBS/CMO/RMBS . ..12/09/2025 . |Various . 1,866,602 ..2,180,555 |.. . 2,258,414 |.. 2,244,092 L0 ..2,236,932 |. 0 (370,331)[. . (370,331) .. 12/25/2050 .
3137F7-Mi-2 .. |FHR 5050 CP - CMO/RMBS . ..12/09/2025 .| Various . 1,546,017 . 1,761,367 |.. . 1,828,519 |.. . 1,814,786 L0 ..1,807,832 |. 0 (261,815)[. . (261,815) .. 12/25/2050 .
3137F9-GM-7 .. |FHR 5074 KP - CMO/RMBS .. ..12/09/2025 . |Various . ,319,427 1,511,113 .. . 1,564,592 |.. 1,553,99% L0 .. 1,548,620 |. 0 (229,193)). . (229,193) ..02/25/2051 .
3137FL-3C-6 .. |FHR 4863 HP - CMO/RMBS .. ..09/09/2025 . |Various . 545,988 . 585,574 |.. .591,064 |.. . 598,230 L0 0 . (51,058). - ..03/15/2049 .
3137FL-A3-8 .. |FHR 4875 DA - CMO/RMBS .. ..09/10/2025 . |Various . . 448,405 |.. . 454,640 |.. . 454,561 L0 0 . (17,368). ..07/15/2048 .
3137FL-W5-9 .. |FHR 4881 AK - CMO/RMBS .. ..09/10/2025 .| Various . L0 0 .(3,939)(. ..02/15/2048 .
3137FM-2E-1 .. |FHR 4891 PB - CMO/RMBS .. ..09/09/2025 . |Various . 0. 0. . (39,051)f.... ..06/15/2049 .
CANTOR FITZGERALD + (0.
3137FM-RY-0 .. |FHR 4899 JD - CMO/RVBS ..09/09/2025 . 414,468 |... 447,865 .... 453,827 |.. 0. 453,282 |.... 0. . (38,815)[......... (38,815)]... ..04/25/2039 .
3137FN-FS-4 .. |FHR 4911 LB - CMO/RMBS ..12/09/2025 . |Various . ,803,526 . 2,016,688 |.. . 2,072,700 L0 ..2,067,126 |. 0 (263,600)|. . (263,600) ..08/25/2049 .
3137FY-TN-6 .. |FHR 5096 C - CMO/RMBS ... ..12/01/2025 . | Paydown ... s 71,587 s 70,438 |.. 0. L 71,587 ... 0. N ..04/25/2051 .
3137H6-XY-6 .. |FHR 5213 JM - CMO/RMBS ..09/09/2025 . |Various .... ,569,440 |... ..1,593,270 |......... 1,613,185 0. ,604,670 |.... .0 ..09/26/2051 .
3137H8-HX-2 .. | FHR 5248 HB - CMO/RMBS .. ..12/01/2025 .| Paydown . 151,481 . 151,481 |.. . 153,724 |.. L0 0 ..08/25/2052 .
3137H8-K8-3 .. | FHR 5249 AB - CMO/RMBS .. ..12/01/2025 . | Paydown . 173,242 . 173,242 |.. . 173,060 |.. L0 0 .. 11/25/2051 .
3137H9-DC-0 ...|FHR 5270 AB - CMO/RMBS . |--12/01/2025 . |Paydown .... ...285,201 |... ... 285,201 .... 284,577 0. 0. ..01/25/2049 .
313978-C5-1 ...|FNR 2011-36 DB - CMO/RMBS ... ..12/01/2025 . | Paydown ... 222,114 | ... 222,114 ... 221,906 0. .0 ..05/25/2026 .
31397U-ZB-8 .. |FNR 2011-58 AL - CMO/RMBS . ..12/01/2025 .| Paydown . . 182,612 .. 187,177 |.. L0 0 ..07/25/2026 .
31403D-AP-4 ...|FN 745314 - RMBS .... ..09/09/2025 . |Various . L0 0 ..06/01/2034 .
3140EV-VF-1 .. |FN BC1513 - RMBS .... . |--12/01/2025 . | Paydown ... 77, . 0. 0. 0 ..08/01/2046 .
3140F0-JJ-4 .. |FN BC4764 - RIBS .... . [-.12/09/2025 . [Various .... ..1,898,3%9 [......... ,914, ..1,921,265 |.. 0. .0 (192 324) ........ (192,324) ..10/01/2046 .
3140FX-C7-5 .. | FN BF0093 - RMBS . ..12/01/2025 . | Paydown . . 128,062 |.. 131,944 |.. . 138,346 L0 0 .0 .0 ..05/01/2056 .
3140HA-XB-1 .. | FN BJ8773 - RMBS . ..12/01/2025 . | Paydown . ...45,227 |.. .. 45,447 |.. 45,941 L0 0 .0 N .0 ..09/01/2049 .
3140JC-A4-6 .. | FN BN7226 - RMBS . ..12/01/2025 . | Paydown . . 421,909 |.. . 414,460 |.. . 416,994 L0 0 .0 .0 ..05/01/2053 .
3140JC-CR-3 ...|FN BM7279 - RMBS . ..12/01/2025 . | Paydown . . 249,823 |.. . 240,902 |.. . 242,668 L0 0 .0 .0 ..06/01/2053 .
3140JP-M9-3 ...| FN BN6683 - RMBS . ..12/01/2025 .| Paydown . 58,540 . 60,053 62,798 L0 0 .0 .0 ..06/01/2049 .
3140L0-D8-7 .. | FN BR1926 - RIMBS . ..12/01/2025 . | Paydown . 83,368 86,208 86,050 L0 0 .0 .0 ..01/01/2051 .
3140MA-T7-9 .. | FN BUB673 - RNBS . ..12/01/2025 . | Paydown . 125,624 124,741 . 124,744 L0 0 .0 .0 ..05/01/2052 .
3140N9-UX-2 ...| FN BX5097 - RMBS . ..12/01/2025 . | Paydown . 97,239 97,239 97,200 .0 0 .0 .0 ..02/01/2083 .
314007-SL-2 .. |FN CA0522 - RMBS . ..12/01/2025 .| Paydown . ...58,231 .. .. 57,373 |.. 56,702 L0 s 0 .0 .0 ..10/01/2047 .
31400G-5K-9 .. | FN CA8949 - RMBS . ..12/01/2025 . | Paydown . . 127,545 |.. . 131,651 |.. 131,741 L0 (4 195) 0 .0 .0 ..02/01/2051 .
31400G-NQ-6 .. |FN CA8498 - RIBS .... ..12/01/2025 .| Paydown ... .. 114,997 .. 119,381 . 119,604 |.. 0. ...(4,607)]... .0 .. 0. 0. ..01/01/2051 .
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31400G-RN-9 ...|FN CA8592 - RMBS ..12/01/2025 . | Paydown (U (5,227)fcceiiiiiinnnnnns 0 fooeeieeeennn (5,227) o 0 | 136,106 [eeeneennn [V O [V 0 ..01/01/2051 .
31400G-UM-7 .. | FN CA8687 - RMBS .... ..12/01/2025 . | Paydown ... . 114, s ... 114, 0. ... (538)]... .0 .0 s 0. 0. 0 ..01/01/2051 .
3140QN-QU-9 ...|FN CB3166 - RMBS . ..12/01/2025 . | Paydown . 2 411,913 |.. . 2,004,407 |.. 2,093,480 L0 318 433 L0l 2,411,013 . 0 .0 0 ..03/01/2062 .
31400P-EY-9 .. |FN CB3750 - RMBS . ..12/01/2025 . | Paydown . . 142,856 |.. . 145,724 |.. . 145,340 L0 ..(2,484) .0 .. 142,856 |. 0 .0 0 ..06/01/2052 .
3140QP-FZ-5 .. | FN CB3783 - RIBS . ..12/01/2025 . | Paydown . .170,866 |.. . 159,292 |.. . 159,036 L0 ..11,830 .0 . 170,866 |. 0 .0 0 ..06/01/2052 .
31400P-H2-6 ...|FN CB3848 - RIBS . ..12/01/2025 .| Paydown . . 237,236 |.. .232,009 |.. . 232,192 L0 5,044 .0 0 .0 0 ..06/01/2052 .
3140QP-PY-7 .. | FN CB4038 - RIMBS . ..12/01/2025 . | Paydown . . 158,586 |.. . 158,784 |.. . 158,742 L0 . (157) .0 0 .0 0 ..06/01/2052 .
31400P-RK-5 ...| FN CB4089 - RIBS . ..12/01/2025 . | Paydown . ...94,370 |.. .. 93,404 |.. .93,449 L0 . .0 0 .0 0 ..07/01/2052 .
314000-BT-1 .. | FN CB4549 - RMBS . ..12/01/2025 . | Paydown . . 190,542 |.. . 184,468 |.. . 184,604 L0 .0 0 .0 0 ..09/01/2062 .
31400R-HX-4 ...|FN CB5645 - RMBS . ..12/01/2025 . | Paydown . . 167,69 |.. 167,721 |.. . 167,644 L0 .0 0 .0 0 ..02/01/2053 .
31400R-R2-1 ...| FN CB5904 - RMBS . ..12/01/2025 . | Paydown . . 146,081 |.. . 147,907 |.. . 147,797 L0 .0 0 .0 0 ..03/01/2083 .
31400S-A6-8 .. | FN CB6328 - RIBS . ..12/01/2025 . | Paydown . .. 98,774 |.. ..99,220 |.. 99,123 L0 .0 0 .0 0 ..05/01/2053 .
3140Q7-QZ-5 .. |FN CB7671 - RMBS . ..12/01/2025 . | Paydown . . 116,404 |.. .115,613 |.. . 115,635 L0 .0 0 .0 0 ..12/01/2083 .
3140W0-2Z-7 .. | FN FA0791 - RMBS . ..12/01/2025 .| Paydown . .970,818 |.. . 924,400 |.. L0 .0 0 .0 0 ..02/01/2054 .
3140W0-AZ-8 .. | FN FA0023 - RMBS . ..12/01/2025 . | Paydown . . 113,407 |.. .. 98,700 |.. L0 .0 0 .0 0 ..04/01/2052 .
3140W0-QP-3 .. | FN FA0461 - RMBS . ..12/01/2025 . | Paydown . . 341,153 |.. . 339,394 |.. L0 .0 0 .0 0 ..01/01/2040 .
3140XA-20-1 .. | FN FM7088 - RVBS . ..12/01/2025 . | Paydown . . 251,061 |.. . 260,623 |.. L0 .0 0 .0 0 ..06/01/2051 .
3140XA-GK-2 .. | FN FM6501 - RMBS ... ..12/01/2025 . | Paydown ... .... 120,826 .... 124,338 0. .0 0. 0. 0 ..03/01/2051 .
3140XB-2Z-2 .. | FN FM7991 - RMBS ... ..12/01/2025 . | Paydown ... ... 175,991 .... 183,705 . 0. .0 .0 0. 0 ..07/01/2051 .
3140XB-X7-0 .. | FN FM7901 - RMBS . ..12/01/2025 .| Paydown . 111,408 |.. . 116,334 |.. . 115,940 L0 .0 0 .0 0 ..07/01/2051 .
3140XC-B8-0 .. | FN FMB8162 - RVBS . ..12/01/2025 . | Paydown . . 114,508 |.. .120,019 |.. . 119,817 L0 .0 0 .0 0 ..07/01/2051 .
3140XC-JP-4 ...|FN FM8369 - RMBS ... ..12/01/2025 . | Paydown ... .... 189,451 .... 197,621 0. .0 0. 0] L0 )... ..08/01/2051 .
3140XG-U3-1 .. |FN FS1501 - RMBS ... . |..09/09/2025 . |Various .... .... 515,262 .... 520,736 . 0. .0 L0 . (26,767)]......... (26,767))... ..08/01/2051 .
3140XH-4D-6 .. |FN FS2619 - RIBS . ..12/01/2025 . | Paydown . . 104,968 |.. 105,624 |.. . 105,536 L0 .0 .. 104, N 0 L0 .0 ..08/01/2052 .
3140XH-WC-7 .. | FN FS2442 - RMBS . ..12/01/2025 . | Paydown . . 110,699 |.. . 110,645 L0 .0 . 110,114 . 0 .0 0 ..07/01/2052 .
3140XJ-X8-1 .. | FN FS3402 - RMBS .... . |--12/01/2025 . | Paydown ... .. 93,192 |.. 0. .0 ...93,734 |.... 0. 0. 0 ..11/01/2052 .
3140XM-AY-2 .. |FN FS5422 - RMBS .... . |..12/01/2025 . | Paydown .... .. 40,401 |.. 0. .0 ... 42,302 |.... .0 0. 0 ..08/01/2053 .
3140XM-R5-7 .. | FN FS5907 - RMBS . ..12/01/2025 .| Paydown . LA .. .. 39, .. 39,781 L0 .0 ...41,2% |. 0 .0 0 ..09/01/2053 .
3140XM-X8-4 .. | FN FS6102 - RMBS . ..12/01/2025 . | Paydown . .120 177 |.. .117 850 |.. 117,935 L0 .0 . 120,177 . 0 .0 0 ..10/01/2053 .
3140XM-Y5-9 .. |FN FS6131 - RMBS . ..12/01/2025 .| Paydown . s . 736,434 |.. 617,454 |.. .618,289 L0 118,146 .0 ..736,434 |. 0 .0 0 ..03/01/2052 .
3140XN-5E-0 .. |FN FS7144 - RIBS . ..12/01/2025 . | Paydown . ,321,659 ..1,321,659 |.. . 1,052,784 |.. 1,054,309 L0 267,350 .0 .1,321,659 |. 0 .0 0 ..03/01/2062 .
3140XN-S4-7 .. | FN FS6838 - RMBS . ..12/01/2025 .| Paydown . ,732,297 ..1,732,297 |.. . 1,708,748 |.. . 1,708,707 L0 0 ]ennnl 1,782,297 . 0 .0 0 ..11/01/2053 .
3140XP-PF-0 .. | FN FS7621 - RMBS . ..12/01/2025 . | Paydown . ...821,442 . 821,442 (.. .656,897 |.. .657,111 L0 .0 ..821,442 |. 0 .0 .0 ..01/01/2052 .
3140XR-M2-8 .. | FN FS9376 - RMBS . ..04/21/2025 . |Various . ,911,673 ..2,215,566 |.. . 1,902,271 |.. . 1,901,415 L0 .0 ]..nnn 1,911,352 . 0 321 21 ..06/01/2052 .
3140XR-RA-5 .. | FN FS9480 - RIBS . ..12/01/2025 . | Paydown . 122,633 . 122,633 |.. . 105,188 |.. . 105,152 L0 .0 ..122,633 |. 0 .0 .0 ..06/01/2051 .
3140XS-CN-1 .. | FN FS9976 - RMBS . ..04/23/2025 . |Various . ,360,904 ..1,569,945 |.. . 1,353,158 |.. 1,352,486 L0 .0 ........ 1,359,793 |. 0 112 | 2 ..08/01/2052 .
31418C-CP-7 .. |FN MA2777 - RWBS . ..12/01/2025 . | Paydown . ...45,430 |.. .. 44,677 |.. 44,049 L0 .0 ... 45,430 |. 0 .0 0 ..10/01/2046 .
31418C-T9-5 .. | FN MA3275 - RIBS . ..12/01/2025 . | Paydown . 121,801 |.. 119,707 |.. . 118,550 L0 .0 . 121,801 |. 0 .0 0 ..02/01/2048 .
31418D-2N-1 .. | FN MA4380 - RMBS . ..12/01/2025 . | Paydown . 114,519 (.. 120,227 |.. .121,124 L0 .0 ..114,519 |. 0 .0 0 ..07/01/2051 .
31418D-4X-7 .. | FN MA4437 - RIBS . ..12/01/2025 .| Paydown . ,286,294 ..1,286,294 |.. . 1,020,996 |.. . 1,022,201 L0 .264,093 .0 .1,286,294 |. 0 .0 0 ..10/01/2051 .
31418D-6B-3 .. | FN MA4465 - RIBS . ..12/01/2025 . | Paydown . ,364,79% ..1,364,79 |.. . 1,083,307 |.. . 1,084,851 L0 .279,945 .0 1,364,796 |. 0 .0 0 ..11/01/2051 .
31418D-C6-7 .. | FN MA3692 - RIBS . ..12/01/2025 . | Paydown . . 25,456 .. 27,448 L0 ..(1,992) .(1,992) .0 ... 25,456 |. 0 .0 0 ..07/01/2049 .
31418D-YC-0 .. | FN MA4306 - RMBS ... . |..12/01/2025 . |Paydown .... ...104,088 |... 107,371 |.. L0 . ....(3,284) ... .0 . 104,088 |.... .0 0] 0. ..04/01/2051 .
31418D-28-8 .. | FN MA4366 - RMBS ... ..09/09/2025 . |Various .... ,275,590 |... ,461, ,454,664 |.. 0. .. (5,317) ... .0 ,449,347 |.... 0. (173,757)........ (178,757)|... ..06/01/2041 .
31418E-KT-6 .. | FN MA4805 - RMBS . ..12/01/2025 . | Paydown . . 594,650 |.. L0 .0 0 L0 .0 ..11/01/2052 .
31418E-RJ-1 .. | FN MA4988 - RNBS . ..12/01/2025 . | Paydown . s .. 44,156 |.. L0 .0 L. 44, N 0 .0 .0 ..04/01/2043 .
31418F-G2-7 .. | FN MA5616 - RWBS . ..12/01/2025 . | Paydown .. ,336 603 |... 1,324,968 0. .0 ,336 603 |.... .0 . 0. 0 ..02/01/2040 .
1039999999. Subtotal - asset backed securities - flnancial asset-backed securltles self-| I|qU|dat|ng
- agency residential mortgage -backed securities - not/partially guaranteed (not exempt from RBC) 59,204,113 62,257,470 60,019,545 0 1,715,850 0 1,715,850 0 61,719,747 0 (2,515,633) (2,515,633) 1,300,895 XXX
03466T-AA-5 .. | AOMT 257 A1 - RUBS . . |-.12/01/2025 . |Paydown .... . ...553,704 |... ... 553,704 .... 557,845 0. . (4,141)f... .(4,141) ... .0 0. 0. ..06/25/2070 .
03466U-AA-2 .. | AONT 258 A1 - RMBS . ..12/01/2025 . | Paydown . 215,138 215,138 |.. .215,134 |.. L0 . . .0 0 .0 ..07/25/2070 .
03466V-AA-0 .. | AOMT 259 A1 - RIBS . ..12/01/2025 . | Paydown . 269,675 . 269,675 |.. .269,671 |.. L0 .0 0 .0 ..08/25/2070 .
034937-AA-0 .. | AONT 2025-6 A1 - RMBS ... ..12/01/2025 . | Paydown ... ...408,400 ... .... 408,400 .... 408,398 0 .0 .0 0. ..04/25/2070 .
105700-AE-1 .. | BRAVO 2025-NaW4 A1 - RUBS . ..12/01/2025 . | Paydown ...270,849 |... .. 270,849 ... 213,674 0. .0 0. 0. ..02/25/2065 .
196479-C3-1 .. | COLORADO HSG & FIN AUTH . ..12/01/2025 .| Call @ 100.00 .89,821 L0 .0 0 .0 ..09/01/2047 .
196480-2R-7 .. | COLORADO HSG & FIN AUTH . ..12/01/2025 .|Call @ 100.00 . 82,745 L0 .0 0 .0 ..08/01/2053 .
196480-GG-6 .. | COLORADO HSG & FIN AUTH .... ..12/01/2025 . | Paydown ... 75,011 ... 0. 0. .0 . 0. ..04/01/2050 .
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196480-K3-0 .. | COLORADO HSG & FIN AUTH ..12/01/2025 . [Cal| @ 100.00 0 e O e O e 0 e O e 181,813 (VN A 0 ..10/01/2062 .
196480-N7-8 .. | COLORADO HSG & FIN AUTH .... . [..12/01/2025 .|Call @ 100.00 ... 304, ... 304, . 304, 0. .0 L0 .0 ..03/01/2053 .
196480-79-8 .. | COLORADO HSG & FIN AUTH . ..12/01/2025 . [Cal| @ 100.00 . 205,316 |.. . 205,316 |.. . 205,316 L0 0 .0 ..06/01/2063 .
19689D-AA-7 .. | COLT 258 A1 - RUBS ... ..12/01/2025 . [Paydown . . 279,528 |.. .279,523 |.. ...0 L0 0 .0 ..08/25/2070 .
36171H-AA-7 .. | GCAT 25NQM2 A1 - RMBS ..12/01/2025 . [Paydown . . 276,137 |.. .278,941 |.. ....0 L0 0 .0 ..04/25/2070 .
36264P-AF-6 .. | GSMBS 21PJ4 A6 - RMBS ..03/26/2025 . [Various . . 970,987 |.. .911,666 |.. .918,258 L0 0 (22, 081). ..09/25/2051 .
36270F-AZ-6 .. | GSMBS 23PJ3 A16 - RUBS .. ..12/01/2025 . [Paydown . . 145,862 |.. . 143,492 |.. . 143,756 L0 K (VN 0l ..10/27/2083 .
362925-AP-4 ...| GSMBS 2022-PJ5 A9 - CMO/RVBS ..09/00/2025 . [Various . . 1,700,821 |.. . 1,656,360 |.. . 1,664,182 L0 1 666 139 |. 0 . (31,081)]. ..10/25/2052 .
36830R-AW-0 .. | GCAT 22INV3 2A5 - RWBS ..... ..12/25/2025 . Paydown . . 238,429 .. .236,715 |.. . 234,834 L0 ..238,429 |. 0 .0 ..08/26/2052 .
46594C-AC-2 ...| JPMMT 2025-7MPR A1B - RMBS ..12/01/2025 . [Paydown . ..2,201,488 |.. . 2,291,463 |.. ....0 L0 ..2,291,488 |. 0 .0 ..02/25/2056 .
465978-AM-6 .. | JPMNT 2023-1 A4A - RMBS . ..12/01/2025 . [Paydown . .236,102 .. .232,634 |.. . 233,469 L0 0 .0 ..06/25/2053 .
46655K-BV-7 .. | JPMNT 226 12A - RMBS .. ..09/00/2025 . [Various . . 785,666 |.. . 778,936 |.. . 780,324 L0 0 . (12,083)]. ..11/25/2052 .
46655N-CS-7 ...| JPMMT 227 24A - RMBS ..12/01/2025 . [Paydown . . 268,720 |.. 262,716 |.. . 263,977 L0 0 .0 .. 12/26/2053 .
46655V-BD-3 .. | JPMNT 228 A12 - RMBS ..12/01/2025 . [ Paydown . . 338,048 |.. . 337,163 |.. . 337,121 L0 0 ..01/25/2053 .
46656R-AN-0 .. | JPMNT 2023-3 A4B - RWBS . ..12/01/2025 . [Paydown . .123,142 .. 121,988 |.. 122,153 L0 0 ..10/27/2083 .
54627D-EF-4 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ..11/24/2025 . [Call @ 100.00 . 378,030 |.. .378,030 |.. . 378,030 L0 0 ..03/01/2041 .
552732-AA-7 .. |MFRA 2021-INV2 A1 - CMO/RMBS .............. ..12/01/2025 . [Paydown ....... . 926,628 |.. .820,934 |.. . 822,570 L0 0 ..11/27/2056 .
57419R-GH-2 ...| COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. . |..12/01/2025 . .00 .. 0. L0 ..07/01/2043 .
604160-GX-6 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. . [-.12/01/2025 .|Call @ 100.00 L0 L0 ..10/01/2047 .
604160-HX-5 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2025 . [Call @ 100.00 .. s L0 0 ..06/01/2050 .
60416Q-HY-3 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2025 . [Call @ 100.00 .. . 156,136 L0 0 ..09/01/2050 .
604160-HZ-0 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. . [..12/01/2025 .|Call @ 100.00 .. 50,769 |.. 0. L0 ..12/01/2050 .
604160-JA-3 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. . [-.12/01/2025 .|Call @ 100.00 .. 28,157 |.. L0 L0 ..02/01/2051 .
604160-JC-9 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2025 . [Cal| @ 100.00 . 119,495 L0 0 ..09/01/2051 .
60416Q-JE-5 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2025 . [Paydown ....... . 104,650 L0 0 ..10/01/2062 .
60637B-B6-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... . |..12/01/2025 .|Call @ 100.00 .. , , .. 51,086 |.. 0. L0 ..11/01/2050 .
61775J-AF-0 .. | MSRM 232 A4 - RMBS ..12/01/2025 . [ Paydown ... .... 119,753 ... 118,544 . 118,855 |.. L0 L0 ..06/25/2053 .
61779B-AA-4 .. | MSRM 25NQM5 A1 - RMBS ..12/01/2025 . [Paydown . . 463,150 |.. .463,150 |.. L0 0 ..07/25/2070 .
617941-AA-7 .. | MSRM 25NQM2 A1 - RMBS ..12/01/2025 . [Paydown . . 474,904 |.. 477,278 |.. L0 0 ..01/27/2070 .
617948-AA-2 .. | MSRM 25NQM6 A1 - RMBS ... ..12/01/2025 . [ Paydown . . 307,287 |.. . 307,284 |.. L0 0 ..07/25/2070 .
641279-NX-8 .. |NEVADA HSG DIV SINGLE FAMILY MTG REV . ..12/01/2025 . [Paydown . . 74,793 L0 0 ..11/01/2044 .
67116M-AC-5 .. | 0BX 23J1 A3 - RMBS .... ..12/01/2025 . [Paydown . .. 98, .. .. 94,906 |.. L0 0 ..01/27/2053 .
67121U-AA-4 .. | 0BX 25NQ13 A1 - RMBS ..12/01/2025 . [Paydown . .372 891 .. .376,110 |.. L0 0 ..05/26/2065 .
67448E-AG-3 .. | OBX 22INV4 A7 - RMBS ..12/01/2025 . [ Paydown . .109,048 |.. .105,793 |.. L0 0 ..06/25/2052 .
67448J-AG-2 .. | 0BX 22INV5 A7 - RMBS ..12/01/2025 . [Paydown . .. 56,872].. .. 53,105 |.. L0 K 0 ..10/25/2052 .
67449D-AA-7 .. | OBX 24NQ15 A1 - RMBS . ..12/01/2025 . [Paydown . 701,790 |.. .699,925 |.. L0 . 701,790 |. 0 ..10/27/2064 .
677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV . ..11/04/2025 . [Cal| @ 100.00 . 20,000 L0 ...20,000 |. 0 ..11/01/2041 .
684907-1IN-4 .. | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R ..12/01/2025 . [Cal| @ 100.00 24,578 L0 0 ..09/01/2050 .
816943-BJ-2 .. | SEMT 2023-3 A4 - CMO/RMBS .... ..12/01/2025 . [Paydown . . . .. 97,106 |.. L0 0 ..09/25/2053 .
81744K-AD-8 .. | SEMT 2023-2 A4 - RMBS ... ..12/01/2025 . [Paydown . . 168,423 |.. . 162,792 |.. . 163, L0 0 ..03/25/2053 .
81749B-AD-3 .. | SEMT 2023-1 A4 - RMBS ... ..12/01/2025 . [Paydown . . 174,900 |.. 173,678 |.. . 173,847 L0 0 ..01/27/2083 .
88275F-SH-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ..12/01/2025 . [Cal| @ 100.00 .34,944 L0 0 ..03/01/2036 .
918307-AE-9 .. |UIM 21INV4 A4 - RMBS ..12/01/2025 . [ Paydown .. 61,315 |.. L0 L0 ..12/26/2051 .
92540E-AA-1 .. | VERUS 2024-1 A1 - RMBS . |..12/01/2025 . |Paydown .... ... 180, ... 180, 0. 0. L0 ..01/25/2069 .
92540R-AC-8 ...| VERUS 2024-9 A1 - RUBS .. ..12/01/2025 . [Paydown . . 452,496 |.. . 452,514 |.. .0 L0 0 ..11/25/2069 .
92540U-AC-1 ...| VERUS 2025-4 A1 - RUBS .. ..12/01/2025 . [Paydown . . 129,452 |.. . 130,585 |.. ....0 L0 0 ..05/27/2070 .
95003N-AD-8 .. | WIFMBS 2022-INV1 A4 - RUBS . ..12/01/2025 . | Paydown .. .. 173,007 .. 164,626 . 166,065 |.. 0. Ol ..03/25/2052 .
1059999999. Subtotal - asset-backed securities - financial asset-backed securltles self- I|qU|dat|ng
- non-agency residential mortgage-backed securities (unaffiliated) 16,540, 179 16,739,348 16,484,273 8,754,905 0 143,653 0 143,653 0 16,650,856 0 (110,677) (110,677) 292,771 XXX
064270-AR-4 .. | BACM 2017-BNK3 A3 - CMBS .. woo. [..11701/2025 .| Paydown ... ...56,003 |... , 0. L0 ...56,003 |.... L0 1,356 |..02/17/2050 .
06427D-AW-3 .. | BACM 2017-BNK3 B - CMBS ... ..06/30/2025 . | BZW SECS 4,819,141 .5,000, .. ..5,149,933 |.. L0 .0 [....... 5,020,635 |. 0 113,138 |..02/17/2050 .
06539L-BA-7 .. | BANK 2018-BNK13 A4 - CMBS . ..12/01/2025 . [Paydown . 302,807 . 302,807 |.. .305,817 |.. L0 L0 0 K .12,072 (..08/17/2061 .
06540A-AC-5 .. | BANK 2019-BNK20 A2 - CMBS .... . |..03/27/2025 . ...804,629 |... .. 971,351 .... 998,044 L0 .0 s L0 . (91,29).... ..09/15/2062 .
06540V-AZ-8 .. | BANK 2019-BNK24 A2 - CMBS .... ..03/27/2025 . [Morgan Stanley .... 1 599,720 0. L0 ..1 590 881 |.... L0 (141,088) .. 11/17/2062 .
06541A-BB-5 .. | BANK 2021-BNK31 A3 - CMBS . ..12/01/2025 . [Paydown ... L0 .0 ... 33,439 | 0 .0 ..02/18/2054 .
06541T-BA-6 .. | BANK 2020-BNK29 A3 - CMBS . ..12/01/2025 . [Paydown . , . , L0 L0 ...53,059 |. 0 .0 ..11/17/2083 .
08161Y-BD-4 .. | BMARK 2022-B34 A2 - CMBS ..03/27/2025 .| BZW SECS ... 1 500 000 . 1,615,880 |.. 0. .. (1,996))... ..0].......1,513,884 |.... Ol . (75,056)].... ..04/16/2085 .
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12593F-BD-5 ...| COMM 2015-LC21 A4 - CMBS ..06/12/2025 . [Paydown ........ccovvvvvveisoenneniinininnnnnenns o, 1,410,286 |........... 1,410,286 |......... 1,392,061 |......... 1,406,660 [......ovvnnnnnnen 0 [V FRRR 3,626 |.ooeeiiiiinnnn 0l....... 1,410,286 |................ (VN A [V 0 ..07/10/2048 .
12593Q-BH-2 ...| COMM 2015-CCRE26 B - CMBS .... ..06/30/2025 .| Citigroup .. ...677,089 |... ....690,000 ....688,383 ....689,148 |.. 0. .0 ..689,321 |.... L0 ..10/13/2048 .
17323Y-AC-3 .. | CGCMT 2015-GC31 A3 - CMBS . ..03/12/2025 . [Paydown ... 3,510,372 ..3,510,372 .. ..3,545,290 |.. . 3,507,977 L0 0. ..3,510,372 |. (VN e ..06/12/2048 .
302975-BE-6 .. | FREMF 2020-K105 B - CMBS .. ..09/30/2025 . [ SG AMERICAS SECURITIES 1,435,313 . 1,500,000 |.. . 1,620,879 |[.. . 1,573,408 L0 0. ..1,562,772 |. 0 (127,460)|. . (127,460) ..03/25/2053 .
36250G-AP-0 .. | GSMS 2015-GC30 A4 - CMBS .. ..05/12/2025 . [Paydown .. 1,820,000 . 1,820,000 |.. L 1,775,128 |.. . 1,813,491 L0 0. ..1,820,000 |. 0 .0 .0 ..05/12/2050 .
36250P-AC-9 ...| GSMS 2015-GC32 A3 - CMBS .. ..03/12/2025 . [Paydown . 1,631,076 . 1,631,076 |.. . 1,647,265 |.. . 1,630,415 L0 0. ..1,631,076 |. 0 .0 .0 ..07/10/2048 .
362525-AU-1 ...| GSMS 2019-GC38 A3 - CMBS .. ..06/27/2025 . | BANL .. 2,939,531 . 3,000,000 |.. . 3,029,850 |.. 3,011,543 L0 0. ..3,009,801 |. 0 . (70,270). .. (70,270) ..02/12/2052 .
36257H-BN-5 ...| GSMS 2019-GC40 A3 - CMBS .. ..03/27/2025 . [ BANL .. 1,861,797 . 2,000,000 |.. . 2,019,958 |.. . 2,008,651 L0 0. ..2,008,116 |. 0 (146,320)|. . (146,320) ..07/10/2052 .
36258Y-BF-4 .. | GSMS 2020-GC45 A4 - CMBS . ..03/27/2025 . [Wells . ..545,086 .600,000 |.. .605,99 |.. .602,907 L0 0. ..602,746 |. 0 . (57,660)]. (57,660) ..02/14/2083 .
44217N-AC-0 .. | HGMT 2015-HGLR 1A2 - CMBS ..02/06/2025 . Paydown . 2 156,000 ..2,156,000 |.. . 2,162,990 |.. 2,155,459 L0 0. ..2,156,000 |. 0 .0 .0 ..03/05/2037 .
46591A-AZ-8 .. | JPMDB 2018-C8 A3 - CMBS . ..03/01/2025 . [Paydown . ..383,447 . 383,447 |.. .301,218 |.. . 386,315 L0 0. ..383,447 |. 0 .0 .0 ..06/16/2051 .
616900-AD-1 .. | MSBAM 2015-C23 A3 - CMBS ..05/16/2025 . [ Paydown . 2 962,410 ..2,962,410 |.. . 2,987,869 |.. 2,959,322 L0 0. ..2,962,410 |. 0 .0 .0 ..07/15/2050 .
61767Y-AY-6 .. |MSC 2018-H3 A4 - CMBS ... ..12/01/2025 . [Paydown . ..537,209 . 537,209 |.. .542,570 |.. 538,566 L0 0. ..537,209 |. 0 .0 .0 ..07/17/2051 .
94989K-AU-7 .. | WIFCM 2015-C29 A3 - CMBS . ..02/18/2025 . [ Paydown . 2 656,258 ..2,656,258 |.. . 2,716,446 |.. 2,653,742 L0 0. .. 2,656,258 |. 0 .0 .0 ..06/17/2048 .
94989N-BD-8 ...| WFCM 2015-C30 A3 - CMBS . ..04/17/2025 . [Paydown . 4,442,593 ..4,442,593 |.. . 4,486,992 |.. . 4,438,811 L0 0. .. 4,442,503 |. 0 .0 .0 ..09/17/2058 .
94989T-AY-0 .. | WFCM 2015-LC22 A3 - CMBS ..05/16/2025 . Paydown . 1,912,656 ..1,912,656 |.. . 1,931,689 |.. . 1,910,328 L0 0. .. 1,912,656 |. 0 .0 .0 ..09/17/2058 .
95000L-AY-9 .. | WFCM 2016-C33 A3 - CMBS . ..11/18/2025 . [ Paydown . 1,636,710 . 1,636,710 |.. . 1,646,148 |.. 1,635,832 L0 0. ..1,636,710 |. 0 .0 .0 ..03/17/2059 .
95000L-BE-2 .. | WiFCM 2016-C33 B - CMBS .. . [--06/30/2025 . [BZW SECS ... 343,328 |... , , ... 344,087 |.. 0. K 346,888 |.... L0 .(3,560)/...........(3,560)|... ..03/17/2059 .
95001A-BC-9 .. | WFCM 2017-C41 A3 = CMBS ......cccooviinnnnnnnnnnnnnnnnns ..03/26/2025 . | Morgan Stanley ......ccooieeeeeeeeeeeeeeeieens |oveeeens 4,838,281 |.......... 5,000,000 ]......... 5,049,915 |......... 5,010,466 |.....ovvvvennnnes Ol (1472) )i O o (1L472) | 0 5,008,994 0., (170,713)]........ (170,713) .. 11/18/2050 .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating

- non-agency commercial mortgage-backed securities (unaffiliated) 46,747,141 47,699,676 48,312,498 47,848,104 0 (3,814) 0 47,844,290 0 (1,097, 148) (1,097, 148), 615,240 XXX
02008J-AD-8 .. | ALLYA 2022-1 A4 - ABS ... wo.. |..12/15/2025 . [Paydown ... ... 171,086 .... 170,499 . 171,536 |.. 0. 171,986 |.... L0 .0 . .0 .. ..06/15/2027 .
02582J-JV-3 ...| AMXCA 2022-3 A - ABS .. ..08/15/2025 . [Various . .300,000 |.. . 204,633 |.. . 298,500 L0 . 300,000 |. 0 .0 .0 ..08/16/2027 .
05602R-AD-3 .. | BMWOT 2022-A A3 - ABS ..09/25/2025 . Paydown . . 355,613 .. . 347,448 |.. . 354,213 L0 0 .0 .0 ..08/25/2026 .
05602R-AE-1 .. | BMHOT 2022-A A4 - ABS ..12/25/2025 . Paydown . . 157,612 .. . 157,566 |.. . 157,600 L0 0 .0 .0 ..12/26/2028 .
12664J-AC-4 .. | CNH 2022-C A3 - ABS ... ..12/15/2025 . [ Paydown . . 287,463 |.. . 283,656 |.. . 285,732 L0 0 .0 .0 ..04/17/2028 .
12666D-AC-5 .. | CNH 2023-B A3 - ABS ... ..12/15/2025 . [Paydown . L0 0 .0 .0 ..02/15/2029 .
14043G-AD-6 .. | COPAR 2022-2 A3 - ABS ... ..12/15/2025 . [Paydown ... 0. ..164, L0 .0 . 0. ..05/17/2027 .
140430-AC-6 .. | COPAR 2022-1 A3 - ABS ... ..12/15/2025 . [Paydown ... ... 218, ... 218, .218, L0 ... 218,118 |.... L0 0. .0 . ..04/15/2027 .
14044C-AD-4 ...| COPAR 2021-1 A4 - ABS ..08/15/2025 . Paydown . .790,000 |.. . 736,953 |.. 777,144 L0 . 790,000 |. 0 .0 .0 ..04/15/2027 .
14318M-AD-1 .. | CARMX 2022-3 A3 - ABS ..12/15/2025 . [Paydown . . 393,946 |.. . 393,937 |.. . 393,945 L0 0 .0 .0 ..04/15/2027 .
14688D-AD-3 .. | CRVNA 2022-P1 A4 - ABS .. . |..10/09/2025 . |Various .... .... 750,000 ... 747,861 0. ..749, L0 .(2,107) e (2,107). ..02/10/2028 .
161571-HS-6 .. | CHAIT 2022-1 A - ABS .... ..09/15/2025 . [Various .... .... 150,000 L0 . 150,000 |.... L0 UV .0 . ..09/15/2027 .
362585-AD-3 ...| GMCAR 2022-2 A4 - ABS ..12/16/2025 . [ Paydown . ...15,903 |.. L0 ...15,903 |. 0 .0 .0 ..04/17/2028 .
362650-AD-5 .. | GMCAR 2022-3 A3 - ABS ..12/16/2025 . [Paydown . . 171,908 |.. L0 . 171,908 |. 0 .0 .0 ..04/16/2027 .
30571V-AB-4 .. | GSKY 2025-2 A2 - ABS .... ..12/25/2025 . Paydown ... 0. L0 .0 . 0. ..06/25/2060 .
437927-AC-0 .. |HAROT 2023-2 A3 - ABS ... ..12/15/2025 . [Paydown ... L0 L0 .0 . .0 . ..11/15/2027 .
438123-AC-5 ...|HAROT 2023-4 A3 - ABS ..12/21/2025 . [Paydown . L0 0 .0 .0 ..06/21/2028 .
43815P-AD-1 .. |HAROT 2022-2 A4 - ABS ..12/18/2025 . [Paydown . .. 26, .. .. 26, .. , L0 0 .0 .0 ..12/18/2028 .
438150-AC-1 .. |HAROT 2023-3 A3 - ABS ..12/18/2025 . [Paydown . . 165,757 |.. . 164,832 |.. . 165,314 L0 0 .0 .0 ..02/18/2028 .
47787C-AB-9 .. | JDOT 2023-C A2 - ABS ..06/16/2025 . [ Paydown . 153,714 .. . 163,704 |.. . 183,712 L0 0 .0 .0 ..08/17/2026 .
47787C-AC-7 .. | JDOT 2023-C A3 - ABS ..12/15/2025 . [Paydown . . 252,735 .. 252,718 |.. . 252,726 L0 0 .0 .0 ..05/15/2028 .
477920-AB-8 .. | JOOT 2023-B A2 - ABS ..04/15/2025 . [ Paydown . . 158,990 |.. .158,8%6 |.. . 158,078 L0 0 .0 .0 ..06/15/2026 .
477920-AC-6 .. | JOOT 2023-B A3 - ABS .. ..12/15/2025 . [Paydown . . 205,766 |.. . 204,858 |.. . 205,354 L0 0 .0 .0 ..03/15/2028 .
58770A-AC-7 .. | MBART 2023-1 A3 - ABS ..12/15/2025 . [Paydown . . 399,973 |.. .397,851 |.. . 398,978 L0 0 .0 .0 ..11/15/2027 .
62057C-AA-4 .. |NYCTL 25A A - ABS ... ..11/10/2025 . [ Paydown . . 762,882 .. . 762,809 |.. ....0 L0 ..762, K 0 .0 .0 ..11/10/2038 .
80620B-AB-3 .. | SCCU 251 A2 - ABS ..12/15/2025 . [Paydown . . 114,676 |.. 114,667 |.. .0 L0 . 114,676 |. 0 .0 .0 ..11/15/2028 .
86746B-AA-1 .. | SNVA 23GRD1 A1 - ABS ..12/20/2025 . [Paydown . LT TT4 ....7,582 |.. ..7,593 L0 L1774 . 0 .0 .0 ..12/20/2050 .
8726711-AA-2 .. | TMUST 2022-1 A - ABS .. ..09/22/2025 . Paydown . 907,500 .910,635 L0 911,727 0 .0 .0 ..05/22/2028 .
881943-AD-6 .. | TEVT 2023-1 A3 - ABS . ..12/20/2025 . [Paydown . .11, . .. 11,463 |.. 11,463 L0 11,464 0 .0 .0 ..06/20/2028 .
89237J-AA-4 .. | TALNT 2020-1 A - ABS . ..05/27/2025 . [Paydown . .835 000 |.. .809,761 |.. . 829,638 L0 835,000 0 .0 .0 ..05/25/2033 .
89238J-AC-9 ...| TAOT 2021-D A3 - ABS .. ..05/15/2025 . [ Paydown . . 126,547 |.. .118,668 |.. L0 ..126,547 |. 0 .0 .0 ..04/15/2026 .
92348K-AS-2 ...| VZMT 2022-4 A - ABS ... ..05/20/2025 . Paydown ... .... 1,085,000 |......... 1,084,945 L0 1 085,000 |.... L0 .0 . 0. ..11/20/2028 .
92348K-BZ-5 .. | VZMT 2023-5 A1A - ABS ... ..09/22/2025 . Paydown ... .... 1,380,000 1,379,974 0. ..1,380,000 L0 .0 . 0. ..09/08/2028 .
98163L-AD-2 .. | WWOART 2021-B A4 - ABS ..06/16/2025 . [ Paydown . . 1,500,000 |.. . 1,405,664 |.. ,485, L0 ..1,500,000 |. 0 .0 .0 ..06/15/2027 .
981630-AD-1 .. | WOART 2022-B A3 - ABS ... ..12/15/2025 . | Paydown ... 467,742]............ 467,686 .. 467,733 |.. 0. 467,742 |.... 0. .0 .. 0. ..07/15/2027 .




61°GL3

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
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98163T-AD-5 .. | WOART 2022-C A3 = ABS .........cevvvvvvvvvvunnisnennnnnnns .. 12/15/2025 . | Paydown .....evvvvvviiiiiiiieeiiiiiiiiiiiiiiiees | 184,999 [...vvvvenens 184,999 ]............ 184,985 |............ 184,996 |.ovvvvevennnnns 0, I P O3 e Ofeeenn. 184,99 | O oy O oy [ 3,404 |..10/15/2027 .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- other financial asset-backed securities - self-liquidating (unaffiliated) 13,298,804 13,301,116 13,089,686 12,256, 167 42,700 0 13,300,911 (2,107) (2,107) 260,478 XXX
23346T-AB-7 .. | DTE 2023A A2 - ABS ‘..11/24/2025 .|Adjustment ......... 2,660,089 [.......... 2,445,000 [......... 2,755,222 |orvnvnnnn. 2,749,3% |.... (23,589) [-+vvvreenens [ 2,725,806 |... (65,717).nnv.. [CERAT] B 183,230 |-.09/01/2038 .
693342-AC-1 ...| PCG 2022-A A3 - ABS .. 11/24/2025 . | Adjustment ......ooovveiiii]eiiiiiiiiies e 3,436,341 .......... 3,600,000 |......... 3,470,112 |.......... 3,472,957 |.... ..6.584 |l 0., 3,479,541 |... (43,200)|......... [CXIIV0)] A 154,508 |..06/03/2041 .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 6,096,430 6,045,000 6,225,334 6,222,352 0 (17,005) 0 (17,005) 0 6,205,347 0 (108,918) (108,918) 337,738 XXX
MITSUBISHI UFJ
85236K-AE-2 .. | SIDC 211 A2 - ABS .. 11/18/2025 . [SECURITIES ..ocooeeeiiiiii e s 1,135,939 [..oevennes 1,149,000 |......... 1,052,260 |.......... 1,099,364 |.oovvvvvevnnnnnn 0 [ 34,066 | 0 [l 34,066 [ouniiiiiiii 0 [ 1,133,430 [ooooeeiiieeennn 0 [ 2,500 [ouvvennnnne 2,509 [ovvviininnns 19,410 [..03/26/2046 .
92212K-AG-1 .. | VDC 241 A2 - ABS . ..10/31/2025 L |BAML ...oovvvvviiiiiiiiiiins | |, 6,698,057 |.......... 6,685,000 |......... 6,685,000 |......... 6,685,000 |.....cevveeeneeee O feeeeeeeeeeeen O i Ol 0 e 0 e, 6,685,000 |.........oeeeee 0 foueenneees 13,057 |........... 13,057 [..oonnnnn 301, 159 |..09/15/2049 .
1719999999. Subtotal - asset backed securities - non-f|nanC|aI asset-backed securmes full
analysis - lease-backed securities - full analysis (unaffiliated) 7,833,996 7,834,000 7,737,260 7,784,364 0 34,066 0 34,066 0 7,818,430 0 15,566 15,566 320,569 XXX
1889999999. Total - asset-backed securities (unaffiliated) 151,839,965 156,013, 149 153,878,226 138,217,334 0 2,057,231 0 2,057,231 0 155,684,033 0 (3,844,069) (3,844,069), 3,162,717 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 151,839,965 156,013, 149 153,878,226 138,217,334 0 2,057,231 0 2,057,231 0 155,684,033 0 (3,844,069) (3,844,069), 3,162,717 XXX
1909999998. Total - asset-backed securities - Part 5 33,857,291 33,430,098 33,648,759 0 0 24,138 0 24,138 0 33,672,897 0 184,394 184,394 522,584 XXX
1909999999. Total - asset-backed securities 185,697,255 189,443,247 187,526,985 138,217,334 0 2,081,369 0 2,081,369 0 189,356,930 0 (3,659,675) (3,659,675), 3,685,301 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 463,435,079 475,438,577 471,118,250 392,013,057 377,919 2,254,286 190, 321 2,441,885 0 473,753,667 0 (10,443,329) (10,443,329), 13,007,011 XXX
78500B-20-5 ...|SVB FINANCIAL TRUST ....ccceeiiiiiiiiiiiiiiiiiiiiiiinnnnns |..12/10/2025 .|Return of Capital ....... | .............. 0.000 [............ 227,057 [ouvvveniiiiiiiinnnnns [V 227,067 |..ovvnneeen. 227,067 |ooeeeeeeee 0, [0 oy O ooy [ Ofeeenn. 227,067 [onnnnnnnnns [ oy [0 oy JU I [
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 227,057 XXX 227,057 227,057 0 0 0 0 0 227,067 0 0 0 0 XXX
4509999997. Total - preferred stocks - Part 4 227,057 XXX 227,057 227,057 0 0 0 0 0 227,057 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - preferred stocks 227,057 XXX 227,057 227,057 0 0 0 0 0 227,057 0 0 0 0 XXX
FIDELITY CAPITAL
92939U-10-6 ... | WEC ENERGY GROUP ORD ........cceeeveriviiiiiiiiiiiniennnnns o 04/04/2025 . [ MARKETS ......coeeeeeeeeens |oeeenns 17,500.000 |......... 1,845,512 |.evveeeeiiiiiiiiiiins foninnnnne, 870,048 |......... 1,645,700 |........ (775,652)]. e [\ PP [V (775,652) [.oooeeeeeennnn [ 870,048 |................ 0 ... 975,464 |.......... 975,464 |............. 15,619 [0 oo
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 1,845,512 XXX 870,048 1,645,700 (775,652) 0 0 (775,652) 0 870,048 0 975,464 975,464 15,619 XXX
5989999997. Total - common stocks - Part 4 1,845,512 XXX 870,048 1,645,700 (775,652) 0 0 (775,652) 0 870,048 0 975,464 975,464 15,619 XXX
5989999998. Total - common stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - common stocks 1,845,512 XXX 870,048 1,645,700 (775,652) 0 0 (775,652) 0 870,048 0 975,464 975,464 15,619 XXX
5999999999. Total - preferred and common stocks 2,072,568 XXX 1,097,104 1,872,757 (775,652) 0 0 (775,652) 0 1,097,104 0 975,464 975,464 15,619 XXX
6009999999 - Totals 465,507,647 XXX 472,215,354 393,885,813 (397,733) 2,254,286 190, 321 1,666,232 0 474,850,771 0 (9,467,865) (9,467,865) 13,022,630 XXX




913

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
11 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) Accretion [Recognized| 12 -13) Value Disposal Disposal Disposal Year Dividends
005095-AA-2 .. [ACUSHNET C0 ...eovvrvvrvnnnnniiiiiinnininennns ..04/10/2025 .| US BANCORP INVESTMENTS INC. ....... .. 11/24/2025 .| Call @ 100.00 .......oceevvvnen Jovvnnnnnnne. 16,000 |........... 16,360 |........... 16,590 |............. 16,302 [oveeviviiienen 0 i (5253 FRN 0 (V] PO | I RPN (123 FRRRR (< ]| MR 1,898
00774M-BM-6 .. [ AERCAP |RELAND CAPITAL DAC ......ccevvnnnn ..03/12/2025 .|Citigroup .. .. 11/24/2025 .| Adjustment 0. .0 .349,250 |...
02406P-AU-4 .. [ AMERICAN AXLE & MANUFACTURING INC ..04/09/2025 .| Jefferies . .. 11/03/2025 .| Call @ 100.00 0 .0 ...191
030981-AJ-3 .. [AMERIGAS PARTNERS LP ............. ..04/09/2025 .| Jefferies ..05/30/2025 .|Various ..... 0 .0 ... 263
03690A-AD-8 .. [ ANTERO MIDSTREAM PARTNERS LP ... ..09/02/2025 .|Various . ..09/23/2025 .|Call @ 100.00 0 .0 5,670
04364V-AR-4 .. [ ASCENT RESOURCES UTICA HOLDINGS LLC ..04/09/2025 .| Jefferies ..06/18/2025 .| Cal |l @ 100.00 0 .0 ...260
097751-BT-7 .. [BOMBARDIER INC ......cevvvniiiiirnnnnnnnnnns ..04/09/2025 .|Various .... .. 12/03/2025 .| Call @ 100.00 . 0. 0. .. 3,95 [...
CITIGROUP GLOBAL MKTS INC
1248EP-CQ-4 ...[ CCO HOLDINGS LLC .... ..02/05/2025 .|Various .... . |-.05/14/2025 .| (TAXABLE FI) . ...62,075 0. 0. . L.2,148 ...
143658-BN-1 .. | CARNIVAL CORP .. ..02/18/2025 .|Various .... ..08/29/2025 .| Call @ 100. 00 ..148,508 |.. 0 .0 .(392)|. ..10,016
143658-BR-2 .. | CARNIVAL CORP ..07/16/2025 .| WELLS FARGO ..11/03/2025 .| Call @ 100.00 ... ..116,150 0. 0. ..(1,076)|. 5,175 |...
CITIGROUP GLOBAL MKTS INC (TAXABLE
143658-BS-0 .. [ CARNIVAL CORP ......ccovveniiiiiinnnnnnininnns ..01/29/2025 .|F1) ..02/28/2025 .| Call @ 100.00 ... .. 42,725 . 42,576 |.... 0. 0. .. (2,576)|. .. 3,670 |...
18453H-AA-4 .. | CLEAR CHANNEL OUTDOOR HOLDINGS INC . ..04/09/2025 .|Various . ..08/20/2025 .| Call @ 100.00 41,410 |.. 41,663 |. 0 .0 1,389
18453H-AE-6 .. | CLEAR CHANNEL OUTDOOR HOLDINGS INC . ..04/09/2025 .|Various . ..08/20/2025 .| Call @ 100.00 18,619 |.. 18,534 |. 0 .0 1,788
20338M1-AA-0 .. [ COMMSCOPE LLC .. ..04/09/2025 .|Various .... ..10/22/2025 .| Various ... 56,768 |.. ... 56,676 |. 0 .0 N 3,589
244199-BL-8 .. [DEERE & CO ..03/17/2025 .| SG AMERICAS SECURITIES .. 11/24/2025 .| Adjustment .5,150,650 |.. ,142,484 |. 0 .0 . 137, 761 N .233,139
26875P-AU-5 .. [EOG RESOURCES INC . ..02/12/2025 . |BZW SECS ..06/20/2025 .| Jefferies & Co., ,716,400 ,734,560 |.... 0. J VI PO | B IR 185,540 |.... ...301,389 |...
ENCINO ACQUISITION PAHTNEHS HOLDINGS LLC
29254B-AA-5 ... ..04/09/2025 .| Jefferies ......covviiiiiiiinniiinneens ..08/01/2025 .| Call @ 100.00 ...eeeuvveeennnn Jornnneeeeens 15,000 |........... 14,942 |..ooeeeet 15,319 |oeeveees 14,932 0 0
29254B-AB-3 ... ..05/13/2025 .|Various .... . |-.08/01/2025 .|Call @ 100.00 ... ... 20,409 ...22,050 |.... 0. .0
36485M-AK-5 .. [ GARDAWORLD SECURITY CORP ..09/02/2025 .| Jefferies .. 11/17/2025 .| Call @ 100.00 .9,750 |.. 10,000 |. 0 .0
389284-AA-8 .. [GRAY MEDIA INC .... ..04/09/2025 .| Jefferies . ..07/18/2025 .| Call @ 100.00 . 9,475 |.. 10,000 |. 0 .0
42704L-AA-2 .. [HERC HOLDINGS INC ... voee [..09/02/2025 . [ Jefferies . .. 12/16/2025 .| Call @ 100.00 14,803 |.. 15,000 |. 0 .0
432833-AH-4 ...[HILTON DOMESTIC OPERA NC . |..09/02/2025 .| Jefferies ..12/11/2025 .| Call @ 100.00 s 14,852 |.. 15,000 |. 0 .0
442722-AB-0 .. [HOWARD MIDSTREAM ENERGY PARTNERS LLC ... |..04/09/2025 .|Various . ..08/15/2025 .| Call @ 100.00 s .9,276 |.. 9,39 |. 0 .0
45824T-BC-8 INTELSAT JACKSON HOLDINGS SA ..04/09/2025 .| Jefferies ..07/17/2025 .| Cal| @ 100.00 30,000 28,012 |.. 30,525 |. 0 .0
527298-BV-4 .. [LEVEL 3 FINANCING INC. ..04/09/2025 .| Jefferies . ..08/18/2025 .| Call @ 100.00 5,000 .5,502 |.. .5,865 |. 0 .0
527298-CD-3 ...[LEVEL 3 FINANCING INC ..04/09/2025 .| Jefferies . .. 12/23/2025 .| Various ... 0,000 15,789 |.. 18,450 |. 0 .0
532457-CL-0 ...[ELI LILLY AND CO ....... ..01/24/2025 .| BANK OF NYC/GOLDMAN .. 11/24/2025 .| Adjustment .. 4,000 000 . 3,862,800 |....... 4,057,089 |. 3,872,947 |. 0 .0
538034-AN-9 ...[LIVE NATION ENTERTAINMENT INC . ..01/17/2025 .| Jefferies ......cuunnnns ..11/10/2025 .| Cal | @ 100.00 ...20,000 |.. 0 .0
552953-CJ-8 ...[MGM RESORTS INTERNATIONAL .... ..04/07/2025 .| WELLS FARGO SECURITIES, LLC . ..08/05/2025 .| SMBC SECURITIES INC .. 123,175 .. 0 .0
55903V-BC-6 .. [WARNERMEDIA HOLDINGS INC ..... ..05/28/2025 .| MORGAN STANLEY & C0. LLC ..06/12/2025 .| Adjustment .. . 5,055 |.. 0 .0
57763R-AD-9 .. [MAUSER PACKAGING SOLUTIONS HOLDING CO .. |..04/09/2025 .|Jefferies .... .. 11/26/2025 .| Adjustment 28,659 |.. 0 .0
62886E-AY-4 .. [NCR VOYIX CORP ..04/09/2025 .| Jefferies ..07/22/2025 .| Jefferies ... 4,669 |.. 0 .0
63861C-AC-3 .. [NATIONSTAR MORTGAGE HOLDINGS LLC . . [-.09/02/2025 . |Various .... . |-.10701/2025 .|Call @ 100.00 ... 14,799 0. 0.
690732-AH-5 .. [OWENS & MINOR INC ..04/09/2025 .|Various .... . |--06/10/2025 .|Call @ 100.00 ... ...46,872 0. .0
69867D-AC-2 .. [CLARIOS US FINANCE COMPANY INC ..04/09/2025 .| Jefferies ..09/15/2025 .| Call @ 100.00 9,980 |.. 0 .0
721283-AB-5 .. [PIKE CORP ............. ..09/02/2025 .| Jefferies . .. 12/19/2025 .| Call @ 100.00 10,405 |.. 0 .0
737446-AP-9 .. [POST HOLDINGS INC ... ..00/02/2025 .| Jefferies .... .. 12/17/2025 .| Call @ 100.00 ... ... 24,209 0. 0.
79380M-AA-3 .. [ SAKS GLOBAL ENTERPRISES LLC . ..04/09/2025 .| Jefferies .... ..08/08/2025 .| Various ... 3,523 0. .0
81180W-BN-0 .. [ SEAGATE HDD CAYMAN ....... ..04/09/2025 .| Jefferies . ..06/30/2025 .| Adjustment .. .5,156 |.. 0 .0
85205T-AN-0 .. [SPIRIT AEROSYSTEMS INC ..04/09/2025 .| Jefferies . ..12/08/2025 .| Call @ 100.00 .5,271 |.. 0 .0
852234-AP-8 ...[BLOCK INC ......cevvvnrnns ..04/09/2025 .| Jefferies . ..09/03/2025 .| Various ..... 12,978 |.. 0 .0
853496-AC-1 .. [ STANDARD BUILDING SOLUTIONS INC ..04/09/2025 .| Jefferies ..08/21/2025 .| Call @ 100.00 4,840 |.. 0 .0
87470L-AG-6 .. [ TALLGRASS ENERGY PARTNERS LP ..09/02/2025 .|Various . ..10/03/2025 .| Call @ 100.00 19,718 |.. 0 .0
88033G-DS-6 .. | TENET HEALTHCARE CORP ..09/02/2025 .| Jefferies . .. 11/19/2025 .| Call @ 100.00 . .. 14,849 0. .0
CITIGROUP GLOBAL MKTS INC
922966-AA-4 .. [VENTURE GLOBAL PLAQUEMINES LNG LLC . ..04/15/2025 . |MIZUHO SECURITIES ..07/17/2025 .| (TAXABLE FI) .. 16,000 |.. 0 .0
92676X-AD-9 .. [VIKING CRUISES LTD ....... ..09/02/2025 .|Various .... ..10/29/2025 .| Call @ 100.00 65,039 |.. 0 .0 ) )
96949V-AL-7 .. [WILLIAMS SCOTSMAN INC . ..04/09/2025 .| Jefferies . .. 11/07/2025 .| Call @ 100.00 ... eeeennnn.. 5,034 . 0. ...0].. .
0089999999. Subtotal - issuer cred|t obllgatlons corporate bonds (unaffiliated) 30, 278 000 29,563,391 30, 484 395 29,609, 662 0 46,270 0 0 0 860 367 860 367 1, 199 460 306,909
CITRIN COOPERMAN ADVISORS LLC - DELAYED
17737E-AD-5 .. ..03/06/2025 . |Deutsche Bank Wellington Direct .. |..10/31/2025 .|DIRECT L 12,121l 12,061 ... 12,061 |.... ... 12,066 |.... 0. 0. .. (5)].... .. (5)|.
410346-AY-6 .. [HANESBRANDS INC. - TERM LOAN B ... ..02/20/2025 .| JP Morgan Securities LLC .. 12/01/2025 .| Redemption @ 100.00 .. ...100,000 |........... 99,750 100,000 |.... ..99,777 |.... 0 0 228 ....
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) Accretion [Recognized| 12 -13) Value Disposal Disposal Disposal Year Dividends
45567Y-AP-0 .. [MH SUB |, LLC - TERM LOAN B4 ............. ..01/01/2025 .|Direct ..oovviiviiiiiiiiiiiieeeceinae .. 12/01/2025 .| Various .......ccovevevvvnnnenes fovieennnnnnns 163,015 |.......... 162,729 |..ovennnn. 133,085 |..evvunnnnns 162,767 [ooveveviiiieeeen 0 i LN [ F K 2N O (VN [V O (29,683).......... (29,683)[........... 14,672 |ovveeiiiinnnnns 0
MPH ACQUISITION HOLDINGS LLC - EXCHANGE
55328H-AP-6 ...[ .eeeeeeeeeee ..01/30/2025 .|Direct .. ..02/26/2025 .| BANK OF NYC/GOLDMAN .. .8,763 10,337 |.... .. 8,788 |....
62908H-AM-7 .. [NEP GROUP, INC. - PIK TERM LOAN B ...... ..05/30/2025 . |DIRECT ... ..10/17/2025 .|Redemption @ 100.00 .. ...625 ...625|....
RUSSELL INVESTMENTS US INSTITUTIONAL HOL
78249L-AE-0 .. ..11/28/2025 .|Various .... . |--12/29/2025 . |Redemption @ 100.00 .. ...5,877 |.... .0
89223E-AG-8 .. | TOWNSQUARE MEDIA, LLC - TLB . ..02/06/2025 . | BANML .. 12/31/2025 .| Various . ..188,682 |.... . , 0. , .0, .. .. , .
0209999999 Subtotal - issuer credit obllgatlons bank loans - acquired (unafflllated) 542 053 527 093 450,666 529 31 0 2,268 50 2,218 0 0 (78,646) (78,646), 36,885 0
0489999999. Total - issuer credit obligations (unaffiliated) 30,820,053 30,090,485 30,935,060 30,138,973 0 48,539 50 48,489 0 0 781,721 781,721 1,236,345 306,909
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 30,820,053 30,090,485 30,935,060 30,138,973 0 48,539 50 48,489 0 0 781,721 781,721 1,236,345 306,909
02538N-AA-5 ... VERUS 2022-4 A1 = RUBS ....cveoveevennnes ]..05/19/2025 .JWELLS FARGO SECURITIES LLC ........ [..09/25/2025 . TPaydomn ..oveveeereraraens feenennans 4,925,098 |....... 4,880,465 |....... 4,925,098 |......... 4,925,098 |..ccvvunnnaaens (O PP 44,634 [..ooovnnneens (U PP 44,634 |..ooonnnnneens [ PP [ [U PO [ PP 72,006 |.enunnnnes 11,630
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency
residential mortgage-backed securities (unafflllated) 4,925,008 4,880,465 4,925,008 4,925,008 0 44,634 0 0 0 0 72,006 11,630
39571M-AC-2 .. [GSKY 2024-1 A3 - ABS . ..07/09/2025 .|Vells .... .. 11/24/2025 .| Adjustment .. ... 5,925,000 |.......6,056,461 |....... 6,103,176 |......... 6,049,528 |.... 0. 0. ...53,647 |........... 53,647 |..........136,102 |... 13,702
69335P-GC-3 ...[PFSFC 25F A - ABS ... ..08/08/2025 .|Citigroup .. 11/24/2025 .| Adjustment ..15,080,000 15,076,482 |......15,179,187 |. .15,076,785 |. .. 0 .0 ..102,402 |. 102,402 |. .182,468 .0
78437D-AC-4 .. [SCFET 251 A3 - ABS .... ..07/31/2025 . |MITSUBISHI UFJ SECURITIES .... .. 11/24/2025 .| Adjustment .. .. 7,500,000 |....... 7,635,352 |....... 7,649,830 |......... 7,621,485 |.... ...(13 867) 0. P (O (I N ...28,345|...........28,345 | ... 132,008 |... . 11,710
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial
asset-backed securities - self-liquidating (unaffiliated) 28,505,000 28,768,294 28,932,192 28,747,798 0 (20,496) 0 (20,496) 0 0 184,3%4 184,394 450,579 25,412
1889999999. Total - asset-backed securities (unaffiliated) 33,430,098 33,648,759 33,857,291 33,672,897 0 24,138 0 24,138 0 0 184,394 184,394 522,584 37,042
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 33,430,098 33,648,759 33,857,291 33,672,897 0 24,138 0 24,138 0 0 184,394 184,394 522,584 37,042
2009999999. Total - issuer credit obligations and asset-backed securities 64,250,152 63,739,244 64,792,351 63,811,870 0 72,677 50 72,626 0 0 966,115 966,115 1,758,929 343,951
4509999998. Total - preferred stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - preferred and common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 63,739,244 64,792,351 63,811,870 0 72,677 50 72,626 0 0 966, 115 966,115 1,758,929 343,951




/13

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 9 10
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

4
Total
Amount of Goodwill

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 7, Section 1 Number of Shares Outstanding

0399999 - Total
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SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 5 6 Change in Book/Adjusted Carrying Value 11 12 Interest 19
7 8 9 10 13 14 15 16 17 18
Total
Current Foreign
Year's Exchange
Current Other- Change in Interest
Book/ Unrealized Year's Than- Book/ Income Due Non- Amount
Restricted Adjusted Valuation (Amor- Temporary | Adjusted and Accrued | Admitted Effective Received Paid for
Asset Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Dec. 31 of Due and Rate Rate When During Accrued
Description Code Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost | Current Year | Accrued of of Paid Year Interest
DISH DBS CORP ... |- 08/28/2025 .| GOLDMAN SACHS AND CO. LLC .........eevvvvnnnes 07/01/2026 . 246,082 |.... ...2,614 ...0 250,000 ...243,438 LA
BUCKEYE PARTNERS LP .......... ... |. 12/17/2025 .| CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ... | 12/01/2026 . |................ 4,98 [ (A9 T i Ol O 5,000 .....cceeennnns 4,965 . LD
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 250,999 255,000 248,403 9,704 0] XXX XXX XXX 0 3,131
0489999999. Total - issuer credit obligations (unaffiliated) 250,999 255,000 248,403 9,704 0] XXX XXX XXX 0 3,131
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - issuer credit obligations 250,999 255,000 248,403 9,704 0f XXX XXX XXX 0 3,131
7689999999. Total short-term investments (unaffiliated) 250,999 255,000 248,403 9,704 0] XXX XXX XXX 0 3,131
7699999999. Total short-term investments (affiliated) 0 0 0 0 0 0] XXX XXX XXX 0 0

7709999999 - Totals

255,000

248,403

1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A ....0 1B ..
1B 0 2B..
1C ....0 3B.
1D ....0 4B.
1E 0 5B..
1F .0

@ v »e o
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Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E19, E20, E21, E22, E23, E24, E25, E26, E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bankone Indianapolis, IN ..ooooovoiieeeeeieeeeeei | e foie 00000000 | O e O [ 2,073,709 |.XXX.
Federal Home Loan Bank . Boston, MA

... 481,616 |..XXX.
PNC BANK ......ccccovenennnnes Pittsburgh, PA 27,720,534) [..XXX.
0199998 Deposits in ... 4 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 289,773 | XXX
0199999. Totals - open depositories XXX XXX 0 0 (24,875,436) [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0 | XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0| XXX
0399999. Total cash on deposit XXX XXX 0 0 (24,875,436)| XXX
0499999. Cash in company's office XXX XXX XXX XXX 0 | XXX

0599999 Total - cash XXX

XXX 0 0 (24,875,436)| XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....)... (17,900,391) 4. (23,682,018) 7. (26,325,767) 10.  October......|[cccoeiiiienns (22,992,789)
2. February...| oo (26,893,540) 5. (22,831,308) 8. August (26,292,120)|  11.  November...|...ccccoourrnnnn (25,155,569)
3. March (27,295,438) 6. (22,700,252) 9. September (24,542,142)] 12. December (24,875,436)

E28
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Caterpillar Financial Services Corporati
Constellation Brands, Inc. ....
Energy Transfer LP .....
Novartis Finance Corporation ..
PACCAR Financial Corp. ......

12/18/2025 .
12/18/2025 .
12/19/2025 .
12/17/2025 .
12/04/2025 .

.... 01/09/2026
... 01/02/2026
...0.000 |. ... 01712/2026
...0.000 |. .... 01/06/2026
........... 01/13/2026 ....

...0.000 |.
...0.000 |.

...... 4,993,533 |..

1 2 3 4 5 6 7 8 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
...................... Alimentation Couche=Tard INC. .......coooiiiiiiiiiiiiiiiiiiiiiii e enenenneennenenenneeens [ eeeeeeeeees [oenennnnnn 1271772025 L e 02000 |l 0172872026 e e 9,976,044
Apple INC. wevvviiiiiiiiiiiiiiiiieiieeeee 12/19/2025 wovvvvvins o 0.000 01/12/2026 ...vvvvves [ereeeeeeniiiiiniieiiieeeeeees 4,904,424 |..
... 0.000 |. ... 01/08/2026

PACCAR Financial Corp. ...... 12/05/2025 ..........
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 64,933,096 0 110,385
0489999999. Total - issuer credit obligations (unaffiliated) 64,933,096 0 110,385
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 64,933,096 0 110,385
261908-10-7 ........ [DREYFUS TRS 0BS OH INST ....verveeeeseereseeseessesessessesseseesseseeseasessesseeseseeessseaseaseeseeseeseeseaseaeseseseseesseseesseseeseeseeseaseeseeseasessseeseeseseessesees [ [ 12/31/2025 ......... [oorrreeeeeseeeeee I R 28,859,837 |..vrererrerrsrereeseesneseeses R 8,839
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 28,859,837 123,521 8,839
09248U-70-0 ........ [BLKRK LO:FEDFUND INSTL ..v.ooveseoseeseeoseseesseeseeesessesesesseeessssesesesessesesseseseesesesesseseseseseeeseseeeseseseseseseeseseeesesaeeeseeaseseeeneseeseeesesaseesees [ [, 12/26/2025 ........ | ) R 64,655,367 |.vvrrerrerrerrrnreeseernenes [ 20,263
8309999999. Subtotal - all other money market mutual funds 64,655,367 145,036 20,263
8589999999. Total cash equivalents (unaffiliated) 158,448,300 268,557 139,487
8599999999. Total cash equivalents (affiliated) 0 0 0

158,448,300

268,557

139,487

8609999999 - Total cash equivalents

Line

3
.0

coo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

0 1D.$........... 14,983,149 1E.$ ... 19,983,644 1F .$ i 0 1G98 i, 0
.0

.0
.0
0
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DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut

Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate alien and other

..|PROPERTY & CASUALTY RESERVE
..|WORKER'S COMPENSATION

..|WORKER'S COMPENSATION ...

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E30
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