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STATEMENT AS OF SEPTEMBER 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 [ 7,545,008,809 |.....coocvivieriiriiiienns [V 7,545,008,809 |............ 7,015,518,557
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 53,922,289 | ..o [V 53,922,289 |.....cceeunne 54,340,057
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 145,076,685 |......ccovvveceicrirrrienn (VS 145,076,685 |................ 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 4,530,933 ), cash equivalents
T J—— 189,641,685 ) and short-term
investments ($ ... 2,942,565 ) ..o [ 197,115,183 [ (VS 197,115,183 | 128,400,303
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeeenene 633,021,693 |0 s 633,021,693 |................ 589,232,703
7. Derivatives ............... ..1,100,754,564 |.. .. ..1,100,754,564 |.. ..990, 388,799
8. Other iNVESLEd @SSELS ......ovrurureeeeiicieieeeeeieeeieiee st nseseseens [roseenisecnenns 480,500,859 |.....c.cccovvveeeenen. 105,101 [ 480,395,758 485,953,434
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 9,872,342 oo (U 9,872,342 .o 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 10,165,272,424 |........cooovnnee. 105,101 |.......... 10,165,167,323 |............ 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 96,022,412 |.ooececeee [V 96,022,412 |...ooverine. 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 6,621,109 |...ooovoeieeeeeee (01 A 6,621,109 |...ccceoenee 25,853,840
16.2 Funds held by or deposited with reinsured cOmpanies .............c.cccovvees frererecen 1,089,728,139 | (V1 1,089,728,139 |........... 1,049,203,119
16.3 Other amounts receivable under reinsurance contracts ............cocceeeeee |ovveveeveeveennns 24,336,641 ..o [0 24,336,641 |.ocoveee 24,057,720
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v (L N [V RN [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 24,685,606 |........cvevevreeerereienanns (1 O 24,685,606 22,071,130
18.2 Net deferred tax asset 73,505,072 |.. 68,111,890
19.  Guaranty funds receivable or 0N deposit ............cccccveveveveveveeeeeereeeieeeeieiees Jrerrsseieienenennn 83, 119 Lol 0 [ 89,119 [ 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 o 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 ..............ccccevevevreeeiees oererereniririseenens 39,055 | (1 39,055 |..oovvrnne 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 125,600,702 |.....cccovvvvrenneee 480,402 |............... 125,120,300 |....ccveveveee 128,392,333
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 11,658,677,967 |...cccvvveevne 53,363,191 |.......... 11,605,314,776 |.......... 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 101,004,738 |[....cocverirccicreirrcceee (U 101,004,738 |.....ccccovvnenee 76,939,005
28. Total (Lines 26 and 27) 11,759,682,705 53,363, 191 11,706,319,514 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, 119,729,960 |....oooonvvrvveecccrieennns V) O 119,729,960 |................ 128,575,261
2502.  State DEpoSils oot [ 2,936,000 |eveereeeeeirereeeeeeins [V O, 2,936,000 |oeoeevereennene 2,936,000
2503.  Agent Receivables ... | 1,182,821 [ (U 1,182,821 [ 1,342,615
2598. Summary of remaining write-ins for Line 25 from overflow page 1,751,921 |... . 480,402 |... 1,271,519 |... ..538,457
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 125,600,702 480,402 125,120,300 128,392,333




STATEMENT AS OF SEPTEMBER 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 $ ............ 7,233,780,703 1€SS$ ceoveeeeeeeeeeeeeieee 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 88,343,359 |...coovneee 28,925,462
9.4 Interest Maintenance Reserve 4,374,166 |...cccvvenee 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 $ (3,590,353) accrued for expense
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 $ ...(988,791) on reallzed capltal gains (losses) ...
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:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
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 16,291,665 |...
24.05 Drafts outstanding ............coeeeeeveeeeeccneneninneenns 3,639,277 |...
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene ...958,784,979 |...
24.09 Payable for securities ...... 19,742,027 |...
24.10 Payable for securities lending
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 251,259,827 134,026,285
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 10,866,592,956 10,093,776 ,866
27. From Separate Accounts Statement 101,004,738 |................. 76,939,005
28. Total liabilities (Lines 26 and 27) 10,967,597,694 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 $ 736,221,820 746,613,765
38. Totals of Lines 29, 30 and 37 738,721,820 749,113,765
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 11,706,319,514 10,919,829,636
DETAILS OF WRITE-INS
2501. Derivative Collateral Payable 223,066,580 |................ 110,141,762
2502. Low Income Housing Tax Credits Payable . 27,008,400 |... . 22,907,380
2503. Interest on Unpaid DEath ClAimMS .......ccooieiiiiiieeeee et nenenennnenes [eeneneneenennnnnnenes G12,880 [t 351,988
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.ceueueriiririririeieieieieee st se e ss s [eeeeeeieeenenenenas 711,982 [ 625,155
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 251,259,827 134,026,285
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 SEPTEMBER 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 .............ccccccoeveveeec o 720,083,817 |................ 640,868,943 |............... 942,462,914
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 1,438,224 | 40,413 | 44,289
3. Netinvestment INCOME ..o ..279,734,078 |.. ..253,110,557 |.. 345,486,491
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (3,970,619)]|.. ....(505,608)/.. . (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 3,229,167 |oooee 3,351,582 | 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 3,342,171 [ 1,591,504 |..coveeeene 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 .. 35,972,330 32,434,948 41,341,337
9. Totals (LiNes 110 8.3) .o 1,039,829, 168 930,892,339 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 ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 387,412,038 594,866,496
20.  Totals (LINES 10 10 1) ..ttt s et esese e e eens et 783,729,194 |................ 575,843,338 |...cccneeeee. 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 48,335,800 |..ocueueenne 40,229,289 |................. 59,725,177
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 7,632,490 ..o 9,176,569 |.. ... 11,923,465
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 77,116,111 | 62,525,940 |................ 90,428,277
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 13,521,316 |..cocveeeee 11,996,308 |....cocoveoeee 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 [ 20,644,990 |....cccoeeeneee 9,449,409 |................ 23,079,917
27. Aggregate write-ins for deductions ... 66,792,170 60,415,702 76,380,207
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 1,017,772,071 769,636,555 1,172,398,915
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 22,057,097 |...coovinnenee 161,255,784 |................ 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 22,057,097 |.covrnenne 161,255,784 |................ 159,505,716
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 26,627,469 (8,313,018) (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) ......c.covoveueuerereiieneaeaens foreeeeeciceeens (4,570,372) |- ceceeenne 169,568,802 |............... 168,662,519
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeriieene 387,763 (excluding taxes of $  ..cooeeeeeririnnne (688,277)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (27,557,040) (19,197,758) (24,613,710)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (32,127,412) 150,371,044 144,048,809
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) ...ttt s s e s e s s esesenenenennseee e eeeeseenenene (32,127,412) e 150,371,044 |.............. 144,048,809
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (3,035, 143) ..(22,570,164)]|.. (143,269,362) .. (135,080,024)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cceerreieierereeeeeeeeeeeie e e (32,026) ... (302,101) [ (22,406)
40. Change in net deferred INCOME tAX ...........ococeueuereieeceeeeeeeeeeeeeeeaeee e se e e s st s s s saeas e s s s nanaeen . 27,905,591 34,264,292) ..(36,779,089)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e 25,971,058) 3,500,900 |.. ..6,961,646
42. Change in liability for reinsurance in unauthorized and certified companies ............ (1,161,127 e [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeeveenfeeiiiiiiiiiiiiiis [0 [0 0
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 (10,391,947) 46,793,293 80,117,252
55. Capital and surplus, as of statement date (Lines 36 + 54) 738,721,820 715,789,806 749,113,767
DETAILS OF WRITE-INS
08.301. Net Investment Income Assumed on Funds Withheld ...........coooiiiiioiieeeeeeeeee e 35,972,330 | 32,434,948 ..o 41,341,337
08,3002, ittt b h e e b et et E e R et 4o R et e e R et e R e e e e Ree e e R et e ehreeebeeenareeeanreeeaneeenneeeanneenn [eeareeene e e n e e e e e eneeans [0 [0 0
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) 35,972,330 32,434,948 41,341,337
2701. Net Investment Income on Funds Withheld ... ... 55,663,623 |.. ...49,544 301 |. ...64,864,688
2702. Reinsurance Paid on INdeX Credits ...ttt e ensaea e 9,076,985 |....ccceevneee 8,976,550 |...cccovooveenn. 8,976,550
2703. Financing Fee on LLC Note ......cocoiiiiieiccccceeeeeee ..2,051,562 |. ..1,894,851 |. ..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) 66,792,170 60,415,702 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 SEPTEMBER 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 ...........cuiieiiieiieiicieee ettt [oressinessnees 867,907,537 |......cccounuee 649,718,393 | 985,242,772
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 311,138,394 | 303,494,874 |........coec... 403,357,711
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 51,530,075 35,436,277 48,966,813
4. TOtal (LINES 110 3) oottt 1,230,576,006 988,649,544 1,437,567,296
5. Benefit and 10SS related PAYMENTS ............ccucviuiiiiiiieicieteeeeeeee ettt es e s bessssenens [oevesesesnnanas 235,702,166 |................ 226,034,504 |................ 304,368,757
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ............c.c.. foeeeeercrerenene 20,317,211 | 5,005,447 |...cccoovreneee. 26,814,681
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveveveveveveucceeeenns fererreeiens 218,080,489 |................ 197,268,483 |................ 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 28,923,431 (6,187,004) 3,415,795
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 503,023,297 422,121,430 603,573,185
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 727,552,709 566,528,115 833,994,111
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb ..313,362,012 |.. ..439,380,671 |.. ..546,613,237
12.2 Stocks .............. 22,374,347 |.. 13,690,330 |.. 20,479,168
12.3 MOMGAGE I0BNS ........vvveieiiieieeetetet ettt ettt ettt s s s st sesese e s esssesesesesesssnnanesans |resesestetesenene e ne s saeaenenes (O [0 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 (U R (U R 0
12.5 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 8,879,163 |....ccvveene 9,966,741 |....ocvveene. 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 9,930,522 (28,414,580) 5,311,505
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvveveveuceeeieeeeeiee et esesen s [oevereseinnnas 354,546,044 |................ 434 623,162 |................ 584,136,532
13. Cost of investments acquired (long-term only):
T = o T OSSP ROSOOPOTR 890,422,858 |............ 1,097,818,138 |........... 1,463,245,837
1312 STOCKS ...ttt |eeterne s 32,005,248 |.....ccovveenee. 39,790,394 |.....cccenee. 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 24,722,262 |.coovecuenne. 36,276,442 |................ 24,363,754
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 71,005,231 3,071,057 109,890,704
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,018, 155,599 1,176,956,031 1,663,909,892
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 43,783,100 7,071,869 21,999,967
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (707,392,655) (749,404 ,737) (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 (159,564 ,815)|....cccvcvnnve 291,702,965 |.......ccoeenve 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 178,119,641 (207,360, 120) (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 48,554,826 114,342,845 227,808,119
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 68,714,880 |............... (68,533, 777)...cveveceeenne (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) 197,115,183 99,837,623 128,400,303
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Income on Non-Cash Stock Distribution ... [ (1,574, 713) oo (1,407,679) |....ocvvvane (1,569,670)
20.0002. Non-Cash DistribUution ... | (1,344,230) ..o (856,087) |.....covvenn. (880,532)
20.0003. Money Market Fund Dividend Reinvestment . ....(889,755)].. (4,188,611)|.. ....(663,357)
20.0004. Premium Paid by Waiver ........ccccooeeenenee. ....(789,642)|.. (1,407,679)|.. ....(594,560)
20.0005. Premium Paid by BEnefit ...ocoooieieiiiiiccee s [t (218,692) ... (5,842) v (7,033)
20.0006. Premium Paid by POIICY LOBN ...cooiuiiciiiiicicieieeeeetce ettt [oessssseseseses s nees (5,890)]...cvcvrrerinnnn (153,744) | (278,063)




STATEMENT AS OF SEPTEMBER 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.cuvvieieitetiiiiiieeete ettt ettt b et sae st ss s bbb st b s s s snsesesesassssnna e seienenanas 632,973,910 | 556,515,575 |....cccence. 819,816,219

3. Ordinary individual BNNUITIES .........c.ceiiriiiririeieieiieie sttt s s s s s ee e ieieieeas 43,866,885 |......ccccovvnene 15,195,676 |..ccvvvveneene 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 157,264 |..ooveene 182,085 |.....ovvee 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) .....oieiveueiiieciete ettt bbb b b ns s en e 676,998,059 |.......ccoecc. 571,893,336 |........cc..... 843,229,595
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 thrOUGN 12) .....c.cuiuiuiiiieiicteieieieeetete sttt es bbb bbb ese s en s 676,998,059 |.......ccoecc. 571,893,336 |........cc.... 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) 676,998,059 571,893,336 843,229,595

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 SEPTEMBER 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 $119,471,543 in Common stock-affiliated, with a corresponding $119,471,543 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 $ (32,127,412) $ 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 $ (32,127,412) $ 144,048,809
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 738,721,820 $ 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:

$ 119,471,543 $ 130,655,359

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 619,250,277 $ 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 SEPTEMBER 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 $ -1 -1 - 19 -

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 $ - 13 - 13 - 13 -

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 $ - 13 - 13 - 13 -

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 September 30, 2023 in which the Company recognized the non-interest portion of other than temporary impairment
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 108,694,402
2. 12 Months or Longer $ 994,674,223
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,765,183,772
2. 12 Months or Longer $ 4,245,505,863

71



STATEMENT AS OF SEPTEMBER 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

Collateral Reinvestment

a. Aggregate Amount Collateral Reinvested
b. No significant changes

5

-

(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% -1$ - 1% - 1% - 1% -
e. Subject to dollar repurchase agreements $ - 1% - 1% - 1% - 1% - 1% -1$ -
f. Subject to dollar reverse repurchase agreements $ - 1% - 1% - 13 - 13 -1s -1s -
g. Placed under option contracts $ - 13 - 13 - 13 - 13 -1s -1s -
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock $ -1 -1 -1s -1s -1s -1s -
i. FHLB capital stock $ 4,069,800 | $ -1 -8 -|$ 4,069,800 |$ 10,103,000 | $ (6,033,200)
j. On deposit with states $ 4,459,757 | $ - 1% -1 -|$ 4,459,757 |$ 4,448,000 | $ 11,757
k. On deposit with other regulatory bodies $ -1$ - 13 - 1% - 1% - 1% -1 -
|. Pledged collateral to FHLB (including assets backing
funding agreements) $ 439,177,692 | $ -1 -1 - | $ 439,177,692 | $ 502,019,000 | $ (62,841,308)
m. Pledged as collateral not captured in other
categories $ 573,475,716 | $ - 18 -8 - | $ 573,475,716 | $ 582,038,279 | $ (8,562,563)
n. Other restricted assets $ - 1% -1 - 1% -1 -1 -8 -
o. Total Restricted Assets (Sum of a
through n) $1,021,182,965 | $ -198 -19 -19$1021.182965 | $ 1,098.608279 | § (77.425314)

(a) Subset of Column 1
(b) Subset of Column 3

Current Year
8 9 Percentage

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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2.

3.

4.

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% 4,069,800 0.035% 0.035%
j. On deposit with states $ - |$ 4,459,757 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) $ - | $ 439,177,692 3.735%) 3.752%)
m. Pledged as collateral not captured in other

categories $ - | $ 573,475,716 4.877%)| 4.899%)
n. Other restricted assets $ - 19 - 0.000% 0.000%
o. Total Restricted Assets (Sum of a

through n) $ - 1s 1021182965 8.684%| 8.723%|

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

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 $ 573475716 | $ 3 $ 573475716 | $ 582038279 |$ (8,562,563)] $ 573.475.716 4.877%)| 4.899%)
Total (c) $ 57347571619 $ $ 573475716 | $ 582038279 |$ (8.562.563)| $ 573.475.716 4.877%)| 4.899%)

(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.

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
Total (c) $ -193 $ -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.

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 $ - 13 - 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 $ - 13 - 0.000%) 0.000%)
f. Schedule A $ - 13 - 0.000%) 0.000%)
g. Schedule BA, Part 1 $ - 13 - 0.000%) 0.000%)
h. Schedule DL, Part 1 $ - 13 - 0.000%) 0.000%)
i. Other $ - 13 - 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+|l+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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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.

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Independence Square Properties, LLC was formally dissolved with the State of Delaware.

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 $ 1,269,800 $ 1,269,800 $ -
(c) Activity Stock $ 2,800,000 $ 2,800,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 4,069,800 $ 4,069,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 681,274,583 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)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
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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 $ 1,269,800 $ - $ - $ - $ - $ 1,269,800
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) $ 439,177,692 $ 372,950,537 $ (70,000,000)
2. Current Year General Account Total Collateral Pledged $ 439,177,692 $ 372,950,537 $ (70,000,000)
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) $ 439,177,692 $ 372,950,537 $ (70,000,000)
2. Current Year General Account Maximum Collateral Pledged $ 439,177,692 $ 372,950,537 $ (70,000,000)
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 $  (70,000,000) $ (70,000,000) $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ (70,000,000) $ (70,000,000) $ - $ -
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 $ (70,000,000) $ (70,000,000) $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ (70,000,000) $ (70,000,000) $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements
(YES/NO)?
1. Debt
2. Funding Agreements No
3. Other

Postretirement Benefit Plans

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 September 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 $ 197,115,183 | $ - 19 - 19 -1$ 197,115,183
Common Stock - Unaffiliated $ 21,535,343 | $ -1$ 4,069,800 |$ - 19 25,605,143
Commerical MBS $ - 19 440,595 | $ - 198 -1$ 440,595
SVO Identified Funds $ 356,689 | $ -1$ - 18 - 19 356,689
Preferred Stock $ 25,863,028 | $ 2,891,401 | $ - 198 -1$ 28,754,429
Derivatives $ - 19 1,100,754,568 | $ - 198 -1$ 1,100,754,568
Separate Account Assets $ 101,004,738 | $ - 13 - 13 -1 101,004,738
Total assets at fair value/NAV 3 345874981 |$ 1,104,086,564 | $ 4,069.800 1§ - 19 1,454,031,345
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 $ - 13 958,784,978 | $ - 198 - 19 958,784,978
Total liabilities at fair value $ - 19 958,784,978 | $ - 19 -1 958,784,978

(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 September 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 September 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 -
Unaffiliated $ 1,269,800 |$ - 18 - 18 - 18 - | $ 2,800,000 | $ - ls $ -8 4,069,800
Total Assets $ 1,269.800 | $ -19 -19 - 19 - 1$ 2.800.000 1% - |s $ -|s 4.069.800
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
Total Liabilities $ - 13 -13 -13 -13 - 138 -193 -193 - 13 - 13 -
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(3) When a determination is made to classify a financial instrument within level 3, the determination is based upon the significance of the unobservable

4

=

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 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, redeemed and
repurchased at par.

(5) Not applicable

Not applicable

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 September 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: $ - 1% - 19 -1$ -1$ - 13 - 198 -
Bonds $ 6,456,259,608 | $7,545,008,809 | $ 4,580,032 | $6,241,986,541 | $ 209,693,035 |$ - 198 -
Preferred stock $ 51,372,703 |$ 53,922,289 |$ 43,791,228 | $ 7,581,475 | $ -1$ - 18 -
Common Stock -
Unaffiliated $ 25605143 [$ 25605142 |$ 21535343 | $ - 19 4,069,900 |$ - 198 -
Cash, cash equivalents &
short term investments $ 197,115,183 |$ 197,115,183 |$ 197,115,183 | $ -1$ - 13 - 198 -
Derivatives $1,067,692,391 | $1,100,754,563 | $ - 1$1,067,692,391 | $ -1$ - 18 -
Separate Account assets $ 101,004,738 |$ 101,004,738 |$ 101,004,738 | $ - 13 - 13 - 13 -
Financial Liabilities: $ - |8 - |8 - |8 - |8 - |8 - |8 -
Individual Annuities $ 277,770,133 |$ 277,812,960 | $ - 13 - 13 - 198 - 198 -
Derivatives $ 885,066,905 | $ (958,784,979) | $ - |$ 885,066,905 |$ - 19 - 18 -
Separate Account liabilites | $ 101,004,738 |$ 101,004,738 |$ 101,004,738 | $ -19 -19 -1 -

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

(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
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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 September 30, 2023.

NOTE 35 Separate Accounts
No significant changes

NOTE 36 Loss/Claim Adjustment Expenses
Not applicable
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STATEMENT AS OF SEPTEMBER 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? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne

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 e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 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.
Independence Square Properties, LLC was formally dissolved with the State of Delaware. ............cccoooiiiiiiiiieeeee e

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. ..........cccceveiiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes [ X] No[ ]

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?

05/26/2022

Delaware DepartmeEnt Of INSUFANCE ..ottt ettt a e ea e e e st e et e e et e st e s aeeas e ea e e ea e e ea e e ea e e es e e st e aseeaeeeas e emseeaeeemeeeneeeneeseenseenseenneennean

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ 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 ....NO.....]....NO..... WNO.....|... YES....
Janney Montgomery Scott, LLC Philadelphia, PA .NO..... .NO..... .NO.....|... YES....
Penn Mutual Asset Management, LLC Horsham, PA NO..... WNO..... 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 SEPTEMBER 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 agreEmMENtS.) ..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: ...........ccccccoeoeeee

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[ X]
Yes [ X] No[ ]
............................ 39,055
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, 101
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 130,760,913 $. ....119,576,644
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiecieeeee s B e 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiiiccc e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiciciene 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 SEPTEMBER 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

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? ..............ccccceeeeee. 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

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?............cccvuevirriiieeiieriiieeeie s Yes [ ] 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?.............cccccceuverererereieiseierennns Yes [ ] 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
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

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

8.2



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

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 1,398,110 [V SRR | I OO 1,733,599
2. AlASKA it AK oo L e 304,186 (V1 R | RSO 304,186
3. Arizona ..... . AZ ...21,152,158 |. 0. .21,272,841 |..
4. Arkansas .. .. AR ... 2,174,652 |. 0. .. 2,174,652 |..
5. California .. CA ...68,242,974 |. 0. .69,453,890 |..
6. Colorado ...... .. CO ...11,272,483 |. 0. 11,272,483 |..
7. Connecticut .. . CT ...12,168,691 |. 0. .13,919,557 |..
8. Delaware ............. .. DE 6,079,002 |. 0. .. 6,635,370
9. District of Columbia . . DC ....901,998 |. 20 [ O [ 901,998 |..
10. Florida .. .. FL ...42,117,834 |. 0. .49,294,936 |..
11.  Georgia .. GA 0. .12,320,787 |..
12.  Hawaii .. .. HI 0. .. 3,726,713 |..
13. Idaho .... . ID 0. .. 5,367,562 |..
14. lllinois ... L IL 0. .37,488,230 |..
15. Indiana . . IN 0. .10,777,302 |..
16. lowa ..... LA 0. .. 8,439,160
17. Kansas . .. KS 0. 7,662,002
18, KENHUCKY ...oveieiiieeeeeeceee e KY | 0 J oo 0 Jos 3,787,400
19, LOUISIANA ..eeveieeeeeiieiceie e LA | [V SRR | I RSO 3,674,153
20. Maine ....... 20 [ O [ 823,500 |..
21.  Maryland . 0. .10,111,882 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA | [V SRR | i U 14,961,642
23, MIChigan .....ccoeiuiiiiiieeieee e M e b e 32,608,461 [V SRR | I U 32,608,461
24. Minnesota . .. MN ...15,364,873 |. 0. .22,389,673 |..
25.  Mississippi .. MS .... 3,049,700 |. 0. .. .. 3,049,700 |..
26, MISSOUN ..eovieiiiiieiieie e MO |oeoeee b s 3,780,542 [V SRR | I OO 3,780,542
27, MONEANA ...oveiiiiiie e MT | b s 1,325,682 [V SRR | I RSO 1,325,682
28. Nebraska .. .. NE 4,002,672 |. 0. .. 4,280,727 |..
29. Nevada ........ .. NV 4,942,135 |. 0. .. ..4,942 135 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fes 2,924,640 [V SRR | I OO 2,924,640
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b e 36,405,974 0 oo 0 o 37,646,607
32.  New Mexico . ... 413,731 |. 0 [ O [ 413,731 |..
33. New York ..... ...21,201,253 |. 0. .21,477,819 |..
34. North Carolina .. 0. . 14,956,618 |..
35.  North Dakota .1,967,029 |. 0. ...1,967,029 |..
36.  OhiO ............. ...24,731,820 |. 0. .26,052,951 |..
37. Oklahoma . 0. .. 3,264,254 |..
38. Oregon......... 0. .. 5,863,340 |..
39. Pennsylvania ... 0. .39,335,883 |..
40. Rhode Island .... 0. .. 2,448,405 |..
41.  South Carolina . 0. .11,656,621 |..
42.  South Dakota ... 0. .. 2,824,140 |..
43. Tennessee ... 0. .15,576,156 |..
44, Texas ....... 0. .64,960,766 |..
45. Utah ..... 0. .20,744,784 |..
46. Vermont 0. . ..6,273,052 |..
47, VIFGINIA v [V SRR | I OO 3,368,4%
48.  Washington ........cccccceeeeeeeceseieseceseieneeene. WA e L [ 10,912,094 .. 384,968 |....cooveveeis [V SRR | I U 11,297,062
49.  West Virginia ...280,317 |. 0. .. 2,107,810 |..
50. Wisconsin .... 206,929 |. 0. . ..5,590,877 |..
51, WYOMING woevevrieeeieieieeeeieeeeesieeseeeneeeenes. WY o Lo 1,464,189 [ O et 0 e 0 e 1,464,189
52.  American Samoa .........cccceceeeiiieeiineenneeans AS |
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, VI |
56. Northern Mariana Islands ....................ccc... MP |.........
57. Canada .......ccccoeeevuveennnns .. CAN K ..
58. Aggregate Other Aliens . OT ... ... 1,643,320 |. .. 1,643,320 |..
59.  Subtotal .....ccccociiiiiiiiie s D,0. & STV RO 628,472,497 |..........43,866,885 |......ccevevevinenn O [ 0 [ 672,339,382
90. Reporting entity contributions for employee benefits
PIANS. oo XXX oo (1 [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX oo (1 [0 (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX [ (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ..189,642 0. ..789,642 .0
94.  Aggregate or other amounts not allocable by State..|. 4,374,493 |. 0. .. 4,374,498 |.. .0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .633,636,632 |. .0).......677,503,517 |.. .0
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...98,498,673 |. .0f.........98,498,673 |.. .0
97  Totals (All Business).... . 732,135,305 |. .0 [....... 776,002, 190 |.. .0
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 55,570,179 [V 55,570,179 0
99. Totals (All Business) less Reinsurance Ceded XXX 676,565, 126 43,866,885 0 0 720,432,011 0
DETAILS OF WRITE-INS
58001. Military APO/FPO ....ccocooiiiiiiiiiiiceeeeeccce e XXX 1,643,320 |. 0 0 0 .. 1,643,320 |.. 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 1,643,320 0 0 0 1,643,320 0
9401. Internal Replacement .........ccoooiiiiniinnicce e XXX oo [ 4,374,493 ..o [0 (1 [V R 4,374,493 ... 0
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 4,374,493 0 0 0 4,374,493 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......... ....... 0
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1- ORGANIZATIONAL CHART

(NAIC Code 67644-PA)

The Penn Mutual Life
Insurance Company

23-0952300

The Penn Insurance and
Annuity Company
(NAIC Code 93262-DE)
23-2142731

Vantis Life Insurance The Penn Insurance and
Company Annuity Company of New
(NAIC Code 68632-CT) York
06-0523876 (NAIC Code 13588-NY)
13-4337991

Penn Mutual Asset
Management, LLC

23-2566941

Janney Montgomery Scott, LLC

23-0731260

Hornor Townsend & Kent,
LLC.

23-1706189

1847 Insurance Captive,
LLC

36-5066491

Penn Series Funds, Inc.
23-2209178

of Delaware |

46-4355668

PIA Reinsurance Company

(NAIC Code 15370-DE)

Dresher Run I, LLC
47-5413232

HTK Insurance Agency,
Inc.

23-2667559

Penn Mutual AM 1847
HLS I, LLC
The Savings Bank Life Income Fund
Insurance Company 85-1310973 87-2907579
Agency, LLC
No FEIN
I I I
Janney Trust Company, Janney Capital JMS Resources, Inc.
Inc. Management, LLC 23-3028607
84-3140820 45-5066619 |

Janney Private Equity
Company, Inc.

23-3028607

Penn Mutual Payroll
Administration, LLC
27-5126301

ILS Holdings, LLC
45-4797815

myWorth, LLC
82-5050907

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

Auedwo) Aynuuy pue soueInsu| uuad JHL 40 €202 ‘0€ ¥IGNILdIS 40 SV LNIWILVLS
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STATEMENT AS OF SEPTEMBER 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
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 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 CYES ] e s
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 | ........ DB e DS........ The Penn Insurance and Annuity Company .... |OWNership..........ccuueeummeeenennnnnnnnns 21001000 ... | e CYES ] e s
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 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 ... | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-2566941 .. | eeiiiiiiiiiin | eeeeeeiiieiiiien | e Penn Mutual Asset Management, LLC .............. CPAL s NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
B U N 85-1310973 .| oveeeeeiiei | e | e Penn Mutual AM 1847 Income Fund ................ LPALLL 0TH....... Penn Mutual Asset Management, LLC ........... INfIUEBNCE...eeeeeeeeeeeeeeee e 00,000 i ] s . NO...... U
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 [ e | e e 87-2907579 .. | eeeveveeeee | e | e HLS 1, LLC e LPAL] NIA....... Penn Mutual Asset Management, LLC ........... OWNEISNIP..eeeeeeerree e 100,000 .| e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 232209178 .. | eeeieiieiiinn | eeeeeeeneienieee | e Penn Series Fund, Inc. .......ccoeeeiiiiiiiinns CPAL s NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] eeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 27-5126301 .. | ceveeeieeiiinn | eeeeeeiieeinieee | e Penn Mutual Payroll Administration, LLC ..... PA.....f..ccct NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 454797815 .| eiiiiiiiiiii | eeeeeeeiieenieee | e ILS Holdings, LLC .oeeeeeeeieiiiiiiieieiiiiees CPAL s NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] eeeeee s 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 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 CDE] s NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] 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.... CDE] s NIA....... Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] 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 CPAL s NIA....... Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] 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 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. ........... CDE] s NIA....... JMS Resources, INC. .....cccuuenennniiiiiininnes OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e A7-5413232 .| e | e | e Dresher Run I, LLC oooeeeeeeieeeeee e LDE] s DS........ The Penn Insurance and Annuity Company .... |OWNership..........cceueeuemeeeueennnnnnnns 21001000 ... ] 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 00,000 i ] s . NO...... U
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) ...eevvvereueeeriinieiiieenins LPAL] OTH....... Fund (Master), LLC - Series B ......c........ INFIUBNCE. oot 000000 i e -.NO...... I B
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 82-4914289 .. | .iiiiiiiiiiii | i | e Penn Mutual AM Strategic Income Fund .......... PA.....f..ccct OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiiiiiiiis 000000 et | e . NO...... [ 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.... T e IA........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemeemueeennnnnnnns 21001000 ... ] e LYES ]
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 .| oo | e | e YOTK ettt LN IA........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemeemueeennnnnnnns 21001000 ... ] e CYES ] e s
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e Agency, LLC oo T e NIA....... Vantis Life Insurance Company ................ OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 21001000 ... | eeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 36-5066491 .. | .eoeiiiiiiiinn | ereeeiiniiiiieee | e 1847 Insurance Captive, LLC .......eevveeeennnnee PAL] s IA........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] eeeeee s N0 e
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Penn Insurance and Annuity Company

Asterisk

Explanation

Entity over which The Penn Mutual Life Insurance Company has Significant iNFIUBNCE, DUL N0 OWNEISRID. .oeiiiiiiiiii ettt ettt ettt e bt e bt e st e e ae e ekt e ehe e e b e e bt e bt ea bt eas e e as e eaeeehe e eE e e b e e e e e a e e ems e eae e eaeeeeeeeE e e eh e e bt e e e easeems e easeeeee4ee e eh e e b e e b e e m e e emeeease4as e 4o s e 4heeeE e e b e e e e e a e e 2aeeem s e eaeeee e e eheeeh e e b e e s e emseemseamneannesneenneenbeens




STATEMENT AS OF SEPTEMBER 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. .............. N/A

NO

AUGUST FILING

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

Explanation:

Bar Code:

TR E A TR
9 8 2 6 2 2 0 2 8 4 9§ 0 0
TR ATIATAE A AR
9 8 2 6 2 2 0 2 8 § 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 8 2 6 2 2 0 2 8 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
9 8 2 6 2 2 0 2 8 4 4 6 0 0 0 0 3§
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 8 2 6 2 2 0 2 8 4 4 7 0 0 0 0 3§
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 8 2 6 2 2 0 2 8 4 4 9 0 0 0 0 8

0
0
0

[
[
[
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STATEMENT AS OF SEPTEMBER 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

1,751,921

480,402

1,271,519

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, SUSPENSE ACCOUNTS ..vveiiicicieeeirisiece ettt sttt snseseteas [easesssennsnenanens 1,723,967 | 480,402 |.......cccunenee 1,243,565 |.oviiicicinne 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 711,982 | 625,155
2597.  Summary of remaining write-ins for Line 25 from overflow page 711,982 625,155
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STATEMENT AS OF SEPTEMBER 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 ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 486,058,977 499,343,245
2. Cost of acquired:
2.1 Actual cost at time of acquisition 7,131,902 ....20,081,241
2.2 Additional investment made after acquisition .... 19,564,913 ... 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 9,109,646
8. Deduct amortization of premium and depreciation . 1,475,461 |...
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) 480,395,758 485,953,423
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 917,222,124 |............ 1,606,894,259
3. Accrual of discount 23,483,114 |l 14,864,285
4. Unrealized valuation increase (decrease) (8,720,563) (25,383,921)
5. Total gain (loss) on disposals .. (1,741,265)|... ...(37,614,900)
6. Deduct consideration for bonds and stocks disposed of 349,110,720 643,179,378
7. Deduct amortization of premium 67,716,992 ....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) 7,744,007,783 7,233,980 ,574

SI101
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STATEMENT AS OF SEPTEMBER 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 [ 4,945 473,966 |................ 248,443,246 |................. 95,816,197 |..cooveeeeee 20,987,967 |............ 4,679,537,108 |............ 4,945,473,966 |............ 5,119,088,982 |............ 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 2,289,598,022 |........cc...... 16,957,282 |..coovvinne. 17,518,303 |..ocvcenenee (29,066,746)|............ 2,285,828,384 |............ 2,289,598,022 |........... 2,259,970,255 |........... 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 137,181,304 | [V 2,687,201 | (484,539)|...cvenne 157,516,529 |................ 137,181,304 | 134,009,564 |................ 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 35,070,032 |ecviicecieieccinne [V 51,111 [ (4,346,858)|................. 29,664,859 |.....ccovnvne. 35,070,032 |..cocviinen 30,672,063 |...cocvvvenne 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 | 4,210,344 | 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 0
7. Total Bonds 7,411,533,668 265,400,528 116,072,812 (12,910,176) 7,156,757,224 7,411,533,668 7,547,951,208 7,025,503,931
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 9,409,623 |......corieieierieeae [0 [V (512,362) ..o 9,248,098 |....ccevvienne 9,409,623 |..ccveerienne 8,897,261 |.ocvrine 9,119,095
L UNAIC 2 et h bbbt h et b e ee ekt e bt b ettt bt bt et anenas [rere s 36,586,014 |.....ococeiriicicine (L RSN [V (1,086,886)|................. 34,634,512 |..ccviinne 36,586,014 |........c.c.c.. 35,499,128 | 34,208,382
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 7,241,600 |...ooovieeiciieiccens [0 [V O 294,400 |..cocooernenne 9,698,000 |..cocveriennee 7,241,600 |eooceernee 7,536,000 |....coocvvnenene 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 2,041,380 [..ocoeeeriicciciiees (L RSN [V (51,480) [...ccvvvienne 2,060,520 |..ccvrririnnee 2,041,380 |...ooocevernnnee 1,989,900 |.ooovivrnnne. 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 [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 0
14, Total Preferred StOCK ..o 55,278,617 0 0 (1,356,328) 55,641,130 55,278,617 53,922,289 54,340,057
15. Total Bonds and Preferred Stock 7,466,812,285 265,400,528 116,072,812 (14,266,504) 7,212,398,354 7,466,812,285 7,601,873,497 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 2,942,565 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 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 2,942,565 XXX 2,926,618 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 9,767,303 |..ciinene 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 185,674 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 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 16,968,555 |....cceveeencee 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 2,942,573 | 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) 2,942,573 9,985,368
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STATEMENT AS OF SEPTEMBER 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) ........ccviveeiueueriiriisisetesesssssesesesssssessesesesassssssssessssssssssssesesessssssssesassssnsns sesssesessssses 102,269,368
Cost Paid/(Consideration RECEIVEd) 0N AATIIONS ............c..cueviueieieeieceeieceeiectetce ettt sse st sae et s et sa s s e s s sa et s sa et s s et s e s s s e s s e snsesnsesnsene | eeessiessees 177,498,189
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveurueuereiieiesesetetetsessesesesessssssesese s ss s sesese s s sssssseses s s s s ssesesess s s seses et s s s e s e s et et s s s sesesesesssssnsesesasans ebesisatsssstesana 4,667,289

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieiteteteiitesete s et ettt sttt eseae bt et ses et et esesesseses e s s st seses e b e b s s se st et b s s s ses e bbbt snses et e s s sssnsnsebebanss basasscssietanas (31,527,883)
Considerations received/(Paid) ON tEIMINALIONS .............ccc.eviiiueuereieiieieteteteieeese et et esese s s sasseses et ssssssssese s s s s eseses et s sasses et e s ssssssesesesessssnsesesessnns thebesssssssees 110,937,374
AAMIOTEIZATION ...ttt s o e e s £ s e oo s heE s EeE s E e e et E e e E e R h R h R R R h e E L h R AR h e R b h R R E R b s sttt s Shebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LIN@s 1+2+3+4+5-B+7+8+9) .........coevevuivieerieerieieeeiesssessse s esesssesas s sesssesssssssenns sassesssseenses 141,969,589
Deduct NONAAMIIEA @SSELS ..........ciiiii bbb b e b s b e s E e s b e s b e s b e e h e e E e e E e s E e e R e e h e E e e R e R e R R R R R e R e e e s AReeEeeseeeeeae e 0
Statement value at end of current period (LINe 10 MINUS LINE T1) ......c.co.oviiueiiieeiiieeiiee ittt esse s ss et esse s e se e ss e ess et essesensesensesensesensesanaesans | sebesssiesisias 141,969,589

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc. i ittt se et e st et e e e e e aeeeseeeaeees e e ese e st e seenseenneans Sheessesssseesesiaeeaesaaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........c.cocuiiiiiiiiieiieiieee e e 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges

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

3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieeeeieeeieteteeeee et eteveteseseseasnes eseesesesssseseseseneenesesenes [0 R 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MINUS ..........ccceriiiiiiiiiiis 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 ..........ccceviiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeeeeeeieteteteeeeeeeteee e seseanenes eeeeaesesssseseseseneenesesenes [0 R 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 .........cceeiiiiieiieiieie e nies eriie s 0

3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeietetesceeee ettt esesens eeeseaesessssesesesenee e sesees 0 e 0 e 0

T8 o) o) =TI (I Lo o g UL IR L= 0 PPN 0
Cumulative variation margin on terminated contracts during the year ..............ccociiiiiiiineic s 0

Less:

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

4.22 AMOUNE FECOGNIZEA ...ttt s st et sesesessasans fesesesesesasassssseseseseneaeas 0

4.23 SSAP NO. 108 AQJUSIMENLS ......c.ceviievcvcrieceieeeieieteteteeceees s tesses seseteseseseassssssseseseseneeas 0 e 0

100y o) =TI (IR Lo o o g UL IR L= 0 PO 0

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOF VAT ........couiiiiiii ittt ettt ettt e b e sb e s b e e bt e bt ea et eae e eaeesae e ehe e eb e e bt e a b e ea bt embeem b e eaeeaheeas Seseeeaeeeseesasesanesanesanenes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........co.eiiiiiieee ettt b et e e b e eas Sesaeeaeeaseesaaesanesaeesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt ettt et et e et e et e st e b e e b e e neeans Saeesstesasesaeeiaesiaesaeaaae s 0
Deduct total NONAAMIEA @MOUNLS ..o et e e e oo b e e e e E oo e e e R e e e e e R e e R e e e e £ E e SR e e e e e R e e R e e e e e R e e R e e ee e Re e e e s eeseeeeeseeeeeeee s maenseenseeeeeeeseeeannnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....couiiiiiiiiiiit ettt b e bbbt e et e et e eae e she e ehe e eb e ekt e bt em bt embeembeeaeesaeeas Seseeeaaeeseesasesaeesaeesanenes 0
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SCHEDULE DB - PART C - SECTION 1

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

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

9999999999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter

Year To Date

Beginning Inventory

Add: Opened or Acquired Transactions.............ccccceereennenn

Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value...............ccccooviiiiinnnne.

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness
Criteria. ..o

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value it it Statement Value Positions Statement Value Positions Statement Value
............... D, 0, NI FUNURUNURUNUNUIUNUNUIUIUE RUSSUIIID. o0 CHUIUIUIU RUNURUNURUIURUIURUIURURTE RUSRITID. o0 CHNIUTUIU RURURURURURURURUNURURURU RUSSSIID. o0 CHUIUIUIR RUNURURURURUNURUNUIUIURUR RISISSSIIIND &0, CONUUTIN OO OR U PRURURO

Ending Inventory
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12

13.
14,
15.
16.

STATEMENT AS OF SEPTEMBER 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 ..ottt ettt see s ses et ses e s e ses s s ees eS8 s st s st s ettt s et s et s rnns bseessiesees 141,969,590
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeeiiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt ettt s e s s s s e s et et essas s nsesesesesesssnensnsnsnenenenininse e 141,969,590
Part D, SECHON 1, COIUMN B ........ouiuiiiiiteicte it ee ettt a e s s s s s s s n s e s e s s s s s st ns s s st ensesenaens oebseesses 1,100,754 ,563
Part D, SECHON 1, COIUMN 7 .....oiiiiiiiie ettt s s s s s s e s s eb et e s s s s ennsenae fesaetesantaes (958,784,979)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ittt sttt ettt st siee e e sbe e e e nnesnnesnees e 6

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

TOtal (LINE 7 PIUS LINE B) ...ttt ettt et e a e e st e e s e e ea e e s e e b e e as e e a s e e se e em e e em e e eae e s e e mseenseenneanseenseeneeannenneannen

Part D, SECHON 1, COIUMN O ......ouiitiiiiit ettt ettt s e s s s s e s e s s s e s s s st ensesensees oebseesees 1,067,692,391

Part D, SECHON 1, COIUMN 10 ....uiiiiiiiiiiiete ettt s e e s 2 s e s s s s s es s s s es s s s es s ensnsenne tesssbesaniaes (885,066,905)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt ettt e s e e e sbeene e e ennesnes i 4
Potential Exposure Check

Part A, SECHON 1, COIMN 27 ..uuieitiietieetieetce ettt ettt eb b es bbbt b £ e E £ b £ b b £ bbb eb bbbttt oebesectesacsnes 67,614,054

Part B, SECHON 1, COIUMN 20 .......c.iuiuitiieieieetetiene ettt e see s bt te et s e es bbb et ee bbb e £ e eb b b e e ee bbb et ee e b e b b e e e et ebes | febatisisnsnsesssasinneneetnas 0

Part D, SECHON 1, COIUMN 12 ...ttt h ettt sieie ebesicsesecsnes 67,614,055

Total (Line 13 plus LiN€ 14 MINUS LINE 15) ......cioieiiieieieieeiieieieieieie ettt ssssssseseneennennsnes ittt (1)
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STATEMENT AS OF SEPTEMBER 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 BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,186,152,956 |............ 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 ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,102,424,391 |............ 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 189,641,685 |................ 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) 189,641,685 105,913,120
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STATEMENT AS OF SEPTEMBER 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



STATEMENT AS OF SEPTEMBER 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 .........ccccoovvviiiiiiiiiiiiinnnn.s [0 TP PPPPPPPPPPPPY RN PA.......... The Advisors' Inner Circle Fund I1T1 ...ocooooiiiiiiiiiies foviiiiiins ceeeeens ....07/02/2018 ... foveeeee e | [ 675,879 |...evvveiiiiiiiiiiiiiiinnens O [ PP 0.000
1099999. Non-Registered Private Funds - Bonds - NAIC Designation Not Assigned by the SVO - Affiliated 0 675,879 0 XXX
000000-00-0 Atlas Venture Fund XI 11, L.P. Cambr idge ..|Atlas Venture .... ....03/31/2022 ... .... 253,333 .. 2,365,001 |... 0.007
000000-00-0 . ..|Atlas Venture Opportunity Fund I, Cambridge .. Atlas Venture . ..12/31/2021 . . 185,334 |.. 1,223,331 0.007

000000-00-0

Crosslink Ventures X, L.P.

San Francisco ...

..|Crosslink Capital .
.|Frazier Healthcare Partners ...

- [----09/01/2023 ...
...1073172017 ...

1,860,000 |...

...0.002

000000-00-0 Frazier Life Sciences IX, L.P. ..... Menlo Park .... K ...155,000 |... ...0.012
000000-00-0 . ..|Frazier Life Sciences VIII, L.P. Menlo Park . Frazier Healthcare Partners ..09/30/2015 . . 24,000 0.012
000000-00-0 . ..|Frazier Life Sciences XI, L.P. .. Menlo Park . Frazier Healthcare Partners ..03/31/2022 . .156,000 |.. 2,281,500 0.003
000000-00-0 Lightspeed Venture Partners Select V . Menlo Park .... ..|Lightspeed Venture Partners ... .|....03/11/2022 ... ...700,000 2,600,000 |... ...0.002
000000-00-0 Lightspeed Venture Partners X111, L.P. . Menlo Park .... .[Lightspeed Venture Partners ... ....03/01/2020 ... ....80,000 |... ...0.001
000000-00-0 . ..|Longi tude Venture Partners [I1, L.P Menlo Park . Longi tude Capital .. ..03/31/2016 . 110,088 0.004
000000-00-0 . ..[Menlo Ventures XV, L.P. .............. Menlo Park . Menlo Ventures .. ..10/01/2020 . ...390,000 0.006
000000-00-0 . ..|Summit Partners Venture Capital Fund IV-A, L.P Boston ... Summit Partners . ..09/30/2015 . 1,866,693 0.003

€03

000000-00-0 . ..[Unusual Ventures Fund I11, L.P. . Menlo Park . Unusual Ventures ..03/25/2022 . 2,160,000 0.006
000000-00-0 . ..|Upfront Growth Fund I, L.P Los Angeles Upfront Ventures ..08/31/2015 . ...427,108 0.037
000000-00-0 . .[Upfront V, L.P. Los Angeles . [Upfront Ventures ... ...11/30/2014 ... 1,630,143 |... 0.011
1999999. Jomt Venture Interests - Common Stock - Unaffiliated 17,172,864

000000-00-0 ......... ABRY Advanced Securities Fund IV, L.P. . Boston ... ..| ABRY Partners ... .|....07/31/72018 ... 2,022,023 |... 0.003
000000-00-0 ......... ABRY Heritage Partners II, L.P. Boston ... ..[ABRY Partners .... o|e--o12/3172021 ... 2,512,816 |... ...0.005
000000-00-0 ......... ABRY Partners IX, L.P. Boston ... .| ABRY Partners ... ....01/31/2019 ... ...600,369 ... ...0.002
000000-00-0 . ..| ABRY Senior Equity V, L.P. Boston ABRY Partners . ..12/01/2016 . .. 26, . . 59,117 0.002
000000-00-0 . ..| ABRY Senior Equity VI, L.P. Boston . ABRY Partners . ..06/30/2021 . .209 404 |.. 1,435,081 0.003
000000-00-0 . ..| Acon Equity Partners IV, L.P Washlngton . ACON Investments ..04/22/2016 . . 11,637 |.. 509,910 0.005

000000-00-0 . ..| Ampersand 2018, L.P. Boston Ampersand Capital Partners . ..02/28/2018 . :.65,000 .. . 47,500 0.007
000000-00-0 . ..| Ampersand 2020, L.P. Boston Ampersand Capital Partners . ..06/30/2020 . .164,478 |.. 267,131 0.004
000000-00-0 . ..| Ampersand 2022, L.P. Boston ... Ampersand Capital Partners . ..07/01/2023 . 3,919, 167 0.003

000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .

Apol lo European Prlncl.;;al Finance Fund I11, L.P.
Beacon Capital Strategic Partners VIII, L.P. ..

..|Brynwood Partners IX, L.P. ..
..|Brynwood Partners VIII L.P

Purchase ...

Boston
Greenwich
Greenwich

.|Apollo Global Management, LLC .
.|Beacon Capital Partners ..

Brynwood Partners ....
Brynwood Partners .

o |[---.08/8172017 ...
....10/3172017 ...
..07/26/2023 .

..01/31/2018 .

3,411,307
.. 18,001

.2,421,585 |...
...660,000 ...

...0.002
...0.002
0.004
0.003

000000-00-0 ......... Centre Lane Partners V, L.P. .. New York ... .|Centre Lane Partners . .|....01/31/2019 ... 1 432,636 |... ...0.005
000000-00-0 ......... Clearview Capital Fund V, L.P. Stamford ... .[Clearview Capital .. .|....03/16/2023 ... 2,318,770 |... ...0.003
000000-00-0 ......... Columbia Capital Equity Partners VII, L.P. . |Alexandria . .|Columbia Capital ... .|....06/01/2018 ... ... 722,846 |... ...0.007
000000-00-0 ......... EnCap Energy Capital Fund XI, L.P. ...... Houston .. .|EnCap Investments ....01/31/2017 ... ...575,040 |... ...0.001
000000-00-0 . ..|EnCap Flatrock Midstream Fund IV, L.P Houston .. EnCap Flatrock Midstream . ..08/31/2017 . 421,829 0.001

000000-00-0 .

..|Frazier Growth Buyout IX, L.P. ..

Seattle ..

Frazier Healthcare Partners

..12/0172017 .

...280,000

0.008

000000-00-0 . ..|Frazier Growth Buyout X, L.P Seattle . Frazier Healthcare Partners ..03/01/2021 . 1,522,500 0.002
000000-00-0 . ..|Graham Partners VI, L.P. .... Newtown Sqaure . Graham Partners ....... ..09/01/2023 . 3,677,843 0.003
000000-00-0 . ..| Gryphon Mezzanine Partners, L.P. San Francisco Gryphon Investors . ..07/01/2017 . .. 103,554 0.029

000000-00-0 Gryphon Partners IV, L.P. San Francisco ... .|Gryphon Investors .... .|....09/01/2016 ... :..307,231 ...0.004
...12/02/2017 ...

000000-00-0 ......... Miravast ILS Credit Opportunities L.P ... |Ewing .... ..[Miravast Asset Management ... A ...650,982 |... ...0.010
000000-00-0 ......... NGP Natural Resources X, L.P. . [lrving ... ..INGP Energy Capital .|....01/27/2012 ... . ... 10,914 |... ...0.001
000000-00-0 ......... NGP Natural Resources XII, L.P. Irving .[NGP Energy Capital ....08/31/2017 ... ... 125,806 ...908,581 |... ...0.001
000000-00-0 . ..|Patriot Financial Partners IIl, L.P Philadelphia . Patriot Financial Partners . ..11/01/2017 . . . .200,000 |.. 100,000 0.010
000000-00-0 . ..| SPC Partners VI, L.P. . | San Francisco Swander Pace Capital . ..06/27/2016 . ...674,280

000000-00-0 SPC Partners VII, L.P. . San Francisco ... .| Swander Pace Capital . ...12/31/2021 ... 4,477,002 |...

...02/28/2019 ...

Sooboo oo o0oooobooOOo00DoD cobo0oo0oO0|o|lccboooooboobooool|lo

000000-00-0 ......... Summit Partners Growth Equity Fund X, L.P. .... . |Boston ... .| Summit Partners .... .- ... 443,672 |...
000000-00-0 ......... Summit Partners Growth Equity Fund XI, L.P. ... .. |Boston ... .| Summit Partners .... eeeeeens | 1273172021 L 1,489,466 |...
000000-00-0 ......... Warburg Pincus Global Growth 14 ..........ccccceeiiiiiiiiieiiiiiiinens. New YOrk .ooeeeeiiiiiiiiiiiiiiiiiiiee s Warburg Pincus LLC .......eeeeiiiiiiiiiiiiiiiiiiiee i ....05/19/2022 ... 0 fooeeieiiiiiines 2,216,975
2599999. Joint Venture Interests - Other - Unaffiliated 40,278,188
000000-00-0 .........|Boston Financial Institutional Tax Credits 56, LP . Commi tment Adjustment ..06/06/2011 ...

000000-00-0 . ..|Raymond James Tax Credit Fund 50 St. Petershurg . Commi tment Adjustment . 11/14/2022 ... ....(81,011)

oo oo

4399999. AII Other Low Income Housing Tax Credit - Unaffiliated (57,412)
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STATEMENT AS OF SEPTEMBER 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
6099999. Total - Unaffiliated 1,131,683 4,008,738 0 57,451,052 XXX
6199999. Total - Affiliated 0 675,879 0 0 XXX
6299999 - Totals 1,131,683 4,684,617 0 57,451,052 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
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 Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Atlas Venture Fund XII, L.P. ..... ... | Cambr idge ....|Return Of Capital ... ....06/30/2020 ...|....08/18/2023 ...|..........4,560 |... 0. .0 o0 o0 0 e 4,560 |.......... 4,560 |... .0
000000-00-0 ..... Frazier Life Sciences XI, L.P. Menlo Park . .|Return Of Capital ..03/31/2022 . .08/15/2023 .. .. 33,197 .0 0 .0 .. 33,197 | . 33,197 0
000000-00-0 ..... Longi tude Venture Partners |1, L.P. . [Menlo Park .... . |Return Of Capital ... ...04/25/2013 ...|....08/09/2023 ...|....... 126,067 |... .0 .. i .0 .. .0 .. A IV 126,067 |....... 126,067 |... .. .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 163,824 0 0 0 0 0 0 163,824 163,824 0 0 0 0
000000-00-0 ..... ABRY Advanced Securities Fund 1V, L.P. ...... [Boston ......oevieermmnierneennnnns fovennnnns VA......... Return Of Capital .....ooevvvvvennninneenns ...07/31/2018 ...]....07/31/2023 ...|....... 258,058 [....ceeeeennnnn [V PR [V IR [V IR [V IR [V IR [V — 258,058 |....... 258,058 [....oeeeeeennnn [V IR [V IR [V IR 0
Angel Oak Real Estate Investment Fund I,
000000-00-0 ..... L P s Atlanta ..oooeeveeiiiiiiiieeees e GA..oov Return Of Capital .....ooevvvvennnninnennns ...10/31/2017 ...]....08/10/2023 ...|....... 164,884 |.....ccoenennns [V PR [V IR [V IR [V IR [V IR [V — 164,884 |....... 164,884 |......coeeennnt [V PR [V IR [V IR 0
000000-00-0 ..... Purchase .........eeeeeeeenencnnnes Jovvnnnnns [ Return Of Capital .....ooevvvvvennninneenns ...03/31/2017 ...]....08/07/2023 ...|....... 381,188 [..ceeeeniennnns [V PR [V IR [V IR [V IR [V IR [V — 381,188 |....... 381,188 [..eeeeenninnnns [V IR [V IR [V IR 0
000000-00-0 ..... Boston ... ....|Return Of Capital ... ...10/31/2017 ...|....07/06/2023 ...|. 0. .. ..
000000-00-0 ... Blue Oul GP Stakes V L.P. New York . .|Return 0f Capital .00/14/2023 .. 187,142 .0 L0 .0 0. 187,142 |- 0
000000-00-0 ..... EIF United States Power Fund IV, L.P. Needhanm .. .|Return 0f Capital .09/28/2023 .. .. 21,190 .0 .0 .0 0f....... 21,190 |. 0
000000-00-0 ..... EnCap Flatrock Midstream Fund IV, L.P Hous ton .|Return Of Capital .07/25/2023 .. .110,314 .0 .0 .0 0f...... 110,314 |. 0
000000-00-0 ..... Miravast ILS Credit Opportunities L.P Ewing .... .|Return Of Capital .07/21/2023 .. . 560,931 .0 .0 .0 0[...... 560,931 |. 0
000000-00-0 ..... New Canaan Funding Mezzanine V, L.P New Canaan . .|Return 0f Capital .07/11/2023 .. .3,425 .0 .0 .0 0f. 0
000000-00-0 ..... NGP Natural Resources X, L.P. . Irving ... .|Return 0f Capital .07/07/2023 .. .. 36,877 .0 .0 .0 0. 0
000000-00-0 ..... NGP Natural Resources XII, L.P. . Irving .|Return Of Capital .08/04/2023 .. . 939,097 .0 .0 .0 0f. 0
000000-00-0 ..... Warburg Pincus Private Equity XI, New York . .|Return Of Capital .08/09/2023 .. . 275,437 .0 .0 .0 0. 0
000000-00-0 ..... Warburg Pincus Private Equity XII, New York . .|Return 0f Capital . .08/18/2023 .. .514,950 .0 L0 .0 0. 0
000000-00-0 ..... Graham Partners Investment, L.P. Newtown Sqaure .. .| OTTI ...10/18/1999 ...|....09/21/2023 ...|. .0 .. 0. 0. .0 .0
2599999. Joint Venture Interests - Other - Unaffllated 3,453,817 0 0 0 0 3,453,817 3,453,817 0
6099999. Total - Unaffiliated 3,617,641 0 0 0 0 3,617,641 3,617,641 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0
6299999 - Totals 3,617,641 0 0 0 0 3,617,641 3,617,641 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Penn Insurance and Annuity Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
13080T-AU-6 ......... CALIFORNIA STATEWIDE COMMUNITIES DEVELOP ....eeevveeieeeeemnnieeeeeennneeeeernnnnaeeeeennnnneeeennnns | cevvvnnnninnnns Joennad 07/10/2023 ..... PERSHING & COMPANY ...
3136BL-0S-2 ......... FANNIE MAE REMICS ...ievenniiiiiiuniiiiiiinni i isiiseissssiiasnnsessrsssssssssrssnnnssssrnnsnnsssssnnsnnss | aeeeeensnnnenes |oussnd 09/01/2023 .....
0909999999. Subtotal - Bonds - U.S. Special Revenues
035229-DC-4 ......... | ANHEUSER-BUSCH COS LLC .... .08/28/2023 STIFEL NICHOLAUS & C .
03882K-AU-6 . ..| ARBOR MULTIFAMILY MORTGAGE SECURITIES TR . 09/06/2023 BANC/AMERICA SECUR.L
05549G-AA-9 ......... Lo S R [SSUUUUURRRUUTI RN 07/26/2023 ..... WELLS FARGO SECS LLC ...
05610V-AA-0 ......... BSPRT 2023-FL10 ISSUER LTD ....ueeeeeeeieeeeeennseeeeennieeeeeennneeeeeemnnneeeeennnnneeeennnnnnneees | seevvnnnninnnns Jonnnd 09/15/2023 ..... JPM SECURITIES-FIXED ...
06541D-CE-2 ......... BANK 2023-BNKAB ......cevvuniiiiiiiiiiiiiiiii e sennna e ennna s ennnanns | aeeeeennnnneens founnd 08/03/2023 ..... WELLS FARGO SECS LLC ...
08163V-AD-9 ......... BENCHVARK 2023-V3 MORTGAGE TRUST .....eeeeeeeeeeeeemnnieeeeeenneeeeeeennneeeeeennnneeeeennnneeeeenns | cevevnnnninnens Jonnid 07/20/2023 ..... GOLDMAN SACHS & CO
20602D-AC-5 ......... L0 0PN [SSUUUUURRRUUUIN RN 07/19/2023 ..... JPM SECURITIES-FIXED ... N .
237450-AA-2 ......... DARTMOUTH-HITCHCOCK HEALTH ... eeeeee e e eeee e e e e e ee e e e e e e e e nmn e e e ennnnns | eevvvnnnninnnes Joennid 08/14/2023 ..... CANTOR FITZGERALD & .. 2,129,049 |. 2,785,000 |...
24703D-BF-7 ......... DELL INTERNATIONAL LLC / EMC CORP ....eevvvneniieiiiiiiseceiiin e ccvni e eevnnn e scennineeenenns | eeeeeennnnneees fonnnd 09/28/2023 ..... o0 o R RO 3,401,198 |. 3,500,000 |...
30296P-AU-8 ......... FREMF 2018-K75 MORTGAGE TRUST .....eeeeeeennieeeeemnnieeeeeeenseeeeeenneeeeeeennn e e e eennnnnneeeennnn | oevevnnnninnens Jonnnd 08/01/2023 ..... SG AMERICAS SECWRITI ...
302977-AU-7 . ..| FREMF 2019-K734 MORTGAGE TRUST 08/01/2023 SG AMERICAS SECLRITI
30301T-AG-4 . ..| FREMF 2017-K725 MORTGAGE TRUST 06/28/2023 SG AMERICAS SECLRITI
384802-AB-0 . | WW GRAINGER INC .....ccvvvvnnnnnnns 07/05/2023 PERSHING & COMPANY N
55279H-AV-2 ......... MANUFACTURERS & TRADERS TRUST CO 07/19/2023 ..... VARIOUS 4,819,458 |.
55376C-AP-8 ......... MSWF COMMERCIAL MORTGAGE TRUST 2023-1 ......cevvuiiiiiiiiiiiiiiiniiinneciniinnesrrnniseesnnnnnnnees | eeeeeennnnnenns fonnid 08/04/2023 ..... DEUTSCHE BANC/ALEX B ... 6,951,115 |.
56844X-BL-2 ......... SIGNAL PEAK CLO 2 LLC «.eeeereeeeeeeeeee e e eeeeeee e e e eeeen e e e e ennne e e eeennnaeeeeennnnneeeennnnnnnnees | seevvnnninnnns Jonnad 09/07/2023 ..... BARCLAYS CAPITAL FIX ... 1,995,700 |.
63941U-AB-9 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ....coevvvriiiiiiiiiiiiieiciiineeccinineeecnnninneecennn | eeeeeennnneees fonnid 08/10/2023 ..... JPM SECURITIES-FIXED ... 6,228,156 |.
63942G-AA-1 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ....ceeeeeeieeeeeeeieeeeeeeni e e eeenn e e eeenneneeeeennn | eevvvnnnninnnns Joennid 07/19/2023 ..... DEUTSCHE BANC/ALEX B ... 6,100,360 |.
63942M-AA-8 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ....cceivvviiiiiiiiiiniiecciiinneeecinineeecvnninneecennn | eeeeeenninenes fonnid 08/02/2023 ..... DEUTSCHE BANC/ALEX B ... .. 10,356,729 |. .. 11,867,520 |...
693984-AA-4 ......... PRKCM 2023-AFC3 TRUST ...eeeeeeeeeeeeieeeeeeenneeeeeemnna e e eeemnnneeeeennnnneseennnnneseennnnnnneeeenns | sevevnnniinnnns Jonnnd 08/31/2023 ..... PERSHING & COMPANY 3,999,968 |. 4,000,000 |...
72650R-BC-5 PLAINS ALL AMERICAN PIPELINE LP / PAA FI weveeiiiiiiiiiiiiiiiiiinccccriincecccvineeeccviineeees | eeeeeennineees fonnnd 08/09/2023 ..... PERSHING & COMPANY ... 1,500,220 |. 2,000,000 |...
81747E-CK-1 . ..| SEQUOIA MORTGAGE TRUST 2018-CH2 .......... 07/19/2023 BAIRD ROBERT W & CO ..
82650B-AA-4 . ..| SIERRA TIMESHARE 2023-2 RECEIVABLES FUND . DEUTSCHE BANC/ALEX B
85855C-AE-0 . ..| STELLANTIS FINANCE US INC ... PERSHING & COMPANY ...
886546-AD-2 . ..| TIFFANY & CO .. PERSHING & COMPANY
00176C-AS-0 . ..| AMMC CLO XI1 LTI D.. BARCLAYS CAPITAL FIX
00500R-AA-3 . ..| ACREC 2021-FL1 LTD . D.. GOLDMAN SACHS & CO ...
03767J-AK-1 . .| APIDOS CLO XXVII ... D.. INTL FCSTONE FINCL | N N
03880X-AA-4 ARBOR REALTY COMMERCIAL REAL ESTATE NOTE . D.. 08/03/2023 GOLDMAN SACHS & CO 6,201,172 |. 6,250,000 |...
04016V-AA-3 ARES XLVII CLO LTD D.. 07/18/2023 RAYMOND JAMES & ASSO ... 3,860,471 |. 3,877,026 |...
04943A-AE-9 . ..|ATLAS SENIOR LOAN FUND LTD D.. 09/13/2023 RBC CAPITAL MARKETS ..
056162-AQ-3 . .| BARINGS CLO LTD 2015-1 .... D.. 08/10/2023 DEUTSCHE BANC/ALEX B N N
07132A-CE-1 BATTALION CLO VIIT LTD .... D.. 09/14/2023 RBC CAPITAL MARKETS .... 6,103,875 |. 6,150,000 |...
08179C-AQ-4 BENEFIT STREET PARTNERS CLO XI D.. 08/07/2023 BANC/AMERICA SECLR.L ... 6,388,988 |. 6,405,000 |...
08179M-AE-9 . ..|BENEFIT STREET PARTNERS CLO XV LTD D.. 08/09/2023 RBC CAPITAL MARKETS
08179X-BA-2 . ..|BENEFIT STREET PARTNERS CLO Il LTD D.. 09/29/2023 RBC CAPITAL MARKETS
11014P-AL-9 . .| BRISTOL PARK CLO LTD ....... D.. 08/23/2023 BNP PARIBAS SEC CORP .
12551J-AN-6 . ..|CIFC FUNDING 2017-1V LTD . D.. 07/17/2023 CITIGROUP GLOBAL MKT
12662C-AC-1 . ..|MKS CLO 2017-2 LTD . D.. 09/12/2023 RBC CAPITAL MARKETS ..
225401-AU-2 . ..|UBS GROUP AG ...... D.. 08/16/2023 JPM SECURITIES-FIXED
30323C-AA-8 . ..|FS RIALTO 2021-FL3 . D.. 09/06/2023 GOLDMAN SACHS & CO ...
40436V-AE-1 . ..|HPS LOAN MANAGEMENT 11-2017 LTD .... D.. 08/08/2023 BAIRD ROBERT W & CO
40490B-AC-2 . .. |HALCYON LOAN ADVISORS FUNDING 2017-2 . D.. 09/12/2023 RBC CAPITAL MARKETS
46590X-AU-0 . ..| JBS USA LUX SA / JBS USA FOOD CO / JBS U . D.. 08/22/2023 EXCHANGE OFFER .....
55284J-AA-T7 . .. [MF1 2022-FL8 LTD ...... D.. 07/26/2023 GOLDMAN SACHS & CO
55952Y-AR-8 . .. [MAGNETITE VII1 LTD D.. 08/07/2023 DEUTSCHE BANC/ALEX B
56846J-AC-2 . ..[SIGNAL PEAK CLO 6 LTD D.. 08/08/2023 DEUTSCHE BANC/ALEX B
63171N-AJ-9 . .|NASSAU 2019~ LTD .. D.. 08/31/2023 CITIGROUP GLOBAL MKT
D..

69380C-AA-6

PFP 2023-10 LTD ...

07/26/2023

VARIOUS




L'¥03
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends
69688A-AQ-4 PALMER SQUARE CLO 2013-2 LTD D.. 08/02/2023 DEUTSCHE BANC/ALEX B ... 6,940,500 |.eevvuniiieiniiins 7,000,000 |... . 24,744
69702D-AA-5 . ..| PALMER SQUARE LOAN FUNDING 2021-2 LTD D.. 08/10/2023 JPM SECURITIES-FIXED .. 3,050,366 |. .. 3,062,616 |. . 44,157
83611L-AC-4 . .| SOUND POINT CLO IHI-RLTD evvrreneeees D.. 09/05/2023 VARIOUS ....eeeevnnnns . 11,977,000 |. . 12,000,000 |. 100,224
88390A-AT-7 . ..| THL CREDIT WIND RIVER 2014-2 CLO LTD D.. 08/31/2023 CITIGROUP GLOBAL MKT 7,588,985 7,608,005 . 70,89
89855A-AC-0 . ..| TRYSAIL CLO 2021-1 LTD .... D.. 08/09/2023 RBC CAPITAL MARKETS 7,611,750 7,650,000 . 32,294
92915P-AH-8 . .| VOYA CLO 2014-1 LTD .. D.. 07/06/2023 VARIOUS .......cceve 9,877,338 9,922,684 142,605
98625L-AC-6 GENERATE CLO 5 LTD ... D.. 08/29/2023 ..... DEUTSCHE BANC/ALEX B ... ieeuuuueeeeunuunseasennnunasaeennnunaaennnnnnsssesennnnnaseeennnnnnseennnnnnnsaeene |reeennnnnsseernnnnnsssesnnnnnnereee Joerennnasseennnnnnaeees 2,991,000 J.eeveuniiiiiiininnes 3,000,000 |... ... 23,298
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 257,408,551 256,660,741 1,674,888
2509999997. Total - Bonds - Part 3 262,473,911 261,726,101 1,674,888
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 262,473,911 261,726,101 1,674,888
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks
00827B-10-6 . ..| AFFIRM HOLDINGS INC .. .09/28/2023 RAYMOND JAMES & ASSO . .. 1,627.000 |.
30049A-10-7 . .| EVOLUTION PETROLEUM CORP 09/21/2023 MERRILL LYNCH PIERCE .34,000.000 |.
31338@-10-6 ......... FHLB OF PITTSBURGH ....eereeeeeeeeennieeeeeeene e e eeeenn e e e e eenn e e e e eennnn e e e eennnnneeeeennnnneeeens | cvnnninennennnn Jonnnd 09/22/2023 ..... NON-BROKER TRADE, BO ... ....28,000.000 ....
34962(-10-0 ......... FORTITUDE GOLD CORP .....evneeiiriiniieiiiiii e e ceniii e s erniis e e e esni e s s ennnn e s eennnnnsesssnnnnns | sennnnneeesnnns foounnd 09/26/2023 ..... ....14,181.000 |....
36116M-10-6 ......... FUTUREFUEL CORP ... eeeeeee e e e e eeen e e e eeeee e e e e e e s e e e e emne e e e eemnnn e e e eennnnnneeeennnnnneeeens | cvnseneenennnn Jonnnd 09/05/2023 ..... MERRILL LYNCH PIERCE ... ....33,000.000 |....
763165-10-7 ......... RICHARDSON ELECTRONICS LTD/UNITED STATES ....cevvivvneniiiiiiniiiiiiiiniinneerininseeesnnnninnnsnnns | cennnnneeenenns fonnnd 08/25/2023 ..... MERRILL LYNCH PIERCE ... ....11,011.000 |....
7834D-10-7 ......... BXSIGHT INC .. ee e et e et e e e e e e e e e e e e rnnn e e e e ennna e e e eennnneeeeennnnnnenes | cenniinennennnn [onnnd 08/08/2023 ..... BANC/AMERICA SECUR.L ...eeeeeeieeeeeeeee e e e e e et e e e e e e e e e e e e e e e e nnna e e e e ennnn e e e eennnnnaes [eeeeernnnnaeeeeennnnnns 4,132.000 |.... 126,067 |.
888787-10-8 ......... L0 RN [PUURRRUUUURRR RN 09/14/2023 ..... BANC/AMERICA SECUR.L ...uiiiiiiiiiiiiiiiiie et s s senra s s snnnnnes [oeesernninneesennanans 5,905.000 |.... 126,202 |.
917488-10-8 ......... UTAH MEDICAL PRODUCTS INC ..eereeeeeeeennieeeeeeeeneeeeeemene e e eeeenne e e e e ennnaeeeeennnneeeeennnnns | cvnvnnneenennns Jonnnd 09/11/2023 ..... MERRILL LYNCH PIERCE .....eeeeeeeeeeeeennee e e eeeeee e e e e eeeee e e e e eenne e e e eemnna e e e eemnnneeeeennnnnaes [eeeeernnnnaseeeennnnnnn 3,000.000 |....
931427-10-8 ......... WALGREENS BOOTS ALLIANCE INC .. J A 09/12/2023 ..... NATL FINANCIAL SERVI ... ....24,000.000 [.... .
60688N-10-2 ......... MIX TELEMATICS LTD .. |C.. e Jeennnd 09/26/2023 ..... MERRILL LYNCH PIERCE ... ..10,000.000 |.... ... 56,904 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 4,612,891
5989999997. Total - Common Stocks - Part 3 4,612,891
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 4,612,891
5999999999. Total - Preferred and Common Stocks 4,612,891 XXX 0 XXX
6009999999 - Totals 267,086,802 XXX 1,674,888 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36183R-N6-6 | GINNIE MAE | POOL ....ccoveveeeeeieieieeeieeeeee [ . 09/01/2023 . | PAYDOUN ... ... 47,318 ...47,318 ...47,988 |.... ... (670) | 0 el (670) ... 0 ..47,318 |.. 0 e . 09/01/2087 . [1.A ........
..36260@-AA-5 |GSA (FRESNO CA) CTL PA 3.11 15DEC40 ........... [..oeenn . 09/15/2023 . | VARIOUS ... ... 44,013 ...44,913 ...45,316 |.... ... (403) | 20 el (403) ... 0 ..44,913 |.. 0 . 12/15/2040 . [1.A ........
..36260@-AB-3 |GSA (FRESNO CA) CTL PA 2.74 150CT36 ........... [.eeeenn . 09/15/2023 . | SINKING PAYMENT . ..210,465 |.... 0 el (1,897) | 0 0 . 10/15/2036 . [1.A ........
..36296Q-RJ-0 | GINNIE MAE | POOL PO [P . 09/01/2023 . | PAYDOUN .0 . . 0 0 . 04/01/2039 . [1.A ........
..38375U-SC-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2023 . | PAYDOUN ... 0 |eeeennl (19,005) |... 0 0 . 11/01/2064 . [1.A ........
..38377Y-AP-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2023 . | PAYDOUN ... 0 e (1,287) | 0 0 . 09/01/2041 . [1.A ........
..38380N-VT-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2023 . | PAYDOUN ... .0 . . (218) ... 0 0 . 08/01/2060 . [1.A ........
..38383X-ZR-8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2023 . | PAYDOUN ... .0 . .. 611 .0 . 0. . 07/01/2049 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 0 (22,893) 0 0 XXX
..30768W-AA-6 | FARM 21-1 MORTGAGE TRUST ........cevvvvvvvvvennnns [eeeenn . 09/01/2023 . | PAYDOUN 0 0 0 . 01/01/2061 .
..3133N3-VV-3 | FREDDIE MAC POOL ...oooeeeeieiiiiiiieiiciieeeceeeees e . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2050 .
..3136BL-0S-2 | FANNIE MAE REMICS ... PO [P . 09/01/2023 . .0 . .. (16) ... 0 0 . 02/01/2062 .
..3137B7-N2-1 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . 0 el (93,402) ... 0 0 . 10/01/2023 .
..3137B8-G5-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 (12,598) 0| 0| . 01/01/2024 .
..3137BB-BE-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 . (1,489) 0| 0| . 03/01/2024 .
..3137BL-ME-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 0| 0| . 08/01/2025 .
..3137BN-GU-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2026 .
..3137BS-5P-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2026 .
..3137BS-P9-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2026 .
..3137BY-PS-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2024 .
..3137FA-RG-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2024 .
..3137FA-IU-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2027 .
..3137FC-JM-7 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 11/01/2027 .
..3137FG-6U-4 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2033 .
..3137FG-ZV-0 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 0| 0| . 06/01/2028 .
..3137FJ-EK-1 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 0| 0| . 08/01/2028 .
..3137FL-YL-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 0| 0| . 03/01/2034 .
..3137FM-UR-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . |- 09/01/2023 . | PAYDOWN 0 0| 0| . 05/01/2029 .
..3137FQ-34-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS . |- 09/01/2023 . | PAYDOUN 0 0| 0| . 09/01/2029 .
..3137FR-TS-0 | FREDDIE MAC REMICS ... oo . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 .
..3137FT-ZM-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 02/01/2035 .
..3137FU-ZK-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2035 .
..3137FX-LY-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2030 .
..3137H3-WU-2 | FREDDIE MAC REMICS ... e . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2050 .
..3137H4-RH-5 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2036 .
..3137H4-89-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 0| 0| . 11/01/2031 .
..3137H6-L0-6 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2023 . | PAYDOUN 0 0| 0| . 01/01/2032 .
..3137H8-UB-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS 09/01/2023 . | PAYDOUN 0 0| 0| . 07/01/2032 .
..3140JB-VR-4 |FANNIE MAE POOL ..... 09/01/2023 . | PAYDOUN 0 0| 0| . 12/01/2049 .
..314128-DS-8 | FANNIE MAE POOL .. 09/01/2023 . | PAYDOUN 0 0| 0| . 10/01/2047 .
.. 314120-1B-8 | FANNIE MAE POOL .....oovvvvvviiiiiiiiiiiiiiiiieeeens oo . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2047 .
. 314120-C-6 | FANNIE MAE POOL ....oevvvvvviiiiiiiiiiiiiieiieeeeens e . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2047 .
.. 31412X-K4-5 |FANNIE MAE POOL .....oovvvvvviiiiiiiiiiiiiiiiiieeens oo . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 06/01/2047 .
..31414E-2V-5 |FANNIE MAE POOL .....cevvvvvviiiiiiiiiiiiiiiiieieens oo . 07/01/2023 . | MATURITY . .0 . 0 0 . 07/01/2023 .
..31418E-D8-0 |FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiiieens oo . 09/01/2023 . | PAYDOUN ... .0 . .0 . .0 . . 06/01/2052 .
..478045-AA-5 | JOHN SEVIER COMBINED CYCLE GENERATION LL .... |....... . 07/15/2023 . | SINKING PAYMENT ....ooooo Joveveereeeeeeeennnns |oveeeee... 26,208 |ooeeennnnn 26,208 iveennnnnn 25,762 fovvvvvvvvnnnnnnnnn O o 0 e 466 | 0 0 0 . 01/15/2042 .
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..502090-FT-6 |METROPOLITAN GOVERNMENT NASHVILLE & DAVI .... |....... . 08/01/2023 . | CALL 100 ...eevvnnniiiiies e | 1,435,000 |........ 1,435,000 |........ 1,475,309 |.... ... (3,013) ] JR Y PO €< 1 ) I ISR | B MR 1,435,000 |.. 0 e . 08/01/2033 . [1.D FE ....
..592090-FU-3 | METROPOL ITAN GOVERNMENT NASHVILLE & DAVI .... |....... . 08/01/2023 . | CALL 100 ..eevvvniiiiiies e | 1,815,000 |........ 1,815,000 |........ 1,853,115 |.... oo (2,865) ). 0 [ (2,865) ... a0 e 1,815,000 |.. 0 . 08/01/2043 . (1.D FE ....
..504654-KK-0 | MICHIGAN STATE HOUSING DEVELOPMENT AUTHO .... |....... . 09/27/2023 . | CA_CASH_CLOSE ... . 1,171,658 |........1,325,000 |........1,325,000 |........ 1,325,000 |...............0 [o.eee (153,342) |. .0 ... (153,342) |... o0 |eveennn 1,171,658 .. 0 . 12/01/2050 . 1.C FE ....
..69848A-AA-6 | PANHANDLE ECONOMIC DEVELOPMENT CORP .........c. [.eeeees . 07/15/2023 . | SINKING PAYMENT . L. 41,009 | 41,999 )..40,079 | 40,277 il 0 [, 1,722 |. 0 e 1,722 0 0 . 07/15/2048 . [1.E FE ....
..79742G-AF-8 | SAN DIEGO COUNTY REGIONAL AIRPORT AUTHOR .... |....... . 07/01/2023 . | CALL 100 . ..105,000 |........ I .0 . 0 0 . 07/01/2043 . [2.A FE ....
..83715A-AJ-8 | SOUTH CAROLINA STUDENT LOAN CORP ........ccccees [oreennn . 07/25/2023 . | PAYDOUN ... e | 283,171 , , I .0 . 0 e . .. 0 . 10/27/2036 . [1.A FE ....
..93976A-AH-5 | WASHINGTON STATE CONVENTION CENTER PUBLI .... |....... . 07/01/2023 . | CALL 100 .....ccccoceeeeeees Jooveveiiiiieeeeeeees |oeeeeens 125,000 |........... 125,000 |........... 159,880 |........... 153,885 0 [ PP 125,000 |..ooeeeeennnns 0 fooeiinnnnnnes 0 . 07/01/2040 . [2.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,139,825 6,293,167 8,577,740 6,322,007 0 0 6,139,825 0 0 0 480,375 XXX XXX
..021345-AA-1 | ALTA WIND HOLDINGS LLC ...ovvvvvvviviiiiiiiiiiiens [eeeenn . 06/30/2023 . | SINKING PAYMENT ... |oovevnnininnnnnninns o 6,789 | 6,789 | 6,810 [eeeeeeeeees 6,803 |.... .0 . 0 ...6,789 |.. 0 ....24 |. 06/30/2035 . [2.C FE ....
..02376Y-AA-5 | AMERICAN AIRLINES 2016-1 CLASS B PASS TH ... |....... . 07/15/2023 . | SINKING PAYMENT ......... . 170,870 |.... .0 . 0 170,870 |.. 0 8,971 |. 01/15/2024 . [3.C FE ....
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 CLASS A PASS TH .... [....... . 09/22/2023 . | SINKING PAYMENT ......... ... 47,390 |.... .0 . 0 ..47,3% |.. 0 .. 1,896 |. 09/22/2027 . [2.C FE ....
..02379K-AA-2 | AMERICAN AIRLINES 2021-1 CLASS A PASS TH .... |....... . 07/11/2023 . | SINKING PAYMENT ......... . ..107,246 |.... .0 . 0 107,246 |.. 0. .. 3,083 |. 07/11/2034 . [1.F FE ....
..03522A-AH-3 | ANHEUSER-BUSCH C0S LLC / ANHEUSER-BUSCH ...... [....... . 08/28/2023 . | STIFEL NICHOLAUS & C ... |.... .2,857,913 |.... .0 . o0 ]l 2,868,057 .. 7). . 02/01/2036 . [2.C FE ....
..03881B-All-3 | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR .. 09/01/2023 . .8,470 |. 0 0| 0 . 05/01/2053 . [1.A FE ....
..048677-AH-1 | ATLANTIC MARINE CORPS COMMUNITIES LLC ... 08/15/2023 . [ SINKING PAYMENT . 49,370 |. 0 0| 0| . 02/15/2048 . [4.A FE ....
..05330K-AA-3 | AUTOPISTAS METROPOL|TANAS DE PUERTO RICO 06/30/2023 . [ SINKING PAYMENT . 0 0| 0| . 06/30/2035 . [2.C FE ....
..05552F-BC-0 | BBCMS MORTGAGE TRUST 2022-C15 ..........ccoeeees [orennn . 09/01/2023 . | PAYDOUN .0 . 0 0 . 04/01/2055 . [1.A FE ....
..05552X-BJ-6 | BBCMS MORTGAGE TRUST 2021-C12 .......cevvvvvrnns [eeennn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 11/01/2054 . (1.A FE ....
..05552Y-AG-1 |BBCMS MORTGAGE TRUST 2022-C16 ..........ccevvenn [oreenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 06/01/2055 . [1.A FE ....
..05553R-AE-0 | BBCMS MORTGAGE TRUST 2023-C19 ............coeees [oeennn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2056 . [1.A FE .
..056020-BA-0 |BMO 2022-C3 MORTGAGE TRUST ..........eevvvvvveenn [ereeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2054 . [1.A FE .
..056054-AA-7 |BX COMMERCIAL MORTGAGE TRUST 2019-XL ......... [....... . 07/15/2023 . | PAYDOUN ... .0 . 0 0 . 10/15/2036 . [1.A ........
..05609-AA-1 | BX TRUST 2022-IND ........eemmmmmmmmmmnnnnnnnnnnnnns [eeeeenn . 07/15/2023 . | PAYDOUN ... .0 . 0 0 . 04/15/2087 . [1.A ........
..065405-AJ-1 |BANK 2019-BNK16 .......evvvvvvvvnnnnnnnnninininnnins [eeneenn . 09/01/2023 . | PAYDOUN ... .0 .0 . 0 0 . 02/01/2052 . (1
..065410-BV-6 | BANK 2022-BNK43 .. 09/01/2023 . | PAYDOUN .0 0 0| 0| . 08/01/2055 . (1
..06616P-AA-5 | BANKERS HEALTHCARE GROUP SECURITIZATION 09/17/2023 . | PAYDOUN ..260,652 0 12 0| 0| . 09/17/2031 . (1
..07336A-AG-2 |BBCMS MORTGAGE TRUST 2022-C14 09/01/2023 . | PAYDOUN .0 0 . (1,054) 0| 0| . 02/01/2085 . (1
..07336L-AB-9 |BAYVIEW MSR OPPORTUNITY MASTER FUND TRUS .... . |- 09/01/2023 . | PAYDOWN .. 112,854 0 . 12,406 0| 0| . 06/01/2051 . (1
..08162D-AF-5 | BENCHMARK 2019-B13 MORTGAGE TRUST .. «eeeee. |- 0970172023 . | PAYDOUN 0 . (606) 0| 0| . 08/01/2057 . (1
..08163V-AD-9 | BENCHMARK 2023-V3 MORTGAGE TRUST .........cceee [eeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2056 . (1
..081925-AF-6 | BENCHMARK 2023-B39 MORTGAGE TRUST .........ccee [eeeeenn . 09/01/2023 . .0 . 0 0 . 07/01/2056 . (1
..08889#-AA-3 | BIDDEFORD ME PKG O [P . 09/05/2023 . | SINKING PAYMENT . . .0 . 0 0 . 03/05/2046 . (2.B ........
..11042C-AA-8 |BRITISH AIRWAYS 2021-1 CLASS A PASS THRO .... [....... . 09/15/2023 . | SINKING PAYMENT ......... .0 . 0 0 . 03/15/2035 . [1.F FE .
.. 11043H-AA-6 | BRITISH AIRWAYS 2018-1 CLASS A PASS THRO .... |....... . 09/20/2023 . | SINKING PAYMENT ......... .0 . 0 . .. 0 . 09/20/2031 . 2.A FE .
..12062B-AB-1 |BUNKER HILL LOAN DEPOSITARY TRUST 2019-3 .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 .205,487 |.. 0 . 11/01/20589 . [1.A ........
..12532B-AH-0 | CFCRE COMMERCIAL MORTGAGE TRUST 2016-C7 ... 09/01/2023 . | PAYDOUN . 0 0| .0 0| . 12/01/2054 . [1.A FE .
.. 12532C-BE-4 | CFCRE COMMERCIAL MORTGAGE TRUST 2017-C8 09/01/2023 . | PAYDOUN ....0 .0 0 0| .0 0| . 06/01/2050 . [1.A FE .
.. 12554T-AC-5 | CIM TRUST 2019-INV2 ... 09/01/2023 . | PAYDOUN .. 225,246 .. 225,246 0 0| .226,246 0| . 05/01/2049 . [1.A ........
.. 12557L-A0-8 | CIM TRUST 2019-INV3 09/01/2023 . | PAYDOUN .. 140,433 .. 140,433 0 0| .140,433 0| . 08/01/2049 . [1.A FE .
.. 12592K-BD-5 | COMM 2014-UBS5 MORTGAGE TRUST 09/01/2023 . | PAYDOUN 0 0| 0| . 09/01/2047 . (1.A FE .
.. 12502U0-A0-5 | CSMLT 2015-1 TRUST ....oevnnniiiiiiiniiiiiiiins [eeeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2045 . [1.A ........
.. 12594\-BD-9 | COMM 2016-COR1 MORTGAGE TRUST .......cevvvvvvnns [eeeennn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2049 . [1.A FE .
.. 12504X-AM-6 | CSMC 2017-HLT TRUST ...evvvvvvviiiiiiiiiiiiniiinnns [ eeeeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 06/01/2047 . [1.A ........
.. 12595E-AE-5 | COMM 2017-COR2 MORTGAGE TRUST .........ccevveers [oeennn . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2050 . (1.A FE .
..126281-BB-9 | CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . .0 . .0 . . 04/01/2050 . [1.A FE .
.. 12637L-AL-3 | CSMLT 2015-2 TRUST ....evvvvvvvvvvvvnnnnnnnnnnnnnnns [eeeens . 09/01/2023 . | PAYDOUN 0 02571 |0 v, 0 . 08/01/2045 . [1.A ........




[ACIE

STATEMENT AS OF SEPTEMBER 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

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
.. 12649X-BC-2 | CSMC TRUST 2015-3 ....eevvveiiiiviiiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2023 . | PAYDOUN ... .. T7,744 L T7,744 LLTT,T44 . .0 . 0 LT7,744 .. ..2,135 |. 03/01/2045 . [1.A ........
.. 12653T-AA-9 | CSMC TRUST 2018-J1 TRUST ......evvvvvenvnnnnnnnnnn [eeeeenn . 09/01/2023 . | PAYDOUN ... ... 52,280 ...52,280 ...52,239 |.... 4 .0 . 0 ..52,280 |.. 1,218 |. 02/01/2048 . [1.A ........
.. 12665U-AA-2 | CVS PASS-THROUGH TRUST SERIES 2013 .......ccoe [eeennn . 09/10/2023 . | SINKING PAYMENT ......... ... 52,630 ...55,583 |.... ....(2,953) | .0 . 0 . 01/10/2036 . |2.B FE
..12677#-AA-1 | CVS CAREMARK CORP [ . 09/15/2023 . | SINKING PAYMENT ... |oovernnniiiiiniinins | 7,446 L T4 . .0 . 0 . 01/15/2040 . [2.B ........
.. 16164A-AC-9 | CHASE MORTGAGE FINANCE CORP .........ccovvvvennes [ereenn . 09/01/2023 . | PAYDOUN ... 94,166 ...94,166 |.... .0 . 0 . 12/01/2045 . [1.A ........
..17291E-BB-6 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... |....... . 09/01/2023 . | PAYDOUN ... .... 4,606 |.... .0 . 0 . 12/01/2049 . [1.A FE .
.. 17321L-AE-9 |CITIGROUP MORTGAGE LOAN TRUST 2013-J1 ........ [....... . 09/01/2023 . | PAYDOUN ... ...28.,689 |.... .0 . 0 . 10/01/2043 . [1.A ........
.. 17323E-AN-3 | CITIGROUP MORTGAGE LOAN TRUST 2014-J2 ........ [....... . 09/01/2023 . | PAYDOUN ... ...29,891 |.... .0 . 0 . 1170172044 . (1.A ........
.. 17323T-AF-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 ....... [....... . 09/01/2023 . | PAYDOUN ... ...52,416 |.... .0 . 0 . 01/01/2053 . [1.A ........
.. 17325D-AJ-2 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 09/01/2023 . | PAYDOUN .9,001 | 0 0| . 10/01/2049 . [1.A FE .
..17326D-AJ-1 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2017 09/01/2023 . | PAYDOUN ....0 .5,217 | 0 0| . 09/01/2050 . (1.A FE .
..21017#-AB-9 | CONSOL IDATED TERMINALS 4.93 12DEC25 ... 08/30/2023 . [CALL 100 . . 2,000,000 .2,000,000 |. 0 0| . 12/12/2025 . |2.C PL
..22100*-AA-1 | CORVIAS CAMPUS LIVING - 5.3 01JUL50 ......cceew [rnnnn . 07/01/2023 . | SINKING PAYMENT ......... ... 15,378 ...15,378 |.... .0 . 0 . 07/01/2050 . (3.B ........
..233046-AF-8 | DB MASTER FINANCE LLC ......evvvvvvvvnnnnnnnnnnnnns [ eeeeenn . 08/20/2023 . |PAYDOUN ..ovvvvviiiiiiiiins e e 7,500 ... 7,500 |.... .0 . 0 . 11/20/2047 . |2.B FE
..233046-A0-4 | DB MASTER FINANCE LLC .....evvvvvvvnnnnnnnnnnnnnnns [ eeeeenn . 08/20/2023 . | PAYDOUN ... ... 17,500 .0 . 0 . 11/20/2051 . |2.B FE
..24703D-BE-0 |DELL INTERNATIONAL LLC / EMC CORP ..........ce. [.eennn . 09/28/2023 . | EXCHANGE OFFER .0 . 0 . 12/15/2041 . |2.B FE
..25273C-AB-6 | DIAMOND RESORTS OWNER TRUST 2021-1 ............ [....... . 09/20/2023 . .0 . 0 . 11/21/2083 . [1.F FE .
..25755T-AK-6 | DOMINO'S PI1ZZA MASTER ISSUER LLC ....cccooeeees [oeeennn . 07/25/2023 . | PAYDOUN ... .0 . 0 . 07/25/2048 . |2.A FE
..25755T-AP-5 | DOMINO'S PI1ZZA MASTER ISSUER LLC .....evvnnnnn [oeeennn . 07/25/2023 . | PAYDOUN ... .0 . 0 . 04/25/2051 . |2.A FE
..26829G-AA-6 | ECMC GROUP STUDENT LOAN TRUST 2018-2 ......... [....... . 09/25/2023 . | PAYDOUN ... .0 . 0 . 09/25/2068 . (1.B FE .
..20426V-AF-3 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2022 09/01/2023 . | PAYDOUN . 0 0| . . 05/01/2054 . [1.A FE .
.. 29420C-AJ-4 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 09/01/2023 . | PAYDOUN ....0 .0 0 0| .0 . 04/01/2049 . [1.A FE .
..29977K-AA-1 | EVERBANK MORTGAGE LOAN TRUST 2013-2 .. 09/01/2023 . | PAYDOUN .. 284,663 ..284,663 K 0 0| .284,663 . 06/01/2043 . [1.A FE .
..30265A-AQ-7 | FREMF 2013-K33 MORTGAGE TRUST . . |. 07/01/2023 . | PAYDOUN . 6,000,000 ..6,000,000 .6,029,332 |. 0 0| .6,000,000 . 08/01/2046 . [1.A .
..30291R-AA-3 | FREMF 2013-K34 MORTGAGE TRUST . . |- 07/01/2023 . | PAYDOUN . 5,450,000 ..5,450,000 . 5,479,541 0 0| .5,450,000 . 09/01/2046 . [1.A .
..30291R-AC-9 | FREMF 2013-K34 MORTGAGE TRUST ..........eevvvvnn [ereeenn . 07/01/72023 . |PAYDOIN .oovvvviiiiiiiiiins e e 11,334,000 |....... 11,334,000 11,421,485 |.... .0 . ...0 . 09/01/2046 . [1.A ........
..317395-AA-9 | FINANCE OF AMER ST 0.00 25FEB52 FAN .......... [....... . 09/25/2023 . | VARIOUS ... ... 38,804 ...38,804 .0 . 0 . 02/25/2052 . [1.A FE .
..31730L-AA-4 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 09/25/2023 . | PAYDOUN ... ... 43,850 .0 . 0 . 09/25/2069 . [1.A FE .
..33851G-AD-7 |FLAGSTAR MORTGAGE TRUST 2021-6INV ............. [.eeeees . 09/01/2023 . | PAYDOUN ... .. 124,445 .0 . 0 . 08/01/2051 . [1.A ........
..36166V-AE-5 |GCI FUNDING | LLC ....cooeererennnnnnn [ . 09/18/2023 . | PAYDOUN ... ... 80,200 .0 . 0 . 06/18/2046 . [1.F FE .
..36186T-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [.ceeenn . 09/10/2023 . | PAYDOUN ... .. 382,79 ....(5,402) |. .0 . 0 . 11/10/2040 . |2.C FE
..36186X-AD-9 | GMAC COMMERCIAL MORTGAGE ASSET CORP 09/10/2023 . | PAYDOUN 28,366 (653) |. 0 0| . 07/10/2050 . |2.A FE
..36188A-AD-7 | GMAC COMMERCIAL MORTGAGE ASSET CORP .. 09/10/2023 . | PAYDOUN (318) |. 0 0| . 02/10/2047 . (1.D FE .
..36251F-AY-2 | GS MORTGAGE SECURITIES TRUST 2015-GC28 . 09/01/2023 . | PAYDOUN (761) |. 0 0| . 02/01/2048 . [1.A FE .
..36254K-AP-7 | GS MORTGAGE SECURITIES TRUST 2017-GS8 09/01/2023 . | PAYDOUN 0 0| . 11/01/2050 . (1.A FE .
..36261P-AV-4 | GS MORTGAGE SECURITIES TRUST 2019-GSA1 . 09/01/2023 . | PAYDOUN 0 0| . 11/01/2052 . [1.A FE .
..36262D-AA-6 | GS MORTGAGE-BACKED SECURITIES CORP TRUST .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2050 . [1.A ........
..36263N-AB-1 | GS MORTGAGE-BACKED SECURITIES TRUST 2022 .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/04/2052 . [1.A ........
..36263V-AB-3 | GS MORTGAGE-BACKED SECURITIES TRUST 2021 .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..36269C-AC-7 |GS MORTGAGE SECURITIES CORP TRUST 2022-S .... |....... . 08/15/2023 . | PAYDOUN .0 . 0 . 08/15/2036 . [1.D FE .
..36298G-AA-7 | GSPA MONETIZATION TRUST .....cooevvvvirnninnnnnnns [oenenn . 09/09/2023 . | SINKING PAYMENT . ... 49,632 |.... .0 . 0 . 10/09/2029 . [2.A FE .
..36418A-AQ-0 | GALTON FUNDING MORTGAGE TRUST 2019-2 ......... [....... . 09/01/2023 . |PAYDOUN .oovvvvvviiiiiiiins e e 1,208 | 1,203 | 1,207 [, 1,203 |.... .0 . 0 . . 06/01/2059 . [1.A ........
..384802-AC-8 | W GRAINGER INC ......ovvvvriiiiiiiiiiiiiiiiiiiiees . |- 07/05/2023 . |PERSHING & COMPANY ...... . 4,010,500 .3,807,097 |.... .0 . o0 ] 8,820,191 .. . 05/15/2046 . [1.E FE .
..413707-AA-8 | HARRIMACK HOLDINGS LLC . |- 09/01/2023 . [ SINKING PAYMENT . ... 87,500 ...87,500 |.... .0 . 0 ..87,500 |.. . 04/01/2031 . [1.F PL .
..45276N-AA-9 | IMPERIAL FUND MORTGAGE TRUST 2022-NM4 .. 09/01/2023 . [ PAYDOUN ... .. 106,310 . 106,310 |. 0 0| 106,310 . 06/01/2067 . [1.A FE .
..452760-AA-2 | IMPERIAL FUND MORTGAGE TRUST 2022-NQM5 .. . 09/01/2023 . | PAYDOUN ... .. 246,615 ..246,615 |.... 0. .0 . .246,615 |. . 08/01/2067 . [1.A FE .
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..45783N-AA-5 | INSTAR LEASING 11 LLC ..evvvvnnnnniininiiniinnnnn [eeeenn . 09/15/2023 . | PAYDOUN ... .0 . 0 . 02/15/2054 .
..46591T-AC-8 | JP MORGAN MORTGAGE TRUST 2020-2 ........ccceeeen [ereennn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2050 .
..46591T-BI-3 | JP MORGAN MORTGAGE TRUST 2020-2 ........ccceeeen [errenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2050 .
..46591V-BR-9 | JP MORGAN MORTGAGE TRUST 2020-INV1 . U R . 09/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2050 .
..46592A-BQ-6 | JP MORGAN MORTGAGE TRUST 2020-3 ........ccceeeen [errenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2050 .
..465968-AG-0 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2050 .
..46625M-5R-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2041 .
..46639J-AK-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 08/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2047 .
..46642C-AD-2 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 08/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2047 .
..46644V-BS-4 | JP MORGAN MORTGAGE TRUST 2015-4 09/01/2023 . | PAYDOUN 0 0| . 06/01/2045 .
..46645.-BA-4 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .. 09/01/2023 . | PAYDOUN 0 0| . 03/03/2049 .
..466450-AV-9 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU 09/01/2023 . | PAYDOUN 0 0| . 12/01/2049 .
..46649C-AA-1 | JP MORGAN MORTGAGE TRUST 2018-4 ................ [..eeees . 09/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2048 .
..46650J-AG-9 | JP MORGAN MORTGAGE TRUST 2018-6 ................ [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2048 .
..46651A-AC-6 | JP MORGAN MORTGAGE TRUST 2019-LTV2 ........eeuw [ereennn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2049 .
..46651B-AR-1 | JP MORGAN MORTGAGE TRUST 2019-6 ................ [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2049 .
..46651F-AQ-4 | JP MORGAN MORTGAGE TRUST 2019-HYB1 ........ccc [.eeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2049 .
..46651X-AC-6 | JP MORGAN MORTGAGE TRUST 2020-1 ................ [...ces . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2050 .
..46652H-AC-0 | JPMORGAN WEALTH MANAGEMENT 2020-ATR1 ......... [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2050 .
..46652T-AC-4 | JP MORGAN MORTGAGE TRUST 2020-8 ................ [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 03/01/2061 .
..46653L-AC-0 | JP MORGAN MORTGAGE TRUST 2020-LTV2 . 09/01/2023 . | PAYDOUN 0 0| . 11/01/2050 .
..46654K-AC-1 | JP MORGAN MORTGAGE TRUST 2021-11 . 09/01/2023 . | PAYDOUN 0 0| . 01/01/2052 .
..46654T-AC-2 | J.P. MORGAN MORTGAGE TRUST 2021-15 . 09/01/2023 . | PAYDOUN 0 0| . 06/01/2052 .
..46655N-AB-6 | J.P. MORGAN MORTGAGE TRUST 2022-7 .. . |- 09/01/2023 . | PAYDOWN 0 0| . 12/01/2062 .
..46656A-AA-5 | J.P. MORGAN MORTGAGE TRUST 2022-DSC1 . . . |- 09/01/2023 . | PAYDOUN 0 0| . 01/01/2063 .
..48128Y-AY-7 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2023 . | PAYDOUN ... 20 el (2,683) ... 0 . 03/01/2062 .
..48129R-BC-8 | JPMDB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2023 . | PAYDOUN ... . 0 e (423) | 0 0. . 11/01/2052 .
..49308V-AF-4 |KEY COMMERCIAL MORTGAGE SECURITIES TRUST .... |....... . 09/01/2023 . | PAYDOUN ... ....0 .0 .0 . 0 O . 09/02/2052 .
..50228#-AA-7 |LSA FINANCE 2022-1 LLC U [ . 07/14/2023 . | PAYDOUN ... . 7,712,360 ,712,360 .0 . e e 7,712,360 .. . 12/14/2062 .
..50543L-AA-0 | LABRADOR AVIATION FINANCE LTD 2016-1A ........ [....... . 09/15/2023 . | PAYDOUN ... .. 256,461 256,461 .0 . 0 ...266,461 |.. . 01/15/2042 .
..54246#-AA-5 | LONG BEACH JUDICIAL PA 6.88 31DECA7 ........... [.eeeenn . 06/30/2023 . | SINKING PAYMENT . .0 .0 0 s .0 . 0 0. . 12/31/2047 .
..55376C-AP-8 | MSWF COMMERCIAL MORTGAGE TRUST 2023-1 09/01/2023 . | PAYDOUN ... ....0 .23 | 0 0| . 05/01/2056 .
..55389T-AB-7 | MVW 2021-1 LLC 09/20/2023 . | PAYDOUN .. 139,880 ..139,850 |. 0 0| . 01/22/2041 .
..55400E-AB-5 | MVW 2020-1 LLC ... 09/20/2023 . | PAYDOUN 50,929 0 0| . 10/20/2037 .
..58549K-AC-5 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2021-1 09/01/2023 . | PAYDOUN 44,582 0 0| . 06/01/2051 .
..50010R-AA-2 | MERLIN AVIATION HOLDINGS DAC 09/15/2023 . | PAYDOUN ... 42,949 0 0| . 12/15/2032 .
..50524E-AB-8 | MID-ATLANTIC MILITARY FAMILY COMMUNITIES .... |....... . 08/01/2023 . | SINKING PAYMENT . ... 50,102 .0 . 0 . 08/01/2050 .
..615369-AC-9 | MOODY'S CORP .....cceeeiieiiieiiiiiiieieeieeeeeeeee [ . 09/06/2023 . | CALL 100 . . 1,200,000 .0 . . 0 . 02/15/2024 .
..61691A-BM-4 | MORGAN STANLEY CAPITAL | TRUST 2015-UBS8 .... |....... . 09/01/2023 . | PAYDOUN ... 0 e (2,831) . 0 . 12/01/2048 .
..61691E-BB-0 | MORGAN STANLEY CAPITAL | TRUST 2016-UBST .... |....... . 09/01/2023 . | PAYDOUN ... ....0 0 e (818) 0 . 12/01/2049 . (1
..61691G-AT-7 |MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2023 . | PAYDOUN ... ....0 0 e (1,104) ... 0 . 12/01/2049 . (1
..61691Y-AP-6 | MORGAN STANLEY CAPITAL | TRUST 2021-L5 ....... [....... . 09/01/2023 . | PAYDOUN ... ....0 .0 . 0 . 05/01/2054 . (1
..61766R-BA-3 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... . |- 09/01/2023 . | PAYDOUN ... ....0 .0 . 0 . 11/01/2049 . (1.A FE ....
. 61767E-AF-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... . |- 09/01/2023 . | PAYDOUN ... ....0 .0 . 0 . 11/01/2052 . [1.A FE ....
. 61767F-BB-6 | MORGAN STANLEY CAPITAL | TRUST 2016-UB11 09/01/2023 . | PAYDOUN .0 0 0| . 08/01/2049 . [1.A FE ....
..61772T-BN-3 | MORGAN STANLEY CAPITAL | TRUST 2021-L7 ....... . 09/01/2023 . | PAYDOUN ... .0 0. .0 . . 10/01/2054 . [1.A FE ....
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..61945l-AA-7 | MOSAIC SOLAR LOAN TRUST 2023-2 .........eevvveen [ereeenn . 09/20/2023 . | PAYDOUN ... ..ot1.2m ..91,217 1,185 ). .0 . 1,185 |... 0 ..91,277 |.. .. 1,843 |. 09/22/2053 . [1.D FE ....
..61946K-AB-0 | MOSAIC SOLAR LOAN TRUST 2022-3 ..........evvvvns [oeeeenn . 09/20/2023 . | PAYDOUN ... ... 44,309 ... 44,309 ... 969 | .0 . .. 969 ... 0 .. 44,309 |.. 2,237 |. 06/20/2053 . |1.G FE ....
..63941T-AA-4 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2023 . | PAYDOUN ... .. 207,705 o (1,101) ). 0 e (1,191 0 .297,705 |.. 3,351 |. 05/15/2069 . |1.A FE ....
..63942G-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2023 . | PAYDOUN ... .. 178,039 ....27,59% |. .0 . 0 . 02/18/2070 . (1.A FE ....
..6394211-AA-8 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2023 . | PAYDOUN ... ....33,560 |. .0 . 0 . 07/15/2070 . [1.A FE ....
..64034E-AA-3 | NELNET STUDENT LOAN TRUST 2019-5 .......eevvuvnn [oeeennn . 09/25/2023 . | PAYDOUN ... ... 11,606 | .0 . 0 . 10/25/2067 . [1.A FE .
..67085K-AA-0 | OFFUTT AFB AMERICA FIRST COMMUNITY LLC ...... [....... . 09/01/2023 . | SINKING PAYMENT .....cooe |oevvvvriiniinnnnnnns Joveeennn. 31,366 .. 31,366 ... 29,064 o 80,057 [oeniiiiiiinnnnn 0 o, 1,309 |. .0 . 0 . 09/01/2050 . 1.G FE .
..67098A-AY=5 | 0BX 2019-INV1 TRUST .......evvvmmmmmmmnnnnnnninnnnn [eeeeen . 09/01/2023 . |PAYDOUN ..oovvvvvvviiiiiiins Joeeeeeeeeeeeeeeeenns [oeennnnnn 36,554 [0 35,664 i 33,821 [oniiiiiiiiiiinnnn 0 o0 s 1,733 | .0 . 0 . 11/01/2048 . [1.A FE
..67181D-AK-7 | OAK STREET INVESTMENT GRADE NET LEASE FU .... [....... . 09/20/2023 . | PAYDOUN ... .0 . 0 . 11/20/2051 . [1.A FE .
..67389M-AV-3 | OAKS MORTGAGE TRUST SERIES 2015-1 .. 09/01/2023 . | PAYDOUN 0 0| . 04/01/2046 . [1.A ........
..67448V-AF-7 | 0BX 2020-EXP2 TRUST ... 09/01/2023 . | PAYDOUN 0 0| . 05/01/2060 . [1.A FE .
..68269C-AA-4 | ONEMAIN FINANCIAL [SSUANCE TRUST 2018-2 09/14/2023 . | PAYDOUN 0 0| . 03/14/2033 . [1.A FE .
..69371V-AA-5 |PSMC 2018~1 TRUST .....cccoeiiis oo . 09/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2048 . [1.A ........
..69376D-AA-0 | PSMC 2021-3 TRUST ....evvvvvrrvrirrriiiiinieiiiinnns [ eeeenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2051 . [1.A ........
..693964-AA-6 | PRKCM 2023-AFC2 TRUST . U PRI . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2058 . [1.A FE .
..693984-AA-4 | PRKCM 2023-AFC3 TRUST .....ccceeeeiiiiiiiiiiiiiinn [eeeenn . 09/09/2023 . | PAYDOWN . .0 . 0 . 09/01/2058 .
..72650R-BN-1 |PLAINS ALL AMERICAN PIPELINE LP / PAA FI ... [....... . 08/09/2023 . | PERSHING & COMPANY ...... -1 .0 . 0 . 09/15/2030 .
..72703P-AC-7 |PLANET FITNESS MASTER ISSUER LLC .............. [.eennn . 09/05/2023 . | PAYDOUN ... .0 . 0 . 12/05/2049 .
..72703P-AD-5 |PLANET FITNESS MASTER ISSUER LLC .....ccceeeees [orennn . 09/05/2023 . | PAYDOUN ... .0 . 0 . 12/05/2051 .
..749384-AA-1 | RCKT MORTGAGE TRUST 2021-5 .........cccvvuuvnnnnn [erneenn . 09/01/2023 . | PAYDOUN ... 277,944 .0 . 0 . 11/01/2061 .
..74981C-AA-9 | RUN 2022-NOM1 TRUST ............ 09/01/2023 . [ PAYDOUN ... .. 146,899 0 0| . 03/01/2067 .
..75086#-AA-3 |RAINIER GSA PORTFOLI0 4.82 15JUN36 . 09/15/2023 . [ SINKING PAYMENT . 53,790 0 0| . 06/15/2036 .
..75410J-AA-2 | RATE MORTGAGE TRUST 2021-J4 .......... 09/01/2023 . [ PAYDOUN ... .. 199,844 0 0| . 11/01/2051 .
..78307E-AE-6 | SBALR COMMERCIAL MORTGAGE 2020-RR1 TRUST . |- 09/06/2023 . | PAYDOWN . 160,470 0 0| . 02/06/2063 .
..78419C-AG-9 | SG COMMERCIAL MORTGAGE SECURITIES TRUST ..... .- 0970172023 . [PAYDOUN ..evvvvvvvveiiienns Jeeeeeeeeiieiiieneens fevevviiiiiieenn 00 o 0 K 0 0| . 10/01/2048 .
.. 78443C-AP-9 | SLM PRIVATE CREDIT STUDENT LOAN TRUST 20 .... |....... . 09/21/2023 . | CALL 100 . .... 150,000 . 150,000 |.... .0 . 0 . 03/15/2033 .
..78448P-AE-0 | SMB PRIVATE EDUCATION LOAN TRUST 2015-A ..... |....... . 09/15/2023 . | PAYDOUN ... .2,043,773 |.... .0 . 0 . 10/16/2045 .
..78448R-AE-6 | SMB PRIVATE EDUCATION LOAN TRUST 2015-C ..... |....... . 09/15/2023 . | PAYDOUN ... .0 . 0 . 09/15/2043 .
..78448Y-AJ-0 | SMB PRIVATE EDUCATION LOAN TRUST 2021-A ..... |....... . 09/15/2023 . | PAYDOUN ... .0 . 0 . 01/15/2053 .
.. 785592-AJ-5 | SABINE PASS LIQUEFACTION LLC ...evvvvvvvrrinninns oo . 07/06/2023 . | CALL 100 . .0 . 0 . 05/15/2024 .
..80290C-AS-3 | SANTANDER BANK AUTO CREDIT-LINKED NOTES ..... |....... . 09/15/2023 . | PAYDOUN ... .0 . 0 . 05/15/2082 .
..805564-GA-3 | SAXON ASSET SECURITIES TR 2000-2 MORT LN 09/01/2023 . | PAYDOUN 0 0| . 07/01/2030 .
..81745D-AJ-0 | SEQUOIA MORTGAGE TRUST 2013-9 .. 09/01/2023 . | PAYDOUN 0 0| . 07/01/2043 .
..81746G-AA-1 | SEQUOIA MORTGAGE TRUST 2017-7 . 09/01/2023 . | PAYDOUN 0 0| . 10/01/2047 .
..81746L-CC-4 | SEQUOIA MORTGAGE TRUST 2015-3 09/01/2023 . | PAYDOUN 0 0| . 07/01/2045 .
..81746P-CB-7 | SEQUOIA MORTGAGE TRUST 2016-1 09/01/2023 . | PAYDOUN 0 0| . 06/01/2046 .
..81746V-AU-4 | SEQUOIA MORTGAGE TRUST 2018-3 .......ccvvvvvvens [oreenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 03/01/2048 .
..81747E-CK-1 | SEQUOIA MORTGAGE TRUST 2018-CH2 ........ccceeeen [eeeennn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2048 .
..81748A-AA-2 | SEQUOIA MORTGAGE TRUST 2020-3 .... J RN . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2050 .
..82650B-AA-4 | SIERRA TIMESHARE 2023-2 RECEIVABLES FUND .... |....... . 09/20/2023 . | PAYDOUN ... .0 . 0 . 04/20/2040 .
..82652T-AB-1 | SIERRA TIMESHARE 2022-1 RECEIVABLES FUND .... |....... . 09/20/2023 . | PAYDOUN ... .0 . 0 . 10/20/2038 .
..826934-AB-7 | SIERRA TIMESHARE 2022-3 RECEIVABLES FUND .... |....... . 09/20/2023 . | PAYDOUN ... 282,710 . .54 | .0 . 0 . .. . 07/20/2039 .
..83406T-AB-8 | SOF| PROFESSIONAL LOAN PROGRAM 2020-ATRU .... . |- 09/15/2023 . | PAYDOUN ... . 190,680 |.... .0 .0 . 0 190,680 |.. . 05/15/2046 .
..84859M-AA-5 | SPIRIT AIRLINES PASS THROUGH TRUST 2017- .... . |- 08/15/2023 . [SINKING PAYMENT ......... 47,797 . .0 .0 . 0 LA7,797 .. . 02/15/2026 .
..85208N-AE-0 | SPRINT SPECTRUM CO LLC / SPRINT SPECTRUM 09/20/2023 . [ SINKING PAYMENT . K . 100,000 |. ...0 ] 0 .0 0| 100,000 . 03/20/2028 .
..872659-AA-5 | TPI 2022-FRR1 AK33 ... . 07/01/2023 . |PAYDOUN ...ovvvvvvvvvveeenes Joveeeeeeeeeeeeeeeee. |..... 10,000,000 |...... 10,000,000 |........ 9,569,624 |........9,820,337 |.... 179,663 |. ...0]....... 179,663 |... 0 s 10,000,000 |. . 07/01/2046 .
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..872659-AC-1 | TPl 2022-FRRT AK34 .......eevvvvverrrnnnnnnnninnnnns [ eeeeenn . 08/01/2023 . | PAYDOUN ... 10,000,000 .9,820,337 |.... .0 . 0 e . 07/01/2046 . [1.A FE ....
..87342R-AE-4 | TACO BELL FUNDING LLC .....evvvvvvvvnnnnnnnnnnnnnns [ eeeenn . 08/25/2023 . | PAYDOUN ... ... 10,000 ...10,000 |.... .0 . 0 . 11/25/2048 .
..87342R-AH-7 | TACO BELL FUNDING LLC ....evvvvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 08/25/2023 . |PAYDOIN ..oovvvviiiiiiiiins oo el 7,500 ... 7,500 |.... .0 . 0 0 . 08/25/2051 .
..88603U-AA-7 | THRUST ENGINE LEASING 2021 DAC ..........coeeers [eeennn . 09/15/2023 . | PAYDOUN ... ... 28,567 ...28,557 |.... .0 . 0 0 . 07/15/2040 .
..89171V-AC-1 | TOWD POINT MORTGAGE TRUST 2015-5 ......cccoeees [reenn . 09/01/2023 . | PAYDOUN ... ..971,850 |.... .0 . 0 0 . 05/01/2085 .
..89172Y-AC-4 | TOWD POINT MORTGAGE TRUST 2016-3 .............. [....... . 09/01/2023 . | PAYDOUN ... 1,361,873 |.... .0 . 0 0 . 04/01/2056 .
..89656G-AA-2 | TRINITY RAIL LEASING 2021 LLC ....cooeeeeeeeeees [ eeennn . 09/19/2023 . | PAYDOUN ... ...53,042 |.... L3 .0 . 0 0 . 07/19/2051 .
..89683L-AA-8 | TRIUMPH RAIL HOLDINGS LLC ......evvvvvvvvvnnnnnnns [ eeeens . 09/17/2023 . | PAYDOUN ... ...60,000 |.... 13 .0 . S I IO 0 0 . 06/19/2061 .
..00276G-AU-6 | UBS COMMERCIAL MORTGAGE TRUST 2017-C3 ........ [....... . 09/01/2023 . | PAYDOUN ... 1,244 . (1,571) ). 0 e (1,571) 0 0 . 08/01/2050 .
..90276R-BF-4 | UBS COMMERCIAL MORTGAGE TRUST 2017-C4 09/01/2023 . | PAYDOUN 10,206 |. (1,419) | 0 . (1,419) 0| 0| . 10/01/2050 .
..90276V-AF-6 | UBS COMMERCIAL MORTGAGE TRUST 2018-C8 09/01/2023 . | PAYDOUN .9,146 |. (1,221) | 0 . (1,221) 0| 0| . 02/01/2051 .
..90276W-AT-4 | UBS COMMERCIAL MORTGAGE TRUST 2017-C7 09/01/2023 . | PAYDOUN 13,414 | (1,616) |. 0 0| 0| . 12/01/2080 .
..90276Y-AF-0 |UBS COMMERCIAL MORTGAGE TRUST 2019-C16 ....... [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2052 .
..90352W-AD-6 | ITE RAIL FUND LEVERED LP .....covvvvrvvrriivnnnnns oo . 09/28/2023 . | PAYDOUN ... .0 . 0 0 . 02/28/2051 .
..90353D-BA-2 |UBS COMMERCIAL MORTGAGE TRUST 2018-C12 ....... [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2051 .
..90353K-AZ-2 | UBS COMMERCIAL MORTGAGE TRUST 2018-C13 ....... [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2061 .
..90354P-AA-5 | ITE RAIL FUND LEVERED LP [ IR . 09/28/2023 . | PAYDOUN ... .0 . 0 0 . 06/28/2051 .
..90931C-AA-6 |UNITED AIRLINES 2019-1 CLASS AA PASS THR .... |....... . 08/25/2023 . | SINKING PAYMENT ......... .0 . 0 0 . 08/25/2031 .
..90931E-AA-2 |UNITED AIRLINES 2019-1 CLASS A PASS THRO .... [....... . 08/25/2023 . | SINKING PAYMENT ......... .0 . 0 0 . 08/25/2031 .
..91474@-AA-2 | UNIVERSITY OF MICHIGAN ....covvvvvviriiiiiiiiinnns [ eeeens . 09/15/2023 . | SINKING PAYMENT . .0 . 0 0 . 06/15/2039 .
..92538U-AA-9 | VERUS SECURITIZATION TRUST 2022-3 09/01/2023 . [ PAYDOUN ... 0 0| 0| . 02/01/2067 .
..92837M-AC-1 | VISIO 2020-1R TRUST ... 09/01/2023 . | PAYDOUN 0 .0 0| 0| . 11/01/2055 .
..94988X-AX-4 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 09/01/2023 . | PAYDOUN 0 . (1,617) 0| 0| . 08/01/2050 .
..94989D-AZ-2 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. . |- 09/01/2023 . | PAYDOWN 0 . (1,143) 0| 0| . 02/01/2048 .
..94989Y-BC-6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. . |- 09/01/2023 . | PAYDOUN 0 . (1,151) 0| 0| . 01/01/2059 .
..95000J-AY-4 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2023 . | PAYDOUN ... 20 e (1,001) .. 0 0 . 12/01/2089 .
..95000M-BS-9 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2023 . | PAYDOUN ... 0 e (820) ... 0 0 . 11/01/2059 .
..95000P-AH-7 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2023 . | PAYDOUN ... 0 e (1,207) | 0 0 . 12/01/2049 .
..95001A-BE-5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2023 . | PAYDOUN ... 0 el (1,888) ... 0 0 . 11/01/2050 .
..950020-AA-8 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 09/01/2023 . | PAYDOUN ... 0 e (196) | 0 0 . 12/01/2049 .
..95002X-BH-7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2023 . | PAYDOUN ... 0 e (1,681) . 0 0 . 08/01/2053 .
..95003D-BP-2 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 09/01/2023 . | PAYDOUN 0 . (870) 0| 0| . 08/01/2054 .
..950030-BC-2 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 09/01/2023 . | PAYDOUN 0 . (472) 0| 0| . 11/01/2054 .
..95058X-AK-4 | WENDY'S FUNDING LLC ... 09/15/2023 . | PAYDOUN 0 . 0| 0| . 06/15/2061 .
..95058X-AM-0 | WENDY'S FUNDING LLC 09/15/2023 . | PAYDOUN 10,000 0 .0 0| 0| . 03/15/2052 .
..95829T-AA-3 | WESTERN GROUP HOUSING LP .. 09/15/2023 . [ SINKING PAYMENT . 15,174 K N 0 . (6,950) 0| 0| . 03/15/2057 .
..960386-AH-3 | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP .... |....... . 08/15/2023 . |MATURITY ...oovvvvinnnnnee . 1,500,000 1,498,185 |........ 1,409,804 |.... .0 . ....0 |........ 1,500,000 |.. 0 . 08/15/2023 .
..970630-AA-0 | WILLIS ENGINE STRUCTURED TRUST Il ....evvvuunn [oreenns . 09/15/2023 . | PAYDOUN ... ... 71,025 ...70,964 |............71,000 |.... .0 . 0 ..71,025 |.. 0 . 08/15/2042 .
..97652R-BB-2 | WINWATER MORTGAGE LOAN TRUST 2014-3 .. R ORI . 09/01/2023 . | PAYDOUN ... ... 16,210 ...16,210 |.... .0 . 0 ..16,210 |.. 0 . 11/01/2044 .
..97652R-BC-0 | WINWATER MORTGAGE LOAN TRUST 2014-3 .......... [....... . 09/01/2023 . | PAYDOUN ... ... 19,177 .0 . 0 0 . 11/01/2044 .
..97652U-BG-4 | WINWATER MORTGAGE LOAN TRUST 2015-2 .......... [....... . 09/01/2023 . | PAYDOUN ... .. 53,046 .0 . 0 0 . 02/01/2045 .
..976538-CB-5 | WINWATER MORTGAGE LOAN TRUST 2015-A .......... [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 0 . 06/01/2045 .
..97654D-CA-2 | WINWATER MORTGAGE LOAN TRUST 2015-5 .. . 09/01/2023 . [ PAYDOUN ... 0 0| 0| . 08/01/2045 .
..00908P-AB-3 | AIR CANADA 2017-1 CLASS A PASS THROUGH T .... [A..... . 07/15/2023 . | SINKING PAYMENT . ..168, . .0 . 0 0 . 01/15/2030 .
..09202V-AY-4 | BLACK DIAMOND CLO 2017-1 LTD ... D..... . 07/24/2023 . | PAYDOIN ... .. 433, 433,829 430,575 |.... .0 . 0 .433, 0 . 04/24/2029 .
..09203W-AN-5 | BLACK DIAMOND CLO 2016-1 LTD . 07/26/2023 . | PAYDOUN .. 196,378 ..196,378 .. 194,997 |. 0 0| .196,378 0| . 04/26/2031 .
.. 12662C-AA-5 | MKS CLO 2017-2 LTD . 07/20/2023 . | PAYDOUN ... .. 184,259 184,259 182,416 |.... .0 .. .0 | .184,259 |.. .0 .. . 01/20/2031 .
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..14987V-AA-7 | CBAM 2019-9 LTD D..... . 07/17/2023 . | PAYDOUN ..281,861 .... 281,861 280,169 |.... L | N IR 1,691 |. 0 e 1,691 0 ... 281,861 .. 0 e L0 4,660 |. 02/12/2030 . [1.A FE .
..20082H-AB-8 | EMBRAER NETHERLANDS FINANCE BV . 08/10/2023 . | CA_CASH_CLOSE . . 1,972,500 ..2,000,000 ..2,000,000 |. .2,000,000 |. .. (27,500) | 0 (27,500) 0| .1,972,500 0| 0 |. 110,700 |. 02/01/2027 . |3.A FE ..
..46590X-AT-3 | JBS USA LUX SA / JBS USA FOOD CO / JBS U . 08/22/2023 . | EXCHANGE OFFER . 1,658,267 ..2,000,000 1,627,902 |. .1,638,616 |. 19,651 0 . 19,651 0| . 1,658,267 0| 0 |. .79,951 |. 01/15/2082 . [2.C FE ....
..48251J-AL-7 |KKR CLO 18 LTD . . 07/18/2023 . | PAYDOUN ... .. 162,275 ..162,275 ..160,652 |. 0 ..1,623 | 0 0| .162,275 0| 0. 4,870 |. 07/18/2030 . [1.A FE ....
..532522-AA-7 |LIMA METRO LINE . 07/05/2023 . | SINKING PA ... 29,072 ...29,072 ...29,072 |. 072 |. . 0 0| ..29,072 0| 0. 1,281 |. 07/05/2034 . [2.C FE ....
..54303P-BA-2 | LONGFELLOW PLACE CLO LTD .. . 07/17/2023 . | PAYDOUN ... ,736,527 ,736,527 1,714,821 | 1,719,178 |. 0 0| . 1,736,527 0| 0. .85,205 |. 04/15/2029 . (1.B FE ....
..56845A-AU-2 | MARINER CLO 2016-3 LLC . 07/24/2023 . | PAYDOUN .. 176,943 . 170,750 |. . 0 0| . 0| 0. . 07/23/2029 . (1.A FE ....
..60689W-BZ-3 | VENTURE XXX CLO LTD . 07/17/2023 . | PAYDOUN ... 265,737 .0 . 0 0 . 01/15/2031 . [1.A FE ....
..62083P-AA-3 | NAKILAT INC .. . 06/30/2023 . | SINKING PAYMENT . .0 . 0 .. 0 .0 . 12/31/2033 . (1.E FE ....
..67109U-AS-1 | 0ZLM XI LTD .. . 07/31/2023 . | PAYDOUN ... .. 341,837 ..341,837 ..339,273 |. 0 0| .341,837 0| . 10/30/2030 . [1.A FE ....
..67111C-AL-2 | OFSI BSL VIII LTD .. . 07/17/2023 . | PAYDOUN .. 727,343 ..727,343 . 720,070 |. 0 0| .727,343 0| . 08/16/2029 . [1.A FE ....
..69702D-AA-5 | PALMER SQUARE LOAN FUNDING 2021-2 LTD ... . 08/21/2023 . | PAYDOUN ... . 361,966 360,518 .0 . 0 . 0 . 056/20/2029 . (1.A FE ....
..704690-AK-5 | PEAKS CLO 1 LTD . 07/25/2023 . | PAYDOUN ... .400,583 .0 . 0 0 . 07/25/2030 . (1.A FE ....
..85572R-AA-7 | START LTD/BERMUDA . 09/15/2023 . | PAYDOUN 96,289 0 0| 0| . 05/15/2043 . [2.A FE ....
..85573L-AA-9 | START |1 LTD ... . 09/15/2023 . | PAYDOUN 63,440 0 0| 0| . 03/15/2044 . (2.B FE ....
..85673L-AB-7 |START |1 LTD ... . 09/15/2023 . | PAYDOUN 29,677 0 0| 0| . 03/15/2044 . 3.B FE ....
. 886061I-AA-0 | THUNDERBOLT AIRCRAFT LEASE LTD . 09/15/2023 . | PAYDOUN .. 434,684 ..434,684 ..435,208 |. 0 0| .434,684 0| . 05/17/2082 . 2.A FE ....
. 886061I-AB-8 | THUNDERBOLT AIRCRAFT LEASE LTD . 09/15/2023 . | PAYDOUN ..161,638 . 161,638 ..161,952 |. 0 0| 161,638 0| . 05/17/2032 . (3.C FE ....
..92015P-AH-8 | VOYA CLO 2014-1LTD ...cceeennnnnnn . 07/18/2023 . | PAYDOUN .. 365,671 .365,671 |...........364,000 |........ccevvnnnn K 0 0| .365,671 0| . 04/18/2031 . [1.A FE ....
..98878C-AC-0 |Z CAPITAL CREDIT PARTNERS CLO 2018-1 LTD ..... |. 07/17/2023 . | PAYDON ... .. 320,011 .320,011 K ..318,705 |. 0 0| .320,011 0| .. . 01/16/2031 . [1.A FE ....
..G6160K-AC-5 | MITCHELLS & BUTLERS FINANCE PLC .. ... [D..... . 09/15/2023 . | SINKING PAYMENT ......... .. 115,741 .. 115,741 ...96,867 |.......... 107,719 |.... .. .0 .. O 115,741 .0 . .0 . 12/15/2030 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 102,554,394 104,427,170 100, 163,263 95,001, 142 9,318 3,516,290 0 3,525,608 0 102,414,998 0 139,39 139,396 2,385,328 XXX XXX
2509999997. Total - Bonds - Part 4 109,212,207 111,238,325 109,432,301 101,784,138 9,318 3,231,943 0 3,241,261 0 109,072,811 0 139,396 139, 396 2,891,808 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 109,212,207 111,238,325 109,432,301 101,784,138 9,318 3,231,943 0 3,241,261 0 109,072,811 0 139,396 139, 396 2,891,808 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 XXX
..00827B-10-6 | AFFIRM HOLDINGS INC R P . 09/29/2023 . | VARIOUS U R 21,042.000 |.. 0. .0 . 0
..203792-10-7 |ENTERPRISE PRODUCTS PARTNERS LP .. [ [P . 07/28/2023 . |RETURN OF CAPITAL ....... |oeeeeeeeeens 0.000 |.. 0 .0 . 0
..35243J-10-1 |FRANKLIN BSP REALTY TRUST INC .. B [ . 06/30/2023 . | WELLS FARGO SECS LLC ... |.eceeeeeeenns 0.000 |.. 0. .0 . 0
..50216C-10-8 |LSI INDUSTRIES INC ...eevvvvrrrririiriiniieeiiennnns oo . 08/24/2023 . |MERRILL LYNCH PIERCE ... 0. .0 . 0
..77936F-10-3 |ROVER GROUP INC ......evvvvvvveennnnnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2023 . | MORGAN STANLEY & CO .... 0 .. .0 . 0
..78349D-10-7 |RXSIGHT INC ....ovvvvvvivrrnninininnnnnnnnnnnnnnnnnnns [ eeeees . 08/15/2023 . | BANC/AMERICA SECR.L ... .. 0 e . .0 . 0
..828806-10-9 | SIMON PROPERTY GROUP INC ........cooeveerrnninnnns [erinnn . 09/26/2023 . |NATL FINANCIAL SERVI ... |....... 30,240.000 |.. . 3,552,595 |..... 1,195,475 |0 s 1,568,334 |.. 0 .
..848637-10-6 | SPOK HOLDINGS INC ... 09/13/2023 . | VARIOUS o 44,132.000 ..643,101 ..361,441 |. 0| .281,882 |.
. 888787-10-8 | TOAST INC .. o || 07/13/2023 . | BANC/AMERICA SECWR.L ... |........ 3,107.000 |.. .. 75,903 .0 . .0 .. ..6,741
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,313,080 XXX 4,777,143 3,914,036 1,195,253 0 1,568,334 (373,081) 0 4,777,143 0 535,937 535,937 229,456 XXX XXX
5989999997. Total - Common Stocks - Part 4 5,313,080 XXX 4,777,143 3,914,036 1,195,253 0 1,568,334 (373,081) 0 4,777,143 0 535,937 535,937 229,456 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 5,313,080 XXX 4,777,143 3,914,036 1,195,253 0 1,568,334 (373,081) 0 4,777,143 0 535,937 535,937 229,456 XXX XXX
5999999999. Total - Preferred and Common Stocks 5,313,080 XXX 4,777,143 3,914,036 1,195,253 0 1,568,334 (373,081) 0 4,777,143 0 535,937 535,937 229,456 XXX XXX
6009999999 - Totals 114,525,287 XXX 114,209,444 105,698, 174 1,204,571 3,231,943 1,568,334 2,868, 180 0 113,849,954 0 675,333 675,333 3,121,264 XXX XXX
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SPX US C 3641.52 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
10/11/23 o PRODUCTS ...cvvvennens N/A s Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 10/12/2022 |. 10/11/2023 |.......... 3,680 |...... 13,400,794 (......... 3641.520 |...... 1,464,640 |................ [V R 0f..... 1,464,640 [....ccoeeen | 2,392,353 [ [V PR [ [V R [ 0
SPX US C 3670.14 EMBEDDED OPTION IN IUL
10/10/23 ...oevn PRODUCTS ...cvvvennens N/A s Equi ty/Index 21GI19DL770X0HC3ZE78  |. 10/11/2022 |. 10/10/2023 |......... 15,944 |...... 58,516,712(......... 3670.140 |...... 5,939,778 |.uuuviiiinnnnnn [V R 0f..... 5,939,778 | .oevvrnnns [ennnnn 9,898,091 |...evviiiinnnn [V PR [ [V R [ R Of wevvnnnnns 1007102 ........
SPX US C 3682.82 EMBEDDED OPTION IN IUL
10/13/28 ... PRODUCTS .. . |Equity/Index . GBGSEF7VJPSI70UKS573 | 10/14/2022 |. 10/13/2023 |........ 11,8711...... 43,718,756 |......... 3682.820 |[...... 4,560,957 ...4,560,957 | ..oovnnnnnn fennnns 7,252,541 |... . (997104 ...
SPX US C 3695. EMBEDDED Of
10/09/23 ..o PRODUCTS ...ovvvennens Equi ty/Index ES7IP3USRHIGC71XBU11  |. 10/10/2022 |. 10/09/2023 |.......... 6,925 |...... 25,591,8%2]......... 3695.580 |...... 2,626,306 |.....eeeeennnnn [V PR 0f..... 2,626,306 [....ooeeees [onnnnn 4,120,812 |oeeeeeeiiiienn O e O e O e O [ 0 e 103/82 .........
SPX US C 3709.6 EMBEDDED OPTION IN IUL
10/17/23 .. .... | PRODUCTS .. . |Equity/Index . 21GI19DL770X0HC3ZE78  |. 10/18/2022 |. 10/17/2023 |......... 18,395 [...... 68,238,092(......... 3709.600 |...... 8,246,111 8,246 111 | [ 10,778,319 |... . 1997103 ...

SPX US C 3737. ENBEDDED 0
10/03/23 covveviinnns PRODUCTS ..o Equi ty/ Index KB1H1DSPRFMYMCUFXTO9 . 10/04/2022 |. 10/03/2023 |......... 22,895 |...... 85,567,086 |......... 3737.370 |...... 9,851,650 [.vvevevernnne L] S 0 9,851,650 | ..cvvreaea fornen 12,613,583 |-vvevenennenn L] S (L) L] S (L) [0 100/99 ........
SPX US C 3756.42 EMBEDDED OPTION IN IUL

10/19/23 ... PRODUCTS .. . | Equity/Index 1YDOJBGJHYOTBXKCSX06 . 10/20/2022 |. 10/19/2023 |..........6,160 |...... 23,139,547 |........ 3756.420 |...... 2,420,880 [.vovevevevein 0 | 0 2,420,880 | vevevenens [ 3,337,129 [vvveerees 0 e O oo 0 feeeccies 0 o O e 100/96 ...
SPX US C 3766. ENBEDDED 0

10/23/23 evevveiiinne PRODUCTS ..o Equi ty/Index G5GSEF7VJP5I70UK5573 . 10/24/2022 |. 10/23/2023 |........ 10,773 |...... 40,574,781 ... 3766.340 |...... 4,814,669 [...vovevnennn L] S 0 4,814,669 | ..cvenenene [ 5,745,706 [..voveveverennne L] S (L) L] S (L) [0 99/101 .........
SPX US C 3772.19 EMBEDDED OPTION IN IUL

10/18/23 v PRODUCTS ..o NA v Equi ty/ Index 5493001(CGB70D06XZS54 . 10/19/2022 |. 10/18/2023 |......... 2,797 |...... 10,550,815 ......... 3772.190 |...... 1,111,668 [.voveveecnnnne L] S 0 1,111,668 [ e [orne 1,467,574 |.vcvevnennene. L] S (L) L] S (L) [0 100/98 .........
SPX US C 3782.18 EMBEDDED OPTION IN IUL

11/03/23 o PRODUCTS ..o NA v Equi ty/ Index G5GSEF7VJP5I70UK5573 . 11/04/2022 |. 11/03/2023 |.......... 4,85 |...... 18,343,573 ......... 3782.180 |...... 2,054,654 [....oovovrennne L] S 0 2,054,654 [ .o forne 2,554,045 [ L] S (L) L] S (L) [0 99/96 ..o
SPX US C 3822.51 EMBEDDED OPTION IN IUL

1/02/28 oo PRODUCTS ..o NA v Equi ty/ Index KB1H1DSPRFMYMCUFXTO9 . 11/03/2022 |. 11/02/2023 |.......... 7,167 |...... 27,395,929......... 3822.510 |...... 2,668,919 [.vvcvevnnnne L] S 0 2,668,919 | ..eveenens [ 3,488,394 [....vovevrnnns L] S (L) L] S (L) [0 100/95 .........
SPX US C 3833.16 EMBEDDED OPTION IN IUL

10/05/23 ovvevvinnns PRODUCTS ..o NA v Equity/Index |CANADA .......cene. ESTIP3USRHIGCTIXBUTY . 10/06/2022 |. 10/05/2023 |.......... 4,286 |...... 16,428,924 ......... 3833.160 |...... 1,637,423 |.vvrrnnenn L] S 0 1,637,423 |cevveen [ 1,959,027 |-veveverennene L] S (L) L] S (L) [0 R/ e
SPX US C 3834.31 EMBEDDED OPTION IN IUL CANADIAN INPERIAL

12/28/23 oo PRODUCTS ..o NA v Equity/Index |BA wveereeverieeenns 21GI19DL770X0HC3ZET8 | 12/29/2022 | 12/28/2023 |........... 19,146 |...... 73,411,699......... 3834.310 |...... 8,255,181 [covvevercrnnne L] S 0 8,255,181 | cveverenens [onen 9,958,190 [.vvevevevennns L] S (L) L] S (L) [0 99/98 ..........
SPX US C 3842.26 EMBEDDED OPTION IN IUL WELLS FARGO BANK,

10/04/23 oo PRODUCTS ..o NA v Equity/Index |N. woveeereeirinnns KB1H1DSPRFMYMCUFXTO9 . 10/05/2022 |. 10/04/2023 |.......... 3,450 |...... 13,255,797 |-vvvovee 3842.260 |...... 1,221,507 |- veveririnene L] S 0 1,221,597 | oo [ 1,540,049 |.vovvvnnnen L] S (L) L] S (L) [0 100/104 ........
SPX US C 3845.42 EMBEDDED OPTION IN IUL ROYAL BANK OF

10/24/23 oo PRODUCTS ..o NA v Equity/Index |CANADA ........cvnee. ESTIP3USRHIGCTIXBUTY | 10/25/2022 |. 10/24/2023 |......... 15,222 |...... 58,534,983 ......... 3845.420 |...... 6,861,697 |-v.vvvrennnns L] S 0 6,861,697 |.veveveens |ornne 6,945,320 [..vovevrnnns L] S (L) L] S (L) [0 99/100 .........
SPX US C 3851.86 EMBEDDED OPTION IN IUL

/07/23 v PRODUCTS ..o NA v Equity/Index |CITIBANK N.A. ..... ES70DZWZTFF32TWEFA76 |. 11/08/2022 |. 11/07/2023 |......... 15,91 |...... 61,479,537 |......... 3851.860 |...... [ 2 L] S 0 6,745,507 [ .covrerens [ 7,369,541 [covvcirrennnne L] S (L) L] S (L) [0 100/97 ........
SPX US C 3877.64 EMBEDDED OPTION IN IUL WELLS FARGO BANK,

01/03/24 ...oceeee. PRODUCTS ..o NA v Equity/Index |N. woveeerirerinnns KB1H1DSPRFMYMCUFXTO9 . 01/04/2023 |. 01/03/2024 |........ 18,190 [...... 70,534,272 |.......... 3877.640 [ovvvennnen 0 6,930,390 [c.vvevevrnnnnne 0 6,930,390 [.eeeeen fornnen 8,876,372 |- L] S (L) L] S (L) [0 9/97 e
SPX US C 3879.75 EMBEDDED OPTION IN IUL WELLS FARGO BANK,

12/19/23 oo PRODUCTS ..o NA v Equity/Index |N. woveeeriereninnns KB1H1DSPRFMYMCUFXTO9 . 12/20/2022 |. 12/19/2023 |........ 18,641 |...... 72,322,420 |......... 3879.750 |...... 7,085,631 |ovuvvrrnnen L] S 0 7,085,631 | cvevevenens [ 8,785,308 |-v.evvrenenen L] S (L) L] S (L) [0 100/96 .........
SPX US C 3880.91 EMBEDDED OPTION IN IUL CANADIAN INPERIAL

12/22/23 .o PRODUCTS ..o NA v Equity/Index |BA wveereeverieeenns 21GI19DL770K0HC3ZET8 |, 12/23/2022 |. 12/22/2023 |.......... 5,253 |...... 20,386,420 ......... 3880.910 |...... 1,998,031 |-veveverennene L] S 0 1,998,031 |.ovevevens founne 2,485,081 [...vcvevnnnne L] S (L) L] S (L) [0 99/102 .........
SPX US C 3882.61 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW

11/08/23 v PRODUCTS ..o NA v Equity/Index | Y0 wvvveveviirerinnns G5GSEF7VJP5I70UK5573 . 11/09/2022 |. 11/08/2023 |.......... 3,771 e 14,641,322]......... 3882.610 |...... 1,510,286 [vovovevernnns L] S 0 1,510,286 |.vvevens |ornnne 1,631,961 [oovvoverennnns L] S (L) L] S (L) [0 100/101 ........
SPX US C 3885.55 EMBEDDED OPTION IN IUL GOLDMAN SACHS

12/27/23 oo PRODUCTS ..o NA v Equity/Index | INTERN ...c.oovevnnees 1I22LRONP2IHZNBB6K528 | 12/28/2022 |. 12/27/2023 |........... 2,621 |...... 87,895,027 ... 3885.550 |...... 8,686,464 |-...vveveene L] S 0 8,686,464 |..cvvnea [one 10,715,765 [..vovevevevnnne L] S (L) L] S (L) [0 100/99 ........
SPX US C 3889.54 EMBEDDED OPTION IN IUL WELLS FARGO BANK,

10/26/23 oo PRODUCTS ..o NA v Equity/Index |N. woveeereeerinnns KB1H1DSPRFMYMCUFXTO9 . 10/27/2022 |. 10/26/2023 |.......... 3,216 |...... 12,508,761 ]......... 3889.540 |...... 1,271,478 [ L] S 0 1,271,478 | oo | 1,338,261 |.vevevcrennenn L] S (L) L] S (L) [0 99/108 .........
SPX US C 3908.07 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW

/01/23 v PRODUCTS ..o NA v Equity/Index | Y0 wvvveveviirerinnns G5GSEF7VJP5I70UK5573 . 11/02/2022 |. 11/01/2023 |......... 12,434 |...... 48,592,942......... 3908.070 |...... 4,904,218 [covvvennne L] S 0 4,904,218 [ .o fovnen 5,003,311 [cevevevrrenennne L] S (L) L] S (L) [0 100/102 ........
SPX US C 3909.01 EMBEDDED OPTION IN IUL

01/08/24 ovvennnne PRODUCTS v.vveenenes 77— Equity/Index |CITIBANK N.A. ..... ES70DZWZTFF32TWEFA76 |.01/09/2023 |.01/08/2024 |......... 10,434 |...... 40,786,610 ......... 3909.010 [ovvvvvennnen 0 4,589,499 [....ovvnnnen. 0 4,589,499 |.voveveens |ornnne 4,849,650 [...vvevnenen L] S (L) L] S (L) 0 .[100/98 .........
SPX US C 3910 03/13/24EMBEDDED OPTION IN IUL

........................... PRODUCTS ...vvvvvvvrvene [N/A eeenee.. [Equity/Index [ SUNTRUST BANK ...... |YDOUBGJNYOTBXKCSXOB |. 03/14/2023 |.03/13/2024 |.........10,337 |...... 40,417,670 .........3910.000 |......c0ovrveres O |- 3,886,712 [ovvvrvrninnn 0|11t 3,886, 712 [ e [0 5,376,057 e O [ O oo 0 oo O [ 0 [ 100799 .
SPX US C 3916.52 EMBEDDED OPTION IN IUL

10/25/23 ovevveeiinne PRODUCTS ..o NA v Equity/Index | SUNTRUST BANK ...... 1YDOJBGJHYOTBXKCSX0B . 10/26/2022 |. 10/25/2023 |......... 3,013 |...... 11,800,475 ......... 3916.520 |...... 1,219,512 | v L] S 0 1,219,512 v [ 1,167,883 [.ovvevrnnne L] S (L) L] S (L) [0 99/98 ..........
SPX US C 3918.71 EMBEDDED OPTION IN IUL GOLDMAN SACHS

01/04/24 ... PRODUCTS .. NA v Equity/Index | INTERN ...c.oveveneee 1122LRONP2IHZNBB6K528 . 01/05/2023 |. 01/04/2024 |........ 14,871 |...... 58,275,136 |......... 3918.710 [vvveveennen 0 5,270,877 |evevrrrernnnnn (L 5,270,877 | cevevcens [ 6,726,230 [ccvovevererennne L S (L) L] S (L) [0 99/93 ..o
SPX US C 3919.2 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW

12/21/23 ..o PRODUCTS ...vvveeeneees N/A Equity/Index [YO ...ocovvviriinnnnnns G5GSEF7VJPSI70UKS573 . 12/22/2022 |. 12/21/2023 |......... 12,407 ...... 48,625,514]......... 3919.200 {...... 4,561,806 |....cvvnennn [\ OO 0]...... 4,561,806 |..0veeeees fonnnnn 5,436,620 |.....0eeeeennnn. [V OO O, [\ OO O, 0f «oonees 100/97 .........




STATEMENT AS OF SEPTEMBER 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

1’903

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)
SPX US C 3937.65 EMBEDDED OPTION IN IUL ROYAL BANK OF
10/30/23 ..oovennnnnnnne PRODUCTS ...cvvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 10/31/2022 |. 10/30/2023 |......... 15,784 ...... 62,151,868 |......... 3937.650 |...... 6,362,688 |.....cuuunnnnnns [V R 0f..... 6,362,688 |........... [...... 5,867,340 |..euuvieiinnnnn [V PR [ [V R [ 0f ..........[100/100 ........
SPX US C 3947.36 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
01/09/24 ......cuue.. PRODUCTS ...cvvvennens N/A s Equi ty/Index 21GI19DL770X0HC3ZE78  |. 01/10/2023 |. 01/09/2024 |......... 12,872 ...... 50,810,418 ]......... 3947.360 |...ccvvvnnnnnnns 0f..... 4,788,513 [ 0f..... 4,788,513 [.eveeneeens [ 5,563,759 |...cvvuunnnnns [V PR [ [V R [ R Of wevvnnnnns 99/97 ..........
SPX US C 3950.12 EMBEDDED OPTION IN IUL
PRODUCTS .. . |Equity/Index . GBGSEF7VJPSI70UKS573 | 12/16/2022 |. 12/15/2023 |..........5,345...... 21,113,391 |......... 3950.120 |...... 1,957,344 1,957,344 | e 2,164,391 [... .[997100 ...
EMBEDDED Of
PRODUCTS ...ovvvennens Equi ty/Index GSGSEF7VJPSI70UK5573 | 11/14/2022 |. 11/10/2023 |......... 10,312 ...... 40,761,274 (......... 3952.800 |...... 4,724,340 |..covvnnnn [V PR 0f..... 4,724,340 | .ooevnnnnnn [ennnn 3,815,241 |oveniiiiinnnn [V PR [ [V R [ Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 01/20/2023 |. 01/19/2024 |........ 11,786 |...... 46,719,704 ......... 3964.000 [..veuiirinnnnns 0f..... 4,172,284 .o 0f..... 4,172,284 | oo e 5,025,085 |..euuniiiinnnnn [V PR [ [V R [ Of wevvnnnnns 99/97 ..........
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennees N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/15/2023 |. 03/14/2024 |.......... 2,751 |...... 10,921,470 (......... 3970.000 [ouvunniiiinnnnns (U R 869,261 [.....oevvvnnnnnn (U R 869,261 [....oeeee [onnnnn 1,293,993 |.ovveniiiinnnn [V PR [ [V R [ Of wevvnnnnns 100/106 ........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ...ooovvirnnniinns 21GI19DL770X0HC3ZE78  |. 03/10/2023 |. 03/11/2024 |.......... 3,676 |...... 14,597,3% |......... 3971.000 [ceveniirinnnnns 0f..... 1,223,152 [ceveniiiiiinnnns 0f..... 1,223,152 [ceveeeeens [ 1,719,206 |..covvvnnnnnnnns [V PR [ [V R [ R Of wevvnnnnns 1007109 ........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .......oveeeeen |N/A ooeooo.oon [Equity/Index |N. ........coeeee...... KBTHIDSPRFMYMCUFXTO9  |. 03/17/2023 |.03/18/2024 |..........8,115]...... 32,338,275].........3985.000 |............eee. 0 ...... 2,995,409 |..oovvvenennnnn 002,995,409 | e [0 3,738,315 | O e O et O e O e O e ]99/97
SPX US C 3991.81 EMBEDDED OPTION IN IUL
12/07/23 .ovveennne PRODUCTS ...ovvvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 12/08/2022 |. 12/07/2023 |.......... 5,919 [...... 23,627,523 |......... 3991.810 |...... 2,444 547 | [V PR 0f..... 2,444 547 [ .ot | 2,129,767 |ouueniieiinnnnn [V PR [ [V R [ Of wevvnnnnns 100/95 .........
SPX US C 3993.37 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/11/23 oo PRODUCTS ...ovvvennens N/A s Equity/Index | YO ..oovvrvviinnnnnnnns GSGSEF7VJPSI70UK5573  |. 12/12/2022 |. 12/11/2023 |.......... 3,615 |...... 14,436,033 |......... 3993.370 |...... 1,466,280 |...covvnnnnnnnns [V PR 0f..... 1,466,280 [...coeeenns o 1,312,052 [t [V PR [ [V R [ Of wevvnnnnns 1007101 ........
SPX US C 3995 03/25/24 [ EMBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .. . |Equity/Index [ INTERN .... . W22LROWP2IHZNBBEKS28  |. 03/24/2023 |. 03/25/2024 |..........6,247 |...... 24,956,765]|.........3995.000 |.. ...... 2,262,663 [... ...... 2,262,663 |........... |...... 2,866,303 |... veeennnns. [1007101 ..
SPX US C 3999 03/20/24 [ EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L......... [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 03/21/2023 |. 03/20/2024 |.........15,684 |...... 62,720,316 |.........3999.000 |................ 0 f...... 5,892,479 |...ouvvernnnnnn 0 [0 5,892,479 | o [t 7,076,477 ot O e O e O e O e O el ] 100799
SPX US C 4000.12 EMBEDDED OPTION IN IUL ROYAL BANK OF
NA7/23 o PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/18/2022 |. 11/17/2023 |.......... 4,011 ...... 16,044,481 (......... 4000.120 |...... 1,628,466 |....covvnnnnnnns [V PR 0f..... 1,628,466 |........... |...... 1,334,801 [..oooevvennnnnns [V PR [ [V R [ Of wevvnnnnns 100/98 .........
SPX US C 4001.19 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/06/23 .....eeeeee PRODUCTS ...ovvvennens N/A s Equity/Index | YO ..oovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 12/07/2022 |. 12/06/2023 |.......... 3,925 |...... 15,704,671]......... 4001.190 |...... 1,565,565 [.....ccvvvnnnnns [V R 0f..... 1,565,565 [..eveneens [onnnns 1,377,622 [ [V PR [ [V R [ Of wevvnnnnns 100/95 .........
SPX US C 4002 03/01/24 ENBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A ......o... [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 03/02/2023 |.03/01/2024 |........ 13,166 |...... 52,690,332[.........4002.000 |................ 0 |...... 4,605,993 |................ 0 [...... 4,605,993 | ......oees [0, 5,709,288 |..ovvvnnnireennn O [ O e O e O e O 199799 L,
SPX US C 4004 01/11/24( EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. . | Equity/Index . W22LROWP2IHZNBB6K528  |. 01/12/2023 . 01/11/2024 |..........6,292]...... 25,193,168 |......... 4004.000 |-...vevvevereena 0 e 2,296,580 |... 122,296,580 | .veveens fonnne 2,427,852 |... .[100/97 ...
P, . EMBEDDED Of
/423 ... PRODUCTS ...ovvvennens Equi ty/Index KB1H1DSPRFMYMCUFXT09  |. 11/15/2022 |. 11/14/2023 |......... 11,300 |...... 45,372,726 |......... 4012.090 |...... 4,998,578 |...uuviiiiinnnnn [V R 0f..... 4,998,578 | ..cevvnnnnn [eunnnn 3,623,997 |..ovvveneieenn O e O s O [ O e O s 100/105 ........
SPX US C 4012.39 EMBEDDED OPTION IN IUL
11721728 ... ... |PRODUCTS .. . |Equity/Index . 2IGI19DL770XOHC3ZE78  |. 11/22/2022 |. 11/21/2023 |........ 10,690 |...... 42,892,449 (......... 4012.390 |...... 4,485,952 |....ovuveeeennn O i 0 4,485,952 [...ccoeenns |onnne 3,489,054 |...evvenneeeennn O e O et O [ O e O e 100/98 ...
SPX US C 4014. EMBEDDED Of ROYAL
11/16/23 ..o PRODUCTS ...ovvvennees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 4,725 |...... 18,968,324 (......... 4014.460 |...... 1,828,670 |..ccvvennnnnnnns [V R 0f..... 1,828,670 | .oevvvnnnns [ennnns 1,609,239 |.ovveniiiiinnn [V PR [ [V R [ Of wevvnnnnns 100/9%6 .........
SPX US C 4018.05 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
11/20/23 ... PRODUCTS ...cevvennees N/A s Equity/Index |BA ..ocoovvirnnniinnes 21GI19DL770X0HC3ZE78  |. 11/21/2022 |. 11/20/2023 |.......... 3,104 |...... 12,472,027 ......... 4018.050 |...... 1,226,080 |..cevvennnnnnnns [V R 0f..... 1,226,080 [..oeeeeennn fovvnnnnns 994,276 |..evvnieennnnnn [V PR [ [V R [ R Of wevvnnnnns 98/99 ..........
SPX US C 4020.68 EMBEDDED OPTION IN IUL ROYAL BANK OF
11/28/23 .ooveeee PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/29/2022 |. 11/28/2023 |......... 22,646 |...... 91,052,319]......... 4020.680 |...... 9,108,674 |...ccvvnnnnnnnns [V R 0f..... 9,108,674 [....oeeeen [onnnne 7,393,777 |oveeeeeiinnnnn [V PR [ [V R [ Of wevvnnnnns 99/91 ..........
SPX US C 4024.16 EMBEDDED OPTION IN IUL ROYAL BANK OF
02/26/24 ............... PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/27/2023 |. 02/26/2024 |.......... 4,637 |...... 18,660,030 |......... 4024.160 [..veniiiinnnnns 0f..... 1,750,375 [.coevviiins 0f..... 1,750,375 [ .eeeeenns | 1,912,210 [t [V PR [ [V R [ R Of wevvnnnnns 100/92 .........
SPX US C 4025 02/28/24 | EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o......o.. [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 03/01/2023 |. 02/28/2024 |.........10,453 |...... 42,073,325{.........4025.000 |.............ee 0 [ 3,581,198 |oeeeennnnnnnnnn 0 [0 08,581,198 | o [ 4,322,149 |t O e O s O e O e O e ]997102
SPX US C 4027 01/22/24(EMBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS ...vvvevvevees [N/A woeeeneee. |Equity/Index |N. ..oooovovee.ee..... KBHIDSPREMYMCUFXTO9 |. 01/23/2023 |.01/22/2024 |..........5,015 |...... 20,195,405 .........4027.000 [................ 0 -..... 1,950,835 |-..oeveverees O [ 1,950,835 [ [ 1,890,447 v O e O e 0 [ 0 o O e [99/08 o,
SPX US C 4027 03/28/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .. . . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 [. 03/29/2023 |. 03/28/2024 |.........14,358 |...... 57,819,666 |.........4027.000 |.. ......5,420,145 |... ... 5,420,145 (...l ] 6,265,289 ... weeeennnn. (997100 ...
SPX US C 4029.08 EMBEDDED Of ROYAL
12/08/23 ...oeeennnnnne PRODUCTS ...ovvvennnees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |.......... 3,320 |...... 13,376,546 |......... 4029.080 [...... 1,316,480 |......uuvnnnnnnn [V PR 0f..... 1,316,480 [..oeeeenns o 1,001,614 |..covvennnns [V PR [ [V R [ Of wovvnnnnns 100/100 ........

SPX US C 4032 03/27/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS ....eovveeveee [N/A coovne... [Equity/Index [ INTERN ............... W22LROWP2IHZNBB6K528 |. 03/28/2023 |.03/27/2024 |.........14,841]...... 59,838,912].........4032.000 |........ooeee 0|0 5,247,629 |ovovevrnennn 0.0 5,247,629 [ o [00006,400,300 oo O oo 0 oo 0 e O [ 0 e [100/101 e
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)
SPX US C 4036 03/04/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .......oeeeeeen |N/A .......o. [ Equi ty/ Index KB1H1DSPRFMYMCUFXTO9  |. 03/03/2023 |. 03/04/2024 |..........5,390 |...... 21,754,040]|.........4036.000 |...........00... 0]...... 2,068,413 [ooeennnnnn s 00000 2,088,413 [ e |00 2,207,420 [ O s O [ O [t O e O e [ 99797 e
SPX US C 4040 02/27/24ENBEDDED OPTION IN IUL
PRODUCTS .. . |Equity/Index . 21GI19DL770X0HC3ZE78  |. 02/28/2023 |. 02/27/2024 |..........9,207 |...... 37,196,280 |......... 4040.000 [....euevvvennnn O] 3,276,771 ... 3276, 771 | e [ 3,688,471 ... .[100/99 ...
P, . EMBEDDED Of ROYAL
01/12/24 .....oeeee PRODUCTS ...ovvvennens Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/13/2023 |. 01/12/2024 |.......... 3,703 |...... 14,968,081]......... 4042.150 |...covvnnnnnnnns 0f..... 1,202,347 [ceeiiiiiinnnns 0f..... 1,202,347 [eveeeeens [ 1,315,749 [t [V PR [ [V R [ Of wevvnnnnns 100/94 .........
SPX US C 4046 01/17/24( ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L......o.. [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 01/18/2023 |.01/17/2024 |.........18,452 |...... 74,656,792[.........4046.000 |................ 0 |......6,476,652 |................ O |...... 6,476,652 | ........... [...... 6,593,509 |...ouvvnvrrennna O foovriiiiiiiee s O e O e O e 0 el 100790 e
SPX US C 4046 03/07/24ENBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A o......o.. [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 03/08/2023 |.03/07/2024 |..........3,465 |...... 14,019,390 .........4046.000 |..........coeee O foeeen . 1,211,191 | O [ 1,291,191 | 1,399,680 et O e O e O e O e 0 el ] 100798
SPX US C 4047.32 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/12/28 oo PRODUCTS ...cvvvennees N/A s Equity/Index | YO ..oovvrvvinnnnnnnnns GSGSEF7VJP5170UKS573 |, 12/13/2022 |. 12/12/2023 |........ 11,268 |...... 45,605,202|......... 4047.320 |...... 4,625,063 |....unieiinnnnn [V PR 0f..... 4,625,063 |....cevnnnn founnnn 3,586,092 |..eunniiiinnnnn [V PR [ [V R [ Of wevvnnnnns 100/9%6 .........
SPX US C 4049.72 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
1/15/23 oo PRODUCTS ...cvvvennens N/A s Equity/Index | YO ..oovvrvvirnnnnnnnns GSGSEF7VJP5170UK5573  |. 11/16/2022 |. 11/15/2023 |.......... 3,076 |...... 12,456,939 |......... 4049.720 |...... 1,228,155 [.ooeiinnnnnnns [V R 0f..... 1,228,155 [ceveeneeees o 886,743 [....cevvvninnnns [V PR [ [V R [ Of wevvnnnnns 99/107 .........
SPX US C 4050 01/16/24( ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coveeeeen |N/A Looo..ooo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 01/17/2023 |.01/16/2024 |..........3,473|...... 14,065,650 .........4050.000 |..........cceeen O [ 1,255,767 |ooevvnnnnnnnnnnn 0 [0 1,285,767 | oo [0 1,226,223 | O e O et O e O e O el 100795
SPX US C 4053 03/08/24 | EMBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A o......... [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 03/09/2023 |.03/08/2024 |..........4,886 |...... 19,802,958 .........4053.000 |........ceceveen O foeee . 1,713,862 |oeevvnnnnnnnnnn O [ 1,713,862 | o [ 1,949,237 |t O e O s O e O e O e 997113
SPX US C 4054 02/22/24 | ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .......ooveeeeen [N/A ooooeeooon [Equity/Index N .....ooeeeeeee...... KBTH1DSPREMYMCUFXTO9 . 02/23/2023 |. 02/22/2024 |..........3,088 |...... 12,518,752{.........4054.000 |................ 0 |...... 1,093,368 |...........ceeu. O f...... 1,098,368 | .oovvennns [t 1,188,660 |oevveeneeeeennn O oo O e O e O e O el [99/102
SPX US C 4057.56 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/05/23 .oovvennnne PRODUCTS ...ovvvennens N/A s Equity/Index | YO ..oovvrvvirnnnnnnnns GSGSEF7VJP5170UK5573  |. 12/06/2022 |. 12/05/2023 |.......... 9,562 |...... 38,798,389 |......... 4057.560 |...... 3,581,065 |...euviiiinnnnn [V PR 0f..... 3,581,085 [..ovnnenns [onnnns 2,889,412 |..uuniiiiiinnnn [V PR [ [V R [ Of wevvnnnnns 100/95 .........
SPX US C 4058.34 EMBEDDED OPTION IN IUL ROYAL BANK OF
/22/28 ..o PRODUCTS ...cvvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/23/2022 |. 11/22/2023 |.......... 3,850 [...... 15,624,609 ......... 4058.340 |...... 1,683,043 [.ooeiiinnnnnns [V R 0f..... 1,683,043 [.evveneens [ 1,109,334 [...coovvnnnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/101 .........
SPX US C 4058.38 EMBEDDED OPTION IN IUL ROYAL BANK OF
12/14/28 ..o PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/15/2022 |. 12/14/2023 |.......... 4,509 |...... 18,299,235 |......... 4058.380 |...... 1,656,191 [....ocevnnnnnnns [V R 0f..... 1,556,191 [.oeeeeenns | 1,401,517 | [V PR [ [V R [ R Of wevvnnnnns 98/88 ..........
SPX US C 4059 02/21/24 | ENBEDDED OPTION IN IUL
PRODUCTS .. veveenen. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/22/2023 |. 02/21/2024 |......... 15,735 |...... 63,868,365 (......... 4059.000 [...eunrvvinnnn O] 5,751,143 |ovvveeiivnnnn. 0 s 5,751,143 | oovvni [ 5,983,388 |...
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
........................... PRODUCTS ......evveeeenn |N/A Loeeeeooos [Equity/Index |BA .....ccooeenne.een. 21GI19DL770X0HC3ZET8 . 02/24/2023 |. 02/23/2024 |..........3,305 |...... 13,441,435(........ 4067.000 |........ceeeeeen 0 [ 1,075,579 |oevvvnnninnnnnn 0 [0 1,075,579 | e [t 1,241,859 | O e O e O e O e O ] 997116
SPX US C 4070.63 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
12/13/28 oo PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oooviiviiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/14/2022 |. 12/13/2023 |.......... 3,246 |...... 13,213,265 |......... 4070.630 |...... 1,357,185 [t [V R 0f..... 1,357,185 | eeeeeiis o 974,546 ..o [V PR [ [V R [ R Of wevvnnnnns 100/98 .........
SPX US C 4072 01/25/24 ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......ooveeeenn |N/A Loeeoeoooo [Equity/Index |BA .........eeeee.ooen. 21GI19DL770X0HC3ZE78 . 01/26/2023 |. 01/25/2024 |..........6,228 |...... 25,360,416 |.........4072.000 |..........ceeeen 0 [ 2,121,693 |oeevvnnninnnnnn 0 [0 2,121,693 | oo [0 2,139,304 | O e O s O e O e O el ] 100797
SPX US C 4074 03/21/24 ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeenn |N/A Looo..ooo. [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 03/22/2023 |.03/21/2024 |..........5,222 |...... 21,274,428 .........4074.000 |................ 0 |...... 1,805,298 |...........e.e.. O f...... 1,805,208 | .ooevnnnn [0 2,062,549 |t O e O s O e O e O el ] 100797
SPX US C 4076 01/30/24( ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L......... [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 01/31/2023 |.01/30/2024 |.........13,458 |...... 54,854,808 ........ 4076.000 |................ 0 |...... 4,688,767 |.......eeeevenn O [ 4,688,767 | ooveennnn [0t 4,650,323 | O e O s O e O e 0 el ]99/100 e
SPX US C 4079 01/23/24ENBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. . |Equity/Index . ES7IP3USRHIGC71XBU11 |. 01/24/2023 |. 01/23/2024 |........ 16,001 |...... 65,268,079 (......... 4079.000 [...vunrvvennnnn O] 5,405,138 |... ...5,405,138 | .coevrnnnns fennnns 5,376,786 |... .[100/99 ...
P, . EMBEDDED Of
1/21/23 ..o PRODUCTS ...ovvvennees Equi ty/Index 21GI19DL770X0HC3ZE78  |. 11/28/2022 |. 11/27/2023 |......... 14,746 |...... 60,223,549|......... 4084.060 |......5,759,788 |......uuunnnnnns [V R 0f..... 5,759,788 [..oueneeenn [ 4,014,651 |o.eenniiinnnnn [V PR [ [V R [ Of wevvnnnnns 100/97 .........
SPX US C 4104 03/06/24 ENBEDDED OPTION IN IUL
PRODUCTS ...cvvvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 03/07/2023 |. 03/06/2024 |.......... 9,8% |...... 40,613,184 {......... 4104.000 [cvveuniivinnnnns 0f..... 3,370,083 [...niiiiinnnnns 0f..... 3,370,083 [.evuuneeans [ 3,546,712 |ouueniieiinnnnn [V PR [ [V R [ R Of wevvnnnnns 100/98 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 03/06/2023 |. 03/04/2024 |.......... 3,576 |...... 14,697,360 ........ 4110.000 [...evvvvennnnnns 0f..... 1,269,337 [cveniiiiiinnnns 0f..... 1,269,337 [cevveneenns o 1,258,904 [....ccvvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/27/2023 |. 04/26/2024 |.......... 9,801 |...... 40,301, 712{......... 4112.000 [ouvenniiiinnnnns 0f..... 3,794,653 |...ovvvnnnnnn 0f..... 3,794,653 | ..covvnnnnn [ennnnn 3,900,166 |.....cvvnnnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/9%6 .........
EMBEDDED OPTION IN IUL
PRODUCTS .. . |Equity/Index [SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 01/30/2023 |. 01/29/2024 |......... 10,236 |...... 42,228,209|......... 4125.460 |.....ovveeeee O fnnnns 3,403,470 |... ... 3,403,470 | .covvvnnnnn fennnns 3,131,453 |... .[100/98 ...
. EMBEDDED Of CANADIAN IMPERIAL
12/04/23 ..oovvene PRODUCTS ...ovvvennnees Equity/Index |BA ..ocovvvivinniines 21GI19DL770X0HC3ZE78  |. 12/05/2022 |. 12/04/2023 |.......... 3,374 |...... 13,934,215 ]......... 4129.880 |...... 1,278,679 |.cevvvenns [V PR 0f..... 1,278,679 | oeeeeeeiis | 817,711 | O e O et O e O e O s 99/101 .........
SPX US C 4135.83 EMBEDDED OPTION IN IUL ROYAL BANK OF

12/01/23 ... PRODUCTS ..

. ES7IP3U3RHIGC71XBU11 |. 12/02/2022 . 12/01/2023 |....

- [Equity/Index [CANADA .... ...9,909...... 40,981,939]......... 4135.830 {...... 3,722,910

...... 3,722,910 ... ......2,316,929 |... -199/98 ..
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STATEMENT AS OF SEPTEMBER 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 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)
SPX US C 4137 02/20/24 ENBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/21/2023 |. 02/20/2024 |.......... 3,113 [...... 12,878,481]......... 4137.000 [ouvenniiiinnnnns 0f..... 1,032,115 [ 0f..... 1,032,115 | | 993,299 |...covvennnns [V PR [ [V R [ Of wevvnnnnns 100789 .........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veveennn |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 . 02/10/2023 |. 02/09/2024 |..........4,123 |...... 17,093,988 ......... 4146.000 [.....eevvennnn O e 1,468,489 |... ...1,468,489 | .....oeenns e 1,239,170 |... . 1997103 ...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. ..coovriviiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/17/2023 |. 02/16/2024 |.......... 5,050 |...... 20,947,400 ......... 4148.000 [cevenniivrnnnnns 0f..... 1,755,481 [...oovvnnnnnnnns 0f..... 1,755,481 [.oeeeeenis | 1,548,298 |.....ccvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/9%6 .........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .......oovveeenn |N/A Loeeeeoos [Equity/Index |N. .....ooceeeeeen..... KBTHIDSPREMYMCUFXTO9 . 04/10/2023 |. 04/05/2024 |..........6,227 |...... 25,879,412].........4156.000 |........cceeeeen 0 [ 2,109,147 |oeeeennnnninnnn 0 [0 2,109,147 | o [ 2,188,977 ot O e O s O e O e O e ] 100797
SPX US C 4156 05/06/24 ENBEDDED OPTION IN IUL ROYAL BANK OF
veee |PRODUCTS .. N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 05/08/2023 |. 05/06/2024 |.......... 6,103 |...... 25,364,068 |......... 4156.000 [..eeuiivinnnnns 0f..... 2,214,344 |.....covvne 0f..... 2,214,344 | ..ot e 2,290,130 |ouuenneeinnnnnn [V PR [ [V R [ R 0 .[100/99 .........
SPX US C 4162 04/12/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/13/2023 |. 04/12/2024 |.......... 5,795 |...... 24,118,790 ......... 4162.000 [..eeuniivrnnnnns 0f..... 2,097,848 |.....ooevvnnnnns 0f..... 2,097,848 [ ... [onnnns 2,020,232 |...covuunnnnnns [V PR [ [V R [ Of wevvnnnnns 100/98 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..ooooviirnnniinnes 21GI19DL770X0HC3ZE78  |. 05/04/2023 |. 05/03/2024 |.......... 6,302 |...... 26,247,830 (......... 4165.000 [..eeuniivinnnnns 0f..... 2,017,459 |..covvnnnne 0f..... 2,017,459 | .ooevnnenn [ennnnn 2,306,434 |....oovunnnnnns [V PR [ [V R [ Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennens N/A s Equity/Index |P .covvviiiinnnnnnnnns 549300WCGB70D06XZS54  |. 02/09/2023 |. 02/08/2024 |.......... 4,241 |...... 17,676,488 |........ 4168.000 [.....cevvnnnnnns 0f..... 1,511,068 |..covvnnnnnnnnen 0f..... 1,511,068 | ..ccvvnnnns [ennnnn 1,202,433 |oovvenieiiinnn [V PR [ [V R [ Of wevvnnnnns 99/100 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvivinniinnes 21GI19DL770X0HC3ZE78  |. 04/05/2023 |. 04/04/2024 |.......... 4,040 |...... 16,842,760 |......... 4169.000 [...euiiiinnnnns 0f..... 1,346,047 [..oovvvnnnnnnnns 0f..... 1,346,047 [.eneeeenns | 1,359,289 |..evenniiiinnnn [V PR [ [V R [ Of wevvnnnnns 99/95 ..........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 04/11/2023 |. 04/09/2024 |......... 14,715 (...... 61,405,695 (......... 4173.000 [cuvenniiiinnnnns 0f..... 5,128,178 [ceiiiiiinnnns 0f..... 5,128,178 [.eveeeeees [ 4,979,198 |..evvviiiinnnnn [V PR [ [V R [ R Of wevvnnnnns 99/103 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennens N/A s Equity/Index |BA ..ocoovvvvnnnines 21GI19DL770X0HC3ZE78  |. 02/07/2023 |. 02/06/2024 |......... 14,280 |...... 59,619,000 ......... 4175.000 [cevenniiiinnnnns 0f..... 4,912,320 |..covnnnnnne 0f..... 4,912,320 | .coevvnnnnn fennnnn 3,949,770 |oveeniieinnnnnn [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL
PRODUCTS .. veveennn | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/02/2023 |. 02/01/2024 |......... 13,518 |...... 56,505,240 |........ 4180.000 [......cvvvveeeen 0 e 5,109,804 [.......cevvveen. 0 o 5,109,804 [....ceeeeen [onnnne 3,616,401 [..ooevvvnieee O e O e O e O e O s 99/101 ...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9 | 04/04/2023 |. 04/03/2024 |......... 20,280 |...... 84,770,400 |........ 4180.000 [....cvvvvnnnnnns 0f..... 7,006,740 |..covennnnnne 0f..... 7,006,740 |.oeeeennnn | 6,654,161 |......oevnnnnnnn [V PR [ [V R [ Of wevvnnnnns 99/98 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..covviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/25/2023 |. 05/24/2024 |.......... 6,988 |...... 29,216,828 |........ 4181.000 [...cevvvennnnnns 0f..... 2,523,507 |eevvnnnininns 0f..... 2,523,507 | .eevvrnnnnn feunnnn 2,589,957 |...ovvuinns [V PR [ [V R [ R Of wevvnnnnns 100/98 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. . |Equity/Index [ INTERN .... . W22LROWP2IHZNBBEKS28  |. 05/15/2023 |. 05/13/2024 |..........2,596 |[...... 10,861,664]......... 4184.000 |.. 900,345 |... ...900,345 | ... ....937,183 |... .100/96 ...
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/14/2023 |. 02/13/2024 |......... 11,055 |...... 46,276,230 |........ 4186.000 [.....cvvvnnnnnns 0f..... 3,957,690 |..cevnnnnnne 0f..... 3,957,690 | ..ccvvnnnnn feunnnn 3,042,744 |..coovnnnn [V PR [ [V R [ Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 05/12/2023 |. 05/13/2024 |.......... 2,859 |...... 11,973,492 |........ 4188.000 [....ccvvvnnnnnns (U R 986,355 |..evvvnnniianns (U R 986,355 | ..oevvvnnnn feunnnn 1,024,181 |.ocvvnnins [V PR [ [V R [ R Of wevvnnnnns 1007100 ........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..covviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 05/10/2024 |.......... 5,586 |...... 23,399,754 (......... 4189.000 [.uvuuniivrnnnnns 0f..... 1,881,086 |..cevvnnnnnnnnne 0f..... 1,881,086 |..ccvvvnnns [ennnnn 1,981,008 [...covvvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 05/16/2023 |. 05/15/2024 |........ 11,006 |...... 46,126,146 |......... 4191.000 [cuvenniiiinnnnns 0f..... 3,742,040 |...ovvnnnnnnnnnn 0f..... 3,742,040 | .coevvnnnnn fennnnn 3,932,633 |...cvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 1007100 ........
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennens N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/25/2023 |.04/23/2024 |.......... 9,333 |...... 39,123,936 |......... 4192.000 [cevenniiiinnnnns 0f..... 3,143,354 |....ccovnnnnnnns 0f..... 3,143,354 [..ooeeiinis | 3,156,679 |..uuvvieinnnnnn [V PR [ [V R [ Of wevvnnnnns 100/100 ........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivnnniinns 21GI19DL770X0HC3ZE78  |. 05/09/2023 |. 05/07/2024 |......... 11,027 |...... 50,045,692]|......... 4196.000 [..eeuniivinnnnns 0f..... 4,074,382 |...ovnnnnnn 0f..... 4,074,382 | .coevvnnnnn fennnnn 4,152,290 |..covvnnnnns [V PR [ [V R [ R Of wevvnnnnns 101/98 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/18/2023 |. 05/17/2024 |.......... 8,461 (...... 35,502,356 |......... 4196.000 [..eeuniivinnnnns 0f..... 3,021,338 |..cvvnnnins 0f..... 3,021,338 | .oovevnnnnn [eunnnn 2,995,462 |....cuvunnnnnnn [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2024 |.......... 6,093 |...... 25,578,414]......... 4198.000 [.evuuviivrnnnnns 0f..... 2,119,145 |..ovveeie 0f..... 2,119,145 | oo [onnnns 1,988,614 |..ccvvennnnnnns [V PR [ [V R [ R Of wevvnnnnns 1017102 ........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..oooovvivinnninns 21GI19DL770X0HC3ZE78  |. 02/15/2023 |. 02/14/2024 |.......... 3,491 |...... 14,658,709 ......... 4199.000 [cvveuniiirnnnnns 0f..... 1,200,031 [.oooveiiinnnnnns 0f..... 1,200,031 [ .oeeeeeiis Joveiinnns 930,599 |...covvunnnns [V PR [ [V R [ R Of wevvnnnnns 100/103 ........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. weeeennn |Equity/Index |BA ... ... 2IGI19DL770XOHC3ZE78 | 04/24/2023 |. 04/22/2024 |..........9,551 [...... 40,114,200 (......... 4200.000 [...eunrveennnnn O] 3,332,726 |... 03,382,726 | e [ 3,168,334 |... . 1007100 ..
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS ........ooeeeee. |N/A ........... [Equity/Index |N. .................... KB1H1DSPRFMYMCUFXTO9 [. 02/16/2023 |. 02/15/2024 |..........3,245]...... 13,635,490].........4202.000|................ 0 ...... 1,097,816 |................ O [...... 1,097,816 | ........... |.........859,645 |........ooeeee O foerriiinnnnee O v O e O e 0] el 1997100 e
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STATEMENT AS OF SEPTEMBER 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 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)
SPX US C 4210 04/16/24 ENBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..ooovvvirniniinns 21GI19DL770X0HC3ZE78  |. 04/18/2023 |. 04/16/2024 |.......... 9,59 |...... 40,390,740 |......... 4210.000 [ovvenniiiinnnnns 0f..... 3,277,310 [euueiiiiinnnnns 0f..... 3,277,310 [eeveneenes [ 3,061,075 |..ccvvvnnnnnns [V PR [ [V R [ Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veveenen. | Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS28  |. 04/19/2023 |. 04/17/2024 |..........2,789 [...... 11,747,268 |......... 4212.000 |.. 941,427 |... ..941,427 | ... ... 888,737 |... .[100/99 ...
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/20/2023 |. 04/19/2024 |.......... 5,518 |...... 23,247,334 (......... 4213.000 [cuvenniiiinnnnns 0f..... 1,846,323 [cvvniiiiinnnns 0f..... 1,846,323 [.evveneens [ 1,764,211 | [V PR [ [V R [ R Of wevvnnnnns 101797 .........
EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L......o.. [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 02/06/2023 |. 02/05/2024 |..........7,672 |...... 32,352,824 [.........4217.000 |................ 0 |...... 2,450,437 |......evreennn 0 [0 2,450,437 | ooeennnnen [0 1,884,309 |t O e O e O e O e O e 100797
SPX US C 4220 04/29/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
veee |PRODUCTS .. N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/01/2023 |. 04/29/2024 |........ 16,878 |...... 71,225,160 ......... 4220.000 [ouveniirinnnnns 0f..... 6,096,502 [...oeviiinnnnns 0f..... 6,096,502 [..ounneeens fornnns 5,476,515 |ouuvvniiiinnnn [V PR [ [V R [ R 0f ..........[100/100 ........
SPX US C 4221 02/07/24 ENBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/08/2023 |. 02/07/2024 |.......... 3,190 [...... 13,464,990 |......... 4221.000 [cevenniiiinnnnns 0f..... 1,106,324 |.....covvvnnnnns 0f..... 1,106,324 | ..ooeeeenis | 781,268 [.ooeeeiiininnnns [V PR [ [V R [ Of wevvnnnnns 99/98 ..........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 05/02/2023 |. 05/01/2024 |........ 11,101 )...... 46,923,927 |......... 4227.000 [ceveniiiinnnnns 0f..... 3,792,324 |....covvnnnnnnns 0f..... 3,792,324 [.eeeiiiin | 3,569,553 |...cvvuinnnns [V PR [ [V R [ Of wevvnnnnns 1007101 ........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..coovriviiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/30/2023 |. 05/28/2024 |.......... 5,169 |...... 21,911,391 (......... 4239.000 |....cevvvnnnnnne 0f..... 1,910,411 [ 0f..... 1,910,411 [.coeeeiiiis | 1,728,615 |.ocvvvnnns [V PR [ [V R [ Of wevvnnnnns 99/98 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/22/2023 |. 05/20/2024 |.......... 8,299 [...... 35,270,750 ......... 4250.000 [cvveniiiinnnnns 0f..... 2,892,036 |...cvunnnnnne 0f..... 2,892,036 |..ccvvunnnn feunnnn 2,656,962 |...uuniiiiinnnnn [V PR [ [V R [ Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 |. 05/23/2023 |. 05/22/2024 |........ 11,014 {...... 46,897,612(......... 4258.000 [cvveniivrnnnnns 0f..... 3,744,760 |....oovvvvnnnnns 0f..... 3,744,760 [..ouuneeens [onnnns 3,487,071 |.ceevvnis [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL
PRODUCTS ...cvvvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 05/31/2023 |. 05/28/2024 |......... 11,327 |...... 48,298,328 |......... 4264.000 [ceveniiiinnnnns 0f..... 3,715,256 |.ecvvvnnnne 0f..... 3,715,256 | .oevvvnnnnn [ennnns 3,598,882 |....uiiiiinnnnn [V PR [ [V R [ R Of wevvnnnnns 99/101 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. . |Equity/Index [BA ... ... 2IGI19DL770XOHC3ZE78 |. 06/02/2023 |. 06/03/2024 |..........8,556 |...... 36,585,456 |......... 4276.000 [...ounrvvennnnn O] 3,326,573 |..uvveieiiinnnn 0 s 3,326,573 | .eevvvnnnnn [ennnnn 2,689,782 |...evveveinenn O e O e O e O [ 0 e 99/100 ...
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennens N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/27/2023 |.09/26/2024 |.......... 2,845 |...... 12,316,005(......... 4329.000 |....ccvvvnnnnnne 0f..... 1,037,059 [...cevvvennnnnns 0f..... 1,037,059 [..oeeeeens o 1,056,007 |..covvnnnnnnnns [V PR [ [V R [ Of wevvnnnnns 97/97 oo
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..covviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/06/2023 |. 06/05/2024 |.......... 8,619 ...... 37,354,746 |......... 4334.000 |.....cvvnnnnnnne 0f..... 2,954,335 [....covnnnnnnnns 0f..... 2,954,335 [.oeeeeenns | 2,402,258 |.....ounnnnnnnnn [V PR [ [V R [ R Of wevvnnnnns 99/100 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veeeenn. |Equity/Index | INTERN .... ... W22LROWP2IHZNBB6K528 | 06/08/2023 |. 06/07/2024 |..........6,067 |...... 26,294,378 |......... 4334.000 |.....ovvnerenenn O fennnns 2,056,106 |.........c0oeeen 0 o 2,056,106 [....eeeee [onnnne 1,698,014 |... .[99/793 ..
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennees N/A s Equity/Index |BA ..ocoovvirnnniinnes 21GI19DL770X0HC3ZE78  |. 06/05/2023 |. 06/03/2024 |.......... 4,769 |...... 20,745,150 ......... 4350.000 [ovveniiirnnnnns 0f..... 1,636,292 [cevnniiiinnnnns 0f..... 1,636,292 [.evveneens [ 1,273,293 |oevveeeiiinnnn [V PR [ [V R [ Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..cooviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/09/2023 |. 06/10/2024 |.......... 3,97 |...... 17,260,417 ......... 4351.000 [cuvenniivrnnnnns 0f..... 1,409,515 [ceeeiiiinnnnns 0f..... 1,409,515 [.ovveneens [ 1,078,09 |..covvvnnnnnnnns [V PR [ [V R [ R Of wevvnnnnns 97/97 .o
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 09/29/2023 |. 09/30/2024 |......... 13,649 |...... 59,400,448 |......... 4352.000 |....ccvvnnnnnnne 0f..... 5,107,183 [..eiiiiiinnnns 0f..... 5,107,183 [..eveneenes [onnnne 4,914,551 | [V PR [ [V R [ R Of wevvnnnnns 98/94 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/22/2023 |. 09/23/2024 |.......... 8,279 |...... 36,336,531]......... 4389.000 [..vuuniiirnnnnns 0f..... 3,061,243 |...cevvnnnnnnnnn 0f..... 3,061,243 | ..ccevnnnns [onnnnn 2,739,770 |ouueneeeennnnnn [V PR [ [V R [ R Of wevvnnnnns 97/94 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/27/2023 |. 06/26/2024 |.......... 9,99 |...... 43,893,648 |......... 4392.000 |....covvnnnnnnne 0f..... 3,754,546 |...ovvnnnnnnn 0f..... 3,754,546 | .covvvnnnnn [ennnnn 2,597,669 |....uieiiinnnnn [V PR [ [V R [ Of wevvnnnnns 91/95 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivnnniinns 21GI19DL770X0HC3ZE78  |. 06/13/2023 |. 06/12/2024 |......... 14,029 |...... 61,629,397 |......... 4393.000 |....cevvnnnnnnne 0f..... 5,121,707 [ceeriiiinnnnns 0f..... 5,121,707 [.eveeeeeees [ 3,475,287 |ouueeiieiinnnnn [V PR [ [V R [ R Of wevvnnnnns 98/98 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXT09  |. 09/26/2023 |. 09/25/2024 |......... 15,263 |...... 67,111,411]......... 4397.000 [cuveniiiinnnnns 0f..... 5,206,057 [..eeiiiiinnnnns 0f..... 5,206,057 [..ouueenns fonnnne 5,004,350 |vuunniiiiinnnnn [V PR [ [V R [ R Of wevvnnnnns 98/95 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/24/2024 |.......... 3,086 |...... 13,587,658 ......... 4403.000 [vvunniieinnnnns 0f..... 1,049,302 [coveniiiinnnnns 0f..... 1,049,302 [.evvvnnnes e 775,766 [.oeevvvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 96/99 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. ..coovriviiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/19/2024 |.......... 4,648 |...... 20,558,104 {......... 4423.000 |....cevvnnnnnnns 0f..... 1,715,112 | 0f..... 1,715,112 .ot e 1,326,625 .....ccevvnnnnns [V PR [ [V R [ R Of wevvnnnnns 97/96 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veveenen. | Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS28  |. 06/15/2023 |. 06/14/2024 |..........7,366 |...... 32,624,014]......... 4429.000 |.....ovvneeeeenn O fennnns 2,681,224 ... ...2,681,224 .. [t 1,677,255 |...
EMBEDDED OPTION IN IUL ROYAL BANK OF

........................... PRODUCTS ................ [N/A ........... [Equity/Index [CANADA ............... ES7IP3USRHIGC71XBU11 |. 06/29/2023 |. 06/28/2024 |........ 17,102]......75,881,574].........4437.000 |................ 0}......5,927. 211 |................ 0]......5, 927,211 | ... |...... 4,044,048 |. ... Ofveeeeen O O O O el 198/99 L
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STATEMENT AS OF SEPTEMBER 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)
SPX US C 4443 06/21/24  ENBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/22/2023 |. 06/21/2024 |.......... 7,261 (...... 32,260,623 |......... 4443.000 |....covvnnnnnnns 0f..... 2,453,492 |......covnnnnnn. 0f..... 2,453,492 [...ccoeenns | 1,634,908 |......ccvvnnnnns [V PR [ [V R [ Of wevvnnnnns 97/99 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veveenen. | Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS28  |. 06/23/2023 |. 06/24/2024 |..........5,128 |...... 22,788,832(......... 4444.000 |.....ovvnereeenn O fennnns 1,677,676 |... 1,677,676 | e [ 1,166,653 |...
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/26/2024 |.......... 6,622 |...... 29,428,168 |......... 4444.000 |.....cvvvnnnnnne 0f..... 2,473,317 | 0f..... 2,473,317 | eeeeeie [ 1,846,220 |......coeneennns [V PR [ [V R [ R Of wevvnnnnns 99/95 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
........................... PRODUCTS .......ooveeeeen |N/A Loeoo..oo. [Equity/Index |BA .................... 21GI19DL770X0HC3ZE78 . 06/30/2023 |. 06/18/2024 |..........8,049 |...... 35,785,854 .........4446.000 |................ 0 ...... 2,962,032 |.......0oeeeeenn 0 [0 2,962,082 | oo [t 1,776,913 | O e O et O [ O et O e ] 96/99 L
SPX US C 4454 08/19/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
veee |PRODUCTS .. N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/18/2023 |. 08/19/2024 |.......... 5,945 |...... 26,479,030 ......... 4454.000 |.....covvnnnnnne 0f..... 2,062,915 |..cuvnnninns 0f..... 2,062,915 | .coevnnnnnn fennnnn 1,691,085 [....ccvvvnnnnnns [V PR [ [V R [ R 0
SPX US C 4462 08/21/24ENBEDDED OPTION IN IUL
PRODUCTS ...ovvvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 08/22/2023 |. 08/21/2024 |........ 16,161 |...... 72,110,382(......... 4462.000 [...eniiiinnnnns 0f..... 5,801,799 [ciiiiiinnnnns 0f..... 5,801,799 [.evueneeenn [ 4,276,415 |..uenniiiiinnnnn [V PR [ [V R [ Of wevvnnnnns 97/96 ..........
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...cvvvennees N/A s Equity/Index |N.A woooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 07/11/2023 |. 07/10/2024 |........ 12,868 |...... 57,494,224 (......... 4468.000 [....uivvinnnnns 0f..... 4,467,126 [...eeiiinnnnnns 0f..... 4,467 126 [.oeuenneenn [onnnns 2,955,332 [.cooeiiiiinnnnns [V PR [ [V R [ Of wevvnnnnns 98/97 ....ounen
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennens N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 07/07/2023 |.07/10/2024 |.......... 3,120 |...... 13,968,240 ......... 4477.000 [cevenniiiinnnnns 0f..... 1,124,573 [ceveiiiiiinnnns 0f..... 1,124,573 [ v o 696,079 [...ccevvvnnnnnns [V PR [ [V R [ Of wevvnnnnns 99/94 ..........
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennees N/A s Equity/Index |..ceeerrieennnnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/21/2023 |. 09/20/2024 |.......... 3,568 |...... 15,962,528 |......... 4471.000 [cevennririnnnnns 0f..... 1,151,001 |.oevennnnne 0f..... 1,151,001 | .oeeennenns [nnnns 1,001,830 |.oevvvennnns [V PR [ [V R [ Of wevvnnnnns 96/98 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/23/2024 |.......... 6,126 |...... 27,401,598 (......... 4473.000 [cvvennriiinnnnns 0f..... 2,225,270 |.cevvnnnnne 0f..... 2,225,270 | cevevvnnnnn fennnnn 1,502,352 |evvenieiiinnnn [V PR [ [V R [ R Of wevvnnnnns 98/90 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennens N/A s Equity/Index |BA ..ocoovvvvnnnines 21GI19DL770X0HC3ZE78  |. 06/20/2023 |. 06/20/2024 |.......... 7,312 |...... 32,772,384]......... 4482.000 [cvvenniivnnnnnns 0f..... 2,332,089 |...ovunnnne 0f..... 2,332,089 | ..cevvnnnnn feunnnn 1,478,325 [..ooeevennnnnns [V PR [ [V R [ R Of wevvnnnnns 93/98 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veeeenn. |Equity/Index | INTERN .... ... W22LROWP2IHZNBB6K528 | 08/29/2023 |. 08/28/2024 |........ 20,888 |...... 93,787,120 ......... 4490.000 [...eunrvvinnnn O] 8,146,320 [.....ccvvvveeen 0 o 8,146,320 [..euuneeens [onnnns 5,310,825 |ouvvvvvvviineenn O e O e O e O [ 0 e 99/91
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2023 |. 08/15/2024 |.......... 3,949 |...... 17,758,653 (......... 4497.000 [cvveniivinnnnns 0f..... 1,424,483 ..oeeiiennnnnns 0f..... 1,424,483 | .ooveeeeees [ 952,767 |vvueneeeeinnnnn [V PR [ [V R [ Of wevvnnnnns 97/98 ..........
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennens N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 07/06/2023 |. 07/05/2024 |.......... 4,437 |...... 20,024,181 (......... 4513.000 [cvvenniiiinnnnns 0f..... 1,393,129 [cennniiiiinnnns 0f..... 1,393,129 [cevvnneee e 891,107 [.ooeeeevinnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL
PRODUCTS .. veveennn | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/05/2023 |. 07/03/2024 |......... 15,382 |...... 69,298,928 |......... 4514.000 [..eeenrvvinnnnn O] 5,284,465 |.....uvvevennnn 0] 5,284,465 | ..ccvvnnnnn [ennnnn 3,051,876 |...
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...oevvennees N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27 | 09/19/2023 |. 09/18/2024 |......... 14,216 |...... 64,171,024 ......... 4514.000 [cuvenniiiinnnnns 0f..... 4,798,611 [ 0f..... 4,798,611 [..oeeeeenin [ 3,632,845 |....ouuunnnnnnns [V PR [ [V R [ Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2023 |. 09/19/2024 |.......... 4,056 |...... 18,320,982 |......... 4517.000 [ouvenniivinnnnns 0f..... 1,391,208 [..oovvvvinnnnnns 0f..... 1,391,208 [.eeeeeenns | 1,032,659 [....cccvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 09/14/2023 |. 09/13/2024 |.......... 8,303 |...... 37,529,560 |......... 4520.000 [cvvenniivinnnnns 0f..... 3,199,229 [.....covvnnnnnns 0f..... 3,199,229 [....cceenns | 2,067,073 |.ccevvninns [V PR [ [V R [ R Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYQTBXKCSX06  |. 07/13/2023 |. 07/12/2024 |.......... 7,226 |...... 32,675,972]......... 4522.000 |....covvnnnnnnns 0f..... 2,573,901 |.eevvenniinene 0f..... 2,573,901 | .eeeennnnnn fennnnn 1,460,489 |......ccvvnennns [V PR [ [V R [ R Of wevvnnnnns 97/98 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ocoovvvvnnninns 21GI19DL770X0HC3ZE78  |. 08/14/2023 |. 08/12/2024 |.......... 6,332 [...... 28,658,632(......... 4526.000 [..veniivinnnnns 0f..... 2,346,006 |.........ceunnns 0f..... 2,346,006 [.....cceee fonnnnn 1,417,626 |.ccovvnnnnnnnens [V PR [ [V R [ Of wevvnnnnns 98/97 ....oueen
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oooviiviiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/08/2023 [. 09/09/2024 |......... 13,475 |...... 61,068,700 |......... 4532.000 |....ccvvnnnnnnns 0f..... 4,810,575 [ceeiiiiinnnnns 0f..... 4,810,575 [.evueneeens [ 3,230,701 |ouueeieiinnnnn [V PR [ [V R [ R Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/12/2023 |. 09/11/2024 |......... 11,245 |...... 51,086,035(......... 4543.000 |....ccvvvnnnnnne 0f..... 3,975,108 [....oovvvinnnnns 0f..... 3,975,108 [..eueneens [onnnns 2,645,945 .. .ouuennnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/87 ..ouunnnn.
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 08/10/2023 |. 08/09/2024 |.......... 5,588 |...... 25,419,812]......... 4549.000 |.....covvunnnnne 0f..... 1,994,469 [....oovvnnnnnns 0f..... 1,094,469 [ ... fonnnnn 1,170,405 |...ovvvnnnnnnens [V PR [ [V R [ R Of wevvnnnnns 97/100 .........
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...cvvvennees N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |.......... 7,665 (...... 34,898,745]......... 4553.000 |....ccvvvnnnnnne 0f..... 2,636,760 [.......ccevnnnns 0f..... 2,636,760 [...coeeens [onnnns 1,617,555 [.cooeennnnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/99 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. . |Equity/Index ... KB1H1DSPRFMYMCUFXTO9 . 09/06/2023 |. 09/05/2024 |......... 12,821 ...... 58,527,865 (......... 4565.000 [...ounerveinnnnn O] 4,259,905 |... 04,259,905 | .eeiiiinns [ 2,815,432 ...

EMBEDDED OPTION IN IUL
........................... PRODUCTS ..........ooo... |N/A ........... |Equity/Index |........................ 7HG6GLXDRUGQFUS7RNES7 |. 09/15/2023 |. 09/16/2024 |..........4,011]...... 18,318,237{.........4567.000................ 0...... 1,364,516 |................ 0], 1,854,605 | v el 906,244 e O O O i O 0] el {98798
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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)
SPX US C 4572 08/07/24ENBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..ooovvvirniniinns 21GI19DL770X0HC3ZE78  |. 08/08/2023 |. 08/07/2024 |........ 11,783 |...... 53,871,876 ]|......... 4572.000 [cevenniiiinnnnns 0f..... 4,077,154 [oeiiiiinnnnns 0f..... 4,077,154 [.eveeneeeen [ 2,312,733 | [V PR [ [V R [ Of wevvnnnnns 98/97 ....oueen
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veeeennn |Equity/Index | INTERN .... ... W22LROWP2IHZNBB6K528 | 07/17/2023 |. 07/15/2024 |..........5,684 [....... 25,992,932(......... 4573.000 [..evunrveinnnnn O] 1,960,980 |... ...1,960,980 | ..cevvnnnns feunnn 1,013,844 |...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. ..coovriviiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/05/2023 |. 09/03/2024 |........ 10,805 |...... 49,443,680 |......... 4576.000 [..eeniivinnnnns 0f..... 3,832,534 |.....ccuvnnnnnn. 0f..... 3,832,534 [..ccceiiiis | 2,296,102 |ouuunniiiennnnn [V PR [ [V R [ R Of wevvnnnnns 98/94 ..........
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
........................... PRODUCTS ......evveeeenn [N/A Loeeeeoos [Equity/Index |...eeeeeeeeennnnnnee.. THBGLXDRUGQFUS7RNES7 . 08/04/2023 |. 08/05/2024 |..........6,113|...... 27,985,314 [.........4578.000 |........ceeeeeen 0 [ 2,247,750 |oevvvennnnnnnnnn 0 [0 2,247,750 | e [ 1,171,658 ot O e O s O e O e O el | 977105
SPX US C 4587 07/17/24( ENBEDDED OPTION IN IUL GOLDMAN SACHS
veee |PRODUCTS .. N/A s Equity/Index | INTERN ............... W22LROWP2HZNBB6KS528  |. 07/18/2023 |. 07/17/2024 |......... 10,420 |...... 47,796,540 |......... 4587.000 [..veuiivinnnnns 0f..... 3,699,100 [...uriviennnnns 0f..... 3,699,100 [..eeuneeens fonnnns 1,803,847 |.covvvninns [V PR [ [V R [ R 0
SPX US C 4606 07/22/24ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......ooveeeeen [N/A ooooo..ooo [Equity/Index |BA .............ooeee.. 21GI19DL770X0HC3ZET8 . 07/24/2023 |. 07/22/2024 |..........7,965 |...... 36,686,790 ........ 4606.000 |.............ee. 0 }...... 2,858,877 |ooeevvnnnnnnnnnn 002,858,877 | oo [ 1,329,211 o O e O et O [ O et O e | 97/97
SPX US C 4615 07/19/24 ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A ......o.. [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 [. 07/20/2023 |.07/19/2024 |..........6,854|......31,631,210{.........4615.000 |................ 0 ...... 2,323,506 |.........cevunnn 0 f..0.0 2,328,506 | .ovvvnnnn [ 1,097,843 |t O o O e O e O e O el | 97/88
SPX US C 4621 07/24/24  ENBEDDED OPTION IN IUL BANK OF AWERICA,
........................... PRODUCTS .......coveeeeen |N/A L..oo..ooo. [Equity/Index |NLA .................. BATYDEBGGKMZOO31MB27 |. 07/25/2023 |.(07/24/2024 |.........13,026 |...... 60,193,146 |.........4621.000 |................ 0 |...... 4,553,890 |.......eeeeeenn O [ 4,853,890 | ooeeeennnnn [0 2,102,417 | O e O et O [ O e O e ]99/97
SPX US C 4625 07/26/24 | ENBEDDED OPTION IN IUL BANK OF AWERICA,
........................... PRODUCTS .......coeeeeeen |N/A Loeooeoon [Equity/Index [NLA .................. BATYDEBGGKMZOO31MB27 |. 07/27/2023 |.07/26/2024 |..........6,414]...... 29,664,750 (.........4625.000 |.............ee. 0 [0 2,367,407 |ooevvvnnnnnnnnn 002,367,407 | oo [ 1,083,194 |t O e O e O e O e O ] 917102
SPX US C 4637 07/29/24ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen [N/A ... [Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYOT8XKCSX06 |. 07/31/2023 |.07/29/2024 |.........14,934|...... 69,248,958 .........4637.000 |................ 0 |...... 5,376,240 |........ceeeeee. 0 [...... 5,376,240 | oooeevnnnnn [0 2,358,545 | O e O et O [ O e O e | 97/96
SPX US C 4641 08/01/24( ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .........oeoeee. |N/A ........... [Equity/Index |N. .................... KB1H1DSPRFMYMCUFXT09 |. 08/02/2023 |.08/01/2024 |........ 10,366 |......48,108,606].........4641.000................ 0]...... 3,626,960 |................ 0...... 3,626,960 | ........... |...... 1,640,553 |...........ccc. O feriiinnnnee O |vvvnnnnnnnnn O oo O e O el 198797 L
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 169,524,8% | 381,617,288 0f 551,142,184 [ XXX 518,080,012 0 0 0 0 0 XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 169,524,8% | 381,617,288 0f 551,142,184 [ XXX 518,080,012 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
SPX US C 4020 11/15/23( EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
........................... PRODUCTS .......coeeeeeen |N/A ooeoee.oo. [Equity/Index |BA .................... 2IGI19DL770X0HC3ZE78 |. 12/30/2022 |. 11/15/2023 |..........1,433|....... 5,760,660 .........4020.000 |.........393,502 |......ccvvvuees O Joevernnnnnnnnnnn O for00450,195 | e [ 450,195 |t 56,694 [ O et O e O e O | e
SPX US C 4050 10/16/23( ENBEDDED OPTION IN IUL CANADIAN INPERIAL
.| PRODUCTS .. . N .. |Equity/Index [BA ... 2|GI19DL770XOHC3ZE78 |. 12/30/2022 |. 10/16/2023 |..........3, 734 ...... 15,122,700 ......... 4050.000 |.........891,567 0. PV . .oee.....938,296 |.......... 46,729 |. . 0]... 0. .
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 1,285,069 0 0 1,388,491 | XXX 1,388,491 103,423 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 1,285,069 0 0 1,388,491 | XXX 1,388,491 103,423 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 170,809,965 | 381,617,288 0 552,530,675 XXX 519,468,503 103,423 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 170,809,965 381,617,288 0 552,530,675 [ XXX 519,468,503 103,423 0 0 0 0 XXX XXX
SPX US C 3756.42 EMBEDDED OPTION IN IUL
10/19/23 .ovveeennnnnee PRODUCTS ...ovvvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 10/20/2022 |. 10/19/2023 |.......... 6,160 |...... 24,811,371 |......... 4027.820 |..... (1,604, 742)......ccvvnnnnns [V R 0f.... (1,604,742 ..onveeeeen | (1,706,427)]...ccvvnnnnnnnns [V PR [ [V R [ Of wevvnnnnns 100/9%6 .........
SPX US C 3895.26 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
10/11/23 o PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..covviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO09  |. 10/12/2022 |. 10/11/2023 |.......... 3,680 |...... 14,334,557 |......... 3895.260 |....... (999,267))..vuvveeeennnnn [V R 0f...... (999,267)] ..evvvunnnn feunnn (1,463, 744).....ccovvnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/97 ..........
SPX US C 3925.67 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
10/10/23 ...ovn PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 10/11/2022 |. 10/10/2023 |......... 15,944 |...... 62,590,882(......... 3925.670 |..... (3,970,086)......cccvnnnnns [V R 0f.... (3,970,056)( ..ceveeee |nnne (5,845,607).......cc0unnnn. [V PR [ [V R [ R Of wevvnnnnns 1007102 ........
SPX US C 3946.05 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
10/13/23 ooveeennee PRODUCTS ...ovvvennees N/A s Equity/Index |YO ..oovvrivivnnnnnnnns GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |........ 11,8711...... 46,843,560 |......... 3946.050 |..... (3,015,590)f....cccvvnnnnnns [V R 0f.... (3,015,590)] ..cvvvnnnnn fennns (4,154,778)...ccvvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/104 .........
SPX US C 3947.79 EMBEDDED OPTION IN IUL ROYAL BANK OF
10/09/23 ......eennnee PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 10/10/2022 |. 10/09/2023 |.......... 6,925 |...... 27,338,446 |......... 3047790 |..... (1,765,875)]...ccvvnnnnens [V PR 0f.... (1,765,875)( .eevneencs | (2,382,487)[...cccevvnnnnnns [V PR [ [V R [ Of wovvnnnnns 103/82 .........
SPX US C 3963.5 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
10/17/23 o PRODUCTS ...evvvennnnnens N/A s Equity/Index |BA ...ooovvvvnniinins 21GI19DL770X0HC3ZE78 |. 10/18/2022 |. 10/17/2023 |......... 18,395 |...... 72,908,583 ]......... 3963.500 |..... (5,776,030)]..ccevvennnnnnes [0 0f.... (5,776,030) .evvneeenn [onnns (6,167,984)]...ccvvennnnnnes [0 [ [0 T [ 0 covvennnns 99/103 .........
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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)
SPX US C 3993.34 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
10/03/23 .....eeveeneee PRODUCTS ...cvvvennens N/A s Equi ty/Index KB1H1DSPRFMYMCUFXT09  |. 10/04/2022 |. 10/03/2023 |......... 22,8% |...... 91,427,519|......... 3993.340 |..... (6,701,069)]....c00unvenenne [V R 0f.... (6,701,069)] ....cvvvvnn |ovnee (6,763,509)[......ccvvnnnnns [V PR [ [V R [ 0 .[100/99 .........
SPX US C 4005.52 EMBEDDED OPTION IN IUL
10/23/28 ovvvenn PRODUCTS ...cvvvennens N/A s Equi ty/Index GSGSEF7VJP5170UK5573  |. 10/24/2022 |. 10/23/2023 |........ 10,773 ...... 43,151,467 |......... 4005.520 |..... (3,455,871)[...cccvvvnnnnnns [V R 0f.... (3,455,871)] .eevvvnnnnn fennnn (3,240,452)...0uvvieinnnnn [V PR [ [V R [ R Of wevvnnnnns 99/101 .........
SPX US C 4023.01 EMBEDDED OPTION IN IUL
10/18/23 .. .... | PRODUCTS .. . |Equity/Index . 5493001CGB70D06XZS54  |. 10/19/2022 |. 10/18/2023 |.... 11,252,359 ......... 4023.010 |....... (766,853)| .... (766,853)| ... (781,526)]... .[100/98 ...
SPX US C 4025. EMBEDDED Of
11/03/23 ...oveeenneee PRODUCTS ...ovvvennens Equi ty/Index GSGSEF7VJP5170UK5573  |. 11/04/2022 |. 11/03/2023 19,525,955 |......... 4025.970 |..... (1,461,014)]...ccevnnnnnnens [V PR 0f.... (1,461,014)..ceeeeeen | (1,440,079)f.....cccvvnnnnns [V PR [ [V R [ Of wevvnnnnns 99/96 ..........
SPX US C 4088.52 EMBEDDED OPTION IN IUL ROYAL BANK OF
10/05/23 ... PRODUCTS .. . |Equity/Index [CANADA .... ... ESTIP3USRHIGC71XBU11 |. 10/06/2022 |. 10/05/2023 |.... 17,523,397 | 4088.520 |..... (1,090,358)| (1,090,358) ... (870,271)...
SPX US C 4092. EMBEDDED Of WELLS FARGI s
11/02/23 ... PRODUCTS ...cvvvennens Equity/Index |N. .oooviiviiinnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 11/03/2022 |. 11/02/2023 |.......... 7,167 |...... 29,333,098 |......... 4092.800 |..... (1,729,970)f...ccevvnnnnnns [V R 0f.... (1,729,970) vevenneeecn | (1,696,838)]....cc0unnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/95 .........
SPX US C 4103.15 EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. . |Equity/Index [CANADA .... ... ESTIP3USRHIGC71XBU11 |. 10/25/2022 |. 10/24/2023 |......... 15,222 |...... 62,458,149 |......... 4103.150 |..... (4,825,374)..ccooeeieeeenn O feriiiiiiiiinnnn 0 s (4,825,374) ceevvvnnnnn fennnn (3,253,939)[....cccvvnneen O v O e O e O e O s 99/100 ...
. EMBEDDED Of WELLS FARGI s
10/04/23 ............... PRODUCTS ...ovvvennens Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 10/05/2022 |. 10/04/2023 |.......... 3,450 |...... 14,165,976 |........ 4106.080 |....... (780,928)[.....ccvvvunnnns [V PR 0f...... (780,928)[ .evvunneees fonnnne (633,675)).0vunneeeennnnn [V PR [ [V R [ Of wevvnnnnns 100/104 ........
SPX US C 4110.16 EMBEDDED OPTION IN IUL
1/07/23 oo PRODUCTS ...ovvvennens N/A s Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 11/08/2022 |. 11/07/2023 |......... 15,961 |...... 65,602,264 [........ 4110.160 |..... (4,581,445))....c0veennnn [V R 0f.... (4,581,445)| ..cevvnnnns fennnn (3,642,305)...0unneeennnnn [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
SPX US C 4112.18 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
12/28/28 oo PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..oooovvivinnninns 21GI19DL770X0HC3ZET8  |. 12/29/2022 |. 12/28/2023 |......... 19,146 |...... 78,731,798 ]......... 4112.180 |..... (5,341,734).ccvvneeinnnnn [V R 0f.... (5,341,734) ceevvennn fennnn (5,433,244)......ccuvnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/98 ..........
SPX US C 4133.35 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
11/08/23 ... PRODUCTS ...cevvennees N/A s Equity/Index | YO ..ooovivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 11/09/2022 |. 11/08/2023 |.......... 3,77 |...... 15,586,863 ......... 4133.350 |..... (1,039, 212)f..ceeeiiennnns [V PR 0f.... (1,039,212)] cevvvnnens o (793,293)]...ccvvnnnnns [V PR [ [V R [ Of wevvnnnnns 1007101 ........
SPX US C 4145.92 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
12/19/28 oo PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 12/20/2022 |. 12/19/2023 |........ 18,641 |...... 77,284,05(......... 4145.920 |..... (4,516,341)f.....cccvnnnnnns [V R 0f.... (4,516,341)] .eevvvnnnns fennnn (4,620,572)f..ccccvvnnnnnns [V PR [ [V R [ Of wevvnnnnns 100/9%6 .........
SPX US C 4146.74 EMBEDDED OPTION IN IUL GOLDMAN SACHS
12/21/28 oo PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28 | 12/28/2022 |. 12/27/2023 |......... 22,621 |...... 93,803,406 |......... 4146.740 |..... (5,624,938)].....0ceeennnnn [V R 0f.... (5,624,938)] ..cevvnnnnn fonnnn (5,795,509)...0uuveeinnnnn [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
SPX US C 4147.19 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
12/22/23 ..o PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..oooovvivinnninns 21GI19DL770X0HC3ZET8  |. 12/23/2022 |. 12/22/2023 |.......... 5,253 |...... 21,785,189 |......... 4147190 |..... (1,276,479).....cccvvnnnnns [V R 0f.... (1,276,479 .eevveeeeen | (1,315,129)f....ccevvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/102 .........
SPX US C 4147.21 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
10/26/23 ... PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 10/27/2022 |. 10/26/2023 |.......... 3,216 |...... 13,337,427 |......... 4147.210 |....... (858,672)[.....ccevvnnnnns [V R 0f...... (858,672)[.evvuneees foennnns (582,180)[.....ccvvvunnnns [V PR [ [V R [ R Of wevvnnnnns 99/108 .........
SPX US C 4148.86 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
01/03/24 ....covveennnn. PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 01/04/2023 |. 01/03/2024 |........ 18,190 |...... 75,467,763 |......... 4148.860 [....oevvvnnnnns 0f.... (4,372,330))c0nnnieinnnnns 0f.... [T 1)) R R (4,766,922)[......cccvnnnnns [V PR [ [V R [ Of wevvnnnnns 99/97 ..........
SPX US C 4164.6 EMBEDDED OPTION IN IUL GOLDMAN SACHS
01/04/24 ... PRODUCTS ...cevvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 01/05/2023 |. 01/04/2024 |........ 14,871 ...... 61,931,767]......... 4164.600 [.....eevvinnnnns 0f.... (3,436,986).....cccvnnnnns 0f.... (3,436,986)] ..cvvvnnnnn fennnn (3,730, 712)fc.. e [V PR [ [V R [ R Of wevvnnnnns 99/93 ..........
SPX US C 4169.14 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
11/01/23 ..o PRODUCTS ...cvvvennees N/A s Equity/Index | YO ..oovvrvviinnnnnnnns GSGSEF7VJPS170UK5573 | 11/02/2022 |. 11/01/2023 |......... 12,434 |...... 51,839,087 ......... 4169.140 |..... (3,272,753)).ccvveeeeennnnn [V R 0f.... (3,272,753)] cevvvvnnnnn fennnn (2,131,708)]...ccvvennns [V PR [ [V R [ Of wevvnnnnns 1007102 ........
SPX US C 4179.81 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/21/28 oo PRODUCTS ...ovvvennens N/A s Equity/Index | YO ..oovvrvviinnnnnnnns GSGSEF7VJPSI70UKS573 | 12/22/2022 |. 12/21/2023 |......... 12,407 |...... 51,858,903 (......... 4179.810 |..... (2,910,558)[.....cccvvnnnnns [V R 0f.... (2,910,558)] ..evvvnnnnn fennnn (2,785, 790)....ccevvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
SPX US C 4182.86 EMBEDDED OPTION IN IUL
01/08/24 ....ovvveeneen PRODUCTS ...cvvvennees N/A s Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 01/09/2023 |.01/08/2024 |......... 10,434 |...... 43,643,961 |......... 4182.860 [....ueievinnnnns 0f.... (2,978,281)[...cccvvnnnnnnns 0f.... (2,978,281).eeenncccn | (2,519, 750)f...ccvvvnnnnnns [V PR [ [V R [ Of wevvnnnnns 100/98 .........
SPX US C 4183.16 EMBEDDED OPTION IN IUL
10/25/23 ..oovvennnn PRODUCTS ...cevvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 10/26/2022 |. 10/25/2023 |.......... 3,013 [...... 12,603,861]......... 4183.160 |[....... (821,856)[.....cccvvnnnnns [V R 0f...... (821,856)( .evvunnean fonnnns (449,240)]....c0uvnnnnn [V PR [ [V R [ R Of wevvnnnnns 99/98 ..........
SPX US C 4186 03/13/24( EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L......o.. [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 03/14/2023 |. 03/13/2024 |.........10,337 |...... 43,270,682 |........ 4186.000 |............eee. 0 [ (2,291,816)].ccevennnnennn 0 [0 (2,291,816)] coveennnes [t (3,138,324) e O e O e O e O e O el ] 100799
SPX US C 4207.71 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
01/09/24 ......evvnnnn. PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 01/10/2023 |. 01/09/2024 |......... 12,872 ...... 54,161,643 (......... 4207.710 [ceveniiiinnnnns 0f.... (3,012,048)[.....ccvvvnnnnns 0f.... (3,012,048)( ..cevvecn | (2,886, 759).....cccvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/97 ..........
SPX US C 4209.7 EMBEDDED OPTION IN IUL ROYAL BANK OF
10/30/23 ..oovennnnnnnne PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 10/31/2022 |. 10/30/2023 |......... 15,784 ...... 66,445,905 |......... 4209.700 |..... (4,214,328))..c0uvveeennnnn [V R 0f.... (4,214,328)] .cevvvnnnnn fennnn (2,150,082)f.....cccvvunnnns [V PR [ [V R [ Of wevvnnnnns 100/100 ........
SPX US C 4221.72 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/15/28 oo PRODUCTS ...oevvennees N/A s Equity/Index | YO ..eovvivviinnnnnnnns GSGSEF7VJP5I70UK5573  |. 12/16/2022 |. 12/15/2023 |.......... 5,345 |...... 22,565,093 ]......... 4221.720 |..... (1,224 A7) [V R 0f.... (1,224 A71).oeenes ... (1,000,880).......cc0unnnn. [V PR [ [V R [ R Of wevvnnnnns 99/100 .........
SPX US C 4224.43 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
11/10/23 ..o PRODUCTS ...oevvennees N/A s Equity/Index | YO ..eovvivviinnnnnnnns G5GSEF7VJPSI70UK5573 | 11/14/2022 |. 11/10/2023 |......... 10,312 ...... 43,562,322 ......... 4224.430 |..... (3,183,108)]...ccvvunnnnnnns [V R 0f.... (3,183,108)(...evveec [ (1,491,409).......ccvvnnnns [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
SPX US C 4235 03/11/24 | EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
........................... PRODUCTS .. . . | Equity/Index ... 21GI19DL770X0HC3ZET8 . 03/10/2023 |.03/11/2024 |..........3,676 [...... 15,567,860 .........4235.000 |.. .0 (708,792)[ .vevvnvene [ovve.. (982,569)]... reeeeeeens | 1007100 ..

SPX US C 4246.03 EMBEDDED Of
12/07/23 ............... PRODUCTS ...vvveeeneees Equity/Index [SUNTRUST BANK ...... 1YDOJBGJNYOTBXKCSX06 . 12/08/2022 |. 12/07/2023 |.......... 5,919]...... 25,132,252]......... 4246.030 |..... (1,618,432)f.....ccennnnnes [\ OO 0]..... (1,618,432)] ..ceeeeeee o (950,667)f....cccennnnn.s [V OO O, [\ OO O, 0] covnnnes 100/95 .........
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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)

SPX US C 4250.22 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/11/23 oo PRODUCTS ...cvvvennens N/A s Equity/Index | YO ..oovvrvvirnnnnnnnns GSGSEF7VJPSI70UK5573 |, 12/12/2022 |. 12/11/2023 |.......... 3,615 |...... 15,364,545 |......... 4250.220 |....... (963,398)]...uvveeeeennnn [V R 0f...... (963,3%8) ... (588,626)[......cc0unnnnns [V PR [ [V R [ 0 .[1007101 ........
SPX US C 4251 03/14/24 | ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o..o...oo. [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 03/15/2023 |. 03/14/2024 |..........2,751...... 11,694,501 .........4251.000 |................ O |....... (468,853)]....cevvueennnn O [, (468,853)) coeeeeennns [ (7T11,284)] e O e O e O [ O e O e ] 1007106 e
SPX US C 4255 01/19/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen [N/A Loo.o..ooo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 01/20/2023 |.01/19/2024 |........ 11,786 |...... 50,149,430 |.........4255.000 |.........ceeeeen 0 [oonn(2,311,824)]ccevvnnnnnnnn 0 [ (2,311,824)] o [0 (2,363,899)]. e O [ O et O [ O e O e ]99/97
SPX US C 4260 03/18/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .......ooveeeeen |N/A Loeooe.oon [Equity/Index |N. .......ccoeeeen..... KBTHIDSPREMYMCUFXTO9 . 03/17/2023 |. 03/18/2024 |..........8,115]...... 34,569,900 .........4260.000 |.........coeeeen O fouen (1,754,382)]cccvvvnnnnnnnnn O oo (1,754,382)] e [0 (2,075,659)]. e O i O et O [ O et O e ]99/97
SPX US C 4270 03/25/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen |N/A ooeoo..oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 03/24/2023 |. 03/25/2024 |..........6,247 |...... 26,674,690 |.........4270.000 |................ 0 .....(1,316,243)]....cc0uvreeen O [ (1,316,243)) ooeeennnn [0 (1,603,282)]. e O [ O e O [ O e O e 1007101
SPX US C 4272.87 EMBEDDED OPTION IN IUL ROYAL BANK OF
11/16/23 ..o PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 4,725 |...... 20,189,311 ......... 4272 870 |..... (1,204,875)[....cccvvnnnnnns [V PR 0f.... (1,204,875) ceevneecns o (555,868)]...uuneeeeeennnn [V PR [ [V R [ Of wevvnnnnns 100/9%6 .........
SPX US C 4277.97 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
/21723 oo PRODUCTS ...cvvvennens N/A s Equity/Index |BA ..ooooviirnnniinnes 21GI19DL770X0HC3ZET8  |. 11/22/2022 |. 11/21/2023 |........ 10,690 |...... 45,731,499]......... 4277.970 |..... (2,950,440)...0unveeennnnn [V R 0f.... (2,950,440)] ..evvvnnnnn fennnn (1,288,346).......cc0nnnnns [V PR [ [V R [ Of wevvnnnnns 100/98 .........
SPX US C 4281.35 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
11/20/23 ... PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 11/21/2022 |. 11/20/2023 |.......... 3,104 |...... 13,289,310 ......... 4281.350 |....... (798,939))..0uvneeeennnnn [V R 0f...... (798,939)] ..cevvvnnnn feunnnnn (363,530)].vvvvveeeennnnn [V PR [ [V R [ R Of wevvnnnnns 98/99 ..........
SPX US C 4282 03/01/24ENBEDDED OPTION IN IUL ROYAL BANK OF

PRODUCTS ... .| Equity/Index | CANADA ... . ESTIP3USRHIGC71XBUT1 [ 03/02/2023 |. 03/01/2024 |........ 13,166 |...... 56,376,812]......... 4282.000 |.. (2,606,868)| +.vvvnen fornnn (2,981,045)|....
EMBEDDED OPTION IN IUL
........................... PRODUCTS ..vvvvvvvevene [N/A oeeee.. [Equity/Index | SUNTRUST BANK ...... |YDOUBGJNYQTBXKCSX0G |. 03/21/2023 |. 03/20/2024 |.........15,684 |...... 67,205,940 |.........4285.000 (3,347,436 . evveve |oeeen(3,786,192)f s O e O [ 0 oo O o O e [ 100799
SPX US C 4285.38 EMBEDDED OPTION IN IUL ROYAL BANK OF
NAT/23 e PRODUCTS v.vvvenenes 77— Equity/Index |CANADA ............... ESTIPSUSRHIGCTIXBUTY . 11/18/2022 |. 11/17/2023 |.......... 4,011 ... 17,188,659 |......... 4285.380 |......(1,034,838)[......cocvnnnn L] S 0. (1,034,838)ovveeens |oonen (443,889).....cvevnee (L] (L) L] S (L) [0 100/98 .........
SPX US C 4287.82 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
N/14/23 v PRODUCTS v.vveenenes 77— Equity/Index |N. wovevevevereiinnne KBIH1DSPRFMYMCUFXTO9 . 11/15/2022 |. 11/14/2023 |......... 11,309 |...... 48,490,956 |......... 4287.820 |..... (3,314,555)]....coeeene L] S 0. (3,314,555) e fonne (1,208,322 (L] (L) L] S (L) [0 100/105 ........
SPX US C 4290 01/11/24(ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS ....vvevervees [N/A woveene.. |Equity/Index | INTERN ............... W22LROWP2IHZNBBBKS28 |.01/12/2023 |.01/11/2024 |..........6,292 [...... 26,992,680 .........4290.000 [........covrvere O [ooen (1,348, 187)| cvnevecnnes O oo (1,348,187) oo [ (1,070,907 v O e O feoeiiic O [ 0 o O e [ 100797 o,
SPX US C 4290.96 EMBEDDED OPTION IN IUL ROYAL BANK OF
12/08/23 . PRODUCTS v.vveenenes 77— Equity/Index |CANADA .......c....... ESTIPSUSRHIGCTIXBUTY . 12/09/2022 |. 12/08/2023 |.......... 3,32 |...... 14,245,987 |.......... 4290.960 |....... (855,086)]...v.vevvevenen L] S (1) R (855,086)] +-vvven frrrnnn (438,898).....cvevnee (L] (L) L] S (L) [0 100/100 ........
SPX US C 4294.65 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/06/23 . PRODUCTS v 77— Equity/Index |YO .ovoveveveverinennne G5GSEF7VJP5I70UKS573 . 12/07/2022 |. 12/06/2023 |.......... 3,925 |...... 16,856,501 ......... 4294.650 |....... (968,494).....cvevnene L] S (1) R (968,494) v forrnnne (501, 345). v (L] (L) L] S (L) [0 100/95 .........
SPX US C 4300.9 EMBEDDED OPTION IN IUL ROYAL BANK OF
02/26/24 <..vvvannne PRODUCTS v.vveenenes 77— Equity/Index |CANADA ............... ESTIPSUSRHIGCTIXBUTY . 02/27/2023 |. 02/26/2024 |.......... 4,637 |...... 19,943,273 ......... 4300.900 |-.ovevnenenne 0 e (1,024,777 0 e (1,024, 777) v | (976,132)f..cveveenee (L] (L) L] S (L) [0 100/92 ...
SPX US C 4303.67 EMBEDDED OPTION IN IUL ROYAL BANK OF
1/28/23 v PRODUCTS v.vveenenes 77— Equity/Index | CANADA .......c....... ESTIPSUSRHIGCTIXBUTY . 11/29/2022 |. 11/28/2023 |......... 22,646 |...... 97,460,911 |.......... 4303.670 |.....(5,752,084)..c.coveveene (L] 0] (5,752,084) oo oo (2,550, 165))-..vveneeee (L] (L) L] S (L) [0 99/91 ...
SPX US C 4304 01/22/24 | ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ... wveeeenr |Equity/Index [N. ... ... KBTHIDSPREMYMCUFXTO9 |. 01/23/2023 |.01/22/2024 |..........5,015|...... 21,584,560 [......... 4304.000 |.. [QIRE70) R | B (1,152,597 v e (864,081 +.vvveverere 0 foreiiririeens O Jereeeiieee O [ 0 o 0| s
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS v.vvvennees 77— Equity/Index |N. wovovevevereiennne KB1H1DSPRFMYMCUFXTO9 . 03/03/2023 |. 03/04/2024 |.......... 5,390 |...... 23,214,730 ......... 4307.000 |-.ovevennnnne 0 en(1,226,009) v 0o (1,226,009)] cecovvens fonne (1,149,945)]....cvevenene (L] (L) L] S (L) [0 9/97 e
EMBEDDED OPTION IN IUL
PRODUCTS v.vveenenes 77— Equity/Index | SUNTRUST BANK ...... 1YDOJBGJIYOTBXKCSX06 . 03/01/2023 |. 02/28/2024 |.......... 10,453 |...... 45,041,977 oo 4309.000 [-.ovvrneeenne 0o (1,974,363) v 0o (1,974,363) oo oo (2,185,917))-.cvevennne (L] (L) L] S (L) [0 99/102 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ... vveveeee | Equity/Index | INTERN ... . W22LROWP2IHZNBBEKS28 . 03/28/2023 |. 03/27/2024 |.......... 14,841 |...... 64,024,074 .......... 4314.000 |-veveveieenn 0 | (2,941,338 0 | (2,941,338)] v e (3,412,867)|.... .[1007101 ..
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS v.vvvennees 77— Equity/Index |CANADA ............... ESTIP3USRHIGCTIXBUTY . 03/09/2023 |. 03/08/2024 |.......... 4,886 |...... 21,087,976 |......... 4316.000 |-..veveneenene 0.en(1,008,516)...ccvenvnnnnen 0/.....(1,006,516)] ..covevvnve fonnnn (1,029,420)]....ccvennee (L] (L) L] S (L) [0 9/113 ...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS ...vvvevevenes [N/A woveeenn. [Equity/Index |N. wooeoeeveoereene. KBIHIDSPREMYMOUFXTO9 . 03/29/2023 |. 03/28/2024 |.........14,358 |...... 61,997,844 .........4318.000 [........corres O [ (3,041, 742)] v O oo (3,041, 742) oo [+ (3,283,537 e O o O feeciic 0 [ 0 o O] e [997100 e,
SPX US C 4319.34 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
N/15/23 v PRODUCTS v.vvvennees 77— Equity/Index | Y0 wovoveveveveriennne G5GSEF7VJP5I70UK5573 . 11/16/2022 |. 11/15/2023 |.......... 3,076 |...... 13,286,290 ......... 4319.340 |....... (800,960)]...v.vevvevnen L] S (1) R (800,960)] . vvvrvnve forveee (274,573)..vcveeee (L] (L) L] S (L) [0 9/107 .........
SPX US C 4321 03/07/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS ....veveveevees [N/A weneeeene.. |Equity/Index |CANADA ............... ES7IP3USRHIGCT1XBU1T |.03/08/2023 |.03/07/2024 |..........3,465 ...... 14,972,265 .........4321.000 [......ovevrrers O [oenes (689,535)] cverveninne O v (889,535) oo [oovee (717,930 e O e O feeciie 0 [ 0 o O e [ 100798 e
SPX US C 4324.91 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/12/23 oo PRODUCTS .v.vveeneees 77— Equity/Index | YO .ovoveveveveniennne GSGSEF7VJP5I70UKS573 . 12/13/2022 |. 12/12/2023 |......... 11,268 |...... 48,733,086 |......... 4324.910 |......(2,933,286)[.....vcveenene L] S 0. (2,933,286)ovvennc e (1,311,630)f. v (L] (L) L] S (L) 0 .[100/96 .........

SPX US C 4325 02/27/24 | ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS ....eoveveveees |N/A woveeeen.. [Equity/Index |BA ..ooooooeeeeo. 21GI19DL770XK0HCZETS | 02/28/2023 |. 02/27/2024 |..........9,207 |...... 39,820,275].........4325.000 [......oocovreee 0 |oen (1,836,428)] oveeeeencne O [ (1,836,428)] o |ooe (1,806,244)] eveveiee O e O Lo 0 | 0 e 0] e [100/99 Lo
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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 Item Exposure | Entity (b)
SPX US C 4326 01/17/24( ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o.......... [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOT8XKCSX06 |.01/18/2023 |.01/17/2024 |.........18,452 |...... 79,823,352[.........4326.000 |.............ee. 0 ... (3,666,228)]...ccevnnnnnnnn 0.t (3,666,228)] .oeevvnnn [0 (2,836,228)]. e O e O e O [ O e veeenenn.. (100790 .........
SPX US C 4326.51 EMBEDDED OPTION IN IUL ROYAL BANK OF
/22/28 ..o PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/23/2022 |. 11/22/2023 |.......... 3,850 [...... 16,657,064]......... 4326.510 |..... (1,031,723)fc.. e (VN PO (N R (1,031,723) vevneeeeas o (357,039)).cvunecennnnn [V PR (0N R | FEN (U} SR | IR 99/101 .........
SPX US C 4328.11 EMBEDDED OPTION IN IUL ROYAL BANK OF
01/12/24 .....oeuee PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/13/2023 |. 01/12/2024 |.......... 3,703 |...... 16,026,991 ......... 4328110 [ceveniiiinnnnns 0f...... (740,600)].....c0vveeeeeen O funnnns (740,600)] ..evvevnnn [oennnne (545,618))..vuvveeeennnnn [V PR (0N R | FEN [N R | IR 100/94 .........
SPX US C 4332 02/22/24 | ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS .. . |Equity/Index [N. ... ... KBIH1DSPRFMYMCUFXTO9 [. 02/23/2023 |. 02/22/2024 |..........3,088 |...... 13,377,216 |.........4332.000 |.. (627,482)[..eevvnees |oonenn (577,844)... ceeeeennn. (997102 ...
SPX US C 4334.99 EMBEDDED Of ROYAL
12/14/28 ..o PRODUCTS ...ovvvennens Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/15/2022 |. 12/14/2023 |.......... 4,509 |...... 19,546,470 (......... 4334.990 |....... (946,890))....uveeeennnn (01N PR | AN (946,890)( ..vvunns fonnnnns (507, 119 [V PR (0N R | FEN [N R | IR 98/88 ..........
SPX US C 4337.41 EMBEDDED OPTION IN IUL WELLS FARGO BANK,
12/13/28 oo PRODUCTS ...oevvennees N/A s Equity/Index |N. ..cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 12/14/2022 |. 12/13/2023 |.......... 3,246 |...... 14,079,233 ......... 4337410 |....... (883,886)[.......c0uunnnn. (0N R | AN (883,886)] .eevevvnnn |unnnns (358,107)f....ccevvnnnnnns [V PR (0N R | FEN [N R | IR 100/98 .........
SPX US C 4339 01/16/24ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen |N/A L.oooo.oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 01/17/2023 |.01/16/2024 |..........3,473|...... 15,069,347 [.........4339.000 |........0ceeeeee O feuunnes (716,098)]..cevvvenneneenn O oo (716,098)] oo fevnnen (503,213)]. e O e O e O [ O e reeennnnn. [100/95 ...l
SPX US C 4339.52 EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
12/05/23 oovvennnnn PRODUCTS ...ovvvennens N/A s Equity/Index | YO ..oovvrvviinnnnnnnns GSGSEF7VJP5170UK5573  |. 12/06/2022 |. 12/05/2023 |.......... 9,562 |...... 41,494,490 |......... 4339.520 |..... (2,196,965)[......cc0vnnnnns (VN PO (N R (2,196,965)| ... (955,015)).0vuvniiennnnn [V PR (0N R | FEN [ .[100/95 .........
SPX US C 4341 02/21/24 | ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o.......... [Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYOT8XKCSX06 |. 02/22/2023 |.02/21/2024 |.........15,735]...... 68,305,635 [.........4341.000 |................ 0 [.....(3,298,843)].......0eeeeenn 0 [..... (3,298,843)] .ooevnnnnn [c2nn (2,844,908)]. v O e O e O [ O e e (99799 Ll
SPX US C 4344 02/23/24 | ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......oovveeeen |N/A Loooooeoo. [Equity/Index |BA ............oooee.. 21GI19DL770X0HC3ZET8 . 02/24/2023 |. 02/23/2024 |..........3,305 |...... 14,356,920 .........4344.000 |.........coeeeen O feunnnn (594,900)]..cevvvennnneenn O feneess (594,900)] .evvvnnnn fevnnns (B97,543)]. v O e O e O [ O e e (997116 Ll
SPX US C 4347 03/21/24 | ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L.ooo..oo. [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/22/2023 |.03/21/2024 |..........5,222|...... 22,700,034 .........4347.000 |.........ceeeee. 0 [ooen (1,021,945)]. . ccvvennnnneenn 0 fnn (1,021,945) e [nna(1,080,675)]. e O i O e O [ O e reeenennn [100/97
SPX US C 4359 01/25/24 | ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......ooveeeeen |N/A Loooooeoo. [Equity/Index |BA .................... 21GI19DL770X0HC3ZE78 . 01/26/2023 |. 01/25/2024 |..........6,228 |...... 27,147,852 |.........4359.000 |........0ceeveen 0 [ (1,139, 724)] e O e (1,139, 724) e [t (887,516)]. e O i O et O [ O e reeeennnn [100/97
SPX US C 4362 01/23/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A o.......... [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 01/24/2023 |.01/23/2024 |........ 16,001 |...... 69,796,362 [.........4362.000 |.........ceeeeee 0 [ (2,971,386)].ceevvvnnnnnnnnn 0 i (2,971,386)] oo [0 (2,217,837)] e O e O e O [ O e reeeennnn. (100799 Ll
SPX US C 4364.99 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
11/21/23 ... PRODUCTS .. . |Equity/Index [BA ... ... 2IGI19DL770XOHC3ZE78 |. 11/28/2022 |. 11/27/2023 |......... 14,746 |...... 64,366,143 (......... 4364.990 L0 O (3,613,065)] ..cevvennns [onnen (1,146,606)|... .[100/97 ...
SPX US C 436 EVBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A .......... [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOT8XKCSX06 |. 01/31/2023 |.01/30/2024 |.........13,458 |...... 58,771,086 |.........4367.000 |................ 0 |..... (2,482,463)].....c0uuneeeenn 0 ... (2,482,463)] ..ooevvnnnn [o2nn (1,980,559)]. e O feiiiiiiiiee O e O [ O e reeeeenne (997100 ...l
SPX US C 4391 04/26/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen |N/A L.oooo.oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 04/27/2023 |. 04/26/2024 |..........9,801]...... 43,036,191 [.........4391.000 |.........ceeeeen 0 [oen(2,162,983)]..ccvvvennnnennn 0 [ (2,162,983)] e [0 (2,075,487 O e O et O [ O e reeeeenn.. [100/96 .........
SPX US C 4392 03/06/24 | EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A L......... [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOT8XKCSX06 |. 03/07/2023 |.03/06/2024 |..........9,89% |...... 43,463,232[.........4392.000 |........0coeeen. O [ounn (1,844,812)] cceevennnennnn O [ (1,844,812)) e [0 (1,620,623)]. e O [ O e O [ O e veveennn.. [100/98 .........
SPX US C 4406 03/04/24 ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......ooveeeeen |N/A L.eooo.oo. [Equity/Index |BA .................... 2IGI19DL770X0HC3ZE78 |. 03/06/2023 |. 03/04/2024 |..........3,576 |...... 15,755,856 |.........4406.000 |...........ceee. O feuunns (690,168)]..cevvvennnennn O feeenn (690,168)] coeeevennn fevnnen (851, 181)] e O e O e O [ O e reeeennnn. (100799 Ll
SPX US C 4412.72 EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
12/04/23 ..oovvene PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..oooovvivinnninns 21GI19DL770X0HC3ZE78  |. 12/05/2022 |. 12/04/2023 |.......... 3,374 |...... 14,888,517 ......... 412,720 |....... (786, 142)......cvvvennnns (01N R | AN (786,142)( .evveneens [ (211,585)).cveneecinnnn [V PR (0N R | FEN [N R | IR 99/101 .........
SPX US C 4416.13 EMBEDDED OPTION IN IUL
01/29/24 ............... PRODUCTS ...cevvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 01/30/2023 |. 01/29/2024 |......... 10,236 |...... 45,203,507 |......... 4416.130 [cevnnniiiinnnnns 0f.... (1,772,978).....ccvvveeeen 0 o (1,772,978 evvneeeeen | (1,181,914)]...ccvvennens [V PR (0N R | FEN [N R | IR 100/98 .........
SPX US C 4418.67 EMBEDDED OPTION IN IUL ROYAL BANK OF
12/01/23 .oovveenee PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/02/2022 |. 12/01/2023 |.......... 9,909 |...... 43,784,601 (......... 4418.670 |.....(2,289,177)]..ccvvvunnnnnns (VN PO (N R (2,289, 177)cevneeeeas o (565,123))..vvveeecennnnn [V PR (0N R | FEN [N R | IR 99/98 ..........
SPX US C 4427 02/20/24 | EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. . |Equity/Index [CANADA .... ... ESTIP3USRHIGC71XBUT1 |. 02/21/2023 |. 02/20/2024 |..........3, 113 |...... 13,781,261 ......... 4427.000 |.. (857,227)|.... (857,227) «eevvvvnnnn feunnnnn (407,352))vveeeevevnnns O Jovviiiiieiein O e O e O [ 0 e 100/89 ...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/17/2023 |. 02/16/2024 |.......... 5,050 |...... 22,366,450 |......... 4429.000 |....ccvvvnnnnnne 0f...... (979,599)..ccvvneiinennn O s [CIERC )] I . (635,805))..0unueeeeennnn [V PR (0N R | FEN [N R | IR 100/9%6 .........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/10/2023 |. 02/09/2024 |.......... 4123 |...... 18,277,259 ......... 4433.000 |....cevvnnnnnnns 0f...... (819,900)(......ccevvneeen 0 o (819,900)( .evvunnen fornnnns (482,182))..vuveeeeennnnn [V PR (0N R | FEN [N R | IR 99/103 .........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. . |Equity/Index [CANADA .... ... ESTIP3U3RHIGC71XBU11 |. 05/08/2023 |. 05/06/2024 |..........6,103[...... 27,103,423 ]......... 4441.000 [..eeeniivennnnnn 0 )i (1,263,321))vvvveeeeennn. 0 s (1,263,321)] cevvvvnnnnn fennnn (1,170,755)... .[100/99 ...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennees N/A s Equity/Index |N. ..coovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/10/2023 |. 04/05/2024 |.......... 6,227 |...... 27,666,561]......... 4443.000 |....covvnnnnnnne 0f.... (1,138,669)........000eeee. 0 o (1,138,669)(....cceee |- (1,013,077)].cccvvvenns [V PR (0N R | FEN (U} SR | IR 100/97 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
........................... PRODUCTS ........ooeeeeen |N/A ........... [Equity/Index |BA .................... 2IGI19DL770X0HC3ZE78 |. 02/07/2023 |. 02/06/2024 |.........14,280|...... 63,588,840].........4453.000 |................ 0].....(2,709,773)]...cevveneeenn 0o (2,709, 773)] oo e (1,491,919) e O fveeen O v O e O e ceeeennn.. [100/97 ..l
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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
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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)
SPX US C 4453 04/09/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 04/11/2023 |. 04/09/2024 |......... 14,715 (...... 65,525,8%|......... 4453.000 |....covvnnnnnnns 0f.... (2,839,9%)].....cc0vuunnnne 0f.... (2,839,99)].....ccvvus |onee (2,369,014)f......ccvvnnnnns [V PR [ [V R [ Of wevvnnnnns 99/103 .........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veveennn |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ |. 04/13/2023 |. 04/12/2024 |..........5,795 |...... 25,805,135]......... 4453.000 |....cevveeeenn O fnnns (1,146,483)|... (1,146,483) ... (947 ,411)]... .[100/98 ...
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..oooovvivinnninns 21GI19DL770X0HC3ZE78  |. 05/04/2023 |. 05/03/2024 |.......... 6,302 |...... 28,075,410 ......... 4455.000 |....ccvvnnnnnnne 0f.... (1,083,528))..0uunieinnnnns 0f.... (1,083,528)] .ccvvvnnnnn fonnnn (1,142,573)fc.ceevinennnns [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeewn |N/A L......... [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 02/02/2023 |.02/01/2024 |.........13,518 |...... 60,236,208 |.........4456.000 |................ 0 [.....(2,916,103)]....ceuvnrrnnnn 0 0 (2,916,103)) e [ (1,327,029)]. e O e O s O e O e O ] 997101
SPX US C 4462 04/04/24 | ENBEDDED OPTION IN IUL CANADIAN INPERIAL
veee |PRODUCTS .. N/A s Equity/Index |BA ..ocoovvvvnnnines 21GI19DL770X0HC3ZE78  |. 04/05/2023 |. 04/04/2024 |.......... 4,040 |...... 18,026,480 |......... 4462.000 [...eniiiinnnnns 0f...... (707,000)]..ccvvvnnnnnnns 0f...... (707,000) ... (612,618)[......ccvvnnnnns [V PR [ [V R [ R 0
SPX US C 4468 04/03/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9 | 04/04/2023 |. 04/03/2024 |......... 20,280 |...... 90,611,040 ]|......... 4468.000 [....uivvinnnnns 0f.... (3,806,353))..uuuneeinnnnns 0f.... (3,806,353)] .eevvvnnnnn fennnn (2,999,318))..cvvvneeennnnn [V PR [ [V R [ Of wevvnnnnns 99/98 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 05/10/2024 |.......... 5,586 |...... 24,958,248 |......... 4468.000 [....uivvinnnnns 0f... (1,008,776))...c0vuurnnnnne 0f... (1,008,776)] .cevvuunnnn feunnn (1,003,288)]...cc0vnnnnnnene [V PR [ [V R [ Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennens N/A s Equity/Index |P .covvviiiinnnnnnnnns 549300WCGB70D06XZS54  |. 02/09/2023 |. 02/08/2024 |.......... 4,241 |...... 18,961,511]......... 4471.000 [cevennririnnnnns 0f...... (801,379)f...ueevieannns 0f...... (801,379)[ cevvnneens [ (414,941)).0eeeiiiinnnnn [V PR [ [V R [ Of wevvnnnnns 99/100 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/13/2024 |.......... 2,5% |...... 11,609,312(......... 4472.000 [cevenniiiinnnnns 0f...... (474,912)).ccvvvennnnn 0f...... (474,912)] ceeeevinnn fvnnnnn (467,630)[.....cccvvunnnns [V PR [ [V R [ Of wevvnnnnns 100/9%6 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/18/2023 |. 05/17/2024 |.......... 8,461 (...... 37,837,592]......... 4472.000 [ceveniiiinnnnns 0f.... (1,656, 156)[.......c0vnnnnns 0f.... (1,656, 156)(.......cce |- (1,538,503)[...cccvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL
PRODUCTS ...cvvvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/14/2023 |. 02/13/2024 |......... 11,055 |...... 49,471,125]......... 4475.000 [cevenniieinnnnns 0f.... (2,181,925)).uuvniiinnnnns 0f.... (2,181,925)] .eevvvnnnns fennns (1,108,857)]...ccvvennnnns [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veeeennn |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ [. 05/25/2023 |. 05/24/2024 |..........6,988 |...... 31,271,300 ......... LZYEVVVN FR | R (1,323,318)).evvveeveennnn 0 s (1,323,318)] .eevvvnnnnn fennnn (1,300,494)...ovvvveneenn O v O [ O e O [ 0 e 100/98 ...
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvvvinniinns 21GI19DL770X0HC3ZE78  |. 02/15/2023 |. 02/14/2024 |.......... 3,491 |...... 15,636,189 ......... 4479.000 [cvvennrivrnnnnns 0f...... (661,440)(........c0vvnnnn 0f...... (661,440)( .cevvnn fonnnnne (346,104))....0neeeennnnn [V PR [ [V R [ Of wevvnnnnns 100/103 ........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninnnes 21GI19DL770X0HC3ZET8  |. 04/24/2023 |. 04/22/2024 |.......... 9,551 |...... 42,817,133 (......... 4483.000 [.vveuiiirnnnnns 0f.... (1,795,588)[.....ccvvnnnnnne 0f.... (1,795,588)(..cevneecs |nnne (1,500,088)]....c0vnnnnenn [V PR [ [V R [ R Of wevvnnnnns 1007100 ........
EMBEDDED OPTION IN IUL
PRODUCTS .. .|Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/25/2023 |. 04/23/2024 |..........9,333 [...... 41,858,505 (......... 4485.000 [....oveveeennnn 0] (1,629,728).......c00eeen. 0o (1,629, 728).cevveeeen |onne (1,464,562)|... . 1007100 ..
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 05/12/2023 |. 05/13/2024 |.......... 2,859 |...... 12,825,474 |......... 4486.000 [....uiieinnnnns 0f...... (507,129)f...eeeeviaannn 0f...... (507,129)f cevvnneans [ (493,810))..vuvveeeennnnn [V PR [ [V R [ Of wevvnnnnns 100/100 ........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/16/2023 |. 05/15/2024 |........ 11,006 |...... 49,405,934 (......... 4489.000 [..eeuiivrnnnnns 0f.... (1,902, 717)[.ceevvvvnnnnns 0f.... (1,902,717 vevnneeecn | (1,896,914)[......ccevnnnnns [V PR [ [V R [ R Of wevvnnnnns 1007100 ........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..covviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/16/2023 |. 02/15/2024 |.......... 3,245 |...... 14,576,540 ......... 4492.000 |....covvnnnnnnns 0f...... (590,655)]...0vuunnnns 0f...... (590,655)] ..eevvvunnn [eunnnns (305,100)f.....cevvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/100 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ocoovvvvnnnines 21GI19DL770X0HC3ZE78  |. 05/09/2023 |. 05/07/2024 |......... 11,9027 |...... 53,623,792]......... 4496.000 [....uiiirnnnnns 0f.... (2,087,225))cvvuieinnnnns 0f.... (2,087,225)] cevvvunnnnn fennnn (1,946,434).....0eeeennnn [V PR [ [V R [ R Of wevvnnnnns 101/98 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2024 |.......... 6,093 |...... 27,418,500 ......... 4500.000 [..eeuniivinnnnns 0f.... (1,100,396)[.....cc0vnnnnnne 0f.... (1,100,396)( ..eveeeens o (867,544)...uuneieinnnnn [V PR [ [V R [ Of wevvnnnnns 1017102 ........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/08/2023 |. 02/07/2024 |.......... 3,190 [...... 14,364,570 ......... 4503.000 [ceveuniivrnnnnns 0f...... (609,290)f....cevvvnnnnns 0f...... (609,290)( .evvnnneans fonnnns (266,265))...u0neeeennnnn [V PR [ [V R [ R Of wevvnnnnns 99/98 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/20/2023 |. 04/19/2024 |.......... 5,518 |...... 24,869,626 |......... 4507.000 [o.veniiiinnnnns 0f...... (950,862)[.....ccvvvnnnnns 0f...... (950,862)( +vvvuneens foennnne (786,066)]...0uvveeennnnn [V PR [ [V R [ R Of wevvnnnnns 101797 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 04/18/2023 |. 04/16/2024 |.......... 9,5% |...... 43,297,722]......... 4513.000 [cvvenniiiinnnnns 0f.... (1,669,356)[......cc0nnnnnns 0f.... (1,669,356)( ... |nnne (1,315,088)]...ccvvvnnnnnnne [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/19/2023 |. 04/17/2024 |.......... 2,789 |...... 12,586,757 ......... 4513.000 [cevenniiiinnnnns 0f...... (480,098).......ccevvnnns 0f...... (480,098)( ..vvnnneens fonnnns (384,747 )|.vveeeeeennnnn [V PR [ [V R [ R Of wevvnnnnns 100/99 .........
EMBEDDED OPTION IN IUL
PRODUCTS .. veveenee. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/06/2023 |. 02/05/2024 |..........7,672 |...... 34,669,768 |......... 4519.000 [..eeunivvennnnnn 0] (1,230,666)|... (1,230,666) ... (578,443)|... .[100/97 ...
EMBEDDED OPTION IN IUL ROYAL BANK OF

........................... PRODUCTS ................ [N/A ........... [Equity/Index [CANADA ............... ES7IP3U3RHIGC71XBU11 |. 05/02/2023 |.05/01/2024 |........ 11,101)...... 50,220,924].........4524.000|................ 0)..... (1,942,675)................ 0 ]..... (1,942,679 ........... |.....(1,605,107)f..........ocoo. O forerreennnn O e O 0 0 el 11007109
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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)
SPX US C 4529 04/29/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cvvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 |. 05/01/2023 |. 04/29/2024 |........ 16,878 |...... 76,440,462 (......... 4529.000 |.....cvvvnnnnnne 0f.... (3,105,552))..vuvvivinnnnns 0f.... (3,105,582)] .eevvvnnnnn fennns (2,372,589)]...0uuneeinnnnn [V PR [ [V R [ Of wevvnnnnns 1007100 ........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veveennn |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 [. 05/30/2023 |. 05/28/2024 |..........5,169 |...... 23,425,908 |......... 4532.000 |....cevneeeenn O fnnns (1,011,418)]... (1,011,418)] ... (827,644)... .[99/98 ..
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/22/2023 |. 05/20/2024 |.......... 8,299 |...... 37,752,151 ......... 4549.000 |.....covvunnnnne 0f.... (1,468,003)[......ccvnnnnnns 0f.... (1,468,003)(...evveeees |onne (1,210,953)f...cevvvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 100/97 .........
EMBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A o......o.. [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 05/23/2023 |.05/22/2024 |........ 11,014 ...... 50,124,714 ].........4551.000 |........ceeeeeen O o (1,922,273))ccevennnnnnnn O [ (1,922,273)) e [t (1,614,084)]. e O e O e O e O e O el 100799
SPX US C 4560 05/28/24ENBEDDED OPTION IN IUL
veee |PRODUCTS .. N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 05/31/2023 |. 05/28/2024 |......... 11,327 |...... 51,651,120 ......... 4560.000 [.eeuiieinnnnns 0f.... (1,852,644))....ccvvennnnns 0f.... (1,852,644) ..cevvnnnns fennnn (1,663,441)[......cccvnnnnns [V PR [ [V R [ R 0 (997101 .........
SPX US C 4572 06/03/24 ENBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooooviirnnniinnes 21GI19DL770X0HC3ZE78  |. 06/02/2023 |. 06/03/2024 |.......... 8,556 |...... 39,118,032(......... 4572.000 [oevenniivinnnnns 0f.... (1,779,648)......covvnnnnn. 0f.... (1,779,648)( ...eveeeen | (1,243,986).......c00nnnnns [V PR [ [V R [ Of wevvnnnnns 99/100 .........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennees N/A s Equity/Index |BA ..ooooviirnnniinnes 21GI19DL770X0HC3ZE78  |. 06/08/2023 |. 06/07/2024 |.......... 6,067 |...... 28,041,674(......... 4622.000 [cvvenniiirnnnnns 0f.... (1,068,884)....c0uunvnnnnne 0f.... (1,068,884)] ..ccevvvnnn [eunnnnn WEIEY)) . [V PR [ [V R [ Of wevvnnnnns 99/93 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..coovriviiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/06/2023 |. 06/05/2024 |.......... 8,619 (...... 39,940,446 |......... 4634.000 [..eeuiiernnnnns 0f.... (1,478,159)[.....covvnnnnnns 0f.... (1,478,159 .eevneeecn | (1,032,725)[..ceeviinnnnns [V PR [ [V R [ Of wevvnnnnns 99/100 .........
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennees N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/27/2023 |.09/26/2024 |.......... 2,845 |...... 13,195,110 ......... 4638.000 [....urivinnnnns 0f...... (550,735)).ccvvnennnnns 0f...... [(SUNR'S)) I (561, 777).ccevvvvnnnnnns [V PR [ [V R [ Of wevvnnnnns 97/97 oo
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. ..coovriviiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/09/2023 |. 06/10/2024 |.......... 3,97 |...... 18,426, 715(......... 4645.000 [...euiivinnnnns 0f...... (730,245)).ccvvvennne 0f...... (730,245)] ceevvvnnnn fevnnnnn (469,625))...uvveeeennnnn [V PR [ [V R [ R Of wevvnnnnns 97/97 .o
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cvvvennens N/A s Equity/Index |BA ..ocoovvvvnnnines 21GI19DL770X0HC3ZE78  |. 09/29/2023 |. 09/30/2024 |......... 13,649 |...... 63,495,148 |......... 4652.000 [.eveuniivinnnnns 0f.... (2,757,008)[....cccvnnnnnnns 0f.... (2,757,008).cevnneeecs |onnne (2,647, 767)]..cccvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/94 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. weeeennn |Equity/Index |BA ... ... 2IGI19DL770XOHC3ZE78 |. 06/05/2023 |. 06/03/2024 |..........4,769 |...... 22,223,540 (........ 4660.000 |.. (796,423)|... (796,423)] .evvvvvnnee [oennnns (515,090)f...
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/22/2023 |. 09/23/2024 |.......... 8,279 |...... 38,621,535 |.......... 4665.000 [....ovrvvinnnnns 0f.... (1,732,629))00vueecinnnnns 0f.... (1,732,629) ...covnens founne (1,508,390
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvivinninnnes 21GI19DL770X0HC3ZE78  |. 06/13/2023 |. 06/12/2024 |......... 14,029 |...... 65,852,126 |......... 4694.000 [...euiiiinnnnns 0f.... (2,623,423)]....cc0vvunnnnne 0f.... (2,623,423)] .eeveennns foennn (1,411,341)|
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veeeenen |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ |. 06/27/2023 |. 06/26/2024 |..........9,994 |...... 46,951,812(......... 4698.000 [.......eevvvennn 0] (1,912,082))..0vveevvennn 0 s (1,912,082)] ... .... (1,078,710)...
EMBEDDED OPTION IN IUL GOLDMAN SACHS

PRODUCTS ...vveeeiies N/A s Equity/Index [ INTERN ............... W22LROWP2 IHZNBB6KS28 [ 06/26/2023 |. 06/24/2024 |.......... 3,086 |...... 14,510,372]......... 4702.000 |.oevviiiinnnnnn 0...... (516,072))...cevveenenn 0...... (516,072)[ +eeeeeeees [ (323,887))..vvvveeeannns [V R [V FOT [V R [V FOT 0] coennnns 96/99 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...vveeeeiies N/A s Equity/Index [N. .....cccoeeennnis KB1H1DSPRFMYMCUFXTO9 (. 09/26/2023 |. 09/25/2024 |......... 15,263 |...... 71,797,182......... 4704.000 |..evvvnnennnnne 0]..... (2,660,951)]...00vvreennns 0]..... (2,660,91)|........... [..... (2,544,892).....cuvvnennn [V R [V FOT [V R [V FOT 0] coennnns 98/% ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...vveeeiiies N/A s Equity/Index [N. ......ccceeeiniis KB1H1DSPRFMYMCUFXTO9  [. 08/21/2023 |. 08/19/2024 |.......... 4,648 |...... 21,924,616|........ 4717.000 |.ooeeenniinenns 0...... (929,925)(.....cccuunnnns 0...... (929,925)( ..cevvennns fornnnnn (636,087)f...ccccennnnnns [V R [V FOT [V R [V FOT 0] coennnns 97/% ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...vveeeiiies N/A s Equity/Index [ INTERN ............... W22LROWP2 IHZNBB6KS28 [ 06/15/2023 |. 06/14/2024 |.......... 7,366 |...... 34,841,180 |......... 4730.000 |.oeeviniennnnn 0]..... (1,413, 167)]..vveveennns 0]..... (1,413,167)| oo [ (654,080).......ccunnnnen [V R [V FOT [V R [V FOT 0] coennnns 98/97 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...vveeeeiies N/A s Equity/Index [ INTERN ............... W22LROWP2 IHZNBB6KS28 [ 06/22/2023 |. 06/21/2024 |.......... 7,261 )...... 34,366,313 |......... 4733.000 |.onniiiiiannne 0]..... (1,254,047)..cccennnnnn 0]..... (1,254,047)] .evnnnnnnn | (667,153)[...ceeeennnes [V R [V FOT [V R [V FOT 0] coennnns 97/99 ..........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...vveeeeiies N/A s Equity/Index CANADA ............... ES7IP3U3RHIGC71XBU11  [. 06/29/2023 |. 06/28/2024 |........ 17,102 |...... 81,063,480 |......... 4740.000 |....ovvvnennnn. 0]..... (2,907,340, 0]..... (2,907,340)] .vvnmnnnnn |oennn (1,618,271)). e [V R [V FOT [V R [V FOT 0] coennnns 98/99 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...vveeeiiies N/A s Equity/Index [ INTERN ............... W22LROWP2 IHZNBB6KS28 [ 06/23/2023 |. 06/24/2024 |.......... 5128 |...... 24,327,232 ]......... 4744.000 |...evvvnnennnnn 0...... (820,480))..cnvvveeennnnn 0...... (820,480)(..eeeeeees [evees (461,217)f.ceeeees [V R [V FOT [V R [V FOT 0] coennnns 98/102 .........
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ..o N/A i Equity/Index [....cccooovinnnnnnnnne 7THBGLXDRUGQFUS7RNES7 [ 08/18/2023 |. 08/19/2024 |.......... 5,945 |...... 28,232,805 ......... 4749.000 |....evveeennnn. 0]..... (1,088,054)]....0c0eeennnnne 0]..... (1,088,054)| ..o [ (738,186)f..eeeeeenees [V R [V FOT [V R [V FOT 0] coennnns 101/94 .........
EMBEDDED OPTION IN IUL
PRODUCTS ...eveeeiies N/A s Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/07/2023 |.07/10/2024 |.......... 3,120 |...... 14,976,000 ........ 4800.000 |...ceeennvrnnnns 0...... (552,022)]...0vvveeennnne 0...... (71773 R R (256,329)...ceeeeennnes [V R [V FOT [V R [V FOT 0] coennnns 99/94 ..........
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. . |Equity/Index [N.A ..
EMBEDDED OPTION IN IUL
........................... PRODUCTS ................ [N/A ........... [Equity/Index [SUNTRUST BANK ...... |YDOJBGJWYOT8XKCSX06 |. 08/22/2023 |. 08/21/2024 |........ 16,161]......76,974,843].........4763.000 |................ 0 ]..... (3,046,025)................ 0 ]..... (3,046,025)] ........... |..... (1,949, 246)]....ooeeeeenen Ofvneeeenns O fneeeee O O O e 197796

BATYDEB6GKMZO031MB27 (. 07/11/2023 |. 07/10/2024 |........ 12,868 |...... 61,225,944 1......... 4758.000 |..

..... (2,292,563)|...

(2,292,563)| .evvvvees |onnee (1,241,718)|...
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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)
SPX US C 4763 08/26/24 ENBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/26/2024 |.......... 6,622 |...... 31,540,586 |......... 4763.000 [..eeuiirrnnnnns 0f.... (1,265,332))0vvneiiinnnnns 0f.... (1,265,332)] cevvvnnnees fonnnns (816,656).......c0unnnnn. [V PR [ [V R [ Of wevvnnnnns 99/95 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. veveenne. | Equity/Index |BA . 21GI19DL770X0HC3ZE78  |. 06/30/2023 |. 06/18/2024 |..........8,049 [...... 38,345,436 |......... 4764.000 [.....ooevveeennn 0] (1,421,131)f... (1,421,131)... (641,814)]...
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cvvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/23/2024 |.......... 6,126 |....... 29,245,524 ......... 4774.000 [cevennrivinnnnns 0f.... (1,167,493)[.....ccvvnnnnnns 0f.... (1,167,493)( .evveeeeas o (718,672)[.....ccvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/90 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
........................... PRODUCTS .......oveeeeen [N/A ooeoo..ooo. [Equity/Index |BA .................... 21GI19DL770X0HC3ZE78  |. 06/20/2023 |. 06/20/2024 |..........7,312]...... 34,987,920 |.........4785.000 |.........ceeeeen O fouen (1,126,048)]ccevvvnnnnennn O oo (1,126,048)] e [evnnn (544,292)]. v O e O et O [ O e O ] 93/98 e
SPX US C 4795 09/20/24 | ENBEDDED OPTION IN UL JP MORGAN CHASE BK,
veee |PRODUCTS .. N/A s Equity/Index |.... . THBGLXDRUGQFUS7RNES7  |. 09/21/2023 |. 09/20/2024 |.......... 3,568 |...... 17,108,560 |......... 4795.000 [cevuniiirnnnnns 0f...... (542,051)).ccvvvnnnnnns 0f...... (542,051)] ... (448,512)).00uveeicinnnnn [V PR [ [V R [ R 0
SPX US C 4798 08/28/24ENBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/29/2023 |. 08/28/2024 |........ 20,888 |..... 100,220,624 {......... 4798.000 [cvvenniivrnnnnns 0f.... (4,296,662))........cc0nnnns 0f.... (4,296,662)] ...cvvnnnnn fonnnn (2,336,667)[......ccc0unnnns [V PR [ [V R [ Of wevvnnnnns 99/91 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. .oovviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2023 |. 08/15/2024 |.......... 3,949 |...... 18,951,261 ......... 4799.000 [cuveuniivrnnnnns 0f...... (748,691)[.......ccvvnnnns 0f...... (748,691)( .eevenneens [onnnnns (412,086)......cc0unnnnn. [V PR [ [V R [ Of wevvnnnnns 97/98 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. ..coovriviiinnnnnnns KB1H1DSPRFMYMCUFXT09  |. 09/08/2023 |. 09/09/2024 |......... 13,475 |...... 64,760,850 |........ 4806.000 [....ccvvvnnnnnne 0f.... (2,680,447)[.....ccvvvnnnnns 0f.... (2,680,447)( .. |onne (1,560,620)]....ccuunnennene [V PR [ [V R [ Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennees N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 07/06/2023 |. 07/05/2024 |.......... 4,437 |...... 21,368,592|........ 4816.000 [.....ccvvnnnnnns 0f...... (664,175)[....ceevvennnnns 0f...... (664,175)( .evvuneens fonnnns (335,789))..uuvneecennnnn [V PR [ [V R [ Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL
PRODUCTS ...cvvvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/05/2023 |. 07/03/2024 |......... 15,382 |...... 74,027 ,3441......... 4822.000 [ceveniirinnnnns 0f.... (2,563,630))....ueeeeennnns 0f.... (2,563,630)] ..cevvnnnnn fennnn (1,19, 787)].cccvvvenns [V PR [ [V R [ R Of wevvnnnnns 97/99 ..........
EMBEDDED OPTION IN IUL
PRODUCTS ...cvvvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/13/2023 |. 07/12/2024 |.......... 7,226 |...... 34,901,580 ......... 4830.000 [..vuuniivrnnnnns 0f.... (1,258, 119)[....ccvvnnnnnnns 0f.... (1,258, 119)[ .eeveeeens o (548,869)).....uceeeennnn [V PR [ [V R [ R Of wevvnnnnns 97/98 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. weeeennn |Equity/Index |BA ... ... 2IGI19DL770XOHC3ZE78 |. 08/14/2023 |. 08/12/2024 |..........6,332|...... 30,602,556 |......... 4833.000 [..eevnievennnnnn 0] (1,215,047)f.....ccevveeeen 0o (1,215,047) cevvneeens o (584,503))...evvevevennn O v O e O e O [ 0 e
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennens N/A s Equity/Index |BA ..ooovvvvvinniinns 21GI19DL770X0HC3ZE78  |. 09/14/2023 |. 09/13/2024 |.......... 8,303 |...... 40,153,308 |......... 4836.000 [....uiivinnnnns 0f.... (1,643,994)).....vivinnnnns 0f.... (1,643,994)) .cevvnnnen s (896,916).......c0unnnnn. [V PR [ [V R [ Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennens N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27 | 09/19/2023 |. 09/18/2024 |......... 14,216 |...... 68,748,576 |......... 4836.000 [....uiivinnnnns 0f.... (2,303,845))..0uuiiinnnnn 0f.... (2,303,845)] .eevvvnnnnn fennnn (1,572,067)]..cccvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/96 ..........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. veveenen. | Equity/Index | CANADA ... . ES7IP3USRHIGC71XBU11  |. 09/20/2023 |. 09/19/2024 |..........4,056 |...... 19,622,928 |......... 4838.000 |.. (668,713)]... (668,713) ... (448,112)f...
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...oevvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 08/10/2023 |. 08/09/2024 |.......... 5,588 |...... 27,079,448 (......... 4846.000 [....uiivinnnnns 0f.... (1,044,956).....cccvennnnns 0f.... (1,044,956)] .eevvnnnen fonnnnn (485,043))..0uvnieinnnnn [V PR [ [V R [ Of wevvnnnnns 97/100 .........
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/12/2023 |. 09/11/2024 |......... 11,245 |...... 54,504,515].......... 4847.000 [cevennrivinnnnns 0f.... (2,035,345)]....cccvunnnnnne 0f.... (2,035,345)] ...coevvann o (1,164, 132)f....cccvvnnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/87 ..ouunnnn.
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennens N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |.......... 7,665 (...... 37,259,565 |........ 4861.000 [.....cevvnnnnnns 0f.... (1,324,665))....ccccvnnnnns 0f.... (1,324,665)] .ccvvnnnns fonnnnn (652,275))vvvneeeeennnnn [V PR [ [V R [ R Of wevvnnnnns 98/99 ..........
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennens N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXT09  |. 09/06/2023 |. 09/05/2024 |......... 12,821 ...... 62,489,554 |......... 4874.000 [cevenniiiinnnnns 0f.... (2,098,926).....ceevnnnnns 0f.... (2,098,926)] ..cevvnnnnn fennnn (1,182,428)[.....cccvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 98/95 ..........
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennens N/A s Equity/Index |..oeeereieernnnnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/15/2023 |. 09/16/2024 |.......... 4,011 ...... 19,557,636 ........ 4876.000 [.....cevvnnnnnns 0f...... (670, 118)]..cevvvnnnnnnns 0f...... (670,118)] «oeeeevvenn |evennns (388,890).....ccvvvnnnnns [V PR [ [V R [ Of wevvnnnnns 98/98 ..........
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennens N/A s Equity/Index |..ceeerrirennnnnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/04/2023 |. 08/05/2024 |.......... 6,113 ...... 29,813,101 |........ 4877.000 [..oevvvvennnnnns 0f.... (1,173,024).....covvvnnnnne 0f.... (1,173,024) .evvveeeens o (464,296))...u0eeeeeennnn [V PR [ [V R [ R Of wevvnnnnns 97/105 .........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2024 |.......... 5,684 |...... 21,772,024 1........ 4886.000 |.....ccvvnnnnnns 0f...... (930, 130)f...ueeevennnnns 0f...... (930,130)( cevvnnneens o (357,088)......ccvvnnnnns [V PR [ [V R [ R Of wevvnnnnns 99/94 ..........
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvivinninns 21GI19DL770X0HC3ZE78  |. 08/08/2023 |. 08/07/2024 |........ 11,783 |...... 57,571,738 |........ 4886.000 .....ccvvnnnnnns 0f.... (2,003, 110)[....cevvvnnnnnns 0f.... (2,003, 110) +evvneeeens o (878,705)[.....cccvvunnnns [V PR [ [V R [ R Of wevvnnnnns 98/97 ....ounen
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cvvvennees N/A s Equity/Index |N. ..coovriviiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/05/2023 |. 09/03/2024 |........ 10,805 |...... 52,804,035]........ 4887.000 [....ccvvvnnnnnns 0f.... (1,932,690))....ueeeennnnns 0f.... (1,932,690) .eevvnnnn fonnnne (944,276)...uveeeeennnnn [V PR [ [V R [ R Of wevvnnnnns 98/94 ..........
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veveenen. | Equity/Index | INTERN .... ... W22LROWP2IHZNBB6K528 |. 07/18/2023 |.07/17/2024 |......... 10,420 |...... 51,016,320 ......... 4896.000 [......oeevveennn 0] (1,806,307)]... (1,806,307)] ... (640,079)|...
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL

........................... PRODUCTS ................ [N/A ........... [Equity/Index [BA .................... 2IGI19DL770XOHC3ZE78 |. 07/24/2023 |.07/22/2024 |..........7,965]......39,108,150].........4910.000 |................ 0 ].....(1,433,700)................ 0 ].....(1,433,700)] . ..0eeeeee ounvne. (478,539)].0vvveeeeenn Ofvvneneenne O fneeeee O O O e )97/97




STATEMENT AS OF SEPTEMBER 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
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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)
SPX US C 4936 07/19/24ENBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o......o.. [Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 [. 07/20/2023 |.07/19/2024 |..........6,854 |...... 33,831,344 [.........4936.000 |................ O [.....(1,083,343)].....0uvreennn O [ (1,083,343)] covennnne foennn (360,505)]ceveeeeecennns O [ O e O e O e O el | 97/88
SPX US C 4940 07/26/24ENBEDDED OPTION IN IUL BANK OF AWERICA,
........................... PRODUCTS ......evvveeeeen [N Equity/Index |N.A .................. BATYDEB6GKMZOO31MB27 |. 07/27/2023 |.(07/26/2024 veennn. 6,414 31,685,160 .........4940.000 |................ 0 |.....(1,167,540) (1,167,540)] ...........
SPX US C 4946 07/24/24 | ENBEDDED OPTION IN IUL BANK OF AWERICA,
........................... PRODUCTS ...cvvvennees Equity/Index |N.A .................. BATYDEBGGKMZOO31MB27 |. 07/25/2023 |. 07/24/2024 ...... 13,026 64,426,5% |.........4946.000 |................ 0 |.....(2,125,062)! (2,125,062)[ ...........
SPX US C 4954 08/01/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
........................... PRODUCTS ...ovvvennens Equity/Index |N. .........ccceoe..... KBTHIDSPRFMYMCUFXTO9 . 08/02/2023 |. 08/01/2024 ..... 10,366 51,353,164 .........4954.000 |................ 0 |.....(1,867,435)! (1,867,435)]...........
SPX US C 4971 07/29/24 ENBEDDED OPTION IN IUL
........................... PRODUCTS .. .. ... |Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYQT8XKCSX06 |.07/31/2023 |. 07/29/2024 |.. 14,934 |...... 74,236,914 . ..4971.000 |.. . 0].....(2,490,245)].. .. 0].....(2,490,245) L (745,201)). v O feeiiiiiinnnn 0. .. .. .. ceeennn [97/96 ...
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants (111,751,807) (204, 119,099), 0 (315,870,906) XXX (242,152,834 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (111,751,807) (204, 119,099), 0 (315,870,906) XXX (242,152,834 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (111,751,807) (204, 119,099), 0 (315,870,906) XXX (242,152,834 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (111,751,807)]  (204,119,099) 0 (315,870,906) XXX (242,152,834 0 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
IRS_USD_PAY_0.262_REC_
UsD
SOFRRATE_08/04/2020_08 Interest .. SOF1+26.161 /
/04/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/04/2025 |............... 0f.... 300,000,0000(.262)  foeeeeriiiiinnnns [ 0f..... 5,866,332 |..... 26,390,468 |........... |..... 26,390,468 |..... 26,390,468 [..........ceunnn [ [V R 0f..... 2,038,331 | ceeeeviin [ s
IRS_USD_PAY_0.277_REC_
UsD
SOFRRATE_08/03/2020_08 Interest .. SOF1+26.161 /
/03/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2025 |............... 0f.... 101,000,000 [(.277)  [eeeeiiiiiens [ 0f..... 1,970,090 |...... 8,857,489 [..eeuveenns [onnnns 8,857,489 |...... 8,857,489 [...oiiiiinnnnns [ [V R (U R 685,729 [ cevveeeenn | e
IRS_USD_PAY_0.4195_REC
_UsD
SOFRRATE_01/12/2021_01 Interest .. SOF1+26.161 /
/12/2025_ LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/12/2025 |............... 0f.... 150,300,000/(.420)  [oeeeiiiiiiinnns [ 0f..... 2,856,082 |...... 9,570,502 | ..ccvvvnnnn fennnnn 9,570,502 |...... 9,570,502 |.....uunnnne [ [V R (U R 852,769 [ wevvveeen | e
IRS_USD_PAY_0.5584_REC
_UsD
SOFRRATE_01/12/2021_01 Interest .. SOF1+26.161 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/12/2026 |............... 0f.... 120,600,000 (.558) [ [ 0f..... 2,230,285 |..... 11,772,866 | .oooeevennn o 11,772,866 |..... 11,772,866 |.oevvennnnnee [ [V R (U R 912,040 [ ceeeeeiens | e
IRS_USD_PAY_0.5603_REC
_UsD
SOFRRATE_01/12/2021_01 Interest .. SOF1+26.161 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/12/2026 |............... 0f.... 120,600,000 [(.560)  [.oeeeeeiienns [ 0f..... 2,229,444 |..... 11,767,992 [.eeeneeecn | 11,767,992 |..... 11,767,992 [...oovvvennnnnns [ [V R (U R 912,040 [ coeveeeees | e
IRS_USD_PAY_0.59_REC_U
D
SOFRRATE_08/10/2020_08| Interest .. SOF1+26.161 /
/10/2032_LCH .......... INTEREST RATE ......... N/A Lt Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 08/10/2032 |......eevnvn.nt 0f.... 170,000,000(.590) [ U 0]...... 3,118,839 |..... 49,006,331 |..ooeeeeen [ 49,006,331 |..... 49,006,331 |......oevennnnns [ [0 0f..... 2,531,301 ) .| e




STATEMENT AS OF SEPTEMBER 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
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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_0.612_REC_
UsD
SOFRRATE_08/03/2020_08 Interest .. SOF1+26.161 /
/03/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2032 |............... 0f.... 170,000,000 |(.612)  [ooeeiiiiinns [ 0f..... 3,107,176 |..... 48,649,024 |........... |..... 48,649,024 |..... 48,649,024 |................ [ [V R 0f..... 2,528,563 | .oeeevrnnn| s
IRS_USD_PAY_0.65_REC_U
D
SOFRRATE_07/24/2020_07 Interest .. SOF1+26.161 /
J24/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/24/2032 |............... 0f.... 126,400,000/(.650)  [oeeiiiiiiiinnns [ 0f..... 2,293,708 |..... 35,748,442 | .....couunt | 35,748,442 |..... 35,748,442 |...ovvvnnne [ [V R 0f..... 1,877,148 | coeeeeii | et
IRS_USD_PAY_0.708_REC_
UsD
SOFRRATE_12/08/2020_12 Interest .. SOF1+26.161 /
/08/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2027 |............... 0f.... 129,800,000((.708)  [oeeiiiiiiiinnns [ 0f..... 2,326,998 |..... 19,603,920 [..euneeeenn |nnne 19,603,920 |..... 19,603,920 [....ccvvvnnnnnns [ [V R 0f..... 1,328,752 | weveeeeen | oo
IRS_USD_PAY_0.798_REC_
UsD
SOFRRATE_07/14/2020_07 Interest .. SOF1+26.161 /
/14/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/14/2050 |............... 0f..... 72,500,000((.798)  |eeeeriiiiiinnns [ 0f..... 1,276,922 |..... 41,282,543 [.eenneeein | 41,232,543 |..... 41,282,543 [..oeiiiinnns [ [V R 0f..... 1,876,808 | woevvvvni [ s
IRS_USD_PAY_0.812_REC_
UsD
SOFRRATE_05/18/2020_05 Interest .. SOF1+26.161 /
/18/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2050 |............... 0 ...t 70,000,000((.812) [ [ [V . 382,409 |..... 39,557,142 | .coeeeiins o 39,557,142 |..... 39,557,142 |..ovvenne [ [V R 0f..... 1,806,804 | «ooovvvnin| e
IRS_USD_PAY_0.815_REC_
UsD
SOFRRATE_05/18/2020_05 Interest .. SOF1+26.161 /
/18/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2050 |............... 0f..... 70,000,000((.815) [t [ [V . 381,639 |..... 39,523,811 |.ceeeeennns |oeee 39,523,811 |..... 39,523,811 |.evvveeinnne [ [V R 0f..... 1,806,804 | «ooovvvnnn| et
IRS_USD_PAY_0.9548_REC
_UsD
SOFRRATE_10/23/2020_10 Interest .. SOF1+26.161 /
/23/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2032 |............... 0f.... 126,100,000 [(.955)  [oeeeeeiiienns [ 0f..... 2,147,335 |..... 33,637,423 | ..coeennnnn o 33,637,423 |..... 33,637,423 |...ovvnnnnne [ [V R 0f..... 1,898,971 | wooveeeiis | e
IRS_USD_PAY_0.969_REC_
UsD
SOFRRATE_12/08/2020_12 Interest .. SOF1+26.161 /
/08/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2030 |............... 0f..... 92,100,000{(.969)  |oeeeiiiiiiinnns [ 0f..... 1,562,989 [..... 20,236,740 [.eeunneenns |onnnn 20,236,740 |..... 20,236,740 [ceuniiiinnnnns [ [V R 0f..... 1,235,181 | oot | e
IRS_USD_PAY_1.074_REC_
UsD
SOFRRATE_10/23/2020_10 Interest .. SOF1+26.161 /
/23/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2035 |............... 0f.... 102,600,000 ((1.074)  [ooeeeerinnnnns [ 0f..... 1,702,315 |..... 33,220,847 |.oeeeeennnn o 33,220,847 |..... 33,220,847 |..ovvvnnnnn [ [V R 0f..... 1,782,351 | weeeeeiin | e
IRS_USD_PAY_1.26684_RE
C_USD
SOFRRATE_10/23/2020_10 Interest .. SOF1+26.161 /
/23/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2050 |............... 0f..... 70,600,000((1.267)  feeeeeiinns [ 0f..... 1,121,458 |..... 35,023,098 |....ccevvnn |onee 35,023,098 |..... 35,023,098 |...covvnninnnnn [ [V R 0f..... 1,837,032 | woeeeeein | e
IRS_USD_PAY_1.441_REC_
UsD
SOFRRATE_12/08/2020_12 Interest .. SOF1+26.161 /
/08/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2050 |............... 0 ...t 46,700,000 |(1.441)  |eoeiiiiinnnnns [ [ - 711,708 |..... 21,902,945 |....coevnns |onnee 21,902,945 |..... 21,902,945 |...ovvennnnn [ [V R 0f..... 127,971 oo e
IRS_USD_PAY_1.5587_REC
_UsD
SOFRRATE_01/11/2021_01 Interest .. SOF1+26.161 /
J11/2051_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/11/2051 |......evennnnn. 0 ...t 59,600,000 ((1.569) |l [ 0 883,657 |..... 26,859,945 |....coennnt o 26,859,945 |..... 26,859,945 |...cvvvnnnninne [ [V R 0f..... 1,557,071
IRS_USD_PAY_1.56111_RE
C_UsD
SOFRRATE_01/11/2021_01 Interest .. SOF1+26.161 /
/11/2051_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/11/2051 79,200,000 (1.561) oo O [ O e 1,173,556 |..... 35,662,365 |....cevvnnn |onee 35,662,365 |..... 35,662,365 |. 0 O e O 2,069,128
IRS_USD_REC_0.5848_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest (0 e .585 /
/12/2026_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 11/12/2026 |...............0[..... 225,000,000 |(SOF1+26. 161) L (4,133,364)[... (27,732,960)] ... ... (27,732,960)]... (27,732,960). L0 O O 1,987,321




STATEMENT AS OF SEPTEMBER 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
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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_REC_0.58799_PA
Y_USD
SOFRRATE_05/18/2020_05 Interest (0 .588 /
/18/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2030 |............... 0f.... 151,300,000 |(SOF1+26.161)  [.....ccvvvvnnnn [ [V I (950,822)|... (34,394,880)]........... ... (34,394,880)[... (34,394,880)...........00.n. [ [V R 0f..... 1,948,721 | covviiis | e
IRS_USD_REC_0.6155_PAY
_UsD
SOFRRATE_05/15/2020_05 Interest (0 e .616 /
/16/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/15/2030 |......evvnnnnn. 0f.... 200,000,000 |(SOF1+26.161)  [.....eevvvvnnnn [ 0].... (3,650,660)[... (45,073,246 ........... ... (45,073,246)[... (45,073,246)........cc0vnenn [ [V R 0f..... 2,574,373 oot | i
IRS_USD_REC_0.6408_PAY
_UsD
SOFRRATE_05/12/2020_05 Interest (0 641/
/12/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/12/2030 |......evvnnn.n. 0f.... 150,000,000 [(SOF1+26.161)  [....cevvunnnnnns [ 0].... (2,724,776)|... (33,569,014)]........... ... (33,569,014)[... (33,569,014)[...........euen [ [V R 0f..... 1,929,582 ovveniein| e
IRS_USD_REC_0.64738_PA
Y_USD
SOFRRATE_05/13/2020_05 Interest (0 e 647 /
/13/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/13/2030 |......evvnnnnn. 0f.... 200,000,000 |(SOF1+26.161)  [.....eevvvvnnnn [ 0].... (3,627,004)]... (44,683,311)]........... ... (44,683,311)[... (44,683,311))........ccevnnns [ [V R 0f..... 2,573,309 [ .ovenniin | e
IRS_USD_REC_0.6781_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest (0 .678 /
/12/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2027 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eeevvnnnnnnne [ 0].... (4,056,392))... (33,766,787)........... ... (33,766,787)... (33,766,787)).......ccevvnnns [ [V R 0f..... 2,283,652  .oveniis| i
IRS_USD_REC_0.767_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest (0 e 767 /
/12/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2028 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eevvuennnnnnne [ 0].... (3,983,049))... (39,435,070)........... ... (39,435,070)... (39,435,070))........ccvvnnn [ [V R 0f..... 2,546,402  ..ooeniis | e
IRS_USD_REC_0.83614_PA
Y_USD
SOFRRATE_10/23/2020_10 Interest ...836 /
/23/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2030 |......eevnnn.n. 0f.... 150,000,000 [(SOF1+26.161)  [....cevvvunnnnns [ 0].... (2,619,587)|... (33,667,784)|........... ... (33,667,784)[... (33,667,784)........cc0unenn [ [V R 0f..... 1,993,998 [ .ooovnvein| e
IRS_USD_REC_0.83809_PA
Y_USD
SOFRRATE_10/23/2020_10 Interest ....838 7/
/23/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2030 |......evvnnn.n. 0f.... 150,000,000 A61) [ [ 0].... (2,618,515)... (33,650,247)|........... ... (33,650,247)[... (33,650,247)).....cccvvnnnnnn [ [V R 0f..... 1,993,998 [ .ooovnvein | ceeeis
IRS_USD_REC_0.855_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest ....855 /
J12/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2029 |............... 0f.... 225,000,000 A61) [ [ 0].... (3,910,449))... (44,665,586)........... ... (44,665,586)[... (44,665,586)|................ [ [V R 0f..... 2,783,844 [ .oooiiit| e
IRS_USD_REC_0.8605_PAY
_UsD
SOFRRATE_05/13/2020_05 Interest (0 .861 /
/13/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/13/2040 |........een.... 0f.... 100,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (1,735,403)|....(43,454,548)| ........... ....(43,454,548)....(43,454,548)........ccounenn [ [V R 0f..... 2,039,003 [ ..ooevnien| e
IRS_USD_REC_0.87916_PA
Y_USD
SOFRRATE_05/14/2020_05 Interest (0 879 /
/14/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/14/2040 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (1,728,561)[....(43,234,977)] ........... ... (43,234,977)[....(43,234,977))...onevvrnnnnnn [ [V R 0f..... 2,039,171 | woeeieii | e
IRS_USD_REC_0.9825_PAY
_UsD
SOFRRATE_06/05/2020_06 Interest (0 983 /
/05/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/05/2040 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....cevvvunnnnns [ 0].... (1,691,807)]... (42,121,471)] ... o (42,121,471)... (42,121,471))cevennnnne [ [V R 0f..... 2,042,863
IRS_USD_REC_1.0439_PAY
_UsD
SOFRRATE_01/11/2021_01 Interest (0 | 1.044 /
/11/2031_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/11/2081 |.......eeveennn O o 155,000,000 ((SOF1+26.161) LV (2,590,679))... (33,711,715)[ ... .. (33,711, 715)(... (33,711,715)). 0 O e O 2,092,166
IRS_USD_REC_1.19434_PA
Y_USD
SOFRRATE_10/23/2020_10 Interest (0 1| 1.1% /
/23/2040_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 10/23/2040 |...............0[..... 100,000,000 |(SOF1+26.161) L (1,615,051)]... (40,213,638)] ... .. (40,213,638)|... (40,213,638)). L0 O O 2,066, 199
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STATEMENT AS OF SEPTEMBER 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_1.231_PAY.

UsD

SOFRRATE_12/08/2020_12 Interest (0 | 1.231 /

/08/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2035 |............... 0f..... 84,500,000 |(SOF1+26.161)  [...uuvvvvrnnnnns [ 0].... (1,352,837)|....(26,349,413)| ........... ....(26,349,413)[....(26,349,413)[........covnnnns [ [V R 0f..... 1,475,563 | ovvvnvein | e
IRS_USD_REC_1.33082_PA

Y_USD

SOFRRATE_01/11/2021_01 Interest (01| 1.331 /

/11/2036_LCH .......... INTEREST RATE ......... N/A Lt Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 01/11/2036 |.......eenvn... 0f.... 142,000,000 |(SOF1+26.161)  [.......ccevennns [ 0]..... (2,224,007)]....(43,189,425)| ........... ....(43,189,425)[....(43,189,425).......ccevnnn [ [0 0f..... 2,489,095 [ ..oiieiiin | eiiiiiiiiiin
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (7,870,116)  (94.690,179) XXX (94.690,179) (94,690, 179) 0 0 0 67,614,064 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (7,870,116 (94,690, 179)] XXX (94,690,179 (94,690, 179) 0 0 0 67,614,054 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (7,870,116 (94,690, 179)] XXX (94,690,179 (94,690, 179) 0 0 0 67,614,054 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (7,870,116 (94,690, 179)] XXX (94,690,179 (94,690, 179) 0 0 0 67,614,054 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 57,773,089 | 177,498,189 0f 285,271,278 XXX 275,927,178 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 1,285,069 0 (7,870,116 (93,301,688)] XXX (93,301,688 (94,586,756 0 0 0 67,614,054 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 59,058, 158 177,498, 189 (7,870,116 141,969,590 | XXX 182,625,490 (94,586,756 0 0 0 67,614,054 XXX XXX

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

Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(o) |
[

Code |
[




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

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

NONE

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

NONE

EO7
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STATEMENT AS OF SEPTEMBER 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
BANK OF AMERICA, N.A ... ... BATYDEB6GKMZOO31MB27 . |..........Y. .. 7,430,000 |.... .. 20,216,923 ... (9,877,850 .... .2,909,073 |... .. 12,232,450 ....(4,843,663)]....
BARCLAYS BANK NEW YO . G5GSEF7VJP5170UK5573 . |. Y. . 23,240,000 |[. 41,554,401 |.. (27,425,379)|. .0 43,655,736 (20,669,578)|.
CANADIAN IMPERIAL BA . 21GI19DL770X0HC3ZET8 . |. Y. . 51,050,000 |[. . 105,460,553 |.. (61,024,361)). .101,097,753 .. (48,445,332)|.
CITIBANK N.A. e ES70DZWZ7FF32TWEFATE . |..........Y. .. 9,866,580 |.... .. 19,314,642 ..(11,783,010).... .. 20,474,588 (10,216,642)]....
FX-BNP PARIBAS SA, P .... 5493001CGB70D06XZS54 . LY .. 1,670,000 |.... ..2,622,736 ... (1,568,233).... ... 2,670,007 ... (1,196,467)]....
GOLDMAN SACHS INTERN . W22LROWP2|HZNBBBK528 . Y. . 40,400,000 |[. 78,935,234 |.. (41,361,520)/. 74,562,503 (34,682,914)|.
JP MORGAN CHASE BK, ... . THBGLXDRUGQFUS7RNES7 . Y. ..1,100,000 |[. ..4,753,266 |.. . (3,473,246)). ..3,078,732 .(2,039,884)).
ROYAL BANK OF CANADA . ES7IP3USRHIGC71XBU11 . |. Y. . 47,720,000 |[. 90,673,997 |.. (52,946,957)|. 83,182,732 (36,062,765) .
SUNTRUST BANK .. 1YDOJBGJWYITBXKCSX06 . |. Y. . 40,590,000 |[. 80,714,895 |.. (43,853,798). 72,726,531 .. (32,498, 186) .0
WELLS FARGO BANK, N. . KB 1H1DSPRFMYMCUFXT09 . Y. . 108,284,024 .. (62,556,553)|.... . 105,787,467 | .... (51,497,402)|.... . 54,290,065 |...
0299999999. Total NAIC 1 Designation 0 552,530,671 (315,870,907) 519,468,499 (242,152,833) 56,283,852 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 548,223,892 (642,914,072) 0 548,223,892 (642,914,072) 0 67,614,055

0999999999 - Gross Totals 223,066,580 0 1,100,754,563 (958,784,979) 48,816,564 1,067,692, 391 (885,066,905) 56,283,852 67,614,055 0

1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 1,100,754,563 (958,784,979)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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 25,715,106 [eeeeeeeennneeeeens 25,715,106 [eeeeeeeennieeeees 25,715,106 |... B - | I
F226TOH6YD6XJB17KS62 .. | Cash... 000000-00-0 .. CASHUSD .. . 94,014,855 |... .. 94,014,855 |... .. 94,014,855 v

0199999999 - Total 119,729,961 119,729,961 119,729,961 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)
FX-BNP PARIBAS SA, P .. 5493001/CGB70D06XZS54 .. 000000-00-0 CASHUSD 1,670,000 1,670,000 .
ROYAL BANK OF CANADA . ES7IP3USRHIGC71XBU11 .. 000000-00-0 CASHUSD . 47,720,000 .. 47,720,000
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . 000000-00-0 .. CASHUSD .. .7,430,000 |... 7,430,000 |.evvvee XXX e e e Ve
JP MORGAN CHASE BK, ... THBGLXDRUGQFUS7RNESY .. 000000-00-0 .. CASHUSD .. 1,100,000 |... 1,100,000 |-eevvnneeec e KR X s eV
CITIBANK N.A. ........ .... E570DZWZ7FF32TWEFAT6 . 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 e e e e nnn e e e e eennnneeeennnnnns [enneeeeennnnnneeeennnnn,866,580 [oooi i .9,866,580 [ XK e
CANADIAN IMPERIAL BA . . 21GI19DL770X0HC3ZETS .. 000000-00-0 .. CASHUSD ..evviiiieciiii e ennna s snsnan s s snnnnnns [oenseeeeennnnneeeeenns 91,000,000 [ 51,060,000 [oeeee XXXV
GOLDMAN SACHS INTERN .. W22LROWP2HZNBBBK528 .. 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 e nnnn e e e e ennna e e e eennnnnnneeeennnnns [enneeeeeennnnneeeeenns 40,400,000 [....oiiiiiiiiiiill. 40,400,000 [oeeeen XXX e e Ve
SUNTRUST BANK ... JJKC32MCHIDI 71265206 .. 000000-00-0 .. CASHUSD ..
BARCLAYS BANK NEW YO . .... G5GSEF7VJP5I70UKS573 .. 000000-00-0 ........ | CASHUSD .. . . . . T
WELLS FARGO BANK, N. tevuuuiiiiiirnnniiiiiieuniiiiiisuisiesirsnnisessreassssssssnnnsnsessannes KB1H1DSPRFMYMCUFXTO9 .. 91282C-BP-5 ........ UNITED STATES TREASURY NOTE/BOND ....eeuniiiiuruunniiiiinnnniiiiiunsnnsissirssnnnsnssrnnns fooneneesresnnnnneenees 59,384,619 |..ovvueniiiiiiinnnnnns 69,008,000 |[....ccevnnnn 0. ST ... 02/29/2028 ....|
0299999999 - Total 282,451,199 292,074,580 XXX XXX




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 York ........cccceu... New York, NY .o forn oo 1002000 [ O [V O, | ) P 1,845,531 |........... 3,850,946 |..
JP Morgan Chase .........ccceveene. Springfield, IL .ooocoveeeieis | 1002000 [ O [ — 1,221,482 |........... 1,276,201 |............ 1,223,554 |..
FHLB oo Pittsburgh, PA oot o 1002000 [ O [ 4,533,885 |............... 548,113
Northern Trust Bank . Chicago, IL ......... 202000 [ 0 e O 49563 [ 49 671 |.
PNC Bank ..o Philadelphia, PA ................ |......... ...0.000 | 0 i 0 ... 866,320 ... (13,905,492)
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 0 6,671,251 (10, 185,976) 4,530,933
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
0299999. Totals - Suspended Depositories XXX | XXX 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 6,671,251 (10, 185,976) 4,530,933
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

6,671,251

(10, 185,976)

4,530,933

E13
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STATEMENT AS OF SEPTEMBER 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 09/29/2023 ..........
JUP R 09/29/2023 ..........
...................... 09/29/2023 ..........

.............................. 34,313,068

... 120,728,617 |..
.... 34,600,000 ..

8309999999.

Subtotal - All Other Money Market Mutual Funds

189,641,685

8609999999 - Total Cash Equivalents

189,641,685

341,015
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