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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 BONGS ettt [ 7,404,595, 741 | [V 7,404,595,741 |.......... 7,015,518,557
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 55,278,617 |ceeveeeeeeeeerreccieine [V 55,278,617 |.ceereeneee. 54,340,057
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 148,159,387 |.ovoeieicneccen (VS 148,159,387 |..ccvvvene. 164,121,957
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash($ .roerrnen 6,069,648 ), cash equivalents
T J—— 104,896,504 ) and short-term
investments ($ ... 6,937,924 ) oo e 117,904,076 |.....coovevvecnienicneend 0 i 117,904,076 |............... 128,400,303
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeeunene 603,890,436 |..ccveveveeeeeereeereeenan 0 o 603,890,436 |................ 589,232,703
7. Derivatives ............... .. 1,313,747,750 |.. .. .. 1,313,747,750 |.. ..990, 388,799
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 480,027,333 |.cerrrieeeen. 105,471 [ 479,921,862 485,953,434
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 5,248,057 |..coviriiciercieine (U 5,248,057 |.cociririene 5,427,926
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 10,128,851,397 | 105,471 |.......... 10,128,745,926 |............ 9,433,383,736
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 88,577,656 |...c.covvieeeereririiieinne [V 88,577,656 |................. 85,925,997
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........ccccccerrrecunee (L N (L N [0 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumMS) ........ccceoieieiiiiieeeicieeeeeeee et [eeeeereene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coieueeeeeeeeeeeeeeeeeeeeeeees oo 7,943,788 | (01 A 7,943,788 |...ooove 25,853,840
16.2 Funds held by or deposited with reinsured companies ............ccccceeveeees |oveerenenne 1,076,530,828 |.....covvviiiieciciiene (V1 1,076,530,828 |............ 1,049,203,119
16.3 Other amounts receivable under reinsurance contracts ............cocceeeeee |ovveveeveeveennns 28,443,267 |..ocooveveereeeeeee 0 24,057,720
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v (L N 0 Jveeeerererererreeeeeend 0 o 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (01 O 0 22,071,130
18.2 Net deferred tax asset , .. 68,111,890
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvoveveveveveeceeeeieieieieeeeeees |rereeeeeeeeenene s 82,718 | 0 Jooeeeiieieeean 82,718 | 83,975
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 25,051,230 [oovoveveiiiiiicieieieiiee (V1 25,051,230 |..ocvereiiee 5,806,891
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 120,036,754 |...cccvvvrinene 480,402 |............... 119,556,352 |................ 128,392,333
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 11,596,144,094 |................. 23,428,003 |......... 11,572,716,091 |.......... 10,842,890,631
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeee e ses e e ee e s eseseses s e e s eseses e s snsesesesssnansesesennns [eresssisinanaes 103,890,416 |...ocoveieeirrcicene (U 103,890,416 |.......cconee. 76,939,005
28. Total (Lines 26 and 27) 11,700,034,510 23,428,003 11,676,606,507 10,919,829,636
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Swap Collateral Receivable ... e, 112,964,935 |...oooorvrccrieennns V) O 112,964,935 |...ooovvveeeens 128,575,261
2502.  State DEpoSils oot [ 2,936,000 |eveereeeeeirereeeeeeins [V O, 2,936,000 |oeoeevereennene 2,936,000
2503.  Agent Receivables ... | 2,940,833 [ 480,402 |.......ccccovvnee. 2,460,431 |oeie 1,342,615
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,194,986 |... 1,194,986 |... ..538,457
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 120,036,754 480,402 119,556,352 128,392,333




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 7,020,028,719 1eSS$ ooeveeeeeeeeeeeeeen 0 included in Line 6.3
(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeiiiiiiiinne. 0 MOdCO RESEIVE).......oeoeeeeeeeiiieeieie e
4. Contract claims:
B LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
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 $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 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 0 discount; including $  eeeoveeeeeeeeerneeeenes 0 accident and health premiums ..........c....c.........
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 118,615,234 |................. 28,925,462
9.4 Interest Maintenance Reserve 2,934,292 |..oooovn 2,992,781
10. Commissions to agents due or accrued-life and annuity contracts $
USROS 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
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
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviviiiinnnns
19. Remittances and items not allocated
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 $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ 0 ) reiNSUrers ......... oeeeereeeesnineeeeenene 0.
24.04 Payable to parent, subsidiaries and affiliates 11,973,572 |...
24.05 Drafts outstanding ............coeeeeeveeeeeccneneninneenns 3,317,772 |...
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance ,
24.08 Derivatives ..........ccccceueuene ..1,063,042,492 |...
24.09 Payable for securities ...... 18,475,459 |...
24.10 Payable for securities lending
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 352,423,795 134,026,285
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 10,711,916,969 10,093,776 ,866
27. From Separate Accounts Statement 103,890,416 |................. 76,939,005
28. Total liabilities (Lines 26 and 27) 10,815,807,385 10,170,715,871
29. Common capital stock 2,500,000 |..coevenee 2,500,000
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 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 858,299, 122 746,613,765
38. Totals of Lines 29, 30 and 37 860,799,122 749,113,765
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 11,676,606,507 10,919,829,636
DETAILS OF WRITE-INS
2501. Derivative Collateral Payable 323,937,930 |.ccvenneeee 110,141,762
2502. Low Income Housing Tax Credits Payable . 27,393,134 |... . 22,907,380
2503. Interest on Unpaid DEath CIAIMS .......ccooiiiiiiiieeeecee ettt senesenenes [eenenenenenennnnnnenns D00, 04T [, 351,988
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.ceueueriiririririeieieieieee st se e ss s [eeeeeeieeenenenenas 536,090 [...coevireiinenns 625,155
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 352,423,795 134,026,285
3101.
3102.
3103, e
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 JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 .............ccccccoeveveeer o 446,711,360 |.............. 402,522,911 | 942,462,914
2. Considerations for supplementary contracts with life coNtingenCies..............ccccovovvieveveveeccceeeeeee e 36,612 |.oeee 39,837 | 44,289
3. Netinvestment INCOME ..o 184,209,996 ..165,830,523 |.. 345,486,491
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. . (2,658,063)]|.. ....(254,658)/.. . (4,255,072)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............covovvrvrvrvivevererieeeeeseeeeeseseseesns o 2,149,119 | 2,240,947 | 4,518,327
7. Reserve adjustments oN reiNSUraNCe CEABM ...........cccocvovviviveueuieieiieeeieieieteseseeee st esess s s e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES..........c.c.cviieeueuereiiieeeeese ittt ses e sese s s sssssess [eeseessesscececees 2,138,652 |.....coooeneee 1,016,913 | 2,306,345
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 24,041,399 20,726,053 41,341,337
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 656,629,075 592,122,526 1,331,904,631
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...ttt ettt ae e e b e nbe e b ens
13. Disability benefits and benefits under accident and health contracts ............ccocceveieiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 45,657,900 |...coenvnene (19,737,081)
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 258,486 |....ccoveeenene 230,155
19. Increase in aggregate reserves for life and accident and health contracts ) 218,229,277 217,330,601 594,866,496
20.  Totals (LINES 10 10 1) wuuiiiiucieieeeieicseieeeieeeeesesseseeeesesessseeeeesesessessssssesesesesesssssesesesessssesssesesesnsnnsess ornnanassnsnnn 490,387,823 |....coocnveee. 320,603,106 |....ccvenvne 893,275,030
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 29,688,848 24,430,330 |........cc...... 59,725,177
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 5,415,714 | 5,917,390 |.. ... 11,923,465
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 45,680,281 |...cccoveneee 38,465,049 |................ 90,428,277
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 8,147,038 |..covvnenee 7,057,029 |.coooies 17,586,842
25. Increase in loading on deferred and uncollected Premiums ...........oociiiiiiiiiiieeceeee e [ 0. ..
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.ccceeeeverereeeeeeceeieiese e [ 18,331,740 | 7,409,338 |................ 23,079,917
27. Aggregate write-ins for deductions ... 41,089,671 41,917,906 76,380,207
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 638,741,115 445,800, 148 1,172,398,915
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 17,887,960 |......ccocceuee 146,322,378 |...ocveenee 159,505,716
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 17,887,960 |...cooenve.ee. 146,322,378 |................ 159,505,716
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 46,283,461 (25,143,850) (9,156,803)
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) ..........ccoceveveeeieeeeererenns froccccnne (28,395,501) v 171,466,228 |............... 168,662,519
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeeiiien 312,306 (excluding taxes of $  ..eeveerireennne (722,121)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (28,437,453) (9,813,778) (24,613,710)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (56,832,954) 161,652,450 144,048,809
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 749,113,767 668,996,513 668,996,515
37, NEtINCOME (LINE 35) ...uueiiicueieeeeeieeeieeeaeteeseesseeeeee s e ssessseseessssessseessssssesesesesssssssesssesssssssesesasssnne fernsnnsssasanns (56,832,954 |....cccvnnvee 161,652,450 |............... 144,048,809
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 23,725,383 ...80,172,318 |.. ..(81,741,095)]|.. (135,080,024)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveveveveueeeceeeeeieieeeeeeeeeeseee s e , e s (22,406)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...49,009,814 |.. ..(50,025,158)].. ..(36,779,089)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..3,964,130 |.. ... 18,468,025 |.. ..6,961,646
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(643,794)/.. 0o (969,466) ...
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52, DiVIdENdS t0 SIOCKNOIAETS ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan [0 SO | I ISR (8,201,930)
53. Aggregate write-ins for gains and losses in surplus 0 (1,356,821)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 111,685,355 94,729,210 80,117,252
55. Capital and surplus, as of statement date (Lines 36 + 54) 860,799,122 763,725,723 749,113,767
DETAILS OF WRITE-INS
08.301. Net Investment Income Assumed on Funds Withheld ...........coooiiiiioiieeeeeeeeee e 24,041,399 |.cooveee. 20,726,053 |...coveene 41,341,337
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 24,041,399 20,726,053 41,341,337
2701. Net Investment Income on Funds Withheld ... ... 37,093,182 |.. ...31,690,757 |. ...64,864,688
2702. Reinsurance Paid on INdeX Credits ...ttt e ensaea e 2,643,962 |....cccvovenene 8,976,550 |...cccovooveenn. 8,976,550
2703. Financing Fee on LLC Note ......cocoiiiiieiccccceeeeeee ..1,352,527 |. ..1,250,599 |.. ..2,538,969
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 41,089,671 41,917,906 76,380,207
5301. Impact of Dividends on Other Invested ASSEl ..o [ O RR (1 (1,356,821)
D302, ittt oo ea et e e et e oo et e e ae e e e et e e e an et e eaneeeaneeeaneeeeaneeenneeenneeeaneeennneeennneennneeenns|oeneeeanneeenneeeneeesaneeannnees [oeneeeeneeeaneeenaneenneeeaaneees [ereeeinne e e e e e e e e e e eneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 (1,356,821)




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 .......c.c.cuiieiiiciieiiciee ettt [oressinessnees 509,567,234 |......cooene. 395,785,440 |.......coece. 985,242,772
2. NetiNVESIMENT INCOME ...ttt [ 210,541,295 |....cooecee. 201,782,240 |.....c.cecc.. 403,357,711
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 25,128,444 24,623,157 48,966,813
4. TOtal (LINES 110 3) oottt 745,236,973 622,190,837 1,437,567,296
5. Benefit and 10Ss related PAYMENTS ..............ccueueuiiiiieiieicieteiceceeee ettt es e esenes [oevesesesesens 106,926,526 |............... 146,602,685 |................ 304,368,757
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ............c.c.. foeeeeercrerenene 18,723,322 | 4,299,911 | 26,814,681
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 132,722,461 |................ 134,416,626 |................ 268,973,952
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 12,010,109 (3,553,078) 3,415,795
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 270,382,418 281,766,144 603,573,185
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 474,854 555 340,424,693 833,994,111
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb ..209,200,270 |.. ..546,613,237
12.2 Stocks .............. 17,061,267 |.. 20,479,168
12.3 MOMGAGE I0BNS ........vvveieiiieieeetetet ettt ettt ettt s s s st sesese e s esssesesesesesssnnanesans |resesestetesenene e ne s saeaenenes 0 Joreeeeeeeeeeereeeeieeeens 0 o 0
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st 0 foeeerereereneennend 0 e 0
12.5 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 5,387,589 |.....cccec0.... 6,421,980 | 11,734,600
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O (1 (1,978)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 8,843,823 16,242,330 5,311,505
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveuieieeeeeeeeieieiceeeeeee e ens oresesesanans 240,501,949 |................ 354,909,189 |................ 584,136,532
13. Cost of investments acquired (long-term only):
LT = T TS URUSPUPSPP ROPIUROTRR 633,008,414 |............... 823,455,345 |............ 1,463,245,837
1312 SEOCKS ..ottt [ree e 7,644,626 |................ 35,381,793 |..ccvicinee 66,409,597
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 22,179,188 | 30,706,108 |................ 24,363,754
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 86,619,543 10,613,289 109,890,704
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 749,451,771 900,156,535 1,663,909,892
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 14,655,012 (2,384,506) 21,999,967
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (523,604 ,834) (542,862,840) (1,101,773,327)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.ceeueuerieieieieieeeieeceeeee e |eeseeeeeeeneens 30,000,000 |...ocoverenenne 30,000,000 |...ccoveeenenne 60,000,000
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................cccoveveveeccceren frevereennens (228,479,980)|........ccc.... 326,344,024 |............... 225,597,718
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 236,734,032 (217,861,655) (57,789,599)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 38,254,052 138,482,369 227,808,119
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. (10,496,227 |....cocccnee. (63,955,779) | .ecvceeenne (39,971,097)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 128,400,303 |................ 168,371,400 |................ 168,371,400
19.2 End of period (Line 18 plus Line 19.1) 117,904,076 104,415,621 128,400,303
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Income on Non-Cash Stock Distribution ... [ (1,218,028)|................. (1,121,484)................. (1,569,670)
20.0002. Non-Cash DistribUution ... | (1,218,028)|....c.ccecvicrnnes (856,087) |.....covvenn. (880,532)
20.0003. Money Market Fund Dividend Reinvestment . ....(493,336)|.. (4,035,145) |.. ....(663,357)
20.0004. Premium Paid by Waiver ........ccccooeeenenee. ....(292,616)|.. ....(411,675) |.. ....(594,560)
20.0005. Premium Paid by BEnefit ...ocoooieieiiiiiccee s [t (198,351) v (4,896) ]...cccvvrerrerernnne (7,033)
20.0006. Premium Paid by POIICY LOBN ...cooiuiiciiiiicicieieeeeetce ettt [oessssseseseses s nees (2,721) ] (21,389) |- (278,063)




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFANGE .........c.cuvvieieitetiiiiiictete ittt et bt ss s st ss s s b s st b b sssnses b s ssssnna eeseieienenanas 377,856,637 |.......coecnee 348,114,587 |....ccvenee 819,816,219

3. Ordinary individual BNNUITIES .........c.ceiiriiiririeieieiieie sttt s s s s s ee e ieieieeas 34,642,427 ..o 7,251,242 ... 23,174,407

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. GroUP lIfE INSUFANCE .......ceveeeeeeeeeeeeeeeee ettt s e e e snseseseseaessanessnseseseseansnanafer e enesseseseseseaens 105,606 |....oovevevereiee 127,729 oo 238,969

6. GIOUD @NNUILIES ....c.e.viviveeiiieticiete ettt ettt et et et eae st ete et ese et ete s et e s et e s etesssaessstessssesessesessetesebesesensasensssedssesenees e tese e et es e s enennenn [0 U 0 [ 0

T A G H = GIOUD ettt a ettt s et s et e s ne e s ns ettt [OOSR [0 U 0

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A H = OtNEI s s 0 [ 0 [ 0

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) .....v.ieiviuiiiiiicicte ettt eb e ss bbb ns bbb es s 412,604,670 |......cco... 355,493,558 |...c.concenve. 843,229,595
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 thrOUGN 12) .....c.cuiuiveiiiiiicteieieieeetete sttt bbb bbbt 412,604,670 |.......co.... 355,493,558 |...c.cocenve. 843,229,595
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15. Total (Lines 13 and 14) 412,604,670 355,493,558 843,229,595

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying financial statements of the Company have been prepared in conformity with the National Association of Insurance Commissioner’s (“NAIC”)
Practices and Procedures manual and with statutory accounting practices prescribed or permitted by the Delaware Department of Insurance (collectively “SAP” or
“statutory accounting principles”). The Company currently has no permitted practices.

PIA Reinsurance Company of Delaware | (“PlAre I”), a wholly-owned subsidiary of the Company, admits as an asset and a form of statutory surplus, the value of a
credit linked variable funding note (LLC Note) provided by an unaffiliated company in conjunction with a reinsurance agreement with the Company. Pursuant to the
licensing order from the Delaware Department of Insurance (Captive Bureau), PlAre | recorded as a prescribed practice from inception through September 30, 2019,
the LLC Note as an admitted asset and a form of surplus. This accounting practice differs from the NAIC statutory accounting practices and procedures.

Effective October 1, 2019, PlAre | received a permitted practice from the Delaware Department of Insurance (Captive Bureau). The “look-through” provisions of
Statement of Statutory Accounting Principles No. 97, Investments in Subsidiary, Controlled and Affiliated Entities, allow the Company to include the value of the LLC
Note and related form of surplus reflected in the financial statements of its Insurance SCA, PlAre |, in the carrying value of PlAre I.

As a result of the permitted practice, the Company recorded $127,816,405 in Common stock-affiliated, with a corresponding $127,816,405 in surplus, which
represents the statutory reporting value of PlAre I. If PlAre | had completed their statutory financial statements in accordance with NAIC statutory accounting practices
and procedures, the Companys reporting value of PlAre | would have been $0. There was no impact to net income as a result of the permitted practices.

Had the Company not been permitted to include the asset and statutory surplus noted above, the resulting RBC of PIA would not have triggered a regulatory event.
Had PIAre | not received a permitted or prescribed practice to include the asset and statutory surplus above noted, the resulting RBC of PlAre | would have triggered a
regulatory event.

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

F/S F/S
SSAP # Page Line # 2023 2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (56,832,954) $ 144,048,809
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
$ - $ -
$ - $ -
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP:
$ - $ -
$ - $ -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (56,832,954) $ 144,048,809
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 860,799,122 $ 749,113,765
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
$ - $ -
$ - $ -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
Admit of PIA Reinsurance Company of Delaware | 97 2 2 $ 121,203,813 $ 130,655,359
$ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 739,595,309 $ 618,458,406

Use of Estimates in the Preparation of the Financial Statements
No significant changes

Accounting Policy

(1) Basis for Short-Term Investments
No significant changes

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

Bonds with an NAIC designation of 1 to 5 are valued at amortized cost. All other bonds are valued at the lower of cost or fair value. Fair value is determined using an
external pricing service or management's pricing models. The Company considers an impairment to be OTTI if: (a) the Company's intent is to sell, (b) the Company will
more likely than not be required to sell, (c) the Company does not have the intent and ability to hold the security for a period of time sufficient to recover the amortized
cost basis, or (d) the Company does not expect to recover the entire amortized cost basis. The Company conducts a periodic management review of all bonds
including those in default, not-in-good standing, or otherwise designated by management. The Company also considers other qualitative and quantitative factors in
determining the existence of OTTI including, but not limited to, unrealized loss trend analysis and significant short-term changes in value, default rates, delinquency
rates, percentage of nonperforming loans, prepayments, and severities. If the impairment is other-than-temporary, the non-interest loss portion of the impairment is
recorded through realized losses, and the interest related portion of the loss is disclosed in the notes to the financial statements.

The non-interest portion is determined based on the Company's "best estimate" of future cash flows discounted to a present value using the appropriate yield. The
difference between the present value of the best estimate of cash flows and the amortized cost is the non-interest loss. The remaining difference between the
amortized cost and the fair value is the interest loss.

(3) Basis for Common Stocks
No significant changes

(4) Basis for Preferred Stocks
No significant changes

(5) Basis for Mortgage Loans
No significant changes

(6) Basis for Loan-Backed Securities and Adjustment Methodology

For fixed income securities that do not have a fixed schedule of payments, including asset-backed and mortgage-backed securities, the effect on amortization or
accretion is revalued periodically based on the current estimated cash flows. Prepayment assumptions are based on borrower constraints and economic incentives
such as original term, age, and coupon of the loan as affected by the interest rate environment. Cash flow assumptions for structured securities are obtained from
broker dealer survey values or internal estimates. These assumptions are consistent with the current interest rate and economic environment.

(7) Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
No significant changes

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
No significant changes

(9) Accounting Policies for Derivatives
No significant changes



STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

NOTES TO FINANCIAL STATEMENTS

(10) Anticipated Investment Income Used in Premium Deficiency Calculation
No significant changes

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
No significant changes

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
No significant changes

(13) Method Used to Estimate Pharmaceutical Rebate Receivables
No significant changes

D. Going Concern
The Company evaluated its ability to continue as a going concern, and no substantial doubts were raised.

NOTE 2 Accounting Changes and Corrections of Errors
No significant changes

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations
No significant changes

NOTE 5 Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No significant changes

B.  Debt Restructuring
No significant changes

C. Reverse Mortgages
No significant changes

D. Loan-Backed Securities
(1) Prepayment assumptions are based on borrower constraints and economic incentives such as original term, age, and coupon of the loan as affected by the
interest rate environment.

1 2 3
Other-than-Temporary Impairment
Recognized in Loss
Amortized Cost
Basis Before
Other-than-
Temporary 2a 2b Fair Value
Impairment Interest Non-interest 1-(2a + 2b)
(2) OTTI recognized 1st Quarter
a. Intent to sell $ - 13 - 13 - 13 -
b. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ -1$ -1$ -1$ -
c. Total 1st Quarter (a+b) $ - 19 - 18 - 18 -
OTTI recognized 2nd Quarter
d. Intent to sell $ - 198 - 198 - 198 -
e. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ -1$ -1$ -1$ -
f. Total 2nd Quarter (d+e) $ - 19 - 18 - 18 -
OTTI recognized 3rd Quarter
g. Intent to sell $ - 19 - 18 - 18 -
h. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ -1$ -1$ -1$ -
i. Total 3rd Quarter (g+h) $ - 19 - 18 -8 -
OTTI recognized 4th Quarter
j. Intent to sell $ - 19 - 18 - 18 -
k. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ -1$ -1$ -1$ -
I. Total 4th Quarter (j+k) $ - 19 - 18 - 18 -
m. Annual Aggregate Total (c+f+i+l) $ - 193 -
3) There were no securities through June 30, 2023 in which the Company recognized the non-interest portion of other than temporary impairments
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 90,705,162
2. 12 Months or Longer $ 760,046,683
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,904,045,922
2. 12 Months or Longer $ 3,832,696,570

71



STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

NOTES TO FINANCIAL STATEMENTS

(5) The Company also considers other qualitative and quantitative factors in determining the existence of other-than-temporary impairments including, but not
limited to, unrealized loss trend analysis and significant short-term changes in value. If the impairment is other-than-temporary, the non-interest loss portion
of the impairment is recorded through realized losses and the interest related portion of the loss would be disclosed in the notes to the financial statements.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1) No significant changes
(2) No significant changes
(3) Collateral Received

a. Aggregate Amount Collateral Received
No significant changes

=

4

=

No significant changes
(5) Collateral Reinvestment

a. Aggregate Amount Collateral Reinvested
b. No significant changes

-

®6

=

No significant changes

7

-

Collateral for securities lending transactions that extend beyond one year from the reporting date.
No significant changes

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not have any repurchase agreements during the statement period.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not have any repurchase agreements during the statement period.

H. Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any repurchase agreements during the statement period.

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any reverse repurchase agreements during the statement period.

J. Real Estate
No significant changes

K. Low Income Housing tax Credits (LIHTC)
No significant changes

L. Restricted Assets

1.  Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/A Supporting | Total Separate
S/A Account (S/A) S/A Assets Total Increase/
Total General Activity Restricted Supporting G/A Total From Prior (Decrease) (5
Restricted Asset Category Account (G/A) (a) Assets Activity (b) (1 plus 3) Year minus 6)
a. Subject to contractual obligation for which liability is
not shown $ -1 -1s -1s -1s -1s -1s -
b. Collateral held under security lending agreements $ - 1% -1$ -1$ - 1% - 1% -1$ -
c. Subject to repurchase agreements $ - 1% - 1% -1$ - 1% - 1% -1$ -
d. Subject to reverse repurchase agreements $ - 1% - 1% - 13 - 13 -1s -1s -
e. Subject to dollar repurchase agreements $ - 1% - 1% - 13 - 13 -1s -1s -
f. Subject to dollar reverse repurchase agreements $ - 1% - 1% - 1% - 1% - 1% -1$ -
g. Placed under option contracts $ - 1% - 1% - 1% - 1% - 1% -1$ -
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock $ -1 -1 -1s -1s -1s -1s -
i. FHLB capital stock $ 1,269,800 | $ -1 -8 -|1$ 1,269,800 |$ 10,103,000 | $ (8,833,200)
j. On deposit with states $ 4455717 | $ -1 -8 -|$ 4455717 |$ 4,448,000 | $ 7,717
k. On deposit with other regulatory bodies $ -1$ - 13 - 1% - 1% - 1% -1 -
|. Pledged collateral to FHLB (including assets backing
funding agreements) $ 468,658,043 | $ -1 -1 - | $ 468,658,043 | $ 502,019,000 | $ (33,360,957)
m. Pledged as collateral not captured in other
categories $ 573,085,364 | $ -8 -8 - | $ 573,085,364 | $ 582,038,000 | $ (8,952,636)
n. Other restricted assets $ - 1% -1 - 1% -1 -1 -8 -
o. Total Restricted Assets (Sum of a
through n) it | § -193 -193 - $ (51.139.076)
(a) Subset of Column 1
(b) Subset of Column 3
Current Year
8 9 Percentage
1
10
Gross (Admitted
& Non-admitted) Admitted
Total Restricted to Restricted
Non- Total Admitted Total to Total
admitted Restricted Assets Admitted Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
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a. Subject to contractual obligation for which liability is

not shown $ - 19 - 0.000% 0.000%
b. Collateral held under security lending agreements $ - 13 - 0.000%) 0.000%)
c. Subject to repurchase agreements $ -1$ - 0.000%) 0.000%
d. Subject to reverse repurchase agreements $ -1$ - 0.000%) 0.000%
e. Subject to dollar repurchase agreements $ -1$ - 0.000%) 0.000%
f. Subject to dollar reverse repurchase agreements $ - 13 - 0.000%) 0.000%)
g. Placed under option contracts $ -1$ - 0.000%) 0.000%
h. Letter stock or securities restricted as to sale -

excluding FHLB capital stock $ - 13 - 0.000% 0.000%
i. FHLB capital stock $ - 1% 1,269,800 0.011% 0.011%
j. On deposit with states $ - |$ 4455717 0.038% 0.038%
k. On deposit with other regulatory bodies $ - 13 - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets backing

funding agreements) $ - | $ 468,658,043 4.006%) 4.014%)
m. Pledged as collateral not captured in other

categories $ - | $ 573,085,364 4.898%) 4.908%)|
n. Other restricted assets $ - 19 - 0.000% 0.000%
o. Total Restricted Assets (Sum of a

through n) $ - |HHHHR R R 8.953%]| 8.971%]|

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

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the
Aggregate)

Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross
G/A Total (Admitted & Admitted
Supporting Separate S/A Assets Non- Restricted to
Total General S/A Account (S/A)| Supporting Increase/ | Total Current| admitted) Total
Account Activity Restricted G/A Activity Total Total From | (Decrease) (5| Year Admitted| Restricted to Admitted
Description of Assets (G/A) (a) Assets (b) (1 plus 3) Prior Year minus 6) Restricted Total Assets Assets
Reinsurance Agreements | $ -1$ -1$ - $(8,952,915) |#HHHHHHHHHHE 4.898%) 4.908%)
Total (c) Fiziziziaiaiaiaiaiaiaid I - 19 - 1% - $(8.952.915) |#HHHHHHHHE 4.898%) 4.908%)

(a) Subset of column 1

(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5L(1)m Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)m Columns 9 through 11
respectively.

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)
Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross
G/IA Total (Admitted & Admitted
Supporting Separate S/A Assets Non- Restricted to
Total General S/IA Account (S/A)] Supporting Increase/ | Total Current| admitted) Total
Account Activity Restricted G/A Activity Total Total From | (Decrease) (5] Year Admitted| Restricted to Admitted
Description of Assets (G/A) (a) Assets (b) (1 plus 3) Prior Year minus 6) Restricted | Total Assets Assets
$ -8 -8 -8 -8 -8 -8 -1 - 0.000% 0.000%
$ - 198 - 198 - 198 - 193 - 198 - 193 -193 - 0.000% 0.000%
Total (c) $ - 198 - 198 -193 -193 -193 -193 -193 - 0.000% 0.000%)
(a) Subset of column 1
(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)n Columns 9 through 11
respectively.
4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements
1 2 3 4
% of BACV to % of BACV to
Book/Adjusted Total Assets Total Admitted
Carrying Value (Admitted and Assets
Collateral Assets (BACV) Fair Value Nonadmitted)* **
General Account:
a. Cash, Cash Equivalents and Short-Term Investments $ -1$ - 0.000%) 0.000%)
b. Schedule D, Part 1 $ -1 - 0.000%) 0.000%)
c. Schedule D, Part 2, Section 1 $ -1$ - 0.000%) 0.000%)
d. Schedule D, Part 2, Section 2 $ -1$ - 0.000%) 0.000%)
e. Schedule B $ -1 - 0.000%) 0.000%)
f. Schedule A $ -1 - 0.000%) 0.000%)
g. Schedule BA, Part 1 $ -1 - 0.000%) 0.000%)
h. Schedule DL, Part 1 $ -1 - 0.000%) 0.000%)
i. Other $ -1 - 0.000%) 0.000%)
j. Total Collateral Assets (a+b+c+d+e+f+g+h+i) $ -19 - 0.000%| 0.000%|
Separate Account:
k. Cash, Cash Equivalents and Short-Term Investments $ -1 - 0.000%| 0.000%|
I. Schedule D, Part 1 $ -8 - 0.000%| 0.000%|
m. Schedule D, Part 2, Section 1 $ -8 - 0.000%| 0.000%|
n. Schedule D, Part 2, Section 2 $ -8 - 0.000%| 0.000%|
0. Schedule B $ -8 - 0.000%| 0.000%|
p. Schedule A $ -1 - 0.000%| 0.000%|
qg. Schedule BA, Part 1 $ -1 - 0.000%| 0.000%|
r. Schedule DL, Part 1 $ -8 - 0.000%| 0.000%|
s. Other $ -8 - 0.000%) 0.000%)|
t. Total Collateral Assets (k+|+m+n+o+p+g+r+s) $ - 193 - 0.000%]| 0.000%]|

* j= Column 1 divided by Asset Page, Line 26 (Column 1
t = Column 1 divided by Asset Page, Line 27 (Column 1
** j= Column 1 divided by Asset Page, Line 26 (Column 3
t = Column 1 divided by Asset Page, Line 27 (Column 3
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1 2
% of Liability to Total

Amount Liabilities *
u. Recognized Obligation to Return Collateral Asset (General Account) $ - 0.000%
v. Recognized Obligation to Return Collateral Asset (Separate Account) $ - 0.000%

*u = Column 1 divided by Liability Page, Line 26 (Column 1)
v = Column 1 divided by Liability Page, Line 27 (Column 1)

M.  Working Capital Finance Investments
The Company did not have any working capital finance investments during the statement period.

N.  Offsetting and Netting of Assets and Liabilities
The Company did not have any assets or liabilities that are offset and reported net in accordance with a valid right to offset during the statement period.

O. 5GlI Securities
Not Applicable

P.  Short Sales
Not applicable

Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account

1. Number of CUSIPs 1 0
2. Aggregate Amount of Investment Income $ 155,056 $ -

R.  Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable

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

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
The Company did not have derivatives under SSAP No. 108 during the statement period.

NOTE 9 Income Taxes
No significant changes

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

NOTE 11 Debt
A.  No significant changes

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the FHLB-PGH, which provides access to collateralized advances, collateralized funding agreements, and other FHLB-PGH
products. Collateralized advances from the FHLB-PGH are classified in “Borrowed money.” Collateralized funding agreements issued to the FHLB-PGH are
classified as liabilities for deposit-type funds and are recorded within Reserves and funds for payment of insurance and annuity benefits. FHLB-PGH is a first-
priority secured creditor.

The Company’s membership in FHLB-PGH requires the ownership of member stock, and borrowings from FHLB-PGH require the purchase of FHLB-PGH
activity based stock in an amount equal to 4% of the outstanding borrowings. All FHLB-PGH stock purchased by the Company is classified as restricted
general account investments within Common stock - unaffiliated. The Company’s borrowing capacity is determined by the lesser of the assets available to be
pledged as collateral to FHLB-PGH or 10% of the Company’s prior period admitted general account assets. The fair value of the qualifying assets pledged
as collateral by the Company must be maintained at certain specified levels of the borrowed amount, which can vary, depending on the nature of the assets
pledged. The Company’s agreement allows for the substitution of assets and the advances are pre-payable. Current borrowings are subject to prepayment
penalties.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,102,900 $ 1,102,900 $ -
(c) Activity Stock $ 5,000,000 $ 5,000,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 6,102,900 $ 6,102,900 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 734,091,065 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,102,900 $ 1,102,900 $ -
(c) Activity Stock $ 9,000,000 $ 9,000,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 10,102,900 $ 10,102,900 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 630,406,000 XXX XXX

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

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

1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 1,102,900 $ - $ - $ - $ - $ 1,102,900
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 468,658,043 $ 418,893,086 $ -
2. Current Year General Account Total Collateral Pledged $ 468,658,043 $ 418,893,086 $ -
3. Current Year Separate Accounts Total Collateral Pledged - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 502,019,000 $ 448,129,000 $ 225,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 468,658,043 $ 418,893,086 $ -
2. Current Year General Account Maximum Collateral Pledged $ 468,658,043 $ 418,893,086 $ -
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 522910563 $ 495858404  $ 325,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 225,000,000 $ 225,000,000 $ - $ 225,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 225,000,000 $ 225,000,000 $ - $ 225,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ - $ - $ -

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

c. FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

Postretirement Benefit Plans

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

No

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

The Company did not have such plans
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NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
The Company had no lease agreement during the statement period

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

No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. No significant changes

B. There have been no transfer or servicing of financial assets during the statement period.

C. Wash Sales
(1) There were no NAIC designation 3 or below, or unrated securities sold during the period ended June 30, 2023 and reacquired within 30 days of the sale date.

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current quarter and reacquired within 30 days of the sale date are:
Not Applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not Applicable

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
The Company does not have managing general agents or third party administrators who write premium.

NOTE 20 Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash, STerm Inv, & Cash Equivalents $ 117,904,076 | $ - 19 - 19 -1$ 117,904,076
Common Stock - Unaffiliated $ 25,685,774 | $ - $ 1,269,800
Commericial MBS $ - 13 467,157 $ 467,157
SVO Identified Funds $ 381,943 | $ - $ 381,943
Preferred Stock $ 26,842,993 | $ 3,267,763 $ 30,110,751
Derivatives $ - 19 1,048,324,571 | $ 1,048,324,571 | $ - 19 2,096,649,142
Separate Accounts Assets $ 103,890,416 | $ - 19 - 19 -1$ 103,890,416
Total assets at fair value/NAV $ 274705202 | $ 1,052,059,491 | $ 1,080,554,222 | $ - 19 2,407,318,915
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives $ - 13 911,912,638 | $ - 19 - 19 911,912,638
$ - |s - |s - |s - |s -
Total liabilities at fair value $ - 19 911,912,638 | $ - 19 -1 911,912,638

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

When a determination is made to classify a financial instrument within level 3, the determination is based upon the significance of the unobservable
parameters to the overall fair value measurement. However, level 3 financial instruments typically include, in addition to the unobservable or level 3
components, observable components (that is, components that are actively quoted and can be validated to external sources); accordingly, the gains and
losses in the table below include changes in fair value due in part to observable factors that are part of the valuation methodology.

The Company recognizes transfers into Level 3 as of the end of the period in which the circumstances leading to the transfer occurred. The Company
recognizes transfers out of Level 3 at the beginning of a period in which the circumstances leading to the transfer occurred.

There were no assets transferred into Level 3 and there were no assets transferred out of Level 3 for the period ended June 30, 2023. There were no assets
transferred into Level 3 and 2 assets transferred out of Level 3 due to increase in fair value for the year ended December 31, 2022.

The tables below include a rollforward of the Statements of Admitted Assets, Liabilities and Surplus amounts for the period ended June 30, 2023 (including
the change in fair value), for financial instruments classified by the Company within Level 3 of the valuation hierarchy.

Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock $ 6,102,900 | $ -1s -1 -1 -1 -1 - |s 833100)] $ - 1% 1,269,800
$ - 19 - 198 - 19 - 19 - 19 - 19 -1 =193 - 19 -
Total Assets $ 6.102.900 | $ - 1% - 13 - 13 - 1% - 198 - 18 (483310001 $ - 19 1.269.800
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities
$ -1s -1s -1s -1s -1s -1s -1s -1s -1s .
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| |s
|Total Liabilities |'s

(3) When a determination is made to classify a financial instrument within level 3, the determination is based upon the significance of the unobservable
parameters to the overall fair value measurement. However, level 3 financial instruments typically include, in addition to the unobservable or level 3
components, observable components (that is, components that are actively quoted and can be validated to external sources); accordingly, the gains and
losses in the table below include changes in fair value due in part to observable factors that are part of the valuation methodology.

4

=

The fair values of the Company’s debt securities are generally based on quoted market prices or prices obtained from independent pricing services. In order
to validate reasonability, prices are reviewed by investment professionals through comparison with directly observed recent market trades or color or by
comparison of significant inputs used by the pricing service to the Company’s observations of those inputs in the market. Consistent with the fair value
hierarchy described above, securities with quoted market prices or corroborated valuations from pricing services are generally reflected within Level 2. Inputs
considered to be standard for valuations by the independent pricing service include: benchmark yields, reported trades, broker/dealer quotes, issuer spreads,
two-sided markets, benchmark securities, bids, offers, reference data and industry and economic events. In circumstances where prices from pricing services
are reviewed for reasonability but cannot be corroborated to observable market data as noted above, these security values are recorded in Level 3 in the
Company'’s fair value hierarchy. Under certain conditions, the Company may conclude pricing information received from third party pricing services is not
reflective of market activity and may over-ride that information with a valuation that utilizes market information and activity. In circumstances where market
data such as quoted market prices or vendor pricing is not available, internal estimates based on significant observable inputs are used to determine fair
value. This category also includes fixed income securities priced internally. Inputs considered include: public debt, industrial comparables, underlying assets,
credit ratings, yield curves, type of deal structure, collateral performance, loan characteristics and various indices, as applicable. Also included in Level 2 are
private placement securities. Inputs considered are: public corporate bond spreads, industry sectors, average life, internal ratings, security structure, liquidity
spreads, credit spreads and yield curves, as applicable. If the discounted cash flow model incorporates significant unobservable inputs, these securities
would be reflected within Level 3 in the Company’s fair value hierarchy. In circumstances where significant observable inputs are not available, estimated fair
value is calculated internally by using unobservable inputs. These inputs reflect the Company’s assumptions about the inputs market participants would use
in pricing the asset, and are therefore included in Level 3 in the Company’s fair value hierarchy. Circumstances where observable market data is not
available may include events such as market illiquidity and credit events related to the security. Equity securities consist principally of investments in common
and preferred stock of publicly traded companies. The fair values of most publicly traded equity securities are based on quoted market prices in active
markets for identical assets and are classified within Level 1 in the Company’s fair value hierarchy.

(1)Fair Value approximates carrying value. The par value of the FHLB capital stock is $100 and set by the FHLB. The capital stock is issued,
repurchased at par.

redeemed and

(5) Not applicable

B.  Not applicable

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

The following table summarizes the aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value
measurements in their entirety fall, for which it is practicable to estimate fair value, at June 30, 2023:

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Financial Assets: $ -1s -1s -1 -1 - 198 - 198 -
Bonds $6,621,580,612 | $7,404,595,741 | $ 8,651,223 | $6,388,332,627 | $ 224,596,962 | $ -1$ -
Redeemable preferred
stock $ 53,709,104 | $ 55278617 | $ 45627,193 | $ 8,081,910 | $ -1$ -1$ -
Common Stock -
Unaffiliated $ 26955574 | $ 26955574 | $ 25685774 | $ -19 1,269,800 | $ -1$ -
Cash, cash equivalents
& short term
investments $ 117,904,076 | $ 117,904,076 | $ 117,904,076 | $ -1$ -1$ - 19 -
Derivatives $1,316,227,281 | $1,313,747,750 | $ - 1$1,316,227,281 | $ -1$ - 19 -
Separate Account
assets $ 103,890,416 | $ 103,890,416 | $ 103,890,416 | $ -19 -1$ -8 -
Financial Liabilities $ -19 - 193 - 193 -19 -19 -1$ -
Individual Annuities $ 266,049,036 | $ 266,407,370 | $ -19 -1$ -1$ -8 -
Derivatives $1,065,522,042 | $1,063,042,492 | $ - | $1,065,522,042 | $ -19 -1$ -
Separate Account
liabilities $ 103,890416 [$ 103,890,416 |$ 103,890,416 |$ - 19 - 19 - 19 -

D. Not Practicable to Estimate Fair Value
None
E.  Not applicable

NOTE 21 Other Items

A.  Unusual or Infrequent Items

There have been no extraordinary events or transactions, which have a material effect on the financial condition of the Company.
B.  Troubled Debt Restructuring: Debtors

There were no securities restructured during the statement period.
C.  Other Disclosures

The amounts in this statement pertain to the entire Company's business, including, as appropriate, its Separate Account business.
D. Business Interruption Insurance Recoveries

Not Applicable
E. State Transferable and Non-transferable Tax Credits

Not Applicable
F.  Subprime Mortgage Related Risk Exposure

(1) The Company's exposure to subprime mortgage related risk is defined as loans (non-government agency) with a weighted average FICO score below
approximately 660. The unrealized losses on our subprime portfolio are due to changes in asset values. The Company did not recognize any impairments
during the reporting period. The Company does not invest heavily in subprime loans (less than 1% of bond portfolio) and all of those loans are rated NAIC 1.

(2) Direct exposure through investments in subprime mortgage loans.

Not Applicable
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(3) Direct exposure through other investments.
Not Applicable

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.
Not Applicable

G. Retained Assets
No significant changes

H. Insurance-Linked Securities (ILS) Contracts
No significant changes

l. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

No significant changes

NOTE 22 Events Subsequent

The Company has evaluated events subsequent to this reporting period, and has determined that there were no significant events requiring recognition in the financial
statements.

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
The Company does not have any retrospectively rated contracts or contracts subject to redetermination.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
Not applicable

NOTE 26 Intercompany Pooling Arrangements
The Company is not part of a group or affiliated insurers that utilizes a pooling arrangement.

NOTE 27 Structured Settlements
Not applicable

NOTE 28 Health Care Receivables
Not applicable

NOTE 29 Participating Policies
All policies and contracts issued by the Company are non-participating.

NOTE 30 Premium Deficiency Reserves
The Company does not have accident and health or property and casualty contracts.

NOTE 31 Reserves for Life Contracts and Annuity Contracts
No significant changes

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

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

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
The Company had no deferred and uncollected life insurance premiums and annuity considerations as of June 30, 2023.

NOTE 35 Separate Accounts
No significant changes

NOTE 36 Loss/Claim Adjustment Expenses
Not applicable
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] 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
[ e I 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? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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
Name of Entity

2

NAIC Company Code

3

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. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
61 SO S S TSRS PPN

By what department or departments?
Delaware Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

05/26/2022

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

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

If yes, give full information:

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

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

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

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

I No[ 1 NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Hornor, Townsend & Kent, LLC Horsham, PA ..o e, WNO..... WNO.....|... YES....
Janney Montgomery Scott, LLC Philadelphia, PA .NO.....|.... NO..... .NO.....|... YES....
Penn Mutual Asset Management, LLC Horsham, PA NO....).. NO..... WNO.....J... YES....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.
13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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? .............ccccooiiiiiiiiiie,

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

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

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

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

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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? ..........ooiiiiiii 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? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie 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 agre€mMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeene

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[ X]
Yes [ X] No[ ]
..................... 25,051,230
Yes[ ] No[X]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other 105,554 3. 105,471
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 130,760,913 $. ....121,309,284
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeeee et S e 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccciiiiiiiiiiiiiiiicccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccoooeiiiiicicicns Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BNY METTON et 101 Barclay Street, New York, NY 10286 .........cccoooviverererciieieieeceei

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

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

If yes, give full information relating thereto:

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Penn Mutual Asset Management, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........coviriirrieeeiin e Yes[ 1 No[X]

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

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

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

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

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

Has the reporting entity self-designated 5GI securities? ........ Yes[ 1 No[X]

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

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

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

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

8.2



STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvveeieeieeieeeeceeeee ettt s s s s s s s s e s et e s e s e s s e s s s s et e s e s e s s ae s s s st es et e s e s e s s s s st es et eseseasssas s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiiietetet ettt ettt e ettt et et aese s et st et et e b et e s e se et s es et e s et esesessas s ssesesesebesesnss s ssasasesesesesnsnanas B 0

B BN 0Ty T o T=T (ot o 1Y o Ty (o F= o [T OSSPSR B 0

1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieiee ettt et e et e e b e e e e eaeeeseeeseeeaeeese e st esseesseenseeneeeneeeneeaneenneenen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) ....coiiiiiiiiiiiiiiiie e $ 0
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeeeeiettcteeiee ettt et eee e es et et et et et ese e s ee e s et et e s et esesessesss e s et et e s esessss s s st ese s et esessee s eses et et et esessas s es et ese s et et esess s et esesebesesens SAeAeaeatt et et eeesenene ettt eneneaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et esesee et st et etesesesesess et st et esesesesesess s es et es et eseseseas s e s es et esesesessas s es s et et et et essas s ssas e s e et e e s eseseeesenene e e e et eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........c.euiiiiiiiiuetetitieieee et te et teseseees et et e tesetesssss et st et esesesesesess s et asesesesesens 25eseaesaseseseseseneneaeaeaeeseseeeaenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceueuiieieeceeeeieeeeeeecae e et e eeeeaete et eeesseaeaetesesenssaesesesesensssesesasesensssesesesssensransana Yes[ ] No[X]

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

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

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiieiei e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccceeeeune.n. Yes [ X] No[ ]

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvcviieiecieteiicceetcte ettt ettt et s et s s s s s s et e s st s et eses s e st es s sanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 JUNE 30, 2023 OF THE Penn Insurance and Annuity Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity
Considerations

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership
and Other Fees

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama ..o AL 335,489 ..o O o 0 e 1,270,123
2. Alaska ......cccooiiiii AK s s
3. Arizona ..... . AZ ... 11,576,603 |. 0. .11,697,286 |..
4. Arkansas .. .. AR .... 1,098,816 |. 0. .. 1,098,816 |..
5. California .. CA . 0. .34,701,193 |..
6. Colorado ...... .. CO 6,108,741 |. 0. ..6,108,741 |..
7. Connecticut .. . CT 7,675,712 |. 0. ..8,750,658 |..
8. Delaware ............. .. DE 3,973,445 |. 0.
9. District of Columbia . . DC ....208,232 |. 0. , ..
10. Florida .. .. FL ...29,299,123 |. 0. .36,276,225 |..
11. Georgia .. GA 8,927,735 |. 0. .. 9,362,857 |..
12.  Hawaii .. .. HI 0. ...1,190,919 |..
13. Idaho .... . ID 0. .. 4,675,415 |..
14. lllinois ... L IL 0. .19,673,753 |..
15. Indiana . . IN 0.
16. lowa ..... LA 0.
17. Kansas . .. KS 0.
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23, MIChigan ..o M 19, 707 003
24.  Minnesota . .. MN 8,923,436 |. .14,030,523 |..
25.  Mississippi .. MS .2,930,001 |.
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e ,908,
27. MONtANA ...oveeveneeeenieieieieeeeeeeesieesieeneeeene. MT e Lo fo 1,130,955
28. Nebraska .. 1,431,586 |.
29. Nevada........ . 2,945,664 |.
30. New Hampshire ... NH
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ 22, 204 911
32.  New Mexico . NM ....231,155 |. 0. , ..
33. New York ..... ... 14,009,106 |. 0. .14,230,672 |..
34. North Carolina .. 7,256,537 |. 0. ...9,369,049 |..
35.  North Dakota 11,219,982 |. 0. ...1,219,982 |..
36.  OhiO ............. ...17,167,804 |. 0. .18,383,263 |..
37. Oklahoma . 1,525,348 |. 0. .. 1,525,348 |..
38. Oregon......... 0. ...3,903,615 |..
39. Pennsylvania ... 0. .24,923,762 |..
40. Rhode Island .... 0. .. 1,367,893 |..
41.  South Carolina . 0. .. 6,489,805 |..
42.  South Dakota ... 0. .. 1,298,687 |..
43. Tennessee ... 0. ..9,780,048 |..
44, Texas ....... ...38,390, . 0. .40,247,832 |..
45. Utah ..... ...10,373,137 |. 0. .10,373,137 |..
46. Vermont ....250,534 |. 0.
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. oo XXX oo (U TN [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX oo (U TN [0 (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX [ (U TN [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 292,616 |. 0. ..292,616 .0
94.  Aggregate or other amounts not allocable by State..|. ....161,680 |. 0 e 761,680 |.. .0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .377,962,243 |. .0 ... 412,604,670 |.. .0
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...12,857,459 |. .0 f.........72,857,459 |.. .0
97  Totals (All Business).... .450,819,702 |. .0 [....... 485,462,129 |.. .0
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 38,750,769 [V 38,750,769 0
99. Totals (All Business) less Reinsurance Ceded XXX 412,068,933 34,642,427 0 0 446,711,360 0
DETAILS OF WRITE-INS
58001. Military APO/FPO ....ccocooiiiiiiiiiiiceeeeeccce e XXX 5,312 | 0 0 0 5,312 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 5,312 0 0 0 5,312 0
9401. Internal Replacement .........ccccovivievieviiiiciicien
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 761,680 0 0 0 761,680 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

11
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1- ORGANIZATIONAL CHART

The Penn Mutual Life
Insurance Company
(NAIC Code 67644-PA)

23-0952300
|
I | | | | | |
The Penn Insurance and Vantis Life Insurance The Penn Insurance and Penn Mutual Asset Hornor Townsend & Kent, 1847 Insurance Captive, Penn Series Funds, Inc.
Annuity Company Company Annuity Company of New Management, LLC Janney Montgomery Scott, LLC LLC. LLC 23-2209178
(NAIC Code 93262-DE) (NAIC Code 68632-CT) York 23-2566941 23-1706189 36-5066491

23-2142731 06-0523876 (NAIC Code 13588-NY) 23-0731260 | Penn Mutual Payroll
13-4337991 HTK Insurance Agency, Administration, LLC

| | Inc. 27-5126301

PIA Reinsurance Company Penn Mutual AM 1847 HLS I, LLC 23-2667559
of Delaware | The Savings Bank Life Income Fund ILS Holdings, LLC
(NAIC Code 15370-DE) Insurance Company 85-1310973 87-2907579 45-4797815
46-4355668 Agency, LLC
No FEIN myWorth, LLC
Dresher Run |, LLC | | | 82-5050907
] 47-5413232 Janney Trust Company, Janney Capital JMS Resources, Inc.
Inc. Management, LLC 23-3028607 Independence Square
84-3140820 45-5066619 | Properties, LLC
Janney Private Equity 23-1918844
Company, Inc.

23-3028607 Penn Mutual Asset

Management Multi-Series
Fund (Master), LLC
Series B
821995175

Penn Mutual Asset
Management Multi-Series
Fund, LLC
(Onshore Series B)
82-1533643

Penn Mutual AM Strategic
Income Fund

82-4914289




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE Y

PART 1A - DETAIL 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 tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company
20850 [ e [ e 67644 ....[23-0952300 .. | .ceeercirens | ereeeeeeniee [ e The Penn Mutual Life Insurance Company ....... LPAL] UDP.iiie | eeeeeeeiree e et e e e e e e sneeennne | eernr e e e et 000000 Liii | e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e e 93262 ....|23-2142731 .| .ioiiiiiiiiii | e | e The Penn Insurance and Annuity Company ....... LDE] s RE........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e G YES ]
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 15370 ... [46-4355668 .. | ...ooeveririen | erreiniiiiiiiiin | e PIA Reinsurance Company of Delaware | ........ LDE] s DS........ The Penn Insurance and Annuity Company .... |OWNership..........ccuueeummeeenennnnnnnnns 21001000 ... | eeee e G YES ]
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 231706189 .. | .eeeviieeiiine | eeeeeeininnninnn | e Hornor Townsend & Kent, LLC ........cceeveereenens LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2667559 .. | eeeiiirriiinn | eeeeeeeeeeininen | e HTK Insurance Agency, Inc. ........cccccceeunnee LDE] s IA........ Hornor Townsend & Kent, LLC ................... OWNErship..ccoeeeeeeeeeeeeeeee e 21001000 ... | eeee e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-1918844 .. | .ooiiiiiiiiiin | eeeeeeiiieieieen | e Independence Square Properties, LLC ........... LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 23-2566941 .. | eeiiiiiiiiiin | eeeeeeiiiiiiieen | e Penn Mutual Asset Management, LLC .............. LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
B ) U N 85-1310973 .| oveeeeeeei | e | e Penn Mutual AM 1847 Income Fund ................ LPALLL 0TH....... Penn Mutual Asset Management, LLC ........... INfIUBNCE...eeeeeeeeeeeeeeee e B0 0 ...NO...... [T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 [ e [ e e 87-2907579 .. | evereveeeie | e | e HLS 1, LLC e LPAL] NIA....... Penn Mutual Asset Management, LLC ........... OWNEISNIP..eeeeeeerree e 100,000 .| e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 232209178 .. | eeveiiiiiiiinn | eeeeeeeeieeeieee | e Penn Series Fund, Inc. .......coeeeiiiiiiiiiiis LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 27-5126301 .. | ceveiiiieiiinn | eeeeeeinnninieen | e Penn Mutual Payroll Administration, LLC ..... LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 454797815 .| ceeiiiiiiiiii | eeeeeeeeeeieieee | e ILS Holdings, LLC .eoeeeeeeieeiieiiiieiiiieees LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 82-5050907 .. | eeeeeerrrrinn | eeeeeeeneennieen | e myWorth, LLC ...eeeeeeiiiiiiieieieeeee LPALL NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 230731260 .. | ceveeeeeeinene | eeeeeeeeeennieen | e Janney Montgomery Scott, LLC .......cevvvvveeenees LDE] s NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccccuueeemmmeuevennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 45-5066619 .. | .eeevrieriiinn | eeeeneieiiiiinen | e Janney Capital Management, LLC .............c.... LDE] s NIA....... Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-2159959 .. | iiiiiiiiiiinn | eeeeeeeeeeinieee | e JMS Resources, INC. ooeeeveeeieiiiiieiiieeeeeeees LPALL NIA....... Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 84-3140820 .. | .eeeerierriinn | errerennnenninnn | e Janney Trust Company, Inc. ......cccevvveeiinns LN NIA....... Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-3028607 .. | .eeeeeerrrrenn | eeveeemnneneennn | e Janney Private Equity Company, Inc. ........... LDE] s NIA....... JMS Resources, INC. .....cccuuenennniiiiiininnes OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e A7-5413232 .| e | e | s Dresher Run I, LLC oooeeeeeeieeeeeeeeeeeeeeeeeees LDE] s DS........ The Penn Insurance and Annuity Company .... |OWNership..........ccuueeeemeeeeennnnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
B U N 82-1995175 .| eveeeeeiieees | e | e Fund (Master), LLC - Series B .......ceevvunnenn LPALLL 0TH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiiiiiiiis JR 0 0 ...NO...... [T
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
20850 [ e [ e e 82-1533643 .. [ .eeereieeree [ eeeerieei | e Fund, LLC (0NShOre) ...eeecvvernueeeririeriieenins LPAL] OTH....... Fund (Master), LLC - Series B ......c........ INFIUBNCE. oot 000000 Lei | et e N0 TV R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 ] e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-4914289 .. | .iiiiiiiiiiii | i | s Penn Mutual AM Strategic Income Fund .......... LPALL OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccoeiiiiiiiis 0000000 Leis | e .. NO...... JUUUI R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e e 68632 ....|06-0523876 .. | ..ceeevevriins | eerririiiiiiiien | e Vantis Life Insurance Company ...........ccc.... O] e IA........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemeemueeennnnnnnns 21001000 ... ] e G YES ]
The Penn Mutual Life Insurance Company The Penn Insurance and Annuity Company of New The Penn Mutual Life Insurance Company
L0850 L] e | e 13588 ... [ 134337991 .. | .o | e | e YOTK ettt LN, IA........ The Penn Mutual Life Insurance Company .... |OWNership.........ccccuueeemmeeuueennnnnnnns 21001000 ... ] e YES ]
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] iiiiiiiiiiiiieiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee ] e | i | i | Agency, LLC .ooiiiiiiiiiiiiiiie L OTe] e NIA....... Vantis Life Insurance Company ................ OWNership..cooeeeeeeeieiiieeeieeeeeeeee | 2100.000 ... ] N0
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-5066491 .. | .eeeviiiiiiinn | ereeeeiiieiiinee | e 1847 Insurance Captive, LLC ................ LPAL] IA........ The Penn Mutual Life Insurance Company .... |OWNership.........coccecuveveeenennnnes 21001000 ... | eeee e N0 e
Asterisk Explanation
T, Entity over which The Penn Mutual Life Insurance Company has SignifiCant INTIUENCE, DU N0 OMNEESNID. .ueiiiiiiiiiiiiiiie ittt ettt ettt e ettt e ettt e sttt e astee e st e e aateeeestee e st e e aa bt e e s st a2 se e e e ate e e s b e e 4o se e e eat e e e et e e 4o ss e e ea s e e e ene e e 2o Re e e 4ok e e e st e e 4o se e e eat e e e st e e 4a s s e e eat e e e s s e a4 a ket e 4ot e e e e b e e 4o Ee e e eat e a4 s b e e oo be e e aabe e e ss e e e st e e embeeaanbeeanseeesnneeens




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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? ..............ccccccveveenn 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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas 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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen 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? ............ccccouiieueieieiiieieieieieeee e YES
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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

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

Explanation:

Bar Code:

9 3 2 6 2 2 0 2 3 4 9§ 0 0
9 3 2 6 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 3 2 6 2 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
9 3 2 6 2 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 3 2 6 2 2 0 2 3 4 4 1 0 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 3 2 6 2 2 0 2 3 4 4 9 0 0 0 0 2
g 3 2 6 2 2 0 2 38 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2

14



STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

2505.  Other Assets
2597. Summary of remaining write-ins for Line 25 from overflow page

1,194,986

1,194,986

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  SUSPENSE ACCOUNTS ....ovviicicicececcce ettt |oreieieieseennas 1,165,149 |, [V 1,165,149 | 512,379

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, OTher LTaDilTTIES w.iuiieuiuiiriceiieteisri ettt e bbb bbb bttt bbb et eenben foetenenataeaeaenennan 536,090 |-..coovivrieirinne 625,155
2597.  Summary of remaining write-ins for Line 25 from overflow page 536,090 625,155

15




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .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 YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii 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)
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 ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 486,058,977 499,343,245
2. Cost of acquired:
2.1 Actual cost at time of acquisition 6,000,219 ....20,081,241
2.2 Additional investment made after acquisition ... 14,880,295 .... 31,663,370
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12) 479,921,849 485,953,423
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 ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 7,233,980,574 |........... 6,404,530,743
2. Cost of bonds and stocks acquired 650,135,324 |............ 1,606,894,259
3. Accrual of discount 13,091,362 |....cooevneee 14,864,285
4. Unrealized valuation increase (decrease) (4,570,790) (25,383,921)
5. Total gain (loss) on disposals ... (2,416,598)]... ...(37,614,900)
6. Deduct consideration for bonds and stocks disposed of 234,585,433 643,179,378
7. Deduct amortization of premium 44,212,205 ....84,754 801
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 ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 7,608,033,745 7,233,980 ,574

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted

Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value

Beginning During During During End of End of End of December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 4,679,537,108 |......ceenvee 346,164,404 |................. 95,338,601 |...cocvennee 15,111,055 |.......... 4,679,537,108 |............ 4,945 473,966 |.....coovevrrrnneeeeeen 0 [ 4,584,442 881
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 2,285,828,384 |........co.cc.. 67,241,454 |................. 44,528,316 |................ (18,943,500)|............ 2,285,828,384 |............ 2,289,598,022 |.....cocovvvrerrieniennn 0 s 2,235,203,287
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 157,516,529 |.....coocueeeee 4,680,886 |.....cennve. 12,424,889 |................ (12,591,222) ... 157,516,529 |................ 137,181,304 [0 e 171,852,886
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 29,664,859 |......ccovvnnne. 6,344,756 |......ooeverirnn 4,311 | (935,272) ..o 29,664,859 |.....ccovnvne. 35,070,032 | O [ 33,663,690
5. NAIC B () it b et b et n b [rr s 4,210,344 | [0 (1 R [V 4,210,344 | 4,210,344 | 0 [ 341,187
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0
7. Total Bonds 7,156,757,224 424,431,500 152,296,117 (17,358,939) 7,156,757,224 7,411,533,668 7,025,503,931
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 9,248,008 |......cooveeeieiieirieiae [0 [V O 161,525 | 9,248,098 |....ccevvienne 9,409,623 | 0 9,119,095
B 7 [OOSRV PTRRRY NERTRRO 34,634,512 | (L RSN [V 1,951,502 .o 34,634,512 |..ccviinne 36,586,014 |......covevcvnrccerenn 0 o 34,208,382
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 9,698,000 |......ovrerieeiriiririieieens [0 [V (2,456,400)|...ccvcvreennee 9,698,000 |..cocveriennee 7,241,600 | 0 8,997,600
T1. NAIC 4 ettt bt h bttt e bt h bt h et bt b et bbbt ettt ettt eneteeneaes [reenere e 2,060,520 |..coovieiiecieinccine (L RSN [V (19,140) [ 2,060,520 |..ccvrririnnee 2,041,380 [...oceeerrrncccennn 0 o 2,014,980
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, Total Preferred StOCK ..o 55,641,130 0 0 (362,513) 55,641,130 55,278,617 54,340,057
15. Total Bonds and Preferred Stock 7,212,398,354 424,431,500 152,296, 117 (17,721,452) 7,212,398,354 7,466,812,285 7,079,843,988
(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 6,937,924 : NAIC2 $ ooooerereeeeeeee 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 6,937,924 XXX 6,840,685 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 9,985,368 ..o 0
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieeeececececcie ettt s et seseasas s s st esesesesssssssansesesesnas [eoeneeneanasennens 6,840,685 |.....cceuenee 14,972,471
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 107,652 oo 27,741
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuiiieieteteeeeceeeeeietet et eteae sttt et eseae e s st s esesesesss s s s st et et esessssasssesesesesesssnssssssesesans [oenesensneesesesnaenens (27, 217) |- (1,978)
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 9,968,555 |...ocoiurienne 5,011,328
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [V 1,538
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 6,937,933 [ 9,985,368
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,937,933 9,985,368
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuerereiriesiaetesessessesesesssssessesesesassssssssesessssssssesesesassssssssesasassssns sesesesessssses 102,269,368
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.cveiiiueieieieiieeeteseteieesetetess st ses et s st s s st s sses et s s s s sesesesssssssesesesssssssesesesssssssesesesenes thebesisssssees 117,103,974
Unrealized Valuation INCrEASE/(ABCTEASE) ...............c.evruevereeeereesereeseeesseesesse s ssessae s sae s s s et sae s s as s s s s s s s e s s et se s s et et s et s e s s e s s et s s s s et san s ssssasansans febessesesscsisas 14,521,699

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c.vivvieeiieeiieeieeeeteeaeteeaetess et es st sae s st es s s a2 ess et ee st ee st en st s s s e st en st en s et e s et ens e s ens et ens et ensesensesensesenseses | ebessesasscsces (66,998,675)
Considerations received/(Paid) ON tEIMINALIONS .............cceeiiieieieieiieeeie ettt ettt et et s s seses e s s s s s ssesese s sssssseses et ssssnses et e s s ssnsssesesssssansnsesesens | fatstsesesssnenes 30,484,431
AAMIOTEIZAION ..ottt s e e e e E s £ s e o s heE s EeE s E e R E e e E e R h e h e h R h e h R h e R R h R Rttt s Seebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvueuiueiiiiecieieiieeeeieseisiesse et ssssanses ststsesesssnenes 136,411,935
Deduct NONAAMIIEA @SSELS ..........iiiiii bbb b E e b b e E e s h e s b e e b e e b e e E e e E e e h e e R e e b e S E e e R e R e e h e R R R e R e b e ae s AReeEeereeeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.iiuiuiuiiiiiiiieteteiie ettt ettt ettt b s s sas bbb s sssnsesebesasenns ebebeseeneasees 136,411,935

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.ui ittt ettt e et e e e e e sseese e e st e e seeeseeeseeseenseenneans Saeesseeissesaeeaaesaesaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........ccocuiiiiiiiiieiieeeee s s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ..........ccceiiiiiiiiiiis e 0

3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieeeeeieeteteseeeeeeeeteee et seseasenes eeeeresesssseseseseneeaesesees [0 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MINUS ..........cccceeiiiiiiiiiis v 0

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccevciiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeieeeeieteteteeeeeeeeteseieseseseasenes eseseessesssseseseseseeaeaesenes 0 e 0

Change in amount recognized

3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, Prior YEAr PIUS ........c.cceeiiiiieriieiieie s nies errie e 0

3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiieieieteteeceee ettt tesese s esens eeeseeesessssesesesesee e sesees 0 e 0 e 0

T8 o) o) =TI (g Lo o g UL IR L= 0 PSP 0
Cumulative variation margin on terminated contracts during the year ............c.cccociiiiiiiiiiiiie s 0

Less:

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

4.22 AMOUNE FECOGNIZEA ...ttt se s st et e e s esessasans sesetesesesasaesssseseseneneeas 0

4.23 SSAP NO. 108 AQJUSIMENLS ......c.ceivvevcectieieieeeietetetetetceee s tesses seeeteseseseaesesseseseseseneneas 0 0

10y o) =TI (I Lo o o g UL IR = 0 PO 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........citiiiiiii ittt ettt ettt ae e bt e bt e s bt e bt e bt ea et eae e eaeesae e eheeeb e e bt e b e em bt embeembeeaeeaheeas Sesseeaeeaseessseeneesaeeaananes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oo.iiiiiiiiee ettt ettt b e b e e b e eas Sesaeeaeesseesaaesaeesaeesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et et s et e et e b e e b e enbeans Saeesseeeasesaeeaaeeaesae e 0
Deduct total NONAAMIEA @MOUNLS ..ot h e e oo h e e R e E e e e oo et e e e e R e e R e e R e £ e e SR e e R e £ R e e R e e e e s R e s e e e e e e ee e e e e e e saeeeeseeebesee s maeeseenseeeeeeeeeeeneenaens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....couiiiiiiiiiiiie ettt h e b e bttt e s et e et e she e sh e e ehe e sb e e bt e bt em bt embeembesaeesheeas Seseeeaaeeseesssesanesanesanenes 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 ......iuiiiiieiieieeie ettt ettt sttt e e e s e s e et e s e et bbb et bbb ne s etesnns orebesniesnias 250,705,228
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s st esesessss s s sesesesesesensnsnsnsnesesnninenenee s 250,705,228
Part D, SECHON 1, COIUMN B ..ottt ittt ettt ettt s s e s e s s n s s s st n s e s e s e s s s s s s et ensesensnns oebseesces 1,313,747,750
Part D, SECHON 1, COIUMN 7 ...ttt s s e s s s s s s s s s s s s s esensesensenenae sseesees (1,063,042,511)
Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......cvoviuiuieiieiiiieieteteteeeeee ettt ettt es s sessan s s ssssssesessssnsnsnsnaeiere e (11)

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

TOtal (LINE 7 PIUS LINE B) ...ttt ettt ettt et e ae e e s e e e e e ea e e es e e s e e ae e ea s e e aeeea e e es e e eae e st e s e enseenseanseenteeneennnenneannen

Part D, SECHON 1, COIUMN O ...ttt s s s st s e s et s e s s ns s s s et ensesensens oebseesces 1,316,227,281

Part D, SECHON 1, COIUMN 10 ..ottt e st s s e e s et s st ssee s s s s s s ensesensesenas bseesces (1,065,522,042)

Total (Line 9 Minus LiNg 10 MINUS LINE T1) ...cvcuiuiuiiieiiieecietetceceeeee ettt s s tes s sn s ssesesessnsnsnanaeiere e (11)
Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...uuiuitiuiiieeireieeiseieteee sttt et st ss et st s 88282828 s bbb b st st nies esiensensetsinai 79,988,540

Part B, SECHON 1, COIUMN 20 .......c.iuiuitiieieieetetieni ettt s see s b te et s e ts bbbt ee e a8 b e £ e eh e b b e e e et b b b e st ee b e b bt nteeebebes febebisisnsneesesasinneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt sns eeiessessetsenai 79,988,539

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiieeee et eenennennenens i 1
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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.cucueueuiieeeieteeeeeeeeee ettt eaeass s s s sesesessnnnas [ereseneenennnens 105,913,120 |...covvnveee 162,359,031
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 754,430,870 |............ 1,712,369,643
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ............c.c.cviviveriueriiiieeeeeieietetetesee et et et et eteseses st et esesesesessssssesssesesesesesessssasasssasaseses [oeseseessssnnnas 755,447,486 |............ 1,768,815,554
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceemruirieieeerereieeeeeeeeeieeseesesnas [ereeeeeneeeeeas 104,896,504 |............... 105,913,120
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 104,896,504 105,913,120
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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
CusIpP 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 ......... Penn Mutual AM Strategic Income Fund ..........ccccooeeiiiiiinnnnennnnee 08KS .. | PA.......... The Advisors' Inner Circle Fund I ..ooooiiiieenneiiiiiiinns ooiieeee s eeeeeein e .07/02/2018 ... 688,256 |.......cceeeeeiiiiiiiiinn 0 foeeieiiiiiiiieiiiie [ R 0.000
1099999. Non-Registered Private Funds - Bonds - NAIC DeS|gnat|on Not Assigned by the SVO - Affiliated 688,256 0 0 XXX
000000-00-0 Atlas Venture Fund XI1, L.P. . | Cambr i dge .[Atlas Venture .... ....06/30/2020 ... ....180,001 .0 . ...435,000 |... 0.008
000000-00-0 . ..|Atlas Venture Fund X111, L.P Carbr i dge Atlas Venture . ..03/31/2022 . .226,666 |.. 0 2,845,000 0.007
000000-00-0 Battery Ventures XIV, L.P. ..... Wal tham ..|Battery Ventures o |--..03/31/2022 ... ... 168,000 .0 . 2,565,000 |... ...0.001
000000-00-0 Bessemer Venture Partners X, L.P. . Larchmont .|Bessemer Venture Partners ....00/30/2018 ... .0 ... 165,493 |... ...0.001
000000-00-0 . ..|Frazier Life Sciences IX, L.P. .. Menlo Park . Frazier Healthcare Partners ..10/31/2017 . .0 227,500 0.012
000000-00-0 . ..|Frazier Life Sciences VIII, L.P. Menlo Park . Frazier Healthcare Partners ..00/30/2015 . .0 | . 61,500 0.012
000000-00-0 Frazier Life Sciences XI, L.P. ..... Menlo Park .... ..|Frazier Healthcare Partners ... .|....03/31/2022 ... 0. 2,656,500 |... ...0.003
000000-00-0 Lightspeed Venture Partners Select V .... Menlo Park .... .[Lightspeed Venture Partners ... ....03/11/2022 ... 0] 3,650,000 |... ...0.002
000000-00-0 . ..|Lightspeed Venture Partners XI11, L.P Menlo Park . Lightspeed Venture Partners ..03/01/2020 . 0 ...120,000 0.001
000000-00-0 . ..[Menlo Ventures XV, L.P. Menlo Park . Menlo Ventures ..10/01/2020 . .0 | 750,000 0.006
000000-00-0 . ..|Omega Fund V, L.P. . Boston Omega Funds . ..04/30/2015 . 0 347,383 0.013
000000-00-0 . ..|Shasta Ventures V, L.P. Menlo Par Shasta Ventures . ..06/27/2016 . .0 | ... 340,000 0.006
000000-00-0 . ..|Summit Partners Venture Capital Fund IV-A, L.P Boston ... Summit Partners . ..09/30/2015 . .0 1,889,293 0.003
000000-00-0 . ..[Unusual Ventures Fund I11, L.P. . Menlo Park . Unusual Ventures ..03/25/2022 . .0 | 2,340,000 0.006
000000-00-0 . ..|Upfront Growth Fund I, L.P Los Angeles Upfront Ventures ..08/31/2015 . .0 | ... 437,917 0.037
000000-00-0 . ..|Upfront V, L.P. .. Los Angeles .. Upfront Ventures ..11/30/2014 . .0 | 1,525,682 0.011
000000-00-0 . ..|Upfront VI, L.P. Los Angeles Upfront Ventures . ..05/31/2017 . 0 ...320,109 0.005
000000-00-0 . .|US Venture Partners XIII, L.P. Menlo Park ... .1U.S. Venture Parlners . ...03/31/2022 ... .. .0 . 2,865,000 |... 0.009
1999999. Jomt Venture Interests - Common Stock - Unaffiliated , 166,710 0 23,541,377
000000-00-0 ABRY Advanced Securities Fund II, L.P. . Boston ... .| ABRY Partners ... ....05/04/2011 ... ... 1,406 .0 ...118,057 |... 0.002
000000-00-0 . ..| ABRY Advanced Securities Fund IV, L.P Boston ABRY Partners . ..07/31/2018 . .. 22,500 |.. 0 1,662,627 0.003
000000-00-0 . ..| ABRY Heritage Partners 1, L.P. . Boston ABRY Partners . ..12/3172021 . 144,811 .. 0 2,748,211 0.005
000000-00-0 . ..| ABRY Partners IX, L.P. ... Boston ABRY Partners . ..01/31/2019 . .204,854 |.. 0 ... 404,993 0.002
000000-00-0 . ..| ABRY Senior Equity VI, L.P Boston . ABRY Partners . ..06/30/2021 . .. 56,447 |.. 0 1,686,581 0.003
000000-00-0 . ..| Acon Equity Partners IV, L.P Washlngton . ACON Investments ..04/22/2016 . . 333,473 |.. .0 ... 843,383 0.005
000000-00-0 . ..| Ampersand 2018, L.P. . Boston ... Ampersand Capital Partners ..02/28/2018 . .. 97,500 |.. .0 | 210,000 0.007
000000-00-0 . ..| Ampersand 2020, L.P. . Boston Ampersand Capital Partners ..06/30/2020 . .160,261 |.. .0 ...591,870 0.004
000000-00-0 Battery Ventures XIII Side Fund, L.P. .. Waltham .. .|Battery Ventures .|....03/01/2020 ... .. 119,000 0] 1,295,000 |... ...0.009
000000-00-0 Beacon Capital Strategic Partners VIII, L.P. Boston .|Beacon Capital Partners .. ....10/31/2017 ... a0 ...930,000 |... ...0.002
000000-00-0 . ..|Brynwood Partners VIII L.P. ... Greenwich Brynwood Partners .... ..01/31/2018 . .0 | 1,276,462 0.003
000000-00-0 Centre Lane Partners V, L.P. .. New York ... ..|Centre Lane Partners . .|....01/31/2019 ... 0. 2,500,000 |... ...0.005
000000-00-0 Clearview Capital Fund V, L.P. Stamford ... .[Clearview Capital .. ....03/16/2023 ... 0] 1,103,104 |... ...0.003
000000-00-0 . ..|Columbia Capital Equity Partners VII, L.P. . |Alexandria . Columbia Capital ..06/01/2018 . .108,926 |.. .0 | .. 195,556 0.007
000000-00-0 . ..|Columbia Capital Equity Partners VIII-A Alexandria . Columbia Capital 1172172022 . 704,091 |.. .0 |
000000-00-0 . ..|Dyal Capital Partners V, L.P. ....... New York Blue Oul .......... ..12/01/2020 . .150,000 |.. 0
000000-00-0 EnCap Energy Capital Fund XI, L.P. Houston .. ..|EnCap Investments . .|....01/31/2017 ... .. 165,949 0]
000000-00-0 EnCap Flatrock Midstream Fund IV, L.P. . Houston .. .|EnCap Flatrock Midstream ....08/31/2017 ... a0
000000-00-0 . ..|Frazier Growth Buyout IX, L.P. .. Seattle .. Frazier Healthcare Partners ..12/01/2017 . .0 |
000000-00-0 Frazier Growth Buyout VIII, L.P. ... Seattle .. ..|Frazier Healthcare Partners ... .|....09/30/2015 ... 0. .
000000-00-0 Frazier Growth Buyout X, L.P Seattle .|Frazier Healthcare Partners ....03/01/2021 ... ... 115, 0] ..1 872,000 |...
000000-00-0 . ..| Graham Partners V, L.P. Newtown Sqaure . Graham Partners ....... ..03/31/2019 . .658,319 |.. .0 1,358,324
000000-00-0 . ..|Gryphon Partners V, L. P San Francisco Gryphon Investors . ..02/28/2018 . .365,130 |.. .0 | 711,499
000000-00-0 MHR Institutional Partners IV, L.P. . |New York .[MHR Fund Management .. .|....06/27/2016 ... 0. .... (5,376)]...
000000-00-0 Miravast ILS Credit Opportunities L.P . |Ewing .... .[Miravast Asset Management ... ....12/02/2017 ... 0] ...678,866 |...
000000-00-0 . ..|NGP Natural Resources X, L.P. . Irving ... NGP Energy Capital ... ..01/27/2012 . 0 . 15,142
000000-00-0 . ..|SPC Partners VI, L.P. San Francisco Swander Pace Capital . ..06/27/2016 . .0 ..(116,884)
000000-00-0 . ..|Summit Partners Growth Equity Fund X, L.P. . Boston ... Summit Partners .... ..02/28/2019 . .0 ...486,712
000000-00-0 ......... Summit Partners Growth Equity Fund XI, L.P. ... Boston ... .| Summit Partners .... ....12/31/2021 ... . .0 1,635,804 |...
000000-00-0 ......... Warburg Pincus Global Growth, L.P. ....cccooeeeiiiiiiiiiiiiiiiiiieee New YOrk .ooeeeeiiiiiiiiiiiiiiiiiiiee s Warburg Pincus LLC .......eeeeeiiiiiiiiiieiiiiiiiie e ieiiiiiee s oiiieee s ceeeeins |oas .09/30/2018 ... foeeeii i | [\ 150,000 ............................. [\ O 703,500
2599999. Joint Venture Interests - Other - Unaffiliated 168,261 4,697,538 0 24,822,950
000000-00-0 ......... |Red Stone Equity - Fund 99, LP .....ccccoiiiiiiiiiiiiiiiee i, Cleveland ......cooooeecieieeiiiiiiiieeeniaes | OH.......... Redstone 99, LLC ...oiueeeeeieiiiiiiiee i foiiiieee s ceeeiens e 05/10/2023 ... oooee ceiies e 5,250,000 |...oevieeiiiiiiiiieeeeies 0 o 0 foeeieiiiiiiiiiei i 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE BA - PART 2

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

1 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
CusIpP 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 Boston Financial Institutional Tax Credits 56, LP . Boston ... .| Commi tment Adjustment .|....06/06/2011 ... ..(25,486) 0. ...2.500
000000-00-0 PNC Real Estate Tax Credit Capital Fund 46, Inc. .. Portland ... . | Commi tment Adjustment ...06/10/2011 ... .0 [... .. (421) .0 .. .. 1.948
4399999. All Other Low Income Housing Tax Credit - Unaffiliated 5,250,000 (25,907) 0
6099999. Total - Unaffiliated 5,418,261 6,838,341 0 48,364,327 XXX
6199999. Total - Affiliated 0 688,256 0 0 XXX
6299999 - Totals 5,418,261 7,526,597 0 48,364,327 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
000000-00-0 ..... Atlas Venture Opportunity Fund |, L.P. ...... [Cambridge .......coooviruivinniienns ferrennnns MA. .t Return Of Capital ...ceuvvevevvennnvinnniennns Joun .01/01/2019 ...|....04/06/2023 ...|........ 86,021
000000-00-0 ..... European Secondary Development Fund V . | London ... |Return 0Of Capital ... ....07/22/2016 ...|....06/15/2023 ...|. . 113,906 |... 0. 0. s s 0. .0 .
000000-00-0 ..... Frazier Life Sciences VIII, L.P. ..... .. |Menlo Park .... .|Return Of Capital ... ...09/30/2015 ...|....04/20/2023 ...|........ 49,712 |... 0. 0 0 0 e 49,712 |........ 49,712 0. .0 .. .0
Glendower Capital Secondary Opportunities
000000-00-0 ..... Fund IV, L.P. .... London ... . |Return Of Capital .....oovvriiiiinniininnns ...04/01/2018 ...|....04/12/2023 ...|....... 476,637 |.. L0 o0 476,637 |....... 476,637 |... 0 .0 .. .0
000000-00-0 ..... Longitude Venture Partners Menlo Park . .|Return Of Capital/0TT 04/25/2013 .05/30/2023 .. . 104,416 .0 .0 .. 104,416 |. 104,416 0. 0 0
000000-00-0 ..... Omega Fund IV, L.P. Boston ... .|Return 0f Capital ... . . .06/14/2023 .. .. 19,398 .0 .0 ... 19,398 |. . 19,398 .0 0 0
000000-00-0 ..... Omega Fund V, L.P. . |Boston ... Return 0f Capital ... ...04/30/2015 ...|....04/28/2023 ...|....... 179,623 |... .0 .. .0 .. .. 179,623 |....... 179,628 |... .. 0. .0 .. .0
1999999. Joint Venture Interests Common Stock - Unaffiliated 1,029,715 0 0 (49,981) 0 1,029,715 1,029,715 0 0 0 0
000000-00-0 ..... ABRY Advanced Securities Fund I, L.P. ...... [Boston ... Return 0f Capital ... ....05/04/2011 ...|....04/24/2023 ...|......... 7,410 |... 0. o0 o0 o0 e 7,410 0. .0 .. .0
000000-00-0 ..... ABRY Advanced Securities Fund IV, L.P. ...... [Boston ... Return 0f Capital ... ...07/31/2018 ...|....04/28/2023 ...|....... 355,841 |... 0. 0. 355,841 0. .0 .. .0
Beacon Capital Strategic Partners VIII, L.P.
000000-00-0 ..... Boston ... Return 0f Capital ... ....10/31/2017 ...|....04/25/2023 ...|. 0 cen0 o0 0 e 326 0 .0 .. .0
000000-00-0 ..... Century Focused Fund |11, L.P. Boston .|Return 0f Capital .. 12/22/2011 . .06/29/2023 .. . 213,973 .0 .0 ..213,973 | 0. 0 0
000000-00-0 ..... Dyal Capital Partners V, L.P New York . .|Return Of Capital ..12/01/2020 . .05/09/2023 .. .. 22,710 .0 .0 22,710 |. .0 0 0
000000-00-0 ..... EIF United States Power Fund IV, L. Needhanm .. .|Return 0f Capital .05/25/2023 .. .270,763 .0 .0 ..270,763 |. 0. 0 0
000000-00-0 ..... EnCap Flatrock Midstream Fund IV, L. P Hous ton .|Return Of Capital .05/05/2023 .. .. 60,907 .0 .0 ... 60,907 |. 0| 0 0
000000-00-0 ..... Miravast ILS Credit Opportunities L.P Ewing .. .|Return Of Capital . .04/14/2023 .. . 179,519 .0 .0 .. 179,519 | 0. 0 0
000000-00-0 ..... NGP Natural Resources X, L.P. .....cccceernne Irving ... .|Return 0f Capital ... ....01/27/2012 ...]....04/18/2023 ...|. .. 0. 0. 0 0 0 e 40,483 0. .0 .. .0
000000-00-0 ..... Highbridge Specialty Loan Fund Il LP ....... New York OTT] e e e e e e ...05/06/2013 ...]|....06/01/2023 ...|.cceuuuurneens [ R [ R [V 25,452 [...coennnnnnnns 0 e (25,452)] e 0 e 0 [ R [ R 0
2599999. Joint Venture Interests - Other - Unaffiliated 1,151,932 0 0 25,452 0 (25,452) 0 1,151,932 1,151,932 0 0 0 0
6099999. Total - Unaffiliated 2,181,647 0 0 75,433 0 (75,433) 0 2,181,647 2,181,647 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 2,181,647 0 0 75,433 0 (75,433) 0 2,181,647 2,181,647 0 0 0 0
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38383U-FZ-8 ..... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. .... 05/17/2023 ....NOMURA SECURITIES/FI .... ... 4,417,969 |[. ... 5,000,000 |... 1A ...
38383X-ZR-8 ..... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. .. 04/11/2023 ....| JPM SECURITIES-FIXED ..19,914,844 |. ..20,000,000 |... 1A ...
0109999999. Subtotal - Bonds - U.S. Governments 24,332,813 25,000,000
196480-5Y-9 ..... [COLORADO HOUSING AND FINANCE AUTHORITY .. . 06/07/2023 ....[PERSHING & COMPANY .. 3,946,850 |. 3,960,000 |.
3132XG-SW-7 ...|FREDDIE MAC POOL ..... . 04/11/2023 ....| WELLS FARGO SECS LLC 5,802,829 |. 5,930,000 |.
3136BL-QS-2 .... | FANNIE MAE REMICS .... ... 06/01/2023 ....| VARIOUS .. 6,993,328 |.
3137FP-JB-2 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 08/11/2022 ....|BK OF NY/MIZUHO SECU ....
3137FR-TS-0 .... |FREDDIE MAC REMICS .... 04/19/2023 ....|BNP PARIBAS SEC CORP ... ... 4,061,752 |.
3137H4-S9-2 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 04/11/2023 ....| PERSHING & COMPANY ... 5,738,024 |.
3137H6-2J-3 ..... FREDDIE MAC REMICS .... 05/22/2023 ....|BNP PARIBAS SEC CORP ... ... 6,499,353 |. .. 9,258,440 |...
3137H6-LQ-6 .... |[FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 04/11/2023 .... MORGAN STANLEY & CO ... .. 3,326,999 |. 0.
3137H8-C9-0 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 03/29/2023 ....|BK OF NY/MIZUHO SECU .... N .0 |...
35563P-KR-9 .... [SEASONED CREDIT RISK TRANSFER TRUST SERI .... 05/09/2023 ....| NOMURA SECURITIES/FI .... .. 3,901,006 |. .. 4,395,500 |...
57419T-W5-6 ....| MARYLAND COMMUNITY DEVELOPMENT ADMINISTR . 05/01/2023 ....[PERSHING & COMPANY .. 4,645,922 |. 4,675,000 |.
60636A-BH-5 .... [HEALTH & EDUCATIONAL FACILITIES AUTHORIT ... . 04/19/2023 ....|PERSHING & COMPANY .. 4,838,731 |. 4,725,000 |.
847184-VV-7 ..... CITY OF SPARTANBURG SC WATER SYSTEM REVE . .. 06/13/2023 ....|PERSHING & COMPANY 761,250 |. ... 1,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 50,516,414 49,136,670
026874-DB-0 ..... AMERICAN INTERNATIONAL GROUP INC .... 05/31/2023 ....|BARCLAYS CAPITAL FIX .. 1,638,062 |. ... 2,163,000 |...
05377R-HD-9 .... |AVIS BUDGET RENTAL CAR FUNDING AESOP LLC . . 05/24/2023 ....| JPM SECURITIES-FIXED .. 4,998,985 |. 5,000,000 |.
05550M-AU-8 ....| BARCLAYS COMMERCIAL MORTGAGE TRUST 2019 . 04/18/2023 ....[BARCLAYS CAPITAL FIX .. 4,597,656 |. 5,000,000 |.
05553R-AE-0 .... [BBCMS MORTGAGE TRUST 2023-C19 .... 04/11/2023 ....|BARCLAYS CAPITAL FIX ... 4,011,012 |.
05553R-AF-7 ..... BBCMS MORTGAGE TRUST 2023-C19 .... 04/11/2023 ....[BARCLAYS CAPITAL FIX .. ... 3,386,047 |. 0.
055988-AG-4 ..... BMO 2023-C5 MORTGAGE TRUST .... 05/25/2023 ....| BMOCM/BONDS ... 3,176,021 |. 0.
06051G-KC-2 .... | BANK OF AMERICA CORP ... .... 04/27/2023 ....| CITIGROUP GLOBAL MKT ... ... 2,280,270 |. ... 3,000,000 |...
06540X-BG-5 .... [BANK 2019-BNK22 .... 04/11/2023 ....| BANC/AMERICA SECURLL ... ... 4,433,984 |. ... 5,000,000 |...
08163T-AD-4 ..... BENCHMARK 2023-V2 MORTGAGE TRUST .... .... 05/09/2023 ....| CITIGROUP GLOBAL MKT ... ...5,149,982 |. .. 5,000,000 |...
081925-AF-6 ..... BENCHMARK 2023-B39 MORTGAGE TRUST ... .... 06/29/2023 ....| CITIGROUP GLOBAL MKT ... ... 4,996,960 |.
081925-AJ-8 ..... BENCHMARK 2023-B39 MORTGAGE TRUST ... .... 06/29/2023 ....| CITIGROUP GLOBAL MKT ... .. 4,506,760 |.
09247X-AT-8 .....|BLACKROCK INC ........ccc...... . 05/17/2023 ....| JPM SECURITIES-FIXED .. 2,970,120 |. 3,000,000 |.
120568-BC-3 .....| BUNGE LTD FINANCE CORP . 04/28/2023 ....[PERSHING & COMPANY .. 2,577,480 |. 3,000,000 |.
12557L-AQ-8 .....|CIM TRUST 2019-INV3 ........... . 04/24/2023 ....|BANC/AMERICA SECUR.L 4,136,287 |. 4,663,890 |.
14040H-DA-0 .... [ CAPITAL ONE FINANCIAL CORP . 06/05/2023 ....[MORGAN STANLEY & CO . 4,000,000 |. 4,000,000 |.
17291N-AA-9 .... | CITIGROUP COMMERCIAL MORTGAGE TRUST 2023 . . 05/10/2023 ....| CITIGROUP GLOBAL MKT 5,150,000 |. 5,000,000 |.
17331L-AC-1 ..... CITIGROUP COMMERCIAL MORTGAGE TRUST 2023 .... .... 06/15/2023 ....| CITIGROUP GLOBAL MKT ... ... 7,019,351 |. ... 7,000,000 |...
22822R-BD-1 .... [CROWN CASTLE TOWERS LLC . .... 04/11/2023 ....| FTN FINANCIAL SECURI ... 4,835,300 |. ... 5,000,000 |...
25179M-AL-7 .... |DEVON ENERGY CORP .... 04/04/2023 ....|BARCLAYS CAPITAL FIX ... 4,893,800 |. ... 5,000,000 |...
26884T-AW-2 ....|ERAC USA FINANCE LLC .... 05/18/2023 ....| BNY/SUNTRUST CAPITAL ... ... 3,428,215 |. ... 3,500,000 |...
29977K-AA-1 ..... EVERBANK MORTGAGE LOAN TRUST 2013-2 ... .... 05/09/2023 ....|BARCLAYS CAPITAL FIX ... 5,862,475 |. ... 6,411,730 |...
30296X-AJ-6 ..... FREMF 2018-K78 MORTGAGE TRUST .... 06/06/2023 ....| SG AMERICAS SECURITI .... .. 3,718,125 |. .. 4,000,000 |...
302977-AU-7 .....|FREMF 2019-K734 MORTGAGE TRUST . . 06/05/2023 ....|PERSHING & COMPANY .. 3,948,012 |. 4,150,000 |.
30301T-AG-4 .... [FREMF 2017-K725 MORTGAGE TRUST . . 06/28/2023 ....| SG AMERICAS SECURITI . 4,734,900 |. 4,835,000 |.
30307T-AJ-2 ..... |FREMF 2018-K72 MORTGAGE TRUST ... . 06/06/2023 ....[SG AMERICAS SECURITI . 5,081,202 |. 5,480,000 |.
33851G-AD-7 .... |FLAGSTAR MORTGAGE TRUST 2021-6INV .. . 03/31/2023 ....| WELLS FARGO SECS LLC .. (2,530)|. .. (3,145)|.
36267V-AH-6 .... | GE HEALTHCARE TECHNOLOGIES INC . 06/08/2023 ....EXCHANGE OFFER ......... 3,060,521 |. 3,000,000 |.
370334-CH-5 ..... GENERAL MILLS INC .... 05/23/2023 ....| DEUTSCHE BANC/ALEXB ... ... 1,413,424 |. ... 1,556,000 |...
384637-AA-2 ..... GRAHAM HOLDINGS CO .... 06/06/2023 ....| VARIOUS ... 3,272,883 |. ... 3,310,000 |...
446413-AT-3 ..... HUNTINGTON INGALLS INDUSTRIES INC . .... 05/04/2023 ....| WELLS FARGO SECS LLC .. .. 3,777,240 |. ... 4,000,000 |... ..3,267
46592A-BQ-6 .... [JP MORGAN MORTGAGE TRUST 2020-3 .. .iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieireessesrerrsesees | oeeeeneennne .. 04/05/2023 ....[ JPM SECURITIES-FIXED ......uuuuuuuiiiiuuinuiiuusiuiissussssssssssssssssssssssssssssssssssssnssssnnes 8,834,682 |.....cvvviiiiiiinnns 9,708,441 |..ovviiiiiiiiiiiiiiiiies 10,373
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46650J-AG-9 ..... JP MORGAN MORTGAGE TRUST 2018-6 ...cevvuuiiiiiiiiiieeeeieiieeeeeeeeneeeeeeennieeeees | oevvviniinnns .... 05/01/2023 ....| BARCLAYS CAPITAL FIX ..ottt e et e e ee e e e e e e e e ennn e e e e ennnnans
46651F-AQ-4 .... [JP MORGAN MORTGAGE TRUST 2019-HYB1 ....ccvviiiiiiiiiiiiiiiiiiiiiiiiieeeeieeeeeeeeeens .... 04/12/2023 ....| CITIGROUP GLOBAL MKT
46652H-AC-0 .... | JPMORGAN WEALTH MANAGEMENT 2020-ATR1 . .... 05/03/2023 ....| BANC/AMERICA SECUR.L ..
55376C-BG-7 .... | MSWF COMMERCIAL MORTGAGE TRUST 2023-1 .... 05/23/2023 ....[MORGAN STANLEY & CO ...
559665-AA-2 .....[MAGNOLIA OIL & GAS OPERATING LLC / MAGNO .... 04/24/2023 ....| JEFFERIES & COMPANY,
579780-AT-4 ..... MCCORMICK & CO INC/MD .... 04/03/2023 ....|BANC/AMERICA SECUR.L .
582839-AF-3 ..... MEAD JOHNSON NUTRITION CO ...ouiiiiiiiiieieeiiiiie e eeeeei e e eeeeie e e e e eennnnans .... 06/26/2023 ....| PERSHING & COMPANY 2,120,700 |....
61764P-BU-5 .... MORGAN STANLEY BANK OF AMERICA MERRILL L .... 04/10/2023 ....|WELLS FARGO SECS LLC .. . 4,482,891 |.
651587-AG-2 ..... NEWMARKET CORP .... 05/02/2023 .... MORGAN STANLEY & CO ... 1,943,101 |....
65473P-AP-0 ..... NISOURCE INC ...cooiiiiiiiiiiiiiic | i, .... 05/30/2023 ....[MITSUBISHI UFJ SECS .... 1,992,540 |....
665859-AX-2 ..... NORTHERN TRUST CORP .....cciiiiiiieeeeeie e e e e e e e e eenn e e eennnnes | creeeeeennnnans .... 04/25/2023 ....| PERSHING & COMPANY .. 3,232,050 |....
668444-AP-7 ..... NORTHWESTERN UNIVERSITY ...coiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiciciieiiiiccceeeeeees | e, .... 04/17/2023 ....[|PERSHING & COMPANY 2,889,145 |.... .
67098A-AY-5 ..... OBX 2019-INV1 TRUST ... .... 04/21/2023 ....| BANC/AMERICA SECUR.L . 5,557,597 |. 5,842,415 |..
674215-AL-2 ..... CHORD ENERGY CORP . ... 05/12/2023 ....[MARKETAXESS CORP .....coiiiiiiiiiiiiiieeieeeeeeee s 1,408,003 |.... .. 1,417,000
693964-AA-6 ..... .... 06/28/2023 .... .10,659,260
693964-AD-0 ..... .... 06/07/2023 ....PERSHING & COMPANY .. 1,749,965 |.... .. 1,750,000
718547-AP-7 ..... .... 05/02/2023 ....| EXCHANGE OFFER .. 2,000,000
72147K-AK-4 ..... .... 04/04/2023 ....| BK OF NY/MIZUHO SECU 1,500,000 |..
72703P-AD-5 ... .... 05/17/2023 ....| BNP PARIBAS SEC CORP ... .. 2,970,000
90320W-AG-8 ... .... 04/04/2023 ....|RBC CAPITAL MARKETS .... .. 7,000,000
91159H-JL-5 ..... US BANCORP . .... 04/13/2023 ....| PERSHING & COMPANY .. 3,000,000
95002X-BH-7 .... |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .....cccvvvviiriiiiiiiiiiiiieeeeenns .... 04/18/2023 ....|WELLS FARGO SECS LLC .. 1,469,424 |....
50229@-AA-6 ... [LSA FINANCE 2023-1 LLC ..cevviiieeeeieie e .... 06/28/2023 ....| NON-BROKER TRADE, BO .. 96,291,499 |. 140,000,000 |..
13648T-AF-4 ..... CANADIAN PACIFIC RAILWAY CO .. . .... 04/19/2023 ....EXCHANGE OFFER .. . 3,105,223 |. .. 3,280,000 |..
13648T-AH-0 ..... CANADIAN PACIFIC RAILWAY CO ..ot e e e .... 04/19/2023 ....| EXCHANGE OFFER .. 2,420,164 |.... .. 3,000,000
09202V-AY-4 ..... BLACK DIAMOND CLO 2017-1 LTD ..eutiiiiiiiiiiiiiiiiiiii e .... 06/15/2023 ....[ SG AMERICAS SECURITI . .. 2,890,645
12662C-AA-5 .... [IMKS CLO 2017-2 LTD .............. .... 04/12/2023 ....| RBC CAPITAL MARKETS . . 3,465,000 |. 3,500,000 |..
143109-AN-6 ..... CARLYLE US CLO 2016-4 LTD .. .... 06/27/2023 ....|RBC CAPITAL MARKETS . . 6,446,375 |. 6,500,000 |..
14987V-AA-7 ..... CBAM 2019-9 LTD .... 06/16/2023 ....| GOLDMAN SACHS & CO . 5,446,025 |.... .. 5,478,899
39729R-AA-6 .... | GREENWOOD PARK CLO LTD . ... 06/07/2023 ....[ VARIOUS ......oiiiiiiiiiiiiiiiiiiiiiii bbb aaaaaes 6,196,875 |.... .. 6,250,000
67109U-AS-1 ... [OZLM XILTD ..eoiiieiiiieeeeeeeennns ....06/01/2023 ....| RBC CAPITAL MARKETS . . 2,061,505 |. 2,077,083 |..
67590G-BL-2 ..... OCTAGON INVESTMENT PARTNERS XVII LTD .. .... 06/05/2023 ....|RBC CAPITAL MARKETS . . 9,515,383 |. 9,860,500 |..
716973-AF-9 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD . .... 05/16/2023 ....| BANC/AMERICA SECUR.L N . 3,430,000 |. 3,500,000 |..
83610C-AY-7 .... | SOUND POINT CLO XII LTD ...uuuuuuuuuuuuuuuniunnnuununsssssssssssssssssssssssssssssssssssssssssssnes .. 04/05/2023 ....[RBC CAPITAL MARKETS ....uuuuiiuuuuiiiiniiiiiiiiiiiuiiiuiisiiisiiiiiiiiisiiiiisssnsnsennnnensnnnnnns 5 12,406,250 |.... .12,500,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 346,551,687 373,827,968
637432-PB-5 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN | 05/17/2023 ....|RBC CAPITAL MARKETS 2,000,000 |.... .. 2,000,000
693475-AK-1 ..... PNC FINANCIAL SERVICES GROUP INC/THE .... 05/08/2023 ....| PERSHING & COMPANY 1,030,590 |.... .. 1,041,000 [oeniiiiiiiieeeeeieenaas 2,336
1309999999. Subtotal - Bonds - Hybrid Securities 3,030,590 3,041,000 2,336
2509999997. Total - Bonds - Part 3 424,431,504 451,005,638 1,885,178 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 424,431,504 451,005,638 1,885,178 XXX
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
00827B-10-6 ..... AFFIRM HOLDINGS INC .. ... 06/13/2023 ....| BANC/AMERICA SECURL.L ..ottt .20,390.000 [eeueeeeemnnnaaeeeens 364,777 |....
04010E-10-9 ..... |ARGAN INC .... .... 04/13/2023 ....|MERRILL LYNCH PIERCE ... .10,000.000 |.. .394,208 |.
10576N-10-2 ..... |BRAZE INC .. .... 04/10/2023 ....| BANC/AMERICA SECUR.L .. 9,428.000 |.. .327,623 |.
293389-10-2 ......|ENNIS INC ............... .... 04/25/2023 ....[VARIOUS ...........ovvvvvnnnne .50,629.000 |.. . 1,012,285 |.
31338@-10-6 .... [FHLB OF PITTSBURGH .. .. 05/17/2023 ....|NON-BROKER TRADE, BO .. .. 1,669.000 [...iiiiiiiiiiaiieees 166,900 |....
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36116M-10-6 ..... .... 06/14/2023 ....| MERRILL LYNCH PIERCE ....10,000.000 |....
68134L-10-9 ...... .... 04/18/2023 ....[BANC/AMERICA SECURLL ... ....21,418.000 |....
77936F-10-3 ..... .... 06/27/2023 ....| BANC/AMERICA SECUR.L ..... ....10,803.000 |....
78349D-10-7 ..... . |.... 05/26/2023 ....| BANC/AMERICA SECUR.L . ..4,132.000 |.
888787-10-8 ...... ... 06/14/2023 ....| BANC/AMERICA SECURL.L ...citmiiiieeiie et eeennn e ee [eeeeeeennne e eeenes 3,885.000 |....
917488-10-8 ...... ... 04/25/2023 ... [ VARIOUS ..ottt e 5,557.000 |....
92343V-10-4 ..... VERIZON COMMUNICATIONS INC . .... 04/05/2023 ....|NATL FINANCIAL SERVI . .32,000.000 |. 1,286,054 |...
60688N-10-2 ..... MIX TELEMATICS LTD ..cceevvvveenennns C. .... 04/14/2023 ....|NATL FINANCIAL SERVI .... .14,817.000 |. 114,772 |...
G65773-10-6 ..... NORDIC AMERICAN TANKERS LTD .. ... 04/05/2023 ....|MERRILL LYNCH PIERCE 100,000.000 |.... ... 346,880
5019999999. Subtotal - Common Stocks - Industrial and Misce 5,050,851
5989999997. Total - Common Stocks - Part 3 5,050,851
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 5,050,851 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 5,050,851 XXX 0 XXX
6009999999 - Totals 429,482,355 XXX 1,885,178 XXX
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36183R-N6-
6 GINNIE MAE I POOL .....ccevvveeniiiiiiiees [ 06/01/2023 | PAYDOWN .....ccccoees Jooininninniiiiiens foeiiiens 46,807 |......... 46,807 |.......... 47,802 |.......... 47,470 [ooeiiiienns (LN FR (663)..vvveeeennnes (U8 FR (663)].vvveeeennnes (U0 FR 46,807 |......ccunes [0 FO (L8 FOUN [0 FO 800 |09/01/2037 |1.A ........
36260@-AA-| GSA (FRESNO CA) CTL PA 3.11
5 15DECA0 ...ovveiiiiiiiiieieeeiieeeecciieee | e 06/15/2023 | SINKING PAYMENT  |....oooeiiiiiiiines foeiines 44,604 |.......... 44,604 |.......... 45,026 |.......... 45,004 |.....cccuveeenn (LN FR [GR0[0)) R (U8 FR (G010 R (U0 FR 44,604 |............... [0 FO (LN FOUN [0 FO 578 |12/15/2040 [1.A ........
36260@-AB-| GSA (FRESNO CA) CTL PA 2.74
3 150CT36 ...vvvvvieeeciiiieeeecciiiecccecins | oo 06/15/2023 | SINKING PAYMENT  |..cccvveeeiiiiiins |oeene 207,146 |......... 207,146 |......... 209,178 |......... 209,030 [....cccvneennn 0. (1,884)[..cccennnnnnns 0. (1,884)[..ccceunnnnns (LN A 207,146 |.....cceeeeenn [0 FO (LN FOUN [0 2,366 |10/15/2036 |1.A ........
36296Q-RJ-
0 GINNIE MAE I POOL .....ccevvveeeiiiiiiiees [ 06/01/2023 |PAYDOWN .....ccccoes Joovnnnenneiiiiines |oeeennn9,042 |0 9,042 | 8,614 | 8,892 | 0 [ 1571 |0 [ 151 |0 09,042 [0 | (LN FOUN [0 FO 133 104/01/2039 [1.A ........
38375U-SC- | GOVERNMENT NATIONAL MORTGAGE
5 ASSOCIATION ....cooviiiiieiiiiiieieceeiies | oo 06/01/2023 |PAYDOWN .....ccccooee Joovnnvenneniiiinns Joeviiiieeeeend0 s 000l 1568,425 |l 77,843 | 00 [0 (10,009) | 0 [ (10,009) | O e O o0 e (L8 FOUN [0 8,865 | 11/01/2064 [1.A ........
38380N-VT- | GOVERNMENT NATIONAL MORTGAGE
3 ASSOCIATION ....cooviiiiieiiiiiieccceeiies | oo 06/01/2023 |PAYDOWN .....ccccoees Jovvnnnenneniiiiens | 11,241 | 11,241 | 11,622 | 11457 |0 [ (216) | 0 e (216) | O e 11,241 [0 | (L8 FOUN [0 FO 122 108/01/2060 [1.A ........
38383X-ZR- | GOVERNMENT NATIONAL MORTGAGE
8 ASSOCIATION ...ooiiiiiiiiiiiiiiiiiiieciiiiee | e 06/01/2023 |PAYDOWN .....cccceee Jovvcveeeeeeiinnee. |.e.... 59,647 |.......... 59,647 |.......... 59,393 |.....coooeeeeeea O | O [ 254 | 0 o 254 e 0 . 59,647 [ 0 (O IR (O PP 370 |07/01/2049 [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 0 0 13,234 XXX XXX
251129-5D-0] DETROIT CITY SCHOOL DISTRICT .... | ....... [05/01/2023 [CALL 100 ..oocoooocvee oo, |..........30,000 |.......... 30,000 |.......... 36,473 |.......... 34,843 [ ..cc.......0|.......(4,843)] o000 | (4,843) [0 [ 30,000 [0 [ 0l 0. 1,162 [05/01/2039 |1.C FE ...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 30,000 30,000 36,473 34,843 0 (4,843) 0 (4,843) 0 30,000 0 0 0 1,162 XXX XXX
30768W-AA-
6 FARM 21-1 MORTGAGE TRUST .......... [....... 06/01/2023 [PAYDOWN .....coeevvee fooiiiss s 19,453 |.......... 19,453 |.......... 19,445 |.......... 19,446 |............... (U S 4 P (U S T o (O 19,453 [..ooviiininnns [V (U S [V R 192 (01/01/2051 [1.A........
3128PK-WJ-
9 FREDDIE MAC GOLD POOL .........cccee. [erennn 05/01/2023 |VARIOUS .......cccceeer foniiis [ 1,638 [...eeeeeeee 1,538 |oeeiiienns 1,493 |oeeiiienn 1,538 [oeiiiiiiiinns (U S [V R (U S [V (U S 1,638 |ooeveeieeens [V (U S [0 25 |05/01/2023 [1.A ........
3128PL-AW-
2 FREDDIE MAC GOLD POOL ........ccccee. [eeennnn 06/01/2023 |VARIOUS .......cccceee fonniis s 648 |...einnnnnee 648 |..ccconnnnnnne 643 |l 648 |l (U S [V R (U S [V (O S 648 ..ot [V (U S [0 12106/01/2023 [1.A ........
3133N3-VV-
3 FREDDIE MAC POOL ......ccooeeviiiiiinnnnns s 06/01/2023 [PAYDOWN .....coovvvee fooiiiss s 15,601 |.......... 15,601 |.......... 16,025 |.......... 15,767 |oeeennnnnnneee (O R [1C15) ) A (O R (166) [..evvvennnnnnee (O 15,601 [o.eevvennnnnnee [V (U S [V 197 (04/01/2050 [1.A ........
3136BL-QS-
2 FANNIE MAE REMICS .......cccooiiininnnnn [erneenn 06/01/2023 [PAYUP ....ooovviiiiiiiins o s O (O F, 43,347 |ceeeiiiiiiiianns [0 O (U S (D] (U S (D] [0 S [V S [V (U S [OJ 0 (02/01/2052 [1.A ........
3137B3-NC- | FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS ........ccocvvvvvvvveeeen | vnnnns 06/01/2023 [ PAYDOWN ....ccovvvene o s [ O 0 | 9,389,024 |......... 285,711 [ 0 [...(285,711)[.cceuvnnnnnnee 0 [...(285,711)[.cceuvnnnnnnee [0 S [V S [V R (U S 0 [ 880,811 |106/01/2040 [1.A ........
3137B3-NZ- | FREDDIE MAC MULTIFAMILY
7 STRUCTURED PASS ........ccoevvvviviveeeen | vnnnne 05/01/2023 [|PAYDOWN ....ccovvvene foiss s O 0 | 3,693,402 |......... 122,640 |.....coeeen 0 [....(122,640)|............... 0 [....(122,640)|.............. [0 S (O S [V (U S 0 [ 309,209 |07/01/2041 [1.A ........
3137B7-N2- | FREDDIE MAC MULTIFAMILY
1 STRUCTURED PASS ........ccoevvvvievvieiee | avnnnne 06/01/2023 [PAYDOWN .....ccevvenn o s O [V P 254,008 |.......... 13,334 [ 0 ... (11,646)|............... 0 ... (11,646)|.......cue..e. [0 S (O S [V (U S [0 R 15,354 (10/01/2023 |1.A ........
3137B8-G5- | FREDDIE MAC MULTIFAMILY
0 STRUCTURED PASS ........ccoovvvivivveeeen | avnnnns 06/01/2023 [PAYDOWN ....ccovvvene o s O [V P 102,352 |............ 7,780 [oeeeennnnnnee (O R (4,327) [cevvvennnnnnnee (O R (4,327) [cevvvnnnnnnnnne [0 S [V S [V (U S [0 5,815 (01/01/2024 |1.A ........
3137BB-BE- | FREDDIE MAC MULTIFAMILY
9 STRUCTURED PASS ........ccoovvvvivvvieeen | avnnnne 06/01/2023 [PAYDOWN ....ccovvvenn foes s O (O F, 16,886 |............ 1,691 [ovviiiiiinens (O R (4573 - (O R (473 - [0 S [V S [V (U S [V 914 103/01/2024 |1.A ........
3137BH-XK- [ FREDDIE MAC MULTIFAMILY BK OF NY/MIZUHO
8 STRUCTURED PASS .... [ ORI 05/16/2022 | SECU ........ovvvvnnnneee s o (2735) | 0 e 0 e O i O e O el O 0 0 i O il O [ (2,735)|........ (VAV£<15) ] S 0(01/01/2025 [1.A ........
3137BL-ME- [ FREDDIE MAC MULTIFAI
5 STRUCTURED PASS ........ccoevvvviiviieeen | evinnns 06/01/2023 [PAYDOWN .....covvvene foniss s O [V P 9,217 |oeeennnee 2774 |l (O R (72225 ) R (O R (72225 ) R [0 S (O S [V (U S [V 537 |08/01/2025 |1.A ........
3137BM-7D- | FREDDIE MAC MULTIFAMILY BK OF NY/MIZUHO
2 STRUCTURED PASS ........ccoevvvvievvieiee | avnnnne 05/16/2022 [ SECU ......evvvvvvevnnnnns [ s (2,921) [ [ 0[... (1,750,534)............... (U S [V R (U S [V [0 S (O S [V (2,921)[........ (2,921) [cevveiiiniiiinnee 0 (09/01/2025 [1.A ........
3137BN-GU-| FREDDIE MAC MULTIFAMILY
2 STRUCTURED PASS ........ccoevvvviviveeeen | vnnnne 06/01/2023 [PAYDOWN .....covvvene foniss s O (O F, 22,516 |.cceeeeees 7,247 | (O R (889)[.evvvvnnnnnne (O R [(<1<1) ) AR [0 S (O S [V (U S [0 1,234 (01/01/2026 [1.A ........
3137BS-5P- | FREDDIE MAC MULTIFAMILY
4 STRUCTURED PASS ........ccoovvvviiiveeeee | evinnns 06/01/2023 [PAYDOWN .....covvvene foniss s O (O F, 15,672 |............ 5,760 |....evvnnnnnee (O R [(S1:15))] AR (O R (688)[..evvvvnnnnnnee [0 S (O S [V (U S [V 981 |08/01/2026 |1.A ........
3137BS-P9- | FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS ........ccoovvvviiviieeen | avinnns 06/01/2023 [|PAYDOWN .....ccevvene foes s [ O (O F, 25,903 |..coeeveens 9,933 [ (O R (999) [c.vvvvvnnnnnne (O R (999) [c.evvvvnnnnnnne [0 S [V S [V R (U IS [V 1,397 (08/01/2026 [1.A ........
3137BY-PS- | FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ........ccccevvviviiiiiee | avnnns 06/01/2023 [PAYDOWN .....ccevveee fooviiiiiiiiiiiiiiiss fooviiiiiiiinnns O 0 |oveeeeenns 7,448 |............ 1,315 |ooeeiiiiieenes O [(105))] R O R [(105)) R O [0 [0 R [O [0 R 588 |04/01/2024 |1.A ........
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31414E-2V-5( FANNIE MAE POOL .......ccooevvvviviiennnnnns | nnnnne 06/01/2023 [PAYDOWN .....ccovvvee fonnnnnnnniiiiniiins foeeennnn2,759 [iiiiiiiinn 2,759 [ 2,743 | 2789 | (U S [V R (U S [V (U S 2,759 | [V (U S [0 54 (07/01/2023 |1.A ........
31414S-AA-
1 FANNIE MAE POOL .......cuvvimiiiiniiiiinnnns [ oo 04/01/2023 [ MATURITY 04/01/2023 |1.A ........
31415B-AE-
9 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 05/01/2023 [PAYDOWN .....covvvene fomiiiiis oo 18 [ 18 |, Y P, 18 |oveeeiiiiiiees (U S [V R (U S [V [0 S 18 |t [V (U S [OJ 0 (06/01/2023 [1.A ........
31415C-ND-
5 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 05/01/2023 |VARIOUS .......cccceer fonniiiss s (23 I PO 51 [ [T0 N 51 [ (U S [V R (U S [V [0 S L3 I R [V R (U S [OJ 1105/01/2023 [1.A ........
31415P-AE-
8 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 06/01/2023 |VARIOUS .......ccccen fomis i [T P 57 | [T O L7 (U S [V R (U S [V [0 S 57 | [V R (U S [OJ 1106/01/2023 [1.A ........
31415P-AR-
9 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 06/01/2023 |VARIOUS .......cccceeee foniiiiis s 363 [oieeiinnnnne 363 [ 353 |, 363 | (U S [V R (U S {0 R (O S 363 |.ooeieieeees [V R (U S [OJ 7 106/01/2023 [1.A ........
31415P-WA-
2 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 06/01/2023 | PAYDOWN .....ocevvene fooniss s 333 [ 333 [ 324 |l 333 |, (U S [V R (U S {0 R (O S 333 |t [V R (U S [OJ 7 107/01/2023 [1.A ........
31415Q-BX-
3 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 06/01/2023 |VARIOUS .......cccceeee foniiiiss s 180 [ooinnnnnnne 180 |oeveveeviinnns 175 [ 180 [oeeeeinnnnnnne (U S [V R (U S [V (O S 180 [oevvevevennnnns [V R (U S [OJ 3 (06/01/2023 [1.A........
31418E-D8-
0 FANNIE MAE POOL ......ccuvvimiiiinniiiinenns [ oo 06/01/2023 [ PAYDOWN .. 06/01/2052 |1.A ........
386442-UH-
8 GRAND RIVER DAM AUTHORITY ........ |.eeee 06/01/2023 |CALL 100 ............... 06/01/2030 |1.EFE
45200F-CE-
7 ILLINOIS FINANCE AUTHORITY .......... [ .ocees 04/03/2023 [CALL 112.606199 .... [ccccociiinnnn foens 1,385,056 |...... 1,230,000 |...... 1,433,651 |...... 1,377,697 |...ouunnnnnnnee (O R [PE105) ) A (O R [PRE105) ) A 0 |..... 1,374,794 07/01/2033 |1.C FE ...
MICHIGAN STATE HOUSING
594654-KK-0 DEVELOPMENT AUTHO ......cccvvvevveeennn | vvnnne 06/01/2023 [CALL 100 .....evvvvvennn fooiiiiiiiis oo 50,000 |.......... 50,000 |.......... 50,000 |.......... 50,000 |...ccoeeeennns (U S [V R (U S [V (O 50,000 12/01/2050 |1.C FE ...
604146-BM-
1 STATE OF MINNESOTA .......oovvvvvveieenn | evnnnns 06/26/2023 [CALL 100 .....ovvvvvennn fooviiiiiiiiis o 2,000,000 |...... 2,000,000 |...... 2,000,000 |...... 2,000,000 [......evvnnneee (U S [V R (U S [V 0 |..... 2,000,000 06/01/2043 |1.B FE ...
MUNICIPAL ELECTRIC AUTHORITY OF
626207-YS-7|GEORGIA .......cooovvviiiiiiiiiiiiiiiii | s 04/03/2023 [CALL 100 .....evvvuvennn fooiiiiiis oo 79,000 |.......... 79,000 |.......... 87,936 |.......... 87,264 |............... (O R (8,264)[....cevunnnnene (O R (8,264)[....cuuunnnnnee (O 79,000 04/01/2057 |2.AFE ...
660043-AG- | NORTH HUDSON SEWERAGE
5 AUTHORITY/NJ ..o [ 06/01/2023 [ CALL 100 .....ovvvvvennn forviiiiiis oo 135,000 |......... 135,000 |......... 132,581 |......... 133,610 |.ooeeeeeenenns (O R 1,390 [oeeviiiiiiinnns (U S 1,390 [oeevviiiiiinnns (U R 135,000 06/01/2032 |1.F FE ...
SOUTH CAROLINA STUDENT LOAN
83715A-AJ-8[CORP .......uuuuuuuininiiiniiiiiiiiniiinniinninineee | cevnnns 04/25/2023 [PAYDOWN .....cccvveee fooiiiiiiiiiiiiiiii oo 245,961 |......... 245,961 |......... 236,737 |......... 241,871 |............... 0[........ 4,090 [............... 0[........ 4,090 |............... 0[........ 245,961 10/27/2036 |1.AFE ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,302,356 5,152,956 19,014,454 3,952,376 0 (364,689) 0 (364,689) 0 5,297,750 XXX XXX
021345-AA-1|ALTA WIND HOLDINGS LLC .... R R 06/30/2023 | SINKING PAYMENT .... 22,800 ... 22,869 |.......... 22,845 |.... ... 22,800 |.. 06/30/2035 |2.C FE ...
02376A-AA- | AMERICAN AIRLINES 2017-2 CLASS AA
7 PASST oo [ 04/15/2023 [ SINKING PAYMENT  |[.......covvvvvennenn feeeeee... 40,592 ... 40,592 |.......... 40,592 |.......... 40,592 |...ovvvivennns (U S [V R (U S [V (O 40,592 |.....ovvvnnnen [V (U S [V 680 | 10/15/2029 |2.AFE ...
026874-DK- | AMERICAN INTERNATIONAL GROUP BARCLAYS CAPITAL
0 INC .o [ 05/31/2023 [FIX coovvviiiiiiiiiiiiiiiins o [ 973,260 |...... 1,000,000 |......... 996,270 |......... 997,799 |..cevviiiinnns [0 R 160 [oeeeeiinnnnnne (O S 160 [oeeeeeninnnnee (U R 997,959 |[.....evvvennnne 0 ... (24,699)|...... (24,699)|.......... 28,117 |04/01/2028 |2.B FE ...
03881B-AW-| ARBOR MULTIFAMILY MORTGAGE
3 SECURITIES TR ...eeiiiiiiiiiinn v 06/01/2023 [PAYDOWN .....ccevvenn o s O [V P 9,539 |...ouuneeee 8,385 [.ccuunnnnnnne (O R [C1070) R (O R (1070 ) R [0 S [V S [V (U S [V 601 |05/01/2053 |1.AFE ...
04248N-AA- [ ARMY HAWAII FAMILY HOUSING
1 TRUST CERTIFI .ooooeeeniini s 06/15/2023 | SINKING PAYMENT ... oo 56,715 |.......... 56,715 |.......... 68,328 |.......... 67,086 |............... 0 ... (10,371) [cevvnnnnnnnnee 0 ... (10,371) [cevvennnnnnnee (O 56,715 |.eeeeeeeenens [V (U S [0 1,566 [06/15/2050 [1.D FE ...
05330K-AA- | AUTOPISTAS METROPOLITANAS DE
3 PUERTORICO ......cooooviiiiiiii [ 06/30/2023 | SINKING PAYMENT ... oo 40,000 |.......... 40,000 [.......... 38,525 |.......... 38,781 |.ooeeeeeeis (O R 1,219 [oviiiiiiiiees (U S 1,219 06/30/2035 |2.C FE ...
05525G-AG-
4 BAMLL RE-REMIC TRUST 2014-FRR4 . |....... 04/01/2023 [MATURITY .....ccccceee ferrenvennnnennnenes [...16,000,000 |.... 16,000,000 |...... 9,297,500 |.... 15,754,119 |...............0 [..... 245,881 |[...............0 |..... 245,881 04/01/2023 |1.A ........
05552F-BC-
0 BBCMS MORTGAGE TRUST 2022-C15 |....... 06/01/2023 [ PAYDOWN .. ...5,266 |.... ..4,969 |.... .. (130)]... 04/01/2055 |1.AFE ...
05552X-BJ-6| BBCMS MORTGAGE TRUST 2021-C12 |....... 06/01/2023 | PAYDOWN .. ..3,715 | 3,311 ... (129)]... 11/01/2054 (1.AFE ...
05552Y-AG-
1 BBCMS MORTGAGE TRUST 2022-C16_|....... 06/01/2023 | PAYDOWN .. ...2,946 |............ 2,875 |.... -.(37)]... 06/01/2055 |1.AFE ...
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05553R-AE-
0 BBCMS MORTGAGE TRUST 2023-C19 |....... 06/01/2023 |PAYDOWN .....ccccoees |oovnniiniiiiiiiies oo [0 O [ R 976 | (LN F, (1N FO [())] RS (L1 FOR ()] R [ FO [V O [V (L8 FOUN [V 20 (04/01/2056 |1.AFE ...
05602Q-BA-
0 BMO 2022-C3 MORTGAGE TRUST ...... | ....... 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 3,069 |....cc.... 3,064 |......cconnee (U8 FO (14) [ (U FO (L) S [ FO [V O [V (LN FOUN [V 98 |09/01/2054 |1.AFE ...
BX COMMERCIAL MORTGAGE TRUST
056054-AA-7] 2019-XL ..vvvviiiiiiiiiiieccciiiieecccciiiiees | e 04/15/2023 | PAYDOWN .....ccccoees Joonnininnniiiiinns oo 74,722 |.......... 74,722 |.......... 71,733 | T4,722 | (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 74,722 | [V (LN FOUN [V 1,403 [10/15/2036 |1.A ........
05609W-AA-
1 BX TRUST 2022-IND .......ccovvevveiiiiinns | eeeeenn 06/15/2023 | PAYDOWN .....ccccoees Jooninnnneiiiiinns oo 89,768 |.......... 89,768 |.......... 89,513 |.......... 89,597 |..ccvninnnnn. (U I, 172 | 0 |iiinns 172 | (U0 FR 89,768 |.....cvveennnn [V (LN FOUN [V 2,807 | 04/15/2037 [1.A ........
06051G-KL- CITIGROUP GLOBAL
BANK OF AMERICA CORP .........ccooecunn | eeeenn 04/27/2023 03/08/2037 |2.AFE
065405-AJ-1[BANK 2019-BNK16 ......cooevvvvvvvieiiieeeeees | vnnnne 06/01/2023 [PAYDOWN ... 02/01/2052 |1.AFE
06541Q-BV-
6 BANK 2022-BNKA43 .........oouvmmiiiniiiiiinnns [ 06/01/2023 | PAYDOWN ............. 08/01/2055 |1.AFE
06616P-AA- | BANKERS HEALTHCARE GROUP
5 SECURITIZATION .....oovvvvriininnnninnnnnnnns | vvnnns 06/17/2023 |PAYDOWN ............. 09/17/2031 |1.AFE
07336A-AG-
2 BBCMS MORTGAGE TRUST 2022-C14 |....... 06/01/2023 | PAYDOWN ............. 02/01/2055 |1.AFE
BAYVIEW MSR OPPORTUNITY
07336L-AB-9{MASTER FUND TRUS .........cooeeeviinniins | annnnne 06/01/2023 | PAYDOWN ............. 06/01/2051 |1.A ........
08162D-AF- | BENCHMARK 2019-B13 MORTGAGE
5 TRUST .ooiiins | v 06/01/2023 | PAYDOWN ............. 08/01/2057 |1.AFE
08889#-AA-3| BIDDEFORD ME PKG ........cccvveiiiiiiins | oo 03/06/2023 | SINKING PAYMENT 03/05/2046 |2.B YE
097023-CS-
2 BOEING CO/THE ......ccoviiiiiiiiiieiiiiiies | eeeeen 05/01/2023 |MATURITY ............. 05/01/2023 |2.C FE
11042C-AA- | BRITISH AIRWAYS 2021-1 CLASS A
8 PASS THRO ....ccvviiiiiiiiiiiiccciiiiieeens [ aeeees 06/15/2023 | SINKING PAYMENT 03/15/2035 |1.F FE
11043H-AA- | BRITISH AIRWAYS 2018-1 CLASS A
6 PASS THRO ....ccvviiiiiiiiiiiiccciiiiieeens [ aeeees 06/20/2023 | SINKING PAYMENT 09/20/2031 |2.AFE
12062B-AB- | BUNKER HILL LOAN DEPOSITARY
1 TRUST 2019-3 ..oooiiiiiiiiieieeciiiiieeeeciis [ 06/01/2023 | PAYDOWN ............. 11/01/2059 (1.A ........
12530M-AG-
0 CF HIPPOLYTAISSUERLLC ......cccceee [nnnns 04/15/2023 | PAYDOWN ............. 03/15/2061 |1.G FE
12532B-AH- | CFCRE COMMERCIAL MORTGAGE
0 TRUST 2016-C7 ....ovvvveeeiiiiiiieeeccciiees [ 06/01/2023 | PAYDOWN ............. 12/01/2054 (1.AFE
12532C-BE- | CFCRE COMMERCIAL MORTGAGE
4 TRUST 2017-C8 ......ovvveeeiiiiiiieeeceiiiees [ 06/01/2023 | PAYDOWN ............. 06/01/2050 |1.AFE
12554T-AC-
5 CIM TRUST 2019-INV2 .....coooviiiiinnnnns s 06/01/2023 | PAYDOWN ............. 05/01/2049 [1.A ........
12557L-AQ-
8 CIM TRUST 2019-INV3 ......ooooiiiiiinnnens s 06/01/2023 | PAYDOWN ............. 08/01/2049 |1.AFE
12592K-BD- | COMM 2014-UBS5 MORTGAGE TRUST
5 e s 06/01/2023 | PAYDOWN ............. 09/01/2047 |1.AFE
12592U-AQ-
5 CSMLT 2015-1 TRUST ...ooevvieiiiiienenens [ 06/01/2023 | PAYDOWN ............. 05/01/2045 [1.A ........
12594M-BD- | COMM 2016-COR1 MORTGAGE TRUST
9 e e 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 14,645 |............ 5,361 |ooveeeeiinnnns (LN FR [CY45)] R (U8 FR [CY45)] R, [ FO [V O [V (LN FOUN [V 800 | 10/01/2049 [1.AFE
12594 X-AM-
6 CSMC 2017-HL1 TRUST ....coviviieiieiiis [ 06/01/2023 | PAYDOWN .....ccccoees Jooevvinnnniiiiines oo 39,622 |.......... 39,622 |.......... 39,718 |......... 39,629 |..ccouieennnn. (1 FOU (4] R, (18 FOU (4] R, (LN F 39,622 |...cocuiieennn [V (U8 FOUN [V 527 |06/01/2047 |1.A ........
12595E-AE- | COMM 2017-COR2 MORTGAGE TRUST
| OO TR UUPUR PPTTTes 06/01/2023 |PAYDOWN ....ccccevves Joovinneniiiiiiiiins |oviiiiiieneeens [0 N (O RO 11,581 [oooennees 5,707 |.cuveeennnns (O IO (468)|...cceennnnnn. (O IO (468)|...cceennnnne. (O P [0 PPN (O PP (O PPN (O PP 631 109/01/2050 [1.AFE
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CSAIL 2015-C1 COMMERCIAL
126281-BB-9| MORTGAGE TRUST .....ccvvvvvvveiieiiiinenns [eeeeen PAYDOWN .....ccoeees fonnnnnnnniiiienns i s 0 . 21,393 5,192 | 0 e (944) | O e (944) | O e O e 0 e O e 0 e 1,256 [04/01/2050 |1.A FE
12637L-AL-3| CSMLT 2015-2 TRUST ....covvvvvvvverivennnns [ eeeeenn PAYDOWN .....coevvvee oo [0 10,928 ..., 10,928 | 11,194 100 10,942 |0 e (15) [ O e (15) [l 0 010,928 |0 [ O e O e, 160 (08/01/2045 [1.A ........
12649X-BC-
2 CSMC TRUST 2015-3 ....cooeeiiiiiiiiiieeeen | v PAYDOWN ......ceevvee oo [00.63,210 |.......... 63,210 |.......... 63,961 |.......... 63,210 |....ceeeeeeee O fovveviiiiiennn O [ O [t O el 0 063,210 |0 [ 0 i O e 1,012 [03/01/2045 [1.A ........
12653T-AA-
9 CSMC TRUST 2018-J1 TRUST .......cceee | ervnnns PAYDOWN .....ccevveee fooviiiiiiiiiiiiiiis [0...40,710 |.......... 40,710 |.......... 40,526 |.......... 40,679 |....eeeeen 0 Joveieeennnnn 32 [ O [t 32 il 0 e 40,710 |0 [ 0 i O e 621 102/01/2048 |1.A ........
12665U-AA- | CVS PASS-THROUGH TRUST SERIE
2 2013 RN R SINKING PAYMENT  |..........ooeeeeeet .. 52,016 |.......... 52,016 |.......... 55,774 |.......... 54,934 [ O [eececns(2,919) ol 0 e i(2,919) |0 e 52,016 eveiiiiiiiinnnn O e O 0 1,020 (01/10/2036 |2.B FE
12677#-AA-1|CVS CAREMARK CORP ... T SINKING PAYMENT  |...cociieieiiiiins | 7,346 [ 7,346 | 7,346 [ 7,346 o O i O e O o0 i 0 [ 7,346 [0 | 0 [0 | 167 |01/15/2040 (2B ........
13466*-AA-8 | CAMPUSPARC LP 5.138 31DEC43 ...... |....... VARIOUS .......coevvvee fovvrinniiininiinnns foennn. 16,674 |.......... 16,674 |.......... 16,674 |.......... 16,674 |.......ccee.... 0 |0 [ O e O el 0 016,674 |0 [ 0 i O e 535 | 12/31/2043 |2.B PL
16164A-AC-
9 CHASE MORTGAGE FINANCE CORP .. [....... PAYDOWN .....covvveee oo [000000099,979 1., 99,979 [.........102,703 |.......... 99,979 |0 e O [ O [t O el 0 099,979 |0 [ 0 i O e, 1,559 [12/01/2045 [1.A ........
17291E-BB- | CITIGROUP COMMERCIAL MORTGAGE
6 TRUST 2016 ..ccovvvviiiiiiiiiiiiiiiieicieeieeeees | vvians PAYDOWN ....oovvvvenn oo o0 it 0 e 11748 04653 |0 e (469) [ O et (A69) el O e O 0 [ O i O e, 554 112/01/2049 |1.AFE
CITIGROUP MORTGAGE LOAN TRUST
17321L-AE-9]2013-J1 ..o [ PAYDOWN .....oovvvenn oo [0 28,317 i 28,317 [ 27,928 |0 28,317 |0 i O e O et O el 0 0 28,317 |0 [ 0 i O e 411 110/01/2043 [1.A ........
17323E-AN- | CITIGROUP MORTGAGE LOAN TRUST
3 2014-J2 ..o | PAYDOWN ....covvvvenn oo [0000029,422 1.......... 29,422 |.......... 30,084 |.......... 29,422 |0 o O [ O el O el 0 029,422 |0 [ O i O e, 466 |111/01/2044 (1.A ........
17323T-AF- [ CITIGROUP MORTGAGE LOAN TRUST
7 2015-RP2 ... | PAYDOWN .....covvveee fooviiiiiiiiiiiiieens 51,919 |00 51,919 |l 53,436 |.......... 52,092 |0 Joveeeeees (173) [ O e (173) el 0 . 51,919 |0 i 0 i O e, 870 |01/01/2053 |1.A ........
CITIGROUP COMMERCIAL MORTGAGE
17325D-AJ-2) TRUST 2016 ....oevnnnnies oo PAYDOWN ... 19,921 | 8,896 e O [ (809) [l O e (B09) |l 0 e O i O e O 0 1,177 [10/01/2049 [1.AFE
CITIGROUP COMMERCIAL MORTGAGE
17326D-AJ-1| TRUST 2017 ..oennis [ PAYDOWN ....oovvvnenn fooviiiiiiiiiiiiiiis o0 0 e 11,032 [oeen 5,156 [t O e (A13) e 0 e (13) [ O et O el O 0 0 [ 585 |09/01/2050 |1.AFE ...
UNITED AIRLINES 2012-1 CLASS A
210795-PZ-7[PASS THRO .......cuvvvmrvvnrinnnnnnnnennninnnnns | vvenns SINKING PAYMENT  |........ooooeeeeees |- 123,047 |......... 123,047 |......... 124,534 |.........123,403 |0 | (856) [ O [ (356) [t 0 1n0123,047 |0 | 0 i O e 2,553 |04/11/2024 (2.B FE ...
224044-CA-
3 COX COMMUNICATIONS INC .........cce. | avnnnns MATURITY ... 3,289,720 |......3,486,162 |...............0 [....... 13,838 |...............0 |....... 13,838 |...............0 [...... 3,500,000 |.....00vvvvvee O [eerrrrrrrnncnsO [0 s 51,625 |06/30/2023 |2.B FE ...
233046-AF-8| DB MASTER FINANCE LLC ......ccvvvvvveee | vvene PAYDOWN .....ccccoe fovveereiniiiiienns e 7,500 ... 7,500 .ciieeennnn 7,500 [oiiiennnnn 7,500 |oeiiiiienenn O feciiiiiiin 0 e O e 0 e 0 e 7,500 o0 e O e 0 e, 151 | 11/20/2047 (2.B FE ...
233046-AQ-
4 DB MASTER FINANCE LLC .....cccoeiiiees e PAYDOWN ......ccccoe fovveerneniiiiinnns e 17,500 ...l 17,500 |.......... 17,500 |...oeeeee. 17,500 |oeeiiiienennn O [0 i O e 0 e 0 o 17,500 o0 e O e 0 s 218 (11/20/2051 |2.BFE ...
25273C-AB- [ DIAMOND RESORTS OWNER TRUST
6 2021-1 i [ PAYDOWN ......ccccoe fovvverniniiiiienns |oneen. 189,871 ......... 189,871 |......... 189,829 |.........189,852 |t O [ 19 | O e 19 i 0 189,871 [0 i O e 0 e 1,595 (11/21/2033 |1.F FE ...
25755T-AK- | DOMINO'S PIZZA MASTER ISSUER LLC
6 e [ e PAYDOWN ....oovovevs feoreveeeeeicines Joreeean 7,500 [oviiieien 7,500 [overrene 7,490 [ 7,496 |0 foveeeeeecend e O o4 [0 e 7,500 | [0 [0 162 |07/25/2048 |2.AFE ...
25755T-AP- | DOMINO'S PIZZA MASTER ISSUER LLC
5 e s PAYDOWN ......cevveee foovviiiiiiiiiiiieees [ 17,500 ... 17,500 |.......... 17,500 |.......... 17,500 |..cceeveeeeeenO Jovvvevineeennnn O feveiiiiiiiinnnn O [t O et 0 s 17,500 |ececeieeeeeend O [ O v O e, 276 (04/25/2051 |2.AFE ...
26829G-AA- | ECMC GROUP STUDENT LOAN TRUST
6 2018-2 weeviieiiiiiiiee s [ PAYDOWN ....cccoooe fovrnnnniniiiiienns [0 42,793 ... 42,793 |.......... 40,586 |.......... 41,551 |0 1,242 |0 01,242 0 | 42,793 o0 el O e 0 e, 981 |109/25/2068 |1.AFE ...
29426V-AF- [ CITIGROUP COMMERCIAL MORTGAGE
3 TRUST 2022 ....ccovvvvvvivveeiiieeieeeeiieiennens | veeens PAYDOWN .....ccooeee fonvnnnniiiiiienns e 0 i 0 e 1,733 [oeiieeeeen 1,658 [0 o (48) [l O e (48) [ O e O e O [ O L0 98 |05/01/2054 |1.AFE ...
CITIGROUP COMMERCIAL MORTGAGE
29429C-AJ-4| TRUST 2016 ...ovvveeiiriiiiiciiiiiieeeciiins | oo PAYDOWN .....ccoooee fonvnnnnniiiiiienns i 0 i 0 i 8,827 | 3,317 i O [t (B78) e O |t (B78) [ O | O e 0 e O e 0 s 522 |04/01/2049 [1.AFE
29977K-AA- | EVERBANK MORTGAGE LOAN TRUST
1 2013-2 i [ PAYDOWN .....ccccee oorvvnenniiiiiienns |00 34,618 |l 34,618 ...l 31,653 |ccoeeeeeeiien 0 |0 [0002,966 |0 002,966 |oeveeeeeeenn O e 34,618 [0 i O e 0 e 87 |106/01/2043 [1.AFE
30291J-AJ-2 [ FREMF 2013-K29 MORTGAGE TRUST |....... PAYDOWN .....cccoeeee fooviiiiiiiiiiinnns |.....2,887,950 |...... 2,887,950 |...... 2,938,377 2,899,597 |........c00eeen 0 [.eni(11,646) |...............0 |......(11,646) |............... 0 ... 2,887,950 [.eevvevvennnnnn O i O il 0 34,797 |05/01/2046 |[1.A ........
30291J-AL-7 | FREMF 2013-K29 MORTGAGE TRUST |....... PAYDOWN ......ccceeer [oereeiiiiiiieeeenns |.....5,000,000 |......5,000,000 |...... 3,977,380 4,966,493 |...............0 [....... 33,507 |...............0 [....... 33,507 |...............0 |...... 5,000,000 [......c0.....0 [crrrrriiieeccs0 |0 e 60,245 |05/01/2046 [1.A ........
30291M-AN-
6 FREMF 2013-K31 MORTGAGE TRUST |....... PAYDOWN .....ccceeeer fooriiiiiiiiinennnn. |.....5,075,000 |......5,075,000 |...... 5,127,534 5,088,916 |...............0 |......(13,916)|...............0 |......(13,916)|...............0 |...... 5,075,000 |............... O | O v O o 61,449 [07/01/2046 [1.A ........




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE D - PART 4

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

§'Ggo4

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
30291M-AQ-
9 FREMF 2013-K31 MORTGAGE TRUST |....... 05/01/2023 |PAYDOWN ......ccooees |oonninnnnniiiiiens oo 4,000,000 |...... 4,000,000 |...... 3,182,852 |...... 3,966,371 [.eeeeeeennnns 0l...... 33,629 [..ocoviiinenns 0l...... 33,629 [..oooiiiinnns 0l.... 4,000,000 |..ccoeeeennnnn [V (L8 FOUN [V 57,583 |07/01/2046 [1.A ........
30291N-AG-
9 FREMF 2013-K32 MORTGAGE TRUST |....... 06/01/2023 |PAYDOWN .....ccccoees |oonvinnnnniiiiiens oo 5,242,725 |...... 5,242,725 |...... 4,000,000 |...... 5,155,164 |............... 0l...... 87,561 [..ocoounnnenns 0l...... 87,561 [...coocunnnnnns 0l.... 5,242,725 |.covveeennne [V (LN FOUN [V 92,730 | 10/01/2046 [1.A ........
FINANCE OF AMER ST 0.00 25FEB52
317395-AA-9| FRN .....ccviiiiiiiiiiiiiicieeecciiieeeee | e 06/25/2023 |VARIOUS ........cccoee |oevinninnniniiiins foeeene 288,285 |......... 288,285 |......... 278,857 |......... 281,625 |....cccuvneenn (LN F 6,658 |....cceeeennnne (LN F 6,658 |....cceeeennnne (LN A 288,285 |.....cuveennnn [V (LN FOUN [V 2,535 |02/25/2052 |1.AFE ...
FINANCE OF AMERICA STRUCTURED
31739L-AA-4| SECURITIES ......coooiiiiiiiiiiiiiiiiieciiis oo 06/25/2023 | PAYDOWN .....ccccoees Joonniinnnniiiiines oo 39,322 |[......... 39,322 |.......... 39,762 |.......... 41,438 [ 0. [ E) | O 0. [ E) | (U0 FR 39,322 | [V (LN FOUN [V 282 (09/25/2069 |1.AFE ...
33851G-AD- | FLAGSTAR MORTGAGE TRUST 2021-
7 BINV ..o [ 06/01/2023 |PAYDOWN ......ccccoe. |oovvveeneniiinnns |0nn.. 104,248 |.........104,248 |.......... 91,384 |.......... 87,161 |.....ccceeee. 0 [0 12,015 |0 012,015 |0 [enn0104,248 [0 |l 0 e [0 1,011 [08/01/2051 |1.A ........
36166V-AE-
5 GCIFUNDING I LLC ...coeiiiiiiiiecciiies [ 06/18/2023 |PAYDOWN ............. |oeecvveeeeeiinnees |00000...80,200 |.......... 80,200 |.......... 80,180 |.......... 80,189 |....cccoeeenn. O e 12 |0 [t 12 |0 [0 80,200 [0 | 0 e [V 795 |06/18/2046 |1.F FE ...
36186T-AA- | GMAC COMMERCIAL MORTGAGE
4 ASSET CORP .....covviiiiiiiiiciiiiiiieceis | eeeee 06/10/2023 |PAYDOWN .....ccccooee |oovnnnennniiiiiines 000000 32,272 |l 32,272 . 37,997 |l 37,588 | 0 [ i(5,316) | 0 [ (5,316) | 0 e 832,272 [0 |0 e [0 FO 813 |11/10/2040 |2.C FE ...
36186X-AD- | GMAC COMMERCIAL MORTGAGE
9 ASSET CORP ....ooovviiiiiiiiiiiiiiiiieceeis | oo 06/10/2023 |PAYDOWN ......ccccoe. |oovvvveeneniiiines |00 27,958 |l 27,958 ...l 28,704 ...l 28,602 | O e (644) |0 e (644) |0 [ 27,988 [0 |l 0 e [0 FO 603 |07/10/2050 |2.AFE ...
36188A-AD- | GMAC COMMERCIAL MORTGAGE
7 ASSET CORP .....oovviiiiiiiiiciiiiiiieceis | oo 06/10/2023 |PAYDOWN .....cccccoee Joovnrneeeeniiinnes Joeviiiieeneend 0 s 0 s 11,912 10000000 10,907 | O e (183) | O e (183) | O e O o0 o0 e [V 464 (02/10/2047 |1.D FE ...
36251F-AY- | GS MORTGAGE SECURITIES TRUST
2 2015-GC28 ... [ 06/01/2023 |PAYDOWN ......ccccoee Jovnnneennniiinines foevviiieeeeend 0 fecciiiin 0 s 10,473 |0 2,500 | O e (12) e O e (A12) | O e O 0 o0 e [0 FO 563 |02/01/2048 |1.AFE ...
36254K-AP- | GS MORTGAGE SECURITIES TRUST
7 2017-GS8 ...oevieeiiiiiiiieeeiiieee e [ 06/01/2023 |PAYDOWN .....cccccoee Joovnineeeniiiinnnes Joeviiiieeeeed 0 feciiiiiin 00 10000 29,768 | 14,390 | 0 [ (943) | 0 e (943) | O e O o0 o0 e [0 1,426 (11/01/2050 |1.AFE ...
36261P-AV- | GS MORTGAGE SECURITIES TRUST
4 2019-GSAT .evviiiiiiiiiieee e [ 06/01/2023 |PAYDOWN ......ccccoee Jovnnneennniiiines Joevviiieeeeend 0 fecciiinn 0 8,319 | 5,901 |0 [ (302) | 0 e (302) | O i O o0 o0 e [0 FO 427 (11/01/2052 |1.AFE ...
36262D-AA- | GS MORTGAGE-BACKED SECURITIES
6 CORP TRUST ...t [ 06/01/2023 |PAYDOWN ......ccccoee |ovinninnniiiiinns | 252,437 |......... 252,437 |......... 254,148 |......... 252,609 [......ccoeeenn (LN FR [Qr£<)] R (U8 FR [Qr£<)] R (LN A 252,437 |.ocoviiiannnn [V (LN FOUN [V 3,492 |07/01/2050 [1.A ........
36263N-AB- | GS MORTGAGE-BACKED SECURITIES
1 TRUST 2022 ......ccvvvviieiiiiieiececiieeee [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnneniiinns | 116,493 |......... 116,493 |......... 114,415 |......... 114,584 |............... (LN F 1,909 [.ooiiiiinnns (LN F 1,909 [ooooiiiinnns (LN A 116,493 |.............. [V (LN FOUN [V 1,290 [05/04/2052 |1.A ........
36263V-AB- | GS MORTGAGE-BACKED SECURITIES
3 TRUST 2021 ..o [ 06/01/2023 |PAYDOWN ......ccccoee |oovinnienniiiiinns | 267,465 |......... 267,465 |......... 268,404 |......... 268,302 [......ccvveeenn (LN FR (74 R (U8 FR (74 R (LN A 267,465 |..........c.... [V (L8 FOUN [V 2,786 |04/01/2052 [1.A ........
36267V-AG- | GE HEALTHCARE TECHNOLOGIES INC
8 e e 06/08/2023 | EXCHANGE OFFER  |.....ccoviiiiiiinns e 3,060,521 |......3,000,000 |...... 3,062,820 |..eceveeinrnnnnns (LN F, 0. [Z2421) | 0. [Z2221) | 0l.... 3,060,521 03/15/2030 [2.BFE ...
36298G-AA-
7 GSPA MONETIZATION TRUST .......ccoe. [ eeneees 06/09/2023 | SINKING PAYMENT  |....oooeviiiiiiinns |oeiinns 48,430 |.......... 48,430 |.......... 49,399 |[.......... 48,844 |.....cccueeens (LN FR (G 1)) R (U8 FR (G 1)) R (U0 FR 48,430 10/09/2029 (2.AFE ...
36418A-AQ- | GALTON FUNDING MORTGAGE TRUST
0 2019-2 [ USSR 06/01/2023 | PAYDOWN ............. .. RO 11,802 11,844 111,803 [k O e (D e O e (D e 0 e 11,802 06/01/2059 [1.A ........
413707-AA-8| HARRIMACK HOLDINGS LLC . . |.......]06/01/2023 | SINKING PAYMENT ..87,500 K ... 87,500 |... .. .. 87,500 |. 04/01/2031 |1.FPL ...
45138L-BB-8| IDAHO POWER CO ........coovviiiiiieennne 04/01/2023 |MATURITY ............. .. 000,000 |......2,000,000 |...... 1,930,001 |......1,997,587 |......cccoeeeen0 | 2,413 |0 2,413 |0 s 2,000,000 04/01/2023 |1.F FE ...
45276N-AA- [ IMPERIAL FUND MORTGAGE TRUST
9 2022-NQM4 .......ooooiiiiiieiiiiieeecciees [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnnniiinins foeeene 158,239 |.........158,239 |......... 158,238 |......... 158,239 |...ccoernnnns (LN FOUN [0 FO (U1 IO [V (LN A 158,239 06/01/2067 [1.AFE ...
45276Q-AA- | IMPERIAL FUND MORTGAGE TRUST
2 2022-NQMS5 .......oooviiiiiiiiiiiiineececiees [ 06/01/2023 |PAYDOWN ......ccccoee |ovinninnniiiiinns | 114,051 |.........114,051 |......... 114,050 |......... 114,051 [.oooeeennnns (LN FOUN [0 FO (U1 IO [0 FO (LN A 114,051 [...oooonees [V (LN FOUN [V 2,473 |08/01/2067 |1.AFE ...
45783N-AA-
5 INSTARLEASING I LLC .....ccvvviiieeiin | eeenn 06/15/2023 | PAYDOWN .....ccccoees Jooeninnniniiiiinns oo 52,958 |.......... 52,958 |.......... 52,930 |..oveeenn 52,934 |...cooeeennn. (LN FE 25 [iiiiiiiiiens (LN FE 25 [ (U0 FR 52,958 |....ccvveeennn [V (LN FOUN [V 508 |02/15/2054 |1.F FE ...
46591T-AC- | JP MORGAN MORTGAGE TRUST 2020-
8 2 e e 06/01/2023 |PAYDOWN ......ccccoee |oovinninnnniiiiins | 131,710 |......... 131,710 |......... 134,169 |......... 131,902 |[.oeeeeennnns (LN FR (192) ]evvveeeennns (U8 FR (192) ]evvveeeennns (LN A 131,710 [ooeeeennns [V (LN FOUN [V 2,149 |107/01/2050 [1.A ........
46591T-BW-| JP MORGAN MORTGAGE TRUST 2020-
3 2 s [ 06/01/2023 | PAYDOWN .....ccccoees Jooevvinnnniiiiines oo 19,974 |.......... 19,974 |.......... 16,463 [....ccooinnnnnns (U8 F, (LN A 3,511 | (LN F 3,511 |, (LN FR 19,974 | [V (U8 IO [V 242 (07/01/2050 |1.BFE ...

46591V-BR- | JP MORGAN MORTGAGE TRUST 2020-
9 INV e | e 06/01/2023 [PAYDOWN .....oooveves forreiiiiiiiiiiiins foreeenns 67,962 |.......... 67,962 |.......... 59,042 |.......... 59,634 |..oeounennnnn O e 8328 |...cvvnnen. O . 8328 |...cvvnnenn O feeenn. 67,962 |............... (U PPN (O 1 T, (U PPN 836 [08/01/2050 [1.A ........
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46592A-BQ-
6
465968-AG-

0
46625M-5R-
6

46639J-AK-6

46642C-AD-

2
46644V-BS-
4

46645L-BA-4

46645U-AV-

9
46649C-AA-
1
46650J-AG-
9
46651A-AC-

6
46651B-AR-
1
46651F-AQ-
4
46651X-AC-

6
46652H-AC-
0
46652T-AC-
4
46653L-AC-

0
46654K-AC-
1
46654T-AC-
2
46655N-AB-

6
46656A-AA-
5

477164-AB-3

48128Y-AY-

7
48129R-BC-
8

485170-BB-9|

485170-BC-
7

JP MORGAN MORTGAGE TRUST 2020-
JPMCC COMMERCIAL MORTGAGE
SECURITIES TRU ...cveviiiiiiiiiieiies
JP MORGAN CHASE COMMERCIAL
MORTGAGE SECU ......cceovvviieiiiienes
JP MORGAN CHASE COMMERCIAL
MORTGAGE SECU ......cceevvviieiiinenen
JP MORGAN CHASE COMMERCIAL
MORTGAGE SECU ......cceovvuiieiiiienen
JP MORGAN MORTGAGE TRUST 2015-
4.
JPM
SECURITIES TRU ...cveeiiiiiiiiieiiee
JP MORGAN CHASE COMMERCIAL
MORTGAGE SECU ......cceoviuiiiiiiienes
JP MORGAN MORTGAGE TRUST 2018-

w

o

JP MORGAN MORTGAGE TRUST 2019-
HYBT oo
JP MORGAN MORTGAGE TRUST 2020-
JPMORGAN WEALTH MANAGEMENT

2020-ATRT oo
JP MORGAN MORTGAGE TRUST 2020-

J.P. MORGAN MORTGAGE TRUST
2022-DSC1 ....ovviiiieiiiceiieeiee e
JETBLUE 2020-1 CLASS B PASS
THROUGH TRUS .......ccvviiiiiiiiicn
JPMCC COMMERCIAL MORTGAGE
SECURITIES TRU ...cvveiiiiiiiiiieiies
JPMDB COMMERCIAL MORTGAGE
SECURITIES TRU ...vveiiiiiiiiieiiee
KANSAS CITY SOUTHERN/OLD ..........

KANSAS CITY SOUTHERN/OLD ..........

06/01/2023

06/01/2023

06/01/2023

06/01/2023

04/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

06/01/2023

05/15/2023

06/01/2023

06/01/2023
04/19/2023

04/19/2023

SINKING PAYMENT

EXCHANGE OFFER

EXCHANGE OFFER

1,957,662

2,396,452

20,880

... 50,581

48,031
194,816

... 78,552

o

o

o

o

08/01/2050

09/01/2050

06/01/2041

12/01/2047

07/01/2047

06/01/2045

03/03/2049

12/01/2049

10/01/2048

12/01/2048

12/01/2049

12/01/2049

10/01/2049

06/01/2050

02/01/2050

03/01/2051

11/01/2050

01/01/2052

06/01/2052

12/01/2052

01/01/2063

11/15/2028

03/01/2052

11/01/2052
05/01/2048

11/15/2069

1.BFE...

1AFE ...

1AFE ...

2CFE...

1AFE ...

1AFE ...
2BFE...

2BFE...
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49308V-AF- | KEY COMMERCIAL MORTGAGE
4 SECURITIES TRUST ....oooviviiiiiiiiiiiees [ 06/01/2023 | PAYDOWN ......ccccoeee Jvnvrnenenniiiiens Joeviiieeeennd 0 s 0 il 15,829 ... 12,268 [oveeieiiiin 0 | (666) [ O o (666) [oeeeiieeen O e 0 e (O FOURN 0 I RN o B I 969 |09/02/2052 |1.AFE ...
50228#-AA-5( LSA FINANCE 2021-1 LLC ....cccceeiiieiee | avnnes 04/07/2023 [PAYDOWN .......ccceee fernnnnnnnnnnnnnnnnn [....2,141,023 |...... 2,141,023 |...... 1,338,556 |......1,420,605 |...............0 |..... 720,418 |...............0 [..... 720,418 |...............0 [...... 2,141,023 |............... [0 ISR I RN 0 I R 0 (10/07/2061 [1.CZ .....
50228#-AA-7| LSA FINANCE 2022-1 LLC .. R TR 04/14/2023 |PAYDOWN ............. |oeecveieeeeniinnne |00, 708,198 |.........708,198 |......... 429,911 |.........431,331 |...............0 |..... 276,866 |...............0 |..... 276,866 |...............0 |.........708,198 |............... [0 FON O I RN o B A 0 |12/14/2062 [1.CZ .....
LABRADOR AVIATION FINANCE LTD
50543L-AA-0]2016-1A ... e 06/15/2023 |PAYDOWN .......ccco. |oevvvveeeeiiininns |0000.. 202,680 |.........202,680 |.........204,904 |.........202,974 |.....cc........0 [ (294) |0 [ (294) |l 0 . 202,680 ... [0 PO 0 I RN o I AN 3,568 |01/15/2042 |3.AFE
LONG BEACH JUDICIAL PA 6.
54246#-AA-5|31DECAT ......oooviiiiiiiiiiciiiiieeccciieens | e 06/30/2023 | SINKING PAYMENT  |....ccccoevvinviees |ennnnn 25,164 |l 25,164 ...l 25915 [.......... 25,816 .o 0 o (652) [0 o (652) | 0 [ 25,164 |, (O FOURN 0 I RO o B I 866 |12/31/2047 |1.E ........
55282D-AG-
9 MBRT 2019-MBR .......cccvvvviiiiiiiinnenns | eeeeen 06/15/2023 | PAYDOWN ............. |-eccceeeeeeiinnneee. ..10,000,000 |.... 10,000,000 |...... 9,953,225 |.... 10,000,000 |.......cceeee O |oeeeiiiineennn O [0 |0 [l 0 ... 10,000,000 (.. [0 FOURN 01 EURR o I AN 325,417 |11/15/2036 [1.A ........
55389T-AB-
7 MVW 2021-1W LLC ...ooeeiiiiiiiiiiciciiies [ eeeees 06/20/2023 |PAYDOWN ............. |oeecvveeeeeniinnns |00 165,398 |.........165,398 |......... 165,362 |......... 165,379 [.ccoveeeeeen O | 19 [0 e 19 0 00l 165,398 | [V N I FUTUUTURRRRRN | I E 984 |01/22/2041 |1.F FE
55400E-AB-
5 MVW 2020-1 LLC ...oooiiiiiiiiieiciiiiiieees [ eeeees 06/20/2023 |PAYDOWN ......cccce. |oeevveeneniiiinees |000ee... 58,493 |.......... 58,493 |.......... 58,485 |.......... 58,491 |....ccccoe O o3 i O e 8 i 0 . 58,493 [ [V N I FUUUUTURRRRN | I A 660 | 10/20/2037 |1.F FE
582839-AH-
9 MEAD JOHNSON NUTRITION CO ........ | ceeeeen 06/26/2023 | COMPANY .........cc.. |oeevveeeeeiicnnnees |-...1,957,460 |...... 2,000,000 |...... 2,024,360 |......2,007,671 |.....ceeeee.. O [ (1,371) |0 [ (1,371) |00 0 ..., 2,006,300 ... 0 [.....(48,840)|......(48,840)|.......... 51,104 | 11/15/2025 (1.G FE
58403Y-AN-
6 MED TRUST 2021-MDLN .......ccccceeeeiies | eeeenn 05/15/2023 |PAYDOWN ......ccccoe. |oovivennniiiiiens 03,629 |l 3,629 |l 3,629 | 3,629 |iiiiieeennn O e 0 e O |0 o0 | 3,629 | [0 FOUN 0 I RO o B A 97 |11/15/2038 [1.A ........
58549K-AC- | MELLO MORTGAGE CAPITAL
5 ACCEPTANCE 2021-1 ..ovvvviiiiiiiiiieciie | oo 06/01/2023 |PAYDOWN ......ccccoee |ovvnvneneniiiiinens |00 34,843 ... 34,843 |.......... 30,008 |.......... 30,201 |..cccveeeennn O [ 4,642 |0 4,642 |0 |l 34,843 [ (O FOURN 0 I RO o I A 367 |06/01/2051 [1.A ........
59010R-AA-
2 MERLIN AVIATION HOLDINGS DAC .... |....... 06/15/2023 | PAYDOWN ......cccce. |oevivveeneiniinnne |0 154,925 |.........154,925 |......... 148,968 |.........154,611 [0 | 314 [0 . 314 [0 )l 154,925 | [V SN I FOUTUUSURRRRONN | A 3,250 | 12/15/2032 |3.AFE
615369-AC-
9 MOODY'S CORP .....coouvviiiieiiiiiiiecees [ eeeeen 06/14/2023 |CALL 100 .......cccceee |evivveeeeennnnee |-...... 800,000 |.........800,000 |......... 795,448 |.........799,361 |....ccooceeeen. 0 [ 639 |0 [ 639 |l 0 .....800,000 (... (O FUURRN O I R o B IO 32,392 |02/15/2024 (2.AFE ...
61691A-BM- | MORGAN STANLEY CAPITAL | TRUST
4 2015-UBS8 ......covvveeiiiiiiiieeeiiiieeeeees [ 06/01/2023 |PAYDOWN .....ccccooee Joovvveneeniiiinns foovviieenennd 0 fciiiiiiiin 0 | 37,612 | 13,473 | 0 [ (2,027) | 0 [ i(2,027) | O [ O e O e O e 0 e 3,460 | 12/01/2048 (1.AFE ...
61691E-BB- | MORGAN STANLEY CAPITAL | TRUST
0 2016-UBST ... [ 06/01/2023 |PAYDOWN .....cccccoee Joovnnnenneniiiinns foevviiieeeend 0 i 0 | 12,144 | 4748 |0 [ (452) | 0 e (82) | O [ 0 O | 0 o0 e 634 |112/01/2049 |1.AFE ...
61691G-AT- [ MORGAN STANLEY BANK OF
7 AMERICAMERRILL L ..vviiiiiiiiiiiens | e 06/01/2023 |PAYDOWN .....cccccoee Joovrrnenneniiiines foeviiiieeeend 0 feiiiiiin 0 | 16,441 06,541 |0 [ (B10) | O e (B10) | O e 0 o0 e 0 o0 e 857 |12/01/2049 |1.AFE ...
61691Y-AP- | MORGAN STANLEY CAPITAL | TRUST
6 2021-L5 oo [ 06/01/2023 |PAYDOWN ......ccccoee Joovnvvinnniiiiines foevviiieeend0 e 0 i, 4217 | O e 0 [ (288) | 0 e (238) | (A1 R o I IO [V SN I FUUUUTURRRRRN | I E 403 (05/01/2054 |1.AFE ...
61766R-BA- | MORGAN STANLEY BANK OF
3 AMERICAMERRILL L ..ovviiiiiiiiiiiens | oo 06/01/2023 | PAYDOWN ......ccoeee Jovnvnnennnniiiinns Joeviiieeeennnd 0 s 0 il 24912 |.......... 10,376 [oeeveeeiecnn 0 oo (949) [ 0 o (949) [ (A1 R o I IO [V S I FUTUUSRRRRRORN | A 1,341 [11/01/2049 |1.AFE ...
61767E-AF- | MORGAN STANLEY BANK OF
1 AMERICAMERRILL L ..vviiiiiiiiiiienns | oo 06/01/2023 |PAYDOWN ......ccccoeee Jonvvnenenniiiinns Jooviiieeeennd 0 s 0 il 30,807 |....oec.nn 14,366 |.........c...e. 0 |eernnn(1,055) [eeeeeeiinnn 0 o (1,085) [ (A1 R o I IO [V S I FUTUUSRRRRRORN | A 1,640 (11/01/2052 |1.AFE ...
61767F-BB- [ MORGAN STANLEY CAPITAL | TRUST
6 2016-UBT1 ..o [ 06/01/2023 | PAYDOWN ......cccoeee Jonvvnennniiiiinns Jooviiieeeennd 0 s 0 il 16,830 |............ 6,524 |0 [ (B96) [ O | (B96) [ (A1 R o I IO [V N I FUUUUTURRRRN | I A 917 |08/01/2049 |1.AFE ...
61772T-BN- | MORGAN STANLEY CAPITAL | TRUST
3 2021-L7 i [ 06/01/2023 |PAYDOWN ......ccccoee Joovnvnennniniiines foeviiiiieeend0 e 0 i, 8,872 |.ueeenn. ALCTIC TN RN o I U (<1510 RO o I IR (< 1510) | I (A1 R o I IO [V SN I FUUUUTURRRRRRN | I E 513 |110/01/2054 |1.AFE ...
61945W-AA-
7 MOSAIC SOLAR LOAN TRUST 2023-2 . |....... 06/20/2023 |PAYDOWN .......ccco. |oeevveeeeeiiiiiees |00 82,053 |l 82,053 |.......... 80,988 |....eevvvieen 0 |0 i 1,085 |0 1,085 o, 0].eeenn 82,053 oo [V N I FUTUUTURRRRRN | I E 612 |109/22/2053 |1.D FE ...
61946K-AB-
0 MOSAIC SOLAR LOAN TRUST 2022-3 . |....... 06/20/2023 |PAYDOWN ......cccce. |oevvvvieneeniinnne |00, 126,074 |.........126,074 |......... 123,304 |......... 123,346 |..ooooeeieeenn0 |eeen2,756 [0 12,756 o 0]....... 126,074 |...ccuveeeenn [V S I FUTUUSRRRRRORN | A 3,950 |06/20/2053 [1.G FE ..
62947A-AF-
0 NP SPEXLP ..cccvviiiiiiiiiiiiiiiiiiieeeees [ eeees 05/19/2023 |PAYDOWN .......cccce. |oevcvveeneiiiiiens 0. 5,856 |t 5,856 | 5,854 |........... 5,855 |coiiiiiiinen O foeeeninn 1 L O e 1 e 0].ccceeee. 5,856 |oooounnniennnn [V N I FOUOUUTURRRRUN | I 46 [03/19/2051 |1.F FE ...
63941T-AA- [NAVIENT PRIVATE EDUCATION REFI
4 LOAN TRUS .....oooiiiiiiiiiiiiiiiiecccciins [ eeeees 06/15/2023 | PAYDOWN ......cccco. |oevcvvieneeniinnne |20, 328,724 |.........328,724 |......... 332,191 |......... 330,039 |..ccvvveeeeenn O [ (1,315) [ O | (1,315) e 0]........328,724 |....ccoeeen [V S I FUTUUSRRRRRORN | A 2,301 | 05/15/2069 |1.AFE ...
64034E-AA- |NELNET STUDENT LOAN TRUST 2019-
L PO PPPPPPPPURTPP ITTOOey 06/25/2023 ..350,407 |.........347,951 |...............0 |....... 15,401 |...............0 |....... 15,401 |...............0 |.........363,352 |............... Oliiieeeee O v O s 3,821 [10/25/2067 [1.AFE ...
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67098A-AY-
5 OBX 2019-INV1 TRUST .....oocvviiiriiiiinn [ 06/01/2023 | PAYDOWN .....ccccoees Jooininninniiiiiens foeiiiens 23,538 |.......... 23,538 |.......... 22,391 [, (LN F, (LN F 1147 o, (LN F 1147 o, (U0 FR 23,538 |...oocunieeennn [V (L8 FOUN [V 137 |11/01/2048 (1.AFE ...
67181D-AK- | OAK STREET INVESTMENT GRADE
7 NET LEASE FU ..o [ eeeees 06/20/2023 | PAYDOWN .....ccccoees Joovvneniniiiiiens oo 14,988 |.......... 14,988 |.......... 14,524 |.......... 14,572 |oeeeeeennns (U I, X A R 0 |iiinns X YA R (U0 FR 14,988 |......ccueeee [V (LN FOUN [V 164 | 11/20/2051 (1.AFE ...
67389M-AV- | OAKS MORTGAGE TRUST SERIES
3 2015-1 oiiiiiiiiiieee s [ 06/01/2023 | PAYDOWN .....ccccoees Jooeniiniiniiiiinns foeeieens 24,925 |......... 24,925 |.......... 25,343 |.......... 24,925 |...cccuneenn (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 24,925 | [V (LN FOUN [V 397 |04/01/2046 |1.A ........
67448V-AF-
7 OBX 2020-EXP2 TRUST .....cccvvvvrviiiinn [ s 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnneniiinns | 135,885 |......... 135,885 |......... 116,118 |......... 117,182 [ 0l...... 18,702 |...ceeeennnnnes 0l...... 18,702 |..eceeennnnns (LN A 135,885 |...cocoounnee [V (LN FOUN [V 1,620 [05/01/2060 |1.A FE
677071-AU-
6 OHANA MILITARY COMMUNITIES LLC |....... 04/01/2023 | SINKING PAYMENT  |....ooveviiiiiiiins foeinnes 29,937 |.......... 29,937 |.......... 29,471 |.......... 29,552 [..ociiciinnnns (U I, 385 [oieiiiiiins 0 |iiinns 385 [oeiiieiiinns (U0 FR 29,937 |.ociiiiiieennn [V (L8 FOUN [V 898 |10/01/2051 |1.D FE
68269C-AA- | ONEMAIN FINANCIAL ISSUANCE
4 TRUST 2018-2 ..ooeeieiiiiiieieceiiiiieeeeciis [ 06/14/2023 |PAYDOWN ......ccccoee |ooviniienniiiiiins foeeene 846,406 |.........846,406 |.........854,341 [.........848,210 |...............0 |........(1,804) [...............0 |........(1,804) [...............0 |.........846,406 |...............0 [cooereieecc O i (O O 13,021 (03/14/2033 |1.AFE
69371V-AA-
5 PSMC 2018-1 TRUST ....ccovviiiiiiiiiciiis [ eeeeees 06/01/2023 |PAYDOWN .....ccccoees |onnrninnniiiiiies oo 993 [iiiiinnns 993 | 986 |...ccveeennnne 993 | (LN FOUN [0 FO (U1 IO [0 FO (U1 FOUN 993 [ [V (L8 FOUN [V 15102/01/2048 [1.A ........
69376D-AA-

PSMC 2021-3 TRUST ....ccovviiiiiiiiiieiis [ eeeeeen 06/01/2023 | PAYDOWN .....ccccoees Jooinvininiiiiiinns foeiiiens 55,460 |.......... 55,460 |.......... 48,822 |.......... 49,343 [ (LN F 6,117 | (LN F 6,117 | (U0 FR 55,460 |.....cceeennnn [V (L8 FOUN [V 603 |08/01/2051 [1.A ........
693964-AA-6) PRKCM 2023-AFC2 TRUST .....cccceeeeeen | vvnne 06/15/2023 [PAYDOWN .....cocvvvee fooiss s 21,429 |.......... 21,429 |.......... 21,429 |oeiiiiiiiiiiiees [0 O (U S [V R (U S [V (O 21,429 |oooveeeienns [V (U S [0 54 (06/01/2058 |1.AFE
718547-AN-

2 PHILLIPS 66 CO .....coooeiiiii [ 05/02/2023 [EXCHANGE OFFER [.....ceuiiiiiiiiins s 1,942,101 |...... 2,000,000 |...... 1,940,846 |...... 1,941,604 |............... [0 R 497 o (O S 497 | 0 |..... 1,942,101 [.oevvnennnnee [V (U S [0 R 57,439 |10/01/2046 |2.A FE
72703P-AC- [PLANET FITNESS MASTER ISSUER

7 LLC oo [ 06/05/2023 [ PAYDOWN .....coevvenn o [ 5,000 [oeeeeeenns 5,000 [.......ee.. 5,000 |............ 5,000 [...oonnnnnnnnee (U S [V R (U S [V (U S 5,000 |.ooeeieiiinnns [V (U S [0 96 |12/05/2049 |2.C FE
72703P-AD- [ PLANET FITNESS MASTER ISSUER

5 LLC oo 06/05/2023 [PAYDOWN ......ccevvee feneennnnniininniins foeeennnnnl 7,600 [oeeeeeenn 7,500 [onieeeetn 6,772 i O | 12/05/2051 |2.C FE
749384-AA-1| RCKT MORTGAGE TRUST 2021-5 ....... 06/01/2023 |PAYDOWN ............. |oecvveeeeiiiiinens 02022, 200,177 .........200,177 |.........200,490 |.........200,462 |............... 11/01/2051 (1.A........
74981C-AA-

9 RUN 2022-NQM1 TRUST ......coovvvieeeees | reeeenn 06/01/2023 | PAYDOWN ............. 129,550 |...ceveennnns 0 03/01/2067

RAINIER GSA PORTFOLIO 4.82
75086#-AA-3| 15JUN36 . 06/15/2023 | SINKING PAYMENT . 53,148 |. 06/15/2036
75410J-AA-2| RATE MORTGAGE TRUST 2021-J4 ..... 06/01/2023 | PAYDOWN ............. 223,643 |.. 11/01/2051
78397E-AE- | SBALR COMMERCIAL MORTGAGE
6 2020-RR1 TRUST ....coovvviiiiviiiiiiiciiieees | aviinns 06/06/2023 | PAYDOWN ............. 02/06/2053 |1.A ........
78419C-AG- [ SG COMMERCIAL MORTGAGE
9 SECURITIES TRUST .....covvvvvvivvievniinnns | vvnnns 06/01/2023 [PAYDOWN ......ccovvve fernmmnnnenninnnnnnnn foiiiiiiiiccnnnd0 s 0 e 10/01/2048 |1.AFE
78443C-AP- [ SLM PRIVATE CREDIT STUDENT LOAN
9 TRUST 20 ..o i 06/29/2023 | CALL 100 .....ovvvvvennn fooviiiiiiis oo 350,000 |......... 350,000 |......... 349,563 03/15/2033 |2.C FE ...
78448P-AE- | SMB PRIVATE EDUCATION LOAN
0 TRUST 2015-A ..ooniiiins | v 06/15/2023 | PAYDOWN .....ccevvene fooiis [ 345,111 |......... 345,111 |......... 334,970 10/16/2045 |1.BFE ...

SMB PRIVATE EDUCATION LOAN
78448Y-AJ-0[ TRUST 2021-A .o | i 06/15/2023 | PAYDOWN .....coevvene fooviiss [ 347,007 |........ 347,007 |......... 310,110 01/15/2053 |1.AFE ...
80290C-AS- [ SANTANDER BANK AUTO CREDIT-

3 LINKED NOTES .......cuuvmiiiiininniiniiinnnnns [ereeen 06/15/2023 | PAYDOWN .....ccovvvne fooviins oo 444,673 |......... 444,673 |......... 444,673 05/15/2032 |2.B FE
805564-GA- | SAXON ASSET SECURITIES TR 2000-2

3 MORTLN ..o 06/01/2023 [PAYDOWN .....coovvvee fooiiiss s 61,501 ... 64,332 | ... 52,109 07/01/2030 |1.C FM
81745D-AJ-0| SEQUOIA MORTGAGE TRUST 2013-9 . .106/01/2023 [PAYDOWN ......ccccvve feerveviinniinnnnnnns foeees 105,010 ..105,010 |. ..101,565 07/01/2043 [1.A ........
81746G-AA-

1 SEQUOIA MORTGAGE TRUST 2017-7 . |....... 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 13,655 |.......... 13,655 |.......... 13,926 10/01/2047 (1.A ........
81746L-CC-

4 SEQUOIA MORTGAGE TRUST 2015-3 . |....... 06/01/2023 | PAYDOWN .....ccccoees Jooevvinnnniiiiines oo 79,622 |.......... 79,622 |.......... 80,714 07/01/2045 [1.A ........
81746P-CB-

7 SEQUOIA MORTGAGE TRUST 2016-1. |....... 06/01/2023 |PAYDOWN ....ccccevves Joovnvnnniiiiiiiiins |ovinnnns 39,508 |.......... 39,508 |.......... 40,755 06/01/2046 |1.A ........
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81746V-AU-
4 SEQUOIA MORTGAGE TRUST 2018-3 .. |....... 06/01/2023 | PAYDOWN .....ccccoees Jooininninniiiiiens foeiiiens 19,257 |.......... 19,257 |.......... 19,017 03/01/2048 [1.A ........
81748A-AA-
2 SEQUOIA MORTGAGE TRUST 2020-3 . |....... 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 41,142 |.......... 41,142 |.......... 41,990 04/01/2050 [1.A ........
81753L-AC-
6 SERIES RR 2013-1 TRUST .....ocoovviiinn [ennnns 05/01/2023 |PAYDOWN .....ccccoees |oonvineniciiiiiens oo 9,500,270 |...... 9,500,270 |...... 4,134,432 06/01/2046 |3.B FE ...
82652T-AB- [ SIERRA TIMESHARE 2022-1
1 RECEIVABLES FUND .......ccceevviiiiiiies | eeeenn 06/20/2023 |PAYDOWN .......cccco. |oevcvveeneeniinnne |00 191,807 |.........191,807 |......... 191,798 10/20/2038 (1.F FE ...
SIERRA TIMESHARE 2022-3
826934-AB-7|RECEIVABLES FUND .........cooovviiiinnnes | eeenne 06/20/2023 |PAYDOWN ............. |oeeeveeeeeeeiineee |-..... 326,586 |.........326,586 |......... 326,521 07/20/2039 |1.F FE ...
83406T-AB- [ SOFI PROFESSIONAL LOAN
8 PROGRAM 2020-ATRU .... 06/15/2023 | PAYDOWN ... ..222,537 05/15/2046 [1.AFE ...
83416W-AA-
1 SOLAR STAR FUNDING LLC ........coooet [ ennns 06/30/2023 | SINKING PAYMENT  |...ccoevviiininnes |eennnnn 18,187 |l 18,187 | 17,732 06/30/2035 (2.B FE ...
83416W-AB-
9 SOLAR STAR FUNDING LLC ........ooooeut [ ennns 06/30/2023 | SINKING PAYMENT  |....ccccoeevinviees [000eee.. 36,959 |l 36,959 |.......... 36,959 06/30/2035 (2.B FE ...
85208N-AE- | SPRINT SPECTRUM CO LLC / SPRINT
0 SPECTRUM ......oooiiiiiiiiiiiiiiencccccins [ 06/20/2023 | SINKING PAYMENT |.............eceeeee |-...... 100,000 |.........100,000 |......... 100,000 03/20/2028 |1.F FE ...
866930-AB-6] COREBRIDGE FINANCIAL INC ............ | cvveeee 04/28/2023 | MATURITY ............. e |.....5,566,000 |......5,566,000 |...... 6,695,740 04/28/2023 |2.B FE ...
867914-AH- PERSHING &
6 TRUIST FINANCIAL CORP .......ceuvvuunenn | avnnnns 04/25/2023 | COMPANY ......cccceee feerrnrennnnennnnnne |.....6,636,529 |...... 6,676,000 |...... 7,680,746 02/15/2026 |1.G FE ..
87342R-AE-
4 TACO BELL FUNDING LLC .......cccceveeee | annnnns 05/25/2023 |PAYDOWN ........ccce. feeeeeeeeiiinninenns feeeeeeet 10,000 |.......... 10,000 |.......... 10,000 11/25/2048 |2.B FE ...
87342R-AH-
7 TACO BELL FUNDING LLC .......ccccevveee | avnnnne 05/25/2023 [PAYDOWN ......ccceeee fernnnnnniiiniinnnns [l 7,500 ...ttt 7,500 ... 7,500 08/25/2051 |2.B FE ...
88603U-AA-
7 THRUST ENGINE LEASING 2021 DAC . |....... 06/15/2023 [PAYDOWN .......cceeve fernnnnnenninnnnnnnn [0 78,740 |.......... 78,740 |.......... 78,737 07/15/2040 |1.F FE ...
89171V-AC- [ TOWD POINT MORTGAGE TRUST
1 2015-5 ... UV (R 06/01/2023 [PAYDOWN ... ..850,436 05/01/2055 |1.A ........
89172Y-AC- [ TOWD POINT MORTGAGE TRUST
4 2016-3 i 06/01/2023 [PAYDOWN ......ccoevee fernnnnnnnninnnnnnnn [neenn. 42,032 |.......... 42,032 |.......... 41,029 04/01/2056 |1.A ........
89656G-AA-
2 TRINITY RAIL LEASING 2021 LLC ....... 06/19/2023 [ PAYDOWN .. .. 45,575 07/19/2051 |1.F FE
89683L-AA-8| TRIUMPH RAIL HOLDINGS LLC .......... 06/17/2023 | PAYDOWN ... ... 22,621 06/19/2051 |1.F FE
90276G-AU- | UBS COMMERCIAL MORTGAGE
6 TRUST 2017-C3 ....vviieieiiiiiiieeecciiies [ 06/01/2023 |PAYDOWN .....cccceees |oovnnninieiiiiiies oo [0 O (U R 55,863 08/01/2050 |1.AFE
90276R-BF- | UBS COMMERCIAL MORTGAGE
4 TRUST 2017-C4 .....oovvvieeiiiiieeecciiee [ 06/01/2023 | PAYDOWN .....ccccoees |ovnniininiiiiiies oo [0 O (U R 18,107 10/01/2050 [1.AFE
90276V-AF- [UBS COMMERCIAL MORTGAGE
6 TRUST 2018-C8 ......cvvvveeiiiiiiieeeceiiiies [ 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, [0 O (U R 15,200 02/01/2051 [1.AFE ...
90276W-AT-[UBS COMMERCIAL MORTGAGE
4 TRUST 2017-C7 .. [ 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 15,858 12/01/2050 (1.AFE ...
90276Y-AF- [UBS COMMERCIAL MORTGAGE
0 TRUST 2019-C16 ....evvveeeeeiiiiiieeeceiis [ 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 13,356 04/01/2052 [1.AFE ...
90352W-AD-
6 ITE RAIL FUND LEVERED LP ......cccccce. [ oennn 06/28/2023 | PAYDOWN .....ccccoees Joonnineinniiiiines oo 33,904 |.......... 33,904 |.......... 33,903 02/28/2051 |1.F FE ...
90353D-BA- | UBS COMMERCIAL MORTGAGE
2 TRUST 2018-C12 ... [ 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 15,115 08/01/2051 [1.AFE ...
90353K-AZ- | UBS COMMERCIAL MORTGAGE
TRUST 2018-C13 ....oocveeeeeeiiiiieieeciies [ 06/01/2023 |PAYDOWN ....ccocevees Joovinniiiiiiiiiiins |oviiiiiieeeeens 0 ...13,980 |............8,459 |.......o..e O | (B87) e O |t (B87) e O e O i 0 (U IO [V 747 110/01/2051 [1.AFE ...
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90354P-AA-
5 ITE RAIL FUND LEVERED LP ............c. | eeeees 06/28/2023 | PAYDOWN .....ccccoees Jooenviennniiiiinns oo 46,619 |......... 46,619 |.......... 46,601 |.......... 46,607 |......cuveenn (LN FE 12 s (LN FE 12 s (U0 FR 46,619 [ [0 FO (L8 FOUN [0 FO 430 (06/28/2051 |1.F FE ...
91474@-AA-
2 UNIVERSITY OF MICHIGAN ........cccccoe. | oueenn 06/15/2023 | SINKING PAYMENT  |....oooeiiiiiiiines foeiines 21,797 |.......... 21,797 |.......... 21,797 | 21,797 | (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 21,797 | [0 FO (LN FOUN [0 FO 321 |06/15/2039 1B ........
92538U-AA- | VERUS SECURITIZATION TRUST 2022-
9 B s [ 06/01/2023 |PAYDOWN ......ccccoe. |oevvvveeneniiinnne |00 115,331 |00 115,331 |l 115,168 ...l 115,240 | O [ 91 0 [t 91 |0 [ 115,331 [0 |0 e [0 1,888 [02/01/2067 |1.AFE ...
92837M-AC-
1 VISIO 2020-1R TRUST ....oeevveiiiiiinieeens [ 06/01/2023 |PAYDOWN ............. |oeeeveeeeeiiinnnee |-00n... 203,465 |.........203,465 |.........203,463 |.........203,465 |......ccccc.... 0 foeeeeeiiiiinns O | O [0 o0 [0000000208,465 o0 |l 0 e [0 1,674 (11/01/2055 |1.C FE ...
94988X-AX- | WELLS FARGO COMMERCIAL
4 MORTGAGE TRUST 20 ......cccvvveeeeiiins | eeeeenn 06/01/2023 |PAYDOWN .....ccccooee Joovnnveneeniiinines Joeviiiieeneend 0 fociiiiin 0 . 12,364 02,285 | 0 [ (949) | 0 [ (949) | O e O 0 o0 e [0 1,126 (08/01/2050 |1.AFE ...
94989D-AZ- | WELLS FARGO COMMERCIAL
2 MORTGAGE TRUST 20 ......cccuvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....ccccooee Joovnvnennniiiiiines Joeviiiieeeeend 0 fecciiiin 0 | 16,144 |0 3,848 | 0 e (B61) | O e (B61) | O [ O o0 o0 e [0 FO 840 |02/01/2048 |1.AFE ...
94989Y-BC- | WELLS FARGO COMMERCIAL
6 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN ......cccooee Joovnvnenneniiinines Joeviiiieeeeend 0 fecciiinn 0 | 17,809 | 5,811 |0 [ (703) | 0 e (703) | O e O o0 o0 e [0 1,003 [01/01/2059 |1.AFE ...
WELLS FARGO COMMERCIAL
95000J-AY-4| MORTGAGE TRUST 20 ......ooevvviviiiiens | eeenne 06/01/2023 |PAYDOWN ......cccooee Joovnvneneeniiiines Joeviiiieeeeend 0 feciiiinn 0 | 46,584 | 17,991 |0 [ n(1,445) |0 [ (1,445) |0 e O 0 o0 e [0 2,169 |12/01/2059 |1.AFE ...
95000M-BS- | WELLS FARGO COMMERCIAL
9 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN ......cccooee Joovnnvenneniiiinnes Joeviivieeneend 0 feiiiiiinn 0 s 12,470 | 5,431 |0 [ (540) | 0 e (B40) | O e O o0 o0 e [0 FO 679 |111/01/2059 |1.AFE ...
95000P-AH- | WELLS FARGO COMMERCIAL
7 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....ccccees Joovnrneennniiinnnes foevinieeeneend 0 fecciiiiid 0 s 18,415 | 7,532 | O e (718) | O e (718) | O e O 0 o0 e [0 1,023 [12/01/2049 |1.AFE ...
95001A-BE- | WELLS FARGO COMMERCIAL
5 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....ccccoeee Joovnnveeenniiiines foeviiiieeeeend 0 fcciiin 0 . 29,577 | 14,627 |0 [ (1,046) | 0 e (1,046) | O e O 0 o0 s [0 1,601 [11/01/2050 |1.AFE ...
95002Q-AA- | WELLS FARGO MORTGAGE BACKED
8 SECURITIES 2 .....evviiiiiiiiiiiiececiieeen [ 06/01/2023 |PAYDOWN ......ccccoe. |oovvieeneiiiinnns |00 48,023 |l 48,023 |.......... 49,561 |.......... 48,305 |....cccoceeenn O e (282) | O e (282) | 0 [ 48,028 [0 |l 0 e [0 FO 619 |12/01/2049 [1.A ........
95002X-BH- | WELLS FARGO COMMERCIAL
7 MORTGAGE TRUST 20 ......cccuvveeeeiiinn | eeeeeen 06/01/2023 |PAYDOWN ......ccccoee Joovnvnenenniiinines foevviiieeeeend 0 s 0 1. 23,090 | 18,987 | 0 e (845) | 0 e (845) | O e O o0 o0 e [0 1,649 (08/01/2053 |1.AFE ...
95003D-BP- | WELLS FARGO COMMERCIAL
2 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN ......ccccoee Joovnrveeneniiinines Joeviiieeeeeend 0 feciiiinn 0 1. 12,880 |t 10,962 | 0 [ (481) | O e (481) | O e O o0 o0 e [0 FO 713 |108/01/2054 |1.AFE ...
95003Q-BC- | WELLS FARGO COMMERCIAL
2 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....ccccooes Joovnvneeenniiiniees Joeviiiieeneend 0 fecciiiiitd 0 . 6,746 | 5,945 |0 [ (265) | 0 e (265) | O [ O o0 |0 e [0 FO 404 (11/01/2054 |1.AFE ...
95058X-AK-
4 WENDY'S FUNDING LLC .......ccoeeveeiin [ ennnis 06/15/2023 |PAYDOWN ......cccooee |ovvnnvenneniiinnes |00 13,438 |0l 13,438 | 13,433 | 13,434 |0 3 i O 3 i 0 [0 13,438 [0 |0 e [0 FO 159 |06/15/2051 (2.B FE ...
95058X-AM-
0 WENDY'S FUNDING LLC .......ccoeeveeiin [ ennnis 06/15/2023 | PAYDOWN .....ccccoees Jooeninnniniiiiinns oo 10,000 ...10,000 |.......... 10,000 |..cevvvveeeeees O feeeiiiicn 0 e O e 0 o0 |t 10,000 o0 i 0 | [0 FO 212 (03/15/2052 |2.BFE ...
97063Q-AA- | WILLIS ENGINE STRUCTURED TRUST
O 1L (TN 06/15/2023 |PAYDOWN ......cccce. |oevivvienniniiinne |00 117,198 | 117,198 |, 117,099 |......... 117,157 [ (LN FE A | (LN FE A | (LN A 117,198 | [0 FO (LN FOUN [0 2,287 |08/15/2042 |2.B FE ...
97652R-BB-
2 2014-3 e e 06/01/2023 | PAYDOWN ... ..120,154 | 15,771 | O e 0 e O e 0 el 0 | 115,771 [ [0 FO (LN FOUN [0 2,072 111/01/2044 [1.A ........
97652R-BC-
0 2014-3 e e 06/01/2023 |PAYDOWN ........c.... |oeeevveeeeeniinnne |20 136,959 |.........136,959 |......... 140,490 |.........136,959 [.....oooeeeee O |0 [ 0 0 0 e 136,959 |.......cee [0 FO (LN FOUN [0 2,451 |111/01/2044 [1.A ........
97652U-BG- | WINWATER MORTGAGE LOAN TRUST
4 2015-2 oviiiiiiiieiee s [ 06/01/2023 | PAYDOWN .....cccccees |ovineneiiiiiiees |00 64,229 ...l 64,229 |l 64,149 |.......... 64,229 |...ccveeenn. (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 64,229 |....cceeennn [0 FO (LN FOUN [0 FO 924 102/01/2045 [1.A ........
97653B-CB- | WINWATER MORTGAGE LOAN TRUST
5 2015-A oo [ 06/01/2023 |PAYDOWN .......ccco. |oevveeeeiiiiiiiees |000ee... 63,869 |.......... 63,869 |.......... 65,595 |.......... 63,869 |...cvveeennnn. (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 63,869 |.....ccuueennn [0 FO (LN FOUN [0 1,163 [06/01/2045 |1.A ........
97654D-CA- | WINWATER MORTGAGE LOAN TRUST
2 2015-5 oo [ 06/01/2023 |PAYDOWN .......ccce. |oevvveeeeeiiiiiiees 00000 80,519 ...l 60,519 |.......... 62,335 |.......... 60,622 |.....cceeee. O e (102) | O e (102) |l O e 60,519 |...occveeennn [0 FO (LN FOUN [0 FO 873 |08/01/2045 |1.A ........
AIR CANADA 2015-2 CLASS A PASS
009088-AB-1| THROUGH T .....oooviiiiiiiiiiiiiiiiieeeee A 06/15/2023 | SINKING PAYMENT  |..cccoovviiiiiinns |0nnnnnn 48,221 |oeeinll 48,221 |l 48,318 |t 48,276 | O et (B5) | O et (B8) | O [, 48,221 |ooeeiinnns [0 FO (U8 IO [0 FO 995 |12/15/2027 |2.B FE ...
00909D-AA- | AIR CANADA 2020-2 CLASS A PASS
1 THROUGH T ..oooiiiiiiiiiiiiiiiieeccs A 04/01/2023 | SINKING PAYMENT  |.....cccooeviiveees |-nnee. 254,109 |.........254,109 |.........269,338 |.........267,700 |...............0 [......(13,591) |..cevveeeeenn O [ (13,591) | O | 254,109 |...cocuvneennn [0 FO (U8 IO [0 6,670 |04/01/2029 [1.G FE ..
00289L-AA-3[ ATLANTICA TRANSMISION SUR SA .... |D.... [04/30/2023 | SINKING PAYMENT |[.............eeeeee. |......... 25,500 |.......... 25,500 |.......... 25,499 |.......... 25,500 |............... 0 Jooevvvvvenennn O o O [ O o 0 25,500 |.......ceeenns [0 R [O [0 R 877 |04/30/2043 |2.BFE ...
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05363U-AL-
7 AVERY POINT IV CLOLTD .....ccceenneeee D.... [04/25/2023 |PAYDOWN ......cccccee |oerviiniinnnnniins foeens 1,625,706 |...... 1,625,706 |...... 1,631,803 |...... 1,628,558 |......ccuveenn 0. (2,852).cccciininnnns 0. (2,852).cccciiinnanns 0l.... 1,625,706 04/25/2026 [1.D FE ...
05587T-AC-
0 BSPRT 2019-FL5 ISSUERLTD ............ D.... [05/15/2023 |PAYDOWN ......cccccee |oovviniinnnniiiins oo 569,967 |......... 569,967 |......... 569,967 |......... 569,967 |...cceeeennnn. (LN FOUN [0 FO (U1 IO [0 FO (LN A 569,967 05/15/2029 [1.AFE ...
12528C-AU-
5 CFIP CLO 2014-1 LTD ....cvvveieeiiiiinens D.... [04/13/2023 |[PAYDOWN ......cccccee |oerviiniinnnnniins foeen 4,000,000 |...... 4,000,000 |...... 4,002,000 |...... 4,006,054 |............... 0. (6,054)|...ccccunnnnnns 0. (6,054)|....cccuvnnnns 0l.... 4,000,000 07/13/2029 |2.CFE ...
12662C-AA-
5 MKS CLO 2017-2LTD ....cooviriiiieecnes D.... [04/20/2023 |PAYDOWN ......cccccee |oevviniiennniiiins oo 217,615 |........ 217,615 |......... 215439 [ (LN F, (LN F 2,176 | (LN F 2,176 | (LN A 217,615 01/20/2031 [1.AFE ...
FOMENTO ECONOMICO MEXICANO
344419-AA-4|SABDE CV ....ooovviiiiiiiiiciiiieeeecee D 05/10/2023 |MATURITY ...occcoiees Jooiiieieeiiiiiees oo 3,000,000 |...... 3,000,000 |...... 2,844,510 |...... 2,993,343 |...ccveennnne (LN F 6,657 |..cccvnnennne (LN F 6,657 |..cccvnnennn. 0l.... 3,000,000 05/10/2023 [2.AFE ...
40538F-AW-| HALCYON LOAN ADVISORS FUNDING
3 2014-3LTD ... . [D.... |04/24/2023 [PAYDOWN ....... 346,201 346,201 |. ..346,547 |... .. .346,201 |. 10/22/2025 (1.C FE ...
48251J-AL-7|KKR CLO 18 LTD ... .... |D.... |04/18/2023 [PAYDOWN ... R 368,409 ...368,409 |. ..364,725 | O [ 0 [l 3,684 |0 3,684 |0 e, 368,409 07/18/2030 |1.AFE ...
49245P-AA- [KERRY GROUP FINANCIAL SERVICES
4 UNLTD CO oo D.... |04/09/2023 [ MATURITY ............. U R 5,230,000 5,230,000 |...... 5,103,062 |......5,225,341 |....ceeeeeennn 0 [ 4,659 [onniiiiinnnnnn0 [ i4,659 |0 s 5,230,000 04/09/2023 |2.AFE ...
532522-AA-7| LIMA METRO LINE 2 FINANCE LTD ..... D.... [04/05/2023 |SINKING PAYMENT |....ccccoeiviniiinn foeeeenne 28,651 ... 28,651 [.......... 28,651 [.......... 28,651 [.ooooiiin O i O e O e 0 e 0 e 28,651 07/05/2034 |2.C FE ...
54303P-BA-
2 LONGFELLOW PLACE CLOLTD ......... D.... [04/17/2023 |PAYDOWN ......cccccee |oovvniirnnniiiins oo 280,298 |......... 280,298 |......... 276,794 |.........277,497 |...............0 |..eeen. 2,800 [ooeeiinnennn. 0 2,800 |oiiiieennn O e 280,298 04/15/2029 (1.B FE ...
56845A-AU-
2 MARINER CLO 2016-3 LLC ................. D.... [04/24/2023 |PAYDOWN ......cccccee |oevvininrnnniiiins oo 137,841 |........ 137,841 |......... 133,017 |.........136,632 [....coeeeeee 0 |oeeeeenn 1,210 [0 | 1,210 [0 s 137,841 .o [0 FO (LN FOUN [0 3,875 |07/23/2029 (1.AFE ...
60689W-BZ-
3 VENTURE XXX CLOLTD .....ccceveennnee D.... [04/17/2023 |[PAYDOWN ......cccccee |oerviiniiiiniiiiins feeeeeenne 94,168 |.......... 94,168 |.......... 94,168 |.......... 94,168 |....coccceeenn 0 [0 i O o0 ol 0 s 94,168 |....ccvveennn [0 FO (LN FOUN [0 2,862 |01/15/2031 |1.AFE ...
62983P-AA-
3 NAKILAT INC ...ooviiiiiiiiiiiecciieeeee D.... [06/30/2023 [SINKING PAYMENT |....cccoiiiiiniiinn foeeeene 58,240 |.......... 58,240 |.......... 56,504 |.......... 57,179 |..cccooeeennl 0 [ 1,061 o0 1,061 i 0 e, 58,240 |....ccvveennn [0 FO (LN FOUN [0 1,767 (12/31/2033 |1.EFE ...
67111C-AL-
2 OFSIBSL VIIILTD ...cvviiieeiiiiiieecce D.... [04/17/2023 |PAYDOWN .......cccc.. |oerviiriieeeenninns |- 524,009 |.........524,009 |.........518,769 [......cceeeeennn. 08/16/2029 [1.AFE ...
70469Q-AK-
5 PEAKS CLO 1LTD ..coviiiiiiiiiecciiiieens D.... [04/25/2023 |PAYDOWN .......cccc. |oevvivnennnniiinns |20 294,453 |l 294,453 |......... 294,453 |......... 294,453 07/25/2030 [1.AFE ...
85572R-AA-
7 START LTD/BERMUDA . D.... [06/15/2023 |PAYDOWN ... ...292,541 |.........292,142 |......... 292,714 |.. 05/15/2043 [2.AFE ...
85573L-AA-9[ START I LTD ... D.... |06/15/2023 [PAYDOWN . 63,500 | . 64,118 |.. 03/15/2044 |2.B FE ...
85573L-AB-7|START I LTD ... ... |D.... |06/15/2023 [PAYDOWN ... ....67,014 |.......... 67,012 [.......... 03/15/2044 |3.B FE ...
88606W-AA-| THUNDERBOLT AIRCRAFT LEASE LTD
0 [ D.... |06/15/2023 [PAYDOWN 05/17/2032 |2.B FE ...
88606W-AB-| THUNDERBOLT AIRCRAFT LEASE LTD
8 D.... [06/15/2023 |PAYDOWN ......cccccc. |oevvinvnennnniiins |oeeeeeennnnd, 311 | 4311 04354 | 4,320 o 0 et d(8) e O fectd(8) | O e 4,311 0 | 05/17/2032 (4.B FE ...
89366L-AA-2| TRANSELEC SA .. D.... |04/27/2023 |CALL 100 07/26/2023 |2.B FE ...
98878C-AC- | Z CAPITAL CREDIT PARTNER
0 2018-1LTD ceeeeeiieeiiiieeiieeeieeeeeeeceeees D.... |04/17/2023 [PAYDOWN .......ccceee fornininnnnnnnnnns [.nn.. 529,840 |.........529,840 |.........521,363 |.........527,679 |...............0 [cceeennn 2,161 eviiiiiiinnnnnn O [ 2,161 |0 .....529,840 |0 [ 01/16/2031 |1.AFE ...
G6160K-AC-| MITCHELLS & BUTLERS FINANCE PLC
5 [ D.... [06/15/2023 | SINKING PAYMENT [...ccccociis oeens 114,495 |......... 114,495 |.......... 95,824 |......... 106,559 |............. (O R 7,935 |l (U S 7,935 |l (U R 114,495 [l [V (U S [0 3,049 [ 12/15/2030 |2.AFE ...
Q86342-AD-
6 SGSP AUSTRALIA ASSETS PTY LTD .. |D.... [04/09/2023 |[MATURITY .....ccccoeee fooiiiiiiiiiiiiiinns fonns 3,000,000 |...... 3,000,000 |...... 2,742,030 |...... 2,988,586 |............... 0[...... 11,414 |............... 0[...... 11,414 |............... 0[..... 3,000,000 |............... {0 R [O 0 f......... 49,500 |04/09/2023 [1.G FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 138,042,528 | 139,362,998 | 124,948,436 | 133,464,639 9,186 | 1,734,798 0] 1,743,984 0] 139,205,879 0| (1,163,351)| (1,163,351) 2,636,592 XXX XXX
637432-MT- | NATIONAL RURAL UTILITIES
9 COOPERATIVE FIN ....ocoviiiiiiiiiecciins [ 06/26/2023 |CALL 100 .....cccvvvees Joonvinenneiiiiiens o 1,875,000 |...... 1,875,000 |...... 1,863,282 |...... 1,865,270 |.....ccuveeens (LN P 9,731 | (LN I 9,731 | 0l.... 1,875,000 |....ccevveennnn [0 FO (U8 FOUN [0 O 68,475 |04/30/2043 [2.AFE ...
65473P-AG-
0 NISOURCE INC ......coooviiiiiiiiiiiiiiiieees | aeeeens 06/15/2023 |CALL 100 .....cccevveees Joonrvnennniiiiiens o 2,500,000 |...... 2,500,000 |...... 2,428,125 |...... 2,428,918 |...cuveennnn. 0l...... 71,082 [.oooiiiianns 0l...... 71,082 [ 0l.... 2,500,000 |..evvvereennnee [0 FO (U8 IO (O O 70,625 |01/01/9999 [3.AFE ...
G4637E-BF-
1 HSBC BANKPLC ....cocvvieiiiiiiiiiceee D.... [06/30/2023 |CALL 100 ......cccocevee Jooviininenniiiiiins |oveeinnns 9,000 |............ 9,000 f..ceeennn... 6,359 |..oeeennnn. 6,392 |.ceeiinnnns 0. 2,608 |....ccce..... 0. 2,608 |....ccoce.... (O P, 9,000 |..ccuveeennnes [0 PP (U PPN (O PP 247 [01/01/9999 |2.BFE ...
1309999999. Subtotal - Bonds - Hybrid Securities 4,384,000 4,384,000 4,297,766 4,300,580 0 83,421 0 83,421 0 4,384,000 0 0 0 139,347 | XXX XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
2509999997. Total - Bonds - Part 4 148,137,371 149,308,441 148,837,189 | 142,152,134 9,186 | 1,435,920 0 [ 1,445,106 0 [ 149,296,116 0| (1,313,801)] (1,313,801) 4,239,837 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 148,137,371 149,308,441 148,837,189 | 142,152,134 9,186 | 1,435,920 0 [ 1,445,106 0 [ 149,296,116 0| (1,313,801)] (1,313,801) 4,239,837 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
RAYMOND JAMES &
03213A-10-4| AMPLITUDE INC ......ccccvviiiiiiiiiiiiieneie | oo 05/12/2023 |ASSO .....oeevveeicnieens | 9,369.000 |......... 93,541 [ e 116,738 |[oveeeeiiiiinens (LN F, (LN FOUN [0 FO (U1 IO [0 FO (LN A 116,738 |.oeeeennns 0[... (23,197)|...... (23,197)[ceeeeeeiiiiinnns (U8 FOUSOORPOUUUTI R,
RAYMOND JAMES &
10576N-10-2| BRAZE INC .......oooeviiiiiiiiiieiiiiiiecceeis [ eeeees 05/02/2023 |ASSO .....oeevvevvinnnnns | 9,428.000 |....... 255,339 [ooiiiiiiiiiiiinns [ 327,623 | (LN F, (LN FOUN [0 FO (U1 IO [0 FO (LN A 327,623 |...cociriennn 0[... (72,284)|...... (72,284) e (U8 FOUSOORPOUUUTI R,
31338@-10- NON-BROKER
6 FHLB OF PITTSBURGH .......ccccvvevveiiiin | eeeenn 04/27/2023 | TRADE, BO ............ .... 50,000.000 |..... 5,000,000 [..cococrvniiieiiiinn oeenne 5,000,000 |...... 4,102,900 |...covveennnne (LN FOUN [0 FO (U1 IO [0 FO 0l.... 5,000,000 |..evvveeeennnne [0 FO (LN FOUN [0 I 223,135 [ceeeee ]| e
WELLS FARGO
35243J-10-1 | FRANKLIN BSP REALTY TRUST INC ... |....... 06/30/2023 |SECS LLC .............. .... 50,000.000 |....... 706,034 |ooooooiiiiiiiiiinns [ 835,500 |......... 645,000 |..... 190,500 |.evvveeeennnne (O FOUN O I RN 190,500 |.... ...0 ...0 [....(129,466)|....(129,466) |.......... 35,500 |-eoveer veeeeen | e
629445-20-6 [NVE CORP .......cccvvvvvviiiiiiiiiiiicicecceeeees | i 06/16/2023 | VARIOUS ............... ....15,885.000 |..... 1,423,248 | | 749,798 |...... 1,028,554 |....(278,756) ... 0. ...(278,756)]|.... JRLO I PO 71T A1 ISR o I RN 673,450 |..... 673,450 |.......... 31,770 |ooeeeees v s
RAYMOND JAMES &
68134L-10-9[OLOINC ....cooeiiiiiiiiiiiiiiiiiiiiiieeeee | s 05/01/2023 |ASSO .......evvvvvnnnnnnee ...21,418.000 |....... 148,156 |..coooeeeiieeiiiiens | 188,478 |...ccoeeeeienins [0 O (U S [V R (U S [V (U R 188,478 |[..cccoennnnnnn 0 ... (40,323)|...... (40,323) [..eevnenininnnnnee (O PO [T
BANC/AMERICA
78349D-10-7[RXSIGHT INC .....oooooiiiiiiiiii | 06/29/2023 [SECURLL ................ | 4,132.000 |....... 113,036 |ooooeeiiiiiiiiiiies |, 104,416 |..coooeeeennenns [0 O (U S 0. RO J 104,416 |....ccceeeeeenl0 |, 8,621 |......... 8,621 |.ooeieiiiiiiis (O PO [T
84863T-10-6| SPOK HOLDINGS INC .......ccovvviiiieeiie | oo 05/04/2023 |VARIOUS ............... ...131,000.000 |..... 1,535,133 [ooiiiiiiiiiieiiie oo 1,032,916 |...... 1,072,890 |...... (39,974) |.cvvveeenne 0. 0 et 1,032,916 |...............0 [, 502,217 |..... 502,217 |.......... 40,938 [ooeeeen e e
BANC/AMERICA
888787-10-8 | TOAST INC ....ovvviiiiiiiiiiiiiiiiiiiiie s | e 06/15/2023 |SECUR.L ...ccvveeeeeee oo 778.000 |......... 17,857 fooeeeiiiiiiiinnees foeeeenn. 17,318 [ [O 8 FE (O PR (O PP (U IO (O PP (O IO 17,318 |ooeeeinnens [0 P, 539 [ XIS O [0 FOOROOOUTTRY [TOTOTTen
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 9,292,344 XXX 8,372,787 6,849,344 (128,230) 0 0 (128,230) 0 8,372,787 0 919,557 919,557 331,343 XXX XXX
5989999997. Total - Common Stocks - Part 4 9,292,344 XXX 8,372,787 6,849,344 (128,230) 0 0 (128,230) 0 8,372,787 0 919,557 919,557 331,343 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 9,292,344 XXX 8,372,787 6,849,344 (128,230) 0 0 (128,230) 0 8,372,787 0 919,557 919,557 331,343 XXX XXX
5999999999. Total - Preferred and Common Stocks 9,292,344 XXX 8,372,787 6,849,344 | (128,230) 0 0 (128,230) 0 8,372,787 0 919,557 919,557 331,343 XXX XXX
6009999999 - Totals 157,429,715 XXX 157,209,976 | 149,001,478 (119,044)| 1,435,920 0 1,316,876 0| 157,668,903 0 (394,244) (394,244) 4,571,180 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 3641.52 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |10/12/2022|10/11/2023
10/11/23 oo PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... [016] 2. 1[0 IR A R AT 3,680/....13,400,794]...... 3641.520]....1,464,640|................ [0 0]....3,171,278]........... ....3,171,278|.... 1,706,638 |.......cceven.nn [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED
SPX US C 3670.14 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |10/11/2022)10/10/2023
10/10/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns IMPERIAL BA ... 3ZE78 ...ccoovvvveeeees | s e 15,944|....58,516,712f...... 3670.140]....5,939,778|.......o0uvveene (0] IO 0].. 13,291,177 [ ..cevveeeee .. 13,291,177]....7,351,399.........u.. (0] FUTR (01 IO (0] FTR (0] 100/99 ........
EMBEDDED
SPX US C 3682.82 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |10/14/2022)10/13/2023
10/13/23 ..cceeeeeeenn PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ..cooeeieeeeee foeveeee s [t 11,871]....43,718,756...... 3682.820|....4,560,957 |...ccvvunnnnnnnn [0 0]....9,769,090]........... ....9,769,090|....5,208,133|.....ccevvrnnnnn [0 PO [0 I [0 PO (0] 99/97 .........
EMBEDDED
SPX US C 3695.58 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(10/10/2022(10/09/2023
10/09/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... D242 1 I O O A 6,925(....25,591,892]...... 3695.580]....2,626,306 ................ (0] IO 0]....5,598,718(........... ....5,598,718]....2,972,412|................ (0] FUTR (0] IO (0] FTR (0] 103/98 ........
EMBEDDED
SPX US C 3709.33 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (09/27/2022(09/26/2023
09/26/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ...oeeeeeeen foeveeee s [t 10,074|....37,367,790|...... 3709.330(....4,120,266 |.......unvne.... [0 0]....7,864,909]........... ....7,864,909|....3,744,643|.......ccce..... [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED
SPX US C 3709.6 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |10/18/2022)|10/17/2023
10/17/23 .............. PRODUCTS ......... N/A ..o Xevrrrnnnnnnnns IMPERIAL BA ... 3ZE78 ...ccoovvvveeeees | s e 18,395|....68,238,092f...... 3709.600]....8,246,111 |.....cevvvennne (0] IO 0].. 14,726,686 ........... .. 14,726,686|....6,480,575(................ (0] FUTR (01 IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 3737.37 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |10/04/2022|10/03/2023
10/03/23 ....ccovveennn PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2.q 101 1 A R AU 22,895|....85,567,086...... 3737.370/....9,851,650|...ccevuunnnnenn [0 0].. 17,515,654 ]........... .. 17,515,654 .... 7,664,004 |................ [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 3740.25 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [09/26/2022)09/25/2023
09/25/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns IMPERIAL BA ... 3ZE78 ...cccoovvveeeees |oeeeeee s e 5,076|....18,985,509|...... 3740.250]....1,972,333|......ccuvvunee (0] IO 0]....3,809,088........... ....3,809,088]....1,836,755(................ (0] FUTR (01 IO (0] FTR (0] 100/93 ........
EMBEDDED
SPX US C 3756.31 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |09/29/2022|09/28/2023
09/28/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 25.q 101 1 A R AU 13,041)]....48,986,039|...... 3756.310|....4,656,680|................ [0 0]....9,596,390]........... ....9,596,390|....4,939,710 [....cceeerrnnnnn [0 PO [0 I [0 PO (0] 100/91 ........
EMBEDDED
SPX US C 3756.42 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWYIT8X
10/19/23 PRODUCTS ... X.. ... |BANK ......cceeee KCSXO06 .............. ...23,139,547(...... 3756.420]....2,420,880..........ee.... 0].. ...4,664,206(........... ....4,664,206|....2,243,326 ................ (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I 100/97 ........
EMBEDDED
SPX US C 3766.34 |OPTION IN IUL Equity/Inde [BARCLAYS G5GSEF7VJP5170
10/23/23 ....ccoenenenn PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANKNEW YO . UK5573 ...ooeeieeeeee foeveeee s [t 10,773]....40,574,781|...... 3766.340|....4,814,669|................ [0 0]....8,090,968]........... ....8,090,968|.... 3,276,299 .......cceveunnn [0 PO [0 I [0 PO (0] 99/97 .........
EMBEDDED
SPX US C 3772.19 |OPTION IN IUL Equity/Inde | FX-BNP 549300WCGB70DO0 |10/19/2022)10/18/2023
10/18/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns PARIBAS SA, P 6XZS54 ........coeeee |oeveeee oeees e 2,797|....10,550,815|...... 3772.190]....1,111,668................ (0] IO 0]....2,074,988........... ....2,074,988|....... 963,320 |...cccceeiennns (0] FUTR (01 IO (0] FTR (0] 100/99 ........
EMBEDDED
SPX US C 3782.18 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |11/04/2022)11/03/2023
11/03/23 ....cceeeeeeen PRODUCTS .... X.. ... [BANKNEW YO . UK5573. PO R .. ...18,343,573(...... 3782.180|....2,054,654|................ 0f.. ...3,613,106|........... ....3,613,106|.... 1,558,452 |.......ccce..... 0].. . 199/99 ..
EMBEDDED
SPX US C 3816.9 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [09/23/2022)|09/22/2023
09/22/23 .............. PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns BANK, N. ......... CUFXTO9 ..cccvvvvves fovvnnee e s 3,345(....12,767,531]|...... 3816.900]....1,151,145(................ (0] IO 0]....2,255,726........... ....2,255,726.... 1,104,581 ................ (0] FUTR (0] IO (0] FTR (0] 100/98 ........
EMBEDDED
SPX US C 3822.51 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |11/03/2022|11/02/2023
11/02/23 ...t PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... CUFXTO9 ..covvevveen e o it 7,167|....27,395,929|...... 3822.510(....2,668,919|..cccvvuunnnnnnn [0 0]....5,064,860]........... ....5,064,860....2,395,941|.......cconenenn [0 PO [0 I [0 PO (0] 100/99 ........
EMBEDDED
SPX US C 3833.16 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7110/06/2022(10/05/2023
10/05/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... XBUTT oo R R 4,286|....16,428,924(...... 3833.160].... 1,637,423 |........cuueueee (0] IO 0]....2,890,934(........... ....2,890,934.... 1,253,511 [.....uuuvunnnee (0] FUTR (0] IO (0] FTR 0| ..
EMBEDDED
SPX US C 3834.31 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC (12/29/2022(12/28/2023
12/28/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ...ccoevvvevees feeeeeee e s 19,146....73,411,699|...... 3834.310(....8,255,181|..ccvvvunnnneenn [0 0].. 14,072,124 ]........... .. 14,072,124....5,816,943|........c....... [0 PO [0 [0 PO (0] 99/95 .........
EMBEDDED
SPX US C 3841.68 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [09/22/2022)09/21/2023

09/21/23 ... PRODUCTS ......... NA.......... Xevvrrreanenn IMPERIALBA ... 3ZE78 ...cooovvvveeie v o o 8,416]....32,331,579|...... 3841.680]....3,047,366]................ (0] P 0]...5,469,552]........... ....5,469,552)....2,422,186|................ (0] PP (0] PP (0] PP (0] [T 99/97 .........
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 3842.26 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |10/05/2022|10/04/2023
10/04/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... [016] 2. 1[0 IR A R AT 3,450(....13,255,797|...... 3842.260(....1,221,597 |.cccvvveneenn [0 0]....2,296,697|........... ....2,296,697|.... 1,075,100 ......ceerrnnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/97 ........
EMBEDDED
SPX US C 3845.42 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7110/25/2022(10/24/2023
10/24/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... Da{= U X I R R A 15,222|....58,534,983|...... 3845.420]....6,861,697 |.........eueuee. (0] IO 0].. 10,315,246 ........... .. 10,315,246|.... 3,453,549 |................ Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 99/99 .........
EMBEDDED
SPX US C 3851.46 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [07/15/2022(07/14/2023
07/14/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....ccovvvveves o e s 5,936....22,862,267|...... 3851.460|....2,357,874|...cccuuuunnneen. [0 0]....3,568,365]........... ....3,568,365|.... 1,210,491 [.....cceeennnnnn (0] PO 0 FE, (0] PSRRI 0 IR 100/97 ........
EMBEDDED
SPX US C 3851.86 |OPTION IN IUL Equity/Inde E570DZWZ7FF32T|11/08/2022(11/07/2023
11/07/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns CITIBANKN.A.. WEFAT76 ....ccovvvvve foeveeee e e 15,961|....61,479,537|...... 3851.860]|....6,745,597 |.......euvveeee (0] IO 0].. 10,913,465(........... .. 10,913,465]|....4,167,868|................ Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/98 ........
EMBEDDED
SPX US C 3875.42 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |07/05/2022|07/05/2023
07/05/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2.q 1[0 1 RO R AU 10,416....40,366,375|...... 3875.420|....3,400,782|...cccevuunnneenn [0 0]....5,943,346]........... ....5,943,346|....2,542,564|................ (0] PO 0 FE, (0] FORRRRRRRN 0 IR 99/96 .........
EMBEDDED
SPX US C 3875.84 |OPTION IN IUL Equity/Inde | BANK OF B4TYDEB6GKMZO (07/13/2022(07/12/2023
07/12/23 .............. PRODUCTS ......... N/A ..o Xevrrrnnnnnnnns AMERICA, N.A .. 031MB27 ....ccooeeees fovieeees e e 4,132]....16,014,971{...... 3875.840]....1,510,986 |............... (0] IO 0]....2,374,023(........... ....2,374,023|....... 863,037 |.cceeeeieieenns Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/97 ........
EMBEDDED
SPX US C 3877.64 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |01/04/2023|01/03/2024
01/03/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2.q 101 1 A R AU 18,190]....70,534,272|...... 3877.640|cceueeeeennnnns 0]....6,930,390|....cccvvuunnnns 0].. 12,794,580]........... .. 12,794,580.... 5,864,190 |......cccvvennnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 99/99 .........
EMBEDDED
SPX US C 3879.75 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |12/20/2022)|12/19/2023
12/19/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvvee foveeeee oeeeee i 18,641]....72,322,420|...... 3879.750].... 7,085,631 |.......euuvnnne (0] IO 0].. 12,815,754 (........... .. 12,815,754....5,730,123(................ Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/99 ........
EMBEDDED
SPX US C 3880.91 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |12/23/2022)|12/22/2023
12/22/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvevves o e s 5,253|....20,386,420|...... 3880.910]....1,998,031|..ccvvvunnnnennn [0 0]....3,617,495]........... ....3,617,495(.... 1,619,464 |................ (0] PO 0 FE, (0] PSRRI 0 IR 99/70 .........
EMBEDDED
SPX US C 3882.61 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70
11/08/23 PRODUCTS ......... X.. ... |[BANKNEW YO . UK5573. . ...14,641,322f...... 3882.610|....1,510,286 ..........ee.... 0].. ....2,473,684(........... ....2,473,684|....... 963,398 |.....cceeiinnns (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I 100/98 ........
EMBEDDED GOLDMAN
SPX US C 3885.55 |OPTION IN IUL Equity/Inde | SACHS INTERN  W22L ROWP2IHZN
12/27/23 ... PRODUCTS ......... N/A .......... D U N BB6K528 ......oeceees foeviies s et 22,621|....87,895,027|...... 3885.550.... 8,686,464 |................ [0 0].. 15,5681,245]........... .. 15,581,245]....6,894,781|.....cceerrennnn (0] PO 0 FE, (0] PSRRI 0 IR 100/80 ........
EMBEDDED
SPX US C 3887.13 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [07/19/2022)|07/18/2023
07/18/23 .............. PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns IMPERIAL BA ... 3ZE78 ...ccooovveveeees |oeeeeee s e 9,785(....38,035,567|...... 3887.130]....4,168,586 |................ (0] IO 0]....5,547,396|........... ....5,547,396].... 1,378,810 |................ Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/98 ........
EMBEDDED
SPX US C 3888.62 |OPTION IN IUL Equity/Inde E570DZWZ7FF32T|07/06/2022|07/05/2023
07/05/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn CITIBANKN.A.. WEFA76 .....cccoeeee foeeeeee e feiies 9,868|....38,372,902]|...... 3888.620.... 3,498,206 |.....evunvnenenn [0 0]....5,500,573]........... ....5,500,573]....2,002,367 |...cceeeennnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/97 ........
EMBEDDED
SPX US C 3889.54 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |10/27/2022|10/26/2023
10/26/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvvns fovvneee oeeeee i 3,216|....12,508,761|...... 3889.540]|....1,271,478|......cevvvenne (0] IO 0]....2,052,827|........... ....2,052,827|....... 781,349 |..ccccciiiinn. Ofeeeeeeiieeeen O Oeeeiieiieeeeen Of e 99/100 ........
EMBEDDED
SPX US C 3904.3 |OPTION IN IUL Equity/Inde | FX-BNP 549300WCGB70D0 [07/07/2022(07/06/2023
07/06/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn PARIBAS SA, P 6XZS54 .....ccovvveees |ovvneeee e s 3,063/....11,958,871]|...... 3904.300(.... 1,174,673 |.cccevveennnnenn [0 0]....1,665,545]........... ....1,665,545(....... 490,872 ...cccevennnnnns (0] PO 0 FE, (0] FURRRRRRRRN 0 I 99/91 .........
EMBEDDED
SPX US C 3906.8 |OPTION IN IUL Equity/Inde | BANK OF B4TYDEB6GKMZO (07/12/2022(07/11/2023
07/11/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns AMERICA, N.A .. 031MB27 .....coeeeees foveieees e s 10,382]....40,560,398|...... 3906.800].... 3,776,286 |................ (0] IO 0]....5,647,476(........... ....5,647,476].... 1,871,190 |............... Ofeeeeeeiieeeen O Oeeeiieiieeeeen Of e 100/97 ........
EMBEDDED
SPX US C 3908.07 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |11/02/2022)11/01/2023
11/01/23 oo PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ..oeeeeeeee foeveeee s [t 12,434....48,592,942|...... 3908.070|....4,904,218.......euvnneenn [0 O 0]....7,800,912]........... ....7,800,912]....2,896,694|........cc...... (0] PR 0 FE, (0 PSRRI 0 IR 100/95 ........
EMBEDDED
SPX US C 3909.01 |OPTION IN IUL Equity/Inde E570DZWZ7FF32T|01/09/2023|01/08/2024
01/08/24 ... PRODUCTS ......... N/A .......... Xevrrrerrennnns CITIBANKN.A.. WEFA76 ...ccovvvvnne Joveee oeeee e 10,434]....40,786,610|...... 3909.010..cceieiiiennns 0]....4,589,499|................ 0]....7,090,734]........... ....7,090,734]....2,501,235|................ Oeeeiiiiien O, O Of i 100/99 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 3910 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |03/14/2023]|03/13/2024
03/13/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK ........c..... KCSX06 ..covvveveeee fovveeeee e et 10,337]....40,417,670|...... 3910.000.uuueeeennnnns 0]....3,886,712|...cccvvvennnnn. 0]....7,491,468]........... ....7,491,468|.... 3,604,756 |.......ccoru.... [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 3914.31 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [07/18/2022|07/17/2023
07/17/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvvns fovvneee oeeeee i 4,118]....16,119,129|...... 3914.310]....1,538,061 |........euuveen (0] IO 0]....2,219,857........... ....2,219,857|....... 681,796 |....cccevvenns (0] FUTR (01 IO (0] FTR (0] 100/96 ........
EMBEDDED
SPX US C 3915.78 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |09/21/2022)|09/20/2023
09/20/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....ccovvvveves o e s 3,354|....13,133,526|...... 3915.780(....1,311,598|...ccevvenneeenn [0 0]....1,941,603]........... ....1,941,603(....... 630,005|...ccuueennee [0 PO [0 I [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 3916.52 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |10/26/2022(10/25/2023
10/25/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK ........eeuee KCSX06 ..ccovvveeeees foeeeeeee s e, 3,013(....11,800,475|...... 3916.520]....1,219,512.....ceuvvvnnne (0] IO 0]....1,846,766|........... ....1,846,766|....... 627,254 |.....ccceeeenn (0] FUTR (0] IO (0] FTR (0] 99/102 ........
EMBEDDED GOLDMAN
SPX US C 3918.71 |OPTION IN IUL Equity/Inde | SACHS INTERN  W22L ROWP2IHZN |01/05/2023|01/04/2024
01/04/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 ......oceees foeveeen s et 14,871)....58,275,136...... 3918.710 [ceueeeeeeennnns 0]....5,270,877 |.cccevvvennnnnns 0]....9,924,951]........... ....9,924,951|.... 4,654,074 |......cccennnenn [0 PO [0 I [0 PO (0] 99/94 .........
EMBEDDED
SPX US C 3919.2 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (12/22/2022)12/21/2023
12/21/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANKNEW YO . UK5573 ...ccovvvvvveee foveeee oeeeee e 12,407 ....48,625,514(...... 3919.200]....4,561,806 ................ (0] IO 0]....8,109,719]........... ....8,109,719].... 3,547,913 .......uuuueee (0] FUTR (0] IO (0] FTR (0] 100/98 ........
EMBEDDED
SPX US C 3936.1 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (09/19/2022(09/18/2023
09/18/23 .............. PRODUCTS .... X.. ... [BANKNEW YO . UK5573 . PO R .. ...11,851,597|...... 3936.100(.... 1,133,416 |..ccevvennnnnens 0f.. ..1,680,907|........... ....1,680,907|....... 547,491 | 0]..
EMBEDDED
SPX US C 3937.65 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(10/31/2022(10/30/2023
10/30/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... Da{= U X I R R A 15,784|....62,151,868|...... 3937.650]....6,362,688................ (0] IO 0]....9,436,330]........... ....9,436,330]....3,073,642|................ (0] FUTR (01 IO (0] FTR (0] 100/98 ........
EMBEDDED
SPX US C 3947.36 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |01/10/2023|01/09/2024
01/09/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ...ccoovvvvvees e e s 12,872]....50,810,418|...... 3947.360.uueeeeennnnns 0]....4,788,513|...cccvvuennnnns 0]....8,320,085]........... ....8,320,085|....3,531,572.....ccceenennnn [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED
SPX US C 3950.12 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 [12/16/2022)12/15/2023
12/15/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANKNEW YO . UK5573 ...cccvvvvvvvee foveeee oeeeeee e 5,345(....21,113,391]|...... 3950.120].... 1,957,344 |................ (0] IO 0]....3,319,919(........... ....3,319,919]....1,362,575|................ (0] FUTR (01 IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 3952.8 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (11/14/2022(11/10/2023
11/10/23 ....cceeeeeeen PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ...ooeeeeeeen foeveeee s [t 10,312]....40,761,274(...... 3952.800(....4,724,340|...cc.uunvnn..e. [0 0]....6,118,868]........... ....6,118,868|.... 1,394,528 ................ [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 3956.31 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [07/11/2022|07/10/2023
07/10/23 .............. PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns BANK, N. ......... [©10] 5 10 PP A A A 6,660 |....26,349,025|...... 3956.310]....2,255,422|...........e... (0] IO 0]....3,286,024(........... ....3,286,024]|....1,030,602(................ (0] FUTR (0] IO (0] FTR (0] 95/96 .........
EMBEDDED
SPX US C 3956.68 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |09/16/2022|09/15/2023
09/15/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ...cooveeeeeee foeeeeee e s 2,904 |....11,490,199|...... 3956.680|.... 1,047,647 |....c.uevvn..ee. [0 0]....1,557,532]........... ....1,557,532|....... 509,885|...ceuueieeennee [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED
SPX US C 3960.12 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [09/20/2022)09/19/2023
09/19/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns IMPERIAL BA ... 3ZE78 ...ccoovvvveeeees |oeeeeeee s e 10,066 |....39,862,568|...... 3960.120]....3,621,535|.......c0uvuene (0] IO 0]....5,399,962(........... ....5,399,962|....1,778,427|................ (0] FUT (0] IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 3963.49 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |09/07/2022|09/06/2023
09/06/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... [016] 2.q 1[0 1 A R AU 10,425|....41,319,383|...... 3963.490(....4,271,383|..ccevvunnnnnnnn [0 0]....5,520,210]........... ....5,520,210|.... 1,248,827 |....ceeeeeeennnn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED GOLDMAN
SPX US C 3964 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN (01/20/2023|01/19/2024
01/19/24 .............. PRODUCTS ......... N/A ..o Xevrrnrnnnnnnnn [ ervvvininnninnnnnnnn BB6K528 ......evvvvee fooveees s e, 11,786 ....46,719,704(...... 3964.000].........cccnnn. 0]....4,172,244(................ 0]....7,517,720| ........... ....7,517,720].... 3,345,476 |................ (0] FUTR (0] IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 3970 OPTION IN IUL Equity/Inde E570DZWZ7FF32T|03/15/2023|03/14/2024
03/14/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn CITIBANKN.A.. WEFA76 ......ccceeee foeeeeee e feieis 2,751/....10,921,470|...... 3970.000.uuueeeennnnns (0] U 869,261 |.eevvuneeaenee 0]....1,853,089]........... ....1,853,089|....... 983,828 |..cevueenee [0 PO [0 [0 PO (0] 100/91 ........
EMBEDDED
SPX US C 3971 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [03/10/2023|03/11/2024

03/11/24 ... PRODUCTS ......... NA ... Xevvrrrennenn IMPERIALBA ... 3ZE78 ...cooovvvveeene v o o 3,676]....14,597,396|...... 3971.000)....0ceiunnnnne 0]....1,223,152]................ 0[...2,467,244]........... ....2,467,244)....1,244,092]................ (0] PP (0] P (0] PP of oo 100/98 ........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€903

1 2 4 5 6 7 8 9 10 1 14 15 16 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ of at Inception
Income of Maturity | Number Index Premium Adjusted Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value Exposure | Entity (b)
EMBEDDED
SPX US C 3985 OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |03/17/2023|03/18/2024
03/18/24 .............. PRODUCTS ......... Xewaereemnnnnnn [016] 2. 1[0 IR A R AT 8,115|....32,338,275 3985.000..uueeeeennnns 0 5377917 | ....5,377,917|.... 2,382,508 |.....ceeeevveee Ofeeeeneeeees Ofeiiici O O e 99/94 .........
EMBEDDED
SPX US C 3985.06 |OPTION IN IUL Equity/Inde 549300WCGB70DO0 |09/14/2022)09/13/2023
09/13/23 ... PRODUCTS ......... Xevrvvnrnnnnnns BXZS54 .ccovvvvviiinn feeeeeee s e 3,232/(....12,879,714 3985.060|.... 1,302,205 ..1,661,986(........... ..1,661,986.......359,781 [....eevvveneene Oeeereiiineiicec Ofeeeeeiiiiiieee . O e O e 100/99 ........
EMBEDDED
SPX US C3991.2 |OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71|07/20/2022|07/19/2023
07/19/23 .............. PRODUCTS ......... Xeweereernnnnnn D= O i I R A R AU 3,426|....13,673,851 3991.200].... 1,323,121 1,687,241 e e 1,587,241|.......264,120|...covveeeeeee O e O e Ol O e 100/97 ........
EMBEDDED
SPX US C 3991.81 |OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |12/08/2022(12/07/2023
12/07/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns KCSX06 ..ccovvveeeees foeeeeeee s e, 5,919(....23,627,523 3991.810|.... 2,444,547 ...3,426,761|........... ...3,426,761].......982,214 [....oovvevieen Ociiiiiiiiicce. O O O e 100/99 ........
EMBEDDED
SPX US C 3992.78 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 [09/06/2022(09/05/2023
09/05/23 .............. PRODUCTS ......... Xeweereernnnnnn UKSB573 oo foevveee e s 5,126|....20,466,990 3992.780|.... 1,851,199 ...2,569,204 ... |enn .2,569,204|.......718,005|...cevueeeeeee Ofeeeeeciiii s Ot O O e 100/100 ......
EMBEDDED
SPX US C 3993.37 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 (12/12/2022)12/11/2023
12/11/23 .............. PRODUCTS ......... Xevrrrnnnnnnnns UKS573 .o oo s e, 3,615/....14,436,033 3993.370|.... 1,466,280 ...2,101,220]....ceuuee ...2,101,220|.......634,940.....cevvvvenee Oceeeiiiiiiicces Ofeeeeeieiiieee . O O e 100/97 ........
EMBEDDED
SPX US C 3995 OPTION IN IUL Equity/Inde W22LROWP2IHZN (03/24/2023(03/25/2024
03/25/24 .............. PRODUCTS .... X.. . BB6K528 ... e ...24,956,765 3995.000].. ...4,120,630(...c0uun... ....4,120,630 .|100/96 ........
EMBEDDED
SPX US C 3999 OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |03/21/2023|03/20/2024
03/20/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns KCSX06 ..covvveeeaes fooeeeeee s e 15,684|....62,720,316 3999.000(......ccceernns 0 .. 10,233,539 ........... .. 10,233,539]....4,341,060 [......cvvvvveen Oeeeeeviivineccc Ofeeeeeiiieieeee Ofeniiiiiiiiiin O e 100/98 ........
EMBEDDED
SPX US C 3999.43 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 [09/15/2022(09/14/2023
09/14/23 .............. PRODUCTS ......... Xeweereernnnnnn UKSB573 oo foeveeee e s 4,517]....18,065,425 3999.430|.... 1,741,687 ....2,260,789........... ....2,260,789.......519,102....cceeeeeeeee Ofeeeeiieeees O Ol O e 100/99 ........
EMBEDDED
SPX US C 4000.12 |OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71(11/18/2022(11/17/2023
11/17/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns D242 1 I O O A 4,011]....16,044,481 4000.120.... 1,628,466 ...2,226,426 ... |... .2,226,426.......597,960 [......evvvvenne Oeeeeiiiiiiiccec Ofeeeieiiiiieeee . O O s 100/99 ........
EMBEDDED
SPX US C 4001.19 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 (12/07/2022(12/06/2023
12/06/23 .............. PRODUCTS ......... Xeweereernnnnnn UKSB573 i v e e 3,925(....15,704,671 4001.190(.... 1,565,565 ...2,238,146|........... ...2,238,146.......672,581 |.eeeeeeeeeeees O O O O 100/98 ........
EMBEDDED
SPX US C 4002 OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71(03/02/2023|03/01/2024
03/01/24 .............. PRODUCTS ......... Xevrrrrnrnnnnns Da{= U X U R R A 13,166 ....52,690,332 4002.000|..ccvvvveeennnns 0 ...8,388,616....cccccu. |... .8,388,616]....3,782,623......ccevvveen Oceeveiiiiiiecec Ofeeeeeiiiieeee . O 0 s 99/97 .........
EMBEDDED
SPX US C 4004 OPTION IN IUL Equity/Inde W22LROWP2IHZN (01/12/2023(01/11/2024
01/11/24 .............. PRODUCTS ......... Xeweereernnnnnn BB6K528 .......cceeee fovvvien e e 6,292|....25,193,168 4004.000(....cccvuuunnnen 0 ...3,762,590 | ..cuuunnnns |enn .3,762,590.... 1,466,010 |..ccevueeeeeene Ofeeeeeceiiie s Ot O O e 100/99 ........
EMBEDDED
SPX US C 4012.09 |OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |11/15/2022(11/14/2023
11/14/23 .............. PRODUCTS .... X.. CUFXTO09 ............ A e 11,309]....45,372,726 4012.090|.... 4,998,578 ...6,139,863]........... ...6,139,863].... .1100/99 ........
EMBEDDED
SPX US C 4012.39 |OPTION IN IUL Equity/Inde 21GI19DL770X0HC (11/22/2022(11/21/2023
11/21/23 oo PRODUCTS ......... Xeweereernnnnnn BZET78 oo o e e 10,690]|....42,892,449 4012.390|.... 4,485,952 ...5,858,149| ... fennn 5,858,1491.... 1,372,197 [...eeevveeeeee e O O O O e 100/98 ........
EMBEDDED
SPX US C 4014.46 |OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71(11/17/2022(11/16/2023
11/16/23 .............. PRODUCTS ......... Xevrrrrnrnnnnns D24 = 10 I ) O A 4,725|....18,968,324 4014.460|.... 1,828,670 ...2,557,596........... ...2,557,596.......728,926 .......evvvvvne Oceeeiiieiiicces Ofeeeeiiiiiieeee . O O e 100/95 ........
EMBEDDED
SPX US C 4018.05 |OPTION IN IUL Equity/Inde 21GI19DL770X0HC (11/21/2022(11/20/2023
11/20/23 ...t PRODUCTS ......... Xeweereernnnnnn BZET78 oo e e et 3,104|....12,472,027 4018.050.... 1,226,080 1,682,317 | .cvveens fennn 1,682,317|.......456,237 |...cooveeeeneeen O O e O e O e 98/99 .........
EMBEDDED
SPX US C 4018.85 |OPTION IN IUL Equity/Inde 549300WCGB70DO0 |07/21/2022)|07/20/2023
07/20/23 ...l PRODUCTS ......... Xevevrvrrnnnnns BXZS54 .ivvvviiiiiiins Joeeieee s e 3,710/....14,909,934 4018.850).... 1,402,083 ..1,620,665(........... ..1,620,665].......218,582 ... O Of e O 0] s 100/99 ........
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1 2 5 6 7 8 9 10 1 12 14 15 16 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- Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ of at Inception
Income Maturity | Number Index Premium Premium Adjusted Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value Exposure | Entity (b)
EMBEDDED
SPX US C 4020 OPTION IN IUL CANADIAN 2IGI19DL770X0HC | 12/30/2022)11/15/2023
11/15/23 ..ot PRODUCTS ......... IMPERIALBA ... 3ZE78 ....ccovvvveves o e s 1,433(...... 5,760,660 4020.000(....... 393,502 ].cccuuinnns [0 PSRRI o NPT 768,400 ... feennnns 768,400].......374,898....cccevveeee s O O O O s 90/98 .........
EMBEDDED
SPX US C 4020.68 |OPTION IN IUL ROYAL BANK ES7IP3U3RHIGC71(11/29/2022(11/28/2023
11/28/23 .............. PRODUCTS ......... OF CANADA ..... XBUT1 oo foeieee e 22,646]|....91,052,319 4020.680|....9,108,674|................ 0 .. 12,380,469 ........... .. 12,380,469]....3,271,795|....cevvvvenene Oeeeeiiiiiiiccee Ofeeeeiiiiiieeee e O 0 s 99/98 .........
EMBEDDED
SPX US C 4021.01 |OPTION IN IUL SUNTRUST IYDOJBGJWY9T8X |07/25/2022)07/24/2023
07/24/23 .............. PRODUCTS ......... BANK ........c..... [SC025Y, (0 J U R A A 4,545]....18,275,490 4021.010{.... 1,665,992 |.........cc..... 0 ....1,988,916(........... ....1,988,916.......322,924 |.......cceet . Ofevennieeeees O Ol O e 100/100 ......
EMBEDDED
SPX US C 4023.95 |OPTION IN IUL ROYAL BANK ES7IP3U3RHIGC7107/28/2022|07/27/2023
07/27/23 .............. PRODUCTS ......... OF CANADA ..... XBUT1 oo foeeeee e s 4,981]....20,043,295 4023.950|....1,944,682|................ 0 ...2,182,421|........... ..2,182,421.......237,739 [c.eeevveiiiin O O O O e 98/98 .........
EMBEDDED
SPX US C 4024.16 |OPTION IN IUL ROYAL BANK  ES7IP3U3RHIGC71|02/27/2023(02/26/2024
02/26/24 .............. PRODUCTS ......... OF CANADA ..... XBUM1 ccooeeeeeieees foeeeeee i s 4,637|....18,660,030 4024.160|.....ccvvuunnnn. 0}....1,750,375 ...2,856,878 ... |enn .2,856,878/....1,106,503 |....eeueeeeeene Ofeeeeeeiiiiie s Ot O O e 100/98 ........
EMBEDDED
SPX US C 4025 OPTION IN IUL SUNTRUST IYDOJBGJWY9T8X |03/01/2023|02/28/2024
02/28/24 .............. PRODUCTS ......... BANK ........eueee KCSX06 ...coeeveeeaes fooeeeeee e 10,453]....42,073,325 4025.000|..ccevveerennnns 0]....3,581,198 ...6,449,332]........... ...6,449,332|....2,868,134 ......evvvvvene Oceeeiiiiiiicces Of oo O O e 99/98 .........
EMBEDDED
SPX US C 4025.57 |OPTION IN IUL CANADIAN 2IGI19DL770X0HC |09/02/2022)09/01/2023
09/01/23 .............. PRODUCTS ......... IMPERIALBA ... 3ZE78 ....coovvvvevs o s s 9,219(....37,111,730 4025.570....3,425,605........ccennn 0 ...4,300,697 [ ..couunnns fennn 4,300,697 .......875,092|......ceeveeec. Ofeeeeeiiiii s Ot O O 99/100 ........
EMBEDDED
SPX US C 4027 OPTION IN IUL WELLS FARGO KB1H1DSPRFMYM |01/23/2023(01/22/2024
01/22/24 .............. PRODUCTS ......... BANK, N. ......... CUFXTO9 ..ccovvvvvns fovvneee oeeeee i 5,015/....20,195,405 4027.000|..ccevvveeennnns 0]....1,950,835 ...2,937,821|.ccuueeeee ...2,937,821].......986,986 .......evvvvvne Oceeeiiiiiiices Ofeeeeieiiiieeee . O O e 99/95 .........
EMBEDDED
SPX US C 4027 OPTION IN IUL WELLS FARGO KB1H1DSPRFMYM |03/29/2023)|03/28/2024
03/28/24 .............. PRODUCTS ......... BANK, N. ......... CUFXTO9 ..covvvvvee Joveeeeee o 14,358....57,819,666 4027.000]....ccevuuunnnnn 0]....5,420,145 9,127,611 [ e .9,127,611/....3,707,466 |...ceveeeeeeee O Ot O O e 99/95 .........
EMBEDDED
SPX US C 4029.08 |OPTION IN IUL ROYAL BANK ES7IP3U3RHIGC71
12/08/23 PRODUCTS .... OF CANADA ..... XBU1T1 ....coeeeennnn ...13,376,546 4029.080|....1,316,480|........ccvnnnn 0].. ..1,814,526(........... ..1,814,526.......498,046 |........eevveee Oceeeiiiiienecec Ofeeeeeiiiiieeee . O e O s 100/99 ........
EMBEDDED
SPX US C 4029.68 |OPTION IN IUL WELLS FARGO KB1H1DSPRFMYM
07/25/23 .............. PRODUCTS ......... BANK, N. ......... CUFXTO9 ..covvevve v o 10,377]....41,815,989 4029.680....3,663,963 |.......cceennnnn 0 4,459,961 | ..ceeun |enn .4,459,961(.......795,998 |....ovniereeets Ofeeeeeiiiii s Ot O O e 100/98 ........
EMBEDDED GOLDMAN
SPX US C 4032 OPTION IN IUL SACHS INTERN W22 ROWP2IHZN |03/28/2023|03/27/2024
03/27/24 .............. PRODUCTS ... [NJA i [ X [, BB6K528 .....cevvvven foeveees s 14,841]....59,838,912 4032.000|..ccevveenennnns 0]....5,247,629 ...9,353,519.ccceeeees oo .9,353,519]....4,105,890 [.....evvvvvvnnn Oceeeeiiiiiiecee Ofeeeeeiiiieeeee O O s 100/98 ........
EMBEDDED
SPX US C 4036 OPTION IN IUL WELLS FARGO KB1H1DSPRFMYM |03/03/2023)|03/04/2024
03/04/24 .............. PRODUCTS ......... BANK, N. ......... [016] 2. 101 PR A R AT 5,390(....21,754,040 4036.000]....cccvvuunnnen 0]....2,068,413 ...3,295,123 | .ccuvunnnns ...3,295,123(.... 1,226,710 | eevvueeeeeenes O O O O 99/97 .........
EMBEDDED
SPX US C 4040 OPTION IN IUL CANADIAN 21GI19DL770X0HC (02/28/2023)|02/27/2024
02/27/24 .............. PRODUCTS ......... IMPERIAL BA ... 3ZE78 ...ccooovvvveeees |oeeeeee e e 9,207|....37,196,280 4040.000..cccvvverennnns 0]....3,276,771 ...5,556,572|..cccccees o 5,556,572|....2,279,801 [...cvvvvvvvennn Oeeiviiiiiiices O O 0 s 100/98 ........
EMBEDDED
SPX US C 4042.15 |OPTION IN IUL ROYAL BANK  ES7IP3U3RHIGC71|01/13/2023(01/12/2024
01/12/24 .............. PRODUCTS ......... OF CANADA ..... XBUM1 ccooveeeeieees oo i s 3,703|....14,968,081 4042.150...cccvvnnnnnnes 0]....1,292,347 ....2,095,119]........... ....2,095,119].......802,772..ceeeeeeeee O O O O e 100/96 ........
EMBEDDED
SPX US C 4046 OPTION IN IUL SUNTRUST IYDOJBGJWY9T8X |01/18/2023|01/17/2024
01/17/24 .............. PRODUCTS ......... BANK ........eueeee KCSX06 ..o foeeeeeee e 18,452|....74,656,792 4046.000....ccevvrennns 0]....6,476,652 .. 10,464,917 |........... .. 10,464,9171....3,988,265|.......ccvvvvvee Oeeeeeviiiiiiccc Ofeeeeeiiiiieeee Ofeniiiiiiiiiinn 0 e 100/101 ......
EMBEDDED
SPX US C 4046 OPTION IN IUL ROYAL BANK  ES7IP3U3RHIGC71|03/08/2023(03/07/2024
03/07/24 .............. PRODUCTS ......... OF CANADA ..... XBUTT ccovveeeeeees oo i s 3,465|....14,019,390 4046.000(.....cccuuunnnns 0}....1,211,191 ....2,096,004(........... ....2,096,004.......884,813|....cceeeeeeeee Ofeeennieeeees O Ol O e 100/95 ........
EMBEDDED
SPX US C 4047.32 |OPTION IN IUL BARCLAYS G5GSEF7VJP5I70 |12/13/2022)12/12/2023
12/12/23 .............. PRODUCTS ......... BANK NEW YO . UK5573 ..icvvvvvvvinne Joveenee oeeeees 11,268]....45,605,202 4047.320)....4,625,063]........ccee.ns 0 ....6,019,906]........... ....6,019,906]....1,394,843|.......cccee. Oeeeiiiiiiccec Of e O 0] s 100/82 ........
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4049.72 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |11/16/202211/15/2023
11/15/23 ..ot PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANKNEW YO . UK5573 ..ccooeeeeeeee foeeieee e s 3,076|....12,456,939|...... 4049.720(.... 1,228,155 |.....eeeeeenn [0 0]....1,567,571]........... ....1,567,571|....... 339,416 |.ccevunennns [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED GOLDMAN
SPX US C 4050 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [01/17/2023|01/16/2024
01/16/24 .............. PRODUCTS ......... N/A .......... S BBBK528 ......ccccees |oeeeeees s 3,473/....14,065,650|...... 4050.000].............ee 0f.... 1,255,767 ... 0f...1,954,616(........... ....1,954,616|....... 698,849|............... (0] R, [0 R (0] S, (0] R 100/98 ........
EMBEDDED
SPX US C 4050 OPTION IN IUL EqU|ty/Inde CANADIAN 2IGI19DL770X0HC |12/30/2022)10/16/2023
10/16/23 .....coeveeeen PRODUCTS ......... N/A Lo [ X IMPERIALBA ... 3ZE78 ....coovvvvevs o s s 3,734|....15,122,700|...... 4050.000(....... 891,567 |.ccvvveaenn [0 0]....1,802,045]........... ....1,802,045(....... 910,478 |ccevennee [0 PO [0 I [0 PO (0] 88/98 .........
EMBEDDED
SPX US C 4053 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7103/09/2023|03/08/2024
03/08/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns OF CANADA ..... XBUTT (e foes s s 4,886|....19,802,958|...... 4053.000|.........c.uuee 0f.... 1,713,862 ............... 0f...2,928,662f........... ....2,928,662]....1,214,800|................ (0] R, [0 R (0] S, (0] R 99/98 .........
EMBEDDED
SPX US C 4054 OPTION IN IUL EqU|ty/Inde WELLS FARGO KB1H1DSPRFMYM |02/23/2023|02/22/2024
02/22/24 ... . |[PRODUCTS ... . BANK, N. ......... CUFXTO9 .. JUT R I 3,088/....12,518,752]|...... 4054.000.. ..1,093,368|... ..1,814,513|... .. 1,814,513 |....... 721,145|. .. 0f...
EMBEDDED
SPX US C 4054.44 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7109/08/2022(09/07/2023
09/07/23 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns OF CANADA ..... XBUTT (i [ s s 10,650 ....43,179,786|...... 4054.440....3,885,120|.......cc.... (0] R 0f...4,729,717|........... ....4,729,717|....... 844,597 |.....coeeenne (0] R, (0] R (0] S, (0] R 100/100 ......
EMBEDDED
SPX US C 4057.56 |OPTION IN IUL EqU|ty/Inde BARCLAYS G5GSEF7VJP5170 |12/06/2022)12/05/2023
12/05/23 .............. PRODUCTS ......... [\ /7. NUR b S BANKNEW YO . UK5573 ..ccooeeeeeeee foeeeeee i s 9,562|....38,798,389|...... 4057.560)....3,581,065........cccen [0 0]....4,966,869]........... ....4,966,869|.... 1,385,804 |.......ccevnnnnn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 4058.34 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(11/23/2022(11/22/2023
11/22/23 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns OF CANADA ..... XBUTT (s foes s s 3,850|....15,624,609|...... 4058.340].... 1,583,043 |.......ccc... (0] R 0f....1,954,861(........... ....1,954,861|....... 371,818 (0] R, [0 R (0] S, (0] R 99/98 .........
EMBEDDED
SPX US C 4058.38 |OPTION IN IUL EqU|ty/Inde ROYAL BANK  ES7IP3U3RHIGC71(12/15/2022(12/14/2023
12/14/23 .............. PRODUCTS ......... N/A Lo [ X OF CANADA ..... D= O I P A R AU 4,509|....18,299,235|...... 4058.380.... 1,556,191 |....eneeeeennnn [0 0]....2,370,327 | ........... ....2,370,327|....... 814,136 |.ccvveneannee [0 PO [0 I [0 PO (0] 98/86 .........
EMBEDDED
SPX US C 4059 OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |02/22/2023(02/21/2024
02/21/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns BANK .............. KCSX06 .....cooccvvee |oeeeeeee e s 15,735|....63,868,365|...... 4059.000|.........c.uuee 0[....5,751,143................ 0f....9,170,996(........... ....9,170,996 |.... 3,419,853 |................ (0] R, [0 R (0] S, (0] R 99/96 .........
EMBEDDED
SPX US C 4066.22 |OPTION IN IUL EqU|ty/Inde BANK OF B4TYDEBBGKMZO |07/22/2022|07/21/2023
07/21/23 .............. PRODUCTS ......... N/A o [ X AMERICA, N.A .. 031MB27 ...coevvvees |oevveeee o s 4,173|....16,968,336|...... 4066.220|.... 1,412,060 ......ceeeennnnn [0 0]....1,637,500]........... ....1,637,500]....... 225,440 |.cccuuinnne. [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 4067 OPTION IN IUL Eqmty/lnde CANADIAN 21GI19DL770X0HC (02/24/2023)|02/23/2024
02/23/24 .... . |PRODUCTS ... . IMPERIAL BA ... 3ZE78 ......ccccvveees fooviieee oo e 3,305/....13,441,435|...... 4067.000]|.. ..1,908,883(........... ....1,908,883|....... 833,304 |. O] O O O] e 99/99 .
EMBEDDED
SPX US C 4070.63 |OPTION IN IUL EqU|ty/Inde WELLS FARGO KB1H1DSPRFMYM |12/14/2022|12/13/2023
12/13/23 ..o PRODUCTS ......... N/A Lo [ X BANK, N. ......... [016] 2. 101 PR A R AT 3,246|....13,213,265|...... 4070.630|.... 1,357,185 |.....ceeeee [0 0]....1,671,112]........... ....1,671,112|....... 313,927 |oeeeeeeeeeee [0 PO [0 I [0 PO (0] 100/86 ........
EMBEDDED
SPX US C 4072 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [01/26/2023|01/25/2024
01/25/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns IMPERIALBA ... 3ZE78 ......coccvveees fooviieee oo e 6,228/....25,360,416|...... 4072.000|........ccuuuee 0f....2,121,693(................ 0f....3,423,489(........... ....3,423,489]....1,301,796 |................ (0] S, (0] R (0] S, (0] R 100/97 ........
EMBEDDED
SPX US C 4074 OPTION IN IUL EqU|ty/Inde E570DZWZ7FF32T|03/22/2023|03/21/2024
03/21/24 .............. PRODUCTS ......... [\ /7. NUR b S CITIBANKN.A.. WEFA76 ......cccecee foeeeeee e feieis 5,222|....21,274,428|...... 4074.000(....cccvuuunnnne 0]....1,805,298(................ 0]....3,085,200]........... ....3,085,200|.... 1,279,902 |.......ccrvennnn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 4076 OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |01/31/2023|01/30/2024
01/30/24 .............. PRODUCTS ......... N/A ..o Xeverrerrnnnnns BANK .............. KCSX06 ..ccoveeeeeaes fooeeeeee s e 13,458|....54,854,808|...... 4076.000...cccevvrrnnnen 0]....4,688,767|................ 0]....7,414,862(........... ....7,414,862|....2,726,095(................ (0] FUT [0 R (0] FTR (0] [ 99/98 .........
EMBEDDED
SPX US C 4079 OPTION IN IUL EqU|ty/Inde ROYAL BANK  ES7IP3U3RHIGC71(01/24/2023(01/23/2024
01/23/24 .............. PRODUCTS ......... [\ /7. NUR b S OF CANADA ..... D= ] O i I R A S AU 16,001 |....65,268,079|...... 4079.000(....cccvvuunnnnn 0]....5,405,138]....ccceuuunnnn. 0]....8,676,053]........... ....8,676,053|....3,270,915|.....cccerrnnnnn [0 PO [0 [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4084.06 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |11/28/2022)11/27/2023
11/27/23 .. PRODUCTS ... X IMPERIAL BA ... 3ZE78 .. O ST 14,746....60,223,549|...... 4084.060].... 5,759,788 ... 7,223,947 ]... ..7,223,947)....1,464,159|. .. 0].. . [100/99 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4088.92 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|08/30/2022|08/28/2023
08/28/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn OF CANADA ..... D= O i I R Y S AU 12,927)....52,857,469|...... 4088.920(....4,701,033 |....eneeeennnn [0 0]....5,193,196]........... ....5,193,196|....... 492,163 |....ccevvnnnnnns [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 4097.77 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [09/12/2022|09/11/2023
09/11/23 ... PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 6,142/(....25,168,503|...... 4097.770|....2,590,278 |.......ccennnnee (0] R 0]....2,502,680]........... ....2,502,680|....... (87,598).....cccceennnn (0] FUTR (01 IO (0] FTR (0] 100/99 ........
EMBEDDED
SPX US C 4104 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWY9T8X |03/07/2023]|03/06/2024
03/06/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [SC025Y, (0 J U R A A 9,896|....40,613,184]...... 4104.000]....ccevuuunnnns 0]....3,370,083....cccevunnnnne 0]....5,506,516]........... ....5,506,516|....2,136,433|.......ccevennnn [0 PO [0 I [0 PO (0] 100/94 ........
EMBEDDED
SPX US C 4110 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |03/06/2023|03/04/2024
03/04/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns IMPERIALBA ... 3ZE78 ......ccccvvveees fooviieee oo e 3,576|....14,697,360|...... 4110.000|......ccccnnnee 0f.... 1,269,337 .......ccueens 0]....1,966,620(........... ....1,966,620|....... 697,283 |.....ccceiennn. (0] FUTR (0] IO (0] FTR (0] 100/97 ........
EMBEDDED
SPXUS C4111.4 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |08/29/2022)|08/28/2023
08/28/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvvvves o s s 4,032|....16,577,165|...... 4111.400(.... 1,472,591 |...eeneeeeennn [0 0]....1,534,777........... ....1,534,777|........ 62,186|...cccvvvunnnnns [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED GOLDMAN
SPXUS C 4112 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [04/27/2023|04/26/2024
04/26/24 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 .....cevvvvee fooveeee s i, 9,801/....40,301,712|...... 4112.000|.cccvvveennnnnns 0]....3,794,653(................ 0]....5,765,724(........... ....5,765,724|.... 1,971,071 [......uuuueeene (0] FUTR (0] IO (0] FTR (0] 100/99 ........
EMBEDDED
SPX US C 4125.46 |OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |01/30/2023]|01/29/2024
01/29/24 .............. PRODUCTS .... X.. .. [BANK ....cooeeeeeet KCSXO06 .............. I N A 10,236 ....42,228,209|...... 4125.460.. ...3,403,470.. ...5,207,720|..ccuuun... ....5,207,720|.... 1,804,250 |.......ccvvennnn 0]..
EMBEDDED
SPX US C 4129.88 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |12/05/2022)|12/04/2023
12/04/23 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIALBA ... 3ZE78 ......ccccvveees fooviieee oo e 3,374/(....13,934,215|...... 4129.880].... 1,278,679 |.....cceeennnnnn (0] R 0]....1,540,999(........... ....1,540,999|....... 262,320 |..ccccceeiennns (0] FUTR (01 IO (0] FTR (0] 99/99 .........
EMBEDDED
SPX US C 4131.63 |OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |07/29/2022|07/28/2023
07/28/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... KCSX06 ..covvveveeee fovveeee e et 11,540....47,679,010(...... 4131.630|....4,568,571 |...eeneeeenn [0 0]....3,860,926]........... ....3,860,926..... (707,645)....cccvvunnnnn. [0 PO [0 I [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 4135.83 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(12/02/2022(12/01/2023
12/01/23 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns OF CANADA ..... XBUTT (i foes s s 9,909/....40,981,939|...... 4135.830]....3,722,910|.....cceeennnnnn (0] R 0]....4,445,787|........... ....4,445787|....... 722,877 |eeeeieieieens (0] FUTR (01 IO (0] FTR (0] 99/99 .........
EMBEDDED
SPX US C 4137 OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC7102/21/2023|02/20/2024
02/20/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= O I P A R AU 3,113/....12,878,481|...... 4137.000....ccevuunnnnns 0]....1,032,115(....ccoveennnnes 0}....1,610,670]........... ....1,610,670|....... 578,555 |..ccuueiennee [0 PO [0 I [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4146 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [02/10/2023|02/09/2024
02/09/24 .............. PRODUCTS ......... N/A .......... Xevrrieirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 4,123]....17,093,958(...... 4146.000|................ 0f.... 1,468,489 (................ 0]....2,065,528........... ....2,065,528|....... 597,039 |..cccieiiiinnns (0] FUTR (0] IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 4148 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |02/17/2023|02/16/2024
02/16/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 101 PR A R AT 5,050/....20,947,400|...... 4148.000|.....cceuuunnnne 0]....1,755,481|...cccvvnennnnn. 0]....2,548,115]........... ....2,548,115]....... 792,634 |..cccceennn. [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 4156 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [04/10/2023|04/05/2024
04/05/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 6,227/....25,879,412|...... 4156.000]|................ 0[....2,109,147 |.......c.ueet 0]....3,346,603(........... ....3,346,603]|.... 1,237,456 |................ (0] FUT (0] IO (0] FTR (0] 100/98 ........
EMBEDDED
SPX US C 4156 OPTION IN IUL Equity/Inde | ROYAL BANK  ES7IP3U3RHIGC71|05/08/2023|05/06/2024
05/06/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn OF CANADA ..... D= O I R A R AU 6,103|....25,364,068|...... 4156.000|.....ccuuuunnnne 0]....2,274,344(................ 0]....3,428,353]........... ....3,428,353].... 1,154,009 .......ccrvennnn [0 PO [0 I [0 PO (0] 100/101 ......
EMBEDDED
SPX US C 4162 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [04/13/2023|04/12/2024
04/12/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 5,795/....24,118,790|...... 4162.000|............... 0[....2,097,848(................ 0]....3,118,198(........... ....3,118,198].... 1,020,350 ................ (0] FUT (0] IO (0] FTR (0] 100/101 ......
EMBEDDED
SPX US C 4165 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [05/04/2023(05/03/2024
05/03/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....ccovvvevves oo e s 6,302|....26,247,830|...... 4165.000(.....cccuuunnnes 0]....2,017,459....cccvuunnnne. 0]....3,478,610]........... ....3,478,610].... 1,461,151 [cceereernnnnns [0 PO [0 [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4167.38 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |09/13/2022(09/12/2023

09/12/23 ... PRODUCTS ......... NA.......... Xevvrrrrnnenn BANK .....cooeee KCSX06 ..ooovveeeeeee foweweee fowriirn 7,671]....31,967,972|...... 4167.380].... 2,486,516 ]................ (0] P 0]...2,643,967{........... ....2,643,967]....... 157,451 ). cvveeinnnnns (0] PP (0] P (0] PP (0] [T 100/100 ......
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1 2 4 5 6 7 8 9 10 1 12 14 15 18 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 Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Exchange Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code B./A.C.V. Exposure | Entity (b)
EMBEDDED
SPX US C 4168 OPTION IN IUL Equity/Inde 549300WCGB70D0 02/09/2023(02/08/2024
02/08/24 .............. PRODUCTS ......... Xewaereemnnnnnn BXZS54 ..o e e s 4,241|....17,676,488 4168.000|.....ccevuunnnne 0}....1,511,068 ...2,045,812|........... [....2,045,812|.......534,744(................ (0 FURRURRRR 0 INUPRRRRRN 0| TRRRRRRI 0 R, 99/98 .........
EMBEDDED
SPX US C 4169 OPTION IN IUL Equity/Inde 21GI19DL770X0HC |04/05/2023|04/04/2024
04/04/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns 74 =y £ IO I R A 4,040]....16,842,760 4169.000|..cccvvverrnnns 0]....1,346,047 ...2,126,074(........... [.... 2,126,074 |.......780,027 |........c....... (01 FUUUURURRTRUUTI o ) RRRRRRRRRRRRIN o ) AOPRPPRRPPPPI o I 99/98 .........
EMBEDDED
SPX US C 4170 OPTION IN IUL Equity/Inde 21GI19DL770X0HC (12/30/2022(09/15/2023
09/15/23 .............. PRODUCTS ......... Xeweereernnnnnn BZET78 oo e e et 1,674(......6,980,580 4170.000(....... 271,255t [0 PSRRI o NPT 568,515]........... [.......568,515.......297,260 |................ (0 FURRRRRR 0 INURRRRRRN 0| RTPRRRRRI 0 R, 84/101 ........
EMBEDDED
SPX US C 4173 OPTION IN IUL Equity/Inde ES7IP3U3RHIGC7104/11/2023|04/09/2024
04/09/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns XBUM i foeeeeee e 14,715]....61,405,695 4173.000|.cccvvveenennnns 0]....5,128,178 ... 7,759,467(........... [.... 7,759,467 |.... 2,631,289 |.........c...... (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I 99/9%6 .........
EMBEDDED
SPX US C 4175 OPTION IN IUL Equity/Inde 21GI119DL770X0HC [02/07/2023(02/06/2024
02/06/24 .............. PRODUCTS ......... Xeweereernnnnnn BZET78 oo e e 14,280]....59,619,000 4175.000]....ccevnunnnnns 0]....4,912,320 ...6,785,623(........... |....6,785,623|.... 1,873,303 ......c.eee..... (0 PR 0 INUURRRRRRN 0| RTRRRRRRUI 0 R, 100/98 ........
EMBEDDED
SPX US C 4178.44 |OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |08/02/2022(08/01/2023
08/01/23 .............. PRODUCTS ......... Xevrrrnnnnnnnns CUFXTO9 ..ccovvvvves fovveeee oeeeee i 9,190(....38,399,864 4178.440)....3,480,262|........c....... 0 ...2,671,058(........... [....2,671,058..... (809,204)................ (01 FUUUURURRTRUUTI o ) RRRRRRRRRRRRIN o ) AOPRPPRRPPPPI o I 99/99 .........
EMBEDDED
SPX US C 4180 OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |02/02/2023|02/01/2024
02/01/24 .............. PRODUCTS ......... Xeweereernnnnnn KCSX06 ..ccvvveeeeeee foeveeeee i 13,518]....56,505,240 4180.000|....cccvvuunnnns 0]....5,109,804 ...6,302,838........... [.... 6,302,838 .... 1,193,034 |........00e..... (0 FURRURRRR 0 INUPRRRRRN 0| TRRRRRRI 0 R, 99/95 .........
EMBEDDED
SPX US C 4180 OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |04/04/2023|04/03/2024
04/03/24 .............. PRODUCTS ......... Xeverrerrnnnnns CUFXTO9 ..ccovvvvves fovvenee oeeeees 20,280]....84,770,400 4180.000|..ccevvvrrennnns 0]....7,006,740 ..10,489,174(........... [.. 10,489,174|.... 3,482,434 |................ (01 FUUUURURRTRUUTI o ) RRRRRRRRRRRRIN o ) AOPRPPRRPPPPI o I 99/98 .........
EMBEDDED
SPX US C 4181 OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |05/25/2023|05/24/2024
05/24/24 .............. PRODUCTS ......... Xeweereernnnnnn [016] 2. 1[0 PR A R AT 6,988/....29,216,828 4181.000]....ccevvunnnnnn 0]....2,523,507 ....3,871,164/(...........|.... 3,871,164|.... 1,347,657 |................ (0 FURRRRRR 0 INURRRRRRN 0| RTPRRRRRI 0 R, 100/98 ........
EMBEDDED
SPXUS C4183.9 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70
08/23/23 PRODUCTS .... X.. UK5573 . . ...12,267,195 4183.900|....1,135,065|.......ccennnns 0].. 907,326 |........... |.......907,326 |..... (227,739).....c00vvrrree. (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I 100/99 ........
EMBEDDED
SPX US C 4184 OPTION IN IUL Equity/Inde W22LROWP2IHZN
05/13/24 .............. PRODUCTS ......... Xeweereernnnnnn BB6K528 ............. ...10,861,664 4184.000|.....ccvuuunnnne (0] U 900,345 ..1,414,052]........... [.... 1,414,052|.......513,707 |...ccorrreeen.ee (0 FURRRRRR 0 INURRRRRRN 0| RTPRRRRRI 0 R, 100/100 ......
EMBEDDED
SPX US C 4186 OPTION IN IUL Equity/Inde IYDOJBGJWY9IT8X
02/13/24 .............. PRODUCTS ......... Xevrrrrnrnnnnns KCSX06 ...coovveeeaes foeeeeeee e 11,055]....46,276,230 4186.000...cccevvernnns 0]....3,957,690 ...5,218,139|........... [.... 5,218,139].... 1,260,449 |............... (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I 100/99 ........
EMBEDDED
SPX US C 4186.57 |OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |08/04/2022|08/03/2023
08/03/23 .............. PRODUCTS ......... Xeweereernnnnnn [5C025Y, (0 J U R A A 5,366 |....22,465,135 4186.570|....2,084,203 |.......ceeeen 0 ..1,5629,166........... [.... 1,629,166 |..... (655,037)....ccevvueen... (0 FURRURRRR 0 INUPRRRRRN 0| TRRRRRRI 0 R, 99/99 .........
EMBEDDED
SPX US C 4188 OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |05/12/2023|05/13/2024
05/13/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns KCSX06 ..coovveeeeees fooeeeeee s e 2,859(....11,973,492 4188.000|..cccvvvvrennns [0 R 986,355 ..1,548,445(........... [.... 1,548,445|.......562,090 |................ (0 FUUUUURRRRRRUUUI o ) ARRRRRRRRRRRRIN ¢ ) AOUUPPRPPPPPIN o I 100/99 ........
EMBEDDED
SPX US C 4188.11 |OPTION IN IUL Equity/Inde 21GI19DL770X0HC (08/10/2022(08/09/2023
08/09/23 .............. PRODUCTS ......... Xewaereemnnnnnn BZE78 oo e e et 3,189|....13,355,883 4188.110|.... 1,343,889 |......ceeee [0 PSRRI o NPT 927,803]........... [.......927,803|..... (416,086)................ (0 FURRURRRR 0 INUPRRRRRN 0| TRRRRRRI 0 R, 100/98 ........
EMBEDDED
SPX US C 4189 OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |05/11/2023|05/10/2024
05/10/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns CUFXTO9 ..ccovvvvvns fovvneee oeeeee i 5,586 ....23,399,754 4189.000|..ccvvvverennnns 0]....1,881,086 ...3,006,065(........... [.... 3,006,065 |.... 1,124,979 |................ (0 FUUUUURRRRRRUUUI o ) ARRRRRRRRRRRRIN ¢ ) AOUUPPRPPPPPIN o I 100/98 ........
EMBEDDED
SPX US C 4191 OPTION IN IUL Equity/Inde W22LROWP2IHZN (05/16/2023(05/15/2024
05/15/24 .............. PRODUCTS ......... Xeweereernnnnnn BB6K528 ......ceeeees foeviees i 11,006 |....46,126,146 4191.000]...ccvvvnnnnnns 0]....3,742,040 ...5,946,467|........... |.... 5,946,467 |.... 2,204,427 |................ (0 FURRRRRR 0 INUPRRRRR 0| RRRRRRRUI 0 R, 100/100 ......
EMBEDDED
SPX US C 4192 OPTION IN IUL Equity/Inde E570DZWZ7FF32T|04/25/2023|04/23/2024
04/23/24 .............. PRODUCTS ......... Xevevrvrrnnnnns WEFA76 ..oovvvvivine e e i 9,333/....39,123,936 4192.000)....ccvveinnnns 0]....3,143,354 ...4,880,259........... |....4,880,259|.... 1,736,905 |.........cc.... O Of e O O] e 100/102 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4196 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |05/09/2023|05/07/2024
05/07/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn IMPERIALBA ... 3ZE78 ....coevvvvvees feeeeeee e s 11,927....50,045,692|...... 4196.000|....cccvvunnnnnn 0]....4,074,382....ccceuunnnnn. 0]....6,338,227]........... ....6,338,227|....2,263,845|.......ccevuunnn [0 PO [0 I [0 PO (0] 101/100 ......
EMBEDDED GOLDMAN
SPX US C 4196 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [05/18/2023|05/17/2024
05/17/24 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 .....cevvvvee fooveeee s e, 8,461|....35,502,356|...... 4196.000..cccevveernnnns 0]....3,021,338........uuueeee 0f...4,542,781(........... ....4,5642,781]....1,521,443|................ (0] R, [0 R (0] S, (0] R 100/97 ........
EMBEDDED GOLDMAN
SPX US C 4198 OPTION IN IUL Equity/Inde [ SACHS INTERN  W22LROWP2IHZN |04/17/2023(04/15/2024
04/15/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvviee e e 6,093/....25,578,414]...... 4198.000|....cccvvuunnnnn 0]....2,119,145(................ 0]....3,123,475]........... ....3,123,475].... 1,004,330 .....cceerrnnnnn [0 PO [0 I [0 PO (0] 101/96 ........
EMBEDDED
SPX US C 4199 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [02/15/2023|02/14/2024
02/14/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIAL BA ... 3ZE78 ......cccocvveees fooviieee oo e 3,491/(....14,658,709|...... 4199.000|.......cccunnnee 0f.... 1,200,031 (......cceuveees 0f...1,612,942(........... ....1,612,942|....... 412,911 |, (0] R, [0 R (0] S, (0] R 100/97 ........
EMBEDDED
SPX US C 4200 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |04/24/2023|04/22/2024
04/22/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvvevs o s s 9,551/....40,114,200|...... 4200.000(....ccevuuunnnnn 0]....3,332,726|....cccvvunnnnn. 0]....4,926,614]........... ....4,926,614|.... 1,593,888 |......cccevnnnnn [0 PO [0 I [0 PO (0] 100/95 ........
EMBEDDED
SPX US C 4202 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [02/16/2023|02/15/2024
02/15/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 3,245/....13,635,490|...... 4202.000|........ccunnee 0f....1,097,816|................ 0f...1,492,384(........... ... 1,492,384 |....... 394,568|................ (0] S, (0] R (0] S, (0] I 99/96 .........
EMBEDDED
SPX US C 4202.44 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|08/23/2022|08/22/2023
08/22/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= ] O i I R A S AU 13,205]....55,493,220|...... 4202.440(....5,136,085|........ccce. [0 0]....3,850,356]........... ....3,850,356|...(1,285,729)......cccevnnnnn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 4202.84 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7108/09/2022|08/08/2023
08/08/23 .............. PRODUCTS ......... N/A .......... Xevrrieirnnnnns OF CANADA ..... XBUTT (i foes s s 7,762|....32,622,444|...... 4202.840|....2,940,478|.......cc..... (0] R 0f...2,147,928(........... ....2,147,928]..... (792,550)......0ccenn. (0] R, (0] R (0] S, (0] R 100/100 ......
EMBEDDED
SPX US C 4207.14 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |08/08/2022)|08/07/2023
08/07/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvvevs o s s 4,852|....20,413,043|...... 4207.140(.... 1,851,480 |......ceeeeeenn [0 0]....1,318,656]........... .... 1,318,656 ..... (5632,824)...cccevvunnnnns [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 4210 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |04/18/2023|04/16/2024
04/16/24 .............. PRODUCTS ......... N/A ..o Xeverrerrnnnnns IMPERIAL BA ... 3ZE78 ...ccooovveveeees |oeeeeee s e 9,594 ....40,390,740|...... 4210.000|.cccvvveerennnns 0]....3,277,310|...cevvvennnnne 0]....4,837,285(........... ....4,837,285]....1,559,975(................ (0] FUTR [0 R (0] FTR (0] [ 100/99 ........
EMBEDDED GOLDMAN
SPX US C 4212 OPTION IN IUL Equity/Inde | SACHS INTERN W22l ROWP2IHZN |04/19/2023|04/17/2024
04/17/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvveee e e 2,789|....11,747,268|...... 4212.000....ccevunnnnnnn (0] U 941,427 | 0]....1,404,356]........... .... 1,404,356 |....... 462,929|.....cceuunnnnn. [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED GOLDMAN
SPX US C 4213 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [04/20/2023|04/19/2024
04/19/24 .............. PRODUCTS ... X.. .. BB6K528 ... R I R ...23,247,334/...... 4213.000].. ..1,846,323|.. ...2,775,084]........... ....2,775,084|....... 928,761 |...ceeeeennnne of.. .[101/98 ........
EMBEDDED
SPX US C 4217 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWY9T8X |02/06/2023|02/05/2024
02/05/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK ........c..... KCSX06 ..covvveeeeeee fovveeee o e 7,672|....32,352,824]...... 4217.000...ccevennnnnns 0]....2,450,437 |..cccvvrennnnnns 0]....3,378,668]........... ....3,378,668|....... 928,231 |ceeveeeeeeeee [0 PO [0 I [0 PO (0] 100/96 ........
EMBEDDED
SPX US C 4220 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7105/01/2023|04/29/2024
04/29/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns OF CANADA ..... XBUT (s [ s s 16,878....71,225,160|...... 4220.000|........ccunneee 0[....6,096,502(................ 0f....8,546,355(........... ....8,5646,355|.... 2,449,853 |................ (0] R, (0] R (0] S, (0] R 100/98 ........
EMBEDDED
SPX US C 4220.94 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |08/26/2022)|08/25/2023
08/25/23 .............. PRODUCTS .... X.. ... |IMPERIAL BA ... 3ZE78 ... J R .. ...35,439,012f...... 4220.940(....3,010,503 |-...eneeeennnn 0f.. ...2,335215|.ccuuennnn. ....2,335,215(..... (675,288)....cccvvunnnnnn 0]..
EMBEDDED
SPX US C 4221 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7102/08/2023|02/07/2024
02/07/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns OF CANADA ..... XBUTT (i foes s s 3,190/....13,464,990|...... 4221.000|........ccunnnee 0f.... 1,106,324 {................ 0f....1,400,578(........... ....1,400,578|....... 294,254 |.............. (0] R, (0] R (0] S, (0] R 99/94 .........
EMBEDDED
SPX US C 4227 OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|05/02/2023|05/01/2024
05/01/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= ] O i I R A S AU 11,101]....46,923,927|...... 4227.000...cccvuunnnnns 0]....3,792,324.....cccuuenn.e. 0]....5,580,298]........... ....5,580,298|.... 1,787,974 |.....cceevnnnnnn [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 4239 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [05/30/2023)|05/28/2024
05/28/24 .............. PRODUCTS ......... N/A .......... Xevrriisinnnes BANK, N. ......... CUFXT09 vevveeiee foveeeeee s i, 5,169/....21,911,391]...... 4239.000]................ 0f.... 1,910,411 [.......cuveens 0[....2,652,374|........... ....2,652,374|....... 741,963 ]...ccceennnnnns (0] [0 R, (0] (0] IO 99/95 .........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
EMBEDDED GOLDMAN
SPX US C 4250 OPTION IN IUL Equity/Inde | SACHS INTERN W22l ROWP2IHZN |05/22/2023|05/20/2024
05/20/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvveee e e 8,299|....35,270,750|...... 4250.000(....cccvvuunnnnn 0]....2,892,036|....ccccuuunnnne 0]....4,135,704]........... ....4,135,704.... 1,243,668 |........cc...... [0 PO [0 I [0 PO (0] 100/99 ........
EMBEDDED
SPX US C 4258 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7105/23/2023|05/22/2024
05/22/24 .............. PRODUCTS ......... N/A .......... Xevrrierrnnnnns OF CANADA ..... XBUTT (s [ s s 11,014)....46,897,612...... 4258.000|...........eee 0[....3,744,760(................ 0f....5,440,735(........... ....5,440,735].... 1,695,975 |................ (0] R, [0 R (0] S, (0] R 100/100 ......
EMBEDDED
SPX US C 4263.71 |OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |08/11/2022|08/10/2023
08/10/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [5C025Y, (0 J U R A A 2,825/....12,044,981|...... 4263.710|.... 1,093,072 .....ceeeeen [0 (0] U 629,926 ...t feennnnn 629,926 |..... (463,146)....cccvvunnnnne [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 4264 OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |05/31/2023|05/28/2024
05/28/24 .............. PRODUCTS ... X.. ... |[BANK .............. KCSXO06 .............. e R A 11,327....48,298,328|...... 4264.000].. ...3,715,256|.. ...5,598,652]........... ....5,5698,652].... 1,883,396 |................ of.. . 199/97 ..
EMBEDDED
SPX US C 4276 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |06/02/2023|06/03/2024
06/03/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....ccovvvveves o e s 8,556 ....36,585,456|...... 4276.000]....cccuuuunnnns 0]....3,326,573|...cccvvuunnnnns 0]....4,188,481]........... ....4,188,481|....... 861,908 |..ccvuunnnee [0 PO [0 I [0 PO (0] 99/101 ........
EMBEDDED
SPX US C 4283.23 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (08/22/2022)08/21/2023
08/21/23 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANKNEW YO . UKS5573 ....ccoovvens |oeeeeeee s il 3,123/....13,376,527|...... 4283.230]....1,072,229|................ (0] R 0f....... 680,189 ..cccceuns fornnns 680,189..... (392,040).......cce.... (0] R, (0] R (0] S, (0] R 99/99 .........
EMBEDDED
SPX US C 4300.06 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |08/15/2022)|08/14/2023
08/14/23 .............. PRODUCTS .... X.. ... [BANKNEW YO . UK5573 . PO R .. ...25,821,860...... 4300.060....2,366,216 |.......cceeeunnn 0f.. ..1,178,585|........... ....1,178,585]...(1,187,631)...cceeerrnnnnn 0]..
EMBEDDED
SPX US C 4334 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [06/06/2023|06/05/2024
06/05/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 8,619/....37,354,746|...... 4334.000|.........c.uuee 0[....2,954,335(................ 0f....3,863,877(........... ....3,863,877|....... 909,542]|........ccuunee (0] R, [0 R (0] S, (0] R 99/99 .........
EMBEDDED GOLDMAN
SPX US C 4334 OPTION IN IUL Equity/Inde [ SACHS INTERN  W22LROWP2IHZN |06/08/2023(06/07/2024
06/07/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvveee e e 6,067 ....26,294,378|...... 4334.000]....cccuuuunnnnn 0]....2,056,106..........un.... 0]....2,725,2941........... ....2,725,294(....... 669,188 |...ceuunnee [0 PO [0 I [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 4339.15 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |08/19/2022|08/18/2023
08/18/23 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK .............. KCSX06 ...cocvvvcree foeeeeeee e il 4,063|....17,629,966...... 4339.150].... 1,422,850 |................ (0] R 0f...... 671,552 .cccccccnn fornnns 671,552(..... (751,298).......cce.... (0] R, (0] R (0] S, (0] R 100/100 ......
EMBEDDED
SPX US C 4343.51 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|08/18/2022|08/17/2023
08/17/23 PRODUCTS .... X.. ... |OF CANADA ..... XBU1T e I R .. ...13,677,713(...... 4343.510(....1,201,532....ceeeeeen 0f.. 507,087 |..cceuunnn. ....507,087]..... (694,445).....ccuuunnnnn. 0]..
EMBEDDED
SPX US C 4350 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |06/05/2023|06/03/2024
06/03/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIAL BA ... 3ZE78 ......cccocvveees fooviieee oo e 4,769|....20,745,150|...... 4350.000|........ccunuee 0f....1,636,292(................ 0f....2,075,232(........... ....2,075,232|....... 438,940 |.....ccueennne (0] R, [0 R (0] S, (0] R 100/94 ........
EMBEDDED
SPX US C 4351 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |06/09/2023|06/10/2024
06/10/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 1[0 PR A R AT 3,967|....17,260,417|...... 4351.000....cccvvunnnnnn 0]....1,409,515(.....c.ceeennne. 0].... 1,743,731 ........... ....1,743,731|....... 334,216 |cccvveeeannee [0 PO [0 I [0 PO (0] 97/97 .........
EMBEDDED
SPX US C 4361.82 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7108/16/2022|08/15/2023
08/15/23 .............. PRODUCTS ... X.. ... |OF CANADA ..... XBUTT ., e R ...32,120,442|...... 4361.820]....2,783,077 |....evveennnnee (8 ..1,073,003]........... ....1,073,003]...(1,710,074)................ of..
EMBEDDED
SPX US C 4373.67 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |08/17/2022)|08/16/2023
08/16/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvvvves o s s 2,353/....10,291,246|...... 4373.670....... 829,990 |..cvvvuunns [0 (0] U 323,070 .ccevenns fens 323,070]..... (506,920).....ccvvuunrnnn [0 PO [0 I [0 PO (0] 99/100 ........
EMBEDDED
SPX US C 4392 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [06/27/2023)|06/26/2024
06/26/24 .............. PRODUCTS ......... N/A .......... Xevrrieirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 9,994/....43,893,648|...... 4392.000|........ccuneee 0[....3,754,546(................ 0f...4,211,769(........... ....4,211,769|....... 457,223 ... (0] R, (0] R (0] S, (0] R 91/98 .........
EMBEDDED
SPX US C 4393 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |06/13/2023|06/12/2024
06/12/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coevevvvees feeeeeee e s 14,029|....61,629,397|...... 4393.000/...ccvvunnnnnnn 0]....5,121,707 |..ccevrrnnnnnnee 0]....5,767,585]........... ....5,767,585|....... 645,878 ..cceuueennee [0 PO [0 [0 PO (0] 98/97 .........
EMBEDDED GOLDMAN
SPX US C 4403 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN
06/24/24 .............. PRODUCTS ... N/A .......... X.. o | BB6K528 ... . ...13,587,658|...... 4403.000].. ..1,049,302|.. .. 1,271,276]........... ....1,271,276|....... 221,974 i O Of e O O] e
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED GOLDMAN
SPXUS C4429  [OPTION IN IUL Equity/Inde | SACHS INTERN - W22 ROWP2IHZN (06/15/2023|06/14/2024
06/14/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvveee e e 7,366 |....32,624,014]...... 4429.000(....cccvuuunnnns 0]....2,681,224(................ 0]....2,846,697]........... ....2,846,697|....... 165,473 |..ccciieiinnnnns [0 PO [0 I [0 PO (0] 98/95 .........
EMBEDDED
SPX US C 4437 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7106/29/2023|06/28/2024
06/28/24 .............. PRODUCTS ......... N/A ..o Xeverrerrnnnnns OF CANADA ..... Da{= U X U R R A 17,102|....75,881,574(...... 4437.000|..cccvvvennnnnns 0]....5,927,211 [...euurrnnnnnnne 0]....6,706,400(........... |... .6,706,400....... 779,189 ccccviiiiinn. (0] FUTR [0 R (0] FTR (0] [ 98/97 .........
EMBEDDED GOLDMAN
SPX US C 4443 OPTION IN IUL Equity/Inde | SACHS INTERN W22l ROWP2IHZN |06/22/2023|06/21/2024
06/21/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvviee e e 7,261/....32,260,623|...... 4443.000(....ccceuuunnnns 0]....2,453,492........eeen.... 0]....2,769,523]........... |... .2,769,523|....... 316,031 |ceeeeeieeenee [0 PO [0 I [0 PO (0] 97/95 .........
EMBEDDED GOLDMAN
SPX US C 4444 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [06/23/2023)|06/24/2024
06/24/24 .............. PRODUCTS ......... N/A ..o D PN BB6K528 .....cevvvver foeveeee s i, 5,128/....22,788,832]|...... 4444.000..ccccvveennnnns 0]....1,677,676|................ 0]....1,966,765(........... ..1,966,765|....... 289,089 .....cceeiiennnn (0] FUTR [0 R (0] FTR (0] [ 98/97 .........
EMBEDDED
SPX US C 4446 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [06/30/2023(06/18/2024
06/18/24 .............. PRODUCTS .... N/A .......... X.. ... |IMPERIAL BA ... 3ZE78 ... J ...35,785,854(...... 4446.000.. ...2,962,032(.. ...3,044,102.cccuennns fennn 3,044,102|........ 82,070|.ccceveennnnnnn 0]..
EMBEDDED
SPX US C 4482 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |06/20/2023)|06/20/2024
06/20/24 .............. PRODUCTS ......... N/A .......... Xevvrrrrrnnnnns IMPERIALBA ... 3ZE78 ...ccoooviiiiiees oo e o, 7,312|....32,772,384]|...... 4482.000].....cccvvennnns 0]....2,332,089|................ 0]....2,597,971]........... ....2,597,971]....... 265,882|.....ccciiinnn. (0] PP [0 (0] PR (0] I 93/97 .........
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 292,283,102 259,671,551 0] 819,857,359| XXX |819,857,359| 267,902,706 0 0 0 0] XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 292,283,102| 259,671,551 0] 819,857,359] XXX |819,857,359| 267,902,706 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
EMBEDDED GOLDMAN
SPX US C 4182.07 [OPTION IN IUL Equity/Inde | SACHS INTERN - W22 ROWP2IHZN (12/19/2022)07/14/2023
07/14/23 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvvien e e 2,811/....11,755,799|...... 4182.070....... 366,955 cccuuienns [0 (0] U 765,681 |.cccvenees feenns 765,681|....... 422177 [ [0 PO [0 I [0 PO [0 R
EMBEDDED GOLDMAN
SPX US C 4397.51 |OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN |12/19/2022)|08/15/2023
08/15/23 ....oooennn PRODUCTS ......... N/A .......... Xevevvrnrnnnnne | eoviiinnnnnnnnnnnnnnnns BB6K528 ...oovvvvvvee v s e, 3,071/....13,504,753|...... 4397.510|....... 248,677 |.ccevveeennnnnns (0] PP (o] O 366,370 ..cuneinnn | 366,370]....... 117,693 cceviiiiiinnns (0] PP (0] PP (0] PR (0] IO I
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 615,632 0 0] 1,132,051] XXX 1,132,051 539,870 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 615,632 0 0] 1,132,051] XXX 1,132,051 539,870 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 292,898,734 259,671,551 0] 820,989,410] XXX |820,989,410| 268,442,576 0 0 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 292,898,734 259,671,551 0] 820,989,410] XXX |820,989,410| 268,442,576 0 0 0 0] XXX XXX
EMBEDDED
SPX US C 3756.42 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X | 10/20/2022|10/19/2023
10/19/23 ....ccoeneeenn PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [5C025Y, (0 J U R A A 6,160/....24,811,371]|...... 4027.820|...(1,604,742)........ccce.... [0 0]...(3,112,446)........... ...(3,112,446)...(1,507,704)......cccvvunenn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 3895.26 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |10/12/2022|10/11/2023
10/11/23 .............. PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns BANK, N. ......... [©10] 5 10 PP A A A 3,680|....14,334,557|...... 3895.260]..... (999,267 ).....evvvvvnnne (0] IO 0]...(2,285,390) ........... ...(2,285,390)...(1,286,123).......00uueeee (0] FUTR (0] IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 3925.67 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC (10/11/2022(10/10/2023
10/10/23 ....ccevnneenn PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coevevvvees feeeeeee e s 15,944]....62,590,882|...... 3925.670]...(3,970,056)................ [0 0]...(9,438,779)........... ...(9,438,779)...(5,468,723).......ccevunnnn [0 PO [0 I [0 PO (0] 100/99 ........
EMBEDDED
SPX US C 3946.05 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 [10/14/2022)10/13/2023
10/13/23 PRODUCTS ... X.. ... |BANKNEW YO . UK5573 . P N YT TP 11,871]....46,843,560|...... 3946.050]...(3,015,590)........0ueueee 0].. ...(6,828,054)........... ...(6,828,054)...(3,812,464)................ O Of e O O] e 99/97 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 3947.79 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|10/10/2022|10/09/2023
10/09/23 ......cceee.en PRODUCTS ......... N/A .......... Xewaereemnnnnnn OF CANADA ..... D= O I R A R AU 6,925|....27,338,446|...... 3947.790|...(1,765,875)...cc.euunneeeen [0 0]...(3,951,132)........... ...(3,951,132)...(2,185,257)....cccevvrenenn [0 PO [0 I [0 PO (0] 103/98 ........
EMBEDDED
SPX US C 3963.5 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |10/18/2022|10/17/2023
1017723 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns IMPERIALBA ... 3ZE78 .....ccccovveeees foviiees oeeeeeee e 18,395]....72,908,583|...... 3963.500/...(5,776,030)................ (0] R 0].(10,354,569)........... .(10,354,569)...(4,578,539)................ (0] FUTR (01 IO (0] FTR (0] 99/98 .........
EMBEDDED
SPX US C 3964.1 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (09/27/2022(09/26/2023
09/26/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ..cooeeieeeeee foeveeee s [t 10,074 ....39,934,343|...... 3964.100/...(2,782,137)..ccevvunrnneenn [0 0]...(5,427,189)........... ...(5,427,189)...(2,645,052)......cccevunnnn [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED
SPX US C 3969.28 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC [09/26/2022)09/25/2023
09/25/23 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns IMPERIALBA ... 3ZE78 ......ccccvvveees fooviieee oo e 5,076/....20,148,065|...... 3969.280...(1,383,111).....ccccunnens (0] R 0]...(2,706,662) ........... ...(2,706,662)...(1,323,551)......00uuueeeee (0] FUTR (0] IO (0] FTR (0] 100/93 ........
EMBEDDED
SPX US C 3993.34 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |10/04/2022|10/03/2023
10/03/23 ....ccovneennn PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2.q 1[0 1 RO R AU 22,895(....91,427,519|...... 3993.3401...(6,701,069)................ [0 0].(11,990,167)........... .(11,990,167})...(5,289,098).......ccevvnnnn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 4000.44 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [09/29/2022|09/28/2023
09/28/23 .............. PRODUCTS ......... N/A .......... Xevrrierrnnnnns BANK, N. ......... CUFXTO9 ..oevveeein foeeeees s s 13,041]....52,169,738|...... 4000.440]...(3,131,405)................ (0] R 0]...(6,594,330) ........... ...(6,594,330)...(3,462,925)................ (0] FUTR (01 IO (0] FTR (0] 100/91 ........
EMBEDDED
SPX US C 4005.52 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |10/24/2022)10/23/2023
10/23/23 ....cceveennnn PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ...ooeeeeeeen foeveeee s [t 10,773]....43,151,467|...... 4005.520...(3,455,871)....cceeeeennnnn [0 0]...(5,704,515)............ ...(5,704,515)...(2,248,644)......ccccuu.... [0 PO [0 I [0 PO (0] 99/97 .........
EMBEDDED
SPX US C 4023.01 |OPTION IN IUL Equity/Inde | FX-BNP 549300WCGB70DO0 |10/19/2022)10/18/2023
10/18/23 ..........c... PRODUCTS ......... N/A .......... Xevrreerrnnnnns PARIBAS SA, P BXZS54 ......cccovvves fooviieee oo e 2,797|....11,252,359|...... 4023.010]..... (766,853)........0ueeeenn (0] R 0]...(1,423,722)............ ...(1,423,722)..... (656,869).....cc0vvrrnen (0] FUTR (01 IO (0] FTR (0] 100/99 ........
EMBEDDED
SPX US C 4025.97 |OPTION IN IUL Equity/Inde [BARCLAYS G5GSEF7VJP5170
11/03/23 ....cceeeeeeen PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK NEW YO . UK5573 ............... ...19,525,955(...... 4025.970|...(1,461,014)......ccceeene [0 0]...(2,628,718)........... ...(2,528,718)...(1,067,704)......cccevnnnnn [0 PO [0 I [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 4077.91 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC
09/21/23 PRODUCTS ... X.. ... |IMPERIAL BA ... 3ZE78 ... . ...34,319,691|...... 4077.910|...(2,041,486)................ 0].. ...(3,614,947)........... ...(3,614,947)...(1,573,461)......0uuuueeeee (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I
EMBEDDED
SPX US C 4083.76 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM
09/22/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... CUFXTO09 ............ ...13,660,177|...... 4083.760..... (730,009)......ceunneeeen [0 0]...(1,422,138)........... ...(1,422,138)..... (692,129)....ccvvvunnnnnn [0 PO [0 I [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4088.52 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71
10/05/23 .............. PRODUCTS ......... N/A .......... Xevevrrvrnnnnns OF CANADA ..... XBUTT ., ...17,523,397|...... 4088.520]...(1,090,358)................ (0] R 0f...(1,878,090)........... ...(1,878,090y)..... (787,732).....cuveeeee (0] FUTR (01 IO (0] FTR (0] 92/99 .........
EMBEDDED
SPX US C 4092.8 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |11/03/2022|11/02/2023
11/02/23 ...t PRODUCTS .... X.. ... |BANK, N. . .. CUFXTO09............ I R .. ...29,333,098(...... 4092.800(...(1,729,970)......cccveennn 0f.. ...(3,306,717) ceevvnneenn ...(3,306,717)...(1,576,747)...ccceeeeeennnn 0]..
EMBEDDED
SPX US C 4103.15 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7110/25/2022(10/24/2023
10/24/23 .............. PRODUCTS ......... N/A .......... Xevrrieirnnnnns OF CANADA ..... XBUTT (s foees s s 15,222]....62,458,149|...... 4103.150]...(4,825,374)................ (0] R 0]...(6,748,383) ........... ...(6,748,383)...(1,923,009).........00u... (0] FUTR (0] IO (0] FTR (0] 99/99 .........
EMBEDDED
SPX US C 4106.08 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |10/05/2022|10/04/2023
10/04/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... CUFXTO9 ..covvevveen e o it 3,450(....14,165,976|...... 4106.080..... (780,928)........ennne. [0 0]...(1,456,396)........... ...(1,456,396)..... (675,468)....cccvvnnnnnnn [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C4110.16 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [07/15/2022)|07/14/2023
07/14/23 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIAL BA ... 3ZE78 ................. e T 5,936|....24,397,910|...... 4110.160]...(1,528,378)................ (0] R 0[...(2,040,547)........... ...(2,040,547)..... (512,169).....cvvveennne (0] R, (0] R (0] S, ol ..
EMBEDDED
SPX US C 4110.16 |OPTION IN IUL Equity/Inde E570DZWZ7FF32T|11/08/2022|11/07/2023
11/07/23 ..o PRODUCTS ......... N/A .......... Xeweereernnnnnn CITIBANKN.A.. WEFA76 ....cccceeeee foeveeee e [t 15,961|....65,602,264(...... 4110.160|...(4,581,445).........c...... [0 0]...(7,204,180})............ ...(7,204,180)...(2,622,735)......cccvvunnnn [0 PO [0 [0 PO (0] 100/98 ........
EMBEDDED
SPX US C4112.18 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |12/29/2022)12/28/2023

12/28/23 .............. PRODUCTS ......... NA.......... Xevvrrreanenn IMPERIALBA ... 3ZE78 ...cooovvvveeene v o o, 19,146)....78,731,798...... 4112.180{...(5,341,734)......cvennn. (0] P 0[...(9,399,417]) ........... ...(9,399,417)...(4,057,683)................ (0] PP (0] PP (0] PP (0] [T 99/95 .........
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4133.35 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |11/09/2022)11/08/2023
11/08/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANKNEW YO . UK5573 ..ccooeeeeeeee foeeieee e s 3,771/....15,586,863|...... 4133.350(...(1,039,212)......ccceeen [0 0]...(1,629,652)........... ...(1,629,552)..... (590,340)....ccevvunnnnnn [0 PO [0 I [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4134.45 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [07/05/2022|07/05/2023
07/05/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvvee foveeeee oeeeee i 10,416 ....43,064,431|...... 4134.450)...(2,105,969)................ (0] IO 0]...(3,249,412) ........... ...(3,249,412)...(1,143,443)................ (0] FUTR (01 IO (0] FTR (0] 99/9%6 .........
EMBEDDED
SPX US C 4139.51 |OPTION IN IUL Equity/Inde | BANK OF B4TYDEB6GKMZO |07/13/2022|07/12/2023
07/12/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn AMERICA, N.A .. 031MB27 ...ccovvveees |vvveeee o e 4,132|....17,104,455|...... 4139.510..... (975,437 ).cccvvennnnens [0 0]...(1,288,755)........... ...(1,288,755)..... (313,318)-cceeeeeennnnnns [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED
SPX US C 4140.54 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [07/19/2022)|07/18/2023
07/18/23 .............. PRODUCTS ......... N/A ..o Xeverrerrnnnnns IMPERIAL BA ... 3ZE78 ...ccooovveveeees |oeeeeee s e 9,785(....40,515,184]...... 4140.540)...(2,785,476)................ [0 R 0]...(3,083,557) ........... ...(3,083,557})..... (298,081)...ccvvvvvennns (0] FUTR [0 R (0] FTR (0] [ 100/98 ........
EMBEDDED
SPX US C 4145.92 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |12/20/2022|12/19/2023
12/19/23 ....ccoeneeeen PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2.q 1[0 1 RO R AU 18,641|....77,284,095|...... 4145.920(...(4,516,341).....cceeeennen [0 0]...(8,476,335)........... ...(8,476,335)...(3,959,994)......cccevnnunn [0 PO [0 I [0 PO (0] 100/99 ........
EMBEDDED GOLDMAN
SPX US C 4146.74 |OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN |(12/28/2022|12/27/2023
12/27/23 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 ......evvvvee foeveeer s e, 22,621|....93,803,406|...... 4146.740)...(5,624,938)..........c...... (0] IO 0].(10,431,583)........... .(10,431,583)...(4,806,645)................ (0] FUTR (0] IO (0] FTR (0] 100/80 ........
EMBEDDED
SPX US C 4147.14 |OPTION IN IUL Equity/Inde E570DZWZ7FF32T|07/06/2022|07/05/2023
07/05/23 .............. PRODUCTS .... X.. ... |CITIBANKN.A.. WEFAT76 ............. I R .. ...40,923,978(...... 4147.140(...(2,221,287 ). 0f.. ...(2,953,462)........... ...(2,953,462)..... (732,175) e 0]..
EMBEDDED
SPX US C 4147.19 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |12/23/2022)12/22/2023
12/22/23 .............. PRODUCTS ......... N/A .......... Xevrvvnrnnnnnns IMPERIAL BA ... 3ZE78 ...ccoovvvveeeees | s e 5,253|....21,785,189|...... 4147.190|...(1,276,479).....ccceeennnnn (0] IO 0]...(2,395,935) ........... ...(2,395,935)...(1,119,456)................ (0] FUTR (01 IO (0] FTR (0] 99/70 .........
EMBEDDED
SPX US C 4147.21 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |10/27/2022|10/26/2023
10/26/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 1[0 IR A R AR 3,216|....13,337,427|...... 4147.210(..... (858,672)....ccuuunnnneen [0 0]...(1,309,165)........... ...(1,309,165)..... (450,493)....ccvvvunnnnnn [0 PO [0 I [0 PO (0] 99/100 ........
EMBEDDED
SPX US C 4148.86 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [01/04/2023|01/03/2024
01/03/24 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvvee foveeeee oeeeee i 18,190|....75,467,763|...... 4148.860|....cccvvvvnnnnn 0]...(4,372,330).....00uummnnnne 0]...(8,502,368) ........... ...(8,502,368)...(4,130,038)................ (0] FUTR (01 IO (0] FTR (0] 99/99 .........
EMBEDDED
SPX US C 4153.99 |OPTION IN IUL Equity/Inde | BANK OF B4TYDEBBGKMZO |07/12/2022|07/11/2023
07/11/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn AMERICA, N.A .. 031MB27 ...coovveees v feeeeee e 10,382]....43,126,724(...... 4153.990(...(2,463,379)......cccveennn [0 0]...(3,090,120})........... ...(3,090,120)..... (626,741)..cccvvvnnnnnnns [0 PO [0 I [0 PO (0] 100/97 ........
EMBEDDED GOLDMAN
SPXUS C4164.6 |OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [01/05/2023|01/04/2024
01/04/24 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 .....cevvvvee foeveeee s e 14,871]....61,931,767|...... 4164.600|....cccvvvennns 0]...(3,436,986)................ 0]...(6,765,116) ........... ...(6,765,116)...(3,328,130)........00ueueee (0] FUTR (01 IO (0] FTR (0] 99/94 .........
EMBEDDED
SPX US C 4169.14 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |11/02/2022)11/01/2023
11/01/23 oo PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ..cooeeieeeeee foeveeee s [t 12,434)....51,839,087|...... 4169.140(...(3,272,753)....ceeeeeennn [0 0]...(4,911,924)........... ...(4,911,924)...(1,639,171)...ecvieeennnnnn [0 PO [0 I [0 PO (0] 100/95 ........
EMBEDDED
SPX US C 4174.28 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM (07/18/2022|07/17/2023
07/17/23 .............. PRODUCTS .... X.. ... |BANK, N. . .. CUFXTO09............ R R ...17,189,685(...... 4174.280|..... [CITATAD R 0].. ...(1,156,254) ........... ...(1,156,254})..... (189,113).ccvvvevieiennns 0. . |100/96 ........
EMBEDDED
SPX US C 4179.81 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (12/22/2022(12/21/2023
12/21/23 ..o PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ...ooeeeeeeee foeveeee s [t 12,407)....51,858,903(...... 4179.810|...(2,910,558).......cccvvnn [0 0]...(5,309,795) ........... ...(5,309,795)...(2,399,237)....cccevvrnnnnn [0 PO [0 I [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4182.86 |OPTION IN IUL Equity/Inde E570DZWZ7FF32T|01/09/2023|01/08/2024
01/08/24 .............. PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns CITIBANKN.A.. WEFAT76 .....covvvvvr foveeeee e e 10,434 |....43,643,961|...... 4182.860|...cccvvvrrnnns 0]...(2,978,281)......cuuuuenee 0]...(4,629,449)........... ...(4,629,449)...(1,651,168)................ (0] FUTR (0] IO (0] FTR (0] 100/99 ........
EMBEDDED
SPX US C 4183.16 |OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWY9T8X |10/26/2022|10/25/2023
10/25/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [SC025Y, (0 J U R A A 3,013/....12,603,861|...... 4183.160..... (821,856).......uuvneeeee [0 0]...(1,130,252)............ ...(1,130,252)..... (308,396)....cccvvuunnnnn [0 PO [0 [0 PO (0] 99/102 ........
EMBEDDED
SPX US C 4183.45 |OPTION IN IUL Equity/Inde | FX-BNP 549300WCGB70D0 |07/07/2022)|07/06/2023
07/06/283 .............. PRODUCTS ......... N/A .......... Xevevrvrrnnnnns PARIBAS SA, P 6XZS54 ....cooovvvvees |oovenee e e, 3,063/....12,813,907|...... 4183.450]..... (727,413)..cevvviiinnns (0] PP 0]..... (812,388)........... ... (812,388)....... (84,975)....ccceeeinnns (0] RO (o] PP (0] RO (o] TP 99/91 .........
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1 2 4 5 6 7 8 9 10 1 12 14 15 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- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code Exposure | Entity (b)
EMBEDDED
SPX US C 4186 OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |03/14/2023|03/13/2024
03/13/24 .............. PRODUCTS ......... Xewaereemnnnnnn KCSX06 ..covvveveeee fovveeeee e et 10,337]....43,270,682 4186.000].....ccvuuunnnnn 0]...(2,291,816 ...(5,122,708)............ |...(5,122,708)...(2,830,892).......cceeeeee Ofeeeeeeiriiec s Ot O O e 100/97 ........
EMBEDDED
SPX US C4191.96 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 [09/19/2022)09/18/2023
09/18/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns UKS573 oo oo s e, 3,011/....12,621,992 4191.960|..... (740,300)......000vvmnee Oleeeeeeeeeee O (973,360)........... |..... (973,360})..... (233,060)........ccceeee. Ofeurrrrrrrrnnnns O O Of e 100/99 ........
EMBEDDED
SPX US C 4198.07 |OPTION IN IUL Equity/Inde 21GI19DL770X0HC [09/21/2022(09/20/2023
09/20/23 .............. PRODUCTS ......... Xeweereernnnnnn BZET78 oo e e et 3,354|....14,080,327 4198.070..... (828,119)..ccvveeeens 0 ...(1,073,250) ........... |...(1,073,250)..... (245,131).ccevveeeeeeeee O Ot O O e 99/99 .........
EMBEDDED
SPX US C 4207.71 |OPTION IN IUL Equity/Inde 21GI19DL770X0HC [01/10/2023|01/09/2024
01/09/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns 74 = ¢ TV IR R A 12,872|....54,161,643 4207.710|ccevvvveeinenns 0]...(3,012,048 ...(5,459,553)........... [...(5,459,553)...(2,447,505).........cccc.. Ofeeeeeeiiieieee Oferriiiiiiiiin O O] oo 99/98 .........
EMBEDDED
SPX US C 4209.7 |OPTION IN IUL Equity/Inde ES7IP3U3RHIGC7110/31/2022|10/30/2023
10/30/23 ....ccevneennn PRODUCTS ......... Xeweereernnnnnn D= ] O i I R O S AU 15,784 |....66,445,905 4209.700(...(4,214,328).......ccevennnn 0 ...(5,640,932)........... |...(5,640,932)...(1,426,604).........ccccce. Ofeeeeeeerrieecs O O O e 100/98 ........
EMBEDDED
SPX US C 4219.53 |OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |07/11/2022(07/10/2023
07/10/23 .............. PRODUCTS ......... Xevrrrnnnnnnnns CUFXTO9 ..ccovvvvves fovveeee oeeeee i 6,660/....28,102,070 4219.530|...(1,393,885).......cccun. 0 ...(1,5638,998)........... [...(1,538,998)..... (145,113)....cccceeeeee. Ofoeeiiiiiiiiee Ofeeiiiiiiiiiics O O] e 95/96 .........
EMBEDDED
SPX US C 4221.72 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 (12/16/2022(12/15/2023
12/15/23 ....ccoeeeeeen PRODUCTS ......... Xeweereernnnnnn UKSB573 oo v e e 5,345|....22,565,093 4221.720|...(1,224,171)ceeeeeeeeennn 0 ...(2,074,386)........... |...(2,074,386)..... (850,215)......cceveeeeee Ofeeeeeceiiiie s Ot O O e 99/98 .........
EMBEDDED
SPX US C 4224.43 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 [11/14/2022)11/10/2023
11/10/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns UKS573 oo e s e 10,312]....43,562,322 4224.430)...(3,183,108)........cceen.n. 0 ...(3,670,086)........... [...(3,670,086)..... (486,978)........cccccee. Ofeeeeiiiiiiieee Oferriiiiiiiiis O O] e 100/100 ......
EMBEDDED
SPX US C 4230.78 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 (09/16/2022(09/15/2023
09/15/23 .............. PRODUCTS ......... Xeweereernnnnnn UKSB573 i o e e 2,904|....12,286,185 4230.780..... (655,956).........nnn.e. (0] IO 0§ IO (830,231 ..evveeeens |oeeen (830,231)..... (174,275).cceeceeeeeeee O O O O e 99/98 .........
EMBEDDED
SPX US C 4230.79 |OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |09/07/2022(09/06/2023
09/06/23 PRODUCTS .... X.. CUFXTO9 ..ccovvvvvee foveeeee oeeeeee e 10,425]....44,105,986 4230.790|...(2,777,898)......ccceennnnn 0].. ...(2,949,603) ........... [...(2,949,603)..... (171,705).......cccceeee. Ofeerveiiiiiiiee Ofeeriiiiiiiiics O O] oo 100/97 ........
EMBEDDED
SPX US C 4232.87 |OPTION IN IUL Equity/Inde 21GI19DL770X0HC [09/20/2022(09/19/2023
09/19/23 .............. PRODUCTS ......... Xewaereemnnnnnn BZET78 oo o e e 10,066 |....42,608,069 4232.870|...(2,285,475)......ccceeunnnn 0 ...(2,904,102) ........... |...(2,904,102)..... (618,627 )......eeveeeeee Ofeeeeeeiriiie s Ot O O e 99/98 .........
EMBEDDED
SPX US C 4235 OPTION IN IUL Equity/Inde 21GI19DL770X0HC [03/10/2023|03/11/2024
03/11/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns 74 =y £ IO I R A 3,676|....15,567,860 4235.000.ccccvveeeennnns 0J.... (705,792 ...(1,672,719) ..ccevevees [...(1,672,719)..... (966,927 )....cceeeeeeeee. Of oo Ofeeiiiiiiiiies O O] e 100/98 ........
EMBEDDED
SPX US C 4246.03 |OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X | 12/08/2022|12/07/2023
12/07/23 ....cceenenen PRODUCTS .... X.. KCSXO06 .............. I ...25,132,252 4246.030(...(1,618,432)......ccceee 0f.. ...(2,141,538)........... .1100/99 ........
EMBEDDED
SPX US C 4247.54 |OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71(07/20/2022|07/19/2023
07/19/23 .............. PRODUCTS ......... Xevrrrrnrnnnnns D242 1 I O O A 3,426/....14,552,072 4247.540|..... (859,686)........00uuuuee (0] PRI o] FRO (719,874) ......oeee. [eenn. (719,874).......139,812|..eeeeee s O O O O 100/97 ........
EMBEDDED
SPX US C 4247.83 |OPTION IN IUL Equity/Inde 549300WCGB70D0 09/14/2022(09/13/2023
09/13/23 .............. PRODUCTS ......... Xeweereernnnnnn BXZS54 ..o e e s 3,232|....13,728,987 4247.830..... (853,507)..cccvvunnnnnnnn (0] IO 0§ IO (886,530)........... |-.... (886,530)....... (33,023)......ceveeeeece Ofeeeeeiiiiiee s O O O e 100/99 ........
EMBEDDED
SPX US C 4250.22 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 [12/12/2022)12/11/2023
12/11/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns UK5573 ....cooeeenns N A oo 3,615/....15,364,545 4250.220|..... (963,398).......00uvunee 0 ...(1,309,909) ........... [...(1,309,909)..... (346,511)...ccceeeeeeee. Of oo Ofeeiiiiiiiiiis O . 1100/97 ........
EMBEDDED
SPX US C 4251 OPTION IN IUL Equity/Inde E570DZWZ7FF32T|03/15/2023|03/14/2024
03/14/24 .............. PRODUCTS ......... Xeweereernnnnnn WEFAT76 ....ccovveeee e s it 2,751/....11,694,501 4251.000]...ccevuunnnnns 0l..... (468,853 ...(1,222,793) ... |...(1,222,793)..... (753,940)...c.eeeeeeeeee Ofeeeeciiiii s Ot O O e 100/91 ........
EMBEDDED
SPX US C 4255 OPTION IN IUL Equity/Inde W22LROWP2IHZN (01/20/2023|01/19/2024
01/19/24 ... PRODUCTS ......... Xevrrrerrennnns BB6K528 ....ovvvvvvne v s s 11,786]....50,149,430 4255.000)....cccviinnnnes 0]...(2,311,824 ...(4,637,924])........... |...(4,637,924)...(2,326,100).........ceee... Of e O O Of oo 99/98 .........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4260 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |03/17/2023|03/18/2024
03/18/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... [016] 2. 1[0 IR A R AT 8,115/....34,569,900|...... 4260.000(.....ccuuuunnnns 0]...(1,754,382)......cceun..... 0]...(3,569,455)........... ...(3,569,455)...(1,815,073).....cccevnnnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 99/94 .........
EMBEDDED
SPX US C 4266.97 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 [09/15/2022|09/14/2023
09/14/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANKNEW YO . UK5573 ...cccvvvvvvvee foveeee oeeeeee e 4,517]....19,273,903(...... 4266.970|...(1,134,377)..cccceeeeennnn (0] IO 0]...(1,163,426) ........... ...(1,163,426})....... (29,049).......ccceenn Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/99 ........
EMBEDDED
SPX US C 4268.63 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (09/06/2022(09/05/2023
09/05/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ...cooeeeeeeee foeeeeee e s 5,126|....21,880,997|...... 4268.630|...(1,152,935)......cccevnnnn [0 0]...(1,274,746) ........... ...(1,274,746)..... (121,811 e (0] PO 0 FE, (0] PSRRI 0 IR 100/100 ......
EMBEDDED GOLDMAN
SPX US C 4270 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [03/24/2023)|03/25/2024
03/25/24 .............. PRODUCTS .... X.. .. BB6K528 ... [ R ...26,674,690|...... 4270.000 .. ...(2,738,656)........... ...(2,738,656)...(1,422,413).......00uueeee 0.
EMBEDDED
SPX US C 4272.87 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|11/17/2022|11/16/2023
11/16/23 ...t PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= O i I R A R AU 4,725|....20,189,311|...... 4272.870|...(1,204,875).......ccevnnnn [0 0]...(1,514,416)........... ...(1,514,416)..... (309,541).ccccvvvnnnnnnns (0] PO 0 FE, (0] PSRRI 0 IR 100/95 ........
EMBEDDED
SPX US C 4277.38 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(07/28/2022|07/27/2023
07/27/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... D242 1 I O O A 4,981]....21,305,630...... 4277.380)...(1,275,833).....ccceeennnnn (0] IO 0l.... (968,221) .....cceee [ (968,221)....... 307,612].cccceiiinnn. Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 98/98 .........
EMBEDDED
SPX US C 4277.97 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |11/22/2022)11/21/2023
11/21/23 .o PRODUCTS .... X.. ... |IMPERIAL BA ... 3ZE78 ... J N A 10,690]|....45,731,499|...... 4277.970(...(2,950,440)........ccevnnen 0f.. ...(3,438,906)........... ...(3,438,906)..... (488,466).......ceunnn... 0]..
EMBEDDED
SPX US C 4278.21 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7109/08/2022(09/07/2023
09/07/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... Da{= U X I R R A 10,650]....45,562,937|...... 4278.210)...(2,668,784)................ (0] IO 0]...(2,5673,300) ........... ...(2,573,300})........ 95,484 (.............. Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/100 ......
EMBEDDED
SPX US C 4281.35 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC (11/21/2022(11/20/2023
11/20/23 ...t PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvvevs o s s 3,104 |....13,289,310|...... 4281.350..... (798,939)....coeennneenn [0 0l..... (986,935) ....eeeee |onnee (986,935)..... (187,996)....cccvvunnnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 98/99 .........
EMBEDDED
SPX US C 4282 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7103/02/2023|03/01/2024
03/01/24 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... Da{= U X I R R A 13,166 |....56,376,812f...... 4282.000..cccevvernnnnns 0]...(2,606,868)................ 0]...(5,396,889)........... ...(5,396,889)...(2,790,021)........0uuuueee Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 99/97 .........
EMBEDDED
SPX US C 4285 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |03/21/2023]|03/20/2024
03/20/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... KCSX06 ..covvveveeee fovveeee e et 15,684 |....67,205,940|...... 4285.000]....cccuuuunnnnn 0]...(3,347,436)....ccceuunnn... 0]...(6,625,770)........... ...(6,625,770)...(3,278,334).....cccevrnnnnn (0] PO 0 FE, (0] PSRRI 0 IR 100/98 ........
EMBEDDED
SPX US C 4285.38 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(11/18/2022(11/17/2023
1117123 ...l PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns OF CANADA ..... D242 1 I O O A 4,011]....17,188,659|...... 4285.380|...(1,034,838)........ccee.. (0] IO 0]...(1,249,280) ........... ...(1,249,280})..... (214,442)....cccvvveee Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/99 ........
EMBEDDED
SPX US C 4287.82 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |11/15/2022|11/14/2023
11/14/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2.q 101 1 A R AU 11,309]....48,490,956...... 4287.820|...(3,314,555).......ccceennn [0 0]...(3,478,790)........... ...(3,478,790)..... (164,235)....cccvvnnnnnne (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED
SPX US C 4288.37 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [09/02/2022)09/01/2023
09/01/23 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns IMPERIAL BA ... 3ZE78 ...ccooovvvveeees |oeeeeee e e 9,219(....39,534,483|...... 4288.370|...(2,158,915)......cccennnnn (0] IO 0]...(2,094,725]) ........... ...(2,094,725})........ 64,190.......cuuueeee Ofeeeeeeiieeeen O Oeeeiieiieeeeen Of e 99/100 ........
EMBEDDED
SPX US C 4289.08 |OPTION IN IUL Equity/Inde | FX-BNP 549300WCGB70D0 |07/21/2022)|07/20/2023
07/20/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn PARIBAS SA, P 6XZS54 .....ccovvveees |ovvneeee e s 3,710/....15,912,487|...... 4289.080..... (883,166)......cuuvneeeen [0 0l..... (639,596).....ccceen |onnen (639,596....... 243,570 ccuveeeaenee (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED GOLDMAN
SPX US C 4290 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN (01/12/2023|01/11/2024
01/11/24 ... PRODUCTS ......... N/A ..o Xevrrnrnnnnnnnn [ ervvvininnninnnnnnnn BB6K528 .....cevvvvee foeeeeee s i, 6,292|....26,992,680|...... 4290.000|.ccevvvvereennns 0]...(1,348,187)....cuuvvnnnnnne 0]...(2,267,001) ....ceeuee ...(2,267,001})..... (918,814 )..cccvvvvrennnns Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/99 ........
EMBEDDED
SPX US C 4290.33 |OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |07/25/2022|07/24/2023
07/24/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [SC025Y, (0 J U R A A 4,545]....19,499,550|...... 4290.330(...(1,040,555)........cccen.. [0 0l..... (798,996) .....ceevvn |onnee (798,996)....... 241,559 ... (0] PO 0 FE, (0] PSRRI 0 I 100/100 ......
EMBEDDED
SPX US C 4290.96 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(12/09/2022(12/08/2023
12/08/23 .............. PRODUCTS ......... N/A .......... Xevevrvrrnnnnns OF CANADA ..... XBUTT i e e s 3,320/....14,245,987|...... 4290.960|..... (855,066)................ (0] PP 0]...(1,083,942) ........... ...(1,083,942)..... (228,876)....ccvvvennnes (0] PRI o] TN Ol Of i 100/99 ........
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1 2 5 6 7 8 9 10 1 12 14 15 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- Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ of at Inception
Income Maturity | Number Index Premium Premium Adjusted Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code Entity (b)
EMBEDDED
SPX US C 4294.65 |OPTION IN IUL G5GSEF7VJP5I70 |12/07/2022)12/06/2023
12/06/23 .............. PRODUCTS ......... UKB573 oo v e s 3,925|....16,856,501 4294.650..... (968,494)............... 0 ...(1,264,487)........... |...(1,264,487)..... (295,993)......ceeveeeece Ofeeeeiiiiiii s Ot O O e 100/98 ........
EMBEDDED
SPX US C4300.9 |OPTION IN IUL ES7IP3U3RHIGC71(02/27/2023|02/26/2024
02/26/24 .............. PRODUCTS ......... D242 1 I O O A 4,637|....19,943,273 4300.900 |..cevvreerennnns 0]...(1,024,777 ...(1,820,466)........... [...(1,820,466)..... (795,689).........ccccce. Ofeeeeiiiiiineeen Ofevriiiiiiiiis O O] oo 100/98 ........
EMBEDDED
SPX US C 4303.67 |OPTION IN IUL ES7IP3U3RHIGC71|11/29/2022]11/28/2023
11/28/23 .............. PRODUCTS ......... D (=] Uk I TR AP AR 22,646|....97,460,911 4303.670|...(5,752,084).......ccceee... 0 ...(6,977,079)........... |...(6,977,079)...(1,224,995).......ceeeeeeee Ofeeeeeciiiii s Ot O O e 99/98 .........
EMBEDDED
SPX US C 4304 OPTION IN IUL KB1H1DSPRFMYM |01/23/2023|01/22/2024
01/22/24 .............. PRODUCTS ......... CUFXTO9 ..ccvvvvvvns foveeeee e s 5,015/....21,584,560 4304.000..ccceveeennnnns 0]...(1,152,597 ...(1,796,529)........... [...(1,796,529)..... (643,932).......cccceeee. Ofeeveeiiniieeee Oferiiiiiiiiiics O O] e 99/95 .........
EMBEDDED
SPX US C 4304.16 |OPTION IN IUL KB1H1DSPRFMYM |07/26/2022)07/25/2023
07/25/23 .............. PRODUCTS ......... CUFXTO9 ..covvvvveen v o 10,377]....44,664,268 4304.160|...(2,238,682)........cccen... 0 ...(1,705,494) ........... |...(1,705,494).......533,188 |...orvueeeeeeee Ofeeeeeiiiiii s Ot O O e 100/98 ........
EMBEDDED
SPX US C 4307 OPTION IN IUL KB1H1DSPRFMYM |03/03/2023|03/04/2024
03/04/24 .............. PRODUCTS ......... CUFXTO9 ..ccovvvvves fovveeee oeeeee i 5,390(....23,214,730 4307.000..cccvveeeennnns 0]...(1,226,009 ...(2,122,382)........... [...(2,122,382)..... (896,373)......cccceeeee. Ofeeveeeiiiiieee Ofeeeiiiiiiiiicn O O] oo 99/97 .........
EMBEDDED
SPX US C 4309 OPTION IN IUL IYDOJBGJWY9T8X |03/01/2023]02/28/2024
02/28/24 .............. PRODUCTS ......... KCSX06 ..ccvvveeeeeee foeveeeee i 10,453|....45,041,977 4309.000(...ccevuuunnnnn 0]...(1,974,363 ...(4,057,576)........... |...(4,057,576)...(2,083,213)....eeuceeeeeee Ofeeeeeciiii s Ot O O e 99/98 .........
EMBEDDED
SPX US C 4314 OPTION IN IUL W22LROWP2IHZN (03/28/2023)|03/27/2024
03/27/24 .............. PRODUCTS ......... BB6K528 .....covvvven foeveeee s 14,841]....64,024,074 4314.000|.ccccvvveeennnns 0]...(2,941,338 ...(6,035,631)........... [...(6,035,631)...(3,094,293)........cccccee. Ofeeeviiiiiineeens Oferriiiiiiiiis O O] oo 100/98 ........
EMBEDDED
SPX US C 4315.49 |OPTION IN IUL B4TYDEBBGKMZO |07/22/2022)07/21/2023
07/21/23 .............. PRODUCTS ......... L 031IMB27 e e e e 4,173]....18,008,540 4315.490..... (894,190)......eeunneeenn (0] ORI 0§ U (630,928)........... |..... (630,928).......263,262|......cceeeeeeee Ofeeeeeerniiii s Ot O O e 100/100 ......
EMBEDDED
SPX US C 4316 OPTION IN IUL ES7IP3U3RHIGC7103/09/2023|03/08/2024
03/08/24 .............. PRODUCTS ......... D242 1 I O O A 4,886|....21,087,976 4316.000..cccevveennnns 0]...(1,006,516 ...(1,903,693) ......ccee. [...(1,903,693)..... (897,177 ).ccceevveveeee. Ofeeeeeiiiiiiiei s Ofeiiiiiiiiies O O] e 99/98 .........
EMBEDDED
SPX US C 4318 OPTION IN IUL KB1H1DSPRFMYM |03/29/2023]03/28/2024
03/28/24 .............. PRODUCTS ......... CUFXTO9 ..covvevve v o 14,358....61,997,844 4318.000....ccevvunnnnns 0]...(3,041,742 ...(5,816,421)........... |...(5,816,421)...(2,774,679).....eeeeveeee. O Ot O O e 99/95 .........
EMBEDDED
SPX US C 4319.34 |OPTION IN IUL G5GSEF7VJP5I70 [11/16/2022|11/15/2023
11/15/23 .............. PRODUCTS ......... LD UKBS73 i s s e 3,076(....13,286,290 4319.340|..... (800,960).......00vvvneee (0] PRI o] FRO (871,378) ..ccceeeee [ovnn. (871,378)....... (70,418)..eeeees Ofviiiiiiiiiis O O O 99/98 .........
EMBEDDED
SPX US C 4321 OPTION IN IUL ES7IP3U3RHIGC71|03/08/2023]03/07/2024
03/07/24 .............. PRODUCTS ......... D= O I P A R AU 3,465|....14,972,265 4321.000..cccvvunnnnnns 0]..... (689,535 ...(1,335,380)........... |...(1,335,380)..... (645,845).......ccccccce. Ofeereeeirniee s Ot O O e 100/95 ........
EMBEDDED
SPX US C 4324.91 |OPTION IN IUL G5GSEF7VJP5I70 [12/13/2022)12/12/2023
12/12/23 .............. PRODUCTS ......... L UKBS73 i s e 11,268|....48,733,086 4324.910)...(2,933,286)................ 0 ...(3,424,933)........... [...(3,424,933)..... (491,647 )......ccceeeeee. Ofeeeeiiiiiieeei Ofeeiiiiiiiiiics O O] e 100/82 ........
EMBEDDED
SPX US C 4325 OPTION IN IUL 2IGI19DL770X0HC |02/28/2023)|02/27/2024
02/27/24 .............. PRODUCTS ......... BZE78 oo e e et 9,207....39,820,275 4325.000]...cccvuuunnnnn 0]...(1,836,428 ...(3,453,402)........... |...(3,453,402)...(1,616,974)......cceeeeeee. Ofeeeeeciiii s Ot O O e 100/98 ........
EMBEDDED
SPX US C 4326 OPTION IN IUL IYDOJBGJWY9T8X |01/18/2023|01/17/2024
01/17/24 .............. PRODUCTS ......... KCSX06 ..o foeeeeeee e 18,452]....79,823,352 4326.000...cccevrennnnns 0]...(3,666,228 ...(6,242,182)........... [...(6,242,182)...(2,575,954).......cccccecc. Ofeeeviiiiieieee Ofeeeiiiiiiiiicn O O] oo 100/101 ......
EMBEDDED
SPX US C 4326.51 |OPTION IN IUL ES7IP3U3RHIGC71|11/23/2022]11/22/2023
11/22/23 .............. PRODUCTS ......... D= O i I R A R AU 3,850(....16,657,064 4326.510|...(1,031,723).....ceeeeennn 0 ...(1,094,194) ........... |...(1,094,194)....... (62,471 ).ccovvreeeeeece Ofeeeeiiiiii s Ot O O e 99/98 .........
EMBEDDED
SPX US C 4328.11 |OPTION IN IUL ES7IP3U3RHIGC71(01/13/2023|01/12/2024
01/12/24 ... PRODUCTS ......... XBUTT i e e i 3,703|....16,026,991 4328.110).cccvviiiinnnnns 0]..... (740,600 ...(1,228,340])........... |...(1,228,340)..... (487,740)..........c..... Of oo O O Of oo 100/96 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4332 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |02/23/2023|02/22/2024
02/22/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... [016] 2. 1[0 IR A R AT 3,088|....13,377,216|...... 4332.000...cccvuuunnnnn 0l..... (627,482)....cccvvunnnnn. ...(1,127,880) ........... ...(1,127,880)..... (500,398)....ccevvunnnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 99/98 .........
EMBEDDED
SPX US C 4334.99 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(12/15/2022(12/14/2023
1214723 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... D242 1 I O O A 4,509]....19,546,470|...... 4334.990|..... (946,890).......00uuuueee (0] IO ...(1,341,710) ... ...(1,341,710)..... (394,820)....cccvvvvennee Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 98/86 .........
EMBEDDED
SPX US C 4337.41 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |12/14/2022|12/13/2023
12/13/23 ..ot PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 101 IR A R AT 3,246 |....14,079,233|...... 4337.410(..... (883,886).......uunnneeen (0] IO 0§ IO (958,597 ..uvveeeens |onnee (958,597})....... (74,711 )i (0] PO 0 FE, (0] PSRRI 0 IR 100/86 ........
EMBEDDED GOLDMAN
SPX US C 4339 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN (01/17/2023|01/16/2024
01/16/24 .............. PRODUCTS ... X.. . BB6K528 ... e ...15,069,347|...... 4339.000|.. ...(1,136,935)........... ...(1,136,935)..... (420,837)......cocvee.. of..
EMBEDDED
SPX US C 4339.52 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5I70 (12/06/2022(12/05/2023
12/05/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANKNEW YO . UK5573 ..ccooeeeeeeee foeeeeee i s 9,562|....41,494,490|...... 4339.520(...(2,196,965)........cccee... [0 ...(2,737,647)........... ...(2,737,647)..... (540,682).....cccuuunnnn. (0] PO 0 FE, (0] PSRRI 0 IR 100/97 ........
EMBEDDED
SPX US C 4341 OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |02/22/2023(02/21/2024
02/21/24 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK ........eeuee KCSX06 ..ccovveeeeees fooveeeee s e 15,735|....68,305,635|...... 4341.000.ccccveeeennnnns 0]...(3,298,843)................ ...(5,628,980)........... ...(5,628,980)...(2,330,137)....c00uumnnnnn Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 99/9%6 .........
EMBEDDED
SPX US C 4344 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |02/24/2023|02/23/2024
02/23/24 .............. PRODUCTS .... X.. ... |IMPERIAL BA ... 3ZE78 ... o e ...14,356,920...... 4344.000.. (594,900}).. ...(1,180,403)........... ...(1,180,403)..... (585,503)....ccvvvunnnnnn 0]..
EMBEDDED
SPX US C 4347 OPTION IN IUL Equity/Inde E570DZWZ7FF32T|03/22/2023|03/21/2024
03/21/24 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns CITIBANKN.A.. WEFAT76 ....ccovvvvee foveeeee oeeeee i 5,222|....22,700,034]...... 4347.000.cccccvveennnnns 0]...(1,021,945)................ ...(1,966,550) ........... ...(1,966,550})..... (944,605)......cccvvveee. Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/97 ........
EMBEDDED
SPX US C 4359 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [01/26/2023(01/25/2024
01/25/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvvevs o s s 6,228/....27,147,852]|...... 4359.000(....cccvuuunnnnn 0]...(1,139,724)......cc.e...... ...(1,987,379) ...onn.. ...(1,987,379)..... (847,655)....cccuvuunnnn. (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/97 ........
EMBEDDED
SPX US C 4362 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC71(01/24/2023|01/23/2024
01/23/24 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns OF CANADA ..... Da{= U X I R R A 16,001]....69,796,362|...... 4362.000..ccccvveeennnns 0]...(2,971,386)............... ...(5,040,429)........... ...(5,040,429)...(2,069,043)................ Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/98 ........
EMBEDDED
SPX US C 4362.6 |OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |09/12/2022|09/11/2023
09/11/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 1[0 U A R AT 6,142|....26,795,089|...... 4362.600/...(1,708,471)....cceeeeennnn [0 ...(1,086,595)........... ...(1,086,595]....... 621,876 |.cccvunnnee (0] PO 0 FE, (0] PSRRI 0 IR 100/99 ........
EMBEDDED
SPX US C 4364.49 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7108/30/2022|08/28/2023
08/28/23 .............. PRODUCTS ......... N/A ..o Xevrrrrnrnnnnns OF CANADA ..... Da{= U X U R R A 12,927)....56,419,762|...... 4364.490)...(2,911,031)...ccceeeennns (0] IO ...(2,041,852)........... ...(2,041,852)....... 869,179 |.cccevveiennns Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/100 ......
EMBEDDED
SPX US C 4364.99 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |11/28/2022)|11/27/2023
11/27/123 ... PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ...ccoevvvevees feeeeeee e s 14,746 |....64,366,143|...... 4364.990|...(3,613,065)........ccce.. [0 ...(3,830,044)........... ...(3,830,044)..... (216,979)...ccevvennnnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED
SPX US C 4367 OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |01/31/2023|01/30/2024
01/30/24 .............. PRODUCTS ......... N/A ..o Xevrvvnrnnnnnns BANK ........eeuee KCSX06 ..ccovveeeeaes foeveeeee s e 13,458|....58,771,086...... 4367.000..cccceverennnns 0]...(2,482,463)................ ...(4,284,315) ........... ...(4,284,315)...(1,801,852)................ Ofeeeeeeiieeeen O Oeeeiieiieeeeen Of e 99/98 .........
EMBEDDED
SPX US C 4390.94 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |08/29/2022)|08/28/2023
08/28/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn IMPERIALBA ... 3ZE78 ....coovvvveves o e s 4,032|....17,704,270|...... 4390.9400..... (897,547)..ccovveneeeen (0] ORI 0§ U (556,612)..cvvveeee |onnee (556,612)....... 340,935 (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/100 ......
EMBEDDED GOLDMAN
SPX US C 4391 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [04/27/2023|04/26/2024
04/26/24 .............. PRODUCTS ......... N/A ..o Xevrrnrnnnnnnnn [ ervvvininnninnnnnnnn BB6K528 .....cevvvvee foeeeeee s i, 9,801/....43,036,191]...... 4391.000.cccvvveeennnnns 0]...(2,162,983)........0uuueee ...(3,688,922)........... ...(3,688,922)...(1,525,939).........0ueeee Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/99 ........
EMBEDDED
SPX US C 4392 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWY9T8X |03/07/2023|03/06/2024
03/06/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [SC025Y, (0 J U R A A 9,896 ....43,463,232|...... 4392.000...ccevvunnnnnn 0]...(1,844,812)....ccceuunnnne. ...(3,287,656)........... ...(3,287,656)...(1,442,844)................ (0] PO 0 FE, (0] PSRRI 0 I 100/94 ........
EMBEDDED
SPX US C 4406 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |03/06/2023|03/04/2024
03/04/24 .............. PRODUCTS ......... N/A .......... Xevevrvrrnnnnns IMPERIALBA ... 3ZE78 ...ccoooeiiiiiees | e o, 3,576/....15,755,856|...... 4406.000)......ccevnennne 0]..... (690,168)....cccvvvvnnns ...(1,146,023) ........... ...(1,146,023)..... (455,855)...cccviiinnnns (0] PRI o] TN Ol Of i 100/97 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4412.72 |OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |12/05/2022)|12/04/2023
12/04/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn IMPERIALBA ... 3ZE78 ....ccovvvveves o e s 3,374|....14,888,517|...... 4412.720(..... (786,142)........en.... [0 0l..... (778,890) ...vvveees |onnee (778,890}).......... 7,252 [0 PO [0 I [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 4416.13 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |01/30/2023|01/29/2024
01/29/24 .............. PRODUCTS ......... N/A .......... Xevrvvnrnnnnnns BANK ........eueeee KCSX06 ..ccovveeeeaes foeveeeee s e 10,236 |....45,203,507|...... 4416.130|cceevvreeennnnns 0]...(1,772,978)......uuuunenee 0]...(2,884,409)........... ...(2,884,409)...(1,111,431)...oevvrnnnnnene (0] FUTR (01 IO (0] FTR (0] 100/97 ........
EMBEDDED
SPX US C 4418.67 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|12/02/2022|12/01/2023
12/01/23 ..cceeeeennn PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= O i I R A R AU 9,909|....43,784,601]|...... 4418.670|...(2,289,177)...eeeeeeennnnn [0 0]...(2,214,497)........... ...(2,214,497)........ 74,680]....cccuuunnnnns [0 PO [0 I [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 4423.87 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |07/29/2022|07/28/2023
07/28/23 .............. PRODUCTS ......... N/A .......... Xevrvvnrnnnnnns BANK ........eeuee KCSX06 ..ccovveeeeees fooveeeee s e 11,540]....51,051,460|...... 4423.870)...(2,815,645)........cc...... (0] IO 0l.... (880,091)..ccceeees [ (880,091)....1,935,554 |......ccvvveeeen (0] FUTR (0] IO (0] FTR (0] 99/99 .........
EMBEDDED
SPX US C 4427 OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC7102/21/2023|02/20/2024
02/20/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= O I P A R AU 3,113/....13,781,251]|...... 4427.000....cccvnunnnnns 0l..... (557,227)ccceeevnnen 0l..... 916,117 eeeeeeeees |onee (916,117})..... (358,890)....cccvvuunnnnn [0 PO [0 I [0 PO (0] 100/98 ........
EMBEDDED
SPX US C 4429 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [02/17/2023|02/16/2024
02/16/24 .............. PRODUCTS ......... N/A .......... Xevrrrnnnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvves fovveeee oeeeee i 5,050(....22,366,450]...... 4429.000..cccvvveeennnns 0J.... (979,599)...cccvvvvrnnnn 0]...(1,458,871) ........... ...(1,458,871)..... (479,272)..ccccvvveiinnns (0] FUTR (01 IO (0] FTR (0] 100/97 ........
EMBEDDED
SPX US C 4433 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM |02/10/2023|02/09/2024
02/09/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 1[0 PR A R AT 4,123|....18,277,259|...... 4433.000(....cccvuuunnnnn 0l..... (819,900)....ccvvvunnnnnn 0]...(1,155,432)........... ...(1,155,432)..... (335,532)...cccvvvnnnnnnn [0 PO [0 I [0 PO (0] 99/98 .........
EMBEDDED
SPX US C 4440.89 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |08/10/2022)08/09/2023
08/09/23 .............. PRODUCTS ......... N/A .......... Xevrvvnrnnnnnns IMPERIAL BA ... 3ZE78 ...cccoovvveeeees |oeeeeee s e 3,189(....14,161,998|...... 4440.890|..... (896,696)........00uuuuee (0] IO 0l.... (259,005) .......cc. [eenee (259,005)....... 637,691 |..cccceeennnn. (0] FUTR (01 IO (0] FTR (0] 100/98 ........
EMBEDDED
SPX US C 4441 OPTION IN IUL Equity/Inde | ROYAL BANK  ES7IP3U3RHIGC71|05/08/2023|05/06/2024
05/06/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= O i I R A R AU 6,103/....27,103,423|...... 4441.000]....cccvuuunnnns 0]...(1,263,321)..cccvvvennnnnns 0]...(2,136,801)........... ...(2,136,801)..... (873,480)....ccevvunnnnnn [0 PO [0 I [0 PO (0] 100/101 ......
EMBEDDED
SPX US C 4443 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [04/10/2023|04/05/2024
04/05/24 .............. PRODUCTS .... X.. ... |BANK, N. . . CUFXTO9 ...ooovvvees fooveees e ...27,666,561|...... 4443.000|.. ...(1,138,669).. ...(2,006,832)........... ...(2,006,832)..... (868,163)....ccvvvvrnnne (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I 100/98 ........
EMBEDDED
SPX US C 4449.72 |OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWY9T8X |09/13/2022|09/12/2023
09/12/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK ........c..... [5(025Y, (0 J I R A R 7,671|....34,133,802]|...... 4449.720|...(1,466,427).......ccevnnne [0 0l..... (886,689)......ccce |ovnen (886,689)....... 579,738 |cccveeenee [0 PO [0 I [0 PO (0] 100/100 ......
EMBEDDED
SPX US C 4452.62 |OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [08/02/2022)|08/01/2023
08/01/23 .............. PRODUCTS ......... N/A .......... Xevrvvnrnnnnnns BANK, N. ......... CUFXTO9 ..ccovvvvvns fovvneee oeeeee i 9,190(....40,919,578|...... 4452.620)...(2,206,161).......ccccvnnn. (0] IO 0l.... (567,940)........... [oeee (567,940).... 1,638,221 |..ccevvvvvrnnnn (0] FUTR (01 IO (0] FTR (0] 99/99 .........
EMBEDDED
SPX US C 4453 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |02/07/2023|02/06/2024
02/06/24 .............. PRODUCTS ......... X.. ... |IMPERIAL BA ... 3ZE78 ... J N A 14,280]....63,588,840|...... 4453.000.. ...(2,709,773).. ...(3,769,224) ........... ...(3,769,224)...(1,059,451).....cccvvrnnnnn 0]..
EMBEDDED
SPX US C 4453 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7104/11/2023|04/09/2024
04/09/24 .............. PRODUCTS ......... N/A .......... Xevrrrrnrnnnnns OF CANADA ..... Da{= U X U R R A 14,715|....65,525,895|...... 4453.000..cccvveerennnns 0]...(2,839,995)........0uuuuee 0]...(4,694,259)........... ...(4,694,259)...(1,854,264)................ (0] FUTR (0] IO (0] FTR (0] 99/9%6 .........
EMBEDDED
SPX US C 4453 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |04/13/2023|04/12/2024
04/12/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... CUFXTO9 ..covvevveen e o it 5,795|....25,805,135]|...... 4453.000]....cccvuuunnnns 0]...(1,146,483).....ccceunn.... 0]...(1,862,479)........... ...(1,862,479)..... (715,996)....ccevvuunnnnn [0 PO [0 I [0 PO (0] 100/101 ......
EMBEDDED
SPX US C 4455 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |05/04/2023|05/03/2024
05/03/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIAL BA ... 3ZE78 ................. e T 6,302|....28,075,410|...... 4455.000..cccvveeeennnns 0]...(1,033,528)................ 0]...(2,128,344)............ ...(2,128,344)...(1,094,816)................ (0] FUTR (0] IO (0] FTR 0| ..
EMBEDDED
SPX US C 4455.73 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |08/04/2022|08/03/2023
08/03/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [5C025Y, (0 J U R A A 5,366 [....23,909,447|...... 4455.730|...(1,328,885)........ccee.n [0 0l..... (332,085)..euvceeee |onnen (332,085)....... 996,800 |-..cvuuneeenes [0 PO [0 [0 PO (0] 99/99 .........
EMBEDDED
SPX US C 4456 OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |02/02/2023(02/01/2024
02/01/24 .............. PRODUCTS ......... N/A .......... Xevevrvrrnnnnns BANK ........ceeeee KCSX06 ..cooeeeeeaaas v s s 13,518]....60,236,208|...... 4456.000)......ccceennens 0]...(2,916,103)......00ueneene 0]...(3,470,633) ....ccuuee ...(3,470,633)..... (554,530)...cccvviinnnns (0] RO (0] PP (0] RO 0] v 99/95 .........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4456.09 |OPTION IN IUL Equity/Inde | BARCLAYS G5GSEF7VJP5170 |08/24/2022)|08/23/2023
08/23/23 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANKNEW YO . UK5573 ..ccooeeeeeeee foeeieee e s 2,932|....13,065,256|...... 4456.090..... (711,860)......eeunneeeee [0 0l..... (260,731 ceevneeeens |onnee (260,731})....... 451,129|.cccceiiins (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED
SPX US C 4462 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |04/05/2023|04/04/2024
04/04/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns IMPERIAL BA ... 3ZE78 ......cccocvveees fooviieee oo e 4,0401....18,026,480|...... 4462.000]|................ of..... (707,000)......0cceennn. 0[...(1,245,521)........... ...(1,245,521)..... (538,521)....ccuveeenne (0] R o | IS Ofccvveeeiiiicns Of e 99/98 .........
EMBEDDED
SPX US C 4468 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |04/04/2023|04/03/2024
04/03/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2:q 1[0 1 A R AU 20,280|....90,611,040|...... 4468.000|.....ccceunnnnn. 0]...(3,806,353)....cccvvuunnnne 0]...(6,158,893)........... ...(6,158,893)...(2,352,540)......cccevvnnnn (0] PO 0 FE, (0] PSRRI 0 IR 99/98 .........
EMBEDDED
SPX US C 4468 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [05/11/2023|05/10/2024
05/10/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 5,586|....24,958,248|...... 4468.000]|................ 0[...(1,008,776)................ 0[...(1,866,497)........... ...(1,866,497)..... (857,721)....cuvveeenne (0] R o | IS Ofccvveeeiiiicns Of e 100/98 ........
EMBEDDED
SPX US C 4471 OPTION IN IUL Equity/Inde | FX-BNP 549300WCGB70D0 |02/09/2023)|02/08/2024
02/08/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn PARIBAS SA, P 6XZS54 .....ccovvveees Jovneeee oo s 4,241]....18,961,511|...... 4471.000....cccvnuunnnnn 0l..... (801,379).ceeeevennnnnnn 0]...(1,074,689)........... ...(1,074,689)..... (273,310)- e eeeeeennnnns (0] PO 0 FE, (0] FORRRRRRRN 0 IR 99/98 .........
EMBEDDED GOLDMAN
SPX US C 4472 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [05/15/2023|05/13/2024
05/13/24 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 .....cevvvvee fooveeee s i, 2,596|....11,609,312|...... 4472.000|.ccccvveennnnnns 0J.... (474,912).cccvviviiinnns 0l.... (867,495) ... |- (867,495)..... (392,583)......ccceene (0] R o | IS Ofccvveeeiiiicns Of e 100/100 ......
EMBEDDED GOLDMAN
SPX US C 4472 OPTION IN IUL Equity/Inde [ SACHS INTERN  W22LROWP2IHZN |05/18/2023(05/17/2024
05/17/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvvien e e 8,461/....37,837,592|...... 4472.000....cccuuuunnnnn 0]...(1,656,156)................ 0]...(2,843,299)........... ...(2,843,299)...(1,187,143).....cccevrnnnnn (0] PO 0 FE, (0] PSRRI 0 IR 100/97 ........
EMBEDDED
SPX US C 4472.69 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7108/23/2022|08/22/2023
08/22/23 .............. PRODUCTS ......... N/A .......... Xevrrieirnnnnns OF CANADA ..... XBUTT (s foees s s 13,205]....59,061,871|...... 4472.690|...(3,264,936)................ (0] R 0f...(1,031,130)........... ...(1,031,130).... 2,233,806 |................ (0] R o | IS Ofccvveeeiiiicns Of e 100/97 ........
EMBEDDED
SPX US C 4475 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |02/14/2023]|02/13/2024
02/13/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... KCSX06 ..covvveveeee fovveeee e et 11,055|....49,471,125|...... 4475.000]....cccvvuunnnne 0]...(2,181,925).....cceuunnnnnn 0]...(2,821,768)........... ...(2,821,768)..... (639,843)....ccevvunnnnnn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED
SPX US C 4475 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [05/25/2023)|05/24/2024
05/24/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK, N. ......... CUFXTO9 ..ovvvveeie foeeeees s s 6,988/....31,271,300|...... 4475.000|........cc.euee 0[...(1,323,318).....cccuvvenns 0[...(2,374,231)........... ...(2,374,231)...(1,050,913).....ccccunne (0] R o | IS Ofccvveeeiiiicns Of e 100/98 ........
EMBEDDED
SPX US C 4479 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |02/15/2023|02/14/2024
02/14/24 .............. PRODUCTS .... X.. ... |IMPERIAL BA ... 3ZE78 ... J R ...15,636,189|...... 4479.000.. (661,440).. (883,764)...ceeeee |onnne (883,764y)..... (222,324)...cccevvnnnnnnne 0].. .[100/97 ........
EMBEDDED
SPX US C 4479.63 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7108/09/2022|08/08/2023
08/08/23 .............. PRODUCTS ......... N/A ..o Xeverrerrnnnnns OF CANADA ..... D242 1 I O O A 7,762|....34,770,888|...... 4479.630|...(1,845,260})................ [0 R 0l.... (446,415) ........... |eeee (446,415)....1,398,845|.......cevvveeee Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/100 ......
EMBEDDED
SPX US C 4483 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC (04/24/2023(04/22/2024
04/22/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coovvvevves o e s 9,551/....42,817,133]|...... 4483.000(....cccvuuunnnnn 0]...(1,795,588).....cccuunnnnn. 0]...(2,954,417)........... ...(2,954,417)...(1,158,829)......cccvvenenn (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/95 ........
EMBEDDED
SPX US C 4485 OPTION IN IUL Equity/Inde E570DZWZ7FF32T|04/25/2023|04/23/2024
04/23/24 .............. PRODUCTS ... X.. ... |CITIBANKN.A.. WEFAT76 ............. e R ...41,858,505|...... 4485.000].. ...(1,629,728).. ...(2,882,899)........... ...(2,882,899)...(1,253,171)....ceeeennnnns of.. . [100/102 ......
EMBEDDED
SPX US C 4486 OPTION IN IUL Equity/Inde [ SUNTRUST IYDOJBGJWYQT8X |05/12/2023]|05/13/2024
05/13/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK ........c..... [5C025Y, (0 J U R A A 2,859|....12,825,474]|...... 4486.000(.....cccuuunnnns 0l..... (507,129)...ccevvennnnnns 0l..... (928,496).....cccee |onnen (928,496)..... (421,367).cceeeeennnnnns (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED GOLDMAN
SPX US C 4489 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [05/16/2023|05/15/2024
05/15/24 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 .....cevvvvee foeveeee s e 11,006 |....49,405,934(...... 4489.000...cccvvvrrrnnns 0]...(1,902,717)...oevvvrnnnnnne 0[...(3,565,017)........... ...(3,565,017)...(1,662,300)................ (0] R o | IS Ofccvveeeiiiicns Of e 100/100 ......
EMBEDDED
SPX US C 4492 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |02/16/2023|02/15/2024
02/15/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn BANK, N. ......... CUFXTO9 ..covvevveen v o it 3,245|....14,576,540|...... 4492.000(....ccevuuunnnnn 0l..... (590,655)....cccvvuunnnnn 0l..... (794,791 ) e | (794,791y)..... (204,136))...ccevvvnnnnnnn (0] PR 0 FE, (0] FURRRRRN 0 I 99/96 .........
EMBEDDED
SPX US C 4496 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [05/09/2023)|05/07/2024
05/07/24 .............. PRODUCTS ... N/A .......... X.. ... [IMPERIAL BA ... 3ZE78 ... O S FPCCTTOO FOTOO 11,927)....53,623,792|...... 4496.000.. ...(2,087,225).. ...(3,742,472)........... ...(3,742,472)...(1,655,247)................ O Of e O O] e 101/100.......
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1 2 4 5 6 7 8 9 1 12 14 15 16 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ of at Inception
Income of Maturity | Number Premium Premium Adjusted Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Carrying Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Value Code | Fair Value Exposure | Entity (b)
EMBEDDED
SPX US C 4499.83 |OPTION IN IUL Equity/Inde 21GI119DL770X0HC (08/08/2022(08/07/2023
08/07/23 .............. PRODUCTS ......... Xewaereemnnnnnn BZE78 oo e e s 4,852]....21,833,175 ...(1,129,085).....cccvvuennn. (0] ORI 0§ U (223,850) ..evvveeee [ornen (223,850}.......905,215.....cccevveeee Oeeeeeeeeeees O e Ol O e 100/100 ......
EMBEDDED
SPX US C 4500 OPTION IN IUL Equity/Inde W22LROWP2IHZN (04/17/2023|04/15/2024
04/15/24 .............. PRODUCTS ......... Xevrrrnnnnnnnns BB6K528 .....cevvvvee fooveeee s e, 6,093/....27,418,500]...... 4500.000 |.......c0vvreee. 0]...(1,100,396 ...(1,783,388) ........... ...(1,783,388)..... (682,992)......cccevvvee Oeeeviviiiiiicec Ofeeeeiiiiiiieee Ofeniiiiiiiiiinnn O s 101/96 ........
EMBEDDED
SPX US C 4503 OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71|02/08/2023|02/07/2024
02/07/24 .............. PRODUCTS ......... Xeweereernnnnnn D= O I P A R AU 3,190(....14,364,570]|...... 4503.000|.......ccevvuenn 0]..... (609,290)................ 0. (737,897 ceeveeeees |onnee (737,897)..... (128,607 ).....cccevveeee Ofeeeeieeeees O Ol O e 99/94 .........
EMBEDDED
SPX US C 4507 OPTION IN IUL Equity/Inde W22LROWP2IHZN (04/20/2023|04/19/2024
04/19/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns BB6K528 .....cevvveen foeveeee s e, 5,518/....24,869,626|...... 4507.000|........cceve... 0]..... (950,862 ...(1,603,234)........... ...(1,603,234)..... (652,372).....cccvvvvene Oeeeveviiiiiicee Ofeeeeeiiiiieeee Ofeniiiiiiiiiin O e 101/98 ........
EMBEDDED
SPX US C 4512.83 |OPTION IN IUL Equity/Inde 21GI119DL770X0HC (08/26/2022(08/25/2023
08/25/23 .............. PRODUCTS ......... Xeweereernnnnnn BZE78 oo oo e s 8,396|....37,889,721 ...(1,742,875)....cccvvnennnns (0] IO 0§ IO (505,427 .eeveeeens |onnes (505,427).... 1,237,448 .....ccevveeee. O O e Ol O e 100/100 ......
EMBEDDED
SPX US C 4513 OPTION IN IUL Equity/Inde 21GI19DL770X0HC |04/18/2023|04/16/2024
04/16/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns 74 =y £ IO I R A 9,594 ....43,297,722|...... 4513.000 |.....cevvrreennn 0]...(1,669,356 ...(2,735,303) ...cevueen ...(2,735,303)...(1,065,947).....cevvvvvnnne Oeeeveeriiiiicec Ofeeeeeiiieiieee Ofeniiiiiiiiiinn O e 100/99 ........
EMBEDDED
SPX US C 4513 OPTION IN IUL Equity/Inde W22LROWP2IHZN (04/19/2023(04/17/2024
04/17/24 .............. PRODUCTS ......... Xeweereernnnnnn BB6K528 .......cceees ovvvenes e e 2,789|....12,586,757|...... 4513.000.......ccrveennn 0]..... (480,098)................ O]..... (797,756) ..eveeeee |onnee (797,756)..... (317,658).....cccevveeee Oeeeneeeeeees O e Ol O e 100/97 ........
EMBEDDED
SPX US C 4519 OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |02/06/2023|02/05/2024
02/05/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns KCSXO06 .............. N A oo 7,672|....34,669,768]...... 4519.000|.......cvvvreenn 0]...(1,230,666 ...(1,679,154) ........... ...(1,679,154)..... (448,488).......ccevvvee Oeeeeiiiiiiieccec Of e O . |100/96 ........
EMBEDDED
SPX US C 4524 OPTION IN IUL Equity/Inde ES7IP3U3RHIGC71|05/02/2023|05/01/2024
05/01/24 .............. PRODUCTS ......... Xewaereemnnnnnn D (=] Uk I TR AP AR 11,101]....50,220,924(...... 4524.000|................ 0]...(1,942,675 ...(3,223,329) ........... ...(3,223,329)...(1,280,654)......cceevvvee Ofeevereeeees Ofeeiiiic i O O e 100/100 ......
EMBEDDED
SPX US C 4529 OPTION IN IUL Equity/Inde ES7IP3U3RHIGC7105/01/2023|04/29/2024
04/29/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns XBUM i feeeeeee e 16,878]....76,440,462|...... 4529.000|................ 0]...(3,105,552 ...(4,816,415) ........... ...(4,816,415)...(1,710,863)....cccvvvvvenee Oeeeeeeiiiiiiccc Ofeeeeeiiieieeee Ofeviiiiiiiiiinn O e 100/98 ........
EMBEDDED
SPX US C 4532 OPTION IN IUL Equity/Inde KB1H1DSPRFMYM |05/30/2023|05/28/2024
05/28/24 .............. PRODUCTS ......... Xeweereernnnnnn CUFXTO9 ..covvevveen e o it 5,169|....23,425,908|...... 4532.000|.......ccvrvnnnn 0]...(1,011,418 ...(1,580,318) .....vv.ee. ...(1,580,318)..... (568,900).......cccvvvee Ofeerrrnieeeees Ofeiiiciiic s Ol O e 99/95 .........
EMBEDDED
SPX US C 4544.93 |OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |08/11/2022|08/10/2023
08/10/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns KCSX06 ..cooevveeeees foeeeeeee s e 2,825/(....12,839,427|...... 4544.930|..... (672,768)......c0vvvnnnee Oeeeeeiiiee O (89,815) s | (89,815).......582,953 |....ccoeeeeeee. Of oo O O O] e 100/100 ......
EMBEDDED
SPX US C 4549 OPTION IN IUL Equity/Inde W22LROWP2IHZN (05/22/2023(05/20/2024
05/20/24 .............. PRODUCTS ......... Xewaereemnnnnnn BB6K528 .......coeeee fovvviee e e 8,299(....37,752,151]|...... 4549.000.......ccrvennnn 0]...(1,468,093 ...(2,392,275) ........... ...(2,392,275)..... (924,182)....cceeeeeeeee O e O O O e 100/99 ........
EMBEDDED
SPX US C 4551 OPTION IN IUL Equity/Inde ES7IP3U3RHIGC7105/23/2023|05/22/2024
05/22/24 .............. PRODUCTS ......... Xevrvvnrnnnnnns XBUM i foeeeeee s 11,014]....50,124,714(...... 4551.000|................ 0]...(1,922,273 ...(3,179,618) ....euuueee ...(3,179,618)...(1,257,345).....ccevvvvene Oeeviiniiiiiccc Ofeeeeeiiieieeee . Ofeniiiiiiiiinn O e 100/100 ......
EMBEDDED
SPX US C 4560 OPTION IN IUL Equity/Inde IYDOJBGJWY9T8X |05/31/2023|05/28/2024
05/28/24 .............. PRODUCTS .... X.. KCSXO06 .............. .. 11,327]....51,651,120 ...(1,852,644).. ...(3,260,521) ....nv..een ...(3,260,521 . 99/97 ..
EMBEDDED
SPX US C 4563.61 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 (08/22/2022)08/21/2023
08/21/23 .............. PRODUCTS ......... Xevrvvnrnnnnnns UKS573 .o s s e, 3,123/....14,252,154|...... 4563.610 |..... (632,667 ).....ccvvvvnnne (0] PRI o] FRO (108,587)...cccceees [ (108,587).......524,080 |.....cccvvveeee Ofeeveeeeieeeee. Ofeuiiiiiiiiiices O O] oo 99/99 .........
EMBEDDED
SPX US C 4572 OPTION IN IUL Equity/Inde 21GI19DL770X0HC [06/02/2023(06/03/2024
06/03/24 .............. PRODUCTS ......... Xeweereernnnnnn BZET78 oo e e et 8,556 ....39,118,032|...... 4572.000|.......ccvvennnn 0]...(1,779,648 ...(2,435,591) ..cunvnnenn ...(2,435,591)..... (655,943).....ccceevvee Ofeevnniieeees Ofeiic i O O e 99/101 ........
EMBEDDED
SPX US C 4588.57 |OPTION IN IUL Equity/Inde G5GSEF7VJP5I70 (08/15/2022)|08/14/2023
08/14/23 ...l PRODUCTS ......... Xeverrrrrennnns UKS573 .o oo s e, 6,005/....27,554,363 ...(1,444,209).......ccnnnnn [0 FEPPPPPPOOOROOON o] RO (133,891) ..o o (133,891)....1,310,318]...ccceveeeeee Of oo O O O] o 99/97 .........
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EMBEDDED
SPX US C 4622 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |06/08/2023|06/07/2024
06/07/24 .............. PRODUCTS ......... N/A .......... Xewaereemnnnnnn IMPERIALBA ... 3ZE78 ....ccovvvveves o e s 6,067 |....28,041,674]...... 4622.000]....cccuuuunnnns ...(1,068,884).......cccee.... ...(1,556,966)........... ...(1,556,966)..... (488,082).....cccuuunnnne (0] PO 0 FE, (0] FURRRRRRRRN 0 I 99/99 .........
EMBEDDED
SPX US C 4627.52 |OPTION IN IUL Equity/Inde | SUNTRUST IYDOJBGJWY9T8X |08/19/2022|08/18/2023
08/18/23 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns BANK .............. KCSX06 ....ccovvcree foeeeeeee s il 4,063]....18,801,614]...... 4627.520]..... (824,127)....ccuvveenn (0] EORRRR 1] R (62,136) -evvveeeeen |onnnne (62,136)....... 761,991 |ccoeiiiiiinnns Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/100 ......
EMBEDDED
SPX US C 4634 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |06/06/2023|06/05/2024
06/05/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... [016] 2. 101 IR A R AT 8,619/....39,940,446|...... 4634.000].....cccuuunnnns ... (1,478,159).....cccvrnnnnns (2,141,779)........... ...(2,141,779)..... (663,620).....ccvvunnnnnn (0] PO 0 FE, (0] PSRRI 0 IR 99/99 .........
EMBEDDED
SPX US C 4635.03 |OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7108/18/2022|08/17/2023
08/17/23 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns OF CANADA ..... XBUTT (s foes s s 3,149/....14,595,709|...... 4635.030]..... (725,183)....cccuvveennnn (0] ERRRN 1] R (42,602) ..ceveeeees |onnnne (42,602)....... 682,581 |...cccceeinnnn. Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 100/100 ......
EMBEDDED
SPX US C 4645 OPTION IN IUL Equity/Inde [ WELLS FARGO KB1H1DSPRFMYM |06/09/2023|06/10/2024
06/10/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn BANK, N. ......... CUFXTO9 ..covvevveen e o it 3,967....18,426,715]|...... 4645.000(................ 0. (730,245)................ O]..... [CIC XD [ . (974,191y)..... (243,946)....cccvvunnnnn. (0] PO 0 FE, (0] FORRRRRRRN 0 IR 97/97 .........
EMBEDDED
SPX US C 4646.85 |OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |08/17/2022)08/16/2023
08/16/23 .............. PRODUCTS ......... N/A .......... Xevrrierrnnnnns IMPERIALBA ... 3ZE78 ......ccccvveees fooviieee oo e 2,353/....10,934,038|...... 4646.850]..... (505,747)....cccuvveeennn (0] ERRRN 1] R (26,720) .vvveeeeen |onnee (26,720)....... 479,027 [cevvvvvirnnnnnns Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 99/100 ........
EMBEDDED
SPX US C 4650.22 |OPTION IN IUL Equity/Inde [ROYAL BANK  ES7IP3U3RHIGC71|08/16/2022|08/15/2023
08/15/23 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn OF CANADA ..... D= O I P A R AU 7,364 |....34,244,220|...... 4650.220(...(1,692,174)....ccceeeennen [0 PSRRI o NPT [C4:121) T (78,236).... 1,613,938 |...c.euunnnennne (0] PO 0 FE, (0] FURRRRRRRRN 0 I 100/99 ........
EMBEDDED
SPX US C 4660 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |06/05/2023|06/03/2024
06/03/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIAL BA ... 3ZE78 ......cccocvveees fooviieee oo e 4,769|....22,223,540(...... 4660.000]|................0]..... (796,423)................ ...(1,105,841)........... ...(1,105,841)..... (309,418)...cccvvvvnnnnn Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 100/94 ........
EMBEDDED
SPX US C 4694 OPTION IN IUL Equity/Inde | CANADIAN 2IGI19DL770X0HC |06/13/2023|06/12/2024
06/12/24 .............. PRODUCTS ......... N/A .......... Xeweereernnnnnn IMPERIALBA ... 3ZE78 ....coevevevees e e eeeiees 14,029|....65,852,126...... 4694.000(.....ccuuuunnnns ...(2,623,423).....cccevnnnnnn ...(3,074,986) ........... ...(3,074,986)..... (451,563)....ccvvvnnnnnnn (0] PO 0 FE, (0] PSRRI 0 IR 98/97 .........
EMBEDDED
SPX US C 4698 OPTION IN IUL Equity/Inde | WELLS FARGO KB1H1DSPRFMYM [06/27/2023)|06/26/2024
06/26/24 .............. PRODUCTS ... X.. ... |BANK, N. . CUFXTO9 ..ccevvvvves foveveee oeeeees ...46,951,812f...... 4698.000 .. ...(1,912,052).. ...(2,264,163) ........... ...(2,264,163)..... (352,111 )eceeveiiiiienns (01 FUUUUUURURRRUUTI o ) RRRRRRRRRRRRIN o ) AOPUPPRRPPPPOR o I
EMBEDDED GOLDMAN
SPX US C 4702 OPTION IN IUL Equity/Inde [ SACHS INTERN  W22LROWP2IHZN |06/26/2023(06/24/2024
06/24/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvveee e e 3,086|....14,510,372]|...... 4702.000(......cc00uee.. O (516,072)......ccc..e... 0. (686,841)..cceveees |onnee (686,841})..... (170,769)....ccvvvnnnnnnn (0] PO 0 FE, (0] PSRRI 0 IR 96/95 .........
EMBEDDED GOLDMAN
SPX US C 4730 OPTION IN IUL Equity/Inde | SACHS INTERN W22 ROWP2IHZN [06/15/2023|06/14/2024
06/14/24 .............. PRODUCTS ......... N/A ..o D TP N BB6K528 .....cevvveen foeveeee s e, 7,366|....34,841,180|...... 4730.000..cccvveerennnns ... (1,413,167 ). ...(1,475,994) ........... ...(1,475,994})....... (62,827 )....cccceeeennn Ofeeeeeeeieeeee O Ofccvveeeiiiicns Of e 98/95 .........
EMBEDDED GOLDMAN
SPX US C 4733 OPTION IN IUL Equity/Inde [ SACHS INTERN  W22LROWP2IHZN |06/22/2023(06/21/2024
06/21/24 .............. PRODUCTS ......... N/A .......... D U N BB6K528 .......cceeee fovvvien e e 7,261|....34,366,313]|...... 4733.000..cccevunnnnnns ...(1,254,047)...ccccevnennnns ...(1,475,421) ..cennneenn ...(1,475,421)..... (221,374).cceeeeenene (0] PO 0 FE, (0] FURRRRRRRRN 0 I 97/95 .........
EMBEDDED
SPX US C 4740 OPTION IN IUL Equity/Inde | ROYAL BANK ES7IP3U3RHIGC7106/29/2023|06/28/2024
06/28/24 .............. PRODUCTS ......... N/A .......... Xevrreiirnnnnns OF CANADA ..... XBUT (s [ s s 17,102]....81,063,480|...... 4740.000|............... ...(2,907,340).............. ...(3,518,549) ........... ...(3,518,549)..... (611,209)...ccvvvvvvnnnne Ofeeeeeeeieeeee O Oeeeiieiieeeeen Of e 98/97 .........
EMBEDDED GOLDMAN
SPX US C 4744 OPTION IN IUL Equity/Inde [ SACHS INTERN  W22LROWP2IHZN |06/23/2023(06/24/2024
06/24/24 .............. PRODUCTS .... X.. . BB6K528 ... e ...24,327,232|...... 4744.000(.. (820,480}).. ...(1,025,447)........... ...(1,025,447)..... (204,967)...cccvvvnnnnnnn 0]..
EMBEDDED
SPX US C 4764 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC |06/30/2023)|06/18/2024
06/18/24 .............. PRODUCTS ......... N/A .......... Xevrreerrnnnnns IMPERIAL BA ... 3ZE78 ......cccocvveees fooviieee oo e 8,049/....38,345,436|...... 4764.000]|................ (1,421,131 ) ...(1,495,878)........... ...(1,495,878)....... (74747 ). Ofeeeeeiiieeee O Oeeeiieiieeeeen Of e 96/93 .........
EMBEDDED
SPX US C 4785 OPTION IN IUL Equity/Inde | CANADIAN 21GI19DL770X0HC [06/20/2023(06/20/2024
06/20/24 .............. PRODUCTS ......... N/A .......... Xearreernnnnns IMPERIALBA ... 3ZE78 ...coovvvvvnes oo s iiiiins 7,312|....34,987,920|...... 4785.000(-...ccevnnnnnnns ...(1,126,048)......cccennnnns ...(1,292,423)........... ...(1,292,423)..... (166,375 .. ccvvennnnnnns (0] PO o | A [0 PPN o] IFPTTION 93/97 .........
(188,858,432((142,304,302 (484,772,145 (484,772,145|(153,609,411
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants ) ) ) XXX ] ) 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
(188,858,432((142,304,302 (484,772,145 (484,772,145((153,609,411
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 ) ) 0]) XXX | ) 0 0 0 0f XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0f XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
(188,858,432((142,304,302 (484,772,145 (484,772,145|(153,609,411
0929999999. Total Written Options - Call Options and Warrants ) ) 0)) XXX ) ) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
(188,858,432((142,304,302 (484,772,145 (484,772,145((153,609,411
0989999999. Total Written Options ) 0)) XXX ] ) 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0f XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
IRS_USD_PAY_0.2
62_REC_USD
SOFRRATE_08/04/
2020_08/04/2025_L Interest F226TOHB6YD6XJB |05/19/2023(08/04/2025
CH v, INTEREST RATE .. [N/A .......... Rate......... LCH ...ccvernnn. 1TKSB2 wovvicveene Joeeie o s 0/[.. 300,000,000( SOF 1/ (.262)[.....cc0eenveee (0] 32,666 |....1,856,187|.. 28,160,365 |........... .. 28,160,365|.. 28,127,699 |........ccuv... (0] FRU (0] 0[...2,172,997 | wovvvvvis | e
IRS_USD_PAY_0.2
77_REC_USD
SOFRRATE_08/03/
2020_08/03/2025_L Interest F226 TOH6YD6XJB |05/19/2023|08/03/2025
CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e i e 0/[.. 101,000,000| SOF1 / (.277)|c+ueeeeeennnnnn (0] 11,731)....... 623,971]....9,449,995(........... ....9,449,995/....9,438,264 |.......ccevuu... [0 PO [0 I (0] U 731,098 eovvvvven | ceviiiiniiiins
IRS_USD_PAY_0.4
195_REC_USD
SOFRRATE_01/12/
2021_01/12/2025_L Interest F226TOHBYD6XJB |05/19/2023(01/12/2025
CH v, INTEREST RATE .. [N/A .......... Rate......... LCH ...ccvernnn. 1TKSB2 wovvicveene Joeeie o s 0/[.. 150,300,000( SOF 1/ (.420)[........ccu... (0] 40,370|....... 929,273(.. 10,847,844 |........... .. 10,847,844|.. 10,807,474 .....c..ccn.... (0] P (0] T (0] ROV 932,504 .ooveiis | e
IRS_USD_PAY_0.5
584_REC_USD
SOFRRATE_01/12/
2021_01/12/2026_L Interest F226 TOH6YD6XJB |05/19/2023|01/12/2026
CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e i e 0/[.. 120,600,000| SOF1 / (.558) .. -ceeverennnn (0] 32,392]....... 726,101].. 12,157,743(........... .. 12,157,743|.. 12,125,350 |......cccvvenenn [0 PO [0 I (0] U 960,972 oevvvien | e
IRS_USD_PAY_0.5
603_REC_USD
SOFRRATE_01/12/
2021_01/12/2026_L Interest F226TOHB6YD6XJB |05/19/2023(01/12/2026
CH v, INTEREST RATE .. [N/A .......... Rate......... LCH ...ccvernnn. 1TKSB2 wovvicveene Joeeie o s 0/[.. 120,600,000( SOF 1/ (.560)[.........c...... (0] 32,392|....... 725,834(.. 12,152,354 |........... .. 12,152,354 .. 12,119,961 [.....ccveunenne (0] P (0] (0] ROV 960,972 .oovvees | e
IRS_USD_PAY_0.5
9_REC_USD
SOFRRATE_08/10/
2020_08/10/2032_L Interest F226 TOH6YD6XJB |05/19/2023|08/10/2032
CH .o INTEREST RATE .. [N/A .......... Rate......... LCH ...ooovvinnnnnns 17KSB2 tovvveeeeeenn Joveeeeee foviiee i 0/..170,000,000| SOF1/ (.:590)|.....cccevrnnnnn (o] 11,108]....... 978,447].. 42,567,325(........... .. 42,567,325(.. 42,556,216................ (0] PP [0 T 0]....2,567,021] .ooovveee | coviiiiiiiinns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_0.6
12_REC_USD
SOFRRATE_08/03/
2020_08/03/2032_L Interest F226 TOHBYD6XJB |05/19/2023]08/03/2032
CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e e e 0/[.. 170,000,000| SOF1 / (.612)[...uceeeeennnnnn (0] 19,746|....... 983,806 |.. 42,216,349 ........... .. 42,216,349|.. 42,196,603 |.......ccevvnnnn [0 PO [0 I 0]....2,564,321| .eovvveee | ceviiiiiiines
IRS_USD_PAY_0.6
5 REC_USD
SOFRRATE_07/24/
2020_07/24/2032_L Interest F226TOHB6YD6XJB |05/19/2023|07/24/2032
CH v INTEREST RATE .. [N/A .......... Rate......... LCH ...ccvernnn. 1TKSB2 wovcvicieene Joveiee o s 0/.. 126,400,000( SOF 1/ (.650)[........ccuv... (0] 22,942|....... 735,148/.. 30,966,433 |........... .. 30,966,433|.. 30,943,491 [.....ccuvennne (0] P (0] 0[...1,903,776| wocvvvvves | e
IRS_USD_PAY_0.7
08_REC_USD
SOFRRATE_12/08/
2020_12/08/2027_L Interest F226 TOHBYD6XJB |05/19/2023]12/08/2027
CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e i e 0/.. 129,800,000| SOF1 / (.708) [+ eeeeveennnnn (0] 67,843]....... 790,388].. 18,578,075(........... .. 18,578,075].. 18,510,232 |.......cccee..en [0 PO [0 I 0]....1,368,118| .coovvveee | cevrriiiiins
IRS_USD_PAY_0.7
98_REC_USD
SOFRRATE_07/14/
2020_07/14/2050_L Interest F226TOHB6YD6XJB |05/19/2023|07/14/2050
CH e INTEREST RATE .. [N/A .......... Rate......... LCH ... L5617 O O A 0]....72,500,000( SOF 1/ (.798) |....ccevveernnnn (0] R 18,420]....... 415,055|.. 34,754,184 |........... .. 34,754,184 |.. 34,735,764 (................ (0] FUTR [0 R 0]....1,885,611 cevvvnnnn [ coveeeiiis
IRS_USD_PAY_0.8
12_REC_USD
SOFRRATE_05/18/
2020_05/18/2050_L Interest F226 TOHB6YD6XJB |05/19/2023]05/18/2050
CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e e e 0/....70,000,000| SOF1 / (.812).+uueeeeeernnnnn (0] U 844,835]|....... 380,187].. 33,302,030(........... .. 33,302,030|.. 32,457,194 |.....cceevrennnn [0 PO [0 I 0].... 1,815,329 ..oovvvves | covriiiiiines
IRS_USD_PAY_0.8
15_REC_USD
SOFRRATE_05/18/
2020_05/18/2050_L Interest F226TOHB6YD6XJB |05/19/2023|05/18/2050
CH .. .. [INTEREST RATE .. [N/A .......... Rate......... LCH ... 17KS62 .. B O SR ....70,000,000( SOF1/ (.815)|.. 379,942|.. 33,265,521 ........... .. 33,265,521|.. 32,420,685 ................ 0. L 1,815,329 e [
IRS .9
548_REC_USD
SOFRRATE_10/23/
2020_10/23/2032_L Interest F226 TOHB6YD6XJB |05/19/2023]10/23/2032
CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e i e 0/[.. 126,100,000| SOF1 / (.955)[...eeeeeennnnnn (0] 22,888|....... 688,562 |.. 28,547,052(........... .. 28,547,052|.. 28,524,165|.......ccevuuenn [0 PO [0 I 0]....1,925,172| .oovvvees | ceviiiiiiinns
IRS_USD_PAY_0.9
69_REC_USD
SOFRRATE_12/08/
2020_12/08/2030_L Interest F226TOHB6YD6XJB |05/19/2023(12/08/2030
CH v INTEREST RATE .. [N/A .......... Rate......... LCH ...ccvernnn. 1TKSB2 wovvicveene Joeeie o s 0/....92,100,000{ SOF 1/ (.969)[........ceuvev. (0] 48,138|....... 532,778(.. 17,581,793|........... .. 17,581,793|.. 17,533,655 |.....cc0eeuneee (0] P (0] 0]...1,256,631| woovvveves | o
IRS_USD_PAY_0_
REC_USD LIBOR
3M_01/12/2021_07/ Interest F226TOHB6YD6XJB |05/19/2023|07/12/2023
12/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... LCH ..o L5617 O O A 0]..120,600,000/.. LIB3 / (.000)|.......ccerrnnnn (0] FUTR [0 . 748,752|....... 188,871 ccceeeeec [eveenn 188,871(....... 188,871 | ceeveeveeiinnns (0] FUTR [0 R (0] R 109,336 wevvvvvenn | e
IRS_USD_PAY_0_
REC_USD LIBOR
3M_03/08/2023_09/ Interest F226TOHB6YD6XJB |05/19/2023(09/08/2023
08/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... LCH ...ccvernnn. 17KS62 ... RV T AN 0/[.. 184,100,000(.. LIB3 / (.000)[........ccu.... (0] AU 0/[...1,160,677]....1,919,363(........... ....1,919,363.... 1,919,363 .....ccuvenneee (0] P (0] (0] ROV 403,113] ..
IRS_USD_PAY_0_
REC_USD LIBOR
3M_04/12/2023_07/ Interest F226TOHB6YD6XJB |05/19/2023(07/12/2023
12/2023 LCH ....... INTEREST RATE .. [N/A .......... Rate......... LCH ... 17KS62 .. i I .. 270,900,000/.. LIB3 / (.000)]|.. ....1,681,898|....... 424,256]........... ....424,256|....... 424,256 |.....ccvvnnnnns 0]..




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 3 5 6 7 9 10 11 13 14 15 18 21 22 23
Cumulative
Prior
Year(s)
Strike Initial Cost Credit Hedge
Price, of Un- Total Quality |Effectiveness|
Date of Rate or discounted Book/ Foreign of at Inception
Schedule/ Maturity Index Premium Current Adjusted Exchange Refer- and at
Exhibit Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Change in Potential ence | Quarter-end
Description Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code B./A.C.V. Exposure | Entity (b)
IRS_USD_PAY_0_
REC_USD LIBOR
3M_05/03/2023_08/ F226TOHB6YD6XJB |05/19/2023|08/03/2023
03/2023_LCH ....... N/A e 17KS62 .. e ..271,000,000/.. LIB3 / (.000)|.. ..1,716,367|.... 1,299,577 |........... |.... 1,299,577 |.... 1,299,577 |......ccuunee. 0l.. ..413,554] ..
IRS_USD_PAY_0_
REC_USD LIBOR
3M_07/14/2020_07/ F226TOHB6YD6XJB |05/19/2023|07/14/2023
14/2023_LCH ....... N/A ..o 17KSB2 ..o o s ....72,500,000(.. LIB3 / (.000)|......cceeernnnn 0 454,747 135,590]........... |.......135,590].......135,590 ................ (0 FOUUUUUUURRRRUUI o A 0| IO 70,995 coooiiiii | e
IRS_USD_PAY_0_
REC_USD LIBOR
3M_07/24/2020_07/ F226TOHB6YD6XJB |05/19/2023|07/24/2023
24/2023_LCH ....... N/A e 17KSB2 oo e e .. 126,400,000].. LIB3 / (.000) ....cvveuernnne 0 796,062 420,133 ]...ccccuee. |-.....420,133.......420,133 | oo 0 162,060 | cevveevne | cerreeeieeennes
IRS_USD_PAY_0_
REC_USD LIBOR
3M_08/04/2020_08/ F226TOHB6YD6XJB |05/19/2023|08/04/2023
04/2023_LCH ....... N/A e 17KSB2 oo e e ..300,000,000].. LIB3 / (.000)....cvveunnnnn 0 .. 1,912,171(....1,491,702|........... |.... 1,491,702].... 1,491,702|................ 0 464,493 | ccvvevein | e
IRS_USD_PAY_0_
REC_USD LIBOR
3M_08/10/2020_08/ F226TOHB6YD6XJB |05/19/2023|08/10/2023
10/2023_LCH ....... N/A e 17KSB2 oo e e ..170,000,000].. LIB3 / (.000) ....cvveuernnne 0 ..1,083,679 994,562]........... [.......994,562|.......994,562]|................ 0 284,882 ..oovcvves | e
IRS_USD_PAY_0_
REC_USD
SOFRRATE_04/11/
2023_07/11/2023_L F226 TOH6YD6XJB |05/19/2023|07/11/2023
CH s N/A .......... 17KS62 ..o v s ....95,400,000{ SOF 1/ (.000)|..cvvvuureenen 0 638,553 140,254 (........... |....... 140,254 |....... 112,691 |..cccrrreeennes (0] PR 0 ISR ¢ | R 82,807 cevvvvees | e
IRS_USD_PAY_0_
REC_USD
SOFRRATE_04/11/
2023_07/11/2023_L F226TOHB6YD6XJB |05/19/2023(07/11/2023
CH .. . N/A e 17KS62 .. [ PR A ....62,800,000| SOF1 / (.000)|.. 420,347 ... 92,327 [ e | 92,327 . 74,182 Ofceeviveeeviins Oferieiiiiiiie 0 54,510 e | e
IRS
REC_USD
SOFRRATE_04/24/
2023 _07/24/2023_L F226 TOH6YD6XJB |05/19/2023|07/24/2023
CH s N/A .......... 17KSB2 ..o v s .. 100,700,000{ SOF 1/ (.000)|..cvvvuuereenee 0 662,613 340,737]........... |.......340,737.......321,886 |....cceveuenn... 0 129,110 covvvveenn | e
IRS_USD_PAY_0_
REC_USD
SOFRRATE_05/12/
2023_08/14/2023_L F226TOHB6YD6XJB |05/19/2023|08/14/2023
CH v N/A e 17KSB2 oo e e ..600,000,000| SOF1 / (.000)....cvveuvnnne 0 ...3,856,787|....3,948,696........... |.... 3,948,696 |.... 3,917,962 ................ 0 1o 1,053,370 cevveevin | e
IRS_USD_PAY_0_
REC_USD
SOFRRATE_05/12/
2023_08/14/2023_L F226 TOH6YD6XJB |05/19/2023|08/14/2023
CH s N/A .......... 17KSB2 ..o v s ..450,000,000{ SOF1/(.000)|..cvvvuureenee 0 ...2,892,590(....2,961,522]........... [.... 2,961,522]....2,938,472|.....ccr........ 0 790,028 .evevvvven | ceriiiiiies
IRS_USD_PAY_0_
REC_USD
SOFRRATE_05/14/
2020_08/14/2023_L F226TOHB6YD6XJB |05/19/2023|08/14/2023
[ - I N/A .......... 17KSB2 .o o s .. 100,000,000{ SOF1/(.000)]...ccceeverrnnns 0 640,307 658,149]........... |.......658,149|.......655,242.........ccc.... 0 175,562 .ovvvvvvnn | v,
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity

or

Expiration

10

Strike
Price,
Rate or
Index
Received

(Paid)

11
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

12

Current

Year Initial

Cost of
Un-

discounted
Premium
(Received)

Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's

(Amorti-

zation)/

Accretion

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

2903

IRS_USD_PAY_0_
REC_USD
SOFRRATE_05/15/
2020_08/15/2023_L
CH e,
IRS_USD_PAY_0_
REC_USD
SOFRRATE_05/15/
2023_08/14/2023_L
CH i
IRS_USD_PAY_0_
REC_USD
SOFRRATE_06/05/
2020_09/05/2023_L

IRS_USD_PAY_0_
REC_USD
SOFRRATE_11/18/
2022_08/18/2023_L

IRS_USD_PAY_1.0
74_REC_USD
SOFRRATE_10/23/
2020_10/23/2035_L
CH e,
IRS_USD_PAY_1.2
6684_REC_USD
SOFRRATE_10/23/
2020_10/23/2050_L
CH..
IRS_USD_PAY_
41_REC_USD
SOFRRATE_12/08/
2020_12/08/2050_L
CH e,
IRS_USD_PAY_1.5
587_REC_USD
SOFRRATE_01/11/
2021_01/11/2051_L
CH i
IRS_USD_PAY_1.5
6111_REC_USD
SOFRRATE_01/11/
2021_01/11/2051_L
CH e,
IRS_USD_REC_0.5
848_PAY_USD
SOFRRATE_11/12/
2020_11/12/2026_L
CH oo

4

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 ......uvvee

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 .....evvee

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 .. .

05/19/2023

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 ......uvvee

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 ..o

08/15/2023

(1.561)

SOF1/(.000)

SOF1/(.000)

SOF1/(.000)

SOF1/(.000)

585 / (SOF1)

......... 5,813

......... 8,756

12,814

....... 24,409

....... 21,849

...... (11,432

....1,280,613

.... 1,920,955

359,806

244,433

289,768

384,838

...(1,292,692

.... 1,346,850

.... 1,974,447

.. 27,486,331

.. 28,178,544

.. 17,238,062

.. 20,786,958

.. 27,589,230

(27,502,714

355,003

526,685

..1,800,863

..1,845,560

..1,223,600

.. 1,564,242

...2,078,658

... 2,066,023
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity

or

Expiration

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

12

Current

Year Initial

Cost of
Un-

discounted
Premium
(Received)

Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's

(Amorti-

zation)/

Accretion

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

Gc'909

IRS_USD_REC_05
8799_PAY_USD
SOFRRATE_05/18/
2020_05/18/2030_L
CH e,
IRS_USD_REC_0.6
155_PAY_USD
SOFRRATE_05/15/
2020_05/15/2030_L
CH i
IRS_USD_REC_0.6
408_PAY_USD
SOFRRATE_05/12/
2020_05/12/2030_L

IRS_USD_REC_0.6
4738_PAY_USD

SOFRRATE_05/13/
2020_05/13/2030_L

IRS_USD_REC_0.6
781_PAY_USD
SOFRRATE_11/12/
2020_11/12/2027_L
CH e,
IRS_USD_REC_0.7
67_PAY_USD
SOFRRATE_11/12/
2020_11/12/2028_L
CH..
IRS_USD_REC_
3614_PAY_USD
SOFRRATE_10/23/
2020_10/23/2030_L
CH e,
IRS_USD_REC_0.8
3809_PAY_USD
SOFRRATE_10/23/
2020_10/23/2030_L
CH i
IRS_USD_REC_0.8
55_PAY_USD
SOFRRATE_11/12/
2020_11/12/2029_L
CH e,
IRS_USD_REC_0.8
605_PAY_USD
SOFRRATE_05/13/
2020_05/13/2040_L
CH e

8

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 ......uvvee

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 .....evvee

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 .. .

05/19/2023

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 ......uvvee

F226TOH6YD6XJB
17KS62 ...

F226TOH6YD6XJB
17KS62 ..o

05/18/2030

.. 151,300,000

.. 200,000,000

.. 150,000,000

.. 200,000,000

.. 225,000,000

.. 225,000,000

.. 150,000,000

.. 150,000,000

.. 225,000,000

.. 100,000,000

588 / (SOF1)

616/ (SOF1)

641/ (SOF1)

647 / (SOF1)

678/ (SOF1)

767 1 (SOF1)|..

836 / (SOF1)

838/ (SOF1)

855 / (SOF1)

861/ (SOF1)

...(1,826,051

(11,432

...... (27,225

...... (27,225

(861,288

...(1,136,996

(851,995

..(1,129,558

...(1,268,201

..(1,244,865

(839,832

(839,491

...(1,221,765

(539,915

. (30,750,153

. (40,260,091

. (29,954,205

(39,860,045

.(32,109,054

(36,244,622

. (29,529,456

.(29,511,101

. (39,872,284

(36,413,515

. (28,924,101

(40,254,278

. (29,946,584

. (39,854,231

. (32,097,622

. (36,233,190

. (29,502,231

(29,483,876

. (39,860,852

. (36,410,609

..1,985,387

...2,622,871

..1,965,978

...2,621,826

...2,352,462

...2,608,288

...2,029,238

...2,029,238

...2,840,562

... 2,054,397
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

9¢'903

IRS_USD_REC_0.8
7916_PAY_USD
SOFRRATE_05/14/

2020_05/14/2040_L Interest F226TOHBYD6XJB |05/19/2023]|05/14/2040

(o1 I INTEREST RATE .. [N/A .......... Rate......... LCH v ATKSB2 o oo o i 0|.. 100,000,000| .879 / (SOF 1) ...cucvere. (0] S (2,907)..... (537,738). (36,179,687 ........... . (36,179,687). (36,176,780)................ 0] ARSI [o] SS 0[....2,054,564 | ..ocooos | ovrireieiennn
IRS_USD_REC_0.9

825_PAY_USD

SOFRRATE_06/05/

2020_06/05/2040_L Interest F226 TOHBYD6XJB |05/19/2023]06/05/2040

(o] P INTEREST RATE .. |[N/A .......... Rate......... LCH v 1TKSB2 oo o fove i 0|.. 100,000,000| .983 / (SOF 1) ...cvcvrvrnvnee 0f...... (53,721)..... (578,042).(34,970,086)........... .(34,970,086). (34,916,365)................ (0] AR [o] PSS 0[...2,058,228 ..covovves | e

IRS_USD_REC_0_
PAY_USD LIBOR

3M_04/11/2023_07/ Interest F226 TOH6YD6XJB |05/19/2023(07/11/2023
11/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v e oo e, 0|....62,800,000}...000 / (LIB3)|................ o] IS 0]..... (390,883)....... (89,625)....veven [oonen. (89,625)....... (89,625)................ ] ) A ) I [0 210) I
IRS_USD_REC_0_
PAY_USD LIBOR

3M_04/11/2023_07/ Interest F226 TOHEYD6XJB |05/19/2023(07/11/2023
11/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v e oo e, 0}....95,400,000}...000 / (LIB3)|................ o] IS 0|..... (593,793)..... (136,151} c..vveves |- (136,151)..... (136,151)....oeorernen. ] ) A ) I 82,807 | ovvvres | e,
IRS_USD_REC_0_
PAY_USD LIBOR

3M_04/24/2023_07/ Interest F226 TOHEYD6XJB |05/19/2023(07/24/2023
24/2023 LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v oo oo e, 0|..100,700,000}...000 / (LIB3)|................ o] IS 0|..... (634,204)..... (334,710) ..cveve. |- (334,710)..... (334,710).....ooocen.n. ] ) A ] 129,110 crvevveens | e
IRS_USD_REC_0_
PAY_USD LIBOR

3M_05/12/2023_08/ Interest F226 TOHEYD6XJB |05/19/2023(08/14/2023

14/2023_LCH ....... |INTEREST RATE .. [N/A .......... Rate......... LCH ... 17KS62 .. I A .. 450,000,000]...000 / (LIB3)|.. ...(2,871,556)...(2,898,090) ........... ..(2,898,090)...(2,898,090)................ 0J..

IRS_USD_REC_0_

PAY_USD LIBOR

3M_05/12/2023_08/ Interest F226 TOHEYD6XJB |05/19/2023(08/14/2023

14/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... LCH ... 17KS62 .. [ U RO ..600,000,000]...000 / (LIB3)|.. ..(3,828,742)...(3,864,120) .......... ...(3,864,120}...(3,864,120)................ 0l.. 11,053,370 weoveeen | e
IRS_USD_REC_0_

PAY_USD LIBOR

3M_05/14/2020_08/ Interest F226 TOHEYD6XJB |05/19/2023(08/14/2023

14/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v oo oo e, 0|..100,000,000}...000 / (LIB3)|................ o] IS 0|..... (635,529)..... (641,686)........... ... (641,686)..... (641,686)................ ] ) A ] 175,562 cvvevvers | v
IRS_USD_REC_0_

PAY_USD LIBOR

3M_05/15/2020_08/ Interest F226 TOH6YD6XJB |05/19/2023(08/15/2023

15/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v e oo e, 0|..200,000,000}...000 / (LIB3)|................ o] IS 0...(1,271,059)...(1,312,346) ........... ..(1,312,346)...(1,312,346)................ ] ) A ] 355,003 | ovvvre | erreerienienn.
IRS_USD_REC_0_

PAY_USD LIBOR

3M_05/15/2023_08/ Interest F226 TOHEYD6XJB |05/19/2023(08/14/2023

14/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v e oo e, 0|..300,000,000}...000 / (LIB3)|................ ] A 117|...(1,906,588)...(1,925,058)............ ...(1,925,058)...(1,925,174).......o........ ] ) A ] 526,685 wvvvren | cereereeriennn.
IRS_USD_REC_0_

PAY_USD LIBOR

3M_05/18/2023_08/ Interest F226 TOH6YD6XJB |05/19/2023(08/18/2023

18/2023_LCH ....... INTEREST RATE .. [N/A .......... Rate......... [Wo]x [ ATKS62 v oo oo e, 0]....11,300,000}.. .000 / (LIB3)|................ o] IS (o] (72,145)....... (79,454) eeverrn fonnn. (79,454)....... (79.454Y................ ] ) A ) I 20,701 | eveeres | e,

IRS_USD_REC_0_
PAY_USD LIBOR

3M_06/05/2020_09/ Interest F226 TOHEYD6XJB |05/19/2023(09/05/2023
05/2023 LCH ....... INTEREST RATE .. [N/A .......... Rate......... LCH oo, N7 2 N ROV SO 0]..100,000,000}...000 / (LIB3)|................ o] I 0)..... (632,555)..... (994,573) ....cveve. |- (994,573)..... (994,573)......ccec..... ] o] 0l....... 214,220] covvvees | e,




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

12’903

IRS_USD_REC_0_
PAY_USD
SOFRRATE_01/12/
2021_07/12/2023_L Interest F226 TOHBYD6XJB |05/19/2023|07/12/2023
(o1 I INTEREST RATE .. [N/A .......... Rate......... LCH v ATKSB2 o oo o i 0|.. 120,600,000|.000 / (SOF1)|.....coer..... of....... (32,392)..... (804,668)..... (195,105) ..vevevens fonn (195,105)..... (162,712)..vcvcereenen 0] ARSI [o] SS of....... 109,336 | wovevveens | erereririninnns
IRS_USD_REC_0_
PAY_USD
SOFRRATE_03/08/
2023_09/08/2023_L Interest F226 TOHBYD6XJB |05/19/2023]09/08/2023
(o] P INTEREST RATE .. |[N/A .......... Rate......... LCH v 1TKSB2 oo o fove i 0|.. 184,100,000| .000 / (SOF 1) ...cvevevrnvnee 0f..... (104,647)...(1,281,525)...(1,912,332) ....cuonn. ...(1,912,332)...(1,807,686).........o..... (0] AR [o] PSS 0f...... 403,113 weveeee | e
IRS_USD_REC_0_
PAY_USD
SOFRRATE_04/12/
2023_07/12/2023_L Interest F226TOHBYD6XJB |05/19/2023|07/12/2023
(o1 I INTEREST RATE .. |[N/A .......... Rate......... LCH v ATKSB2 o oo o i 0|..270,900,000|.000 / (SOF1)|....c.cvrer.... of....... (76,117)...(1,810,856}..... (438,257) cvcvevnens fonn (438,257)..... (362,140).....cucuree 0] ARSI [o] SS of....... 245,597 | cveveves | e
IRS_USD_REC_0_
PAY_USD
SOFRRATE_05/03/
2023_08/03/2023_L Interest F226 TOHBYD6XJB |05/19/2023]08/03/2023
(o] P INTEREST RATE .. [N/A .......... Rate......... LCH v 1TKSB2 oo o foee i 0|..271,000,000|.000 / (SOF 1) ...cvcvrvnvnee 0f...... (32,115)...(1,762,435)...(1,324,988) ........... ...(1,324,988)...(1,292,872)............... (0] AR [o] PSS 0f...... 413,554 wevvis | e
IRS_USD_REC_0_
PAY_USD
SOFRRATE_07/14/
2020_07/14/2023_L Interest F226TOHBYD6XJB |05/19/2023|07/14/2023
(o1 I INTEREST RATE .. [N/A .......... Rate......... LCH v ATKSB2 o oo o i 0|....72,500,000| .000 / (SOF1)|...c.cvere... of....... (18,420)..... (482,552)..... (138,438) ..vcvvee [onnn (138,438)..... (120,018)...cvcveene 0] ARSI [o] SS of....... 70,995 wooveveen | e
IRS_USD_REC_0_
PAY_USD
SOFRRATE_07/24/
2020_07/24/2023_L Interest F226 TOHBYD6XJB |05/19/2023|07/24/2023
CH.. .. |INTEREST RATE .. [N/A .......... Rate......... LCH ... 17KS62 .. I T
IRS_USD_|
PAY_USD
SOFRRATE_08/04/
2020_08/04/2023_L Interest F226 TOHBYD6XJB |05/19/2023]|08/04/2023
(o1 I INTEREST RATE .. [N/A .......... Rate......... LCH v ATKSB2 o oo o i 0|..300,000,000|.000 / (SOF 1) ...c.cv.ee.... of....... (32,666)...(1,947,887)...(1,512,865) ........... ...(1,512,865)...(1,480,200)................ 0] ARSI [o] SS 0f....... 464,493 ocvrs | e
IRS_USD_REC_0_
PAY_USD
SOFRRATE_08/10/
2020_08/10/2023_L Interest F226 TOHBYD6XJB |05/19/2023]08/10/2023
(o] P INTEREST RATE .. |[N/A .......... Rate......... LCH v 1TKSB2 o o fove e 0|.. 170,000,000|.000 / (SOF 1) ...cvevrvnvnee 0f...... (11,108)...(1,095,464Y...(1,014,030)........... ...(1,014,030)...(1,002,922)................ (0] AR [o] PSS 0f...... 284,882 cveveeees | e
IRS_USD_REC_1.0
439_PAY_USD
SOFRRATE_01/11/
2021_01/11/2031_L Interest F226TOH6YD6XJB |05/19/2023|01/11/2031( | [...... 1.044 /
(o1 I INTEREST RATE .. [N/A .......... Rate......... LCH v ATKSB2 o oo o i 0|.. 155,000,000|(SOF1)  |eeerrrrinrnee of....... (42,759)..... (846,685). (29,113,981)........... .(29,113,981). (29,071,222)................ 0] ARSI [o] SS 0[...2,128,039| ceovovees | e
IRS_USD_REC_1.1
9434_PAY_USD
SOFRRATE_10/23/
2020_10/23/2040_L Interest F226TOHBYD6XJB |05/19/2023|10/23/2040( | [ 1.194 /
CH oo INTEREST RATE .. [N/A .......... Rate......... LCH oo 17KSB2 covvviviiine foveeeeee e i 0].. 100,000,000|(SOF1)  |oveverirernnens 0f...... (18,150)..... (518,098). (32,792,783) ........... . (32,792,783). (32,774,633)....ccc0cvnnnn (0] U (o] OT 0[....2,081,392| .ceocoves | coriiiiinines

.. 126,400,000{.000 / (SOF1)|..

(22,942)..... (831,001)..... (427,697) ccoevreec. ... (427,697)..... (404,755)................ ol..
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

IRS_USD_REC_1.2

31_PAY_USD

SOFRRATE_12/08/

2020_12/08/2035_L Interest F226TOHBYD6XJB |05/19/2023|12/08/2035 e 1231

CH s INTEREST RATE .. [N/A .......... Rate......... LCH .ccoiieiiiiinens 17KSB2 ..o e e e 0/[....84,500,000{(SOF1)  [|ceeerreeeennnnn (0] U (44,166)..... (462,985). (21,511,531) ........... .(21,511,531).(21,467,365).......cccvvnnnn [0 PO [0 I 0]....1,490,732| .eevvveee | cevriiiiiies

IRS_USD_REC_1.3

3082_PAY_USD

SOFRRATE_01/11/

2021_01/11/2036_L Interest F226TOH6YD6XJB |05/19/2023|01/11/2036 | [ 1.331/

[o] 5 I INTEREST RATE .. [N/A .......... Rate......... LCH ... 17KS62 .o [ T (TTTTOOOTPI 0].. 142,000,000{(SOF1)  |iiiiiiiiiinns (o] O (39,173)..... (728,139). (34,935,071) ........... . (34,935,071). (34,895,898)................ (0] PP [0 0]....2,514,489] ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 (263,272) (2,529,782) (85,512,037 XXX | (85,512,037) (85,248,767 0 0 0| 79,988,540] XXX
1169999999. Subtotal - Swaps - Hedging Other 0 (263,272) (2,529,782) (85,512,037 XXX | (85,512,037) (85,248,767 0 0 0| 79,988,540] XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX
1359999999. Total Swaps - Interest Rate 0 (263,272) (2,529,782) (85,512,037 XXX | (85,512,037) (85,248,767 0 0 0| 79,988,540] XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0] XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0] XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX
1409999999. Total Swaps 0 (263,272) (2,529,782) (85,512,037 XXX | (85,512,037] (85,248,767 0 0 0| 79,988,540] XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 103,424,670 117,367,249 0] 335,085,214| XXX | 335,085,214| 114,293,295 0 0 0 0] XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 615,632 (263,272) (2,529,782) (84,379,986) XXX | (84,379,986) (84,708,897 0 0 0] 79,988,540 XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0] XXX
1759999999 - Totals 104,040,302| 117,103,977| (2,529,782) 250,705,228 XXX | 250,705,228 29,584,398 0 0 0] 79,988,540] XXX

(a) I Code I Description of Hedged Risk(s) |

() [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period
[ [
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge

of ltem(s) Gain Margin Effectiveness

Hedged, Date of (Loss) Used| Cumulative Gain at

Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception

Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 0 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 0 0 0 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Total Net Cash Deposits

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0
BANK OF AMERICA, N.A ... ... BATYDEB6GKMZOO31MB27 . |..........Y. ...4,540,000 |.... ..9,658,999 ... (5,009,803).... ... 109,196 |... ..9,658,999 ... (5,009,803)].... ... 109,196 |...
BARCLAYS BANK NEW YO . G5GSEF7VJP5170UK5573 . |. Y. . 31,500,000 |[. 84,889,421 |.. (52,437,546)). 951,875 84,889,421 .. (52,437,546)|. 951,875
CANADIAN IMPERIAL BA . 21GI19DL770X0HC3ZET8 . |. Y. . 66,270,000 |[. .170,570,150 |.. .(100,553,585) . .3,746,5% . 173,049,681 .(103,033,086)|. .3,746,59%
CITIBANK N.A. e ES70DZWZ7FF32TWEFATE . |..........Y. . 12,227,930 |.... .. 33,323,321 .. (20,859,332)|.... ... 236,059 |... .. 33,323,321 (20,859,332)|.... ... 236,059 |...
FX-BNP PARIBAS SA, P .... 5493001CGB70D06XZS54 . LY .. 4,050,000 |.... ..9,068,99% ... (4,836,924) ... ... 182,071 |... ..9,068,995 ....(4,836,924)].... ... 182,071 |...
GOLDMAN SACHS INTERN . W22LROWP2|HZNBBBK528 . Y. . 36,300,000 |. 94,034,520 |.. (56,217,933)/. 1,516,587 94,034,520 (56,217,933)|. 1,516,587
ROYAL BANK OF CANADA . ES7IP3USRHIGC71XBU11 . |. Y. . 57,700,000 |[. . 144,776,358 |.. (81,543,466)|. .5,532,892 . 144,776,358 .. (81,543,466)|. .5,532,892
SUNTRUST BANK ....... 1YDOJBGJWYITBXKCSX06 . |. Y. . 43,640,000 |[. . 105,248,278 |.. (59,728,216)/. 1,880,062 . 105,248,278 .. (59,728,216)|. 1,880,062
WELLS FARGO BANK, N. .... KB 1H1DSPRFMYMCUFXT09 . LY. . 67,710,000 |.... . 166,939,844 |..... .(101,105,832)|.... .0 ... . 166,939, 844 ....(101,105,832)[.... .0 ...
0299999999. Total NAIC 1 Designation 323,937,930 818,509,886 (482,292,607) 14,155,337 820,989,417 (484,772,138) 14,155,337
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 495,237,864 (580,749,904) 0 495,237,864 (580,749,904) 0

0999999999 - Gross Totals

323,937,930

1,313,747,750

(1,063,042,511)

14,155,337

1,316,227, 281

(1,085,522,042)

14,155,337

79,988,539

1. Offset per SSAP No. 64

0

0

2. Net after right of offset per SSAP No. 64

1,313,747,750

(1,063,042,511)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
F226TOHBYDBXUBI7KSE2 .. [ Cash....eeeeeeeeeeeeeeie e e e 000000-00-0 ........ CASHUSD ettt e et e e e e e e e e e e e e e e e e e nn e e e e e e nnn e e e eennnnn [ereeeeeeenn e eeen 26,284,597 |.eeveeieeeeenins 26,284,597 |.eeeneieeeeeeins 26,284,597 |... B - | I
F226TOH6YD6XJB17KS62 .. | Cash... 000000-00-0 .. CASHUSD .. . 86,680,338 |... .. 86,680,338 |... .. 86,680,338 v

0199999999 - Total 112,964,935 112,964,935 112,964,935 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
WELLS FARGO BANK, N. .. . KB1H1DSPRFMYMCUFXTO9 .. 000000-00-0 CASHUSD . 67,710,000 .. 67,710,000 .
FX-BNP PARIBAS SA, P .. 549300CGB70D06XZS54 .. 000000-00-0 CASHUSD .4,050,000 .4,050,000
ROYAL BANK OF CANADA .. .... ESTIP3USRHIGC71XBU11 .. 000000-00-0 .. CASHUSD .. . 57,700,000 |... ..57,700,000 |..evnnneeeec e KXX e e e Ve
BANK OF AMERICA, N.A . .... BATYDEBGGKMZO031MB27 . 000000-00-0 .. CASHUSD .. .4,540,000 |... 4,540,000 |.ooevnnnee e KX X eV
CITIBANK N.A. ........ .... E570DZWZ7FF32TWEFAT6 . 000000-00-0 .. CASHUSD .. . 12,227,930 |... 12,227,980 |eeeeee bl KR X e Ve
CANADIAN IMPERIAL BA . . 21GI19DL770X0HC3ZETS .. 000000-00-0 .. CASHUSD .. . 66,270,000 |... ..66,270,000 |..evunneeen KR X s eV
GOLDMAN SACHS INTERN .. ... W22LROWP2|HZNBB6K528 .. 000000-00-0 .. CASHUSD e e e et e e e e e e e e e e e e e e e e e e nnnn e e e eeenna e e e e eennnnnneeeennnnns [enneeeeennnnnneeeeenns 36,300,000 [ooiiiiiiiiiiiiiinnnin 836,300,000 [oieiinn XXX e e Ve
BARCLAYS BANK NEW YO . . G5GSEF7VJPSI70UK5573 .. 000000-00-0 .. CASHUSD .. iiiii e sennni e snsnnn s s snnnnnns [oenseseeesnnnneeeeenns 91,000,000 [ 31,500,000 [ XXXV
SUNTRUST BANK JJKC32MCHIDI 71265206 .. 000000-00-0 .. CASHUSD e e e et e e e e e e e e e e e e e e e e nnan e e e e e enn e e e e eennnnneeennnnnns [enneeeeennnnnneeeeenns 43,640,000 [l 43,640,000 [ XXX e Ve

0299999999 - Total

323,937,930

323,937,930




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity 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 JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YOR ....ccoovircieine New York, NY ..o fo 10,000 [ O o 0 [ 1,213,948 |........... 2,284,316 |....coooovve 104 |..
JP Morgan Chase ...................... Springfield, IL oot o ..0.000 oo O [ 0 636,153 ... 633,571 [ 1,024,640 |.
FHLB oo Pittsburgh, PA oot o 120,000 .o 0 i 0 3,440,387 .............4,459 330 |............ 4,478,107 |.
Northern Trust Bank . Chicago, IL ......... .]--.0.000 |..
PNC Bank ..o Philadelphia, PA ................ |......... ...0.000
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 0 4,584,055 7,788,781 6,069,648
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 4,584,055 7,788,781 6,069,648
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

4,584,055

7,788,781

6,069,648

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted

Code Rate of Interest Maturity Date Carrying Value

Date Acquired

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

ololo|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

0

381410-27-3 ...
09248U-70-0 .......
94975P-40-5 .......

GLDMN SCHS FIN SQ GV-FST ...
BLACKROCK FEDFUND

. | JP Morgan US Government MME NS i fUb T 0n@1 .. iuuuiieniitt ittt ettt sttt ettt sttt ettt et e e e e et e e e et e e e e e e e e e e e e e e e e e e e b e e b e e b e ranas

PO R 06/30/2023 ..........
e fereeens 06/30/2023 ..........

.... 70,575,101 |..
e .... 30,000,000 ..
...................... 06/30/2023 ....ovvvve fornnnnnnnnnniiniinninnnnnnn 0,000 | e ... 4,321,403

8309999999.

Subtotal - All Other Money Market Mutual Funds

104,896,504

8609999999 - Total Cash Equivalents

104,896,504

137,816
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