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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 20,063,004,154 |.....coovereririiceiircne ferieinne 20,063,004,154 |.......... 19,109,714,081
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 151,263,394 [ oo 151,263,3% |............... 189,255,850
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,839,882,191 | e 1,839,882,191 |............ 1,707,313,725
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,721,626,551 | o 1,721,626,551 |............ 1,604,600,839
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($
[T 198,039,554 ) and short-term
investments ($  ........coeee 31,543,189 ) oo e 810,871,431 810,871,431 |..cvveneeee 238,228,251
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 97,388,765 |.......coevevveveeere. 35,807 | 97,352,958 |...covevnn 92,809,977
7. Derivatives ............... ..268,418,279 |.. ..268,418,279 |.. ..320,893,278
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 916,119,033 916,119,033 835,401,328
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 27,846,639 ..o o 27,846,639 |................ 15,200,753
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevveiviveviiiiiecieieie e [orereseeeeenenne 130,357,689 |...oooviiiiereceins e 130,357,689 |............... 117,281,541
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 26,026,778,124 | 35,807 |.......... 26,026,742,317 |.......... 24,230,699,622
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 206,719,730 |evveeerieereirieirerens Joeeeieiriees 206,719,730 |oovverinne 193,330,532
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 4,077,060 |......ccvvrerinnne 147,524 ... 3,929,536 |....ccocvevnee 4,046,930
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 74,768,195 ..o o 74,768,195 |..oocooen 71,603,421
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ...........ccooerurururureneeeeeeeeneneeseeees [oeececeeisesecees 2,556,228
16.2 Funds held by or deposited with reinsured companies ............c.ccccvveeees oo
16.3 Other amounts receivable under reinsurance CONtracts ..............ccocoeeve. |reeeeeeeenencns 19,289,958
17.  Amounts receivable relating to uninsured plans ............ccccocoveeiiiiiiiiiiiieens e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 3,914,328
18.2 Net deferred tax asset ..........coocoeevenenene ..296,133,006 |..
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 10,335,512
20. Electronic data processing equipment and SOfWAre .............coeveeeeerereriries foereeeireninnneeneens 8,047
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 3,986,933 ..o 3,986,933 [ [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 11,520,173 [oovoeceieieeeeeee [ 11,520,173 | 20,122,801
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 36,350,524 |................. 35,482,102 |ovveveevene 868,422 |...cocovee 1,778,280
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 446,077,173 |eeeerircceerrnccees e 446,077,173 | 425,376,278
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 27,142,514,990 |....ccevnnee 218,247,645 |........ 26,924,267,345 |.......... 25,111,542,253
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 27,142,514,990 218,247,645 26,924,267,345 25,111,542,253
DETAILS OF WRITE-INS
1101. Assets held in rabbi trust for agents' deferred compensation program |.............. 130,357,689 |...oovriiercrerceens e 130,357,689 |............... 117,281,541
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 130,357,689 130,357,689 117,281,541
2501. Cash surrender value of company owned life insurance ... finnn, 440,789,827 |....vvvveeccrriiseecneies [ 440,789,827 |..oooovvvevrne: 420,909,034
2502. Transferable state tax credits ..o o 5,287,346 | ..o e 5,287,346 |..oocoooveen 4,467,244
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ...................
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 446,077,173 446,077,173 425,376,278




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 15,669,497 ,465 1€SS$ wooveeoveeeeeeeeeeeeee included in Line 6.3
(including$ ............ 9,734,538,219 Modco Reserve) 15,669,497,465 |.......... 15,032,999, 954
2. Aggregate reserve for accident and health contracts (including $ 2,585,218,608 |............ 2,536,831,509
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes 6,336,289,730 |........... 5,375,363,020
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 26,467,265 |.....ccveunnne 26,632,130
4.2 ACCIAENE BNA NBAIN ......cvetee ettt bbbttt ettt bbbt nies [oessiennienas 156,185,363 |.....cccoevnve 159,337,933
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
MOGCO) 1. 095,236 [ 100,464
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...cccovoeenene 19,260,154 accident and health premiums ..............cooevueu. erereeeenenens 21,673,927 |....ocoe....... 24,801,738
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 2,275,605 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16.  Unearned investment income 2,811,576 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee ... 1,334,661 .o
18.  Amounts held for agents' account, including $ .......cccceeeee 15,933,391 16,187,795 |.ooveeee 29,201,562
19.  Remittances and items NOt AlIOCALEA ...........cccoiriiieieieieieiicisiee et sen e e ssssesesesenensnnnnns [eeneneeenenennn. 9,013,800 [ 39,075,682
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeieieiieieteeeeeeeeee ettt ettt ettt s e s e s s s e st et et eas s s s st et et esessssasssssesesesessssasnssseseseses|eeesenenensnnes 516,997,680 |................ 428,675,984
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrerrrrrnennnns ) COMPANIES ......vvvevieeeeeeieveieteseees s s seseseas et eeeee [eeeenereneneas 13,120,559
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 2,492,797 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
2408 DEIVALIVES ...ttt ettt e et e et e st e et e st e eateea e e ea e e ea e e s e e s e e aeeea s e ea s e ea s e ea e e ea e e eR £ e s e e et e aseeneeeneeen e e enteeneeeneenneenneenne [sreeae e et .
24.09 Payable for securities ...... 133,198,066 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 214,941,414 211,644,414
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 26,015,427,600 24,253,101,479
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 26,015,427,600 24,253,101,479
29. Common capital stock 10,000,000 |....cccveev.e 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 898,839,745 848,440,774
38. Totals of Lines 29, 30 and 37 908,839,745 858,440,774
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 26,924,267,345 25,111,542,253
DETAILS OF WRITE-INS
2501. Liability for agents' deferred compensation program funded through a rabbi trust .... 119,105,960
2502, UNCIAimed fUNOS ....c.oviviiiicicictec et .93,812,056
2503. Liability for unearned hedge service fee under modified coinsurance ceded agreement ..........ccocooovoeeiiierenivnnneeeienes fooverereeeennn 3, 719,942 [ 3,274,031
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........ceeuiiiiriiiriiieieieieeit sttt sesenes [eeseeenenenenas (14,547,633) ..o (4,547,633)
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 214,941,414 211,644,414
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 1,009,007,907 |............ 1,027,904 ,463 |............ 1,365,814, 141
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,121,049 | 2,764,552 |.....coooeneee. 4,231,384
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..951,658,309 |.. ..880,873,618 |.. ..1,169,717,605
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(14,072,611)|.. ... (9,488,905)]|.. ..(15,830,625)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 203,183,813 |.coveeeneee 193,347,096 |................ 257,475,803
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovovevivevivereuieiieeeeeieieieteseese e es s e 612,669,227 |................ 622,470,138 |....ccocvnnv 855,506, 749
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for depoSit-type CONTACES ...........c.ccciiiieieeeeeececeeeie ettt e eeaes 282 [ 485 | 600
8.3 Aggregate write-ins for miscellaneous income .. 23,672,133 11,849,297 19,158,007
9. Totals (LiNes 110 8.3) .o 2,787,240,108 2,729,720,744 3,656,073,664
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..405,322,336 |.. ..552,883,099
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevevcveucreeseeeeee e 184,815,706 |................ 148,461,376 |................ 202,887,541
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 3,749,479 | 4,024,434 | 5,462,620
19. Increase in aggregate reserves for life and accident and health contracts 684,884,609 698,357,793 945,293,108
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 2,032,618,336 |............ 2,023,907,940 |........... 2,724,816,802
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 190,685,557 |...ceveennee 186,732,734 |..ooeeec.. 254,049,351
22. Commissions and expense allowances on reinsurance assumed . ...20,934,300 |.. ... 23,263,462 |.. ... 31,053,556
23. General insurance expenses and fraternal expenses ................. | IS 304,370,672 |................ 299,327,837 | 400,736,527
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 25,186,349 |................. 26,303,014 | 33,492,346
25. Increase in loading on deferred and uncollected premiums ........... ..2,633,279 |. .. 1,537,754 |.. ... (2,819,644)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... 84,591,445 83,595,393 93,368,103
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 2,661,019,938 2,644,668,135 3,534,697,040
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 126,220,169 |................ 85,052,608 |.....ccccenv 121,376,624
30. Dividends to policyholders and refunds to members 71,042 75,944 94,687
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccciviiiriuereriiiiiieeeieeiiesese e essese st snssse s s |ecscecseesnenas 126,149,128 |................ 84,976,665 |................ 121,281,937
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 23,144,591 23,264,126 36,066,073
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 103,004,537 |..ovveeeneee 61,712,539 |..cocccnnnn. 85,215,865
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (627,414) (excluding taxes of $  ....ccoovvvecunnee 391,690
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (20,728,855) (13,618,567) (17,841,881)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 82,275,682 48,093,972 67,373,984
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 858,440,774 951,463,304 951,463,304
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 82,275,682 |.coooeenne 48,093,972 | 67,373,984
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,387,895 ...68,425,389 |.. ...55,642,280 |.. ... 16,121,897
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... (7,047,635)].. ...21,389,802 |.. ... 34,732,267
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 18,378,573 |.. ..(16,919,303)]|.. ..(32,907,055)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ... 13,120,559 |.. ...12,469,989 |.. ....(650,570)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ............c..ccoceeieee .. ..
51.4 Change in surplus as a result of FEINSUIANCE .............c.cceiveveveveeeeeeeeee e e (4,591,902) ... (5,096,727)]...c.ccovneee. (6,738,072)
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (11,840,000) ......cocvenvne (35,899,595) ... (35,899,595)
53. Aggregate write-ins for gains and losses in surplus 10,000,000 (1,638,951)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 50,398,971 (47,500,405) (93,022,530)
55. Capital and surplus, as of statement date (Lines 36 + 54) 908,839,745 903,962,899 858,440,774
DETAILS OF WRITE-INS
08.301. Change in cash surrender value of company owned life insurance, net of premiums .......ccoooeiifoviioieiiecnnns 19,880,793 |.coveeene. 11,593,375 oo 18,854,039
08.302. Death benefit proceeds from company owned life INSUFANCE .......ccooiiririiecenininecce e 3,631,580 | e
08.303. Gain from utilization of transferable state tax credits ... o 157,563 oo 253,406 | 300,125
08.398. Summary of remaining write-ins for Ling 8.3 from OVErfloW PAGE ........cccocvoveviveueveuieieeieeeieieeieeeeee e 2,196 | 2,516 | 3,843
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 23,672,133 11,849,297 19,158,007
2701. Index credits incurred under modified coinsurance ceded agreement ...84,583,945 |. ...83,598,202 |. ... 93,370,912
2702. Penalties from regulatory authorities ... oo 7,500 [ovoeeeceieeeeeeeeeeeeees e
2703. Transfer of reserves under reinsurance agreements ...........cccooceiioioioiiiiciccecceeeeeec et e (2,809) (2,809)
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 84,591,445 83,595,393 93,368,103
5301. Change in liability for deferred compensation obligation .........cccovioiiiiiiiiciiiieceeceeeeee e 10,000,000 ..o el (1,638,951)
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 10,000,000 (1,638,951)




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,001,323,522 |............ 1,017,983,971 |............ 1,371,790,375
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 823,883,787 |.....ccevnuee 742,728,416 |............ 1,007,134,266
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 211,699,287 210,479,046 254,296,060
4. TOtal (LINES 110 3) oottt 2,036,906,595 1,971,191,433 2,633,220,700
5. Benefit and 10SS related PAYMENTS ............c.cucviviiiiiieeicieteeeeeeee ettt besesssnns [oeresesesennas 738,048,290 |................ 692,617,977 |..ccoove. 923,670,467
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 620,626,980 |................ 612,809,093 |................ 797,471,259
8. Dividends paid t0 POIICYNOIAETS .........c.cocveviveveeieieie ettt ettt ettt a s s s s s sesesssns e [oeeeseneneaeseseenenees 76,269 |.eoooeerriicicenne 81,624 | 101,890
9. Federal and foreign income taxes paid (recovered) netof $ ... (235,723) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 17,550,887 6,196,333 33,352,784
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,376,302,426 1,311,705,026 1,754,596,400
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 660,604,170 659,486,406 878,624,300
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 6,824,197,338 3,819,455,049
12.2 Stocks .............. ...66,019,542 |.. ...20,251,077
12.3 Mortgage loans ... .179,261,105 |.. ..105,770,352
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 61,470,184 113,388,232
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvVestments ..............ccccccoees |oevreeeeienennnnnns 1,744 | (4,546) [ (7,768)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 239,626,997 93,127,679 66,503,485
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 7,370,576,912 |............ 2,827,966,422 |........... 4.125,360,427
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 7,792,642,410 |........... 3,240,225,046 |............ 5,031,652, 172
1312 STOCKS ..ottt teiens[rreeeineeinen 115,685,411 ..o 378,357,046 |................ 498,697,806
13.3 MOMGAGE [OBNS ......ueeirieiieciiieireie ittt siens[oeessinessneas 299,260,527 |...covveevneee 259,669,401 |.....c.ccec.ee. 399,619,401
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 132,670,086 |................ 103,992,226 |..........c..... 207,655,658
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 18,096,460
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 8,340,258,434 3,982,243,720 6,155,721,496
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 4,571,559 4,489,492 6,264,647
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (974 ,253,080) (1,158,766,791) (2,036,625,716)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveveueuecieieiieieieseeeeceeeeee e seeesnenens |oereseseeneeees (30,000,000 ......cenvee (47,500,405)................ (77,500,405)
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............c.ccooveveveveceeeees |oevvereieeenns 960,926,710 |........c....... 209,819,739 |..cocovveneee 603,134,324
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 11,840,000 |.....coovecvneeee 35,899,595 |.....ccovnnee. 35,899,595
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (32,794,619) 8,781,056 12,382,353
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 886,292,091 135,200,795 502,116,677
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 572,643,181 |............ (364,079,590)|.............. (655,884,740)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s st sesessasnanenens |oesesesaenenenen 238,228,251 |.ccceennee 894,112,991 [ 894,112,991
19.2 End of period (Line 18 plus Line 19.1) 810,871,431 530,033,402 238,228,251
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested asSets ... [ 4,089,072 |....coocvevenee 4,972,117 | 87,985,368
20.0002. Capitalized INTErest ... o 3,568,931 |..covvirnnn. 5,229,840 |....ccooovrenne 9,358,879
20.0003. Reclassification of invested assets ... [ [ 136,210,717 |............... 136,210,717




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 375,716,118 |................ 377,678,961 |................ 492,500,017
GIOUD [I .ottt ettt e e et e e st e eaeeeseeaeeseesseesseesseesseenseessenseesnseseenseenseenseense foreettenttent e e et e e e e e e e res [oeerte et [
INIVIAUAI @NNUITIES ... e s 1,451,115,323 [........... 1,405,318,763 |............ 1,907,033,801
GIOUD @NNUILIES ...ivviiiiiitie e itie sttt ettt ettt e st e s beesbeesbeesbe e beasbeeaseesseessesaeesseesbeesteenseenbeenseensennsesnnesaoseessessnenseenseenneesnessneeines [oeerueeiteeit e et e st e e snesiees [reeiresie et
ACCIABNE & NEAIN ... 417,937,466 |................ 421,326,659 |.............. 562,262,869
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 2,244,768,907 |............ 2,204,324,382 |............ 2,961,796,687
DEPOSIt-LYPE CONFACES .....vvveiiiiiiieieie ettt s s s e e s snsens [eeeenenenas 1,798,421,063 |............ 1,005,770,367 |............ 1,405,622,367
Total (Lines 8 and 9) 4,043,189,969 3,210,094,749 4,367,419,054




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of Bankers Life and Casualty Company (“Company”) are presented on the basis of
accounting practices prescribed or permitted by the lllinois Department of Insurance (“Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the State of lllinois for
reporting the financial condition and results of operations of an insurance company and determining its solvency
under lllinois Insurance Law. The Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as
a component of prescribed or permitted practices by the State of lllinois. However, the State of lllinois may adopt
certain prescribed accounting practices that differ from those found in NAIC SAP. In addition, the Department has the
right to permit other specific practices that deviate from prescribed practices. However, the Company has no such
permitted practices.

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

F/S F/S
SSAP# Page Line# 2026 2025

NET INCOME

(1) Bankers Life and Casualty Company, State of
lllinois basis (Page 4, Line 35, Columns 1 &3) XXX~ XXX XXX § 82275682 $ 67,373,984

(2) State Prescribed Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —

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

None N/A N/A N/A — —
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 82275682 $ 67,373,984
SURPLUS

(5) Bankers Life and Casualty Company, State of
lllinois basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 908,839,745 $ 858,440,774

(6) State Prescribed Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —

(7) State Permitted Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —
(8) NAICSAP (5-6-7=28) XXX XXX XXX $ 908,839,745 $ 858,440,774

No significant changes

(2) Bonds not backed by other loans are stated at amortized cost using the interest method, with the following
exceptions: (i) those containing call provisions, except “make-whole” call provisions, are amortized using the
yield-to-worst method; and (ii) those rated NAIC class 6, which are stated at the lower of amortized cost or fair
value. SVO-identified bond exchange-traded fund investments are reported at fair value with changes in fair
value recorded as unrealized gains or losses. The Company does not utilize the systematic value
measurement method for SVO-identified investments.

(6) Asset-backed securities are stated at amortized cost using the interest method, except for those rated NAIC
class 6, which are stated at the lower of amortized cost or fair value. For securities that are of high credit quality
at acquisition, changes in currently estimated cash flows, including the effect of prepayment assumptions, are
accounted for using the retrospective method. For securities that are not of high credit quality at acquisition,
changes in currently estimated cash flow estimates are accounted for using the prospective method.

No other significant changes

Going Concern

The Company's management does not have substantial doubt about its ability to continue as a going concern.

Accounting Changes and Corrections of Errors

No significant changes

Business Combinations and Goodwill

None

Discontinued Operations

None



STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments

A. Mortgage Loans including Mezzanine Real Estate Loans

No significant changes

B.-C.

None

D. Asset-backed Securities

M

)

©)

4)

®)

Prepayment assumptions for asset-backed securities are obtained from third party vendors and internal
estimates. These assumptions are reviewed for consistency with the current interest rate and economic
environment.

The Company did not record any other-than-temporary impairments (“OTTI”) during the nine months ended
September 30, 2026, under SSAP No. 43 — Asset-Backed Securities (“SSAP 43”), resulting from either an intent
to sell or the inability or lack of intent to retain the investment for a period of time sufficient to recover the
amortized cost basis.

The Company did not recognize any OTTI as of September 30, 2026, as a result of an expected shortage of
discounted future cash flows to recover the amortized cost of the security on currently held asset-backed
securities.

Asset-backed securities owned at September 30, 2026 that have not been impaired with a fair value lower than
amortized cost are summarized below by length of time that individual securities have been in a continuous loss
position.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 108,358,600
2. 12 Months or Longer $ 254,711,122

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

1. Less than 12 Months $ 3,892,982,474
2. 12 Months or Longer $ 1,666,522,827

The Company regularly evaluates its investments with unrealized losses for possible impairment. The Company’s
assessment of whether unrealized losses are “other-than-temporary” requires significant judgment. Factors
considered include: (i) the extent to which fair value is less than the cost basis; (ii) the length of time that the fair
value has been less than cost; (iii) whether the unrealized loss is event driven, credit-driven or a result of changes
in market interest rates or risk premium; (iv) the near-term prospects for specific events, developments or
circumstances likely to affect the value of the investment; (v) the investment’s rating and whether the investment is
investment-grade and/or has been downgraded since its purchase; (vi) whether the issuer is current on all
payments in accordance with the contractual terms of the investment and is expected to meet all of its obligations
under the terms of the investment; (vii) whether or not the Company intends to retain the investment until its
anticipated recovery occurs; (viii) whether it is more likely than not that circumstances will require the Company to
sell the investment before recovery occurs; (ix) the underlying current and prospective asset and enterprise values
of the issuer and the extent to which the recoverability of the carrying value of the Company's investment may be
affected by changes in such values; (x) projections of, and unfavorable changes in, cash flows on structured
securities including mortgage-backed and asset-backed securities; (xi) the Company's best estimate of the value
of any collateral; and (xii) other objective and subjective factors.

No significant changes

7.1
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

L.

Restricted Assets

1M

Restricted Assets (Including Pledged)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

2

3 4

7

Total General
Account (G/A)

G/IA
Supporting
S/A

Activity (a)

S/A Assets
Supporting
G/A

Activity (b)

Total Separate
Account (S/A)
Restricted
Assets

Total
(1 plus 3)

Total From Prior
Year

Increase/
(Decrease) (5
minus 6)

Subject to contractual obligation for
which liability is not shown

$ —

$ —

$ —1|8

Collateral held under security lending
agreements

Subject to repurchase agreements

Subject to reverse repurchase
agreements

Subject to dollar repurchase agreements

Subject to dollar reverse repurchase
agreements

Placed under option contracts

Letter stock or securities restricted as to
sale - excluding FHLB capital stock

FHLB capital stock

110,626,950

110,626,950

84,751,950

25,875,000

On deposit with states

7,131,992

7,131,992

7,132,643

(651)

On deposit with other regulatory bodies

Pledged collateral to FHLB (including
assets backing funding agreements) (*)

3,164,327,195

3,164,327,195

2,504,881,249

659,445,946

Pledged as collateral not captured in
other categories

Other restricted assets

Collateral assets received and on
balance sheet

Assets held under modco reinsurance
agreements

9,799,091,505

9,799,091,505

8,843,020,934

956,070,571

Assets held under funds withheld
reinsurance agreements

Total Restricted Assets (Sum of a
through q)

$13,081,177,642

$13,081,177,642

$11,439,786,776

$1,641,390,866

(a) Subset of column 1

(b) Subset of column 3

Current Year

Percentage

10 11

Restricted Asset Category

Total
Nonadmitted
Restricted

Total Admitted
Restricted (5

minus 8)

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets (c)

Admitted
Restricted to
Total Admitted
Assets (d)

Subject to contractual obligation for
which liability is not shown

— %

— %

Collateral held under security lending
agreements

— %

— %

Subject to repurchase agreements

— %

— %

Subject to reverse repurchase
agreements

— %]

— %)

Subject to dollar repurchase agreements

— %]

— %)

Subject to dollar reverse repurchase
agreements

— %]

— %

Placed under option contracts

— %

— %

Letter stock or securities restricted as to
sale - excluding FHLB capital stock

— %

— %

FHLB capital stock

110,626,950

0.41 %

0.41 %

On deposit with states

7,131,992

0.03 %

0.03 %

On deposit with other regulatory bodies

— %

— %

Pledged collateral to FHLB (including
assets backing funding agreements) (*)

3,164,327,195

11.66 %)

11.75 %)

Pledged as collateral not captured in
other categories

— %

— %

Other restricted assets

— %

— %

Collateral assets received and on
balance sheet

— %

— %

Assets held under modco reinsurance
agreements

9,799,091,505

36.10 %

36.40 %

Assets held under funds withheld
reinsurance agreements

— %

— %

r.

Total Restricted Assets (Sum of a

through q)

$ —

$13,081,177,642

48.19 %)

48.59 %)|

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(*) The pledged collateral to FHLB in the above schedule at September 30, 2026 includes $552,192,595 of residential mortgage loans owned by a subsidiary of
the Company.

7.2
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

(2) The Company did not have any assets pledged as collateral not captured in other categories at September 30,

2026.

(3) The Company had no other restricted assets at September 30, 2026.

(4) Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements Reflected as
Assets Within the Reporting Entity’s Financial Statements

1 2 3 4 5 6
7 8
% of BACV to | % of BACV
BACV BACV BACV Fair Fair Fair Total Assets to Total
Collateral Modco FWH Value Value Value (Admitted and Admitted
b i i Collateral Modco FWH Nonadmitted) * Assets **
General Account
a. Cash, Cash Equivalents and
ShortTerm Investments $ —|$ 142,447,818 ($ —1$ —|$ 142,447,818 |$ — 0.52 % 0.53 %
b. Schedule D, Part 1, Section 1 —| 6,892,360,172 — — | 6,157,119,487 — 25.39 % 25.60 %
¢. Schedule D, Part 1, Section 2 — | 2,616,001,681 — — | 2,448,320,548 — 9.64 % 9.72 %
d. Schedule D, Part 2, Section 1 — 9,577,406 — — 9,577,406 — 0.04 % 0.04 %
e. Schedule D, Part 2, Section 2 — — — — — — — % — %
f. Schedule B — 26,200,000 — — 24,605,510 — 0.10 % 0.10 %
9 Schedule A — — — — — — — % — 9%
h. Schedule BA, Part 1 — 112,504,428 — — 96,732,683 — 0.41 % 0.42 %
i. Schedule DL, Part 1 — — — — — — — % — %
j.  Other — — — — — — — % — %
k. Total Assets
(atb+ct+d+e+f+g+h+i+]) $ — | $9,799,091,505 | $ —1|$ — | $8,878,803,452 | $ — 36.10 % 36.40 %
|. Percentage to Total FWH Assets
(including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
* Sum of Columns 1, 2, and 3 divided by Asset Page, Line 26 (Column 1)
**  Sum of Columns 1, 2, and 3 divided by Asset Page, Line 26 (Column 3)
***  Collateral BACV should equal Note 5L(1) Column 1, Line o
**** Modco BACV should equal Note 5L(1) Column 1, Line p
***+* FWH BACV should equal Note 5L(1) Column 1, Line q
9 10 11 12 13 14 15
Book/Adjusted
Carrying Value
Assets (BACV) Related Party Code
FWH Including
Modco 1 2 3 4 5 6
General Account
a. Cash, Cash Equivalents and
ShortTerm Investments $ 142,447,818 — |$ — |$ — |$ — |$ — |$ 142,447,818
b. Schedule D, Part 1, Section 1 6,892,360,172 — — — — — 6,892,360,172
c. Schedule D, Part 1, Section 2 2,616,001,681 — — — — — 2,616,001,681
d. Schedule D, Part 2, Section 1 9,577,406 — — — — — 9,577,406
e. Schedule D, Part 2, Section 2 — — — — — — —
f. Schedule B 26,200,000 — — — — — 26,200,000
g. Schedule A — — — — — — —
h. Schedule BA, Part 1 112,504,428 — — — — — 112,504,428
i. Schedule DL, Part 1 — — — — — — —
j.  Other — — — — — — —
k. Total Assets
(atb+ct+d+e+f+g+h+i+]) $9,799,091,505 — 1% — 1% — |$ — 1% — 1$9,799,091,505
|. Percentage to Total FWH Assets
(including Modco) 100.00 %) — % — %] — %] — %] — %] 100.00 %)
1 2
% of Liability to Total Liabilities
Amount *
y.  Recognized Obligation to Return Collateral Asset (General Account) $ — — %
aa. Recognized Obligation for Modco assets (General Account) $ 9,734,538,219 374 %
cc. Recognized Obligation FWH (excluding Modco) assets (General Account) $ — — %

* y+aa+cc=Column 1 divided by Liability Page, Line 26 (Column 1)

(5) The Company had no assets held as collateral or under modified coinsurance ("Modco") or funds withheld
reinsurance ("FWH") agreements that have been pledged for another purpose specific to the insurance reporting
entity (not for the benefit of the reinsurer) at September 30, 2026.

M. - N.

None
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued
O.-Q.
No significant changes
R. Reporting Entity’s Share of Cash Pool by Asset Type
The Company did not have a share in any cash pools as of September 30, 2026.
S.

None

Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Investment Income

No significant changes

Derivative Instruments

No significant changes

Income Taxes

No significant changes

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
See Note #13 D. for dividends paid by the Company during 2026.

During the nine months ended September 30, 2026, the Company paid contributions to its wholly-owned subsidiary, lllinois
General Investment Corp. Il, as follows:

(1) On February 9, 2026, the Company paid a contribution of $2,000,000 in cash.

No other significant changes

Debt
A. None
B. Federal Home Loan Bank (“FHLB”) Agreements
(1) Federal Home Loan Bank of Chicago (“FHLBC”)

The Company is a member of the FHLBC. As a member of the FHLBC, the Company has the ability to borrow on
a collateralized basis from FHLBC. The Company uses these advances, which take the form of insurance
contracts structured as funding agreements, to earn incremental income in an investment spread strategy. As of
September 30, 2026, the borrowing capacity under this agreement was $2,750,000,000, as determined by
authorization of the Company’s board of directors. The Company is required to hold certain minimum amounts of
FHLBC common stock as a condition of membership in the FHLBC, and additional amounts based on the amount
of the borrowings.

All FHLB activity is included in the Company’s General Account.
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Debt, continued

(2) FHLB Capital Stock

a. Aggregate Totals

To1tal Ger?eral Sepgrate
2+3 Account Accounts
Current Year
(@) Membership Stock - Class A $ — — 3 _
(b) Membership Stock - Class B 4,944,200 4,944,200 —
(c) Additional Activity Stock 105,295,250 105,295,250 _
(d) Excess Stock 387,500 387,500 —
(e) Aggregate Total (a+b+c+d) $ 110,626,950 $ 110,626,950 $ —
(f)  Actual or Estimated Borrowing Capacity
as Determined by the Insurer 2,750,000,000 XXXXXXX XXXXXXX
Prior Year-end
(a) Membership Stock - Class A $ — 3 — 3 —
(b) Membership Stock - Class B 3,859,300 3,859,300 —
(c) Additional Activity Stock 77,517,650 77,517,650 —
(d)  Excess Stock 3,375,000 3,375,000 —
(e) Aggregate Total (a+b+c+d) $ 84,751,950 $ 84,751,950 —
() Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 2,000,000,000 XXXXXXX XXXXXXX

b. Membership Stock eligible and not eligible for redemption as of September 30, 2026 is as follows:

1 2 3 4 5 6
Not Eligible 6 Months
Membership Current Year for Less Than 6 to Less Than 1 to Less than
Stock Total (2+3+4+5+6) Redemption Months 1 Year 3 Years 3to 5 Years
1. ClassA  $ — $ — — — $ — $ —
2. Class B 4,944,200 4,944,200 — — — —
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Carrying Aggregate Total
Fair Value Value Borrowings

Eligible for Redemption

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

Current Year General Account Total
Collateral Pledged

$ 2,889,612,756

2,889,612,756

Current Year Separate Accounts Total
Collateral Pledged

Prior Year-end Total General and Separate

Accounts Total Collateral Pledged 2,399,264,146

b.  Maximum Amount Pledged During Reporting Period

Fair Value

$ 3,164,327,195

3,164,327,195

2,504,881,249

2

Carrying
Value

$

2,541,710,000

2,541,710,000

1,891,710,000

Amount Borrowed at

Time of Maximum
Collateral

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

Current Year General Account Maximum
Collateral Pledged

$ 2,889,612,756

2,889,612,756

Current Year Separate Accounts Maximum
Collateral Pledged

Prior Year-end Total General and Separate

Accounts Maximum Collateral Pledged 2,399,264,146

7.5

$ 3,164,327,195

3,164,327,195

2,504,881,249

$

2,541,710,000

2,541,710,000

1,891,710,000



STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

11. Debt, continued

(4) Borrowing from FHLB

a. Amount as of the Reporting Date

To1ta| Ger?eral Sepgrate Funding Agreements
2+3 Account Account Reserves Established
1. Current Year
(a) Debt $ — — 3 — XXX
(b) Funding Agreements 2,541,710,000 2,541,710,000 — 2,550,397,083
(c) Other — — — XXX
(d) Aggregate Total (atb+c) $  2,541,710,000 2,541,710,000 $ — 3 2,550,397,083
2. Prior Year-end
(a) Debt $ — — % — XXX
(b) Funding Agreements 1,891,710,000 1,891,710,000 — 1,898,738,420
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $  1,891,710,000 1,891,710,000 $ — 3 1,898,738,420
b.  Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — 3 — % —
2. Funding Agreements 2,541,710,000 2,541,710,000 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3) $ 2541,710,000 $ 2,541,710,000 $ —

c. FHLB - Prepayment Obligations

Does the Company have prepayment obligations
under the following arrangements (YES/NO)?

1. Debt N/A
2. Funding Agreements YES
3. Other N/A

At the option of the Company, prepayment of the FHLB borrowings may be made, subject to any prepayment fees.

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

A. Defined Benefit Plan

The Company has a noncontributory unfunded deferred compensation plan for qualifying members of its career agency
force. Benefits are based on years of service and career earnings. Effective July 1, 2016, the plan was amended to: (i)
freeze participation in the plan; (ii) freeze benefits accrued under the plan as of June 30, 2016; and (iii) add a limited
cashout feature. A summary of the components of net periodic benefit cost for the nine months ended September 30,
2026 and the year ended December 31, 2025 are as follows:

Pension Benefits

2026 2025
(4) Components of net periodic benefit cost

a. Service cost $ — $ —
b Interest cost 4,640,908 6,485,651
c. Expected return on plan assets — —
d Amortization of unrecognized transition

obligation or transition asset — —
e. Amount of recognized gains and losses — —
f. Amount of prior service cost recognized — —
g. Amount of gain or loss recognized due to a

settlement or curtailment — —
h. Total net periodic benefit cost $ 4,640,908 $ 6,485,651

During the nine months ended September 30, 2026, the discount rate used to determine the projected benefit obligation
increased from 5.25% to 6.25% resulting in a gain of $10.0 million that was recognized as an increase to surplus.

No other significant changes.
B.-1.

No significant changes.
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13.

14.

15.

16.

17.

18.

19.

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
A.-C.
No significant changes

D. During the nine months ended September 30, 2026, the Company paid distributions to its sole shareholder, Conseco
Life Insurance Company of Texas, as follows:

(1) On June 29, 2026, the Company paid an extraordinary distribution of $11,840,000 in cash from earned surplus.

(2) On March 31, 2026, the Company paid an extraordinary distribution of $30,000,000 in cash from gross paid in and
contributed surplus.

E.-M.

No significant changes

Liabilities, Contingencies and Assessments

No significant changes

Leases

No significant changes

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

No significant changes

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

A. None

B. None

C. There were no securities with NAIC designation 3 or below, or unrated securities, sold during the nine months ended
September 30, 2026 and reacquired within 30 days of the sale date.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

None

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

None
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NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements

A. Assets and Liabilities Measured and Reported at Fair Value

1

@)

©)

4)

Fair Value Measurements at September 30, 2026

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

Net Asset
Value
Description Level 1 Level 2 Level 3 (NAV) Total

Assets at fair value:
Bonds

SVO identified funds $146,797,698 $ — 3 — — $ 146,797,698

Issuer credit obligations — — 2,159,668 — 2,159,668
Preferred stock

Industrial and miscellaneous perpetual — 29,132,401 — — 29,132,401

SVO identified funds 19,838,000 — — — 19,838,000
Common stock

Industrial and miscellaneous — 131,771,635 64,822,049 86,267,112 282,860,796
Cash equivalents

All other money market mutual funds 198,039,554 — — — 198,039,554
Other invested assets

Non-bond debt securities — 14,479,671 156,184 — 14,635,855
Derivative assets

Options — 268,418,278 — — 268,418,278
Total Assets at fair value $364,675,252 $ 443,801,985 $67,137,901 $86,267,112 $ 961,882,250
Total Liabilities at fair value $ — $ — 3 — % —  $ —
Current Quarter 2026 Progression of Fair Value Measurements in Level 3

Total gains | Total gains
Transfers Transfers |and (losses)|and (losses)
Balance at into out of Level | included in | included in Balance at
6/30/2026 Level 3 3 Net Income Surplus |Purchases| Sales 9/30/2026

Bonds - Issuer
credit obligations |$ 2,294,719 | $ —1$ — 1% —|$ (135,051)|$ —1|$ —1|$ 2,159,668
Common stock
(Industrial and
miscellaneous) 65,340,950 — — — (518,901) — — 64,822,049
Other invested
assets (Non-
bond debt
securities) 322,219 — (157,561) 6,796 (11,909) — (3,361),
Total $67,957,888 | $ —|$ (157,561)|$ 6,796 |$ (665,861)$ —|$ (3,361)|$ 67,137,901

Transfers out of Level 3 during the third quarter of 2026 are the result of non-bond debt securities being
reported at cost that were previously recorded at fair value. The Company's policy is to recognize transfers into
or out of Level 3 as of the beginning of the reporting period.

The Company'’s financial assets measured and reported at fair value have been classified, for disclosure
purposes, based on a hierarchy defined by authoritative guidance. The degree of judgment utilized in measuring
the fair value of financial instruments is largely dependent on the level to which pricing is based on observable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs
reflect our view of market assumptions in the absence of observable market information. Financial instruments
with readily available active quoted prices would be considered to have fair values based on the highest level of
observable inputs, and little judgment would be utilized in measuring fair value. Financial instruments that rarely
trade would often have fair value based on a lower level of observable inputs, and more judgment would be
utilized in measuring fair value.

Valuation Hierarchy

There is a three-level hierarchy for valuing assets or liabilities at fair value based on whether inputs are
observable or unobservable.

 Level 1 —includes assets and liabilities valued using inputs that are unadjusted quoted prices in active markets

for identical assets or liabilities. Our Level 1 assets primarily include cash and cash equivalents and exchange
traded securities.
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements, continued

®)

* Level 2 - includes assets and liabilities valued using inputs that are quoted prices for similar assets in an
active market, quoted prices for identical or similar assets in a market that is not active, observable inputs, or
observable inputs that can be corroborated by market data. Level 2 assets and liabilities include those financial
instruments that are valued by independent pricing services using models or other valuation methodologies.
These models consider various inputs such as credit rating, maturity, corporate credit spreads, reported trades
and other inputs that are observable or derived from observable information in the marketplace or are supported
by transactions executed in the marketplace. Financial assets in this category primarily include: certain publicly
registered and privately placed corporate fixed maturity securities; certain government or agency securities;
certain mortgage and asset-backed securities; certain equity securities; and derivatives such as call options.
Financial liabilities in this category include FHLB advances.

* Level 3 - includes assets and liabilities valued using unobservable inputs that are used in model-based
valuations that contain management assumptions. Level 3 assets and liabilities include those financial
instruments whose fair value is estimated based on broker-dealer quotes, pricing services or internally
developed models or methodologies utilizing significant inputs not based on, or corroborated by, readily
available market information. Financial assets in this category include certain corporate securities, certain
structured securities, mortgage loans, policy loans and other less liquid securities. Financial liabilities in this
category include certain deposit-type contract liabilities and funding agreements since their values include
significant unobservable inputs, including actuarial assumptions.

At each reporting date, we classify assets and liabilities into the three input levels based on the lowest level of
input that is significant to the measurement of fair value for each asset and liability reported at fair value. This
classification is impacted by a number of factors, including the type of financial instrument, whether the financial
instrument is new to the market and not yet established, the characteristics specific to the transaction and
overall market conditions. Our assessment of the significance of a particular input to the fair value measurement
and the ultimate classification of each asset and liability requires judgment and is subject to change from period
to period based on the observability of the valuation inputs.

As of September 30, 2026, the reported fair value of the Company’s investment in a Level 3 issuer credit
obligation bond was $2,159,668. The Company measured the fair value of this investment based on expected
recovery.

As of September 30, 2026, the reported fair value of the Company’s investment in Level 2 industrial and
miscellaneous preferred stock was $29,132,401. The Company measured the fair value of these investments
using inputs that are quoted prices for similar assets in an active market; quoted prices for identical or similar
assets in a market that is not active; observable inputs; or observable inputs that can be corroborated by market
data.

As of September 30, 2026, the reported fair value of the Company’s investment in Level 2 common stock
included $110,626,950 of FHLBC common stock. The stock may only be issued, redeemed, and repurchased
by the FHLBC at a price equal to its par value.

As of September 30, 2026, the reported fair value of the Company’s investment in other Level 2 industrial and
miscellaneous common stock was $21,144,685. The Company measured the fair value of these investments
using inputs that are quoted prices for similar assets in an active market; quoted prices for identical or similar
assets in a market that is not active; observable inputs; or observable inputs that can be corroborated by market
data.

As of September 30, 2026, the reported fair value of the Company’s investment in Level 3 industrial and
miscellaneous common stock included a holding valued at $1,042,302. The Company measured the fair value
of this investment at cost as a reasonable approximation of fair value.

As of September 30, 2026, the reported fair value of the Company’s investment in Level 3 industrial and
miscellaneous common stock included a holding valued at $63,779,747. The Company measured the fair value
of this investment by benchmarking it to comparable securities.

As of September 30, 2026, the reported fair value of the Company’s investment in Level 2 non-bond debt
securities was $14,479,671. The Company measured the fair value of these investments using inputs that are
quoted prices for similar assets in an active market; quoted prices for identical or similar assets in a market that
is not active; observable inputs; or observable inputs that can be corroborated by market data.

As of September 30, 2026, the reported value of the Company's investment in Level 3 non-bond debt securities
was $156,184. The Company measured the fair value of these investments based on broker-dealer quotes,
pricing services or internally developed models or methodologies utilizing significant inputs not based on, or
corroborated by, readily available market information.

As of September 30, 2026, the reported fair value of the Company’s investment in Level 2 options was
$268,418,278. The Company measured the fair value of options based on the consideration of several inputs
including closing exchange or over-the-counter market price quotations; time value and volatility factors
underlying options; market interest rates; and non-performance risk.

Fair value information on derivative assets is disclosed in items 1-4 above.
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements, continued

B.-C.

As of September 30, 2026, the aggregate fair value of all financial instruments and the level within the fair value
hierarchy in which the fair value measurements in their entirety fall were as follows:

Type of

Financial Aggregate Admitted Net Asset

Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV)
Issuer credit obligations $10,457,179,653 $12,234,555,197 $ 146,797,698 $ 9,913,101,065 $ 397,280,890 $ —
Asset-backed securities 7,491,519,269  7,828,448,955 — 7,423,135,218 68,384,051 —
Preferred stock 154,252,062 151,263,394 19,838,000 82,395,779 52,018,283 —
Common stock 282,860,795 282,860,795 — 131,771,635 64,822,049 86,267,112
Mortgage loans 1,576,514,774  1,721,626,551 — — 1,576,514,774 —
Cash 581,288,689 581,288,689 581,288,689 — — —
Cash equivalents 198,039,554 198,039,554 198,039,554 — — —
Short-term investments 31,543,188 31,543,188 — 31,543,188 — —
Contract loans 97,388,765 97,352,958 — — 97,388,765 —
Derivatives 268,418,278 268,418,278 — 268,418,278 — —
Non-bond debt securities 14,799,632 14,792,291 — 14,479,671 319,961 —
Surplus debentures 175,246,626 237,618,913 — 175,246,626 — —
Capital notes 30,051,722 31,530,475 — 30,051,722 — —
Residual tranches 130,307,541 98,867,788 — — 4,072,055 126,235,486
Company-owned life insurance 440,789,827 440,789,827 — 440,789,827 — —
Total Assets $21,930,200,375 $24,218,996,853 $ 945,963,941 $ 18,510,933,009 $2,260,800,828 $212,502,598
Deposit-type contracts $ 70,301,374 $ 68,578,623 $ — 3 — $ 70,301,374 $ —
Funding agreement-backed notes 3,689,678,228 3,689,678,228 — — 3,689,678,228 —
FHLBC advances 2,5651,091,436  2,550,397,083 — 2,551,091,436 — —
Total Liabilities $ 6,311,071,038 $ 6,308,653,934 $ — $ 2,551,091,436 $3,759,979,602 $ —

D. None

E. Investments measured and reported using the NAV practical expedient include $86,267,112 of common stock
investments that are valued based on our ownership share of the equity of the investee, as reported to the Company
by the investee. While redemption rights vary by fund, these investments are generally redeemable through periodic
repurchase or tender offer programs, subject to fund-specific limits and conditions. The Company does not have

plans to sell these assets at an amount less than fair value. These Investments are generally expected to be
liquidated within a 15-year timeframe.

21. Other ltems

A.-B.

None

C. Other Disclosures
The Company has a funding agreement-backed note ("FABN") program pursuant to which it may issue funding
agreements to a Delaware statutory trust organized in series (the "Trust") to generate spread-based earnings. Under
current authorizations, the maximum aggregate principal amount of funding agreements permitted to be outstanding
at any one time under the FABN program is $4 billion. The Company issued funding agreements each to a series of
the Trust in a principal amount of $300 million in June 2026 and $350 million and $400 million in September and
December 2025, respectively. During January 2025, a $400 million funding agreement was repaid at maturity. The
aggregate principal amount of funding agreements outstanding at September 30, 2026 was $3.7 billion. The funding
agreements are reported on Page 3, Line 3 Liability for deposit-type contracts.

D.-J.

No significant changes

22. Events Subsequent
Subsequent events have been evaluated up to the issue date of these financial statements, November 12, 2026.

Effective October 1, 2026, the Medicare Supplement business assumed by the Company from Colonial Penn Life
Insurance Company, an affiliate, under a coinsurance agreement was recaptured.

No other material subsequent events have occurred which would require an adjustment or disclosure.
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28.
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33.

34.

35.

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Reinsurance

No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.-D.

None

E. During the first nine months of 2026, the Company had no written premium subject to the risk sharing provisions of
the Affordable Care Act.

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2025 were $631,725,538. As of September 30, 2026, $187,264,661 has been paid for

incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior

years are now $411,433,507 as a result of revised estimates of unpaid losses and loss adjustment expenses. Therefore,

there has been a $33,027,370 favorable prior year development from December 31, 2025 to September 30, 2026. This

development is generally the result of ongoing analysis of recent loss development trends. As additional information

becomes known on individual claims experience, the original estimates are adjusted accordingly.

The Company had no significant changes in methodologies and assumptions used in calculating the liability for unpaid

losses and loss adjustment expenses.

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables

None

Participating Policies

No significant changes

Premium Deficiency Reserves

No significant changes

Reserves for Life Contracts and Annuity Contracts

No significant changes

Analysis of Annuity Actuarial Reserves and Deposit-Type Liabilities by Withdrawal Characteristics

No significant changes

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant changes

Premium and Annuity Considerations Deferred and Uncollected

No significant changes

Separate Accounts

None
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

36. Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[ECT0ToTa (1aTe T =T (14T PSSRSO

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

If the response to 3.2 is yes, provide a brief description of those changes.
Colonial Penn Life Insurance Company redomesticated from Pennsylvania to Indiana in August 2026. .............ccoieriiiiiiiiieieeeeeeeees

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

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

Yes [ X ]

Yes [ X ]

Yes [ X] No[ ]

0001224608

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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

12/31/2023

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

07/22/2025

By what department or departments?
TINOIS ..ttt e et et e e E e e R e R e R e e R e £ R e R £ SR e SR £ SR e R SR e R £ R e e R e AR AR £ R SR e R e e Re e R e e Re R e eR e eR e e R e e R e eR e e R e R e e e e e eee e enas

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........cuiiiiiieeieee ettt ettt e te et e e s te e st e e st e eseeeseeeseeeseesseesseesseenseesseeseeeseenseeseeseenseenseenseensens Yes

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

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

If yes, give full information:

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

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

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

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

1 No[ ]

1 No[ ]

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

1 2 3 4 5
Affiliate Name Location (City, State)

SEC

BANKERS LIFE ADVISORY SERVICES, INC
BANKERS LIFE SECURITIES, INC. ......
40186 ADVISORS, INC. ...cccovovvcrcnnes

... |CHICAGO, IL .
. |CHICAGO, IL .
CARMEL, IN

N/ATX ]

N/ATX ]
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

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

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

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is yes, provide information related to amendment(s).

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

FINANCIAL

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

INVESTMENT

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ ]

No [ X ]

Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... 138,896,268
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...............cooii i Yes [ X] No [ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock ... .. 23,507,493 $. .. 23,507,493
Common Stock .1,506,864,754 $. 1,557,021,396
Short-Term Investments $.
Mortgage Loans on Real Estate .... 3.
All Other .. 23,200,070 3.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... ....1,553,572,317 5.
Total Investment in Parent included in Lines 13.21 to 13.26 above 23,507,493 $.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee LTRSS

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

8.1
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16.5
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1

Name of Custodian(s)

2
Custodian

Address

BNY Mellon Trust Company of Illinois
Federal Home Loan Bank of Chicago
The Northern Trust Company

2 N. LaSalle Street, Suite 1020, Chicago, IL 60602
433 W Van Buren St, Chicago, IL 60607
50 South LaSalle Street, Chicago, IL 60603

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

1
Name(s)

2
Location(s)

Complete

3
Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeee.
If yes, give full information relating thereto:

Yes [ ]

1

Old Custodian

2
New Custodian

Date of Change

3

4
Reason

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

1
Name of Firm

or Individual

2

Affiliation

" "...handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccoo i Yes [
16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?................ccccoiiiiiiice Yes [

No [ ]

No [ X]

I No[X] NAT

I No[ X1 NAT

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
107740

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........

8.2

Yes [ X ]

Yes [ X ]

No [

No [

]

]

]

]



STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were derived from the credit rating assigned by an NAIC CRP in its legal
capacity as a NRSRO which is shown on a current private letter rating, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

8.3



STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,721,626,551
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,721,626,551

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,721,626,551

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 81.567 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.352 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 26.310 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

Outstanding
Date Lien Amount

Total s
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

94 above)

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 1,906,4% |........... 4,100,564 |............ 1,741,606 |o.vovvveeieiicines e 7,748,664 |.....coovevvinne
2. AIBSKA .ot AK e L o 45,599 |00205,270 | 7,387 [ e 298,256
3. Arizona ..... . AZ .29,293,482 |..
4. Arkansas .. .. AR ... 17,154,997 |..
5. California .. CA .. 102,320,483 |..
6. Colorado ...... .. CO .26,379,629 |..
7. Connecticut .. . CT .42,000,904 |..
8. Delaware ............. .. DE ..9,227,327 |..
9. District of Columbia . . DC ...1,334,521 |..
10. Florida .. .. FL .. 262,112,888 |..
11.  Georgia .. GA ....45,140,331 |..
12.  Hawaii .. . HI .. 7,028,270 |..
13. Idaho .... . ID ..9,635,784 |..
14.  lllinois ... LIl .57,445,563 |..... 1,494,960,000
15.  Indiana . . IN ....95,960,427 |..
16. lowa ..... LA .. 131,628,436 |..
17. Kansas . .. KS ....47,957,009 |..
18, KENUCKY ...oveiiiceeieee e KY Joeoe b . 6,488,117 |..........30,198,885 |........... 5,273,682 [....coooiiiiiiiiis [ 41,960,685
19, LOUISIANA ..veveieeeeeeieciieie e LA |l [ 2,406,866 |...............364,615 |............ 1,995,101 | [ 4,766,582
20. Maine ....... .27,136,864 |..
21.  Maryland . . .26, . .38,538,605 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA , 103 [ 31,963, 602 42,931,828
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 19,465,957 |.......... 74,714,042 | 11,927,272 | o 106,107,270
24. Minnesota . .. MN 7,559,270 |. ..25,781,671 |. ....40,028,870 |..
25. Mississippi .. MS 2,118,413 |. ... 1,540,773 |. .. 5,583,471 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b e 11,208,553 |.......... 38,848,500 |.......... 14,708,713 [...ocoiiiiieiies [ 64,765,766
27, MONEANA ..o MT | b 911,880 | 6,036,629 |............2,161,923 [ o 9,110,432
28. Nebraska .. ..13,077,063 |. .23,776,082 |..
29. Nevada ........ . .5, 141,372 |. .. 8,787,630 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L [ 2,039,440 ... 17,232,996 |........... 5,106,786 |..ooovvveireireiinns e 24,379,222 |..ccoovvune 183,000
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b [ 12,403,187 ... 24,675,055 |.......... 16,344,639 ..o [ 53,422,881 |........... 1,018,114
32. New Mexico . NM ....870,809 |. ...315,263 |. ...1,741,599 |..
33. New York ..... NY 1,037,266 |. ....83,844 | .. 2,062,286 |..
34. North Carolina .. NC .. 12,713,713 |. LT7,172,945 | .. 105,256,723 |..
35. North Dakota ..ND ....460,760 |. . 2,041,498 ..3,828,743 |..
36.  OhiO ... .. OH ... 12,731,949 |. 47,546,991 .70,966,941 |..
37. Oklahoma . .. OK ... 2,184,767 |. 8,748,768 14,961,124 |..
38. Oregon ......... .. OR .... 4,103,054 |. 24,563,844 ....34,000,194 |..
39. Pennsylvania ... . PA ...21,984,408 |. 83,835,581 .. 127,229,286 |..
40. Rhode Island .... . RI 3,538,826 |. 30,566,280 ....36,568, 149 |..
41.  South Carolina . SC 8,416,139 |. 27,290,413 .40,895,787 |..
42.  South Dakota ... .. SD ....961,327 |. 4,233,678 .10,606,719 |..
43. Tennessee ... .. TN 7,572,798 |. 30,631,3% .45,326,804 |..
44. Texas ....... X ...20,457,402 |. 62,464,653 .. 104,363,087 |..
45.  Utah ..... . uUT 1,141,696 |. 1,077,844 .. 3,567,545 |..
46. Vermont . VT 11,149,845 |. ...6,157,242 |. ...9,503,517 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 11,023,933 |.......... 46,946,965 |.......... 10,229,372 |....covieiiciieiins o 68,200,269
48.  Washington .........ccccereeieeneeneeeeceeeene WA oo b e 6,066,938 |.......... 35,610,262 |.......... 13,730,427 |..coovreiieiicinns e 55,407,627
49.  West Virginia 5,607,408 |. ..32,925,339 |. ... 4,288,102 |.. .42,820,850 |..
50. Wisconsin .... .9,501,673 |. ..36,027,249 |. 8,190,793 |.. .53,719,714 |..
51, WYOMING .ceeeeeeeieeieeieeieeieeeeseeseeseeneene. WY b fonnnn.230,268 ............. 3,357,820 ... 611,922 |.coveiiiiciien o 4,200,009
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. . OT
59.  Subtotal ......ccceviiiiiiiiiiii e XXX 369,826,179 .00 1,451,115,323 |......... 398,479,450 |.......cooeiiiiiinn ... 2,219,420,952 |..... 1,798,421,063
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ceeeeeeeereeereeeneens forsees XXX oo | 8,344 .o [ [ e 8,344 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions...............ccc..foeeee. XXX .18,869,784 |..
94.  Aggregate or other amounts not allocable by state..|....... XXX..... O Y
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX .370,081,742 |..... ,102, ETTTRRURURRUR RO 2,238,299,081
96.  Plus reinsurance assumed..........occoeeeereeneeneeneeneenes |oeees XXKuwooo e [, 216,231,348 oo [ 216,231,348
97  Totals (all bUSINESS)......cccvverreieiiieriieenreeeseee s o XXX .370,081,742 |..... 1,451,115,323 |........ 633,333,364 |.....ocoovveireinnns [ 2,454,530,428
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 10,377,793 |..... 1,350,429,224 |.......... 93,520,939 [...ooveviviiieiieins o 1,454,327,956 |......coovvvvvniiiiiins
99. Totals (all business) less reinsurance ceded 359,703,949 100,686,099 539,812,425 1,000,202,473 1,798,421,063
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvnrccceneireeeeeeendferee XXX .25,776 |. 11,725 |.. ... 37,501 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 25,776 11,725 37,501
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.
5. N - None of the above - Not allowed to write business in the state............. ....... 6
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

PART 1 - ORGANIZATIONAL CHART

CNO Financial
Group, Inc.

FEIN #75-3108137 DE

Design Benefit
Plans, Inc.

FEIN #36-3496297 IL

40|86 Advisors, Inc.

FEIN #22-2403791 DE

CDOC, Inc.

FEIN #51-0406066 DE

Optavise Insurance
Agency, LLC (2)

FEIN #41-4858921 IN

CNO Bermuda Re, Ltd.

FEIN #98-1733208 BMU

Washington National
Insurance Company (1)
NAIC #70319
FEIN #36-1933760 IN

40|86 Mortgage
Capital, Inc.

FEIN #51-0331205 DE

Conseco Life Insurance
Company of Texas
NAIC #11804
FEIN #81-0626335 TX

Bankers Life Advisory
Services, Inc.

FEIN #47-1590388 IN

Bankers Life
Securities, Inc.

FEIN #47-1481527 IN

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374 IN

Optavise, LLC (3)

FEIN #02-0677999 DE

Performance Matters
Associates, Inc.

FEIN #75-2113604 IN

American Life and
Casualty Marketing
Division Co.
FEIN #42-1351112 1A

Business Credit
Administration Corp.

FEIN #82-1511404 IN

NOTES:
Companies are 100% owned unless otherwise noted.
The following non-insurance investment entities are reported as affiliated:

(1)

(2)
(3)
(4)

CreekSource LLC, Class A, Ownership interests: Bankers Life and Casualty Company 75%; Washington National Insurance Company 25%
Optavise Insurance Agency, LLC was formed in March of 2026.

Indiana General
Investment Corp.

FEIN #38-4050689 DE

Colonial Penn Life
Insurance Company (4)
NAIC #62065
FEIN #23-1628836 IN

Bankers Conseco Life
Insurance Company
NAIC #68560
FEIN #11-2857098 NY

Bankers Life and
Casualty Company (1)
NAIC #61263
FEIN #36-0770740 IL

Bankers Life Agency, Inc.

FEIN #36-4036794 IL

Indiana General
Investment Trust

FEIN #82-6734899 DE

C.P. Real Estate
Services Corp.

FEIN #13-5405610 NJ

lllinois General
Investment Corp.

FEIN #37-1872060 DE

lllinois General
Investment Corp. Il

FEIN #92-0331670 DE

Green Bay Trail
Investment Corp.

FEIN #99-3502780 DE

Optavise, LLC dissolved its subsidiary, Benetek Corporation, in August of 2026.
Colonial Penn Life Insurance Company redomiciled to Indiana effective August 31, 2026.

lllinois General
Investment Trust

FEIN #82-6734872 DE

llinois General
Investment Trust I

FEIN #92-6075387 DE

Green Bay Trail
Investment Trust

FEIN #99-6652364 DE

CNO Management
Services Company

FEIN #74-1499663 X

1% |89A1% [5:9%

FEIN #35-1965822 IN
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0233 ...|CNO Financial Group, Inc. ....| 11-2857098 .. Bankers Conseco Life Insurance Company ....... . .| Conseco Life Insurance Company of Texas ... |Ownership .100.000 ...|CNO Financial Group, Inc. ...
0233 ...|CNO Financial Group, Inc. ....|36-0770740 .. Bankers Life and Casualty Company ... Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |23-1628836 .. Colonial Penn Life Insurance Company ..| Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, Inc. ... |81-0626335 .. Conseco Life Insurance Company of Texas .|cDoc, Inc. ... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, .. | 36-1933760 .. Washington National Insurance Company . CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
..| AA-3191555 .. CNO Bermuda Re, Ltd. ....ooveeennnnnnn. .{eooc, Inc. ... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ....NO..
38-4050689 Indiana General Investment Corp. . [Washington National Insurance Company Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ...YES.
82-6734899 Indiana General Investment Trust .. .| Indiana General Investment Corp. .... . | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
13-5405610 C.P. Real Estate Services Corp. ... .|Colonial Penn Life Insurance Company ....... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .. No..
37-1872060 Illinois General Investment Corp. .|Bankers Life and Casualty Company .. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ...YES.
82-6734872 Illinois General Investment Trust Illinois General Investment Corp. . | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .NO..
92-0331670 Illinois General Investment Corp. Il Bankers Life and Casualty Company .. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ..YES.
92-6075387 Illinois General Investment Trust |l I1linois General Investment Corp. | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .
99-3502780 Green Bay Trail Investment Corp. Bankers Life and Casualty Company .. | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ..YES...
..| 99-6652364 .. . ... |Green Bay Trail Investment Trust .| Green Bay Trail Investment Corp . | Ownership.. .100.000 ...|CNO Financial Group, Inc.
75-3108137 .. 0001224608 .. [New York Stock Exchange . |CNO Financial Group, Inc. .............. Publicly held
51-0406066 .. CDOC, InC. weveveeeeeeeens CNO Financial Group, Inc. .......... . | Ownership .100.000 ...|CNO Financial Group,
..|22-2403791 .. 40(86 Advisors, Inc. .. . |CNO Financial Group, Inc. . Ownership.. ..}.100.000 ...|CNO Financial Group,
36-3496297 .. Design Benefit Plans, Inc. . CNO Financial Group, Inc. .......... . | Ownership .100.000 ...|CNO Financial Group,
75-2113604 .. Performance Matters Associates, Inc. ... cboc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
..|82-1511404 .. Business Credit Administration Corp. .|CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group,
51-0331205 .. 40186 Mortgage Capital, Inc. ............. cDoc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
36-4036794 .. Bankers Life Agency, InC. .ooovvvvveveviiiieiennns . CDOC, Inc. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|CNO Financial Group,
American Life & Casualty Marketing Division
42-1351112 .. |-V NIA....... CDoC, Inc. ... Ownership .100.000 ...|CNO Financial Group,
47-1590388 .. oo [ N s NIA....... Doc, Inc. ... Ounership .100.000 ...|CNO Financial Group,
47-1481527 .. Bankers Life Securities, Inc. ....cooeeeeeeennns INco] e NIA....... CDOC, Inc. ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|CNO Financial Group,
Bankers Life Securities General Agency, Inc.
LUK L O O R N CDOC, Inc. ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|CNO Financial Group,
02-0677999 .. Optavise, LLC cboc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
..| 41-4858921 .. Optavise Insurance Agency, LLC . ...NIA.......|CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group,
74-1499663 .. CNO Management Services Company ... T s NIA....... cDoc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
35-1965822 .. CNO Services, LLC ... cDoc, Ownership ..89.100 ....|CNO Financial Group,
..| 35-1965822 .. CNO Services, LLC . |CNO Financial Group, Inc. . . | Ownership.. ..9.900 .... |CNO Financial Group,
35-1965822 .. CNO Services, LLC ... CNO Management Services Company . | Ownership ..1.000 .... |CNO Financial Group,
35-1989489 .. Conseco Marketing, L.L.C. ........ IN....[...... NIA....... CNO Services, LLC . | Ownership ..90.000 ....|CNO Financial Group,
..| 35-1989489 .. Conseco Marketing, L.L.C. .. ...NIA....... | CNO Financial Group, Inc. .... Ownership.. ..9.000 .... |CNO Financial Group,
35-1989489 .. Conseco Marketing, L.L.C. ........ INocs] e NIA....... CNO Management Services Company . | Ownership ..1.000 .... |CNO Financial Group,
Asterisk Explanation
0100 ..oovveennes CNO Financial Group, Inc. is the Ultimate Controlling Entity of the HOlIAING COMPANY GIOUD. ..c.ecitiiitiiiiitiiiiitieitt ettt ettt sh bttt et e at e e ae e te e e aeesh e e b e e b oo ab e e e st e as e eas e oa e e o4 e e oa e e st e a8t e 4 b€ eas e eas e e ae e ee e e ob e e bt e s e oo b e oo s e ea s e ee s e ea e e b e e oh e e s oo s e e ab e ea s e ea s e ea s e ee e e ea e e b e e b e e ab e e ab e e et e ea s e ee s e ea e e eh e e b e e b e e st e eab e easeea s e ebeeebeenbeenb e e b e eneeaneeas




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation
None
None
None
None

None

Bar Code:

6 1 2 6 3 2 0 2 6 4 9 0 0
6 1 2 6 3 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 1 2 6 3 2 0 2 6 4 4 5 0 0 03
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 1 2 6 3 2 0 2 6 4 4 7 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 1 2 6 3 2 0 2 6 4 4 8 0 0 0 0 3

o
—

0 3
0 3

o
—

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Liability for deferred compensation obligation ... [t (14,547,633)|......cocev. (4,547,633)
2597. Summary of remaining write-ins for Line 25 from overflow page (14,547,633) (4,547,633)
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEITANEOUS TNCOME ... e s e e e eeeeeeeee e eeeeeeeee |oeeeeee e 2,196 | 2,516 | 3,843
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 2,196 2,516 3,843
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,604,600,839 |............ 1,310,311,599
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...399, 145,000
2.2 Additional investment made after acquisition .... 474,401
3. Capitalized deferred interest and other 453,789
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,721,626,551 1,604,600,839
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 835,402,987 691,731,275
2. Cost of acquired:
2.1 Actual cost at time of acquisition 40,013,137 152,496,532
2.2 Additional investment made after acquisition .... 92,656,949 116,468,118
3. Capitalized deferred interest and other
4. Accrual of discount 120,386 204,583
5. Unrealized valuation increase/(decrease) 25,903,232 ... 17,136,339
6. Total gain (loss) on disposals ... (1,011,924) ... (5,129,284)
7. Deduct amounts received on disposals . 61,796,756 ...125,470,834
8. Deduct amortization of premium, depreciation and proportional amortization . 168,611 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 15,000, 366
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 916,119,033
12.  Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiiee ettt e b e et e e s e e st e s e e se e b e enbeeseeesseenseeneesseenseenaeeseanne [saeeseeteateeteessenseenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 916,119,033 835,401,328
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ...........ccocueveveiieeeueieieiieeeeeeissssesesessssans [roceeeenas 21,006,283,677 |.......... 19,330,280, 247
2. Cost of bonds and stocks acquired 7,915,471,723 |............ 5,702,142,170
3. Accrual of discount 29,646,791 |................. 39,906,861
4. Unrealized valuation increase/(decrease) 39,659,612 ....52,148,718
5. Total gain (loss) on disposals ..(28,516,111)|... ...(48,805,004)
6. Deduct consideration for bonds and stocks disposed of 6,895,183,624 |............ 4,052,578,572
7. Deduct amortization of premium 14,416,548 .... 17,569,706
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,204,245
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ... 22,054, 149,765
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 22,054,149,765 21,006,283,677
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 5,101,966, 164 |............... 644,084,464 |................ 372,745,552 |.....cocoene. 17,299,136 |........... 5,176,158,790 |............ 5,101,966,164 |............ 5,390,604,213 |............ 5,823,850,451
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 5,986,861,157 |............... 745,377,787 | 571,835,291 |...cocrennn (38,614,708)|............ 5,613,581,491 |......... 5,986,861,157 |........... 6,121,788,944 |........... 5,047,477,515
B NAIC B () et bbbttt et [ e 433,322,326 |................ 27,822,619 ..o 21,377,557 |...ooovenneee (23,950,639)|..cccvvnenne 410,622,217 |...cocvveeeee 433,322,326 |...ooceeennnn 415,816,749 |................ 438,389,710
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 293,747,960 |................. 15,044,051 |..cocceveneee 16,940,663 |................. 27,855,788 |....ccevvvnne 239,786,570 |.........c...... 293,747,960 |................ 319,707,136 |......ocvnve 244,323,050
5. NAIC5 (a)... IO PR 16,016,820 |.......cocvrvveeneee 53,647 | 260,527 .o 211,735 | 16,144,076 |................ 16,016,820 |................. 16,021,675 |..coovoeeneee 16,177,103
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 2,294,719 (135,051) 4,031,326 2,294,719 2,159,668 2,329,718
7. Total ICO 11,834,209, 147 1,432,382,568 983,159,590 (17,333,739) 11,460,324,471 11,834,209, 147 12,266,098,385 11,572,547,547
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 6,466,607,457 530,729,116 635,904,530 28,947,237 |............ 6,600,272,642 |............ 6,466,607,457 |............ 6,390,379,280 |............ 6,266,682,400
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,222,076,581 |.............. 105,928,268 |................ 46,761,445 |............... (11,358,388)|............ 1,137,719,217 |........... 1,222,076,581 |............ 1,269,885,015 |............ 1,106,945,584
TO0. NAIC 3 bbbt b bbb bbbt b bbb [seenere s 149,888,590 |......cccovevneee 1,454,130 | 2,775,648 |......ccocvee. 2,577,026 |........coc..... 160,988,331 |.....coec... 149,888,590 |............... 151,144,098 |................ 158,993,211
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 17,228,380 |...covoeieciciine 24,227 | 204,783 |.eeeeeririiieienne (7,263)].cecveeneee 17,492,271 |, 17,228,380 |....ocoveeeeee 17,040,562 |..........c.c... 28,093,624
12, NAIC 5 oottt ettt ettt s b b s sttt see s h bR R et s A AR R R R et s s s b e bt ese et et et esesesesenen [eeenenesernnenen st nns [eenneneese st en e sesnens[oeresaea et nn [eesninen st en s [eeseene et enens [ereennen s [oeeeee s [oeeeineee e 1,985,258
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ]
14.  Total ABS 7,855,801,008 638,135,741 685,646,406 20,158,612 7,916,472,462 7,855,801,008 7,828,448,955 7,562,700,077
PREFERRED STOCK
T8, INAIC T bbbttt bbb bbbttt b et b et ebs [seen et 7,500,000 |reeceeeeeeecirieirinineenns freeerereneese e [ e 7,500,000 |ececveriennee 7,500,000 |ececveriennee 7,500,000 |ececveriennee 7,500,000
1B, INAIC 2 ettt bbbt e bt b et b b £ bRt h et h etk etk et b et b et bt ettt ettt e etanas [rereee e 116,196,177 [oeeieicicieices [, 1,892,000 |...covvcennee (1,632,906)|................ 105,347,072 |..cocovenneeee. 116,196,177 |, 112,671,271 | 157,507,758
17. 31,238,031 |- oo neeeies [ (145,908)|........co....... 24,242,056 |................. 31,238,031 [ 31,092,123 | 24,248,093
= T N [ O O O O P AP PPOP KPP OPP PR
T, INAIC 5 oottt ettt ettt ettt et ettt et ae et st et st et h et h et b et et et et e At et eae et es e et ese et etetesensesensesenseseseases [rereeeeieee et et e ettt saetrtes[oertetnteit sttt st en et e enerenns [ereeteieeeetenete st et steennete [rretnte e sttt eieenseens [oeeeereeeren st seensreesnees|raeteeteie sttt ene oot etet ettt erene [oete ettt
20.
21, Total Preferred STOCK ..o 154,934,208 1,892,000 (1,778,814) 137,089, 128 154,934,208 151,263,394 189,255,851
22. Total ICO, ABS & Preferred Stock 19,844,944,362 2,070,518,309 1,670,697,996 1,046,059 19,513,886,061 19,844,944,362 20,245,810,734 19,324,503,475
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ e 13,368,773 : NAIC2 $ coveveveene 18,174,415 ; NAIC3 $ covveeeeeeeeeeen NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 31,543,188 XXX 31,521,567 1,686 15,555
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 25,533,540 |.coooriirne 2,176,881
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 51,131,338 |..coeee 26,470,112
3. ACCTUAN OF GISCOUNL ....veeeieceeteeeeeiicaeteee et eseseeseee e eseseeeee e eseseseeeee e eseseseeee e e e sesee e e 2 aeseseeeeee 2 aeseseseees s e snsesesessansesesesessnnsnsnseen [essnacicesesnannicans 178,375 | 121,356
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 1,744 | 4,026
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 45,271,276 | 3,211,793
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieeeie et etceee ettt ettt s eae e st e s et b esese s s es et e sesesesesess s st st esesesesessssasesssssasesesesssnas |oeseesesssssenenenenaes 30,535 | 27,041
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 31,543,188 | 25,533,540
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 31,543, 188 25,533,540
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PrIOT YEA) .........c.cvvurueuiiiiiriiereeiseiesesesesessssssese st sssssese st ssssese s st sssssesesesessnsnseses seseeesesssnses 320,893,278
Cost paid/(consideration receiVed) ON AATITIONS ............ccccviiviueuiiiiiiitetetei st eees ettt es sttt es et b st seses b et et st sese bbbt sssesesebeses s snsesebesessssnsesebesessnsnsnsese thebesesnsssees 157,454,574
Unrealized Valuation iNCTEASE/(UECTEASE) ............cucveueueueiieeeeieieteisesesese st sssesese s sss s sesesesssssseses et st sssesese s s sseses et s s s ssses et s ssnses et s ssnsssesesessnsnsese otstiesesssnsnes (63,773,457)
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINGALION FECOGNIZEM ..........cveveviiiieieiteteiet ettt esete et st sttt ss st sss b e bt et se et b e b s s se s s bbb s e ses e b et st eesesebebes s ssnse s et sessnnseseses febesaencasees 159,556,821
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 305,712,938
440 7251 o PP PP PP PPOS

Adjustment to the book/adjusted carrying value of hedged item

Total foreign exchange change in book/adjuSted CAITYING VAIUE .........c..oiiiiiiiiiiiee ettt ettt e e et et et et e tee eabesssaseasearessesenarearnsre e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) .......ccceiriiirivireriiiiiiieeteieieeeiete et sse ettt be s ssssse s snnse | esteesesasnees 268,418,278

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEAr (LINE B, PriOT YEAT).......cutiuiiii ittt rteestee sttt ettt eateeae e saeesbeesbe e bt e b e e bt ea bt easesaeesheesheesaeeabes Saeessaeessesssesaessaeesaeeaneenes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MinUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt nes eesbeeabe e are e e e sa s e s seess eessesssassaessreesaeesressbesareaas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
o S T Yor fo Lo B TR OFo (070 T T T o4 To T = PP RN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum .........quw......... g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ......tiiiiiiiiii ittt ree s e esee e e s e s s e e sb e e s b e e s b e e beas Sebeebeaassaaesshesshe e she e sbeesbe Semoeaeeaeeae e e e saae e e e eaae e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeessearesassassaessaaesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitiiitieitieste et res shee e e s e s s e e b e s b e s b e s ae s shesbeaaeanssassre s sae s e sres

10y o) =TI (I Lo o o T UL I L= P TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/adjusted carrying value at end of current period (LINES 1H2+3.3-4.3-5.1-5.2) ...ttt ettt ettt bt e et sae e sheeshe e abeesbe Saeesaaeeseesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt ettt e et ea e et e e85 e et e s s s st s s s et st s et s et s nes eebessiesnias 268,418,278

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.ccooiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s s s st esesessss s s s sesesesesennsnenenenennninenenee s 268,418,278

Part D, SECHON 1, COIUMN B ........iuiiieiieeiieeieeeee ettt s e s s s s s o2 s e e s s 2 s e e s e 2 e e e s e s e s s e s e s s s s e s es s s e s s s s ns et nsesanas erebessiesnias 268,418,278

L= IS T=Ted (o] o N TR O o] [V oo AN

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees
Fair Value Check

268,418,278
(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

Part A, Section 1, Column 16

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ettt es st s et es et eass s s s sesesesesnsnnnsssseneseneninenenes e 268,418,278
Part D, SECHON 1, COIUMN O ...ttt eaeae et e s st e s s s asasee s e s s s ssaeseses s nssassess s sssssssesssssassssssamsasanansnns | sesesassssesesns 268,418,278
[ T D IS T=Tor (1o N TR 71 [FT 1 4o O SO PR PPN

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

[ g RS- T (o T Tt I ©7 1 104§V 12 PPN
[ g = IS T= T (o T Ty I ©7 o1 104y Vo 12O PP PPN
L= g IS T=Yer o] o e TR @] [N 4T e PPN

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 112,628,997 |.....cconnee 222,878,197
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,260,140,913 |............ 1,883,982,119
3. ACCTUAN OF GISCOUML ...ttt caet ettt ese s e e ee e esesesee e e e eseseseeeee e eseaeseeee 22 seseseeeeee e s eseeeeee e s seseseses e e snsnsesesasssnsnsesesasnans [oesesssssnasssasssssnnasicannnnns [ooesnacieasesesnnanaceeees 378
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON AISPOSAIS .......ceuiiiiiiiieiiiitiei ettt ettt ettt e eae e s ae e st e bt e beeaeeeaeeeaeeeaeeeseeeseeseenseenseanseenseeneeeneesneenneenneenneannens |osessiessnsisssiaesiaessaesiaeans [oaessesseseesaeesaeesae e s
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,174,730,356 |........... 1,994,231,697
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 198,039,554 |................ 112,628,997
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 198,039,554 112,628,997
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
ALPHARETTA .07/17/2026 .. 10,127,000 |... .. 18,123,217

.09/01/2026 .. 25,000,000 |...

BOSTON ... .07/01/2026 .. 18,000,000 |... .
PORTLAND . 09/04/2026 .. 10,200,000 |... .. 19,610,016
KIRKLAND ... .09/01/2026 .. 16,000,000 |... .. 33,804,709
.. | VANCOUVER .. . 09/25/2026 .. 10,325,000 |... .. 17,929,617
WD1002 .ovvveeniiiiiiiiiei i BOCA RATON 11/22/2021 evvveees Jvvennnniiiinnnnncinnnns 1690 | 28,429,998
0599999. Mortgages in good standing - commercial mortgages-all other 89,652,000 858,527 227,981,943
0899999. Total mortgages in good standing 89,652,000 858,527 227,981,943

1699999. Total - restructured mortgages

2499999. Total - mortgages with overdue interest over 90 days

3299999. Total - mortgages in the process of foreclosure

227,981,943

3399999 - Totals 89,652,000 858,527
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1867 .. .12/01/2020 .. . 08/06/2026 3,605,000 |. 3,605,000 |. .3,605,000
1858 .. .04/14/2021 .. .07/02/2026 . 20,000,000 |. K . 20,000,000 |........ 20,000,000
1870 .. . 11/23/2021 ... 08/06/2026 .....|.......... 3,400,000 |.... .. F PR N 3,400,000 |. .3,400,000 |... .
WD1008 ....ovvvveiiiiiiiiiiiiiiieees PHILADELPHIA ...oooviiiiiiiiiiiiiiii 05/25/2023 .....|...... 09/11/2026 .....|......... 29,903,789 [...uvvvunniniiiiiiinn fooeeeiiiiiiiiiis vy foeiiiiien, 514,103 | 514,103 |..ovveeeiiiiiiiiiiees fonnneens 30,417,892 ......... 30,037,892 ..o i, (380,000)........... (380,000
0199999. Mortgages closed by repayment 56,908,789 514,103 514,103 57,422,892 57,042,892 (380,000) (380,000
135021 .. L0 RN ) SR AOPPRRR N 07/01/2004 ....98,475|....
CHARLOTTE ...evvviiiieeecivnineeeccvniinns Jevvneneneeennen NOeeens e [l 12/11/2007 ....95,744 |....
BLOOMINGTON ..o e N o [ 09/28/2007 ...66,131 ...
SPOKANE ...oevviiieeeccvinneeeceniiees Jevvnenneeeeee Wi o e e 06/19/2012 ... 106,004 |...
CONCORD ..o feveeiviieeieeeen Chiiiiiiiiiiiis e i e 11/07/2013 ...265,244 |...
VERONA ... 10/23/2013
JACKSONVILLE .. 10/27/2014
05/28/2014
PASADENA .. 11/03/2014
MADISON ... .06/22/2014 .. 130,723
PLEASANT HILL . 11/24/2014 .. 194,857
LUTHERVILLE-TIMONIUM ... 12/12/2014
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
MILWAUKEE 01/28/2015 .. 149,590 |.... ...149,5%0 |. ...149,590 |...
LOS ANGELES ... 08/26/2015 LL3R,7TT . LL8,7TT |
CERRITOS ... 10/15/2015 ...49,553 |.... ...49,553 |.
CAMARILLO .10/29/2015 ..

COCKEYSVILLE
MEQUON ...
HOUSTON ...
GAITHERSBURG ..

BALTIMORE ...
BALT IMORE
CHULA VISTA ...
DENVER ...

COLUMBIA .
MELVILLE .
ARVADA .
MESA ...
SKOKIE .
BRONX ...
EVANSVILLE ..

MERIDIAN ...
GREENFIELD ..
CHATTANOOGA .

HACIENDA HEIGHTS
HIGHLANDS RANCH .
MADISON ...
TUCSON ...
DORAVILLE ...
SPOKANE VALLEY ..

GREENIOOD VILLAGE ...
KENNESAW .
PASADENA
TRACY ..
MCLEAN .
MONROE .
ROCKVILLE
JESSUP
MILWAUKEE ...
HOLLADAY ...
TEHACHAPI ...
LOUISVILLE ..
WENTZVILLE ..
RIVERTON ...

MURRAY CITY
SAN RAMON ...

.12/10/2015 ..
.12/15/2016 .. R . . K . 147,797
02/28/2017 314 ... v | o | , E ... 176,314 |...
02/07/2017 .. 100,954 |.... U I .. 100,954 |. ... 100,954 |...
09/07/2017
12/21/2017
06/07/2018
06/07/2018
05/01/2018
06/19/2018
....03/29/2018 ..
... 07/31/2018 ..
...02/26/2019 ..
08/08/2018
10/04/2018
01/15/2019
01/15/2019
01/15/2019
09/06/2019
02/26/2020
10/31/2019
1172172019 ..
.01/08/2020 ..
.12/19/2019 ..
.03/04/2020 ..
.02/27/2020 ..
e 04/14/2020
JUUT RO R 05/19/2021
R IR TU R 12/15/2021
JUR RPN R 09/01/2021

e e 07/21/2021
10/06/2021
.12/08/2021 ..
.01/13/2022 ..
1171772021 ..
.02/17/2022 ..
.03/21/2022 ..
04/14/2022

e 08/01/2022
09/06/2022
06/23/2022
10/11/2022
12/01/2022
11/15/2022
11/15/2022
11/16/2022 ..
09/01/2023

Wi.
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
HUNTINGTON STATION 08/11/2023 ... 106,970 |...
LAS VEGAS 08/03/2023 .. 132,508 |...
WEST JORDAN 09/01/2023
WEST VALLEY CITY .09/01/2023 ..
HAYWARD ... .12/01/2023 ..
JACKSONVILLE .12/13/2023 ..
LOS ANGELES ... 04/18/2024
MASSAPEQUA PARK .......evvvveeenennnnnnnnnns feovevvvnnnnneneee Wi s s s 06/06/2024
LOS ANGELES .....covvunivririinnnenrcvvnnnns fevvnennneeennnn CAices o e e 08/15/2024
MILPITAS e feeveeeviieeeeee Cheiiiiis s s [ 08/15/2024
) R 1| P AU R 10/03/2024
TAYLORSVILLE ..oevvvvvvvevieeeeieinininnnnns fevvvvvvvnnveneene Ui s s e 10/03/2024
...................... 11/06/2024
10/03/2024
OLD BRIDGE .02/28/2025 ..
TUCSON . .07/31/2025 ..
SAN DIEGO 11/13/2025 ..
OCEANSIDE ... 11/13/2025
WENTZVILLE .. 12/04/2025
COLUMBUS ... 04/29/2026
BELTSVILLE, ... 02/03/2026
FAYETTEVILLE .. 03/25/2026
FULLERTON ..ovvvvviiieeceiiiieeeeevinenns Jevvnneneneeeenens CAiceicins o e e 03/06/2025
Ja R AR /| TN APPSR N 09/12/2025
PR1009 CLEMMONS 08/29/2025
PR1012 .. .. | COLLIERVILLE .12/04/2025 ..
PR1014 .. .. | SADDLE BROOK .. .12/19/2025 ..
PR1017 .. .. | NORTH BRUNSIICK . .06/30/2026 ..
PR1019 .. . | BOSTON . .. 07/01/2026 ..
D1006 . MONTVILLE 08/23/2022
0299999 Mortgages W|th partial repayments 7 631,801 8 196,733 a 196,733
1791 s |GAITHERSBURG ................................................ MD..oovenniiiiiine |oveeeies v foene 02/07/2017 .....|...... 08/25/20%6 .....|......... 13,613,380 |..ovveeeiiiiiiiiiiins foneiiiiiiiiiiiiiiinn foeiiiiiiiiiiiiiiiiins e feeeiiiiiieiiiiiieees [ | 13,613,380 |......... 10,513,306 |..ooveeeiiiiiiiiiinns feunenes (3,100,073)........ (3,100,073
0399999. Mortgages disposed 13,613,380 13,613,380 10,513,306 (3,100,073) (3,100,073
0599999 - Totals 78,153,970 (567)) 514,103 513,536 79,233,005 75,752,932 (3,480,073) (3,480,073




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 7 8 9 10 11 13
3
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 Ares Special Opportunities Fund II1 LP . Los Angeles .. .| ASOF Management |11 LP ....05/15/2026 ... ... 1,430,435 ..0.438
000000-00-0 . ..[Centre Lane Credit Partners 11, LP ..... New York . Centre Lane Credit Partners |11 GP, LLC ..09/19/2022 . . 2,167,985 |.. 4.575
000000-00-0 . ..|Global Credit Opportunities Il Fund A Master Luxembourg . GCO Il Fund A GP S.a r.l. .oeeeenneee ..01/21/2022 . .248,414 |.. 0.683
000000-00-0 Oaktree Opportunities Fund XII, LP .. |Los Angeles .. .|Oaktree Opportunities Fund XI1 GP, LP .. v oo . )....10/11/2024 ... . 2,812,500 -
000000-00-0 ........ SP Technology Payments |, LLC ...ceuuveeeeieinieinieieieiieeeieeeaieeens NEW YOrK wuueeeeieeeeeeeieeeiiaeeiieeennnes SP Technology Payments | GP, LLC ....ocevuuvveuneennaeaiaennns L A1/05/2021 e e L e 938,298 |..eeeneeieeeieeiieeeiiiees feeeiieiieainns 2,269,110
1599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned by the SVO - bonds - unaffiliated 7,597,633
000000-00-0 ........ ASF IX B LP Edinburgh ..{ASF IX GP Limited o |---- 1273072024 ... ....547,687
000000-00-0 ........ ASF IX Infrastructure B LP .. Edinburgh ...[|ASF IX Infrastructure GP Limited .. . )....07/11/2025 ... ..2,229,452
000000-00-0 Blue Oul GP Stakes Il1 US Investors LP . . | Dover .|Blue Oul GP Stakes Associates Il1 LP .. ....10/28/2016 ...
000000-00-0 . CJFTV VT, LR i San Francisco FTV VI GP, LP e, ..03/13/2025 . .832,374 |..
000000-00-0 . ..|General Atlantic Investment Partners 2025, LP New York General Atlantic GP 2025, LLC ..12/02/2025 . ..2,245,272 |..
000000-00-0 . ..|Global Infrastructure Partners V-A/B, LP . New York Global Infrastructure GP V, LP ..08/15/2025 . . 1,196,437 |..
000000-00-0 . ..| Goode Partners Consumer Fund II1, LP ...... New York ... Goode Partners LLC ............... ..12/30/2015 . .. 17,485 |.. 3.384
000000-00-0 . ..[Hami Iton Lane Equity Opportunities Fund VI-A LP .... Conshohocken . Hami I ton Lane Equity Opportunities GP VI LLC . ..06/04/2026 . . 2,957,991 |.. 0.319
000000-00-0 . ..|Hamilton Lane Infrastructure Opportunities Fund Il LP . | Conshohocken . HL Infrastructure Opportunities Fund Il GP LLC . ..12/19/2025 . . 1,598,760 |.. 8.249
000000-00-0 180 Global Infrastructure Fund IV (UST), LP Miami ..[18Q Global Fund IV GP, LLC . |--..09/25/2026 ... 2,120,122 |...
000000-00-0 KKR Global Infrastructure Investors |11 LP . New York .|KKR Associates Infrastructure 11 SCSp ... ....12/03/2018 ...
000000-00-0 . ..|KKR North America Fund XIV SCSp ............. Luxembourg . KKR Associates North America XIV SCSp ... ..06/02/2026 . ..
000000-00-0 . ..| Oaktree Power Opportunities Fund VII, LP . Los Angeles Oaktree Power Opportunities Fund VII GP, LP ... . ..09/18/2025 . . 1,146,557 |.. 0.257
000000-00-0 . ..|Partners Group Secondary VII1 (USD) A, LP New York Partners Group Cayman Management Secondary VIII Limited . ..12/22/2025 . 900,000 |..
000000-00-0 PPC Fund I LP Chicago .. A[PPC Fund GP I1 LP e . |--..04/26/2018 ... 19,155
000000-00-0 Private Equity Co-Investment Partners IV LLC .. New York .[Private Equity Co-Investment Partners IV Advisors LLC ... ....04/22/2025 ... . 1,446,077
000000-00-0 . Sandbox Insurtech Fund 11, LP . Chicago .. Sandbox Insurtech Ventures |I, LLC ..09/30/2022 . .. 54,477 |..
000000-00-0 Silver Lake Partners V, LP Menlo Par .|Silver Lake Technology Associates V, LP ...06/12/2018 ...

Strategic Partners Fund Solutions Associates

000000-00-0 Strategic Partners Infrastructure IV LP .. New York ... .| Infrastructure IV LP ... ....09/24/2025 ... . 1,749,668 ..0.531
000000-00-0 . ..| PG Partners IX, LP Fort Worth . TPG GenPar IX, LP ..11/06/2023 .

000000-00-0 ........ Vintage Infrastructure Partners I LP .. .. |New York ... ..|VF Infra Il Advisors LLC . .|....07/29/2026 ...
000000-00-0 ........ Warburg Pincus Global Growth 14, LP .. . |New York ... .|Warburg Pincus Global Growth 14 GP, LP ... . |....10/17/2023 ...
000000-00-0 ........ Wind Point Partners XI-A, LP ... |Chicago .. . ...09/03/2026 ... 1,626,454 |...
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 4,046,576 17,395,529 XXX
000000-00-0 ......... [Creeksource LLC, CIaSS A w.vevvevreereoreereisiereeseeseisesiessesseenessenes [T R T | [...03/10/2015 .. oo 7o e [ 7,500,000 [oviiiiiiiiiieiiiiies oo feeeeieiiens 75.000
2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 7,500,000 XXX
000000-000 ......... T S T [Rialto Partners HRCP GP, LP .....oveovesesreseeceeseenssenen | R R e [ IR A T X 4.860
2399999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - unaffiliated 1,221,107 XXX
000000-00-0 ........ Antares Lending Solutions Fund LP - Subordinated Note ................ ChiCag0 .vvveeerieeiiie e Antares Lending Solutions Holdings GP LLC ......c.vvvvuneenn 2 02/28/2025 L. feeeee e [ e 201,372 Jooeeeieeiieeeeeeeeees o 2,188,991 [..coeeininennns 5.967
Ares Infrastructure Debt Fund VI (USD U) Rated Notes Feeder LP -
000000-00-0 ........ EQUITY woeeiiiieii e Los Angeles ....cceevveiiiiiiiiieiiiiiienens IDF VI GP LEd coeiieieccccieecc s 00170872026 ... [eveeeee e e [ 701,271 [oeeeeiiiiiiieeciiiieeeeees | 3,897,042 |, 28.962
Blue Owl Asset Income Fund Parallel 345 Feeder LLC - Class C
046518-10-2 ........ Membership Interests New York ... ..|BOA Assets Parallel 345 GP LP . )....02/2172023 ... ....238,700
000000-00-0 ........ CSCP V RNF, LP - Subordinated Notes .. New York ... ..|CSCP V RNF GP, LLC . |---.09/30/2026 ...
000000-00-0 .........|Global Infrastructure Debt Il Issuer LP - LP Interest .... New York ... .|Global Infrastructure Debt Fund Il US GP LLC .... . |--..09/03/2024 ...
45804G-AC-1 .........| Insurance Private Credit IV LLC - Subordinated Notes .. |New York ... .|Goldman Sachs Asset Management, LP .. L |....12/23/2025 ...
62880A-AC-6 ........ NB Specialty Finance Fund Il LP - Subordinated Notes ................ NEWArK vevuvereeierieieie e NB Specialty Finance Associates 11 LP ..coovevunvennnnennns ... 11/26/2024 ...
Oaktree Direct Lending Evergreen Fund Feeder, LP - Limited Partner
000000-00-0 ........ INEErESt e Los ANgeles .oevuveeruveiiiieiiieiiieeieens Oaktree Direct Lending Evergreen Fund GP, LP ............... LW 1/0772025 [ e e 160,563 [oevuneerneeriieerineeniieenis o 6,148,009
Sixth Street Private Asset Based Investment Fund |, LP - Sixth Street Private Asset Based Investment GenPar |, LLC
000000-00-0 ........ Certificates ...ooovviiiiiiiiiiiiiiiiii L R b S RN 1271072024 e s o 121,827 |ooeeiiiiiiiiceiiiieeceei i 2,267,631
Stonepeak Infrastructure Credit Fund 1 Rated Note Feeder LP -
000000-00-0 ........ Issuer LP Interests .iu.iiieeiiieniiieniiiiiiiniiin it siiinecieaeeas New YOrK wuueveveiiiiiiiiniiiiniiiineiiins Stonepeak Credit Associates |1 LP ..ccuoveivniiinniiinnnninnnes ....08/18/2026 ... | eeuiie i | 414,601 e e
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... TPG AG ABC Structured Note I, LP - Limited Partner Interest ...... New YOrk ..o foeeee L) P TPG AG Asset Baset Credit GP |1, LLC .....eevvvvvvvvvninniinns foriins e 1.02/24/2025 ... feveiiin e | [ 182,813 [ [ 745,312 |l 4.087
TPG TBOL Fund VI (Unlevered) Structured Note, LP - Limited Partner
000000-00-0 . Interest New York . ..|TPG Twin Brook Direct Lending Fund VI GP, LLC ... s eeeeeenns]....07/18/2025 ... ... 390,000 5,190,000 |... ... 2.020
5599999. ReS|duaI tranches or interests with underlying assets havmg characterlstlcs of bonds - unaffiliated 1,112,101 2,384,255 29,154,095 XXX
7899999. Total - unaffiliated 5,158,677 28,598,524 244,179,864 XXX
7999999. Total - affiliated 7,500,000 XXX
8099999 - Totals 5,158,677 36,098,524 244,179,864 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
123920-AH-3 ... BVINV 2025-A B5 . ... |Morristown .... oo feeveeennNdooo L | MBS Paydown woee |....01702/2026 ...[....09/28/2026 ...|. ..
123920-AJ-9 ..... BVINV 2025-A B6 . Morristown ... N .| MBS Paydoun ....01/02/2026 ...|....09/28/2026 ...|.

0799999. Debt securities that do not qualify as bonds - debt securities that Iack substantlve credit enhancement - NAIC DeS|gnat|on not aSS|gned by
the SVO - unaffiliated

Global Credit Opportunities Il Fund A Master

000000-00-0 ..... SCSp

8,163 8,163

. | Luxembourg . ...LUX........ | Cash Distribution ... ..01/21/2022 ...|....08/21/2026 ...|. 514,212 |....... 514,212 | [ e .
000000-00-0 ..... SPC Receivables Holdings I, LLC . New York . ... \Y.........[Final Distribution .. ..02/12/2021 ...|....08/26/2026 ...|. .. 1,226,925 |....... 133,333 |... .. (1,093,592)[... (1,093,592)|...
1599999. Interests in joint ventures, partnershlps or limited I|ab|||ty companies (including non-registered private funds) - NAIC DeS|gnat|on not aSS|gned
by the SVO - bonds - unaffiliated 811,181 1,741,137 647,545 (1,093,592)|  (1,093,592)
000000-00-0 ..... ASF IX B LP ... |Edinburgh .. ...GBR........ | Cash Distribution ... ...12/30/2024 ...|....00/30/2026 ...|. A .. U U
000000-00-0 ..... Goode Partners Consumer Fund |11, LP . [New York ... .| Cash Distribution ... ...12/30/2015 ...|....07/01/2026 ...|.
Hami I ton Lane Equity Opportunities Fund VI A
000000-00-0 ..... LP e Conshohocken ..........eeevveeeenns foeeeenes PA..coes Cash Distribution ...06/04/2026 ...|....08/07/2026 ...
000000-00-0 ..... Kayne Private Energy Income Fund, LP ......... Los Angeles .. ....|Cash Distribution ... ...04/01/2016 ...|....09/28/2026 ...|.
000000-00-0 ..... KKR Global Infrastructure Investors Il LP|New York .| Cash Distribution ... ...12/03/2018 ...|....00/29/2026 ...|.
KKR Global Infrastructure Investors V (USD)
000000-00-0 ..... S0P i New YOrk w.oeeeeeeeveennnnnnnnnnnnns |ooeeeens N Cash Distribution ......cccccvvvvvnnnnnnnns ... 11/14/2025 ...|....00/24/2026 ...|........ 287,442 ..o e | Lo foiiiii e | 237,442 |....... 287,442 oo e e |
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 1,167,393 1,470,157 1,470,157
000000-00-0 ..... [Creeksource LLC, C1ass A woveoveereereeenaneennns TWilmington .ooeeeeeeeeeereeee | DE......... JCash Distribution ..oocoeceeeereereereenenns [....03/10/2015 ...]....08/31/2026 ...[.... 4,014,583 [:.ooeoieiores fooeeeeeiniiees [oomeinerneieers [oomeeemeinains foeoeeeorneines Joormoreoreeeane Joee 4,014,583 ... 4,014,583 [oooioieriee fooeeerieiseines Joeeeeneieas foeereeneeeeenns
2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 4,014,583 4,014,583 4,014,583
Bridge Workforce and Affordable Housing Fund
000000-00-0 ..... LR o Sandy ....|Cash Distribution ... ...02/08/2022 ...|....009/04/2026 ...|......... 33,270 R R . o foeennn 33,270 |l
000000-00-0 ..... Invesco Core Real Estate - U.S.A., LP Atlanta .. .|Cash Distribution ...10/02/2014 . .07/23/2026 .. ..158,863 |.. K . K 158,863 |.
000000-00-0 ..... JOM Partners Tempe Arizona Core Fund IV LLC |Phoenix Cash Distribution ... ...12/01/2017 ...]....09/01/2026 ...|. L8183 ...
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
U.S. Real Estate Income and Growth Domestic,
000000-00-0 ..... LP i New York ..ooovvviviiiiinnnniniins Jovvennnns N Cash Distribution ....cooeeviiiiiinnnnnnnns ....04/01/2014 ...|....08/18/2026 ...|........ 279,366 |..ovvvniiiiiinn foonnniiiiiiinnns i fooniiiinn i foniiin o 279,366 |....... 279,366 |....oiiiiiinnns fooveviinniniinn foeenniiiiiiiins o
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 472,311 472,311 472,311
000000-00-0 ..... CrossHarbor Strategic Debt Fund, LP .......... [Boston ... Cash Distribution ... ....10/01/2021 ...]....08/05/2026 ...|..... 2,779,965 o el 2,779,965 |.... 2,779,965 |...
000000-00-0 ..... HRCP Direct Domestic Investors, LP ... .. |Miami .. .| Cash Distribution ....09/13/2024 . .09/30/2026 .. 1,385,532 [.. .. 1,385,532 |.... 1,385,532
000000-00-0 ..... Pear Imark Mezzanine Realty Partners V, LP .. [Chicago .. 5 ... IL.........| Cash Distribution ... veve |....02/08/2021 ...[....09/10/2026 ...|..... 1,166,241 N e . o |-... 1,166,241 |.... 1,166,241 |...
2399999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - unaffiliated 5,331,738 5,331,738 5,331,738
Ares Infrastructure Debt Fund VI (USD U)
000000-00-0 ..... Rated Notes Feeder LP - Equity Los Angeles .. .|Cash Distribution ... ...01/08/2026 ...|....08/11/2026 ...|. U A . o e 34,942 (... 34,942 ).
Blue Owl Asset Income Fund Parallel
04651@-10-2 ..... Feeder LLC - Class C Membership Interests .. [New York ........cccooviiiiieeennnns Cash Distribution ........covvveevnniineneens ....02/21/2023 ...|....08/07/2026 ...|.....e.286,441 |ooeeeniieiiiis oo e e e e [ 286,441 286,440 | e [ e
Global Infrastructure Debt Il Issuer LP - LP
000000-00-0 ..... Interest .. ... [New York ... .|Cash Distribution ... ...09/03/2024 ...|....09/11/2026 ...|.
Golub Capita

000000-00-0 ..... LP - LP Interest Chicago .oooveeeeeeereeiiiieeeeee Joeeeiis L. Cash Distribution .......ccocceeeiiiinnenens ....05/26/2026 ...|....07/29/2026 ... | ..eeiiiiiiiiinn feeeeeiiiieeees feeeeeeiieees e e e e s 36,019 |........ 36,019 [ceeeeeeiiiiiis oo o e
Home Improvement Borrower 2026-1G, LLC -

000000-00-0 ..... Subordinated Loans .........cccoeoeiiuiiiieiniins Grand Cayman ...........cccceeeeen |oerennnne CYM........ Cash Distribution .......ccooeeeiiiiinnenens ....06/05/2026 ...|....08/04/2026 ...|.....cceeiiiiuunr |oerriiininenens feeeeeiiiiiees [ e e e e 4,156 |.......... B186 [ o o e
Insurance Private Credit | LLC Subordinated

458044-AC-8 ..... NOEES e New YOrk .oeeeeeeeeeeeeeeiiiiinees Jerees NY.e Cash Distribution .......ccoceeeiiiiinnnnens ....10/27/2021 ...|....07/21/2026 ...{|......... 43,376 o oo e e [ e e 43,376 |........ 43,376 |.eeeeiieeees [ e e
Insurance Private Credit IV LLC -

458046-AC-1 ..... Subordinated Notes .........ccoeeiiiiiiiininiiins New YOrk .ooeeoeeeeeeeeeiiiiiinees Jerees NY.e Cash Distribution .......ccoceeeiiiiinnnnens ....12/23/2025 ...|....08/04/2026 ...|......... 10,887 o Joeeiieeeeeeis e e oo e e 10,887 |........ 10,887 oo [ e el
NB Specialty Finance Fund II] LP -

62880A-AC-6 ..... Subordinated Notes .........ccccooiiiiininiiiiins Newark ....oeeeeeiecmeeeeeeiiiiees foeeees DE......... Cash Distribution .......ccocceeeiiiinnenens ....11/26/2024 ...|....08/14/2026 ...{|.......... 6,977 [ceeeeeeeiiiis o o e e e [ 6,977 | 6,977 |oeiieeeiiies e oo e
Oaktree Direct Lending Evergreen Fund

000000-00-0 ..... Feeder, LP - Limited Partner Interest ....... Los Angeles ......ooooivcieneennns Joereene CA....eee Cash Distribution .......ccooeeeiiiiinnenens ....11/07/2025 ...|....08/14/2026 ...[|......... 15,092 |oiiiiiiees oo feoeeeeiiiens o e e s 15,092 |........ 15,002 [eeeeeiiiiies o o

000000-00-0 ..... RREF V Debt DD RNF, LP - Equity .............. Miami oo | 3 Cash Distribution .......ccccoevvviinnnnnns ....12/07/2023 ...|....09/30/2026 ...|........ H2,219 [ o fo i e e | 42,219 |....... H2,219 | | | [
TPG TBOL Fund VI (Unlevered) Structured

000000-00-0 ..... Note, LP - Limited Partner Interest .......... New York .ooooovecevverneniiiinnnns |oevinnns N Cash Distribution .......ccccoevvviinnnnnns ....07/18/2025 ...|....07/07/2026 ...|......... 10,222 | oo oo o e e s 10,222 |........ 10,222 [ceveeeiiiiiins o o i
VPC Asset Backed Opportunistic Credit Fund

000000-00-0 ..... I1-R, LP - Equity (Fixed) ... Chicago Cash Distribution ... ...10/01/2025 ...|....08/11/2026 ...|....... 688,081 688,081 |....... 688,081 |...
VPC Asset Backed Oppor tunistic

000000-00-0 ..... I1-R, LP - Equity (Float) ..cccocvviiiinnnnnnns Chicago ...occvvveereiiiiiiiiiiiiiss |oeeienns IL......... Cash Distribution .....cccoceeeeiiiinnnnn..s ....10/01/2025 ...|....08/11/2026 ...|........ 229,361 [ooeeeiiiiiinns oo o i o i |, 229,361 |....... 229,361 |.oocveeeiiiiies |ovviiiiiiieiins | |

5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 2,520,203 2,595,320 2,595,320

7899999. Total - unaffiliated 10,421,601 811,181 811,181 11,618,827 | 10,525,236 (1,093,592)] (1,093,592)

7999999. Total - affiliated 4,014,583 4,014,583 4,014,583

8099999 - Totals

14,436,184 811,181 811,181 15,633,411 | 14,539,819 (1,093,592)] (1,093,592)
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282CRA-1 ......... US TREASURY N/B ... eeessssssissssstseeeeeetstteetestssste ettt esassasssessseseeseesssessssssssssssssssnssnsnnnnnnnns [seeenn 08/13/2026 ..... BOFA SECURITIES INC ...ttt e e e e e e e e e e e e e e e e e e e e e s e eseeeeseeeeeeesses fussssssssssssssssssssssnsssssnsnns |oereeeeieeeeeneeneeeeeenes 125,342 [, 125,000 .
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 125,342 125,000
85704A-AD-9 ......... KUWAIT INTL BOND ... R R 07/23/2026 ..... 00 AP R 1,710,540 [evvveiiiiiiiiiiiiies 1,720,000 |...
857524-AK-8 . .|REPUBLIC OF POLAND . 08/26/2026 STANDARD CHARTERED BANK 2,368,105 |. 2,386,000 |.
000000-00-0 ......... O 0 N PP PPPP RO 07/29/202%6 ..... JP MORGAN SECURITIES LLC .. 3,215,360 [.....cccnnnnnnnnnees 3,200,000 |...
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 7,294,005 7,306,000
432275-A0-8 . |HILLSBOROUGH CNTY FL AVIATION .... ..07/15/2026 ..... |HILLTOP SECURITIES INC ... 8,588,624 [......eevvniniiiinnnne 8,800,000 |...
544313-AS-8 .........|L0OS ANGELES AFFORDABLE HSG CON .. ...09/03/2026 ..... MORGAN STANLEY & 00 LLC ...uuuuuiiiie i fuassssssssssssssssssssssssssnssnens |oereeeereeeeeeeeeeeeees 6,015,000 |...oooveeeiiiiiien 6,015,000 |...
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 14,603,624 14,815,000
20250R-AP-1 ... ENBRIDGE ENERGY PARTNERS .. .. 07/07/2026 ..... LN 0 s O At 9,574,992 |..oovviiiiiiiiiiiiinns 8,260,000 |... 144,550 |2.A FE ..........
785076-AD-4 .........| AES MIS 2 FINANCE ........ .. 07/17/2026 ..... BLACKROCK ........cee.... .. 17,537,727 |. .. 17,537,727 |... 2.0PL ..........
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 27,112,719 25,797,727 XXX
00130H-CM-5 .........| AES CORP/THE U 07/07/2026 ..... BOFA SECURITIES INC 3,114,393 [ooeeeiiiiiiiiiiiiieees 3,071,000 |... 2.CFE ..........
00440K-AH-6 ......... ACCENTURE CAPITAL INC ... 07/21/20%6 ..... JP MORGAN SECURITIES LLC .. 4,979,200 [...evvnnnnnnnnnnnnnnns 5,000,000 |... ...8,833 [1.DFE ..........
00775V-AB-0 AEGON FUNDING CO LLC 07/07/2026 ..... BOFA SECURITIES INC .. .. 12,704,345 |. .. 12,793,000 |... .. 123,082 [2.AFE ..........
008252-AS-7 . ..| AFFILIATED MANAGERS GROU . ..... 07/07/2026 .....[BOFA SECURITIES INC . 93,077 [2.A FE .
00914A-AV-4 . .| SUMISHO AIR LEASE CORP . .. 07/07/2026 .....[BOFA SECURITIES INC .. K 2.
018522-AD-4 ALLETE INC Louuttiiitiitiit i [eeeee 09/30/2026 ..... JP MORGAN SECURITIES LLC .. ....10,000,000 |...
023135-ED-4 AMAZON.COM INC ...ttt [eeea 07/13/2026 T 0 O 1N (SR RO .1 c1c [ N 7,000,000 |...
02352B-AA-3 . .. | AMENTUM HOLDINGS INC . 09/30/2026 . JEFFERIES LLC ....... 3,300,000
02369G-AC-9 . ..| AMER AGCREDIT FLCA/PCA . ......09/02/2026 . PIPER SANDLER & CO . ,000, K 3,000,000 |.
025676-AN-7 . ..| AMERICAN NATIONAL GROUP ..... 07/07/2026 .....[BOFA SECURITIES INC . 12,642,576 |. . 12,431,000 |.
025816-DV-8 . ..| AMERICAN EXPRESS CO .. .. 07/07/2026 .....|BOFA SECURITIES INC . 12,554,506 |. . 12,480,000 |.
026650-HC-8 . ..| AMERICAN HONDA FINANCE . 07/13/2026 .....|BOFA SECURITIES INC .. 4,963,050 5,000,000
03063U-AB-7 . ..| AMERICOLD REALTY OPER PA . 08/19/2026 .....[JP MORGAN SECURITIES LLC 5,008,250 |. 5,000,000 |.
03666H-AK-7 . ..| ANTARES HOLDINGS ......... 09/25/2026 ..... [VARIOUS ........oevvvvvnnnns . 14,883,350 |. .15,000,000 |.
04911A-AB-3 . ..| ATLANTIC UNION BANKSHARE 07/27/2026 .....|STIFEL NICOLAUS & CO INC .. .12,000,000 |. .12,000,000 |.
05320/-AU-6 . .. | AUTONATION INC ......... 09/03/2026 . CITADEL SECURITIES INSTITUT 7,893,490 8,000,000
05369A-AP-6 . ..|AVIATION CAPITAL GROWP . 09/03/2026 . BOFA SECLRITIES INC ........ 4,134,720 |. 4,000,000 |.
05565E-DQ-5 . ..| BMW US CAPITAL LLC ... ......08/12/2026 .....[MIZUHO SECURITIES USA INC . .10,000,300 |. .10,000,000 |.
06051G-MD-8 . ..|BANK OF AMERICA CORP . ..... 07/07/2026 .....|BOFA SECURITIES INC .. .10,782,488 |. .10,760,000 |.
060516-M0-9 . ..|BANK OF AMERICA CORP . .. 07/07/2026 .....[BOFA SECURITIES INC 1,875,754 |. 1,844,000 |.
104674-A*-7 . ..|BRADY CORPORATION .. 08/03/2026 ..... | GOLDMAN SACHS & CO . .. 6,500,000 |. .. 6,500,000 |.
104674-A¢-5 . .| BRADY CORPORATION .. 08/03/2026 .....|GOLDMAN SACHS & CO .... .11,000,000 |. .11,000,000 |.
12513G-BH-1 COW LLC/CDN FINANCE ... [ 09/03/2026 ..... MARKETAXESS CORPORATION ... o erereerrrrerrrerrerrrees [ 2,881,710 | 3,000,000 |...
126117-AU-4 CNA FINANCIAL CORP . 07/07/2026 ..... BOFA SECURITIES INC .. 990,410 |oeeeeeiiiiiii 1,000,000 |...
126650-DM-9 . ..| CVS HEALTH CORP .. ..... 07/07/2026 .....|BOFA SECURITIES INC
126650-DV-9 . .| CVS HEALTH CORP .. .. 07/07/2026 .....[BOFA SECURITIES INC
14040H-CG-8 CAPITAL ONE FINANCIAL CO . 07/07/2026 ..... BOFA SECURITIES INC ... o rrrreererrrrrrrrrrrerees [ 2,270,860 |.ooeeeeeiiiiiiiiiiens 2,614,000 |...
142339-AL-4 L0 S PR RN 07/21/20%6 ..... MORGAN STANLEY & €O LLC ..euuueenii s [oasssssssssssssssssssssssssaasaaaes [eeeeeeeeenaeeeeaeaeens 4,301,850 [...evvnnnnniininnnnnnns 5,000,000 |...
171239-AN-6 . ..|CHUBB INA HOLDINGS LLC . ......09/30/2026 .....|WELLS FARGO SECURITIES LLC
1728R-AA-4 . .| CITADEL SECURITIES GLOBA . .. 07/07/2026 .....[BOFA SECURITIES INC ..
172967-PU-9 L L0 R R 07/07/2026 ..... BOFA SECURITIES INC .. ... 12,497,537 |. .... 12,164,000 |...
172967-QB-0 Lo L0 R RS 08/06/2026 ..... MIZUHO SECURITIES USA INC . .... 10,184,200 |. ....10,000,000 |...
196913-AA-5 . ..| COLUMBIA BANK ... ......09/11/2026 .....|[JP MORGAN SECURITIES LLC .10,000,000 |. .10,000,000 |.
210385-AT-7 . ..| CONSTELLATION EN GEN LLC . .. 07/07/2026 .....[BOFA SECURITIES INC .. ..991,560 1,000,000
210385-AU-4 . ..| CONSTELLATION EN GEN LLC . ......08/24/2026 .....|BOFA SECURITIES INC 5,067,384 5,208,000
233853-BF-6 . ..| DAIMLER TRUCK FINAN NA . ..... 07/07/2026 .....[BOFA SECURITIES INC 5,044,140 4,977,000
24703T-AL-0 . ..|DELL INT LLC / EMC CORP .. 07/07/2026 .....[BOFA SECURITIES INC .. 2,627,049 .. 2,617,000 |.
278058-DX-7 . .| EATON CORP ....evvvveees ......00/30/2026 .....|BARCLAYS CAPITAL INC . 9,460,000 .10,000,000 |.
281020-AW-7 . ..|EDISON INTERNATIONAL . ..... 07/07/2026 .....|BOFA SECURITIES INC .. 1,048,250 1,000,000
300400-AW-8 ..| EVERSOURCE ENERGY ..... 07/07/2026 .....[BOFA SECURITIES INC 4,371,659 4,248,000
302520-AD-3 . ..|FNB CORP ........... .. 07/07/2026 .....[BOFA SECURITIES INC .. 4,977,673 4,930,000
30257X-AD-6 .|FB FINANCIAL CORP .. 09/21/2026 ..... |STIFEL NICOLAUS & CO INC 9,000,000 9,000,000
314352-AE-5 FEDEX FREIGHT HOLDING €O ....vvvsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnsssssssssssnnnnnns [seeens 08/19/2026 ..... MORGAN STANLEY & €0 LLC ....uiuiiiiiiiiiiii s fusassssssssssssssssssnsssssnnsnsnns |oereeeeeeeieeneeannnees 4,832,700 [....cciininnnnnnnns 5,000,000 |...
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314352-AG-0 FEDEX FREIGHT HOLDING CO . 08/24/2026 ..... BOFA SECURITIES INC .. 5,594,515 | 5,874,000 |... ..171,325 |2.C FE
31620M-CD-6 . ..|FIDELITY NATL INFO SERV .. 07/07/2026 BOFA SECURITIES INC .. 9,982,440 |. .10,052,000 |. 2.BFE ..
320817-AD-1 . ..| FIRST MERCHANTS CORP . ......09/24/2026 .....|PIPER SANDLER & CO . .10,000,000 |. .10,000,000 |. 2.BFE ..
36262G-AG-6 . ..| GXO LOGISTICS INC .. .. 07/07/2026 .....|BOFA SECURITIES INC 4,941,629 4,706,000 |. 2.CFE ..
366651-AC-1 . ..| GARTNER INC ....... ......09/03/2026 .....|CITADEL SECURITIES INS 2,957,040 |. .. 3,000,000 |. 2.CFE ..
36962G-X7-4 . ..| GENERAL ELECTRIC CO .. ..... 08/10/2026 .....|MIZUHO SECURITIES USA INC . .. 9,619,700 |. .10,000,000 |. 1.G FE ..
37045X-FK-7 . .| GENERAL MOTORS FINL CO . .. 07/07/2026 .| BOFA SECURITIES INC .. . 12,471,038 |. .12,002,000 |. 2.BFE ..
37940X-AV-4 GLOBAL PAYMENTS INC 09/03/2026 ..... BOFA SECURITIES INC .. 2,960,760 [o.oviiviinnnniininns 3,000,000 |... 2.CFE
37940X-AY-8 GLOBAL PAYMENTS INC 07/07/2026 ..... BOFA SECURITIES INC .. 4,947,806 |..evvuniieeineiins 5,111,000 |... 2.C FE
38141G-D2-7 . ..| GOLDMAN SACHS GROUP INC ..... 07/07/2026 .....|BOFA SECURITIES INC .12,721,528 |. . 12,890,000 |. 1.F FE ..
404119-CV-9 . .[HCA INC ...... .. 07/07/2026 .| BOFA SECURITIES INC .. 1,125,468 |. .. 1,149,000 |. 2.BFE ..
418056-AS-6 AR RN 07/07/2026 ..... BOFA SECURITIES INC .. .. 11,763,333 |. ... 11,264,000 |... 2.BFE
43849R-AR-6 . .. | HONEYWELL AEROSPACE INC ... 09/30/2026 ..... BOFA SECURITIES INC .. 4,617,950 |eeveeniieeiiiies 5,000,000 |... 1.G FE
43849R-AU-9 ......... [HONEYWELL AEROSPACE INC ......08/20/2026 .....|BOFA SECURITIES INC 4,161,292 4,374,000 2.AFE ..
440929-AA-5 . .. | HORSESHOE FUND TRST | ... ..... 07/07/2026 .....|BOFA SECURITIES INC 2,959,653 2,916,000 2.BFE ..
44891A-BT-3 . ..|HYUNDAI CAPITAL AMERICA .. 07/07/2026 .....|BOFA SECURITIES INC 4,953,309 5,164,000 1.G FE ..
44891A-ED-5 . .. |HYUNDAI CAPITAL AMERICA 09/03/2026 . SCOTIA CAPITAL INC . 4,916,950 5,000,000 1.G FE ..
44891A-EQ-6 . ..|HYUNDAT CAPITAL AMERICA ......07/13/2026 .....|BOFA SECURITIES INC 4,947,450 5,000,000 1.G FE ..
458140-CJ-7 . .| INTEL CORP ...cevrreneeeen .. 07/07/2026 .....|BOFA SECURITIES INC .. 1,110,024 1,191,000 2.BFE ..
45865V-AG-5 . .| INTERCONT INENTALEXCHANGE 09/30/2026 .....| SUSQUEHANNA FINANCIAL GROUP LLP 4,755,150 5,000,000 1.G FE ..
45866F-AY-0 . .| INTERCONT INENTALEXCHANGE ......08/20/2026 .....|BOFA SECURITIES INC 3,586,983 |. 4,180,000 |. 1.G FE ..
465685-AR-6 . ..| ITC HOLDINGS CORP ..... ..... 07/07/2026 .....|BOFA SECURITIES INC .. 7,884,770 |. .. 7,855,000 |. 2.BFE ..
46647P-EL-6 . ..| JPMORGAN CHASE & CO .. 07/07/2026 .....|BOFA SECURITIES INC .. . 12,547,942 |. . 12,488,000 |. 1.EFE ..
48128B-AT-8 . ..| JPMORGAN CHASE & CO ......07/15/2026 .....| JP MORGAN SECURITIES LLC .. 8,000,000 |. .. 8,000,000 |. 1.F FE ..
489170-AG-5 . .| KENNAMETAL INC ... .. 07/07/2026 .....|BOFA SECURITIES INC .. . 12,751,624 |. . 12,633,000 |. 2.BFE ..
49177J-AP-7 . ..| KENVUE INC .. ......08/20/2026 .....|BOFA SECURITIES INC 6,579,458 7,574,000 |. 1.F FE ..
49326E-ER-0 . .. | KEYCORP ...... .. 07/07/2026 .....|BOFA SECURITIES INC 3,127,623 .. 3,181,000 |. 2.AFE ..
501550-A0-3 . . | KYNDRYL HOLDINGS INC . 09/25/2026 .....|VARIOUS ............... 9,917,200 .10,000,000 |. 2.CFE ..
501889-AF-6 LKQ CORP ..t e e e et s e e e e e e e e e e e e e e e e e e e e e e e e e e e e nna e e e eennnn e e e eennnnnaaes |eees 07/07/2026 ..... BOFA SECURITIES INC .. 7,964,075 |eeveeeieeinnieees 7,711,000 |... 2.C FE
521070-AJ-4 LAZARD GROUP LLC ... 07/07/2026 ..... BOFA SECURITIES INC .. 7,890,368 |. 7,925,000 |... 2.AFE
52532X-AF-2 . ..|LEIDOS INC ..... ..... 07/07/2026 .....|BOFA SECURITIES INC .. 6,951,153 |. .. 7,086,000 |. 2.BFE ..
526057-CY-8 . .| LENNAR CORP .... .. 07/07/2026 .| BOFA SECURITIES INC 11,722,790 | . 11,591,000 |. 2.BFE ..
552848-AG-8 MGIC INVESTMENT CORP .....eeeeeeneeeeemneeeeeeeennie e e eereene e e eeemnn e e e eemnnneeeeennnnneeeennnnnnaeeeennnnnaes |eennnd 09/03/2026 ..... JANE ST EXECUTION 2,998,860 |. 3,000,000 |... 2.BFE
571748-BS-0 MARSH & MCLENNAN COS INC 08/20/2026 ..... BOFA SECURITIES INC .. . 3,915,000 |... 1.6 FE
579780-AN-7 . .| MCCORMICK & CO ............ ..... 07/07/2026 .....|BOFA SECURITIES INC .. 1,000,000 |. 2.BFE ..
58506D-AA-6 . .| MEDLINE BORROWER/MEDL CO .. .. 07/07/2026 .| BOFA SECURITIES INC .. . 12,351,000 |. 2.CFE ..
58769J-BU-0 MERCEDES-BENZ FIN NA ... e eeeeee e e e et e e e ee e e e e e e e e e e e e e e e ee e e e e e ennnneeeeennnnnneeee |eennad 08/19/2026 ..... RBC CAPITAL MARKETS LLC ... 4,991,550 |. 5,000,000 |... 1.F FE
60871R-AT-7 MOLSON COORS BEVERAGE 08/24/202%6 ..... L0 I =0 11 R RO 6,534,932 |. 6,630,000 |... 2.BFE
61744Y-AK-4 . .| MORGAN STANLEY ... ..... 07/07/2026 .....|BOFA SECURITIES INC . 11,604,376 |. . 11,721,000 |. 1.G FE ..
61747Y-FF-7 . .| MORGAN STANLEY ... ..... 07/07/2026 .....|BOFA SECURITIES INC 1,013,670 1,000,000 1.EFE ..
620076-BN-8 . ..| MOTOROLA SOLUTIONS INC . .. 07/07/2026 .....|BOFA SECURITIES INC 998,300 1,000,000 2.BFE ..
636180-BX-8 . ..|NATIONAL FUEL GAS CO . 08/24/2026 . BOFA SECURITIES INC 3,843,980 3,944,000 2.CFE ..
640695-AA-0 . .| NEPTUNE BIDCO US INC . ......09/30/2026 . BOFA SECURITIES INC .. 2,025,000 |. .. 2,000,000 |. 4BFE ..
67080L-AD-7 . ..|NUVEEN LLC .............. ..... 07/07/2026 .....|BOFA SECURITIES INC . 12,662,049 |. .12,381,000 |. 2.AFE .
680223-AN-4 . ..|OLD REPUBLIC INTL CORP . ..... 07/07/2026 .....|BOFA SECURITIES INC . 12,725,357 | .12,703,000 |. 2.BFE.
693475-0G-8 . ..|PNC FINANCIAL SERVICES . ..... 07/07/2026 .....|BOFA SECURITIES INC .. 2,458,396 |. .. 2,476,000 |. 1.G FE .
693475-CJ-2 ......... |PNC FINANCIAL SERVICES . .. 07/07/2026 .....|BOFA SECURITIES INC .. 10,276,859 |. .10,289,000 |. 1.G FE ..
69932A-AT-2 . .. | PARAMOUNT SKYDANCE CORP 09/30/2026 .....|CITIGROUP GLOBAL MARKETS INC .. 9,983,800 |. .10,000,000 |. 3.C FE
T17214-AA-3 . ..|PFP VITI SUB X, LLC ..... 09/11/2026 GOLDMAN SACHS & €O .... . 13,577,416 |. . 13,577,416 |. 1012
74052B-AD-9 . .. |PREMIER HEALTH PARTNERS 09/03/2026 . BOFA SECURITIES INC 5,000,000 5,000,000 1.G FE
74251V-Al-2 . ..| PRINCIPAL FINANCIAL GRP ......08/24/2026 . BOFA SECURITIES INC 3,379,241 3,483,000 1.G FE ..
743674-BF-9 . ..| PROTECTIVE LIFE CORP . .. 07/07/2026 .....|BOFA SECURITIES INC .. 5,821,651 5,896,000 1.G FE ..
745867-AP-6 . .| PULTEGROUP INC ......... 07/21/2026 .| MARKETAXESS CORPORAT ION 5,318,000 |. 5,000,000 |. 2.AFE ..
759187-JX-6 REGIONS BANKS/BIRMGHU AL .....evvveeniiiiiiiiieieiiiiii et e e senni s s rnaan e s enens [oeees 07/07/2026 ..... BOFA SECURITIES INC ... 12,770,453 |. .. 12,754,000 |... .67,384 [1.G FE
79588T-AF-7 SAMMONS FINANCIAL GROUP ... 07/07/2026 ..... BOFA SECURITIES INC ...eeeeeteieeeeeeee e e e e eeet e e e e e e e e e e e e e e e e emma s e e e e emnnneeeeennnnneeeennnnnnaes [eeeennnnnasreennnnnaaeeeemnnnnanree |reemnnnnneeeemnnnnaneees 4,929,044 |. 4,614,000 |... 2.A FE
80282K-BJ-4 . .| SANTANDER HOLDINGS USA . .. 07/07/2026 .| BOFA SECURITIES INC .. . 12,466,244 |. .12,130,000 |. 2.AFE ..
83577V-AA-8 SOPAIPILLA INVESTOR LLC ...ieeeeuunuseernnnnnnsearnnnnnasarrnnnnnssaennnnnnsaennnnnnsssennnnnnsseeennnnnssseeennnns |oennns 07/27/2026 ..... JP MORGAN SECURITIES LLC .. ..uieeeieuuuneeeennnuuaseeeennnaaseeennnsseasennnsnseeennnnnsasennnnnnssennnnnnnssane [seennnnnssseennnnnnsseennnnnnnseeee Joerennnnsseennnnnnneees 5,000,000 f..oiieiminnnaiiaennes 5,000,000 |... 1.0 FE
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845743-CA-9 SOUTHWESTERN PUBLIC SERV .. 08/20/2026 ..... BOFA SECURITIES INC .. 5,009,984 |eoveuiiiiieiiniees 5,275,000 |... .
866966-AA-2 . ..| SUNBELT RENTALS HOLDINGS ..... 07/08/2026 .....|BOFA SECURITIES INC . 14,863,200 |. . 15,000,000 |.
871607-AB-3 . ..| SYNOPSYS INC ........... .. 07/07/2026 .....|BOFA SECURITIES INC .. 1,002,090 1,000,000
87165B-AX-1 . .| SYNCHRONY FINANCIAL ......09/03/2026 . MORGAN STANLEY & CO LLC 2,994,210 3,000,000
87264A-CII-3 . T-MOBILE USA INC ... ..... 07/07/2026 .....|BOFA SECURITIES INC .. 9,086,011 |. 9,782,000 |.
87264A-DB-8 . ..| T-MOBILE USA INC ... ..... 07/07/2026 .....|BOFA SECURITIES INC .. 2,611,907 |. .. 2,777,000 |.
872652-AB-8 . .| TPG OPERATING GROUP 11 . .. 07/07/2026 .| BOFA SECURITIES INC . 12,502,352 |. .12,851,000 |.
876126-AS-0 ......... TARGA RESOURCES CORP 09/30/2026 ..... BOFA SECURITIES INC .. .... 10,996,979 |. .... 11,562,000 |... .
88563T-AA-8 THREE PILLARS FUNDING 09/22/2026 ..... CITIGROUP GLOBAL MARKETS INC ....eeeeeueeeeeemnnneeeeeennneeeeeemnnaeeeeemnneeeeemnnnnaeeeeennnnaneeennnnnneee |reeennnnnseeeemnnnnneeeennnnnaerees Joemnnnaneeemnnnnnnnees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |... 2.AFi
89236T-PS-8 . ..[TOYOTA MOTOR CREDIT CORP ......07/21/2026 .....|VARIOUS ........ccovunnnns .10,000,000 |. 1.EFE ..
89788M-AQ-5 . .| TRUIST FINANCIAL CORP ... .. 07/07/2026 .| BOFA SECURITIES 1,000,000 |. 1.G FE ..
89788M-AR-3 TRUIST FINANCIAL CORP ..eeviiiiiiieeieeisiie s s cerii e s s e e s e e e e e e snnan e s s eeannanneenens |oeee 07/07/2026 ..... BOFA SECURITIES INC ..evieiiiiiiieiiiiiii e st eni e s eeni s s s e s s s s snnna s s s sennnnnees [oeeennnnnnnesssnnnnnnnssennnnnnees [oerrnnnnnneeennnnnenes 8,907,991 |, 8,759,000 |... 1.6 FE
90353T-AK-6 UBER TECHNOLOGIES INC ... 07/07/2026 ..... BOFA SECURITIES INC ...eeeeeeeieeeeeene e e e e eeeee e e e e eene e e e e eenne e e e e eennas e e e eennnnaeeeennnnnneeeeennnnnses [seeernnnnaneeeennnnaneeeennnnnaeees Jreernnnnnereernnnnnneeeens 992,800 |ooeiiiiiiiiiiiiiinnins 1,000,000 |... 2.AFE
91159H-JF-8 . .. [US BANCORP .............. ..... 07/07/2026 .....|BOFA SECURITIES 1,000,000 1.G FE ..
912909-All-8 . ..|UNITED STATES STEEL CORP .. .. 07/07/2026 .....|BOFA SECURITIES 5,000,000 2.BFE ..
91836L-AB-8 ..| VSP OPTICAL GROUP INC ... ......08/19/2026 .....|BOFA SECURITIES 3,000,000 2.BFE ..
91836L-AC-6 . .| VSP OPTICAL GROUP INC ..... 07/08/2026 .....|BOFA SECURITIES 5,000,000 2.BFE ..
92338C-AD-5 ......... | VERALTO CORP ........... .. 07/07/2026 .....|BOFA SECURITIES INC .. 1,000,000 2.BFE ..
925283-AA-1 ..| VERSANT MEDIA GROUP INC 09/28/2026 . JP MORGAN SECURITIES LLC 4,000,000 3.BFE ..
927804-GZ-1 . .| VIRGINIA ELEC & POWER CO . 09/30/2026 . BARCLAYS CAPITAL INC .... 5,000,000 1.G FE ..
928881-AF-8 ..| VONTIER CORP 07/13/2026 .....|BARCLAYS CAPITAL INC . 5,000,000 2.CFE ..
92892R-AB-4 ..[VYLOR INC . 08/20/2026 .....|MORGAN STANLEY & CO LL 4,000,000 2.AFE ..
92892R-AC-2 ......... | VYLOR INC . ......08/20/2026 .....|MORGAN STANLEY & CO LLC 5,000,000 |. 2.AFE ..
92933B-AQ-7 . .. [WMG ACQUISITION CORP . ..... 07/07/2026 .....|BOFA SECURITIES INC .. .10,043,000 |. 2.CFE ..
92940P-AD-6 .. | WRKCO INC ... ..... 07/07/2026 .....|BOFA SECURITIES INC 9,841,000 |. 2.BFE ..
95000U-4A-8 ..| WELLS FARGO & ..... 07/07/2026 .....|BOFA SECURITIES INC . 12,839,000 |. 1.EFE ..
970648-AP-6 . .| WILLIS NORTH AMERICA INC . ..... 07/07/2026 .....|BOFA SECURITIES INC .. 1,000,000 |. 2.AFE ..
98138H-AH-4 .| WORKDAY INC .......cevvnnns .. 07/07/2026 .| BOFA SECURITIES INC .10,163,000 |. 2.AFE ..
000000-00-0 ......... PARAMOUNT SKYDANCE CORP ...t eeeeeeeee e e eeeee e s e e e emee e e e e enna e e e e emnna e e e eennnneeeeeennnnneeeennnnnnns |eennnd 09/30/2026 ..... BOFA SECURITIES INC ...eeeeeeeieeeeeeee e e e e eeeee e e e e eese e e e e eenn e e e e eennns e e e eennnneeeeennnnnneeeeennnnnses [seeernnnnaneeeemnnnaneeeennnnnanees Joeernnnnnereernnnnnnnes 8,000,000 |oeeviiiiiiiiiniiinnns 3,000,000 |... 3.C FE
U4327B-AB-6 HIKMA FINANCE USA LLC .. 08/26/2026 ..... JP MORGAN SECURITIES LLC .. 810,000 |... 2.BFE
06418G-AY-3 . ..| BANK OF NOVA SCOTIA .. .. 07/07/2026 .....|BOFA SECURITIES INC .. 1.F FE ..
13607Q-3Y-6 . .| CANADIAN IMPERIAL BANK . 09/30/2026 .....[HSBC SECURITIES INC 1.F FE ..
13607Q-WB-4 CANADIAN IMPERTAL BANK ... eeeeeee e e e eeeee e e e e e e e e e e e e e e e e e e e e e e emnnn e e e e e ennaneeeeennnnnns |eeees 07/07/2026 ..... BOFA SECURITIES INC .. 4,971,735 |oeeeeeieieeeee e 5,025,000 |... 1.F FE
56501R-AY-2 LV T o PP RN 09/30/2026 ..... VARIOUS . .... 19,684,350 |. ....20,000,000 ... 1.6 FE
683715-AG-1 . ..| OPEN TEXT CORP ......... VARIOUS . .. 9,981,950 |. .10,000,000 |. 2.CFE ..
78017D-AJ-7 . .| ROYAL BANK OF CANADA . .|MIZUHO SECURITIES USA INC . .20,159,800 |. .20,000,000 |. 1.EFE ..
78017D-AT-5 ROYAL BANK OF CANADA ....eereeeeeeeene e e e e eee e s e e e e e e e e e e e e e e e e nn e e e e e e enn e e e e ennnnneeeennnnnnaes |eeees 07/07/2026 ..... BOFA SECURITIES INC ...eeeeeeeieeeeeeet e e e e eeeee e e e e e e e e e e ens s e e e eennas e e e eennneeeeennnnnneeeennnnnnes [seeernnnnaneeeemnnnnneeeennnnnanees Joeeennnnnnneeennnnnnnee 1,141,782 | 1,150,000 |... 1.EFE
03938L-BM-5 a0 = I PR RN 08/24/202%6 ..... L0 IS =0 1t 1 R RSP o Y 1< 38 i< T EO . 6,180,000 |... 2.BFE
03939A-AC-1 . .| ARCH CAPITAL GROUP LTD . 08/20/2026 .....|BOFA SECURITIES INC .. 6,252,000 1.G FE ..
05401A-BF-7 . ..| AVOLON HOLDINGS FNDG LTD ......08/19/2026 .....|TD SECURITIES USA LLC 5,000,000 2.BFE ..
05571A-AU-9 . .|BPCE SA ..coiiiiiinnans ..... 07/07/2026 .....|BOFA SECURITIES INC .. 4,184,000 |. 2.BFE ..
05971K-AL-3 . ..| BANCO SANTANDER SA . .. 07/07/2026 .....|BOFA SECURITIES INC . 14,000,000 |. 2.AFE ..
06675D-CX-8 . .| BANQUE FED CRED MUTUE 07/15/2026 .....|BOFA SECURITIES INC .. s .10,000,000 |. 1.G FE ..
06738E-CZ-6 . ..| BARCLAYS PLC ... ......09/21/2026 .....|BARCLAYS CAPITAL INC . 2,559,440 2,600,000 2.AFE ..
09659T-2D-2 . .. |BNP PARIBAS .... ..... 07/07/2026 .....|BOFA SECURITIES INC .. 4,721,767 4,635,000 2.AFE ..
225313-AN-7 . ..|CREDIT AGRICOLE SA . .. 07/07/2026 .....|BOFA SECURITIES INC .. 1,049,722 1,114,000 2.AFE
41136T-AB-3 . ..|HANIHA Q CELLS AMERICA . 09/22/2026 . CITIGROUP GLOBAL MARKE .. 2,708,808 |. .. 2,710,000 |. 1012
47110P-AA-0 . ..| JAPAN POST INSURANCE .... ......09/09/2026 . BOFA SECURITIES INC .. .15,000,000 |. . 15,000,000 |. 1.G FE
606822-CS-1 . .. |MITSUBISHI UFJ FIN GRP . .. 07/07/2026 .....|BOFA SECURITIES INC .. .. 4,695,596 |. .. 4,639,000 |. 1.G FE ..
606822-DM-3 . ..|MITSUBISHI UFJ FIN GRP . ......08/12/2026 .....|WELLS FARGO SECURITIES LLC .10,063,700 |. .10,000,000 |. 1.G FE ..
606822-EB-6 . ..|MITSUBISHI UFJ FIN GRP . .. 08/06/2026 .....| VARIOUS . .10,013,600 |. .10,000,000 |. 1.G FE ..
606822-EC-4 . ..|MITSUBISHI UFJ FIN GRP . 07/15/2026 .....| VARIOUS . 8,018,550 8,000,000 1.G FE ..
606822-EH-3 . . |MITSUBISHI UFJ FIN GRP . 09/08/2026 .| MORGAN STANLEY & CO LLC 3,000,000 |. 3,000,000 |. 1.G FE ..
60687Y-BU-2 MIZUHO FINANCIAL GROUP ... 07/07/2026 ..... BOFA SECURITIES INC ...uieiiiiiiieeiiiii e et s s e e s e e sesnaa s e s s ennnansees [oesnnnnnnnsessnnsnnneessnnnnnnneees Jornniinnnnennnnnnnnn 8,137,676 [.oviiviiininiieeens 9,200,000 |... 2.AFE
60687Y-DZ-9 MIZUHO FINANCIAL GROUP ... 08/12/2026 ..... VARIOUS .. 21,366,590 |. ..21,335,000 |... 1.G FE
638602-BU-5 . .| NATIONWIDE BLDG SOCIETY .. 07/06/2026 .| JP MORGAN SECURITIES LLC .. 5,000,000 |. 5,000,000 |. 1.G FE ..
638602-BV-3 NATIONWIDE BLDG SOCIETY ... 07/06/2026 ..... CITIGROUP GLOBAL MARKETS INC ... ieeessuueseermnnunseennnnnnnaseennnnnnsaennnnnnseennnnnnsssennnnnnnssennnnnnnseee |reennnnnssseennnnnnsseeennnnnnseeee Joerennnaseeennnnnnseees 5,000,000 f..oiieiminnnaiiaennes 5,000,000 |... 1.G FE
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75968N-AG-6 RENA | SSANCERE HOLDINGS L 09/30/2026 ..... JP MORGAN SECURITIES LLC ..o [oiiiiiiiiinnnnseneeees [oeeeeeneeennenneennnnn 4,822,150 [, 5,000,000 |... 1.G FE
78009P-EH-0 . ..|NATWEST GROLP PLC ........ ..... 07/07/2026 .....[BOFA SECURITIES INC .. 1.6 FE ..
780153-BV-3 . ..|ROYAL CARIBBEAN CRUISES .. 07/07/2026 .....|BOFA SECURITIES INC .. ,707, K 2.BFE ..
78448T-AQ-5 . ..|SMBC AVIATION CAPITAL FI . 07/13/2026 .....[JP MORGAN SECURITIES LLC 6,998,460 |. 2.AFE ..
86562M-EL-0 . ..[SUMITOMO MITSUI FINL GRP . 08/12/2026 .....[VARIOUS .......eevvvvvunnnne .10,000,000 |. 1.G FE ..
89681L-AC-6 . .| TRITON CONTAINER/TAL INT . 08/19/2026 .....[JP MORGAN SECURITIES LLC 2.CFE ..
000000-00-0 . ..|OP WORLD CRESCENT LTD ... ......08/26/2026 .....|DEUTSCHE BANK AG . 2.BFE ..
000000-00-0 ......... INDOFOOD CBP SUKSES MAKM ......eueeeeiiii e [eaanes 08/25/2026 ... VARIOUS 2.B FE
000000-00-0 ......... TATA CAPITAL LTD e [ 09/01/2026 ..... AUSTRALIA & NEW ZEALAND BANKING GRP LTD .. 2.B FE
Y70750-CB-1 . .|POSCO HOLDINGS INC ... ......00/01/2026 .....|JEFFERIES INTERNATIONAL LIMITED . 2.AFE ..
Y72570-AS-6 RELIANCE INDUSTRIES LTD T T 07/29/202%6 ..... MERRILL LYNCH INTERNAT |ONAL R P 1.G FE .. .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 1,095,654,377 10, 678 258 XXX
00138C-BA-5 .........| COREBRIDGE GLOB FUNDING . R 07/07/2026 ..... BOFA SECURITIES INC .. 1,506,211 |. 3,423 |1.F FE ..
02377T-AA-5 . ..| AMER AIRLINE 26-2A PTT . 07/27/2026 .....|DEUTSCHE BANK SECURITIES INC ..7,000,000 |. 1.6 FE ..
02377T-AB-3 . ..| AMER AIRLINE 26-2B PTT . 07/27/2026 .....|DEUTSCHE BANK SECURITIES INC 3,000,000 2.CFE ..
08953#-AA-4 . ..| APCHIP 5 3/4 10/20/35 ... 09/29/2026 . DIRECT ISSUE ... 3,235,336 1Dz
08953#-BH-8 . ..|BIG SKY FUNDING LLC (PROJECT BIG SKY 09/29/2026 . DIRECT ISSUE ..585,618 |. .585, K 282
42204%-AA-4 . .|HBC REOF REPO SELLER LLC .. ......00/04/2026 . VARIOUS ......... .14 608,528 |. 14 608,528 |. .. [1.DZ
62829D-2G-4 MUTUAL OF OMAHA GLOBAL .... R 07/07/2026 ..... BOFA SECURITIES INC ... foniiiieiierrereerrrrererrrrrrrnees [eerrerreeeee e 8,965,106 |.....ccoeeeeeeeninins 8,991,000 |... . 33,821 [1.E FE ..
62820D-2H-2 ......... | MUTUAL OF OMAHA GLOBAL .... JP MORGAN SECURITIES LLC .. 4,762,950 [...evvnnnnnnnnnninnnns 5,000,000 |... . 49,248 [1.E FE
68162*-AA-9 . ..|OLYMPUS MEMBER LLC . ..|DIRECT ISSLE ... . 12,184,047 |. . 12,184,047 |. 1.GPL ..
68162*-AB-7 . .| OLYMPUS MEMBER LLC ... .| DIRECT ISSUE 1,760,413 |. 1,760,413 |. 2.APL ..
681646-AA-5 OLYMPUS MEMBER HOLDINGS LP .. DIRECT ISSUE ... 141,461 |. 141,461 |... ... [2.BPL
864318-AA-4 .........| SUBROPOINT BIDCO, LP B.75% ..eeevvrrrririiiiiiiiiiiiiiiiiiieeceeececeeeeeceeseseeeseeeseeeeeeeeesseessesessseeesneeees [o000 07/14/2026 ... GOLDMAN SACHS & CO .. 11,381,613 |. .. 11,250,000 |... .21,094 [1.FPL ..........
95054A-2C-6 ......... | WESTERN-SOUTHERN GLOBAL ...... ..| JP MORGAN SECURITIES LLC 1.D FE
000000-00-0 . ..| ACS AVIATION 4 HOLDINGS LIMITED . .. | BLACKROCK ... 1.62Z
000000-00-0 ACS AVIATION 4 HOLDINGS LIMITED ......ovuveuninniiiiiiiiiiiiiiiiiiiiiiisssisiiiiiniissssnnsnnnnnsnnsnssnnnnnnnennees|.....07/13/2026 ... BLACKROCK ... P .. . (1627 ...
0129999999. Subtotal - issuer credit obllgatlons single entity backed obligations (unaﬁlllated) 85,256,005 85,575,744 129,780
46435U-85-3 ......... T ISHARES BROAD USD HIGH YIELD € ..ovvvoseeesseesssesessesnnnesessesessesessosesessesessssensesesessessssesessasens [ 09/21/2026 ..... ['SUSQUEHANNA FINANCIAL GROUP LLP .....iviuvesesesssesssesessesesnesessenessenessssessssesesesensssessssensssesnsne |onssesessesessesesesesenes 0.000 [..ennennnnnnnnnnnnnes 5,026,733 [...ciieiiiiiiiiiiiiiiiiiiiiiees i 4.8 i
0149999999. Subtotal - issuer credit obligations - SVO-identified bond exchange traded funds - fair value 5,026,733
02608A-AA-7 . .| GLOBAL NET LEASE INC . 09/03/2026 ..... BOFA SECURITIES INC ... o rrrreererrrrrrrrrrrerees [ 2,940,000 |. 2.CFE
03027X-CH-1 . ..| AMERICAN TOWER CORP ..... 07/07/2026 .....[BOFA SECURITIES INC 5,870,219 2.AFE ..
04010L-BN-2 . ..| ARES CAPITAL CORP .. ..... 07/07/2026 .....|BOFA SECURITIES INC 9,100,478 2.BFE ..
09261H-BG-1 . ..| BLACKSTONE PRIVATE CRE . ..... 07/07/2026 .....[BOFA SECURITIES INC 2,424,815 2.BFE ..
09261X-AL-6 . ..|BLACKSTONE SECURED LEND ..... 07/07/2026 .....|BOFA SECURITIES INC 8,951,439 2.BFE ..
26884U-AH-2 . ..| EPR PROPERTIES ............ ..... 07/07/2026 .....[BOFA SECURITIES INC 1,453,266 2.CFE ..
38152B-A0-4 . ..| GOLDMAN SACHS PRIVATE CR ..... 07/07/2026 .....|BOFA SECURITIES INC 5,036,496 2.CFE ..
38173M-AF-9 . ..|GOLUB CAPITAL BDC ........ .. 07/07/2026 .....[BOFA SECURITIES INC . 9,091,985 2.BFE ..
78410G-AJ-3 . ..| SBA COMMUNICATIONS CORP 07/14/2026 .....|MORGAN STANLEY & CO LLC 4,954,300 |. ,000, K 2.CFE ..
78410G-AK-0 . ..|SBA COMMUNICATIONS CORP 07/15/2026 .....[VARIOUS ..........evvvnnee 9,911,100 |. .10,000,000 |. 2.CFE ..
820932-AG-7 . ..| SIXTH STREET LENDING PAR . ......09/30/2026 . TRUIST SECURITIES INC 4,880,950 |. 5,000,000 |. 2.CFE ..
862121-AB-6 . ..|STORE CAPITAL LLC .. ..... 07/07/2026 .....[BOFA SECURITIES INC .. . 11,646,652 |. . 11,758,000 |. 2.BFE ..
862123-AB-2 . ..| STORE CAPITAL LLC .. 07/07/2026 .....|BOFA SECURITIES INC .. 1,008,870 |. ..1,000,000 |. 2.BFE ..
92036U-AP-4 .. .| WP CAREY INC ........ 07/15/2026 .....[VARIOUS ......... . 13,562,086 |. . 13,870,000 |. 2.AFE ..
62605%-AA-6 . .| CVC STRUCTURED SOLUTIONS 3, LP ....uiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiisinissnnnnnnnnes|.00...08/28/2026 ... DIRECT ISSUE ... P 2,338,251 |. 2,338,251 |... 1.6 PL .. .
0169999999 Subtotal issuer credit obligations - bonds issued by funds representing operatlng entltles (unaffiliated) 93,170,907 94,335,251 909,834 XXX
038518-AD-4 . ..| APTIVE ENVIRONMENTAL, LLC - REVOLVER U 07/01/2026 GOLUB CAPITAL LLC ..vurriiiiuiiiiiinniiiiiiisiiib bbb bbb ssssans [oasssssssssssssssssssssssssssnnnnns [ereeeeerennnneeeennnnennenns 6,202 |. ... [4.APL ..
05682#-AA-8 . ..|BAIN CAPITAL GSS 2022 (A), L.P. 09/21/2026 . GOLDMAN SACHS & CO . .. 457,089 |. 2.CPL ..
05682#-AB-6 . ..|BAIN CAPITAL GSS 2022 (A), L.P 09/21/2026 . GOLDMAN SACHS & CO . 114,272 3.APL
07331#-AA-9 . ..|BCPE FUEGO BORROWER LP B1 ... 07/20/2026 .....[VARIOUS ..........evvvnnee 3,033,290 1Dz
07331#-AB-7 . ..|BCPE FUEGO BORROVER LP B2 07/20/2026 .....|GOLDMAN SACHS ASSET MANAGEMENT 535,286 3BZ
07587*-AD-8 . ..|BECO HOLDINGS COMPANY INC 07/31/2026 .....[GOLUB CAPITAL LLC . 275,307 3.CPL ..
09228H-AQ-2 . ..| BLACKBIRD MIDCO INC. ....... 09/01/2026 .....| ANTARES CAPITAL .. .. 259,901 4.8 PL
1262M#-AC-1 . .| CR FITNESS HOLDINGS, LLC REVOLVER ......00/28/2026 . GOLUB CAPITAL LLC 29,258 3.AZ
12690K-AA-3 CVC STRUCTURED SOLUTIONS 2, LP ....uuiisiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii s [oeeae 09/03/2026 ..... DIRECT ISSUE 1.GPL ..
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25403#-AZ-9 DILIGENT CORPORATION PIK . o 08/31/2026 ..... CAPITALIZED INTEREST .... 3.CPL
25403#-BB-1 . ..|DILIGENT CORPORATION REVOLVER .... 08/21/2026 .....|GOLUB CAPITAL LLC .. 3.CPL
278876-AA-7 . ..|EVOLUTION CREDIT OPP MASTER FUND Il A . 08/27/2026 .....|DIRECT ISSUE 1EZ
285420-AG-4 . .. | EXAMORKS (ELECTRON) .... 03/19/2026 . B\P ... 4B FE
30034@-AA-3 . ..| EVERLAKE PRIVATE FUND BOI , 09/29/2026 . DIRECT 2.APL ..
30301*-AA-1 . ..|FS CREIT FINANCE MM-1 LLC ............ ......07/22/2026 . DIRECT ISSUE 2.APL ..
46500T-AD-6 . .| 18Q GLOBAL INFRASTRUCTURE CREDIT FUND 11 . ..... 08/17/2026 DIRECT ISSUE 1.GPL ..
47241%-AA-4 JEFFERIES DIRECT LENDING FUND 111 SPE LL .... P 09/22/2026 ... DIRECT ISSUE ... 1.6 PL
47242%-AA-7 JEFFERIES DIRECT LNDING OFFSHORE FND D ..o o 09/22/2026 ... DIRECT ISSUE ... 1.EPL
472454-AA-0 . ..| JEFFERIES DIRECT LENDING FUND II1 SPE LL . 09/22/2026 . DIRECT ISSUE 1.6 PL ..
47249#-AA-6 . .| JEFFERIES DIRECT LENDING FUND |11 D SPE .. ......00/22/2026 . DIRECT ISSUE 1.EPL ..
4724M#-AA-1 JEFFERIES DIRECT LNDING OFFSHORE FND | C .... R R 09/22/2026 ... DIRECT ISSUE ... 1.6 PL
641141-B#-4 NETSMART TECHNOLOGIES INC .cooeeeeiiiieeeeeeeeeee [ 09/30/2026 ..... CAPITALIZED INTEREST . 4.CPL
69462%-AA-4 . ..|PPC-TL SENIOR SECONDARY LOANS SPV, LLC . 09/24/2026 . DIRECT ISSLE ......... 1.6 PL ..
748508-AD-6 . ..|QUICK QUACK CAR WASH HOLDINGS, LLC ... 09/25/2026 . GOLUB CAPITAL LLC 3.BFPL ..
748508-AE-4 . ..|QUICK QUACK CAR WASH HOLDINGS, LLC 07/22/2026 . GOLUB CAPITAL LLC .. 5.B Gl
75651%-AA-2 . ..|RED CHILES A, LLC .. 09/25/2026 . GOLDMAN SACHS & CO . 282
75656%-AA-3 . ..|RED CHILES B, LLC .. 09/25/2026 . GOLDMAN SACHS & CO . 2B1Z
756638-AA-6 . ..|RED CHILES C, LLC .. 09/25/2026 . GOLDMAN SACHS & CO . 282
75667#-AA-0 . ..|RED CHILES D, LLC ..... ......00/25/2026 . GOLDMAN SACHS & CO . 2B1Z
76142%-AA-7 . ..|REVELSTOKE CREDIT OPPORTUNITIES, LLC .. 08/17/2026 .....|DIRECT ISSLE ... 1.GPL ..
787076-AD-2 . ..| SAGUARO BUYER, LLC DDTL-2 FUNDED ... 09/01/2026 .....[GOLUB CAPITAL LL 4BPL ..
88912#-AC-2 . ..| TOGETHERWORK HOLDINGS, LLC REVOLVER 07/13/2026 .....[GOLUB CAPITAL LLC .. 3.B PL
90397*-AA-0 . ..| UM MSR FACILITY 1 LLC ....... 09/28/2026 .....|GOLDMAN SACHS & CO .... 2B1Z
96244U-AM-9 . .. | WHATABURGER (WHATABRANDS) 07/30/2026 .....[MORGAN STANLEY & CO LLC 1,000,000 |. 4.8 FE
000000-00-0 . ..|BAIN CAPITAL FUND XIV .. 06/30/2026 .....|GOLDMAN SACHS & CO . . (3,315,972) ). 2B1Z
000000-00-0 . ..|PTI DDTL .. 09/29/2026 . DIRECT ISSUE ... 2,792,732 1Dz
000000-00-0 . PTETL ... ......00/29/2026 . DIRECT ISSUE 5,757,268 2B1Z
G2272#-AA-4 COLLER PE BACKED NOTES & LOANS [1 CLASS ...eevviivieiiiiiiiiisseinesssssessseseessssssssssssssssssssssssssssnnnnns [oeeens 09/25/20%6 ... DIRECT ISSUE ... 2,280,000 |. 2,280,000 |... 1.GPL ..
62277#-AC-5 COLLER PBN II1 ISSUER LP .... DIRECT ISSUE 1,250,000 |. 1,250,000 |... 1.6 PL
G7739P-AN-0 . ..| CABLE & WIRELESS (CORAL-US) CITIGROUP GLOBAL MARKETS INC 2,475,000 2,500,000 3.CFE ..
L0441*-AA-2 . .|BAIN CAPITAL GSS 2022 (B), L.P. GOLDMAN SACHS & CO .... 1,709,703 1,709,703 2.CPL ..
L0441*-AB-0 BAIN CAPITAL GSS 2022 (B), L.P. .... GOLDMAN SACHS & CO .... 427,426 | 427,426 |... 3.APL
G3679Y-AM-4 FRONERI BANK OF AVERICA 1,468,919 |. 1,492,500 |... 3.CFE ..
G40658-AA-3 . ..| GRANITE DEBTCO 11 LIMITED ... GOLDMAN SACHS & CO . . 17,250,000 |. . 17,250,000 |. 1Dz
L4807*-AA-2 . .|HL SCOPE MASTER SICAV-RAIF SCSP . DIRECT ISSUE ... 1,546,218 |. 1,546,218 |. 1EZ
000000-00-0 D03 R RN 7 /2 71 S BARCLAYS e 1,969,000 [..evvvvvereiiniiinenns 2,000,000 |... 3.CFE ..
N6872P-AP-6 ......... REFRESCO GROUP (PEGASUS) ....uuuueiiiiiiiiiiiiiiiiiiiiiiiiiiiiii i [0000..03/19/2026 ... JP MORGAN CHASE ....iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii e ettt e et e e e e e e et e e et e e e e e e e ee e e e e eeeeeeeeeeeeeeeeeeeeeeeeseeseeseeees fouussssssssssssssssssssssssnnnsrsns |oereeierieiieseeieeeees 3,991,820 [..ccoonininnnnnnnnns 3,989,950 4AFE ..........
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 72,544,842 72,623,490
0489999999. Total - issuer credit obligations (unaffiliated) 1,400,788, 554 1,407,026,628 12,077,249
0499999999. Total - issuer credit obligations (affiliated)
0509999997. Total - issuer credit obligations - Part 3 1,400,788, 554 1,407,026,628 12,077,249
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 1,400,788, 554 1,407,026,628 12,077,249
38384E-FA-8 .........]GNR 2023-116 Q7 .......eeeviiiiiiiiiiiiiiiiiiiiei e e e eeee e e e e e e e e e eeee e e eeeeeeeeseeeseneeeesereeenaaens [rraees 09/01/2026 ..... CAPITALIZED INTEREST .... ... 84,483 |. 84,483 |... 1AL
38384J-V7-6 ......... GNR 2024-24 MZ ... [ R 09/01/2026 ..... CAPITALIZED INTEREST .... ... 14,643 |. ... 14,643 |... 1.A .
38384N-HI-8 ......... GNR 202460 ZD ....ueeiiiiiiiiiiiiii s [eeeeas 09/01/2026 ..... CAPITALIZED INTEREST ... iiiiiiiiiiiiiiiiiiiiiiiiieiii e s et et s s e e e e e e e e e e e e eeeeeessessessssesessesesssssesssssssssssssss  fasssssssssssssssssnsssnnsssnnsnnns |ooreeeerenerenesneneeeneees 35,501 [, 35,591 1.A
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - guaranteed (exempt from RBC) 134,717 134,717
3136BR-UD-7 . .| F\R 2024-21 BZ ......09/01/2026 .....|CAPITALIZED INTEREST . 76,385 |. . 76,385 |.

3136BS-HP-3 .
3137B2-G3-8 .
3137HB-Y6-5 .
3137HC-R8-7 .
3137HD-6D-7

.. | FNR 2024-42 DZ
..|FHR 4206 LZ .
..|FHR 5386 KZ .
.|FHR 5414 CZ .

09/01/2026
09/01/2026

.| FrR 5416 67 ...

..|CAPITALIZED INTEREST .
..|CAPITALIZED INTEREST .
..|CAPITALIZED INTEREST .
.| CAPITALIZED INTEREST .

CAPITALIZED INTEREST ....

a5
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1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 296,271 296,271 XXX
83162C-3I-1 ......... BT e R RN 07/09/2026 ..... B R R RO, 7,000,000 |...cevvvnnnniiiiinnnnns 7,000,000 |.oeevvennniiiiiinieeeieiis TA e
83162C-3Y-7 ......... SBAP 2026-25H 1 .....iieeieuuuieerinnni e eeernen e s eernen e e eernnn e seernnn e eeeennnneseennnnnaseeenrnnnaaraene [reees 08/06/2026 ..... VARTOUS ...ttt e e e eeetie e e e e eeei e e e e eesseeseenesssesesnnssseseeennnasnseeennnnaseerennnnnaeeennnnnnseennnns |reennnnnnsseennnnnnsseernnnnnaseeee |oerennnaeeeennnnnaneees 5,000,000 f..iiieiiininaaiaennes 5,000,000 f-..eiieiinnnaaeeennniaeeeeeeenaas 1.A
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 12,000,000 12,000,000
123920-AA-8 .........|BVINV 2025-A A1 . JUT PO CAPITALIZED INTEREST .... ..866,730 |... 1.
123920-AB-6 . .| BVINV 2025-A A2 .. ..| CAPITALIZED INTEREST . 22,491 |. 1.
123920-AD-2 . .. |BVINV 2025-A B1 . ..| CAPITALIZED INTEREST . 66,962 |. 1.
123920-AE-0 . .| BVINV 2025-A B2 .. . ..| CAPITALIZED INTEREST . 25,558 |. 1.
123920-AF-7 BVINV 2025-A B3 ... e eeeeeie e e e e eeee e e e e e et e e e e e e e e e e enn e e e e e n e e e e e e nnnn e e e eeennnneeeennnnnnes |eenuad 08/31/2026 ..... CAPITALIZED INTEREST .... ... 15,335 |... 2.
123920-AG-5 Lo R RN 08/31/2026 ..... CAPITALIZED INTEREST .... . 8,179 |... 3.
12543R-AN-1 . ..|CWHL 2007-3 A12 .. ......09/25/2026 .....|CAPITALIZED INTEREST . 93 | 1.
12543X-AF-3 . .| CWHL 2006-19 1A6 ... ..... 06/01/2026 CAPITALIZED INTEREST . N .10 1.
161925-CC-4 CHASE 2026-CINV2 ATT oo e e et e e e e e e e e e e eenn e e e e rrnne e e e ennnnneeeeennnnnnns |eenand 07/29/2026 ..... JP MORGAN SECURITIES LLC .. 9,998,403 |. ....10,000,000 |... 1.
161938-CC-7 CHASE 2026-3 A11 ... A - 07/14/2026 JP MORGAN SECURITIES LLC .. .. 15,218,940 |. .. 15,237,987 |... 1.
23242\1-AR-0 . .. | CWALT 2006-J4 2A9 CAPITALIZED INTEREST ...eeeeeeeeeeneneeeeemenne e e eeemnn e e s e eemenaa e e e eemnnnaeeeemnnnnaeeeennnnneeeennnnnaanaes  [seeernnnnaneeeennnnnsseeennnnnaneee |eeemnnnaneeemmnnnnneeeennnnaneees e 2,859 |. 1.
46594P-CC-1 . | JPMNT 2026-2 A11 . JP MORGAN SECURITIES LLC . 11,322,838 |. . 11,381,524 |. 1.
B7125C-AU-6 ......... [ OBX 2026-J2 AF ...eeeeeeeeiee e e e e e e e e e e e e e e e e e e e e e e e e e e e nnna e e e eennnn e eeee [erees 07/20/2026 ..... BOFA SECURITIES INC ... 11,996,035 |. ....12,000,000 ... 1.
69384M-BM-3 ......... LI R RN 07/14/2026 ..... LT 0 e U RO R, 4,003,750 |eevvrnniiiiiiniinns 4,000,000 |... 1.
693840-BN-2 . . | PMTLT 2026-INV7 A36 07/30/2026 .|NOMURA SECURITIES INTERNATIONAL INC .10,000,000 |. 1.

74922N-AB-5

RALI 2006-QA10 A2 .....

CAPITALIZED INTEREST

62,539,537

63,627,826

1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated)

05555A-AD-7 .........|BBCMS 2024-C26 A5 . 09/30/2026 ..... BARCLAYS CAPITAL INC 3,483,457 [ovvvievieiiiiiiiiinns 3,500,000 ... 1.
05555F-AE-4 . - BBcus 2024-5027 a5 . ..... 07/08/2026 .....|JP MORGAN SECURITIES LLC 3,091,406 |. 3,000,000 |. 1.
05557U-AC-3 BDS 2026-FL18 AS ... O 08/10/2026 ..... VARIOUS ... 17,013,438 |. ... 17,000,000 |... 1.
05594V-AA-0 BSPDF 2026-FL3 A ... I - 08/19/2026 ..... MORGAN STANLEY & CO LLC ... ....10,028,125 |. ....10,000,000 |... 1.
05595H-AC-5 ......... |BSPDF 2026-FL5 AS 07/30/2026 .....|JP MORGAN SECURITIES LLC .. .21,200,000 |. .21,200,000 |. 1.
055988-AD-1 . .| BMO 2023-C5 45 ... ......00/10/2026 .....|SG AVERICAS SECURITIES LLC 7,047,031 |. 1.
05619B-AA-5 BSPRT 2025-FL12 A .. A 08/07/2026 ..... PIPER SANDLER & CO 7,014,219 |. 1.
05620L-AA-0 BSPDF 2026-FL4 A ... e 06/10/2026 ..... SANTANDER US CAPITAL MARKETS LLC ... 1.
081943-AC-6 ......... [ BMARK 2026-V23 A3 09/29/2026 .....|CITIGROUP GLOBAL MARKETS INC .. 1.
096920-AD-5 ......... [BNO 2024-C10 A5 .... 09/01/2026 .....BNO CAPITAL MARKETS CORP ..... 1.
17292P-AC-9 ......... | OGOMT 2026-MFAM1 AS 07/15/2026 .....|CITIGROUP GLOBAL MARKETS INC .. 1.
55287E-AA-5 .........[NF1 2024-FL16 A . 07/09/2026 ..... | SANTANDER US CAPITAL MARKETS LLC 1.
55287N-AA-5 ......... [WF1 2026-FL21 A . 07/23/2026 .....|SANTANDER US CAPITAL MARKETS LLC 1.
58003M-AA-4 ........[NF1 2024-FL15 A . 08/12/2026 ... [VARIOUS ..oeoneineririiiceene 1.
61781K-AZ-5 .........|NSBAM 2026-C36 A5 08/26/2026 .....|CITIGROUP GLOBAL MARKETS INC 1.
67127Y-AA-0 .........| OAKRE 2026-FL1 A 08/05/2026 .....|CITIGROUP GLOBAL MARKETS INC 1.
69202D-AA-1 .........|PFP 2026-14 A ... 06/24/2026 ... [GOLDMAN SACHS & CO ...vevuteusersesteseseeeeesteseesee e e et ee e e s e sn e s e e e e e e e e e sn e s e nesnesnesnenne [oeeseesententesbeniesienbenientenne [oeetesteniestenaesee s see e neenes RS . 1.
90201J-AW-7 . .| UBSCM 2018-C9 A4 07/30/2026 VARIOUS e 210,001,522 |. .10,240,000 |. 1.
87277TN-AA-0 TRTX 2026-FL8 A . WELLS FARGO SEQURITIES LLC .uvutiuseusesesesetestestesteste et este st este et e st e s e esnesnesnesnesnesnennens |orseesnnssnsnnsnnsnnsnnsnnsnnsnnee |orssesnsonnnnnsnnes 3,000,000 |oevieriiiiiniinen 3,000,000 |... 1 ..
1079999999. Subtotal - asset backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency commercial mortgage-backed securities (unaffiliated) 121,501,461 121,098,000 199,704 XXX
03328l1-BU-1 ......... [ ANCHC 2016-9A BR4 ...07/31/20%6 ... BNP PARIBAS SECURITIES CORP . ..... 10,000,000 |. ....10,000,000 |... 1.C FE ..
05682E-BE-2 ......... BOC 2021-5A CR2 vee [enn09710/2026 ... MIZUHO SECURITIES USA INC .ueeeeeeeeeeneeeeeeeeaeeaeeseeeeseeseeseeseesaeaeeseeaeeseeanessesseanesnesneansanesns [oeenesnennesnesnesneeneaneeesnane [oeeseseseseaeneans 5,000,000 [eveeveeeeareaneaeeane 5,000,000 ... 1.E FE
14688K-AN-5 ........ CARVL 2026-1A B . B 08/11/2026 ..... DEUTSCHE BANK SECURITIES INC .. ...10,000,000 [. ..10,000,000 |... 1.C FE
17181U-AS-7 .........| CIFC 2024-2A (R .. ......07/30/2026 .....|RBC CAPITAL MARKETS LLC ... .. 9,500,000 |. .. 9,500,000 |. 1.EFE ..
29001J-AS-5 ......... [ELN30 2024-6A BR ..... 08/07/2026 .....|SG AVERICAS SECURITIES LLC .10,000,000 |. .10,000,000 |. 1.C FE ..
29001J-AU-0 ......... [ELM30 2024-6A C1R .. 08/07/2026 .....|SG AVERICAS SECURITIES LLC .. 4,000,000 1.FFE ..
29003J-AS-3 ......... [ELM15 2022-2A BR 07/09/2026 .....|BNP PARIBAS SECURITIES CORP . . 2,500,000 [. 1.C FE ..
36626L-AG6 -........| GARNET 2026-7A C ......08/03/2026 .....|RBC CAPITAL MARKETS LLC .. 5,500,000 |. .. 5,500,000 |. 1.FFE ..
485862-AS-5 ......... |KTAVA 2024-2A CR .. 08/10/2026 .....|SCOTIA CAPITAL INC . .10,000,000 |. .10,000,000 |. 1.F FE ..
63943J-BA-3 ......... [NAVS 2025-3A (R .. ......08/03/2026 .....| JEFFERIES LLC ....... .10,000,000 |. .10,000,000 |. 1.EFE ..
67120K-AE-9 .........[0CP 2024-38A B ... ... 07/17/2026 .....|CITIGROUP GLOBAL MARKETS INC 1.C FE ..
67578F-BJ-5 .........|0CT49 2020-5A C1RR . .. 07/16/2026 .....| JP MORGAN SECLRITIES LLC .. 1.FFE ..
75884A-AE-0 . .| REG32 2025-4A B .. .......07/20/2026 .....| GOLDMAN SACHS & CO ... 1.C FE ..
87168B-AS-9 SYMP 2021-28A CR ... i 03/13/2026 ... BOFA SECURITIES INC .. 1.F FE
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89640A-BJ-4 TRNTS 2019-10A CR3 . 09/11/2026 ..... BMO CAPITAL MARKETS CORP ....eeereeeeeeeensu e e e eemnue e e e eeenn s e e e eenne s e e e eennnanseeeennnnneeeeennnnnnaeennnns  |reeennnnaseeeemnnnnneeeennnnnaneees Joernnnaneeemnnninnnees 7,000,000 |.oeeevvnnneeeeennnnnns 7,000,000 |... 1.
94951A-AY-5 . .| WELF 2024-1A CR . .. 08/07/2026 .| CITIGROUP GLOBAL MARKETS INC 9,375,000 |. 9,375,000 |. 1.F FE ..
97314H-BJ-7 WINDR 2021-1A CRR MORGAN STANLEY & G0 LLC ...ieeuuuuueeeiunnuaeesenuniiaaseeennusseseennssseeennnsnassennnnnasenennnnnsseennnnnnns seennnnnnsseennnnnnsseeennnnnnneeee |oernnnnasseennnnnnneees 6,750,000 [.eiiiieiinniniaennes 6,750,000 |... 1.F FE

i

9'v03

1099999999. Subtotal - asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency - CLOs/CBOs/CDOs (unaffiliated) 116,014,500 115,975,000 227,221
03666#-AA-3 . .| ANTARES LS CL A . DIRECT ISSUE . .
03666#-AB-1 . DIRECT ISSUE
03666#-AC-9 . K DIRECT ISSUE
04022%-AA-4 . ..... 08/11/2026 .....|DIRECT ISSUE
04022*-AB-2 . .. 08/11/2026 .....|DIRECT ISSUE
046518-AA-0 . 09/15/2026 . DIRECT ISSUE
04651@-AB-8 . 09/15/2026 . DIRECT ISSUE .
05351K-AX-7 . 08/03/2026 .....|JP MORGAN SECUH
05351K-AY-5 . 08/03/2026 .....[JP MORGAN SECURITIES LLC
14985¢-AA-4 . 09/11/2026 .....|DIRECT ISSLE ............
362098-AA-9 . 08/31/2026 .....|CAPITALIZED INTEREST .
36279%-AA-2 . 09/25/2026 . DIRECT ISSUE ...

..| ANTARES LS CL B
.| ANTARES LS CL C ..
..| ARES IDF VI LP CLASS A NOTE
..| ARES IDF VI LP CLASS B NOTE ...
..|BLUE OWL ASSET INCOME FUND - CL A SR SEC .
..|BLUE OWL ASSET INCOME FUND - CL B SR SEC .
.| AVCCT 2026-1A B .
.. | AVCCT 2026-1A C ..
..|CCI" GPCC SYNDICATE 25 TERM BORROWER LLC
..|GDLC FEEDER FUND LP - NOTES ...
.| GC CUSTOMER VALUE RNF |SSUER,

TONNNNN

e

mm

e

437286-AA-T . ..|HOME IMPROVEMENT BORROWER 2026-1G, LLC A . 09/03/2026 . VARIOUS .

437286-AB-5 . .| HOME IMPROVEMENT BORROWER 2026-1G, LLC B . ......00/03/2026 . VARIOUS .

437288-AC-3 HOME IMPROVEMENT BORROWER 2026-1G, LLC C ... RO R 09/03/2026 VARIOUS .

43728@-AD-1 HOME IMPROVEMENT BORROWER 2026-1G, LLC D ... P 09/03/2026 VARIOUS .

437286-AE-9 . ..|HOME IMPROVEMENT BORROWER 2026-1G, LLC E . VARIOUS .

437286-AF-6 . .| HOME  IMPROVEMENT BORROWER 2026-1G, LLC F . E VARIOUS .

44418#-AA-8 HUDSON WATERFRONT CREDIT SPV I LP ..eeeiiiiiieiee e oo 09/28/2026 ..... GOLDMAN SACHS & CO ... L ..
45804G-AA-5 INSURANCE PRIVATE CREDIT [V LLC CLASS A ..evviiiiiiiiiiieieiiiiiie ettt [ 08/13/2026 ..... DIRECT ISSLE ... E
45804G-AB-3 . .| INSURANCE PRIVATE CREDIT IV LLC CLASS B ..|DIRECT ISSUE E ..
502338-AA-0 . .| LCP VI BORROWER LLC ...ovvveeeiiiiiieeans E .. | VARIOUS .... L ..
62880A-AA-0 NB SPECIALTY FINANCE INSURANCE SPV I11 ..eeviiiieeiiiiiieeeeee e o 07/10/2026 ..... DIRECT ISSLE ... L
62880A-AB-8 NB SPECIALTY FINANCE INSURANCE SPV T11 ..evviiiiiiiiiiiiiiiiiiiice e oo 07/10/2026 ..... DIRECT ISSUE L
639430-AB-6 . .. |NAVSL 2026-A B .......coeeunriiennn. 09/11/2026 .....[JP MORGAN SECURITIES LLC E ..
65255#-AA-9 . .|NEWREZ GMSR VFN NOTEHOLDER LLC .. 09/25/2026 . GOLDMAN SACHS & CO . L

..| OXFORD FINANCE FUNDING TRUST 2026-1
..|PSEP 11 HOLDINGS, LLC ...
..|POTENTIA LUDIS Il SPV LL
..|POTENTIA LUDIS Il SPV LLC OTHER ABS ..
..|POTENTIA LUDIS Il SPV LLC OTHER ABS ..
.| POTENTIA LUDIS |1 SPV LLC OTHER ABS ..

690922-AA-7 .
69465#-AA-7 .
73758#-AA-5 .
73758#-AB-3 .
73758#-AC-1 .

09/15/2026 .
09/10/2026 ...
09/29/2026 .

09/29/2026 .
09/29/2026 .

DIRECT ISSLE ......
.| GOLDMAN SACHS & CO .
DIRECT ISSUE .
DIRECT ISSUE
DIRECT ISSUE

[l e el el el el o

T U U UDTUTUUNTIETNMIT U UTTIONNNNNNTLINTT

73758#-AD-9 . . 09/29/2026 . DIRECT ISSUE
82963*-AA-1 . ..|SIP V LEVERED HOLDINGS A, L.P, SIP V LEV . 07/21/2026 DIRECT ISSUE
830226-AB-4 . ..|SIXTH STREET PA BASED INV | NOTE ISSUER .. 09/29/2026 . DIRECT ISSUE
830226-AD-0 . .| SIXTH STREET PA BASED INV | NOTE ISSUER .. 09/29/2026 . DIRECT ISSUE L ..

.. SIXTH STREET PA BASED INV | NOTE ISSUER ..

830226-AF-5 . . ......00/29/2026 . DIRECT ISSUE L ..
872968-AA-0 . ..| TPG TBDL VI CLASS A NOTE ....... .. 08/07/2026 DIRECT ISSUE

87929#-AN-1 . .| TELECOM EQUIPMENT LENDING LLC . 09/29/2026 ..... [DIRECT ISSUE

89238R-AA-5 . TPG AG ABC FUND Il LP CLASS A NOTE 08/20/2026 DIRECT ISSUE L

89238R-AB-3 ......... TPG AG ABC FUND Il LP CLASS B NOTE ... R R 08/20/2026 ..... DIRECT ISSUE .
98973Q-AA-7 ZIPUS 2026-A A ... R 08/24/2026 ..... PERFORMANCE TRUST CAPITAL PARTNERS .
98973Q-AB-5 . .| ZIPUS 2026-A B 08/24/2026 . PERFORMANCE TRUST CAPITAL PARTNERS .
897921-AE-2 . ..| TFINS 2026-3A B .. ......07/27/2026 .....| CANTOR FITZGERALD & CO .
G6715*-AA-4 ......... OAKTREE DL EVERGREEN FUND FEEDER LP CL A ...ovviiiiiiiiiiiiieiiiiiiice e eeins e 09/08/2026 ..... DIRECT ISSUE

mm

486,148 |..

WO MO O >N WO WO T N> MI P00 NMIITNOT NMOODOITODO OO

NNNTTITINTENN D

G6715*-AB2 ......... OAKTREE DL EVERGREEN FUND FEEDER LP CL B vevveveveveseieeeieseseeseseesesenseessenssnesessenssnesssnesesnens [oeens 09/08/2026 ..... DIRECT ISSUE . ..133,802 |...
66715*-AC-0 . .| OAKTREE DL EVERGREEN FUND FEEDER LP CL C . DIRECT ISSUE . i feene .. 111,502 ...
1119999999 Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng other financial asset- backed securities - self-liquidating (unaffiliated) 101,120,907
230374-AA-4 DAWSON LOGAN 2026-L7 LLC ...veveeveverveneneeseseeseneeseneeseneesesessesessesessesessesensesenseseneeseessesensenes Joenen 08/24/2026 ... DIRECT ISSUE ...

35473C-AJ-6 ......... | FRANKLIN TEMPLETON STRUCTURED SOLUTIONS .| DIRECT 1SSUE

630118-AB-9 . .|NXT CAPITAL SLF VII1 (UL) RATED NOTE FEE . .| DIRECT ISSLE

630116-AD-5 NXT CAPITAL SLF VIII (UL) RATED NOTE FEE ... . DIRECT ISSUE ...
69867V-AJ-7 ......... PANTEHON GLOBAL SECONDARIES STR SOL LP ....ecvvvviieiiiiiiiiiiiiiiiiiiieiiiiiiiiieeissiiieieesesiieeeeeeennn |......00/30/2026 ... DIRECT ISSUE
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862150-AA-6 ......... STONEPEAK INFRASTRUCTURE CREDIT FUND |1 e eeeeeee e e e e e e e e eenns eeees 08/18/2026 ..... DIRECT ISSUE ... 820,126 |. 820,126 |... 1.GPL et
862158-AB-4 . .| STONEPEAK INFRASTRUCTURE CREDIT FUND 1 ...iiiiuuiniiiiiiiiiiiiiiiiiiiesiiiniisescrinninseesesnnnnseeennnnnns oeees 08/18/2026 ..... DIRECT ISSUE ... .. 1,508,565 |. .. 1,508,565 |... 2.CPL ..
1319999999 Subtotal asset-backed securities - flnanC|aI asset-backed securities - not self- I|qU|dating - equity backed securities (unaffiliated) 7,402,168 7,402,168
22985#-AA-7 .........[CSCP V RNF, L.P. R - 09/30/2026 DIRECT ISSUE ... .. 1,147,500 |. 102z
22985#-AB-5 . ..|CSCP V RNF, L.P. 09/30/2026 . DIRECT ISSUE 2B1Z
22985#-AC-3 . ..[CSCP V RNF, L.P. 09/30/2026 . DIRECT ISSUE 2BZ
22985#-AD-1 . .|CSCP V RNF, L.P. 09/30/2026 . DIRECT ISSUE 2B1Z
58984G-AA-0 . L MERIDIAN 2026-1 LTD. ...iiiievenniiiirnnnniiiiinennirsiirsnnsesrrssnnsessrrsnnsessressnnssssennsnnseesennnnnnnens|oeeen.09/29/2026 ..... DIRECT ISSUE . 1.GPL ..

1339999999 Subtotal asset-backed securities - financial asset-backed securities - not self- I|qU|dat|ng other financial asset backed securities - not self-liquidating (unaffiliated) 2 076,352 2 076,352

05377R-MG-6 .........| AESOP 2026-5A B . ...00/14/2026 ..... TRUIST SECURITIES INC 6,997,297 |oeevviniiiiiiiiis 7,000,000 |...

000000-00-0 .........[CRA ISSUER, LLC .. +.08/28/2026 ... | DIRECT ISSUE ... .ei.iiiieeieunnueseernnnueseeennnnasseeeennasseernnnaseeenesssseenennsasseennnnsaseennsnnnsseernns |aassseennnnnnsseennnnnnsseernnnnnns [oeseeennnnnaseennnnnnns 1,148,000 [...oevvvnniiiiiinnnnns 1,148,000 |...

1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 8,145,297 8,148,000

403948-AC-6 .... ..|HSRV 26-2 A2 oo ...09/29/2026 . ..|DIRECT ISSUE ... .... 18,750,000 |. .... 18,750,000 |...

576795-AC-2 . .. [ MATHNASIUM FUNDING LLC . ...09/29/2026 .....|DIRECT ISSUE . ... 25,000,000 [. ... 25,000,000 |...

1539999999. Subtotal - asset- backed securities - non-financial asset-backed securities - practlcal expedient - other non- flnanC|aI asset-backed securities - practical expedient (unaffiliated) 43,750,000 43,750,000

62947A-AH-6 .........|NPRL 2026-1A A1 . R 09/11/2026 ..... WELLS FARGO SECURITIES LLC . 9,998,505 |. ....10,000,000 ... 1.
80387*-AA-3 . ..| CARLYLE SASOF V ......09/18/2026 .| GOLDMAN SACHS & €O .... . 10,534,929 |. . 10,534,929 |. 2.
89239Y-AE-1 ......... O R RN 07/29/202%6 ..... PIPER SANDLER & CO .... .. 14,997,416 |. .... 15,000,000 ... 1.
97415E-AE-4 ......... WEF 2026-1A D e eeeeete e e e et e e e e e e e e e e e e e e e nnn e e e e e nnn e e e e nnnnn e e eeennnnaneeeens |enuad 09/22/202%6 ..... WELLS FARGO SECURITIES LLC .. ..10,000,000 |... 2.
989191I-BA-0 . .| ZAYO 2026-1A A2 GOLDMAN SACHS & CO 1.

000000-00-0 ..

1719999999 Subtotal asset-backed securities - non-financial asset-backed securities - full anaIyS|s lease-backed securities - full analysis (unaffiliated) 45,608,214 45,614,972
006346-AZ-3 ADNISO 2026-1 A2 . e Joeee 07/13/2026 ..... VARIOUS .. 11,014,733 |. ..11,000,000 ... 1.G FE
037444-AB7 .........| AP KONA HOLDING LP . ......08/28/2026 .....|CAPITALIZED INTEREST . ..107,979 |. ..107,979 |. 2.CPL ..
038779-AD-6 . .| ARBYS 2026-1A A2 .. 08/17/2026 .....|BARCLAYS CAPITAL INC . . 13,008,594 |. .13,000,000 |. 2.CFE
05660P-AA-2 BOLT 2026-28 A 07/08/2026 ..... SIXTH STREET 4,338,712 |oeereeereieieeen 4,339,221 |... 1AZ ...
05660P-AB-0 BOLT 2026-2S B ... 07/08/2026 ..... SIXTH STREET ... 1.02Z ...
05660P-AC-8 .........|BOLT 2026-2S C ..... 07/08/2026 .....|SIXTH STREET 1.F2Z
05660P-AD-6 . .| BOLT 2026-25 D .. 07/08/2026 .....|SIXTH STREET 2812
05660P-AE-4 BOLT 2026-2S E ... 07/08/2026 ..... SIXTH STREET ... 3BZ..
233046-AU-5 DNKN 2025-1A A2l B 07/30/2026 ..... CITIGROUP GLOBAL MARKETS INC .. 2.B FE
30191N-AA-3 .........|FFAS 2026-1A A ... .| DIRECT ISSUE ...vvvveeee 1.GPL ..
34417R-AC-0 . .|Foous 2023-2 A2 . . .| CITIGROUP GLOBAL MARKETS INC 2.BFE ..
477600-AJ-2 JIMMY 2026-TA A2 ..eeee ettt ettt ettt neeneeneeneeneeneeneeneeneeneeneeneeneeneeneaneane |oeeeed 09/01/2026 ..... BOFA SECLRITIES INC 047,656 |. ,000,000 ... 2.8 FE
54143V-AA-4 CLDCP 2028=1A A21 .vvuvuteeiietieeeteeeete sttt sttt sae st es s et be e ene e s sneneeneneanenennes [oenead 07/14/2026 ..... GUGGENHEIM SECURITIES LLC 15,000,000 |. 15,000,000 |.. 1.A FE
86212F-AL-3 .........|STR 2026-1A A4 ... 08/26/2026 .....| TRUIST SECURITIES INC ... .. 2,947,561 |. .. 2,996,250 |. 1.C FE ..
86212F-AN-O .........[STR 2026-24 A1 ... 09/15/2026 .....|BOFA SECURITIES INC .. . 10,996,538 |. .11,000,000 |. 1.A FE ..
87342R-AJ-3 ......... | BELL 2021-1A A23 09/30/2026 .....|BARCLAYS CAPITAL INC .... 1,252,688 1,473,750 2.BFE ..
974153-AE-8 ......... | UISTOP 2024-1A A2 ... 07/30/2026 .....|CITIGROUP GLOBAL MARKETS INC 3,033,867 3,000,000 2.B FE
000000-00-0 .........| IDENTITY DIGITAL CAP 06/26/2026 .....|BLACKROCK ... 2,326,000 2,326,000 1.F2Z
000000-00-0 .........| IDENTITY DIGITAL CAPITAL LLC 06/26/2026 .....|BLACKROCK . 1,258,000 |. 1,258,000 |. 2812
000000-00-0 .........| SKCLP_26_1-A=2 .vevvevrreerrnnns 09/16/2026 .....| BLACKROCK . . 17,578,500 |. . 17,578,500 |. 2812
107 ...

.| MSO FINANCING ONE DESIGNATED ACTIVITY CO .

GOLDMAN SACHS & 00 .

.. 12,427,734 |.

.. 12,427,734 |...

117,532,329

117,889,398

131,892

1739999999 Subtotal asset-backed securities - non-financial asset-backed securities - full anaIyS|s other non-financial asset-| backed securities - full analysis (unaffiliated)

1889999999. Total - asset-backed securities (unaffiliated) 638,135,741 639,133,611 705,229
1899999999. Total - asset-backed securities (affiliated)

1909999997. Total - asset-backed securities - Part 3 638,135,741 639,133,611 705,229
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 638,135,741 639,133,611 705,229
2009999999. Total - issuer credit obligations and asset-backed securities 2,038,924,295 2,046,160, 239 12,782,478
4509999997. Total - preferred stocks - Part 3 XXX

4509999998. Total - preferred stocks - Part 5 XXX XXX XXX
4509999999. Total - preferred stocks XXX
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31338*-11-6 ......... FED HOME LOAN BANK CHICAGO B=1 ....eeeeeieeeeiieie e e e e e e e e e e e ee e e e e eene e e e ennne e e eennnnees |eenaad 08/13/2026 ..... FEDERAL HOME LOAN BANK CHICAGO 112,500.000 |.... . 11,250,000
31338*-12-4 ......... FED HOME LOAN BANK CHICAGO B2 .....ccevuuniiiiiiiiiiiiiiiiii e ennne e eennnnns [enand 09/25/202%6 ..... EXCHANGE — NON CASH TRANSAC ...ivveeiiiiiiiiii e ciini s e s eesi s s e nsi s e rai s s ssnaa s s e nnnnnssesnns [oeeeernnnnnneenennnnnns 3,875.000 |....
000000-00-0 ......... BLACKSTONE PRIVATE CREDIT FUND .....ceeeieenneeeemmnnieeeeemne e e eeemenieeeeemnnnseeeernnnnaeeeernnnneeeeennnn |eennnd 09/01/2026 ..... DIRECT ISSLE .... 10,751.349 |....
000000-00-0 ......... PRIVACORE VPC ASSET BACKED CREDIT FUND ...eevunniiiiiuunnniiiiiiiiiniiiiiisninssesiennnnessernnnnseenennnnnneeee |oosend 09/14/2026 ..... DIRECT ISSUE .. ...iiiiuunniiiiittt it e ettt s s st teas s s e s ereai s e s resas s s s s esssasessesnnnasessrnnnnsssssnnnsnns [seseessnnnsessnnes 1,770,790.899 |....
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other
5989999997. Total - common stocks - Part 3 29,891,560 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX
5989999999. Total - common stocks 29,891,560 XXX
5999999999. Total - preferred and common stocks 29,891,560 XXX
6009999999 - Totals 2,068,815,855 XXX 12,782,478 XXX
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..91282C-CZ-2 |US TREASURY N/B ...eeevveiiierinnnnnnenrnnnnnaas . 09/30/2026 . |PAID AT MATURITY ...ceovvviiiinne Jormmrneecenninnaes foneeeees 119,000 |.......... 119,000 |......... 118,377 |oeeeenenees 118,905 |ooeeiiiiiniins foeeeeeennns 95 |evirniiarreenee Jernnnnaeeens 95 |everiinirernen eennnnnns 119,000 f-oevvvvniinne fooeiiiiii e s 1,041 |. 09/30/2026 . |1.A ........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 119,000 119,000 118,377 118,905 % % 119,000 1,041 XXX XXX
P TS A [ 07/01/2026 . TSINKING FUND PMT ..eovvoveeveeees [ooveeneeenenseinenns Joeneneans 714,286 |........... 714,286 |.......... 768,386 |.....ennnes 713,902 f..oiiiiiiiiiiiee [ 384 | feeeennnnns 384 |oeiiiiiiiiienn oeeeninnnns 714,286 |oovvvuiiiieenn Joovmnninnneeenne Joonnnnnnerennns Joeenaneees 52,500 |. 07/01/2035 . |1.F FE ....
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 714,286 714,286 XXX XXX
..010869-LS-2 | ALAMEDA CA CORRIDOR TRANSPRTN .. . |- 09/15/2026 . [WELLS FARGO SECURITIES LLC .....|eeeevveeniiriiinnnn |oeeennn.. 480,167 | 2,180,000 .503,944 |.. (28,777) | (28,777) . 10/01/2050 . |1.E FE .
..010869-LT-0 |ALAMEDA CA CORRIDOR TRANSPRTN .. . 09/15/2026 . | WELLS FARGO SECURITIES LLC ..3,610,000 781,863 . (35,243) |. (35,243) |.. . 10/01/2051 . |1.E FE .
..010869-LZ-6 | ALAMEDA CA CORRIDOR TRANSPRTN .. . |- 09/15/2026 . [ JP MORGAN SECURITIES LLC ....ov [oevvvvvnnnninninnnnn |oeeennn 1,192,485 |l 3,500,000 . (34,983) |....... (34,953) . 10/01/2043 . |[1.E FE .
..261149-BD-9 | DOWNTOWN DALLAS TX DEV AUTH TA . |- 08/15/2026 . [ SINKING FUND PMT ... ...10,000 s o | . 08/15/2036 . |1.F FE
..607120-EZ-1 |MOBILE AL ARPT AUTH ARPT REVENUE . 08/09/2026 . | SINKING FUND PMT ... s ..129,615 ..129,615 |. . 11/09/2032 . |1.E ........
..660043-AB-6 [N HUDSON NJ SEWERAGE AUTH GROS . . 08/27/2026 . | SECURITY CALLED at 100.000 12 895,000 .12,895,000 .12 895,000 |. ,895, ,89, s . 06/01/2042 . |1.E FE .
..79742G-AF-8 | SAN DIEGO CNTY CA REGL ARPT AU . . 07/01/2026 . | SINKING FUND PMT .....oovvvvvvnnnns fone .... 165,000 |.......... 165,000 |...ooonn.ns 162,525 |...........164,956 |.... ... 165,000 |.. .9, . 07/01/2043 . |1.G FE ....
0059999999. Subtotal - issuer credit obllgatlons - municipal bonds - special revenue 15,618,887 22,489,615 15,348,778 15,609, 105 103,755 103,755 15,712,860 (93,973) 527 684 XXX XXX
..878742-AW-5 [ TECK RESOURCES LIMITED ...veveveverevereenes ]. 08/13/2026 . JRETURN OF CAPITAL ..ovovvevvieres Jooreoreeesisiniins fornereenennn 8,000 f.iiiiiiiiiiiiiinnn ovviinnnnns 8,000 |.ooeiiiinns 8,000 |oooeviiviinnins Joonnnreriiiiinns foveiniiiiiiiiins foeiniiiiiiiinn fooiiiiiiinn o E 0 O AT AT . 07/15/2041 . |2.C FE
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 8,000 8,000 8,000 8,000 XXX XXX
..00130H-CM-5 [AES CORP/THE ... . 09/18/2026 . | MORGAN STANLEY & CO LLC 3,040,935 ..3,071,000 ..3,114,393 |. .3,113,315 . (72,380) |. (72,380) |.. . 03/15/2032 . |2.C FE .
..008252-AP-3 [ AFFILIATED MANAGERS GROU . 07/07/2026 . |BOFA SECURITIES INC .. . 2,987,918 .. 3,165,000 ..3,009,314 |. .3,017,421 . (29,503) . (29,503) |.. . 06/15/2030 . |1.G FE .
..02344A-AJ-7 | AMCOR FLEXIBLES NORTH AM . 07/07/2026 . |BOFA SECURITIES INC .. 11,932,982 .12,045,000 11,967,189 |. 11,973,325 . (40,343) |. (40,343) |.. . 03/08/2029 . |2.B FE .
..025816-DR-7 | AMERICAN EXPRESS CO ... . 07/07/2026 . |BOFA SECURITIES INC .. 2,457,473 ..2,376,000 .. 2,447 137 |. . 2,445,360 12,113 |. 12,113 .. . 04/25/2035 . |2.A FE .
..025816-EJ-4 | AMERICAN EXPRESS CO . 07/07/2026 . |BOFA SECURITIES INC .. 4,265,899 ..4,286,000 ..4,307,044 |. . 4,304,585 .(38,686) |. (38,686) |.. . 07/20/2029 . |1.F FE .
..036752-AG-8 | ELEVANCE HEALTH INC . 07/07/2026 . |BOFA SECURITIES INC .. . 7,641,149 .. 7,693,000 ..7,660,814 |. .7,665,075 . (23,925) . (23,925) |.. . 03/01/2028 . |2.A FE .
..05329R-AA-1 [ AUTONATION INC .... . 07/07/2026 . |BOFA SECURITIES INC .. . 6,960,247 ..7,470,000 ..7,008,499 |. .7,014,567 . (54,320) |. (54,320) |.. . 03/01/2032 . |2.C FE .
..05565E-CW-3 |BMW US CAPITAL LLC . . 07/07/2026 . |BOFA SECURITIES INC . 14,622,369 .14,575,000 14,769,139 |. 14,739,264 (116,895) |. . 03/21/2028 . |1.F FE .
..05565E-DQ-5 |BMW US CAPITAL LLC . . 09/30/2026 . | MORGAN STANLEY & CO LLC . 9,977,410 10,000,000 .10,000,300 |. 10,000, 300 . (22,890) |. . 08/06/2029 . |1.F FE .
..06051G-JV-2 |BANK OF AMERICA CORP . 07/22/2026 . | SECURITY CALLED at 100.000 ..800,000 .... 800,000 ..776,392 |. N 800,000 . . 07/22/2027 . |1.G FE .
..06051G-LG-2 |BANK OF AMERICA CORP .. . 07/07/2026 . |BOFA SECURITIES INC .. 12,706,080 .12,590,000 12,849,984 |. . (37 230) |. 12,812,753 . 04/25/2029 . |1.E FE .
..06406R-CG-0 | BANK OF NY MELLON CORP . 07/07/2026 . |BOFA SECURITIES INC .. . 8,776,037 ..8,902,000 ..8,841,912 | ..4,676 |. s A .8,846,588 . (70,551) [ . 01/22/2030 . |1.D FE .
..08576P-AQ-4 |BERRY GLOBAL INC . |- 07/07/2026 . |BOFA SECURITIES INC .......3,070,493 |........ 3,012,000 |........ 3,065,885 |.... ... (1,338) |. L (1,838) [oeeeeeeeeees s 3,064,547 |.. eeeennnn.5,946 ... . 01/15/2034 . |2.B FE .
..08652B-AA-7 [BEST BUY CO INC . 07/07/2026 . |BOFA SECURITIES INC ...evvvnvvvvnn founneeeriininnnees forns 14,660,675 |....... 14,693,000 [....... 14,804,279 |evevviiiiiiiiiiiens foeeeiiiiiiiins o (13,830) [ovvvnrvvrnnnns founnnns [RER:XI)) A RN 14,790,449 [....covvneeennes [oenns (129,774) 394 282 |. 10/01/2028 . |2.A FE .
SMBC NIKKO SECURITIES AMERICA
..11135F-AN-1 | BROADCOM INC . 09/01/2026 . | INC .evvvnniiiiiiiieiiiiiiie e IR RN 6,998,670 |........ 7,000,000 |........ 6,930,910 |.... ... 38,604 |. 038,604 [oiiiiiiiiiis s 6,997,904 |.. ... 766 |.... ...233,386 . 09/15/2026 . |1.G FE .
..126650-DG-2 |CVS HEALTH CORP .. . 09/03/2026 . | CITIGROUP GLOBAL MARKETS INC .. |-eeeueeeeeemmninnee fons 4,776,700 |........ 5,000,000 |........ 4,778,450 |.... .. 35,787 |. BT T IO 4,830,628 |.. (53 928) |.... .. 171,076 |. 08/15/2029 . |2.C FE .
..126650-EE-6 | CVS HEALTH CORP . 07/07/2026 . |BOFA SECURITIES INC .. 10,813,634 |....... 10,825,000 [....... 10,833,227 |.... s . (19,593) ... . 06/01/2044 .|2.B FE .
..12672#-AA-6 | CVS CAREMARK CORPORATION . 09/10/2026 . | MBS PAYDOIN .......... .. 141,163 .. 141,163 .. 141,163 141,163 . . 09/10/2034 . |2.B ........
..12685J-AC-9 [CABLE ONE INC ........... . 07/01/2026 . |BOFA SECURITIES INC . 1,040,000 ..2,000,000 ,982, N .1,990,229 |. . . 1,991,150 . 11/15/2030 . |4.C FE .
.. 13934R-AA-2 | CAPE COD FIVE MUTUAL CO . . |- 08/17/2026 . | SECURITY CALLED at 100.000 .... |oeeeeeeemmmennnnee forene 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |..ccevvuieraenn Joermmmmnnneeenn oeeemmniiineeees Joeeeniiieeeees e e 7,000,000 |.. . 11/15/2030 . |2.C FE .
.. 14040H-DJ-1 [ CAPITAL ONE FINANCIAL CO .. . |- 07/07/2026 . |BOFA SECURITIES INC ...cevvvnnvvns |ovvnnnneiiiiiiines [0nn..2,238,407 [........ 2,194,000 |........ P AR < O R RN 0.7 ) f RPN IR 12:.7 ) KNP TR 2,212,237 |.. . 01/30/2036 . |2.B FE .
..15135B-AX-9 | CENTENE CORP .........ee.... . 07/07/2026 . |BOFA SECURITIES INC .. ..3,079,000 ..2,583,774 |. .2,607,631 . 03/01/2031 . |3.A FE .
..15189Y-AG-1 | CENTERPOINT ENERGY RES .. . 07/07/2026 . |BOFA SECURITIES INC .. . 8,181,274 ..8,077,000 ..8,238,378 |. .. (20,156) |. .8,218,223 . (36,948) . s . 03/01/2028 . |1.G FE .
..159864-AJ-6 | CHARLES RIVER LABORATORI . 07/07/2026 . |BOFA SECURITIES INC .. .. 469,849 . 500,000 ..432,870 |. .. 455,754 ..3,850 | .459,605 10,244 |. .16,333 |. 03/15/2031 . [3.B FE .
..17289R-AB-2 |CITADEL SECURITIES GLOBA . 07/07/2026 . |BOFA SECURITIES INC .. 10,527,969 .10,334,000 .10,450,607 |. 10,446,257 (4,802) |. 10,441,455 86,515 |. 357,729 |. 06/18/2035 . |2.C FE
..172967-PG-0 [CITIGROUP INC ..... . 07/07/2026 . |BOFA SECURITIES INC . 3,068,086 .. 3,022,000 ..3,039,558 |. ... (207) ). . 3,039,351 28,735 |. 71,415 |. 02/13/2035 . |2.
..172967-0B-0 [CITIGROUP INC ..... . 09/30/2026 . | VARIOUS ... 15,269,075 .15,000,000 .15,268,150 |. .. (17,006) |. 15,251,055 18,021 |. 400,984 |. 05/07/2031 . |1.
..18064P-AC-3 | CLARIV SCI HLD CORP ... . 09/17/2026 . | TENDERED .. . 197,000 ..192,311 ..195,027 ... 558 | .195,585 (3,481) | 5,619 |. 07/01/2028 . |3.
..21871X-AS-8 | COREBRIDGE FINANCIAL INC . 07/07/2026 . |BOFA SECURITIES INC .. ,556, .. 1,521,000 ..1,857,261 |. . 1,555,447 |. (1,881) [. . 1,553,566 ..3,193 | 86,000 |. 01/15/2034 . |2.
..219023-AC-2 | INGREDION INC ........... . 07/07/2026 . |BOFA SECURITIES INC .. . 2,168,080 ..2,000,000 ..2,109,900 |. .2,068,270 |. .(2,230) | .2,066,040 . 102,040 |. 97,167 |. 04/15/2037 . |2.
..233853-BD-1 | DAIMLER TRUCK FINAN NA . 07/07/2026 . |BOFA SECURITIES INC .. 5,055,850 ..5,000,000 ..4,966,900 |. . 4,972,622 3,22 . 4,975,843 80,007 |. 259,583 |. 01/13/2030 . [1.
..237194-AP-0 | DARDEN RESTAURANTS INC . 07/07/2026 . |BOFA SECURITIES INC . 6,979,980 ..7,000,000 ..7,003,010 |. .7,002,552 . (22,572) |. 71,050 |. 10/15/2027 . |2.
..24715@-AB-0 |DELOITTE LLP SER B .... . 08/20/2026 . | SINKING FUND PMT ... . 1,136,364 1,136,364 1,135,227 . 1,136,364 o 83,182 |. 08/20/2033 . |1.
..25470D-Cli-7 [ DISCOVERY COMMUNICAT | ON . 06/12/2026 . |RETURN OF CAPITAL evveeneeeeennnn Joemmeeeeemmmieneee feeeeeecennnns (2] I FEURUU R (223) [ (228) [ oeeemmiiieeeee e Jeeeeeneeeees ...(223) U T RN . 09/20/2047 . |3.
..28932M1-AD-7 |ELM RD GENERATING STAT ..... . 09/17/2026 . | STIFEL NICOLAUS & CO INC . 2,019,400 ..2,000,000 ..2,197,860 |. . (6,351) . . 2,103,362 . (83,962) . 134,318 |. 02/11/2040 . |1.
..29250R-AX-4 [ENBRIDGE ENERGY PARTNERS .. . 07/07/2026 . | BOFA SECURITIES INC ..9,784,159 |[........ 8,517,000 |........ 9,887,896 |.... L (12,078) [ [t 9,875,819 |.. . (91,659) ...460,628 |. 10/15/2045 . |2.
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..30037E-AB-9 |EVERGY MISSOURI WEST INC .. . |- 07/07/2026 . |BOFA SECURITIES INC 288,756 |..eeunnnnns 285,000 288,953 |.... .. (180) | . ....288,330 |.. .. 426 ..9,751 |. 06/01/2034 . |2.A FE ..
..31620M-CA-2 |FIDELITY NATL INFO SERV . 07/07/2026 . |BOFA SECURITIES INC 9,993,410 .10,027,000 ..9,981,879 |. .9,988,138 147,494 |. 03/10/2028 . |2.B FE ..
..32117M-AA-2 [FIRST MUTUAL HOLDING CO . . 08/17/2026 . | SINKING FUND PMT ... ..4,500,000 ..4,500,000 |. .4,500,000 239,597 |. 02/15/2028 . |2.C FE ...
.. 34964C-AH-9 | FORTUNE BRANDS INNOVATIO . 07/07/2026 . |BOFA SECURITIES INC ..4,768,000 ..4,916,046 |. . 4,911,573 169,628 |. 06/01/2033 . |2.B FE ...
..361448-AY-9 [GATX CORP ............. . 09/01/2026 . | WELLS FARGO SECURITIES LI ,998, ..4,000,000 .. 3,922,240 |. . 3,997,940 . . ... 260 |.. 125,306 |. 09/15/2026 . |2.A FE ...
..370334-DB-7 | GENERAL MILLS INC . 07/07/2026 . |BOFA SECURITIES INC ..... 11,887,893 .11,911,000 11,911,715 . 11,911,715 (23 822) |. (23,822) |.. 276,186 |. 01/30/2035 . |2.B FE ...
..37045V-AF-7 | GENERAL MOTORS CO . 07/07/2026 . |BOFA SECURITIES INC .. 12,617,460 .12,652,000 12,676,924 |. N 12,676,924 . (59,464) |. (59,464) |.. . 10/02/2043 . |2.B FE ...
..37940X-BB-7 | GLOBAL PAYMENTS INC . |- 07/07/2026 . |BOFA SECURITIES INC ..eevvvvvvvnnn fooeneieiiiiiiineens s 4,912,500 |........ 5,000,000 |........ 4,915,250 |.... e e 2,485 | e 2,485 | e 4,917,735 |.. ...(5,285) ... . 03/15/2033 . |2.C FE ...
..38141G-C3-6 | GOLOMAN SACHS GROUP INC ... . 07/07/2026 . |BOFA SECURITIES INC eevvveeeeeee |oemneeeeeennieeee fenenns 2,858,582 |........ 2,833,000 |........ 2,839,148 |........2,838,816 |...eeeeveeennnn Jovnnnneeeee (938) |venneiiciiiis e (988) [ Jeeiens 2,837,878 |.. .. 20,704 |.... s ...139 729 |. 01/28/2031 . |1.F FE ..
..38145G-AU-4 | GOLDMAN SACHS GROUP INC . . 07/07/2026 . |BOFA SECURITIES INC .. 10,060, 949 .10,390,000 ..9,937,412 |. . 9,043,442 117,507 |. 117,507 244,095 |. 02/02/2041 . |2.B FE ...
..404119-BI-8 [HCA INC ............. . 07/07/2026 . |BOFA SECURITIES INC .. . 1,117,669 .. 1,093,000 ..1,134,108 |. . (5,287) 1,128,821 L (11,152) [. (11,152) |.. .28,183 |. 02/01/2029 . |2.C FE ...
..413875-Al-5 [L3HARRIS TECH INC . |- 07/07/2026 . [BOFA SECURITIES INC 11,759,421 |....... 11,798,000 |....... 11,838,703 |.... . (4,185) [... 11,834,518 |.. L (75,007) |....... (75,007) 294,163 |. 06/15/2028 . [2.B FE ...
..42307T-AH-1 [KRAFT HEINZ FOODS CO . |- 07/07/2026 . |BOFA SECURITIES INC 5,528,000 |........ 5,000,000 |........ 5,725,600 |........5,486,183 |..ceeoeereeennnn Jounnnnn (12,309) |oveennneeiinnns Joeeees (12,309) [eeeeeeeeiiies s 5,473,874 |.. .54, eeeenn..54,126 ...334,479 . 08/01/2039 . [2.B FE ...
.. 43475R-AQ-9 [ AMRIZE FINANCE US LLC . 07/07/2026 . |BOFA SECURITIES INC .. 10,284,917 .10,269,000 .10,347,866 |. 10,338,524 . (53,607) |. (53,607) |.. 123,342 . 04/07/2028 . [2.A FE ...
..43849R-AA-3 |HONEYWELL AEROSPACE INC . . 07/07/2026 . |BOFA SECURITIES INC 11,915,354 .12,030,000 11,972,978 |. 11,979,840 . (64,486) |. (64,486) |.. 147,267 |. 03/16/2028 . |1.G FE ...
..43849R-AU-9 [ HONEYWELL AEROSPACE INC . . 09/15/2026 . | CITIGROUP GLOBAL MARKETS INC . 4,085,010 .. 4,374,000 ..4,161,292 | .4,161,555 . (76,546) |. (76,546) |.. 127,272 |. 03/16/2066 . |2.A FE ...
.. 444859-CD-2 | HUMANA INC ... . 07/07/2026 . |BOFA SECURITIES INC .. ..2,965,000 ..2,978,995 |. .2,978,814 . (24,073) |. (24,073) |.. 113,362 |. 05/01/2035 . |2.B FE ...
..448579-AV-4 [HYATT HOTELS CORP . 07/07/2026 . |BOFA SECURITIES INC .. ..2,840,000 ..2,961,098 |. . . 2,956,382 . (29,160) |. (29,160) |.. . 03/30/2032 . |2.C FE ...
.. 455434-BH-2 | INDIANAPOLIS PUR & LIGHT . 07/07/2026 . |BOFA SECURITIES INC . ..3,000,000 ..3,138,210 |. . 3,082,312 N . 3,079,358 . 10/01/2036 . |1.G FE ..
..458140-CH-1 | INTEL CORP . 07/07/2026 . |BOFA SECURITIES INC e . 1,114,864 L 1,160,000 |........ 1,131,951 | [ e 311 [ 31 [ [ 1,132,262 |.. . 02/10/2043 . |2.B FE ...
SUSQUEHANNA FINANCIAL GROUP LLP
..45866F-AY-0 | INTERCONT INENTALEXCHANGE .. - 09/15/2026 . [ e [ 000003,619,435 | 4,180,000 |........ 3,586,983 |.... o7 R FRRRR: .t N FR RN 3,587,312 |.. . (67,878) |....... (67,878) . 06/15/2062 . |1.G FE .
..46266T-AC-2 [ IQVIA INC ..evvvnnnnnennee . 07/07/2026 . |BOFA SECURITIES INC .. ,940, ..5,846,000 ..5,998,054 |. .. (22,262) |. .5,975,792 . (35,321) . (35,321) |.. . 05/15/2028 . |2.C FE .
..46647P-CP-9 | JAMORGAN CHASE & CO . 09/22/2026 . | SECURITY CALLED at 100.000 . 4,000,000 ..4,000,000 .. 3,843,760 |. .3,970,583 29,417 | .4,000,000 . . 09/22/2027 . |1.E FE .
..46647P-EP-7 | JPMORGAN CHASE & CO . 07/07/2026 . |BOFA SECURITIES INC .. 11,707,658 11,710,000 11,748,760 |. .(5,319) | 11,743,442 . . s . 10/22/2028 . |1.E FE .
..46656P-AD-6 | JABIL INC ................ . 07/07/2026 . |BOFA SECURITIES INC .. 2,336,941 ..2,401,000 ..2,365,681 |. . . 2,367,221 .(30 280) |. (30,280) |.. . 02/01/2033 . |2.C FE .
..47077W-AA-6 | JANE STREET GRP/JSG FIN . . 08/26/2026 . | SECURITY CALLED at 101.125 2,528,125 ..2,500,000 ..2,489,338 |. . 2,472,696 N . 2,474,300 . 25,700 |.. s . 11/15/2029 . |3.A FE .
..4710311-AB-4 | JANUS HEND US HLDGS INC .... . 07/01/2026 . |DIRECT ISSUE ...ovvvnnvvviiinnnnnes fovnnneeeeciniinees [eenn. 12,044,250 ..., 11,925,000 |....... 11,973,998 |....... 11,973,767 |oeveevrviiinnns Joveennn 70,483 [eeniniiiiiiiiies Joeeennn 70,483 [oiiiiiiiiins s 12,044,250 |.. ...536,178 |[. 09/10/2034 . |2.B FE .
..49177J-AP-7 |KENVUE INC ... . |- 09/15/2026 . | BARCLAYS CAPITAL INC ...cevvvennn foreeeimniiiiiieinis |-l 6,476,073 ... 7,574,000 |........ 6,579,458 |..eeeveniieeiennnn Jeerenieeeeennns e 1,122 s e 1,122 | et 6,580,580 |eevuuuieeeennnn |eenen. (104,507) |...... (104,507) .. 183,806 |. 03/22/2053 . |1.F FE .
..49326E-EP-4 [KEYCORP ....... . 07/07/2026 . |BOFA SECURITIES INC .. ..2,966,000 ..3,127,766 |. . . 3,122,069 . 15,870 |.. . 03/06/2035 . |2.A FE .
..539830-CC-1 |LOCKHEED MARTIN CORP .. . 09/03/2026 . | STIFEL NICOLAUS & CO INC ..6,000,000 ..5,990,820 |. .5,993,710 .5,994,99% (17,796) |.. . 02/15/2029 . |1.F FE .
..54246%#-AA-5 | LONG BEACH JUDICIAL PARTNERS LLC . . |- 06/30/2026 . [ VARIOUS 195,405 |... 195,405 |...........195,405 |.... ieeeennnn.. 195,405 |.. . 12/31/2047 . |[1.EPL .
..552848-AG-8 |MGIC INVESTMENT CORP . |- 07/07/2026 . [BOFA SECURITIES INC ...cevvveneees |oeemnneeeeeeennees fevennn.. 998,610 [o....e. 1,000,000 |........ 1,035,000 |........ 1,000,000 |...ccvvmuierene fooeemmmminineees Joerermniineeees Joeeemniieeeeees e Jeeeenens 1,000,000 |.. - (1,390) |.... . 08/15/2028 . |2.B FE .
..571748-BS-0 | MARSH & MCLENNAN COS INC . 09/23/2026 . | WELLS FARGO SECURITIES LLC ..2,915,000 ..2,955,868 |. . 2,955,868 . (63,722) |. . 11/01/2052 . |1.G FE .
..61747Y-EC-5 [ MORGAN STANLEY . . 07/20/2026 . | SECURITY CALLED at 100.000 ..3,000,000 ..2,892,300 |. ,983, s .3,000,000 . s . 07/20/2027 . |1.E FE .
..61747Y-FB-6 [ MORGAN STANLEY . . 07/07/2026 . |BOFA SECURITIES INC .. ..2,884,000 ..2,906,841 |. .2,903,763 |. (1,205) . 2,902,558 166,775 |. 01/19/2038 . [2.A FE .
..629209-AC-1 [NMI HOLDINGS ... . 07/07/2026 . |BOFA SECURITIES INC .. ..5,000,000 ..4,936,560 |. .4,955,080 |. 5,873 . 4,960,952 270,000 |. 08/15/2029 . |2.B FE .
..63946B-AF-7 | NBCUNIVERSAL MEDIA LLC . 07/07/2026 . |BOFA SECURITIES INC .. ,239, ..3,000,000 ..3,362,926 |. . 3,249,340 . (6,071) . 3,243,269 132,800 |. 04/30/2040 . |1.G FE
..64110D-AM-6 |NETAPP INC .....eeennneenn . 07/07/2026 . |BOFA SECURITIES INC .. 10,034,600 ..9,831,000 ..9,995,964 |.....oovnnniiiennnns . (6,602) . 9,989,363 168,219 |. 03/17/2032 . [2.B FE .
..65330K-CIi-8 | NEXTERA ENERGY CAPITAL . 09/18/2026 . | MORGAN STANLEY & CO LLC . 2,020,460 ..2,000,000 ..2,000,000 |. .2,000,000 .2,000,000 . 09/01/2054 . |2.B FE .
..667339-AA-3 | NORTHIEST BANCSHARES INC . 09/15/2026 . | SECURITY CALLED at 100.000 . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 .6,000,000 . 09/15/2030 . |2.B FE .
..67021C-AM-9 | NSTAR ELECTRIC CO ... . 07/07/2026 . |BOFA SECURITIES INC .. 4,462,383 .. 4,503,000 ..4,448,919 | . 4,461,963 .. . 05/15/2027 . |1.G FE .
..670346-AN-5 | NUCOR CORP ...... . 07/07/2026 . |BOFA SECURITIES INC .. . 1,925,700 ..2,000,000 1,927,240 | . 1,927,646 . (1,946) |.. . 08/01/2043 . |1.G FE .
..670837-AD-5 |OGE ENERGY CORP .. . 09/18/2026 . | BARCLAYS CAPITAL INC . . 7,860,559 .. 7,852,000 ..8,133,337 |. .8,088,650 (228 092) |. (228,092) |.. . 05/15/2029 . |2.A FE .
..68233J-DL-5 |ONCOR ELECTRIC DELIVERY . . 07/07/2026 . |BOFA SECURITIES INC .. . 3,881,970 .. 3,929,000 ..3,927,664 |. .3,927,783 . (45,813) . . 03/15/2031 . |1.F FE .
..68268N-AD-5 [ONEOK LLC ........oeennees . 07/07/2026 . |BOFA SECURITIES INC .. . 1,636,965 .. 1,500,000 1,715,355 |. .1,634,077 . 1,629,851 L7114 . 10/15/2037 . |2.A FE .
..693475-BX-2 |PNC FINANCIAL SERVICES .. . 07/07/2026 . |BOFA SECURITIES INC .. .. 832,826 . 816,000 ..827,946 |. ..825,095 823,778 ..9,047 |. . 05/14/2030 . |1.G FE .
..702138-AC-5 |PARTNERRE FINANCE B LLC . . 07/07/2026 . |BOFA SECURITIES INC .. . 1,928,200 ..2,000,000 1,925,000 |. 1,925,232 . 10/01/2050 . |2.B FE .
..71721#-AA-3 |PFP VIII SUB X, LLC . |- 09/18/2026 . | SINKING FUND REDEMPTION ..cevvvee fummeeeeemniiineeee foreeeeennnn 7,605 fooeeeeennnnns 7,605 |oeeerennns 7,605 |.... ... 7,605 |.. . 05/31/2030 . |1.D Z .....
..73557*-AB-0 | PORT WASHINGTON GEN STATION LLC .. . |- 09/15/2026 . [SINKING FUND PNT .....ccvvvvnnnnnns fonns 127,11 e 127,771 e 127,771l 127,77 L1277 . 06/15/2033 . |1.F ........
..743674-BF-9 | PROTECTIVE LIFE CORP . 07/20/2026 . |US BANCORP INVESTMENTS INC . 6,874,420 ..7,000,000 ..6,910,960 |. .6,913,819 . 01/15/2031 . |1.G FE ..
.. 745867-AM-3 | PULTEGROUP INC . . 07/07/2026 . |BOFA SECURITIES INC . 1,607,845 .. 1,406,000 ..1,605,061 |. . .1,597,733 . 06/15/2032 . |2.A FE ...
..74930B-AG-0 |RBB BANCORP . |- 07/01/2026 . [ SECURITY CALLED at 100.000 .... .......2,333,000 |........ 2,333,000 |........ 2,333,000 |........2,333,000 |oeeeeuiirreemnnn Joemnieeereenne Jernieeeeennes o e s 2,333,000 |.. . 04/01/2031 .|2.C FE ...
..78351M-AA-0 [RYAN SPECIALTY GROUP ......eevviiiivvnnniiiinnnns . 09/03/2026 . | WELLS FARGO SECURITIES LLC .....oveeevivivvnnnninne foonenees 965,950 |........ 1,000,000 |........ 1,003,750 |........ 1,000,881 |...oovveeeninne foovevnnenn (545) |oovvinnninnniins fovvvvnenn (548) |vviiinniniiiins oveennns 1,000, 336 . 02/01/2030 . |3.C FE ...
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..79588T-AG-5 | SAMMONS FINANCIAL GROWP .... . 07/07/2026 . |BOFA SECURITIES INC .............. 4,979,250 |........ 5,000,000 |........ 4,950,950 |.... JC 3 U/ AU IVUPRN 4,951,264 |.. 27,986 |........ 27,986 . 06/15/2036 . |2.A FE ....
..800363-AB-9 | SANDY SPRING BANCORP INC . 08/17/2026 . | SECURITY CALLED at 100.000 . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 [....covvnniiiinn oorriiniiinnens . .6,000,000 . .. . 11/15/2029 . |2.B FE ....
..81762P-AJ-1 | SERVICENOW INC .... . 07/07/2026 . |BOFA SECURITIES INC .. . 4,981,150 ..5,000,000 ..4,938,500 |. L672 |. . 4,939,172 s . L4, .. . 05/15/2036 . |1.F FE ....
..832696-AX-6 | JM SMUCKER CO .. . 07/07/2026 . |BOFA SECURITIES INC .. 11,656,242 .10,968,000 11,752,651 |. .. (20,338) | 11,732,313 . (76,071) . (76,071) |.. . 11/15/2033 . |2.B FE ....
..832696-AY-4 | JM SMUCKER CO . 07/07/2026 . |BOFA SECURITIES INC .. . 7,989,888 .. 7,469,000 ..8,001,540 |. . .(5,159) | .7,9%,381 .(6,493) |. (6,493) |.. . 11/15/2043 . |2.B FE ....
..833794-AD-2 | SODEXO INC ...... . 07/07/2026 . |BOFA SECURITIES INC .. . 5,089,600 ..5,000,000 ..5,073,100 |. .5,070,757 (2,828) |. .5,067,929 21,671 .21,671 |.. . 08/15/2035 . |2.B FE ....
..842400-ES-8 | SOUTHERN CAL EDISON . 07/07/2026 . |BOFA SECURITIES INC .. . 1,046,462 |. ..99,829 .(2,504) | N .1,042,893 . (12,454) |. (12,454) |.. . 01/15/2034 . |2.A FE ...
..844741-BM-9 [ SOUTHWEST AIRLINES CO ... . 07/07/2026 . |BOFA SECURITIES INC ..... oo Jeereereeeeeiiines fee. 1,930,120 f........ 2,000,000 |........ 1,914,920 |.... £ T PR AR -1 i N AR R 1,915,731 ... 14,389 |.........14,389 . 11/15/2035 . |2.B FE ....
SUSQUEHANNA FINANCIAL GROUP LLP
..845743-CA-9 | SOUTHWESTERN PUBLIC SERV .. o[ 0971572026 . [ ceeeiii e i | 4,942 517 |........ 5,275,000 |........ 5,009,984 |....oovveiiiiiiinnn Joernniininiiinns s 320 viiiiiiiiiiis Jeienenenn 320 i s 5,010,304 [..ccooeiiiiiiiss oo (67,787) ).t (67,787) . 08/15/2056 . |1.G FE ..
..855244-AP-4 [ STARBUCKS CORP . |- 07/07/2026 . |BOFA SECURITIES INC ...ovevvvnnnn oo e 11,923,824 |....... 12,100,000 |....... 11,961,092 [oeeeeeeeeeiniineeee foeeeeeiiis 16,983 o [ 16,983 [ [ 11,978,025 |oeeveeeeeeeennn oveennn (54,201) | (54,201) . 03/01/2028 . |2.A FE ..
..855244-BN-8 | STARBUCKS CORP . |- 07/07/2026 . |BOFA SECURITIES INC . 8,617,274 |........ 8,520,000 |........ 8,588,927 |...covvviviiiiinnnn fovnvnniniiiinns Jevvnnns (9,876) |eveenniniiiinis Jovnennes (9,876) [eennniiiiiiiis o 8,579,050 |.. (61,777) . 05/15/2028 . |2.A FE ..
..858119-BN-9 | STEEL DYNAMICS INC . . 07/07/2026 . |BOFA SECURITIES INC s .10, 356,000 ..9,929,851 |. . 10,003,577 . (7,448) |.. . 10/15/2027 . |2.B FE ..
..86156*-AC-5 | STOLTHAVEN HOUSTON INC . 07/17/2026 . | SINKING FUND PMT ...... ... 50,000 ...50,000 ...50,000 |. 50,000 |ouveeiiiiiinnnn Jornnieieeinnnns N R 0000 I R AN . T . 07/17/2034 . |2.B PL ..
..87164D-VJ-6 [PINNACLE BANK TN .... . 09/03/2026 . | STIFEL NICOLAUS & CO INC . 5,036,400 ..5,000,000 ..5,110,950 |. .5,096,923 .. (30,986) |. .5,065,936 . (29,536) |. (29,536) |.. . 02/15/2028 . |2.B FE ..
..871829-BU-0 | SYSCO CORPORATION . 07/07/2026 . |BOFA SECURITIES INC .. . 3,027,709 ..3,001,000 ..3,037,312 |. .(2,029) | . 3,035,284 (7,575) |. . (7,575) |.. . 09/23/2030 . |2.B FE ..
..87264A-CZ-6 | T-MOBILE USA INC ... . 07/07/2026 . |BOFA SECURITIES INC .. 11,885,291 11,811,000 11,969,031 |. .. (19,292) |. 11,949,739 . (64,448) |. (64,448) |.. . 03/15/2028 . |2.A FE ..
..89788N-AA-8 | TRUIST FINANCIAL CORP . 07/07/2026 . |BOFA SECURITIES INC .. .10, 182,000 ..9,937,734 |. ..9,501 . 9,947,234 17,278 |. 17,218 |.. . 07/28/2033 . |2.A FE ..
..91159H-J0-4 | US BANCORP ............ . 07/07/2026 . |BOFA SECURITIES INC .. . 981,000 ..1,013,128 |. (3,355) 1,009,773 . (12,655) |. (12,655) |.. . 01/23/2030 . |1.F FE ..
..91913Y-BG-4 | VALERO ENERGY CORP . . 07/07/2026 . |BOFA SECURITIES INC .. .. 4,536,000 .. 4,438,567 |. . 2,148 . 4,440,715 347 |.. . 03/10/2036 . |2.B FE ..
..92556H-AC-1 | PARAMOUNT GLOBAL .... . 09/29/2026 . |BOFA SECURITIES INC .. . 2,875,000 ..5,000,000 ..4,749,350 |. 4,771,915 .3,532 4,775,447 ,900,447) |.. . 05/19/2050 . |4.A FE ..
..928668-AU-6 | VOLKSWAGEN GROUP AMERICA . 09/03/2026 . | TD SECURITIES USA LLC 4,967,550 ..5,000,000 ..5,025,600 |. .5,023,507 |. (5,268) .5,018,239 . (50,689) |.. . 11/13/2028 . |2.A FE ..
..929160-AG-4 | VULCAN MATERIALS €O ... . 07/07/2026 . |BOFA SECURITIES INC .. . 1,837,473 .. 1,650,000 1,784,525 |. 01,736,449 |. (2,569) 1,733,880 . 103,593 |. 103,593 |.. . 11/30/2037 . |2.B FE ..
..92933B-A0-7 |WMG ACQUISITION CORP .. . 09/23/2026 . | JANE ST EXECUTION .. 2,772,420 ..3,000,000 ..2,871,900 |. 2,873,348 |. 18,619 .2,891,968 (119,548) |. (119,548) |.. . 07/15/2030 . |2.C FE ..
..92933B-AT-1 [WMG ACQUISITION CORP . 09/03/2026 . | VARIOUS ............... . 1,666,383 .. 1,750,000 .. 1,624,375 |. . 1,677,575 .9,206 .1,686,781 . (20,398) |. (20,398) |.. . 12/01/2029 . |2.C FE .
..92940P-AE-4 [WRKCO INC ............. . 07/07/2026 . |BOFA SECURITIES INC 10,001,425 .10, 127,000 .10,055,402 |. 7,925 10,063,327 . (61,902) [ (61,902) |.. . 06/01/2028 . |2.B FE .
..92966%-AG-4 | WABASH VALLEY POWER . 07/30/2026 . | VARIOUS ......ceeveennnnns ... 97,941 ... 97,941 ...97,941 | SO [ et ..97,941 . VT . 01/31/2028 . |1.F ........
..94106L-BQ-1 [ WASTE MANAGEMENT INC . . |- 09/03/2026 . | MORGAN STANLEY & CO LLC . 2,796,900 ..3,000,000 ..2,691,180 |........2,758,338 |.... .2,803,222 |.. . 06/01/2029 . |1.G FE .
..06368F-AD-1 | BANK OF MONTREAL . |- 09/15/2026 . PAID AT MATURITY ..500,000 .... 500,000 483,190 |...........494,119 |.... ... 500,000 |.. . 09/15/2026 . |1.F FE .
..06417X-AG-6 | BANK OF NOVA SCOTIA . 07/07/2026 . |BOFA SECURITIES INC . 6,730,337 ..6,989,000 ..6,765,912 |. .6,769,984 . (39,647) |. . 05/04/2037 . |2.A FE .
..13607Q-FD-9 | CANADIAN IMPERIAL BANK . 07/07/2026 . |BOFA SECURITIES INC ..5,013,000 ..4,994,602 |. N . 4,995,860 ..1,549 |. . 09/08/2028 . |1.F FE .
..56501R-AY-2 [ MANULIFE FINANCIAL CORP . . |- 09/15/2026 . | WELLS FARGO SECURITIES LLC ..... |.... . 9,878,300 |...... 10,000,000 |....... 10,017,050 |.... Y R (T3 1 R R (3 1 AU 10,017,036 |.. (138,736) |.... . 09/11/2041 . |1.G FE .
..66977W-AU-3 | NOVA CHEMICALS CORP ... . 08/17/2026 . | SECURITY CALLED at 104.500 ..... |.... . 1,567,500 .. 1,500,000 ..1,610,085 |........ 1,576,602 |.... . . (59,503) |.... . 02/15/2030 . |3.C FE .
..67077M-AG-3 |NUTRIEN LTD .......... . 07/07/2026 . |BOFA SECURITIES INC .. .. 793,720 . 800,000 ..793,875 |. ..795,709 |. N (2,087) |. . 12/01/2040 . |2.B FE .
..78017D-AJ-7 |ROYAL BANK OF CANADA . 09/30/2026 . | VARIOUS ............... 27,201,157 .27,000,000 .27,182,382 |. . 7,022,324 .. (10,997) |. 171, 30,030 |. . 05/02/2031 . |1.E FE .
..78017D-AK-4 |ROYAL BANK OF CANADA .. . 07/07/2026 . |BOFA SECURITIES INC . 1,131,765 ..1,135,000 (1,000) |. 1,142,319 . (10,554) . . 08/06/2029 . |1.E FE .
..878742-AS-4 | TECK RESOURCES LIMITED .. . 08/13/2026 . |RETURN OF CAPITAL .. N . 4,000 . . 08/15/2040 . |2.C FE .
..878742-AZ-8 | TECK RESOURCES LIMITED .. . 08/13/2026 . |RETURN OF CAPITAL . 02/01/2043 . |2.C FE .
..00253X-AB-7 | AMERICAN AIRLINES/AADVAN .. . 07/20/2026 . | SINKING FUND PMT ... ..375,000 . 04/20/2029 . |3.B FE ..
SANTANDER US CAPITAL MARKETS
..03939A-AC-1 | ARCH CAPITAL GROUP LTD . 09/15/2026 . |LLC ... ..6,252,000 ..6,046,559 |. .6,046,838 . (114,565) |. . 06/15/2056 . |1.G FE ..
..055780-AF-0 [BPCE SA ......cceeveene . 07/07/2026 . | BOFA SE! ..5,000,000 .. 4,437,900 |. ..9,997 | . 4,447,897 L (11,697) . . 10/19/2032 . |2.B FE ...
..05964H-BB-0 | BANCO SANTANDER SA . . 07/07/2026 . |BOFA SECURITIES INC .. ,536, .. 7,400,000 ..7,633,174 |. .. (23,666) |. . 7,609,508 . (72,534) |. . 03/14/2030 . |1.G FE ..
..05964H-BJ-3 | BANCO SANTANDER SA .... . 07/07/2026 . |BOFA SECURITIES INC .. . 5,115,050 ..5,000,000 ..5,000,000 |. .5,000,000 N .5,000,000 . 115,050 |. . 01/17/2030 . |1.G FE ..
..05971V-2D-6 |BANCO DE CREDITO DEL PER 3.25% 30 SEMP 2 . 09/30/2026 . | SECURITY CALLED at 100.000 . 2,860,000 ..2,860,000 ..2,516,800 |. . 2,629,251 .2,860,000 . s . 09/30/2031 . |3.A FE ...
..06279J-AE-9 [BANK OF IRELAND GROUP . 07/20/2026 . | VARIOUS ........cevvvnnnn 10,912,560 11,000,000 .10,973,710 |. 10,973,805 100,773 |. 11/12/2032 . |1.G FE ..
..09659W-2R-4 |BNP PARIBAS .......... . 07/07/2026 . |BOFA SECURITIES INC . 4,729,700 ..5,000,000 ..4,113,300 |. N . 4,629,977 .88,159 |. 09/15/2029 . |1.G FE ..
..225313-A0-8 |CREDIT AGRICOLE SA . . 07/07/2026 . |BOFA SECURITIES INC ...evvvvnvvves Jovnnnneriiinninnnes foenns 1,036,030 |........ 1,000,000 |........ 1,020,700 |........ 1,019,299 |....covievnins foovvvnneen (B43) | v (543) | e 1,018,756 |.. .62,336 |. 01/10/2035 . |2.A FE ...
CITADEL SECURITIES
..251526-CS-6 | DEUTSCHE BANK NY .... . |- 09/03/2026 . | INSTITUTIONAL LLC .....oevvvnennnn 7,168,490 |........ 7,000,000 |........ 7,354,480 |........ .. (97,664) |. (97,664) |oevvvvveiiiinnns fernnnnns 7,212,423 |.. . (43,933) ... ...530,507 . 01/18/2029 . [2.A FE ..
..251526-DC-0 |DEUTSCHE BANK NY . . 09/22/2026 . |MIZUHO SECURITIES USA INC . 7,038,080 ..7,000,000 ..6,982,780 |. .6,983,606 |. ... (826) | . (826) .6,982,780 .55,300 |. . 08/04/2031 . |2.A FE ..
..33938X-AB-1 [FLEX LTD ........ . 07/07/2026 . |BOFA SECURITIES INC .. . 1,079,188 .. 1,083,000 ..1,078,256 |. .1,080,645 |. . 256 |. .. 256 .1,080,901 (1,713) |. . 05/12/2030 . |2.C FE ..
..36190C-AA-5 |GNL QUINTERO SA .. . 07/31/2026 . | SINKING FUND PMT < eeeenn.. 233,436 s s eeennnn... 233,436 ... eeeennnn.. 233,436 .. . . 07/31/2029 . |2.A FE ..
..404280-DS-5 [HSBC HOLDINGS PLC . 07/07/2026 . |BOFA SECURITIES INC ...evvvvvvves Jovnnnnniniinnnnnnnne fornennens 458,604 |.......... 400,000 |........... 457,836 |........... 450,140 [....ooeeennnn e (2,993) [ e (2,993) | i 447,147 . 11/03/2033 . |2.A FE ..
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..50247V-AB-5 |LYB INTL FINANCE BV ... . |- 07/07/2026 . [BOFA SECURITIES INC .. ..7,510 | , 80,538 |........ 80,538 144,891 |. 07/15/2043 . |2.C FE .
..602736-AA-8 | MINEJESA CAPITAL BV ... . 08/10/2026 . | SINKING FUND PHT ... ..248,316 LB | e 894 s [ 289,210 e K VU 11,526 |. 08/10/2030 . [2.C FE ....
..606822-CY-8 |MITSUBISHI UFJ FIN GRP . 07/07/2026 . | BOFA SECURITIES INC .. .4 738,685 4 692 000 4 798 931 |. .. (15,714) |. .4, 783 217 . (44,532) |. (44,532) |.. 177,634 |. 04/19/2029 . [1.G FE ....
..606822-DM-3 | MITSUBISHI UFJ FIN GRP .. . 08/28/2026 . |MIZUHO SECURITIES USA INC 10,048,990 10,000,000 .10 063,700 |. ... (282) ] 10,063,418 . (14,428) |. (14,428) |.. 106,012 |. 09/12/2031 . [1.G FE ....
..606822-DR-2 | MITSUBISHI UFJ FIN GRP .. . 08/03/2026 . | BMO CAPITAL MARKETS CORP .. . 5,011,415 ..5,000,000 ..5,024,950 |. (675) |. .5,024,275 . (12,860) |. (12,860) [.. . 01/14/2082 . [1.G FE ....
..606822-EH-3 |MITSUBISHI UFJ FIN GRP .. . 09/15/2026 . |RBC CAPITAL MARKETS LLC ..3,000,000 B L O Y N N .3,000,000 . (47,550) |. (47,550) |.ooveeeeeeeeeees . 09/18/2047 . (1.G FE ....
..60687Y-CP-2 | MIZUHO FINANCIAL GROUP . 07/07/2026 . | BOFA SECURITIES INC .. ..8,015,000 ..8,262,744 |. .. (34,411) . K . 8,228,333 . (62,811) |. (62,811) [.. , . 05/27/2029 . (1.G FE ....
..639057-AS-7 | NATWEST GROUP PLC . |- 07/07/2026 . |BOFA SECURITIES INC .....cccoeenn fervvvnvnnnnnnnnnnnns foenn 3,717,375 ... 3,705,000 |........ 3,666,727 |........3,672,417 |.....ooooeiiins |t 3,307 |oeeeeieiiiiiiies e 3,307 [ e 3,675,724 |.. .. 41,651 [........ ...165,525 |. 08/15/2030 . [1.G FE ....
..654579-AK-7 | NIPPON LIFE INSURANCE ... . |- 07/07/2026 . |BOFA SECURITIES INC L1,774222 ). 2,000,000 |........ 1,775,000 |.... 867 | e 867 [ e 1,775,667 |.. ...(1,445) |.... .18,206 |. 09/16/2051 . [1.G FE ....
..78017T-AC-7 |ROYAL CARIBBEAN CRUISES . . 07/07/2026 . | BOFA SECURITIES INC .. . 7,766,720 ..8,000,000 .. 7,839,520 |. . ..5,072 | . 7,844,592 . (77,872) |. 139,333 . 05/15/2033 . |2.B FE ....
..78392B-AH-0 | SK HYNIX INC ............ . 09/03/2026 . | JP MORGAN SECURITIES LLC . 5,062,750 ..5,000,000 ..5,167,550 |. .5,152,768 .. (32,186) | K .5,120,582 . (57,832) |. 311,667 |. 01/16/2029 . |1.G FE ....
..863254-CT-5 | STANDARD CHARTERED PLC .. . |- 07/06/2026 . [ SECURITY CALLED at 100.000 .... [occoeeiiiiiiiiiiinns oeenn 3,350,000 |........ 3,350,000 |........ 3,346,650 |........3,348,635 [...cccovinnnns foereiinnn 1,365 [oevvvevvverinnne fornnnnnn 1,365 [ s 3,350,000 |.. K ...207,265 |. 07/06/2027 . [1.G FE ....
..89681L-AA-0 | TRITON CONTAINER/TAL INT .. . |- 07/07/2026 . | BOFA SECURITIES INC .. 4,926,845 ..5,500,000 . , . 4,903,544 |.. . 03/15/2082 . [2.C FE ....
..92213H-AA-0 | VARANAS| AURA NH-2 TOLL . . 09/05/2026 . | SINKING FUND PHT ...... 24,800 ...24,800 ... 24,953 |. 24,814 24,800 | e K . 02/28/2034 . (2.C FE ....
..92769X-AR-6 | VIRGIN MEDIA SECURED FIN . 07/20/2026 . | CITIGROUP GLOBAL MARKETS INC .. 420,000 . 500,000 ..438,750 |. ..450,670 |. .455,7% . (35,796) |. , .. . 08/15/2030 . [3.C FE ....
..92858R-AB-6 | VMED 02 UK FINAN .......... . 07/13/2026 . | MORGAN STANLEY & CO LLC ........ .. 831,250 ..1,000,000 .852,130 ..899,212 |. .907,373 . (76,123) |. (76,123) |.. . 07/15/2031 . [3.C FE ....
. 000000-00-0 | TELENET FINANCE LUX NOTE . 08/04/2026 . | SECURITY CALLED at 100.000 . 1,008,554 1,008,554 ..973,285 |. ..997,282 |. .1,008,554 K . . 03/01/2028 . [3.C FE ....
..GIR70F-AA-1 | BIDVEST GROUP UK PLC . 09/23/2026 . |PAID AT MATURITY ... ..200,000 . 200,000 ..196,862 |. ..198,072 |. 200,000 . 09/23/2026 . (3.B FE ....
..G3R238-AC-7 | GALAXY PIPELINE ASSETS BIDC 2.16% 31 MAR .... [. 09/30/2026 . | SINKING FUND PMT ... ... 17,455 ... 77,455 ...66,418 |. ... 75,964 |. , K .. 77,455 . 03/31/2034 . [1.C FE ....
..M7301Y-AB-8 |NBK SPC LTD 1.625% 15 SEP 2027-26 REGS .. . 09/15/2026 . | SECURITY CALLED at 100.000 . 6 990,000 ..6,990,000 ..6,256,025 |. .6,831,440 |. . 158 560 |. .6,990,000 . 09/15/2027 . (1.E FE ....
..M8180A-AC-2 | QATAR ENERGY . . 09/12/2026 . |PAID AT MATURITY . 1,080,000 ..1,080,000 1,057,261 |. 22,739 | .1,080,000 . 09/12/2026 . [1.C FE ....
..N57445-AA-1 | MINEJESA CAPITAL . 08/10/2026 . | SINKING FUND PMT ..318,708 . 318,708 ..316,885 ..1,823 | 318,708 . 08/10/2030 . [2.C FE ....
..POR12R-AA-8 | FIEMEX ENERGIA - BANC AC . 07/31/2026 . | SINKING FUND PMT 14,921 14,921 | 15,568 | 14,921 . 01/31/2041 . [2.C FE ....
..P4909L-AA-8 |GNL QUINTERO SA .............. . 07/31/2026 . | SINKING FUND PMT .. 335,160 ..335,160 ..335,165 .335, 160 . 07/31/2029 . [2.A FE ....
..P7077@-AF-1 |NASSAU AIRPORT DEVELOPMENT CO . 06/30/2026 . | VARIOUS ... .. 120,000 . 120,000 . 120,000 |. 120,000 . 11/30/2083 . [3.A PL ....
..V2352N-AB-1 | CLEAN RENEWABLE POVER ... . 09/25/2026 . | SINKING FUN ...20,150 19,840 |. 20,150 . 03/25/2027 . (3.C FE ....
..Y52758-AE-2 |LG CHEM LTD. 1.375% . 07/07/2026 . | PAID AT MATURITY ... . . 720,000 , e 707,179 ... . 720,000 |.. .. P . 07/07/2026 . [2.B FE ....
0089999999. Subtotal - issuer credit obl|gat|ons - corporate bonds (unaffiliated) 783 545,380 789,560,643 786 846 901 218,520,211 788,322,880 (4,873,127) | (4,873,127) 22,801,716 XXX
..00138C-AU-2 | COREBRIDGE GLOB FUNDING . . |- 07/02/2026 . |PAID AT MATURITY ... . 3,000,000 . 2,999,459 |.... 172,500 |. 07/02/2026 . [1.
. 01166V-AA-7 | ALASKA AIRLINES 2020 TR . . 08/15/2026 . | SINKING FUND PMT .. 135,220 6,491 |. 08/15/2027 . (1.
..02377B-AB-2 | AMER AIRLN 15-2 AA PTT .. . 09/22/2026 . | MBS PAYDOUN ... 34,678 1,248 |. 09/22/2027 . |1.
..02377L-AA-2 | AMER AIRLINE 19-1AA PTT . 08/15/2026 . | MBS PAYDOUN . 57,463 1,810 |. 02/15/2032 . |1.
..02379K-AA-2 | AMER AIRLINE 21-1A EETC . 07/11/2026 . | MBS PAYDOMN ... . 134,058 , , 3,854 |.07/11/2034 . |1.
..02771D-2A-1 | AMERICAN NATIONAL GF .. . 07/07/2026 . |BOFA SECURITIES INC 2 026, 380 2 000 000 K 1, 996 885 105,142 |. 01/28/2030 . |1.
..02771D-2E-3 | AMERICAN NATIONAL GF .. . 07/07/2026 . |BOFA SECURITIES INC 10,521,577 .10,714,000 .10,503,363 |. 10,514,586 240,842 . 01/23/2031 . |1.
..08877@-AA-9 |S/C 225 VIRGINIA AVENUE, LLC (DC) .. . 07/30/2026 . | SINKING FUND PHT . 5,652,589 .. 5,652,589 ..5,886,857 |. .5,652,589 510,167 |. 06/15/2032 . (1.
. 08886*-AA-0 |S/C 225 VIRGINIA AVENUE, LLC (DC) . 07/30/2026 . | SINKING FUND PMT .. 959,710 .959,710 955,929 .22,926 |. 06/15/2082 . (1.
..11042C-AA-8 |BRITISH AIR 21-1 A PPT .. . 09/15/2026 . | SINKING FUND PMT 13,609 13,609 . 03/15/2035 . (1.
..11042C-AB-6 |BRITISH AIR 21-1 B PTT .. . 09/15/2026 . | SINKING FUND PMT 54,845 54,824 |. . 09/15/2031 . (1.
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT . . 09/20/2026 . | MBS PAYDOUN .... 40,924 37,548 |. . 09/20/2031 . (1.
..125408-AA-8 | CISTERRA SEHQ, LLC (SEMPRA . 08/10/2026 . | SINKING FUND PA .. 103,549 ..103,549 ..103,550 |. ..108, N .108, . 07/10/2040 . (2.
..16125#-AA-0 | CHARTER NEW FAIRFLD (STOP & SHOP) ..... . 09/01/2026 . | SINKING FUND PMT .. 197,379 ..197,379 ..197,379 | ..197,379 | .197,379 . 09/01/2027 . (2.
..229640-AA-4 |EBR MEDICAL FACILITIES (OCHSNER CLINIC) . 09/15/2026 . | SINKING FUND PMT 89,839 89,839 89,839 |. 89,839 |. 89,839 . 08/15/2034 . (1.
..22968#-AA-8 | WARREN ST. JOE AVE PROP LLC (CVS-EVANSV) .... . 09/20/2026 . |SINKING FUND PMT ... . 83,74 .43, L A3,7M . 01/20/2040 . (2.
..229686-AA-0 | TR CTF - HOLIDAY CVS LLC . |- 09/20/2026 . | SINKING FUND PMT ... ... 52,746 , .52, ...52,746 |.... . 01/20/2040 . (2.
..361926-AA-8 | TR CTF-GKN DRIVELINE NORTH AMERICA . . 09/15/2026 . | SINKING FUND PHT . .. 397,026 ..397,026 ..400,9% |. ..307,335 | . 03/15/2030 . (3.
..74256L-FC-8 |PRINCIPAL LFE GLB FND 11 .. . 07/07/2026 . | BOFA SECURITIES INC 2 940,000 2 965,490 |. K .2, 962 328 . (11,538) |. , . 01/09/2028 . (1.
..76209A-AA-4 |RGA GLOBAL FUNDING . 07/22/2026 . |VARIOUS ...oovvvvvviiiiiiiiiiiiiieens fovvvnniiininininnns [200000.2,997,460 |........ 3,000,000 |........ 3,004,650 [...vvvvvvvnnvninnnnn fovniiiiins fo (99) e e (99) [ [ 3,004,551 L (7,001) |........ (7,001) . 05/26/2031 . (1.
..76209P-AG-8 |RGA GLOBAL FUNDING . 07/07/2026 . | BOFA SECURITIES INC .. ..2,978 |..........2,978 . 01/09/2030 . (1.
..84268@-AA-7 | SOUTHERN COMPANY SERVICES, INC CTL . . 09/15/2026 . | SINKING FUND PMT . 03/15/2044 . (1.
..884200-AA-5 | WACK 2022-1 A .......eevveeeee . 09/15/2026 . | MBS PAYDOUN ... . 01/15/2058 . (1.
..900318-AA-5 |UNITED AIR 2018-1 AA PTT . 09/01/2026 . | SINKING FUND PMT . 03/01/2030 . (1.
..90032L-AJ-6 |UNITED AIR 2023-1 A PTT ... . 07/15/2026 . | VARIOUS ... . 01/15/2036 . (1.
..92204@-AA-7 | VANGUARD LGHTHS(AHOLD/GIANT LANDOVER) ... . 09/01/2026 . | SINKING FUND PHT ... . 02/01/2029 . |2.
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..92778%-AA-5 |OAK STREET REAL ESTATE CAPITAL, LLC-VCU ..... . 09/15/2026 . | SINKING FUND PMT .oeeeeeeeeiieinn forneeeeemnieeeee foreeeeennnd 6,020 ....6,020 |.............6,020 |.... ...121 |. 09/15/2049 .
..93146*-AA-8 [PORT DOCK AND STONE CORP (WALGREENS) . . 09/15/2026 . | SINKING FUND PMT 51,070 51,581 |. 51,003 |. (22) 1,672 |. 11/15/2037 .
..96928*-EZ-6 |FAIRNAYS EQUITIES (VHA INC) ....... . 09/15/2026 . | SINKING FUND PMT .. 157,002 .. 157,002 ..157,002 |. .. 157,002 .157,002 5,277 |. 09/15/2033 .
. 000000-00-0 [ACS AVIATION 4 HOLDINGS LIMITED . 08/17/2026 . | SINKING FUND PMT . 66,290 66,290 66,059 |. .6 66,290 A . 2,347 |. 11/15/2029 .
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 30,305,604 30,457,468 30,471,636 13,826,841 (82,912) 30,283,715 21,888 21,888 1,207,443 XXX
SUSQUEHANNA FINANCIAL GROUP LLP
..46138G-50-8 | INVESCO SENIOR LOAN ETF ...oeevrveiieeeeeniinns L 09/21/2026 . | .evinniiiiiiiieeeeii i e 0.000 |....... 4,993,669 |....iiiiiiiiiiiiiee ferieees 5,045,774 |........ 5,103,000 |....... (57,227) |eeveeeeeeeenns Jeemenieeeeeenes eeennnn (57,227) |+eeeeeeeeieeenn Jeeeennnn 5,045,774 |[..ocovemnneeees foeees (52,105) |....... (52,105) |-eevvvennnn 249,825 |..ceies cevennns 4B ........
SUSQUEHANNA FINANCIAL GROUP LLP
..78467V-60-8 [SPDR BLACKSTONE SENIOR LOAN ET ... .. |- 09/28/2026 . | .. I 0.000 |......... 505,271 524,624 |...........515,875 [..........8,749 [.. ...8,749 |... .524,624 |.. . (19,353) |....... (19,353) 23,820 |ooooeies wevennn 4B Lilllls
0149999999. Subtotal - issuer credit obligations - SVO-identified bond exchange traded funds - fair
value 5,498,940 5,570,398 5,618,875 (48,478) (48,478) 5,570,398 (71,458) (71,458) 273,645 XXX XXX
..03761U-AH-9 [MIDCAP FINANCIAL INVEST . . |- 07/16/2026 . [PAID AT MATURITY ..evvvvviiiiiines Joevvniieieciniins Joveen 11,750,000 |....... 11,750,000 |....... 11,759,075 |.......11,750,738 |.... [ R (/4D AP R (') ) FPRRR I 11,750,000 |.. ...528,750 [. 07/16/2026 . [2.C FE ...
..04010L-BL-6 |ARES CAPITAL CORP ... . 07/07/2026 . |BOFA SECURITIES 4,037,093 ..4,169,000 ..3,999,030 |. N .4,007,795 102,766 |. 01/15/2031 . |2.B FE ...
..04010L-BM-4 | ARES CAPITAL CORP ... . 07/07/2026 . |BOFA SECURITIES . 4,970,910 ..5,115,000 ..4,925,268 |. . 4,934,185 . 04/12/2031 . |2.B FE ...
..05684B-AC-1 [BAIN CAPITAL SPECIALTY F . 09/22/2026 . |BOFA SECURITIES . 9,989,000 10,000,000 ..9,893,300 |. 9,982,314 .9,998,676 (9,676) | . 10/13/2026 . |2.C FE ...
..09261H-CC-9 | BLACKSTONE PRIVATE CRE .. . 07/07/2026 . |BOFA SECURITIES . 2,463,000 ..2,500,000 .. 2,471,325 |. . 2,472,351 .(9,351) | . 05/15/2031 . |2.C FE ...
..09261X-AG-7 |BLACKSTONE SECURED LEND . . 07/07/2026 . |BOFA SECURITIES . 9,079,704 ..9,622,000 ..9,037,656 |. .9,090,199 . (10,49%5) |. . 09/30/2028 . |2.B FE ...
..22966R-AG-1 | CUBESMART LP ...... . 07/07/2026 . |BOFA SECURITIES ..2,291,000 ..2,034,500 |. . 2,049,662 . (27,740) |. . 02/15/2031 . |2.B FE ...
..26884U-AF-6 |EPR PROPERTIES . . 07/07/2026 . |BOFA SECURITIES .. 1,500,000 1,348,185 |. .1,388,612 . 1,403,224 .39,371 |. . 08/15/2029 . |2.C FE ...
.. 20444U-BE-5 |EQUINIX INC .. . 07/07/2026 . |BOFA SECURITIES . 15,544,000 .14,913,380 |. 14,965,392 170,613) |. . 11/18/2029 . |2.A FE ...
.. 29444U-BL-9 [EQUINIX INC .. . 07/07/2026 . |BOFA SECURITIES ..6,311,000 ..6,001,130 |. .6,037,706 . (32,852) |. . 03/15/2028 . |2.A FE ...
..30225V-AK-3 | EXTRA SPACE STORAGE LP .. . 07/07/2026 . |BOFA SECURITIES ..7,037,000 .. 7,193,503 |. . . 7,184,574 ..9,421 . 07/01/2030 . |2.B FE ...
..38152B-AD-3 | GOLOMAN SACHS PRIVATE CR .. . |- 07/07/2026 . |BOFA SECURITIES ...... 5,065,100 |........ 5,000,000 |........ 4,994,050 |........4,994,728 |....cooviiiiinen Jovveem 114 L e 114 L e 4,994,843 |.. ...210,938 [. 05/06/2030 . [2.C FE ...
..38173M-AE-2 | GOLUB CAPITAL BDC ..evvvneviiiiiiiiiiiiiiineeees . 07/07/2026 . |BOFA SECURITIES INC ..oovvvvnvivns |ovnnnniieiiiiinees fonnnn 8,909,122 |........ 8,902,000 |........ 8,892,338 |...cevvvniiiiiiinnnn Joernnininiiinns e 1,196 s e 1,196 s e 8,893,533 [.....cevvvnnnnns 258,158 . 07/15/2029 . [2.B FE ...
SMBC NIKKO SECURITIES AMERICA
..427096-AH-5 [HERCULES CAPITAL INC . |- 09701/2026 . . . 2,997,660 |........ 3,000,000 |........ 2,992,320 |........2,998,850 |......cooevvenn forrennnnnn 1,086 [ooviiiiiiiiiiii Jeeeennnnn 1,086 oo e 2,999,937 |.. . 09/16/2026 . |2.B FE ...
..78410G-AK-0 | SBA COMMUNICATIONS CORP . . 08/12/2026 . |BOFA SECURITIES INC .. ..1,495,950 |........ 1,500,000 |........ 1,489,470 |oeeveneieeiiiniees o e84 [ B4 [ [ 1,489,534 |.. . 07/15/2033 . |2.C FE ...
..85571B-AU-9 | STARWOOD PROPERTY TRUST ... . 07/15/2026 . |PAID AT MATURITY 1,500,000 |........ 1,500,000 |........ 1,602,325 |........ errnnnnenene e (28) s e (28) s e 1,500,000 |.. . 07/15/2026 . |3.C FE ...
..862121-AA-8 | STORE CAPITAL LLC ... . 09/17/2026 . | STIFEL NICOLAUS & CO INC . 9,866,588 ..9,984,000 ..9,935,578 |. 9,971,378 |. .9,975,322 . 03/15/2028 . |2.B FE ...
..92936U-AF-6 [ WIP_CAREY INC .. |. 07/07/2026 . [BOFA SECURITIES INC ..221,772 227,000 214,622 |.......... 217,876 |.... ....219,122 |.. . 07/15/2029 . |2.A FE ...
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 103,804,043 105,952,000 103,597,055 42,804,520 203,934 203,934 103,966,055 XXX XXX
..00036F-AB-0 [AUSTIN POWDER (A-AP BUYER) ......eeueereeemnnnnns . 09/30/2026 . | SINKING FUND PMT .eeeeeeeeeinennn formeeeeemmieeeee foreeeeeennns 6,313 [eeiieeene 6,313 |oeeeriins 6,329 [ e e [ PO PR (D] P AT 6,313 . 09/09/2031 . |4.A FE ..
..01642P-BE-5 | ALIX PARTNERS LLP ... . |- 09/30/2026 . | SINKING FUND PMT ... ...10,000 ... 9,904 [.... .53 | .53 |. ..10,000 |.. . 08/12/2032 . |4.A FE ..
..02376C-BT-1 | AMERICAN AIRLINES ... . 07/31/2026 . | SINKING FUND PMT 3,778 3,772 |. 3,778 . 05/28/2032 . |3.B FE ..
..03765V-AP-5 [PRIME SECURITY SERVICES . . 09/30/2026 . | SINKING FUND PMT . 7,029 7,029 | . 7,029 . 10/13/2030 . |3.C FE ..
..03836B-AH-2 | ASCENSUS (AQGEN ASCENSUS) . . |- 09/30/2026 . | SINKING FUND PMT ... ... 24,542 ...24,358 ... ..24,542 |.. . 08/02/2028 . |4.C FE ..
..03851@-AB-8 | APTIVE ENVIRONMENTAL, LLC . 09/30/2026 . | SINKING FUND PMT ... e 2,209 L 2,187 ol .2,209 |.. . 10/15/2032 . |4.A PL ..
..038518-AD-4 | APTIVE ENVIRONMENTAL, LLC - REVOLVER . . 09/29/2026 . | SINKING FUND PMT .6,202 6,202 |. . 6,202 . 10/15/2032 . |4.A PL ..
..07587*-AD-8 [BECO HOLDINGS COMPANY INC . . 09/30/2026 . | SINKING FUND PMT 2,778 2,771 |. 2,778 . 11/02/2028 . |3.C PL ..
..08078U-AQ-6 [BELRON S.A. eovreeieeeeinnannnns . 09/30/2026 . | SINKING FUND PMT ... ....6,250 ....6,266 ... .6,250 |.. . 10/16/2031 . |3.C FE ..
..09228H-AQ-2 [BLACKBIRD MIDCO INC. ...ccvvvrnnrnnnnns . |- 0973072026 . [ SINKING FUND PMT ... ...21,875 ...21,687 |[.... ..21,875 |.. . 12/19/2030 . |4.B PL ..
..09604#-AD-9 [BLUE RIVER PET CARE, LLC DD FUNDED . . 09/30/2026 . | SINKING FUND PMT . 1,340 .1,340 | 1,340 . 08/01/2029 . |3.B PL ..
..09604#-AE-7 [BLUE RIVER PET CARE, LLC DD FUNDED . . 09/30/2026 . | SINKING FUND PMT . 1,635 .1,635 | .1,635 . 08/01/2029 . |3.B PL ..
..09604#-AF-4 |BLUE RIVER PET CARE, LLC - DDTL 2 .. . 09/30/2026 . | SINKING FUND PMT . 1,365 .1,365 | 1,365 . 08/01/2029 . |3.B PL ..
..09604#-AG-2 |BLUE RIVER PET CARE, LLC - DDTL 3 .. . 09/30/2026 . | SINKING FUND PMT 1,037 .1,037 ). 1,087 . 08/01/2029 . |3.B PL ..
..09604#-AH-0 |BLUE RIVER PET CARE, LLC DDTL - 4 . 09/30/2026 . | SINKING FUND PMT .1,176 1,176 ). 1,176 . 08/01/2029 . |3.B PL ..
..1262M1#-AA-5 | CR FITNESS HOLDINGS, LLC ..... . 09/30/2026 . | SINKING FUND PMT 4,702 4,690 | . 4,702 . 10/16/2032 . |3.A Z .....
..13763H-AF-9 | CLOSURE SYSTEMS (CANISTER) . 09/30/2026 . | SINKING FUND PMT . 6,345 .6,332 | . 6,345 . 03/22/2029 . |4.B FE ...
..16384Y-AM-9 | CHEMOURS ... . 09/30/2026 . | SINKING FUND PMT . 2,500 .2,500 | . 2,500 . 10/15/2032 . |3.B FE ...
.. 19933)1-AU-7 | COLUMBUS MCK . 09/30/2026 . | SINKING FUND PMT . 4,986 L4,99 | . 4,986 . 02/03/2033 . |3.C FE ...
..20902C-AX-8 | ALTIUM PACKAGING . . 09/30/2026 . | SINKING FUND PMT .5,076 .4,911 .5,076 . 06/11/2031 . |4.B FE ...
..22305C-AF-6 [ COVIA HOLDINGS .... . 09/30/2026 . | SINKING FUND PMT ... .... 5,025 ....5,038 |.... .5,025 |.. . 02/26/2032 . |4.B FE ...
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..23384*-AA-6 | DRP SOLARIS BORROWER, LLC .... . |- 09/28/2026 . | SINKING FUND PMT ... .29,438 |. 03/31/2027 . (2.B PL ....
..266238-AA-8 | DOXA INSURANCE HOLDINGS LLC . . 09/30/2026 . | SINKING FUND PMT 362 |. 12/20/2030 . (4.C PL
..266238-AB-6 | DOXA INSURANCE HOLDINGS LLC DD-FUNDED . 09/30/2026 . | SINKING FUND PMT 344 |. 12/20/2030 . |4.CPL ..
..28542C-AG-4 | EXAMWORKS (ELECTRON) . . 09/30/2026 . | SINKING FUND PMT .91 |. 02/06/2033 . (4.B FE .
..36259%-AJ-1 | GS ACQUISITIONS, INC .. . 09/30/2026 . | SINKING FUND PMT 258 |. 05/25/2028 . [3.C PL ..
..36259*-AL-6 |GS ACQUISITIONS, INC DD FUNDED . . 09/30/2026 . | SINKING FUND PMT .45 |. 06/25/2028 . 3.C PL ..
..371560-AZ-9 | GENESEE & WYOMING .............. . 09/30/2026 . | SINKING FUND PMT . 04/10/2031 . [3.C FE ...
..38469E-AH-6 | GRAHAM PACKAGING (GPC MERGER) . . 09/30/2026 . | VARIOUS . 01/26/2033 . [4.A FE ...
..38821U-AD-2 | GRANT THORNTON ADVISORS LLC . . |- 09/30/2026 . | VARIOUS . 05/31/2031 . [4.B FE ...
..47077D-AM-2 | JANE STREET GROUP . 08/13/2026 . | SINKING FUND PMT . 12/15/2031 . [3.A FE ...
..50060J-AH-3 |KOPPERS ............. . 07/14/2026 . | SINKING FUND PMT . 04/10/2030 . [3.C FE ...
..53216#-AA-3 |LIFE SCIENCE INT (CALIBRESCIENTIFIC) . . |- 0973072026 . | SINKING FUND PMT ... . 06/10/2027 . [3.A PL ...
..71911K-AF-1 | PAREXEL (PHOENIX NEWCO) . . |- 0973072026 . | SINKING FUND PMT ... . 12/12/2031 . [4.B FE ...
..72761J-AK-2 | PLASTIPAK HOLDINGS INC .. . 09/30/2026 . | SINKING FUND PMT . 09/24/2032 . [4.A FE ...
..T4772#-AA-5 | QUARTZ HOLDING COMPANY . 09/30/2026 . | SINKING FUND PMT . 10/02/2028 . 4.C FE ...
..74839X-AM-1 | QUIKRETE HOLDING INC ..... . 07/14/2026 . | SINKING FUND PMT . 04/14/2031 . [3.C FE ...
..74850@-AA-2 | QUICK QUACK CAR WASH HOLDING DD FUNDED . 09/30/2026 . | SINKING FUND PMT . 06/10/2031 . [3.B PL ...
..74850@-AB-0 | QUICK QUACK CAR WASH HOLDINGS, LLC .... . 09/30/2026 . | SINKING FUND PMT . 06/10/2031 . [3.B PL ...
..74850@-AD-6 | QUICK QUACK CAR WASH HOLDINGS, LLC . . 09/30/2026 . | SINKING FUND PMT . 06/10/2031 . [3.B PL ...
..74850@-AE-4 | QUICK QUACK CAR WASH HOLDINGS, LLC . . 09/30/2026 . | SINKING FUND PMT . 06/10/2031 . [5.B GI ...
..75101X-AQ-0 |RAISING CANES .. . 07/01/2026 . | SINKING FUND PMT . 11/03/2082 . [3.C FE ...
. 78707@-AA-8 | SAGUARO BUYER, L . 09/30/2026 . | SINKING FUND PMT . 07/03/2032 . [4.B PL ...
..78707@-AD-2 | SAGUARO BUYER, LLC DDTL-2 FUNDED . . 09/30/2026 . | SINKING FUND PMT . 07/03/2032 . [4.B PL ...
..B0583E-AP-1 | SAZERAC .......... . 07/20/2026 . | SINKING FUND PMT . 07/09/2032 . [3.C FE ...
..816194-AY-0 | SELECT MEDICAL . . 09/30/2026 . | SINKING FUND PMT . 12/03/2031 . [4.A FE ...
..87169D-AB-1 | SYNEOS HEALTH (S . . 07/22/2026 . | SINKING FUND PMT . 09/27/2030 . [4.A FE ...
..88366M-AE-4 | THERMOSTAT PURCHASER 1. INC. . 09/30/2026 . | SINKING FUND PMT . 08/31/2028 . [4.C FE ...
..88912#-AA-6 | TOGETHERWORK HOLDINGS, LLC ..... . 09/30/2026 . | SINKING FUND PMT . 05/17/2031 . [3.B PL ...
..88912#-AB-4 | TOGETHERWORK HOLDINGS, LLC DD FUNDED ......... . 09/30/2026 . | SINKING FUND PHT ... . 05/17/2031 . [3.B PL ...
..88912#-AD-0 | TOGETHERWORK HOLDINGS, LLC DD FUNDED . .. |- 0973072026 . | SINKING FUND PMT ... . 05/17/2031 . [4.B PL ...
..89364M-CD-4 | TRANSDIGM INC ........... . 09/30/2026 . | VARIOUS ......... .6, . 01/19/2082 . [3.C FE ...
..90397*-AA-0 | UNM MSR FACILITY 1 LLC . 09/01/2026 . | SINKING FUND PMT .6,468,748 . 03/20/2029 . |2.B Z .....
..00916*-AA-2 | UNIRAC HOLDINGS, INC . |- 0770872026 . | SINKING FUND PMT ... ....102,703 |.. . 09/30/2027 . [3.A PL ...
..914908-BG-2 | UNIVISION . 09/30/2026 . | SINKING FUND PHT ... ..12,69 |.. . 01/31/2029 . [4.B FE ...
..91834W-AG-5 | VEEAM SOFTWARE (VS BUYER) . . 09/30/2026 . | SINKING FUND PMT 11,028 . 04/12/2031 . [4.B FE ...
..92783*-AA-8 | VIRGINIA GREEN ACQUISITION, LLC . 09/30/2026 . | SINKING FUND PMT . 11,221 . 12/21/2030 . [4.B PL ...
..96244U-AJ-6 | WHATABURGER (WHATABRANDS) .. |- 08/13/2026 . | SINKING FUND PMT ... ..(2,843)|... .3,979,7%8 |.. . 08/03/2028 . [4.B FE ...
..BO000T-BJ-3 | TELENET FINANCING USD LLC .........cceeeeennnns . 07/29/2026 . | SINKING FUND PHT ... ..23,250 |... .2,500,000 |.. . 04/28/2028 . [3.C FE ...
..C3606@-AF-4 | GATEWAY SERVICES & GATEWAY US HOLDINGS . . 09/30/2026 . | SINKING FUND PMT 1221 . 09/22/2028 . [3.B PL ...
..06901L-AM-9 [RESTAURANT BRANDS (1011778 BC) ... . 09/30/2026 . | SINKING FUND PMT . 6,629 . 09/20/2030 . [2.C FE ...
..G7743*-AA-8 | SLF V-L HOLDINGS, L.P. .......... . 07/20/2026 . | SINKING FUND PMT K . 1,439,394 . 1,439,394 . 02/01/2033 . [1.G PL ...
..G77438-AA-6 | SLF V INTERNATIONAL-L HOLDINGS, L.P. . . 07/20/2026 . | SINKING FUND PMT . 1,666,667 ..1,666,667 ..1,666,667 |. .1,666,667 |. .1,666,667 . 02/01/2033 . [1.G PL ...
. 000000-00-0 |VPC CRUSOE ENERGY SYSTEMS LLC TRANCHE |1 .... . 09/30/2026 . |SINKING FUND PMT .. 141,4% .. 141,4% .. 141,4% |. ..141,4% |. .141,4% . 11/24/2029 . [5.B GI ...
. 000000-00-0 | VPC CRUSOE ENERGY SYSTEMS LLC TRNCHE 111 . 09/30/2026 . | SINKING FUND PMT .. 116,568 . 116,568 . 116,568 |. . 116,568 116,568 . 11/24/2029 . [5.B GI ...
..G3679Y-AM-4 |FRONERI ....ccooeviiiiiiiiiiiiiiiiins . 09/30/2026 . | SINKING FUND PMT ... 16,250 . . .. 16,250 . 09/30/2032 . [3.C FE ....
..L4807%-AA-2 |HL SCOPE MASTER SICAV-RAIF SCSP . 09/18/2026 . | SINKING FUND PMT . 1,732,083 .1,732,083 . 04/30/2034 . [1.E Z .....
. 000000-00-0 |FLORA FOODS (SIGMA BIDCO) .... . 09/30/2026 . | SINKING FUND PMT .6, .6,901 . 10/31/2030 . (4.B FE ....
..N6872P-AP-6 | REFRESCO GROUP (PEGASUS) . 09/30/2026 . | SINKING FUND PMT | . 07/12/2032 . [4.A FE ....
.. NB232N-AP-2 | NOURYON (AKZ0) ... |. 07/08/2026 . | SINKING FUND PMT ... .. 247, .47, ..244, ... 749 . L 749 ... . 07/08/2031 . [4.A FE ....
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 22,323,589 22,323,589 22,278,483 3,620,494 41,469 41,469 485,469 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 961,937,729 971,616,601 965,008,014 300,840,853 (48,478) 758,677 710,199 967,020,783 (5,178,682) |  (5,178,682) 28,164,641 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) XXX XXX
0509999997. Total - issuer credit obligations - Part 4 961,937,729 971,616,601 965,008,014 300,840,853 (48,478) 758,677 710,199 967,020,783 (5,178,682) |  (5,178,682) 28,164,641 XXX XXX
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0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 961,937,729 971,616,601 965,008,014 300,840,853 (48,478) 758,677 710,199 967,020,783 (5,178,682) | (5,178,682) 28,164,641 XXX XXX
..36179V-6V-7 | G2 MA7184 . |- 09/01/2026 . (MBS PAYDOIN .... 3,017 |. 02/20/2051 . [1.A ........
..38376J-JV-7 | GNR 2009-104 XZ . 09/01/2026 . | MBS PAYDOUN . . 11/20/2039 . [1.A .
..38382D-KL-2 |GNR 2020-21 KP .... . |- 09/01/2026 . | MBS PAYDOWN ... . . . 12/20/2049 . (1.A ........
..38382E-U3-9 | GNR 2020-61 HC .... . |- 06/01/2026 . | VARIOUS (239 678)|.... . . 01/20/2048 . [1.A ........
.. 38382\-P0-4 | GNR 2021-24 BC . . 09/01/2026 . | MBS PAYDOMN . .. 134,39 ..132,358 |. .134,3% . 02/20/2051 . [1.A .
..38384B-L7-4 | GNR 2023-107 ND . 09/01/2026 . | MBS PAYDOUN . .. 673,560 ..673,560 |. .673,560 . 06/20/2049 . [1.A .
..38384C-FH-7 |GNR 2023-117 JA .. . 09/01/2026 . | MBS PAYDOUN ... . 10/20/2049 . [1.A ........
..38384E-FQ-3 | GNR 2023-116 FH .. . 09/20/2026 . | MBS PAYDOUN ... . 08/20/2053 . [1.A ........
..38384P-TS-9 | GNR 2024-97 FT . . 09/20/2026 . | MBS PAYDOMN . . . . K . . 06/20/2054 . [1.A .
..383841-M2-8 | GNR 2024-148 AF . 07/14/2026 . | BMO CAPITAL MAHKETS CORP . . 1,869,637 ,859,179 ,859,179 |. 1 859 179 |. .1,859,179 . 09/20/2054 . 1.A .
..38384X-35-0 |GNR 2024-181 FB .. . 09/20/2026 . | MBS PAYDOMN . ... 46,372 ...46,372 ...46,256 |. ...46,253 |. 120 ..46,372 . 11/20/2054 . [1.A .
..38385B-DE-7 | GNR 2024-197 YK . 09/20/2026 . | MBS PAYDOUN . .. 703,147 ..703,147 ..699,081 |. . 701,004 |. 2,143 .703,147 . 12/20/2054 . [1.A .
..38385C-CE-6 |GNR 2025-4 FY .. . 09/20/2026 . | MBS PAYDOMN . .. 311,702 ..311,702 ..311,508 |. ..310,991 L7112 .311,702 . 01/20/2055 . [1.A .
..38385E-JA-3 | GNR 2025-43 FB . . 09/20/2026 . | MBS PAYDOUN . 77,026 77,026 76,424 |. 76,792 |. . 234 77,026 . 03/20/2085 . [1.A .
..38385F-7A-3 | GNR 2025-87 BF . . 09/20/2026 . | MBS PAYDOMN . ..587,910 ..587,910 ..588,094 |. ..587,910 |. .587,910 . 05/20/2055 . [1.A .
..38385G-4N-6 | GNR 2025-102 FD . 09/20/2026 . | MBS PAYDOUN . .. 190,248 190,516 ..190,251 | .(3) .190,248 . 06/20/2085 . 1.A .
..38385G-B2-4 |GNR 2025-90 FA . . 09/20/2026 . | MBS PAYDOMN . .. 426,136 426,735 ..426,206 |. . (70) .426,136 . 05/20/2055 . [1.A .
..38385G-FR-5 |GNR 2025-89 FJ . . 09/20/2026 . | MBS PAYDOUN . .. 844,764 844,500 ..843,455 |. 1,309 .844,764 . 05/20/2085 . 1.A .
..38385G-JH-3 | GNR 2025-89 FQ . . 09/20/2026 . | MBS PAYDOMN . .. 546,099 . 545,928 ..544,922 |. 1,177 .546,099 . 05/20/2055 . [1.A .
..38385J-AH-6 | GNR 2025-187 BF . 09/20/2026 . | MBS PAYDOUN . ..501,681 . 501,681 ..502,230 |. ..501,822 |. (140) 501,681 . 11/20/2085 . [1.A .
..38385J-FF-5 | GNR 2025-196 QF . 09/20/2026 . | MBS PAYDOMN . ,376,198 ..1,376,198 ..1,376,198 |. 1,376,198 |. .1,376,198 . 11/20/2055 . [1.A .
..38385K-P9-5 | GNR 2025-214 FB . 09/20/2026 . | MBS PAYDOUN . . 436,009 ..436,009 ..436,009 |. ..436,009 .436,009 | . 12/20/2085 . 1.A .
..38385M-LP-9 | GNR 2026-24 FA . . 07/20/2026 . | VARIOUS ......... 4,335,217 4 395,657 4 394,970 |. . 612 K . 4,395,657 . (60,440) |. (60,440) [.. . 02/20/2056 . [1.A .
.. 38385N-BU-7 | GNR 2026-28 MF . . 07/14/2026 . | JP MORGAN SECURITIES LLC e i o 15,860,131 |....... 15,949,849 |....... 15,954,833 |.... (181) forvevnnnnnnnins foreenn 15,954,833 |.. . (94,702) |....... (94,702) . 02/20/2056 . [1.A ........
1019999999. Subtotal - asset-backed securltles - financial asset-backed securities - self I|qU|dat|ng -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 30,026,589 30,166,289 30,083,664 9,570,356 30,171,273 (144,684) (144,684) 639,756 XXX XXX
..38373M-6N-5 | GNR 2009-19 Z . |- 09/01/2026 . (MBS PAYDOIN .... L 7,102 . 7,093 |.. ...253 |. 03/16/2051 . [1.A ........
..38376G-AD-2 | GNR 2009-60 Z .. . 09/01/2026 . | MBS PAYDOUN . 16,448 |. 16,467 . 06/16/2049 . [1.A .
..38376G-ZD-5 | GNR 2010-161 Z . . 09/01/2026 . | MBS PAYDOMN . ... 32,229 |.... ..32,260 |.. . 12/16/2050 . [1.A ........
1029999999. Subtotal - asset-backed securities - financial asset- backed secuntles self I|qU|dat|ng -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 55,820 55,820 53,283 55,779 4 55,820 XXX
..20754N-AB-1 | CAS 2022-R06 1M1 . . 09/25/2026 . | MBS PAYDOUN . .. 136,894 .136,894 .136,894 ..136,894 |. .136,894 . 05/25/2042 . (1.
..20755A-AB-8 | CAS 2023-R02 1M1 . . 09/25/2026 . | MBS PAYDOMN . .. 428,817 .428,817 429,716 ..428,817 |. .428,817 . 01/25/2043 . (1.
..207932-AA-2 | CAS 2023-R01 1M1 . . 09/25/2026 . | MBS PAYDOUN . .. 500,322 500,322 503,905 ..500,937 |. .500,322 . 12/25/2042 . (1.
..31283H-1B-7 |FG GO1542 .... . 09/01/2026 . | MBS PAYDOMN . . 257 .257 . 259 257 | .257 . 03/01/2033 . (1.
..3128K6-GH-7 |FG A45600 . . 09/01/2026 . | MBS PAYDOUN . . 866 .866 .869 .866 |. .866 . 06/01/2035 . (1.
..31296M-20-1 |FG A13483 . . 09/01/2026 . | MBS PAYDOMN . ..3,686 3,686 3,714 .3,690 |. . 3,686 . 09/01/2033 . (1.
..31296T-08-0 |FG A18579 . . 09/01/2026 . | MBS PAYDOUN . . 336 .336 337 | 336 | .336 . 02/01/2034 . (1.
..31207Q-2U-2 |FG A35287 .. . 09/01/2026 . | MBS PAYDOMN . . 206 .206 207 | .206 |. .206 . 06/01/2035 . (1.
..3136BP-KU-4 |FNR 2022-76 DA . . 09/01/2026 . | MBS PAYDOUN . .. 247,442 247,442 247,171 ..247,431 | 247,442 . 08/25/2045 . (1.
..3136BP-LH-2 |FNR 2022-76 D .. . 09/01/2026 . | MBS PAYDOMN . .. 448,977 448,977 445,217 ..448,862 |. .448,977 . 08/25/2045 . (1.
..3136BP-0D-6 |FNR 2022-82 KA . . 09/01/2026 . | MBS PAYDOUN . .. 273,564 ..273,564 ..272,966 |. ..273,543 |. .273,564 . 03/25/2046 . (1.
..3136BR-MJ-3 |FNR 2024-15 FA . . 09/25/2026 . | MBS PAYDOMN . .. 250,390 ..250,390 ..249,803 |. ..249,581 .250,3% . 04/25/2054 . (1.
..3136BR-MU-8 |FNR 2024-17 BF . . |- 09/25/2026 . [MBS PAYDOIN .... ... 15,739 ...15,739 L A6,737 e 15,697 |l .. 16,739 |.. . 04/25/2054 . (1.
..3136BR-MV-6 | FNR 2024-17 FB . . |- 09/25/2026 . (MBS PAYDOIN .... ... 15,739 ...15,739 ...15,739 |.... .. 15,739 |.. . 04/25/2054 . (1.
..3136BS-5X-9 | FNR 2024-69 FA . . 09/25/2026 . | MBS PAYDOUN . .. 115,125 .. 115,125 115,125 | 116,125 . 10/25/2054 . (1.
..3136BS-LY-9 |FNR 2024-41 FD . . 09/25/2026 . | MBS PAYDOMN . 43,812 . 07/25/2054 . (1.
..3136BS-MY-8 |FNR 2024-41 AF .... . |- 09725/2026 . | MBS PAYDOWN ... ..445,211 ..445, . 07/25/2054 . (1.
..3136BS-TM-7 |FNR 2024-57 AF .... . |- 09/25/2026 . | MBS PAYDOWN ... .. 418, 418,291 418,291 |...........418, . .418, . 08/25/2054 . (1.
..3136BT-BC-6 |FNR 2024-73 FA . . 09/25/2026 . | MBS PAYDOUN . .. 331,226 ..331,226 ..331,226 |. ..331,226 |. .331,226 . 10/25/2054 . (1.
..3136BU-MU-1 | FNR 2024-97 FG .... . 09/25/2026 . | MBS PAYDOUN ... .. 311,414 311,414 311,560 |...........311,414 |.... 311,414 .. . 01/25/2055 . [1.
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..3137FR-YG-0 |FHR 4968 KY .. . 09/01/2026 . | MBS PAYDOUN ... .. 113,339 ...98,180 |...........112,413 |.... 113,339 |.. ..1,8% |. 02/25/2050 . (1
..3137FX-M4-7 | FHR 5037 PA .. . 09/01/2026 . | MBS PAYDOUN . .. 233,974 ..179,209 |. ..230,462 |. .233,974 1,523 |. 03/25/2050 . [1.
..3137H9-BS-7 |FHR 5264 DA .. . 09/01/2026 . | MBS PAYDOMN . .. 284,206 ..283,095 |. ..284,153 |. .284,206 4,331 |. 07/25/2047 . |1.
..3137H9-DC-0 | FHR 5270 AB . 09/01/2026 . | MBS PAYDOUN . ..207,766 . 207,117 | ..207,739 | 207,766 3,023 |. 01/25/2049 . |1.
..3137HO-F6-1 |FHR 5274 JA .. . 09/01/2026 . | MBS PAYDOMN . .. 139,109 . 138,110 |. ..139,076 |. .139,109 2,035 |. 08/25/2045 . |1.
..3137H9-K3-2 | FHR 5280 DA .. . 09/01/2026 . | MBS PAYDOUN . .. 471,885 . ..471,837 |. .471,885 6,867 . 01/25/2049 . |1.
..3137HO-KZ-1 |FHR 5283 BA .. . 09/01/2026 . | MBS PAYDOMN . .. 626,644 ..626,578 |. .626,644 . 03/25/2049 . (1.
..3137HC-2P-6 |FHR 5402 B ... . |- 09/01/2026 . | MBS PAYDOUN .... . . . . 01/25/2045 . (1.
..3137HC-TT-9 | FHR 5410 CF .. . |- 09/25/2026 . [MBS PAYDOIN .... . . . . 05/25/2054 . (1.
.. 3137HC-UD-2 | FHR 5410 FC .. . 09/25/2026 . | MBS PAYDOUN . .. 167,137 ..166,649 |. 167,137 . 05/25/2054 . (1.
..3137HD-3i-8 | FHR 5419 EA .. . 09/01/2026 . | MBS PAYDOMN . .. 346,433 ..346,433 |. .346,433 . 08/25/2050 . (1.
..3137HD-TT-7 |FHR 5435 FL .. . |- 09/25/2026 . [MBS PAYDOIN .... . . 626,087 |.... . . 07/25/2054 . (1.
..3137HF-GR-0 | FHR 5452 FD .. . |- 09/25/2026 . | MBS PAYDOWN ... . , ..197,492 |.... . . 09/25/2054 . (1.
..3137THH-FL-0 |FHR 5473 BF .. . 09/25/2026 . | MBS PAYDOUN . .. 223,188 , ..223,188 |. .223,188 . 11/25/2064 . [1.A .
..3137HH-VR-9 | FHR 5491 FB .. . 09/25/2026 . | MBS PAYDOUN . .. 346,142 346,034 ..345,192 |. .346,142 . 01/25/2085 . [1.A .
..3137HH-VT-5 |FHR 5491 FD .. . 09/25/2026 . | MBS PAYDOUN . .. 346,142 346,034 ..345,174 |. .346,142 . 01/25/2085 . [1.A .
..3137HJ-22-9 | FHR 5495 DF .. . 09/25/2026 . | MBS PAYDOMN . .. 460,683 460,683 ..460,683 |. .460,683 . 01/25/2085 . [1.A .
..3137HJ-3B-1 |FHR 5495 FA .. . 09/25/2026 . | MBS PAYDOUN . .. 180,217 180, 160 ..179,783 |. 180,217 . 01/25/2085 . [1.A .
..3137HJ-3G-0 |FHR 5495 FG .. . 09/25/2026 . | MBS PAYDOMN . .. 307,122 .306,930 ..306,271 |. .307,122 . 01/25/2085 . [1.A .
.. 3137HJ-J9-9 | FHR 5499 FC .. . 09/25/2026 . | MBS PAYDOUN . .. 202,174 ..202,111 ..201,669 |. .202,174 . 02/25/2055 . 1.A .
..3137HJ-SU-2 |FHR 5502 FB .. . 09/25/2026 . | MBS PAYDOMN . .. 347,730 347,295 ..346,668 |. .347,730 . 02/25/2055 . 1.A .
..3137HJ-SIi-8 | FHR 5502 FD .. . 09/25/2026 . | MBS PAYDOUN . .. 220,273 ..220,273 | .220,273 . 02/25/2055 . 1.A .
..31395C-0X-2 |FHR 2825 PZ .. . 09/01/2026 . | MBS PAYDOMN . . .4,399 |. . 4,351 . 07/15/2034 . [1.A .
..313960-L7-2 |FNR 2009-65 JY . . 09/01/2026 . | MBS PAYDOUN . 03,239 | 3.4 . 09/25/2039 . [1.A .
..31397J-TA-2 |FHR 3342 PZ .. . 09/01/2026 . | MBS PAYDOMN . 9,959 |. . 9,959 . 06/15/2087 . [1.A .
.. 31397N-C5-2 | FNR 2009-35 DB . . 09/01/2026 . | MBS PAYDOUN . 1,112 .1,115 . 05/25/2039 . 1.A .
..31307U-20-5 |FNR 2011-58 HL . . 09/01/2026 . | MBS PAYDOMN . . 4,402 |. . 4,3% . 07/25/2041 . [1.A .
..31398G-H0-5 |FNR 2009-98 WK . . 09/01/2026 . | MBS PAYDOUN . .6,870 |. .6,870 . 12/25/2039 . 1.A .
..31398K-VF-4 | FHR 3600 BJ . 09/01/2026 . | MBS PAYDOMN ... 12,327 ... .. 12,337 |.. . 11/15/2089 . [1.A ........
..31398N-4li-1 | FNR 2010-132 BC . 09/01/2026 . | MBS PAYDOUN ... ... 4,950 |.... ...4,945 |.. . 11/25/2040 . (1.A ........
..31398N-F9-0 |FNR 2010-112 DZ .. . 09/01/2026 . | MBS PAYDOMN . 58,295 |. . 10/25/2040 . [1.A .
.. 31398N-H4-9 | FNR 2010-112 LZ .. . 09/01/2026 . | MBS PAYDOUN . 28,420 |. . 10/25/2040 . 1.A .
..31398N-NE-0 | FNR 2010-115 7B . 09/01/2026 . | MBS PAYDOMN ... ...55,275 |.... . 10/25/2040 . [1.A ........
.. 31398N-8S-4 | FNR 2010-109 GZ . 09/01/2026 . | MBS PAYDOUN ... ...11,648 |.... . 10/25/2040 . (1.A ........
.. 31398N-WU-4 |FNR 2010-111 BZ . 09/01/2026 . | MBS PAYDOMN . . 10/25/2040 . [1.A .
..31398P-CT-4 |FNR 2010-38 ME . . 09/01/2026 . | MBS PAYDOUN . . 04/25/2040 . 1.A .
..31398S-XH-1 |FNR 2010-141 AL .. . 09/01/2026 . | MBS PAYDOMN ... . 12/25/2040 . [1.A ........
..31398W-VL-5 |FHR 3654 Z . |- 09/01/2026 . | MBS PAYDOUN .... . ....61 . 04/15/2040 . [1.A ........
.. 35564K-DB-2 | STACR 2021-DNA2 M2 . . 09/25/2026 . | MBS PAYDOMN . .. 317,500 317,500 317,975 ..317,138 | .317,500 12,728 |. 08/25/2083 . 1.A .
.. 35564K-EL-9 | STACR 2021-DNA3 M2 . . 09/25/2026 . | MBS PAYDOUN . ..578,184 .578,184 573,577 ..575,883 |. .578,184 22,410 |. 10/25/2033 . [1.A .
..35564K-FV-6 | STACR 2021-H0A2 M2 . . 09/25/2026 . | MBS PAYDOMN . .. 306,643 306,643 301,829 ..304,913 |. .306,643 11,761 |. 12/25/2083 . [1.A .
.. 36564K-MH-9 | STACR 2021-DNA7 M2 . . 09/25/2026 . | MBS PAYDOUN . .. 298,236 298,236 202,487 ..296,399 |. .298,236 11,109 |. 11/25/2041 . [1.A .
.. 35564K-NK-1 | STACR 2021-H0A4 M1 . . 09/25/2026 . | MBS PAYDOMN . .. 102,258 102,258 100,309 ..101,575 |. .102,258 3,163 |. 12/25/2041 . [1.A .
.. 36564K-P3-7 | STACR 2023-DNA1 M1A . 09/25/2026 . | MBS PAYDOUN . .. 527,799 527,799 528,947 ..527,799 |. .527,79 .20,460 |. 03/25/2043 . 1.A .
..35564K-T5-8 | STACR 2023-DNA2 M1A . 09/25/2026 . | MBS PAYDOMN . .. 143,186 ..143,186 .. 144,439 |. ..143,186 |. .143,186 5,532 |. 04/25/2043 . |1.A .
.. 36564K-WS-4 | STACR 2022-DNA4 M1A . 09/25/2026 . | MBS PAYDOUN . .. 203,386 ..203,386 ..203,386 |. ..203,386 |. .203,386 7,992 |. 05/25/2042 . |1.A .
.. 35564K-YN-3 | STACR 2022-DNAS M1A ... . 09/25/2026 . | MBS PAYDOUN ... | .. ... 13,246 ... 13,246 L. 73,246 )............73,246 |.... .. 73,246 |.. .. 3,241 |. 06/25/2042 . [1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 13,541,685 13,541,685 13,520,637 13,541,685 417,725 XXX
..83162C-3H-4 | SBAP 2026-258 1 .. . 08/01/2026 . | MBS PAYDOUN .... . . . . . 02/01/2051 . (1.
..83162C-3L-5 | SBAP 2026-25C 1 . 09/01/2026 . | MBS PAYDOUN ... . 03/01/2051 . (1.
..83162C-3Y-7 | SBAP 2026-25H 1 .. . 08/20/2026 . | BOFA SECURITIES INC ..... . 08/01/2051 . [1.
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1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage -backed securities - not/partially guaranteed (not exempt from RBC) 5,176,210 5,175,429 5,175,429 5,175,429 781 781 13,117 XXX
~-00442V-AA-5 | ACE 2006-ASP3 AT . . |- 09/25/2026 - JNBS PAYDOIN ] . . 77,446 ~..77,486 £..60,989 | ... 1,878 |- 06/25/2036 . |1.
..00443P-AD-1 | ACE 2007-HE2 A2C . . 09/25/2026 . | MBS PAYDOUN . 79,8% 79,89 45,990 |. . 12/25/2036 . (1.
..008684-AA-0 | AHMA 2006-6 A1A .. . 09/25/2026 . | MBS PAYDOMN . 26,690 , . 12/25/2046 . (1.
..02148G-AD-5 | CWALT 2007-0A8 2A1 . . 06/29/2026 . | GOLDMAN SACHS & 0 . . ..(60,652) |. . 06/25/2047 . (1.
..02660T-ER-0 | AHM 2005-2 5A1 . . 09/01/2026 . | MBS PAYDOMN . ..4,453 4,315 |. . 09/25/2035 . (1.
..026930-AA-5 | AHMA 2007-2 A1 . . 09/25/2026 . | MBS PAYDOUN . 86,116 , 83,886 |. , . 03/25/2047 . (3.
..040104-PC-9 | ARSI 2005-W3 M1 . 09/25/2026 . | MBS PAYDOMN . .. 304,065 ..304,065 . 300,618 |. .304,065 . 11/25/2035 . (1.
..040104-PT-2 | ARSI 2005-W4 A2D . . 09/25/2026 . | MBS PAYDOUN . .. 172,567 ..172,857 ..166,935 |. 172,557 . 02/25/2036 . (1.
..040104-QP-9 | ARSI 2005-W5 A2D . . 09/25/2026 . | MBS PAYDOMN . .. 143,653 .. 143,653 ..140,281 .143,653 . 01/25/2036 . (1.
..04544Q-AD-9 | ABSHE 2006-HE7 A4 . 09/25/2026 . | MBS PAYDOUN . 51,300 51,390 50,374 |. 51,300 . 11/25/2036 . (1.
..05570G-AD-5 | BNCMT 2007-4 A4 .. . 09/25/2026 . | MBS PAYDOMN . 43,033 43,033 41,988 |. 43,033 . 11/25/2037 . (1.
..05946X-1IF-6 | BAFC 2005-3 1A23 . . 09/01/2026 . | MBS PAYDOUN . 5,564 5,564 .5,534 |. . 5,564 . 06/25/2035 . (1.
..05951V-AV-1 | BAFC 2006-1 6A1 .. . 09/20/2026 . | MBS PAYDOMN . ..1,612 .1,612 , K . 1,534 | .1,612 . 12/20/2046 . (1.
..06744D-AA-7 | BARC 2022-NOM1 A1 . 09/01/2026 . | MBS PAYDOUN . ..214 120 ..214,120 ..210 123 |. ..213,734 | .214,120 . 07/25/2052 . (1.
..07336G-BP-8 |BVINV 2021-4 B3A . . 09/01/2026 . | MBS PAYDOMN . 42,864 42,864 44,107 |. 42,908 |. 42,864 . 10/25/2051 . (1.
..07336J-CL-0 |BVINV 2021-5 B3A .... . |- 09/01/2026 . [MBS PAYDOIN .... ... 28,852 ...29,520 |............28,877 |.... ..28,852 |.. . 11/25/2051 . (1.
..123920-AA-8 | BVINV 2025-A A1 . 09/25/2026 . | MBS PAYDOUN ... . 1,057,576 ,139,700 |.... .1,057,576 |.. . 08/25/2056 . (1.
..123920-AB-6 | BVINV 2025-A A2 .. . 09/28/2026 . | MBS PAYDOUN . 29,508 |. 27,453 . 08/25/2056 . (1.
..123020-AD-2 |BVINV 2025-A B1 .. . 09/25/2026 . | MBS PAYDOMN . 33,462 |. 31,452 . 08/25/2056 . (1.
..123920-AE-0 | BVINV 2025-A B2 . 09/28/2026 . | MBS PAYDOUN .... ..12,625 |.... ..12,005 |.. . 08/25/2056 . (1.
.. 123920-AF-7 |BVINV 2025-A B3 . 09/28/2026 . | MBS PAYDOUN ... 7,203 |.. . 08/25/2056 . (2.
..123920-AG-5 |BVINV 2025-A B4 .. . 09/28/2026 . | MBS PAYDOUN . . . 3,842 . 08/25/2056 . (3.
.. 125430-AJ-7 | CWHL 2006-18 2A7 . . 08/01/2026 . | MBS PAYDOMN . .6,361 .6,373 . 12/25/2036 . (1.
.. 12543X-AF-3 | CWHL 2006-19 1A6 . . 09/01/2026 . | MBS PAYDOUN . .8,720 |. . 8,634 . 01/25/2037 . (1.
..12559U-AG-8 | CIM 2020-R5 M2 . . 08/27/2026 . | BREAN CAPITAL LLC .3,240,017 |. . 3,244,884 . 12/25/2059 . (1.
.. 12566T-AM-9 | CMALT 2006-A7 1A12 . . 09/01/2026 . | MBS PAYDOMN .. . 7,864 | . 7,908 . 12/25/2036 . (1.
.. 12566U-AJ-3 | CMALT 2007-A2 1A9 .. . 09/01/2026 . | MBS PAYDOMN . 12,544 |. 12,267 . 02/25/2037 . (1.
.. 12566V-AN-2 | CMALT 2007-A4 1A13 . . 09/01/2026 . | MBS PAYDOUN . .3,488 |. . 04/25/2037 . (1.
.. 12567A-AG-2 | CMALT 2007-A3 1A7 . 09/01/2026 . | MBS PAYDOMN . , , , K 19,421 . 03/25/2037 . (1.
.. 12659T-BG-9 | CSMC 2021-INV2 A15 . . 09/01/2026 . | MBS PAYDOUN . .. 150,808 . 150,808 ..153,824 |. ..150,979 |. , . 11/25/2056 . (1.
..126670-CK-2 | CHL 2005-11 AF5A ... . 09/01/2026 . | MBS PAYDOMN . .. 250,297 ..250,297 ..251,080 |. ..250,512 |. .250,297 . 02/25/2036 . (1.
..12667F-RY-3 | CWALT 2004-220B 1A1 . 09/01/2026 . | MBS PAYDOUN . 54,111 54,111 ...51,405 |. 53,914 |. 54,111 . 10/25/2034 . (1.
.. 12667F-VN-2 | CWALT 2004-24CB 1A1 . 09/01/2026 . | MBS PAYDOMN . .. 127,343 .. 127,343 . 126,706 |. ..127,361 127,343 . 11/25/2034 . (1.
..12667G-RV-7 | CWALT 2005-17 1A1 .. . 09/25/2026 . | MBS PAYDOUN . 36,637 36,637 31,645 |. 35,939 |. . 07/25/2035 . (1.
..12667G-TS-2 | CWALT 2005-26CB A6 . . 09/01/2026 . | MBS PAYDOMN . 13,498 13,467 11,378 |. 13,272 |. . 07/25/2035 . (1.
..12667G-23-0 | CWALT 2005-38 A3 .... . 09/25/2026 . | MBS PAYDOUN . 13,398 13,398 11,388 |. 13,084 |. . 09/25/2035 . (1.
.. 12668A-2N-4 | CWALT 2005-70CB A4 . . 09/01/2026 . | MBS PAYDOUN ... feeveieiiiiiiiiiiiies fereiennnnnns 4,785 ....4,788 3977 e 4T3 ... 182 |. 12/25/2035 . (1.
..12668A-EV-3 | CWALT 2005-59 1A1 ... . |- 09/19/2026 . | MBS PAYDOWN ... .. 30,152 ...30,152 ... 24,611 ...l 29,456 |.... . 11/20/2035 . (1.
.. 12668A-MF-9 | CWALT 2005-49CB A1 . . 09/01/2026 . | MBS PAYDOMN . 32,331 32,331 31,038 |. 32,712 | . 11/25/2035 . (1.
.. 12668A-TN-5 | CWALT 2005-62 1A1 . 09/25/2026 . | MBS PAYDOUN . 14,956 11,738 |. . 12/25/2035 . (1.
..126694-38-2 | CWHL 2006-8 1A1 . 09/01/2026 . | MBS PAYDOUN ... ...173 ...676 |.... . 05/25/2036 . (1.
..126694-PH-5 | CWHL 2005-28 A3 . 09/01/2026 . | MBS PAYDOUN .... . 12/25/2035 . (1.
..12669G-BA-8 | CWHL 2004-HYB6 A2 . 09/01/2026 . | MBS PAYDOMN . . 11/20/2034 . (1.
..12669G-R4-5 | CWHL 2005-15 A8 .. . 09/01/2026 . | MBS PAYDOUN . . 08/25/2035 . (1.
.. 12674H-AA-0 | COLT 2025-4 A1 .... . |- 09/01/2026 . | MBS PAYDOWN ... . 04/25/2070 . (1.
.. 144531-EY-2 | CARR 2006-NC1 M1 .... . |- 09/25/2026 . | MBS PAYDOWN ... ..330, ... .333, . 01/25/2036 . (1.
..16159V-AD-8 | CHASE 2025-2 A4 .. . 09/01/2026 . | MBS PAYDOMN . ..395,437 |. .395,488 . 12/25/2055 . (1.
..16159V-AU-0 | CHASE 2025-2 A9 . 09/01/2026 . | MBS PAYDOUN . , , K ..207,656 |. .207,631 . 12/25/2055 . (1.
.. 16159W-AC-8 | CHASE 2019-1 A3 .. . 08/20/2026 . | VARIOUS ... 2 881 238 2 917 703 |. 2 920,424 |. .2,916,671 . 03/25/2050 . (1.
..16160B-BD-8 | CHASE 2025-10 A11 . 09/25/2026 . | MBS PAYDOUN . 95,028 95,027 |. 94,770 |. 95,028 . 07/25/2056 . (1.
..16160U-BA-2 | CHASE 2025-9 A11 . . 09/25/2026 . | MBS PAYDOMN . 62,319 62,475 |. 62,384 |. 62,319 . 06/25/2056 . (1.
.. 16164A-AE-5 | CHASE 2016-SH2 M4 ... . 09/01/2026 . | MBS PAYDOUN ... ...28,747 ...26,7%9 |............28,615 |.... ..28,747 |.. . 12/25/2045 . [1.
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..161922-BA-6 | CHASE 2025-6 A11 . |- 09/25/2026 . | MBS PAYDOUN ... .. 248,021 .... 658 | . .248,021 8,047 |. 04/25/2056 . |1.
.. 161925-CC-4 | CHASE 2026-CINV2 A11 . 09/25/2026 . | MBS PAYDOWN . .. 154,560 154,560 517 . . 154,560 ...953 |. 06/25/2057 . |1.
..161935-BA-8 [ CHASE 2025-5 A11 .... . 09/25/2026 . | MBS PAYDOWN . .. 284,356 284,356 L730 |. .284,356 10,096 |. 04/25/2056 . [1.
..161938-CC-7 [CHASE 2026-3 A11 . . 09/25/2026 . | MBS PAYDOWN . .. 264,946 ..264,946 . 567 |. .264,946 . 01/25/2057 . |1.
..17309K-AJ-6 | CMALT 2006-A3 1A9 . 09/01/2026 . | MBS PAYDOUN . .. 141,005 ..201,655 . 204 |. .141,005 . 07/25/2036 . |1.
..17309Y-AD-9 |CMLTI 2006-FX1 A4 . 09/01/2026 . | MBS PAYDOWN . 12,787 12,787 L1382 . . 10/25/2036 . |1.
.. 17332N-AX-0 [CMLTI 2025-4 A28 . . 09/25/2026 . | MBS PAYDOWN . 76,913 76,913 . 162 |. . 10/25/2055 . |1.
..18976G-AC-0 | CMALT 2007-A6 1A3 .. . |- 0970172026 . MBS PAYDOWN .... ... 60,754 ...64,812 . (172) ). . 06/25/2037 . |1.
..19648G-GU-0 | COLORADO ST HSG & FIN AUTH SF .. . 09/01/2026 . | SECURITY CALLED at 100.000 .... ... 45,240 ... 156 |. . . 11/01/2044 . |1.
..19648G-HU-9 | COLORADO ST HSG & FIN AUTH SF . 09/01/2026 . | SECURITY CALLED at 100.000 ..850,000 850,000 . 11/01/2039 . |1.
.. 225458-XJ-2 |CSFB 2005-6 1A4 ..... . 09/01/2026 . | MBS PAYDOUN ... ... 331 328 ). ....331 . 07/25/2035 . |1.
.. 232421-AR-0 | CWALT 2006-J4 2A9 ... . |- 08/01/2026 . | MBS PAYDOWN .... 10,482 10,471 |.... . 07/25/2036 . |1.
..232434-AE-0 | CWALT 2006-0C8 2A3 ... . 09/25/2026 . | MBS PAYDOUN ... ... 27,659 ..21,072 ... . 11/25/2036 . |1.
..23243A-AB-2 | CWALT 2006-0A12 A1B . 09/20/2026 . | MBS PAYDOWN . 31,763 29,193 |. . 09/20/2046 . |2.
..251500-AA-5 |DBALT 2006-0A1 A1 .. . 09/25/2026 . | MBS PAYDOWN . 98,543 s A 96,488 |. s . 02/25/2047 . |1.
..25150V-AL-0 | DBALT 2007-AR3 2A4 . . 07/30/2026 . | VARIOUS ... 9,228,199 ..6,259,668 |. .8,082,309 |. . 8,224,952 .1,003,247 . 06/25/2037 . |1.
..251501I-AA-2 [DBALT 2007-0A3 A1 . 09/25/2026 . | MBS PAYDOWN . ..6,785 .6,785 5,827 | .6,712 | .6,785 . . 07/25/2047 . |1.
..25151A-AB-7 | DBALT 2006-AR3 A2 . 09/25/2026 . | MBS PAYDOWN . .. 219,628 ..203,937 .. 167,782 |. ..213,678 |. .219,628 . 08/25/2036 . |1.
..25151A-AG-6 | DBALT 2006-AR3 A6 . 09/25/2026 . | MBS PAYDOWN . 72,692 69,804 49,473 |. 71,038 72,692 . 08/25/2036 . |1.
..25151K-AA-7 | DBALT 2007-3 1A1 . . 09/01/2026 . | MBS PAYDOWN . 25,177 25,065 21,050 |. 24,817 25,177 . 10/25/2047 . |1.
..25151K-AC-3 |DBALT 2007-3 2A1 . . 09/25/2026 . | MBS PAYDOWN . 93,783 . 101,977 82,966 |. 92,200 93,783 . 10/25/2047 . |1.
..30247D-AD-3 | FFML 2006-FF13 A2C . . 09/25/2026 . | MBS PAYDOWN . 81,195 81,195 57,522 |. 80,020 81,195 . 10/25/2036 . |1.
..31572Y-AC-2 |EFMT 2022-2 A3 . . 09/01/2026 . | MBS PAYDOUN . 90,522 90,522 88,853 |. 90,437 |. 90,522 . 04/25/2067 . |1.
..31573E-AA-9 [EFNT 2022-3 A1 . . 09/01/2026 . | MBS PAYDOWN . .. 293,209 ..293,209 ..289,991 |. ..293,080 |. .293,209 . 08/25/2067 . |1.
..31573E-AB-7 |EFMT 2022-3 A2 . . 09/01/2026 . | MBS PAYDOUN . .. 146,605 .. 146,605 .. 142,489 |. .. 146,447 |. .146,605 . 08/25/2067 . |1.
..32027N-A3-5 | FFNL 2006-FF2 A5 . . 09/25/2026 . | MBS PAYDOWN . 68,810 54,134 |. 67,235 |. . 02/25/2036 . |1.
..32028P-AE-5 |FFML 2006-FF11 2A3 . . 09/25/2026 . | MBS PAYDOWN . 20,754 15,073 | 19,668 |. . 08/25/2036 . |1.
..33851R-BE-0 |FSMT 2021-10IN B3 ... . 09/01/2026 . | MBS PAYDOWN . 49,860 51,442 |. 49,915 |. . 10/25/2051 . |1.
..33851T-AU-1 |FSMT 2021-11IN A18 . . 09/01/2026 . | MBS PAYDOUN ... ... 44,585 L 44,425 ... 44,577 |.... . 11/25/2051 . |1.
.. 33852C-BW-2 | FSMT 2021-3INV B3 . |- 09/01/2026 . | MBS PAYDOWN .... .. 71,194 .. 71,263 |............71,201 |.... . 06/25/2051 . |1.
..33852F-BU-9 [FSMT 2021-4 B3 .... . 09/01/2026 . | MBS PAYDOUN . 45,988 45,939 |. . 06/01/2051 . |1.F
..33852H-BG-6 | FSMT 2021-8INV B3 . 09/01/2026 . | MBS PAYDOUN .... 58,504 58,623 |. o . 09/25/2051 . |1.E .
..36167C-AB-2 |GCAT 2019-RPL1 M1 ... . |- 09/17/2026 . | JP MORGAN SECURITIES LLC .. . 2,816,250 ..3,000,000 . ........ 2,883,554 |.... .2,904,907 |.. .(88,657) |.... . 10/25/2068 . |1.A ........
..36169G-AA-3 | GCAT 2023-NQM3 A1 ... . |- 09/01/2026 . | MBS PAYDOUN ... .. 163,006 .. 163,006 ..163,005 |.......... 163,006 |.... 163,006 |.. A . 08/25/2068 . |1.A ........
..36169H-AA-1 [ GCAT 2024-NaM1 A1 . 09/01/2026 . | MBS PAYDOUN . .. 240,831 ..240,830 |. ..240,831 .240,831 . 01/25/2059 . |1.A .
..36169K-AC-0 [GCAT 2022-Naw2 A3 . 09/01/2026 . | MBS PAYDOWN . 50,913 49,584 50,837 . 02/25/2067 . |1.B .
..36173V-AY-2 | GCAT 2025-INV5 A23 . . |- 09701/2026 . MBS PAYDOWN .... s s s s . 12/25/2055 . |1.B FE ..
..362257-AC-1 | GSAA 2006-17 A3A .... . |- 09/25/2026 . | MBS PAYDOIN ... s s s s . 11/25/2036 . |1.A FM ..
..3622EC-AC-0 | GSAA 2007-5 2A2A . . 09/25/2026 . | MBS PAYDOWN . 27,826 17,078 27,240 27,826 . 04/25/2047 . |[1.A FM ..
..3622EC-AF-3 | GSAA 2007-5 2A3A . . 09/25/2026 . | MBS PAYDOWN . 33,391 20,702 32,707 33,391 . 04/25/2047 . |1.A FM ..
..362211G-AD-0 | GSAMP 2007-NC1 A2C . . 09/25/2026 . | MBS PAYDOWN . 86,137 46,514 84,343 86,137 . 12/25/2046 . |1.A FM ..
..362334-GT-5 |GSAA 2006-5 2A3 .. . 09/25/2026 . | MBS PAYDOWN . 65,571 44,506 64,507 65,571 . 03/25/2036 . |1.A FM ..
.. 362334-MH-4 [ GSAA 2006-6 AF6 . 09/01/2026 . | MBS PAYDOUN . 19,278 11,591 19,130 | 19,278 . 03/25/2036 . |1.A FM ..
..362341-22-8 |GSAA 2006-1 A1 ... . 09/25/2026 . | MBS PAYDOWN . 76,919 41,296 75,843 |. 76,919 . 01/25/2036 . | 1.A FM ..
..36245A-AD-8 | GSAMP 2006-HE6 A4 . 09/25/2026 . | MBS PAYDOWN . .. 111,031 . 111,031 82,995 . 108,710 |. 111,031 . 08/25/2036 . |1.A FM ..
.. 36245R-AB-5 [GSAA 2007-6 1A2 . 09/25/2026 . | MBS PAYDOWN . 46,190 46,190 32,910 44,606 |. 46,190 . 05/25/2047 . |[1.A FM ..
..36245R-AF-6 | GSAA 2007-6 A4 ... . 09/25/2026 . | MBS PAYDOWN . 19,635 19,635 15,610 19,242 |. 19,635 . 05/25/2047 . |1.A FM ..
..36245T-AE-5 | GSAMP 2006-FM3 A2D . . 09/25/2026 . | MBS PAYDOWN . .. 152,668 ..152,668 81,677 ..149,820 |. .152,668 . 11/25/2036 . |1.A FM ..
..36259V-AY-9 [GSMBS 2020-PJ4 B3 . 09/01/2026 . | MBS PAYDOWN . 62,354 62,354 62,138 |. 62,348 |. 62,354 . 01/25/2051 . |1.B .
..36262D-AS-7 | GSMBS 2020-PJ2 B2 . 09/01/2026 . | MBS PAYDOWN . .. 119,442 ..119,442 ..122,838 |. ..119,559 |. 119,442 . 07/25/2050 . |1.A .
..36262J-BJ-3 | GSMBS 2021-GR2 B3 . 09/01/2026 . | MBS PAYDOUN . 54,444 54,444 ...56,637 |. 54,542 |. 54,444 . 02/25/2052 . |1.E .
..36262L-BA-7 | GSMBS 2021-PJ6 B3 . 09/01/2026 . | MBS PAYDOWN . .. 121,443 ..121,443 . 118,731 ..121,343 |. 121,443 . 11/25/2051 . |1.E .
..36272M-AB-2 | GSMBS 2025-PJ7 A2 . 09/01/2026 . | MBS PAYDOUN . .. 268,753 ..268,753 ..265,771 |. ..268,415 |. .268,753 . 12/25/2055 . |1.A .
..36272X-BA-9 | GSMBS 2025-PJ8 A27 . . 09/25/2026 . | MBS PAYDOUN ... .. 270,672 270,672 270,642 |...........270,050 |.... .270,672 |.. . 02/25/2056 . |1.A ........
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..36273F-AB-6 | GSMBS 2025-PJ9 A2 ... . |- 08/20/2026 . [ VARIOUS ... ..7,435,481 |........ 7,532,399 |........ 7,581,831 |........7,591,745 [...oooiiiiins foeeee s (12,018) o [ (12,018) [ et 7,579,731 |.. (144,250) |....... (144,250) ...297,672 |. 03/25/2056 . |1.
..362731I-AB-9 | GSMBS 2025-PJ3 A2 ... . 08/27/2026 . | VARIOUS . . 7,874,825 .. 7,992,479 ..7,890,075 |. . 7,879,104 .7,893,019 . (18,194) [ (18,194) [.. 324,531 |. 07/25/2055 . [1.
..36275G-BA-3 | GSMBS 2026-PJ8 A27 . . 09/25/2026 . | MBS PAYDOWN . .. 170,683 . 170,683 . 170,673 |. 170,683 o | 1,245 |. 11/25/2056 . |1.
..362957-AD-4 | GSMBS 2025-PJ2 A4 ... . 09/01/2026 . | MBS PAYDOWN . .. 208,042 . ..208,847 .208,042 4,920 |. 07/25/2055 . |1.
..362979-BA-3 | GSMBS 2026-PJ6 A27 . . 09/25/2026 . | MBS PAYDOWN . .. 168,559 168,545 .168,559 3,135 [. 09/25/2056 . |1.
..36418G-BC-7 [GFMT 2018-2 A52 .. . 09/01/2026 . | MBS PAYDOWN . .. 141,990 143,720 . 141,990 3,362 . 10/25/2058 . |1.
..36418\-BC-2 |GFMT 2019-1 A52 .. . 09/01/2026 . | MBS PAYDOUN . . . . 02/25/2059 . |1.
..36831C-AC-6 | GCAT 2024-NQM2 A3 ... . |- 09/01/2026 . | MBS PAYDOUN ... . 06/25/2059 . |1.
..36831K-AE-4 | GCAT 2025-NQM5 A3 ... . |- 09/01/2026 . | MBS PAYDOIN ... . 08/25/2070 . |1.
.. 39539L-AH-4 | GPMF 2007-AR2 2A1 . 09/25/2026 . | MBS PAYDOWN . N . 05/25/2037 . |1.
..40430H-DF-2 | HASC 2006-0PT1 M2 . 09/25/2026 . | MBS PAYDOWN . ..291,558 ..205,184 |. . 12/25/2035 . |1.
..40431R-AF-2 |HASC 2007-WF1 M1 .... . |- 09/25/2026 . (MBS PAYDOWN .... 270,847 190,270 |.... . 05/25/2037 . |1.
..41165A-AB-8 [HVMLT 2007-5 A1A . |- 09/19/2026 . [MBS PAYDOWN ...89,571 ...80,462 |.... . 09/19/2037 . |1.
..45129Y-5P-7 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 210,647 ..210,647 ..210,647 |. . 07/01/2049 . |1.
..45129Y-6G-6 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 60,000 60,000 60,000 |. . 01/01/2033 . |1.
..45129Y-6H-4 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 60,000 60,000 60,000 |. . 07/01/2033 . |1.
..45129Y-6J-0 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 45,000 45,000 45,000 |. . 01/01/2034 . |1.
..45129Y-6K-7 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 25,000 25,000 25,000 |. . 07/01/2034 . |1.
..45129Y-6L-5 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 50,000 50,000 50,000 | . 01/01/2035 . |1.
..45129Y-6M-3 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 30,000 30,000 30,000 |. . 07/01/2035 . |1.
..45129Y-6N-1 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 70,000 70,000 70,000 | . 01/01/2036 . |1.
..45129Y-6P-6 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 30,000 30,000 30,000 |. . 07/01/2036 . |1.
..45129Y-6T-8 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. .. 315,000 ..315,000 ..315,000 |. ..315,000 |. .315,000 . 07/01/2055 . |1.
..45129Y-V2-9 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. 30,089 30,089 30,089 |. 30,089 |. 30,089 . 01/01/2043 . |1.
..45129Y-V3-7 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. .. 335,818 ..335,818 ..335,818 |. ..335,818 |. .335,818 . 01/01/2048 . |1.
..45130B-BA-0 | IDAHO ST HSG & FIN ASSN SF MTG . 09/01/2026 . | SECURITY CALLED at 100.000 .. .. 170,000 . 170,000 174,617 |. ..174,522 |. 170,000 . 07/01/2040 . |1.
..45203\1-E4-9 | ILLINOIS ST HSG DEV AUTH REVEN . 07/01/2026 . | SECURITY CALLED at 100.000 ..890,000 . 890,000 . 890,000 |. . 890,000 |. 890,000 . 10/01/2046 . |1.
.. 45254T-8M-7 | IMSA 2005-2 A1 .... . 09/25/2026 . | MBS PAYDOUN .... 85,379 . 69,637 |. 81,924 | 85,379 . 03/25/2036 . |1.
..45257B-AD-2 | IMSA 2006-4 A2C .. . 09/25/2026 . | MBS PAYDOUN ... ... 86,537 ...56,810 |............85,407 |.... ..86,537 |.. . 01/25/2037 . |1.
..45257V-AB-2 | IMSA 2007-3 A1B . 09/25/2026 . | MBS PAYDOUN ... ... 31,063 . ...21,883 |[............ 30,448 |.... ..31,083 |.. . 09/25/2037 . |1.
..45661E-AF-1 | INDX 2006-AR2 2A1 . 09/25/2026 . | MBS PAYDOWN . .. 160,853 ..160,853 27,721 | ..157,313 |. .160,853 . 02/25/2046 . |1.
..4659IN-BII-6 | JPAMMT 2020-LTV1 B3A . 09/01/2026 . | MBS PAYDOWN . .. 204,622 ..204,622 ..202,832 |. ..204,535 |. .204,622 . 06/25/2050 . |1.
..46591T-BT-0 | JPAMMT 2020-2 B2A . |- 09/01/2026 . | MBS PAYDOUN ... . 101,09 |.... . . 07/25/2050 . |1.
..46592X-CC-6 | JPMMT 2021-13 B2 .... . |- 09/01/2026 . | MBS PAYDOUN ... . . 04/25/2052 . |1.
..46592X-CF-9 [ JPMMT 2021-13 B3 . . 09/01/2026 . | MBS PAYDOUN . . 04/25/2052 . |1.
.. 46593N-AY-1 [ JPMMT 2025-2 A11 . . 09/25/2026 . | MBS PAYDOWN . . 07/25/2085 . |1.
..46594G-BB-4 | JPMMT 2025-9 A11 ... . |- 09/25/2026 . | MBS PAYDOUN ... . 03/25/2056 . |1.
..46594P-CC-1 | JPMMT 2026-2 A11 ... . |- 09/25/2026 . (MBS PAYDOWN .... . 07/25/2056 . |1.
..465978-AN-4 [ JPMMT 2023-1 A4B . . 08/20/2026 . | VARIOUS ... 10,540,472 .10, 56 .10,588,462 |. ,575,531 . (36,240) |. . 06/25/2053 . |1.
..466247-VH-3 | JPMMT 2005-S2 2A15 . . 09/01/2026 . | MBS PAYDOWN . ..2,220 .2,220 . 2,045 .2,233 | o . 09/25/2035 . |1.
..46627M-AV-9 | JPALT 2005-S1 2A10 . . 09/01/2026 . | MBS PAYDOUN . ..2,811 .2,737 2,311 .2,806 | . 12/25/2035 . |1.
..46645G-AG-3 | JPMMT 2015-6 A7 .. . 09/01/2026 . | MBS PAYDOWN . 32,029 32,029 32,314 32,045 |. . 10/25/2045 . |1.
..46648C-AH-7 | JPMMT 2017-1 A8 .. . 09/01/2026 . | MBS PAYDOUN . .. 382,274 ..382,274 ..381,744 |. ..382,242 |. . 01/25/2047 . |1.
..46648H-AG-8 | JPMMT 2017-2 A7 .. . 09/01/2026 . | MBS PAYDOWN . .. 208,388 ..208,388 . 207,610 |. ..208,351 . 05/25/2047 . |1.
..46649C-AG-8 | JPMMT 2018-4 A7 .. . 09/01/2026 . | MBS PAYDOUN . 46,331 46,331 47,403 |. . 10/25/2048 . |1.
..46650M-AG-2 | JPMMT 2018-8 A7 .. . 09/01/2026 . | MBS PAYDOWN . 66,078 66,078 64,921 . 01/25/2049 . |1.
..46652F-CA-6 | JPMMT 2020-4 B3 .. . 09/01/2026 . | MBS PAYDOUN . 91,225 91,225 89,611 |. . 11/25/2050 . |1.
..46654K-CB-1 | JAMMT 2021-11 B2 . . 09/01/2026 . | MBS PAYDOWN . 86,034 86,034 87,537 |. . 01/25/2062 . |1.
..46654K-CE-5 | JAMMT 2021-11 B3 . . 09/01/2026 . | MBS PAYDOWN . .. 111,350 .. 111,350 .. 113,065 |. . 01/25/2052 . |2.
..46654R-BN-1 | JPMMT 2021-INV8 B3 . . 09/01/2026 . | MBS PAYDOWN . 51,878 51,878 51,335 |. . 05/25/2052 . |1.
..46654T-AF-5 [ JPMMT 2021-15 A4 . . 09/01/2026 . | MBS PAYDOUN . .. 212,915 ..212,915 ..214,745 |. . 06/25/2052 . |1.
.. 466550-CJ-9 | JPMMT 2022-2 B1 .. . 09/01/2026 . | MBS PAYDOWN . 31,500 31,500 29,969 |. . 08/25/2062 . |1.
..46655D-CM-2 | JPMMT 2022-2 B2 .. . 09/01/2026 . | MBS PAYDOUN ... 67,447 67,447 62,677 | . 08/25/2052 . |1.
..46656D-AN-1_ [ JPMMT 2023-2 A4B .... . 05/11/2026 . | STONEX FINANCIAL INC . . 07/25/2063 . |1.
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..46656R-AH-3 | JPMMT 2023-3 A3A . |- 08/27/2026 . | VARIOUS ....eeeeeeeneiieeeeeeeenans 8,246,499 ..8,551,809 . ........8,264,467 |.... .. 28,605 |. . 28,605 |... .8,293,072 |.. . (46,573) |....... (46,573) . 10/25/2053 .
..491309-FR-6 | KENTUCKY ST HSG CORP SF MTGE . 07/01/2026 . | SECURITY CALLED at 100.000 ..200,000 . 200,000 . 200,000 |. . 200,000 |. 200,000 o . 07/01/2039 .
..491309-FT-2 |KENTUCKY ST HSG CORP SF MTGE . 07/01/2026 . | SECURITY CALLED at 100.000 65,000 ...65,000 65,000 |. 65,000 |. 65,000 . 07/01/2049 .
..525221-EE-3 |LXS 2005-8 2A4A ..... . 08/24/2026 . | VARIOUS ... .. 162,551 ..122,157 12,311 | ..125,651 |. . 124,566 . 12/25/2035 .
..525221-GM-3 [ LXS 2005-9N 1A1 .. . 09/25/2026 . | MBS PAYDOWN . .. 173,767 . 178,767 . 150,060 |. ..169,280 |. 173,767 . 02/25/2036 .
..525226-AG-1 | LXS 2006-12N A31A . 09/25/2026 . | MBS PAYDOWN . 77,509 77,439 56,611 |. 74,428 |. 77,509 . 08/25/2046 .
..525229-AE-0 |LXS 2006-10N 1A3A .. . 09/25/2026 . | MBS PAYDOUN ... 51,406 51,285 39,810 |. 49,776 |. 51,406 . 07/25/2046 .
..574197-55-6 [ MARYLAND ST CMNTY DEV ADMIN DE ... . |- 08/31/2026 . [ SECURITY CALLED at 100.000 .... . 1,000,000 ..1,000,000 ..1,028,770 |........ 1,023,511 |.... .1,000,000 |.. . 09/01/2048 .
..57419U-PU-6 | MARYLAND CMNTY DEV ADMIN HSG & . |- 08/31/2026 . | SECURITY CALLED at 100.000 .... . 180,000 . 180,000 |.......... 180,000 |.... 180,000 |.. . 09/01/2045 .
..585491-BV-4 | MELLO 2021-INV3 B2 .... . 09/01/2026 . | MBS PAYDOWN . 59,858 61,263 |. 59,917 |. 59,858 . 10/25/2051 .
..585491-BW-2 | MELLO 2021-INV3 B3 . . 09/01/2026 . | MBS PAYDOUN . 23,103 23,366 |. 23,113 |. 23,103 . 10/25/2051 .
..585495-EQ-3 | MELLO 2021-MTG1 B3 .... . 09/01/2026 . | MBS PAYDOUN .... ...26,666 |............27,698 |.... ..21,737 .. . 04/25/2051 .
..59020U-26-5 [MLMI 2005-A10 A . |- 09/25/2026 . | MBS PAYDOUN ... ...20,934 |............22,680 |.... ..23,122 |.. . 02/25/2036 .
..590238-AA-9 [ MLMI 2007-HE3 A1 . . 09/25/2026 . | MBS PAYDOWN . 35,533 |. 65,287 |. 66,147 o . 04/25/2047 .
..59980V-AH-4 [ MCMLT 2018-1 M3 .. . 09/17/2026 . | VARIOUS ......... s .. 8,535,567 ..7,853,151 |. 8,123,933 |. .8,148,291 (647,849) |. (647,849) |.. . 05/25/2062 .
..59981B-AG-9 | MCMLT 2019-GS1 M1 .. . 09/17/2026 . | JP MORGAN SECURITIES LLC 4,687,500 ..5,000,000 ..4,566,797 |. ,817,938 |. .4,852,828 (165,328) |. (165,328) |.. . 07/25/2059 .
..60416U-BZ-7 | MINNESOTA ST HSG FIN AGY .. . 07/01/2026 . | SECURITY CALLED at 100.000 .. .5,000 5,000 .5,000 5,000 | .5,000 . . . 07/01/2035 .
..60416U-CA-1 [MINNESOTA ST HSG FIN AGY .. . 07/01/2026 . | SECURITY CALLED at 100.000 .. 10,000 10,000 10,000 10,000 |. 10,000 . 07/01/2039 .
..60416U-TT-2 [ MINNESOTA ST HSG FIN AGY .. . 07/01/2026 . | SECURITY CALLED at 100.000 .. 15,000 15,000 15,000 15,000 |. 15,000 . 07/01/2045 .
..60416U-TU-9 [ MINNESOTA ST HSG FIN AGY .. . 07/01/2026 . | SECURITY CALLED at 100.000 .. 20,000 20,000 20,000 20,000 20,000 . 01/01/2050 .
..60416U-UZ-6 | MINNESOTA ST HSG FIN AGY . 07/01/2026 . | SECURITY CALLED at 100.000 15,000 15,000 15,359 15,351 15,000 . 07/01/2040 .
..61744C-GD-2 |MSAC 2004-HE7 M1 .... . 09/25/2026 . | MBS PAYDOWN . 20,723 20,723 20,464 20,666 20,723 . 08/25/2034 .
..61744C-HA-7 | MSAC 2004-HE8 M1 . . 09/25/2026 . | MBS PAYDOWN . 11,578 11,578 11,429 |. 11,550 |. 11,578 . 09/25/2034 .
..61744C-WM-4 [ MSAC 2005-HE7 M2 . . 09/25/2026 . | MBS PAYDOWN . .. 172,405 .. 172,405 ..129,734 |. ..171,533 |. 172,405 . 11/25/2035 .
..61748H-KA-8 [ MSM 2005-4 3A1 . . 09/01/2026 . | MBS PAYDOUN . 19,116 19,116 16,918 |. 18,591 |. 19,116 . 08/25/2035 .
..617710-CC-3 [ MSRM 2020-1 B3 . . 09/01/2026 . | MBS PAYDOWN . 33,756 33,756 32,904 |. 33,730 |. 33,756 . 12/25/2050 .
..61772C-AZ-4 | MSRM 2021-3 B3 . . 09/01/2026 . | MBS PAYDOUN . 21,516 21,516 20,968 |. 21,49 |. 21,516 . 06/25/2051 .
..61772L-BII-0 | MSRM 2021-2 B3 . . 09/01/2026 . | MBS PAYDOWN . 49,667 49,667 48,844 | 49,637 . 05/25/2051 .
..617720-AY-6 | MSRM 2021-6 B3 . . |- 09701/2026 . [MBS PAYDOWN .... ... 25,658 ...25,658 ..25,321 [.... s . 09/25/2051 .
..64352V-NK-3 | NCHET 2005-B M1 . 09/25/2026 . | MBS PAYDOUN ... .. 277,584 277,584 206,974 |...........275,933 |.... . 10/25/2035 .
..64352V-NZ-0 | NCHET 2005-C M1 .. . 09/25/2026 . | MBS PAYDOWN . . 411,142 411,142 ..286,258 |. ..407,042 |. 411 142 . 12/25/2035 .
..64352V-PQ-8 [ NCHET 2005-D M1 .. . 09/25/2026 . | MBS PAYDOWN . . 917,810 . 628,700 |. ..909,612 |. 917,810 . 02/25/2036 .
..64828-BK-2 [NRZT 2017-3A B3 . 09/17/2026 . | VARIOUS 5 258,225 |.... . 04/25/2057 .
..64828N-AA-3 [ NRZT 2017-5A A1 . 09/25/2026 . | MBS PAYDOUN ... ... 24,453 |.... . 06/25/2057 .
..64829C-AM-0 [NRZT 2015-1A B4 .. . 09/01/2026 . | MBS PAYDOUN . 53,184 |. . 05/28/2052 .
..64829G-AP-4 [NRZT 2016-2A B4 .. . 09/01/2026 . | MBS PAYDOWN . . N ...86,033 |. . 11/26/20365 .
..64829X-BJ-0 [NRZT 2018-5A B3 . 09/22/2026 . |VARIOUS ...oeeeeeeeennnieeeeeennnnn Joeneeeeeeeenieeees [-...9,940,344 ... 10 227 896 |...... 10 445 239 |.......10,324,672 |.... . 12/25/2057 .
..64831U-AA-2 |NRZT 2022-Nawi4 A1 ... . |- 09/01/2026 . | MBS PAYDOUN ... ...84,274 ...83,088 ... . 06/25/2062 .
..65537K-AB-6 |NHELI 2007-1 2A1A .. . 09/25/2026 . | MBS PAYDOWN . 61,427 44,755 |. . 02/25/2037 .
..658207-42-5 [NORTH CAROLINA ST HSG FIN AGY . 07/01/2026 . | SECURITY CALLED at 100.000 .5,000 .5,000 |. . 01/01/2033 .
..658207-5B-7 |NORTH CAROLINA ST HSG FIN AGY . 07/01/2026 . | SECURITY CALLED at 100.000 .. .5,000 5,000 | . 01/01/2034 .
..658207-5C-5 [NORTH CAROLINA ST HSG FIN AGY . 07/01/2026 . | SECURITY CALLED at 100.000 .5,000 .5,000 |. . 07/01/2034 .
..67113A-AP-5 | OBX 2019-EXP3 1A8 ... . 09/01/2026 . | MBS PAYDOUN ... . 9,890 .9,987 | . 10/25/2059 .
..67113K-AL-2 | 0BX 2019-EXP2 2A2 . 09/25/2026 . | MBS PAYDOWN . 40,343 40,343 |. N o . 06/25/2059 .
..67116V-AA-9 [OBX 2022-NQM6 A1 . . 09/23/2026 . | VARIOUS ... ..4,515,239 ..4,466,740 |. 4,470,585 |. . 4,469,755 . (21,49) |. . 07/25/2062 .
..67119E-AB-2 | 0BX 2024-NaM11 A2 . 09/01/2026 . | MBS PAYDOWN . .. 348,603 ..348,603 ..348,597 |. ..348,601 .348,603 . . 06/25/2064 .
..67119F-AC-7 [OBX 2024-NQM7 A3 . . 09/01/2026 . | MBS PAYDOUN . .. 162,671 . 162,671 . 162,671 . 162,671 |. 162,671 . 03/25/2064 .
..67122C-AG-0 [ OBX 2025-Naw15 A3 . 09/01/2026 . | MBS PAYDOWN . .. 496,286 ..496,285 |. .496,286 . 07/27/2065 .
..67122D-AG-8 | OBX 2025-NaM16 A3 . 09/01/2026 . | MBS PAYDOWN . .. 372,038 ..372,038 .372,038 . 08/25/2065 .
..67123T-AU-1 [O0BX 2026-J1 AF . . 09/25/2026 . | MBS PAYDOWN . .. 462,529 .462,529 . 02/25/2056 .
..67125C-AU-6 |OBX 2026-J2 AF . . 09/25/2026 . | MBS PAYDOUN . .. 245,069 . .245,069 . 07/25/2056 .
..67448L-AA-0 [ OBX 2024-Naw1 A1 . . 09/01/2026 . | MBS PAYDOWN . .. 205,002 ..295,090 .295,092 . 11/25/2063 .
..67448L-AC-6 [OBX 2024-Naw1 A3 . . 09/01/2026 . | MBS PAYDOUN . .. 157,387 ..167,387 |. 157,387 . 11/25/2063 .
..67448P-AC-7 | 0BX 2024-NaM12 A3 ... . 09/01/2026 . | MBS PAYDOUN ... .. 141,311 .. 141,311 141,311 . 07/25/2064 .
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..67448I-BE-7 | 0BX 2020-EXP3 2A2 ... . | 09/25/2026 . | MBS PAYDOUN ... ... 51,300 ...51,300 ...51,300 |.... ..51,300 |.. .. 1,840 |. 01/25/2060 . (1.
..67449N-Ali-7 | 0BX 2026-INV3 AF2 . 09/25/2026 . | MBS PAYDOUN . .. 270,539 ..270,539 ..270,482 |. .270,539 4,519 |. 04/25/2056 . |1.
..67647E-AU-1 | OCMT 2021-5 A19 .. . 09/01/2026 . | MBS PAYDOMN . 81,663 81,663 81,599 |. 1,318 |. 10/25/2051 . |1.
..69337B-AH-7 | PHHAM 2007-1 21A . . 09/01/2026 . | MBS PAYDOUN . 12,255 15,793 11,922 |. . 02/25/2037 . (1.
..69359Y-BC-0 | PMTLT 2021-INV1 A2 . 09/01/2026 . | MBS PAYDOMN . .. 100,429 ..100,429 99,974 |. . . 07/25/2051 . (1.
..69383L-BM-6 | PMTLT 2025-J4 A35 ... . 09/25/2026 . | MBS PAYDOUN . .. 244 457 ..244,457 .. 244,877 |. . 244,457 . 12/01/2056 . (1.
..69383W-BP-5 | PMTLT 2026-INV3 A36 . 09/25/2026 . | MBS PAYDOMN . .. 447,366 ..447,366 ..446,980 |. 447,366 . 02/25/2057 . (1.
..69384M-BM-3 | PMTLT 2026-J4 A35 ... . |- 09/25/2026 . | MBS PAYDOUN .... . . . . . 07/25/2057 . (1.
..693840-BN-2 | PMTLT 2026-INV7 A36 . |- 09/25/2026 . | MBS PAYDOWN ... . 07/25/2057 . (1.
..69392K-BE-5 | PMTLT 2025-J5 A26 ... . 09/25/2026 . | MBS PAYDOUN . . 01/25/2057 . (1.
..69302U-BK-9 | PMTLT 2025-INV9 A34 . 09/25/2026 . | MBS PAYDOMN . | . 09/01/2056 . (1.
..69392X-AB-4 | PMTLT 2025-J3 A2 . |- 08/31/2026 . | VARIOUS . . (84,316) |.... . 11/27/2056 . (1.
..69392X-BE-7 | PMTLT 2025-J3 A29 ... . |- 09/01/2026 . | MBS PAYDOMN ... . . . 216,160 |.... e e . 11/27/2056 . (1.
..720912-BA-2 | PMTLT 2026-CNF4 A24 . 09/25/2026 . | MBS PAYDOUN . 85,623 ...85,623 ...85,501 |. . 05/25/2057 . (1.
..720921-BA-3 | PMTLT 2026-J2 A24 . 09/25/2026 . | MBS PAYDOUN . ..481,668 . 481,668 ..482,119 |. 481,668 . 03/25/2057 . (1.
..73316P-CK-4 | POPLR 2005-2 M1 .. . 09/01/2026 . | MBS PAYDOUN . 14,248 ... 14,248 14,132 |. 14,248 . 04/25/2035 . (1.
..73316P-DS-6 | POPLR 2005-3 M1 . 09/01/2026 . | MBS PAYDOMN . .. 877,457 ..377,457 ..367,313 |. 377,457 . 07/25/2035 . (1.
..74162F-AB-1 | PRIME 2007-1 A2 . 09/01/2026 . | MBS PAYDOUN . 70,606 70,605 54,478 |. . 03/25/2037 . (1.
..74388R-AB-3 | PFMT 2025-5 A2 .... . 09/01/2026 . | MBS PAYDOMN . 95,089 95,089 95,287 |. . 11/25/2085 . (1.
.. 74448P-AB-5 | PRPM 2024-NQM2 A2 . 09/01/2026 . | MBS PAYDOUN . ..410,188 . 410,188 . 410,187 |. . 06/25/2069 . (1.
.. T4922N-AB-5 |RALI 2006-QA10 A2 . 08/25/2026 . | MBS PAYDOMN . .. . 7,955 .5,946 |. . 12/25/2036 . (1.
.. T49221-AA-7 | RALI 2007-QH3 A1 . . 09/25/2026 . | MBS PAYDOUN . . 160,307 ..140,820 |. . 04/25/2037 . (1.
..749230-AF-6 | RAMP 2006-RZ5 M1 . . 09/25/2026 . | MBS PAYDOUN . ...58,404 46,120 |. K . 08/25/2046 . (1.
.. 749245-AD-8 | RASC 2007-KS1 A4 . . 09/25/2026 . | MBS PAYDOUN . . 370,877 ..263,585 |. ..367,765 |. . 01/25/2037 . (1.
..74938F-BU-1 |RCKT 2022-1 B2A .. . 09/01/2026 . | MBS PAYDOMN . 72,190 72,051 . 01/25/2052 . (1.
..T4957E-AF-4 | RFMSI 2006-S5 A6 . . 09/01/2026 . | MBS PAYDOUN . 10,182 .9,017 | . 06/25/2036 . (1.
.. T4957E-AN-9 | RFMSI 2006-S5 A12 . 09/01/2026 . | MBS PAYDOMN . 17,244 15,254 |. . 06/25/2036 . (1.
..75114H-AA-5 |RALI 2006-Q05 1A1 . 09/25/2026 . | MBS PAYDOUN . 11,941 11,791 . 05/25/2046 . (1.
..75114H-AD-9 |RALI 2006-Q05 2A1 ... . |- 09725/2026 . | MBS PAYDOWN ... ....9,161 ....8,6%8 |.... . 05/25/2046 . (1.
..751153-AA-5 |RALI 2006-Q010 A1 .. . |- 09/25/2026 . [MBS PAYDOIN .... ... 77,438 ... 77,438 . iiiiiennnn 74,626 ... . . 01/25/2037 . (1.
..75156W-AE-3 | RAMP 2006-RS4 M1 . . 09/25/2026 . | MBS PAYDOMN . .. 374,971 ..374,971 ..271,854 |. ..371,890 |. .374,97 . 07/25/2036 . (1.
..75156X-AD-3 | RAMP 2006-Rz4 M1 . . 09/25/2026 . | MBS PAYDOUN . .. 364,035 ..364,035 ..266,314 |. . 361,066 |. .364,035 . 10/25/2036 . (1.
..75157D-AC-8 | RAMP 2007-RS2 A3 .... . |- 09/25/2026 . | MBS PAYDOWN ... 140,753 ...91,470 |.... . . . 05/25/2037 . (1.
.. 75409Q-DH-1 | RATE 2021-J2 B3 . 09/01/2026 . | MBS PAYDOUN ... ...23,501 ... 22,483 |.... . 08/25/2051 . (2.
..75410R-DE-3 | RATE 2022-J1 B2 .. . 09/01/2026 . | MBS PAYDOMN . 25,722 23,665 |. . 01/25/2052 . (1.
..75970N-BE-6 | RAMC 2005-3 AF4 .. . 09/01/2026 . | MBS PAYDOUN . . 11/25/2035 . (1.
..759950-EM-6 | RAMC 2004-4 AF5 . 09/01/2026 . | VARIOUS , , .2,486,276 |.... . 2,479,664 |.. . 02/25/2035 . (1.
..761118-UG-1 |RALI 2006-QS2 1A1 ... . |- 09/01/2026 . | MBS PAYDOWN ... . .39, .27, ...36,900 |.... 37,292 |.. . 02/25/2036 . (1.
..76112B-X3-9 | RAMP 2006-NC1 M1 . . 09/25/2026 . | MBS PAYDOMN . .. 350,115 .350,115 ..250,770 ..347,032 |. .350,115 . 01/25/2036 . (1.
..76112B-ZK-9 | RAMP 2005-RS8 M2 . . 09/25/2026 . | MBS PAYDOUN . .. 168,883 . 168,883 . 128,188 ..167,556 |. 168,883 . 09/25/2035 . (1.
..81744L-AA-2 | SEMT 2007-2 1A1 .. . 09/20/2026 . | MBS PAYDOMN . ..8,297 .8,207 . 7,343 .8,006 |. . 8,207 . 06/20/2036 . (1.
..817440-AA-0 | SEMT 2007-3 1A1 .. . 09/20/2026 . | MBS PAYDOUN . 5,717 5,717 5,117 .5,585 |. 5,717 . 07/20/2036 . (1.
..81745J-AA-6 | SEMT 2013-11 A1 . 09/01/2026 . | MBS PAYDOMN . .3,351 3,351 3,189 |. .3,334 | .3,351 . 09/25/2043 . (1.
..817460-AG-6 | SEMT 2018-2 A7 ... . 09/01/2026 . | MBS PAYDOUN . 38,250 38,250 39,176 38,204 |. 38,250 . 02/25/2048 . (1.
..81746W-AN-8 | SEMT 2018-CH3 A13 . 09/01/2026 . | MBS PAYDOMN . 4,171 L4171 . 4,246 . 4,203 |. L (31)). 41N . 08/25/2048 . (1.
..81748B-AB-8 | SEMT 2019-3 A2 . . 08/20/2026 . | VARIOUS . 1,552,120 1,696,562 1,723,336 1,727,843 |. (5,136) | 1,722,707 (170,587) |.. . 09/25/2049 . (1.
..81748R-CE-5 | SEMT 2020-4 B3 . . 09/01/2026 . | MBS PAYDOMN . 19,793 19,793 19,206 19,772 |. 2 19,793 . 11/25/2050 . (1.
..81748R-CF-2 | SEMT 2020-4 B4 . . 09/01/2026 . | MBS PAYDOUN . .9,136 9,136 7,882 9,100 9,136 . 11/25/2050 . (2.
..81748Y-AU-6 | SEMT 2021-6 A19 . 09/01/2026 . | MBS PAYDOMN . 88,867 88,867 89,603 88,900 88,867 . 10/25/2051 . (1.
..81749C-CH-0 | SEMT 2022-1 B2 . . 09/01/2026 . | MBS PAYDOUN . 4,779 44,779 43,001 44,704 4,779 . 02/25/2052 . (1.
..81749H-AM-0 | SEMT 2024-2 A13 . 05/11/2026 . | CANTOR FITZGERALD & CO ....euvven feuvvvnnnnnnnnnnnnnns fovenniniiniiiiins o o K 11,097 [oeveiiiiiiiiinns o e s e e . 03/25/2054 . (1.
..81749W-CU-7 | SEMT 2025-8 A28 .. . 09/01/2026 . | MBS PAYDOUN .... .. 247,761 ..247,761 ..249,387 |. ..248,098 |. .247,761 . 09/25/2055 . (1.
..81750B-BB-2 | SEMT 2025-9 A26F . . 09/25/2026 . | MBS PAYDOMN . .. 758,020 ..758,020 ..759,678 |. ..758,408 |. .758,020 . 10/25/2055 . (1.
..81750C-BB-0 | SEMT 2026-10 A26F ... . 09/25/2026 . | MBS PAYDOUN ... .. 203,004 203,004 202,756 |...........202,434 |.... .203,004 |.. . 11/25/2085 . [1.
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..81750C-BD-6 | SEMT 2025-10 A28 . |- 09/01/2026 . (MBS PAYDOIN .... .. 203,004 203,004 204,749 |.... ... (300) | .203,004 |.. ..8,282 |. 11/25/2085 .
..81750P-BB-1 | SEMT 2026-INV2 A26F . 09/25/2026 . | MBS PAYDOUN . .. 122,716 ..122,716 122,792 | 122,716 2,637 |. 04/25/2056 .
..81750T-BD-9 | SEMT 2026-5 A26F . . 09/25/2026 . | MBS PAYDOMN . .. 450,861 ..450,861 ..450,575 |. .450,861 7,865 |. 05/25/2056 .
..83611M-JL-3 | SVHE 2005-0PT4 M1 . 09/25/2026 . | MBS PAYDOUN . 88,159 61,270 |. 88,159 1,352 |. 12/25/2035 .
..86358E-EK-8 | SAIL 2003-BC11 A3 . 09/25/2026 . | MBS PAYDOMN . 91,610 90,809 |. , K 91,610 3,402 |. 10/25/2033 .
..86358E-RC-2 | SAIL 2005-2 M3 .... . 09/25/2026 . | MBS PAYDOUN . .. 371,898 ..287,058 |. ..369,900 |. .371,8%8 .10,015 |. 03/25/2035 .
..86359D-VD-6 | SASC 2005-0PT1 A3 . 09/25/2026 . | MBS PAYDOMN . . 111,315 ..105,523 |. 111,315 2,079 |. 11/25/2035 .
..86360L-AF-3 | SASC 2006-WF2 M2 .... . |- 09/25/2026 . | MBS PAYDOWN . . 07/25/2036 .
..88046K-KT-2 | TENNESSEE HSG DEV AGY RSDL FIN ... . |- 07/01/2026 . [ SECURITY CALLED at 100.000 .... . 01/01/2033 .
..88046K-KU-9 | TENNESSEE HSG DEV AGY RSDL FIN . 07/01/2026 . | SECURITY CALLED at 100.000 .. . 07/01/2033 .
..88046K-KV~7 | TENNESSEE HSG DEV AGY RSDL FIN . 07/01/2026 . | SECURITY CALLED at 100.000 .. . 01/01/2034 .
..88046K-KIW-5 | TENNESSEE HSG DEV AGY RSDL FIN ... . |- 07/01/2026 . [ SECURITY CALLED at 100.000 .... . 07/01/2034 .
..88275F-ZR-3 | TEXAS ST DEPT OF HSG & CMNTY A ... . |- 09/01/2026 . | SECURITY CALLED at 100.000 .... , . . 09/01/2038 .
..89169D-AD-3 | TPMT 2017-3 M2 . . 09/22/2026 . | JP MORGAN SECURITIES LLC .14,662,500 |. (826,177) . 07/25/2057 .
..89170V-AA-6 | TPMT 2022-1 A1 . . 09/01/2026 . | MBS PAYDOUN ... ..152,785 |. . 07/25/2062 .
..89171D-AF-4 | TPMT 2015-1 A6 . . 09/01/2026 . | MBS PAYDOUN . . 630,078 |. e e 2,089 [ fi2,039 [ 865,420 | [ K . 10/25/2063 .
..89171Y-AC-5 | TPMT 2015-2 1B1 . 08/27/2026 . | VARIOUS ... ,550, 4 568 061 ..4,388,193 |. 4 522,627 |. 4 552,236 (1,814) |. . (1,814)].. . 11/25/2060 .
..89172R-AE-5 | TPMT 2015-6 B . . 08/27/2026 . |BOFA SECURITIES INC 14,523,047 .15,000,000 .14,690,625 |. 14,851,953 |. 14,873,593 (350,546) |. (350,546) |.. . 04/25/2055 .
..89175V-AC-7 | TPMT 2018-2 M1 . . 08/27/2026 . |BOFA SECURITIES INC 9,373,438 10,000,000 .. 9,432,300 |. .9,731,876 |. .9,756,854 (383,417) |. (383,417) |.. . 03/25/2058 .
..89177H-AA-0 | TPMT 2019-HY2 A1 . . 09/25/2026 . | MBS PAYDOUN .... .. 688,262 ..688,262 . 700,401 |. | . 05/25/2058 .
..90355D-BH-5 | UM 2021-INV5 B2 .... . 09/01/2026 . | MBS PAYDOMN . 35,213 35,213 35,564 |. . 01/25/2052 .
..917437-FK-6 | UTAH HSG CORP SF MTGE . 07/01/2026 . | SECURITY CALLED a 05,000 ..1,105,000 ..1,138,150 |. . 01/01/2039 .
..917437-NC-5 |UTAH HSG CORP SF MTGE REVENUE . 07/01/2026 . | SECURITY CALLED at 100. 000 165,000 . 165,000 . 165,000 |. . 07/01/2049 .
..91824N-BB-7 | UWM 2021-1 B3 ..... . 09/01/2026 . | MBS PAYDOUN . 26,489 26,489 26,024 |. . 06/25/2051 .
..92538U-AB-7 | VERUS 2022-3 A2 . 09/01/2026 . | MBS PAYDOMN . 59,685 59,685 59,116 |. . 02/25/2067 .
..92538U-AC-5 | VERUS 2022-3 A3 . 09/01/2026 . | MBS PAYDOUN . 70,285 70,285 69,165 |. K . 02/25/2067 .
..92539L-AC-4 | VERUS 2021-3 A3 . 09/01/2026 . | MBS PAYDOMN . .. 127,895 ..127,8% ..105,953 |. .. 125,142 |. .127,8% . 06/25/2066 .
..92530Y-AA-0 | VERUS 2023-7 A1 . 09/01/2026 . | MBS PAYDOUN . .. 323,080 ..323,080 ..323,078 |. ..323,079 |. .323,080 . 10/25/2068 .
..92540J-AC-6 | VERUS 2024-6 A3 .. . 09/01/2026 . | MBS PAYDOMN ... 728,528 728,518 |.... . 07/25/2069 .
..92540M-AC-9 | VERUS 2024-3 A3 . 09/01/2026 . | MBS PAYDOUN ... . 440,574 440,570 |........... . . 04/25/2069 .
..93363X-AA-1 | WMHE 2007-HE4 1A . . 09/25/2026 . | MBS PAYDOMN . .. 194,851 ..194,851 ..127,628 |. ..190,764 |. .194,851 . 07/25/2047 .
..93364E-AA-2 | WIMHE 2007-HE3 1A . . 09/25/2026 . | MBS PAYDOUN . .. 141,900 .. 141,900 ..106,425 |. . 138,681 |. .141,900 . 056/25/2037 .
..93934J-AD-6 | WMABS 2006-HE2 A4 ... . |- 09/25/2026 . | MBS PAYDOWN ... ...29,797 .. 20,597 oo 20,152 | ..29,797 |.. . 05/25/2036 .
..93034X-AA-1 | WIMABS 2006-HES 1A .. . |- 09/25/2026 . [MBS PAYDOIN .... .. 117,875 . 115,001 |.... 117,875 |.. . 10/25/2036 .
.. 93935H-AH-0 | WIMALT 2006-7 A5 .. . 09/01/2026 . | MBS PAYDOMN . .8,902 |. . 09/25/2036 .
..93035Y-AD-2 | WIMALT 2006-AR10 A3A . 09/25/2026 . | MBS PAYDOUN . 59,756 |. . 12/25/2036 .
..94985F-AA-6 | WIFALT 2007-PA2 1A1 .... . 09/01/2026 . | MBS PAYDOMN ... ...18,632 |.... . 06/25/2037 .
..95001T-AE-5 |WFMBS 2019-1 AS . 09/01/2026 . | MBS PAYDOUN ... ....4,088 |.... . 11/25/2048 .
..95001T-AJ-4 | WiFMBS 2019-1 A9 .. . 09/01/2026 . | MBS PAYDOMN . .1,231 | . 11/25/2048 .
..95002F-AA-2 | WIFMBS 2019-4 A1 .. . 09/01/2026 . | MBS PAYDOUN . 79,540 |. . 09/25/2049 .
..95002T-BK-9 | WiFMBS 2020-3 B3 .. . 09/01/2026 . | MBS PAYDOMN . 28,830 | . 06/25/2050 .
..95003B-BK-7 | WIFMBS 2020-5 B3 .. . 09/01/2026 . | MBS PAYDOUN . 17,930 | . 09/25/2050 .
..95003K-BK-7 | WFMBS 2021-INV1 B3 . . 09/01/2026 . | MBS PAYDOMN . 30,094 |. . 08/25/2051 .
..97651L-CE-9 |WIN 2015-4 B4 ........ . 09/01/2026 . | MBS PAYDQUN . ...56,562 |.... . 06/20/2045 .
1059999999. Subtotal - asset-backed securities - financial asset-| backed securltles self I|qU|dat|ng -
non-agency residential mortgage-backed securities (unaffiliated) 176,309,975 183,257,284 173,388,303 173,974,878 179,598,503 (3,288,532) | (3,288,532) 5,850,507 XXX
..00217V-AA-8 | AREIT 2022-CRE7 A ...coooviiiiiiiiiiiiiiiiiiiies . 09/17/2026 . | MBS PAYDONN . 06/17/2039 . (1.
..05555M-AA-7 | BDS 2024-FL13 A .. . 09/19/2026 . | MBS PAYDOUN .... . 09/19/2039 . (1.
..05609M-BZ-7 |BMO 2022-C1 A2 . . 09/01/2026 . | MBS PAYDOMN . , , . 02/17/2055 . (1.
..05609R-AG-9 |BX 2021-BXMF B . . 08/17/2026 . | MBS PAYDOUN . ,074, ,074, .1 060 452 |. K 1 074 339 . 10/15/2026 . (1.
..05610F-AA-5 |BX 2022-AHP A .. . 09/15/2026 . | MBS PAYDOMN . . 1,124,117 1,124,117 ,090, .1,007,303 |. 116,814 K 1,124,117 . 01/17/2039 . (1.
..05610F-AB-3 |BX 2022-AHP AS . . 09/15/2026 . | MBS PAYDOUN . . 1,750,000 ..1,750,000 .. 1,744,971 | .1,744,425 | ..5,575 |. .1,750,000 . 01/17/2039 . (1.
..05610F-AC-1 |BX 2022-AHP B .. . 09/15/2026 . | MBS PAYDOMN . . 3,150,000 ..3,150,000 ..3,141,026 |. . 3,140,255 |. ..9,745 | .3,150,000 . 01/17/2039 . (1.
..05610V-AA-0 |BSPRT 2023-FL10 A ... . 09/15/2026 . | MBS PAYDOUN ... .. 437,098 437,098 438,737 |...........437,296 |.... .. (198) ). ...437,098 |.. . 09/15/2035 . [1.
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..07337C-AA-0 | BPACE 2025-1A A . 07/15/2026 . | MBS PAYDOMN ... .. 642,582 JLCT:3 I (7 FRN 1,419 |. . .642,582 |.. , . 10/15/2061 . (1.
..08162F-AB-9 | BMARK 2019-B12 A2 . 09/01/2026 . | MBS PAYDOUN . .. 295,029 ..202,246 |. ..2,783 | .206,029 5,902 |. 08/15/2052 . |1.
.. 12433B-AA-5 | BX 2024-MDHS A . . 09/15/2026 . | MBS PAYDOMN . .. 425,989 , , K ..425,135 |. ... 855 | .425,989 17,205 |. 05/15/2041 . (1.
.. 12433E-AG-6 |BX 2022-LBA6 B . . 07/15/2026 . | MBS PAYDOUN . . 6,400,000 ..6 400 000 ..6 203 750 |. .6,275,664 |. . 124 336 | .6,400,000 187,218 |. 01/15/2039 . (1.
.. 12433E-AJ-0 | BX 2022-LBA6 C . . 07/15/2026 . | MBS PAYDOMN . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 124,078 |. 01/15/2039 . (1.
.. 12514M-BC-8 | CD 2016-CD1 A4 . . 09/01/2026 . | MBS PAYDOUN . . 1,007,524 .. 1,007,524 ..945,459 |. ..968,558 |. .1,007,524 .16,908 |. 08/10/2049 . (1.
..12515A-BE-9 | CD 2016-CD2 A4 . . 09/01/2026 . | MBS PAYDOMN . . 6,801,320 ..6,801,320 ..6,529,235 |. .6,708,748 |. K .6,801,320 163,472 |. 11/10/2049 . |1.
.. 12593G-AK-8 | COMM 2015-PC1 C .. . 09/01/2026 . |MBS PAYDOUN .......cooeeeeeeeeennnns fevnnnnnnnnnnninnnnns forne...6,454,649 [0 6,454,549 |........ 6,140,677 |........6,439,318 |.....ooooiiiins | 16,231 | 15,281 L [ 6,454,549 |.. ...214,818 |. 07/10/2050 . (1.
..12593J-BK-1 | COMM 2015-CR24 C ... . 09/14/2026 . | MBS PAYDOUN ... . , ..5,086,186 |........5,233,360 |.... .5,264,849 |.. 130,402 |. 08/10/2048 . |1.
.. 12593Q-BH-2 | COMM 2015-CR26 B . . 09/01/2026 . | MBS PAYDOUN . ...21,593 ...20,770 |. ...21,344 | ..21,593 . 10/10/2048 . (1.
..12593Y-BL-6 | COMM 2016-CR28 B . . 09/01/2026 . | MBS PAYDOMN . ..9,084,885 ..9,168,591 .9,085,389 K .9,084,885 . 02/10/2049 . (1.
..12504M-BC-1 | COMM 2016-COR1 A4 ... . |- 0971072026 . | MBS PAYDOUN .......coeeeeeeeiennnnns fovnnnnnnnnnnnnnnnnns fe0nnn..1,820,343 .. 1,820,343 |........ 1,811,241 |.... e e 90378 [ [ 9378 L 1,820,343 |.. . 10/10/2049 . (1.
..12595V-AC-1 | COMM 2018-COR3 A2 ... . |- 08/01/2026 . | MBS PAYDOMN ... ... 191,777 |.......... 180,687 |.... . 05/10/2051 . (1.
..126350-BL-3 | COMM 2015-CR27 C . . 09/14/2026 . | MBS PAYDOUN . ..339,195 |. ..349,008 . 10/10/2048 . (1.
.. 29429E-AD-3 | CGCMT 2016-P4 A4 . . 07/10/2026 . | MBS PAYDOMN . .2 707,786 ..2 707 786 ..2,701,017 |eeeeiiiiiiiiiiiees K .2, 707 786 | . 07/10/2049 . (1.
..302956-AG-2 | FREMF 2018-K79 B ... . 09/17/2026 . | SG AMERICAS SECUHITIES LLC ..ot |enn ..6,353,750 |........ 6,500,000 |........ 6,374,518 |........6,450,260 |..coovirriiinns Jounnennnnn 8,132 | o 8,132 e e 6,458,392 .. (104,642) |...... (104,642) . 07/25/2051 . (1.
PERFORMANCE TRUST CAPITAL
..46590K-AH-7 | JPMCC 2015-JP1 B ... . 08/20/2026 . | PARTNERS 19,338,875 |....... 20,960,000 |....... 21,588,695 |.......21,004,810 |.... s 20,960,000 |.. .. (1,621,125) |... (1,621,125) . 01/15/2049 . (1.
..46590L-AT-9 | JPMDB 2016-C2 A4 . . 09/01/2026 . | MBS PAYDOMN . ...76,972 L T5,417 . ... 76,085 |. . o7 .. 76,972 | . 06/15/2049 . (1.
..46590R-AE-9 | JPMCC 2016-JP3 A5 . 08/17/2026 . | MBS PAYDOUN . ..8,633,341 ..8,692,683 |. .2,821,785 |. 51,465 .8,633,341 . 08/15/2049 . (1.
..46590T-AE-5 | JPMDB 2017-C5 A5 . . 09/01/2026 . | MBS PAYDOMN . ..461,333 ..448,917 |. ..456,463 |. 4,870 .461,333 . 03/15/2050 . (1.
..46644U-BF-4 | JPMBB 2015-C30 B . . 09/22/2026 . | CITIGROUP GLOBA ..3,000,000 ..3,001,875 |. 23,000,000 |eevvvrriiiiinns ferrnnniniininnn, .3,000,000 . 07/15/2048 . (1.
.. 46645J-AH-5 | JPMBB 2015-C33 C . . 09/01/2026 . | MBS PAYDOMN . .. 2,056,859 ..2,022,516 |. .2,053,779 |. 3,080 . 2,056,859 . 12/15/2048 . (1.
..55285A-AA-5 |MF1 2022-FL9 A . . 09/17/2026 . | VARIOUS ... 1,515,142 ..1,610,917 |. 1,512,327 2,815 1,515,142 . 06/19/2037 . (1.
..55287E-AA-5 | MF1 2024-FL16 A . 09/18/2026 . | MBS PAYDOMN . , 24,136 24,193 |. .. (13) 24,136 . 11/18/2039 . (1.
..56287K-AA-1 | MF1 2025-FL19 A .. . 09/18/2026 . | MBS PAYDOUN . . 1,502,088 ..1,502,088 ..1,500,309 |. . ,248 3,840 .1,502,088 . 05/18/2042 . (1.
..552938-AH-8 | MHP 2021-STOR D .. . 07/15/2026 . | MBS PAYDOMN . . 2,000,000 ..2,000,000 ..2,000,000 |. .2, 000 000 .2,000,000 . 07/15/2038 . (1.
..58003V-AA-4 | MF1 2024-FL15 A .. . 09/18/2026 . | MBS PAYDOUN . N .(8) .. 14,760 . 08/18/2041 . (1.
..59319C-AA-3 | MF1 2025-FL20 A . 09/18/2026 . | MBS PAYDOMN . . (1 418) K 2,232,143 |.. . 02/18/2043 . (1.
PERFORMANCE THUST CAPITAL
..61765D-AZ-1 |MSC 2015-MS1 C .... . |- 09/723/2026 . | PARTNERS .6,366,177 |.... ...21 473 | . 05/15/2048 . [1.A ........
..78419C-AD-6 | SGCMS 2016-C5 A4 . . 07/10/2026 . | MBS PAYDOUN . ..333,044 |. ..4,400 | . 10/10/2048 . [1.A .
.. 78449R-AL-9 |SLG 2021-QVA E .... . |- 08/20/2026 . | JP MORGAN SECUHITIES LLC . .2 577,891 |........3,000, ........2,073, e 2,082,917 | e 1,476 |. ........ 2,084, .. , . 07/15/2041 . [1.A ........
..91831U-AE-7 | VNDO 2016-350P C .... . 07/10/2026 . | MBS PAYDOUN . 9,400,000 |........ 9,409,000 |........ 9,396,136 [........ 9,399,216 [...cccovuuinns oereinnnn 9,784 |ooveeieiiiiiiins el 9,784 [ 9,409,000 |.. ...216 239 |. 01/10/2035 . |1.A ........
..95000F-AY-2 | WiFCM 2016-C35 B .. . 07/01/2026 . | MBS PAYDOMN . .5,000,000 ..5,000,000 ..4,650,977 |. 4,797,235 |. .. 202,765 |. .5,000,000 100,275 |. 07/15/2048 . [1.A .
..95003Q-AC-3 | WFCM 2021-C61 A2 . . 09/01/2026 . | MBS PAYDOUN . . 1,456,260 |. . 1,480,545 . 11/15/2064 . [1.A .
..950031-AA-4 | WIFCM 2022-ONL A . 09/01/2026 . | MBS PAYDOMN ... ... 1,601 |.... ...1,608 |.. . 12/15/2039 . [1.A ........
..03880X-AA-4 | ARCLO 2022-FL1 A .... . |- 09/15/2026 . | MBS PAYDOWN ... ..363,795 |.... ....366,518 |.. . 01/15/2037 . [1.A FE .
..48275E-AA-4 | KREF 2022-FL3 A . 07/21/2026 . | MBS PAYDOMN . . 1 536,869 1,534,356 |. . 1,536,869 . 02/17/2039 . [1.A FE ....
..55284J-AA-7 | MF1 2022-FL8 A . . 09/17/2026 . | MBS PAYDOUN . .. 31,679 ...31,758 |.... . 02/19/2037 . [1.A FE ....
1079999999. Subtotal - asset backed securltles - financial asset-| backed securltles self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 128,082,708 130,978,938 129,630,954 117,150,593 787,625 787,625 130,918,372 (2,835,665) | (2,835,665) 3,710,383 XXX XXX
..05554U-AE-2 | BXCMM 2022-2A B2 .........coooeviiiiiiiinnniinn, . 08/13/2026 . | MBS PAYDOUN .....ccoooiiiiiiiiiis feveiiiiiiiiiiiiiinns feveene 3,000,000 |........ 3,000,000 |........ 3,001,500 [ooeeeeeiiiiiiiiiiees oo s (1,500) [oovveveennnnnnnn foeeeens (1,500) [oovvevevnnnninnn fooeeens 3,000,000 . 07/18/2034 . [1.A FE ..
..055978-AA-8 | BCRED 2023-1A A . 08/13/2026 . | MBS PAYDOUN .....ccooevviiiiiiiiiins fevnennnniiinnininnns fonnnns 3,400,000 |........ 3,400,000 |........ 3,439,950 |........ 3,400,000 |.... o) F N S 3,400,000 |.. . 01/20/2036 . [1.A FE ..
..156720-AJ-6 | CERB 2022-1A A2 .. . 09/15/2026 . | MBS PAYDOMN . 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 10,000,000 . 04/15/2034 . [1.A FE ..
..50203V-AC-5 |LJVI 2022-1A A2 .. . 07/28/2026 . | MBS PAYDOUN . ..686,290 ..686,290 ..686,290 |. ..686,290 . 04/28/2034 . [1.A FE ..
..00889E-AU-9 | AIMCO 2022-18A CR ... . |- 08/12/2026 . | MBS PAYDOMN ... 12,000,000 |....... 12,000,000 |....... 12,036,000 |.... . 07/20/2037 . [1.F FE ..
..03330E-AJ-3 | ANCHF 2016-3A A1R ... . |- 07/28/2026 . | MBS PAYDOWN ... . 01/28/2039 . [1.A FE ...
..03332A-AA-8 | ANCHF 2020-10A AV . 07/25/2026 . | MBS PAYDOMN . , , .72, K , K , . 04/25/2038 . [1.A FE ...
..033331-AC-7 | ANCHC 2025-32A B . . 07/09/2026 . | MBS PAYDOUN . 10 000,000 10 000 000 10 000 000 |. 10 000 L O 10, 000 000 . 07/15/2037 . [1.C FE ...
..03769H-AC-1 | APID 2021-37A B . 09/15/2026 . | MBS PAYDOMN . . 4,500,000 ..4,500,000 .. 4,432,500 |. . 4,432,500 |. , , .4,500,000 . 10/22/2034 . [1.C FE ...
..05682E-AS-2 |BCC RE3MAN BR .. . 09/22/2026 . | MBS PAYDOUN . . 4,000,000 ..4,000,000 ..4,020,000 |. .4,006, 164 (6,164) |. . (6,164) .4,000,000 s . 10/23/2034 . [1.C FE ...
..05682E-AU-7 |BCC REMIN CR .. . 09/22/2026 . | MBS PAYDOUN . .5,000,000 ..5,000,000 ..5,006,500 |. (6,500) |. . (6,500) K .5,000,000 187,873 |. 10/23/2034 . [1.F FE ...
..13877B-AC-2 | CANYC 2018-1A B .. . 07/15/2026 . | MBS PAYDOUN ....ooooveeeiiiiiiiiiies Jovvviviviiiiiiiinins founns 1,000,000 |........ 1,000,000 993,750 |.... D PP PP PPPPRN [TTTTPPPPPPPPPPPN RTTTTRt 1,000,000 |.. ...43,319 ). 07/15/2031 . [1.A FE ..
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..22846D-AL-7 | CRNPT 2020-9A BR .... . 07/01/2026 . | MBS PAYDOUN .....eeeeeeennieeeeenn Joemmeeeeeennieeeee foeeens 3,000,000 |........ 3,000,000 |........ 3,000,000 |-........3,000,000 [-.eeeeeemmmmians foreeeeemnniie oo e e [ 3,000,000 |.. 127,090 |. 07/14/2034 . [1.C FE .
..29003J-AS-3 [ELM15 2022-2A BR . . 09/08/2026 . | MBS PAYDOWN . . 2,500,000 ..2,500,000 ..2,505,000 |.....ccevnnniiiinnns .2,500,000 51,330 |. 04/22/2035 . [1.C FE ....
.. 33835N-AC-5 [MORGN 2018-3A BR . . 07/20/2026 . | MBS PAYDOUN . . 1,001,137 ..1,001,137 ..1,004,641 |. 1,001,137 1,001,137 42,172 |. 10/20/2031 . [1.A FE ....
..39809A-AG-3 [GWOLF 2018-2A C .. . 07/20/2026 . | MBS PAYDOWN . .. 439,836 ..439,836 ..440,232 |. ..439,843 |. .439,836 . 10/20/2031 . |1.G FE ....
..40443\-AC-4 |HLM 2024-20A B1 . 07/27/2026 . | MBS PAYDOUN . . 5,149,000 ..5,149,000 ..5,156,724 |. .5,149,000 |. .5,149,000 . 07/25/2037 . |1.C FE ....
..48250W-AJ-4 |KKR 14 BR .... . 07/15/2026 . | MBS PAYDOWN . .. 362,844 ..363,298 |. ..362,844 |. .362,844 . 07/15/2031 . |1.A FE ....
..50200F-AG-4 |LCM 26A C . . 07/20/2026 . | MBS PAYDOUN . .. 501,689 . 477,106 |. ..503,959 |. . (2,270) .501,689 . 01/20/2031 . |1.A FE ....
..66860P-AA-2 | 1i0ODS 2018-17A A ... . |- 07/22/2026 . (MBS PAYDOWN .... 242,761 |.... . 247,715 |.. . 04/22/2031 . |1.A FE ...
..67590B-AU-4 |0CT16 2013-1A BR ... . |- 0772072026 . [MBS PAYDOWN ...oevveeeeeeeenieeeee Joeemneeeeeeeiiees [+renn.2,060,945 [L..ol. 2,050,945 |........ 2,056,072 |.... ,050, OO FOPRUPRR FEPTRRPURPPR FSURRURPRRR ISUSRTRRURTRRR R 2,050,945 |.. . 07/17/2030 . |1.A FE ....
..700180-AN-5 [PAIA 2021-2A CR .. . 09/14/2026 . | BNP PARIBAS SECURITIES CORP . .. 3,300,000 .. 3,300,000 |. 3 300,000 |. .3,300,000 . 07/15/2034 . |1.E FE ....
..74983D-AS-6 |RACEP 2016-10A B1R . . 07/25/2026 . | MBS PAYDOWN . . 1,386,466 .. 1,386,466 1,343,485 |. 1,368,839 |. N . 1,386,466 .59, . 07/25/2031 . |1.A FE ....
..80349B-BF-3 | SARAT 2013-1A BR3 ... . |- 09/17/2026 . | MBS PAYDOUN ....ovvnvviiininninenns fovnnneeeiiiiineees foens 3,500,000 |........ 3,500,000 |........ 3,500,000 |........3,500,000 [ocooivviinnninns fooreriiiiiinnns o [ e [ 3,500,000 |.. .. 187,287 |. 04/20/2033 . |1.A FE ....
..87229l-Al-1 | TSYMP 2016-1A DR2 ... . |- 09/03/2026 . | MBS PAYDOUN .....eeeeeeeenieeeeeen Joeneeeeeeemnieees feeens 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... ,000, OO FOPRUPRR FEPTRRPURPPR FSURRURPRRR ISUSRTRRURTRRR R 5,000,000 |.. ...319,900 |. 10/13/2032 . |1.E FE ....
..89640A-AY-2 [ TRNTS RE2MIN B1R2 . 09/22/2026 . | MBS PAYDOWN . .5,000,000 ..5,000,000 ..5,000,000 |. 5 000,000 |. .5,000,000 . 01/15/2035 . |1.B FE ....
..89640A-BA-3 | TRNTS RE2WIN CR2 . . 09/22/2026 . | MBS PAYDOWN . . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. .7,000,000 . 01/15/2035 . |1.E FE ....
..915328-AlI-8 [UPLND 2016-1A A2R . 07/20/2026 . | MBS PAYDOWN . .. 146,815 .. 146,815 .. 145,164 .. 147,432 |. .146,815 . 04/20/2031 . |1.A FE ....
.. 92329N-AU-4 | VENTR 2013-13A DR . 09/10/2026 . | MBS PAYDOWN . .. 260,689 ..260,689 ..260,689 |. ..260,689 |. .260,689 . 09/10/2029 . |1.A FE ....
..92331L-AY-6 [VENTR 2015-22A CR . 07/15/2026 . | MBS PAYDOWN . .5,000,000 ..5,000,000 ..5,010,000 |. .5,000,000 |. . .5,000,000 . 01/15/2031 . |1.A FE ....
..92331L-BA-7 [VENTR 2015-22A DR . . 07/15/2026 . | MBS PAYDOUN . . 4,500,000 |........ 4,500,000 |........ 4,457,000 |........4,463,347 |.oooeiiiiinnns |onnnnnn36,658 |oiiiiiiiiiiies e 36,653 | s 4,500,000 |.. ...230,767 . 01/15/2031 . [2.A FE ....
1099999999. Subtotal - asset backed securities - financial asset- backed secuntles self I|qU|dat|ng -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 104,646,868 104,645,713 104,516,874 82,020,448 104,645,713 1,155 1,155 4,458,301 XXX XXX
..00240*-AA-8 | AG DIRECT LENDING FUND V LP CLASS A ........... . 07/31/2026 . | MBS PAYDOUN ....ovvnviiiiniiinines fevnnnieeeiiiinees fonnn 2,130,521 |........2,130,521 |........2,130,521 |........ R0 2 O O O R AR 2,130,521 . 06/30/2033 . |2.C PL .
..00240*-AB-6 | AG DIRECT LENDING FUND V LP CLASS B .. . |- 07/31/2026 . MBS PAYDOWN .... ... 36,808 ... 34,601 [.... ..36,808 |.. . 06/30/2033 . |4.A PL .
..00240*-AC-4 [AG DIRECT LENDING FUND V LP CLASS C . 07/31/2026 . | MBS PAYDOWN . .. 167,975 s s N ..157,8% |. 167,975 . 06/30/2033 . |4.B PL .
..00840C-AA-5 | ANGELO GORDON ABC FUND CLASS A NOTE . 09/30/2026 . | VARIOUS ... . 7,697,740 7 697 740 7 697 740 |. . 7,697,740 . 7,697,740 . 12/31/2031 . |2.C PL .
..03066C-AA-6 [ AMCAR 2026-1 A1 .. . 09/18/2026 . | MBS PAYDOWN . . 5,737,717 ..5,737,717 5,737,994 [ 5,737,717 . 03/18/2027 . |[1.D FE .
..03842V-AC-1 [AQFIT 2021-A C . . 09/17/2026 . | MBS PAYDOUN . .. 396,902 ..396, 421 .396,902 . 07/17/2046 . |2.C FE .
..046518-AA-0 |BLUE OWL ASSET INCOME FUND - CL A SR SEC . 08/07/2026 . | DIRECT ISSUE .. 664,725 .664,725 . 01/28/2038 . |1.G PL .
..04651@-AB-8 |BLUE OMWL ASSET INCOME FUND - CL B SR SEC . 08/07/2026 . |DIRECT ISSUE .. 398,835 . s ..398, N .398,835 . 01/28/2038 . |2.C PL ..
..053748-AA-3 | AVEN HOME 2026-SL5 LLC .. . 09/18/2026 . | MBS PAYDOWN . .. 331,656 331 656 ..331,656 |. .331,656 . 06/15/2056 . |1.D Z ..
..05374@-AB-1 | AVEN HOME 2026-SL5 LLC .. . 09/18/2026 . | MBS PAYDOWN . 18,405 18,405 18,405 |. 18,405 . 06/15/2056 . |1.D Z
..05374@-AC-9 | AVEN HOME 2026-SL5 LLC .. . 09/18/2026 . | MBS PAYDOWN . 15,750 15,750 15,750 |. 15,750 . 06/15/2056 . |1.D Z
..053748-AD-7 | AVEN HOME 2026-SL5 LLC .. . 09/18/2026 . | MBS PAYDOWN . 16,106 16, 106 16,106 |. 16,106 . 06/15/2056 . |2.B Z
..053748-AE-5 | AVEN HOME 2026-SL5 LLC .. . 09/18/2026 . | MBS PAYDOWN . 16,459 16,459 16,459 |. 16,459 . 06/15/2056 . |2.B Z
..053748-AF-2 | AVEN HOME 2026-SL5 LLC .. . 09/18/2026 . | MBS PAYDOWN . 15,397 15,397 15,397 |. . 06/15/2056 . |2.B Z
..05553D-AC-5 [BHG 2022-B C ...... . 09/17/2026 . | MBS PAYDOWN . ,524,371 ,524,371 ,526,195 |. . 06/18/2035 . |1.D FE ...
..07324Y-AB-5 |BAYC 2006-2A A1 . 09/25/2026 . | MBS PAYDOWN . 19,893 ...19,893 ...17,606 |. . 07/25/2036 . |2.A FE ...
..08860A-AB-5 |BHG 2025-1CON B . 09/17/2026 . | MBS PAYDOWN . .. 423,535 ..423,535 ..423,458 |. . 04/17/2036 . |1.D FE ...
..08860A-AC-3 |BHG 2025-1CON C .. . 09/17/2026 . | MBS PAYDOUN ... . 04/17/2036 . |1.G FE ..
..08860G-AA-4 [BOLT 2026-1S A .... . |- 09717/2026 . MBS PAYDOWN .... .. 317, 317, .. . 04/17/2037 . |1.A PL ...
..08862H-AB-8 |BHG 2024-1CON B .. . 09/17/2026 . | MBS PAYDOUN . .. 393,836 ..393,052 .393,836 . 04/17/2035 . |1.D FE ...
..08891*-AA-3 [ BROOKF IELD INFRASTRUCTURE DEBT FUND 111 . 07/14/2026 . | SINKING FUND PMT .. 290,197 ..271,897 |. .290, 197 . 12/31/2044 . |1.G PL ...
.. 12663J-AC-5 [CNH 2022-B A3 ....ceeeereiiieeeiiie e . 08/17/2026 . | MBS PAYDOWN .. 172,653 ..171,839 |.... 172,653 |.. . 11/15/2027 . |1.A FE ...
..14318M-AG-4 [ CARMX 2022-3 C . |- 09/15/2026 . | MBS PAYDOWN ,236,000 4 235,665 |.... ,236,000 |.. . 02/15/2028 . |1.A FE ...
..14856#-AK-8 | CASTLELAKE SENIOR LOAN . 07/15/2026 . | SINKING FUND PMT 665,783 . 08/06/2031 .|2.B PL ...
..193938-AA-5 [CASL 2023-A A1 . . 09/25/2026 . | MBS PAYDOWN . . 05/25/2055 . |1.A FE ...
..194204-AA-1 [CASL 2017-A A1 . . 09/25/2026 . | MBS PAYDOUN ... . 11/26/2046 . |1.B FE ...
..19421U-AA-2 [CASL 2019-A A1 . . |- 09/25/2026 . (MBS PAYDOWN .... . 12/28/2048 . |1.A FE ...
..19423D-AA-8 [CASL 2018-A A1 . . 09/25/2026 . | MBS PAYDOUN . . 12/26/2047 . |1.D FE ...
..20267T-AB-8 [CBSLT 2016-A A2 . 09/25/2026 . | MBS PAYDOWN . s s N .9, . 05/25/2040 . |1.A FE ...
..22004U-AA-1 | COART 2026-1A A1 . . 07/15/2026 . | MBS PAYDOUN . . 240 759 240 759 |eeeeeeeeeeeeeenns .240,759 . 02/16/2027 . |1.C FE ...
.. 23292H-AC-5 | DLLAA 2023-1A A3 . . 09/20/2026 . | MBS PAYDOWN . .. 113,072 . 113,066 |. ..112,965 |. 113,072 . 02/22/2028 . |1.A FE ...
..232989-AC-7 |DLLMT 2023-1A A3 . . 08/20/2026 . | MBS PAYDOWN . .. 382,288 ..384,707 N ..383,910 |. .382,288 . 03/22/2027 . |1.A FE ...
.. 233249-AB-7 |DLLAA 2025-1A A2 ... . 09/20/2026 . | MBS PAYDOUN ... .. 551,396 551,365 |...........561,330 |.... .551,396 |.. . 10/20/2027 . |1.A FE ...
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..23345A-AG-8 |DTAQT 2022-2A D . 09/15/2026 . | MBS PAYDOUN ... . 1,581,013 1,576,288 [.ooeeeeiiieieee e 4,724 |. L4724 .. . 03/15/2028 . |1.A FE .
..23346M-AB-2 [DLLAD 2024-1A A2 . . 08/20/2026 . | MBS PAYDOWN . .. 403,060 . . ..405,3585 |. .(2,296) |. ..(2,296) . 08/20/2027 . |1.A FE ....
..233868-AC-2 |DTRT 2023-1 A3 . . 07/15/2026 . | MBS PAYDOUN . ..203,044 ..203,044 ..203,041 |. ..204,250 |. (1,206) |. . (1,206) . 03/15/2027 . |1.A FE ....
..24704E-AC-2 |DEFT 2024-2 A2 . . 07/22/2026 . | MBS PAYDOWN . 98,459 98,459 |. | . 08/22/2030 . |1.A FE ....
..28165A-AA-7 |EDVES 2022-A A . . 07/20/2026 . | MBS PAYDOWN . . 2,441,609 |. . 11/25/2040 . |1.A FE ....
..33845P-AG-9 | FCAT 2022-3 C .. . 09/15/2026 . | MBS PAYDOWN . . 07/17/2028 . |1.E FE ....
..34535V-AB-0 [FORDO 2024-D A2A . . 08/17/2026 . | MBS PAYDOWN . . 10/15/2027 . |1.A FE ....
..350401-AB-3 [FFIN 2025-1A B .... . |- 09715/2026 . (MBS PAYDOWN .... " . 04/15/2050 . |1.D FE ....
..350401-AC-1 [FFIN 2025-1A C . . |- 09/15/2026 . (MBS PAYDOWN .... ..218, 218,665 |...........218, .218, .. . 04/15/2050 . |1.G FE ....
..35040W-AD-9 [FFIN 2025-1A D . . 09/15/2026 . | MBS PAYDOWN . .. 218,726 . 218,686 |. ..218,278 |. .218,726 . 04/15/2050 . |2.C FE ....
..35042T-AD-4 |FFIN 2025-3A D . . 09/15/2026 . | MBS PAYDOUN . ..614,840 ..613,534 |. .614,840 . 08/15/2052 . |2.C FE ....
..362098-AA-9 | GDLC FEEDER FUND LP - NOTES .... . |- 09/18/2026 . [ SINKING FUND PMT .739,889 |.. . 07/01/2031 . |2.CPL ....
..36265!I-AE-3 | GMCAR 2022-3 A4 . 07/16/2026 . | MBS PAYDOUN .......cceeevveeieeeeenn Jovmmneeeeennnnnneee [onn.. 3,805,878 |........3,805,878 |........3,803,500 |eeeuereeemmmnnnne fooeeeeevmmniins oo 749 [ [ 749 [ e 3,805,878 |.. . 12/16/2027 . |1.A FE ....
..379420-AA-9 | GLOBAL INFR DEBT ISSUER Il LP - NOTE . . 09/11/2026 . | DIRECT ISSUE . 1,546,842 . 11/24/2036 . |2.B PL ....
..38013J-AD-5 |GMCAR 2023-1 A3 .. . 09/16/2026 . | MBS PAYDOUN . ..567,151 . 02/16/2028 . |1.A FE ....
..38237A-AA-0 | GOOD 2023-2GS A . 09/20/2026 . | MBS PAYDOWN . 84,702 . 05/20/2055 . |2.B FE ....
..38237K-AA-8 | GOOD 2022-2CS A . 09/20/2026 . | MBS PAYDOWN . 94,991 s N . 04/20/2049 . |2.C FE ....
..38237T-AA-9 | GOOD 2022-3CS A . 09/22/2026 . | MBS PAYDOWN . 18,374 18,324 |. . 07/20/2049 . |2.C FE ....
..38237V-AA-4 | GOOD 2023-1GS A . 09/21/2026 . | VARIOUS ... 2,164,795 ..2,463,137 .2,462,758 |. . 2,462,541 . 02/22/2055 . |3.A FE ...
..39571W-AF-3 | GSKY 2025-3A D . . 09/25/2026 . | MBS PAYDOWN . ..682,680 . 682,680 ..680,348 |. 682,680 . 12/27/2060 . |2.B FE ....
..43283B-AB-9 [HGVT 2022-1D B . . 08/20/2026 . | MBS PAYDOWN . .. 752,543 752,543 .. 752,79% |. .752,543 . 06/20/2034 . |1.G FE ....
..43283Y-AB-9 [HGVT 2024-1B B . . 09/15/2026 . | MBS PAYDOWN . .. 183,848 183,848 ..183,553 |. .183,848 . 09/15/2039 . |1.F FE ....
..432917-AA-0 [HGVT 2023-1A A . . 09/25/2026 . | MBS PAYDOWN . .185,051 ..185,051 .. 184,547 .185,051 . 01/25/2038 . |1.A FE ....
..43814V-AB-3 |HAROT 2025-1 A2 .. . 08/21/2026 . | MBS PAYDOWN . 3,273,175 3 273,175 [........ 3,276,755 |ovvvreniiiiininnnn . 3,273,175 . 08/23/2027 . |1.A FE ....
..458044-AA-2 | INSURANCE PRIVATE CREDIT | LLC - CLASS A . 07/27/2026 . | SINKING FUND PMT ..510,869 510,869 ..510,869 .510,869 . 06/25/2034 . |1.D FE ....
..50117K-AC-4 |KCOT 2023-1A A3 ..... . 09/15/2026 . | MBS PAYDOWN . .. 515,352 ..515,352 N ..513,351 .515,352 . 06/15/2027 . |1.A FE ....
..501687-AC-1 |LADAR 2022-1A C .. . 09/15/2026 . | MBS PAYDOWN . . 1,576,526 . 1 576,526 . 1 586 872 |. . 1,576,526 . 04/15/2030 . |1.A FE ....
..502338-AA-0 |LCP VI BORROWER LLC . 09/11/2026 . | MBS PAYDOWN . 17,089,638 .17,089,638 .17,089,638 |. 17,089,638 . 04/28/2027 . |1.G PL ....
..55400U-AC-7 [ MVWOT 2022-1A C . 09/20/2026 . | MBS PAYDOUN ... ....100,418 |.......... 100,418 |oeeeennneee 100,397 |.... ... 100,418 |.. . 11/21/2039 . |2.B FE ....
..571080-AD-5 |MFT 2021-3A D . |- 09/15/2026 . | MBS PAYDOUN ... .. 316,643 295,072 |.......... . .316,643 |.. . 12/15/2031 . |1.C FE ....
..57108U-AB-0 |MFT 2023-4A B .. . 09/15/2026 . | MBS PAYDOWN . .. 630,944 ..651,548 |. 635 179 | (4 235) .630,944 . 12/15/2033 . |2.C FE ....
..57109K-AD-7 [MFT 2022-1A D .. . 09/15/2026 . | MBS PAYDOWN . .. 630,825 . 588,860 |. . 615,766 |. ..15,059 .630,825 . 04/15/2032 . |[1.E FE ....
..57109R-AD-2 |MFT 2023-3A D . |- 09/15/2026 . [MBS PAYDOWN .... .. 924,754 952,099 |.... ..930,931 . (6,177) ... . 09/15/2033 . |2.C FE ....
..60510M-BE-7 [MLANE 2024-B A .... . |- 09/23/2026 . (MBS PAYDOWN .... .5,000,000 4,999,869 |.... 131 .. 131 . 01/15/2030 . |1.C FE ....
..61945V-AA-9 [MSAIC 2023-1A A .. . 09/20/2026 . | MBS PAYDOWN . 33,221 33,125 |. . 06/20/2053 . |1.F FE ....
..62880A-AA-0 |NB SPECIALTY FINANCE INSURANCE SPV 111 . 08/14/2026 . | SINKING FUND PMT 41,860 35,039 |. . 10/31/2028 . |1.G PL ....
..62880A-AB-8 |NB SPECIALTY FINANCE INSURANCE SPV 111 ....... . 08/14/2026 . | SINKING FUND PMT . ... 20,930 ... 20, ...17,520 |.... . 10/31/2028 . |2.CPL ....
..63890B-AC-0 [NAVSL 2018-EA B . 09/15/2026 . | MBS PAYDOWN . .. 459,377 459 377 ..458,675 |.... . 12/15/2059 . |[1.A FE ....
..63941K-AC-9 | NAVSL 2020-CA A2B . 09/15/2026 . | MBS PAYDOWN . .. 233,098 ..233,098 ..233,098 |. 233 098 . 11/15/2068 . |1.A FE ....
..63942A-AB-2 | NAVSL 2020-1A A1B .. . 09/15/2026 . | MBS PAYDOWN . .. 111,608 . 111,608 111,012 | 111,608 . 04/15/2069 . |1.A FE .
..65255#-AA-9 | NEWREZ GMSR VFN NOTEHOLDER LLC . 07/27/2026 . | MBS PAYDOUN . .. 130,344 ..130,344 s . 101,508 |. .130,344 . 06/25/2029 . |2.C PL ..
..68269D-AD-6 | ODART 2022-1A C . 09/14/2026 . | MBS PAYDOWN . . 7,000,000 ..7,000,000 . 6 997 841 | .6,999,470 |. .7,000,000 . 06/14/2029 . |1.C FE .
..68269D-AE-4 |ODART 2022-1A D .. . 09/14/2026 . | MBS PAYDOWN . .5,000,000 ..5,000,000 ..4,999,079 |. 4,999,703 |. .5,000,000 . 12/16/2030 . |1.E FE ..
..69465#-AA-7 |PSEP || HOLDINGS, LLC . 09/18/2026 . | MBS PAYDOWN . . 3,587,813 .. 3,587,813 ..3,587,813 |. . 2,150,295 .3,587,813 . 10/10/2026 . |[1.G PL ..
..69490A-AA-7 |PAID 2026-R2 A1 .. . 09/15/2026 . | MBS PAYDOWN . . 6,516,697 ..6,516,697 ..6,516,697 |. .6,516,697 . 04/15/2027 . |[1.A Z .....
..694969-AA-4 [PAID 2026-1 A1 . . 09/15/2026 . | MBS PAYDOWN . 6,526,204 ..6,526,204 ..6,526,204 |. .6,526,204 . 02/15/2027 . |1.C FE ..
..69544C-AC-5 |PAID 2026-3 B .. . 09/15/2026 . | MBS PAYDOWN . ... 649 ....649 ....649 | . ....649 . 12/15/2033 . |1.D FE ..
..69544T-AD-6 |PAID 2025-3 C .. . 09/15/2026 . | MBS PAYDOWN . 638 447 ..638,447 ..638,447 |. ..638,447 .638,447 . 12/15/2032 . |1.G FE ..
..69549T-AA-7 [PAID 2025-8 A1 . . 08/17/2026 . | MBS PAYDOWN . .3,135,761 .. 3,135,761 ..3,135,761 |. 3,135,761 |. .3,135,761 . 12/15/2026 . |1.C FE ...
..72408K-AD-4 [PIPER 2025-1A A1 . . 09/15/2026 . | MBS PAYDOWN . 48,013 48,013 48,013 |. 48,013 |. 48,013 . 01/15/2046 . |1.G PL ...
..712408K-AE-2 [PIPER 2025-1A A2 . . 09/15/2026 . | MBS PAYDOWN . 43,416 43,416 43,416 |. 43,416 |. 43,416 . 01/15/2046 . |2.A PL ..
..737473-AB-4 |PREF 2024-1A A2 ..... . 08/17/2026 . | MBS PAYDOWN . .. 208,587 ..208,587 ..208,405 |. ..209,127 .208,587 . 11/15/2029 . |1.A FE ..
..73758#-AA-5 | POTENTIA LUDIS Il SPV LLC OTHER ABS . 09/29/2026 . | MBS PAYDOWN . 63,174 ...63,174 063,355 [ 63,174 . 01/20/2036 . |1.A PL ..
..75007#-AA-9 [RIALTO REAL ESTATE FUND V DEBT DD RNF, L .... |. 09/30/2026 . |DIRECT ISSUE ... .. 177,668 .. 177,668 .. 177,668 |.......... 177,668 |.... 177,668 |.. . 07/01/2033 . |3.A PL ..
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..78414S-AG-9 | SBALT 2024-A A4 .. . 07/20/2026 . | MBS PAYDOUN ... ... 15,090 ...15,090 150122 . . (3,610) |... ..15,090 |.. . 01/22/2029 . [1.A FE ..
..78450X-AB-4 | SMB 2024-E A1B . . 09/15/2026 . | MBS PAYDOUN . .. 227,549 .. 227,549 .. 227,549 |. .227,549 . 10/16/2056 . [1.A FE ...
..78451M-AB-7 | SMB 2026-A A1B . . 09/15/2026 . | MBS PAYDOMN . .. 415,302 ..415,302 415,302 e .415,302 . 12/15/2053 . [1.A FE ..
..82650T-AC-1 | SRFC 2022-2A C . . 09/20/2026 . | MBS PAYDOUN . 82,945 82,945 82,936 | 91 82,945 . 06/20/2040 . 2.B FE ..
..826934-AA-9 | SRFC 2022-3A A . . 09/20/2026 . | MBS PAYDOMN . 97,320 97,320 97,293 |. K . 224 97,320 . 07/20/2039 . [1.A FE ..
..83207E-AB-2 | SMB 2025-A A1B . . 09/15/2026 . | MBS PAYDOUN . .. 289,140 ..289,140 ..289,140 |. ..289,140 |. .289,140 . 04/15/2054 . [1.A FE ..
..83207Q-AB-5 | SMB 2024-D A1B . . 09/15/2026 . | MBS PAYDOMN . .. 429,651 ..429,651 ..426,811 |. ..428,531 |. 1,120 .429,651 . 07/15/2053 . [1.A FE ..
..85790@-AA-1 | STEAM MH FUNDING | LLC .. . 08/20/2026 . | MBS PAYDOUN .... . ... 41,409 41,409 ...l 41,400 . ..41,409 |.. . 12/15/2060 . [1.E PL ...
..85790@-AB-9 | STEAM MH FUNDING | LLC .. . 09/21/2026 . | MBS PAYDOUN .... ...52,622 ...52,622 |............52,622 |.... ..52,622 |.. . 12/15/2060 . (2.B PL ..
..85790@-AC-7 | STEAM MH FUNDING | LLC .. . 09/21/2026 . | MBS PAYDOUN . 45,481 45,481 |. 45,481 45,481 . 12/15/2060 . (3.B PL ..
..87929#-AH-4 | TELECOM EQUIPMENT LENDING LLC . . 09/16/2026 . | VARIOUS ... ,584,505 ,584,505 |. . 1,584,505 . 07/15/2029 . [1.A PL ..
..87929#-AJ-0 | TELECOM EQUIPMENT LENDING LLC .... . 09/16/2026 . | MBS PAYDOUN .... ....941,804 |.. . 10/15/2029 . (1.D PL ..
..87929#-AK~7 | TELECOM EQUIPMENT LENDING LLC .... . 09/16/2026 . | MBS PAYDOUN ... s s s ....068,497 |.. . 01/15/2030 . [1.D Z
..87929#-AL-5 | TELECOM EQUIPMENT LENDING LLC . . 09/16/2026 . | MBS PAYDOUN . 1,652,598 .. 1,652,598 ..1,652,598 |. . 1,652,598 . 04/15/2030 . [1.D Pl
..87929#-ANM-3 | TELECOM EQUIPMENT LENDING LLC . . 09/16/2026 . | MBS PAYDOMN . . 1,078,095 ..1,078,095 ..1,078,095 |. .1,078,095 . 07/15/2030 . [1.D Z ..
..91681B-AA-8 | UPST 2026-1 A1 . . 08/20/2026 . | MBS PAYDOUN . 2,241,590 .. 2,241,590 2,241,500 [oeeeiiiiiiiiiiiis . 2,241,590 . 02/22/2027 . [1.A Z ..
..92259Y-AA-8 | VCC 2025-P1 A .. . 09/01/2026 . | MBS PAYDOMN . . 1,003,973 .. 1,008,973 ..1,003,5% |. .1,008,973 . 07/25/2055 . [1.A FE ...
..96041G-AA-1 | WLAKE 2026-2A A1 . . 09/15/2026 . | MBS PAYDOUN . . 6,194,151 ..6,194,151 ..6,194,151 |. .6,194,151 . 04/15/2027 . (1.B FE ...
..96042V-AG-4 | WILAKE 2022-2A D .. . 08/17/2026 . | MBS PAYDOMN . .. 1900, ..190,407 ..190,407 |. .190,407 . 09/15/2027 . [1.A FE ...
..96043B-AA-0 | WLAKE 2026-1A A1 . . 08/17/2026 . | MBS PAYDOUN . 2,583,576 ..2,583,576 ..2,583,576 |. X . 2,583,576 . 01/15/2027 . [1.C FE ...
..43133K-AC-9 | HCOMF 2015-1A ARR ... . 08/01/2026 . | MBS PAYDOUN ... .. . 1,150,446 |........ 1,150,446 |........ 1,145,844 |........ 1,149,617 [......ooeeeeeees oo 830 | foeenennnnnn 830 foniiiiinninnnnn oo 1,150,446 |. . 11/01/2035 . [1.B FE ...
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 130,684,393 130,970,217 130,858,782 73,253,231 51,434 51,434 130,982, 139 (297,746) (297,746) 3,664,044 XXX XXX
..14077F-AA-3 | CPTRS 2026-1A A1 .... .. |- 0772072026 . | MBS PAYDOWN ... .. 778,984 ..778,984 ..778,984 |.... . 778,984 |.. U .10,157 |. 03/22/2027 . [1.D FE .
..14855U-AB-6 | CLAST 2026-2A B .. . 09/15/2026 . | MBS PAYDOMN . 83,430 83,430 82,782 |. 83,430 1,474 |. 04/15/2051 . [2.B FE .
..223941-AA-3 | CRA ISSUER, LLC .. . 09/28/2026 . | MBS PAYDOUN . .32,525 32,525 32,486 | . 32,625 . . 06/28/2061 . [2.C FE .
..23346H-AC-1 |DLLST 2024-1A A3 . . 09/01/2026 . | VARIOUS . .. 994,291 ..993,615 ..008,467 |. ..096,987 |. (2,994) .993,993 . 08/20/2027 . [1.A FE .
..24703V-AA-9 | DEFT 2025-2 A1 . . 07/22/2026 . | MBS PAYDOUN . ... 14,514 ... 14,514 ... 14,514 L4514 | e ..14,514 . 10/22/2026 . (1.D FE .
..39154T-BX-5 | GALC 2022-1 A4 . . 09/15/2026 . | MBS PAYDOMN . . 1,967,729 1,967,729 1,967,199 |. .1,966,640 |. , .1,967,729 . 07/16/2029 . [1.A FE .
..404440-AE-1 | HPEFS 2024-2A A3 . . 09/20/2026 . | MBS PAYDOUN . ..2,762,229 ..2,779,176 |. 2,778,545 |. .. (16,316) |. .2,762,229 . 10/20/2031 . [1.A FE .
..628900-AB-1 | NMEF 2023-A A2 . . 07/16/2026 . | MBS PAYDOMN . .. 149,389 ..149,388 |. ..150,684 (1,296) | .149,389 . 06/17/2030 . [1.A FE .
..62019F-AA-4 | NMEF 2026-A A1 . . 08/18/2026 . | MBS PAYDOUN . .. 3,469,692 .. 3,469,692 |. o) . 3,469,692 . 02/16/2027 . [1.D FE ..
..67403G-AA-4 | OAKEF 2026-1A A1 . . 09/15/2026 . | MBS PAYDOMN . . 2,037,890 ..2,037,890 ..2,037,8%0 |. .2,037,8% . 02/16/2027 . [1.A Z .....
..88655A-AJ-9 | TIF 2024-2A C .. . 09/20/2026 . | MBS PAYDOUN . .. 154,688 ..154,688 ..154,633 |. .. 154,202 .154,688 . 07/20/2049 . 2.B FE ..
..91824U-AA-4 | VFI 2025-1A A .. . 09/24/2026 . | MBS PAYDOUN . .. 927,604 ..027,604 ..927,527 | ..926,045 |. .927,604 . 06/24/2030 . [1.A FE ..
. 000000-00-0 |CRA ISSUER, LLC . 09/21/2026 . | MBS PAYDOUN . ....619 ....619 819 | [ e ....619 . 06/28/2061 . [2.C Z .....
..88315L-AF-5 | TMCL 2020-1A B . . 09/20/2026 . | MBS PAYDOMN . .. 119,461 .. 119,461 .. 119,423 |. 119,461 . 08/21/2045 . [2.B FE ...
..88316A-AC-5 | TMCL 2024-1A C . ... |. 09/20/2026 . [MBS PAYDOIN .... .. ... 96,250 ...96,250 ...96.244 ... ..96,250 |.. . 08/20/2049 . [2.B FE ...
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 13,589,295 13,588,619 13,609,024 7,202,846 (16,603) 13,588,997 299 299 356,027 XXX XXX
..00218G-AC-6 | ARIFL 2023-A A3 . 09/01/2026 . | VARIOUS . , ..9,228,287 ..9,254,962 |. (19,438) .9,242,502 . (11,207) |....... (11,207) |.. 174,674 |. 02/17/2032 . [1.A FE ...
..20374G-AC-5 |EFF 2022-4 A3 .. . 09/01/2026 . | VARIOUS . , .. 4,392,260 .. 4,406,329 |. (11,515) . 4,397,650 (3,138) | . (3,138) |.. .85,143 |. 10/22/2029 . [1.A FE ...
.. 44328U-AF-3 | HPEFS 2023-2A D . 09/20/2026 . | MBS PAYDOMN . 1,241,134 1,241,134 1,248,503 . (8,414) 1,241,134 | .27,836 |. 07/21/2031 . [1.B FE ...
.. 44934F-AD-7 | HALST 2024-B A3 .. . 08/17/2026 . | MBS PAYDOUN . ..667,857 . 667,857 672,266 ..674,119 62) 667,857 22,342 |. 05/17/2027 . [1.A FE ...
..46616V-AA-8 | HENDR 2012-1A A .. . 09/15/2026 . | MBS PAYDOMN . 64,335 64,335 64,321 |. 64,238 |. . 64,335 1,768 |. 02/16/2065 . |1.A FE ...
..46617A-AB-1 | HENDR 2012-3A B .. . 09/15/2026 . | MBS PAYDOUN . 24,964 24,964 24,964 |. 24,909 |. 24,964 1,048 |. 09/15/2067 . [1.G FE ...
..46617F-AC-8 |HENDR 2013-1A B .. . 09/15/2026 . | MBS PAYDOMN . .. 356,126 ..356,126 ..355,845 |. ..365,529 |. .356,126 .10,671 |. 04/15/2069 . 2.A FE ...
..46651T-AB-7 | HENDR 2018-1A B . 09/15/2026 . | MBS PAYDOUN . 18,231 18,231 18,225 |. 18,200 |. 18,231 . 10/15/2074 . [2.A FE ...
..55316E-AE-2 | MMAF 2019-B A5 ... . 07/13/2026 . | MBS PAYDOUN ... ... 69,188 ...69,188 ...67,070 |............67,906 |.... ..69,188 |.. . 11/12/2041 . [1.A FE ...
..55318C-AB-0 | MMAF 2024-A A2 . . |- 08/13/2026 . (MBS PAYDOIN .... . 1,140,530 .. 1,140,530 .. 1,140,527 |........ 1,143,702 |.... .1,140,530 |.. . 09/13/2027 . [1.A FE ...
..758976-AA-2 | RCER 2026-1A A . . 09/15/2026 . | MBS PAYDOUN ... .. .. 459,665 459,665 459,651 ....459,665 |.. . 01/31/2034 . [1.C FE ...
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 17,667,837 17,662,577 17,712,663 2,348,603 (45,949) (45,949) 17,682,182 (14,345) (14,345) 368,963 XXX XXX
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..03236X-AC-1 | AXIS 2022-2A B ... ... |- 09/20/2026 . (MBS PAYDOUN ...........cceevereennns IO R 1,688,388 |........ 1,688,388 |........ 1,701,645 |........ 1,693,627 |.... (5,239) | e (5,289) [ e 1,688,388 |.. . 10/20/2028 . [1.A FE .
..05377R-FB-5 | AESOP 2022-1A B .. . 09/17/2026 . | SG AMERICAS SECURITIES LLC . 6,957,617 ..7,000,000 ..6,998,629 |. .6,999,592 |. . N .6,999,793 . (42,176) |. . 08/21/2028 . [1.F FE ....
.. 12510H-AF-7 | CAUTO 2020-1A A6 . . 09/15/2026 . | MBS PAYDOMN . 11,875 11,875 11,868 |. 11,857 |. 11,875 o . 02/15/2050 . [1.E FE ....
.. 12510H-AM-2 | CAUTO 2021-1A A3 . . 08/17/2026 . | MBS PAYDOUN . 98,271 98,271 91,625 |. 96,122 |. 98,271 . 08/15/2051 . [1.E FE ....
.. 12563L-AS-6 | CLIF 2020-3A A . . 09/18/2026 . | MBS PAYDOMN . 89,250 89,250 78,659 |. 86,653 |. 89,250 . 10/18/2045 . [1.F FE ....
.. 12565K-AA-5 | CLIF 2021-1A A . . 09/18/2026 . | MBS PAYDOUN . .. 317,656 ..317,6585 ..275,442 |. ..310,271 317,655 . 02/18/2046 . [1.F FE ....
.. 12565K-AE-7 | CLIF 2022-1A A . . 09/18/2026 . | MBS PAYDOMN . . 01/18/2047 . [1.F FE ....
.. 12571W-AG-8 | CLIF 2025-1A A . . 09/20/2026 . | MBS PAYDOUN .... . 06/20/2050 . 1.C FE ....
.. 14576A-AC-6 | CARM 2020-1A A3 . 09/15/2026 . | MBS PAYDOMN ... . 12/15/2050 . [1.F FE ....
.. 14576A-AD-4 | CARM 2020-1A A4 .. . 09/15/2026 . | MBS PAYDOUN . . 12/15/2050 . [1.F FE .
..45791P-AA-0 | INSTR 2026-1A A . 09/15/2026 . | MBS PAYDOMN . . 04/17/2056 . [1.C FE ..
NOMURA  SECURI T | ES INTERNATI ONAL
..50170J-BK-3 | MNET 2026-1A A2 . 07/08/2026 . . 3,976,875 . . . .. . 04/20/2056 . [1.G FE ...
..67181D-AJ-0 | OAKIG 2021-2A A1 . . 09/20/2026 . | MBS PAYDOUN . ... 71,627 ...71,627 ...71,601 |. 71,539 .. 71,627 . 11/20/2051 . [1.C FE ...
..70410D-AE-8 |PWNE 2022-1C ........ . 09/15/2026 . | MBS PAYDOMN . . 4,056,673 ..4,056,673 ..4,089,634 |. .4,074,918 |. .4,056,673 . 07/17/2028 . [1.G FE ...
..75914J-AB-1 |REGIONAL 2025-1 (08/25) SERIES A . 09/17/2026 . | MBS PAYDOUN . ..554,180 ..554,180 ..554,180 .554,180 . 08/15/2040 . [1.G PL ...
.. 75914J-AC-9 |REGIONAL 2025-1 (08/25) SERIES B . 08/26/2026 . | MBS PAYDOMN . 44,287 44,287 44,287 44,287 . 08/15/2040 . [2.B PL ...
..784024-AC-5 | SCFET 2023-1A A3 .... . 09/01/2026 . | VARIOUS ... .. 576,600 ..574,067 ..580,301 |. 574,769 . 05/20/2032 . [1.A FE ...
..80387*-AA-3 | CARLYLE SASOF V . 08/31/2026 . | MBS PAYDOMN . 40,377 40,377 40,377 |. 40,377 . 07/31/2031 . [2.A PL ...
..85213F-AA-8 | SPUR 2026-1A A . . 09/17/2026 . | MBS PAYDOUN . 143,962 43,952 43,937 |. 43,952 [ . 04/17/2056 . [1.C FE ...
..86212V-AE-4 |STR 2018-1A A2 . . 09/17/2026 . | VARIOUS . 89,262 90,201 87,808 |. 89,331 )| . 10/20/2048 . [1.A FE ...
..86212X-AD-2 |STR 2019-1 A4 .. . 09/20/2026 . | MBS PAYDOUN . 22,500 22,500 22,491 P28V VI R R . . 11/20/2049 . [1.C FE ...
..86212X-AL-4 | STR 2024-1A A1 . . 09/17/2026 . | VARIOUS ... .. 987,545 ..989,167 ..1,010,681 |. 1,001,740 . (14,195) |. . 05/20/2054 . [1.A FE ...
..88655A-AA-8 | TIF 2024-1A A .. . 09/20/2026 . | MBS PAYDOUN . 75,000 73,925 |. 75,000 [ . 04/20/2049 . [1.C FE ...
..89230Y-AE-1 | MNCX 2026-2A A . . 09/21/2026 . | MBS PAYDOMN . .4,515 4,514 |. 4,515 . 08/21/2056 . [1.C FE ...
..89656G-AA-2 | TRL 2021-1A A .. . 09/19/2026 . | MBS PAYDOUN . 22,980 20,128 |. 22,980 . 07/19/2051 . [1.C FE ...
..89656R-AA-8 | TRL 2022-1A A .. . 09/19/2026 . | MBS PAYDOMN . 42,442 42,440 |. 42,442 . 05/19/2052 . [1.F FE ...
..89657M-AC-4 | TRL 2026-1A A .. . 09/19/2026 . | MBS PAYDOUN . 73,210 73,180 |. 73,210 . 04/19/2056 . [1.C FE ...
..89680H-AE-2 | TCF 2021-1A A ... |- 09/20/2026 . | MBS PAYDOMN .... R R .59, ...50,371 |.... , , .. . 03/20/2046 . [1.F FE ...
..90356R-AA-9 | STEAM 2025-1A A ...vvvvvvvvvvvvinniniiiiiiiiinnnnns . 09/28/2026 . | MBS PAYDOUN ....oooeeeeeeiiiiiiiiins fovvvvevviiniiiiiiins fonnnnns 244 78 |.......... 244 78 [eenee. 244,087 206 i e 972 i e 972 i o 244 78 [ e e oveviiieees 9 080 |. 03/29/2055 . |1.C FE ...
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full anaIyS|s (unaffiliated) 20,690,717 20,756,253 20,746,214 16,568,388 (13,515) (13,515) 20,768,451 (77,735) (77,735) 643,367 XXX XXX
..006346-Ali-0 | ADMSO 2023-1 A2 . . |- 07/20/2026 . | MBS PAYDOMN .... ..100,000 |.......... 100,000 ..103,5% |...........102,420 |.... oo (2,420) ). e (2,420) ). 100,000 |.. U 5,380 |. 07/15/2053 . [1.G FE ...
..05660P-AA-2 |BOLT 2026-2S A ... . 09/17/2026 . | MBS PAYDOUN . .. 302,417 ..302,381 | .. 719 .302,417 2,540 |. 08/17/2037 .|1.A Z .....
..137928-A*-8 | CANES MIDSTREAM ABS ISSUER, LLC CL A-2 . . 09/08/2026 . | VARIOUS . 38,848 38,848 |. 1,523 |. 12/05/2055 . |1.F PL ...
..233046-AF-8 | DNKN 2017-1A A211 ... . 08/20/2026 . | MBS PAYDOUN . 56,088 55,964 |. 1,695 |. 11/20/2047 . (2.B FE ...
..233046-AL-5 |DNKN 2019-1A A23 . . 08/20/2026 . | MBS PAYDOMN . 37,500 37,500 |. 1,224 |. 05/20/2049 . |2.B FE ...
..233046-AU-5 |DNKN 2025-1A A2l . . 08/20/2026 . | MBS PAYDOUN . 20,000 19,702 |. . 08/20/2085 . [2.B FE ...
..26209X-AA-9 | HONK 2020-1A A2 .. |- 07/20/2026 . |MBS PAYDOWN ... . 07/20/2050 . [2.C FE ...
..264320-A#-9 |DUETTI 2025-1 SENIOR SECURED FIXED RATE ..... . 07/15/2026 . | MBS PAYDOUN .... . 10/15/2060 . [2.A Z .....
..34417R-AB-2 | FOCUS 2022-1 A2 .. . 07/30/2026 . | MBS PAYDOMN . . . 07/30/2052 . 2.B FE ...
..36269F-AF-3 | GMALT 2024-1 B . . 07/20/2026 . | MBS PAYDOUN . ,422 798 . 03/20/2028 . [1.A FE ...
..380241-AA-7 | GDRD 2022-1A A2 .. . 07/30/2026 . | MBS PAYDOMN ... ... 25,000 . 10/30/2052 . [2.C FE ...
.411707-AH-5 | HNGRY 2020-1A A2 .... . 09/20/2026 . | MBS PAYDOUN .... .. 10,000 . 12/20/2050 . [2.B FE ...
..411707-ANM-4 | HNGRY 2024-1A A2 . . 09/20/2026 . | MBS PAYDOMN . 13,750 , . 03/20/2054 . [2.B FE ...
..466365-AD-5 | JACK 2022-1A A2l . . 08/25/2026 . | MBS PAYDOUN . ... 22 ..(30,630) | . 02/26/2052 . [2.C FE ...
..466365-AE-3 | JACK 2022-1A A2I1 ... . 08/25/2026 . | MBS PAYDOMN ... 66 975 ...66,297 |.... . 02/26/2052 . [2.C FE ...
..466365-AH-6 | JACK 2026-1A A2 . 08/25/2026 . | MBS PAYDOUN .... .. 20,245 . 05/25/2056 . [2.C FE ...
..476681-AD-3 | MIKE 2024-1A A2 . . 08/15/2026 . | MBS PAYDOMN . 12,875 , , K , , . 02/15/2085 . [2.B FE ...
..477600-AB-9 | JIMMY 2017-1A A2I1 . . 07/20/2026 . | MBS PAYDOUN . 9,732,500 ..9,732,500 ..9,732,500 |. .9,732,500 |. .9,732,500 . 07/30/2047 . 2.B FE ...
..62878Y-AC-8 |BUNDT 2024-1A A2 . . 07/30/2026 . | MBS PAYDOMN . .12, ...12,500 ...12,821 | ...12,516 |. .. 12,500 | . 07/30/2054 . [2.C FE ...
..64016N-AA-5 |NBLY 2021-1A A2 .. . 07/30/2026 . | VARIOUS . 12 555,625 .13,062,500 .13,062,500 |. 13,062,500 |. 13,062, 500 (506,875) |. s . ) . 04/30/2051 . [2.B FE ...
..64016N-AC-1 |NBLY 2022-1A A2 . 07/30/2026 . | MBS PAYDOMN . ... 25,000 ...25,000 |. | . 01/30/2052 . [2.B FE ...
..65481C-AE-4 |NALT 2024-A A4 ... . 07/15/2026 . | MBS PAYDOUN ... . 7,010,343 4,074,743 |.... . 09/15/2028 . [1.A FE ..




61°G03

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..671158-AB-5 |OHS 2026-2A A2 .... . |- 08/25/2026 . | MBS PAYDOWN ... 19 . ..17,500 |.. ...594 |. 02/25/2061 . [2.C FE ..
..72703P-AC-7 | PLNT 2019-1A A2 .. . 09/05/2026 . | MBS PAYDOUN . .(9) 145 . 12/05/2049 . |2.B FE ..
..72703P-AE-3 | PLNT 2022-1A A211 . 09/05/2026 . | MBS PAYDOMN . . 343 |. 12/05/2051 . |2.B FE ...
..72703P-AH-6 | PLNT 2025-1A A2l . . 09/05/2026 . | MBS PAYDOUN . 952 |. 12/06/2055 . |2.B FE ...
..74166Y-AE-0 | PROSE 2025-1A A2 . . 07/30/2026 . | MBS PAYDOMN . ,545 . 07/30/2055 . |2.B FE ..
.. 746954-AC-0 | QDOBA 2026-1A A2 . . 09/14/2026 . | MBS PAYDOUN . ...377 |. 06/14/2056 . 2.B FE ..
..78433D-AC-8 | SEB4P 2024-1A A2 . . 07/30/2026 . | MBS PAYDOMN . 1,536 |. 04/30/2054 . [2.C FE ..
..83546D-AJ-7 | SONIC 2020-1A A2II .... . 09/20/2026 . | MBS PAYDOUN .... 1,012 |. 01/20/2050 . [2.B FE ..
..86212F-AG-4 | STR 2025-1A A6 . . |- 09/20/2026 . [MBS PAYDOIN .... 180 |. 10/20/2055 . |1.C FE ..
..86212F-AL-3 | STR 2026-1A A4 . . 09/20/2026 . | MBS PAYDOUN . ..6 |. 06/20/2056 . [1.C FE ..
..864300-AA-6 | SUBWAY 2024-1A A2l . . 07/30/2026 . | MBS PAYDOMN . 1,130 |. 07/30/2054 . [2.B FE ..
..864300-AE-8 | SUBWAY 2024-1A A23 .... . 07/30/2026 . | MBS PAYDOUN .... 1,220 |. 07/30/2054 . 2.B FE ..
..92855H-AB-1 | VSLR 2020-1A B ... . |- 07/30/2026 . [MBS PAYDOIN .... . . . e 193, 6,248 |. 07/31/2051 . 2.B FE ..
..92861W-AA-2 | VITAL 2025-1A A2 . . 07/30/2026 . | MBS PAYDOUN . ... 25,000 ...25,000 ...25,000 |. ...25,000 |. . 1,034 |. 01/30/2056 . [2.C FE ..
..02866E-AD-1 | VWALT 2024-A A3 .. . 09/20/2026 . | MBS PAYDOMN . . 5,771,989 ..5,771,989 ..5,808,39%4 |. . 4,390,950 |. .5,771,989 182,005 |. 06/21/2027 . [1.A FE ..
..95058X-AP-3 | WEN 2022-1A A211 . . 09/15/2026 . | MBS PAYDOUN . 2,722 22,722 2,720 |. 2,720 |. 2,722 ...773 |. 03/15/2062 . 2.B FE ..
..95058X-AR-9 | WEN 2025-1A A2l .. . 09/15/2026 . | MBS PAYDOMN . 31,250 31,250 31,250 |. 31,250 |. 1,271 |. 12/15/2085 . [2.B FE ..
..98920M-AA-0 | ZAXBY 2021-1A A2 . . 07/30/2026 . | MBS PAYDOUN . 25,000 25,000 25,070 |. 25,006 |. ...607 |. 07/30/2061 . 2.B FE ..
..GO074K-AA-7 |ACS | CM NOTES .... . 09/02/2026 . | MBS PAYDOMN . 42,105 42,105 41,586 |. 42,005 1,975 |. 09/01/2059 . [1.C PL ..
. 000000-00-0 |MSO FINANCING ONE DESIGNATED ACTIVITY CO .... [. 09/15/2026 . |MBS PAYDOWN ... .. 35,647 ... 36,647 ...36,647 |.... ...200 |. 02/15/2036 . [1.D Z .....
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 38,010,967 38,517,842 38,590,559 32,260, 164 (73,873) (73,873) 38,517,842 (506,875) (506,875) 1,118,668 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 678,483,064 689,316,666 677,809, 187 527,925,923 1,206,550 1,206,550 685,646,406 (7,163,347) | (7,163,347) 21,242,446 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 678,483,064 689,316,666 677,809, 187 527,925,923 1,206,550 1,206,550 685,646,406 (7,163,347) | (7,163,347) 21,242,446 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 678,483,064 689,316,666 677,809, 187 527,925,923 1,206,550 1,206,550 685,646,406 (7,163,347) | (7,163,347) 21,242,446 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 1,640,420,793 1,660,933,267 1,642,817,201 828,766,776 (48,478) 1,965,227 1,916,749 1,652,667, 189 (12,342,029) | (12,342,029) 49,407,087 XXX XXX
..064058-AF-7 |BANK OF NY MELLON CORP .........cceeveeiiiinnnennns | 09/21/2026 . |VARIOUS ............................. |...1,970,000.000 ...... 1,968,401 |.ooovvvveeennnnns I 1,809,938 |........ 1,957,237 |...... (147,300) ........ 82,063 |...oovvviiiiiins founenns (70 T 1,892,000 [oooeeeeieeeeees oo 76,401 |........ 76,401 |..ooeeeenens 82,356 |...cceee ennnnnn 2.AFE ..
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 1,968,401 XXX 1,809,938 1,957,237 (147,300) 82,063 (65,237) 1,892,000 76,401 76,401 82,356 XXX XXX
4509999997. Total - preferred stocks - Part 4 1,968,401 XXX 1,809,938 1,957,237 (147,300) 82,063 (65,237) 1,892,000 76,401 76,401 82,356 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 1,968,401 XXX 1,809,938 1,957,237 (147,300) 82,063 (65,237) 1,892,000 76,401 76,401 82,356 XXX XXX
..31338*-11-6 |FED HOME_LOAN BANK CHICAGO B-1 ................. | 09/25/2026 . |EXCHANGE - NON CASH TRANSAC ... | ........ 3,875.000 |......... 387,500 |ieiiiiiiiiiiiiiiins Joveiiienns 387,500 |........... 387,500 |ooooeieiiiiii e feeveiieiiiieins fovciiiiiiiii i o 387,500 [oooeeiiiiiiiiins oo e fevvieieenns 24,675 |.oooees v e
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 387,500 XXX 387,500 387,500 387,500 24,675 XXX XXX
5989999997. Total - common stocks - Part 4 387,500 XXX 387,500 387,500 387,500 24,675 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 387,500 XXX 387,500 387,500 387,500 24,675 XXX XXX
5999999999. Total - preferred and common stocks 2,355,901 XXX 2,197,438 2,344,737 (147,300) 82,063 (65,237) 2,279,500 76,401 76,401 107,031 XXX XXX
6009999999 - Totals 1,642,776,694 XXX 1,645,014,639 831,111,513 (195,778) 2,047,290 1,851,512 1,654,946,689 (12,265,628) | (12,265,628) 49,514,118 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 10/06/2025 |. 10/02/2026 |. 1,143,730 .. 228.75 24,819 .. 102/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 10/07/2025 |. 10/02/2026 |. ..6,714,590 .. .6,714.59 ..324,986 |.. .460,398 102/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL .. ES7IP3U3RHIGC71XBU11 . 10/08/2025 |. 10/02/2026 |. ..5,402,976 |.. .6,753.72 ..258,803 |.. .337,022 103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 10/15/2025 |. 10/02/2026 |. 16,677,650 |.. 6,671.06 ..813,869 |.. 1,259,792 103/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 10/09/2025 |. 10/08/2026 |........ 11,000 |........ 2,510,938 ...|103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 10/09/2025 |. 10/08/2026 |..........1,200 |........ 8,082,132 ....550,092 |... ...|103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 10/10/2025 |. 10/08/2026 |..........1,400 |........ 9,173,514 .........807,378 |... ...|103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 10/17/2025 |. 10/08/2026 |..........4,000 |...... 26,656,040 |........ 6,664.01]...... 1,375,452 [....oovvvrnnnnees |ovvnnnnnniiinnnn [ 2,117,754 | e 2,117,754 |... ...|103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 10/16/2025 |. 10/09/2026 |..........3,000 |...... 19,887,210 . ...|103/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 10/15/2025 |. 10/13/2026 |........ 10,000 |........ 2,291,144 ...(49,717)|. .103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 10/13/2025 |. 10/13/2026 |..........1,600 |...... 10,647,552 ...322,573 |. 103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/14/2025 |. 10/13/2026 |..........1,800 [...... 11,959,758 ...388,545 |. 103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 10/15/2025 |. 10/15/2026 |. 20,113,260 .. 103/106 ..

S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [ 10/15/2025 |. 10/15/2026 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 10/17/2025 |. 10/15/2026 |.

20,213,310..
..4,008,366 |..

103/106 ..

..296,29 |.. 103/106 ..

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT & ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 10/20/2025 |. 10/16/2026 |........ 10,000 |........ 2,297,996 |........... teennnn. 49,867 ... [103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 10/20/2025 |.10/16/2026 |..........1,000 |........ 6,735,130 |......... 6,735.13|.........327,327 472,714 ...1103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index 21GI19DL770X0HC3ZET8 [ 10/21/2025 |. 10/16/2026 |..........1,100 [....... 7,408,885 |......... 6,735.35 .........355,626 ....519,744 ... ... [103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index 21GI19DL770X0HC3ZE78 . 10/22/2025 |. 10/19/2026 |............ 900 |........ 6,029,460 |......... 6,699.40 |.........296,046 . ....445,485 |... ...|103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ... 21GI19DL770X0HC3ZET8 [ 10/23/2025 |. 10/19/2026 |..........1,500 |...... 10,107,660 ......... 6,738.44 .. oo |oeennn. 684,053 | ... .........684,053 ... ... [103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 10/24/2025 |. 10/19/2026 |..........6,600 |...... 44,825,154 |......... 6,791.69 |...... JUU 2,659,217 [.eoeeenn fenees 2,669,217 |... ...1103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 [ 10/27/2025 |. 10/19/2026 |............ 900 [....... 6,187,644 |........ 6,875.16 |........ 287,107 ) O 287,676 | ... 287,676 |... ... [103/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 . 10/28/2026 |. 10/20/2026 |..........1,100 |........ 7,579,979 .6,890.89|.........358,533 .1103/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  EXHIBIT & ... [Equity/Index BARCLAYS BANK ..... GSGSEF7VJPSITOUKSS73 . 10/22/2025 |. 10/21/2026 |. ..1,378,49 |.. 229.75 30,051 |.. 103/106 ..

1,207,980 |..
.1,040,543 |..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9 . 10/29/2025 |. 10/23/2026 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 10/30/2025 |. 10/23/2026 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 11/03/2025 |. 10/23/2026 |....

103/106 ..
103/106 ..
...1103/106 ..

-1103/106 ..

26,873,301]..
21,149,254 ..
...... 17,129,925(.........6,851.97 |..

. 1,155,047
. 1,129,082

. (142,933)|.

...(89,690)|.

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 . 10/28/2025 |. 10/26/2026 |........ 18,000 |........ 4,135,532 .

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 [ 10/31/2025 |. 10/27/2026 |..........2,000 |...... 13,680,400 ....50,040 |. ...1103/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 . 10/30/2025 |. 10/29/2026 |..........8,000 |........ 1,824,713 ... [103/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UK5673 [ 11/03/2025 |. 11/02/2026 |........ 28,000 |........ 6,365,948 ...1103/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 11/05/2025 |. 11/03/2026 |..........2,500 [...... 16,990,725 ...[104/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index .. 2IGI19DL770X0HC3ZE78  |. 11/06/2025 |. 11/03/2026 |..........1,500 |...... 10,080,480 . ...|104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [ 11/07/2025 |. 11/03/2026 |..........4,500 |...... 30,279,600 ........ 6,728.80 ... 1,801,791 |.ocooriiriiiiinis e |00 2,324,164 | [ 2,324,164 |... -1 104/106 ..
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index BARCLAYS BANK G5GSEF7VJP5I70UK5573 . 11/06/2025 |. 11/04/2026 | ..1,364,539 .. 350 104/106 ..

.324,733
.934,009
.3,669,758
.1,000,877

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |CIBC ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU1T [ 11/13/2025 |. 11/04/2026 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |. 11/14/2025 |. 11/10/2026 |.
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8 . 11/19/2025 |. 11/10/2026 |.

21GI19DL770X0HC3ZET8 [ 11/12/2025 |. 11/04/2026 |. ..5,480,736|..
12,127,482)..
45,791,948 ..

10,627,456 |..

.6,850.92
.6,737.49
.6,734.11
.6,642.16

104/106 ..
104/106 ..
...[104/106 ..
...|104/106 ..
-1 104/106 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 11/19/2025 |. 11/10/2026 |..........2,500 [...... 16,771,450 |........ 6,708.58 |.. .

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 11/13/2026 |. 11/12/2026 |..........6,000 |........ 1,370,365 ...|104/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 11/20/2025 |. 11/12/2026 |..........2,000 |...... 13,077,520 ...[104/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 11/14/2025 |. 11/13/2026 |..........2,800 [...... 19,138,336 . . RS ...|104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8 [ 11/14/2025 |. 11/13/2026 |..........2,800 |...... 19,138,336 ..829,642 B 1,233,485 |.vveeeeens s 1,233,485 |.........403,843 |. ...[104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T [ 11/21/2025 |. 11/13/2026 |..........3,700 |...... 24,431,063 21,202,403 [eeeee [ | 2,484,242 | 2,484,242 |...... 1,191,839 |. .|104/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  EXHIBIT & ... [Equity/Index BARCLAYS BANK ..... GSGSEF7VJPSITOUKSS73 . 11/17/2025 |. 11/16/2026 |. ... 3,290 . (124,966)|. 104/106 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL .
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 11/25/2025 |.11/17/2026 |.
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index [BARCLAYS BANK ..... GSGSEF7VJPSI70UKS573 |. 11/19/2025 |. 11/18/2026 |.
BX1IMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT & ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UK5573 . 11/21/2025 |. 11/20/2026

ES7IP3USRHIGC71XBU1T [ 11/24/2025 |. 11/17/2026 |. .400,328

.511,486

104/106 ..
104/106 ..
104/106 ..
-1104/106 ..

........ 2,284,514
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 11/24/2025 |. 11/23/2026 |. . 15,000 ..3,431,036|.. 228.74 74,797 |.. ...1,280 (78,517)|. 104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 11/26/2025 |. 11/24/2026 |. . 13,000 88,563,930 .. 6,812.61 . 4,481,335 |.. .6,098,179 1,616,844 |. 104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 12/01/2025 |. 11/24/2026 |. . 4,768,841].. .6,812.63 ..232,243 .. .328,350 .96,107 |. 104/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 11/26/2025 |. 11/27/2026 |. ..9,209,220|.. 230.23 . 200,761 |.. 1,917 . (198,844)[. 104/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/01/2025 |. 11/30/2026 |........ 14,000 |........ 3,206,735 ... 229.05 .. ... 1,39 ...|104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 | 12/03/2025 |. 11/30/2026 |..........2,500 |...... 17,124,300 ......... 6,849.72 |.. ....566,602 |... ...|104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |.01/06/2026 |. 11/30/2026 |............ 800 |........ 5,555,856 |......... 6,944.82|.. ...614, eeeenn.614,302.... ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 12/05/2025 |. 12/02/2026 |..........3,400 |...... 23,359,360 |........ 6,870.40 [...... 1,142,273 |...oovvvririnnnns [ e 1,508,378 [..oeeeeenns |oene 1,506,378 |.........364,106 |. ...|104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 12/08/2025 |. 12/02/2026 |..........1,300 |........ 8,900,463 606,786 |.........172,443 |. ...|104/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 12/05/2025 |. 12/04/2026 |.........21,500 |........ 4,921,169 |........... 228.89 [......... 107,282 |...oevrrriinnnns [oorvinnniniiiiins [ 2,679 | | 2,679 .|104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/09/2025 |. 12/04/2026 |............ 900 |........ 6,156,459 . ....435,720 104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 12/11/2025 |. 12/07/2026 |..........1,800 |...... 12,421,800 ..604,942 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 12/12/2025 |. 12/07/2026 |. 53,253,798 |.. 2,614,761 .. .3,878,481 105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 12/09/2025 |. 12/08/2026 |. ..3,645,584|.. 79,474 |.. 3,519 104/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 |. 12/18/2025 |. 12/09/2026 |. 21,679,232|.. 174, 01,012,420 |.. . 1,855,170 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 12/19/2025 |. 12/10/2026 |..........6,200 |...... 42,373,900 |......... 6,834.50 [...... 1,928,012 P A 3,133,757 | eeeevenn [ 3,133,757 |... ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/11/2025 |. 12/11/2026 |........ 18,000 |........ 4,134,836 ...90,139 JUTTR I 1,999 [ [ 1,999 [... ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 12/22/2025 |. 12/11/2026 |..........2,400 |...... 16,508, 376 ,878. veeenn.. 728,019 PN RN 1,143,210 [ .eveeeenns | 1,143,210 (... ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/23/2025 |. 12/11/2026 |..........4,100 |...... 28,330,139 |......... 6,909.79 [...... 1,243,693 JUTPRN IO 1,825,755 [.evveneees fonees 1,825,755 |......... ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO09  |. 12/29/2025 |. 12/14/2026 |..........5,500 |...... 37,981,570 (......... 6,905.74 |...... 1,652,198 P A 2,463,851 | .coevnnnnnn [ennnnn 2,463,851 |.........811,653 |. ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/16/2025 |. 12/15/2026 |.........23,000 |........ 5,270,450 e 114,896 [ e [ 30864 | [ 3,664 |....... (111,232)|. ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 | 12/15/2025 |. 12/15/2026 |..........3,000 |...... 20,654,040 {........ 6,884.68 |.. ...een...960,812 ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeeeennnn 21GI19DL770X0HC3ZE78  |. 12/15/2025 |. 12/15/2026 |..........2,800 |[...... 19,353,432]......... 6,911.94 | 778,718 | eeeeeeeeceeen [ |oeeen 1,260,143 [ [ 1,260, 143 .[105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK GSGSEF7VJP5170UK5573 |, 12/26/2025 |. 12/15/2026 |. 74,843,352 |.. .6,929.94 . 4,667,974 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL .. ES7IP3U3RHIGC71XBU11 . 12/30/2025 |. 12/15/2026 |. 34,481,200 |.. .6,89.24 .2,328,027 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.01/02/2026 |. 12/17/2026 |. ..4,115,082].. .299,508 105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/18/2025 |. 12/18/2026 |........ 17,000 |........ 3,898,035 |......oeeer 229.30 [oeeeeenn 84,977 | [ [ 2,783 | | 2,783 |... ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 12/22/2025 |. 12/21/2026 |........ 40,000 |........ 9,171,024 .. 1,157 ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/26/2025 |. 12/24/2026 |........ 50,000 |...... 11,494,700 .. ... 1,643 ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 01/13/2026 |. 12/24/2026 |..........7,000 |...... 48,746,180 |.........6,963.74 |...oevvrrvrnnnnns [ 1,116,661 [oeneenecinnnns | 1,541,190 Lo | 1,541,190 ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/31/2025 |. 12/31/2026 |........ 37,000 |........ 8,470,059 e reeeennns [ 951 e [ 9,511 ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 01/06/2026 |. 01/04/2027 |........ 30,000 |........ 6,899,958 150,419 [oeivviiieiiiis e B TTT [ e 5,777 ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 01/08/2026 |. 01/04/2027 |............ 800 |........ 5,537,168 255,817 |... ....378,501 ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 01/09/2026 |. 01/04/2027 |..........1,400 |........ 9,752,792 . 440,826 |... ....600,346 |... .[105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 01/14/2026 |. 01/05/2027 |. 12,467,880 |.. .6,926.60 .584,744 .802,218 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO09  |. 01/16/2026 |. 01/05/2027 |. 10,410,015].. .6,940.01 .469,492 .648,639 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 01/20/2026 |. 01/05/2027 |. ..4,757,802|.. 6,796.86 223,141 401,720 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXT09  |. 01/21/2026 |. 01/05/2027 |. 15,126,364 .. .6,875.62 .694,300 1,091,320 |... 1,091,320 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11 | 01/22/2026 |. 01/05/2027 |. 31,801,410|.. .6,913.35 . 1,408,802 2,110,342 ... .2,110,342 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 01/23/2026 |.01/06/2027 |..........1,600 |...... 11,064,976 |......... 6,915.61 |.. 486,859 |... P PP 759,581 | ... 759,581 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.01/26/2026 |.01/07/2027 |..........2,000 |...... 13,900,460 ......... 6,950.23 |..ceeeiiiiieeeenn fernnns 611,620 ....879,968 |......... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.01/27/2026 |.01/07/2027 |..........1,500 |...... 10,467,900 |........ 6,978.60 |.. eeeen...617,940 |......... 160,492 |. ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 01/13/2026 |.01/08/2027 |.........22,000 |........ 5,058,612........00. 229,94 | o 109,772 | e T8 | e 4,718 |....... (105,054)|. ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 01/29/2026 |. 01/12/2027 |..........5,500 |[...... 38,329,555 .........6,969.01 |......ooevvennnnnn oo 1,801,489 | |00 2,388,828 [ e [ 2,388,823 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 01/16/2026 |. 01/13/2027 |........ 14,000 |........ 3,212,728 e n 22948 [ [ B9, 7B [ [ 3,849 | | 3,849 ... .[105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 01/15/2026 |. 01/15/2027 |. 20,340,339 |.. .618,434 .857,356 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 01/15/2026 |. 01/15/2027 |. 18,236,166 |.. .740,281 1,071,616 105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 01/21/2026 |. 01/19/2027 |. ..2,748,850 .. ..59,650 ... 4,152 (55,498)|. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 01/30/2026 |. 01/21/2027 |. 29,143,926 |.. . 1,369,765 .2,037,822 668,057 |. 105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | BARCLAYS BANK GSGSEF7VJP5170UK5573 |. 01/26/2026 |. 01/25/2027 |........ 19,000 |........ 4,360,690 ...........229.51 |..ooovnennniinnnn foonnnnnn 95,088 | o 6,332 | e 6,332 (88,730)]. .[106/106 ..




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 02/04/2026 |. 01/26/2027 |. ..3,441,360|.. .6,882.72 166,906 .265,893 106/106 ..

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  (EXHIBIT & ... [Equity/Index BARCLAYS BANK ..... GSGSEF7VJPSI7OUKSS73 . 01/29/2026 |.01/27/2027 |.
BXIIMDG5 OPTION ...... [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 [ 02/03/2026 |. 02/01/2027 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 02/23/2026 |. 02/02/2027 |.
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 . 02/05/2026 |. 02/04/2027 |....
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXTO9 |.02/05/2026 |.02/04/2027 |....
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index 21GI19DL770X0HC3ZET8 . 02/06/2026 |. 02/04/2027 |....

..1,839,006 |..
..5,757,506 ..
34,188,750 |..

106/106 ..
105/106 ..
106/106 ..
...|106/106 ..
... [106/106 ..
...|106/106 ..
-1106/106 ..

..39,908
.124,938
.762,665

2,459
7,350
. 1,067,202

. (117,588)|.

14,567,830

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index 21GI19DL770X0HC3ZET8 . 02/12/2026 |. 02/05/2027 |............ 800 |........ 4,099,656 . .

BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index G5GSEF7VJPSI70UK5673 . 02/09/2026 |. 02/08/2027 |.........25,000 |........ 5,818,558 126,845 |... . e 3,935 | (122,909)]. ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [ 02/13/2026 |. 02/09/2027 |..........7,000 |...... 47,853,190 PP I 2,435,727 |... UV 4,487,485 [ .cooeenin [ 4,487,455 |...... 2,061,728 |. -1106/106 ..
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 02/12/2026 |. 02/10/2027 |..........8,000 |........ 1,862,739 B s 40,608 |... e 1,266 oo [ 1,266 106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 02/13/2026 |. 02/12/2027 |..........2,800 [...... 19,332,684 280453 [eviieiiiiiiee [ 587,784 [coveeeiiiiieee [ BAL270 | | 841,270 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T . 02/13/2026 |. 02/12/2027 |. 16,652,904 |.. 697,289 1,290,013 106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 03/30/2026 |. 02/12/2027 |. 10,657,456 |.. .705,466 . 1,749,344 1,043,877 |. 106/106 ..
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 02/17/2026 |. 02/16/2027 |. ..5,838,325 .. ... 3,561 . (123,715)|. 106/106 ..

S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8 [ 02/23/2026 |. 02/16/2027 |..........1,000 [....... 6,837,750 ....656,434 ... [106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT0Q |.02/24/2026 |.02/16/2027 |..........1,100 [....... 7,519,077 ...|106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.02/20/2026 |.02/17/2027 |..........6,800 [...... 46,984,668 ... [106/106 ..
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 02/19/2026 |. 02/18/2027 |..........6,000 |........ 1,399,701 . . . ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSIT0UKSS73 . 02/23/2026 |. 02/22/2027 |.........22,000 |........ 5,138,320 ..... ... 233.56 |.. . .. 3,453 ... .. . ... [106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 [ 02/25/2026 |. 02/23/2027 |..........2,200 |...... 15,281,486 |......... 6,946.13 |.. 759,490 |... JUU 1,174,868 | ... [enees 1,174,868 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [ 02/26/2026 |. 02/23/2027 |..........3,000 |...... 20,726,580 ]|........ 6,908.86 [...ceeeniriiiaans [erenn 1,042,547 |... B 1,711,706 [ oo [ 1,711,706 |... ... [106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 02/26/2026 |. 02/24/2027 |........ 13,000 |........ 3,041,658 ... 238,97 |.. ... 1,865 .1106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 03/02/2026 |. 02/26/2027 |. . 9,106,890 |.. 233.51 6,636 106/106 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |. 02/27/2026 |.02/26/2027 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.03/02/2026 |.02/26/2027 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 . 03/06/2026 |. 03/02/2027 |....

55,031,040 |..
..7,569,782]..

6,878.88
6,881.62

106/106 ..
106/106 ..

. 4,824,586
.660, 424

...... 25,612,076 |.........6,740.02 |.. ... 1,429,154 |... ......2,928,930 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8 . 03/13/2026 |. 03/03/2027 |..........5,800 |...... 38,466,702.........6,632.19 |...ccvviiieenis | 2,184,909 [....ooeeennnnnnn [o0nnn. 5,148,497 [ |, 5,148,497 ... [106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5673 . 03/06/2026 |. 03/04/2027 |.........19,200 |........ 4,418,089 |........... 28011 oo e 95,873 [ [l 8870 | | 8,870 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index | TRUIST BANK ........ JUKC32MCHID1 71265206 . 03/05/2026 |. 03/05/2027 |..........1,200 |........ 8,196,852 ....827,863 |... ... [106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5673 . 03/10/2026 |. 03/08/2027 |........ 15,000 |........ 3,449,081 . IR 7,58 (... ...|106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 03/23/2026 |.03/08/2027 |..........5,000 [...... 32,905,000 . . UV 1,105,184 [ .o | 1,105,184 |... ... [106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78 . 03/09/2026 |. 03/09/2027 |............ 900 [....... 6,116,391 ]......... 6,795.99 [..oooeieiiiiin et 368,818 |... [ U 681,668 |... 681,668 |....... ...|106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index | TRUIST BANK ........ JJKC32UCHWDI71265206 |.03/11/2026 |.03/09/2027 |..........1,400 |........ 9,486,120 |........ 6,775.80 [ceeeeeiiiiiiana | 526,480 |... B 1,088,077 [.ooeennnn fenns 1,088,077 |......... 561,597 |. -1106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT0Q |.03/12/2026 |.03/09/2027 |. 23,354,170 |.. .6,672.62 .1,338,19%4 .3,074,193 1,735,999 |. 106/106 ..

EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 03/13/2026 |. 03/11/2027 |.

BXIIMDG5 OPTION ...... ..5,349,420 .. 227.63 116,082 ..20,570 (95,512)|. 106/106 ..
BX1IMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 . 03/17/2026 |. 03/15/2027 |. ..5,711,515.. 228.46 .123,940 .. 18,842 . (105,008)|. 106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT ~|EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 03/16/2026 |. 03/15/2027 |. 20,198,640 |.. .6,732.88 .627,249 .920,418 293,169 |. ... [106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT0Q |.03/16/2026 |.03/15/2027 |. 20,299,110.. 6,766.37 . 1,025,005 . 2,457,436 1,432,431 |. .1106/106 ..

. KBIH1DSPRFMYMCUFXTO09  |. 03/18/2026 |. 03/16/2027 |.... -1106/106 ..

B 2,090,502 | ...

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.03/18/2026 |.03/16/2027 |..........2,200 [...... 14,574,340 |......... 6,624.70 |.oevvviiieeiiin | 833,852 | [1000022,090,502 [ e 2,090,502 |...... 1,256,850 |. .

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5673 . 03/19/2026 |. 03/17/2027 |........ 11,000 |........ 2,495,780 ...226.89|.. L1788 L ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 03/23/2026 |. 03/19/2027 |.........27,400 [....... 6,209,180 ... 226.611.. oo [ 31,385 ) ... [106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |TRUIST BANK ........ JJKC3UCHWDI71265206 |.03/19/2026 |.03/19/2027 |..........1,800 [...... 11,891,682 |......... 6,606.49 |.. . JUT O 1,738,490 |... ...|106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.03/20/2026 |.03/19/2027 |..........6,900 [...... 44,894, 712]......... 6,506.48 |..ovviiiieiiis | 2,725,109 |... UV 7,339,859 [.coeenii fenns ... [106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index | TRUIST BANK ........ JUKC32MCHID1 71265206 . 03/23/2026 |. 03/23/2027 |..........1,500 [....... 9,871,500 |........ 6,581.00 |.. 585,380 |... I R 1,480,182 [ cvvvniees |- 1,480,182 ... .1106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index | TRUIST BANK JUKC32MCHID1 71265206 . 03/24/2026 |. 03/23/2027 |. . 7,867,644].. .6,556.37 471,212 .1,213,070 106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9 . 03/25/2026 |. 03/23/2027 |. 14,502,180 |.. .6,591.90 .859,979 .2,147 467 106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO .. KB1H1DSPRFMYMCUFXTO9 (. 03/26/2026 |. 03/24/2027 |. 21,374,628 .. 6,477.16 . 1,331,639 . 3,599,740 106/106 ..

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index BARCLAYS BANK G5GSEF7VJPSI70UK5573 [ 03/25/2026 |. 03/25/2027 |.

. ..7,935,984 /..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 . 03/27/2026 |. 03/25/2027 |....

57,319,650

226.74
.6,368.85 ..

106/106 ..
-1106/106 ..

72,211
...... 3,639,798 |...

. . (131,658)|.
..... 10,817,637 |...... 7,177,839 |.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 03/30/2026 |.03/29/2027 |. 32,987,344|.. .6,343.72 . 2,154,074 6,395,610 .6,395,610 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 04/21/2026 |. 03/29/2027 |. 28,256,040 (.. 7,064.01 .652,932 .811,230 ...158,298 |. 106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 04/02/2026 |. 03/30/2027 |. . 8,172,860 |.. 227.02 177,351 ..40,687 . (136,664)|. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 04/06/2026 |. 03/30/2027 |. 10,578,928 (.. 6,611.83 .599,825 1,579,298 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoveeeennnnn 21GI19DL770X0HC3ZE78  |. 04/09/2026 |. 03/30/2027 |............ 500 |........ 3,412,330 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 |. 04/10/2026 |.03/30/2027 |..........3,000 |...... 20,450,670 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |[. 03/31/2026 |.03/31/2027 |............ 500 |........ 3,264,260 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 04/01/2026 |. 03/31/2027 |..........1,000 |........ 6,575,320 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 04/06/2026 |. 04/02/2027 ,000 |........ 6,808,929 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 04/09/2026 |. 04/06/2027 |........ 10,000 |........ 2,286,683 .|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 04/14/2026 |. 04/12/2027 |........ 16,000 |........ 3,663,040 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 04/14/2026 |. 04/13/2027 |..........2,300 |...... 16,024,974 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 04/16/2026 |. 04/13/2027 |. ..4,928,8% |.. 424,927 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 04/17/2026 |. 04/13/2027 |. 34,917,694 .. 1,714,459 .2,581,437 106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 04/17/2026 |. 04/15/2027 |. ..3,564,687|.. .. 77,354 ..10,723 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 04/15/2026 |.04/15/2027 |..........3,000 |...... 21,279,540 .........836,279 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeerennnn 21GI19DL770X0HC3ZE78  |. 04/15/2026 |. 04/15/2027 |..........2,500 |...... 17,838,300 |...vvun . 7,185.82 [ ieceiieeeee e 726,875 [ [ene. 1,306,923 | e e 1,306,923 |... ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 04/20/2026 |. 04/19/2027 |........ 13,000 |........ 2,987 191 [ 22978 | o 64,822 | [ 9,640 | 9,640 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 05/01/2026 |.04/19/2027 |..........4,000 |...... 28,920,480 . ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 04/21/2026 |. 04/20/2027 |..........1,900 [...... 13,421,619 cerererneeenneees o 1,091,693 | 1,091,698 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/22/2026 |. 04/20/2027 |..........1,300 |........ 9,279,270 472,315 |... ... 657,660 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1 | 04/23/2026 [. 04/20/2027 |..........1,200 [....... 8,530,080 431,622 |... ....639,738 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/24/2026 |. 04/20/2027 |..........2,500 |...... 17,912,700 . ,202,775 |... .|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK GSGSEF7VJP5170UK5573  |. 04/23/2026 |. 04/22/2027 |. . 1,603,160 |.. .. 34,789 ...6,169 106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 04/27/2026 |. 04/26/2027 |. . 4,798,166 |.. 104,120 ..21,046 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 04/28/2026 |. 04/26/2027 |. . 8,566,560 |.. 442,035 .613,436 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 04/29/2026 |.04/26/2027 |..........3,400 |...... 24,262,230 |......... 7,135.95 | fens 1,225,243 |... ,746,8%8 |... ,746,898 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/01/2026 |.04/26/2027 |..........2,500 |...... 18,075,300 |......... 7,230.12 .. 883,882 |... cevn [oennn. 1,074,987 | ... ,074,987 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 05/05/2026 |.04/27/2027 |..........1,200 |....... 8,711,064]......... 7,259.22 .. PN PP 491,856 | ... 491,856 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 05/06/2026 |. 04/27/2027 |..........1,100 [....... 8,101,632......... 7,365.12 |.. ...356,2% |... +...356,296 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eeoeeerennnn 21GI19DL770X0HC3ZE78  |. 05/07/2026 |. 04/27/2027 |..........1,000 |....... 7,337,110 ......... 7,337.11 .. . ...345,821 ... ....345,821 ... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/08/2026 |.04/27/2027 |..........4,000 |...... 29,595,720 |......... 7,398.93 |..cevviiiiiiiinnn fennns 1,432,433 |... ,193,377 |... ,193,377 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.05/11/2026 |.04/27/2027 |..........1,500 |...... 11,119,260 |......... 7,412.84 |.. 538,172 |... 432,194 |... 432,194 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/12/2026 |.04/27/2027 |..........2,500 |...... 18,502,400 ......... 7,400.96 |.. 908,468 |... 742,105 ... ... 742,105 .|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 05/13/2026 |. 04/27/2027 |. 11,166,375|.. .7,444.25 .537,103 398,578 .398,578 . (138,525)[. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK GSGSEF7VJP5170UK5573  |. 05/14/2026 |. 04/27/2027 |. 24,754,092 |.. .7,501.24 .1,190,672 .750,902 . (439,770)|. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 05/15/2026 |. 04/28/2027 |. 25,929,750 |.. .7,408.50 1,257,593 .1,018,488 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 05/18/2026 |. 04/28/2027 |. 11,104,575 .. .7,403.05 .524,136 442 474 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... .. 21GI19DL770X0HC3ZE78 |. 05/19/2026 |. 04/28/2027 |. 12,501,137 .. .7,353.61 .592,554 .565,050 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 04/30/2026 |. 04/29/2027 |........ 11,000 |........ 2,518,324 ... 228.94 .. ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/21/2026 |. 04/29/2027 |............ 500 |........ 3,722,860 |......... 7,445.72|.. ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 05/22/2026 |. 04/29/2027 |..........7,800 [...... 58,293,066 |......... 7,473.47 |.. ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/04/2026 |. 05/03/2027 ,000 |........ 4,095,477 ... 227.53 .. ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/07/2026 |. 05/06/2027 |.......... 8,000 |........ 1,824,986 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/11/2026 |. 05/10/2027 |........ 14,000 |........ 3,191,741 .|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598  |. 05/20/2026 |. 05/10/2027 |. 22,298,910 |.. .7,432.97 105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/14/2026 |. 05/13/2027 |. ..2,282,470|.. 228.25 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 05/15/2026 |. 05/14/2027 |. 18,780,550 |.. .7,512.22 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/15/2026 |. 05/14/2027 |. 18,891,675|.. .7,556.67 106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 ). 05/18/2026 |. 05/17/2027 |........ 17,000 |........ 3,857,997 ... 226.94 .. .[106/106 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 05/21/2026 |. 05/19/2027 |. . 15,000 ..3,411,842].. 227.46 .. 74,037 ..20,378 (53,659)). 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... 21GI19DL770X0HC3ZE78  |. 06/15/2026 |. 05/21/2027 |. 1,500 11,331,435).. .7,554.29 .522,379 .360,558 . (161,822)[. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 06/16/2026 |. 05/21/2027 |. 1,100 ..8,262,485|.. .7,511.35 .375,943 .293,737 (82,206)|. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 06/17/2026 |. 05/21/2027 |. 10,388,140 |.. .7,420.10 .473,699 .460,704 (12,996)). 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/18/2026 |. 05/21/2027 |..........5,100 [...... 38,252,958 .7,500.58 |.. 1, (610,964)|. ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 05/26/2026 |. 05/24/2027 |........ 20,000 |........ 4,567,082 ... 228.35(.. ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/28/2026 |. 05/26/2027 |........ 10,000 |........ 2,286,269 ...228.63 .. . ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coceevennnnn 21GI19DL770X0HC3ZE78  |. 06/11/2026 |. 05/26/2027 |..........1,600 [...... 11,830,880 |......... 7,394.30 |.. ....539,189 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/08/2026 |. 05/27/2027 |..........1,000 |........ 7,405,730 ......... 7,405.73 |.. . eeen.... 333,231 ... ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 06/10/2026 |. 05/27/2027 |..........2,300 [...... 16,714,077 ......... 7,266.99 |.. 1,009,222 [.evveneens [ 1,009,222 .|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeerennnnn 21GI19DL770X0HC3ZE78  |. 05/28/2026 |. 05/28/2027 |............ 700 |........ 5,294,541......... 7,563.63 |eeeeeeeeeennnns foeeeennn 267,374 [ | 160,751 |..oevvvvens |vennnn. 160,751 | (106,623)|. 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coceevennnnn 21GI19DL770X0HC3ZE78  |. 05/29/2026 |. 05/28/2027 |..........3,800 [...... 28,804,228 ...837,480 |......ceunn ... 837,480 ... (614,253)|. 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11 | 06/01/2026 |. 05/28/2027 |. 21,279,888 .. . (466,746)|. 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO09  |. 06/02/2026 |. 05/28/2027 |. 10,653,692 .. . (244,577)|. 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 06/03/2026 |. 05/28/2027 |. 10,952,836 |.. 341,276 . (206,366)|. 105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 06/04/2026 |.05/28/2027 |..........1,000 |........ 7,584,310 eeeen...218,036 ... (159,283)|. ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11  |. 06/05/2026 |. 05/28/2027 |..........3,600 |[...... 26,581,464 |.........7,383.74 |..ccovreneeeeennn [ 1,829,078 | [0 1,246,363 | e 1,246,363 |... ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......ocevrennnnn 21GI19DL770X0HC3ZE78  |. 06/09/2026 |. 05/28/2027 |..........1,000 [....... 7,386,650 ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/02/2026 |. 06/01/2027 |.........22,000 |........ 5,039,582 ...|105/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 06/17/2026 |. 06/02/2027 |..........4,000 |...... 29,680,400 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/08/2026 |. 06/04/2027 |........ 20,000 |........ 4,552,400 ...|105/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 06/11/2026 |. 06/08/2027 |........ 10,000 |........ 2,286,630 ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/15/2026 |. 06/14/2027 |........ 19,000 |........ 4,352,273 .|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 06/12/2026 |. 06/14/2027 |. 44,588,760 |.. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 06/15/2026 |. 06/15/2027 |. 22,889,490 |.. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 21GI19DL770X0HC3ZE78  |. 06/15/2026 |. 06/15/2027 |. 11,490,075 .. 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 06/22/2026 |.06/15/2027 |..........1,000 |........ 7,472,790 |......... 7,472.79 |.. ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 06/17/2026 |. 06/17/2027 |........ 10,000 |........ 2,279,971 ...228.00 .. ...|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/22/2026 |. 06/21/2027 |........ 20,000 |........ 4,549,614 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 06/22/2026 |.06/21/2027 |..........1,000 |........ 7,472,790 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 21GI19DL770X0HC3ZE78 |. 06/23/2026 |. 06/22/2027 |..........2,300 |...... 16,940,558 . ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 06/24/2026 |.06/22/2027 |..........2,300 |...... 16,923,906 |......... 7,358.22 .. . . ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 06/25/2026 |. 06/22/2027 |..........2,250 |...... 16,554,353 |......... 7,357.49 | fenenes 874,070 |... . . ....940,293 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 06/26/2026 |. 06/22/2027 |..........3,700 [...... 27,209,874(......... 7,354.02 |.cccvvnniiniinnn fennns 1,436,681 |... ,555,754 [ .ot | 1,555,754 |... .|106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 06/25/2026 |. 06/23/2027 |. ..2,747,036 .. ... 228.92 ..59,336 . 14,916 .. 14,916 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 06/29/2026 |. 06/25/2027 |. 18,601,075].. .7,440.43 .963,536 885,434 .885,434 106/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 06/29/2026 |. 06/28/2027 |. ..8,947,150|.. ... 229.41 .194,153 .45,688 ..45,688 106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 06/30/2026 |. 06/29/2027 |. 17,998,464 (.. .7,499.36 .919,722 757,973 .757,973 ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 07/01/2026 |. 06/29/2027 |. ..5,238,261|.. .7,483.23 .267,151 ...228,152 | ... .228,152 ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 07/02/2026 |. 06/29/2027 |..........3,800 [...... 28,436,312]......... TA483.24 oo [ 1,427,503 |... ,238,513 (... ,238,513 ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 07/06/2026 |.06/29/2027 |............ 900 |....... 6,783,687]......... 7,537.43|.. ...263,421]... ....263,421 ... ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [.07/07/2026 |.06/29/2027 |............ 950 |....... 7,128,658 (......... 7,503.85 |.. ...207,387 | ... ... 297,387 |... ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 07/08/2026 |. 06/29/2027 |............ 650 |........ 4,863,762(......... 7,482.71 .. ....212,069 ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 07/09/2026 |. 06/29/2027 |..........1,800 [...... 13,578,582 |......... 7,543.64 |.. ...520,227 ...|107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 07/02/2026 |. 06/30/2027 |.........14,300 |........ 3,290,849 e 28018 [ [ 71082 [ [ 15,01 | [ 15,014 .[107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 07/08/2026 |. 06/30/2027 |. 32,175,653 |.. .7,482.71 .807,853 .838,682 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11  |. 07/10/2026 |. 06/30/2027 |. 32,195,408 |.. .7,575.39 . 1,548,599 1,176,070 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 07/13/2026 |. 06/30/2027 |. ..6,012,272].. .7,515.34 .292,196 .249,911 ... (42,285)|. 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 07/14/2026 |. 06/30/2027 |. 18,858,975(.. .7,543.59 907,117 738,218 . (168,899)[. 107/106 ..
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3U3RHIGC71XBU11 |. 07/15/2026 |. 06/30/2027 |..........2,700 |...... 20,445,480]......... 7,572.40 |.. 969,116 |... LW I51,772]. (217,344)\. .[107/106 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 07/16/2026 |. 06/30/2027 |. 1,100 . 8,287,147].. .7,533.77 .391,153 .331,278 107/106 ..

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT & ... [Equity/Index BARCLAYS BANK
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9 (. 07/21/2026 |.07/06/2027 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |.07/23/2026 |.07/06/2027 |.
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 (. 07/10/2026 |. 07/08/2027

G5GSEF7VJPSI70UKS573 [ 07/07/2026 |. 07/02/2027 |. ..1,403,362 ..
..5,256,440 ..

12,594,110 ..

230.06
.7,509.20
.7,408.30

107/106 ..
107/106 ..
107/106 ..

..30,313
.253,360
.625,927

6,540
. 237,435
.691,050

........ 4,581,884 ...1107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 [ 07/17/2026 |. 07/14/2027 |........ 15,000 |........ 3,441,426 ... [107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 07/15/2026 |.07/15/2027 |..........2,800 [...... 21,414,736 ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |.07/15/2026 |.07/15/2027 |..........2,500 [...... 19,196,025 . ... [107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT0Q |.07/17/2026 |.07/16/2027 |..........3,000 |...... 22,373,070 ,142,608 | ... ...1107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 07/21/2026 |. 07/19/2027 |........ 14,000 |........ 3,196,190 ....21,253 ... -1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 07/31/2026 |.07/18/2027 |..........4,000 |...... 29,958,880 ...720,300 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11  [. 07/24/2026 |. 07/20/2027 |..........3,900 |...... 28,906,722 ,614,354 107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  [. 07/27/2026 |. 07/20/2027 |. . 7,413,180 .. ...413,122 107/106 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9 [ 07/30/2026 |. 07/21/2027 |. 10,412,682 .. 568,651 107/106 ..

BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index [BARCLAYS BANK ..... GSGSEF7VJPSI70UKS573 |. 07/24/2026 |.07/22/2027 |. ..2,287,574|.. .14,318 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [ 07/31/2026 |. 07/22/2027 |..........4,000 |...... 29,958,880 ,493,483 | ... ... [107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 07/27/2026 |. 07/26/2027 |........ 13,000 |........ 2,981,612 17,248 ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 08/03/2026 |. 07/28/2027 |..........3,000 |...... 22,801,500 ...937,472 (... ... [107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78 . 08/04/2026 |. 07/29/2027 |..........1,000 |........ 7,736,520 . ...242,6% ... ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 08/05/2026 |. 07/29/2027 |............ 900 |........ 6,951,195 340,600 |... ... [107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 . 08/03/2026 |. 07/30/2027 |........ 36,000 |........ 8,258,724 178,388 |... . ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  [. 08/07/2026 |. 07/30/2027 |..........4,600 |...... 35,685, 144 ,705,750 |... B 1,073,456 |... ... [107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5673 . 08/07/2026 |. 08/05/2027 |........ 13,000 |........ 3,001,755 ..ttt 280,90 [oneeeeeiiiie [, 64,838 |... oo | 14,108 ) .1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ... ES7IP3U3RHIGC71XBU11  [. 08/10/2026 |. 08/06/2027 |. 11,629,665 .. .567,528 367,318 107/106 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9 . 08/11/2026 |. 08/06/2027 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK G5GSEF7VJPSI70UKS573 [ 08/12/2026 |. 08/06/2027 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 . 08/13/2026 |. 08/06/2027 |....
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 08/21/2026 |.08/10/2027

11,205,890 |..
13,172,450 ..
...... 11,698,485
...... 26,860,295

107/106 ..
107/106 ..
...1107/106 ..
... [107/106 ..
.1107/106 ..

.636,229

....336,275
....615,672 (...

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5673 . 08/13/2026 |.08/11/2027 |........ 20,000 |........ 4,636,198 .

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.08/14/2026 |.08/12/2027 |..........7,700 [...... 59,950,352 ... [107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |.08/17/2026 |.08/12/2027 |..........1,800 [...... 13,941,108 . ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 08/14/2026 |.08/13/2027 |..........2,600 [...... 20,445,412|......... 7,863.62 |.. . . ... [107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2026 |. 08/13/2027 |..........2,500 |...... 19,736,900 786,362 |... ....458,362 ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 08/27/2026 |.08/13/2027 |.......... 1,400 [...... 10,823,386 947,081 |... ....834,212 -1107/106 ..
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index BARCLAYS BANK G5GSEF7VJP5I70UK5573 . 08/19/2026 |. 08/16/2027 |. ..3,936,037 |.. ..85,018 107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL .. ESTIP3URHIGC71XBU11 | 08/19/2026 |.08/18/2027 |. . 7,707,980 .. .380,774 107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO . KBIH1DSPRFMYMCUFXT0Q |. 08/20/2026 |.08/18/2027 |. 10,315,566 |.. .508,557 107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11  [. 08/21/2026 |. 08/18/2027 |. 21,488,236 |.. .1,042,179 ... [107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index [BARCLAYS BANK ..... G5GSEF7VJP5I70UKS573 |. 08/24/2026 |.08/20/2027 |. ..3,209,635 .. ..69,328 ...1107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 08/24/2026 |. 08/20/2027 |..........1,700 |...... 13,009,862 ... [107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 [ 08/25/2026 |. 08/25/2027 |..........1,000 [....... 7,677,280 ...1107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 08/28/2026 |. 08/26/2027 |........ 18,000 |........ 4,131,635 ... [107/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5673 . 08/26/2026 |. 08/26/2027 |..........1,100 |........ 8,443,270 . ...1107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11  [. 08/28/2026 |. 08/26/2027 |..........6,000 |...... 46,270,560 [........ 7,711.76 |oeeeniiiiiiaeaas | 2,230,241 |... ... [107/106 ..
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 (. 09/01/2026 |. 08/31/2027 |.........24,000 [....... 5,480,170 118,372 |... .1106/106 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT ~|EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 09/10/2026 |.08/31/2027 |. 23,071,170 .. .496,658 .496,562 107/106 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ...

.. GBGSEF7VJPSI70UKS573 | 09/02/2026 |. 09/01/2027 |.
. KBIH1DSPRFMYMCUFXT09  |. 09/03/2026 |. 09/01/2027 |.
.. ESTIP3URHIGC71XBU11 | 09/04/2026 |. 09/01/2027 |.
. KBIH1DSPRFMYMCUFXTO09 |. 09/08/2026 |. 09/01/2027 |....

..6,899,940 ..
11,621,565 ..
33,961,840 |..
...... 11,510,280].........7,673.52 |..

.330,507
.553, 186
. 1,589,414
542,134 ...

.288,265
.420,450 . (132,736)|.
. 1,204,704 . (294,710)|.
......... 475,109 ).........(67,025).

108/106 ..
108/106 ..
108/106 ..
-1108/106 ..




9903

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

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

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 09/04/2026 |. 09/03/2027 |. . 20,000 ..4,573,340|.. 228.67 ..98,784 . 33,491 (65,293)). 108/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 09/09/2026 |. 09/08/2027 |. 1,550 11,836,358 |.. .7,636.36 .583,532 538,264 (45,279)|. 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11 | 09/11/2026 |. 09/08/2027 |. 26,033,732|.. .7,656.98 . 1,267,843 .1,143,690 . (124,152)|. 107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UKS573 |. 09/11/2026 |. 09/09/2027 |. ..2,255,406 .. (23,052)|. 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 09/10/2026 |. 09/10/2027 16,322,155 ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 |. 09/14/2026 |.09/14/2027 |..........2,100 |...... 16,001,958 ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.09/15/2026 |.09/14/2027 |..........1,500 |...... 11,378,595 s ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 |.09/17/2026 |.09/14/2027 |..........2,000 |...... 15,275,520 N F 711,474 | ... veeennn(37,027)). ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.09/18/2026 |.09/14/2027 |..........3,700 |...... 28,306,850 J IO 1,291,282 [cevvenenes [ 1,291,282 |........ (81,600)). ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 2IGI19DL770X0HC3ZE78 . 09/21/2026 |. 09/14/2027 |..........1,600 |...... 12,423,520 ...467,906 | ... ....467,906 . 1077106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 09/22/2026 |.09/14/2027 |..........1,100 |........ 8,541,104 ...321,716 ....321,716 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 09/23/2026 |. 09/14/2027 |..........2,100 [...... 16,182,663 ....673,365 |... 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 09/15/2026 |. 09/15/2027 |. 21,452,452 ... 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO09  |. 09/15/2026 |. 09/15/2027 |. 21,526,792|.. 107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 09/18/2026 |.09/16/2027 |. ..4,928,000|.. 107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 09/24/2026 |. 09/17/2027 |..........2,900 |[...... 22,341,977 | T 70413 [ e 1,081,352 |... ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 09/25/2026 |. 09/17/2027 |..........7,200 |...... 55,752,552 [.........7, 74341 |ooeeeiiii o 2,642,671 ... ...|107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 09/22/2026 |. 09/20/2027 |........ 12,000 |....... 2,690,087 ...|107/106 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 09/28/2026 |. 09/24/2027 |.........23,000 |........ 5,097,561 . . . ...|107/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 09/30/2026 |. 09/27/2027 |..........5,600 [...... 42,848,624 1..... T,651.54 [ | 2,086,728 |... ...|106/106 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 09/28/2026 |. 09/28/2027 |..........1,950 [...... 14,983,196 ......... 7,683.69 |.. 744,665 |... . . . . ...|107/106 ..
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPREMYMCUFXTO09 |. 09/29/2026 |. 09/29/2027 |..........2,600 |...... 19,944,184 |........ 7,670.84 .. 991,226 |... ........938,048 | ... ........938,048 |.........(53,178)). veeeenn... [107/106 ..
0019999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 - call options and warrants 50,998,419 | 157,269,927 268,418,278 | XXX 268,418,278 60,149,932 XXX XXX
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 50,998,419 | 157,269,927 268,418,278 | XXX 268,418,278 60,149,932 XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - purchased options - hedging other XXX XXX XXX
0289999999. Subtotal - purchased options - replications XXX XXX XXX
0359999999. Subtotal - purchased options - income generation XXX XXX XXX
0429999999. Subtotal - purchased options - other XXX XXX XXX
0439999999. Total purchased options - call options and warrants 50,998,419 | 157,269,927 268,418,278 | XXX 268,418,278 60,149,932 XXX XXX
0449999999. Total purchased options - put options XXX XXX XXX
0459999999. Total purchased options - caps XXX XXX XXX
0469999999. Total purchased options - floors XXX XXX XXX
0479999999. Total purchased options - collars XXX XXX XXX
0489999999. Total purchased options - other XXX XXX XXX
0499999999. Total purchased options 50,998,419 157,269,927 268,418,278 | XXX 268,418,278 60,149,932 XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - written options - hedging other XXX XXX XXX
0779999999. Subtotal - written options - replications XXX XXX XXX
0849999999. Subtotal - written options - income generation XXX XXX XXX
0919999999. Subtotal - written options - other XXX XXX XXX
0929999999. Total written options - call options and warrants XXX XXX XXX
0939999999. Total written options - put options XXX XXX XXX
0949999999. Total written options - caps XXX XXX XXX
0959999999. Total written options - floors XXX XXX XXX
0969999999. Total written options - collars XXX XXX XXX
0979999999. Total written options - other XXX XXX XXX
0989999999. Total written options XXX XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

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

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - swaps - hedging other XXX XXX XXX
1229999999. Subtotal - swaps - replication XXX XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
1359999999. Total swaps - interest rate XXX XXX XXX
1369999999. Total swaps - credit default XXX XXX XXX
1379999999. Total swaps - foreign exchange XXX XXX XXX
1389999999. Total swaps - total return XXX XXX XXX
1399999999. Total swaps - other XXX XXX XXX
1409999999. Total swaps XXX XXX XXX
1479999999. Subtotal - forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments XXX XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 50,998,419 | 157,269,927 268,418,278 | XXX 268,418,278 60,149,932 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other XXX XXX XXX
1719999999. Subtotal - replication XXX XXX XXX
1729999999. Subtotal - income generation XXX XXX XXX
1739999999. Subtotal - other XXX XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives XXX XXX XXX
1759999999 - Totals 50,998,419 157,269,927 268,418,278 | XXX 268,418,278 60,149,932 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

30,549,627 |...

30,549,627

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
XXX XXX 24,972,280 24,972,280 24,972,280 24,972,280
Y

0199999999 - Aggregate Sum of Exchange Traded Derivatives
BARCLAYS BANK

[o]1: R
RBC CAPITAL .
TRUIST BANK .
WELLS FARGO ....

G5GSEF7VJPSI70UKS573 . ...
... 2|GI19DL770X0HC3ZETS .
... ESTIP3USRHIGC71XBU11 .
. JUKC32MCHWD171265206 .
KB1H1DSPRFMYMCUFXTOS . |...

32,530,505 ...

< <<=

25,504,936
87,754,582
..6,347,682

93,199,172 |...

. 25,504,936

. 87,754,582 |...
...6,347,682 |...
... 93,199,172 ...

93,199,172

.... 25,504,936 |...
. 87,754,582 | ...
...6,347,682 | ...

. 25,504,936

. 87,754,582 |...
...6,347,682 |...
... 93,199,172 |...

0299999999. Total NAIC 1 Designation

32,530,506

243,445,998

212,896,372

243,445,998

212,89%,372

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded)

32,530,506

268,418,278

237,868,652

237,868,652

0999999999 - Gross totals 268,418,278
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 268,418,278
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1

2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Fair Value Par Value Value Date  |(I, V orIV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK G5GSEF7VJPSI70UK5573 .. | Treasury.... 912810-K-7 ........ US TREASURY ... 20,652,414 |.... 24,372,000 ... 08/15/2040 ... |....... Vieenne
BARCLAYS BANK G5GSEF7VJP5170UK5573 .. | Treasury.... 912810-8S-8 ........ US TREASURY . eeeee e e et e e e e e e e e e e e nm e e e e e e e s e e e e e nnn e e e eennnn [erneeeeeenne e e eeennnas 8,221,264 |.... 17,590,000 |.. ... 11/15/2050 ... [....... Voo
BARCLAYS BANK G5GSEF7VJPSI70UK5573 .. | Treasury.... 91282C-DJ-7 ........ US TREASURY ..3,656,828 |.... ....4,386,000 |.. ... 1173072031 ... |....... Vieenne

0299999999 - Total

32,530,505

46,348,000




STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

ABN AMRO Clearing .................. Chicago, L .o forceecieeecs e e frrrrncneeesnieiees oo 6,990,036 |............ 7,859,874 |........... 7,206,528 |.
The Bank of New York Mellon .. New York, NY ... foooiiiieccs forerneen oo e o (43,528,89)|........ (40,634,020)|.......... (1,718,559)]..
Federal Home Loan Bank of
Chicago ...ccoeeevveieieieeicicee Chicago, L .o forieeeeeesees Jererereeeee [ s oo 521,603 |........... 3,083,440 |.............. 145,564 |..
JPMorgan Chase Bank ............... New York, NY oo o feoe e s e e 7,327,967 |.......... 10,178,901 |......... 10,611,176 |..
KeyBank National Association
................................................. Cleveland, OH .. 7,340,876 6,501,738
The Northern Trust Company ... Chicago, IL ..........cccc.o..... 560, 142,207 558,383,429

0199998. Deposits in ... 1 depositories that do not
exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 158,813 158,813 158,813
0199999. Totals - open depositories XXX XXX 1,205,626 438,066,412 548,130,090 581,288,689
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX
0399999. Total cash on deposit XXX XXX 1,205,626 438,066,412 548,130,090 581,288,689
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

1,205,626

438,066,412

548,130,090

581,288,689

E13
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STATEMENT AS OF SEPTEMBER 30, 2026 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated)
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations
381410-27-3 ....... |GOLDMAN SACHS FIN S0 GV T ...t eiitui et eeiinne e eeemnne e s eereesaeseeeeessessesnnsseeseennssaeseeensnseeeennnnsasseennnnaaseennnnnnsseennnnnnseeennnnnnseeennnnnnes | oesnnnnsesssssnnns |ornnnaaeees 09/29/2026 ......covn |errnnnniaieeiiniaaeaeens 0.003 uevvunniiiiinnnnns crvnnnnerrrrnnns Jonnaeeeernnnnaaeeeennnnnns 198,039,554 |...coiieiiiiiiiieeiiiae e 577,698 [.ooieeiinneeiiieiiiiiaeeeeenes 1,086, 136
8309999999. Subtotal - all other money market mutual funds 198,039,554 577,698 1,086,136
8589999999. Total cash equivalents (unaffiliated) 198,039,554 577,698 1,086,136

8599999999. Total cash equivalents (affiliated)

198,039,554

577,698

1,086,136
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