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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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 [reneenna 21,885,596,197 [.c.vivricicricirccie [V 21,885,596,197 |.......... 20,417,290,882
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 14,070,750 .o [V 14,070,750 |.ooovreenne 14,170,500
2.2 COMMON SOCKS ...ttt [ennecaenssnnas 81,340,846 |.....coerirrieierine [V 81,340,846 |........cco.... 80, 133,690
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 4,262,910,070 oo [V 4,262,910,070 |........... 4,454,783,363
3.2 Other than firSt IBNS........cueveieeeeeeeeeeeeeeeeee e seenaes [resececieenes 27,514,435 | [V 27,514,435 | 27,753,203
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 $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ....(116,358) ), cash equivalents
[ J 315,671,120 ) and short-term
investments (§  ..oooceeinninnnn 200,857 ) oo [ 315,755,418 | 0 o 315,755,418
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeeenene 677,286,276 |...coovveveeeeeeeeeeeereeeean 0 [, 677,286,276
7. Derivatives ............... ..2,076,076,739 |. .. ..2,076,076,739 |.
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 1,344,145, 761 |0 [ 1,344,145,761
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
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 30,684,696,492 |.......cocoeeveveeeeren (V1 30,684,696,492 |........... 27,762 ,335,361
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 ............cceurururieriueierneniieieieiseeeseeseieas [ 258,354,235 | (VS 258,354,235 |....ooovenee. 228,848,447
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,644,883 |..cooviceiirccieie (U 1,644,883 |..ccvvvinennne 2,622,262
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 48,406,004 |......oovoveeeeeeeeeeen [0 48,406,004 |................. 42 466,408
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 reinSUrers ............ccccceceeveeieeneeneeneeneeneenns feevensieenieenn 10,800,882 |0 e 17,467,882 | 0
16.2 Funds held by or deposited with reinsured companies .............c.cccceeeees |oevernnneevecneeen 1,928 o 0 e 1,828 | 3,832
16.3 Other amounts receivable under reinsurance contracts ...........c.cceeeevees foevvinnniinicicn O 0 0 0
17.  Amounts receivable relating to uninsured plans ............ccccoccevviiveininneenennns ferninnienneeieeneenen U 0 0 L 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (01 O 0 [ (01 O 48,699,387
18.2 Net deferred tax asset , .. , . 105,885,299
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 896,963 ... [V 896,963 |..oooverrrnn 896,963
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................c.ccoooevvreviies ferevneiiiiciee [0 T [0 T [0 P 18,780,403
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... [-.ccccoerenene 87,968,830 |...ccvvvrennne 87,968,830 |..cveoeeeeeeirreeinens (1 0
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 272,383,138 |..cvoviriiicnne 841,404 |.........cc.... 271,541,734 (..o 262,635,127
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 31,636,851,160 |......c....... 230,483,054 |.......... 31,406,368,106 |........... 28,473,173,489
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 31,636,851,160 230,483,054 31,406,368, 106 28,473,173,489
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. Corporate Owned Life INSUrANCe ......oooociirniniiicirirneccee e 271,333,452
2502. Prepaid EXpenses ... sesssesieenenesnenens |reeeeneneneneeneeens 469,896 [ 469,356 [ 0
2503. Bills Receivable ......coiiinniiciinncceincscennnceeenseneneseensnnes eeerenneneeeenennene (1,018) i (1,013) [ 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..581, 373, .208,282 |... 127,138
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 272,383,138 841,404 271,541,734 262,635,127




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 23,107,603,622 1€SS$ oeoveveveeeeeeeeeeenn 0 included in Line 6.3
(including $ ...ooevvnnnne 193,842,283 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 E bbb bbbt b et be s [rren e 53,968,344 |................. 56,166,331
4.2 ACCIAENT NG NEAIN ...ttt bbbt b et b bttt bttt b b [eniesssennanieaneannas 10,000 oo 10,000
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ....oovevieeieeceeee ettt ettt et eae et ete et ese et et e s et e s et ese st ese st ese st eseesebessebeas et ess et esestesseseseeseb et ebe s ebenseaensesesseseseeseseesebeeserennans [rereetenenten et ettt et [0 U 0
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 $  .eovoeeeeeeeeenieeenes 620 accident and health premiums ............cccocooeeecues |oreeeceeeennennnns 275,825 | 308,963
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
USROS 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviviiiinnnns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance ,
24.08 Derivatives ..........ccccc...... ..1,351,499,392 |... ...470,798,895
24.09 Payable for securities ...... 71,562,514 |... . 23,375,710
24.10 Payable for securities lending
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 10,213,479 10,483,812
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 29,407 ,656,882 26,703,547 ,628
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
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 $ 1,995,711,224 1,766,625,862
38. Totals of Lines 29, 30 and 37 1,998,711,224 1,769,625,862
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 31,406,368, 106 28,473,173,489
DETAILS OF WRITE-INS
2501. LIHTC Commitments
2502. Uncashed Checks Pending Escheatment
2503. Guaranty Fund
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.ceueueriiririririeieieieieee st se e ss s [eeeeeeieeenenenenas 488,483 ..o 711,562
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 10,213,479 10,483,812
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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 ..............cccoeeeeenc oo 2,742,836,250 |............ 1,731,692,057 |............ 3,872,852,376
2. Considerations for supplementary contracts with life contingencies................ccccceeeereveieieveeeeeeeeees e 268,288 |...coeeeee 82,219
3. Netinvestment INCOME ..o ..961,242,39%6 93,561,852 |..
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. 3,698,336 |.. ..3,740,304 |.
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 37,243,720 |................. 27,805,289
7. Reserve adjustments on reinSUranCe CEAERM ...........ciouiiiiiieriieiieie et ee e e see s s [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieie et [ee e e e e e e [0 [0 0
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 .. 15,952,707 4,889,532 4,633,313
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 3,761,241,697 1,861,771,253 4,548,745,089
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 ) 1,604,300, 747 795,634,165 1,803,388,556
20.  Totals (LINES 1010 19) ..ottt n e | 2,696,245,607 |............ 1,564,355,980 |............ 3,536,721,282
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceevevevevereeeueeeeeeieseseseeeesesese e e 141,999,747 | 131,530,513 |............... 296,518,972
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 37,682,058 |................. 29,414,303 |.coooeee. 60,748,076
25. Increase in loading on deferred and uncollected premiums ........... ..1,420,086 |.. ....(627,340) .. ... (3,897,826)
26. Net transfers to or (from) Separate Accounts net Of reINSUrANCE ...........coceoiieiiiiiiicieeiee e o 0 Joeeeeeeeeeeeeeeeeeeees 0 o 0
27. Aggregate write-ins for deductions ... 21,425,985 45,303,681 48,955,734
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 3,353,859,082 2,117,128,058 4,711,654,752
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 407,382,615 |.............. (255,356,805)|.............. (162,909,663)
30. Dividends to policyholders and refunds to members 185,615 157,758 281,277
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccevviuiueueriiiiiieiieieieiie ettt s essese b ss s ses s [ecsceseesnaceas 407,197,000 |....ccocenee (255,514,563)|.............. (163,190,940)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 139,766,205 (2,144,760) (14,354,898)
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.ccceveueeeieueeererenns froccccnne 267,430,795 |.............. (253,369,803)|.............. (148,836,042)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ ... 4,435,532 (excluding taxes of $  ....cccoecunnee 4,604,005
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (32,347,003) (2,458,018) (15,491,499)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 235,083,702 (255,827,821) (164,327,541)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,769,625,862 1,973,930,977 1,973,930,977
37, NetinCOME (LINE 35) ..ottt et 235,083,702 |.............. (255,827,821)]...c.ccence (164,327,541)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..(16,062,766)|.. ... 54,863,733 |.. ...24,095,620
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveveveveueeeceeeeeieieeeeeeeeeeseee s e 41,384 | (43,145) |- (129,026)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 83,290,487 |.. ...56,972,844 |.. ...61,467,652
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(73,179,861)|.. ..4,665,659 |. ..(43,433,645)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccoeverienernenneens e, [0 [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:
L0 TR =T o U SOUUTUTTU TR SUTOTO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS .........ooiiiiiiieei ettt sse s e s e e e e e e e e e e sseesneesme e e e e 0
51.  Surplus adjustment:
511 PAI 0N oottt bbb e bbbt ettt n s
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie 00
51.4 Change in surplus as a result of FeINSUrANCE ..........ccooiiiiiiiiiieiieeeee e e 0
52, DiVIdENdS t0 SIOCKNOIAETS ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan 0
53. Aggregate write-ins for gains and losses in surplus (9,237,749) (12,682,582) (25,485,298)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 229,085,362 (194,111,410) (204,305, 115)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,998,711,224 1,779,819,567 1,769,625,862
DETAILS OF WRITE-INS
08.301. MiSCEITANBOUS INCOME ...ttt s e nas s |orenese s s 2,993,934 | 817,419 [l 4,038,263
08.302. ChanQe 1N COLT .ueieieiiiceetet sttt sttt sttt sttt et es e e ns e e et eese e s et etesres [ensesenananananeen 8,825,463 |................. 11,684,631 |.ooeeee 17,566,878
08.303. Misc Income = MODCO INTEIEST ...t fen e nseeen 4,133,310 .o (7,612,518) e (16,971,828)
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) 15,952,707 4,889,532 4,633,313
2701. Funds Withheld Expense ...... ...21,491,190 |.. ...45,412,250 |.. ... 49,525,380
2702. Miscel1aneous DEAUCT IONS ........c.ooveeeeeeeeeeeeeee et eae e s e e eeeneanane |eeeeeeeeee e e eaeeeenes 79,768) ....(128,082)|.. ....(589,287)
2703. Fines and Penalties .......ccccocoooeiioieieiiiccecceeee e 14,563 |.. ..19,513 |. 19,641
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) 21,425,985 45,303,681 48,955,734
5301, CeAiNG COMMISSION ..uiuiueeeeiiecietet ettt eseteee e e e esee e e s s eseseeeseessssesesesesesansesesesesessnsesssesessnnsnses |oessnnsnsssnsanns (9,237,749) ..o (12,682,582)[....c.cccvnnvne (25,485,298)
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) (9,237,749) (12,682,582) (25,485,298)
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CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 2,835,453,153 |............ 1,829,152,973 |............4,073,050,908
............... 550,661,099 |............... 589,206,188 |................999,219,358
31,661,123 6,303,673 7,487,387
3,417,775,375 2,424,662,834 5,079,757,653
............ 1,188,876,618 |............... 828,805,504 |............ 1,828,639,432
................................. 0 fooereerereereereeenneed 0 fciiiil0
................ 630,168,754 |............... 522,814,098 |............ 1,137,584 ,751
...................... 154,495 | 93,017 |, 179,961
35,580,928 28,294,791 26,130, 141
1,854,780,795 1,380,007,409 2,992,534,285
1,562,994 ,580 1,044,655,424 2,087,223,368

................................. 0 [0 o0
48,186,804 31,319,636 1,139,321

............ 1,075,708,578 |............... 956,945,656 |........... 1,763,908, 109
............ 2,262,135,888 |............ 1,472,655,527 |............2,880,356,705
................... 1,922,595 |......................370,500 |................... 1,351,622
................. 30,794,199 |................369,299,704 |...............574,369,578
................................. 0 [0 o0
................. 87,007,715 |................124,054,430 |................180,749,491
87,238,327 20,006,451 61,753,964
2,469,098,724 1,986,386,612 3,698,581,360
72,635,571 39,008,978 95,412,185
(1,466,025,717) (1,068,449,934) (2,030,085,436)
................................. 0 [0 il 0
................................. 0 [0 o0
................................. 0 [0 o0
................. 45,311,703 |................65,815,8% |................. 50,826, 165
................................. 0 [0 o0
34,656, 140 (17,247,505) 2,613,467
79,967,843 48,568,391 53,439,631
................ 176,936,707 |................. 24,773,881 |............... 110,577,563
................ 138,818,711 |................ 28,241,148 |................. 28,241,148
315,755,418 53,015,029 138,818,711

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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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 .........cueviiiiieiuitetiiiieeeeeie ettt ettt se b sssss bbb ss st be s s s snsnsesesss [eesennncnes 1,209,903,051 |........... 1,065,909,030 |............ 2,245,130,660

3. Ordinary iNdIVIUAl GNNUILIES ...........ceviviveiiieieeieieiieeceete ettt essss et be s ssse s nafoeeeeeacnes 1,571,211,067 |................ 756,009,290 |............ 1,761,759,999

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

5. GrOUP lIfE INSUMBNCE ......coovevieieeeeeeeeeeeeetee ettt ettt e et e et et e et eas s es et ese e esesseseasesa|e s es e seseeeseeeaeneas 2,354 [ 3,860 [ 8,671

6. GIOUD GNNUILIES .....cvcvivieeereeeeeeteteteeceses e e ettt eeses s e s ees et et esees s et asssssesesesess s esasssesesesessansssssnsesesesesnanesssaoesesesnnenennes 87,431,107 |coveveeee 25,445,593 |................ 109,550,987

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 = OtNET oo s 16,123 [ 18,891 | 37,267
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES T thIoUGN T0) .....cuuieieieiieiieireireiei ettt ettt e 2,868,563,702 |............ 1,847,386,664 |........... 4,116,487,584
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13, Subtotal (LINES 11 trOUGN 12) ...euieieieiieiieieieiei ettt s 2,868,563,702 |............ 1,847,386,664 |........... 4,116,487,584
14, DEPOSIt-tYPE COMIACES .....vvveieiecieecieiiieieiete ettt sttt s et st s st et s s s sesesnas |eesesesebesenennaenes 204,502 ..o 430,668 |......ccevereenne 920,009
15. Total (Lines 13 and 14) 2,868,768,204 1,847,817,332 4,117,407,593

DETAILS OF WRITE-INS

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




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

NOTE 1
A

Summary of Significant Accounting Policies and Going Concern

Accounting Practices

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

The Texas Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Texas for determining and reporting the
financial condition and results of operations of an insurance company for determining its solvency under the Texas Insurance Law. The National Association of
Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as a component of prescribed or permitted
practices by the State of Texas.

There are currently no practices prescribed and permitted by the State of Texas. A reconciliation of the Company’s net income and capital and surplus between NAIC
SAP and practices prescribed and permitted by the State of Texas 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 $ 235,083,702 $ (164,327,541)
(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 $ 235,083,702 $ (164,327,541)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,998,711,224 $ 1,769,625,862
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,998,711,224 $ 1,769,625,862

Use of Estimates in the Preparation of the Financial Statements
No significant change.

Accounting Policy

(2)Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the interest method. Securities deemed to be other-than-temporarily impaired are written down to
their fair value.

(6)Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities and structured securities are stated at the lower of amortized cost or fair market value. The retrospective adjustment method is used to value
all securities except for interest only securities or securities where the yield had become negative,which are valued using the prospective method.

Going Concern

N/A

NOTE 2 Accounting Changes and Corrections of Errors

NOTE 3

N/A

N/A

Business Combinations and Goodwill

NOTE 4 Discontinued Operations

Investments

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions

)

)

=

=

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

N/A

N/A

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ (1,394,362)

2. 12 Months or Longer $ (58,766,441)
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 25,037,267

2. 12 Months or Longer $ 266,336,570

The evaluation of securities for impairment is both a quantitative and qualitative process. Evaluation includes but is not limited to, general economic
conditions, the issuer's financial condition and/or future prospects, the effects of changes in interest rates or credit spreads, and the expected recovery
period. The process incorporates information from third-party sources along with certain internal assumptions and judgments regarding future performance.
Where possible, data is benchmarked against third-party sources.

Dollar Repurchase Agreements and/or Securities Lending Transactions

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

N/A
NOTE 5
D.
@
3
@
5
E.
N/A
F.
N/A
G.
N/A
H.

Repurchase Agreements Transactions Accounted for as a Sale

N/A

Reverse Repurchase Agreements Transactions Accounted for as a Sale

N/A
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NOTES TO FINANCIAL STATEMENTS

M.  Working Capital Finance Investments
N/A

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

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

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

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

NOTE 7 Investment Income
No significant change.

NOTE 8 Derivative Instruments
No significant change.

NOTE9 Income Taxes
No significant change.

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

NOTE 11 Debt

A.  Debt Including Capital Notes
No significant change.

B. FHLB (Federal Home Loan Bank) Agreements

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

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year

(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 7,000,000 $ 7,000,000 $ -
(c) Activity Stock $ 59,334,800 $ 59,334,800 $ -
(d) Excess Stock $ 5,273,500 $ 5,273,500 $ -
(e) Aggregate Total (a+b+c+d) $ 71,608,300 $ 71,608,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
I

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

2. Current Year General Account Total Collateral Pledged

3. Current Year Separate Accounts Total Collateral Pledged

4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged

71

$ 3,068,247,065
$ 3,068,247,065

$ 3,231,016,597

$ 3,162,989,356
$ 3,162,989,356
$ -

$ 3,325,064,684

$2,096,195,362
$2,096,195,362
$ -

$2,106,195,362

nsurer $ 3,476,522,802 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 7,000,000 $ 7,000,000 $ -
(c) Activity Stock $ 59,744,800 $ 59,744,800 $ -
(d) Excess Stock $ 3,094,000 $ 3,094,000 $ -
(e) Aggregate Total (a+b+c+d) $ 69,838,800 $ 69,838,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 3,598,674,897 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)
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 $ 7,000,000 $ 7,000,000 $ - $ - $ - $ -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing



STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

11B(3)at
11B(3)a2
11B(3)a3
11B(3)a4

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

b. Maximum Amount Pledged During Reporting Period

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

2. Current Year General Account Maximum Collateral Pledged
3. Current Year Separate Accounts Maximum Collateral Pledged

4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged

(4) Borrowing from FHLB
a. Amount as of Reporting Date

1. Current Year
(a) Debt
(b) Funding Agreements
(c) Other
(d) Aggregate Total (a+b+c)

2. Prior Year end
(a) Debt
(b) Funding Agreements
(c) Other
(d) Aggregate Total (a+b+c)

b. Maximum Amount During Reporting Period (Current Year)

1. Debt

2. Funding Agreements

3. Other

4. Aggregate Total (1+2+3)

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

1. Debt No
2. Funding Agreements No
3. Other No

3
3
3
3

b1 (Columns 1, 2 and 3 respectively
b2 (Columns 1, 2 and 3 respectively
b3 (Columns 1, 2 and 3 respectively
b4 (Columns 1, 2 and 3 respectively

Fair Value

)
)
)
)

Carrying Value

3
Amount
Borrowed
at Time of
Maximum
Collateral

$ 3,245,811,256
$ 3,245,811,256

$ 3,315,205,880
$ 3,315,205,880

$

$3,339,511,929

$

$ 3,453,575,816

$2,106,195,362
$2,106,195,362
$ -

$2,106,195,362

1 2 3 4
Funding
Agreements
General Separate Reserves

Total 2+3 Account Accounts Established
$ - $ - $ - XXX
$2,096,195,362 $2,096,195,362 $ - $2,096,195,362
$ - $ - $ - XXX
$2,096,195,362 $2,096,195,362 $ - $2,096,195,362
$ - $ - $ - XXX
$2,106,195,362 $2,106,195,362 $ - $2,106,195,362
$ - $ - $ - XXX
$2,106,195,362 $2,106,195,362 $ - $2,106,195,362

1 2 3
General Separate
Total 2+3 Account Accounts

$ - $ - $ -

$2,106,195,362 $2,106,195,362 $ -

$ - $ - $ -

$

$2,106,195,362

(YES/NO)?

$2,106,195,362

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

Postretirement Benefit Plans
A.  Defined Benefit Plan
N/A

B. Investment Policies and Strategies
N/A

C.  The fair value of each class of plan assets
N/A

D. Basis Used to Determine Expected Long-Term Rate-of-Return
N/A

E. Defined Contribution Plan
No significant change.

F.  Multiemployer Plans
N/A

G. Consolidated/Holding Company Plans
No significant change.

H. Postemployment Benefits and Compensated Absences
N/A

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
N/A

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

7.2
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NOTES TO FINANCIAL STATEMENTS

NOTE 14 Liabilities, Contingencies and Assessments
No significant change.

NOTE 15

Leases

No significant change.

NOTE 16

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

Credit Risk

No significant change.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B.  Transfer and Servicing of Financial Assets

N/A

C. Wash Sales

N/A

NOTE 18
N/A

NOTE 19
N/A

NOTE 20

A.

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

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

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds $ -1$ 4,632,318 | $ - 198 - 19 4,632,318
Preferred Stock $ - 19 8,870,750 | $ - 19 -1$ 8,870,750
Common Stock $ 378,703 | $ - 13 78,161,952 | $ 2,800,191 | $ 81,340,846
Cash, Cash Equivalents, and Stort-Term
Investments $ 318,823 | $ 200,657 | $ - 13 315,235,938 | $ 315,755,418
Derivatives $ 1,902,132 | $ 2,074,174,607 | $ - 19 - 19 2,076,076,739
Other Invested Assets $ - 19 - 19 - 19 1,207,957,576 | $ 1,207,957,576
Total assets at fair value/NAV $ 2599658 |$ 2,087,878332 | $ 78,161,952 | $ 1,5625993705 | $ 3,694,633,647
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 1,351,499392 | $ - 13 - 19 1,351,499,392
$ - 19 1,351,499392 | $ -19 - 19 1,351,499,392
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock $ 77.754.722 | $ -19 -19 (632.570) | $ - 1% 939.800]9% -19 -19 -19 78,161,952
$ 77.754.722 1 $ - 19 -19 (632.570) 1 $ - 1% 93980019% - 19 -19 -19% 78,161,952
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
$ - 1% - 198 - 1% - 198 - 198 - 198 - 193 - 198 - 198 -
Total Liabilities $ - 13 -13 -13 -13 - 138 -193 -193 -193 - 198 -

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

(4) Bonds — Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Bonds are valued using

cash flow models based on appropriate observable inputs such as market quotes, yield curves, interest rates, and spreads.These securities are generally
categorized in Level 2 of the fair value hierarchy; in instances where significant inputs are unobservable, they are categorized as Level 3.

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

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

Derivative assets and liabilities — Derivative assets and liabilities include option, futures, and swaption contracts. Fair value of these over the counter (“*OTC”)
derivative products is calculated using models such as the Black-Scholes option-pricing model, which uses pricing inputs, observed from actively quoted
markets and is widely accepted by the financial services industry. A substantial majority of the Company’s OTC derivative products use pricing models and
are categorized as Level 2 of the fair value hierarchy.

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

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

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

B.  Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

N/A

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

E. NAV

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value
Bonds $ 19,310,995,412 | $ 21,885,596,252 | $ 5,036,976 |$ 19,053,808,073 | $ 252,150,363 | $ - 13 -
Preferred Stock $ 13,905,068 |$ 14,070,750 | $ - |$ 13905068 |$ - 19 - 18 -
Common Stock $ 81,340,846 |$ 81,340,846 | $ 378,703 | $ - |$ 78,161,952 | $ 2,800,191 | $ -
Mortgage Loans $3,903,953,879 | $4,290,424,509 | $ - 198 - | $3,903,953,879 |$ - 198 -
Cash, Cash Equivalents
& Short-Term
Investments $ 315755418 |$ 315755418 |$ 318,823 | $ 200,657 | $ - |$ 315235938 |$ -
Derivative Asset $2,076,076,739 | $2,076,076,739 | $ 1,902,132 | $2,074,174,607 | $ - 19 - 1% -
Surplus Notes $ 97,718,067 |$ 95,468,544 |$ -|$ 97,718,067 | $ - 19 - 18 -
Other Invested Assets $1,248,677,220 | $1,248,677,220 | $ - 19 - 198 - | $1,207,957,576 | $ 40,719,643
Derivative Liability $1,351,499,392 | $1,351499.392 |$ - 1$1,351,499.392 | $ - 19 - 19 -
D. Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation
It was not practicable to determine the fair value of
these financial instruments as a quoted market
Other Invested Assets $ 40,719,643 0.000%] price is not available.
Practical Expedient Investments
Unfunded Redemption
Fair Value at Commitments Frequency

Type or Class of Financial Instrument June 30, 2023 as of June 30, 2023 | (if currently eligible) Redemption Notice Period
Common Stocks 2,800,191 - Not applicable Not applicable
Cash, Cash Equivalents and Short-Term
Investments 315,235,938 - Not applicable Not applicable

NOTE 21

Other Invested Assets

1,207,957,576

641,201,761

Not applicable Not applicable

Other Items

No significant change.

NOTE 22

Events Subsequent

No significant change.

NOTE 23

Reinsurance

No significant change.

NOTE 24
N/A

NOTE 25
N/A

NOTE 26
N/A

NOTE 27
N/A

NOTE 28
N/A

NOTE 29

Retrospectively Rated Contracts & Contracts Subject to Redetermination

Change in Incurred Losses and Loss Adjustment Expenses

Intercompany Pooling Arrangements

Structured Settlements

Health Care Receivables

Participating Policies

No significant change.

NOTE 30 Premium Deficiency Reserves

N/A

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

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

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

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

NOTE 35
N/A

Separate Accounts

NOTE 36 Loss/Claim Adjustment Expenses

N/A
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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

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

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

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

12/31/2019

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

01/14/2021

By what department or departments?
Texas DepartMeEnt Of INSUMANCE .........oiiiiiiiiiieee ettt a e a e et e et e e st e s e ea s e eaeeea e e ea e e es e e st e st e s e ea s e ea b e e aeees e e es e e eseees e e eaeeseenseenseanseenseeneeannen

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? ........oiiiiiiiie et

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[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Equity Services, INC. .o Montpelier, VT e ....NO.....|....NO.....[...NO.....]... YES....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
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12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 0

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 agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

....39,074,612

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

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

Lo LLee e

All Other .... 100,000

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ... .... 100,000

Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..ooiiiiiiiiiieeeeeeeee et e e D e 0

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccciiiiiiiiiiiiiiicccce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicicn. 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 $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
P MOrgan ChaSe ........ccceevieieieeeececece et Nl YOTK, NY et

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

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

If yes, give full information relating thereto:

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

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

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

NLG Capital, Inc. ..occooeeeeeeeennee
Varagon Capital Partners, LP ....
Apollo Insurance Solutions Group
Western Asset Management Company, LLC ...
Blackrock Financial Management, Inc.
PineBridge Investments LLC

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

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccccoeveuerevereieieeienennns 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
109396 .......cocvveeee. NLG Capital, INC. oo 54930080 1 7ZBDR2FIV152

Varagon Capital Partners LP
Apollo Insurance Solutions Group ....
Western Asset Management Company, LLC ..
Blackrock Financial Management, Inc.
PineBridge Investments LLC ....

549300L3R6CAMA4YKNSY .
549300C5A56 1UXUICN46 .
549300LVXY IVJKE13M84 .
CLDVYBVY4GNT81Q4VM57 .

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. et e 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 SECUMTIES? ...........co 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? .............cccccoieieei. Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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

1.13 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt et s e et e s et et e b et esese e s s s et et e b e s et ese st e s et et et et esessss s st et esesesesess s esasasasesesesn B 4,290,424 ,505

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeeeeeeeeeeeceeee et eeeeaete e et s s saeae et es s s e seteseses s asaeseses s ssaseesesessassssssesannssansssssananans $ 4,290,424,505
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) ....cceverruruereeeeeeeeee e $ 4,290,424,505
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 [ 1 NAT ]

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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
Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
Author ized ... 01/01/2019 ..
.|Authorized.. ... 01/01/2019 ..
... 01/01/2019 ..

..06-0839705

...03/26/2023 ..

Swiss Re Life & Health Amer Inc
PartnerRe Life Reinsurance Company of America .

.|SCOR Global Life Reinsurance Company of Delaware
. |RGA Reinsurance Co
.| The Canada Life Assurance Company ....

.|Authorized..
.|Authorized..

Author ized

... 01/01/2019 ..
... 12/31/2018 ..




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b 9,688,648 21,285,310 30,974,045
2. AlASKA it AK oo L 2,337,888 |........... 3,934,456 ..o 90 e 0 e 6,272,434
3. Arizona ..... . AZ ...22,180,964 |. .35,588, 366 |..
4. Arkansas .. .. AR ... 4,213,047 |. ... 11,639,013 |..
5. California .. . CA . 342,587,667 |. .. 687,590,361 |..
6. Colorado ...... .. CO ...21,382,840 |. .33,019,267 |..
7. Connecticut .. . CT .... 5,239,180 .28,051,765 |..
8. Delaware ............. .. DE 3,659,630 .. 8,117,698 |..
9. District of Columbia . . DC .... 1,868,309 .. 3,709,418 |..
10. Florida .. .. FL 99,938,277 .. 315,292,619 |..
11.  Georgia .. GA 35,097,159 ....81,613,183 |..
12.  Hawaii .. .. HI 17,222,343 .29,810,525 |..
13. Idaho .... D e b s 1,907,934 ...5,915,645 |..
14. lllinois ... L IL 30,525,884 .60,329,574 |..
15. Indiana . . IN 5,816,675 .15,796,033 |..
16. lowa ..... LA 2,253,191 ..5,982,554 |..
17. Kansas . KS 3,808,957 .. ..8,028,194 |..
18, KENLUCKY ..o KY | b s 6,260,333 |............3,091,59 |....covoerieiienen O Joeciiiiee 0 e 9,351,929
19, LOUISIANA ..eeveieeeeeiieiceie e LA oL fs 5,445,106 21,927,602
20. Maine ....... ..789,355 |. .. 3,170,780 |..
21.  Maryland . ...30 836,257 |. .51,542,517 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA o b fs 13,000,080 45,572,645
23, MIChigan .....ccoeiuiiiiiieeieee e MI 13,773,765 152,931,206
24. Minnesota . .. MN ...17,746,806 |. ....25,462,520 |..
25.  Mississippi .. MS .... 3,253,433 |. .10,222,816 |..
26, MiSSOUM ..coveeeneeeieeieeieeieseeeeeseesiesseenneeees. MO e Lo s 10,976, 162 19, 158,969
27, MONtANA ...ocuveeeeieeieeieeeeieesieeeeeeesneeneees. MT e b foeis 2,385,095 |..ooieeernn 994,723 | 9B | 0 | 3,379,914
28. Nebraska .. .1,930,941 |. .. 8,476,388 |..
29. Nevada ........ . ...69,267,426 |. .. 105,277,956 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fes 2,422,029 13,479,678
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b s 46,837,768 78,179,845
32.  New Mexico . NM oo L fe 4,411,381 |. ...8,962,099 ..
33. New York ..... NY ...26,950,857 |. .30,966,615 |..
34. North Carolina .. NC ...35,196,932 |. .. 128,956,333 |..
35.  North Dakota .. ND .... 6,732,859 |. .. 8,293,434 |..
36.  OhiO ............. .. OH ...18,357,572 |. .41,329,981 |..
37. Oklahoma . .. OK ... 7,986,132 |. .21,050,342 |..
38. Oregon ......... .. OR .... 6,802,153 |. .10,921,009 |..
39. Pennsylvania ... . PA ...22,957,521 |. .66,362,508 |..
40. Rhode Island .... . RI .... 3,869,625 |. .. 8,501,333 |..
41.  South Carolina . sc ...10,453,274 |. .29,700,757 |..
42.  South Dakota ... .. SD ....439,678 |. , ..
43. Tennessee ... .. TN ...10,396,323 |. .32,679,445 |..
44, Texas ....... X . 144,801,654 |. .. 385,316,815 |..
45. Utah ..... . uUT ...13,070,053 |. ....25,152,740 |..
46. Vermont VT .... 5,663,798 |. .38,670,700 |..
A7, VIFGINI eeeeeeeeeeeeeeee s VA o b s 26,989,821 57,337,169
48.  Washington .........cccceveeieeneeneeeeceeeeene WA oo b s 17,045,986 25,787,589
49.  West Virginia ....897,025 |. .. 5,345,487 |..
50. Wisconsin .... 7,078,313 |. . .22,367,217 |..
51, WYOMING .oeveveieeeieeeeieeeeeesieeseeeseeeneeienes. WY e Lo e 587,662 .. 837,842 [ 202 [ O e 1,225,706
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN K
58. Aggregate Other Aliens . OoT 1,324,252 |....
59.  SUBLOtAl v D 0. G 1,206,732,480
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 D O ST 125,522 v [0 (1 [V FR 125,522 [oocviiiciine, 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....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........cccvveriiiriiiciiiceineenn
96. Plus Reinsurance Assumed. ..
97  Totals (All Business).... .1,207,489,378 |.....1,660,265,712 |........cceeee. 177,753 |oorieiiiiiiiiinnn 0 s 2,867,772,844 |.
98. Less Reinsurance Ceded..........c.ccoevrveveneeereeenenensfereees XXX oo oo 131,352,034 .o O i 0 i 0 s 131,352,034
99. Totals (All Business) less Reinsurance Ceded XXX 1,076, 137,344 2,736,420,809 204,502
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ......coocoovvvinvcinnccnccnecioe XXX....... 1,324,252 |. 11,480 0 0 ..1,335,732 |.. 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 1,324,252 11,480 0 0 1,335,732 0
9401.
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 0 0 0 0 0 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
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

National Life Holding Company
EIN: 03-0359221
(VT)

National Life Group

Charitable Foundation, Inc.

EIN: 20-4818866 NLYV Financial Corporation
(VT) EIN: 03-0359222

(DE)

¢l

NLG Capital, Inc.
fka: Sentinel Asset Management, Inc.
EIN: 03-0221140
(V1)

National Life Insurance Company
EIN: 03-0144090

(VT)

Life Insurance Company

MRCC Senior Loan

o) of the Southwest
Fund |, LLC 50%
v EIN: 75-0953004

(DE)
(TX)

National Life
Distribution, LLC
EIN: 47-3406482

(vT)

Longhorn
Reinsurance
Company
EIN: 81-3685613
100% (V1)

Equity Services, Inc.
EIN: 03-0221141

(V1)

Catamount
Reinsurance
Company
EIN: 47-4708436
(VT)

I Corporation I 'Non—profit Public Benefit Corporation

© Partnership/LLC _O— ownership %
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

Asterisk

Explanation




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

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

YES

AUGUST FILING

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

Explanation:

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

Not applicable to 1st and 3rd Quarters

Bar Code:

AL MHTRAMO R
6 5 5 2 8§ 2 0 2 2 4 9 0 0
HAREAE RN UMMM LRI
6 5 5 2 8§ 2 0 2 2 8§ § 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 5 2 8§ 2 0 2 2 4 4 B 0

ol
—

0 1
0 1
0 1

ol
—

ol
—

0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 &5 2 8§ 2 0 2 2 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 5 2 8 2 0 2 2 4 4 8 0 0 0 0 1

Life PBR Statement of Exemption (2nd Quarter Only) [Document Identifier 700] ||II|| |II|
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, [tems not @l10Cated ......cooiiiriiiccice e [ 581,343 | 373,061 | 208,282 [.oceeeerricieinne 127,138
2597.  Summary of remaining write-ins for Line 25 from overflow page 581,343 373,061 208,282 127,138
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504.  Accrued Interest on Death ClaiMS ..ottt ettt besesesenens [oresessssesesennnens 488,483 |..coie 711,562
2597.  Summary of remaining write-ins for Line 25 from overflow page 488,483 711,562
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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 guum..........gem.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 4,482,536,576 |............ 4,474,007,372
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)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........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) 4,290,424 ,514 4,482 536,576
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueeieieieeeteeeeceeeee ettt asasnanas [eees 1,310,194,145 |.......... 1,232,835,465
2. Cost of acquired:
2.1 Actual cost at time of acquisition 22,613,254 .... 40,576,681
2.2 Additional investment made after acquisition ... 64,394,461 ...140,172,810
3. Capitalized deferred interest and other
4. Accrual of discount 132,358
5. Unrealized valuation increase (decrease) (15,184,585) ... 22,361,963
6. Total gain (loss) on disposals ... (474,902)
7. Deduct amounts received on disposals 29,630,273 ...103,602, 300
8. Deduct amortization of premium and depreciation .. 1,877,720 |... 19,385,034
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) 1,344,145,763 1,310,194, 145
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 .............cocueveveiieieueieieiieeeie e esesesssnans [roeeeeenas 20,511,595,063 |.......... 18,756,209, 303
2. Cost of bonds and stocks acquired 2,294,759,800 |............ 2,936,961,029
3. Accrual of discount 15,671,011 | 14,350,697
4. Unrealized valuation increase (decrease) (878,181) 1,733,659
5. Total gain (loss) on disposals ...10,644,599 |... ... (9,682,631)
6. Deduct consideration for bonds and Stocks diSPOSEA OF ............c.ccocveuiieuiiieieieiceeeeeteeeieeeieee et esssessssesesnes eeeeeeneeeene. 004,046,020 ..o 1,154,275,570
7. Deduct amortization of premium ....42,713,285
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) 21,981,007,793 20,511,595,063
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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 ()t bbbttt [ 11,224,062,022 |............... 809,892,860 |................ 252,436,931 |.cooiienee 71,261,307 |.......... 11,224,062,022 |.......... 11,852,779,258 |..oeovceeerrecccenn 0 [ 10,845,369, 389
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 8,756,363,557 |......cc...... 516,628,664 |............... 288,726,004 |................ (59,357,929)(............ 8,756,363,557 |............ 8,924,908,288 |.........cocvvvevvnirniennn 0 o 8,465,299,588
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,001,727,924 |................. 22,380,375 .o 50,324,916 |...coceuenvn (29,694,271)|............ 1,001,727,924 |............... 944,089,112 [ 0 o 953,375,431
4. INAIC 4 () oottt ettt bt bt b e bt bt bt bt e ea ettt ettt et et be e tennas [rer e 168,378,817 | 67,367 | 13,484,864 |.......cc..c.. (6,615,438)|................ 168,378,817 |.ccoveneeee. 148,345,882 |......occvvvviiceennn 0 o 140,767,011
5. NAIC B () ittt ettt b et be s [rr e 11,818,327 e 18,238 ..o 2,917 | 6,768 |....coeuenne 11,818,327 | 11,840,416 | 0 o 13,839,613
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 7,459,505 0 3,201,268 11,126 7,459,505 4,269,363 3,774,797
7. Total Bonds 21,169,810,152 1,348,987,504 608,176,900 (24,388,437) 21,169,810,152 21,886,232,319 20,422,425,829
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 5,200,000 |....coovieriieiriieirieiens [0 (1 R [V 5,200,000 |oeueeriennee 5,200,000 |.eoeeveereneecirirnneneeeen O e 5,200,000
N 2[RRI HOSRR 8,706,250 |..vveiieciciiriicinne (L RSN [V 164,500 |....ocvvevennnee 8,706,250 |...ccvvvrirennne 8,870,750 |....ocvevervvrcccinnn 0 Jocie 8,970,500
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 0 oo 0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, Total Preferred StOCK ..o 13,906,250 0 0 164,500 13,906,250 14,070,750 14,170,500
15. Total Bonds and Preferred Stock 21,183,716,402 1,348,987,504 608,176,900 (24,223,937) 21,183,716,402 21,900, 303,069 20,436,596,329
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ s 435,181 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ i 85,637 : NAIC5 $  ovvvveecnne 115,019 ; NAIC6 $.oovvvvereeeeeeeee 0




SCHEDULE DA - PART 1

Short-Term Investments

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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 200,657 XXX 200,657 24,650 0
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cveueueuriiieieteteteeeeeee ettt seseasa s s s s sesesessssannas [ereeeeseeeeeneneeenes 160,763 ..o 351,851

2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11.  Deduct total nonadmitted amounts

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

200,657

160,763

S103




-

S © ® N o o s w N

_  a a
N =

3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ......c.c.cuivveiueveriiriesieetesesssssesesesssssessesesesassssssssesessssssssesesesassssssssesassssnsns sesesesessssses 242,617,970
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiieeieeeieiieeeeteseteieessetetese s sesese s s s s sesese st ssssesesesess s seseses s ssssesesesssssssesesesssssnsesesessns thebesssssssees 292,735,752
Unrealized Valuation INCIEASE/(AECTEASE) ................c.vueveeereeeieeeeeeeesesaeseses s sae s saeses s s s e s s s s s e s s s e s s s st s s s s s s e s s e s e s s st e s s e s s s s s e s s s s s e sessnsenans oatiesisiesiseas 393,999,686

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieieeteiiieeesete et ettt et st esss b s et sssese s e b st sses b e b st e e s ebeb e st seses bbb s e ses et et st e et ebe b s essnsnsebesesans eattssietanas (124,815,714)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieteiieeetete ettt s ettt s s e st ese s s sssses et s sssasseseses s s s sesesesessssssssesessssnsnsnsenens fatsteesesesnenes 81,018,838
AAMIOTEIZAION ...ttt s et e s E £ s e e E s h £ s E e e EeE s E e e e R AR h e R R R R R R E R R h bR E Rttt e Shebete bbb 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvurueueiiiieiieieieieeeeieseisssse ettt sese s ssanaes sestsesesesnsnes 723,518,856
Deduct NONAAMIIEA @SSELS ..........iiiiiii bbb s bbb s b e s h e e b e s b e E e e h e e E e e h e e E e e E e E e e R e E e E e R R R R e an s AReeEeabeeeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cviiuiuiuiiiiiiiieietsiie ettt ettt s ettt ss s es bbb s st bbb s s snsesebesessnns ebebesesseasees 723,518,856

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvoccueueueeeeceeeeeesesesesesssesesesesssssesesesessssssssesesssssssssesasssssssssesassasas <eesassssssesesasns 1,123,297
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY ..........c.c.cvovcueueueieeeececeeeiesesaes eeeeeseeeeseeeanenas 778,859
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MINUS ...........cccccoeveieieieieies covrereresieeeeeeeens 65,388

3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieereeeeetereteseeeeee e e esesesessenes eseeesesessssesenes (262,625) ....oovvececeene 328,013
Change in variation margin on open contracts - All Other

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

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHIOT YEAN .......cvevevieieeeeeieeeieteteeeeeeeeeteeeaeseseseasnes eeesesesesssseseseseseenesesenes [0 R 0

Change in amount recognized

3.23 Section 1, Column 19, current year to date MINUS ...........ccccceeveieieieeies coerereresiereeeeeens 65,388

3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcvevevevieeieeeeeieretereseiinenes eeeeeesesesssseeees (262,625)

3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiieieieteteeceee ettt tesesss s ssens eseseeesessssesesesesee e sesees [0 328,013 . 328,013

T8 o) o) =TI (I Lo i o g UL IR L= 0 ST TPRPTROTRO 0
Cumulative variation margin on terminated contracts during the YEar ................cceueueeeieiiiiieievereeeee e senees 427,668

Less:

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

4.22 AMOUNE FECOGNIZEA .......evevvveeeeceeeeeete ettt e e s s seseseseae | eaesesseseseseneeea 427,668

4.23 SSAP NO. 108 AQJUSIMENLS ......c.cvviievceieieceeeeeieietetetesceee st sesees seeeteseseseassessssesesesenneas (T 427,668

T8y o) =TI (I Lo o o g UL IR L= 0 PP 0

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

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOF VAT ........ciiuiiiiiii ittt ettt ettt ettt e bt e sbe e s b e e bt e bt ea et eae e eae e ehe e eheeeb e e bt e b e e a bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeeaaeaanes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrIOT YEAT .........co.ii ittt e et e b e e b e e b e eas Seseeeaaesaeesaaesanesaeesneenes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cocvueueueeceeeeeeeeeeeeceeeeeeseeesesesesesesesasassesesesessssesesssesassssssssesasasanas <eesassssssssesanns 1,902, 156
Deduct total NONAAMIEA @MOUNLS ..o ettt e e e e e e e E e oo e e et s e e e e e e E e e Ee e R e e R e o R e e R e e R e £ e e e R e e R e e e e e Re e e e e eesheeeeseeebeaee s mmemseenseeeseese e eeeannnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcrueueieeieeeeceeteieeeeescaete e s eseescaete et esesssaesesesesessssesesesessssssesesesessssseesesesessssnassasasananas Snsesesesesasnnes 1,902, 156
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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, COIMN 14 ... cuiuieiiieereeseeeeee e eeseesee e see s eeseeseesees e s e e e £ 8 £E 284584282 s ettt nrens | eesessensensinns 722,675,216

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................cceueueeeioieieieieieeees eoererenesenseeenns 1,902,133

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s st seseseses s s s s sesesesesesennsnsseneneseninenenes s 724,577,349

Part D, SECHON 1, COIUMN B .....euiuiueireeaceceee e eeees s es s es et e s s s e e e s e s e e eesenaesnes eescesienins 2,076,076,741

Part D, SECHON 1, COIUMN 7 ..ot esees s s s s eseeeneenes ceseenions (1,351,499,392)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ittt sttt ettt s b s s sie e e e sbe e e ennesnesnes s

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et ettt ettt et et et e e et et et et et et e e et et e e et e e e e e e e e e e e e eesnenee ereeaeareareanes 712,376,833

Part B, SECHON 1, COIUMN T3 ... .ottt ettt ettt ettt et et et e e et et et et et et et et e e et et et e e e e e e e e e e seeeeeaeen eaneveareereeaeanes 1,902,132

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt et et et easas s s seseseseseannnssssenenenensnenenes e 714,278,965

Part D, SECHON 1, COIUMN O ....uiuieieeieeiececeee e ess s es s e s s s e et e s e s eaennes eescessenins 2,065,778,357

Part D, SECHON 1, COIUMMN 10 ....euiuieeieeiaceeceeieeeeeeesessees s eesees e e e e s s s s es e e e e esess s eeseeneeseaeesennes eescenions (1,351,499,392)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) .oouiiiiiiiiiiie ettt sttt et st st sinesbeesbeenee e ennesnees s
Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuuiuieieiiiietieisete et ee bbbttt eniee sosessesissensneas 1,227,220

Part B, SECHON 1, COIMN 20 ......uuiuuieuieieiieiaeesetsetseeesse e see e sses st se st b bbb bbbttt bbbttt enies | snsessessesinsnsneas 403,200

Part D, SECHON 1, COIUMMN T2 ...ttt enee | sosessesinsinsineas 1,630,420

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiee ettt nesnennenens s

SI07



STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOr YEAI .......c.coiiiiiiiiiee ettt
Cost of cash eqUIVAIENES ACQUITEA ..........ooiiiiiie et b e et e et e et e eaeeeaeess e e sae e s e enseenseeneeeneeeneeennenns
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eanenns
Unrealized valuation iNCre@s@ (AECTEASE) .......iiuiiiiiiiiiie ettt ettt ettt be et e st et e e et ea e e saeesheesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiieiieieee ettt s e et e e st e ea e e s st e bt e s e eaeeeaeeem e e es e e ese e s e e aeenseenseanseeneeeneenneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........couiiiiiiiiiiiie ettt ettt e bt ebe bt eaeesaeesaeesbeesbeesbeenbeebeennenane
[DI=To [WTer @=To g o] g (4= 1o o )l o T4 =144 1V ]y o PSSP

Total foreign exchange change in book/adjusted Carrying ValUE .............cocuiiiiiiiiiiiieiiee et

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total NONadMItted @MOUNLS ..........oiuiiiiie ettt a e b et e e e e e s e e sseeeneeeseenaeeneesneenseeneeeneens

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

................ 124,174,188
............ 2,673,836,935

315,671,120

124,174,188

S108




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
210967C ..iivvviiiiiiii e P P PPPPTN L O UUUUUON FETTTOToY 05/03/2023 .....ooovn foeiiiiiiiiiii 8248 |uvuiiiiiiiii {0 PP PPPTI 5,302,823 [...cciiiiiiiiiii i 66,505,534
0599999. Mortgages in good standing - Commercial mortgages-all other 0 5,302,823 66,505,534
0899999. Total Mortgages in good standing 0 5,302,823 66,505,534
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals

5,302,823

66,505,534

0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

0210662 12/01/2016 .....|...... 05/24/2023 .....|...ouune. 3,855,079 [c.uvvvnniiiiiinnnnns 0 0 (U S | [ U 3,855,079 [.......... 3,855,079 [c.uvuvnniiiiinnnnnns 0 0
0210630 .... 12/01/2016 ... 04/10/2023 ... |c.cuveeee 8,328,941 [.... 0. 0. JL (N N | R 8,328,941 |..........8,328,941 [.... 0. .0
0210758 . ...08/23/2017 ..05/18/2023 .. 40,500,000 |. 0 0 0 . 40,500,000 40,500,000 |. 0 0
210634A ... 06/27/2013 ... 05/19/2023 ...15,252,039 |.... 0. 0. JL (O | R 15,252,039 |.........15,252,089 |.... 0. .0
0210624 .... 06/03/2013 ... 04/18/2023 ... |.c0uvunes 5,424,417 |.... L0 0. JO (N | AN 5,424,417 |..........5,424, 417 |.... 0. ...0
0210631 . .. 07/01/2013 ..04/10/2023 .. 16,020,651 |. 0 0 0 . 16,020,651 16,020,651 |. 0 0
2106348 .... 08/16/2017 ... 05/19/2023 ... |..eevvnee 2,646,609 |.... L0 0. JO (N | AN 2,646,609 |..........2,646,600 |.... 0. ...0
0210632 .... 07/25/2013 ... 05/24/2023 .....|.......... 4,444,888 |.... 0. 0. JL (N N | R 4,444,888 |..........4,444,888 |.... 0. .0
0210684 . ...06/13/2015 . ..05/10/2023 .. .4,452,931 |. 0 0 0 ...4,452,931 .4,452,931 |. 0 0
0210736 ... 10/19/2016 ... 05/12/2023 .. 24,000,000 |.... .0 ..0].. P OPPPTPTOY | RN 24,000,000 |........ 24,000,000 |.... ..0].. ...0
0199999 Mortgages closed by repayment 124,925,555 0 0 0 124,925,555 124,925,555 0 0
0210821 ... DALLAS 04/01/2019 ... 0. 0. 0. 0. .0
0210897 . CARSON ....04/22/2021 . 0 0 0 0 0
0210781 . .. |HARTLAND ....03/30/2018 0 0 0 0 0
0210792 . . | PORTLAND ... ... 07/02/2018 0 0 0 0 0
0210949 . COLORADO SPRINGS ...01/10/2022 0 0 0 0 0
2107534 ... 09/01/2017 ... .01, .01, .01, .01, ...0
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SCHEDULE B - PART 3

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

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

0210610 ... ROLLING HILLS ESTATES .. 10/10/2012 L97,375 | 0. 0. 0. 0 ...97,375 | 0. ...0
0210798 .... ANNAPOL 1S 07/10/2018 12,637 |.... 0. 0. 0. 0. 0. ...0
0210972 .... SAN ANTONIO ... 07/21/2022 .. 102,534 |.... 0. 0. 0. 0 0. ...0
0210724 . . | KANSAS CITY ... 06/30/2016 .. .84,629 |. 0 0 .0 0 0 0
0210756 . CENTREVILLE ... 09/01/2017 .. .86,946 |. 0 0 .0 0 0 0
0210848 . PLANO ..... .04/22/2020 .. 42,438 |. 0 0 .0 0 0 0
0210953 .... KERRVILLE ... 01/18/2022 0. 0. 0. 0 0. ...0
0210937 ... GAINESVILLE 11/12/2021 0. 0. 0. 0. 0. ...0
0210727 ... 09/21/2016 0. 0. 0. 0 0. ...0
0210955 ... 02/16/2022 0. 0. 0. 0. 0. ...0
0210701 ... DES PERES ... 10/21/2015 0. 0. 0. 0 0. ...0
0210732 ... CHARLOTTE 12/01/2016 0. 0. 0. 0. 0. ...0
0210667 ... CHAPEL HILL ... 08/27/2014 0. 0. 0. 0 0. ...0
210814A ... ... |MAPLE VALLEY .. 01/03/2019 0. 0. 0. 0. 0. ...0
0210944 . . | EAST HAVEN 1272272021 .. 0 0 .0 0 0 0
0210669 . . | MEQUON . .09/30/2014 .. 0 0 .0 0 0 0
0210914 . . | PHOENIX ... .07/23/2021 .. 0 0 .0 0 0 0
2108148 .... MAPLE VALLEY .. 01/03/2019 0. 0. 0. 0. 0. ...0
0210556 .... BUFFALO GROVE . 12/01/2016 0. 0. 0. 0 0. ...0
0210722 .... GRANITE BAY ... 06/30/2016 0. 0. 0. 0. 0. ...0
0210938 .... FORT MILL ... 12/23/2021 0. 0. 0. 0 0. ...0
0210896 ... 04/23/2021 0. 0. 0. 0. 0. ...0
0210703 .... WHITE MARSH ... 12/01/2016 0. 0. 0. 0 0. ...0
0210962 .... BELLEVUE 04/07/2022 0. 0. 0. 0. 0. ...0
0210765 .... ... |POOLER .... 01/12/2018 0. 0. 0. 0 0. ...0
0210948 . .| CONCORD .01/28/2022 .. 0 0 .0 0 0 0
0210885 . AUGUSTA .03/10/2021 .. 0 0 .0 0 0 0
0210978 . COMMERCE .07/27/2022 .. 0 0 .0 0 0 0
0210893 . .06/20/2021 .. 0 0 .0 0 0 0
0210633 . .07/31/2013 .. 0 0 .0 0 0 0
0210691 .... 12/01/2016 0. 0. 0. 0 0. ...0
0210919 .... 09/03/2021 0. 0. 0. 0. 0. 0. ...0
0210943 .... LEWISVILLE .. 12/16/2021 0. 0. 0. 0 46,006 |. 0. ...0
0210846 .... MINNEAPOLIS . 03/03/2020 0. 0. 0. 0. 274,903 |. 0. ...0
0210728 .... SCOTTSDALE .. 12/01/2016 0. 0. 0. 0 117,996 |. 0. ...0
0210888 ... ... | SEATTLE 04/02/2021 0. 0. 0. 0. 0. ...0
0210844 . .. | SAN ANTONIO . .02/20/2020 .. 0 0 .0 0 0 0
0210725 . . | URBANDALE ... ... 12/01/2016 .. 0 0 .0 0 0 0
0210685 . WHITE MARSH ... 12/01/2016 .. 0 0 .0 0 0 0
0210663 . DELAFIELD ... ... 12/01/2016 .. 0 0 .0 0 0 0
0210710 . COLLIERVILLE .. 12/01/2016 .. 0 0 .0 0 0 0
0210916 .... AUSTIN 08/10/2021 0. 0. 0. 0. 0. ...0
0210900 .... N N O || AP AU R 05/19/2021 0. 0. 0. 0 0. ...0
0210819 .... LOUISVILLE .eeeeeeeeeeeeeeeeeeeeee Jeemmeeeeeeeeen KY e e s e 05/01/2019 0. 0. 0. 0. 0. ...0
0210707 ... 12/01/2016 0. 0. 0. 0 0. ...0
0210920 ..eevvveeeeeenneeeeeeeenns [ALHAMBRA o [ eeeeeee e O [ e 09/03/2021 0 ... 0. 0. 0. 0. .0 0. ...0
0210915 ... 11/12/2021 100,583 |.... 0. 0. 0. 0 100,583 |. ... 100,583 |... 0. ...0
0210656 ... TIMONIUM . 05/13/2014 103,012 |.... 0. 0. 0. 0. 103,012 |. .. 103,012 |... 0. ...0
0210925 .... BRIDGETON ... 09/23/2021 0. 0. 0. 0 0. ...0
2106738 . ST LOUIS .. .05/15/2019 .. 0 0 .0 0 0 0
0210804 ... DALLAS ... 10/10/2018 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE B - PART 3

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

0210639 ...

MORRISVILLE ...

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
0210980 .... WARRENVILLE 08/17/2022 0. 0. 0. 0 . T7,169 ... 0. ...0
0210894 .... 07/06/2021 0. 0. 0. 0. 0. ...0
0210761 ... LIMERICK TOWNSHIP . 09/28/2017 0. 0. 0. 0 0. ...0
0210704 . . | SUNSET HILLS .. ... 12/01/2016 .. 0 0 .0 0 0 0
0210895 . . | MADISON ... 07/06/2021 .. 0 0 .0 0 0 0
0210760 . REDMOND ... .. 11/08/2017 .. 0 0 .0 0 0 0
0210954 .... SALT LAKE CITY .. 01/21/2022 0. 0. 0. 0 0. ...0
0210677 weveeeeeeeeneeeeeeeneees [WAYZATA e [ N o e 12/03/2014 0. 0. 0. 0. 0. ...0
0210843 ...oovveeneeeeevnneneeeeennn [MINNEAPOLTS oo feeneneeeceeeen N e s 01/07/2020 0. 0. 0. 0 0. ...0
0210662 ..evvvneeeeeenmnneeeeennns [FULTON o eeceeeeeeeeee [emeeeeeeeeeen M e et 12/01/2016 0. 0. 0. 0. 0. ...0
0210628 .... ROCHESTER HILLS .eevviiiiiiiiiniivviin v Ml e 05/28/2013 0. 0. 0. 0 0. ...0
0210868 ... RANCHO CUCAMONGA ...eveeeeeeeeenneeeeeen Jeemmmneeeeemnes CAeccce [ s s 12/08/2020 0. 0. 0. 0. 0. ...0
0210963 .... ONTARIO weeviceviieeeceiiineeecenniees fevvninneeeeenn CAecs e e el 04/05/2022 0. 0. 0. 0 0. ...0
0210906 ... WEST VALLEY CITY .. 06/04/2021 0. 0. 0. 0. 0. ...0
0210866 . . [KYLE ....... .11/05/2020 .. 0 0 .0 0 0 0
0210430 . .| OAK PARK . .12/08/2005 .. 0 0 .0 0 0 0
0210683 . LAWRENCEVILLE . 12/01/2016 .. 0 0 .0 0 0 0
0210964 .... RANCHO MISSION VIEJO . 04/15/2022 0. 0. 0. 0. 0. ...0
210816A ... NEW ALBANY .. 02/13/2019 0. 0. 0. 0 0. ...0
0210649 ...eevveeeeeeennneeeeeennn [DECATUR oo [emeeeeeeeeee Al e [t 01/16/2014 0. 0. 0. 0. 0. ...0
0210678 ... 12/10/2014 0. 0. 0. 0 0. ...0
0210670 ... FRANKLIN . 12/01/2016 0. 0. 0. 0. 0. ...0
0210898 .... LINTHICUM 05/07/2021 0. 0. 0. 0 0. ...0
0210890 ... OLYMPIA ... 04/14/2021 0. 0. 0. 0. 0. ...0
0210762 .... OXFORD ... 11/01/2017 0. 0. 0. 0 0. ...0
0210740 . . | DENTON . ... 11/01/2016 .. 0 0 .0 0 0 0
0210849 . .| COLUMBIA . .09/0172022 .. 0 0 .0 0 0 0
0210797 . OMAHA ..... 06/15/2018 .. 0 0 .0 0 0 0
2108168 . NEW ALBANY .02/13/2019 .. 0 0 .0 0 0 0
0210860 . BUFORD ... .10/02/2020 .. 0 0 .0 0 0 0
0210958 .... NEWARK ... 12/29/2021 0. 0. 0. 0 0. ...0
0210734 ... JACKSONVILLE ..o eeeeeneeeeeeenn Jeemmeeeeeeee Pl e s 10/14/2016 0. 0. 0. 0. 0. ...0
2106908 .... W DES MOINES ...coevvvniiieiiiniieeiinnn Jevnneneeeeenns Wi oo [ 08/17/2021 0. 0. 0. 0 0. ...0
0210807 ... GRAPEVINE ...eeeveeieeeeeenneeeeeemnnieeee Jemmeeeeemmnes Tenieeeeeenes oo i fos 10/12/2018 0. 0. 0. 0. 0. ...0
0210733 ... HOMEWOOD ...eevvvvieeeceeniieeeecevii Jevvneneeeeeen Al e [ 12/01/2016 0. 0. 0. 0 0. ...0
0210674 .... ... | BALA CYNWYD ... 12/05/2014 0. 0. 0. 0. 0. ...0
0210853 . . | GLEN BURNIE .05/04/2020 .. 0 0 .0 0 0 0
0210617 . . [ NASHVILLE 12/26/2012 .. 0 0 .0 0 0 0
0210942 . .| TULSA .. 1272872021 .. 0 0 .0 0 0 0
0210815 . ST PAUL .08/30/2019 .. 0 0 .0 0 0 0
0210889 . WEST NEW YORK . .04/13/2021 .. 0 0 .0 0 0 0
0210872 ... NAPERVILLE 12/28/2020 0. 0. 0. 0. 0. ...0
0210877 ... SCHAUMBURG .. 12/22/2020 0. 0. 0. 0 0. ...0
0210923 .... PALM BAY ... 09/15/2021 0. 0. 0. 0. 0. ...0
0210936 .... GOODYEAR .. 1171972021 0. 0. 0. 0 0. ...0
0210692 .... EL CAJON .. 07/23/2015 0. 0. 0. 0. 0. ...0
0210869 .... ST LOUIS ... 11/23/2020 0. 0. 0. 0 0. 0. ...0
0210950 .... LEWISVILLE .. 12/17/2021 0. 0. 0. 0. 91,998 |. . . 0. ...0
0210887 ... ... |FLORISSANT .. 04/19/2021 0. 0. 0. 0 113,965 |. ..113 965 |... 0. ...0
0210694 . . |LINCOLN ... .08/25/2015 .. 0 0 .0 0 123,953 0 0
0. .0, .0 0. 0. ...0

08/22/2013

.. 77,640 |...
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0210659 ... FORT COLLINS .. 03/20/2014 L1381 0. 0. 0. 0 13,811 L 13,811 0. ...0
0210763 .... LOS ANGELES ... 01/11/2018 .. 340,797 |.... 0. 0. 0. 0. .. 340,797 |. .. 340,797 |... 0. ...0
0210960 ... ... | BEDMINSTER .. 03/09/2022 ....38,432 [.... 0. 0. 0. 0 ...38,432 . 0. ...0
0210904 . . | LEAWOOD ... .06/15/2021 .. 74,752 | 0 0 .0 0 0 0
0210873 . DRAPER . .01/26/2021 .. .. 210,09 |. 0 0 .0 0 0 0
0210796 . STAMFORD .. 07/11/2018 .. 0 0 .0 0 . 0 0
0210605 .... MILFORD ... 05/31/2012 0. 0. 0. 0 ..136 755 |... 0. ...0
0210682 .... GERMANTOWN 03/30/2015 0. 0. 0. 0. 0. ...0
0210769 .... LAWRENCEVILLE . 12/16/2017 0. 0. 0. 0 0. ...0
0210947 ... MILWAUKEE ... 12/22/2021 0. 0. 0. 0. 0. ...0
210967C .... LAKELAND .... 05/30/2023 0. 0. 0. 0 0. ...0
0210984 .... Kansas City 01/12/2023 0. 0. 0. 0. 0. ...0
0210836 .... MATHEWS 11/18/2019 0. 0. 0. 0 0. ...0
0210661 ... ... |HINSDALE .... 06/26/2014 0. 0. 0. 0. 0. ...0
0210835 . .. | CHARLOTTE 11/18/2019 .. 0 0 .0 0 0 0
0210979 . . | BAYTOUN .07/28/2022 .. 0 0 .0 0 0 0
0210636 . DENVER . .07/31/72013 .. 0 0 .0 0 0 0
0210689 ... ROCKVILLE ... 12/01/2016 0. 0. 0. 0. 0. ...0
0210842 .... FAIRFIELD ... 01/30/2020 0. 0. 0. 0 0. ...0
0210758 .... 08/23/2017 0. 0. 0. 0. 0. ...0
0210746 .... SALT LAKE CITY .. 01/23/2017 0. 0. 0. 0 0. ...0
210817A ... SANDY SPRINGS ... 02/07/2019 0. 0. 0. 0. 0. ...0
0210743 .... MINNEAPOL 1S 11/21/2016 0. 0. 0. 0 0. ...0
0210976 .... HOFFMAN ESTATES .... 07/06/2022 0. 0. 0. 0. 0. ...0
210634A ... E LONGMEADOW 06/27/2013 0. 0. 0. 0 0. ...0
0210697 . . | EDEN PRAIRIE .10/05/2015 .. 0 0 .0 0 0 0
0210930 . .| SAN DIEGO 1172372021 .. 0 0 .0 0 0 0
0210806 . TOLLESON .. .09/28/2018 .. 0 0 .0 0 0 0
0210863 . FULTON . .11/02/2020 .. 0 0 .0 0 0 0
0210711 . BALT IMORE 12/01/2016 .. 0 0 .0 0 0 0
0210624 .... 06/03/2013 0. 0. 0. 0 0. ...0
0210699 .... 10/14/2015 0. 0. 0. 0. 0. ...0
0210908 .... PLEASANT GROVE .. 07/06/2021 0. 0. 0. 0 0. ...0
0210791 ... WILSONVILLE ... 06/26/2018 0. 0. 0. 0. 0. ...0
0210799 .... SCOTTSDALE 06/26/2018 0. 0. 0. 0 0. ...0
0210650 ... NEWBURGH ... 01/16/2014 0. 0. 0. 0. 0. ...0
0210664 . . | GREENWICH .07/31/2014 .. 0 0 .0 0 0 0
0210974 . . | PHOENIX ... .08/29/2022 .. 0 0 .0 0 0 0
210812A . . | OVERLAND PARK . 12/10/2018 .. 0 0 .0 0 0 0
0210935 . . | LEXINGTON ... .10/20/2021 .. 0 0 .0 0 0 0
210810A . PHOENIXVILLE .11/29/2018 .. 0 0 .0 0 0 0
0210891 .... CALDWELL 05/20/2021 0. 0. 0. 0. 0. ...0
0210713 ... PORTLAND ... 12/01/2016 0. 0. 0. 0 0. ...0
0210745 .... CAVBRIDGE ... 11/14/2016 0. 0. 0. 0. 0. ...0
0210861 ... 11/10/2020 0. 0. 0. 0 0. ...0
0210693 .... 10/05/2015 0. 0. 0. 0. 0. ...0
0210747 ... 01/17/2017 0. 0. 0. 0 0. ...0
0210829 .... SO WINDSOR .. 10/31/2019 0. 0. 0. 0. 0. ...0
0210973 .... SCOTTSDALE 04/25/2022 0. 0. 0. 0 0. ...0
0210899 . .| OVERLAND PARK . .06/02/2021 .. 0 0 .0 0 0 0
0210854 ... LINCOLN ... 05/11/2020 0. .0, .0 0. 0. ...0
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0210648 .... WAXAHACHIE .. 01/16/2014 0. 0. 0. 0 0. ...0
0210795 ... CLACKAMAS ... 07/02/2018 0. 0. 0. 0. 0. ...0
0210651 .... 12/01/2016 0. 0. 0. 0 0. ...0
0210750 . SHAKER HEIGHTS .05/25/2017 .. 0 0 .0 0 0 0
2107158 . SEATTLE .03/15/2019 .. 0 0 .0 0 0 0
0210970 . MCKINNEY . .04/26/2022 .. 0 0 .0 0 0 0
0210668 ... DENVER ... 09/18/2014 0. 0. 0. 0 0. ...0
0210688 ... FAIRFIELD 06/29/2015 0. 0. 0. 0. 0. ...0
0210702 .... CHESTERFIELD .. 11/03/2015 0. 0. 0. 0 0. ...0
0210729 .... OLNEY .. 12/01/2016 0. 0. 0. 0. 0. ...0
0210977 ... KENT ... 08/11/2022 0. 0. 0. 0 0. ...0
0210975 ... FREDERICKSON .. 07/20/2022 0. 0. 0. 0. 0. ...0
0210847 ... 04/14/2020 0. 0. 0. 0 0. ...0
2107538 .... 04/09/2019 0. 0. 0. 0. 0. ...0
0210708 . INDEPENDENCE 01/06/2016 .. 0 0 .0 0 0 0
0210883 . FREMONT .03/22/2021 .. 0 0 .0 0 0 0
0210901 . VERONA . .. 06/17/2021 .. 0 0 .0 0 0 0
0210828 .... GARNER ...eeeeeeeeeeeenneeeeeemneneeeeee Jeemmeeeeeenne NOee e e s 06/07/2019 0. 0. 0. 0. 0. ...0
0210709 .... URBANDALE .....oevvviniieiiiineeecinininns Jevvnnnneeeeeee Wi o e e 01/22/2016 0. 0. 0. 0 0. ...0
0210870 ... CHARLOTTE ...eeeeeeeeeeeemneeeeeemmnies Jeemmmeeeeeeenee N e s s 12/30/2020 0. 0. 0. 0. 0. ...0
0210785 .... GREAT NECK ...evvveeneeeciiinneeecvniinees Jevvneneeeeeeen N e e e e 05/09/2018 0. 0. 0. 0 0. ...0
0210783 .... SAN DIEGO ..eeeeeeeeeeeeenneeeeeeeneies Jeemmmneeeeeenes A e s e 04/12/2018 0. 0. 0. 0. 0. ...0
0210910 .... MORRIS PLAINS .eevviivivininiiiiinninnns Jevnneneeeeeeen N e [ 07/0172021 0. 0. 0. 0 0. ...0
0210645 .... BRECKSVILLE ..eeeeeeeeeeeeeeeeeeeemnees Jeemmeeeeeeee OHec e et 10/17/2013 0. 0. 0. 0. 0. ...0
210673A ... ... |ST LOUIS .... 10/09/2014 0. 0. 0. 0 0. ...0
0210655 . . |HUNT VALLEY 12/01/2016 .. 0 0 .0 0 0 0
0210961 . L INCOLN .03/18/2022 .. 0 0 .0 0 0 0
0210671 . WAUNAKEE . .09/30/2014 .. 0 0 .0 0 0 0
0210841 . . | FAIRFIELD .01/30/2020 .. 0 0 .0 0 0 0
2106348 . .| E LONGMEADOW .. 08/16/2017 .. 0 0 .0 0 0 0
0210808 ... LITHIA SPRINGS ....oevvvvenniiiiinnnninnnns fevvnneeeevnnn A oo e [ 10/12/2018 0. 0. 0. 0 0. ...0
0210714 ... CHEVY CHASE ... eeeeeeen Jeemmeeeeeeeee D e i s 05/10/2016 0. 0. 0. 0. 0. ...0
0210632 ..oevvveneeeeernnnneeeeennns [FULTON oo [ D o s 07/25/2013 0. 0. 0. 0 0. ...0
0210700 ... 10/08/2015 0. 0. 0. 0. 0. ...0
0210759 ... SALT LAKE CITY .. 08/29/2017 0. 0. 0. 0 0. ...0
0210969 .... CHAPEL HILL ... 05/11/2022 0. 0. 0. 0. 0. ...0
0210878 . PHILADELPHIA .02/16/2021 .. 0 0 .0 0 0 0
0210971 . WAUKESHA . .05/17/2022 .. 0 0 .0 0 0 0
0210850 . HEBRON ... .03/26/2020 .. 0 0 .0 0 0 0
0210981 . LAS VEGAS .09/01/2022 .. 0 0 .0 0 0 0
0210698 . MURRAY ... .10/02/2015 .. 0 0 .0 0 0 0
0210666 ... MT PLEASANT ... 08/28/2014 0. 0. 0. 0. 0. ...0
0210803 .... DALLAS 10/10/2018 0. 0. 0. 0 0. ...0
0210742 .... KANSAS CITY ... 12/09/2016 0. 0. 0. 0. 0. ...0
0210832 .... PORTLAND ... 09/26/2019 0. 0. 0. 0 0. ...0
0210882 .... WHITESTOUN .. 02/10/2021 0. 0. 0. 0. 0. ...0
0210679 .... 12/01/2016 0. 0. 0. 0 0. ...0
0210886 ... MANSFIELD ... 03/15/2021 0. 0. 0. 0. 0. ...0
0210952 .... PHOENIXVILLE .. 01/18/2022 0. 0. 0. 0 0. ...0
0210686 . KNOXVILLE 12/01/2016 .. 0 0 .0 0 0 0
0210845 ... MADISON ... 03/31/2020 0. .0, .0 0. 0. ...0
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0210956 .... SAN ANTONIO . 01/19/2022 0. 0. 0. 0 0. ...0
0210748 ... 05/01/2017 0. 0. 0. 0. 0. ...0
0210933 .... SAN ANTONIO ... 11/17/2021 0. 0. 0. 0 0. ...0
0210820 . EDEN PRAIRIE ....03/07/2019 .. 0 0 .0 0 0 0
210690A . W DES MOINES ... 12/01/2016 .. 0 0 .0 0 0 0
0210471 . LOVELAND .... .12/20/2006 .. 0 0 .0 0 0 0
2108178 ... SANDY SPRINGS ... 02/07/2019 0. 0. 0. 0 0. ...0
0210833 ... SEATTLE ... 12/05/2019 0. 0. 0. 0. 0. ...0
0210757 ... PAPILLION 08/30/2017 0. 0. 0. 0 0. ...0
0210787 ... AUBURN ... 05/23/2018 0. 0. 0. 0. 0. ...0
0210720 .... MADISON ... RN FOU U RN 06/20/2016 0. 0. 0. 0 0. ...0
0210790 .... BEAVERTON ... JUURN PO S 06/26/2018 0. 0. 0. 0. . 0. ...0
0210696 .... BLOOMINGTON . F FRR RN 08/13/2015 0. 0. 0. 0 ... 201,502 |... 0. ...0
0210784 ... SALT LAKE CITY .. F R I 04/23/2018 0. 0. 0. 0. .. 157,643 |... 0. ...0
0210941 . .. |EDISON ....... .12/16/2021 .. 0 0 .0 0 0 0
0210912 . .. |ROCK HILL ... 07/08/2021 .. 0 0 .0 0 0 0
0210926 . . | OLYMPTA ....00/27/2021 .. 0 0 .0 0 0 0
0210864 .... KATY ... . JUURN PO R 10/06/2020 0. 0. 0. 0. 0. ...0
0210834 .... F FRR U RN 10/30/2019 0. 0. 0. 0 0. ...0
0210905 .... UNIVERSITY HGHTS ... FPRN PR RN 06/21/2021 0. 0. 0. 0. 0. ...0
0210705 .... CARY ... RN FOU R RN 12/01/2016 0. 0. 0. 0 0. ...0
0210862 .... PARLIN . FPRN PR A 10/15/2020 0. 0. 0. 0. ... 195,765 |... 0. ...0
0210800 ... NEW ALBANY .. RN FOU R RN 07/19/2018 0. 0. 0. 0 ... 218,519 |... 0. ...0
0210921 ... CARROLLTON .. FUPRN PR RN 09/01/2021 0. 0. 0. 0. . 51,717 |... 0. ...0
2108128 .... OVERLAND PARK . e e e 12/10/2018 0. 0. 0. 0 0. ...0
0210737 . . |FORT MILL ... .10/25/2016 .. 0 0 .0 0 0 0
0210957 . .. | FORT WORTH .. .01/25/2022 .. 0 0 .0 0 0 0
0210902 . . | 0AK BROOK .06/02/2021 .. 0 0 .0 0 0 0
0210918 . . | PLYMOUTH .. .08/05/2021 .. 0 0 .0 0 0 0
0210909 . . | LAS VEGAS 08/06/2021 .. 0 0 .0 0 0 0
210856A ... DALLAS 05/11/2020 0. 0. 0. 0 0. ...0
0210794 .... PORTLAND ... 07/02/2018 0. 0. 0. 0. 0. ...0
0210789 .... BRASELTON ... 05/09/2018 0. 0. 0. 0 0. ...0
0210813 .... 08/30/2019 0. 0. 0. 0. 0. ...0
0210879 .... CENTERVILLE F FRR RN 02/17/2021 0. 0. 0. 0 0. ...0
0290010 .... ... |LONG ISLAND CITY Y R I 09/29/2020 0. 0. 0. 0. 0. ...0
0210940 . . | GRESHAM ......... 1271372021 .. 0 0 .0 0 0 0
0210786 . SANTA MONICA ... 06/08/2018 .. 0 0 .0 0 0 0
0210867 . WALL INGFORD ... 11/23/2020 .. 0 0 .0 0 0 0
0210738 . SANTA CLARA ... 11/08/2016 .. 0 0 .0 0 0 0
0210838 . CARROLLTON .. 12/17/2019 .. 0 0 .0 0 0 0
0210857 ... BALTIMORE ... 06/02/2020 0. 0. 0. 0. 0. ...0
0210811 ... PHILADELPHIA .. 12/20/2018 0. 0. 0. 0 0. ...0
0210959 ... 02/28/2022 0. 0. 0. 0. 0. ...0
0210788 ... PHOENIX ... 05/21/2018 0. 0. 0. 0 0. ...0
0210749 .... CONCORD ... 05/01/2017 0. 0. 0. 0. 0. ...0
0210968 .... 03/10/2022 0. 0. 0. 0 0. ...0
0210635 .... GARDEN CITY ... 07/31/2013 . 0. 0. 0. 0. . . 0. ...0
0210767 ... HAVERSTRAW 12/22/2017 185,047 |.... 0. 0. 0. 0 ..185 047 |... 0. ...0
0210837 . HALTOM CITY 01/10/2020 .. . 111,975 |. 0 0 .0 0 111,975 0 0
2108108 ... PHOENIXVILLE 11/29/2018 .. 19,767 |.... 0. .0, .0 0. .. 19,767 |... 0. ...0
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0210946 .... L INCOLN 12/20/2021 0. 0. 0. 0 0. ...0
0210917 ... FAIRFIELD ... 09/16/2021 0. 0. 0. 0. 0. ...0
0210658 .... ... | FORT COLLINS .. 03/20/2014 0. 0. 0. 0 0. ...0
0210982 . .. | TAYLOR ... .09/29/2022 .. 0 0 .0 0 0 0
0210924 . .| CALDWELL . .09/02/2021 .. 0 0 .0 0 0 0
0210928 . . JUNION ..... 10/06/2021 .. 0 0 .0 0 0 0
0210782 .... ELLICOTT CITY . 03/09/2018 0. 0. 0. 0 0. ...0
0210801 ... ENGLEWOOD ...eeeeveeeeeeeeenieeeeeemniees Jeemmeeeeeennes 00 o i s 08/03/2018 0. 0. 0. 0. 0. ...0
0210966 .... WINSTON=SALEM ...oevvvvvniiviiiniinniniinn Jevvninneeeenne N [ e el 03/15/2022 0. 0. 0. 0 0. ...0
0210913 .... SPARTANBURG ... eeeeeneeeeeemnneeeeeens Jeemmnneeeemnnes S o s s 08/16/2021 0. 0. 0. 0. 0. ...0
0210818 ... FORT WORTH ...oviiiiiiieeccivineeecennnn fevvnenneeeeenes Teviinnnccinnns foeeeeees e ol 02/27/2019 0. 0. 0. 0 0. ...0
0210751 ... ASHBURN ... 05/23/2017 0. 0. 0. 0. 0. ...0
0210684 .... FULTON ... 05/13/2015 0. 0. 0. 0 0. ...0
2108568 .... DALLAS . 04/07/2022 0. 0. 0. 0. 0. ...0
0210865 . . |KYLE . .11/05/2020 .. 0 0 .0 0 0 0
0210929 . .| OREM ... .10/13/2021 .. 0 0 .0 0 0 0
0210881 . CARLSBAD .. .02/26/2021 .. 0 0 .0 0 0 0
2107154 ... SEATTLE e eeeeeeeeeeeeeees Jeemmeeeeeeeee WA e s 12/01/2016 0. 0. 0. 0. 0. ...0
0210907 .... WINSTON=SALEM ...oevvvvvnniiriiininniniinn Jevvninneeeeene N [ e 06/30/2021 0. 0. 0. 0 0. ...0
0210840 ... FAIRFIELD .evveeeeeeeeeeeeeeeeneeeeeee Jeemmeeeeeeenes Ol e s e 02/05/2020 0. 0. 0. 0. 0. ...0
0210932 ... CITY OF INDUSTRY ...ovvvivvinnnneeiennninns Jevvnnneeeeeennn CAeccncias e e s 10/28/2021 0. 0. 0. 0 0. ...0
0210939 ... RANCHO MISSION VIEJO .oevvveeeeeeennnies Jeemmeeeeeeenn CAeccc [ s et 12/17/2021 0. 0. 0. 0. 0. ...0
0210793 .... PORTLAND .evvveeevvninneeeennninneeeennnnnns Jeonnnneneevnnns ORecennnnnncinis oo [ 07/02/2018 0. 0. 0. 0 0. ...0
0210766 ... DENVER ...eeeeeeeeeeeemieeeeeemmneeeeees Jemmmeeeeennnns C0uevnieccccniis [ i [ 12/18/2017 0. 0. 0. 0. 0. ...0
0210805 .... CHANDLER .. 11/01/2018 0. 0. 0. 0 0. ...0
0210809 . . | POMONA ... ... 11/07/2018 .. 0 0 .0 0 0 0
0210965 . . | OVERLAND PARK . .04/13/2022 .. 0 0 .0 0 0 0
0210831 . . |HIGHLANDS PARK .07/29/2019 .. 0 0 .0 0 0 0
0210839 . . | COMPTON ... .12/18/2019 .. 0 0 .0 0 0 0
0210681 . ORADELL .. 12/01/2016 .. 0 0 .0 0 0 0
0210911 ... MCLEAN «.vvviiiiiviiiiienevciniinneeeens Jeeveneeeeeeen VA oo [ 08/06/2021 0. 0. 0. 0 0. ...0
0210736 .... ALLEN 10/19/2016 0. 0. 0. 0. 0. ...0
0210931 .... CELEBRATION ... 10/14/2021 0. 0. 0. 0 0. ...0
0210927 .... PHOENIX ... 11/09/2021 0. 0. 0. 0. 0. ...0
0210884 .... AUBURN ... 04/06/2021 0. 0. 0. 0 0. ...0
0210706 ... ... | CHARLESTON .. 12/11/2015 0. 0. 0. 0. 0. ...0
0210951 . . |BLAINE ... 1272272021 .. 0 0 .0 0 0 0
0210665 . . | GARDEN CITY ... 12/01/2016 .. 0 0 .0 0 0 0
0210983 . .. | PHOENIX ... 1271472022 .. 0 0 .0 0 0 0
210945C . . | MEMPHIS .03/10/2022 .. 0 0 .0 0 0 0
0210880 . DALLAS . .01/728/2021 .. 0 0 .0 0 0 0
0210676 ... BETHESDA . 11/10/2014 0. .0 .0 0. 0. ...0
0 0 0 0 0 0
0 0 0 0 0 0

142,524,661

142,524,661

142,524,661
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727500-00-1 Altas Partners Holding Il LP . | San Francisco .|Altas Partners Holding Il LP .... e ...04/09/2019 ... . 45,909 ...2.000

. 01/27/2023

732200-00-1 ..|Altas Partners Holding Il LP . Wilmington . Altas Partners Holding I11 LP L 73,471 .. 2.150
722400-00-9 .. ..|Altas Partners Holdings LP .. Wilmington . Altas Partners Holdings LP .... ..06/01/2016 . .. 25,241 |.. 0.980
723900-00-7 . ..| Arrowhead Capital Fund 11 LP . Dover . Arrowhead Capital Fund 11 LP ..06/28/2017 . .117,613 |.. 6.670
728900-00-2 . ..|Battery Ventures X111 LP ....... Wilmington . Battery Ventures X111 LP .... ..05/12/2020 . .378,000 |.. 0.750
729000-00-0 . .|Battery Ventures XI11 Side Fnd Wilmington . Battery Ventures XIIl Side Fnd ..05/12/2020 . 102,000 |.. 0.750
731300-00-0 Battery Ventures XIV LP Wi Imington .... .|Battery Ventures XIV LP o |---.07/20/2022 ... .1,680,000 ...0.920
722800-00-0 . ..|Bluescape Energy Recap . |Wilmington .... .|Bluescape Energy Recap ....09/20/2016 ... .... 150,919 ... 3.000
729400-00-2 .. ..|Brighton Park Capital Fnd | LP Wilmington . Brighton Park Capital Fnd | LP ..10/29/2020 . .125,197 |.. 1.110
731500-00-5 . ..|Brighton Park Capital Fund Il . Wilmington . Brighton Park Capital Fund Il ..08/22/2022 . . 468,350 |.. 1.440
717900-00-5 ......... Court Square Capital Part 111 .... . | Wilmington .... ..|Court Square Capital Part I11 ... . |--..07/01/2016 ... 17,018 ...1.010
723000-00-6 Crescent Mezzanine Partner VII ... Wilmington . .|Crescent Mezzanine Partner VII .. ....12/08/2016 ... .... 191,758 ..0.430
724600-00-2 . ..|EnCap Energy Capital Fund XI Houston .. EnCap Energy Capital Fund XI .. ..12/18/2017 . 995,692 |.. 0.340
722100-00-5 ......... Gamut Investment Fund | LP Wilmington . ..|Gamut Investment Fund | LP .... . .|....05/23/2016 ... ....228,615 ... 1.500
719100-00-0 ......... Greenbriar Equity Fund I11 Wilmington .... .|Greenbriar Equity Fund I11 ..ooooiiiiiiiiiiiiiii s 1...07/0172016 ... feeeees B0 e 4,646 .. 1.190
726000-00-3 . ..|Heartwood Partners Il Frmly: Capital Partners Il Wilmington . Heartwood Partners |11 Frmly: Capital Partners I11 ..05/30/2018 . .557,683 |.. 2.330
725900-00-5 .. .|LS Power Fund IV Feeder 1 LP Wilmington . LS Power Fund IV Feeder 1LP .. ..11/27/2018 . .3,749,807 |.. 0.890
719400-00-4 . Littlejohn Fund V Wilmington . Littlejohn Fund V . ..07/01/2015 . .213,788 |.. 0.780
726200-00-9 . .[Littlejohn VI ....... Wilmington . Littlejohn VI .... ..12/19/2019 . ,019,699 |.. 0.870

721200-00-4 . ..|Lovell Minnick Equity Ptnr IV . Dover ... Lovel | Minnick Equity Ptnr IV ..12/01/2015 . ....9,502 2.000
725700-00-9 . ..|MSouth Equity Partners IV LP . | Wilmington . MSouth Equity Partners IV LP .. ..09/06/2019 . .. 89,529 |..
730900-00-8 . ..[NB Credit Opps Fund II .... Newark NB Credit Opps Fund I1 .... 1272172021 . .4,91,800 ..
724400-00-7 . ..|NB PRIVATE EQUITY CREDIT OPP .. Dover ... NB PRIVATE EQUITY CREDIT OPP .. ..10/13/2017 . .. 43,039
724500-00-4 .. ..|New Mountain Investments V LP . Wilmington . New Mountain Investments V LP .. 11/29/2017 . 71,420
719800-00-5 . ..|New Mountain Partners IV LP . Wilmington . New Mountain Partners IV LP ... ..10/14/2016 . 19,549
723200-00-2 .. ..|Newstone Capital Partners |11 . .. [Wilmington . Newstone Capital Partners Il ..12/27/2016 . 43,208
718200-00-9 . ..[Pamlico Capital IIl LP .......... .. [Wilmington . Pamlico Capital 111 LP ......... ..10/01/2016 . 26,155
718000-00-3 . ..|Pine Brook Capital Partners Il Wilmington . Pine Brook Capital Partners Il ..07/01/2016 . 7,283
724900-00-6 . .|Primus Capital Fund VIII LP . Cleveland .. Primus Capital Fund VIII LP ... X . 12/2172017 . 288,486
725400-00-6 Public Pension Capital LLC .. Wilmington .... ..|Public Pension Capital LLC .... v foen eevereenn |....04/26/2018 ... . 1,587,027
730800-00-0 Savano Capital Partners Il LP ... Wilmington .... .|Savano Capital Partners Il LP .. ....03/31/2022 ... .... 262,500
730500-00-6 . ..|Spark Capital Growth Fund IV .. Wilmington . Spark Capital Growth Fund IV .. ..01/26/2022 . .416,667 |..
731700-00-1 . ..| Sumeru Equity Partners Fund IV Wilmington . Sumeru Equity Partners Fund IV ..09/02/2022 . . 1,587,464 |..
723300-00-0 Summit Partners Growth Eq IX-A .. Wilmington .... ..|Summit Partners Growth Eq IX-A .. . |....04/14/2017 ... .... 115,500
731800-00-9 Summit Partners Gwth Fnd XI-A . Wilmington .... .| Summit Partners Gwth Fnd XI-A ... ....09/29/2022 ... . 1,239,371
729700-00-5 . ..| Summit Ptnrs Vent Cap Fnd V .... Wilmington . Summit Ptnrs Vent Cap Fnd V ... ..05/28/2021 .

722200-00-3 .. ..|Summitt Ptners Vent Cap Fd IV Wilmington . Summitt Ptners Vent Cap Fd IV ..05/24/2016 .

730400-00-9 . [ TA XIV-A Wilmington .... .| TA XIV-A o |-... 1270772021 ...

727800-00-5 The Energy & Mineral Grp Fd V . Dover .| The Energy & Mineral Grp Fd V ... ....05/10/2019 ... .... 175,911
729200-00-6 . ..| The Founders Fund Growth LP . Wilmington . The Founders Fund Growth LP ..07/15/2020 . .300,000 |..
732100-00-3 . ..| Thoma Bravo Fund XV LP ....... Wilmington . Thoma Bravo Fund XV LP ....... . 12/22/2022 . . 1,423,156 |..
730300-00-1 . ..| VPC Asset-Backed Opp Cr Fund .. Wilmington . VPC Asset-Backed Opp Cr Fund .. ..12/22/2021 . . 259,669 |..
722500-00-6 . .|Vista Equity Partners Fund VI . Wilmington . Vista Equity Partners Fund VI ... ..06/28/2016 . 117,217 ..

732500-00-4 .. VWelsh Carson Anderson & Stowe XIV LP Wilmington .
726600-00-0 .........[Butterfly | LP ... |Grand Cayman .
725600-00-1 ......... NCP Fund | LP .... .. |Grand Cayman .

Welsh Carson Anderson & Stowe XIV LP
..|Butterfly | LP
.{NCP Fund | LP ....

..06/30/2023 .
o |-... 1171672018 ...
... 11713/2018 ...

0
... 493
.... 113,605

cCo o o000 00000 DOoDoO00DO0D00DoObo00OO oo o000 o000 oO

731100-00-4 ......... NCP Fund I LP ... .. | Wilmington .... NCP Fund I LP ... oo e ]2 06/17/2022 .. 1,725,112
727300-00-6 ......... Summit Partners G Eqly X=A ..oiiiuiiiiiiiiiiiii s Grand Cayman .| Summit Partners Gw Eqty X-A .iooiiiuiiiiiiiiiiniiiiiiiiiniiiines foviiiis v ....03/18/2020 ... |ee Beiiiiien 0 | 10,800 [oevuiinniiiniiiiiiieiiieens 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 27,221,361 0
730200-00-3 ......... |CrossHarbor Instl Ptnrs 2021 .. .ivvveeiiiiiiiiiiniiiiiin i |Wi|minglcn ........................................... DE.......... CrossHarbor Instl Ptnrs 2021 .......cccvieeiiiiiinninniiiiinnns Joviinn s cvveveens founs 11/22/2021 oo e |0 | 1673492 | 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 1,573,492 0
6099999. Total - Unaffiliated 2,010,055 28,794,853 0
6199999. Total - Affiliated 0 0 0
6299999 - Totals 2,010,055 28,794,853 0
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
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CUSsIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other Disposal | eration | Disposal | Disposal | Disposal | Income
46332#-12-4 ..... Ironwood Mezzanine Fund IV-B ................... Wilmington .....ocovveiinieeennnnnns Joerennnns DE......... Capital Distribution ......ccocoeevevernnnnns |onn .06/12/2018 ...|....06/09/2023 ...|....... 151,241 [ R 0 151,241 |.......... 9,905 |ouuunieieannn [ R [ R [/ 141,336
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 151,241 0 0 151,241 9,905 141,336
723900-00-7 Arrouhead Capital Fund I11 LP . .. | Dover . .|Capital Distribution ....06/28/2017 ...|....04/06/2023 ...|....... 194,482 |... .0 0]
715200-00-2 . Avista Capital Partners Il .. Wilmington . .|Capital Distribution ..04/01/2015 . .05/12/2023 .. . 153,095 0 .0
726500-00-2 . Baker |l-Secondary . New York . [Sale oo ..10/04/2018 . .04/20/2023 .. 0 .0
719500-00-1 Banc Fund IX LP .... .. | Chicago ....|Capital Distribution .. ....07/01/2015 ...]....06/29/2023 ...|. 0. ....0
722800-00-0 Bluescape Energy Recap . |Wilmington .... ....|Capital Distribution ....09/20/2016 ...|....04/25/2023 ...|. .0 0] 0.
729400-00-2 ..... |Brighton Park Capital Fnd | LP Wilmington . .|Capital Distribution .. ..10/29/2020 . .05/23/2023 .. 0 .0 .0
728400-00-3 . Butterfly Fighter Co-Invest Wilmington . .|Capital Distribution .. .. 11/22/2019 . .06/22/2023 .. 0 .0 0.
727000-00-2 ..... CP Thor LLC . |Wilmington .... .|Capital Distribution ...11/20/2018 ...|....04/27/2023 ...|. 0. 0 0
723500-00-5 ..... Canvas Ventures 2 LP .... . |Expense Allocation .. ....06/30/2023 ...|. 0. 0 0
729100-00-8 ..... Cohere Capital Fund | LP .| Income Allocation ... ....06/30/2023 ...|. .0 0 0
727700-00-7 ..... EMG Fund V Iron Ore Phase 3 . |Expense Allocation .. ....06/30/2023 ...|. .0 0] JUU VI IR | AN (16,109),
728100-00-9 . Northstar Mezz Ptnrs VI| Feede . .| Income Allocation ... - .06/30/2023 .. 0 .0 .0 . 273,157
717900-00-5 ..... Court Square Capital Part Il .... . [Wilmington . ....|Capital Distribution .. ....07/01/2016 ...|....04/11/2023 ...|....... 569,911 |... .0 0] JUU VI IR | AN 526,102
723000-00-6 Crescent Mezzanine Partner VII .. Wilmington . ....|Capital Distribution ....12/08/2016 ...|....05/05/2023 ...|.......817,679 |... .0 0 s RV RN | RN 520,975
724600-00-2 . EnCap Energy Capital Fund XI .. Houston ..... .|Capital Distribution .. ..12/18/2017 . .04/11/2023 .. 4,360,320 0 .0 1,379,283 .0 .... 2,981,036
723400-00-8 . Energy & Minerals Fund IV LP Wilmington . .|Capital Distribution .. ..04/26/2017 . .05/19/2023 .. 176,792 0 .0 ..(67,613) 0 . 244,405
718100-00-1 ..... Energy XVI LP Wilmington .... ....|Capital Distribution ....07/01/2016 ...|....06/06/2023 ...|....... 273,002 |... .0 o0 o0 o0 [l 273,002 .. 259,107 o0 o0 e 13,89%
722100-00-5 ..... Gamut Investment Fund | LP .. Wilmington .... ....|Capital Distribution ....05/23/2016 ...|....04/24/2023 ...|....... 148,327 |... 0. ceel0 0 0 el 148,327 ). 148,327 |.. 0
719100-00-0 ..... Greenbriar Equity Fund 111 .. Wilmington .... .|Capital Distribution ...07/01/2016 ...]....06/20/2023 ...|........ 66,207 |... .0 o0 0 0 [0 66,207 e 0l 0.
Hear twood Partners |11 Frmly: Capital
726000-00-3 ..... Partners Tl coeeeieieeeiee e Wilmington Capital Distribution ....05/30/2018 ...|....05/25/2023 ...|....... 116,591 [V IR 0 foeeeeeeeeenana0 ool 0 e 116,591 | (11,083) [V IR 0
725900-00-5 LS Power Fund IV Feeder 1 LP .. . [Wilmington .... ....|Capital Distribution ....11/27/2018 ...|....04/21/2023 ...|....... 148,917 |... 0. s 0 .0 ..
719400-00-4 . Littlejohn Fund V .. Wilmington . .|Capital Distribution .. ..07/01/2015 . .05/05/2023 .. . 141,450 0 0. 0
726200-00-9 . Littlejohn VI ....... Wilmington . .|Capital Distribution .. ..12/19/2019 . .05/09/2023 .. .. 17,503 0 .0 0
721200-00-4 . Lovell Minnick Equity Ptnr IV Dover .. .|Capital Distribution .. ..12/01/2015 . .04/12/2023 .. .592,723 0 0. 0[...... 592,723
727200-00-8 . Lovell Minnick Equity V LLP ... Dover .|Capital Distribution .. ..10/25/2019 . .05/25/2023 .. 2,804,657 0 .0 0[... 2,199,378
724700-01-8 . Monomoy Capital Partners |11 L Dover .|Capital Distribution .. ..12/18/2017 . .04/14/2023 .. . 879,422 0 0. 0.
730000-00-7 . Monomoy Capital Partners IV LP Dover .. .|Capital Distribution .. ..12/09/2021 . .06/16/2023 .. . 205,040 0 0| 0
730900-00-8 . NB Credit Opps Fund |1 ....... Newark .|Capital Distribution .. ..12/21/2021 . .05/17/2023 .. 2,663,756 0 0. 0
724400-00-7 . NB PRIVATE EQUITY CREDIT OPP Dover .. .|Capital Distribution .. .06/23/2023 .. .280,961 0 .0 0
721900-00-9 ..... |NGP Natural Resources XI .... Wilmington . .|Capital Distribution .. .04/25/2023 .. .. 42,653 0 0| 0
724500-00-4 ..... |New Mountain Investments V LP . Wilmington . .|Capital Distribution .. .06/30/2023 .. .. 21,091 0 .0 0
719800-00-5 ..... |New Mountain Partners IV LP Wilmington . .|Capital Distribution .. .06/30/2023 .. .. 27,238 0 0| 0
723200-00-2 ..... |Newstone Capital Partners Il1 . Wilmington . .|Capital Distribution .. .04/06/2023 .. .506,213 0 .0 0 349 748
718200-00-9 . Pamlico Capital 111 LP .......... Wilmington . .|Capital Distribution .. .05/31/2023 .. .. 76,621 0 . N 0. 0 .. 50,466
718000-00-3 . Pine Brook Capital Partners Il Wilmington . .|Capital Distribution .. .05/05/2023 .. . 242,632 0 242 632 |. .0 0 . 240,601
724900-00-6 . Primus Capital Fund VIII LP Cleveland .. .|Capital Distribution .. . .04/18/2023 .. .. 55,567 0 55,567 |. 0. 0
725400-00-6 Public Pension Capital LLC .| Wilmington .... ....|Capital Distribution ....04/26/2018 ...|....06/28/2023 ...|........ 33,030 ... 0. 0 .
729700-00-5 Summit Ptnrs Vent Cap Fnd V Wilmington .... ....|Capital Distribution ...05/28/2021 ...|....06/30/2023 ...|....... 355,343 |[... .0 0. .0
87289B-AH-7 . TCP DLF VII1 2018 CLO LLS Sub Note Wilmington . .|Capital Distribution .. .06/30/2023 .. . 246,231 0 .0 0 . 246,231
725200-00-0 . Tennenbaum Capital Prtnr VIII ... Wilmington . .|Capital Distribution .. . .04/03/2023 .. .. 17,804 0 0. .. 17,804
730300-00-1 VPC Asset-Backed Opp Cr Fund . [Wilmington .... ....|Capital Distribution ....12/22/2021 ...|....04/26/2023 ...|....... 331,574 |... 0. cen0 0 331,574
723100-00-4 Vista Credit Opp Fund 11 LP Wilmington .... ....|Capital Distribution ...12/12/2016 ...|....05/25/2023 ...|....... 366,683 |... .0 JUU VI IR | AN 277,304
722500-00-6 . Vista Equity Partners Fund VI ... Wilmington . .|Capital Distribution .. .05/18/2023 .. 2,940,177 0 1,357,811 .0 .... 1,682,366
720310-00-2 . Welsh Carson Anderson & Stowe XII LP Wilmington . .|Capital Distribution .. .04/05/2023 .. .581,192 0 152,871 0. . 428,321
722700-00-2 . Penfund Capital Fund V . Toronto .. . |Capital Distribution .. .04/20/2023 .. 9,793 0 0| 9,793
726600-00-0 . Butterfly | LP . Grand Cayman . .| Capital Distribution .. .06/07/2023 .. 27,583 0 0. .. 27,583
725600-00-1 . NCP Fund | LP . Grand Cayman .. .| Capital Distribution .. .06/14/2023 .. . 157,292 0 0. . 157,292
1999999. Jomt Venture Interests - Common Stock Unaffiliated 21,409,105 0 (473,069) (473,643)] 12,329,782
725100-00-2 ..... MRCC Senior Loan Fund | LLC .....eevviiviinnnnns Wilmington .....coovvvveiiniiinnnns ‘ ......... DE......... |Capila| Distribution .....ccovveviiiiiinnnnns |....12/01/2020 ...‘....06/28/2023 [ . 900,000 [..eevvvvunnnnns [V N [V N (VI RN | RN | [ RN ,000 |......(254,316)).cccvnneennnn 0 forenniinnnins [V O 0[... 1,154,316
704120-00-5 ..... P [T PP P PPN FETTTT O PPPPTIIN Capital Distribution ......ccoooeeerieennnnns fonns 06/05/2015 ...|.... 03/31/2023 ...|... 23,449,307 |......cceennnnn [ R [ R [ R [ R [ R 0[...56,879,450 |.....uuunnnnens [ T | AP [ R 0 |... 56,879,450
2099999. Joint Venture Interests - Common Stock - Affiliated 24,349,307 0 0 0 0 0 0| 57,779,450 (254,316) 0 0 0| 58,033,766
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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725300-00-8 ..... CrossHarbor Inst Partn 2018 .................... Wilmington ...oooovvnnnnnnnii s DE......... Capital Distribution ............ccoeeeiis ....10/18/2018 ...|....04/04/2023 ...|.... 1,373,986 [............... [V [V [V [V [V 0]....1,373,986 |....... 04,418 |...ooeeeennns [V [V 0. 449,568
Waterton Residential Property Venture XII LP
721000-00-8 ... |.ceeiiiiiiiiii s Wilmington ...ooovvvveeennnnnnnnnnss oo DE......... Capital Distribution .......ccoeeeeennnnns ....10/21/2015 ...|....04/28/2023 ...|........ 91,819 [oovvennnnnnees [\ PP [V AP [V P [\ P [\ P 0 ... 91,819 [....... (19,727)|.....ccuuueeee. [\ AP [\ P 0]..... 111,546
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,465,805 0 0 0 0 0 0 1,465,805 904,691 0 0 0 561,114
726700-00-8 ..... [Advantage Capital Solar Ptr Il ......cco...... TWiTmington woveovvveeieieneeenas | DE......... [Capital Distribution ..ocoooooveeereeennnns [....10/29/2018 ...]....04/14/2023 ...|....... 68,786 |............... [\ PP [V AP [V P [\ P [\ P 0 ... 68,786 |......... 8,150 [.oooeeiiennnns [\ AP [\ P 0 ... 60,636
5899999. Any Other Class of Assets - Unaffiliated 68,786 0 0 0 0 0 0 68,786 8,150 0 0 0 60,636
6099999. Total - Unaffiliated 23,004,937 473,069 0 0 0 473,069 574 | 23,568,006 | 10,002,070 (574) (473,069) (473,643)] 13,092,868
6199999. Total - Affiliated 24,349,307 0 0 0 0 0 0] 57,779,450 (254,316) 0 0 0] 58,033,766
6299999 - Totals 47,444,244 473,069 0 0 0 473,069 574 | 81,347,456 9,747,754 (574) (473,069) (473,643)] 71,126,634
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
3618A7-WF-2 ......... Government National Mortgage A G2 CQ5146  5.500% 12/20/52 ......cceeeeememieeeeemnniiieeeeennninees | cevvviniiieenns feennd 06/08/2023 ..... Brean Capital . .
38376U-JU4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 201756 CLASS NZ  3.000% 04/20/47 .....cevvnvvvvvinnnnnnnne | eeevvennneenns il 06/01/2023 ..... Interest Capitalization ..
38380M-LQ-2 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018133 CLASS (CMBS) Z  2.500% 06/16/58 ......cevveevennn | vevvvvnnnnnnnns ounnd 06/01/2023 ..... Interest Capitalization
38380N-JF-7 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 201994 CLASS (CMBS) Z ~ 3.000% 08/16/61 .......ccevvvvvnes | covvvennnneenns |ounnd 06/01/2023 ..... Interest Capitalization
38380U-2(-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 201814 CLASS ZE ~ 3.500% 01/20/48 ...ervvneeeeenneiieeeeenn | eevvviniiienns e 06/01/2023 ..... Interest Capitalization ..
912820-GD-7 ......... US TREASURY N/B US TREASURY N/B  4.250% 12/31/24 .....cevvviiiiiiiininiiiiiiiiiniiiiiiiiiniinniiinns | aeeeeennnnnenes |ounnad 04/19/2023 ..... Deutsche Bank
0109999999. Subtotal - Bonds - U.S. Governments

13063D-3T-3 ......... CALIFORNIA ST 5.200% 03/01/43 ...evvviiiiiiiiiiiieiiiiiiiie et ssiinens | ceeeeniiieeees [oend 06/16/2023 ..... Blackrock
20281P-CT-7 ......... CMWLTH FING AUTH PA  6.218% 06/01/39 ..

.......................... 495,000
6,000,000 |...

...... 05/30/2023 .....[Western Asset .

20281P-KG-6 ......... CMWLTH FING AUTH PA  4.144% 06/01/38 ...oevveriiiiiiiiiiiiiiiiieccsiiiice e | e [ond 05/30/2023 ..... Blackrock
20281P-MV-1 ......... CMWLTH FING AUTH PA  3.532% 0B/01/42 ..oooeeniiiiieieiiiee e [ e [end 04/27/2023 ..... Blackrock ...
207726-F4-5 ......... CONNECTICUT ST 5.850% 03/15/32 .uevvvieieiiiiiiiiieeeiiiiieeceiieeee e eesiins | eeeeniiieeees [onnd 06/29/2023 ..... Blackrock ...
20772J-AC-6 ......... CONNECTICUT ST 5.000% 10/01/30 ..eeeeeneiiiiiiieeeiiiee e | eeeeiiieeees [end 06/29/2023 ..... Western Asset .

452152-FP-1
452152-GS-4 ..

..| ILLINOIS ST 5.100% 06/01/33 .
. [ILLINOIS ST 7.350% 07/01/35 .

04/26/2023
03/30/2023

Blackrock ...
Western Asset .

452153-GT-0 . L[ ILLINOIS ST 5.161% 05/01/28 ....uiiiiiiiiiniiiiiiiiiiiiiiiiiiiiesciiniisesscrsnnnssseresnnnnsesseenns | oeeeessnnnenees |ousnsd 04/20/2023 ..... Western Asset ... .. .

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 18,996,682 18,495,000 287,987
442331-QM-9 .. .. |HOUSTON TX  6.290% 03/01/32 .evivviiiiiiiiriieieiiiii e e cennis s ernni s snnnnn s esnnns | veeeeeeeennnes [oeeens 06/23/2023 ..... Western Asset ... 7,139,785 |. 6,680,000 |... . 95,329
64966H-MV-9 . ..|New York NY  5.206% 10/01/31 . 05/24/2023 Western Asset . 3,564,351 |. 3,500,000 |. . 27,751
64966H-TX-8 . ..|New York NY  5.985% 12/01/36 . 04/11/2023 Western Asset . 2,951,911 |. 2,715,000 |. . 59,581
64966H-YN-6 ......... New York NY  5.968% 03/01/36 ...eevvuneeeimnnnieeeeeennaeeeeeenneeeeeeennneeeeeennneeeeernnnnneeeeens | ceeevnnniinnees Jonnid 04/11/2023 ..... Western Asset ... 5,401,290 |. 4,915,000 |...

649660-CF-5 ......... New York NY  2.730% 08/01/29 ...eevvvnniiiiiiiiiiiiiiiiiiin e eeernnneseeenes | oeeeeennnineees fonnnd 06/12/2023 ..... Blackrock ...

649660-CL-2 ......... New York NY  3.000% 08/01/34 «..eeeneeeeieeiee e eeeee e e eeene e e e eenn e e e eennnn e eeennn | cevvvnniiinnnes Joennid 04/27/2023 ..... Blackrock ...

649660-KT-6 ......... New York NY = 2.050% 03/01/32 ...cevvvniniiiiiiiiiiiiiiiiin e ennnnineeees | eeeeeenniineees fonnid 05/16/2023 ..... Blackrock ...

649660-KI-9 ......... New York NY = 2.220% 03/01/35 ....eeeeeennieeeeennieeeeeenee e e e eeeene e e eeenneeeeeeennnneeeennnnnnees | cevvvnnniinnnes Jonnid 06/29/2023 ..... Blackrock ...

64971M-4P-4 ......... NEW YORK CITY NY TRANSITIONAL ~ 5.508% 08/01/37 ...euvvvvviiiriiiiiiiiiiiiinieiiiniinieeceininneeees | eeeevenniinenns fonnid 06/29/2023 ..... Western Asset ... 2,350,000 |...

64971M-5L-2 ......... NEW YORK CITY NY TRANSITIONAL ~ 5.572% 11/01/38 eeereeeiieiieeeeeeeeeeeeeeeeenieeeeeeenneeee | evvvviniinnnns Jeennid 06/29/2023 ..... Western Asset ... . 8,300,000 |...

6497 1M-M6-6 NEW YORK CITY NY TRANSITIONAL ~ 5.750% 02/01/35 ..ccevvvvnniiiiiiiiiiiiiiiiiiecccvviineeecevnines | eeeevennieeees fonnid 06/16/2023 ..... Western Asset . 2,431,153 |. 2,305,000 |...

64971X-6K-9 . ..|NEW YORK CITY NY TRANSITIONAL ~ 4.750% 02/01/29 06/26/2023 Various ...... 8,353,872 |. 8,340,000 |.

64972H-RB-0 . ..|NEW YORK CITY NY TRANSITIONAL ~ 6.828% 07/15/40 06/01/2023 Western Asset . 6,349,253 |. 5,520,000 |.

752111-PR-9 . .. |RANCHO CA WTR DIST FING AUTH  2.700% 08/01/46 .. 04/21/2023 Western Asset . ..966,790 |. 1,375,000 |.

786005-PM-4 . .| SACRAMENTO CA MUNI UTILITY DIS  6.322% 05/15/36 04/12/2023 Western Asset . 2,476,520 |. 2,175,000 |.

797299-MZ-4 .........[SAN DIEGO CA PUBLIC FACS FING  3.428% 10/15/41 ... e e s 05/18/2023 ..... Western Asset ... 3,160,178 [.cooiieiiiiiaiieeees 3,865,000 |...

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 57,823,812 56,825,000

010869-KF-1 ALAMEDA CA CORRIDOR TRANSPRTN ~ 6.600% 10/01/29 .....oeeeeeiiieeeeeeeieeeeeeeeieeeeeeeeieeeeeennn | eevvviniinenns Jeennid 06/05/2023 ..... Western Asset ... 6,006,836 |....ceevemennnaieeennns 5,540,000 |... . 22,825
021321-MA-9 . .| ALTA LOMA CA SCH DIST ~ 2.936% 08/01/42 Western Asset .

059231-W7-1 . .
088518-PH-2 .........
13017H-AP-1 ...
13032U-D3-9 ........
13032U-D8-8 .........
13077DKT-8 .........
155498-MR-6

167593-89-4 .
167593-T7-7 .
167725-AC-4 .
16772P-AQ-9 .
17131R-BC-9

-|BALTIMORE MD REVENUE  2.864% 07/01/43

BEXAR CNTY TX REVEMUE ~ 3.181%

.| CALIFORNIA ST EARTHQUAKE AUTH
. [CALIFORNIA ST HLTH FACS FING A

CALIFORNIA ST HLTH FACS FING A

CENTRL TX REGL MOBILITY AUTH R

..|CHICAGO IL O'HARE INTERNATIONA
..|CHICAGO IL O'HARE INTERNATIONA
..|CHICAGO IL TRANSIT AUTH SALES
.| CHICAGO IL TRANSIT AUTH SALES

CALIFORNIA ST UNIV REVENUE 3.

CHULA VISTA CA PENSN 0BLG  2.138% 06/01/34

08/15/51 ..
5.603% 07/01/27 ...
4.140% 06/01/34 ..
4.190% 06/01/37 ..
065% 11/01/42
3.267% 01/01/45 ..
1.874% 01/01/27 ..
2.616% 01/01/33
6.899% 12/01/40
6.200% 12/01/40

...... 04/03/2023
...... 05/15/2023
...... 04/13/2023
...... 05/05/2023
...... 04/13/2023
...... 04/06/2023
06/26/2023
06/16/2023
06/01/2023
05/30/2023

04/24/2023

Blackrock ...
Western Asset .
Blackrock ...
Blackrock ...
Western Asset .
Blackrock
Western Asset .
Blackrock ...
Blackrock ...
Western Asset .
Western Asset .
Blackrock

11,514,204 |

3,020,000 |...
1,170,000 |.
..3,000,000 |
.10,090,000 |.

. 33,169
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645913-AA-2 .
646136-XR-7 .

..|New Jersey ECO POB Pension Obligation Series A
.| NEW JERSEY ST TRANSPRTN TRUST

7.425% 02/15/29
6.561% 12/15/40 ....

04/06/2023
04/07/2023

Western Asset .
Western Asset .

4,954,140 |.
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186352-50-4 ......... CLEVELAND OH ARPT SYS REVENUE  2.932% 01/01/32 eeeeeeieeiiiieeeeeeeeieeeeeeneeeeeeennneneeeees | cvvvviniiinnnns Joennid 05/15/2023 ..... T TGP AR RPUPPRTRRRRP IOPUPTTRRRRPPPPRRRRRPPPS -7 - B () I IO 1,000,000 |... .11,076 |1.F FE
19954K-A0-4 ......... COLUMBUS OH REGL ARPT AUTH CUS  4.059% 12/15/39 ....covivviiiiiiiiiiiiiiiiiciiiineeccvvinneeeinnn | eeeeeeniieeens il 04/06/2023 ..... Western ASSet ....iiiiiiiiiiiiii e e [eerreeenneeeeneeeees 1,330,065 | 1,530,000 ... .20,011 | 1.
249182-PP-5 ......... [DENVER CITY & CNTY CO ARPT REV  1.722% 11/15/27 ooeeeeieeeeeee e eeeeenne e | evvviiininninnn [eed 06/12/2023 ..... Blackrock 1.
249218-AK-4 . . |DENVER CO PUBLIC SCHS COPS  7.017% 12/15/37 .ovvvvviniiiiiiiiiiiiiiiiiiececciiiinneecvniinneneens | eeeeeeniieeees fonaad 05/30/2023 ..... Western Asset . . 1.
25477G-EU-5 ......... DIST OF COLUMBIA INCOME TAX SE  5.582% 12/01/35 ...ceeeeeeiieeeeieneeeeeenneeeeeeeneeeeeennns | cevvviiniinnnns feennid 05/05/2023 ..... Blackrock ... 3,000,000 |... 1.
283062-DY-0 ......... EL DORADO CA IRR DIST REVENUE  2.635% 03/01/35 .... 06/01/2023 ..... Blackrock ... N 1,000,000 |... 1.
284035-AL-6 ......... EL SEGUNDO CA PENSN OBLIG ~ 2.417% 07/01/32 ... 05/15/2023 ..... Blackrock 1,679,658 |. 2,015,000 |... 1.
291180-AS-6 ......... EMERYVILLE CA  4.950% 08/01/40 05/18/2023 ..... Western Asset . 1,557,440 |. 1,600,000 |... 1.
295542-ST-2 ......... |ERIE PA WTR AUTH WTR REVENUE 06/16/2023 ..... Western Asset ..888,646 |. .. 1,180,000 |... 1.
3136AJ-RR-9 . ..|Federal Natl Mtg Assn REMIC Ser 2014-14 CL KZ  3.000% 04/25/34 . 06/01/2023 Interest Capitalization 93,390 |. 93,390 |. 1.
3136BA-SP-0 . ..| FANNIEMAE-ACES SERIES 2020M27 CLASS Z  2.650% 05/25/50 06/01/2023 Interest Capitalization 44,625 |. 44,625 |. 1.
3140N2-VF-5 . .|Fannie Mae BW9613  6.000% 06/01/53 ... 06/05/2023 Piper Jaffary .... 3,514,219 |. 3,500,000 |. 1.
3140N7-TH-3 ......... Fannie Mae BX3251  6.000% 01/01/53 ..eeerrmeieieiiieieeeeeeeeee e eeenn e e eeenneeeeeennneeeeeens | cevvvnnniinnnns Jeennid 06/05/2023 ..... Brean Capital .... 3,198,399 |. 3,194,406 |... 1.
3140NL-3M-9 ......... Fannie Mae BY4403  6.000% 05/01/53 .....ccevvuniiiiiiiiiiiiiiiiiiiiinecciiineeccriineeenvnnieeees | eeeeeenniineees fonnid 06/15/2023 ..... Various 5,208,940 |. 5,166,289 |... 1.
31418E-NK-2 ......... Fannie Mae MA4893  5.500% 11/01/52 ....iieeemmneeeeeiieneeeeeeeee e eeennee e eeennne e e eennnnnees | cevvvinniinnnns Jonnid 06/29/2023 ..... PNC Capital Markets .. 1,466,384 |. 1,487,535 |... 1.
31418E-TJ-9 ......... Fannie Mae MA5052  5.500% 03/01/53 .....oiiiiiiiniiiiiiiiiiiieiiiinee e ecernieeecnnnins | eeeeeennieeens fonnid 06/02/2023 ..... Brean Capital . 1.
31418E-U5-7 ......... Fannie Mae MA5103  6.000% 06/01/53 ..ceveeeeeeeeieieeeeeeeie e eeene e e eeen e e eeennn e eeennn | cevvviniiinnnns Joennid 06/29/2023 ..... Various 1.
35563P-CB-3 .........[Freddie Mac - SCRT 17-3  3.250% 07/25/56 ........euoviiiiirmnniiiiiiiiiiieiiiiiieneeeceiineeecnnnen [ eeennieeeeeeens [oonnd 06/01/2023 ..... Interest Capitalization 1.
35563P-KK-4 . .|Freddie Mac - SCRT SERIES 20192 CLASS MZ ~ 3.500% 08/25/58 .......ccceeeruuieeeeemniineeeeenniees | vvvvvvviiinnens Joennnd 06/01/2023 ..... Interest Capitalization 1.
366133-SG-2 GARLAND TX ELEC UTILITY SYS RE  2.522% 03/01/35 ..cevvvvvniiiiiiiiiiiiiiiiiinievciniinnnncnnninns | eeeeeennieeens fonnid 05/23/2023 ..... Blackrock ... 1.
368079-JL-4 . .| GAVILAN CA JT CMNTY CLG DIST  2.903% 08/01/41 .. 06/15/2023 Blackrock 1.
373695-BG-9 . ..|GERALD R FORD INTERNATIONAL AR  4.940% 01/01/35 .. 04/20/2023 Blackrock 1.
373695-BL-8 . ..| GERALD R FORD INTERNATIONAL AR  5.435% 01/01/43 .. 06/12/2023 Various 1.
373695-BM-6 . ..| GERALD R FORD INTERNATIONAL AR  5.495% 01/01/53 .. Various 1.
419794-F4-9 . . |HAWAIT ST ARPTS SYS REVENUE ~ 3.484% 07/01/50 ... Blackrock 1.
432308-U6-9 ......... HILLSBOROUGH CNTY FL AVIATION  3.858% 10/01/44 ... 04/21/2023 ..... Western Asset . 834,510 |eevvenniiiiiiiiis 1,000,000 |... 1.
446201-AL-9 .........[HUNTINGTON BEACH CA PENSN OBLI  2.563% 06/15/32 .. 06/01/2023 ..... Blackrock ... 1,637,513 [oeeeeieiiiieeeeeee 1,965,000 |... 1.
452252-FH-7 ......... [ ILLINOIS ST TOLL HIGHWAY AUTH  6.184% 01/01/34 ... 06/02/2023 ..... Blackrock ... 3,963,767 |eevvrniiiiiiiinnns 3,530,000 |... 1.
452252-FK-0 ......... ILLINOIS ST TOLL HIGHWAY AUTH  5.851% 12/01/34 ... 05/15/2023 ..... Blackrock ... 2,758,108 |..eeeeeeienieeeeeees 2,511,000 |... 1.
ATTT0V-AZ-3 ......... JOBSOHIO BEVERAGE SYS STWD L1Q  4.532% 01/01/35 .. 06/16/2023 ..... Blackrock ... 1,147,851 [ 1,165,000 ... 1.
524803-BA-0 LEHIGH CNTY AUTH WTR & SWR REV ~ 3.232% 12/01/50 06/29/2023 ..... Blackrock ... 712,690 [oeeeeeieeenenieeeeenes 1,000,000 |... 1.
534366-AN-1 . ..|LINCOLN W HAYMARKET NE JT PUBL  4.750% 12/15/35 05/18/2023 Blackrock 1,794,888 |. .. 1,800,000 |. 1.
544646-X2-0 . ..|LOS ANGELES CA UNIF SCH DIST  5.750% 07/01/34 .. 06/14/2023 Various . 18,404,440 |. .17,210,000 |. 1.
54651T-BN-4 . ..|LOUISIANA ST TRANSPRTN AUTH  3.080% 08/15/43 ... 05/25/2023 Blackrock ..750,000 |. 1.
57421F-AH-0 . .| MARYLAND ST DEPT OF TRANSPRTN  1.686% 08/01/30 06/12/2023 Blackrock 1,800,000 |. 1.
575898-CS-8 . .. | MASSACHUSETTS ST PORT AUTH SPL  6.202% 07/01/31 06/01/2023 Western Asset . 2,015,000 |. 1.
59333N-T4-5 ......... [MIAMI-DADE CNTY FL SPL OBLIG  2.036% 10/01/29 .... 06/22/2023 ..... Blackrock 800,000 |... 1.
59333N-T5-2 ......... [MIAMI-DADE CNTY FL SPL OBLIG ~ 2.136% 10/01/30 . 04/26/2023 ..... Western ASSet ... e e e 3,196,109 | 3,805,000 |... 1.
59333N-U9-2 ......... [MIAMI-DADE CNTY FL SPL OBLIG  2.436% 10/01/32 .. 04/21/2023 ..... Western Asset ... 1.
59333P-6G-8 . .. [MIAMI-DADE CNTY FL AVIATION RE  2.507% 10/01/31 .. 05/18/2023 ..... Blackrock ... 1.
59335K-CT-2 .. .| MIAMI-DADE CNTY FL SEAPORT REV ~ 2.012% 10/01/31 .. 04/10/2023 ..... Blackrock ... 1.
603827-YB-6 ......... MINNEAPOL IS-SAINT PAUL MN MET  4.096% 01/01/32 06/29/2023 ..... Blackrock 1.
630361-4J-9 ......... NAPA VLY CA UNIF SCH DIST  6.507% 08/01/43 ...06/23/2023 ..... Western Asset . L8247 | 1,030,000 |... 1.
64578E-MR-5 ......... NEW JERSEY ST ECON DEV AUTH  5.298% 03/01/32 ... ...06/12/2023 ..... Blackrock ... 1,160,593 [ooveeiiiiiiiniiies 1,155,000 |... 1.
64578E-MS-3 . .|NEW JERSEY ST ECON DEV AUTH  5.397% 03/01/33 ... 04/13/2023 Blackrock ... 3,114,930 |. 1.
1.
1.
1.

64985T-BJ-9

NEW YORK ST URBAN DEV CORP SAL

2.970% 03/15/34 ..

...... 04/27/2023

Western Asset ...




¢'v04

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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
64985T-DM-0 ......... NEW YORK ST URBAN DEV CORP SAL  2.590% 03/15/35 .. 04/20/2023 ..... Blackrock 2,002,525 [..eeeeeenneeeeennnnnns 2,500,000 |...
649902-2E-2 ......... NEW YORK ST DORM AUTH ST PERSO  5.289% 03/15/33 .. 05/04/2023 ..... Western ASSet ....iiiiiiiiiii e e s | 3,628,800 [o.euviiviinnnniiienns 3,500,000 |...
649902-T3-7 ......... NEW YORK ST DORM AUTH ST PERSO  5.600% 03/15/40 .. 05/10/2023 ..... WESTEIN ASSEL .. e e e e e e e e e ernnnna e e eeennnnns [eeeernnnnnneeeennnnaeeeennnnneeee [oeernnnnnneeeennnnneees 3,982,707 |oiiiiiiiiiis 3,655,000 |...
64990F-E4-2 ......... NEW YORK ST DORM AUTH ST PERSO  2.202% 03/15/34 .. 06/16/2023 ..... 1o T R ROPRPPPRRRY 8 I B [+ N FO . 3,670,000 |...
64990F-MT-8 ......... NEW YORK ST DORM AUTH ST PERSO  5.628% 03/15/39 06/12/2023 ..... Western Asset ...
684273-HC-2 ......... ORANGE CNTY CA LOCAL TRANSPRTN  6.908% 02/15/41 06/26/2023 ..... Western Asset ...
68607D-NL-5 ......... OREGON ST DEPT OF TRANSPRTN HI  5.834% 11/15/34 .. 05/25/2023 ..... Blackrock ... 1,730,927 | 1,605,000 |...
68609U-HA-6 ......... OREGON ST ~ 5.152% 08/01/53 05/25/2023 ..... LT R RN 3,708,270 |. 3,740,000 |...
70869P-MZ-7 ......... PENNSYLVANIA ST ECON DEV FING  2.702% 06/15/34 ... 06/29/2023 ..... Blackrock ... 1,475,000 |...
70869P-NC-7 . ..| PENNSYLVANIA ST ECON DEV FING ~ 3.143% 06/15/42 . 06/01/2023 Blackrock
709223-72-7 . ..| PENNSYLVANIA ST TPK COMMN TPK  5.561% 12/01/49 . 05/30/2023 Blackrock
709224-30-7 . .. | PENNSYLVANIA ST TURNPIKE COMMI  2.840% 12/01/31 05/12/2023 Blackrock
709224-4C-0 ......... PENNSYLVANIA ST TURNPIKE COMMI  3.452% 12/01/43 06/29/2023 ..... Blackrock ...
717868-HV-8 ......... PHILADELPHIA PA REDEV AUTH  5.590% 09/01/41 05/18/2023 ..... Western Asset .
73358X-B-9 ......... PORT AUTH OF NEW YORK & NEW JE  5.072% 07/15/53 .. 06/06/2023 ..... Blackrock
735240-85-3 ......... |PORT OF PORTLAND OR ARPT REVEN  3.865% 07/01/32 04/11/2023 ..... Western Asset .
76913D-GC-5 . ..|RIVERSIDE CNTY CA INFRASTRUCTU  2.330% 11/01/31 04/10/2023 ..... Blackrock
79765R-SV-2 ......... SAN FRANCISCO CITY & CNTY CA P 6.000% 11/01/40 .. 06/23/2023 ..... Western Asset . N
798136-YL-5 ......... SAN JOSE CA ARPT REVENUE  3.240% 03/01/39 04/27/2023 ..... Blackrock 396,230 |. 500,000 |...
798189-RS-7 SAN JOSE CA EVERGREEN CMNTY CL  3.063% 09/01/45 06/16/2023 ..... Blackrock ... 739,630 |. 1,000,000 |...
802385-SY-1 . ..| SANTA MONICA CA CMNTY CLG DIST  5.000% 08/01/42 04/13/2023 Blackrock 1,000,000 |.
83412P-FV-9 . ..[SOLANO CNTY CA CMNTY CLG DIST  2.967% 08/01/33 . 04/27/2023 Blackrock ..625,000 |.
914072-K6-9 . .|UNIV OF ARKANSAS AR UNIV REVEN  3.338% 09/15/33 05/18/2023 Blackrock . 2,650,000 |.

923078-CY-3 .
924214-Fli-4 . .
92812V-D2-9 .........

..| VENTURA CNTY CA PUBLIC FING AU
.| VERMONT ST MUNI BOND BANK

6.036% 12/01/35 ...

1.962% 11/01/28 ..

Western Asset .
Western Asset .

VIRGINIA ST HSG DEV AUTH  3.834% 04/01/55 .... 06/05/2023 ..... LT T R IO R I (21 B 1 AN 1,500,000 |...
920833-BY-6 ......... WACO TX EDUCTNL FIN CORP REVEN ~ 2.844% 03/01/40 .. 06/07/2023 ..... T T NP R B cic 1. : B AN 1,845,000 |...
982674-NK-5 ......... WYANDOTTE CNTY/KANSAS CITY KS  2.061% 09/01/30 ... 06/16/2023 ..... Blackrock ... . . 1,500,000 |...
982674-NL-3 ......... WYANDOTTE CNTY/KANSAS CITY KS  2.181% 09/01/31 ...ooeeiiiiiiiiiiiiiiiiiieieieeeeeeeeeeeeeeeeeeeeeeees [ e [ 05/25/2023 ..... TS NP RPN o.o1 1. .. FET TP TP PPPPPPPP oY 795,000 ,
0909999999. Subtotal - Bonds - U.S. Special Revenues 200,423,659 207,047,744 2,059,714 XXX
00109L-AA-1 ......... ADT SEC CORP  4.125% 08/01/29 ...eeeeiiiiiiiiiiiiiiiiiieeiccceccceecccceccee e eeseeessnnsennnnnes [ eeeeeeeeenenens e 04/17/2023 ... JP Morgan 131,264 |.
00115A-AQ-2 ......... AEP Transmission Co LLC  5.400% 03/15/53 .......evvvmmmmmmmmmmimiiiiiiiiiiiiiiiisniiiinins [ eeeeeeeeennnens [ 06/16/2023 ..... Western Asset . .. 1,009,781 |.
00206R-CP-5 ......... ATAT INC  4.500% 05/15/35 ...eevvveieiiiiiiiiiiiiiiiiiiiieeeeeeeeeecee e eeeeeeeeseesesssessnnrnnnnnnes | seeeeeeeeenenns [oned 05/15/2023 ... Blackrock 1,215,968 |.
00206R-DJ-8 ......... ATET INC  4.500% 03/00/48 ......evvvvvrrrrrrrrrrrrssssissssssssssssssssssssssssrsssssssssssssssssrrsnnnnnes | seeeeereennaees [ 05/18/2023 ..... Western Asset . 2,669,636 |.
00206R-KH-4 ATAT INC  2.250% 02/01/32 .eevveiiiiiiiiiiiiiiiiiiiieiceeecce s eeeseesesssesssnrnnnnnees | seeeeeeenenanns [ooeed 04/12/2023 ... Western Asset . 820,820 |.
00206R-MT-6 . ..|AT&T INC  5.400% 02/15/34 .. 05/30/2023 Blackrock ... 2,038,272 |.
00287Y-CB-3 . ..|ABBVIE INC ~ 4.250% 11/21/49 .. 06/01/2023 Western Asset . ..419,813 |.
00914A-AK-8 . ..|AIR LEASE CORP  3.125% 12/01/30 04/13/2023 Blackrock ... 4,126,752
00914A-AR-3 . ..| AIR LEASE CORP  2.200% 01/15/27 06/05/2023 Western Asset . 2,574,533
00914A-AT-9 . ..|AIR LEASE CORP  5.850% 12/15/27 ... 04/03/2023 Western Asset . 1,214,196 |. K
015271-BA-6 ......... ALEXANDRIA REAL ESTATE E  4.750% 04/15/35 ... 04/06/2023 ... T OO PPPPPPPRPP K 7,651,120 |oooeeeeeiniis 8,000,000 |...
025816-DA-4 ......... American Express Co  4.420% 08/03/33 ....cccoeiiiiiiiiiiiiiiiiiiecec [ [ 04/26/2023 ... Blackrock ... 1,034,554 [oeeniiiiiiiiiiiiiinn, 1,080,000 |...
03027X-BA-7 ......... American Tower Corp  2.900% 01/15/30 ...uvuuiiiiiiiiiiiiiiiies [ eeeeeeeeeeneens [ 05/04/2023 ..... TG 0T NP R 1< (o .. : B AN 3,800,000 |...
03027X-BZ-2 ......... American Tower Corp  5.650% 03/15/33 ....eovvviiiiiiiiiiiiiiiiiiiiiiiiircniicccccrcceccrsreeerereenneees [ eeeeeeeeeeeeen [ 06/30/2023 ..... BIACKIOCK v [serereseeeeerrrserersnesernnnnnnens [oeeeeeeenennnnnnnnnnnns 1,428,210 | 1,400,000 |...
03027X-CD-0 ......... American Tower Corp  5.550% 07/15/33 ....oeviiiiiiiiiiiiiiiiiiiiiiiiiicccccccccccceccccseeeceeereneneees [ eeeeeeeeeeeeens [ 06/13/2023 ..... Blackrock ...
031162-DR-8 ......... Amgen Inc  5.250% 03/02/33 .......evvvvrrrrririiiiiisiiiiiiiirir i rraananaans [ seeeeeeaeaaaees [ 04/12/2023 ... Western Asset . N
031652-BK-5 ......... AMKOR TECHNOLOGY INC ~ 6.625% 09/15/27 . ...04/17/2028 ..... Various 454,067 |.
03522A-AJ-9 ......... ANHEUSER-BUSCH CO/INBEV  4.900% 02/01/46 ....eeoeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeiiiiieeeieeeieieeenes [ eeeeieeiieeeess [ 06/29/2023 ... BlaCKIOCK it ees fureesss s ereeirieriereeeieeees 6,038,858
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036752-AT-0 ......... ELEVANCE HEALTH INC  4.100% 05/15/32 ..coooeeieiiiiiiiiiiiiiiiieceeeeee [ 05/18/2023 ... LT ] T Y NP R - 1|1 | N AN 1,000,000 |...
040555-DE-1 ......... Arizona Pub Svc Co  6.350% 12/15/32 ...eevvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeceeceee e eeeeennnnnnns [ eeeeeeeeeeaaaes [ 04/20/2023 ... BIACKIOCK . [seeerereeseererrrrrrrrererrrrnnnees [eeeeeeaaenaaaannnnnns 2,008,888 | 2,400,000 |...
04316J-AE-9 ......... ARTHUR J GALLAGHER & CO  5.750% 03/02/53 ....cooeieeiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeceeceeeeeens [ 05/19/2023 ... T T NI R Jr & 8 7. NN 3,800,000 |...
071813-CP-2 ......... Baxter International Inc  2.272% 12/01/28 ... [ 06/14/2023 ..... LT APPSR~ 04 (| N AN 2,600,000 |...
071813-CS-6 ......... Baxter International Inc  2.53%% 02/01/32 ......eevvmmiimmmimiiiiiiiiiiiiiiiiiniiiiinns [ eeeeeeeeeennnns [ 05/19/2023 ... Blackrock ... e 4,430,000 |...
07274N-AL-T7 ......... BAYER US FINANCE 11 LLC ~ 4.375% 12/15/28 .....evvvvriiiiiiiiiiiiiiiiiiiiiiiiiisininnsinnnnsinsnnnninnns [ eeeeeenennennns [ 06/29/2023 ... Blackrock ... 7,431,339 [oeeveiiiiiiiiiiiiiinns 7,800,000 |...
07274N-AN-3 ......... BAYER US FINANCE 11 LLC ~ 4.625% 06/25/38 ........evvvuveumrrmmmmnnninrnniniiiinnnssnnssssnnsnsnnnnnnnns | seeeeenenennnns [oonnd 06/16/2023 ..... Blackrock ... 786,9% |.
090572-A0-1 ......... Bio Rad Laboratories Inc ~ 3.700% 03/15/32 ......coovveiiiiiiiiiii [ 05/23/2023 ..... Blackrock ... ...1,924,252 |,
09261B-AK-6 ......... BLACKSTONE HOLDINGS FINA ~ 6.200% 04/22/33 . 06/01/2023 ..... Western Asset .
097023-CI-3 . ..|Boeing Co  5.805% 05/01/50 .......ccevnnnneee 06/23/2023 Various ...
09739D-AD-2 . ..| BOISE CASCADE COMPANY  4.875% 07/01/30 04/17/2023 JP Morgan ...
10115C-AA-2 . ..|BOSTON UNIVERSITY ~ 5.200% 10/01/45 .. 06/22/2023 Western Asset .
11135F-BL-4 ......... BROADCOM INC  3.469% 04/15/34 ...ooooiiiiiiiiiiiii [ 05/04/2023 ... Blackrock
11135F-BR-1 ......... BROADCOM INC  4.000% 04/15/29 ....evviiiiiiiiiiiiiiiiiiiiiiiiccceececeee e sesesneernnnnnees [ eeeeeeeenaenens [ 06/20/2023 ..... Blackrock
12189L-BK-6 ......... BURLINGTN NORTH SANTA FE  5.200% 04/15/54 ....coooeiiiiiiiiiiiiiiiceen [ e [l 06/12/2023 ..... Western Asset . K
12527G-AD-5 ......... CF INDUSTRIES INC ~ 4.950% 06/01/43 ....evvvrrriiiniiiiniiiiiiiiiiiiiiinninins [ eeeeeeeaeennens [ 04/03/2023 ... Blackrock ... 3,046,155 |.
12527G-AF-0 ......... CF INDUSTRIES INC ~ 5.150% 03/15/34 ......evvvvimriiiiiiiiiiiiiiiiiiiiiiiiiiisisnessssssssssensnsnnnnnnees | seeeeeeenennnns [oonnd 06/26/2023 ... Blackrock ... ... 12,936,909 |. .... 13,370,000 |...
125523-AK-6 ......... Cigna Corp  4.900% 12/15/48 ......evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiissss s [ seeeeeeeaaaeens [ 06/12/2023 ..... Western Asset . .. 1,955,651 |, .. 2,120,000 |...
12653C-AJ-7 ......... CNX RESOURCES CORP  6.000% 01/15/29 ....coevviiiiiiiiiiiiiiiiiiiiiiiiiccccccccccccccccccccccccccccceeeees [ e [l 04/17/2023 ... JP Morgan 142,266 |. 150,000 |...
126650-CZ-1 CVS Health Corp  5.050% 03/25/48 .. 06/16/2023 ..... Various 5,526,735 oeevvvvririiiiiiinnnns 6,110,000 ...
126650-DU-1 . ..|CVS Health Corp  5.250% 02/21/33 06/14/2023 Western Asset . 5,414,733 |. 5,380,000 |.
133434-AB-6 . ..| CAMERON LNG LLC ~ 3.302% 01/15/35 .... 06/29/2023 Western Asset . 3,013,245 |. 3,630,000 |.
15189X-BB-3 . ..| CENTERPOINT ENER HOUSTON ~ 4.950% 04/01/33 06/21/2023 Western Asset . 9,502,774 |. 9,440,000 |.
15189X-BC-1 . .| CENTERPOINT ENER HOUSTON ~ 5.300% 04/01/53 .. Western Asset . 2,493,848 |.
15189Y-AH-9 . ..|Centerpoint Energy Resources 5.400% 03/01/33 Blackrock ... 10,068,901 |.
161175-BA-1 ......... Charter Comm Opt LLC/Cap  6.484% 10/23/45 ....cooovviiiiiiiiiiii [ 06/01/2023 ..... Blackrock ... 455,085 |.
161175-BN-3 ......... Charter Comm Opt LLC/Cap ~ 5.750% 04/01/48 .......evvvuvuimiiiiiiiiiiiiiiiiiiiiiisiiiiissinisiininsnnnns [ eeeeeeeeennnens [ 04/12/2023 ... Western Asset .
161175-BU-7 ......... Charter Comm Opt LLC/Cap ~ 2.800% 04/01/31 ...uvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn [ eereeenenenenns [ 04/26/2023 ... Blackrock
171230-AG-1 ......... CHUBB INA HOLDINGS INC ~ 1.375% 09/15/30 .... 04/06/2023 ... Western Asset .
17888H-AA-1 ......... CIVITAS RESOURCES INC ~ 8.375% 07/01/28 06/22/2023 ... PineBr idge . K .
17888H-AB-9 ......... CIVITAS RESOURCES INC ~ 8.750% 07/01/31 06/22/2023 ..... PineBridge .. 6,111,260 |.oooeeeeeeenninnis 6,085,000 |...
19565C-AA-8 . .| COLONIAL ENTERPRISES INC ~ 3.250% 05/15/30 . 05/12/2023 Blackrock 1,183,403 |. 1,300,000 |.
20030N-AC-5 . .| Comcast Corp  7.050% 03/15/33 06/16/2023 Blackrock ... 1,700,000 |.
20030N-CK-5 . .| Comcast Corp ~ 4.000% 03/01/48 .. 06/16/2023 Western Asset . 4,670,000 |.
201723-A0-6 . .| Commercial Metals — 4.125% 01/15/30 04/17/2023 Various ...
21036P-BP-2 . .| Constellation Brands Inc ~ 4.900% 05/01/33 . 05/12/2023 Blackrock
224044-CF-2 .. .| Cox Communications Inc  4.800% 02/01/35 05/04/2023 ..... Blackrock ...
224044-CL-9 ......... | Cox Communications Inc ~ 1.800% 10/01/30 .... 06/09/2023 ... Blackrock
226373-AT-5 . ..| CRESTWOOD MIDSTREAM PART  7.375% 02/01/31 ..oooeiiiiiiiiiiiiiii [ 04/17/2023 ... Various ...
22822V-BB-6 ......... Crown Castle International Cor  4.800% 09/01/28 ..........ccvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiiieiens [ eeveeeeeee [ 06/12/2023 ..... Western Asset ...
22822V-BC4 ......... Crown Castle International Cor  5.100% 05/01/33 .....coeeiimmeiiiieiieiiieeeecerre e eeeennieeeeee | eevvvvniiinnens Jeennid 06/14/2023 ..... Western Asset . N
233046-AK-7 ......... DB Master Finance LLC SERIES 20191A CLASS A2I1 ~ 4.021% 05/20/49 ......cevvvvvvrvvvivriirriiinens [ eeeeeeeeees [l 06/07/2023 ..... Barclays Capital ... 1,004,657 |. 1,164,625 |...
233046-AL-5 ......... DB Master Finance LLC SERIES 20191A CLASS A23  4.352% 05/20/49 ... ...06/25/2023 ..... Barclays Capital ... 1,773,707 |. 1,925,000 |...
23338V-AK-2 ......... DTE ELECTRIC CO  2.250% 03/01/30 ... ...06/29/2023 ..... Western Asset . 2,332,060 |. 2,730,000 |...
23338V-AS-5 . ..| DTE ELECTRIC CO  5.200% 04/01/33 . 06/29/2023 Blackrock ... 1,521,270 |. 1,500,000 |.
23338V-AT-3 . ..| DTE ELECTRIC CO  5.400% 04/01/53 .... 06/29/2023 Western Asset . 2,731,361 |. 2,660,000 |.
23345R-AA-4 .........|DT Auto Owner Trust SERIES 20223A CLASS A 6.050% 10/15/26 04/06/2023 Wells Fargo ... 2,041,107 |. 2,931,032 |.
247156-AX-2 .........|DELOITTE & TOUCH  5.070% 05/30/33 ...oeooieiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | aeeeeeeeeeeeees foinn, 05/31/2023 ... Direct-Private Placement . .... 10,000,000 |. ..10,000,000 |...
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24715@-AY-0 ......... DELOITTE & TOUCH ~ 5.170% 05/30/35 ...eeeeeeieeeeeeenaeeeeeeene e e eeenene e e eeenenneeeeennnneeeeenne | oevvvinnninnens Jonnnd 05/31/2023 ..... Direct-Private Placement .... ....10,000,000 |. ....10,000,000 |...
251526-CK-3 ......... Deutsche Bank NY  3.035% 05/28/32 ......coviiivvunniiiiiiiiiiieciiiinceccerineeeccvieeecnnnnies | eeeeeennineees o 05/04/2023 ..... Blackrock 977,244 |. 1,225,000 |...
251799-AA-0 ......... DEVON ENERGY CORPORATION ~ 7.950% 04/15/32 ...eeeeeiiaeieeeieeiieeeeeeenie e eeennne e eeennneeeeenne | cevvvnnniinnnns Joennid 04/19/2023 ..... WESTEIN ASSEE .t e e e e e n e e e eennnn e e e eennnnns reernnnaaeeeennnneeeeennnnnaeeees Joernna e 4,370,100 [oeeeeeemnnieeeeeenns 3,700,000 |...
2517M-AL-7 ......... Devon Energy Corp  5.600% 07/15/41 .evvernniiiiiiiiiiiie e eevieenieennns | creieeniieenen o 04/26/2023 ..... WESTErN ASSEE wuniieiiii it e e era e ra s enanenn Jerireern e eerineenens Jerieeerineenineennneens 2,380,749 | 2,450,000 |...
2517M-AU-7 ......... Devon Energy Corp  5.000% 06/15/45 ......eieeeiieieieeiieeee e eeeeee e eeenne e eeennnnes | cevvviniiinnnes feennnd 06/12/2023 ..... WESTEIN ASSEE .. e e e e e e e nnn e e ernnna e e eeennnnns [ereernnnnneeeernnnaaeeeennnnnaeeee [eernnnnnneeeennnnnenee 1,486,012 | 1,720,000 |...
25278X-AV-1 ......... DIAMONDBACK ENERGY INC ~ 6.250% 03/15/33 ....uuiiiiiniiiiiiiiiiiniiiiiiiineeeviniinneesnnnninnneens | eeeeeennninenns fonnsd 06/29/2023 ..... Various .. 15,851,300 |. .... 15,060,000 ...
25278X-Al-9 ......... DIAMONDBACK ENERGY INC ~ 6.250% 03/15/53 .....ceeeeeemneieeeeimnnieeeeemnnieeeeemnnneeeeernnneeeeeens | cevvvnnninnnns Jonnid 06/21/2023 ..... Western Asset . 1,095,655 |....oeveeeineieeeeens 1,090,000 |...
25389J-AU-0 ......... DIGITAL REALTY TRUST LP  3.600% 07/01/29 .. 05/04/2023 ..... Blackrock 8,520,370 |. 9,455,000 |...
256677-AN-5 ......... Dol lar General Corp 5.200% 07/05/28 .. 06/05/2023 ..... Blackrock .. 4,393,769 |. .. 4,395,000 |...
256746-AK-4 . ..|Dollar Tree Inc ~ 3.375% 12/01/51 ....... 06/23/2023 Western Asset . ..440,000 |.
25755T-AL-4 . ..|Dominos Pizza Master Issuer L SERIES 20191A CLASS A2  3.668% 10/25/49 .. 06/06/2023 Various ... 7,241,738 |.
25755T-AP-5 . .. |Dominos Pizza Master Issuer L SERIES 20211A CLASS A2I1  3.151% 04/25/51 06/06/2023 Odeon Capital Group LLC 1,421,000 |.
26442E-AJ-9 ......... DUKE ENERGY OHIO INC  5.250% 04/01/33 ....eeeiieeeieiieeeeeeieee e eeeeeee e eeeeene e eeennnnneeeenne | cevvvnnniinnnes Joennid 06/12/2023 ..... WESTEIN ASSEL .. e e e e e e e e e e rnn e e ernnna e e eeennnnns [eeeernnnnaeeeernnnaaeeeennnnnneeee [oeernnnnneeeeennnnnaees 8,867,621 | 8,700,000 |...
26442E-AK-6 ......... DUKE ENERGY OHIO INC ~ 5.650% 04/01/53 .....coeivvriiiiiiiiiiiiiiicciineecccnineeeccvnineeeennnns | eeeeeennineees fonnid 06/05/2023 ..... Western Asset ...
26875P-AU-5 ......... EOG Resources Inc  4.375% 04/15/30 ...ceevvueieeiiennieeeeeene e e eeene e eeeene e e eennn e eeeenn | ceveviniinnnns Jeennid 04/06/2023 ..... Western Asset ...
26884A-Bl-4 ......... ERP Operating LP 2.500% 02/15/30 .eevuvniiiiiiiiiiiiiiiiiiieccciiin e ennnnnies | eeeeeennineees fonnid 05/05/2023 ..... Blackrock ...
26884L-AN-9 ......... EQT CORP  3.625% 05/15/31 ...eeeieieeeeiiieeeeeeeiee e e eeeee e e e eenne e e eennne e eennnneees | ceevvnnniinnnns [ennnd 06/13/2023 ..... Blackrock ...
277432-AX-8 ......... Eastman Chemical ~ 5.750% 03/08/33 .......cceivvrniiiiiiiiiiiiiiiiiinccrii v eernniiees | eeeeeennieeens fonnad 04/06/2023 ..... Blackrock N
28622H-AC-5 ......... ELEVANCE HEALTH INC  5.125% 02/15/53 .. 06/01/2023 ..... Western Asset . 476,359 |. 500,000 |...
29273V-A0-3 ENERGY TRANSFER LP  5.750% 02/15/33 06/16/2023 ..... Blackrock 1,508,280 [....cevvvnnniiiiinnnnns 1,500,000 ...
29379V-AT-0 . ..|Enterprise Products Oper  5.950% 02/01/41 . 06/12/2023 Western Asset .
29379V-BW-2 . ..|Enterprise Products Oper  4.200% 01/31/50 . 05/03/2023 Western Asset .
29444U-BH-8 .|Equinix Inc  2.150% 07/15/30 ... 05/16/2023 Blackrock ...

303031-8L-9 .
303031-8N-5 . .
31620M-BY-1 .........
31620M-BZ-8 .........
33830G-AA-9 .........
33835P-AA-4 .........
341081-GL-5 .........
341081-G0-4

34533G-AF-6 .
350930-AA-1 .
356710-BJ-3 .
356710-CG-8 .
36267V-AG-8 . .
36267V-AH-6 .........
36267V-AH-6 .........
36267V-AN-5 .........
37045V-AZ-3 .........
37045X-DV-5 .........
37045X-ED-4 .........
37255L-AA-5 .........
375558-BD-4 .........
378272-AV-0 .
378272-AY-4 .
378272-BH-0 . .
37940X-AC-6 .........

..|Facebook Inc ~ 4.600% 05/15/28
.| Facebook Inc ~ 4.950% 05/15/33

Fidelity National Information
Fidelity National Information

FIVE CORNERS FND TR I11  5.791% 02/15/33
FIVE CORNERS FND TR IV 5.997% 02/15/53 .
Florida Pur & Lt Co 5.100% 04/01/33
Florida Pur & Lt Co  4.800% 05/15/33
..|Ford Credit Auto Owner Trust SERIES 2020B CLASS B
..| FOUNDRY JV HOLDCO LLC  5.875% 01/25/34
..|Freeport McMoRan Inc ~ 5.400% 11/14/34 .
..|Freeport McMoRan Inc ~ 4.375% 08/01/28 .
.| GE HEALTHCARE HLDG LLC  5.857% 03/15/30 .
GE HEALTHCARE HLDG LLC  5.857% 03/15/30 ....
GE HEALTHCARE HLDG LLC ~ 5.857% 03/15/30 ....
GE HEALTHCARE HLDG LLC  6.377% 11/22/52 ....
General Motors Co  5.600% 10/15/32

GENERAL MOTORS FINL CO  4.300% 04/06/29 ....
GENERAL MOTORS FINL CO  6.400% 01/09/33 ...
ENACT HOLDINGS INC ~ 6.500% 08/15/25

5.100% 07/15/32 .
5.625% 07/15/52 .

1.190% 01/15/26

Gilead Sciences Inc  4.750% 03/01/46 ..

..| GLENCORE FUNDING LLC ~ 4.875% 03/12/29 .
..| GLENCORE FUNDING LLC ~ 2.500% 09/01/30 .
.| GLENCORE FUNDING LLC ~ 3.375% 09/23/51 .
Global Payments Inc  4.150% 08/15/49

...... 05/15/2023
...... 04/03/2023
...... 04/13/2023
...... 05/03/2023
05/11/2023
06/29/2023
05/04/2023
05/10/2023
06/26/2023
06/29/2023
06/01/2023
...... 06/16/2023
...... 06/07/2023
...... 06/29/2023
...... 06/01/2023
...... 06/29/2023
...... 05/12/2023
...04/17/2023
...05/18/2023
06/12/2023
04/06/2023
06/01/2023
...... 05/04/2023

Western Asset .
Western Asset .
Blackrock
Blackrock
Western Asset .
Western Asset ...
Western Asset ...
Western Asset .
JP Morgan ...
Western Asset .
Western Asset .
Western Asset .
Western Asset .
Western Asset ...
Tax Free Exchange .
Western Asset
Blackrock
Various ...
Blackrock
Various ...
Western Asset ...
Western Asset .
Various ...
Western Asset .
Blackrock

3,250,132 |.
2,161,314 |.
3,201,834 |.
1,918,554 |.
7,630,826 |.
6,263,151 |.
.. 2,264,900 |
441,648 |.
935,458 |.
4,164,085 |.
4,390,646 |.
1,007,587 |.
3,446,620 |.

8,235,964 |.
1,689,229 |.
1,975,260 |.

..... 8,280,000 |...
1,750,000 |.
2,000,000 |.
..810,000 |.
3,380,000 |.
3,150,000 |.
..... 2,100,000 |...
..... 3,150,000 |...
..... 1,744,000 |...
..... 7,810,000 |...
..... 6,735,000 |...
..2,200,000 |...
450,000 |...
..... 1,000,000 ...
4,270,000 |.
5,200,000 |.
1,500,000 |.
..... 4,615,000 |...
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37940X-A0-5 ......... Global Payments Inc  5.400% 08/15/32 .....cceemmuiieieiiiiiiieeeeeeeeeeeeeene e eeeenne e eeeennnees | ceevviniinnens fennnd 06/30/2023 ..... Blackrock ... 1,555,744 |.ooveeiieeeiis 1,600,000 |... 2.CFE woevrnnne
38141G-WZ-3 ......... Goldman Sachs Group Inc  4.223% 05/01/29 ....ccevveniiiiiiiiiiiiiiiiiiiniinciniecreiieerninns | ceeeeennieeees ol 05/16/2023 ..... LT RO KON 1,480,281 [.ooovvviiiiiiiinnnnns 1,550,000 |...
404119-BU-8 ......... HCA Inc  5.875% 02/01/29 ...eeieieie et e e e e e eennnn e eeennnn | ceeeriniiinenns Jennnd 06/26/2023 ..... BIACKIOCK vt e e e eeete e 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 eennae e e e eennnaneeeeennnnnneeeennnnnns [eeeernnnnaeeeermnnnaaeeernnnnnenes [oeernnnnnneeeennnnneees 2,120,433 |ooiiiiiiiiiiis 2,100,000 |...
404119-CP-2 ......... HCA Inc 5.200% 06/01/28 ....evvvniiiiiiiiiiiiiiiiiie i ernsn s snnnnnnes | aeeeeenniineees fonnnd 06/01/2023 ..... Western ASSet ... e e s [errreineeeeeeeeeeees 3,396,800 | 3,400,000 |...
406216-BK-6 .........[Halliburton Co  5.000% 11/15/45 ....commmenieiiiiii e e ee e e eennns | cevrniineeeenns [eeeead 04/06/2023 ..... BIACKIOCK vt eeeeeete e e e e et e e e e e et e e e e e e e e e e e e e e e e eennae e e e eennnnseeeeennnnnneeeennnnnns [eeeernnnnaereernnnnaneeeennnnnaenee [reernnnnneeeernnnnneees 2,208,862 |oviiiiiiiiiiiiis 2,440,000 |...
41242%~CH-3 .........[NBA  5.080% 06/07/35 .....ceeivuruniiiiiiiiiiiiiiiirie et rra s ennanas | seernineeeeenns [ooned 06/07/2023 ..... Direct-Private Placement .... R 3,000,000 |...
413875-AS-4 ......... Harris Corporation  4.854% 04/27/35 .......oiiieeiiiiieieeieiiee e eeeeneee e eeennn e eeennen | cevvriniiinenns Jonnid 05/23/2023 ..... BIACKIOCK . ervte et e ettt e e et e e et e e e e e e e e e e e e e e e e e e nnne e e e e eenn e e e e ennnnnneeeeennnnnns reeennnnaaeeeennnnaaeeeennnnnaanees Joernnian e e 1,915,860 [..oeevvvenneeeeeinnnnns 2,000,000 |...
419870-K#-6 ......... HI Electric  6.100% 06/15/33 .....cccvvmiiiiiiiiiiiiiiiiiiiiiie e eennnines | eeeeeenniineens fonnnd 05/30/2023 ..... Direct-Private Placement ..........couoiiiiiiiiiiiiiiiiiiii s e e 5,000,000 foeuvriiiinnnnniininnns 5,000,000 |...
42250P-AE-3 ......... HEALTHPEAK PROPERTIES ~ 5.250% 12/15/32 .eeveuieieeiiiiieeeeeieiieeeeeeeeee e eeenne e eeeennineeees | cevvvnnniinnens Jeennid 06/16/2023 ..... Blackrock .. 2,237,210 |
428102-AE-7 . ..|HESS MIDSTREAM OPERATION  4.250% 02/15/30 . 04/06/2023 Morgan Stanley DWD ..225,038 |.
435765-AJ-1 . ..|HOLLY NRG PRTNR/FIN CORP  6.375% 04/15/27 . 04/06/2023 Morgan Stanley DWD ..250,038 |. N
444859-BK-7 . .. [HUMANA INC ~ 3.125% 08/15/29 .........cevuenn 05/03/2023 Western Asset . ..639,674 |. ..700,000 |.
44891A-BX-4 ......... HYUNDA| CAPITAL AMERICA  2.000% 06/15/28 .. 06/20/2023 ..... Blackrock .. 18,013,976 |. ....21,140,000 |...
44891A-CA-3 ......... HYUNDAI CAPITAL AMERICA ~ 2.100% 09/15/28 ....evvvnniiiiiiiiiiiiiiiiiieeiecciiin e eeeennnnins | eeeeeennieeees fonnid 06/13/2023 ..... Blackrock
451102-B0-9 ......... ICAHN ENTERPRISES/FIN  6.375% 12/15/25 ..o eeeeeee e e eeeenee e eennnnnes | eeeeennnnins oeeens 04/17/2023 ..... Various ...
458140-CJ-7 ......... Intel Corp  5.700% 02/10/53 .....ceviivuiniiiiiiiiiiiiieiiiin i ernnnaes | neeeeeeennins [oeeen 06/01/2023 ..... Blackrock ...
45866F-AX-2 ......... INTERCONT INENTALEXCHANGE ~ 4.950% 06/15/52 ...vveeeeeeeeeneieeeeeenne e e e eeenie e e e eeene e e eeennnns | eeeeennnnnns oeeens 06/26/2023 ..... Blackrock ...
459200-KK-6 ......... IBM Corp  2.850% 05/15/40 .....cevvvueniiiiiiiiiiieiiiii e ees | reeeeeeennin [oeeen 06/13/2023 ..... Blackrock
460599-AE-3 ......... International Game Tech  5.250% 01/15/29 ....ceeeieiiiiiiiiiiiiie e eennieeeeeene | reeeeeeinnins oeeens 04/17/2023 ..... Various ... 435,087 |. 450,000 |...
460690-BU-3 Interpublic Group Co  5.375% 06/15/33 ...cevvvviniiiiiiiiiiiiiiiii i | veeeeeeenni e 06/29/2023 ..... Western Asset . 3,427,770 |. 3,470,000 |...
46188B-AB-8 . .| INVITATION HOMES OP  2.300% 11/15/28 .. 04/27/2023 Blackrock ... 2,576,348 |. 3,030,000 |.
46188B-AC-6 . ..| INVITATION HOMES OP  2.700% 01/15/34 .. 05/04/2023 Blackrock 8,580,000 |.
46188B-AD-4 . .| INVITATION HOMES OP  4.150% 04/15/32 ..... 04/05/2023 Blackrock ...
46591F-AZ-7 . ..| P Morgan Mortgage Trust SERIES 20195 CLASS B2  4.482% 11/25/49 Wells Fargo
46591F-AZ-7 . .| JP Morgan Mortgage Trust SERIES 20195 CLASS B2  4.482% 11/25/49 Wells Fargo

46647P-AR-T .........
46647P-CE-4 .........
46647P-CP-9 .........
46647P-DF-0 .........
46647P-DH-6 .........
46651B-AZ-3 .........
49177J-AJ-1 .
49177J-AN-2 .
498894-AA-2 .
524500-AA-4 .
52532X-AF-2 . .
539830-BX-6 .........
539830-CA-5 .........
54627R-AS-9 .........
54628C-MQ-2 .........
54628C-WR-0 .........
546347-AN-7 .........
55336V-BQ-2 .........
55336V-BV-1 .........
55336V-BlI-9 .
571748-BS-0 .
571748-BT-8 . .
581557-BU-8 .........

..|MPLX LP  5.650% 03/01/53 ...
..|Marsh & Mclennan ~ 6.250% 11/01/52
.[Marsh & Mclennan ~ 5.450% 03/15/53

JPMORGAN CHASE & CO  4.005% 04/23/29
JPMORGAN CHASE & CO  3.328% 04/22/52
JPMORGAN CHASE & CO  1.470% 09/22/27
JPMORGAN CHASE & CO  4.565% 06/14/30
JPMORGAN CHASE & CO  4.912% 07/25/33

JP Morgan Mortgage Trust SERIES 20196 CLASS B2 ~ 4.234% 12/25/49 ..
..|KENVUE INC ~ 4.900% 03/22/33 .....
..|KENVUE INC ~ 5.050% 08/22/53 .....
..|KNIFE RIVER HOLD CO  7.750% 05/01/31
.. | LEEWARD RENEWABL ~ 4.250% 07/01/29 ...
.|LEIDOS INC ~ 4.375% 05/15/30 ........

Lockheed Martin  5.700% 11/15/54 ....
Lockheed Martin  4.750% 02/15/34
LOUISIANA ST LOCAL GOVT ENVRNM  5.048% 12/01/34 ..
LOUISIANA ST LOCAL GOVT ENVRNM  2.043% 02/01/31
LOUISIANA ST LOCAL GOVT ENVRNM  2.183% 02/01/32
Louisiana Pacific  3.625% 03/15/29
MPLX LP  2.650% 08/15/30
MPLX LP  5.000% 03/01/33 ...

McKesson Corp  5.100% 07/15/33

...... 05/04/2023
...... 05/03/2023
...... 05/03/2023
...... 05/12/2023
...... 05/18/2023
...... 05/10/2023
05/18/2023
05/15/2023
04/12/2023
04/17/2023
06/29/2023
06/12/2023
06/05/2023
05/16/2023
...... 05/23/2023
...... 05/25/2023
04/17/2023
...04/03/2023
...04/19/2023
04/20/2023
05/15/2023
04/26/2023
...... 06/12/2023

Blackrock
Western Asset ...
Western Asset ...
Blackrock
Western Asset .
Wells Fargo ...
Western Asset .
Western Asset .
Various ...

Various
Blackrock
Western Asset .
Western Asset .
Blackrock
Blackrock ...
Blackrock ...
Various
Western Asset .
Western Asset ...
Western Asset .
Blackrock
Blackrock ...
Western Asset .

602,133 |.
3,817,008 |.
2,128,824 |.
1,232,122 |.
.. 767,306 |.
299,450 |.

..... 1,270,000 |...
..... 1,600,000 ...
..... 2,850,000 |...
..... 1,600,000 ...
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58769J-AG-2 ......... MERCEDES-BENZ FIN NA ~ 4.800% 03/30/28 ...eevvnneeeeeeeeiaeeeeennneeeeeeennaeeeeeennneeeeennnnneeees | oevvvnnnninnnns Jonnid 06/01/2023 ..... WESTEIN ASSEE .t e e e e e n e e eennn e e e eennnnns reernnnaaeeeennnneeeennnnnaeeees Joerrniae e 3,184,901 |oeoveniiiieiiiis 3,170,000 |... .17,780 |1.F FE
59156R-CD-8 ......... Metlife Inc  5.250% 01/15/54 ..ooevvvviniiiiiiiiiiciii e ccrreerrnnieees | eeeeeennineees ol 05/03/2023 ..... Western ASSet ....iiiiiiiiiii e e s | 1,468,518 [...ocovvvnniiiiinnnnns 1,480,000 |... . 22,829

502176-EG-0 ......... MET LIFE GLOB FUNDING |  2.950% 04/09/30
50217G-FP-9 ......... MET LIFE GLOB FUNDING | 5.150% 03/28/33

...... 04/03/2023 .....[Western Asset ...
...... 06/01/2023 .....[Western Asset ...

. 11,538
. 50,978

595112-CB-7 ......... Micron Technology Inc ~ 5.875% 09/15/33 06/21/2023 ..... Western Asset . . 22,919
618933-AA-3 ......... Mosaic Solar Loans LLC SERIES 20233A CLASS A 5.910% 11/20/53 .... 06/22/2023 ..... Various

619460-AA-9 ......... Mosaic Solar Loans LLC SERIES 20221A CLASS A 2.640% 01/20/53 .... 06/30/2023 ..... Deutsche Bank ....

61946U-AA-0 ......... Mosaic Solar Loans LLC SERIES 20222A CLASS A 4.380% 01/21/53 .... 06/30/2023 ..... Deutsche Bank ....

629209-AA-5 ......... NMI HOLDINGS ~ 7.375% 06/01/25 .. 04/17/2023 ..... Various ...

63111X-AJ-0 . ..[NASDAQ INC  5.550% 02/15/34 .. 06/22/2023 Blackrock

63111X-AK-7 . ..|NASDAQ INC  5.950% 08/15/53 .. 06/22/2023 Blackrock

637432-Nii-1 . ..|NATIONAL RURAL UTIL COOP  1.350% 03/15/31 . 06/26/2023 Blackrock ...

649520-EZ-2 ......... NEW YORK LIFE GLOBAL FDG  4.550% 01/28/33 .....ccciiiuuieiieiiiiiiieeeceiiiiee e seiieeee e eieees | eeeeiiiniennes feeeesd 05/18/2023 ..... Western Asset .

65473P-AL-9 ......... NISOURCE INC  1.700% 02/15/31 ...evviiiiiiiiiiiie it ssinnnees | eeeeeeiiieeees [eeed 05/23/2023 ..... Blackrock

666807-CJ-9 ......... Nor throp Grumman Corp  4.950% 03/15/53 ...eeuuieeeniiiiieinieeineeeineenineeeeneennneennneennneennnees | crvneerinnennns Joveees 05/18/2023 ..... Western Asset .

66815L-2H-1 ......... NORTHWESTERN MUTUAL GLBL ~ 3.300% 04/04/29 .......cccoiiuiiiiiiiiiiiiiiici s | eeeeeeiieeees [end 04/17/2023 ..... Blackrock ...

670346-A-5 ......... Nucor Corporation  3.850% 04/01/52 ........eviiiiiiiiiiiiie e ssineeees | eeeeeiiiineees [eeeead 04/03/2023 ..... Blackrock ...

68389X-CA-1 ......... Oracle Corp  3.950% 03/25/51 .....ooiiiiiiiiiiiiiiiiiiiiie et e e | eeeeeeiiieeees [ennd 04/03/2023 ..... Blackrock

68389X-CK-9 ......... Oracle Corp  6.900% 11/09/52 .....euiiiiiiiiiiiiiiie e e s sene e s snenns | eeeeeiinnnnees [eeeed 06/21/2023 ..... Western Asset . . . .
68389X-C0-6 Oracle Corp  5.550% 02/06/53 04/20/2023 ... Western Asset ... 2,303,941 |. 2,400,000 |...

694308-J6-3 .
694308-KM-8 .

..|Pacific Gas & Elec Co  2.500% 02/01/31
..|Pacific Gas & Elec Co  6.400% 06/15/33 ..
.|Patterson UTI Energy Inc  3.950% 02/01/28 .

05/24/2023
06/14/2023

Western Asset .
Western Asset .

5,739,196 |.
1,861,360 |.

7,150,000 |.
1,870,000 |.

703481-AB-7 . . 04/17/2023 JP Morgan ... .. 135,140 |. ..150,000 |.
708696-CA-5 . ..|Pennsylvania Elec Co 5.150% 03/30/26 . Western Asset . 4,837,662 |. 4,840,000 |.
709599-BT-0 . ..|PENSKE TRUCK LEASING/PTL ~ 5.550% 05/01/28 . Blackrock ... . 13,557,413 |. . 13,470,000 |.
723787-AR-8 ......... Pioneer Natural Resources Comp  2.150% 01/15/31 ..uiiviniiiiiiiiiiiiiiiieiiieceeceieevieevieenn | ceeeeiieeees o 06/21/2023 ..... Western Asset . 1,119,348 |. 1,370,000 |...
T37P-AN-8 ......... POLYONE CORP  5.750% 05/15/25 .......eeeieeeeiiiiiiie e e et e e e snnee e e e eens | eeeeesininnnees [eeeed 04/17/2023 ..... JP Morgan ...

74153-CS-6 ......... Pricoa Global Funding  5.100% 05/30/28 ........ccuvvmieiiiuiiiiieiiiiiiiiie e eecinnneeeeen | eeeeeeiiieeees [eed 05/22/2023 ..... Blackrock ... . K

74340X-BT-7 ......... PROLOGIS P 4.625% 01/15/33 ...eeeiiiiiiiiiiee et e s snnnnee e | eeeessiinnenes [oeeead 04/03/2023 ..... Blackrock ... 2,966,640 |.

74340X-CC-3 ......... PROLOGIS LP 3.050% 03/01/50 .....evvvviieeiiiiiiiieciiiiiieee et e e sinnnne e ssnnnns | eeeeesiineeees [eeead 04/20/2023 ..... Blackrock ... 2,232,736 |

74340X-CF-6 PROLOGIS LP  5.250% 06/15/53 .... 06/29/2023 ..... Western Asset ...

74340X-CH-2 .
744320-BL-5 .

..|PROLOGIS LP  5.125% 01/15/34 ....
..|Prudential Financial Inc ~ 6.750% 03/01/53 .
.| QUALCOMM Inc  6.000% 05/20/53 ...........

06/26/2023
05/08/2023

Western Asset .
Western Asset .

747525-BT-9 . . 06/21/2023 Western Asset .
756109-BP-8 . ..|REALTY INCOME CORP  5.625% 10/13/32 06/13/2023 Blackrock ...
756109-BR-4 . ..|REALTY INCOME CORP  4.850% 03/15/30 04/03/2023 Blackrock
756109-BT-0 ......... REALTY INCOME CORP  4.900% 07/15/33 ..ooiineiiiiieieeiiiii e | eeeeeiiieiees [end 05/04/2023 ..... Blackrock ...
760759-BC-3 ......... Republic Services Inc  5.000% 04/01/34 .....ovviiiiiiiiiiiiiiiiiiiiie i | e [ond 04/26/2023 ..... Blackrock
77313L-AB-9 ......... ROCKETMTGE CO-ISSUER INC  4.000% 10/15/33 .....eevieeeiiiiiieieeiiiiieceeiiieeceeiiiee e | eeeeeiiieeees [end 04/17/2023 ..... Various ...
78403D-AN-0 ......... SBA TOWER TRUST ~ 2.838% 01/15/25 ..eeovuiiiiiiiiiiiiiiiieceiiicc e | e [ond 04/20/2023 ..... Keybanc Capital Markets ..
78403D-AP-5 ......... SBA TOWER TRUST  1.884% 01/15/26 ....ooveeiniiiiiiieeiiiieeeeeeeeeeiieee s | eeeeiiiiieees [end 05/04/2023 ..... Oppenheimer & Co
78403D-AV-2 ......... SBA TOWER TRUST  1.840% 04/15/27 ... 05/18/2023 ..... Guggenheim ..
78403D-AZ-3 ......... SBA TOWER TRUST ~ 6.599% 11/15/52 .... ...04/20/2023 ..... Mitsubishi ..
78409V-AS-3 ......... S&P Global Inc  1.250% 08/15/30 ...04/06/2023 ..... Western Asset ...

78433L-AF-3 . ..| SCE RECOVERY FUNDING LLC ~ 3.240% 11/15/46 . 04/26/2023 Western Asset .
785592-AX-4 . ..| SABINE PASS LIQUEFACTION  4.500% 05/15/30 ... 06/29/2023 Various
79766D-TW-9 . .| SAN FRANCISCO CALIF CITY &CNTY  3.345% 05/01/51 05/04/2023 Blackrock
80386W-AF-2 ......... SASOL FINANCING USA LLC  8.750% 05/03/29 ...ouvvveeeeeiiiiiiiiieiiiiiiiiieiiiiiiiiieesiiiiiieeenins | eeeeiniiieeees foend 04/27/2023 ..... Various ...
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81762P-AE-2 ......... SERVICENOW INC ~ 1.400% 09/01/30 ...ceeveeieeeeeenneeeeeeenee e e eeeene e e e eeene e e e eeenn e e eennnnnns | oeeevnnnninnnes Jonnnd 05/12/2023 ..... Blackrock ...
828807-DM-6 ......... Simon Property Group LP 2.200% 02/01/31 .vvuuiiinniiiiiiiiiiiiiicrinenieeeieeeiserieenieenns | ceneeenieenens foieees 04/03/2023 ..... Blackrock ...
828807-DT-1 ......... Simon Property Group LP 2.650% 02/01/32 eeveeeeieeieiiee e e eeeeene e eeennnees | ceevviniinenes e 04/13/2023 ..... Blackrock ...
828807-DU-8 ......... Simon Property Group LP 5.500% 03/08/33 ...ceuvvivuiiriiiiiiieiineerieenieeeieeeieenineenieenns | creeeeniinenes oo 06/01/2023 ..... Blackrock ...
830867-AB-3 ......... DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 .....cceemveeeeeeeennieeeeeennneeeeeeenneeeeeeennneeees | cevvvnnninnnns Jonnid 06/16/2023 ..... Western Asset ...
842400-GK-3 ......... Southern Calif Edison Co  4.125% 03/01/48 .....evvviiiiiiiiiiiiiiiiiiiiiiiciiieeccinineecinnis | eeeeeennieeens ol 06/29/2023 ..... Western Asset ...
842400-GR-8 ......... Southern Calif Edison Co  4.875% 03/01/49 .eeeeeniiiiiiiiiei e eeeennnes | cevvviniinnnes feennid 04/03/2023 ..... T TG NP EOP PP . 3 £ 3 ISP 2,600,000 |...
842400-GU-1 ......... Southern Calif Edison Co  2.250% 06/01/30 ...euviiviiirnnniiiiiiiiiiiiiiiiiiiineeecciiineeecvninees | eeeeeenniineens fonnnd 05/25/2023 ..... 1o T R RPRPPPPRR 3 ;B -1+ I EO . 5,850,000 |...
842400-HI-8 ......... Southern Calif Edison Co  2.750% 02/01/32 eeeerunieeeiinnieeeeeeenieeeeeeeeneeeeeeenneeeeeennnnes | eevvvrniiinnens Joennid 05/04/2023 ..... Blackrock ...
842400-HT-3 . .| Southern Calif Edison Co  5.950% 11/01/32 . 06/29/2023 Blackrock ...

842400-HU-0 . .| Southern Calif Edison Co  5.300% 03/01/28 .
842587-DR-5 . ..|Southern Co  5.200% 06/15/33 ............
843452-AZ-6 ......... Southern Nat Gas Co  8.000% 03/01/32 ..

06/29/2023 Western Asset .
05/15/2023 Blackrock ...
...... 06/02/2023 ..... [Blackrock ...

857477-BV-4 ......... State Street Corp  4.164% 08/04/33 ......cuvvviiiiiiiiiiiiii e esiienes | eeeeeeiiieees [en 04/20/2023 ..... Blackrock

86614R-AN-7 ......... SUMMIT MATERIALS LLC/FIN  5.250% 01/15/29 ..o eeeee e | eeeeiiiineeees [eeeead 04/17/2023 ..... Various ...

87612E-BR-6 ......... Target Corporation  4.800% 01/15/53 .unviriniiiiiiiiiiiieei e eei e evieeens | creeeenieenens o 06/12/2023 ..... Western Asset ...
876126-AA-9 ......... TARGA RESOURCES CORP  4.200% 02/01/33 ....eevieiiieiieiiiiiee e eiieee e e e seieneee e eies | eeeesiiinnnnees [eeeead 06/29/2023 ..... Western Asset ... ... 10,080,000 |...
893574-AB-9 ......... TRANSCONT GAS PIPE LINE ~ 5.400% 08/15/41 ...coivviiiiiiiiiiiiiicceciiiiee e | eeeeeeiieeees [end 04/20/2023 ..... Western ASSet ......eiiiiiiiiiiii e o eenns [oeeeeeeesneeeeeennn 2,195,006 [ 2,200,000 |...
893574-AK-9 ......... TRANSCONT GAS PIPE LINE  4.000% 03/15/28 .......eeemieeiiiiiiiiieiieiiiiee e ieeee e seinneeeees | eeeeeiiinineees [eeeed 05/18/2023 ..... WESTErN ASSEE ... rrnees [erre e e e e e esiee [eeeeeee e 1,924,282 L 2,000,000 |...
89417E-AS-8 TRAVELERS COS INC ~ 5.450% 05/25/53 06/23/2023 ..... Western Asset ...

89788\I-AL-6 .
89788M-AM-4 .

..| TRUIST FINANCIAL CORP
..| TRUIST FINANCIAL CORP
.| TRUIST FINANCIAL CORP

4.873% 01/26/29
5.122% 01/26/34

04/26/2023
06/16/2023

Western Asset .
Western Asset .

89788\I-AP-7 . 5.867% 06/08/34 06/05/2023 Western Asset .
902494-BD-4 .. ..| Tyson Foods Inc ~ 4.550% 06/02/47 .... Blackrock ...
903201-AH-6 . .|UPMC  5.377% 05/15/43 ................ Western Asset .
907818-FX-1 ......... Union Pacific Corp  2.800% 02/14/32 06/05/2023 ..... Western Asset ...
907818-GC6 ......... Union Pacific Corp  4.950% 09/09/52 05/24/2023 ..... Western Asset ...
90932L-AJ-6 ......... UNITED AIR 2023-1 A PTT  5.800% 07/15/36 .. 06/29/2023 ..... Western Asset ...

91150H-JF-8 ......... US Bancorp  4.548% 07/22/28 ........ooviiiiiiiiiiiiiiieee e | e [end 04/26/2023 ..... Western Asset ...
91324P-EN-8 ......... Uniteddeal th Group Inc  5.050% 04/15/53 ....eeeviiiiiiiiiiiiiiiiiiiiieeiiiicecceiiieeeeeiieees | e [ond 05/10/2023 ..... Western Asset ...
91864#-AA-8 VPC Class A-1  4.250% 12/01/27 .... 05/08/2023 ..... Direct-Private Placement .... 649,171 |.

91864#-AB-6 . .|VPC Class B-1  5.250% 12/01/27 .... 05/08/2023

Direct-Private Placement . ..389,503 |.

92345Y-AG-1 ..|Verisk Analytics Inc  3.625% 05/15/50 ... 03/02/2023 Blackrock 28,644 |.
92564R-AB-1 ..|VICI PROPERTIES / NOTE ~ 4.625% 12/01/29 . 06/01/2023 Blackrock 7,195,032
925650-AD-5 . .| VICI PROPERTIES LP  5.125% 05/15/32 . 06/30/2023 Blackrock 1,032,460

5,636,015 |.

927804-CK-4 . ..|Virginia Elec & Pur Co  5.000% 04/01/33 . 04/06/2023 Blackrock ... X
94106B-AF-8 ......... Waste Connections Inc ~ 4.200% 01/15/33 05/24/2023 ..... Western Asset . 1,033,838 [..oeeeeeeiiiiieea. 1,100,000 |...
95040Q-AJ-3 ......... WELLTOWER OP LLC ~ 3.100% 01/15/30 ... 04/06/2023 ..... Blackrock ... 2,561,628 [..ooeeiiiiiiiieiis 2,900,000 |...
95040Q-AN-4 ......... WELLTONER OP LLC ~ 2.050% 01/15/29 ... 06/29/2023 ..... Blackrock ... 3,492,720 |couriiiiieiiiis 4,200,000 |...
95058X-AH-1 ......... WENDYS FUNDING LLC SERIES 20191A CLASS A2l ~ 4.080% 06/15/49 .... 05/30/2023 ..... Barclays Capital ...

95058X-AK-4 ......... WENDYS FUNDING LLC SERIES 20211A CLASS A2l  2.370% 06/15/51 .... 05/19/2023 ..... Wells Fargo . K .
95058X-AL-2 .........| WENDYS FUNDING LLC SERIES 20211A CLASS A2l  2.775% 06/15/51 06/27/2023 ..... Morgan Stanley DID ... 3,323,885 |..cuviiiiieiiiiis 4,118,500 |...
958254-AJ-3 ......... | WESTERN GAS PARTNERS  5.300% 03/01/48 ...06/29/2023 ..... Western Asset 1,174,248 oo 1,420,000 |...
958254-AK-0 ......... WESTERN GAS PARTNERS ~ 4.750% 08/15/28 .... ...06/21/2023 ..... Western Asset . 2,165,869 [.....cccvviiiiennnns 2,280,000 |...
96949L-AC-9 . .| WILLIAMS COMPANIES INC ~ 5.100% 09/15/45 . 05/12/2023 Blackrock ... 2,188,368 |. 2,400,000 |.
96950F-AF-1 . Williams Partners LP  6.300% 04/15/40 06/01/2023 Western Asset . 1,980,181 |. 1,900,000 |.
970648-AG-6 . Willis Group NA  4.500% 09/15/28 .... 06/09/2023 Blackrock ... 3,903,880 |. 4,100,000 |.
970648-AJ-0 ......... Willis Group NA  2.950% 09/15/29 ...eeeviiuvvviieiiiiiiiiiiiiiiiiiiiiieiiiiiiiieeeisiiiiieeeesiiiiies | eeeeeniieeeees found 06/09/2023 ..... Blackrock ... 1,032,006 f..ovvvreeiiiniinnnnnn. 1,200,000 |...
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974637-AC-4 ......... WINNEBAGO INDUSTRIES ~ 6.250% 07/15/28 ......eeiieieiiiiiieeieiiiiieeeeiiiee e [ eeeeiiienees [eend 04/06/2023 ..... Morgan Stanley DID
976656-CN-6 ......... Wisconsin Elec Pur Co  4.750% 09/30/32 ..ccouuvviiiiieiiiiiiiiiiiiiiiieeeccsiicceeesiieeee s | e [ond 04/26/2023 ..... Blackrock
98138H-AJ-0 ......... WORKDAY INC  3.800% 04/01/32 ..eeeeniiiiiiieeeiiiee e eeins | eeeeeniiinnees [ennd 05/04/2023 ..... Blackrock ...
981630-AB-5 ......... World Omni Auto Receivables T SERIES 2022B CLASS A2A  2.770% 10/15/25 .....oevvveviinniiiianns | ovniiiiienns [ 04/13/2023 ..... Mitsubishi ..

983024-AG-5 ......... Wyeth  6.500% 02/01/34 ...evveiieie e | e [end 06/13/2023 ..... Blackrock ... K
983919-AK-7 ......... Xilinx Inc 2.375% 06/01/30 ..ooouvviiieeeiiiiiiiiieiiiiice e | e [en 05/22/2023 ..... Blackrock ... R O 3,957,196 |. 4,600,000 |...
98877D-AD-7 ZF NA CAPITAL  6.875% 04/14/28 ..ooooneeiiiiiiieiee e | eeeeiiiinnes [end 04/04/2023 ..... MZUHO .... R JU 1,005,000 |. 1,000,000 |...
98877D-AE-5 . .|ZF NA CAPITAL  7.125% 04/14/30 . 04/04/2023 MZUHO ... 1,005,000 |. 1,000,000 |.

06368L-GV-2 BANK OF MONTREAL ~ 5.203% 02/01/28 ... B 05/03/2023 ..... Western Asset . 1,221,884 |. 1,200,000 |...

0778FP-AL-3 BELL CANADA  5.100% 05/11/33 06/21/2023 Western Asset ... 6,010,000 |...

13607H-R6-1 . ..| CANADIAN IMPERIAL BANK ~ 3.450% 04/07/27 . 05/03/2023 Western Asset . E ..
13648T-AB-3 . .| CANADIAN PACIFIC RAILWAY  3.125% 06/01/26 . 04/19/2023 Tax Free Exchange . E ..
13648T-AE-7 CANADIAN PACIFIC RAILNAY  4.950% 08/15/45 ... 04/19/2023 ..... Tax Free Exchange .... E

13648T-AF-4

CANADIAN PACIFIC RAILWAY ~ 4.700% 05/01/48 .... 04/19/2023 ..... Tax Free Exchange ....

'. AERCAP |RELAND CAP/GLOBA  3.400% 10/29/33 .

E
13648T-AG-2 . ..| CANADIAN PACIFIC RAILWAY  3.500% 05/01/50 . 04/19/2023 Tax Free Exchange . E ..
13648T-AH-0 . ..| CANADIAN PACIFIC RAILWAY ~ 4.200% 11/15/69 . 04/19/2023 Tax Free Exchange . E ..
575385-AD-1 . ..|MASONITE INTERNATIONAL C  5.375% 02/01/28 . 04/17/2023 Various ... E ..
775109-CD-1 . ..|Rogers Communications  4.550% 03/15/52 04/03/2023 Blackrock E ..
78016H-20-6 . ..|Royal Bank of Canada 5.000% 05/02/33 . 04/24/2023 Blackrock ... E ..
89115A-26-1 . ..| TORONTO-DOMINION BANK  4.456% 06/08/32 04/26/2023 Western Asset . E ..
98417E-AN-0 . ..|Xstrata Finance Canada  6.000% 11/15/41 .... 04/20/2023 Western Asset . E ..
001746-AQ-9 . ..|American Money Management Corp SERIES 201618A CLASS BR  7.076% 05/26/31 04/06/2023 Bank of America . E ..
00774M-AN-5 . ..| AERCAP IRELAND CAP/GLOBA  3.000% 10/29/28 .... 05/24/2023 Western Asset . E ..
00774M-AX-3 . .| AERCAP IRELAND CAP/GLOBA ~ 3.300% 01/30/32 . 06/01/2023 Western Asset . E ..
00774M-AY-1 . . 06/29/2023 Blackrock ... E ..
00774\-AZ-8 . ..| AERCAP IRELAND CAP/GLOBA ~ 3.850% 10/29/41 . 04/06/2023 Blackrock E ..
00774\-BC-8 . ..| AERCAP IRELAND CAP/GLOBA  5.750% 06/06/28 .... 06/21/2023 Western Asset . E ..
00852H-AC-5 . .| AGL CLO Ltd. SERIES 202326A CLASS B  7.668% 10/21/36 . JP Morgan ...... E ..

E ..

.. Allegro CLO Ltd SERIES 20181A CLASS B 6.915% 06/13/31 ..
Allegro CLO Ltd SERIES 20183A CLASS B2  6.965% 10/16/31 ...

01750C-AE-3 .
01750N-AE-9

Morgan Stanley DID
06/05/2023 ..... Bank of America

CDUUDUDDODODUO®>>E>>>>>> >3 >

m

3,500,000 |...

034863-AU-4 ANGLO AMERICAN CAPITAL ~ 4.500% 03/15/28 .... D.. 06/12/2023 ..... Western Asset ... 5,650,000 |... E
034863-BA-7 . ..| ANGLO AMERICAN CAPITAL ~ 2.875% 03/17/31 . Western Asset . E ..
034863-BD-1 . .| ANGLO AMERICAN CAPITAL ~ 5.500% 05/02/33 .... Western Asset . E ..
04016V-AG-0 ARES CLO Ltd SERIES 201847A CLASS C  7.015% 04/15/30 . 05/02/2023 ..... Deutsche Bark .... E

04017J-AG-6 ...
04942J-AC-5 ..
05682C-AC-1 .
05682C-AE-7 .

..| ARES CLO Ltd SERIES 201849A CLASS C  7.218% 07/22/30
..|Atlas Senior Loan Fund LTD SERIES 201810A CLASS A  6.355% 01/15/31 .
..|Bain Capital Credit CLO, LTD SERIES 20233A CLASS B 7.768% 07/24/36
..|Bain Capital Credit CLO, LTD SERIES 20233A CLASS C  8.318% 07/24/36
.| BARCLAYS PLC ~ 4.972% 05/16/29

04/10/2023 ..... Deutsche Bark ....
06/07/2023 Citigroup Global
06/27/2023 Citigroup Global
06/27/2023 Citigroup Global

m

06738E-BD-6 . . 05/04/2023 Blackrock
06738E-BM-6 . ..|BARCLAYS PLC ~ 2.645% 06/24/31 .. 04/26/2023 Blackrock ...
07133R-AU-9 . ..|Battalion CLO LTD SERIES 201812A CLASS C2R  7.969% 05/17/31 . 04/20/2023 Morgan Stanley DID
07133V-AC-0 . ..|Battalion CLO LTD SERIES 202119A CLASS B 6.862% 04/15/34 .... 05/10/2023 Morgan Stanley DD
08186U-AL-6 . ..|Benefit Street Partners CLO L SERIES 202022A CLASS AR  6.421% 04/20/35 . 04/06/2023 Barclays Capital
09628F-AG-4 . ..|Bluemountain CLO Ltd SERIES 20173A CLASS C  6.965% 01/15/30 .... 05/03/2023 Bank of America .
09629T-AJ-7 . .|Bluemountain CLO Ltd SERIES 20181A CLASS C  7.352% 07/30/30 . 04/13/2023 Bank of America .

09630A-AG-1 . Bluemountain CLO Ltd SERIES 20183A CLASS B 7.025% 10/25/30 . 04/13/2023 BNP Paribas .
.|BNP PARIBAS ~ 4.400% 08/14/28 .

09659)-2F-0 . . 04/20/2023 Blackrock
096591-2R-4 . ..|BNP PARIBAS  2.159% 09/15/29 . 06/01/2023 Blackrock
096594-2U-7 . .|BNP PARIBAS  3.132% 01/20/33 . 06/26/2023 Blackrock ...

096591-2V-5 . .. BNP PARIBAS ~ 5.125% 01/13/29 .... 05/15/2023 Western Asset .

MMAMmMmMmMmMmMMmmmmmmmmm

PPOPDEPOoODDEOODDODEO0DDODo00

124810-AC-9 ......... CBAM CLO Management SERIES 20185A CLASS A 6.285% 04/17/31 .. 05/18/2023 Bank of America . 1,000,000 |...

13877B-AE-8 ......... Canyon Capital CLO Ltd SERIES 20181A CLASS C  7.165% 07/15/31 05/02/2023 BMO Capital Markets .. 1,500,000 |... E
14314F-AS-7 . ..|Carlyle Global Market Strateg SERIES 20173A CLASS BR  7.273% 07/20/29 04/06/2023 Wells Fargo E ..
14318J-AG-1 . .|Carlyle Global Market Strateg SERIES 20221A CLASS C  7.136% 04/15/35 . 06/05/2023 Various ...... E..

e o o e B o e o e o e e« B o e o o e e B o o e e B o e o e i B« B o e o o e e B o o e e B o e o e o e . B e o i e e B o e o

14318R-AG-3 Carlyle Global Market Strateg SERIES 20231A CLASS C  8.318% 07/20/35 ....

g
m

...... 04/21/2023 .....| Goldman Sachs & Company ... ..... 2,000,000 ..... 2,000,000
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15032E-AQ-2 Cedar Funding Ltd SERIES 20178A CLASS BR  6.915% 10/17/34 .... D.. 05/11/2023 Goldman Sachs & COMPANY ....eevruuueeeernnieeeeemnnneeeeeennna e e eeennnaeeeeernnnaeeeennnnnaeeeennnnnaes reeennnnaneeeenmnnnseeeenmnnnnerees Joemnnnanreemnnnnannees 2,080,125 |eeveeiiieeeieiees 2,150,000 |... E
15033P-AC-7 . ..|Cedar Funding Ltd SERIES 202317A CLASS B  7.668% 07/20/36 . 06/28/2023 Jefferies & Co .. E ..
19737L-AJ-2 . ..|Cent CLO LP SERIES 202131A CLASS B 6.800% 04/20/34 ... 05/22/2023 Wells Fargo ... E ..
22534P-AC-7 .. |CREDIT AGRICOLE SA  5.301% 07/12/28 ... 05/15/2023 Western Asset . E ..
22534P-AG-8 . ..|CREDIT AGRICOLE SA  5.514% 07/05/33 ... 06/29/2023 Western Asset . E ..
22824D-AJ-8 . ..[Crown City CLO SERIES 20211A CLASS A2  6.993% 07/20/34 .. 06/05/2023 Morgan Stanley DWD E ..
24823D-AU-0 . . |DENALI CAPITAL CLO XI LTD SERIES 20151A CLASS A2R  6.923% 10/20/28 . 04/19/2023 Nikko Securities America . E ..
25601B-28-0 DNB BANK ASA  1.605% 03/30/28 06/01/2023 Western Asset E
26243E-AB-7 Dryden Senior Loan Fund SERIES 201753A CLASS B 6.665% 01/15/31 .. 06/22/2023 Societe Generale E
26243E-AC-5 . .|Dryden Senior Loan Fund SERIES 201753A CLASS C  6.965% 01/15/31 .. 05/11/2023 Deutsche Bank ...

mm

26244M-AS-1 '. Dryden Senior Loan Fund SERIES 201645A CLASS CR  7.465% 10/15/30 . 05/10/2023 Citigroup Global

50200J-AG-6 . .. LOM Ltd Partnership SERIES 27A CLASS B 6.815% 07/16/31 ... 04/12/2023 Bank of America ....

PPPPPUUDDOUDDOPODO0DDEDO0D0DDODOo00D 0

262484-AG-3 Dryden Senior Loan Fund SERIES 202190A CLASS B 6.975% 02/20/35 .. 05/11/2023 Wells Fargo 1,800,000 ... E

26251B-A0-9 Dryden Senior Loan Fund SERIES 201328A CLASS A3LR  7.480% 08/15/30 . 04/06/2023 JP Morgan 2,084,800 |... E
26251L-AE-4 . ..|Dryden Senior Loan Fund SERIES 201864A CLASS B 6.650% 04/18/31 .. 04/26/2023 Societe Generale E ..
26253L-AE-2 . ..|Dryden Senior Loan Fund SERIES 202078A CLASS C  7.215% 04/17/33 .. 05/03/2023 Deutsche Bank .... E ..
26253M-AG-5 . ..|Dryden Senior Loan Fund SERIES 2022108A CLASS C  8.148% 07/18/35 . 06/12/2023 Janney Montgomery E ..
29278G-BA-5 . ..|ENEL FINANCE INTL NV 7.500% 10/14/32 ... 06/26/2023 Various ... E ..
34966B-AE-6 . ..|Fortress Credit BSL Limited SERIES 20232 CLASS B 8.068% 07/24/36 06/01/2023 Goldman Sachs & Company ... E ..
381362-A0-5 . ..|GoldenTree Credit Opportuniti SERIES 20121A CLASS CR  8.814% 06/15/34 04/10/2023 Brownstone Investment Group E ..
38179Q-AC-1 . ..|Golub Capital Partners CLO, LT SERIES 202368A CLASS B 7.879% 07/25/36 . 06/16/2023 Barclays Capital ... E ..
39729R-AA-6 . ..|Greenwood Park CLO, Ltd SERIES 20181A CLASS A1 6.290% 04/15/31 05/26/2023 Citigroup Global ... E ..
442011-AE-3 . ..|HPS Loan Management Ltd SERIES 202318A CLASS B 7.998% 07/20/36 05/23/2023 RBC Capital Markets E ..
47047L-AE-9 . .. Jamestown CLO Ltd SERIES 20186RA CLASS A2B  7.072% 04/25/30 . 06/16/2023 Deutsche Bank .... E ..
47048U-AE-8 . ..| Jamestown CLO Ltd SERIES 202117A CLASS C  7.642% 01/25/35 ... 06/30/2023 Citigroup Global E ..
48206K-AE-6 . ..| Juniper Valley Park CLO, Ltd SERIES 20231A CLASS B  7.621% 07/20/35 05/05/2023 BNP Paribas ... , E ..
48250R-BJ-4 . ..|KKR Financial CLO Ltd SERIES 12 CLASS CR2  7.515% 10/15/30 .. 06/21/2023 Janney Montgomery .250, E ..
48251J-A0-6 . .|KKR Financial CLO Ltd SERIES 18 CLASS CR  7.350% 07/18/30 . 06/12/2023 Janney Montgomery . 250, E ..
6,250,000 E ..

E

542798-AG-8 Long Point Park CLO Ltd SERIES 20171A CLASS B 6.965% 01/17/30 ... 04/10/2023 ..... Nikko Securities America . 2,000,000 |...

55283L-AC-9 MAPS LTD SERIES 20191A CLASS C  7.385% 03/15/44 D.. Interest Capitalization .. . E
55817H-AQ-2 . ..|Madison Park Funding Ltd SERIES 202262 CLASS BR  7.628% 07/17/36 .. D.. JP Morgan ............ E ..
55820J-BJ-8 . .|Madison Park Funding Ltd SERIES 201621A CLASS BRR  7.460% 10/15/32 . D.. Bank of America . E..
55820N-AQ-4 Madison Park Funding Ltd SERIES 201624A CLASS BR  7.023% 10/20/29 .. D.. JP Morgan E
55821C-AE-4 Atrium CDO Corp SERIES 9A CLASS CR2  7.496% 05/28/30 D.. Various E
55821F-AA-5 . ..|Madison Park Funding Ltd SERIES 202150A CLASS A  6.429% 04/19/34 . D.. Citigroup Global E ..
55953T-AL-1 ..|Magnetite CLO Ltd MAGNE 2016-18A BR  6.830% 11/15/28 .......... D.. Citigroup Global E..
55954H-AN-2 .. . [Magnetite CLO Ltd SERIES 201922A CLASS BR  6.865% 04/15/31 .. D.. Bank of America .... E
56606G-AA-2 Marble Point CLO SERIES 20212A CLASS A 6.492% 07/25/34 . D.. 05/11/2023 ..... MZUHO ... E
60162P-AJ-1 . ..[Milos CLO LTD SERIES 20171A CLASS CR  7.173% 10/20/30 D.. 05/11/2023 Stone X E ..
603051-AA-1 . ..|MINERAL RESOURCES LTD  8.125% 05/01/27 ..... D.. 04/17/2023 Various ... E ..
606822-BII-5 . ..[MITSUBISHI UFJ FIN GRP  3.195% 07/18/29 . D.. 04/03/2023 Blackrock E ..
606822-BX-1 . ..[MITSUBISHI UFJ FIN GRP  2.309% 07/20/32 . D.. 05/04/2023 Blackrock E..
606822-CS-1 . ..[MITSUBISHI UFJ FIN GRP  5.422% 02/22/29 . D.. 04/20/2023 Blackrock E ..
606822-CT-9 . ..[MITSUBISHI UFJ FIN GRP  5.475% 02/22/31 . D.. 04/26/2023 Blackrock ... E..
606822-CX-0 . ..[MITSUBISHI UFJ FIN GRP  5.441% 02/22/34 . D.. 06/05/2023 Western Asset . E ..
60687Y-BH-1 . ..[MIZUHO FINANCIAL GROUP  2.201% 07/10/31 . D.. 04/06/2023 Blackrock E..
60687Y-CT-4 . ..[MIZUHO FINANCIAL GROUP  5.754% 05/27/34 . D.. 04/13/2023 Blackrock E ..
62954H-AJ-7 . .. |NXP BV/NXP FDG/NXP USA  2.650% 02/15/32 . D.. 05/19/2023 Blackrock E ..
62954H-AV-0 . ..|NXP BV/NXP FDG/NXP USA ~ 4.300% 06/18/29 . D.. 05/16/2023 Blackrock E ..
62954H-AY-4 . .. |NXP BV/NXP FDG/NXP USA  3.400% 05/01/30 . D.. 05/12/2023 Blackrock E ..
62954H-BB-3 . ..|NXP BV/NXP FDG/NXP USA  5.000% 01/15/33 .... D.. 05/31/2023 Blackrock ... E ..
63152P-AA-6 . .|Nassau 2018-11, LTD SERIES 201811A CLASS A 6.545% 10/15/31 . D.. 04/13/2023 Goldman Sachs & Company E..
639057-AC-2 . NATWEST GROUP PLC  1.642% 06/14/27 .. D.. 06/12/2023 Western Asset ... E ..

639057-AH-1 ......... NATWEST GROUP PLC  6.016% 03/02/34 ..
639057-AK-4 ......... NATWEST GROUP PLC  5.808% 09/13/29
64129J-BJ-8 . . |Neuberger Berman CLO Ltd SERIES 201314A CLASS CR2  7.173% 01/28/30 .
654744-AD-3 NISSAN MOTOR CO 4.810% 09/17/30

e

06/08/2023 ..... Western Asset ...
06/29/2023 ... Western Asset
05/23/2023 BMO Capital Markets
05/16/2023 ..... Blackrock

m

2,400,000 | ..
1,000,000 |.
650,000 |..

g
m

e
m
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65535H-AX-7 NOMURA HOLDINGS INC ~ 2.608% 07/14/31 D.. 05/15/2023 BIACKIOCK . ervte et e ettt e e et e e et e e e e e e e e e e e e e e e e e e nnne e e e e eenn e e e e ennnnnneeeeennnnnns reeennnnaaeeeennnnaaeeeennnnnaanees Joernnian e e 1,011,456 [.ooeeeeeieeieeinennns 1,280,000 |... . 11,406 E
65535H-AY-5 . .. |NOMURA HOLDINGS INC ~ 2.172% 07/14/28 D.. 05/12/2023 Blackrock ... 14,721 E ..
65558R-AD-1 .. |NORDEA BANK ABP  5.375% 09/22/27 ....... D.. 06/21/2023 Western Asset . E ..
66858C-AE-7 . ..|Northwoods Capital Ltd SERIES 201812BA CLASS B 7.402% 06/15/31 D.. 05/19/2023 Goldman Sachs & Company E ..
670891-AE-0 . ..|OCP CLO Ltd SERIES 202328A CLASS C  8.132% 07/16/36 ... D.. 06/29/2023 Bank Of AMEITCA ..eeeeeeei e eeeeete e e e eeee e e e e e e e e e e e e e e e e enn e e e e eennn e e e eennnnneeeeennnns [reeennniaeeeeennnnnneeeennnnnaneees Jeennnnereeennnneeeeeenns 190,000 |oeiiiiiiiiiiiiiineenn 750,000 [onniiiiii e E ..
67097L-AP-1 . ..|OCP CLO Ltd SERIES 201713A CLASS BR  7.265% 07/15/30 . D.. 06/05/2023 Bank of America . E ..
674010-AC-0 . .|Oaktree CLO Ltd SERIES 20232A CLASS B 7.768% 07/20/36 D.. 05/26/2023 Morgan Stanley DWD N N E ..
674010-AE-6 Oaktree CLO Ltd SERIES 20232A CLASS C  8.298% 07/20/36 .. D.. 05/26/2023 Morgan Stanley DWD ... 3,000,000 |. 3,000,000 |... E

67577M-AN-3 Octagon Investment Partners 4 SERIES 20191A CLASS AR 6.368% 04/15/35 .... D.. 05/11/2023 Bank of America .... 1,835,625 |. 1,875,000 |... E

67590G-BN-8 . ..|Octagon Investment Partners X SERIES 20131A CLASS CR2 ~ 6.992% 01/25/31 . D.. 05/03/2023 Bank of America .... E..

67590Y-AS-9 . .| Octagon Investment Partners 2 SERIES 20161A CLASS CR  7.065% 07/15/30 D.. 04/20/2023 RBC Capital Markets E ..
D..

67592C-AE-6
70017K-AN-9

1,000,000 |...
2,150,000 ...

OCTAGON INVESTMENT PARTNERS 3 SERIES 20183A CLASS B 6.900% 10/20/30 ...
Park Avenue Institutional Advi SERIES 20171A CLASS AR  6.868% 02/14/34

05/25/2023
06/13/2023

Citigroup Global
BNP Paribas .

m

g

m

716973-AD-4 . ..|PFIZER INVESTMENT ENTER ~ 4.650% 05/19/30 .. D.. 05/16/2023 Blackrock ... E ..
716973-AG-7 . ..|PFIZER INVESTMENT ENTER  5.300% 05/19/53 .. D.. 05/16/2023 Western Asset . E ..
T4972F-AJ-4 . ..|RR LTD SERIES 20184A CLASS B 7.215% 04/15/30 D.. 05/10/2023 Stone X ...... E ..
75968N-AE-1 . .. | RENAISSANCERE HOLDINGS L 5.750% 06/05/33 .... D.. 06/21/2023 Western Asset . E ..
773406G-AN-1 . ..|Rockford Tower CLO Ltd SERIES 20172A CLASS CR  7.162% 10/15/29 D.. 05/25/2023 Stone X ...... E ..
T7341E-AC-9 . ..|Rockford Tower CLO Ltd SERIES 20201A CLASS B 7.055% 01/20/32 . D.. 04/26/2023 Deutsche Bank . E ..
T7341K-AG-6 . ..|Rockford Tower CLO Ltd SERIES 20211A CLASS C  7.250% 07/20/34 . D.. 05/23/2023 Bank of America . E ..
T7341L-AC-3 . ..|Rockford Tower CLO Ltd SERIES 20212A CLASS B 7.023% 07/20/34 . D.. 06/13/2023 Bank of America . , X E ..
T7587U-AN-2 . ..|Romark CLO Ltd SERIES 20171A CLASS AR  6.918% 10/23/30 D.. 05/10/2023 Citigroup Global K K ..600,000 |. E ..
806854-AL-9 . ..| SCHLUMBERGER INVESTMENT ~ 4.850% 05/15/33 ..........eeeeennnee D.. 06/29/2023 Various .............. X X . X . 14,800,000 |. E ..
81880X-AL-6 . ..| Shackleton CLO LTD SERIES 201914A CLASS A1R  6.473% 07/20/34 D.. 06/05/2023 Nikko Securities America . . E ..
822582-BE-1 . ..[SHELL INTERNATIONAL FIN ~ 4.125% 05/11/35 ... D.. 06/29/2023 Western Asset . E ..
83609R-A0-4 . ..| Sound Point CLO LTD SERIES 20171A CLASS CR 7. . D.. 06/02/2023 Janney Montgomery E ..
85815C-AA-7 . ..|Steele Creek CLO Ltd SERIES 20181A CLASS A 6.275% 04/15/31 . D.. 04/20/2023 Bank of America . E ..
8656211-BZ-2 . .| SUMITOMO MITSUI FINANCIA ~ 2.142% 09/23/30 .... D.. 05/18/2023 Western Asset . E ..
865621-ClI-8 ......... SUMITOMO MITSUI FINANCIA ~ 5.710% 01/13/30 ... D.. 04/06/2023 ..... Blackrock E

871969-AC-5 TCW Gem Ltd SERIES 20221A CLASS A1  6.408% 04/22/33 D.. 05/03/2023 ..... Deutsche Bank . E

87938M-AC-7 . ..|Telefonica Emisiones Sau  7.045% 06/20/36 .... D.. Blackrock ... E ..
87938M-AX-1 . .[Telefonica Emisiones Sau  5.520% 03/01/49 .... D.. Blackrock ... E..
88429R-AA-6 37 Capital CLO Ltd SERIES 20231A CLASS A1  7.032% 04/15/36 .. Devevereeiens oo 06/29/2023 ..... Nikko Securities America .... E

89289U-AU-2 Tralee CLO Ltd SERIES 20131A CLASS CR  8.073% 07/20/29

e

...... 06/13/2023 Janney Montgomery ..

m
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89640H-AC-5 . ..|Trinitas CLO Ltd SERIES 202322A CLASS B1  7.971% 07/20/36 . D.. Citigroup Global E ..
90320B-AA-7 . .| UPC BROADBAND FINCO BV ~ 4.875% 07/15/31 . D.. JP Morgan ... E..
928571-BS-8 Vodafone Group PLC ~ 4.875% 06/19/49 D.. 06/13/2023 Blackrock ... E
928571-BY-5 Vodafone Group PLC  5.625% 02/10/53 D.. 05/26/2023 Blackrock ... E e
92916G-BF-0 . ..|Voya CLO Ltd SERIES 20124A CLASS A2R3  6.73% 10/15/30 D.. 05/03/2023 JP Morgan ... E ..
92916X-AJ-6 . ..|Voya CLO Ltd SERIES 20133A CLASS A1RR  6.393% 10/18/31 D.. 05/23/2023 Morgan Stanley DWD E..
92917J-AJ-6 . ..|Voya CLO Ltd SERIES 20182A CLASS C1  7.110% 07/15/31 ... D.. 05/22/2023 Bank of America .... E ..
94949J-AE-5 .........|Wellfleet CLO Ltd SERIES 20182A CLASS B  7.623% 10/20/31 .. D.. 04/20/2023 Janney Montgomery E..
97315V-AG-2 . .|Wind River CLO Ltd SERIES 20212A CLASS C  7.223% 07/20/34 . D.. 06/30/2023 Deutsche Bank .... E ..
98886C-AE-6 .. Zais Matrix CDO | SERIES 202319A CLASS B1  8.279% 07/25/33 .. D.. 06/20/2023 ..... Jefferies & Co .. E

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

780097-BL4 ......... [Royal Bank of Scotland PLC  4.445% 05/08/30 ....ivevrueesueeruaesesenesenessenesneeseenessarenes | [:2::.06/01/2023 ... [WESTErN ASSET t.vereruereresrenusueesseesuentaseressanenessenssseeasenessenessesessesensenensesenssnenessenes |ooenesseesseenseensenenssneness |oenseensseneseneanes 3,107,863 |.ovevreiiaiinianens 3,300,000
1309999999. Subtotal - Bonds - Hybrid Securities 3,107,863 3,300,000
40976#-AC6 ......... Hancock T/L 1L 10.641% 03/31/25 ..eveueveuieerireeriseereneerenestenesseessenessenessesesnenessesennes | eeeeseienes |oenes 05/02/2023 ... Direct-Private Placenent .... ... 48,485 |. 48,485 |...
463314-AA7 ......... Ironnood Cap V' 5.000% 04/20/37 ...veueveuevereieresieseseeseseeseesseessesessessssessssesessesesnens | ceveresnesenes |oenes 12/31/2022 ... Direct-Private Placenent ....

641088-AB~1 ........ Net Health T/LIL 10.832% 12/22/25 ...c.viveuireeeieeiinieiiisieesieesieesieneseenesnenesnesesssnenes | eeenneinnns |ovenes 06/05/2023 ... Direct-Private Placenent ....

66706*-AA6 ......... Nor thstar Mezzanine VI Feeder Sr Unsecured Prom Note  8.000% 06/10/34 .... JUP R 03/24/2023 ..... Direct-Private Placement .... R P .. .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,184,357 1,184,357
2509999997. Total - Bonds - Part 3 1,351,157,743 1,409,551,641 11,349,664 XXX

2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
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2509999999. Total - Bonds 1,351,157,743 1,409,551,641 11,349,664 XXX
. |Wine.com Series A-1 ... 04/20/2023 ..... Direct-Private Placement 62,407.000 [oeeennririinnnnnniniinnninneeenn0 o 0.00 |.... 6.7 oo
. |Wine.com Series B-1 ....04/20/2023 ..... Direct-Private Placement .. 24,674.000 |. .0.00 |. 6.7 ..
.|Wine.com Series C-1 o |.....04/20/2023 ... Direct-Private Placement .. . 4,343.000 |. 0.00 |. 6.7 ..
Wine.com Series D=1 ...iieieeiiiiieieiiee e e e eeri e e e er e e e e ernne e e e ennn e e eernnneeeeernnnnneneens | rreiineeeennnn oo 04/20/2023 ..... Direct-Private Placement 21,798.000 |.... 6.7 o
....................... Wine.com Series E-1 covveeeeeeeeens |......04/20/2023 .....|Direct-Private Placement ...........ccoooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiinnnecciinnsenennnneeees oereeesessseseennesnes 1,815,000 | 6.7 iiornnnnns

4019999999.

Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred

4509999997.

Total - Preferred Stocks - Part 3

4509999998.

Total - Preferred Stocks - Part 5

4509999999.

Total - Preferred Stocks

0

..|0ptiNose Inc

68404V-10-0 .........[OptiNOSE INC .ierruuniiiiiunisseeiinnee e e e eeenea s e e eennnseeeennnsnassennnnnasaeennnnnnseseennnnnssaernnn | enssessesssnnns | ...... 05/12/2023 | 80,640.000 |.... 153,095
5019999999. Subtotal - Common Stoc ded 153,095
L|FHLB = Dal1aS ClasS B eeveuuieeeieiieeeeeeeie e e e e e e e e e ee e e e e e e e e e e nnn e e e e e nnn e eeene | ...... 06/29/2023 ..... Direct-Private Placement .........cooeeuiiieiimmiiie e e e e e e e e e e e e e e es [eeeeeennn e 9,398.000 |.eeveuneieerrnnaaeeeenns 939,800 [-eeevenueeeernniaeeeernnieeeees Jerrnee e 0
Wine.com Common SEOCK ....euvvuusiiiiiuuuiiiiiiiiiiiiiiiiiii e e e iiaii e s e e rari e e s e erana e e e eranaanees JRUUOUN FTTTN 04/20/2023 ..... Direct-Private Placement ..........ccuiiiiiiiiiuuiiiiiiiiiiiiiiiiiiiii s i riiis s e criii s e e rrennaneees [orrrrrnnnanirrreninaes 314,000 |ouvuuiiiiiiiiiiiiiiiiiieeens O T PP 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 939,800 XXX 0
5989999997. Total - Common Stocks - Part 3 1,092,895 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,092,895 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 1,092,895 XXX 0 XXX
6009999999 - Totals 1,352,250,638 XXX 11,349,664 XXX
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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}
CUSIP 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
Government National Mortgage A 738768
..3620AS-W5-4 [4.000% 09/15/41 . oevvvviiiiiiniiiiiiiiniiiiieiiinn | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 46,176 |............ 46,176 |..oeennnnnnn 48,449 |............ 47,801 |oeeeniiiinnns (U . (1,625) |evveennnnnnne (U . (1,625) |evvennnnnnne (U P 46,176 |oevvnennnns (1 P [ PO [V 765 |. 09/15/2041 . |1.A ........
Government Nat| Mtg Assn Pool 780420
.. 36225A-PD-6 [08/15/26 .....evvvviiiniiiiiiiiiiinieceinieeeinn | s . 06/01/2023 . | Paydown ... ..(2)] . (2)).. . 08/15/2026 . |1.A ........
Government Na
.. 36225A-UH-1 [06/15/27 evvveiiiiiiiiiiiiiiiiiiinieciinineeeeeen | s . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns (S 624 |..oooiiiinns 630 |..ooeiiinnnnns 625 |iiiiiiiins [ O [ PO [ R [ PO [ PR 624 [...coovvnnnnnns (VN P [ PO [V 19 |. 06/15/2027 . |1.A ........
Government National Mortgage A 751247
..36230K-L4-1 [4.000% 10/15/40 ...ovvvviiiiniiiiiiiiiiiiiecciine | s . 06/01/2023 . |Paydomn ....cuuevvviinnnnns Jovvniiniiiiiiiiinens foeeieeeens 34,899 | 34,899 |........... 36,491 |......oeeens 36,144 |...ooovnennnnns (U AR (1,245) |ovvvennnne [V A (1,245) |ovvvennnne (U P 34,899 [.....covvnnnnns (1 P [ PO [V 580 |. 10/15/2040 . |1.A ........
Government Natl Mtg Assn REMIC Ser 2009-62
..38373A-EF-9 [CI HY  4.500% 08/20/39 ......cevvvvvvnnnnninnnns | unnnns . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 69,790 [............ 69,790 |............ 67,511 |oeveennnnns 68,641 |.eeveniinnnns (U 1,149 | (U 1,149 | (U P 69,790 |eevvuiiinnns (1 P [ PO [V 1,321 |. 08/20/2039 . |1.A ........
Government Nat| Mtg Assn SERIES 20093 CLASS
..38373M-42-0 [ 10 1.212% 10/16/48 ...oveivviiiiiiiiiineeees | s . 06/01/2023 . |Paydonn ...cevvenvieiiinnns Jeevnnniieiiiiiinnes foeieeeeiiiis [V (U FO, 1,474 | 1,26 |oveeeiinnnns (U . (1,296) |.evveennnnnnne (U . (1,296) |.evveennnnnne [ (VI (VN P [ PO [V 92 |. 10/16/2048 . [1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-46
..38374U-N7-2 [CI AL 4.500% 06/20/39 ......cceevvvnnnveevennnn | unnnns . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 43,036 |..eeeennnnnn 43,036 |............ 41,100 |oveeennnnnns 42,088 |.....covnnnnnne [V P [T (U P [T 0 (U P 43,036 [.....ccovnnnnns (VN P [ PO [V 789 |. 06/20/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-46
..38374U-S2-8 [Cl GL  4.500% 06/20/39 .......ccevvvnnvvrrnnnnn | unnnns . 06/01/2023 . |Paydonn ...ccevvevviiinnnnn fevvnninniiiiiiinns foninns 127,729 |........... 127,729 |ooooeeenens 121,662 |oevvennnnn. 124,819 |.ooovneennnnns (U 2,910 |oeeiiiins (U 2,910 | (U 127,729 e (1 P [ PO [V FO 2,346 |. 06/20/2039 . [1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-40
..38374V-AY-5 [CI WC  4.500% 06/20/39 ......covvvvirnnnnnrnnnns | unnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 264,659 |........... 264,659 |........... 260,689 |........... 262,736 |.....covnnnnnnn (U 1,028 | (U 1,028 | (U 264,659 |............... (1 P [ PO [V 4,854 |. 06/20/2039 . [1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-79
..38376C-XK-0 [Cl PE  4.500% 09/20/39 .....ovvvvvvriirnnnnnnes | nnnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 157,719 |........... 157,719 |oeeennnnns 154,565 |........... 156,375 |oovvvviinnns (U 1,344 | (U 1,344 | (U 157,719 o (VN P [ PO [V F 2,876 |. 09/20/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-113
..38376E-J2-2 [CI MK 4.000% 11/16/24 .....covvvvvvvviinnnnns | nnnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 309,271 |........... 309,271 |........... 294,581 |........... 307,439 [..ocevvnnnnnnns (U 1,832 | (U 1,832 | (U 309,271 |evvviis (VN P [ PO [V F 5,123 |. 11/16/2024 . [1.A ........
Government Natl Mtg Assn REMIC Ser 2009-61
..38376F-FD-9 [CI DB 4.500% 08/20/39 ......cevvvvvvnnnnninnnns | unnnns . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 57,645 |....ooenn. 57,645 |............ 55,700 |......ceunns 56,699 |.....cevunnnnnn [ P [ R [V P [ R (U P 57,645 [.....covvnnnnns (1 P [ PO [V FO 1,083 |. 08/20/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-106
..38376J-DY-7 [CI MB  4.500% 10/20/38 .......covvvunvrvvinnnnns | unnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 254,027 |...oovnnnns 254,027 |........... 248,113 |........... 251,366 |.......eennnnnn (U 2,661 [ooeiiiiinnnnns (U 2,661 [ooeiiiiiinnnns (U 254,027 |.ooeevivnnnnnns (1 P [ PO [V 4,857 |. 10/20/2038 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-103
..38376J-SZ-8 [Cl PE  4.500% 11/20/39 ....evvviivvinnnnniinnnn | unnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 186,204 |........... 186,204 |oeeeennnnn. 187,833 |oveennnnns 186,594 |.....ovvennnnns (U (391) |oevvvrnins (U (391) |oevvvnnnnns (U 186,204 |ouvvvvieinnnnn (VN P [ PO [V F 3,402 |. 11/20/2039 . [1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-87
..38376K-WB-3 [CI PE  4.500% 10/20/39 .....eevvvivinnnniinnnnn | nnnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnnn fevvnninnniiiniins Joninns 358,091 |........... 358,001 |[........... 350,314 |........... 354,575 [oiiiiiinnnnns (U 3,516 |oeverinnnnns (U 3,516 |oevvrinnnnns (U 358,091 |..oovvennnnnns (VN P [ PO [V F 6,663 |. 10/20/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-127
..38376P-4N-7 [CI BY  4.500% 12/20/39 ......cvvvvvivnnnniinnns | unnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 103,955 [oeeennnnns 103,955 |.....oeeens 103,367 |oevvennnnne 103,542 |oovvvviinnnnnns [ P 42 | (U P 42 | (U 103,955 [..oovvvvennnnns (VN P [ PO [V F 1,947 | 12/20/2039 . |1.A ........
Government Nat| Mtg Assn SERIES 2011137 CLASS
.. 38377Y-W4-8 [KS  0.954% 10/20/41 ..ovveenviiiiiiiiiiiiiiinins | s . 06/20/2023 . |Paydomn .....euniviiiiininns Jeevniinniniiiiies foeeeeiiiis [V (U P 33,574 |oceerenne 28,815 |..ocivvnennnnns (U - (28,815) [cuuvnivinnnnns (U - (28,815) [cuuvvieiinnnnns [ (VI (VN P [ PO [V 820 |. 10/20/2041 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 201591
..38379P-S7-3 |CLASS AZ  3.000% 06/20/45 .....coovvvvvvnnvenns | unnnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 130,361 |........... 130,361 [oveeennnnns 131,580 |oeveennnnns 131,248 |.ooovvennnnnnns (U (887) [cevnrevrnnnnns (U (887) [cevnrrvrnnnnnn (U 130,361 |ovveeniieinnnnn (VN P [ PO [V F 1,634 |. 06/20/2045 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 201951
..38380M-3Y-5 [CLASS (CMBS) B 3.100% 02/16/61 ......ccvvvuns | uunnnns . 06/01/2023 . |Paydomn ....eevvnvvriiinnnns Jovvnninieiiiiiiinens foeeieeeens 14,783 |.ooooennnens 14,783 |oeeennnnnns 14,293 |............ 14,389 |oveeeiinine [V P 394 | (U P 394 | (U P 14,783 | (VN P [ PO [V 191 |. 02/16/2061 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 201814
..38380U-2K-8 [CLASS ZE  3.500% 01/20/48 .....covvvvvvvnnninnnn | unnnnns . 04/01/2023 . |Paydomn .....eeevviriiinnnns Jovvniinniiiiiiiinees foeeieeeens 11,069 |.....oeeeens 11,069 |........... 1,371 [ 11,344 | (U (V6] . (U (V6] . (U P 11,069 |oovenniiiinnnn (VN P [ PO [V 65 |. 01/20/2048 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 20181
..38380U-E4-1 [CLASS Z  3.500% 01/20/48 ....evvvvvvivnnniineen | nnnnns . 06/01/2023 . | Paydown ... . 01/20/2048 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38380Y-BZ-7 [CLASS DZ  4.000% 08/20/48 .......cevvvvvvnniinee |unnnnns . 06/01/2023 . |Paydonn ...cceveeviiiiiinnns foovenniininiiiiiinns Joviinnnns 617,437 |[........... 617,437 |..ooeunnnns 613,794 |........... 614,412 [....nennnns [U N 3,025 |iiiiiennnnnnns (U 3,025 |iiviiennnnnnns [U N 617,437 |.oovvnennnns J I P [U [ PP 8,789 |. 08/20/2048 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,809,629 2,809,629 2,799,764 2,823,525 0 (13,897) 0 (13,897) 0 2,809,629 0 0 0 48,547 [ XXX XXX
..57582P-UE-8 |MASSACHUSETTS ST 5.456% 12/01/39 ............ | ....... | 06/23/2023 . |B|ackrock ................. | .......................... 9,546,660 |........ 9,000,000 |........ 9,000,000 |........ 9,000,000 J..eeunniiiinnns [U T [ I PP [U [ I PP [ U 9,000,000 |o.euiiiiinnnnn 0 |.ooees 546,660 |....... 546,660 |........... 485,584 |. 12/01/2039 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 9,546,660 9,000,000 9,000,000 9,000,000 0 0 0 0 0 9,000,000 0 546,660 546,660 485,584 XXX XXX
..213185-BP-5 |000K CNTY 1L 6.310% 11/15/31 ..ooevvvinnnnnn | ....... | 06/23/2023 . |Western Asset ............ | ......................... 11,904,310 |...... 11,000,000 |....... 10,917,500 |....... 10,947,805 |......oeeeeenns [U 2,580 |t (U 2,580 |t [U 10,950,385 |..ueeiiiiinnn 0 |.ooees 953,925 |....... 953,925 |....ceenns 428,028 |. 11/15/2031 . [1.E FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 11,904,310 11,000,000 10,917,500 10,947,805 0 2,580 0 2,580 0 10,950,385 0 953,925 953,925 428,028 XXX XXX
BAY AREA CA TOLL AUTH TOLL BRI  6.793% Redenpt ion 100.0000
..072024-NT-5 |04/01/30 ... 04/01/2023 . | .. .. 415,000 ..415,000 ..512,380 |. ..458,035 |.. .(2,554) | ..(2,554) .455,480 . (40,480) |....... (40,480) |.. . 14,095 |. 04/01/2030 . [1.D FE .
..3128\8-2R-4 [FREDDIE MAC G06784  3.500% 10/01/41 . . 06/01/2023 . | Paydown ... .. 204,221 204,227 301,393 |...........300,224 |.... ....(5,997) |. ..(5,997) ... 294,227 |.. ..4,103 |. 10/01/2041 . [1.A ........
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..31326GS-TH-9
.. 31324P-27-2

..3132J6-Ga-1
.. 3133JL-6P-9

.. 31368H-NI-9
..3136A1-8B-2
..3136A8-S-3
..3136AF-3L-6
..3136AF-V7-6
..3136AJ-KW-5
..3136AJ-VP-8

..3136AN-XV-6
..3136AM-Z3-6

..3136AV-Z8-1
..3136B0-Z8-5
..3136B5-YJ-8

.. 3137A2-UN-9

FREDDIE MAC Q07465
Federal Home Ln Mtg Corp Q13466
11/01/42

3.500% 04/01/42 ...
3.000%

Federal Home Loan Mtg Corp 015206  2.500%
01/01/43 .
Freddie Mac (QU8078  5.000% 06/01/52 ........
Federal Natl Mtg Assn 190405  4.000%
10701740 .
Federal Natl Mtg Assn REMIC Ser 2011-94 Cl
20 4.000% 10/25/41 ...oovviiiiiiiiiiiiiiiens

Federal Natl Mtg Assn SERIES 2012102 CLASS AZ
3.000% 09/25/42

Federal Natl Mtg Assn REMIC Ser 2013-86 Cl
GY  3.000% 08/25/33 ....eeviiiiuriiiiieiiiiiaens
Federal Natl Mtg Assn REMIC Ser 2013-83 Cl
EB  3.000% 08/25/33 ....coveviiuriniiniiiininnns
Fannie Mae SERIES 201413 CLASS CB  2.500%
03/25/34 ...
Fannie Mae SERIES 201418 CLASS BC ~ 3.000%
04/25/34 ...
Fannie mae SERIES 201511 CLASS AQ  3.000%
03/25/35 ...
Fannie mae 2015-18 TY ~ 3.000% 04/25/35 .....
FANNIE MAE SERIES 201716 CLASS JZ ~ 3.000%
03/25/87 .o
Federal Natl Mtg Assn 2018-2 JZ ~ 3.500%

02/25/48 ...

Fannie mae SERIES 201939 CLASS PZ ~ 3.000%

08/25/49 ...
Federal Home Ln Mtg Corp REMIC Ser 3752 Cl
BL  4.000% 11/15/40 ....

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .
. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .
. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

. 06/01/2023 .

Paydoun ...

Paydoun

Paydoun ...
Paydoun ...

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun
Paydoun

Paydown .....ccceeueennnnns
Paydown ...
Paydoun

Paydown ...

865,053
258,009
949,567
419,660

289,844
209,379

181,502

..826,107

149,950

........... 175,205

........... 865,053
........... 258,009
........... 949,567
........... 419,660

........... 289,844
........... 209,379

336,506

........... 181,502

.... 826,107

........... 182,925

........... 778,548
........... 230,838
........... 842,147
........... 389,759

........... 287,633
........... 207,964

........... 182,345

154,777 |....

783,253 |....

........... 831,521
........... 247,789
........... 906,524

........... 407,350

........... 288,556
........... 208,516

332,790 |....

........... 181,934

. 805,176 |....

865,053
258,009
949,567
419,660

289,844
209,379

181,502

.. 826,107 |..

. 04/01/2042 .
. 11/01/2042 .

. 01/01/2043 .
. 06/01/2052 .

. 10/01/2040 .
. 10/25/2041 .
. 09/25/2042 .
. 08/25/2033 .
. 08/25/2033 .
. 03/25/2034 .
. 04/25/2034 .

. 03/25/2035 .
. 04/25/2035 .

. 03/25/2047 .
. 02/25/2048 .
. 08/25/2049 .

. 11/15/2040 .

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
..3128M8-FH-2 |FREDDIE MAC G06168  3.500% 11/01/40 ........ [....... . 06/01/2023 . |Paydoun ......cooeveeeieiins oveninnnninnnnns o 61,796 [l 61,796 ...l 60,260 ............60,529 [0 [t 1,267 |. . 1170172040 . [1.A ........
..3128M9-CN-0 | FREDDIE MAC G06977 ~ 3.000% 04/01/42 ........ [....... . 06/01/2023 . | Paydoun ... ....(2,536) | . 04/01/2042 . (1.A ........
Federal Home Loan Mtg Corp G08353  4.500%
AV S R LTV R VP [P . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 53,211 |l 53,271 [ooeennnnnne 53,213 [oiiinnnns 53,206 |...coeeeeennns 0 e 65 [oiiiiiiinnnns 0 e 65 [oiiiiiiiinnne [ SRR 53,271 [eeeiiiiiinnnn (VO 0 | [V 982 |. 07/01/2039 . [1.A ........
Federal Home Loan Mtg Corp G08479  3.500%
L 3128M0-09-4 1 03/01/42 oo [ . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joenniiinii e, 26,016 [...oeeenee. 26,016 |............ 26,772 |.eeeeennnnn 26,627 |..coeeeeeennnn 0 s ({173 0 s ({173 [ SRR 26,016 |..ooooeeennns (VO 0 | [V 382 |. 03/01/2042 . [1.A ........
Federal Home Loan Mtg Corp G08619  3.000%
LS128MI-VNM-9 [ 12/01/44 o [ . 06/01/2023 . | Paydoun ... .0 .0 . 12/01/2044 . (1.A ........
..312852-SH-5 |FREDDIE MAC T61420  3.000% 11/01/42 . U T . 06/01/2023 . | Paydoun ... .0 . .0 . . 11/01/2042 . [1.A ........
Federal Home Ln Mtg Corp C01598  5.000%
..31202H-X3-3 | 08/01/33 ooevviiiiiiiiiiiiiiiiiiiiicicccececeeeeeeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..312028-A3-4 |FREDDIE MAC (09026  2.500% 01/01/43 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2043 . [1.A ........
..312933-NC-4 |FREDDIE MAC A86687  4.500% 06/01/39 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..312039-3G-4 |FREDDIE MAC A91699  5.000% 04/01/40 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2040 . [1.A ........
..312942-FT-7 |FREDDIE MAC A93778  4.000% 09/01/40 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2040 . [1.A ........
..312045-25-6 |FREDDIE MAC A97085  4.500% 02/01/41 06/01/2023 . |Paydown 0 0| 0| . 02/01/2041 . [1.A .
..312046-P5-9 |FREDDIE MAC A97644  4.000% 03/01/41 .. . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 03/01/2041 . [1.A ........
Federal Home Ln Mtg Corp A16727  5.000%
L 31296R-PL-6 | 12/01/33 oo [ . 06/01/2023 . | Paydoun ... . . 12/01/2033 . [1.A ........
..3132GS-EU-9 |FREDDIE MAC 007047  3.000% 03/01/42 . |. 06/01/2023 . | Paydown .. 133,447 |. . 03/01/2042 . [1.A .
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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}
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Federal Home Ln Mtg Corp REMIC Ser 3823 Cl
..3137A8-EJ-3 |PJ  4.500% 03/15/41 ..oevvvvviiiiiriiiiiiiiiiiinns oo . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 26,773 [ovevnnnnnns 26,773 [ooeennnnnnn 8,413 |l 21,744 |l 0 s (7000 0 s [CZ(0) ] R [ SRR 26,773 |oeeeeeeeeennns (VO 0 | [V 502 |. 03/15/2041 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3834 Cl
..3137A8-23-5 |DW  3.500% 04/15/31 .. U PR . 06/01/2023 . | Paydoun ... . 04/15/2031 . [1.A ........
Federal Home Ln Mtg Corp Cl
..3137A9-B7-0 |B  3.500% 04/15/31 ..oooveviiiiiiiiiiiiiiiiieenns [ . 06/01/2023 . |Paydown ......oooevveeienins |oeeennnnnnnnnnns [ 388,431 |00388,481 |l 357,842 [ 3TT AT [ O [ 11,014 0 11,014 0 388,431 [l 0 . 04/15/2031 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3985 Cl
..3137AK-CT-6 |DB  3.500% 01/15/42 ......evvvvvmnnnninninnniinnnn [ eeeenn . 06/01/2023 . |Paydown ......oooeeeeeieiins Joeneennnnnees | 33,784 |l 33,788 32,813 [ 33,212 [l O e 572 [0 072 0 33,784 [0 e O L0 . 01/15/2042 . (1.A ........
Federal Home Ln Mtg Corp REMIC Ser 4020 Cl
.. 3137AM-MB-1 |PY  4.000% 02/15/42 ......ovvvvmmmnnnnnnnnnninnnnn [eeeeenn . 06/01/2023 . |Paydoun ......oooeveeeeeiins Joeneeeiiniieens | 48,7260 |l 48,726 |l 49,000 | d8L875 [ O e (180) [ O e (180) |0 48726 [l O [ O L0 . 02/15/2042 . (1.A ........
Federal Home Ln Mtg Corp REMIC Ser 4179 Cl
..3137B1-A9-3 |EB  3.000% 03/15/33 ... [ . 06/01/2023 . | Paydown . 03/15/2033 . [1.A ........
..3137BB-HG-8 |FHLMC 4350 Class DY ~ 4.000% 06/15/44 ........ [....... . 06/01/2023 . | Paydoun ... . 06/15/2044 . [1.A ........
..3137BH-UN-5 |Freddie Mac ~ 3.000% 04/15/35 .......cevvvvvvens [eeeennn . 06/15/2023 . | Paydoun ... . 04/15/2035 . [1.A ........
FREDDIE MAC SERIES 4791 CLASS Z  4.000%
L3137FS-2Z-1 | 06/15/48 oo [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 135,581 [ovevneeeee 135,581 [........... 135,656 |........... 135,560 |....cceeeennns 0 e 21 [ 0 e 21 [ 0 s 135,581 . 05/15/2048 . [1.A ........
FREDDIE MAC SERIES 4824 CLASS ZM  4.000%
L 3137FH-CC-5 | 09/15/48 oo [ . 06/01/2023 . |Paydown ......cooevieiiiiins |oeneiiiiiiins e 173,326 |........... 173,325 |....oeeee. 173,809 |........... 173,582 |.oooeeeeees 0 s (257) |veveeiienanns 0 s (257) |vevvvnrennnns 0 s 173,325 . 09/15/2048 . [1.A ........
FREDDIE MAC SERIES 4821 CLASS ZM  3.500%
CSI3TFH-HP-1 1 06/15/48 e [ . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 231,509 |........... 231,509 [o.eeeeeees 233,932 |oevvreeenns 233,725 |oeeveeiiiinnnns 0 s (V2210 I 0 s (V210 ) I 0 s 231,509 . 05/15/2048 . [1.A ........
FREDDIE MAC SERIES 4830 CLASS DZ ~ 4.500%
LB137FHUC-5 (00715748 e [ . 06/01/2023 . |Paydown ......oooovveiiiiins |oeniiiiiinins e 320,274 |........... 320,274 |........... 335,855 |........... 320,118 [o.eveninnnnnnne 0 s (8,845) |...ceeeenn 0 s (8,845) |..cceeeenns 0 s 320,274 . 09/15/2048 . [1.A ........
FREDDIE MAC SERIES 4832 CLASS DZ ~ 4.500%
LBTRI-AX-T (09715748 o [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 285,241 |........... 285,241 |......eeee 203,375 [ovvveennns 200,277 [ovvrnnnnnnnnnn 0 fnns (5,037) |.eeeeeeeees 0 s (5,037) |eeeeeeeeens 0 s 285,241 . 09/15/2048 . [1.A ........
FREDDIE MAC SERIES 4845 CLASS ZE  4.500%
CSI3TRK-2F-2 | 12/15/48 oo [ . 06/01/2023 . |Paydown ......cooevieiiiiins |oeneiiiiiiins e 330,726 |oeeverennns 330,726 [o.eevennen 335,971 [oeeennnnne 333,458 [ooevviriiiinnns 0 fnns (2,731) | 0 s (2,731) |eeeeeeeees 0 s 330,726 . 12/15/2048 . [1.A ........
FREDDIE MAC SERIES 4849 CLASS ZJ ~ 4.500%
CHBTFK-TK-6 | 12/15/48 oo [ . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 254,358 |........... 254,358 |........... 257,449 |........... 256,130 [.ovnnnnnnnnns 0 s (1,772) fervniiinnnnnnns 0 s (1,772) feunniininnnnnns 0 s 254,358 . 12/15/2048 . [1.A ........
FREDDIE MAC SERIES 4852 CLASS MY  4.000%
LS13TFK-C7-9 | 12/45/48 oo [ . 06/01/2023 . |Paydoun ......coooeveiiiiins Joeniniiiniiies e 86,494 |............ 86,494 |............ [ I 0 PO, 89,777 |eveverivrnnnns [V R (3,283) |.eeeeeeeeenns [ RS (3,283) |.eeeeeeeeennn [ SRR 86,494 . 12/15/2048 . [1.A ........
FREDDIE MAC SERIES 4852 CLASS ZM  4.000%
LO137TFK-D2-9 [ 12/45/48 oo [ . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, P2 T VA PO 251,177 |l 263,886 |.......... 260,670 |............... [V R (9,493) [0 e (9,493) |l 0 e, 251,177 . 12/15/2048 . [1.A ........
FREDDIE MAC SERIES 4857 CLASS 7B  4.500%
L S137FK-8D-9 | 01/15/49 oo [ . 06/01/2023 . |Paydown ......cooeeveiiiiins |oeneniiiniis e 254,443 |........... 264,443 |........... 269,533 |..ooeeenns 265,220 [.evennnnnnnnn [V RO (10,777) [evvvnvvnnians 0 [ (10,777) |0 | 254,443 . 01/15/2049 . [1.A ........
Federal Nat| Mtg Assn Pool 555800  5.500%
..31385X-NR-4 110/01/33 ... 06/01/2023 . |Paydown 12,414 12,414 (282) |. . 10/01/2033 .
..3138A4-47-5 |Fannie Mae AH3539  4.000% 02/01/41 . 06/01/2023 . |Paydown 41,540 . 348 | . 02/01/2041 .
..3138AX-CF-6 |Fannie Mae AJ5469  3.500% 11/01/41 . . |. 06/01/2023 . | Paydown 47,843 (365) . 11/01/2041 .
..3138EK-RA-5 |Fannie Mae AL3180  3.000% 01/01/43 . . |- 06/01/2023 . |Paydown .1,183 . 01/01/2043 .
..3138EN-2P-3 |Fannie Mae AL6181 3.000% 11/01/44 ......... [....... . 06/01/2023 . | Paydoun ... (1,712) . 11/01/2044 .
..3138EP-QJ-6 |FNMA AL 6756  3.903% 03/01/45 .......evvvuvnnnn [errenn . 06/01/2023 . | Paydoun ... (7,461) . 03/01/2045 .
..3138L3-06-5 |FN AM3176  3.770% 05/01/43 ......cooeveeeeeeenns [oeennn . 06/01/2023 . | Paydoun ... (586) . 05/01/2043 .
..3138L6-5P-9 |Fannie Mae  4.130% 07/01/44 ........oovvvvveeees [eerenn . 06/01/2023 . | Paydoun ... (3,620) . 07/01/2044 .
..3138L6-LM-8 |Fannie Mae AM5731 3.990% 06/01/44 ......... [....... . 06/01/2023 . | Paydoun ... (781) . 06/01/2044 .
..3138L7-LJ-3 |Fannie Mae  3.700% 10/01/29 .....eevvvvvvvnnnnnn [eerenn . 06/01/2023 . | Paydoun ... (2,004) . 10/01/2029 .
..3138L7-12-8 |Fannie Mae  4.090% 11/01/39 06/01/2023 . |Paydown (3,000) . 11/01/2039 .
..3138L8-6R-0 |FNMA  3.430% 03/01/40 .. 06/01/2023 . |Paydown (1,890) . 03/01/2040 .
..3138L8-1I8-3 |FNMA  3.410% 01/01/32 .. 06/01/2023 . |Paydown . (703) . 01/01/2032 .
..3138LK-UP-0 |Fannie Mae ANG889  3.390% 12/01/45 . 06/01/2023 . |Paydown 1,514 . 12/01/2045 .
..3138LN-4G-3 |Fannie Mae AN9822 3.980% 07/01/38 . 06/01/2023 . |Paydown (1,869) . 07/01/2038 .
..3138M0-BE-9 |Fannie Mae A08136  3.000% 08/01/42 ......... [....... . 06/01/2023 . | Paydoun ... (9,994) . 08/01/2042 .
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..3138\Y-GE-9 [Fannie Mae AR1996  3.000% 02/01/43 ......... |....... . 06/01/2023 . | Paydown ... ..3,203 | 0. o0 ). 1,812 |. 02/01/2043 . |1.A ........
..3138W1-F4-4 [Fannie Mae AR3786 3.000% 02/01/43 ......... |.ceeen. . 06/01/2023 . | Paydown ... ... 186 |. .0 w0 ] . 02/01/2043 . |1.A ........
..3138119-G8-7 [Fannie Mae AS0222  4.000% 08/01/43 ......... |..c.... . 06/01/2023 . | Paydown ... ... (2,851) . 0. o0 ). . 08/01/2043 . |1.A ........
..3138WT-U-6 [Fannie Mae AT5987  3.000% 04/01/43 ......... |.ceeens . 06/01/2023 . |Paydown .......ovvevvevnnnns Jovvvnnnnneiiininnes feenn.... 257,600 [...........257,600 |...........248,725 |...........250,131 [......nnni0 fonnins 7,469 |. .0 .0 . 04/01/2043 . |1.A ........
..3138Y1-6lI-0 [Fannie mae pool  4.500% 10/01/44 ........cccc. |oeenens . 06/01/2023 . |Paydomn .cevveeneeeeemnnns Joeenneeeeeennees e 1,781 [ 1781 [ 1,048 | 1,927 [0 [ [QLLC) N 0 0 . 10/01/2044 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2002-81 Cl
..31392G-DB-8 DB 6.000% 12/25/32 ....eeueeeeenniieeeeeennees | s . 06/01/2023 . |Paydomn .cevveeeeeeeeennns Jeennneeeeeenniees o 1,722 [l 7,722 [t 7,913 | 7,765 [0 [ (43) |eeeeeeeeenns 0 Joveeeeees (43) |eeeeeeeeenes 0 Joeeeeeeennn 7,722 [0 o0 o0 e 190 |. 12/25/2032 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2005-1 ClI
..31394C-GA-4 [HG  5.000% 02/25/35 ...cevvvueeeeeennnaeeeeennnn | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn Joeeemnieeeeeennies s 440,978 |........... 440,978 |........... 452,002 |........... 444,883 |.........e..... (U P (3,905) |+evvenneeeenes (U A (3,905) |+evvenneeeenes (U 440,978 |.eoovrnnnnnens (VI PO [ PO (VI IO 9,269 |. 02/25/2035 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2005-44 Cl
..31394D-0A-1 [PG  5.000% 05/25/35 ...cevvvuneeeeeennieeeeeennnn | s . 06/01/2023 . |Paydonn ..ccevvueeeeeeennn foeeennieeeeeennes s 312,786 |........... 312,786 |.eeeeennnnn 320,606 |........... 315,625 [..ccevvnnnnnnns (U P (2,839) |evveneeeees (U A (2,839) |evveneeeees (U 312,786 |eevreennnns (VI PO [ PO (VI IO 6,530 |. 05/25/2035 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-59 ClI
..31395N-Y2-7 [EH  6.500% 07/25/36 .....eeveeeeenneeeeeennnaees | s . 06/01/2023 . |Paydomn .cevvuuneeeeeennis Joeemnnieeeeeeniees foreeeeens 6,197 [oeeeeennnnns 6,197 |oeerenes 6,372 |oeeeenes 6,256 |eeerrnnnnnns 0 Joeeeeees (59) |+eveeneeeeenns 0 Joveeeeees (59) |+evenneeeeens [V PO 6,197 |oeeiieeennnn (VI PO [ PO [V PO 168 . 07/25/2036 . [1.A ........
Federal Home Ln Mtg Corp SERIES 3057 CLASS DJ
..31396C-7M-6 [4.500% 10/15/25 .eovveeneeiieieeeeeenneeeeeee | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 25,730 |oeeeennnnnns 25,730 [oeeeeinnnnnn 25,497 ... 25,651 |ooeeieiiines (1 PO 79 |oeeeeeeiaeees (1 PO 79 |oeeeeenieeees 0 Joeeeeees 25,730 [oeeeeeennnnnnns (VI PO [ PO [V PO 518 |. 10/15/2025 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-70 Cl
..31396K-KS-0 [TZ  6.500% 08/25/36 ......cevvvuueeeeemmnaneaeee | s . 06/01/2023 . |Paydomn .cevveeeeeeeennnns Jeenneeeeeeiieeee feeeeeeeens 11,590 [ooeeeennnnns 11,590 |oeeeeennnnns 11,827 | 11,59 | (1 PO (4) |eeeaeeeeene (1 I (3] IO (1 PO 11,590 |oveeeeeeennnn (VI PO [ PO [V PO 314 |. 08/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-82 Cl
L.31396K-ZX-3 [JB  6.500% 09/25/36 ...eruneeeeennnieeeeeeines | s . 06/01/2023 . |Paydomn .ceevueneeeeemnnns Joeemnneeeeeeeniees e 5,423 05,428 [l 5,581 [coeieeeennnn 5,458 |0 et (35) |+eeemneeeeens (1 P (35) |+eeemneeeeens [V PO 5,423 |ocoiiieiennnnn (VI PO [ PO [V PO 149 |. 09/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-13 Cl
..31396P-K7-5 [D  6.500% 08/25/36 .....coeeeeeeneieeeeeniiieees | s . 06/01/2023 . |Paydomn .cevveeneeeeeennns Joeenneeeeeeennnnes foveeeeeeee 5,777 o5 777 [ 5,756 |eeeveeenenn 5,754 [0 e LT IO (1 P AT IO [V PO 5,777 |eveeeeeeeennnn (VI PO [ PO [V PO 156 |. 08/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2009-47 ClI
..313960-GV-5 [DH  4.500% 07/25/39 ..ceevvvreeeeeeennneeeeennn | s . 06/01/2023 . |Paydonn .ccevveeeeeeeennnnn foeeennieeeeeennns Jeeenn... 216,929 [...........216,929 [........... 226,691 . 07/25/2039 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2009-66 Cl
..313960-09-3 [JB  4.000% 09/25/29 .. [ . 06/01/2023 . | Paydown ... ... 176,156 |.... . 09/25/2029 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-77 Cl
..31396X-FK-5 [ZB  6.500% 08/25/37 .....ceevvruieeeeenniieeeees | s . 06/01/2023 . |Paydomn .ceeveeeeeeennnnns Joemnnieeeeeeniiees feeeeeeeen. 33,565 [o......... 33,565 |............ 33,558 |..cceeeeenee 33,456 |...ceeeeennnnnn 0 Joeeeeees L [ O (1 P L [ 0 Joeeeeees 33,565 [..ccevvnnunnnns (VI PO [ PO [V PO 903 |. 08/25/2037 . |1.A ........
Federal Natl Mtg Assn REMIC 2008-29 Cl ZA
..31396Y-F7-2 [4.500% 04/25/38 ...ccevvveeeeeeiniiieeeeeennniieeee | s . 06/01/2023 . | Paydown ... . 04/25/2038 . |1.A ........
Federal Home Ln Mtg Co cl
..31397A-5L-3 [CB  6.000% 08/15/36 .....ccevvueeeeermnnnaareeenn | s . 06/01/2023 . |Paydonn .ccevveneeeeeennnns Joeemneeeeeeenniees foveeeeeeenn6,626 [l 6,626 [oooiiiiiiil 6,713 | 6,656 [0 [ . 08/15/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser
..31397A-GM-9 [AY  5.500% 08/15/36 ....eeeeevreeeeeeemniineeees | s . 06/01/2023 . | Paydown ... ....(2,742) |. . 08/15/2036 . |1.A ........
Federal Home Ln Mtg Corp
..31397A-RM-7 [5.000% 08/15/36 ....eeeeeeneneeeeeenniieeeeeennns | s . 06/01/2023 . |Paydomn .eeeveeeeeeennnns Jeennieeeeeenieeee fereeeeeees 80,345 |o.ooennnns 80,345 |....ooeenenn 78,603 |oeevunnnnnns 79,316 |eeeeeennnnnnns (U1 1,029 . 08/15/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3284 Cl
..31397F-L8-3 [BZ  4.500% 03/15/37 ..eeeeeeeeiniiieeeeenniiaees | s . 06/01/2023 . |Paydomn .ceevvuneeeeeennnnn foeemnnieeeeeennies s 108,776 |.ceeven.n. 108,776 |........... 101,214 |....eeeeeet 104,664 |....cceeennnnns (U1 4112 | [V 4112 | [V 108,776 [.oeeeeeennnnnns (VI PO [ PO (VI PO 2,032 |. 03/15/2037 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2009-41 ClI
L 31397N-5E-1 [EL  4.000% 04/25/29 ......eoveeeeeneieeeecennees | s . 06/01/2023 . |Paydonn ..ccevvueeeeeeennn foeeennieeeeeennes s 226,687 |........... 226,687 |...ooennnn. 213,794 |........... 222,851 [ooeeiiiinns (U1 3,836 |eevrennnns (U1 N 3,836 |eeevrennnnns (U I 226,687 |.ecevvunannnn (VI PO [ PO (VI PO 3,694 . 04/25/2029 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2011-21 CI
L.31397Q-WF-1 [YB  4.000% 03/25/26 .....cceeevveenaeeeeennnaaes | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 147,257 |........... 147,257 |oeeeennnnns 143,599 |........... 146,597 |.oeeernnnnnnnns 0 Joeeeeees 660 |oeeeniieeenes 0 Joveeeeees 660 |oeeeuieeaenes (U 147,257 |oveeeeeeennnns (VI PO [ PO (VI PO 2,440 |. 03/25/2026 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2011-43 ClI
..313978-5N-0 B 3.500% 05/25/31 ..covvvuieeeinniaeeeeennnees | s . 06/01/2023 . |Paydomn ..ccevveneeeeeennnnn foeeemnieeeeeennes s 525,390 |.eeeennnns 525,390 |oeeeunnns 482,209 |........... 510,619 |oeeeeeneenee (U 14,771 [ooeeiieiinnnens (U 14,771 [oeeeieiiinnens (U 525,390 [...cceevnnnnnns (VI PO [ PO (VI PO 7,744 |. 05/25/2031 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2011-38 CI
..31397U-BB-4 [CY  3.500% 05/25/31 eeeveeneeeeeeneieeeeeennnn | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 467,385 |........... 467,385 |........... 428,242 |........... 454,086 |.........en.... (U 13,300 [ooeeeeeeinnnnns (U 13,300 [ooeeeeeeinnnnns (U 467,385 |eevrennns (VI PO [ PO (VI PO 6,801 |. 05/25/2031 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2011-51 CI
L31397U-JT-7 [B 3.500% 06/25/31 .eeeeeeeeeeneeeeceeniieeee | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 454,090 |........... 454,090 |........... 415,350 |........... 440,831 [...ccovnnnnnnns (U P 13,259 |oeeeeeieeeenee (U A 13,259 |oeeeeiieeenee (U 454,09 |....ccevnnnnnns (VI PO [ PO (VI PO 6,428 |. 06/25/2031 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3469 Cl
..31397W-U-5 [PE 5.000% 07/15/38 ...oeeeeeriieeeceenieeeeee | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 50,674 |............ 50,674 |............ 50,207 |..ecevnnnnnn 50,377 |eeeeeininns 0 Joeeeeees 207 |oeeeeiiiens 0 Joveeeeees 207 |oeeeeiiieens 0 Joeeeeees 50,674 |eeeeeeennn (VI PO [ PO [V PO 885 |. 07/15/2038 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3544 Cl
..31398E-61-9 [BC  4.000% 06/15/24 ....cceieeerinnaniairnnnaaes | nnens . 06/01/2023 . |Paydomn .ecevvenenierennnns Joornnnninneeennninns Jonnnnnns 166,065 |.......... 166,065 |........... 161,239 [...oooeeees 165,436 |..ooovnnnnns [U N 629 |.iiiiiiiaens [U N 629 |t (U N 166,065 [.....cccennnnns [V PP (U T [V PP 2,753 |. 06/15/2024 . [1.A ........
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Federal Nat| Mtg Assn REMIC Ser 2010-1 CI
..31398G-M4-8 |TD  5.000% 02/25/40 .......eevvvrmmmnnnnnnnnnnnnnn [errenn . 06/01/2023 . |Paydown .....oooeeeeeeeiiins fennnennnnnn | 127,602 |l 127,602 ).l 127,602 127,602 (e O el O 0 0 0 127,602 [ O e 0 L0 2,663 |. 02/25/2040 . [1.A ........
Federal Nat| Mtg Assn REMIC Ser 2010-1 CI
..31398G-R4-3 |NB  5.000% 02/25/40 .. U PR . 06/01/2023 . | Paydoun ... ..3,772 . 02/25/2040 . [1.A ........
Federal Home Ln Mtg Corp cl
..31398J-U5-0 |B  4.000% 09/15/24 ....oooeeiiiiiiiiiiiiiiiiiennns [ . 06/01/2023 . |Paydown ......oooeeeeiiniins fonnnnnnnnnns e 79,831 | 79,831 | 76,188 [ 79,346 [ O e 484 0 884 0 [l 79,83 [ O e O L0 1,327 |. 09/15/2024 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2010-17 ClI
..31398M-GG-5 |EB  4.500% 03/25/40 .........evvvmmminnninnnnnnnnn [eenenn . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joenniiinii e, 94,870 [ovvvvennnns 94,870 [.eennnnnne 99,139 [ouvvnnnnee 96,675 |.....oeeeennn 0 fnns (1,805) [euvvveinnnnnnns 0 fnns (1,805) [cuvvveinnnnnnn [ SRR 94,870 |oeevrreinnnnns (VO 0 | [V 1,773 |. 03/25/2040 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2010-134 Cl
..31398S-MR-1 |SD  0.862% 12/25/40 .....evvvvvvvvrriiniiiiiiinnns [ oo . 06/25/2023 . |Paydown .........oooeviiiins |oeniiiiiiiiiis e [V [ 104,667 |............ 92,448 .vvvvvininnnns [V RO (92,448) |............... 0 |ens (92,448) |............... 0 e (U O (VO 0 | [V 2,901 |. 12/25/2040 . |1.A ........
Federal Nat| Mtg Assn 725027  5.000%
L 31402C-PL-0 | 11/01/33 v [ . 06/01/2023 . | Paydown . 11/01/2033 . [1.A ........
..3140HT-Z8-5 |Fannie Mae BL2566  3.770% 05/01/49 ........... [..cccen . 06/01/2023 . | Paydoun ... . 05/01/2049 . [1.A ........
..3140HJ-AE-6 |Fannie Mae BL2704  4.300% 06/01/49 .. JU [ . 06/01/2023 . | Paydoun ... . 06/01/2049 . [1.A ........
..3140HI-B8-4 |Fannie Mae BL4562 2.930% 10/01/49 ......... [....... . 06/01/2023 . | Paydoun ... . 10/01/2049 . [1.A ........
..3140MM-25-0 |Fannie Mae BV7963 5.500% 07/01/52 ......... [....... . 06/01/2023 . | Paydoun ... . 07/01/2052 . [1.A ........
Federal Nat| Mtg Assn 931420  4.000%
L31HP-YR-6 | 06/01/39 v [ . 06/01/2023 . | Paydown . 06/01/2039 . [1.A ........
Federal National Mortg Assoc AA0837  4.500%
L 31416H-4X-0 101701739 wovvviiiiiiiiiiiiiiiiiiies [ . 06/01/2023 . | Paydown . 01/01/2039 . [1.A ........
Federal National Mortg Assoc AA4392  4.000%
L 31416M-3A-0 | 04/01/39 oo [ . 06/01/2023 . |Paydoun ......ccooveeiiiiins e e 2,430 |........... 2,430 |oeeeerennns 42,881 |............ 2,762 |ooeeeeenennn 0 s (332) |vvvveriinnnns 0 s (572 1 [ SRR 42,430 [oeiiiiiinnnn (VO 0 | [V 689 |. 04/01/2039 . [1.A ........
Federal National Mortg Assoc AB1791  3.500%
L 31416UW-7D-8 | 11701740 wovvvvvvviiiiiiiiiiiiiiniiiiiinieiiiiiiiniins [ oo . 06/01/2023 . |Paydown ......cooevieiiiiins |oeneiiiiiiins e 104,132 0 s 104,132 |t (VO 0 . 1170172040 . [1.A ........
Federal National Mortg Assoc AB1080  4.500%
..31416W-Fli-7 1 05/01/40 . .. 06/01/2023 . [Paydown .........ccceveevnns Jevrrrrrrinnnnnnnnnns foriiiiinnn, 7,946 0 .. 7,946 .. 0 . 05/01/2040 . [1.A ........
..31417A-JM-2 |Fannie Mae AB3867  3.500% 11/01/41 . 06/01/2023 . |Paydown 68,445 0| 0| . 1170172041 . [1.A .
..31417A-LS-6 |Fannie Mae AB3936  3.500% 11/01/41 . 06/01/2023 . |Paydown 0| 0| . 1170172041 . [1.A .
..31417C-UY-9 |Fannie Mae AB5998  3.500% 08/01/42 . 06/01/2023 . |Paydown 0| 0| . 08/01/2042 . [1.A .
..31417D-2Z-9 |Fannie Mae AB7059  2.500% 11/01/42 ......... [....... . 06/01/2023 . | Paydoun ... 0 0 . 1170172042 . (1.A ........
..31417E-IF-4 |Fannie Mae AB7845 3.000% 02/01/43 ......... [....... . 06/01/2023 . | Paydoun ... 0 0 . 02/01/2043 . [1.A ........
..31417E-ZA-2 |Fannie Mae AB7936  3.000% 02/01/43 ......... [....... . 06/01/2023 . | Paydoun ... .0 . .0 . . 02/01/2043 . [1.A ........
..31417K-LX-3 |Fannie Mae AC1241  5.000% 07/01/39 ......... [..cccn . 06/01/2023 . | Paydown 0 0 . 07/01/2039 . [1.A ........
Federal Natl Mtg Assn MAO997  3.000%
L 31418A-DB-1 | 02/01/42 oo [ . 06/01/2023 . |Paydoun .....oooeeeeeiiiiins v e, 118,916 |.......... 118,916 |.......... 118,767 |........... 118,754 |ovvvviiiiiens [ R 162 oot [ R 162 oot [V R 118,916 [...evvvvennnes (VR 0 . 02/01/2042 . [1.A ........
Federal Natl Mtg Assn MA1312  2.500%
CO1A1BA-NG-1 | 12/01/42 oo [ . 06/01/2023 . | Paydoun ... ... 71,530 ...71,530 .. 72,290 |............72,030 |.... 0 .. 71,530 |.. 0 . 12/01/2042 . (1.A ........
..31418E-G4-6 |Fannie Mae MA4718 5.000% 07/01/52 ......... [....... . 06/01/2023 . | Paydoun ... ... 19,988 ...19,988 ...19,988 |............19,988 |.... 0 ..19,988 |.. 0 . 07/01/2052 . [1.A ........
..31418E-JD-3 |Fannie Mae MA4759  5.500% 07/01/52 ......... [....... . 06/01/2023 . |Paydoun .....coooeeeeiiiiins i e 4,016 ....3,964 |............. 3,964 |.... 0 0 . 07/01/2052 . [1.A ........
..31418E-KX-7 |Fannie Mae MA4809 5.500% 09/01/52 . 06/01/2023 . |Paydown 41,425 40,888 |. 0| 0| . 09/01/2052 . (1.
..31419C-28-8 |Fannie Mae AE2569  3.500% 09/01/40 . 06/01/2023 . |Paydown 15,199 0| 0| . 09/01/2040 . (1.
..31419C-3V-3 |Fannie Mae AE2611  3.500% 09/01/40 . 06/01/2023 . |Paydown 0| 0| . 09/01/2040 . (1.
..31419C-BX-0 |Fannie Mae AE1853 4.000% 08/01/40 . 06/01/2023 . |Paydown 0| 0| . 08/01/2040 . (1.
..31419C-Z4-8 |Fannie Mae AE2562 4.000% 09/01/40 . 06/01/2023 . |Paydown 0| 0| . 09/01/2040 . (1.
..31419D-L0-2 |Fannie Mae AE3034  3.500% 09/01/40 ........... |....... . 06/01/2023 . | Paydoun ... 0 0 . 09/01/2040 . (1.
..31419E-XR-5 |Fannie Mae AE4287  3.500% 09/01/40 ......... [....... . 06/01/2023 . | Paydoun ... 0 0 . 09/01/2040 . [1.A ........
..31419G-Y0-1 |Fannie Mae AE6118  3.500% 10/01/40 ......... [....... . 06/01/2023 . | Paydoun ... 0 0 . 10/01/2040 . [1.A ........
..31419K-KE-4 |Fannie Mae AE8392  3.500% 11/01/40 ......... [....... . 06/01/2023 . | Paydoun ... 0 0 . 1170172040 . [1.A ........
..31419L-XJ-7 |Fannie Mae AE9680 4.000% 12/01/40 ......... [....... . 06/01/2023 . | Paydoun ... .0 .. .0 .. . 12/01/2040 . [1.A ........
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Freddie Mac Military Housing SERIES 2015R1
.. 36563C-AJ-7 |CLASS A2 4.315% 10/25/52 ..covvvvvvviiiiiinnns [ oo . 06/25/2023 . |Paydoun .........oooeviiiins Jeeiiiiiinnienns e 18,488 |............ 18,488 |............ 20,210 |...ceeeenns 20,066 |..eevvrerennns 0 fnns (1,578) [euvvvinnnnnnnne 0 s (1,578) [euvvvninnnnnnne [ SRR 18,488 [..ovvvvvvnnnnns (VO 0 | [V 325 |. 10/25/2052 . |1.B ........
Redemption 100.0000
..626207-YF-5 |MUNICIPAL ELEC AUTH GA  6.637% 04/01/57 .... [....... L 04/01/2023 . | evveiiiiiniiiiniiiiiiiiininns e | 206,000 |.......... 206,000 |........... 248,423 |........... 243,786 [..evvvnnnnnnnnn 0 s (265) |vvvverrnnnnnns 0 s (265) |+vvvverrnnnnnns 0 s 243,521 |ovvviiiiiinnns 0 f...... (37,821) |....... (37,521) |.ooeeeens 6,836 |. 04/01/2057 . [1.G FE .
NEW JERSEY ST TRANSPRTN TRUST  6.561%
..846136-XR-7 | 12/15/40 oooviiiiiiii [ . 06/26/2023 . | Blackrock ........eeevevens Joeveeeeeiiiinnnnnnns |oeeens 9,986,809 |........ 8,635,000 |........ 9,035,405 |........ 8,975,482 [......evvnnenee 0 fnns (5,178) [euvvvvnnnnnnnns 0 s (5,178) [euvvvrrnnnnnnns 0 fnns 8,970,304 [...ccceeennnnn 0 ... 1,016,505 |..... 1,016,505 |........... 303,730 |. 12/15/2040 . |1.F FE .
US Dept Veterans Affairs REMIC Ser 2003-2
..911760-TN-6 |CI 10 0.479% 05/15/33 .....ooeveeeeeeeeeeeeenes oo . 06/01/2023 . |Paydown ....ooevveeeeeieiens Joveeeeieeieeeiieeees | 0 oo 0 foieinnnnne 19,933 [....oeeeeee 12,639 | 0 fens (12,639) |.ooeeeeeenn [ O (12,639) |.ooeeeeeenn 0l [ [ 0 Joeeeeeeeeens [ 1,012 |. 05/15/2033 . [1.A ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 28,835,490 27,483,681 27,789,709 27,911,211 0 (14,224) 0 (14,224) 0 27,896,986 0 938,504 938,504 604,787 XXX XXX
..00101J-AH-9 | ADT CORP  4.125% 06/15/23 ...covvvvvviiiviiiinns [ eeenn . 06/15/2023 . |Maturity ....oovvvviviinnns Jooveneiiieiiis e, 276,000 |.......... 276,000 |........... 253,230 [ovvveeenns 274,475 |oeennnnnnnnnnn 0 eeeenn 1,625 [ovveiiiiiinns 0 feeeennn 1,625 [oveviiiiiinns 0 eeeennn 276,000 |..ooeevrnnenns (VN 0 | [V 5,693 |. 06/15/2023 . |3.C FE
Redemption 100.0000
..00176@-AA-4 | AMF Florence  3.210% 12/31/35 ......ooooeveeins [oeennn . 06/30/2023 . | evviriiniiiniininiiniinniinns e e 62,588 [............062,588 [............62,588 [............62,588 |...............0 |0 il 0 i 0 o0 s . 12/31/2035 . |2.CPL ....
..002824-BH-2 | Abbott Laboratories ~ 4.900% 11/30/46 ........ [....... . 06/27/2023 . | Various 17,076,770 16,882,876 |.. . 11/30/2046 . [1.E FE ....
..00287Y-BX-6 |ABBVIE INC ~ 3.200% 11/21/29 .......ccceeeeeeees [ oeennn . 06/23/2023 . | Wlestern Asset . ... 124,736 ... 707,560 |.. . 11/21/2029 . 2.A FE ....
..00287Y-CB-3 |ABBVIE INC ~ 4.250% 11/21/49 ....ccovonnnnnns [oreenn . 06/23/2023 . |Western Asset .......cccee |oeveeeiiiiiiiniinnns | 686,136 |.......... 800,000 |[...........676,049 [......cccceeeeeiis O Jooveiiiiiiiiins0 i 460 |0 fvviiinnnnn 460 [onnniiiiinnnnnn 0 o, . 11/21/2049 . 2.A FE ....
Redemption 100.0000
..009098-A*-5 | AMAZON CARGO CTL ~ 4.494% 11/10/39 .....eevuenn [ereennn . 06/10/2023 . | .. . 11/10/2039 . (1.E ........
..01185%-AA-3 | ALASKA VENTURES ~ 4.670% 06/30/33 ........ccoee [orennnn . 06/30/2023 . | evvvrirnnnninniiiiiniiiniiins e e 143,750 [, 143,750 |........... 143,750 |........... 143,750 . 06/30/2033 . |2.CPL ....
..013817-AJ-0 |Alcoa Inc  5.900% 02/01/27 .....ccoeeeeeeeeeeens [eennnn . 06/27/2023 . |PineBridge .......cooeeiies |oeveiiiniiiinninnnns | 6,020,625 |........ 6,000,000 ..5,746,161 |........5,907,700 |.... . 02/01/2027 . 3.A FE ....
..013817-AK-7 |Alcoa Inc  5.950% 02/01/37 .... 06/23/2023 . |PineBridge . 1,002,500 ..1,000,000 . 900,000 |. ..909,608 |. , . 02/01/2087 . 3.A FE ....
..021345-AA-1 | ALTA WIND HOLDINGS LLC ~ 7.000% 06/30/35 .. 06/30/2023 . [Various .. 215,566 ..215,585 ..246,831 |. ..249,922 |. . (32,985) |. 7,545 |. 06/30/2035 . |2.C FE ....
..022098-BD-4 |Altria Group Inc ~ 4.800% 02/14/29 . 05/10/2023 . [ ATHENE . .. 989,947 ..1,000,000 ..989,778 |ouvviiiiiiiiiins 0| .989,971 . (28) ] 11,467 |. 02/14/2029 . |2.B FE ....
..023135-BN-5 | Amazon com Inc  5.200% 12/03/25 . . 06/27/2023 . | Various . 13,071,470 .13,000,000 .12,984,913 |....... 12,903,887 |.. 12,994,846 .384,800 |. 12/03/2025 . [1.E FE ....
Redemption
..023764-AA-1 | AMERN AIRLINE 16-2 A PTT  3.660% 12/15/29 . |....... . 06/15/2023 . | evvveriiiiiniiiiniiiiinininns e e 112,500 [...oeeeeeee 112,500 |........... 112,500 |........... 112,500 [ovvvvvennnnns [V FUSURRRRR (VO 0 | (VN 0 s 112,500 |.ooooeeeneens (VO 0 | [V 2,053 |. 12/15/2029 . |3.B FE
Redemption 100.0000
..023771-82-5 | American Airlines Inc ~ 3.250% 04/15/30 ..... |[....... . 04/15/2023 . | evvvriiniiniiiiiininiinininns e e 225,427 |........... 225,427 |........... 219,910 [........... 221,638 [..ovvvennnnnnnn 0 Jeeeeennnn 220 |eveeiiiiiinnns 0 s 220 |oveeiiiiiinnns 0 s 221,857 . 04/15/2030 . |3.A FE
Redemption 100.0000
..02379*-AA-7 | American Airline  3.530% 06/15/26 ............ [....... . 06/15/2023 . | .. ... 37,500 ...37,500 ...37,500 |.... ..37,500 |.. . 06/15/2026 . [1.E PL ....
American Credit Acceptance Re SERIES 2
..02528B-AE-4 |CLASS C  0.830% 03/15/27 .cceeeeeeeeeeeeeeeeees oo . 06/13/2023 . |Paydoun .......cooovviiiiins |oeneniiiniinins e 274,682 |oeeeeeenns 274,682 [o1vvnnnnnnn270,304 [oeniniiiiiiiinnnn O el 0 378 |0 4,378 [0 274,682 . 03/15/2027 . [1.A FE .
American Credit Acceptance Re SERIES 20202
..025290-AC-1 | CLASS C  3.880% 04/13/26 . 06/13/2023 . |Paydoun ... .. 261,261 .261,261 . 04/13/2026 . [1.A FE ....
..031162-D0-0 |Amgen Inc  5.250% 03/02/30 . 06/23/2023 . |Western Asset . . 03/02/2030 . [2.A FE ....
..031162-DR-8 | Amgen Inc ~ 5.250% 03/02/33 .... U [P . 06/23/2023 . |Western Asset ... ........1,700,000 . 03/02/2033 . [2.A FE ....
..03522A-AG-5 | ANHEUSER-BUSCH CO/INBEV ~ 3.650% 02/01/26 ... |....... . 05/3172023 . | ATHENE ... e [0 972,689 |, 1,000,000 . . . 02/01/2026 . [1.G FE ....
..035240-AN-2 | ANHEUSER-BUSCH INBEV WOR  4.375% 04/15/38 .. |....... . 06/23/2023 . |Western Asset .......ccoee |oeeeeeeeeinniniiinns [o0nenn.. 928,500 | 1,000,000 |... 902,770 |.... .904,318 |.. . 04/15/2038 . [1.G FE ....
..035240-AR-1 | ANHEUSER-BUSCH INBEV WOR  4.900% 01/23/31 .. |....... . 06/23/2023 . |Various ........cceeeeeiinn Jooveeeeneinninnnnnns [00....5,099,380 |l 5,000,000 |........ 4,982,050 |........4,986,831 [......evvnnnnnn0 fooeeiiiinnnn 859 |0 i 659 [0 funes 4,987,490 |.. . 01/23/2031 . [1.G FE ....
..038522-A0-1 | ARAMARK SERVICES INC ~ 5.000% 02/01/28 ....... [....... . 06/22/2023 . |PineBridge ........coooeees |oevereiiinnnnnninnns |0 1,404,375 |l 1,500,000 |........ 1,368,750 |........ 1,373,720 |oeeevvvrrnnnnnn O fornnnnnn 10,274 [oiiiiiinnnnnn0 [ 10,274 0 | 1,383,904 |.. . 02/01/2028 . [4.A FE ....
Arbys Funding LLC SERIES 20201A CLASS A2
..038779-AB-0 |3.237% 07/30/50 .coovvveeeeeiiiiieiieiieiees [ . 04/30/2023 . |Paydoun ........oooeeeiiiins Joeniiiiininiens e, 18,138 [oeennnnee 18,138 |oevveeeenns 18,295 |............ 18,285 |............... [V USRI (148) [covvnnnnnnnnnns 0 s (148) [covvnnnnnnnnnns [ SRR 18,138 [ovvvvvvvinnnns (VO 0 | [V 294 1. 07/30/2050 . |2.C FE
Goldman Sachs & Company
..039483-AU-6 | Archer Daniels Midland  5.375% 09/15/35 .... |....... . 06/23/2023 . | .evvviiiiiinniniiinninniinnnen e | 5,197,300 |........ 5,000,000 |........ 4,870,100 |........ 4,919,215 |.............. 0 eeeeenn 2,161 [ 0 eeeenn 2,161 [ 0 4,921,376 ool 0 s 275,924 |....... 275,924 |........... 210,521 . 09/15/2035 . |1.F FE .
Center Operating Company AKA Dallas Arena
..04004#-AA-2 18.200% 09/30/23 .....ooovviiiiiiiiiiiiiiiiieeeees . 06/30/2023 . ... 47,367 |... O Y. T vy . .. .. 1,042 |. 09/30/2023 . [2.C FE ....
..040555-DE-1 | Arizona Pub Svc Co  6.350% 12/15/32 . 06/23/2023 . | Blackrock ... .2,137,220 |........ 2,000,000 |........ 2,093,685 |.......... 907,860 |.... ... (1,007) ]. L (1,097) |0 2,092,603 |.. .80,786 |. 12/15/2032 . [1.G FE ....
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Redemption 100.0000
..04248N-AA-1 | ARMY HAWAIT FAMILY HSG  5.524% 06/15/50 .... |....... . 06/15/2023 . | evvveriiiiiniiiiniiiiinininns e e 102,477 |...oeeeeee 102,477 |........... 122,789 |........... 119,834 |.............. [V USRI (348) |vvvvvrrnnnnnns (U (348) |vvvvereinnnns 0 s 119,486 |t 0 f...... (17,009) |....... (17,009) [vvvvvvennns 2,830 |. 06/15/2080 . [1.D FE ....
Redemption 100.0000
..048677-AG-3 | ATLANTIC MARINE CORP COM  6.158% 12/01/51 . |....... . 06/01/2023 . | evvvvinninnninininniiininnnns e e 37,536 |........... 37,536 [ocoounnnnne 46,432 [ovevnnnnns 45,223 . 12/01/2051 . [1.G FE .
BP HOUSTON HQ 2017 CTL Pass Through Trust Redemption 100.0000
..05590#-AA-9 |3.540% 11/15/32 ...cooeeeiiiiiiiii . |- 06/15/2023 . | .. .. 108,579 ..108,579 |.... . 11/15/2082 . [1.F ........
..05723K-AG-5 |BAKER HUGHES LLC/CO-OBL ~ 3.138% 11/07/29 ... . 06/23/2023 . | Wlestern Asset . . 1,783,300 1,678,250 |.... . 11/07/2029 . (1.G FE .
Banc of America Funding Corpo SERIES 2011R2
..050472-AB-6 | CLASS 1A2  3.287% 01/26/37 .... 06/01/2023 . |Paydoun ... 13,161 43,058 |.. . (29,930) |. . 01/26/2037 . [1.A FM .
..06406R-BM-8 |BANK OF NY MELLON CORP  5.834% 10/25/33 .... . 06/23/2023 . | Wlestern Asset . ,131,250 .2,975,910 |.... . 154,554 . 10/25/2033 . [1.F FE .
Redemption 100.0000
..07123#-AA-1 |BATON ROUGE ~ 4.320% 11/15/37 ..oovvvvvvvvennnns [ eeeenn . 06/15/2023 . . 11/15/2037 . [1.F ........
..071813-CP-2 |Baxter International Inc  2.272% 12/01/28 .. . |- 06/23/2023 . |Blackrock ... .. . , . , K , .0 , 0 e K , , , . 12/01/2028 . 2.B FE ....
..09857L-AR-9 | BOOKING HOLDINGS INC ~ 4.625% 04/13/30 ....... [....... . 06/23/2023 . |Western Asset .......cccee |oeeeeeeieiennnnnnnns | 2,448,175 |........ 2,500,000 |........ 2,325,350 |........ 2,329,117 [oevinninnnns 0 eeeenn 9,336 |...oooeeeennn 0 feeeennn 9,336 |...oooeeeennn 0 fnns 2,338,452 |..ooeeiiinnnnn 0 f...... 109,723 |....... 109,723 |...oceeeeens 81,580 |. 04/13/2030 . (1.G FE ....
Redemption 100.0000
..10240*-AA-7 [Bowie Acquisitions LLC ~ 3.920% 09/30/38 .... |....... . 06/30/2023 . | .evvviiiniinniiiiniininnininns e | 186,750 |.......... 186,750 |.......... 186,750 [.......... 186,750 [vvvvvrvrnnnnns [V FUSURRRRR (VO 0 | (VN 0 eeeennn 186,750 [.vvvvvvvvnnnns (VO 0 | [V 3,660 |. 09/30/2038 . [2.CPL ....
..103730-AE-0 |BP CAP MARKETS AMERICA  4.234% 11/06/28 .... |....... . 05/12/2023 . | ATHENE ...oovviniiiiiiiins oo o, 250,500 [eeeeeeenns 250,000 |........... 250,000 |........... 250,000 |.ooeeeeeeenns [V (VR [V (VO [V R 250,000 [.ooeeiiiiinnns (VR 500 |o.evveeennns 500 [o.eeeeennnee 5,469 |. 11/06/2028 . |1.F FE ....
Redemption 100.0000
..11042C-AA-8 |BRITISH AIR 21-1 A PPT  2.900% 03/15/35 .... |....... . 06/15/2023 . | .evvvvriiniiiiinininiiiniinins e | 20421 | 20,421 |oeeiieenns AN 74 B 20,421 [oiiiininnnne [V (VR [V (VO [V R 20,421 [ 0 [ [V R [V 427 |. 03/15/2035 . [1.F FE .
Redemption 100.0000
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 03/20/33 ... |....... . 06/20/2023 . | .evvviiiiiiiiiniiniiiiiininnns e | 61,571 [oeeeeeeeee 61,571 |............ 61,017 |oeerenens 61,197 |ovvviiiiinnns [V 29 [ [V A O [ R 61,226 ...l (VR 345 . 03/20/2033 . [1.F FE .
Redemption 100.0000
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |....... . 06/15/2023 . . . .0 . 0 . . 12/15/2082 . [1.F FE ....
..11120V-AL-7 |BRIXMOR OPERATING PART ~ 2.500% 08/16/31 .... |....... . 06/23/2023 . | Wlestern Asset . . 1,958,650 .1,809,689 |.... .0 . 0 . 119,585 |.... . 08/16/2031 . [2.C FE ....
..12008R-AR-8 |BUILDERS FIRSTSOURCE INC ~ 6.375% 06/15/32 .. |....... . 06/23/2023 . |PineBridge .. ..896,784 |.... .0 . 0 . 06/15/2082 . [3.C FE ....
..12189T-AX-2 |Burlington North Santa Fe  6.200% 08/15/36 |....... . 06/27/2023 . | Blackrock ........cceeevnn |oeveeeennennnnnnnnns 00....5,530,400 |........ 5,000,000 .5,072,183 |.... .0 . .0 . . 08/15/2036 . (1.D FE ....
Capital Automotive Reit SERIES 20201A CLASS
.. 12510H-AC-4 | A3 3.250% 02/15/50 .....eevvvvvvvvvrrnrinnninnnns [eeeenn . 06/15/2023 . |Paydown ........oooeeeiiiins Joeeiiininiiis e 5,082 |l % 7 5,928 [.ccoennnnn 5,928 [.ccoiinnnnnne [V FUSURRRRR L 0 0 o 5,932 |0 it 0 i 0 e, . 02/15/2050 . [1.A FE .
Capital Automotive Reit SERIES 20201A CLASS
. 12610H-AE-0 | A5 3.480% 02/15/50 .......vvvvvvmvnninninnninnnnn [eeeeenn . 06/15/2023 . |Paydown ........oooeeiiiiins foeeiiiiiniis e 1,250 [ooeennnnnnne 1,200 |oveeveennnnn 1,249 [, 1,250 [oevvevvnnnnnnns [V FUSURRRRR (VO 0 0 . 02/15/2050 . [1.E FE
..12527G-AF-0 |CF INDUSTRIES INC  5.150% 03/15/34 ........... [....... . 06/23/2023 . | Blackrock . 1,908, 140 . .1,876,821 .0 . 0 . 03/15/2034 . |2.B FE
..125523-AK-6 |Cigna Corp ~ 4.900% 12/15/48 ...... 06/23/2023 . |Western Asset . .. 279,066 . 300,000 0 0| .277,508 . 12/15/2048 . |2.A FE
.. 125523-CL-2 | CIGNA GROUP/THE ~ 2.400% 03/15/30 . 06/23/2023 . |Wlestern Asset ... .. 646,866 .. 760,000 .0 . 0 . .636,438 |. . 03/15/2030 . |2.A FE
CREDIT SUISSE MORTGAGE TRUST SERIES 20
.. 12647G-BF-4 |CLASS A2 3.000% 07/25/43 .......eevvvvmnnnnnnnn [erreenn . 06/01/2023 . |Paydoun .....coooeeeiiniiins v e, 33,436 |........... 33,436 |............33,457 [............ 33,410 |oooeeeiiins [V P O [V P O [ R 33,436 . 07/25/2043 . [1.A ........
Credit Suisse Mortgage Trust Series 2015-2
.. 12649R-BF-8 |3.500% 02/25/45 .. . . 06/01/2023 . | Paydoun ... . 14,172 ...14,172 .. 14,304 |.... . 14,172 | . 02/25/2045 . [1.A ........
..126650-BJ-8 | CVS Health Corp  6.250% 06/01/27 06/23/2023 . |Western Asset . . 2,071,460 ..2,000,000 .1,007,864 |. K .1,998,072 . 06/01/2027 . |2.B FE
..126650-CZ-1 |CVS Health Corp  5.050% 03/25/48 ............. [....... . 06/23/2023 . |Various .......ccceeeeiiinn Joveeeeiennnnnnnnnns [000...3,037,249 |l 4,290,000 |........3,933,816 [...........279,649 [....cccccceeens0 fooeieiiiiin 267 |0 i 267 vl 0 funes 3,031,988 |.. . 03/25/2048 . |2.B FE
Countrywide Alternative Loan SERIES 2006572
..12668B-NA-7 |CLASS A7  6.000% 04/25/36 .........coeevvveeeens [ernennn . 06/01/2023 . |Paydoun ......cooeveiiiiiins foeeiiiiiiii e [V 51,703 |...eeeeeeee 32,088 |....ccennnn 32,495 foveeiiinnnnnne [ R 21 | [ R 21 | [ R 32,716 . 04/25/2036 . |3.C FM
Costco Bayonne CTL 2019-16  3.330% 03/31/44 Redemption 100.0000
LA27188-AA-4 | [ . 06/15/2023 . | .. 0 e ...0 . 03/31/2044 . (1.E ........
Redemption
..134011-AL-9 | CAMP PENDELTON/QUANTICO ~ 6.165% 10/01/50 ... |....... L 04/01/2023 . | evvviiviiiiiiiiiniiiiiinninns e | 100,000 |.......... 100,000 |[........... 122,388 |............ 99,662 |.......ceeennnn [V R (173 [V R (173 [V R 119,405 |.............. 0 f...... (19,405) |....... (19,405) ..ot 3,082 |. 10/01/2050 . |2.B FE
..14165L-AA-3 | CARE NEW ENGLAND HEALTH  5.500% 09/01/26 ... |....... . 06/21/2023 . |Western Asset .......ccce |oeeeeeeeiienennnnnns | 4,525,000 |........ 5,000,000 |........ 5,332,750 |........ 5,147,676 |............... 0 fns (17,712) [eeeeeeiieennns [V R (17,712) [eeeeeeiinennns 0 s 5,129,964 |........evvnee 0 f..... (604,964) |...... (604,964) |........... 223,056 . 09/01/2026 . |4.A FE
CarMax Auto Owner Trust SERIES 20222 CLASS
L 14317H-AB-7 | A2A  2.810% 05/15/25 ..vvvvvvvvvniininniniiinniins [ oo . 06/15/2023 . |Paydoun ........oooeveiiiins |oeneniiiininies e, 140,561 |........... 140,561 |........... 139,232 [ovvvviiiiininnns (VO 0 eeeeenn 1,329 [oveiiiiiiinns 0 eeeenn 1,329 [ovviiiiininns 0 s 140,561 |.....ooeeees (VO [V FUSUTRRRRRN [V 647 |. 06/15/2025 . [1.A FE .
Carvana Auto Receivables Trus SERIES 2021N3
..14687G-AA-3 |CLASS A1 0.350% 06/12/28 ...........cevvveeeees [oennns . 06/10/2023 . |Paydown ....ooeeveeiiieiiees Joveeeiiiiiiieeeieees |eeeeees 555,039 |........... 555,039 |........... 536,892 |........... 541,038 [...cccvnnnenne 0 Jeeenns 14,001 [nennnnees 0 feenns 14,001 [ennnnnes [V PO 555,039 |..evvvuvennnnns [ 0l [ 802 |. 06/12/2028 . [1.A FE .
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..150864-AJ-6 | CHARLES RIVER LABORATORI ~ 4.000% 03/15/31 . |....... . 06/22/2023 . |PineBridge ......cccooviies fooveriniiiinnnnns | 3,123,000 |........ 3,600,000 |........ 3,047,561 |........ 2,036,605 [........eeeeee [V R 22,520 |ooooiiiiiinnns [V R 22,520 |oooiiiiiinnns [V R 3,079,522 |...evvvvvnnnnns 0 foeeenee 43,478 |......... 43,478 |........... 112,400 |. 03/15/2031 . [3.B FE ....
CITIGROUP MTG LOAN TRUST INC REMIC 2009-3 4A3
L 17315C-AM-9 |2.427  4.229% 02/10/51 oo s . 06/01/2023 . |Paydoun .....ooooveeiiiiiins v e, 76,692 |............ 76,692 |............ 75,110 |oveeeeenens 75,716 |oeeeeviiiinnnns [ R 976 [oeeerennnnnne [V R 976 [ovverennnnnnne [V R 76,692 |.......ooees 0 [ [V R [V 1,200 |. 02/10/2051 . [1.A FM ...
..200339-DX-4 |Comerica Bank  4.000% 07/27/25 ................ [oeennn . 05/15/2023 . | Blackrock ........eeveevens Jovveeeneeninnnnnnnns Joeees 3,528,775 |........ 4,250,000 |........ 4,314,663 |........ 4,270,423 |............... 0 fnns (2,856) |..coeeeeennnn 0 s (2,856) |..coeeeeennnn 0 fnns 4,267,567 [.occeeeiiiennnn 0 f..... (738,792) |...... (738,792) |..vveveenn 136,889 |. 07/27/2025 . [2.A FE ....

Redemption 100.0000

..221608-AA-6 | COSTCO  3.910% 06/20/43 . 06/20/2023 . | .. ... 44,576 ... 44,576 |.... . 06/20/2043 . |1.E ........

..224399-AR-6 |Crane Co  4.450% 12/15/23 ... . . 04/04/2023 . [Call 100.0000 ..... . 5,000,000 .4,999,955 |.... . 12/15/2023 . |2.B FE ....
CSFB 2004-AR7 4A1 2004-AR7 ~ 4.608% 11/25/34

L226M8-RR-T | e [ . 06/01/2023 . [Paydown ......cceveeieiiiis feeeeeeiiiiieeees [, 64,225 |............ 64,225 |............ 64,426 |............ 64,315 |..cceeee. 0 fooeeiennns [C/L)) R 0 [ [C/L) ) R 0 foeeeennns 64,225 |............... [V IR 0 . 11/25/2034 . [1.A FM ...
DB Master Finance LLC SERIES 20171A CLASS A2l

..233046-AF-8 |4.030% 11/20/47 ..ooveinniiiiiiiiiiiieecies e . 05/20/2023 . Paydown ......cceeeiiiiiiis feeneeeiis e 31,205 |l 31,205 ... 31,241 |l 31,238 | 0 foreeeiennns 57 | 0 foreeeennis (7 R 0 [ 31,205 [, [ IR [V R, 0 foeeiiiies 631 [. 11/20/2047 .|2.B FE ...
DB Master Finance LLC SERIES 20191A CLASS

..233046-AK-7 | A2I1  4.021% 05/20/49 .....oerienriiiiiiiiiis | e . 05/20/2023 . Paydown ......ccceveiiiiiiis feeneeeiies e 12,500 |............ 12,500 |............ 12,977 |l 12,962 |.cenneeeen. 0 [ (462) [evvvraeennnnes 0 [ (462) [evvveaeennnnns 0 [ 12,500 foeeeeennns [ IR 0 foreeieennis 0 [ 251 |. 05/20/2049 .|2.B FE ...
DB Master Finance LLC SERIES 20211A CLASS

..233046-A0-4 | A211  2.493% 11/20/51 ..oeeiiiiiiiiiiis | . 05/20/2023 . [Paydown ......ccccuviiiiiins feeniei e 7,893 , , , , , 893 |0 0 0 [ . 11/20/2051 . |2.B FE ....

DB Master Finance LLC SERIES 20211A CLASS A23
..233046-AS-0 | 2.791% 11/20/51
..23317H-AB-8 |DDR CORP  3.375% 05/15/23 ...
DT Auto Owner Trust SERIES 20223A CLASS A

.. 23345R-AA-4 16.050% 10/15/26 ....eevveeiiiiiiiiiiiiiiee
..233853-AA-8 | DAIMLER TRUCKS FINAN NA  5.550% 06/14/23 .

DELAWARE NORTH COMPANIES INC BOSTON No. R-: 26
..246174-AA-9 |3.820% 11/14/34 .
..247030-BL-4 |DELL INT LLC / EMC CORP  5.750% 02/01/33 ...

. 11/20/2051 . |2.B FE ....
. 05/15/2023 . |2.C FE ....

....... . 05/20/2023 . | Paydown ...
....... . 05/15/2023 . [Maturity .

... 13,156
.5,000,000

. 10/15/2026 . |1.A FE ...
. 06/14/2023 . |2.A FE ...

. 06/15/2023 . |Paydown ...
. 06/14/2023 . (Maturity .

..631,637
. 2,000,000

....631,637 |..
.2,000,000 |..

.2,000,000 |....

. 11/14/2034 . |2.B PL ....

05/14/2023 . |Various ... .. 212,900 ..212,900 |.. .212,900

06/23/2023 . |Western Asset . . 1,004,760 1 000 000 [ooverer..998,290 [oovvrveuiiiennnes 0| . 02/01/2033 . |2.B FE ...

..24703T-AA-4 |DELL INT LLC/EMC CORP  5.450% 06/15/23 ..... |....... . 04/17/2023 . | Cal | 100.0000 .ove fovereriererieririens foeenes 1,068,000 |........ 1,068,000 1,067,971 . 06/15/2023 . |2.B FE ...
DEUTSCHE MORTGAGE SEC INC 2004-4- 5AR1

.. 251563-FB-3 |4.321% 06/25/34 ..veuvvenereeienesieesieenes [ oo . 06/01/2023 . [Paydonn .o.veveueeveeriens |oreriererieinriees [oeeieienns 8,849 |ooerinnne 8,849 |ereenene 8,32 |errenene. 8,523 |eeereinns (| K72 (] K72 (] P 8,849 |ooeoveirnnnn (L1 I [(J A (L1 155 |. 06/25/2034 . |1.A FM ...
Diversified ABS Phase V LLC Class A-1 Redempt ion 100.0000

L 255120-AA-7 | 5.780% 05/28/39 ...e.vevereereeerereereieieeeiens [ eevenes L 06/28/2023 . | .evvveeirieiieieiinieininen | [ 270,727 |oevenee. 270,727 |ovevenne 270,727 |veeeee. 270,727 . 05/28/2039 . |2.B FE ...
Dominos Pizza Master Issuer L SERIES 20151A

.. 25755T-AE-0 | CLASS A211  4.474% 10/25/45 ...ooevevenveennne [ . 04/25/2023 . {Paydonn .o.veveeeveeriens |oerieerieieiiees foeeieeeens 3,250 [ooeerrinnne 3,250 [ororrrennn 3,105 [ 3,108 . 10/25/2045 . |2.A FE ...

Dominos Pizza Master Issuer L SERIES 20171A
..25755T-AH-3 | CLASS A23  4.118% 07/25/47 . .
Dominos Pizza Master Issuer L SERIES 20181A

. 07/25/2047 . |2.A FE ....

....... . 04/25/2023 . |Paydoun ... .. 18,750 ...18,750 ...18,750 |....

..25755T-AJ-9 | CLASS A2l 4.116% 07/25/48 .....ccoeeveeeeeeacs | veenn . 04/25/2023 . [Paydoun ......ccceeeeeeiiiis foereeiiiiiieeeii [ 11,875 |oeeeeeenee 1,875 | 11,369 |oooeninenns 2,914 | [ OO 518 [oeeieiiiis 0 fooeeeeenne 518 [oeeieiiiis [ OO 11,875 [oeeeiiis (I IO 0 foreeeiiiiiias [\ O 244 |. 07/25/2048 . |2.A FE ...
Dominos Pizza Master Issuer L SERIES 20181A

..25755T-AK-6 | CLASS A2I  4.328% 07/25/48 . P . 04/25/2023 . |Paydoun ... ... 17,500 |.... . 07/25/2048 . |2.A FE ....
Dominos Pizza Master Issuer L S

..25755T-AL-4 | CLASS A2 3.668% 10/25/49 .......cccevvveeeeeacs | eveeens . 04/25/2023 . [Paydomn ......cceveeriiiiis fooeiiiiiiiieieii 4,250 [ 4,250 [l 4,057 [, 2,500 . 10/25/2049 . |2.A FE ...
Dominos Pizza Master Issuer L SERIES 20211A

..25755T-AN-0 | CLASS A2l 2.662% 04/25/51 .......eevveervcnnnn | eveens . 04/25/2023 . |Paydoun ... . 04/25/2051 . |2.A FE ....
Dominos Pizza Master Issuer L S

..25755T-AP-5 | CLASS A2I1  3.151% 04/25/51 ....eevveeeeeiiians | eeens . 04/25/2023 . [Paydoun ......ccceveeeeiiii foeriiiiiiiiieii [, 500 |ooiiiieieennne 500 forreiiiiiiienns M8 oot [ O [ O -7 R [ OO -7 R [ OO 500 |eeveeeeenne (I IO [ OO (O PO 4 | 04/25/2051 . [2.A FE ....
Drive Auto Receivables Trust SERIES 20211

..262108-AE-3 |CLASS C  1.020% 06/15/27 .....eevvveeeiiiiians | eveeens . 06/15/2023 . [Paydoun ......cceveeeiiiiiis [oeeeiiiiiiieeiis e 646,152 |........... 646,152 |........... 633,834 ....ccoiiininnns 0 0 . 06/15/2027 . |1.A FE ...

..26875P-AN-1 | EOG Resources Inc ~ 3.900% 04/01/35 .......... |..c.... . 06/23/2023 . [Blackrock . 1,797,440 |........ 2,000,000 A71,71 .0 [ . 04/01/2035 . [1.G FE ....

..277432-AW-0 |Eastman Chemical  4.500% 12/01/28 . I [ . 06/23/2023 . [Western Asset . ..956,250 |........ 1,000,000 ..906,519 |.... .0 [ . 12/01/2028 . |2.B FE ....

..28414H-AG-8 |ELANCO ANIMAL HEALTH INC ~ 6.400% 08/28/28 ....... . 06/23/2023 . |PineBridge 3,079,125 ..3,150,000 .2,824,827 |.... .0 [ . 08/28/2028 . [4.A FE ....

..28622H-AB-7 |ELEVANCE HEALTH INC  4.750% 02/15/33 ........ |.eeeeen . 06/23/2023 . [Western Asset . ..876,042 .. 900,000 .0 . . 02/15/2033 . |2.B FE ....

..286857-B8-5 |Elizabethtoun Gas Company 4.370% 12/20/48 |....... . 04/05/2023 . [Call 100.0000 ..ooe Jooovrereeiiiiiiins Joune 15,000,000 |J....... 15,000,000 . 12/20/2048 . {1.G ........
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Elizabethtown Gas Company Series 2020A-1
..286857-D@-3 |Tranche A 3.280% 11/10/50 ..........cooeeeeiies [ oennn . 04/05/2023 . |Call 100.0000 ..... foeeeiiiiiiiiiiiiin o 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...evvvvnnnnnns [V FUSURRRRR (VO 0 | (VN 0 fnns 1,000,000 |....evvvvvnnnns (VO 0 | [V 13,211 |. 11/10/2080 . [1.G ........
ENTERGY NEW ORLEANS STORM REC SERIES 20151
..20277V-AA-4 | CLASS A 2.670% 06/01/27 .....evvvvvvrvrnnnnnnnn [eeeeenn . 06/01/2023 . | Paydoun ... .. 59,363 ..23,852 |.... . 06/01/2027 . (1.B FE ....
..30212P-BH-7 |EXPEDIA GROUP INC ~ 2.950% 03/15/31 ........... [.oeees . 06/23/2023 . | Wlestern Asset . . 2,104,675 1,921,564 |.... . 03/15/2031 . [2.C FE ....

Rederption  100.0000|

..30288*-AE-0 |FLNG Liquefaction 2 LLC ~ 4.390% 12/31/38 ... |....... . 06/30/2023 . 356,400 356,400 |...........356,400 |[.... .0 | .0 f..........356,400 [.. . 12/31/2038 . |2.B FE ....
..30303)-8H-8 | Facebook Inc ~ 3.850% 08/15/32 ... 06/23/2023 . | Western Asset . ..1,300,000 ..1,181,858 |. .0 0 0 .1,185,165 . 08/15/2032 . |1.E FE ...
..30303M-8N-5 | Facebook Inc ~ 4.950% 05/15/33 ... 06/23/2023 . | Western Asset . ..2,600,000 ..2,595,075 |. .0 0 0 .2,59,117 . 05/15/2033 . |1.E FE ...
..316773-CH-1 |Fifth Third Bancorp ~ 8.250% 03/01/38 ........ | ..cccen . 06/23/2023 . [Various .......cccceevveees feererniinniinnennnn [0 2,301,180 [oeenn. 2,000,000 |........ 2,184,456 |........2,157,217 |.... .0 . 0 2,153,827 |.. . 03/01/2038 . |2.B FE ....

First Horizon Asset Sec Inc SERIES 2004-AA1

..320510-3J-9 | A3 6.227% 06/25/34 ......oeeviiiiiriiiieiiiiins [ reeens . 06/01/2023 . |Paydoun ... ... 22,691 ...21,883 |.... .. 22,691 . 06/25/2034 . [1.A FM ....
Flagship Credit Auto Trus

..33843F-AE-8 |C  2.240% 01/15/26 ....cocvvvvvieiiiiiiiiieiiis [ aeeeees . 06/15/2023 . [Paydown ......cccuvveennein fonniiiiiiiinnnn o 125,397 [l 125,397 |........... 128,722 | 0 o0 [l 1,675 [0 |t 1,675 [0 | 125,397 . 01/15/2026 . [1.A FE ....
Flagship Credit Auto Trust SERIES 20224 CLASS

..33843X-AB-5 | A2 6.150% 09/15/26 ......ccevvviieiiiiiiiiieninn [ reeenn . 06/15/2023 . [Paydown ......cccvveeveenn fornniiiiiiiin o 123,242 123,242 |........... 123,666 |...occvvveeeeeneen 0 foeeiiiiiennn 0 Lo (424) |0 [ (424) |0 [, 123,242 . 09/15/2026 . [1.A FE ....

..341099-CH-0 |Florida Power Corp  6.350% 09/15/37 ......... |.eeeeen . 06/27/2023 . [Blackrock ........cccceees |eeeeiriciinnnennis [-......5,431,900 |........ 5,000,000 |........ 4,993,400 |........ 4,995,284 |...cooeeeinin0 fooeeiiiiinnn97 o0 97 el 0 e 4,995,381 |.. . 09/15/2037 . |1.F FE ...

..35671D-BJ-3 |Freeport McMoRan Inc  5.400% 11/14/34 ....... |....... . 06/23/2023 . [Western Asset . coe | [ 1,451,310 [l 1,500,000 |........ 1,425,931 | 0 [0 [ 1,609 |0 1,609 |0 i 1,427,540 |.. . 11/14/2034 . [2.C FE ....

Redemption 100.0000

..36260#-AA-3 | GSRP Portfolio 2  3.100% 06/29/46 ............ |.eeeeen . 06/30/2023 . ...67,737 |.... .0 . .0 [ ..67,737 |.. . 06/29/2046 . |2.CPL ....

..36261N-AA-5 | GYP HOLDINGS |11 CORP  4.625% 05/01/29 06/23/2023 . | PineBridge ..942,501 |. 0 0 .964,346 . 05/01/2029 . |4.B FE ....

..36267V-AG-8 |GE HEALTHCARE HLDG LLC  5.857% 03/15/30 .. 06/07/2023 . | Tax Free Exchange ..3,150,000 ..3,250,132 |. 0 0 .3,249,810 . 03/15/2030 . |2.B FE ....

..36267V-AK-9 | GE HEALTHCARE HLDG LLC ~ 5.905% 11/22/32 ... |....... . 06/23/2023 . [Blackrock .........ccoceees fereeeeiiiiinnnnenn [ 15,677,850 |....... 15,000,000 |....... 15,000,000 |.... .0 . 0 fes 15,000,000 [.. . 11/22/2032 . |2.B FE ....
General Electric Capital Corp 6.750%

.36962G-XZ-2 | 08/15/32 ... [ eeees . 06/23/2023 . [Western Asset . . 5,634,600 |........ 5,000,000 |........ 5,523,850 |.... .0 | 0 e 5,256,839 |.. . 03/15/2032 . |2.A ........

..870334-CC-6 |General Mills Inc ~ 6.275% 10/17/23 .......... |.eeeen . 05/10/2023 . [ ATHENE oo foeennn 1,002,459 |........ 1,000,000 |........ 1,007,160 |.... .0 . 0 [ 1,000,797 |.. . 10/17/2023 . (2.B FE ....

..37045X-AL-0 | GENERAL MOTORS FINL CO  4.250% 05/15/23 .... |....... . 05/15/2023 . [Maturity ..........ccceeee R 2,500,000 |........ 2,500,000 |........ 2,431,250 |.... .0 | 0 e 2,500,000 |.. . 05/15/2023 . |2.B FE ....

..373298-CF-3 |Georgia Pac Corp ~ 8.000% 01/15/24 ............ | .eeeees . 05/24/2023 . [Call  101.4380 ..... |ooooiiiiieriiniin feeeenn 2,028,760 |........ 2,000,000 |........ 1,850,000 |.... .0 . 0 [ 1,988,993 |.. . 01/15/2024 . (1.G FE ....

..373334-FS-5 |Georgia Pur Co  5.750% 04/15/23 ......ccceecuee | vueennn . 04/15/2023 . [Maturity ......ooooocoins Jooreiiiiiiiiiiiiis [ 2,000,000 |........ 2,000,000 |........ 1,999,520 |.... .0 | 0 e 2,000,000 .. . 04/15/2023 . |2.A FE ....

..38141G-lIL-4 |Goldman Sachs Group Inc ~ 3.691% 06/05/28 ... |....... . 05/10/2023 . [ATHENE ......ovevveivininns foereeniiiiinneeiis feeees 1,031,181 |....... 1,000,000 |........ 1,032,414 |.... .0 . 0 [ 1,033,588 |.. . 06/05/2028 . 2.A FE ....
Goodgreen Trust SERIES 20161A CLASS A

..38217K-AA-2 |3.230% 10/15/52 ..evvviiieiiiiiiiiieeciiiiieeees [ eeeees . 06/15/2023 . [Paydoun ......cccevveeieiiis foeriiiiiiiiineniis [ 62,572 |.occcuneenn 62,572 |............ 58,536 0 [V O 62,572 |.cvveeenenns (VO 0 | [V 783 |. 10/15/2062 . [1.A FE ....
Goodgreen Trust SERIES 20201A CLASS A

..38217T-AA-3 | 2.630% 04/15/55 ....evvvevieiiiiiiiieeciiiiiiieees [ aeeeees . 06/15/2023 . [Paydoun ......cccevveeeiiiis feeniiiiiiiiiieiiin [ 12,483 |............ 12,483 |.cneeens 12,476 |............ 12,476 |..ccuveeeen. [V O, [ IO [V O, [ IO [V O 12,483 oo (VO 0 | [V 146 . 04/15/2055 . |1.A FE ...
Goodgreen Trust SERIES 20201A CLASS B

..38217T-AB-1 |3.230% 04/15/55 ....oevvvriiiiiiiiiiiiiiiiiieeeens [ neeens . 06/15/2023 . [Paydoun ......cccevveeieiiis foeriiiiiiiiineniis [ 11,966 |............ 1,96 |............ 11,988 |........... 11,987 [ovvvininnnnns 0 Jeeeeennnn (20 AT [V O (20 AT [ SRR 11,966 [ovvvvvvnnnnnns (VO 0 | [(J O 172 |. 04/15/2055 . [1.C FE ....
Goodgreen Trust SERIES 20171A CLASS A

..38217V-AA-8 | 3.740% 10/15/52 ...ooouiriiiiiiiiiiiiieecciiiiees [ eeeees . 06/15/2023 . [Paydoun ......cccevveeeiiiis feeniiiiiiiiiieiiin [ 2,1% | 2,1% |...oooe..nn. 2,176 |..oveeeee. RATT | [V O 19 |, [V O 19 |, [V O 2,196 [oooeeiiiinnnn (VO 0 | [V 584 |. 10/15/2062 . [1.A FE ....

Goodgreen Trust SERIES 20192A CLASS A
..38218E-AA-5 | 2.760% 04/15/55
Goodgreen Trust SERIE
..38218E-AB-3 |3.860% 04/15/55 .....cevvvveieiiiiiiieieiiiiiiens [ eeeens . 06/16/2023 . [Paydoun ......cccevverieiins feeriiiiiiiiinniis [, L) A 361
Goodgreen Trust SERIES 20221A CLASS A
..38218J-AA-4 | 3.840% 10/15/56

. 04/15/2055 . |1.A FE ...

....... . 06/15/2023 . | Paydoun ...

................ 361 [0 e 0 [0 | 7| 04/15/2085 . | 1.F FE ...

06/15/2023 . | Paydoun ... E 78,205 78,205 .0 . . 10/15/2056 . |1.A FE ...
. 65,674 |.

..382550-B6-5 |Goodyear Tire & Rubber  4.875% 03/15/27 ... 06/22/2023 . |PineBridge 2,250,000 ........2,066,201 . 03/15/2027 . [3.C FE ...
..382550-BN-0 | Goodyear Tire & Rubber  5.000% 07/15/29 ... |....... . 06/22/2023 . |PineBridge woe oo [0 895,000 | 1,000,000 [........1,000,000 |........1,000,000 |.ceoeorrrreiaO foorrreiiiieic0 [0 o0 o0 o 1,000,000 [...erveereenn0 |- (105,000) |...... (105,000) . 07/15/2029 . |3.C FE ...
HYATT HOUSE Ground Lease Trust A-2017B Redemption 100.0000

.. 39949*-AA-0 14.210% 10/15/47 wovvvvvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 06/15/2023 . | .uvveveiiiiiiiiiiiiiiiiiiiiies i e, 14,025 ... 14,025 |....ooe..s 14,025 |........... 14,025 |..oovvennnn. [V [\ PPN [V [V PPN 0 foreeeennns 14,025 |..oovveeennnnn [V PPN [V 0 foeeeiiiiinn 250 |. 10/15/2047 . J1.EPL ....




6'G03

STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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
MARRIOTT GROUND Ground Lease Tr 2017-A Redenption 100.0000
..39950#-AA-2 [4.480% 11/15/39 ..oovvveiiiiiiiiiiiiiiiiiiineeeees | s L 06/15/2023 . | .evnneeiiiiiieeeeiiieeeees i e 98,522 |............ 98,522 |.eevvrinnns 98,522 [.vvvunnnen 98,522 [cvvvvvnnnnnnns 0 | (VO 0 | (VO [ SRR 98,522 [.ooeeiiiiinnnn (VO 0 | [V 1,840 |. 11/15/2039 . [2.B PL ....
WESTIN NATIONAL HARBOR Ground Lease Tr 2018B Redenption 100.0000
..399518-AA-3 [4.640% 04/15/48 ....oovvvrviiiiiiiiiiiiiiiiineeeees | s L 06/15/2023 . | .evnneeiiiiiieeeeiiieeeees i e 10,641 |............ 10,641 |ooeeeeeens 10,641 [o..oeeeeeee 10,641 [oonninnnnnnns [V FUSURRRRR (VO 0 | (VO [ SRR 10,641 [ovvveiinnnnns (VO 0 | [V 206 |. 04/15/2048 . 1.C FE ....
HERO Funding Trust SERIES 20164A CLASS A1
.. 404170-AA-3 |3.570% 09/20/47 .coovvvveeeeiiieiiieiiii [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiininienns e, 21,376 |l 21,375 [ooennnnne 21,345 [ooenennnne 21,346 |l 0 e 29 [, [V TR 29 [ [ SRR 21,375 [ (VO 0 | [V 313 |. 09/20/2047 . (1.A FE ....
HERO Funding Trust SERIES 20164A CLASS A2
.. 40417Q-AC-9 |4.200% 09/20/47 ..cooeeeeeeeeeeeeeeeeeeeeeeee [ . 06/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiiniiienns e 17,100 |............ 17,100 |ooeeveeeees 17,523 |............ 17,504 |............l 0 s (405) |.vvvvvrrrnnnnns (U [C0) 1 P [ SRR 17,100 [oooeeeieinnns (VO 0 | [V 301 |. 09/20/2047 . (1.A FE ....
HARDWOOD FUNDING LLC Series Q No. 0-23
.. 41242%-AS-1 13.380% 06/07/23 ...ovvvvvvviiiiiiiiiiiiiiiiiiiiiinns [ . 06/07/2023 . |Maturity ....oovveviniiiis Joeneieiniiiies s 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...ovvvvnnnnnns [V FUSURRRRR (VO 0 | (VN 0 fnns 1,000,000 |...evvvvvvnnnns (VO 0 | (VO 16,900 |. 06/07/2023 . |1.G FE ....
HATCHET RIDGE WIND Cert R-7 ~ 5.950% 12/14/29 Redemption 100.0000
CLAIBBAE-AA-D [ s | L 06/14/2023 . | .evenieiiiiiieieeiiiieeees i e 408,636 |........... 408,636 |........... 408,636 |........... 408,636 |...evuuiinnnns [ PO (VO 0 | (VN 0 e 408,636 |........cennnn (VO 0 | [V 12,157 |. 12/14/2029 . |3.A PL
Home Depot (HD Salem) Notes 2 and 5  6.250% Redenption 100.0000
.. 422088-AA-8 [ 11/30/30 .evvvnniiiiiiiiiiiiiiiieceineeeenn | s . 06/30/2023 . | .eeiniieiiiiiieeeeeiiieeees i e 120,222 |........... 120,222 |...ooeeee 129,222 |........... 129,222 [ovvvvvinnnnnns [V FUSURRRRR (VO 0 | (VN 0 s 129,222 [oooeeeiiennnns (VO 0 | [V 3,368 |. 11/30/2030 . [1.A ........
Hero Funding Trust SERIES 20151A CLASS A
. A42770L-AA-1 |3.840% 09/20/40 .....ooovveveinieiiiiiies [ . 06/20/2023 . |Paydoun ........cooeeiiiiins Joeniiiiininienns e, MA4TT HATT o 44,457 |o.eeennnnnn 44,459 foonninnnnnnns 0 e B | 0 s B | [ SRR YATT [ (VO 0 | [V 708 |. 09/20/2040 . |1.A FE ....
Hero Funding Trust SERIES 20152A CLASS A
.. 42770U-AA-1 13.990% 09/20/40 ...cooeeeeeieiieeeeieieeeeeeeeeee [ . 06/20/2023 . |Paydoun ........ocoeeeiiiins Jeeniiiiniinens e 40,517 [oeeeeennee 40,517 |o.eeennnnee 40,513 |...........l 40,513 | [V FUSURRRRR L 0 | L3 [ SRR 40,517 |ooooeeeieennns (VO 0 | [V 654 |. 09/20/2040 . [1.A FE ....
Hero Funding Trust SERIES 20161A CLASS A
L 42770V-AA-9 14.050% 09/20/41 .ooooveeeeeeiiiee [ . 06/20/2023 . |Paydoun .........ooeeeiiiins Joeniiiiinenies e 19,113 [oennnnne 19,113 |l 19,111 [ 19,111 [, 0 | 2 0 | 2 R [ SRR 19,113 [ovveiiiiinnns (VO 0 | [V 334 |. 09/20/2041 . |1.A FE ....
HERO Funding Trust SERIES 20162A CLASS A
LA2TTOW-AA-7 13.750% 09/20/41 ooooeeeeeieeieee [ . 06/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiiniiienns e 34,547 ... 34,547 |ovvvirnnnns 34,725 [oeninnnnnnn LA VA R 0 s (170) [ovvvnnnnnnnnnns (U (170) [evvvnnnnnnnnnns [ SRR 34,547 [ooeiiiiiinns (VO 0 | [V 519 |. 09/20/2041 . [1.A FE ....
HERO Funding Trust SERIES 20163A CLASS A1
..42770X-AA-5 |3.080% 09/20/42 ......coovvvviiiiiiiiiiiiiieis [ . 06/20/2023 . |Paydoun ........cooeeiiiiins Joeniiiiininienns e, 17,222 |oeeeeeens 17,222 |............ 17,029 |............ 17,087 foveeeininnnns 0 Jeeeeennnn 185 |l 0 s 185 |l [ SRR 17,222 |ooeeeeeenns (VO 0 | [V 217 |. 09/20/2042 . (1.A FE ....
Hero Funding Trust SERIES 20163A CLASS A2
. 42770X-AC-1 13.910% 09/20/42 ....ccoeeeeeeeieeeeeeeeeeeeeeeeeee [ . 06/22/2023 . |Paydoun .........oooeeiiiins Joeniiiiiniineieens e, 14,059 |oooeeeeeens 14,059 |............ 14,40 |............ 14,389 |.............. 0 s (330) |+vvverrrnnnnns (U (330) |+vvevrrrnnnnnns [ SRR 14,059 |...oooeeennnn (VO 0 | [V 225 |. 09/20/2042 . |1.A FE ....
HERO Funding Trust SERIES 20173A CLASS A2
L 427T1A-AB-2 |3.950% 09/20/48 ....coeeeeeeeeeeeeeee [ . 06/20/2023 . | Paydown . 09/20/2048 . [1.A FE ....
HERO Funding Trust SERIES 20172A CLASS A1
. A2771L-AB-8 |3.280% 09/20/48 .....coovveveiiiiiiiiiii [ . 06/20/2023 . | Paydoun ... . 09/20/2048 . [1.A FE ....
HERO Funding Trust SE
L A21T1L-AC-6 |4.070% 09/20/48 .....oevvvvvviiiiiiiiiiiiiiiiiiienns oo . 06/20/2023 . | Paydown . 09/20/2048 . [1.A FE .
Hero Funding Trust SERIES 20153A CLASS A
LA2TTAT-AA-3 14.280% 09/20/41 oo [ . 06/20/2023 . | Paydoun ... . 09/20/2041 . (1.A FE .
Redemption
..43148#-AA-7 [HILL TOP ENERGY  5.830% 12/31/29 ......ccoeees |uunnnns . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 350,476 |........... 350,476 |........... 350,476 |...........350,476 [...cccceeeeeena 0 el 0 el 0 e 0 e 0 s 350,476 . 12/31/2029 . |3.A PL
..432833-AF-8 |HILTON DOMESTIC OPERATIN  4.875% 01/15/30 .. |....... . 06/23/2023 . |PineBridge . 2,775,000 |........ 3,000,000 |........ 2,680,500 |........2,698,717 |0 | 16,711 |0 [ 16,711 [0 s 2,715,429 |.. . 01/15/2030 . 3.B FE .
..437076-AS-1 |Home Depot Inc  5.876% 12/16/36 ......eevvvvunn [oeeennn . 06/23/2023 . | Wlestern Asset . ..5,453,900 |........ 5,000,000 |........ 4,726,050 |........ 4,805,537 [...ccooiinnn0 o432 10 4324 0 e, 4,809,860 |.. . 12/16/2036 . [1.F FE .
Redemption
..43722%-AA-5 [Home Depot SWCTL ~ 3.370% 10/15/40 ........ccev | eunnnns L 06/15/2023 . | .eeeneeiiiiiieeeeirieeeees i fee 30,202 |............ 30,292 |ovveinenns 30,202 [ovviennnns 30,292 [ovviiiinnnnnns 0 | (VO 0 | (VO [ SRR 30,292 . 10/15/2040 . [1.F ........
HOMEBANC MORTGAGE TRUST SERIES 20042 CLASS A1
. A3739E-AJ-6 |5.888% 12/25/34 .ccooiieee [ . 06/25/2023 . |Paydoun .........oooeeeiiins Jeeniiiininnenns e, 57,005 [....oeeeee. 57,005 [..cccnnnee 51,234 [o.oennneee 52,353 0 . 12/25/2034 . [1.A FM .
Redemption 100.0000
..44416%-AB-2 | HUDSON TRANS LLC ~ 4.420% 05/31/33 ....ovvvvunn [eeeennn . 05/31/2023 . . . . .0 . .. . 05/31/2033 . |2.A PL
..448579-AJ-1 |HYATT HOTELS CORPS  6.000% 04/23/30 ......... [....... . 06/23/2023 . | Wlestern Asset . ...... 2,479,600 .2,348,450 |.... .0 . ........ 2,356,306 |.. . 04/23/2030 . |2.C FE
..44891A-BJ-5 |HYUNDAI CAPITAL AMERICA  5.750% 04/06/23 ... |....... . 04/06/2023 . |Maturity .....ovvvviiiiinns Jooveneniiiiins s 1,000,000 ..99,893 |.... 0 e 107 [0 1,000,000 |.. . 04/06/2023 . |2.A FE
..451102-B0-9 | ICAHN ENTERPRISES/FIN ~ 6.375% 12/15/25 ...... [....... . 05/03/2023 . |Citigroup Global ........ |oeeeeeeeeiiiiiiiiins |oeees 1,178,125 |........ 1,250,000 1,220,088 |.... 0 3,142 [0 [ 1,223,229 |.. . (45,104) |.... . 12/15/2025 . |3.C FE
..452327-AM=1 | I1lumina Inc  2.850% 03/23/31 .....cooeeeeeeens [oeennn . 05/11/2023 . |Western Asset .......ccce |oeeeeeeeeeinnnnnnnns s 1,054,588 |........ 1,250,000 01,014,205 |.... .0 . PP | N 1,022,770 |.. .. 31,818 |[.... . 03/23/2031 . (2.B FE .
..458140-CJ-7 | Intel Corp  5.700% 02/10/53 U IR . 06/23/2023 . |Blackrock .........cceenes |ooveeeeeennninnnnnns oo 6,587,100 | 6,500,000 .0 . L2 0 e 6,481,764 |.. ....... 105,336 |.... , , . 02/10/2053 . 1.F FE .
..460146-CF-8 | International Paper Co 7.300% 11/15/39 .... |....... . 06/23/2023 . | Western Asset ......ccoeee |oeereeiiiieeiieiens |oeeees 5,648,350 |........ 5,000,000 |........ 5,419,900 |........ 5,328,169 0 Jeeennn (5,213) ).eeevveene 0 fonin 5,322,896 |....coevvnens 0 f...... 325,454 |....... 325,454 |........... 225,083 |. 11/156/2039 . |2.B FE
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Redemption 100.0000
..464330-AA-6 | ISKANDAR VENTURE ~ 3.410% 06/15/39 ......cccoeu [oeeennn . 06/15/2023 . | evvveiiniiiniininiiiiiinninns e e 3,958 [oviiiiienns 3,968 [oininnnn 3,968 [.cconnnnnne 3,968 [.coinnnnnnn 0 | (VO 0 | (VO 0 e 3,98 | (VO 0 | [V 56 . 06/15/2039 . |1.EPL ....
JP Morgan Mortgage Trust SERIES 20195 CLASS
.46591F-AZ-7 |B2  4.482% 11/26/49 ..ooovvvvviiiiiiiiiiiiis [ . 06/01/2023 . |Paydoun ......cooeveieiiiins e e 1,773 [ N,773 | 10,997 |l (V2 0 Jeeeeennnn 776 [oeerinnnnnnns 0 e FZL T [ SRR 773 o, (VO 0 | [V 44 . 11/25/2049 . [1.C FE ....
JP Morgan Mortgage Trust SERIES 20231 CLASS
..465978-AF-1 | A2 5.500% 06/25/53 .......evvvvvvvvvvnninniiiinns [ eeeeenn . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 59,917 |........... 59,917 [oennnne 59,702 |.ooeeiiiiiieens {1 0 Jeeeeennnn 215 |oeiiiiiiiens 0 s 215 |oeieiiiiiens [ SRR 59,917 [ooeiiiiiinnnn (VN 0 | [V 1,097 |. 06/25/2063 . [1.A FE ....
Jack in the Box Funding LLC SERIES 20191A
..466365-AC-7 |CLASS A23  4.970% 08/25/49 ......covvvvvveeenens [eeeenn . 05/26/2023 . |Paydown ........oooeeiiiiins Jeeiiiinnnn e 33,750 |l 33,750 [oennnnnnn 33,750 |eeeeeennns 33,750 |oeeiiieinnns [V FUSURRRRR (VO 0 | (VN [ SRR 33,750 [oeeeiiiiiinnns (VO 0 | [V 839 |. 08/25/2049 . (2.B FE ....
Jack in the Box Funding LLC SERIES 20221A
..466365-AD-5 |CLASS A2l  3.445% 02/26/52 .........ccoevveeeees [ eeennn . 05/25/2023 . |Paydoun ........ooooeiiiiiis Joeeiiiiiniin e 4,150 [oeeeiiinnns 4,150 |l RNCICIU FO (V2 0 e 40 |eveeiiiiiinnns 0 s 40 |oveeiiiiiiinns 0 e 4,150 oo (VO 0 | [V 36 . 02/26/2052 . |2.B FE ....
Jack in the Box Funding LLC SERIES 20221A
..466365-AE-3 | CLASS A211  4.136% 02/26/52 .....evvvvvvvvennnns [ eeeenn . 05/26/2023 . |Paydoun ........oooeeiiiiins Jeniniininin e 18,750 |[..eevnnnnnee 18,750 |ovevvveennns 18,750 [o.vvveneeee 18,750 [ovvvviiinnnns [V FUSURRRRR (VO [V ST (VN [ SRR 18,750 [ovvvvvvvvnnnnns (VO 0 | [V 388 |. 02/26/2062 . (2.B FE ....
JP MORGAN MORTGAGE TRUST SERIES 20133 CLASS
..46640M-AA-8 | A1 3.000% 07/25/43 . 06/01/2023 . | Paydown . 07/25/2043 . [1.A ........

499,812 |.... .503,619 |. . 06/01/2029 . |1.E FE ...

505,000

..46647P-CJ-3 | JPMORGAN CHASE & CO  2.069% 06/01/29 ... ..510,373

. . 06/23/2023 . [Blackrock ...
JP Morgan Mortgage Trust SERIES 20171 CLASS

..46648C-AH-7 | A8  3.451% 01/25/47 ...cceeeveeiiiiiiiiiieeciis | eeees . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeeis e 249,152 |........... 249,152 |.eeeeens 242,614 ... 243,112 [oeieiiiiiin0 | 6,040 [0 8,040 [0 e 249,152 . 01/25/2047 . |1.A ........
JP Morgan Mortgage Trust SERIES 20196 CLASS
..46651B-AZ-3 |B2  4.234% 12/25/49 .. [ . 06/01/2023 . |Paydoun ... ... 13,865 ... 13,865 ...12,805 |.... ..13,865 |.. . 12/25/2049 . |1.A ........
St Christophers JLL Sec CTL Series 2019-A Redempt ion .
..46667#-AA-1 |3.980% 01/15/50 ...ceoieviiiiiiiiiiiiiieeeceiens [ eeeeens L 06/15/2023 . [ .evveieeiiiiiiiee s [ [ 14,829 |........... 14,829 |...ceeeees 15,274 | 15,239 [.oeeeeeinnee [ U (£ PP [ OO (£ PP [ OO , . 01/15/2050 . [1.G ........
Orlando Health JLL Sec CTL Series 2020-11 Redempt ion 100.0000
L46671%-AA-9 | 3.287% 04/15/43 ....evveiiiiiiiiieieeiieeees [ e L 06/15/2023 . [ .eveeiieiiiiiiiee s [ [ 86,232 |.ccceeenns 86,232 |............ 88,429 |............ 88,239 |.cceeeennnne [ OO (X)) 0 fooeeeeenne (LX) [ OO , , . 04/15/2043 . |1.F ........
JetBlue Airways Corporation 2.750% 05/15/32 Redemption 100.0000
CATTHB-AH-A | e [ . 05/15/2023 . | .. . 05/15/2032 . |1.F FE ....
Redemption
..477164-AA-5 | JETBLUE AIRWAYS CORP  4.000% 11/15/32 ....... | .eceen L 05/15/2023 . [ .eveiieiiiiiiiiieeciiieees [ [ 354,996 |...........354,9% |...........362,259 |........... 361,065 |......oeennne 0 foeeenne (322) [ovveeeeeinns 0 foeeeenne (322) [ovveeeerinns 0 foeeeeene 360,743 . 11/15/2032 . |1.F FE ....
Redemption 100.0000
..48259%-AA-5 | KDP LICENSING PT  3.120% 12/31/35 ....cccvves | vvennn L 06/15/2023 . [ .evvveeeeiiiiiiieeeeiiiees [ [ 2,027 2,027 ... .0 | ...2,027 |.. . 12/31/2035 . |2.B PL ....
..485170-AS-3 |Kansas City Southern  4.950% 08/15/45 ....... |....... . 04/19/2023 . [Various ... . 8,068,260 .8,068,780 |.... .0 . ........8,068,260 |.. . 08/15/2045 . |2.B FE ....
..485170-BA-1 |Kansas City Southern  3.125% 06/01/26 ....... |....... . 04/19/2023 . [Tax Free Exchange ....... 1,465,927 oo 1,462,892 ... 0 3,036 |0 e 1,465,927 |.. . 06/01/2026 . |2.B FE ....
..485170-BB-9 |Kansas City Southern  4.700% 05/01/48 ....... |....... . 04/19/2023 . [Tax Free Exchange ....... 1,044,636 |........ 2,000,000 |........ 1,939,620 |........ 1,944,300 |.... 0 o336 |0 1,944,636 |.. . 05/01/2048 . |2.B FE ....
..485170-BC-7 |Kansas City Southern  4.200% 11/15/69 ....... | ....... . 04/19/2023 . [Tax Free Exchange ....... 13,916,885 |....... 12,735,000 |....... 13,938,236 |.......13,919,838 |.... .0 | 13,916,885 |.. . 11/15/2069 . |2.B FE ....
..485170-BE-3 |Kansas City Southern  3.500% 05/01/50 ....... | ....... . 04/19/2023 . [Tax Free Exchange ....... i 870,932 il 850,000 |........... 872,109 |.... .0 . eeene....870,032 ). .0 . 05/01/2050 . |2.B FE ....
..48666K-BA-6 |KB Home  7.250% 07/15/30 ....eevveeiiciiinnaens | aeeeens . 06/26/2023 . [PineBridge ........cccoveer foereriiininininiins feeees 3,048,750 |........ 3,000,000 |........ 2,923,461 |.... 0 e 3,663 |0 e 2,929,818 |...ccveeeeen0 [l 118,932 |l 118,932 . 07/15/2030 . |3.B FE ....
..50187T-AF-3 |LGI HOMES INC ~ 4.000% 07/15/29 ........ccccuvee | wvennn . 06/23/2023 . |PineBridge [ F 1,369,500 |........ 1,650,000 |........ 1,230,405 |.... 0 22,983 |0 1,262,161 [....ooooeennnn0 |.llnl 107,339 [in, 107,339 . 07/15/2029 . |3.C FE ....
Redemption 100.0000
..50247@-AA-4 |LV STADIUM EVENT ~ 3.360% 06/30/45 ........ceee | vueennn . 06/30/2023 . 146,721 |.... . 06/30/2045 . |2.A PL ....
..524590-AA-4 | LEEWARD RENEWABL ~ 4.250% 07/01/29 .....cceeees | vueennn . 06/23/2023 . PineBridge .. 930,187 |.... . 07/01/2029 . |3.C FE ....
Redemption 100.0000
..524678-AJ-4 |Stop & Shop  7.53%% 11/15/26 .....oocveveeeers | aneenn . 06/15/2023 . . 11/15/2026 . [2.C Z .....

. 06/15/2023 . |2.B FE ....
. 11/15/2054 . |1.G FE ...

.2,999,8%4 |.
.0

..2,998,020 |.
..425,604 |.

..53079E-BE-3 |Liberty Mutual Group  4.250% 06/15/23 .
..530830-BX-6 |Lockheed Martin  5.700% 11/15/54

- |- 06/15/2023 . Maturity
. |- 06/23/2023 . [Western Asset .

..3,000,000

o oo ooo

..548661-EL-7 |Lowes Companies Inc  5.000% 04/15/33 ....cve | envne . 06/23/2023 . | Vestern Asset ... 0 e . 04/15/2033 . [2.A FE ...

..55305B-AV-3 |M/I Homes Inc  3.950% 02/15/30 ......ccevees | venvnes . 06/23/2023 . |PineBridge . . 181,047 |.... . .. . . 02/15/2030 . 3.B FE ...

..55336V-BR-0 |MPLX LP  1.750% 03/01/26 R I . 06/23/2023 . | Wlestern Asset . v | 907,800 ... R e, 881,071 .. eeeeen..897,042 .. eeren9,858 [..........0,858 . 03/01/2026 . |2.B FE ...

..55336V-BV-1 |MPLX LP 5.000% 03/01/33 ...oevevvvrerererens | eerenes . 06/23/2023 . [Vestern Asset .....ocoooes ooveevereveiiierenes [eennne 2,771,994 |........2,900,000 |........2,779,821 |.coorrrrrrennnee. 0 [ 2,782,558 [oovevereierena0 foeee (10,564) |......... (10,564) . 03/01/2033 . [2.B FE ....
MLB FACILITY Rangers Tranche 3  3.610% Redempt ion 100.0000

..56081*-AC-8 | 12/10/44 ..vovivieiiieeeeceeeeeeens | e L 06/10/2023 . [ .vviiiiiieciiieiees oo | 57,05 |iorrenans 57,05 oo 57,025 |overenans 57,025 oo [ P (L [ P [ [ P 57,025 |ovreeennan. [ [ P 0 . 12/10/2044 . [1.6 FE ...
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..571903-BE-2 |Marriott International  4.625% 06/15/30 .... |....... . 06/23/2023 . |Western Asset .......cccce |oeeeeeriiiiniinnnnns |oeees 1,604,637 |........ 1,677,000 |........ 1,638,292 |........ 1,639,447 |............... [V R 2,026 |...oooeeeenns [V R 2,026 |...oooeeeenns [V R 1,641,473 |.ooooeeeinns 0 f...... (36,835) |....... (36,835) |- 41,366 |. 06/15/2030 . |2.B FE ....
MASTR ALTERNATIVE LOANS TRUST SERIES 20032
..576434-CU-6 | CLASS 1A1  6.000% 03/25/33 .....ccoeeunnnnnnnnn [ereeenn . 06/01/2023 . |Paydoun .....ooooveeiiiiiins v e, 87,666 |............ 87,666 |............ 91,830 |oeeeeeenns 90,677 |oeeveviiiinnnns [V R (639) |-evvveeeennnnns [V R (639) |.eeveeeenennnns [V R 90,038 |..oooeeieeenns 0 foeeenee (2,372) |- (2,372) |eeeeeees 2,19 |. 03/25/2033 . [1.A FM ....
MILLENNIUM PIPELINES Series A Note A-31 Redempt ion 100.0000
..60040#-AA-0 |5.330% 06/30/27 .....ccoevvvviiiiiiiiiiiieiieeens [ . 06/30/2023 . | uvvviiirniiniininiiiiiininnns e o 109,128 |........... 109,128 |........... 109,128 |........... 109,128 |ooevvviiiinnnes [V (VR [V (VO [V R 109,128 |.ooooeeeeeens (VR [V R [V 2,908 |. 06/30/2027 . [1.G FE ....
MILLENNIUM PIPELINES Series B Note B-25 Redempt ion 100.0000
..60040#-AB-8 |6.000% 06/30/32 ......evvvvvrrrvnnnnnnnnnninnnnnnnns [eeeeen . 06/30/2023 . | .evvvrriiniiiinnininiiiiinnins e | 54,643 |............ 54,643 |............ 54,643 |............ 54,643 |....oevnnnnnnne [V (VR [V (VO [ R 54,643 [.ooooeeiinnns (VR [V R [V 1,639 |. 06/30/2032 . [1.G PL ....
Redemption 100.0000
..61237W-AC-0 | MONTEFIORE MEDICAL CENT ~ 2.895% 04/30/32 ... 04/20/2023 . | .. K .. 120,000 . 04/30/2032 .
..615369-AC-9 |Moodys Corporation 4.875% 02/15/24 ......... . 06/14/2023 . |Various ... . 3,620,000 . 02/15/2024 .

Morgan Stanley ReRemic Trust SERIES 2010R9
..61760C-AN-5 | CLASS 2C  3.858% 12/26/46 ...
Morgan Stanley ReRemic Trust

. 12/26/2046 . |1.E FM ...

....... . 05/01/2023 . | Paydoun ...

..B1760C-AN-5 |CLASS 2C  3.858% 12/26/46 .eoveveverevercrees [ v . 06/01/2023 . | Paydonn .c.veveveverveens [rverenieierisenins friererieenens 2T F - 30 [ 720 (| A L3N (| P L3N | 46 | (L1 FU (| PR (L1 1 | 12/26/2046 . [1.F FM ...
Mosaic Solar Loans LLC SERIES 202334 CLASS A

..618933-AA-3 |5.910% 11/20/53 ...eovevereeriiererieierieieesiene [ e . 06/20/2023 . {Paydomn ....evevevereeens [orveieeiieeieiens [reeieens 82,972 [oovrenene. 82,972 |oovienrnn EIAT: I (| FT (] A 1,254 [oveeeiienne [(J A 1,254 [oveeeiinnne (| 82,972 [ooveiiieinne (L1 FU (| AR (L1 F 272 |. 11/20/2053 . [1.D FE ...
Mosaic Solar Loans LLC SERIES 20231A CLASS A

..61945V-AA-9 |5.320% 06/20/53 ..cevveveeeriiereenieinieinns [ eerenes . 06/20/2023 . {Paydomn .c.veveveveeeens [orveieenieeieiens [reeieen 82,005 |oeinnns 82,005 |ovreunnen 80,570 |oveveeerieanne (| FT (] A 1,435 [oveeerinnnes [(J A 1,435 [oveeeiienne (| 82,005 |.oveveneneee (L1 FU (| AR (L1 F 779 |. 06/20/2053 . [1.D FE ...
Mosaic Solar Loans LLC SERIES 202324 CLASS A

.B1945W-AA-7 |5.360% 09/22/53 ..vevvvenerenerienesieieneeenes [ e . 06/20/2023 . |Paydomn ....coveeeveerens foevieiiieiiieens [ 102,567 [oveuvnene 102,567 |ovveeeene. 101,235 [oveveerieinns (| FT (] A 1,332 [ [(J A 1,332 [ [(J A 102,567 [veveeevenns (L1 FU (| PR (L1 F 765 |. 09/22/2053 . [1.D FE ...
Mosaic Solar Loans LLC SERIES 202224 CLASS A

..B61946U-AA-0 | 4.380% 01/21/53 .eevvvereerieeririeierieieesiene [ e . 06/20/2023 . | Paydown ... ..108,618 ... 108,618 ... 103,187 |.... 108,618 |.. . 01/21/2053 . |1.D FE ...

..62819%-AA-5 | MUSTANG HILLS LLC No. 11 5.150% 11/30/35 . |....... . 05/31/2023 . | Various ... .. 273,359 273,359 |.. . 11/30/2035 . |2.C PL ...
NFL VENTURES Ser 2015-A Tranche C No.RC-14 Redenpt ion 100.0000

.B2027#-AF-3 | 3.480% 04/15/31 .eevveeeieniieresiereeeeieeeiens [ eevenes L 04/15/2023 . [ 1evveveeirieiinieiineinnen [ [ 160,613 |.......... 160,613 |.venenvene 160,613 [.......... 160,613 [covevvevennnnn [(J A (L1 P [(J A (L1 P [(J A 160,613 . 04/15/2031 . |1.E FE ...
NFL VENTURES Ser 2015-A Tranche D No RD-20 Redenpt ion 100.0000

.B20274#-AG-1 | 3.570% 04/15/32 .vvveverieeveeieieeeveeeieeens [ oo . 04/15/2023 . ..123,870 |.... ....123,870 |.. . 04/15/2032 . |1.E FE ...

..62944T-AF-2 |NVR Inc  3.000% 05/15/30 w.vevevevereervrienens | veenen . 06/23/2023 . | Western Asset . .5,479,743 |.... . 05/15/2030 . |2.A FE ...
Neptune Regional Transmission 6.210% Redemption 100.0000

.B4079%-AB-8 | 06/30/27 ..cvvevevieeriieieisiei s nienene [ e . 06/30/2023 . . ...76,034 |.... . 06/30/2027 . |1.F PL ...

..644188-BH-6 |New England Pwr Co Var ~ 5.936% 11/25/52 ... |....... . 06/23/2023 . | Western Asset . o | R R ........2,000,000 |.... . 11/25/2052 . |1.G FE ....

..B47584#-AA-4 | NEW ORGANIC ~ 6.250% 09/15/38 ..evvvevevcees [ervee . 06/15/2023 . |Various .......ccoceveuennes , , L9168 v 32,710 . 09/15/2038 . |6. Z .......

Redemption
..647608-AA-2 | NEW ORLEANS ENY ~ 4.270% 08/15/32 ..voveveveves | verene R TAT V.17 T . 08/15/2032 . [1.6 ........
Redemption

..64761%-AA-3 | NEW ORLEANS ~ 4.467% 03/15/33 .ovvvvvrierens | verenen R TAT V717 T , , 2 73,692 |ovoviiene (| PR (L FU (| PR (L1 FU (| 73,692 [ooveiiieienne (L1 FU 0 . 03/15/2033 . |1.G ........
NewStar Arlington Senior Loan SERIES 20141A

..65251P-AY-9 |CLASS AR  6.635% 04/25/31 IO . 04/25/2023 . |Paydonn .o.eevevevereees [oreeiieiieiens [oeeenn 28,891 [ 28,891 [ . 04/25/2031 .

11,957,336 |. .508,820 |. . 11/02/2032 .

11,969,450

..665859-AX-2 |Northern Trust Corp  6.125% 11/02/32 06/26/2023 . |Various ... .12,000,000

oocooo
o ocooo

..666807-CH-3 | Northrop Grumman Corp ~ 4.700% 03/15/33 06/23/2023 . |Blackrock ... ..3,160,000 ..3,072,626 |. .3,075,106 21,256 | . 03/15/2033 .
..666807-CJ-9 |Northrop Grumman Corp ~ 4.950% 03/15/53 06/23/2023 . | Western Asset . .282,992 ..7,336 | . 03/15/2053 .
..B738M-AC-5 | Oaks 2015-1 Series 2015-1  3.500% 04/25/46 - |- 06/01/2023 . [Paydown ... 7,207 0 . 04/25/2046 .

Redemption .
..677071-AU-6 | OHANA MILITARY COMM LLC ~ 6.000% 10/01/51 .. |....... . 04/01/2023 . | .evvvviinnniiiiiiiiiiiee
..68389X-AH-8 |Oracle Corp ~ 6.125% 07/08/39 .......ccocecunne | eveens . 06/23/2023 . [Western Asset .
..68389X-BZ-7 |Oracle Corp  3.650% 03/25/41 06/23/2023 . | Blackrock ...
..68389X-CF-0 |Oracle Corp  5.800% 11/10/25 . 06/23/2023 . | Blackrock ...
..68389X-C0-6 |Oracle Corp  5.550% 02/06/53 .. 06/23/2023 . | Western Asset .
..690737-AS-2 | Owens-Brockway Glass  6.375% 08/15/25 ...... |....... . 06/22/2023 . [PineBridge

. 10/01/2051 . |1.D FE ....
. 07/08/2039 . |2.B FE ....
. 03/25/2041 . |2.B FE ....
. 11/10/2025 . |2.B FE ....
. 02/06/2053 . |2.B FE ....
. 08/15/2025 . |4.B FE ....

o
o

........ (7,968)
. 147,675
. 144,162 |.

o

..6,600,000
..1,000,000
. 700,000 . X K
..1,525,000 |........ 1,443, ........1,449,066 |....

oo ooo

o o oo
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Pacefunding SERIES 20181A CLASS AA  4.540%
..69373V-AA-3 109/20/49 ...cooiiiiiii [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiinennes e 30,736 |l 30,735 [onnnnnne 30,735 | 30,735 |ooeeiiiiens [V FUSURRRRR (VO 0 | (VN [ SRR 30,736 [oeiiiiiiinnn (VO 0 | [V 621 |. 09/20/2049 . [1.A FE ....
Pacefunding SERIES 20181A CLASS AB

..B69373V-AB-1 |09/20/49 ......eevviiiiriiiiiiiiiiiiee e [ eeees . 06/20/2023 . |Paydoun ... . 09/20/2049 . [1.A FE ....
Pacefunding .430%

..69375H-AA-2 | 09/20/49 .....evviiiiiiiiiiiei e [ eeeees . 05/20/2023 . [Paydoun ......cccveeeeiiiin feeriiiiiiiiineiiis [ 35,012 | 35,012 [ooeeeeennn. 35,012 |.oveennnne 35,012 |, [V O, (O O [V O, (O O [V O 35,012 [ooeeiiiiinnns (VO 0 | [V 646 |. 09/20/2049 . [1.A FE ....
Pacefunding SERIES 20191A CLASS AB  4.430%

..69375H-AC-8 |09/20/49 ......evviiiiiiiiiiiiiiiiiee e [ eeees . 05/20/2023 . [Paydoun ......cccveeieiiiin feeriiiiiiiiineiiin [ 49,194 ...l 49,194 |............ 49,194 f............ 49,194 [oooooiinnns [V O, (O O [V O, (O O [V O 49,194 [ (VO 0 | [V 908 |. 09/20/2049 . [1.A FE ....
Pacefunding SERIES 20182A CLASS AA  4.890%

..69375P-AA-4 | 09/22/53 ....eeeviiiiiiiiiiiiiiiiieie e [ eeeees . 06/19/2023 . [Paydoun ......ccevveieeiins feeriiiiiiiiinniiis [ 19,269 |............ 19,269 |...coeeens 19,269 |...ceeeens 19,269 |..occvveeennnne [V O, (O O [V O, (O O [V O 19,269 |...ooeeeennnnn (VO 0 | [V 444 1. 09/22/2053 . |1.A FE ....
Pacefunding SERIES 20182A CLASS BA  4.890%

..B9375P-AC-0 | 09/22/53 ....eeeviiiiiiiiiiiiiiiiiieee e [ eeees . 06/19/2023 . [Paydoun ......cceveeeeiiins feereiiiiiiiinneiiis [ 13,006 |............ 13,006 |............ 13,006 |............ 13,006 [ooeeeeeeennnnes [V O, (O O [V O, (O O [V O 13,006 [vvvvvvvvnnnns (VO 0 | [V 332 |. 09/22/2053 . |1.A FE ....

..720198-AC-4 | PIEDMONT OPERATING PARTN  3.400% 06/01/23 .. | ....... . 06/01/2023 . [Maturity .....ooooovciins fooreiiiiiiiieiiiis [ 8,000,000 |........ 8,000,000 |........ 7,735,220 |........ 7,985,930 |...ceveennne 0 foeeeens 14,070 [oeeeeeennnes 0 foeeeens 14,070 [oeeeeernnnes 0 foeeens 8,000,000 |..oevveennnee (I IO 0 foreeeiiiiiias [ IO 136,000 |. 06/01/2023 . |2.B FE ....
Planet Fitness Master Issuer SERIES 20181A

..72703P-AB-9 | CLASS A2l ~ 4.666% 09/05/48 ........cccuvvveerees | eueeenn . 06/05/2023 . [Paydomn ......cceeeeeeriiis foereeiiiiiiiieeiis feeeeeee 42,500 |.cccieenns 42,500 |............ 42,500 |............ 42,500 |...ooeeneennnne 0 foeeeiiiiias [ O 0 forreeiiiiias [ O [ OO 42,500 |..eoveeeeenne (I IO 0 foreeeiiiiiias [\ O 992 |. 09/05/2048 . |2.C FE ....
Planet Fitness Master Issuer SERIES 20221A

..72703P-AE-3 | CLASS A2I1  4.008% 12/05/51 ... R . 06/05/2023 . Paydomn ......ccceveeeeriiie feoeeiiiiiiieiieii feeeeel 7,500 [, 7,500 . . 12/05/2051 . |2.C FE ....

..73730E-AD-5 |Posco  5.750% 01/17/28 R (R . 06/23/2023 . [Western Asset . 10,200,000 |...... 10,000,000 .9,954,629 |.. . 245,371 |.... . 01/17/2028 . [2.A FE ....

..T3730E-AE-3 |Posco  5.875% 01/17/33 .....ccoiiuiiiiiiriiiins | veeens . 06/23/2023 . [Western Asset ... ..212,106 .... 200,000 |... . ....198,099 [.. .. 14,007 |.... . 01/17/2033 . |2.A FE ...

.. 745332-CA-2 |Puget Sound Pwr & Lt Co  5.757% 10/01/39 ... |....... . 06/23/2023 . [Western Asset ... .. |-+.... 5,111,000 |........5,000,000 |........5,000,000 |[........5,000,000 [.... ........5,000,000 |.. ....... 111,000 |.... . 10/01/2039 . (1.F FE ....

.. 747525-AK-9 | QUALCOMM Inc  4.800% 05/20/45 ........ccevvvees [errenn . 06/23/2023 . |Various .......cceeeevnnnns fooreerneinninnninnns foeens 6,806,800 |........ 7,000,000 |........ 6,056,860 |........ 6,164,598 |......ovvvennnn0 oo @,148 |0 9143 |0 e, 6,173,741 |.oocoiiinnl0 s 633,059 |....... 633,059 |........... 202,533 |. 05/20/2045 . |1.F FE ....
Residential Accredit Loans | SERIES 20070H4

..T4922T-AA-4 | CLASS A1 5.530% 05/25/37 ..cooeuuereeeeaciins | eveeens . 06/25/2023 . [Paydomn ......ccceeeeieiiiis foereeiiiiiiieeii [ 24,027 | 24,027 ..o 22,706 |............ 23,046 |...eoeenennne [ OO Bl | 0 fooeeeene B | [ OO 24,027 |.eoveeeennne (I IO [ OO [\ O 427 |. 05/25/2037 . |1.A FM ...
Woodward Capital Management SERIES 20222

..T49381-AB-7 | CLASS A2 2.500% 02/25/52 .......eevveeeeacuens | eveeens . 06/01/2023 . |Paydoun ... . 02/25/2052 . |1.A ........

Redemption
..750731-AA-9 |Raiders FC CTL  3.744% 02/10/49 ......ccccees | eveenn . 06/10/2023 . [ .eeeeiiiiiiiiiiee e , , , B [0 |0 el 0 0 [ OO 21,118 |, (I IO [ OO [\ O 330 |[. 02/10/2049 . |2.A ........

..75513E-CR-0 | RAYTHEON TECH CORP  5.150% 02/27/33 ......... |.eeeees . 06/23/2023 . |Western Asset .......ccce |oeeeeeeeninninnnnnns [ 912,321 |l 900,000 |......tn901,463 [oeeeeiiiiiiiiinnnn O i 0 [t () o0 e (2) . 02/27/2033 . |2.A FE ....

Renew 2017-1 SERIES 20171A CLASS A 3.670%

L T5973L-AA-6 | 09/20/52 ....vvvvieeiiiiiiiieiiiiiiee e [ eeeees . 06/20/2023 . [Paydown ........ceeeeennnne , , , 008 [oveeeiiiiinn 0 |5 [0 e . 09/20/2052 . (1.A FE ....

..760759-Al-2 |Republic Services Inc  4.750% 05/15/23 ..... |....... . 05/15/2023 . Maturity .... , e . ... (7,482) |. . (7,482) ... . 05/15/2023 . |2.B FE ....

..T8413H-AA-7 |SES  3.600% 04/04/23 ...........cceuneeee 04/04/2023 . |Maturity . 4,000,000 ..4,000,000 ..3,913,880 |. .3,99,022 |. ..3,978 | .0 [..........3,978 . 04/04/2023 . |2.C FE ....

..78486Q-AD-3 |SVB Financial Group  3.500% 01/29/25 ... . 06/23/2023 . |Blackrock ... U R 3,581,600 |........ 5,000,000 |........ 3,159,500 |.... R 2 1,839,619 [... (1,839,504)|... . 01/29/2025 . [6. FE .....

Redemption 100.0000

..78512%-AA-5 | SSE REPLACEMENT POWER  4.120% 05/31/29 ..... |....... L 06/30/2023 . [ .eeeeieiiiiiiiiee s [ [ 124,8% |........... 124,8% |........... 124,89 |........... 124,895 |...ccooeennn0 [, [ O 0 forreeiiiiias 0 . 05/31/2029 . |1.D PL ....
Santander Drive Auto Receivab SERIES 20214

..80285V-AD-1 | CLASS B 0.880% 06/15/26 ......cceeevveeeeeinn | aveens . 06/15/2023 . [Paydoun ......cceveeeiiiiiis [oeeeiiiiiiieeiis e 772,121 |l 772,121 | 759,694 |....ocoiiininnns [ O [ O 12,426 | 0 foeeeens 12,426 | 0 foeeeeene 772,121 | (I IO [ OO [ P 1,112 [. 06/15/2026 . |1.A FE ....
Santander Drive Auto Receivab SERIES 20222

..B0286M-AC-2 | CLASS A3 2.980% 10/15/26 .....cceeeiurreeeaaes | eveeens . 06/15/2023 . [Paydoun ......cceeeeeiiiiiis foeeeiiiiiieeeeis e 102,699 |........... 102,699 |........... 101,327 oo [ O 0 foeeeene 1,372 [oeeeeiiies 0 foeeenne 1,372 [oeeeeiiee 0 foeeeenne 102,699 |...eeveeennnnne (I IO [ OO [\ O 500 |. 10/15/2026 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 20053 CLASS A1

L.B1744F-HK-6 |5.557% 05/20/35 .....ovveeiiiiriiieiiiiiieeeeees | aeeeens . 06/20/2023 . [Paydomn ......cceeeeeeiiiis foeeeeiiiiiieeeiis [ 38,471 oo 38,471 |oeeeeeee 34,901 |............ 35,821 | 0 foeeeene 2,651 [ooeiiiiieens 0 foeeenne 2,651 [ooeiiiiienns [ OO 38,471 | (I IO [ OO [\ O 817 |. 05/20/2035 . [1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 20134 CLASS A2

L.B1744Y-AB-2 |2.500% 04/25/43 .......oeviiiiiiiiiiiiiiiiiieeeens [ eeees . 06/01/2023 . [Paydoun ......cceeeeeeiiiie foereeiiiiiineeii [ 21,430 | 21,430 |o.oeeennnnn. 19,221 |t 19,707 [oeeeeeeennnes 0 foeeeene 1,728 [ 0 foeeenne 1,728 foeeeeiie [ OO 21,430 [ (I IO [ OO [\ O 240 |. 04/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 20135 CLASS A2

..B1745A-AB-3 |3.000% 05/25/43 ........oeveiiiiiiiiiaiiiiiiiieees | eeeens . 06/01/2023 . [Paydoun ......cceeeeeeeiiiis foereeiiiiiiieeiis [ 36,489 |..ccoeeeens 36,489 |............ 34,278 |............ 34,760 |..eueeeennnne 0 foeeeene 1,729 [ 0 foeeenne 1,729 [ [ OO 36,489 |...ooeeeennnee (I IO [ OO [\ O 482 |. 05/25/2043 . |1.A ........
Shel Ipoint Co-Originator Trus SERIES 20171

..82280R-AG-4 |CLASS A7 3.500% 04/25/47 ....ccovvuvvnnraceaace | aveeens . 06/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiieeeiis feeeeeee 29,070 fo.oeeneeen 29,070 |............ 27,830 |..eeeennnnn. 27,952 oeeeeeiiinnns 0 foeeenne 1418 o 0 foeeeene 1418 e 0 fooeeeeene 29,070 |ooeiiiieeenns (O O [ OO [\ O 443 | 04/25/2047 . |1.A ........

..833794-AB-6 | SODEXO INC ~ 2.718% 04/16/31 ...ocvvvvveeeiinns | eeenn . 06/27/2023 . [Western Asset .....ccccoee [oeeeiiiiiiiiininniss feees 3,318,160 |........ 4,000,000 |........ 3,189,473 |........ 3,198,113 |...cceeeee. [V 37,733 | [V O 37,733 | [V O 3,235,846 [....evvvvnnnnns (U 82,314 |......... 82,314 |............ 76,406 |. 04/16/2031 . [2.A FE ....

Redemption 100.0000
..83416W-AA-1 | SOLAR STAR FUNDING LLC ~ 5.375% 06/30/35 .... |....... L 06/30/2023 . [ .evveieeeeiiiiieeeeiieees [ [ 29,553 |............ 29,553 |oiiiiienns 32,769 |............ 32,386 |.ooeeeeeenns 0 s (176) [cevvvnnnnnnnnnn [ O (176) [cvvvvnnnnnnnnns [V O 32,210 [ooeiieneienns [V (2,857) |........ (2,657) |eeeeeeeeeenn 79 |. 06/30/2035 .|2.B FE ....

..83421#-AA-1 | SOLGEN LLC  3.930% 09/30/36 ....cvvvveeeeeennes | veeeee . 06/30/2023 . [Various .....cceeeeeiueees |oveeeeiiiiiieeeeiis e, 152,550 |........... 152,550 |........... 152,550 |........... 152,550 |..vveeeennnnees 0 [, 0 loeeeeine 0 [, 0 loeeeeinnes 0 foeeeenn. 152,550 [.oeeeennnnnes 0 loeeeeiee 0 [, 0 foeeeennnns 2,998 |. 09/30/2036 . [2.CPL ....
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Sonic Capital LLC SERIES 20201A CLASS A2l
..83546D-AJ-7 14.336% 01/20/50 ....oovvveeeeiiiieii [ . 06/20/2023 . | Paydown ...5,000 |.. . 01/20/2050 . (2.B FE ....
..842400-HT-3 | Southern Calif Edison Co  5.950% 11/01/32 .. |....... . 06/26/2023 . |Blackrock ... .4,404,705 |.. . 11/01/2082 . [1.G FE ....
..84762L-AV-7 |Spectrum Brands Inc  5.000% 10/01/29 ........ [....... . 06/22/2023 . |PineBridge .......ccoooeees |oevereininnnnnnninns |oeeeen.. 63,474 |......60,000 |............47,845 [............48,160 [......cccceeenn0 i 834 L0 | B3 |0 [, 48,794 . 10/01/2029 . (4.B FE ....
Redemption 100.0000
..84858@-AA-3 |SPIRIT 2015-1  4.930% 04/01/23 ................ [ oeeens . 04/01/2023 . | .. FU R R 3,320,000 |........ 3,320,000 |........ 3,320,000 |........ 3,320,000 [...evvvunnnnnns [V FUSURRRRR (VO 0 | (VN 0 fnns 3,320,000 . 04/01/2023 . (2.B FE ....
Spirits of St. Louis BB Club No. R-22 Redemption 100.0000
..84860%-AB-9 [3.850% 06/30/36 ...evvvniiiiiiniiiiiiiiiniinieiiinn | s . 06/30/2023 . | .eeiniiiiiiiie e . 06/30/2036 . |2.CPL ....
..848609-AA-1 | SPIRITS NEWCO No. R-43  5.300% 06/30/36 .... |....... . 06/30/2023 . | Various ... 63, ...63, . 06/30/2036 . |2.C PL ....
..85205T-AN-0 | SPIRIT AEROSYSTEMS INC ~ 9.375% 11/30/29 .... |....... . 06/23/2023 . |PineBridge .. . 2,112,500 1,615,635 . 11/30/2029 . (3.C FE ....
STADIUM FUNDING TRUST No. 57  5.000% Redenption 100.0000
..85234#-AB-1 | 04/01/39 ..ooooviiiiiiii [ . 04/01/2023 . ... 215,439 | 275,439 |........... 275,439 |...........275,439 |.... ....275,439 |.. . 04/01/2039 . |2.CPL ....
..85855C-AE-0 | STELLANTIS FIN US INC  6.375% 09/12/32 ..... |....... . 06/27/2023 . |Blackrock ... 15,380,400 |....... 15,000,000 |....... 14,986,800 |.......14,987,0% |.... 14,987,576 |.. . 09/12/2082 . (2.B FE ....
Helios Issuer LLC SERIES 2019AA CLASS A
..86745L-AA-0 |3.750% 06/20/46 .......covvvvviiiiiiiiiiiiiiiiiiiins [ . 06/20/2023 . |Paydoun .......coooeeiiiiins feneniininns e 195,711 [ 195,711 |l 195,655 |........... 195,661 [ooeevvveeennnns [V 50 [oeeeenininnnne [V 50 [oeeeinininnne [V R 195,711 . 06/20/2046 . [1.F FE ....
Sunnova Sol Issuer LLC SERIES 20201A CLASS A
..86745N-AA-6 |3.350% 02/01/55 ...coeeeeiiiiiiiiiiiiiiiieiie [ . 04/30/2023 . |Paydoun .......oooeeeiiiiins foeeiiiiiiiis e, 38,283 |........... 38,283 |....eeneeee 38,269 |............ 38,269 |.......ceeenns [V 13 [ [V 13 [ [ R 38,283 [ooeeiiiinnns (VR [V R [V 641 |. 02/01/2085 . [1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 20181 CLASS
..86772D-AA-4 |A  5.310% 04/30/49 ......eevvrrrrnnnnnnninnininnnn [eeeeenn . 04/30/2023 . |Paydoun .......ooooeeeiiiins foeeiiiininins e, 62,808 |............ 62,808 |............ 61,881 |ooeveeenns 61,965 |...........cl [ R 843 |ooeiiiiiiiies [V R 843 e [V R 62,808 |.....ooeeeennn 0 [ [V R [V 1,668 |. 04/30/2049 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 20192 CLASS
..86772F-AA-9 |A  3.610% 01/30/55 .....oooeeeerirnnnnnnnns [ . 04/30/2023 . |Paydoun .......oooeeeiiiiins i e 54,445 |............ 54,445 |............ 54,418 |............ 54,420 f....oennnnnnne [V T O [V T O [ R 54,445 |....oevvnnnnne (VR [V R [V 983 |. 01/30/2085 . [1.F FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 20191A
..86773P-AA-6 |CLASS A 3.980% 06/30/54 ......cceeeveeeeeeenees [eenenn . 06/30/2023 . |Paydoun .......cooeeeiiiiins feeeiiiiinn e 122,938 |........... 122,938 |........... 122,931 | 122,931 |l [V L [V L [V R 122,938 [.oooeeiiennnns (VR [V R [V 3,670 |. 06/30/2054 . [1.G FE ....
SunStrong 2018-1 Issuer LLC SERIES 20181
..86803N-AA-5 |CLASS A 5.680% 11/20/48 ........coevvvvvvvvenns [ereenn . 05/20/2023 . |Paydoun .......ooooeeiiiiins feeeiiiiinns e 172,822 |........... 172,822 |........... 172,773 |eeeeees 172,772 |eveeiiiieins [V 50 [oeeeenininnnne [V 50 [oeeeinininnne [V R 172,822 |ooooeeeeeens (VR [V R [V 4,908 |. 11/20/2048 . [1.F FE ....
HIGHLAND DALLAS Ground Lease Tr-18 9  4.961% Redempt ion 100.0000
..87168%-AA-3 | 10/10/53 ...ooovvviiiiiiiiiiiiiiiiiiiiiieecicieieeeens [ RVCTA (V[0 7 T OO R R 2,295 |l 2,205 |onnnnne 2,205 [ 2,205 [ [V (VR [V (VO [V 2,295 [oeeieiiinnnns (VR [V R [0 47 . 10/10/2053 . |[1.E FE ....
TCP DLF VI11 2018 CLO LLS Class A-1 Note
..87289B-AA-2 |6.995% 02/28/30 ...oooeiiiiiiiiiiiiiiiieieeeeeeeees [ . 06/30/2023 . |Paydoun .......ooooeeiiiiins e e 2,144,433 |........ 2,144,433 |........ 2,144,433 |........ 2,144,433 ... [V (VR [V (VO [V R 2,144,433 |l (VR [V R (VR 69,082 |. 02/28/2030 . |1.A FE ....
Taco Bell Funding LLC SERIES 20161A CLASS A23
..87342R-AC-8 |4.970% 05/25/46 .....ccoeveiiiiiiiiiiiiiiiiiieieeees [ . 05/25/2023 . |Paydoun .......ooooeeiiiiins e e 19,375 |oeeveeenns 19,375 |l 20,614 |............ 20,424 |.ooeennnnnnnne [V R (1,049) |.oooeeeeeens [V R (1,049) |.oooeeeeeeens [ R 19,375 | (VR [V R [V 481 |. 05/25/2046 . 2.B FE ....
Taco Bell Funding LLC SERIES 20181 CLASS A2l
..87342R-AE-4 |4.940% 11/25/48 ...ocooeeiiiiiiiiiiiiiiii [ . 05/28/2023 . |Paydoun .......ooooeeiiiiins foeeiiiininin e, 25,000 [o.eeeeennnen 25,000 [oeeeennnnee 25,000 |eeeeeeenns 25,000 |oeoeiiiiiinnns [V (VR [V (VO [ R 25,000 |oooeiiiiinnnns (VR [V R [V 618 |[. 11/25/2048 . |2.B FE ....
Taco Bell Funding LLC SERIES 20211A CLASS
.87342R-AH-7 |A211  2.294% 08/25/51 ..ooooeeeeieeeeiennns s . 05/25/2023 . | Paydown . 08/25/2051 . (2.B FE ....
..87612E-BR-6 | Target Corporation  4.800% 01/15/53 ......... [....... . 06/23/2023 . | Wlestern Asset . .... 600,000 . 01/15/2083 . [1.F FE ....
Tenaska Gateway Partners 144A  6.052% Redempt ion 100.0000
..88031V-AA-7 | 12/30/23 oo [ . 06/30/2023 . | evvinininniinniniiiiiiniinien e e 114,504 114,594 |........... 114,504 . 12/30/2023 . (2.B FE ....
..88307%-AA-3 | TEXOMA WIND LLC ~ 4.120% 06/30/34 ............. [.eennn . 06/30/2023 . 454,374 454,374 |.... . 06/30/2034 . |2.CPL ....
..88047E-AU-4 | TOLL BROS FINANCE CORP  3.800% 11/01/29 .... . |- 06/23/2023 . |Blackrock ... ........1,000,000 |... 872,020 |.... . 11/01/2029 . [2.C FE ....
..891027-AF-1 | Torchmark Corp ~ 7.875% 06/15/23 .............. . |- 05/15/2023 . [Maturity ....ccoooviiiiiins Joeveeneennnnnnnnnnns |eeee 4,000,000 ... 4,000,000 |........ 4,984,360 |.... . 056/15/2023 . 2.A FE ....
..891906-AB-5 | TOTAL SYSTEM SERVICES IN  3.750% 06/01/23 . . 06/01/2023 . |Maturity .... oo feeeeeeiiiiiiiiiiens f-....10,000,000 |...... 10,000,000 |........ 9,924,800 |.... . 06/01/2023 . [2.C FE ....
Redemption 100.0000
..80255#-AA-9 | VU TRADEMARK ~ 4.920% 07/01/48 .......eevvuunnnn [errenn . 06/01/2023 . | evvvvrininiinnnninniniiniinns e | 2,185 [oeeiiiienns 2,185 |l 2,185 . 07/01/2048 . [1.F PL ....
Redemption 100.0000
..89307#-AA-7 | TRANS BAY CABLE  2.930% 06/30/47 .......ccoeee [erennn . 06/30/2023 . | .evvvriiiiiniinnininiiiiiinins e | 86,000 |............ 86,000 |............ 86,000 |............ 86,000 |.....oovvnnnns [V (VO [V (VR [ R 86,000 |......eevvenns (VO [V R [V 1,260 |. 06/30/2047 . [1.E PL ....
Redemption 100.0000
..90932D-AA-3 |UNITED AIR 2016-2 A PTT  3.100% 04/07/30 ... |....... L 04/07/2023 . | evvvvvnnnniniinniniiininninns feeeeeeieeeneneeeees o 182,155 |.......... 182,155 |........... 182,155 |........... 182,155 |t [V (VR [V (VO [V R 182,155 [ (VR [V R [V 2,048 |. 04/07/2030 . [2.C FE ....
Redemption 100.0000
..90932J-AA-0 |UNITED AIR 2019-2 AA PTT  2.700% 05/01/32 . |....... . 05/01/2023 . | .evvvviiiiiiiiiiiiiiiiiiiiiins |oeeeieieeeeeinseeens e 102,108 |.......... 102,108 |.......... 102,108 |.......... 102,108 |...ovvveeennns [ P [\ [ P [ 0 Joeeeenns 102,108 |........ee..... 0 [ [ P [ 1,378 |. 05/01/2032 . [1.F FE ....
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..90032L-AJ-6 |UNITED AIR 2023-1 A PTT  5.800% 07/15/36 ... |....... . 06/23/2023 . | Wlestern Asset . . 1,363,500 |........ 1,350,000 |........ 1,360,075 |.... .0 . 0 e 1,360,075 |.. . 07/15/2036 . [1.G FE ....
..911312-BV-7 |United Parcel Service 5.200% 04/01/40 ..... |....... . 06/23/2023 . | Blackrock ..2,564,560 |........ 2,500,000 |........ 2,487,975 |.... 0 e 194 [0 2,489,220 |.. . 04/01/2040 . (1.F FE ....
..91150H-JJ-0 |US Bancorp  5.850% 10/21/33 .....ccooveeeeeeeins [oennnn . 06/26/2023 . | Various 8,034,230 |........ 8,000,000 |........ 7,978,070 |.... R PO & & T (SR | B MR 7,979,066 |.. . 10/21/2033 . [1.G FE ....
..91324P-ES-7 |UnitedHealth Group Inc  5.875% 02/15/53 .... |....... . 06/23/2023 . | Wlestern Asset . 1,322,976 |........ 1,200,000 |........ 1,302,609 |.... 0 e (499) il 0 1,302,110 |.. . 02/15/2083 . [1.F FE ....

Verizon Communications Inc Series A1 No. 38

..91845¢-AA-2 | 3.812% 05/15/35 O P . 06/15/2023 . [Various ... ... 58,208 . 05/15/2035 . [2.A ........

..91913Y-AL-4 |Valero Energy Corp  6.625% 06/15/37 ......... |.eec... . 06/23/2023 . [Various ... v o 1,073,410 R 0 . 06/15/2037 . [2.B FE ...

. 92343V-FV-1 |Verizon Communications 3.000% 11/20/60 ... | ....... . 06/23/2023 . [BIACKFOCK vvevevevervris [eerereriereririiies [oaeen 2,810,763 |........4,550,000 |........2,763,397 [coeveveviiinnn O foeeiiininnnn 0 [, 5,363 [orrerrrennnns (L[ A 5,363 [orrerrrennnns 0 . 11/20/2060 . |2.A FE ...
Redemption 100.0000

..92783#-AA-4 |VA INTL GATEWAY No. 62  3.930% 06/30/30 .... | ....... L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 62,691 |ooverenee 62,691 [oovreeene. 62,691 |ovuvrnnnne 62,691 |ovvriennen (L1 U (U O (L1 PO (U (L P 62,691 . 06/30/2030 . |1.F PL ...
Vista Global Holdings Limited Series 2022-1A Redempt ion 100.0000

..92838%-AA-3 |6.850% 04/05/32 ....eevevrerereieneiesesesieieiens | oo L 04/05/2023 . [ cevuverereeeeeeieieinenneene [oereeeieieiiees [eeeens 48,471 e 48,471 .o 48,471 | 48,471 e (L1 U (U O (L1 PO (U (U P 448,471 . 04/05/2032 . |2.A PL ...

VIVINT SOLAR FINANCING LLC SERIES 20181A

..92854V-AA-3 | CLASS A 4.730% 04/30/48 .......oevvveiunnnnnns
..928668-BF-8 | VOLKSWAGEN GROUP AMERICA ~ 3.750% 05/13/30 .
..928881-AF-8 | VONTIER CORP  2.950% 04/01/31 ...
WAMU Mor tgage Pass-Through Cer Series
.. 92922F-4M-7 | AR13  5.440% 10/25/45 .....cevvviiiiiiiiiiiieees | aeees . 06/25/2023 . [Paydoun ......cccevveeeiiiis feeriiiiiiiinneiin [ 21,959 .. 21,959 ... 20,855 |............ 21,067 [ooeeiiiiianns [V S 892 |iiiiiiiinnns 0 s 892 |iiiiiiiinns [ SRR 21,959
WAMU Mor tgage Pass-Through Ce SERIES 2006AR19
..933638-AA-6 | CLASS 1A 5.910% 01/25/47 .. [ ISR . 06/01/2023 . |Paydoun ...
..94106B-AF-8 |llaste Connections Inc ~ 4.200% 01/15/33 ..... |....... . 06/23/2023 . [Western Asset .

. 04/30/2048 . |1.G FE ....
. 05/13/2030 . |2.A FE ...
. 04/01/2031 . |2.C FE ....

.120,834 |..
R .807,827
........ 3,283,709 |.

. |- 04/30/2023 . [Paydown
06/23/2023 . | Western Asset .
. 05/08/2023 . | Western Asset ...

.. 129,834 129,834 131,073 |....
..903,190 ..1,000,000 . 890,778 |.
...... 3,379,800 |........4,300,000 [........ 3,222,431 |....

..130,954 |....
..891,934 |.
.3,249,710 |....

. 10/25/2045 . |1.A FM ...

... 17,637 . 01/25/2047 . |[1.A FM ...

... 900,000 . 01/15/2033 . |2.A FE ...
WENDYS FUNDING LLC SERIES 20181A CLASS A2l
..95058X-AE-8 |3.884% 03/15/48 ........eeveeiiiiiiiiieeeiiiees [ eeeees . 06/15/2023 . [Paydomn ......cceeeeeeiiiis foereeiiiiiiieeii [ 25,575 | 25,575 |.ecoeneee 25,521 f.ooooeeee 25,521 [oooeeiiiins [ U L2 R [ OO B4 | [ OO 25,575 . 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 20191A CLASS A2l
..95058X-AG-3 |3.783% 06/15/49 ......eeeveeiiiiiiiiiiee e [ eeees . 06/15/2023 . [Paydomn ......cccveeereein foreeiiiiiiiiiens e 2,488 |............. 2,488 |...cceeeens 2,304 | 1,251 [oeeeis [ OO 187 oot 0 fooeeeene 187 oot 0 fooeeieene 2,488 . 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC SERIES 20191A CLASS A2l
..95058X-AH-1 |4.080% 06/15/49 ......cceeveeieeiiiiiiiieeeiiiins [ eeeeens . 06/15/2023 . [Paydomn ......cceeeeeeiiiis foereeiiiiiiieeii [ 13,654 |............ 13,654 |...eeeeens 13,541 | 12,500 |..cceeeeennne [ OO 12 |t 0 fooeeeeenne M2 |t [ OO 13,654 . 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC SERIES 20211A CLASS A2l
..95058X-AK-4 |2.370% 06/15/51 ....coiuviiiieeiiiiiiieeeceiees [ eeeeens . 06/15/2023 . [Paydomn ......cceeeeeeiiiis foeneeiiiiiieeeii [ 16,250 |............ 16,250 |...ceeenns 13,531 | [ O 0 foeeeene 2,719 oo 0 foeeenne 2,719 oot [ OO 16,250 . 06/15/2051 . |2.B FE ....
WENDYS FUNDING LLC SERIES 20211A CLASS A2l |
..95058X-AL-2 | 2.775% 06/15/51 ...ccoiueiiiiieeiiiiiiiee s [ eeeeens . 06/15/2023 . [Paydomn ......ccccveeeeeeins foreeiiiiiiiiinns e 2,500 fooeoooeneen 2,500 |oocciieenns 2,021 [oeeiiiiiieee [ O [ OO 479 oeeeeeins 0 fooeeeeenne 479 oo 0 fooeeieene 2,500 . 06/15/2051 . |2.B FE ....
..958102-A0-8 |VWestern Digital Corp  2.850% 02/01/29 ....... |....... . 04/18/2023 . [Western Asset ......cccooe [eeeeeiiiniinnnnnin foeen 2,526,500 |........ 3,100,000 |........ 2,479,860 |........ 2,483,484 |............... [V O 24,884 | [V 24,884 |....oeeeenn. 0 fnns 2,508,369 . 02/01/2029 . (2.C FE ....
Redemption 100.0000
..96038#-AA-8 |WESTIN ~ 4.453% 07/15/47 .....eevveeveeiiniecne | eeeeen . 05/15/2023 . [ .eveeiieeeiiiie e ... 22,946 ... 22,946 22,946 |....oee..... 22,946 ... .. 22,946 .. . 07/15/2047 . (1.D PL ....
Redemption 100.0000
..96038#-AA-8 |WESTIN ~ 4.453% 07/15/47 .....eevveeveeiiniecne | eeeeen L 06/15/2023 . [ eveeeeeeeiiiiie s [ [ 1,537 oo 11,637 | 11,637 | 11,637 | [V O, (O O [V O, (O O [V O 11,537 . 07/15/2047 . (1.D FE ....
Redemption 100.0000
..96928*-FP-7 |KRAFT FOODS GRP  4.470% 01/15/35 ........cccet | eveenns L 06/15/2023 . [ .eveeieeeiiiieeeeiees [ [ 184,890 |...........184,890 |...........184,890 |........... 184,890 |....coveeenne [V O, (O O [V O, (O O (I O 184,890 . 01/15/2035 . [2.C ........
WIND ENERGY TRANSMISSION TEXAS No. 33
..973140-AA-3 | 3.670% 12/18/34 .....cocvvviiiiiiiiiiiieeiiiiins [ eeeees . 06/30/2023 . [Various ..........ccceveeees [oereeiiininnniniins foeeeennns LI T O | P N O | | P i B OO M [ [V O, (O O [V O, (O O 0 eeeennn 11,111 . 12/18/2034 . [1.F PL ....
Wingstop Funding LLC SERIES 20201A CLASS A2
..974153-AB-4 | 2.841% 12/05/50 .....ccevvvveieeiiiiiiieieiiiiiees [ eeeees . 06/05/2023 . [Paydonn .......cccevverienn foreeiiiiiiiiinnnnns fois 7,500 ... 7,500 |.... ... 7,500 |.. . 12/05/2050 . |2.B FE ....
..974637-AC-4 | WINNEBAGO INDUSTRIES ~ 6.250% 07/15/28 ....... |....... . 06/27/2023 . PineBridge .. . 1,927,500 1,867,031 |.... .1,876,789 |.. . 07/15/2028 . |3.C FE ....
Winwater Mortgage Loan Trust SERIES 20141
..97652P-AA-9 | CLASS A1 3.919% 06/20/44 ........ccevvveeeieics | aveenn . 06/01/2023 . [Paydomn ......ooceveeereenn foreeiiiiiiiieeeins e 2,13 , 198 | 2,198 | [ OO (70) [eeeeaiinens 0 fooeeeeenne (70) [eeeeiiaens 0 fooeeieene 2,13 . 06/20/2044 . |1.A ........
WINWATER Mortgage Loan Trust Series 2015-A
..97653B-AC-5 |3.500% 06/20/45 ........eoveiiiiiiiiiiieeeiiiiiees [ eeeens . 06/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiieeeiis feeeeeee 24,491 |l 24,491 |........... 24,552 ... 24,504 |............... [ OO [GK) ] 0 fooeeeeene (13) | 0 fooeeeeene 24,491 . 06/20/2045 . |1.A ........
World Omni Auto Receivables T SERIES 20228
..981630-AB-5 |CLASS A2A  2.770% 10/15/25 ... . 06/15/2023 . | Paydown .. 289,030 289,030 285,124 |.... ...3,006 |... ....289,030 |[.. . 10/15/2025 . |1.A FE ...
..013716-AU-9 |Alcan Inc  6.125% 12/15/33 .... . 06/23/2023 . [Blackrock . 2,166,580 ..2,000,000 ..2,135,020 |. 2,134,234 |. . (4,466) .2,129,768 . 12/15/2033 . |1.F FE ....
..064159-4B-9 |Bank Nova Scotia  2.150% 08/01/31 . . 06/26/2023 . [Blackrock ... ..802,450 |........ 1,000,000 750,097 |...........753,207 |.... 11,078 |... ....764,285 |.. . 08/01/2031 . [1.F FE
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..13607H-R5-3 |CANADIAN IMPERIAL BANK  3.600% 04/07/32 .... |A..... . 06/23/2023 . |Western Asset ..o...coeeee |oeeemnnineeeeennnns Jovnees 6,286,140 |........ 7,000,000 |........ 5,794,910 |.... ....47,484 |. .0 DUV IO 5,860,264 |.. ....... 425,876 |....... 425,876 .. 182,000 |. 04/07/2032 . |1.F FE ....
..13645R-AF-1 [ Canadian Pacific RR Co  5.950% 05/15/37 .... |A..... . 06/23/2023 . |Western Asset .....ccoeees |evvvnniniiiiinnnnns Jovnenn 5,270,100 |........ 5,000,000 |........ 4,915,450 |.... 0 | 1,267 0 4,942,867 |...............0 [....... 327,233 |....... 327,233 ...183,458 [. 05/15/2037 . [2.B FE ....
CRESCENT POINT ENERGY CORP Series O No. 0-19
..22576C-E#-4 |3.780% 06/12/23 ..... O . 06/12/2023 . | Maturity ....oooovvvenines Joovvnniiniiiiiiins e 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |.... LV R | R | B FON 7,000,000 |. .0 ...132,325 |. 06/12/2023 .
..78016F-ZU-1 |Royal Bank of Canada .000¢% T . 06/23/2023 . |Western Asset . . 4,107,200 ..4,000,000 ..4,036,440 |. .4,035,617 |. 0 N . 4,032,625 . 74,576 |.. 161,333 |. 11/01/2027 .
..89346D-AH-0 [Transalta Corp  7.750% 11/15/29 .............. . . 06/23/2023 . |PineBridge .. . 5,175,000 ..5,000,000 ..5,122,775 |. .4,268,880 |. 0 A 5,111,218 . 63,782 |.. 236,806 |. 11/15/2029 .
..893526-82-9 |Transcanada Pipelines Ltd 7.625% 01/15/39 |A..... . 06/23/2023 . |Blackrock .......ceeeeeeeee Jeeemmeinnneecnnnns Jounnns 5,782,500 |........ 5,000,000 |........ 4,957,400 |........4,966,723 |.... o0 e 830 |0 e 4,967,253 |.. ...362,188 |. 01/15/2039 .
ARES CLO Ltd SERIES 201640A CLASS A1  6.130%
..04016G-BB-3 [01/15/29 ..eeeeeieeeeee e D..... . 04/15/2023 . |Paydomn .ccevveneeeeeennnnn foeemnnieeeeeenies s 906,846 |........... 906,846 |........... 906,846 |........... 906,846 |.....eeeeenen [ PO (VI PO [ PO (VI PO (U 906,846 |......uunnneenn (VI PO [ PO [ PO 24,307 |. 01/15/2029 . |1.A FE ....
Atlas Senior Loan Fund LTD SERIES 20131A
..04941G-AL-2 |CLASS AR 6.160% 11/17/27 oovevreeeeeeeennnnns D..... . 05/18/2023 . |Paydonn .ceevueeeeeeennnns Joeeeeeeeeeeenieees e 379,005 [l 379,005 |........... 354,370 |........... 362,414 |...cconnnnnnnns (U 16,591 [ooeeeeeinennns (U 16,591 [ooeieeeinnnnns (U 379,005 |eevreinnns (VI PO [ PO [ PO 10,654 |. 11/17/2027 . |[1.A FE ....
Atlas Senior Loan Fund LTD SERIES 202118A
..04943E-AA-9 [CLASS X 6.100% 01/18/35 ....cevvvveneaeeennnnn D..... . 04/18/2023 . | Paydoun 133,333 133,333 |........... 133,333 |.... ....133,333 [.. . 01/18/2035 . |1.A FE ....
..055451-AV-0 |BHP Billiton Finance 5.000% 09/30/43 ....... D..... . 06/23/2023 . |Western Asset . .. 1,500,000 . 1,414,335 |........ 1,425,679 |.... 1,426,642 |.. . 09/30/2043 . |1.F FE ....
Brightwood Capital MM CLO Ltd SERIES 20201A
..10948V-BA-2 |CLASS AR 7.471% 01/15/31 ..oeevviviiinnnnnnnns D..... . 04/15/2023 . |Paydoun ......evvvviivnnnns foevvnnniniiiininnns fonnn.... 268,158 [l 268,158 |........... 268,158 |........... 2Lt 11 N | R ) I FO | I NN | I AR | I AN 268,158 . 01/15/2031 . |1.A FE ....
Catamaran CLO Ltd SERIES 20141A CLASS A1AR
.. 14889D-AJ-7 |6.373% 04/22/30 . 04/22/2023 . | Paydoun 107,214 .... 106,061 |.... . 04/22/2030 . |1.A FE ..
..21039C-AA-2 |CONSTELLIUM SE  5.625% 06/15/28 . . 06/23/2023 . |PineBridge .. ..250,000 ..206,250 |. ..207,740 |. . . 06/15/2028 . |4.A FE ..
..225401-AG-3 |CREDIT SUISSE GROUP AG  4.207% 06/12/24 . 06/12/2023 . | Call 100.0000 ..1,000,000 ..1,000,400 |. 1,000,049 |. .1,000,000 . 06/12/2024 . |2.B FE ..
..23636A-BA-8 | DANSKE BANK A/S  0.976% 09/10/25 . 06/23/2023 . |Western Asset . .. 932,980 ..1,000,000 . . 907,068 |. .923,026 . 09/10/2025 . |1.E FE ..
..315620-AF-4 [FIAT CHRYSLER AUTOMOBILE  5.250% 04/1 . . 04/15/2023 . | Various . 7,000,000 |........ 7,000,000 ,000,000 |.. . 04/15/2023 . |2.B FE .
Fortress Credit BSL Limited SERIES 20201A
..34962X-AG-7 [CLASS B 7.573% 10/20/33 .... . 05/10/2023 . | ATHENE eeenn.. 981,160 ... 1,000,000 978,475 |.... ....978,474 |.. . 10/20/2033 . |1.C FE ..
..35177P-AL-1 |Orange SA  9.000% 03/01/31 . . 06/23/2023 . |Western Asset . .. 1,235,100 ..1,000,000 1,239,250 |. ,225, 177 . 03/01/2031 . |2.A FE
Goldentree Loan Opportunities SE
..38123H-AN-4 |CLASS AR2  6.412% 10/29/29 ....cevvvvneeeennn D..... . 04/29/2023 . |Paydonn ...cevuuneeeeeennnnn foeemnnieeeeeenies s 334,004 |........... 334,004 |........... 334,004 334,004 . 10/29/2029 . |1.A FE ....
GoldenTree Credit Opportuniti SERIES 20121A
..381362-A0-5 |CLASS CR  8.814% 06/15/34 ...covvveneeeennnnnns D..... . 06/15/2023 . |Paydomn .cevveneeeeeennins Jeennieeeeenneees e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ 0 . 06/15/2034 . |1.D FE ....
Golub Capital Partners CLO Lt SERIES 201421A
..38175C-AA-0 [CLASS AR 6.762% 01/25/31 .oevveeeeeeeiinnnns D..... . 04/25/2023 . |Paydonn ...ceevueeeeeennnnn foeeennieeeeeenies s 209,158 |........... 209,158 |........... 207,380 |oeeeunnnnns 207,869 |oeevenneeeeenns (U1 1,289 |oeeeeiieeeee (U1 N 1,289 |oeeeeieeeeeee (U 209, 158 . 01/25/2031 . |1.A FE ....
Golub Capital Partners CLO Lt SERIES 201317A
..38175J-AA-5 [CLASS A1 6.942% 10/25/30 .eevvvvnneeeeennnnnns D..... . 04/25/2023 . |Paydonn ...cevuuneeeeeennnn feeennieeeeeeenes s 261,104 |........... 261,104 |........... 260,712 |eeeeennnnns 260,820 |oeevenneeaanne 0 Joeeeeees 84 | 0 Joveeeeees 84 | (U I 261,104 . 10/25/2030 . |1.A FE ..
..456837-BB-8 | ING GROEP NV 4.017% 03/28/28 . |D.... . 06/23/2023 . |Blackrock ........ceeevees |ovvinniiiiiiiinnns Jovnnen 1,411,665 |........ 1,500,000 |........ 1,386,180 |........ .. R ,397,420 |.. . 03/28/2028 . |1.G FE ..
..46128-AF-8 | INVERSIONES CMPC SA  4.375% 05/15/23 ........ |D..... . 05/15/2023 . |Various ......ccceeeueeeeees feeemmmineeeeennnnns Jounnns 7,500,000 |........ 7,500,000 |........ 7,437,500 |.... ,500,000 |.. . 05/15/2023 . |2.B FE ...
KKR FINANCIAL CLO LTD SERIES 20131A CLASS A1R
.. 48249V-AN-1 [ 6.555% 04/15/29 ....covmmeeieeiieiie e D..... . 04/15/2023 . |Paydomn .ceevvueeeeeeennnnn foeeennieeeeeeniies s 708,100 |.......... 708,100 |.......... 708,100 |.......... 708,100 f.eveeeennnnnn [ PO (VI PO [ PO (VI PO [V 708,100 . 04/15/2029 . |1.A FE ..
..49245P-AA-4 |KERRY GROUP FIN SERVICES  3.200% 04/09/23 .. |D..... . 04/09/2023 . |Maturity ....ooovvvveinnes Joovvvninniiiiinins e 6,270,000 |........ 6,270,000 |........ 5,809,657 |........ 6,254,783 |...covvvnnnnnns (U . 15,217 [ooeeiiiiinnnnns (U . 15,217 [ooeeiiiiinnnnns (U . 6,270,000 . 04/09/2023 . |2.A FE ..
LCM Ltd Partnership SERIES 20A CLASS AR
..50188I-AE-8 [6.313% 10/20/27 ..evvvvriiiiiiiiiiiiiiiiiee s D..... . 04/20/2023 . |Paydonn .....euunvvviiinnnns foevenniinniniiiiins o 528,204 |........... 528,204 |........... 472,743 |.......eent 491,127 [ (U . 37,078 |oeeeniinennns (U . 37,078 |oeeeniiiennns (U 528,204 . 10/20/2027 . |1.A FE ....
LCM Ltd Partnership SERIES 22A CLASS A1R
..50189G-AK-8 [6.433% 10/20/28 D..... . 04/20/2023 . | Paydown ... .136,361 . 10/20/2028 . |1.A FE ....
MAPS LTD SERIES 2019
..55283L-AA-3 | 03/15/44 R 1V . 06/15/2023 . | Paydoun ..47,628 |.. . 03/15/2044 . |2.C ........
..55608J-AR-9 | MACQUARIE GROUP LTD  1.340% 01/12/27 ........ |D..... . 06/23/2023 . |Blackrock ... 880,658 |.. . 01/12/2027 . |1.G FE .
Madison Park Funding Ltd SERIES 202152A CLASS
..55822B-AA-3 [X  6.155% 01/22/35 ..covveeeieeiieieeeeeeeeenes D..... . 04/22/2023 . |Paydomn ..cceeuuneeeeeennns foeeennieeeeeennes s 131,579 |........... 131,579 |ooeeeeenens 131,579 |oeeeenennns 131,579 |eeeeiiies [ PO (VI PO [ PO (VI PO (U 131,579 . 01/22/2035 . |1.A FE ....
Marathon CLO LTD SERIES 20135A CLASS A2R
..565760-A0-1 [6.825% 11/21/27 oeveeeeeeeieieeeeeeee e . 05/21/2023 . | Paydoun .. 467,265 467,265 465,224 |...........270,014 |.... 467,265 |.. . 11/21/2027 . |1.B FE ....
..60687Y-CM-9 [MIZUHO FINANCIAL GROUP  5.669% 09/13/33 .... . 06/23/2023 . |Blackrock . 1,013,070 ..1,000,000 ..957,680 |. ..958,327 |. .959,711 . 09/13/2033 . |1.G FE ....
..62877C-AA-1 |NAC Aviation 29 DAC  4.750% 06/30/26 ........ . 05/04/2023 . | Call . U .. 102,227 102,227 ...90,982 |............92,404 |.... ..93,250 |.. . 06/30/2026 . |4.B FE
Redemption 100.0000
..62877C-AA-1 [NAC Aviation 29 DAC  4.750% 06/30/26 ........ D..... L 06/15/2028 . | euuuiiiiiiiiniiiniiiniiinies foerrnnnneeeenenies Jennanns 115,406 |........... 115,406 |.......... 102,711 |ooeeennnees 104,316 |...ooeeeeennnn 0 e 1,282 | 0 1,282 |0 s 105,598 . 06/30/2026 . |4.B FE ....
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..62954H-BB-3 | NXP BV/NXP FDG/NXP USA  5.000% 01/15/33 .... [D..... . 06/23/2023 . | Blackrock ........eeeeeeees Jooveveiiiiininnnnnns Joeees 4,975,960 |........ 5,180,000 |........ 4,921,411 [ 0 [ [V R 3,299 [ [V R 3,299 [ [V R 4,924,710 |oeevvvennnnnnns 0 foeeenee 51,250 |......... 51,250 |........... 116,550 |. 01/15/2033 . [2.B FE ....
Palmer Square Loan Funding Lt SERIES 20213A
..69702B-AA-9 | CLASS A1 6.073% 07/20/29 ............ceeeens D..... . 04/20/2023 . |Paydoun .......ooooeeeiiiins Joniiiiniiii e 25,935 |............ 25,935 |oeeiiiennns 25,938 |............ 25,938 [...ovevennnnnee [V ()] R [V ()] R [ R 25,935 [..eeveeinnnnns (VR [V R [V 698 |. 07/20/2029 . [1.A FE ....
Parallel Ltd SERIES 20151A CLASS C1R  7.023%
..69915V-AS-9 | 07/20/27 ....ovvvviiiiiiiiiiiiiiiiiiieieeeeeeee D..... . 04/20/2023 . |Paydoun .......oooeeiiiiiins foeeiiiinniins e, 66,518 |............ 66,518 |........... 66,351 |............ 66,377 |oeeeviiiiinnnns [ R 140 |l [ R 140 |l [ R 66,518 ...t (VR [V R 0 . 07/20/2027 . (1.A FE ....
Par|iament CLO Ltd SERIES 20212A CLASS A
..701631-AA-1 |6.720% 08/20/32 ..coovvviiiiiiiiiiiiiiiieeees D..... . 05/20/2023 . | Paydown . .. 0 ... . 08/20/2032 . (1.A FE ....
..716973-AG-7 |PFIZER INVESTMENT ENTER  5.300% 05/19/53 ... [D..... . 06/23/2023 . | Wlestern Asset . . 3,110,250 .2,996,537 |.. 114,713 ... . 05/19/2053 . [1.E FE .
Romark CLO Ltd SERIES 20215A CLASS X  6.262%
..77588P-AA-0 | 01/15/35 .« [D..... . 04/15/2023 . | Paydoun ... ....105,263 |........... 105,263 |........... 105,263 |...........105,263 |.... ....106,263 |.. 0 e . 01/15/2035 . [1.A FE ..
..81180W-AH-4 | SEAGATE HDD CAYMAN  4.750% 06/01/23 ......... . 06/01/2023 . | Various 16,335,000 .16,335,000 .15,720,938 |. 16,301,926 |. K 16,335,000 0 . 06/01/2023 . 3.B FE ..
..826200-AD-9 | SIEMENS FINANCIERINGSMAT  6.125% 08/17/26 . . 06/23/2023 . |Various ... 10,343,400 |...... 10,000,000 |....... 10,096,550 |....... 10,028,828 |...............0 | i(8,526) |ovveeeiiiinnnnn 0 fennnnnnnn(3,526) [nnniiiinnnnnnn 0 e 10,025,302 |.. . 318,098 |.... . 08/17/2026 . [1.E FE .
Stratus CLO SERIES 20211A CLASS A 6.050%
..863162-AA-1 | 12/29/29 ..o D..... . 04/20/2023 . | Paydown 480,971 480,971 |.... . ....480,971 . 12/29/2029 . (1.A FE ....
..86562M-CS-7 | SUMITOMO MITSUI FINANCIA  5.766% 01/13/33 . |D..... . 06/23/2023 . | Wlestern Asset . ..9,000,000 ..9,035,120 |.... .. (1,220) | . 01/13/2033 . [1.G FE ....
Symphony CLO Ltd SERIES 201414A CLASS DR
..87150Q-CB-2 |8.351% 07/14/26 D..... . 05/15/2023 . | Call 100.0000 ..... .... 500,000 497,500 |.... . 07/14/2026 . (1.B FE ....
Symphony Static CLO Ltd SERIES 20211A CLASS A
..87190T-AA-1 |6.122% 10/25/29 .......ooooeiiiiiiiiii, D..... . 04/25/2023 . |Paydoun .......ooooeeiiiiins i [ 246,202 |l 246,202 ...l 246,202 . 246,202 |..eeveennnnnee [V (VR [V (VO [V R 246,202 . 10/25/2029 . (1.A FE ....

Wind River CLO Ltd SERIES 20142A CLASS AR
..88390A-AT-7 |6.400% 01/15/31 . 01/15/2031 .

1.
. 11/21/2036 . |2.

. 04/15/2023 . | Paydown

.. [D.. ..378,277 |..
..... D..... | 06/26/2023 . [Various ...

.428,850

..91911T-AH-6 | VALE OVERSEAS LIMITE . .2,602,548 |.... .2,610,043 |..
Venture CDO Ltd SERIES 201418A CLASS AR
.. 92320F-AP-2 |6.480% 10/15/29 .......cccuvviiiiiiiiiiiiee s D..... . 04/15/2023 . [Paydown .......ccoveeeiiin foeininiiiiiinn e 539,511 L0539, 511 [...........496,350 |........... 507,550 [oeeeeeiiiinnnns [V O 31,961 [oooiiiiiinns [V O 31,961 [oooiiiiiiiens 0 . 10/15/2029 . [1.A FE ...
Vibrant CLO Ltd SERIES 20177A CLASS A1R
..92558B-Ad-7 |6.313% 09/15/30 .....cooviiiiiiiiiiiiieee s D..... . 04/20/2023 . |Paydoun . 09/15/2030 . |1.A FE .
..984851-AH-8 |Yara Internatioan| ASA  7.378% 11/14/32 ... [D..... . 06/23/2023 . [Western Asset . .2,500,000 |.... . 11/14/2032 . [2.B FE .
Zais Matrix CDO | SERIES 202014A CLASS A1AR
..98888B-AN-6 |6.462% 04/15/32 ......eevviieiiiiiiiie e D..... . 04/15/2023 . [Paydoun ......ccevveeiiiiiis [oeeeiiieieeeis [ 118,751 |.......... 18,751 | 114,966 |........... 115,347 |oeeeeeennee 0 foeeeene 3,404 |....occinnns 0 foeeenne 3,404 |....occinens 0 foeeeene 18,751 oo (I IO [ OO [ P 3,381 |. 04/15/2032 . |1.A FE ....
BROOKFIELD UTILITIES Series A No. A-8
..G1745%-AA-9 | 4.290% 04/17/23 .oveeeiiiiiiiiiiiie s D..... . 04/17/2023 . [Various .........ccoeecvees foumeeeiiiiinnnnnnns fones 17,000,000 |...... 17,000,000 |...... 17,000,000 |...... 17,000,000 |....oeeenneen 0 foeeeiiiiias [ O 0 forreeiiiiias [ O 0 f..... 17,000,000 |......cceennee (I IO 0 foreeeiiiiiias 0 foeeeiinns 364,650 [. 04/17/2023 . |2.B FE ....
Redemption 100.0000
..P0B06*-AA-9 | AES Mexico  5.620% 11/26/27 ................... D..... . 06/30/2023 . [ .eeeiiiiiiiiiiiiiiiiiiiiiees e [, 34,218 |............ 34,218 |............ 34,218 |............ 34,218 |...eeeeeenn. [ T 0 foeiiiiiiinnes [ O 0 foeiiiiiiiennes 0 fooeeennnnee 34,218 [eeeeennnnnee 0 foeeiiiiienns [ O 0 foeeiiiiiinnens 962 |. 11/26/2027 .|2.CPL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 566,033,512 571,479,343 552,121,754 463,245,442 8,345 923,986 1,839,619 (907,288) 0 554,513,540 0 11,491,230 11,491,230 16,999,435 XXX XXX
..539439-A-9 JLloyds TSB Group PLC _ 7.953% 11/15/33 ....... [D..... . 06/23/2023 . [Blackrock ... I 2,153,660 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... .0 |. ....0 | .0 [. .0 [.. 20 [l 2,000,000 |[.. ....... 153,660 . 153,660 .98,087 |. 11/15/2033 . |2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,153,660 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 153,660 153,660 98,087 XXX XXX
Redemption 100.0000
..00018K-AC-9 | ASR Logistics 11.193% 05/05/25 ........cccceee | aeeennn L 04/03/2023 . [ .eeveiieeeiiiieeeiiees e e 1,845 |ooeeeennn. 1,845 ... 1,831 [ 1,839 [oeeeieiinnns [V O, L S, [V O, 1o, [V O 1,839 |t (VO 6 | [ 93 |. 056/05/2025 . 3.A PL ....
..00018K-AD-7 | ASR Logistics Term 2 1L 11.193% 05/05/25 ... | ....... . 04/03/2023 . | .. .. 104 .104 108 |.... ... 108 ... ...103 |.. . 05/05/2025 . [3.A PL ....
..00177@-AD-7 | AMCP T/L 1L 11.795% 10/05/26 ......ccccvvvvenes | aveeenn L 03/31/2023 . [ eeeeieeeeiiieeeeien e e 6,250 |............. 6,250 |....coeeens 6,250 |....ccunenns 6,250 [....occunnnns [V O, (O O [V O, (O O [V O 6,250 |....ooeeeennnn (VO 0 | [V 173 |. 10/05/2026 . |3.A PL ....
..05602#-AC-1 |Barcodes  9.795% 12/23/24 .........eovvviicinnns | eeeenn L 03/31/2023 . [ eveeiieeeiiiieeeien e e 4,873 | 4,873 | 4,824 |..oneeee. 4,852 |ociiieienne [V O, P O [V O, P O [V O 4,854 ..ol [V 19 | L 96 . 12/23/2024 . |3.B PL ....
Redemption 100.0000
..073850-AB-4 |BearCom 11.545% 07/05/24 .......ccevvvvvevviunnns | neeenn . 03/31/2023 . | .. R N R, 5714 |............ 5714 |l 5,675 |ooooeinnnns 5,699 |..cooiniennn. [V O, P O [V O, P O [V O 5,701 [ovvvvvrinnnnns [V B LT 148 . 07/05/2024 . |3.C PL ....
Redemption 100.0000
..073858-AC-2 |BearCom 11.545% 07/05/24 .......cevvvvvevviunnns | nneenn L 03/31/2023 . [ eeeeieeeeiiiie i [ [ 45 | 745 oo LU R FLE T S [V O, (O O [V O, (O O [V T44 oo (VO P2 O 2 [ 19 . 07/05/2024 . |3.C PL ....
Redemption 100.0000
..07385@-AE-8 |BearCom 11.545% 07/05/24 .......ccevvvvveviiunnns | ueeens L 03/31/2023 . [ eveeieeeeiiiie i [ [ 300 | 300 forieiiiiiieens 208 [oveeiieiiinns 299 | [V O, (O O [V O, (O O [V 299 foeiiiiiiinns (VO T, T 8 |. 07/05/2024 . |3.CPL ....

..07385@-AF-5 |BearCom 11.545% 07/05/24 ........evvvvvvvvvevenne [oeennn . 03/31/2023 . | .evveeeiiiiiiiiiiiiiiiiiiiiies i e 775 oo 775 foeeeiiiiinnns 770 oo VLA FPPPON [V 2 | [V 2 | [V 174 Joiiieenn. [\ PPN 2 | 2 |, 20 |. 07/05/2024 . 3.CPL ....
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..10153K-AC-3 |Boulder  9.693% 12/29/25 ..........cooevveeeeeins [oennnn . 04/03/2023 . |Various .......cceeevevnnns Jorerenininninninnns Joeiiiinnnns 2,025 |oeeoiiiinns 2,025 |oeennnnnee 2,006 |............. 2,015 |l [V T [V T [V 2,016 |oeeveeeennnnnns (VR [ O [ 87 . 12/29/2025 . |2.C PL ....
Redemption 100.0000
.. 12695#-AA-9 | CUA Opco Chesapeake Urolo  9.913% 08/02/24 . |....... . 04/03/2023 . | .evvvriiiniiiiiniiiiiiiininins e | 1,924 |............ 1,94 | 1,901 [ovveiinnns 1,915 [ [V T [V T [V 1,916 [oveeeninnnnns (VR - 8 [ 65 . 08/02/2024 . |5.A PL ....
Redemption 100.0000
..12695#-AB-7 |CUA Opco Chesapeake Urolo  9.913% 08/02/24 . |....... . 04/03/2023 . | .evvvrriiiiinninininiiiiniinns e | 1,004 |l 1,004 |ooeieiiiiines 9% ...l 1,000 [oeeeniiinnnee [V T [V T [V 1,001 [oeeeeiiinnnnns (VR L O L3 33 |. 08/02/2024 . [5.A PL ...
.. 13134M-BT-9 |Calpine Corp ~ 7.693% 12/16/27 ....ccceeeeeeeees [oeennn . 06/30/2023 . . 12/16/2027 . [3.A FE ....
..20007%-AA-9 | Comar 10.468% 06/18/24 .........ccovvvvvvveiennes [oeninn . 03/31/2023 . . 06/18/2024 . (3.B PL ...
..20007*-AB-7 |Comar 10.468% 06/18/24 ..........coevvvvvvveennes [ornenn . 03/31/2023 . . 06/18/2024 . (3.B PL ...
..25460H-AB-8 | DIRECTV FINANCING LLC 10.102% 08/02/27 ..... [....... . 06/30/2023 . . 08/02/2027 . (3.B FE ....
..36192*-AA-0 |GET  9.968% 02/16/24 ......eevvvnnnni e . 06/16/2023 . . 02/16/2024 . (3.B FE ....
GRIDIRON FUNDING LLC SYNDICATED BANK LOAN
..30808C-A@-4 |8.045% 06/30/24 .....coooeeiiiiiiiii [ . 06/30/2023 . | .. . 06/30/2024 . [2.A PL ....
FIRMA First Lien Term Loan .
CAOATI*-AA-4 | [ . 06/30/2023 . . 07/13/2023 . [3.A PL ....
..40976#-AA-0 |Hancock T/L 1L 10.641% 03/31/25 .........coeee [orrnnn . 04/28/2023 . . 03/31/2025 . [2.C Z .....
..40976#-AB-8 |Hancock T/L 1L 10.795% 03/31/25 .............. [.oeeiis . 04/28/2023 . . 03/31/2025 . [2.B FE ....
..43789%-AA-5 | Smuckers 10.218% 08/31/23 ... [ oennn . 06/09/2023 . | .uvvvrviiiiiininnniiniiiiinnns e o 177,530 [oeeeeeeeee 177,530 |.......... 176,198 |.......... 177,267 |vevveveieens [ R 16 |l [V R 16 |l [V R 177,382 oot (VR 148 [ooeeenins 148 | 4,804 |. 08/31/2023 . [3.A PL ....
Redemption 100.0000
..48240#-AA-3 |K2 13.218% 12/20/23 .....oeviviiiiiiiiiiiiiiiiiins [ . 03/31/2023 . | evvvriiiiiiiiiiiiiiiiiinninns e | 4,158 oeeeiiiees 4,158 |l 4127 |l 4,149 o, [V 2 [ [V 2 [ [V 4,151 | (VR Tl [ 132 |. 12/20/2023 . |4.A PL ....
Redemption 100.0000
..58154@-AC-4 |McKenzie Sports 10.968% 09/18/23 ............. [....... . 06/20/2023 . | .uvviriiiniiiniiiiiiiiiininins e | 1,205,582 |........ 1,205,532 |........ 1,199,505 |........ 1,204,300 |...oevnnnnnnnee [V R 1,126 [ [V R 1,126 [ [V R 1,205,426 |.......eeveeeee (VR 107 |oeeeeeees 107 | 35,044 . 09/18/2023 . |4.A FE ....
..59921P-AB-2 | MILEAGE PLUS HOLDINGS IN 10.43%% 06/20/27 . |....... . 06/20/2023 . | .evvviiiininiriiiiiniiiiiiiins e [0 250,000 |..lll.0.250,000 ... 267,188 |........... 261,926 [...ovvvnnnnnee [V R (1,789) [ouvveennnnnnee [V R (1,789) [ouvveennnnnnnne [V R 260,137 |.oooeeeeeennns 0 f...... (10,137) |....... (10,137) [cevvvveennns 6,247 |. 06/20/2027 . [2.C FE ....
MONROE Capital Private Feeder Junior Secured
..61033#-AB-5 |A  8.663% 11/15/26 .....coevvvvrriiiiiiiiiiiiniins [ . 05/25/2023 . . 11/15/2026 . [1.G FE ....
MONROE Capital Private Feeder Junior Secured
..61033%-AB-9 |C  8.663% 11/15/26 .......ooooeeeerennnninns [ s . 05/25/2023 . . 11/15/2026 . [1.G FE ....
MONROE Capital Private Feeder Junior Secured
..61033¢-AB-7 |B  8.663% 11/15/26 ... [ . 05/25/2023 . | .. . 11/15/2026 . [1.G FE ....
MONROE Capital Private Feeder Junior Secured
..61034*-AB-8 |D  8.663% 11/15/26 ........oooeeeeriinnnnnn [onn . 05/25/2023 . . 11/15/2026 . [1.G FE ....
..64108@-AF-2 |Net Health T/L1L 10.832% 12/22/25 ..........c. [oeeenn . 03/21/2023 . | evvviiiiiiiiiiiiiiniiiiniinns e 5,227 | 5,227 | 5,227 5,227 [oooiininnnne [V (VR [V (VO [V 5,227 |oeeeeeiieienns (VR [V R [V 136 |. 12/22/2025 . |4.B FE ....
Nor thstar Mezzanine VI| Feeder Sr Unsecured Direct-Private Placement
. 66706*-AA-6 |Prom Note  8.000% 06/10/34 .... [ PRI . 04/30/2021 . | .. PO R ... 17,851 . 06/10/2034 . [2.A PL ....
Northstar Mezzanine V1| Feeder Sr Unsecured Direct-Private Placement
. 66706*-AA-6 |Prom Note  8.000% 06/10/34 ......cccoeecccs [eerenn L 07/27/2021 . | evvviiiinniniinnininiiinninns | o 17,257 |........... 17,257 |........... 17,257 |oeeeees 17,257 |eeeeeiiiiienns [V (VR [V (VR [V R 17,257 oot 0 [ [V [V 0 |. 06/10/2034 . |2.A FE ....
Northstar Mezzanine V1| Feeder Sr Unsecured Direct-Private Placement
. 66706*-AA-6 |Prom Note  8.000% 06/10/34 ......cccceeiicas [eerenn . 05/12/2023 . | evvviiiiiniiniiiiiiniiinninns e | 3,233,589 |........ 3,233,589 |........ 3,233,589 |........ 3,233,589 |l [V (VO [V (VR [V R 3,233,589 |....coeeeennnn (VO [V R (VR (2,024) |. 06/10/2034 . |2.A PL ....
Northstar Mezzanine V1| Feeder Sr Unsecured Redempt ion 100.0000

. 66706*-AA-6 |Prom Note  8.000% 06/10/34 .........cccevveeeee | vveeee L 06/01/2023 . f.uviiiiiiiiiiiiiiiiiiiiiiies e e, (17,851) |.......... (17,861) |.......... (17,851)).......... (17,851) ). 0 [, 0 loeeeeinnes 0 [, 0 loeeeeinnes 0 foeeeen. (17,851) | 0 loeeeeine 0 [, 0 Joeeeeiiae. 0 |. 06/10/2034 . |2.A PL ....
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Nor thstar Mezzanine V1| Feeder Sr Unsecured Redemption 100.0000
. 66706*-AA-6 |Prom Note  8.000% 06/10/34 ......ccceeiceas [oeeennn . 06/01/2023 . | eeveneeiiiiiieeeeeinieeeees i e (117,257) |......... (117,257) |......... (117,257) |.......n (117,257) | 0 | (VO 0 | (VO [V S (117,257) oo (VO 0 | [V 0 |[. 06/10/2034 . |2.A FE ....
Nor thstar Mezzanine V1| Feeder Sr Unsecured Redemption 100.0000
. 66706*-AA-6 |Prom Note  8.000% 06/10/34 ......cccoeeiicas [ oeeennn RVCT0R VP[0 R USRI RN N (3,018,219) |....... (3,018,219) |....... (3,018,219) [....... (3,018,219) [c..vvvvvnnnnnne [V FUSURRRRR (VO 0 | (VO [V R (3,018,219) [..ooeennnnnnn (VO 0 | [V 0 | 06/10/2034 . |2.APL ....
Redemption 100.0000
..70559@-AA-4 |Prometheus Pegasus Global 11.295% 05/29/25 . |....... . 03/31/2023 . | .. e e [ 1,692 [ 1,692 |l 1,684 |oveeennnns 1,588 [oevevviiininns [V FUSURRRRR (VO 0 | (VN 0 e 1,589 |t (VO L O L3 40 . 05/29/2025 . |3.A PL ....
Redemption 100.0000
..705598-AB-2 |Prometheus Pegasus Global 11.295% 05/29/25 . |....... L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 459 o 151 459 | 459 |l [V FUSURRRRR (VO 0 | (VN 0 v 459 |l (VO 0 | [V 12 |. 05/29/2025 . |3.A PL ....
Redemption 100.0000
..73116%-AB-4 [ ISN Polk 10.468% 12/20/24 ......oevvvvvvvinnnes | nnnnns L 08/31/2023 . | eeveeieiiiiieeeeeiinieeees i e 6,891 [....coeunnns 6,891 |............ 6,742 |............. 6,825 |.............. [V FUSURRRRR [ 0 | [ 0 e 6,832 |.....oeeeennnn [V 59 |oeiiiiiiiinns 59 [ 171 |. 12/20/2024 . |4.A FE ...
Redemption 100.0000
..73116*-AC-2 | ISN Polk-Hoffman 10.468% 12/20/24 ............ | .cece... L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e L7 F 425 oo L) 1 PO L7 I PO [V FUSURRRRR (VO [V ST (VN 0 v 21 | (VO N O I R 10 |. 12/20/2024 . |4.A FE ....
Redemption 100.0000
L. T4741*-AA-7 [ Q-Centrix 10.045% 05/30/25 ......ovvvuviviinnnn | unnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 5,441 oo 5441 [oninnnn. 5,367 |.eeeieenns 5,404 [.ocooinnnnnns [V FUSURRRRR I [V ST T 0 e 5,407 |ooeeeeeeennns [V F L O N IO 126 . 05/30/2025 . |2.B PL ....
Redemption 100.0000
.. 74741%-AB-5 [Q-Centrix 10.045% 05/30/25 ......cevvuvvvirnnnn | uunnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,809 |oeeeennnnns 1,809 |oeeeeennens 1,809 [ooevennnens 1,809 [ovvvevennnns 0 | (VO 0 | (VO 0 e 1,809 [ovveiiiiinnns (VO 0 | [V 42 |. 05/30/2025 . (2.B PL ...
Redemption 100.0000
..87207*-AA-7 |TLE 11.218% 06/28/24 ........cevvvvvvviiiinnannes | unnnns L 08/31/2023 . | eeeeeiiiiiiieeeeeieieeeees i [ 6,101 [..occovnnens 6,101 [ooeeveeens 6,061 [....oeunnnee 6,09 |............... [V FUSURRRRR T 0 | T 0 e 6,09 |............l (VO Tl [ 155 . 06/28/2024 . |4.C PL ....
..87207%-AB-5 |TLE 10.641% 06/28/24 .........cvvvvvvvviinnnnnnns | unnnns . 03/31/2023 . . 06/28/2024 . |4.CPL ....
..87758#-AA-5 | Taymax 10.295% 07/31/25 ..ccconnnnnnnnis [ eeeens . 03/31/2023 . . 07/31/2025 . (4.B PL ....
..87758*-AB-7 |Taymax 10.295% 07/31/25 ..ccoennnnnnnns [ eeens . 03/31/2023 . . 07/31/2025 . (4.B PL ....
..877588-AA-7 [Taymax 10.295% 07/31/25 ....covvvvnvviviinnnnnns | nnnnns . 03/31/2023 . | .. . 07/31/2025 . (4.B PL ....
..87758@-AD-1 | Taymax 10.295% 07/31/25 ...cconnnnnnniiis [ oo . 03/31/2023 . . 07/31/2025 . (4.B PL ....
Turbo Buyer Inc Portfolio Group 11.163%

..89089#-AD-6 | 12/02/25 ...cceeiiiieii [ . 03/31/2023 . . 12/02/2025 . (4.B PL ....
.. 24736C-BS-2 [SKYMILES IP LTD  9.2094% 10/20/27 ............. D..... . 04/20/2028 . | .eeeniiiiiiiiiieeeeiiiiiieeees i e 200,000 [...ceeee.s 200,000 |........... 210,625 |........... 208,343 [..cccunnnnnn. [V PO (170 [U (170 0 eeeeenns 207,936 [...oooeiiennnn 0 f....... (7,936) )........ (7,936) |..coeeennnn 8,364 |. 10/20/2027 . [2.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 3,202,414 3,202,414 3,214,732 3,028,611 0 (42) 0 (42) 0 3,218,386 0 (15,967) (15,967) 93,619 XXX XXX
2509999997. Total - Bonds - Part 4 624,485,675 626,975,067 607,843,459 518,956,594 8,345 898,403 1,839,619 (932,871) 0 610,388,926 0 14,068,012 14,068,012 18,758,087 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 624,485,675 626,975,067 607,843,459 518,956,594 8,345 898,403 1,839,619 (932,871) 0 610,388,926 0 14,068,012 14,068,012 18,758,087 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 624,485,675 XXX 607,843,459 518,956,594 8,345 898,403 1,839,619 (932,871) 0 610,388,926 0 14,068,012 14,068,012 18,758,087 XXX XXX
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1 2 3 5 6 7 8 9 10 15 23
Description
of Item(s) Strike Hedge
Hedged, Price, Effectiveness
Used for Date of Rate or at Inception
Income Schedule/ Maturity | Number Index and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Code (b)
Barclays Low vol index
9LBCSOPP .....evveeeeee Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |......... 38,151 |........ 8,467,996 |........... 221,96 [coeeeeeineeennn O e 79,354 | 0 |l 84,075 | e 84,075 [ 4720 [ O e O e O e O] 0001
Barclays Low vol index
OLBCSONM ...vvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 11/07/2022 |. 11/07/2023 |..........9,79% |........ 2,105, 122........... 214,94 | 52,692 | O e O 27,624 [ 0001 ...........
Barclays Low vol index
9LBCSOMR ... Fixed Annuity Hedge . |N/A . Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 | 08/05/2022 |. 08/07/2023 |..........9,338 |........ 2,030,175 -|0001 ...
Barclays Low
9LBCSOOW ..o Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 04/06/2023 |. 04/05/2024 |......... 63,126 14,203,981 0001 ...........
Barclays Low vol index
9LBCS00J ... . |Fixed Annuity Hedge . |N/A . Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 02/07/2023 |. 02/07/2024 |......... 10,427 |........ 2,240,762 -|0001 ...
Barclays Low
9LBCSONU ... Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 01/06/2023 |. 01/05/2024 |........ 19,616 |........ 4,502,853 0001 ...........
Barclays Low vol index
9LBCSONB ... Fixed Annuity Hedge . [N/A . Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 10/07/2022 |. 10/06/2023 |......... 40,023 |........ 8,652,172 0001 ...
Barclays Low
9LBCSOMI e Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 07/07/2022 |.07/07/2023 |........ 10,671 |........ 2,353,916 0001 ...........
Barclays Low vol index
9LBCSONW ... Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |[. 01/06/2023 |. 01/05/2024 |.......... 2,383 .......... 536,675 0001 ...........
Barclays Low vol index
9LBCSOMU ..o Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 09/07/2022 |.09/07/2023 |......... 29,743 6,635,068 0001 ...........
Barclays Low vol index
9LBCSO0G ...vvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 02/07/2023 |. 02/07/2024 |......... 17,346 |........ 3,797,039|............ 2189 ueeeeeiiiin O [ ..66,956 [.eeeeeinnnn O fe 38,787 [l 0001 ...........
Barclays Low vol index
OLBCSOPR ....evvvvvvenes Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |......... 18,957 |........ 4,127,508 |........... 2A7.73 [ 059,336 | 0], 66,508 | L 0001 ...........
Barclays Low vol index
OLBCSOMN ...vvvvvvvvnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 08/05/2022 |. 08/07/2023 |......... 10,654 |........ 2,466,934........... 231.55 | 16,342 | O e O e T [ 0001 ...........
Barclays Low vol index
OLBCSONI .vvvvvivvnnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/07/2022 |. 11/07/2023 |......... 53,528 11,822,194 )........... 220.86 |.........169,684 |......cccocee. O | 0. 50,642 | e 0001 ...........
Barclays Low vol index
OLBCSONC .. Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/07/2022 |. 10/06/2023 |......... 42,885 |........ 9,162,809 |........... 213.66 |........ 168,967 |....cccvveeeeen O e 0 s 130,118 e, 0001 ...........
Barclays Low vol index
9LBCSOOK ...vvvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |.03/07/2024 |......... 12,09 |........ 2,740,773 |........... 226.66 |......ccoeeeenn 016,808 |t 0 | 9,577 | 0001 ...........
Barclays Low vol index
9LBCSOOF ....evvvvvvnnes Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 02/07/2023 |. 02/07/2024 |......... 49,974 11,046,253 |........... 22104 oo 0 158,418 | 0 82,042 0001 ...........
Barclays Low vol index
OLBCSOPL ...vvvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC  GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |.......... 7,904 1,698,174 ........... 214.85 [ O | B3472 | 035,337 0001 ...........
Barclays Low vol index
9LBCSO0Q .vvvvvvvvranes Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |. 03/07/2024 |......... 15,981 |........ 3,308,242........... 218,31 [ O | 77,584 | 0 75,654 | 0001 ...........
Barclays Low vol index
OLBCSONJ . Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/07/2022 |. 11/07/2023 |......... 27,938 6,098,307 |........... 218.28 ... 112,31 | O | O o 44,188 0001 ...........
Barclays Low vol index
OLBCSOPG ......evvvvnnes Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |......... 11,974 2,685,170 |........... 224.25 | 0 e 28,139 e O 18,023 0001 ...........
Barclays Low vol index
OLBCSOPE ......evvvvvnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |......... 37,441 |........ 8,514,458 ........... 274 [ 085,147 | 0] 36,505 | 0001 ...........
Barclays Low vol index
OLBCSONV ...vvvvvvvnnnns Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 01/06/2023 |. 01/05/2024 |........ 67,961 15,452,972 ........... 227.38 |coeeeeiieenenn O | 144,077 | 0 ] 29,192 0001 ...........
Barclays Low vol index
OLBCSOPC ...evvvvvvvanes Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 04/06/2023 |. 04/05/2024 |......... 11,251 |........ 2,414,352(........... 214.59 -[0001 ...........
Barclays Low vol index
OLBCSOML ....vvvnennnnee Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573  |[. 07/07/2022 |.07/07/2023 |.......... 8,997 |........ 1,954,508 |........... 217.25 [coeeee 82,916 | O | O 0389 0001 ...........
Barclays Low vol index
9LBCSOMK ... Fixed Annuity Hedge . |N/A . Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 07/07/2022 |.07/07/2023 |......... 13,330 |........ 2,913,272 -|0001 ...
Barclays Low
9LBCSO0A ..oeeenniee Fixed Annuity Hedge . [N/A ........... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |[. 01/06/2023 |. 01/05/2024 |.......... 9,536 |........ 2,076,369 0001 ...........
Barclays Low vol index
9LBCSOOX ... Fixed Annuity Hedge . |N/A . Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 04/06/2023 |. 04/05/2024 |.... 1,637,872 -|0001 ...
Barclays Low
9LBCSOMZ ....evvneveeeen Fixed Annuity Hedge . |N/A ........... Barclays Bank PLC  GS5GSEF7VJP5170UK5573 |. 10/07/2022 |. 10/06/2023 |......... 58,972 12,996,249 ........... 220.381.........121,482 ... O 0.0 43,936 | 0001 ...........
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1 2 3 4 6 7 8 9 10 14 15 23
Description
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Hedged, Price, Effectiveness
Used for Type(s) Date of Rate or Book/ at Inception
Income Schedule/ of Maturity | Number Index Adjusted and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received Carrying Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Value Code (b)
Barclays Low vol index
OLBCSONT ..evvvvvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 01/06/2023 |. 01/05/2024 |........ 1,787 |....... 2,731,166 |........... 28171 [ 0 [ 16,620 | O | 1,965 | vvveeeeees fonneennen 1,065 [ (14,685 O e O e O e O] 0001
Barclays Low vol index
9LBCSOMF ..o Fixed Annuity Hedge . [N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 07/07/2022 |.07/07/2023 |......... 94,424 |...... 21,326,605]...........225.86 [.........203,012 |...cocuvveeeeenn O |t O o O e e O e (78,4270 O e O [ O i O 0001
Barclays Low vol index
9LBCSOMV ... Fixed Annuity Hedge . [N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 09/07/2022 |.09/07/2023 |......... 25,017 |........ 5,511,495
Barclays Low
OLBCSOPW ...vvvvvvvvnes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |.......... 2,182 .......... 461,471 ........... 21149 [ O e 1,957 | O 13,836 |.vveeeeeeen foveeennnn 13,836 [ 1,879 [ O e O e O e O] 0001
Barclays Low vol index
9LBCSOPS ... . |Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |......... 49,099 |...... 10,586,726
Barclays Low
OLBCSOMS ....evvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 09/07/2022 |.09/07/2023 |......... 10,849 |........ 2,512,303........... 231,57 [ceeeea 15,514 [ O | O | B3 e [ B3 e (B122)) e O e O e O e O el 0001
Barclays Low vol index
9LBCSOMQ ... Fixed Annuity Hedge . |N/A . . |Equity/Index [Barclays Bank PLC ~ GBGSEF7VJPSI70UKS573 |. 08/05/2022 |. 08/07/2023 |......... 56,447 |...... 12,422,291
Barclays Low
9LBCSOO0S ...evvvvvveeanes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |.03/07/2024 |.......... 9,522 |....... 2,019,616 ............ 2121 e O e BT 419 L O e 51,256 [.ooenneens |oeeeennn 51,256 | (163)] i O et O e O e O el {0001 L,
Barclays Low vol index
OLBCSONZ ...vvvvvvvnnins Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |[. 01/06/2023 |.01/05/2024 |......... 18,692 |....... 4,076,164 |........... 218.07 [euveeeeeiiinenn 0 e 93,086 oo O [, 512 [ | 4512 | (B1L57E) e O e O e O e O el 0001 L
Barclays Low vol index
OLBCSONQ ..vvvvvvvreenes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  |. 12/07/2022 |. 12/07/2023 |......... 83,454 |...... 18,347,362 |........... 219.85|.........351,341 | O | O s 120,199 [ ..o [ 120,199 oo (165,188)). e O | O e O o O el {0001 e,
Barclays Low vol index
OLBCSOM .....vvvennnnen Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 09/07/2022 |.09/07/2023 |......... 25,487 |........ 5,602,582]........... 219.82.........108,829 |.....cvveeeeen O | O s 13,970 |eveeeeeee o 13,970 [ (86, 722)[ e O e O e O e O] 0001
Barclays Low vol index
OLBCSOPM ...vvvvvvvves Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |.......... 2,262 .......... 485,516 |........... 214,84 | O e 12,667 | O 10,327 | e 10,327 [ (2,340 O e O e O e O] 0001
Barclays Low vol index
OLBCSOPB .......vvvvvnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |[. 04/06/2023 |. 04/05/2024 |......... 10,396 |........ 2,240,026 |........... 215,47 [ooeeiiiiiiee 053,020 | O | A28 | | 41,234 | (1788)) e O e O e O e O el {0001 L
Barclays Low vol index
OLBCSOPI ..vvvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |......... 49,976 |...... 10,935,748 |........... 218.82 ..o 0] 194,906 | O s 146,316 [ .ooeeennns [ 146,316 | (48,591)) e O | O e O o O el {0001 L,
Barclays Low vol index
OLBCSONK ...vvvvvvvnnes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/07/2022 |. 11/07/2023 |......... 36,725 |....... 8,000,541 |........... 217.85 ... 153,143 | O | O s 62,915 [ oo | 62,915 | (83,283)] e O e O e O e O el {0001 L
Barclays Low vol index
9LBCSOPO ...evvvvvveeees Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |......... 33,746 |....... 7,561,804 |........... 224.08 |....ooevveennnn 057,368 | O s 57,659 [.ooeiniies e 57,659 | 201 | O e O e O e O el 0001 L
Barclays Low vol index
9LBCSOO! ..vvvvvvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 02/07/2023 |. 02/07/2024 |.......... 9,645 ....... 2,081,198 ........... 216.78 [ooeeeiiieeenn 0 [ 48,997 | O 32,505 [.ooniiiees | 32,505 | (16,492)] e O e O e O e O el {0001 L
Barclays Low vol index
OLBCSONN ..evvvvvveanes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 . 12/07/2022 |. 12/07/2023 |........ 11,386 |........ 2,636,314........... 231.54 ...t 16,168 | O e O e 1,256 | eveeeeeee e 1,286 [ (8,004). O e O e O e O] 0001
Barclays Low vol index
OLBCSOPK ....vvvvvvvnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |.05/07/2024 |......... 10,582 |........ 2,275,961 |........... 215.69 [.ooooiiiieeeen O e 54,132 | O 43,321 [ e | 43,321 | (10,810) e O e O e O e O el {0001 L
Barclays Low vol index
OLBCSOPH ...evvvvvveees Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |......... 19,367 |........ 4,219,526 |........... 220.97 [ceeeeiiiiieen O e 61,974 | O 44,100 [ .eeeeeenns [ 44,100 [oeeeee (17,874) e O e O i O i O el ]0001
Barclays Low vol index
OLBCSOON .. Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/07/2023 |.03/07/2024 |.......... 2,387 |.......... 525,856 |............. 220.3 [coeeeiiiiieen O e 6,087 | O | 4,886 |uvveeeeee oo 4,886 [ (1,201) O e O e O e O] 0001 L
Barclays Low vol index
OLBCSOPV ...vvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |.......... 8,118 |....... 1,718,824 |........... 2173 [ O e 43675 | O 50,425 | ..oouiiees | 50,425 | 8,750 | O e O e O e O el {0001 L
Barclays Low vol index
OLBCSOOM ...vvvvvvvvnes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |.03/07/2024 |......... 63,426 |...... 14,107 211 |........... 22282 | 0 131,026 [l O 96,510 [ .eveeeenns forneeennnn 96,510 feueeen i (35,416)). e O e O i O i 0 el 10001
Barclays Low vol index
9LBCSOMT .. Fixed Annuity Hedge . [N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 09/07/2022 |.09/07/2023 |......... 92,901 |...... 21,110,823|........... 227.24 | 199,737 o O e O o0 3,106 [ [ 3106 [ (87,747 O | O e O e O el {0001 L,
Barclays Low vol index
OLBCSOMO ...vvvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/05/2022 |.08/07/2023 |......... 89,201 |...... 20,288,701 |........... 227.22 oo 193,761 | O e O e 219 | | 219 (72,366 O e O e O e O] 0001 L
Barclays Low vol index
9LBCSOMG ... Fixed Annuity Hedge . [N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 07/07/2022 |.07/07/2023 |.... .... 632,204
Barclays Low
OLBCSOP .. Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |......... 39,334 |........ 8,497,324...........216.03 |......cveeeeen. 0]l 195,883 | O e 155,908 [....oouvns ferneennn 155,908 oo (39,976)). e O | O e O o O el {0001 L,
Barclays Low vol index
9LBCSOMY ... Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/07/2022 |. 10/06/2023 |........ 12,178 |........ 2,734,935]........... 224.58 |.......... 16,684 |......ooooiiie O fereeennni O e 2,848 ...
Barclays Low
9LBCSOOV ..vvvvvvnnnnens Fixed Annuity Hedge . |N/A ........... Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 04/06/2023 |. 04/05/2024 |......... 14,307 ........ 3,236,100)........... 22619 0 27,040 e O 14,29 ..o o 14209 (12,74 O O O e 0 el {0001 e,
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of Item(s) Strike Hedge
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Barclays Low vol index
9LBCSONY ..o Fixed Annuity Hedge . [N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 01/06/2023 |.01/05/2024 |......... 27,400 |....... 6,054,100 |........... 220.88 [...oooeeveeennn 0o 106,621 | 039,186 | . 39,186 [ (67,435)[.en O e O e O e O] 0001
Barclays Low vol index
9LBCSONG ....ooovnnees Fixed Annuity Hedge . [N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/07/2022 |. 11/07/2023 |......... 1,159 |........ 2,560,321 0001 ...........
Barclays Low vol index
9LBCSOND ... . |Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/07/2022 |. 10/06/2023 |......... 52,916 |...... 11,283,808 -|0001 ...
Barclays Low
9LBCSOPA ..o Fixed Annuity Hedge . [N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |[. 04/06/2023 |. 04/05/2024 |......... 30,339 [........ 6,546,853 0001 ...........
Barclays Low vol index
9LBCSOOU ... . |Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 04/06/2023 |. 04/05/2024 |......... 54,913 |...... 12,474,037 -|0001 ...
Barclays Low
9LBCSOOL ..vvvvvvvvnnnes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |.03/07/2024 |......... 13,833 |....... 3,106,062 |........... 2454 | 028,516 e O e 15,339 L 15,339 0001 ...........
Barclays Low vol index
9LBCSONL ... Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/07/2022 |. 11/07/2023 |......... 12,309 |........ 2,664,406 |........... 216.46 .......... 58,098 [.......oocorenn O fereeniiiiiin 026,999 | e 0001 ...
Barclays Low
OLBCSOPN ..oevvvvvveeies Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |......... 13,388 |........ 3,028,232]........... 22619 [coeeeiiiieen O e 18,609 [ O | 17,512 | 17,512 0001 ...........
Barclays Low vol index
9LBCS000 ..vvvvvvvveeanes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |.03/07/2024 |......... 47,643 |...... 10,394,750 |........... 21818 [ O e 149,123 O e 128,851 [ | 128,651 0001 ...........
Barclays Low vol index
OLBCSONS ...evvvvvvenees Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 12/07/2022 |. 12/07/2023 |........ 10,012 |........ 2,169,200 |........... 216.66 |..........55,466 [.........cccoee O feueereniiii O e 24,431 [ |, 24,431 0001 ...........
Barclays Low vol index
OLBCSONO ..vvvvvvveenes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 12/07/2022 |. 12/07/2023 |......... 50,834 |...... 11,534,235 ............. 226.9 [coeee 111,326 | O | O | 17578 | e 17,573 0001 ...........
Barclays Low vol index
9LBCSOOY ..vvvvvvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 04/06/2023 |. 04/05/2024 |........ 17,176 |........ 3,792,633|........... 22081 [ooeeiiiiieen O e 54,104 | 0 36,240 | 36,240 0001 ...........
Barclays Low vol index
9LBCSOOD ..vvvvvvvvenies Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 02/07/2023 |. 02/07/2024 |........ 60,851 |...... 13,712,164 |........... 225.34 | 00 128,396 | 050,083 [ e [ 50,063 0001 ...........
Barclays Low vol index
OLBCSOOH ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 02/07/2023 |. 02/07/2024 |........ 16,621 |........ 3,501,964........... 21611 [ O 82,108 o O [ 83,755 [ | 53,755 0001 ...........
Barclays Low vol index
9LBCSOPQ ..evvvvvvveeees Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |........ 1,411 2,521,260 |........... 220.95 | 0 26,245 |l 0 . 28,240 | [ 28,249 0001 ...........
Barclays Low vol index
OLBCSOOP ...vvvvvvveenes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 03/07/2023 |. 03/07/2024 |........ 20,167 |........ 4,357,282]........... 216.06 [.vvveeeeiinnnn O e 76,836 [ O [ 70,474 | | 70,474 0001 ...........
Barclays Low vol index
OLBCSO0B .....vvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 01/06/2023 |.01/05/2024 |........ 10,146 |....... 2,200,160 |........... 216.85 [.....oocvveeeen. 056,006 [ 026,890 | o 26,890 0001 ...........
Barclays Low vol index
OLBCSO0Z ...vvvvvvvvnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 04/06/2023 |. 04/05/2024 |........ 28,807 |........ 6,296,634........... 218.58 [ooeeeiiieeenn O [ 111,483 | 0 80,157 | 80,157 0001 ...........
Barclays Low vol index
OLBCSOME ........evvnnen Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 07/07/2022 |.07/07/2023 |......... 12,511 |........ 2,879,657 |........... 23017 [eveeeeee 17,891 [ O | O e O e e 0 0001 ...........
Barclays Low vol index
9LBCSOOC ..vvvvvvvvenanes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 02/07/2023 |.02/07/2024 |......... 24,966 |....... 5,681,013 ]........... 227.55 | 0 42,692 | O 13,878 | [ 13,878 0001 ...........
Barclays Low vol index
9LBCSOOT ..vvvvvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 04/06/2023 |. 04/05/2024 |......... 14,684 |........ 3,367,041 ... 229.3 [coveiiiiiieee 020,704 | O e 9,045 | 9,045 0001 ...........
Barclays Low vol index
OLBCSOPU ...evvvvvveenes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |......... 31,482 |....... 6,701,573 |........... 212.87 [coeeeiiieeen 0o 183,317 | 0 | 176,892 | 176,892 0001 ...........
Barclays Low vol index
OLBCSOPT ..vvvvvvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2023 |. 06/07/2024 |.......... 9,806 |........ 2,089,462]........... 213.08 [ooeeeieiiieenn O [ 46,873 | 0 | 54,068 | e 54,068 0001 ...........
Barclays Low vol index
OLBCSOMP .....vvvvvnnnes Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 08/05/2022 |.08/07/2023 |......... 32,881 |........ 7,334,436 |........... 223.06 -[0001 ...........
Barclays Low vol index
OLBCSONP .. Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 12/07/2022 |. 12/07/2023 |......... 45,800 |...... 10,209,910 |........... 222.88 |......... 146,589 |....ooviiie O e 0 |l 87,377 | e 37,377 0001 ...........
Barclays Low vol index
9LBCSOMJ ... Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 07/07/2022 |.07/07/2023 |......... 29,568 |....... 6,474,801 -|0001 ...
Barclays Low
9LBCSOMM ..o Fixed Annuity Hedge . [N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/07/2022 |.07/07/2023 |.......... 2,683 .......... 577,408 0001 ...........
Barclays Low vol index
9LBCSOPF ... Fixed Annuity Hedge . |N/A . . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 05/05/2023 |. 05/07/2024 |......... 47,185 |...... 10,628,893 -|0001 ...
Barclays Low
9LBCSOPD ......oeceee. Fixed Annuity Hedge . [N/A ........... Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 05/05/2023 |. 05/07/2024 |......... 12,278 ........ 2,818,538 0001 ...........
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Barclays Low vol index
9LBCSOOR ......cvvvvennn Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 03/07/2023 |.03/07/2024 |.......... 8,961 |....... 1,908,603 ]........... 21229 Ofeirnns 44,895 |..ovvnnne Ofeiieeennn 44,013 | oo [ 44,013 | (8B O e O e O e O ] 0001
Barclays Low vol index
OLBCSONF ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/07/2022 |. 10/06/2023 |......... 14,090 |........ 2,972,708 ........... 210.98 |.......... 70,591 |ouueniiiiiinan [V R Ofeeeeenn85,114 | oo [ 85,114 | (38,016)f.. e O et O e O el O e 0001 .eveneneees
Barclays Low vol index
9LBCSONE ... Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 10/07/2022 |. 10/06/2023 |......... 11,902 |........ 2,536,792 ...(32,390)[. .|{0001 ...
Barclays Low
OLBCSOCE ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/07/2023 |. 02/07/2024 |.......... 2,661 |.......... 593,909 . s s 129 )l (3,763)]ceveeeeevnnnens O v O [ O e O s 0001 .evvnennens
Barclays Low vol index
9LBCSONX ... Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/06/2023 |. 01/05/2024 |......... 48,452 |...... 10,807,219 (106,838)|. .|{0001 ...
Barclays Low
OLBCSONR .....oevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 12/07/2022 |. 12/07/2023 |......... 17,199 |........ 3,743,534 . s s 849 ). (37,526)).ccvvvvveeeennn O e O [t O e 0 e 0001 .eveneneees
Barclays Low vol index
9LBCSONH ... . |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/07/2022 |. 11/07/2023 |......... 62,988 |...... 14,176,079 |........... 225,06 |......... 134,164 |....oooveeenen O [ 0 e 22,645 | 1o (86,559)]cceeiiieiiee O e O e O [ O e 0001 ...
Barclays Low
OLBCSOMH .......evennnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 07/07/2022 |.07/07/2023 |......... 36,013 [........ 7,979,040 [.......... 221,56 |oeeeen 116,322 [ O et O e T e [ L [P (62, 147)[...ccvvvvnnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
Barclays Low vol index
OLBCSONA ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/07/2022 |. 10/06/2023 |.......... 2,855 |euuunnnnns 623,189 ... 218.28 | 7,252 [ O e O [ 3,494 | [ 3,49 |...ounnnns (6,699))...uvieiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Barclays Low vol index
OLBCSOMX ...evvvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/07/2022 |. 09/07/2023 |......... 11,338 |........ 2,465,448 |........... 2745 ...l 59,525 |..coviiiiis [V R Ofeirnns 12,226 [ ceveeeeens o 12,226 |......... (29,533)]...ccvvvnnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHJ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviirnnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/28/2023 |. 02/28/2024 |.......... 2,979 |euennnnns 761,343 ]........... 255.57 [.ooiiiiiiis [N R TR VA PO Ofeienns 19,984 | .oveeeens oo 19,984 |.......... 10,808 |.ovvvvnnienee [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOFQ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 08/12/2022 |. 08/14/2023 |....... 259,891 |...... 69,635,195 |........... 267.941...... 1,621,720 |.ccovvinnns [V R Ofeirnns 58,196 [..vveeeees [ 58,196 |........ (16,008)]...cvvvnnennne [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSS0GO ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 12/14/2022 |. 12/14/2023 |....... 423,791 ... 108,308,266 |........... 255.57 |...... 2,480,260 |...uunieennnnnn [V R 0f..... 2,842,863 |...cevunnnn [eunnnn 2,842,863 |...... 1,636,228 |....ccovvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGD ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 10/14/2022 |. 10/13/2023 |.......... 7,082 ........ 1,771,392]........... 25119 | 40,565 |.uuunniiiiinnnnn [V R Ofeirnns 67,042 [.eeeneenis [ 67,042 |.......... 39,516 |.eevveniiiinns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHI ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/28/2023 |. 02/28/2024 |.......... 9,621 |........ 2,446,813 )........... 4.2 ..o Ofeirnns 35,886 [......ccevnnnnnn Ofeirnns T4,697 [.eveeeeees oo 74,697 |.......... 38,811 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOID ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 05/12/2023 |. 05/14/2024 |......... 21,250 |........ 5,489,938 |........... 258.35 [..ciiiiiiis (U R 119,284 | (U R 134,120 [oeeeeeneen o 134,120 |.......... 14,886 |.....cevvnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHK ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/28/2023 |. 02/28/2024 |.......... 1179 | 296,153 |..cevunnnns 25119 | [N R 4,869 [.euniiiinnnnns Ofeirnns 11,200 [.eneeeeeins v 11,200 |........... 6,339 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 03/14/2023 |. 03/14/2024 |........ 13,118 |........ 3,290,257 |..cvuennnns 250.82 |eeveeniiies Ofeirnns 75,676 [ceiviiinnnnns (U R 138,820 [.eveneeeees [ 138,820 |.......... 63,144 |..ovveniinnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 04/14/2023 |. 04/12/2024 |............ 809 [.......... 207,120 f..unnnneeee 256.02 |.eeveennininnns [N R LIVLX T I [N R 5,950 | eevvinnees oo 5,950 |.oevuunnnns 1,207 oo [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHD ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 02/14/2023 |. 02/14/2024 |......... 28,762 |........ 7,290,592 )....ccunn.. 253.48 .. (U R 156,828 [...oevvvvnnnnnns (U R LN R 246,095 |.......... 89,267 [covviviiinnnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIW ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/21/2023 |. 01/12/2024 |.......... 1,218 e 309,762{........... 4.2 ..o Ofeirnns 10,402 |....covvnnnnnnns [N R 9,457 | eevnieees e 9,457 |ovvvenns [(CZ5)) [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIJ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/19/2023 |. 03/14/2024 |.......... 1,257 |.......... 315,281 |...eneneens 250.82 |eevenniiins Ofeirnns 12,180 [.oovviiiinnnnns Ofeirnns 13,302 [cevvieeens o 13,302 [ 1,122 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGX ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |....... 439,418 |..... 111,752,786 |........... 4.2 ..o 0f..... 2,559,141 |ooeveeie 0f..... 3,411,632 | .cevereenn [enennn 3,411,632 |......... 852,491 |..ovvveniine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 12/21/2022 |. 12/21/2023 |......... 2,451........ 5,736,269 |........... 255.57 |.......... 89,556 |..uuuiiiiinnnnn [V R (U R 150,565 | ... 150,565 |.......... 86,659 [....oevviinnnnnn [ [V R [ R 0 {0001 ...........
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHL ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 03/14/2023 |. 03/14/2024 |....... 372,334 |...... 93,388,814 [........... 250.82 |eeveeniiies 0f..... 2,147,942 |..oovvennne 0f..... 3,940,185 | .oeevvennnn [ennnnn 3,940,185 |...... 1,792,243 [ceeeeiiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHV ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 04/14/2023 |. 04/12/2024 |........ 18,631 |........ 4,769,909 ... 137,029 | ... ... 137,029 |..........27,798 |. .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIF ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 |. 05/19/2023 |. 05/14/2024 |........ 18,361 |........ 4,743,564 )........... 268.35 [...oooiinnenn 0 ]ennnn 109,248 [ O e 115,886 | .ooevevnnnn |evennnns 115,886 |........... 6,638 [...oovvveneeen O e O e O e O s 0001 .evvnennees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIU ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 06/21/2023 |. 05/14/2024 |.... .... 465,288 LG 11,367 ....(1,384)]. .{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIN ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviivnnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/14/2023 |. 06/14/2024 1,210,884]........... 26153 )., (V)] 26,078 .......ccennnnns (V)] R 28,347 | oo | 23,347 | [PE1D [ [0 [ [ R 0001 .ooennnnnns
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Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGV ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 12/21/2022 |. 12/21/2023 |.......... 1,140 |.......... 286,357 [cuunnnnnnnn 25119 | 5,985 |.uuueniiiiinnnn [V R Ofeirnns 10,838 [.ooeeeeenn Joeeennnn. 10,838 .o 6,388 [..cccvviinnnnnns [ [V R [ (VN [N 1111 R,
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOFR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 |. 08/12/2022 |. 08/14/2023 |......... 13,713 ........ 3,674,261 ...........267.94 |.........80, 717 [cooeeiinninen O v O e 3,077 [ et 3,07 e (B0 O e O e O [ O e 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIG ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 05/19/2023 |. 04/12/2024 |..........5,634 [........ 1,442,417 .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIB ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 05/12/2023 |. 05/14/2024 |......... 15,523 |....... 4,010,367 ........... 258.35 [..ciiiiiiis Ofeirnns 87,100 |..evvvnnnnne Ofeirnns STARTL N I 97,974 |.......... 10,874 [..covvviiennnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIV ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 06/21/2023 |. 03/14/2024 |.... .... 186,861 .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOFL ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 |. 07/14/2022 |. 07/14/2023 |....... 249,086 |...... 66,134,824 [........... 265.51|...... 1,634,328 |..eveneeiiinnnn [V R Ofeirnns 16,387 [.eeeeeeens | 16,387 |......... (65, 114)[.....ccvvnennnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOFW ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 09/14/2022 |. 09/14/2023 |........ 11,978 |........ 3,128,055 67,99 | O [ 0 . 29,160 ....16,343 |. 0 O e O [ O e 0001 ...
Credit Suisse Balanced Credit
Trend 5 9CCSS0GJ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 11/14/2022 |. 11/14/2023 |....... 276,131 |...... 69,993,686 |........... 253.48 ...... 1,602,858 |...covvennnnnnns [V PR 0f..... 2,183,693 |..ccevvnnnn [ennnnn 2,183,693 |...... 1,271,574 | [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHF ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/14/2023 |. 02/14/2024 |.......... 7,566 |....... 1,917,830 ]........... 253.48 .. Ofeirnns 4,204 |, Ofeirnns 64,737 [.eveeeeees oo 64,737 |.......... 23,482 |oeeviiiie [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIK ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/19/2023 |. 12/14/2023 |.......... 5,790 |........ 1,479,750 ]........... 255.57 [.ooviiiiiins Ofeirnns 33,929 [...ocviiiinnnnns Ofeirnns 38,840 [.evveneenns o 38,840 |........... 4,912 | [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviirnnnnnnns ES8DKGMJYYYJLNSC3868  |. 06/21/2023 |. 06/14/2024 |.......... 9,393 |........ 2,456,551 )...cuunnnns 26153 |oeveeiiiiis Ofeirnns 54,198 |.oeveeniiienns Ofeienns LY IR I 47,365 |.......... [(CR:79) R [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGK ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 11/14/2022 |. 11/14/2023 |......... 12,236 |....... 3,101,581 |........... 253.48|.......... 67,039 |ouueniiiiiinnnn [V R Ofeirnns 96,764 [..eveeeeees oo 96,764 |.......... 56,346 |..cvvvnniienns [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIH ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/19/2023 |. 03/14/2024 |.......... 1,400 |.......... 351,148 ........... 250.82 |eeveeniiies Ofeirnns 13,180 [ooovviiiinnnnns Ofeirnns 14,815 (oo | 14,815 |........... LCKES ) [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 12/14/2022 |. 12/14/2023 |......... 50,235 |...... 12,838,589 ........... 255.57 |......... 294,003 |..vuenieeennnnn [V R (U R 336,985 | .oeevrnnnnn [ 336,985 |......... 193,954 |ooveeiiiininnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOFY ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 09/14/2022 |. 09/14/2023 |.......... 9,616 |........ 2,511,218 ........... 261.15 |..oeeeeen 54,586 |..uunieiiinnnnn [V R Ofeirnns 23,410 | oo [ 23,410 [ouunnnneen 13,120 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOFM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 07/14/2022 |. 07/14/2023 |........ 12,778 |........ 3,392,687 |....eunnnn. 265.51 |.oovvennn 74,408 |..oeveiiinnnn [V R [ R B4 [ e 841 .......... (3,340)).eeneiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGY ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |......... 36,356 |........ 9,246,058 |........... 4.2 ..o (U R 211,735 [ (U R 282,267 [.evnnneeens o 282,267 |..evunnnnn 70,532 |oevveiniiiinnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 04/14/2023 |. 04/12/2024 |......... 10,948 |........ 2,802,907 ........... 256.02 |.eeveennininnns Ofeirnns 64,187 [cceeiiiiiinnnns Ofeirnns 80,521 [.eveeeeees [ 80,521 [........e. 16,335 [oeveeiiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHX ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 04/14/2023 |. 04/12/2024 |........ 10,846 |........ 2,720,394 )........... 250.82 |eeveeniiies Ofeirnns 90,564 |...ovvnninennns Of....... 4777 | e | 14,777 | 24,213 | [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIP ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/14/2023 |. 06/14/2024 |......... 12,7383 |........ 3,330,061 |........... 26153 |oeveeiiiiis Ofeirnns VAT A ) Ofeirnns 64,208 [..oeeeenes o 64,208 |.......... (V25111 R [ [V R [ Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOFT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 08/12/2022 |. 08/14/2023 |......... 22,564 |........ 6,045,798 (........... 267.94|......... 132,816 |.eevveennnes [V R [N R 5,083 |ceveiinees e 5,053 |..ovunnnns (1,390))0eeneiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGH ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 10/21/2022 |. 10/20/2023 |.......... 9,605 |........ 2,573,564 )........... 267.94 ..ouunnnnn. 8,933 |.uueiiiiinnns [V R [N R 2,151 | e 2,151 [ (51573 [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/14/2023 |. 06/14/2024 |.......... 8,736 |........ 2,284,726 |........... 26153 |oeveeiiiiis Ofeirnns 49,206 |...vvvnnnnninnns Ofeirnns 44,052 | .oeeeiiinn [ 44,052 |.......... (5,1583))cveeiiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHZ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 04/14/2023 |. 04/12/2024 |.......... 2,588 |ouuunnnnnn 662,799 {0001 ...........
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGP ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 12/14/2022 |. 12/14/2023 |......... 12,237 |........ 3,127,410 ........... 285,57 |oeeeenn s 71,618 [ O e O 82,088 | e [ 82,088 | 47,246 [ O e O e O [ O e 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHA ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |......... 26,904 |........ 6,842,225 .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHH ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/28/2023 |. 02/28/2024 |.......... 3,836 |..uuunnnnn 972,349 |...cuunnnn. 253.48 [..cciiiiiins Ofeennns 16,303 [.ooovviiiinnnnns Ofeienns 32,822 | e [ 32,822 |.ccevnee 16,519 i 0 e O e O e O 0001 .evvnennees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOFV ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 09/14/2022 |. 09/14/2023 |....... 320,773 |...... 83,769,869 |...........261.15 |...... 1,935,095 780,918 ... ... 780,918 |... .{0001 ...
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOGF ... [Fixed Annuity Hedge . [N/A ........... Equity/Index | Int .....ccooeeennns ESBDKGMJYYYJLNBC3868 [ 10/21/2022 |. 10/20/2023 |......... 24,181 1........ 6,074,025)........... 251.19|......... 131,545 [ooveeennnnnns [\ OO 0feennes 229,885 | .uveeieen [ 229,885 )......... 135,498 |....cvveennn. O, [\ OO O, 0] coennnnes 0001 ...ovveeees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIA ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/12/2023 |. 05/14/2024 |....... 465,434 |..... 120,244,874 (........... 258.35 [..ciiiiiiis 0f..... 2,765,635 |...euuievnnnnn 0] 2,937,598 | .covvrinnn [eunnnn 2,937,598 |......... 171,963 [ (0N R | FEN (U SRR | IR 0] I
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHY ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 04/14/2023 |. 04/12/2024 |.......... 1,336 |.......... 341,186 |........... 255.57 [.ooviiiiiins [N R 6,768 [....cevvvneeen O fuenns 8,955 | eeriieee e 8,955 |..cuuunnnns 2,187 [ (0N R | FEN [N R | IR 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGB ... |Fixed Annuity Hedge . |N/A . . |Equity/Index | Int .. ES8DKGMJYYYJLNSC3868 | 10/14/2022 |. 10/13/2023 |......... 18,625 |........ 4,678,414 0. 177,065 | ... ... 177,065 |.........104,365 |. .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/14/2023 |. 06/14/2024 |....... 332,490 |...... 86,956,110|........... 261.53 |.eeevrrrnnnnn. O s 1,991,297 [oveeiiiinnnnnn 0 s 1,676,622 [...ccceeens o 1,676,622 |....... (314,675)[....evvennnnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGM ... |Fixed Annuity Hedge . |N/A . . |Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 11/14/2022 |. 11/14/2023 |..........8,531 [........ 2,162,438 .... 39,285 |. .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGU ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 12/21/2022 |. 12/21/2023 |.......... 6,165 ........ 1,562,704........... 253.48 |..........28,051 |...oovvinnnin O o O o 48,754 [ 48, TBA 28,390 |.eevveniinens (0N R | FEN [N R | IR 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGI ... |Fixed Annuity Hedge . |N/A . . |Equity/Index |Int .. ES8DKGMJYYYJLN8C3868 |. 10/21/2022 |. 10/20/2023 |..........1,580 [.......... 419,506 |........... 265.51 [ccccoeeeen 1,580 |oovvnnnnniienns O [ O e 104 e e 104 [ (13))is O e O [ O e O s 0001 ...
Credit Suisse Balanced Credit
Trend 5 9CCSSOHC ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/14/2023 |. 02/14/2024 |....... 274,820 |...... 69,661,374 [........... 253.48 .. 0f..... 1,688,281 [...cccvvvnnenn 0] 2,351,426 | .covvnnnnnn [ennnnn 2,351,426 |......... 763,144 [ (0N R | FEN (U} SR | IR 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOFO ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 07/14/2022 |. 07/14/2023 |......... 26,847 |....... 7,128, 147(........... 265.51 |...ounen 156,333 [cnieiiiinnnnns (VN PO | FE, 1,766 | oo e 1,766 |.ovveennns (WAVAE:)) R (0N R | FEN [N R | IR 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGN ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 12/21/2022 |. 12/21/2023 |............ 881 |.......... 230,073 ... 26115 |cueeennnns 1,568 [.oooeviininnnnns (VN O | FO, 2,145 | e e 2,145 |oovnennnns 1,202 [oeeiiiiiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHO ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviirnnnnnnns ES8DKGMJYYYJLNSC3868 | 03/14/2023 |. 03/14/2024 |......... 46,194 |...... 11,586,379 ........... 250.82 |eeveniiiiins (U R 266,487 [...eoeeviiennnn 0 e 488,843 [ ..eveneens [ 488,843 |......... 222,356 |eevnneniens (0N R | FEN [N R | IR 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSS0GG ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 10/21/2022 |. 10/20/2023 |.......... 5,569 |........ 1,454,344 1........... 261.15 |..oeeeeen 11,684 [t (VN O | A 13,558 [ .evveeees o 13,568 |........... 7,599 [ceveiiiiiinnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHQ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 04/14/2023 |. 04/12/2024 |....... 336,474 |...... 86,144,073 [........... 256.02 |.eeveennininnns 0f..... 1,972,701 [ 0 e 2,474,730 | coeeennnnn [ennnnn 2,474,730 | 502,029 |....evunnnnne (0N R | FEN [N R | IR 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGA ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 |. 10/14/2022 |. 10/13/2023 |....... 299,3%8 |...... 75,205,784 {........... 251.19...... 1,722,212 [t (VN PO | N R 2,846,335 | .oeevnnnnnn [ennnns 2,846,335 |...... 1,677,672 |.eevvenne (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOHT ...eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/02/2023 |.05/07/2024 |....... 288,846 |..... 102,159,063 (........... 353.68 |..evvnnniiiinns 0f..... 2,104,477 [.ccoovvvnneen 0 e 2,948,992 [...ccoeennn |oenne 2,948,992 |......... 844,515 |..ovvveniine (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOIB ....cevvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 06/06/2023 |. 12/28/2023 |......... 14,240 |........ 4,898,702(........... 344,01 |eeveiie (U R 235,672 |.eevveneeeennn O s 233,408 | .eeveninnn [ 233,408 |.......... [R5 (0N R | FEN (U} SR | IR 0001 .eveneneees
Global Balanced Index
9BSGSOGF ......eevnnnnn. Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/21/2022 |. 09/21/2023 |......... 59,778 |...... 21,050,823 [........... 352.15|......... 431,540 |.ovenniiiinnnnn (VN PO | I 550,927 | .eeveiiin [ 550,927 |......... 372,061 [o.enniiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGS0GO .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 11/28/2022 |. 11/21/2023 |......... 58,992 |...... 20,684,955 |........... 350.64 |......... 421,798 |ovveiiieiinnnn (VN PO | I (ST R 644,964 |......... 412,373 | (0N R | FEN (U} SR | IR 0001 .eveneneees
Global Balanced Index
9BSGSOFT ...eevvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |.07/07/2022 |.07/07/2023 |....... 150,433 |...... 53,567,687 |........... 356.09 |...... 1,114,205 [...coceennennnns (V1N PR | I 712,657 [ceveeeeees o 712,657 |......... 498,686 |..........eennnn (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOHH ......eevveen Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/21/2023 |. 03/21/2024 |......... 42,298 |...... 14,955,727 ... 353.58 [..ooviiiiinnns (U R 308,091 [...eeiiiiinnnnn O o 419,913 | oo [ 419,913 |......... 111,822 [ (0N R | FEN (U} SR | IR 0001 .eveneneees
Global Balanced Index
9BSGSOGJ ....cevvvnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/14/2022 |. 10/13/2023 |......... 14,037 |........ 4,979,485 |........... 354.74{.......... 58,676 |...ccvvnnnnnnns (VN PO | I 100,707 | eeeeeeiinen Jevnnnnns 100,707 |..evee.. 68,558 [...ceiviiiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOIL ..ovvvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 06/28/2023 |.06/21/2024 |.......... 5,156 |....... 1,866,214]........... 361.95 |eovenniiiins Ofeirnns 39,856 |..evvniiiiinnnn O i 33,313 | e [ 33,313 ..o (6,543))ceeniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOHY ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 05/26/2023 |. 05/28/2024 |......... 53,219 |...... 18,961,286 ............ FCSTo T I PO (U R 388,499 |....ovveeeennnn O s 479,997 | eoveeii [ 479,997 |.evvennnns 91,498 |..ovveniiiine (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOGQ .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/07/2022 |. 12/07/2023 |....... 297,002 |..... 104,348,683 (........... 351.34(...... 2,128,710 |oeeeeeiis (VN PO | N R 3,135,092 | .coevninnns [ennnn 3,135,092 |...... 1,989,355 [cuvuniiiiinnnnns (0N R | FEN [ R {0001 ...........
Global Balanced Index
9BSGSOHD ......evvvvennn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/28/2023 |.02/28/2024 |.......... 6,164 |........ 2,156,784 (............. 349.9 .. Ofeirnns 30,573 |oevveieiiiinnnn O o 74,080 [.evuneeenns oo 74,080 |......oe.. 43,506 |..covnnnininns (0N R | FEN [N R | IR 0001 .eveneneees
Global Balanced Index
9BSGSOHU ... Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/12/2023 |. 05/14/2024 |......... 67,943 |...... 24,224,397 .|{0001 ...
Global Balancet
9BSGSOIJ .. Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 06/21/2023 |.06/14/2024 |......... 12,089 |........ 4,377,064(........... 362.07 |eeveenninannns Ofeennns 87,283 [ceeviiviiiiennn 0 | 76,855 [.eveeeeees o 76,855 |......... (10,427)f.ccvvvnnnnnnns (0N R | FEN [N SRR | IR 0001 .evvnennees
Global Balanced Index
9BSGSOFV ... Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/14/2022 |.07/07/2023 |.... 2,677,085 ... 24,922 | .{0001 ...
Global Balancet
9BSGSOGD .......ceunnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. 02RNESIBXP4ROTD8PU41 |. 09/07/2022 |. 09/07/2023 |....... 231,340 )...... 82,053,985]........... 354.69|...... 1,690,309 [...oovvvennnnnns [0 T (P 1,642,430 | oevenneen [t 1,642,430 ...... 1,123,650 [...ovvvnennnnnns [0 o | Ao Ofiiiiiiiinnn 0] oo 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

9903

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)
Global Balanced Index
9BSGSOHN .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 05/12/2023 |.05/07/2024 |......... 12,474 |........ 4,411,804(........... 353.68 |..evvnnniiiinns (U R 106,902 [.ovvvvennnnnns (U R 127,354 | ... 127,354 |.......... 20,452 |oevieiie [ [V R [ (VN [N 1111 R,
Global Balanced Index
9BSGSOHR ......ccvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 04/21/2023 |. 04/19/2024 |......... 52,072 |...... 18,266,337 |........... STV F (U R 372,632 |..evvnnnne Of....... 617,169 |.oeeeeenns | 617,169 |......... 244,537 oo [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Global Balanced Index
9BSGSOGA ... Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/12/2022 |. 08/14/2023 |......... 64,403 |...... 23,304,870 ... 148,498 | ... ....148,498 |..........90,682 |. .|{0001 ...

Global Balance
OBSGSOHK ....vvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 03/24/2023 |.03/21/2024 |.......... 7,666 |........ 2,662,632 . 263 [ O e 107,304 [.ooeeeiis [ 107,3% |.......... PZOR K i R [V [0 (1 0] cooennns 0001 ...........
Global Balanced Index

9BSGSOFY ... Fixed Annuity Hedge . [N/A .... . |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 [. 07/28/2022 |.07/28/2023 |........ 61,665 |...... 22,267,848 ...127,683 | ... ....127,683 |...

-|0001 ...

Global Balance

OBSGSOGS .....vvvvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 12/21/2022 |. 12/21/2023 |......... 86,436 |...... 29,957,853 ........... 346.59 |........ 611,146 [..oooeeennnns [0 0]...... 1,231,832 |.ueeeeeees o 1,231,832 ......... 749,644 |......oee. [V [0 [V 0] cooennns 0001 ...........
Global Balanced Index

9BSGSOGZ ... Fixed Annuity Hedge . [N/A .... . |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 02/14/2023 |. 02/14/2024 |......... 50,632 |...... 17,681,707 ...634,600 |........... .........634,600 |.........273,888 |. O O e O e O 0001 ...

gégggéHgalanc ........... Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 04/28/2023 |. 04/26/2024 |......... 64,932 |...... 22,961,254 ........... 353.62 |...ovvvinenenn 0 ]0ee468,409 [l O s 659,794 |..oeeeieis [ 659,794 |......... 191,385 [cvvvveeeennns [V FOT [V R [V FOT 0] woveies 0001 ..evvvnnies
gégg;éHialancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 02/21/2023 |. 02/21/2024 |......... 27,290 |........ 9,450,800 |........... 346.31 [ooeeeiiiiies (V) FO 192,795 | (V) FO 401,434 | e e 401,434 |......... 208,639 [...ocoiniinens [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggéG:alancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 11/14/2022 |. 11/14/2023 |........ 60,761 |...... 21,204,300 |........... 350.46 |......... 436,534 |...vvvieeenns [V R (V) FO 670,195 [ | 670,195 |......... 430,282 |- [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éegalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 08/26/2022 |.08/28/2023 |......... 66,596 |...... 23,780,766 |........... 357.09 |......... 492,264 |...ovvieeennn [V R (V) FO 350,380 [oeeveees |oernins 350,380 |......... 238,455 | [V FOT [V R [V FT 0] woveies 0001 ...........
gégggéHﬁalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 03/24/2023 |. 03/21/2024 |.......... 4,979 ....... 1,717,855 |........... 345.02 | [V FO 58,653 [c.oeeiiiiiinns [V FO 78,283 | .eeeeii [ 78,283 |.......... 19,631 | [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éH?alancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 . 03/24/2023 |.03/21/2024 |......... 16,483 |........ 5,708,228 |........... 346.31 [ooeeeiiiiies (V) FO 180,654 [....ceeeennnns (V) FO 242,464 | oo e 242,464 |.......... 61,810 |..cevninennnn [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggéHgalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 06/06/2023 |.09/07/2023 |.......... 5,885 |........ 2,087,351 ... 354.69 | [V FO 43,961 [ooveeeiiiiins [V FO LATYE:) [ POV R 4,781 s [ 1:11)) IO [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éeﬁalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 10/21/2022 |. 10/20/2023 |......... 55,851 |...... 19,327,239 ........... 346.05 |......... 394,278 | [V R [\ R 810,416 [.coeernnns fernnnnn 810,416 |......... 514,979 |...vvveeenn. [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éeﬁalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 10/28/2022 |. 10/27/2023 |......... 64,589 |...... 22,513,788 ]........... 348.57 |......... 459,278 |.oeoeiiiiiennn [V R (V) FO 800,390 [.oeeveens |oernnns 800,390 |......... 515,251 |, [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éeﬁalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 01/20/2023 |.01/19/2024 |......... 39,715 |...... 13,908,590 |........... 350.21 [coveeiiiiies (V) FO 283,738 [ceeeeeiiiianns (V) IO 463,785 [ .o | 463,785 |........ 180,047 |..eevvneenn. [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggélialancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 06/06/2023 |. 10/06/2023 |.......... 8,246 |........ 2,869,938 |........... 348.04 [oooeeiiiiis (V) FO 106,044 [....coeennnnns (V) FO 104,922 [ | 104,922 |.......... (1,121 [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éeaalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 11/07/2022 |. 11/07/2023 |....... 243,355 [...... 84,427,150 |........... 346.93 |...... 1,730,796 [ovveeeeennnns [V R 0]...... 3,363,560 [..oeennnen fernnn 3,363,560 |...... 2,120,723 [...oeveennnns [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggéHgalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 . 04/14/2023 |. 04/12/2024 |......... 12,513 |........ 4,402,8241........... 351.86 [cooeeeiiiinns [V FO 84,463 [ [\ R 138,088 |..eveeens o 138,088 |.......... 53,626 [..ooeiiiniinnns [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;élﬁalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 06/28/2023 |.06/28/2024 |......... 72,847 |...... 26,271,456 |........... 362.63 [..oeeiiiiiinns (V) FO 543,818 [coveeiiiiiiins (V) FO 452,079 |.evveenans o 452,079 |......... (91,739 [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggélgalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 06/06/2023 |.05/07/2024 |.......... 2,578 |.......... 91,787 | 353.68 [c.oeeiiiiiinns [V FO 27,507 |uvveiraeennns [V FO 26,320 [.ooiiiees | 26,320 |.......... (1187 [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggéHgalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.04/06/2023 |. 04/05/2024 |....... 328,840 |..... 116,261,382 )........... 353.55 | 0]...... 2,383,360 [...vvveeeinnnns 0]......3,306,594 | ... |...... 3,306,504 [......... 923,234 [cvvvvieeeiis [V FOT [V R [V FOT 0] woveies 0001 ...........
gégg;éegalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 08/19/2022 |.08/21/2023 |......... 58,012 ...... 20,927,829 |........... 360.75 |......... 435,301 |oeeeeiiiiiees [V R 0o 174,389 e [ 174,389 [ 112,140 [oovveeeennns [V FOT [V R [V FOT 0 -10001 ...........
gégggélgalancedlndex Fixed Annuity Hedge . [N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 06/06/2023 |.01/05/2024 |.......... 3ATT | 1,103,404 ........... 34731 [ [V FO 44,478 oo [V FO 43,687 [ .eeeeeis e 43,687 |........... [W2)) PPN [V FOT [V R [V FOT 0] woveies 0001 ...........
gégggéHia!Tced e Fixed Annuity Hedge . [N/A .... . |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 [. 05/19/2023 |. 05/21/2024 |......... 49,432 |...... 17,790,082 ....351,547 |... -|0001 ...

Global Balance

OBSGSOFX ...vvvvnnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.07/21/2022 |.07/21/2023 |......... 57,094 |...... 20,360,291...........356.61 |.........421,455 |......ccocccc. O |oennineneenn O e 265,183 [.coonreees | 265,183 |......... 182,198 [...eeveeennnes [V [0 (1 0f oo 0001 ...........
Global Balanced Index

9BSGSOGR ... Fixed Annuity Hedge . [N/A .... . |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 12/14/2022 |. 12/14/2023 |......... 74,641 1...... 26,263, 182 ...764,872 (... ....764,872 .........484,363 |. -|0001 ...

Global Balance
9BSGSOHP .vvvvvvveeeees Fixed Annuity Hedge . |N/A ........... Equity/Index [Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 04/14/2023 |. 04/12/2024 |......... 56,098 |...... 19,699,374/........... 35116 | 0]unes 401,870 [..oveeeennnnnes [0 649,204 |.uoeeeeen o 649,294 |......... U742 ... [0 U o [0 O 0f oo 0001 ...........
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1 2 3 5 6 7 8 9 10 11 12 14 15 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Effectiveness
Used for Date of Rate or discounted | discounted Book/ at Inception
Income Schedule/ Maturity | Number Index Premium Premium Adjusted and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Potential Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code Exposure (b)
Global Balanced Index
9BSGSOIF ..ovvvvvennnnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/07/2023 |. 06/07/2024 279,340 100,249,539 |........... 358.88 |...evuniiiins 0f..... 2,075,167 [....oevvvenneen 0 e 2,151,854 | ..oovnnnen [c2nn 2,151,854 .ot 76,687 [ O | O e O e O] el ] 0001
Global Balanced Index
9BSGSOGU .....cevvnnnnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 01/06/2023 |. 01/05/2024 265,521 92,218,099|........... 34731 | 0f..... 1,881,243 [...ccvvvvneenn 0o 3,651,177 [.eveneeeenn [0 3,651,177 1.0 1,769,934 | O e O e O e 0001 .eveneneees
Global Balanced Index
9BSGSOID ... Fixed Annuity Hedge . |N/A . Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/06/2023 |. 01/26/2024 |..........1,288 |.......... 450,658 ....15,391]... .|{0001 ...
Global Balancet
9BSGSOGX .....evvvnnnnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 01/27/2023 |.01/26/2024 |......... 46,844 16,390, 247 559,781 [ ..eveneeenn o559, 781 et 225,421 | O e O e O e 0001 .evvnennens
Global Balanced Index
9BSGSOFU ... Fixed Annuity Hedge . |N/A . Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 07/14/2022 |.07/14/2023 |......... 68,755 24,491,906 0. ...328,245 | ... .|{0001 ...
Global Balancet
9BSGSOIG ...cevvvnnnnnne Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2023 |. 06/14/2024 |......... 40,854 14,792,008 ........... 362.07 |veveenninennns (U R 306,197 [c.vneivvinnnnnn O e 259,728 | .oeeeeiii [evennnn 259,728 |t (46,469)).. e O e O [ 0 e 0001 .eveneneees
Global Balanced Index
9BSGSOHF ... Fixed Annuity Hedge . |N/A . Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/07/2023 |. 03/07/2024 231,980 80,573,613 [........... 347.33 |...covveeeen O [ 1,635,643 [..evvvviennnnn 0] 3,249,849 |........... 0001 ...
Global Balanc
9BSGSOHC .....eevvvvennns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 02/28/2023 |. 02/28/2024 |......... 18,362 |........ 6,370,329 )........... 346.93 [....covvnnnnnnns Ofeirnns e 2 R | f FPPN 253,793 | .eeeeeii [eeeeen 263,793 |t 158,310 [onniiii O e O [ 0 e 0001 .evvnennens
Global Balanced Index
9BSGSOHV ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/12/2023 [. 04/26/2024 |.......... 5,912]....... 2,090,601 |........... 353.62 [...ccvvninnnnns Ofeirnns 50,282 |oevveeiieiinnnn O o 60,074 f..eeeeeeeen [oeeeennnn80,074 |uuen e 9,822 | O e O e O [ 0001 .eveneneees
Global Balanced Index
9BSGSOHM ....cevvvennnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/24/2023 |. 03/21/2024 |......... 14,073 |........ 4,975,931 .ccuvennnns 353.58 [..ooviiiiinns (U R 104,562 [....ocvvveeeeenn 0 fvnennnns 139,710 [eeeneneees [ 139,710 [ 35,147 ot O e O e O e 0001 .eveneneees
Global Balanced Index
9BSGSOGH ......cevvnnnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 10/07/2022 |. 10/06/2023 253,878 88,359,699 |........... 348.04 |...... 1,818,817 |ovveeiieiinnnn (VN PR | N R 3,230,352 [ ..ooeeennn |00 3,230,352 ...... 2,109,823 |.ceveniiiiinn O e O [ O e 0001 .evvnennens
Global Balanced Index
9BSGSOGY .....evvnnnnnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/07/2023 |. 02/07/2024 225,021 78,734,848 (............. 349.9 .. 0f..... 1,606,191 |.oevveeiiennnn 0] 2,704,338 | ...oovnnnnn [220n. 2,704,338 |...... 1,098,146 [.....oovvvnee O e O [ O e 0001 .evvnennens
Global Balanced Index
9BSGSOGP .......evvnnnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 11/28/2022 |. 11/28/2023 |......... 48,515 17,043,805(........... 361.31 |oeeennn 349,398 |...cvvvnnnns (VN PO | IO 510,031 [..oeeneeens [oerenn 510,081 |l n00325,622 | O e O e O e 0001 .eveneneees
Global Balanced Index
9BSGSOGV ....cevvnnnnnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.01/13/2023 |.01/12/2024 |......... 55,898 19,563,182|........... 349.98 [...ccevvinnnnnns (U R 399,090 |..eevvuniernnnnn O s 659,024 |....oovvnnn |ornnnn...659,024 1.0 259,034 [ O e O [ 0 e 0001 .eveneneees
Global Balanced Index
9BSGSOHL ....cevvvennnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/24/2023 |. 03/21/2024 |......... 12,635 |........ 4,412,647 ..couen. 349.24 ... Of...... 119,780 |.ovvvveeeeenn O s 160,270 | ..eeevvennn fevvnnnn. 160,270 |ttt i40,490 [onnnniveeneen O e O [ 0 e 0001 .eveneneees
Global Balanced Index
9BSGSOGT .....evvvnnnnne Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/28/2022 |. 12/28/2023 |......... 48,124 16,555, 137{........... 344.01......... 337,726 |evveneeeinnnnn (VN PO | I 788,801 [...eeeveenn |oeeennn. 788,801 ... 467,204 |.oeeeenniiennn O [ O e O e 0001 .eveneneees
Global Balanced Index
9BSGSOIl v Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/21/2023 [. 02/07/2024 |.......... 1,534 |.......... 536,747 [ 349.9 .. Ofeirnns 19,850 [.ovvvvveeieenn O s 18,436 [.eneeeeens | 18,436 [ (1414 O [ O [ O e 0001 .eveneneees
Global Balanced Index
9BSGSOIH ...cevvvvennnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/21/2023 |. 06/21/2024 |........ 36,677 13,275,240 |........... 361.95 |eovenniiiins (U R 274,79 | O [ 236,973 | oeeeeeiien [ 236,973 | (37,826) e O e O [ O e 0001 .eveneneees
Global Balanced Index
9BSGSOFZ ....evvvennnnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/05/2022 |. 08/07/2023 182,456 65,904,9321........... 361.211...... 1,370,826 |..covvnnnnnnnnns (VN PR | I 433,946 | .ooeeennnnn [evennn . 433,946 |01l 264,720 [ O e O [ 0 e 0001 .eveneneees
Global Balanced Index
9BSGSOHN .....oevvvvennn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/28/2023 |. 03/28/2024 |......... 58,464 20,571,143 ]........... 351.86 |..evvnnniiiinns (U R 421,709 [oeveiiiiiinnn 0 e 645,185 [ ...oeeeeens [t 645,185 [0t 223,476 | O e O e O e 0001 .eveneneees
Global Balanced Index
9BSGSOGE .......eennnnnt Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/14/2022 |. 09/14/2023 |........ 41,160 14,601,098 |........... 354.74{......... 300,783 [.oeeeiiiiinnnns (VN PR | I 295,298 | .oeeeeeiinn [e0eennnn 295,208 |..tln201,029 [ O e O [ 0 e 0001 .eveneneees
Global Balanced Index
9BSGSOHB ......cevvnnnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/28/2023 |. 02/28/2024 |......... 42,491 14,660,245(........... 345.02[....ccvvnnnnnnns (U R ATV T R | FON 668,074 [...cevvvvnn |oeennn.. 668,074 [ 370,473 |eeenneeiiin O [ O e O e 0001 .eveneneees
Global Balanced Index
9BSGSOGG ......evvnnnnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/28/2022 |. 09/28/2023 |......... 79,704 27,700,328 |........... 347 .54 {......... 567,859 |..uuuniiiinnnnn (V) PR | N R 1,046,817 | .oovvnnnn [o2nn. 1,046,817 |.........686,282 [ O e O [ O e 0001 .eveneneees
Global Balanced Index
9BSGSOHG .......evvnnnnn Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/14/2023 |. 03/14/2024 |........ 80,620 28,155,729 |........... 349.24 ... (U R ST o R | R 1,022,634 |..oveeneenn [ 1,022,634 |...... . 445,442 | O e O e O e {0001 ...........
Global Balanced Index
9BSGSOHE ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/28/2023 |. 02/28/2024 |.......... 8,319 ........ 2,905,161 |........... 349.22|...cciiiins Ofeirnns 43,758 |oevveeiiiiinnn O o 104,267 [.eeneeeeenn |ooeennn. 104,267 ..o nn80,509 e O e O et O e 0001 .eveneneees
Global Balanced Index
9BSGSOGI ... Fixed Annuity Hedge . |N/A . Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/14/2022 |. 10/13/2023 ...824,881]... .|{0001 ...
MSCI EM FLE:
Fixed Annuity Hedge . |N/A ........... CBOE ..oovvvvinns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |..............45[cccooeeeenn 85,192 ceeeenn 1004 [ 0]l 360,180 [ O e 349,784 | oo [ 349,784 | (10,396)f e O e O [ 0 e 0001 .evvnennees
Fixed Annuity Hedge . |N/A . CBOE 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.... ...448 453 | ... .{0001 ...
Fixed Annuity Hedge . |N/A ........... CBOE ...oovvvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |..............45]............41,944]........... 932.08 |.........429,480 |..........oee. O i O e 334,693 ).....ccennn]eeeen.... 334,693 |l (112,458)) .. O e O [ O e 0001 .ooennnnnns
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Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

MSCI EM FLEX OPTION
OMXFSOAU ...evvveenneees Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |.............. L1 P 47,076 |........... 980.74 |..evenniiiinns (U R 390,720 [ouveniviiiennnnn O i 393,717 [eeveneenes [0 393,717 o 2,997 |eeiiiiiiinnns (0N R | FEN (U SRR | IR 0] I
MSCI EM FLEX OPTION
OMXFSOAQ ..vvvveennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2022 |. 11/21/2023 |.............. LY I 43,759 ...uun... 93105 [........ 460,788 |..eeeenneeeennn O [ O e 413,206 |....ounnnns fonnnn.. 413,206 ... (105,389)[....evvvvennnns (0N R | FEN [N R | IR 0001 .eveneneees
MSCI Emerging Markets
9MMSSOAS ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 07/21/2022 |.07/21/2023 |..........5,297 [........ 5,247,685 ....67,798 ... (234,235)[. 0.
MSCI Emerging Markets RBC Capital Markets
OMRBSOAK .....evvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerriimrnnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 03/21/2023 |. 03/21/2024 |.......... 5,503 |........ 5,241,332]........... 952.45 [..ooiiiiiinnn (U R L1V (V[VIN PR | FORN 527,015 [.eveeeeees o 527,015 |..evennnns 29,315 |oeeniiieee (0N R | FEN [N R | IR 0001 .evvnennens
MSCI Emerging Markets
UMSSOAU .....cevvennnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/19/2022 |.08/21/2023 |.......... 4,573 |........ 4,579,677 [coeeeevnnnnn 1001 |......... 429,787 |ovveieiinnnnn [V PR Ofeienns 77,401 [ [ 77,401 ....... (183,297)f..eveeiinnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
MSCI Emerging Markets Credit Suisse FB
OMCSSOAQ .....evvveenn Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 01/20/2023 |. 01/19/2024 |.......... 4,713 ). 4,883,799 ).....unnnnnnnn 1036 [.ooeveeennnnns (U R 445,672 |..ovvnne (U R 157,143 [ o 167,143 |....... (288,529)]...c0vunrnne [ [V R [ Of wevvnnnnns 0001 .eveneneees
MSCI Emerging Markets RBC Capital Markets
OMRBSOAI ...eevvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1  |. 02/21/2023 |. 02/21/2024 |.......... 4,803 |........ 4,779,898 (........... 995.19 [..ooviiiiins (U R 446,179 [ovveiiiinnnnn (U R ARSI R 296,659 |....... (149,520)...cvvvnnnennnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
MSCI Emerging Markets RBC Capital Markets
OMRBSOAG .......evnnnnnn Fixed Annuity Hedge . |N/A ........... Equi ty/Index . ES7IP3USRHIGC71XBU11  |. 10/21/2022 |. 10/20/2023 |.......... 5,204 1........ 4,579,522|...........865.04 |.........515,203 |.....oooeeenen O e O o 737,138 | ... 737,138 |......... (51,675)[....ccevnnnnnnns [ [V R [ 0 {0001 ...........
MSCI Emerging Markets
OMWFSOAG ...evvvnnenenes Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/19/2023 |. 05/21/2024 |.......... 5,304 |........ 5,183,281 ........... 977.24 |ooeeneeiein O o 480,978 [ O e 475,488 [ ..oveneens [ 475,488 |.......... (5,490))..uviiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCU ..... Fixed Annuity Hedge . |N/A . . |Equity/Index [BOA/Merrill Lynch  EYKN6VOZCB8VDIIULB8O |. 11/07/2022 |. 11/07/2023 |..........2,062 [.......... 405,845]........... 197.78 |........... 8,873 |ooeevnnenies O e O e 9,799 1... 9,79 .|{0001 ...
Merrill Lynch GPA
index  9GMLSOCX ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIIULBBO |. 12/07/2022 |. 12/07/2023 |......... 90,375 |...... 18,178,028 |........... 201. 14 [.........472,661 |..oovenereens O [ O s 330,027 [.evvnneeens fo0renennn330,027 [oenen e 9,103 | O i O e O [ 0 e 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSODF ..... Fixed Annuity Hedge . |N/A . . |Equity/Index [BOA/Merrill Lynch  EYKN6VOZCBBVDIIULB8O |. 06/07/2023 |. 10/06/2023 |..........2,908 [.......... 573,923 ... 14,915 ... .|{0001 ...
Merrill Lynch GPA
index  9GMLSOCV ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDOIULBBO |. 11/07/2022 |. 11/07/2023 |.......... 1,497 |.......... 293,277 |ovvveeeen 195,91 [t 7,150 | O e O e 8,937 [ o 8,987 [ 1,490 | O e O [ O e O s 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSODB ..... Fixed Annuity Hedge . |N/A . . |Equity/Index [BOA/Merrill Lynch  EYKN6VOZCBBVDOIULB8O |. 04/06/2023 |. 04/05/2024 |......... 89,075 |...... 17,871,117 [ 200,63 | O [ 464,972 | O 434778 | [ 34,778 (30,194 0 e O e O e O 0001 ...
Merrill Lynch GPA
index  9GMLSODG ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDOIULBBO |. 06/07/2023 |.09/07/2023 |.......... 2,618 (.......... 517,788 ]........... 197.78 [ Ofeirnns 10,865 [...ocvvveennnnns Ofeirnns 12,502 [eeveeeees oo 12,502 | 1,637 [ O e O e O [ 0 e 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSODD ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 06/07/2023 |. 06/07/2024 |........ 81,600 |...... 16,324,080 ........... 200.05 |.eeveenniienns (U R 422,688 |.......ccevnnnnn (U R 455,408 | .oeeeninnn [ 455,408 |.......... 32,720 |eeveneenens [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCZ ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIIULBBO |. 02/07/2023 |. 02/07/2024 |......... 70,155 |...... 14,188,849 |........... 202.25|...cciiiiinnn (U R 369,015 [covuniiiiinnnnnn (U R 256,706 [..evnneeens o 256,706 |....... (112,309)f...eeeeveeennns [ [V R [ Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCY ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 01/06/2023 |. 01/05/2024 |........ 76,776 |...... 15,336,006 ........... 199.75 [ceveiiiiiiinnns (U R 396,932 |..evvnnnniins (U R 358,256 | .oeevrnnnnn [ 358,256 |........ (38,676)[.....cccvnnnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCQ ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO |. 08/05/2022 |.08/07/2023 |........ 77,201 |...... 15,513,541 ...t 200.95 |......... 409,937 |.uvueniiiiinnnn [V R (U R 164,725 [.eeeneeeecs oo 164,725 |......... (49,330))cevveeeinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSODA ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIIULBBO |. 03/07/2023 |.03/07/2024 |......... 74,425 |...... 14,820,250 |........... 19913 [ (U R 383,950 |..evvvnnniinnne (U R 408,830 [..evvneens [orrnns 408,830 |.......... 24,880 [...eieviinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSODE ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDOIULBBO |. 06/07/2023 |. 11/07/2023 |.......... 2,100 |.......... 413,553 |...cuunnns 196.93 [oveniiiiiiinnns Ofeirnns 13,293 [oeveniiiiiiinnns Ofeirnns 12,568 [.eeeeeeens | 12,568 |............ (W25 . [ [V R [ Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSODC ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO |. 05/05/2023 |. 05/07/2024 |......... 97,407 |...... 19,475,556 |........... 199.94 |...vveinine (U R 506,516 [....vvvvennnnnn 0feens 531,037 [ceveeeeens o 531,087 |..evunnnnn 24,521 |oeeviiiiie [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCR ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO |. 09/07/2022 |. 09/07/2023 |......... 73,992 |...... 14,634,138 |........... 197.78 |......... 383,279 |ouvuniieiiinnnn [V R (U R 353,340 | .oeeeninnn [ 353,340 |.......... 25,731 | [ [V R [ Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCT ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIULBBO |. 11/07/2022 |. 11/07/2023 |......... 83,013 [...... 16,347,750 ........... 196.93 [......... 423,366 |..eunnieiennnnn [V R (U R 496,815 [..eveneens [ 496,815 |.......... 58,414 |.eveeiin [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCP ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIIULBBO |. 07/07/2022 |.07/07/2023 |......... 74175 |...... 14,531,624 |........... 196.91 [......... 383,485 |..uuuniiiinnnnn [V R (U R 442 816 [ .eeeenenns [ 442,816 |.......... 73,818 [coeiiiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Merrill Lynch GPA
index  9GMLSOCS ..... Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 10/07/2022 |. 10/06/2023 |........ 86,177 |...... 17,037,193 ............ 197.7 [eeennnns 42,950 |.ocovniins [V R (U R A2 TAT | e [ A2 TAT .o 40,060 [......ccevvnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEE . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/07/2022 |.09/07/2023 |....... 147,416 |...... 40,658,807 |........... 275.81|........ 816,685 [.......cevvnnnns [V PR Ofeienns 53,316 | ceveeennns [ 53,316 |....... (235,970)..cvvvnnnnnnns [ [V R [ R Of cevvnnnnns 0001 .evvnennees
PIMCO US Fundamental
Balanced  9DMSSOFP . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/05/2023 |. 05/07/2024 |....... 230,914 ]...... 63,247,345)....uunnnnens 2713.9 it 0f..... 1,265,409 |.....oovvnnnnn [V 635,043 |...ccevnn |ounnnnnns 635,043 |....... (630,366)]......cccunnnnns [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

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)
PIMCO US Fundamental
Balanced ~ 9DMSSOFC . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/27/2023 |.01/26/2024 |......... 32,304 |........ 8,753,415 ).ccuuunnnn. 270.97 |ovvveeeinenns (U R 74,119 [ Ofeirnns 94,306 | ..eevvvnnnn fernnnenn 94,306 .. (VER:1V)) R (0N R | FEN (U SRR | IR 0] I
PIMCO US Fundamental
Balanced ~ 9DMSSOFE . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/14/2023 |. 02/14/2024 |......... 2,273 |...... 11,330,855 ........... 268.04 |...cevnninnnnn (U R 225,315 |veiiie (U R 179,915 [ e o 179,915 |......... (45,400))..0nnneeeennnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEX . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 12/21/2022 |. 12/21/2023 |......... 44,793 |...... 12,095,006 ... 131,345 | ... ... 131,345 ... (72,489)]. .|{0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOEQ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2022 |. 12/07/2023 |....... 194,416 |...... 52,947,253 (........... 272.34 (...... 1,063,456 |......ccvvnnnnns [V PR Ofeens 389,737 [.eveeeens o 389,737 |....... (311,128)[c.vevviveee 0 e O e O e O s 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOEU . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 12/07/2022 |. 12/07/2023 |.... ... 925,307 ... 30,502 ....15,518 ... ....(6,169)]. .|{0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOEW . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |......... 44,701 |...... 12,153,755 .ueuneneee 271.89 ... 241,832 |ouveiiiiinnnn [V R Ofeirnns 98,873 [.eveeeeeees [ 98,873 |......... (71,251)[ceeveeiieee O s O e O e O s 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFR . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 [. 05/21/2024 |......... 29,676 |........ 7,990,857 159,063 [....ocvvvveeeenn 0 eeenn 132,042 ] . 132,042 | (27,021)] e O e O e O [ O 0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOFT . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2023 |.06/07/2024 |....... 208,444 |...... 55,439,851 ........... 265.97 |ovevenninnenns 0f..... 1,102,669 |......cevvnnnnns 0f..... 1,256,211 [.eeeeenns | 1,256,211 |......... 153,542 |ovveeiiiiiinnns (0N R | FEN (U} SR | IR 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOEM . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2022 |. 11/07/2023 |....... 166,524 |...... 44,252,088 |........... 265.74|......... 880,912 [..oeeevvininnnns [V R (U R 742,145 | oo [ 742,145 |....... (295,019))..cvvvvnnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFH . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/07/2023 |.03/07/2024 |....... 170,504 |...... 45,065,912 |........... 264.31 | (U R 893,441 |.oevviiiine 0f..... 1,075,100 | .oevvvennnn fennnns 1,075,100 |......... 181,659 [..oovvvvennnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEA . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/05/2022 |.08/07/2023 |....... 117,612 ...... 32,986,638 |........... 280.47 |........ 666,860 |.....vuunnernns [V PR [N R 1,071 | oo e 1,071 )....... (102,878)]...ccvvvnnnnnnns (0N R | FEN [N R | IR 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOFB . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/20/2023 |.01/19/2024 |......... 36,537 |........ 9,920,161 |........... 27151 | (U R 197,300 [.oeivviinnnnnnns Ofeirnns 97,589 | .oeeenin [ 97,589 |......... [CEIVARD) R (0N R | FEN (U} SR | IR 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOFF . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/21/2023 |. 02/21/2024 |......... 27,412 |....... 7,286,658 (........... 265.82 |.cevniniiiinns (U R 145,000 [..oovvvvennnnnns (U R 147,586 [.eevneeeees oo 147,586 |........... 2,577 |eeeiiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFK . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/28/2023 |. 03/28/2024 |......... 52,126 |...... 14,113, 115(........... 270.75 |ovveeieiieene (U R 282,523 |.eeviiine (U R 182,334 | evvnie [ 182,334 |....... (100, 189)[...cevvvvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced  9DMSSOF| . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 41,348 |...... 11,114,756 |........... 268.81 [coiiiiiiinnnns (U R 221,212 | Of....... 171,798 | oo | 171,798 |......... (49,414))..eeniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSODY . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/21/2022 |.07/21/2023 |......... 29,376 |........ 8,219,699 |........... 279.81 ...t 165,974 [..oovvivnnnnnns [V R [N 19 [ [ 19f........ (VS TUAL:)) R (0N R | FEN (U} SR | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSODZ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/28/2022 |.07/28/2023 |......... 33,308 |....... 9,410,176 |........... 282.52|........ 191,188 |.oevvviis [V R [N 12 [ [ 2f........ (19,644))....eiiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFL . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/06/2023 |. 04/05/2024 |....... 221,129 |...... 60,870,180 ........... 205.27 |oveeenieeiens 0f..... 1,218,421 | (U R 478,629 [.evvenenns o 478,629 |....... (739,792)).ccvvveneninnns (0N R | FEN (U} SR | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOES . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2022 |. 12/07/2023 |.......... 6,279 |....... 1,690,118 ).ccveennnns 269.17 |.veveennns 43,35 ..o [V R Ofeirnns 18,542 [ evveeeens o 18,542 |........ (11,015)[.ccvveennnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSODX . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/14/2022 |. 07/14/2023 |......... 32,247 |........ 9,002,395 ...uuunnnns 21917 v 181,873 | [V R [ 2 [ [ 2 s (29,861)[....ccevvnnnnnne (0N R | FEN (U} SR | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFU . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |......... 41,572 |...... 11,085,590 ........... 266.66 [........ceunnnnn (U R 220,747 [oeeieiiinnnnnn (U R 238,519 | ceeeeeis [ 238,519 |.evvennnns 7,772 | (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEH . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/28/2022 |. 09/28/2023 |......... 52,52 |...... 14,176,767 |..ovvennnneen 269.91......... 283,640 |...uuneiiennnnn [V R Of....... 104,078 | ooeeeeeiien | 104,078 |....... (107,508)]....ccvvvnnnnnne (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFV . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/21/2023 |. 06/21/2024 |......... 52,551 |...... 14,074,734 (........... 267.83 |.eevenniiinns Of...... 280,087 [..oevvvennnnnnns (U R 275,777 [ eeveeeeens o 215,777 | (4,310))c0eeneeiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEV . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2022 |. 12/07/2023 |.......... 4,190 |........ 1,155,644 1........... 275.81 |oeeueennns 14,456 |.....ccovnnnnnns [V R [N R 1,616 [ [ 1,515 [.......... (6,707)].ccvvvvnnnnnnns (0N R | FEN [ R {0001 ...........
PIMCO US Fundamental
Balanced ~ 9DMSSOEP . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/28/2022 |. 11/28/2023 |......... 29,632 |........ 7,995,899 )........... 269.84 |......... 159,124 [t [V R Ofeirnns 82,012 [ceeeeeeees [ 82,012 |......... (50,798)[...ccvvvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOE! . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |....... 176,408 |...... 47,296,749 ..945,547 ....500,333 |....... (356,040)(. .|{0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOEJ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/14/2022 |. 10/13/2023 |......... 39,207 |...... 10,471,798 ........... 267.09 |......... 208,581 [.ooveviiiiieen O e O e 134,357 [ 134,357 |........ (76,751 O e O e O el O e 0001 .evvnennees
PIMCO US Fundamental
Balanced ~ 9DMSSOEB . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |........ 26,870 |....... 7,557,188 L3 (21,686)|. .{0001 ...
PIMCO US Fundamental
Balanced  9DMSSOFQ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/28/2023 |. 04/26/2024 |......... 38,514 ]...... 10,548,599)........... 273.89 i (U]l 210,286 |.......cceeennn [ 103,151 [Loeeen s 103,151 ....... (107, 136)]. . eevvvvnnnnnnns [0 o | Ao Ofiiiiiiiinnn 0] oo 0001 .ooennnnnns
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PIMCO US Fundamental
Balanced ~ 9DMSSODW . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/07/2022 |.07/07/2023 |....... 107,034 |...... 29,898,878 |........... 279.34{......... 605,812 [..ccevvvvnnnnnns (0N PO | E (V) PRI R | R, [CIVE:)) R (0N R | FEN (U SRR | IR 0] I
PIMCO US Fundamental
Balanced ~ 9DMSSOEK . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/21/2022 |. 10/20/2023 |......... 34,737 |........ 9,250,116 ........... 266.29 |........ 184,106 |...ccvvennnnnnns (VN PO | I 136,760 | .oeeeenennn |ovennnns 136,760 |......... (65,652)].0uuveieiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEY . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 12/28/2022 |. 12/28/2023 |......... 37,414 ...... 10,028,823 ..199,417 ... 143,020 | ... ....143,020 |.........(59,958)]. .|{0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOED . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/26/2022 |. 08/28/2023 |......... 31,947 |....... 8,876,793 (........... 217.86 |......... 178,903 |.cevvvins (VN PO | F, 4,255 | oo | 4,285 |.cuuennns (41,891 O e O e O el O s 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOEN . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 11/14/2022 |. 11/14/2023 |......... 36,083 |........ 9,700,420 ..192,884 ...105,409 | ... ....105,409 |.........(64,513)]. .|{0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOEQ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/21/2022 |. 11/21/20283 |......... 29,239 |....... 7,870,262(........... 269.17 |.evveennn 156,721 | (VN O | A 86,346 [...eeeeees o 86,346 |......... (61,293)).ceveeeiiiennns O foveiiiiie s O e O e O s 0001 .eveneneees
PIMCO US Fundamental
Balanced  9DMSSOER . |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 12/07/2022 |. 12/07/2023 |..........5,337 [........ 1,440,136 ........... 269.84 |.........35 171 | O e O e 14,771 e (9,149)] i O e O e O [ O 0001 ...
PIMCO US Fundamental
Balanced ~ 9DMSSOFD . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/07/2023 |.02/07/2024 |....... 185,606 |...... 49,961,423 688,471 |.ceeeeeenns | 688,471 ....... (306,378)[.....cccvvnnnnnn (0N R | FEN (U} SR | IR 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOEC . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/19/2022 |. 08/21/2023 |......... 38,590 |...... 10,811,374 |........... 280.16 |......... 218,419 |oveeiiiiiinn (VN PO | FE, 1,384 [ [ 1,384 (........ (37,481)[..cccvvnnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFJ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/21/2023 |. 03/21/2024 |......... 26,949 |....... 7,218,116 |.cccvuenn. 270.07 [eeiiiiinnnnns (U R 145,285 |ovvveviviiennn O i 99,729 | .eeeeii [ 99,729 |......... (45,526))..0uuneeinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced  9DMSSOFA . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/13/2023 |.01/12/2024 |......... 33,238 |........ 9,027,441 |..uunnnnnnns 2716 |eeeeiiiinnnnns (U R 179,485 [.ovvvvvieen 0 | LSS I I 85,653 |......... (93,832))vvveiiiinnnnns (0N R | FEN [N R | IR 0001 .evvnennens
PIMCO US Fundamental
Balanced ~ 9DMSSOFN . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/21/2023 |. 04/19/2024 |......... 41,809 |...... 11,429,744 1........... 2713.38 |oevveeeeiinns (U R 227,859 |..evveneeeeenn O s 116,284 [.eeeneeeeen o 116,284 |....... [RRRIR-TE) (0N R | FEN (U} SR | IR 0001 .evvnennens
PIMCO US Fundamental
Balanced  9DMSSOEZ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/06/2023 |.01/05/2024 |....... 178,177 |...... 48,319,821 [........... 2R I I° F (U R 962,156 [..vnvvivinnnnnn 0 e A2, 711 [ [ 472,711 ... (489,444)....cuuvvnnn (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFQ . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |......... 42,916 |...... 11,708,343 ........... 212.82 |eeeveiiiinnn (U R 233,892 |..eevvneeeennn O s 134,085 | cevvvvenns [ 134,085 |......... (99,838))..cuvvieiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFM . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2023 |. 04/12/2024 |......... 45,513 |...... 12,458,729|........... FIE LN P (U R 248,046 |......ooevvnnnn O i 19,6571 [ o 119,571 ....... (128,475)[...uieeeiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEF . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 09/14/2022 |. 09/14/2023 |......... 28,527 |........ 7,807,555 ........... 273.69 |......... 156,899 [.ovvivvinnnnns (VN O | A 21,256 | ceeeeiiinnn [ 21,256 |......... (52,633))cvvenieiinnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEG . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/21/2022 |. 09/21/2023 |......... 35,402 |........ 9,643,151 )...cuunnnns 2712.39......... 192,941 [t (VN O | A 39,533 [.oeeeeeiis | 39,533 |........ (68,626)[......cc0nnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOET . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2022 |. 12/07/2023 |.......... 4,452 1........ 1,197,855 ]........... 269.06 |.......... 30,808 |..eevvvnnnnnns (VN O | A 13,016 [.eneeeeens o 13,016 |.......... (7,966)[....cccvvnnnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFW . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/28/2023 |. 06/28/2024 |......... 43,620 |...... 11,640,433 ........... 266.86 [......cceennnnnn (U R 287,203 | O [ 249,770 [ .eveeneeens o 249,770 | 12,477 | (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFG . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/28/2023 |. 02/28/2024 |......... 33,761 |........ 8,964,221 )........... 265.52 |....covvnnnnnnns (U R 177,583 [ 0 e 188,827 | ooeeeeiinnn | 188,827 |.......... 11,244 [ (0N R | FEN (U} SR | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOEL . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/28/2022 |. 10/27/2023 |......... 38,353 |...... 10,262, 112]........... 267.57 |.cevennnn 204,038 |...eunieeennnnn (VN PR | I 129,271 [ o 129,271 |......... (72,1479 (0N R | FEN [N R | IR 0001 .eveneneees
PIMCO US Fundamental
Balanced ~ 9DMSSOFS . |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/26/2023 |. 05/28/2024 |......... 39,046 |...... 10,338,990 |........... 264.79 |oeeveiiinis (U R VST ) PO | KN TR YA R 256,479 |..evunnnnn 50,706 [...oovvernnnnns (0N R | FEN [N R | IR 0001 .eveneneees
Russell 2000 FLEX Call
Option  ORWXSOEE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.............. B2 | 56,860 .........c0u ATT7 [ (U R 591,008 [.......ccvvvneen O e 709,565 [.evveneeens o 709,565 |......... 118,557 [.oovvviiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
Russell 2000 FLEX Call
Option  ORWXSOEM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 04/28/2023 |. 04/26/2024 |.............. [V P 53,070 f.uveinnnnnn 1769 [ (U R 543,540 |..oovvneennnn O s 726,592 | ... {0001 ...........
Russell 2000 FLEX Call
Option  9RWXSODC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. B4 s 92,206 |..cvunnnnnns 1708 |...... 1,068,498 |...covvnnnnnnnns (VN PR | I 992,775 | eeeveenis [ 992,775 | 19,792 [ 0 e O [ O e O s 0001 .eveneneees
Russell 2000 FLEX Call
Option  9RWXSODK .... |Fixed Annuity Hedge . |N/A . . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 08/12/2022 |. 08/14/2023 |.... ..830,095 2187 | | 27,67 (167,554)|. .|{0001 ...
Russell 2000 FLEX Call
Option  9RXFSOBY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 07/07/2022 |. 07/07/2023 496,825 |..uuvneiinnnnn (VN PR | I 301,186 | .eeeeeenns |oveannns 301,186 |........ (51, 116)[..oeeveveeeee O v O e O e O s 0001 .evvnennees
Russell 2000 FLEX Call
Option  9RWXSODW .... |Fixed Annuity Hedge . |N/A . . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/28/2022 |. 11/28/2023 |.... ..806,544 ....506,743 |.........(76,474)|. .{0001 ...
Russell 2000 FLEX Call
Option 9RXFSOCA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE .......ccceuunnns 529900RLNSGA9OUPEHS4  |. 08/05/2022 |. 08/07/2023 |........en.... K 69,186.............. 1922])......... 764,612 [.....cccvnnnnnns [0 O (1 AT, 99,331 | .oeeiii s 99,331]....... (195, 377)].eviiiiinnnnn [0 o | Ao Ofiiiiiiiinnn 0] oo 0001 .ooennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Russell 2000 FLEX Call
Option  ORWXSODA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. B2 | 54,640 |....uunnnnnens 1708 |......... 633,184 | [V R (U R 588,311 |... 588,311 [.......... 72 [ [V R [ (VN [N 1111 R,
Russell 2000 FLEX Call
Option  9RWXSOEI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/28/2023 |. 03/28/2024 |.............. ST P 61,342 |..ceuennnnns 753 |ovveeeiieennn 0 e 668,205 [onnnnciviinn O e 855,689 [...oeeeens [ 855,689 |......... 187,434 [.ovvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Russell 2000 FLEX Call
Option  9RXFSOCC .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |.... ... 1967 |.. ....49,912]... 49,912....... (112,211)|. .|{0001 ...
Russell 2000 FLEX Call
Option  9RXFSOCH . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. L 26,435 |.ceuunnnns 1888 [.....cvvvveneen 0. 288,666 [..oveeeenneen O feeeenns 193,753 | cevvvvees [ 193,753 |......... (94,913)).cevvvvvveieenn O e O e O e O e 0001 .evvnennens

Russel | 2000 FLEX Cal
Option  ORXFSOCK .... |Fixed Annuity Hedge . |N/A ....
Russell 2000 FLEX Call

. |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 10/21/2022 |. 10/20/2023 |....

742

L 0f.

...538,531 ... ....538,531 [.........(12,309). -|0001 ...

Option  ORXFSODI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 06/21/2023 |. 06/21/2024 |.............. 25 [oiiins 46,576 ...uvveeennn 1863 [.ooeeeiiinens (V) IO 467,150 [coveeeeiiinnns (V) FO 492,440 | .eeeeenens e 492,440 |.......... 25,200 [covieiiiiinnns [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282)?FSFI6(E§ Ca” Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 01/20/2023 |. 01/19/2024 |.... 320,288 |... ...221,697 [ .oeeenns 221,697 [ (98,591 ) O | O e O [ O 0001 ...
Russell 2000 FLEX Cal |

Option  9RXFSOCO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/07/2022 |. 12/07/2023 |.............. 35 [oieennnd 63,282t 1807 |......... 552,720 |oeeeeiiiiiieenns [V R (V) FO 567,469 [..oevveees | 567,469 |......... (53,236)).ccvvveeaannnn [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282\’?)(263 Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 03/28/2023 |. 03/28/2024 |.............. L) 80,621]....eeeeennnn 753 | [V R 878,278 |..uveveaenns 0]...... 1,124,619 [ | 1,124,619 |......... 246,341 | [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282)?FSFI6(E(§ Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/06/2023 |. 01/05/2024 |.............. 2 39,442 798 | (V) FO 448,448 |........ce. (V) FO 405,752 | vvveenaas e 405,752 |......... (42,6%))...cvvvernnnn [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 28F?V?XSFI6§())( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 04/28/2023 |. 04/26/2024 |.............. 45 foieenns 79,605|....cceeeennns 1769 (oo (V) FO 815,310 [cooeeeiniiinns 0]...... 1,089,888 [ ... fnins 1,089,888 [......... 274,578 |oveeeeiiiianns [V FOT [V R [V FT 0] woveies 0001 ...........
g:iiszril 282\’?)(26[?())( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 . 08/26/2022 |. 08/28/2023 |.............. [ L I 64,504 (...t 1900 |......... 737,936 |oeeeiniiieennn [V R (V) FO 174,654 [ .ooeeiis [ 174,654 |....... (159,784)..ccvviiennn [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282\’?)(2653 Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 05/12/2023 |. 05/14/2024 |.............. 2 PR 53,966 [...cccennnns 741 [ (V) FO 562,805 [...oeeiuiienns (V) FO 831,939 |..eveenens [ 831,939 |......... 269,134 | [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282\’?)(26[% Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/14/2022 |. 11/14/2023 |.............. 2 PR 57,699 (...ccccnnnns 1861 |........ 716,627 [cvveeeeennns [V R (V) FO 353,141 | o 353,141 |......... (89,331))cciiiiinnne [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 28F?V?XSFI6§())( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/14/2023 |. 02/14/2024 |.............. L7 R 81,476 |....eeeennns 1940 |, (V) FO 891,912 (..o (V) FO 445,104 | e o 445,104 |....... (446,808))......vvveennnn [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 28F?V?XSFI6§()§( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 03/14/2023 |. 03/14/2024 |.............. 7 PR 60,414|.............. 777 | (V) FO 627,946 |....coonnnnienn (V) FO 753,913 |.eveeenens o 753,913 ... 125,967 [..vvvveeeennns [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282)?FSFI6[E()5( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 06/07/2023 |. 06/07/2024 |.............. Ll A 52,877 |.uvreeeannnn 1888 [ (V) FO 529,816 [..ooeeiiiinnns (V) FO 494,348 | .eeeeeiei e 494,348 |......... (35,468))...cvvvnennnnn [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282\’?)(26[?‘? Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/13/2023 |. 01/12/2024 |.............. ) IR 66,046|.............. JL:1: 7 IR (V) 728,735 [ceveeiiiians (V) FO 432,222 (oo [ 432,222 |....... (296,513)]....0vveeennnns [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282)?FSFI6[E§ Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 03/21/2023 |. 03/21/2024 |.............. Ll A 8,777 | 778 v (V) FO 345,464 | [\ R 626,087 [...covnnn fernnnnn 626,087 |......... 280,623 [...oeeiiiiiens [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282\’?)(26% Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 06/28/2023 |. 06/28/2024 |.............. 27 fevreeannnns 50,185|...ceeeeeennnn 1859 | (V) IO 491,616 [.oooeennnnees (V) FO 545,429 [.oooiniiis [ 545,429 |.......... 53,813 [ceveeiiiiiinnns [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 28F?V?XSFI6§L)J( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 06/28/2023 |. 06/28/2024 |.............. ) R 66,914|.............. 1859 | (V) FO 655,488 ......ccuvnnnns (V) FO 727,239 |.eveeeaaas o 727,239 ... [AIYE) i AR [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282)?FSFI63( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 10/07/2022 |. 10/06/2023 |.............. 7 PR 57,873 |..ueviienns 1702 |......... 740,505 |.oooeiiiiieenn [V R (V) 751,682 [ | 751,682 |.......... 18,083 |..evviiiinnn [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282)?FSFI6(EI3\( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/07/2022 |. 11/07/2023 |.............. RV R 57,914 .o 1810 |......... 719,296 |.ooooniiiieennn [V R (V) FO 469,331 |.eveeeiens o 469,331 |......... [ 1)) A [V FOT [V R [V FOT 0] woveies 0001 ...........
g:iiszril 282\’?)(26[;3\( Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 08/26/2022 |. 08/28/2023 |.............. Ll 53,195 (.oeeeeiis 1900 |........ 607,712 [cuveeeeens [V R (V) FO 143,832 ... 143,832 |....... (131,587 [V FOT [V R [V FOT 0 -10001 ...........
g:iiszril 282\’?)(26[?()5( .Cﬂ” Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 07/28/2022 |. 07/28/2023 |.............. L3 76,794 ]....oeeenn 1873 |......... 835,539 |.uviiiiienns [V R (V) FO 189,260 [..ooooneee fereennne 189,260 |....... (214,009)).....cvvveeeennn [V FOT [V R [V FOT 0] woveies 0001 ...........

Russell 2000 FLEX Cal |
Option  ORXFSOCE .... |Fixed Annuity Hedge . |N/A ....
Russell 2000 FLEX Cal |
Option  ORXFSOCY .... [Fixed Annuity Hedge . [N/A ........... Equity/Index |CBOE ...........cc.nt 529900RLNSGA9OUPEH54 . 03/07/2023 |. 03/07/2024 |.............. 21 [ 39,453 | LT I (1) 419,301 |, (1) 315,022 |.eveeeeees e 315,022 |....... (104,369)
Russell 2000 FLEX Cal |
Option  ORWXSODI .... |Fixed Annuity Hedge . |N/A ....
Russell 2000 FLEX Cal |
Option 9RXFSODC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ..........cew.. 529900RLNSGA9OUPEH54 |, 04/06/2023 |. 04/05/2024 |.............. Pl 50,879...cceeennnnn. 754 )i [V 539,313 |...cvveeennns [ 712,943 | o 712,943 1......... 173,630 [..oveeeeennnens [0 U o [0 O 0f oo 0001 ...........

. |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 09/07/2022 |. 09/07/2023 |....

... 1832 ..

...282,576 | ... ....282,576 |.........(90,584)(. -|0001 ...

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

. |Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4 (. 08/12/2022 |. 08/14/2023 |....

0.

....20,193 ... 20,193 |....... (122,269)]. -|0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Russell 2000 FLEX Call
Option  9RWXSODQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/28/2022 |. 10/27/2023 |.............. B2 | 59,101 [ 1847 |......... 755,840 |..euuniiiinnnnn [V R (U R 369,319 |... 369,319 |......... [CUR:X])) R [ [V R [ (VN [N 1111 R,
Russell 2000 FLEX Call
Option  9RWXSODU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. L5 . 83,756 [.ceeeernnnn 1861 |...... 1,040,265 |.....ccevnennnns [V R (U R 512,624 | .ooovni [ 512,624 |....... (129,675)[....eveeiennnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees

Russell 2000 FLEX Cal |
Option  ORWXSODE .... |Fixed Annuity Hedge . |N/A ....
Russell 2000 FLEX Cal |
Option  ORXFSOCU .... [Fixed Annuity Hedge . [N/A ........... Equity/Index |CBOE ................t 529900RLNSGA9OUPEH54 [ 02/07/2023 |. 02/07/2024 |.............. 19 37,480 |.....ccc.nnn. 1973 | (1) F 387,163 [oooeeiiiienns (1) 164,360 [..oooennns fernennne 164,360 |....... (222,803)
Russell 2000 FLEX Cal |
Option  ORXFSOCG .... |Fixed Annuity Hedge . |N/A ....
Russell 2000 FLEX Cal |

. |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 07/28/2022 |. 07/28/2023 |....

...124,635 | ... .. 124,635 (... (140,933)|. -|0001 ...

.......... 0001 ..evvvnnies

. |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 09/21/2022 |. 09/21/2023 |....

...489,156 | ... ....489,156 |.........(36,026). -|0001 ...

Option  ORXFSODE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 . 05/19/2023 |. 05/21/2024 |.............. ] RO 40,79 |.eveennnne V2L RO [0 R 415,288 [..eveeneen [\ R 567,574 [.cveeeenns [eien 567,574 |......... 152,286 [..vevvveeveens 0 o O [ O [ 0 s 0001 ...
g:iiszril 282\!?)(?65: Cﬂ” Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 520900RLNSGA9OUPEH54  |. 02/14/2023 |. 02/14/2024 |.... ... 1940 |.. 20296,736 | cvveennenn e 296,736 |...... (297,872)]+ceveeeveeeee O feveiiiii O e 0 e 0 e 0001 ...
g:iiszril 282?3350(.]%(:?.'.{ Fixed Annuity Hedge . [N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBES3 |. 11/21/2022 |. 11/21/2023 |.......... 2,422 |........ 4,454,307 |.ocvvennnn 1839 |......... 556,450 [..vveeiunennne (L] S [\ R 320,511 [ [ 320,511 |......... (57,044)....cvvvnnnen. (1] P (L] S (1] EO (1] (R 0001 ...
g:iiszril 283?3LSOJEKC?|.I. Fixed Annuity Hedge . [N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKN6VOZCBBVDIIULBBO |. 04/14/2023 |. 04/12/2024 |.......... 4,8%|....... 8,716,948 |....ccnnenne 1781 [ (O] R 916,785 [....ovveneenn 0f..... 1,119,608 [...oovenes |ouees 1,119,608 |......... 202,823 | (1] P (L] S (1] EO (1] (R 0001 ...
g:iiszril 28F?V?FSOJEEC?.|.I. Fixed Annuity Hedge . [N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/05/2023 |. 05/07/2024 |.......... 3,121 |........ 5,492,585 |.....cceunenn 760 [vvveveeeies [\ R 575,539 |.cvvreiiiene 0feenen 787,061 [ .eeeveeeens ferens 787,061 |......... 211,522 | (1] P (L] S (1] EO (1] (R 0001 ...
g:iiszril 282?3350(;[;‘1(:?.'.{ Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 |. 10/28/2022 |. 10/27/2023 |.......... 2,984 |........ 5,611,209|......ccene 1847 |......... 696, 112 [....coeennnnns (L] S [\ R 344,390 |.vveeerens o 344,390 |........ (84,700)....cceeennnnns [V (L] S (1] EO (1] (R 0001 ...
Russel | 2000 OTC Cal | RBC Capital Markets

Option ORRBSOEE ... |Fixed Annuity Hedge . [N/A ........... Equity/Index | .ooovereneeriiieinanns ES7IP3U3RHIGC7XBUTT | 12/21/2022 |. 12/21/2023 |.......... 2,287 | 4,063,862 ... 777 ... 481,607 [cvveeeeinanens (L] S [\ R 435,463 | .eveeeiens | 435,463 |......... (17,269)]...cceveees (1] P (L] S (1] EO (1] (R 0001 ...
g:iiszril 28F?V?FSOJEIC?.|.I. Fixed Annuity Hedge . [N/A .... . |Equity/Index |Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |.05/26/2023 |.05/28/2024 |..........4,215|........ 7,473,279 1,051,785 [ [ 1,051,785 |.........264,408 |. .10001 ...

Russell 2000 OTC Cal |
Option  ORMSSOFG .... [Fixed Annuity Hedge . [N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/27/2023 |.01/26/2024 |.......... 3,330 |........ 6,365,162.......0ccunnn 1911 [ (1) 643,247 ... (1) 380,913 [ oo | 380,913 |....... (262,334)
Russell 2000 OTC Cal
Option  9RMSSOEQ .... |Fixed Annuity Hedge . |N/A ....
Russell 2000 OTC Cal |

.......... 0001 ..ovvvnnnes

. |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/21/2022 |.07/21/2023 |....

-|0001 ...

4,705,600 171,460 |... L 171,460 ... (116, 128).

Option  ORMSSOES .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 |. 09/14/2022 |. 09/14/2023 |.......... 3414 ........ 6,276,502 |....ccunenne 1838 |......... 748,019 [ (L] S [\ R 341,380 [.cveeenns [ 341,380 [ooouvee (111,840). e O i O e O [ O s 0001 ...
Russel | 2000 OTC Call

Option  ORMSSOFK .... |Fixed Annuity Hedge . |N/A ... . |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/28/2023 |. 02/28/2024 |..........2,929 |........ 5,556,284 .0 ...397,685 | oo e 397,685 . (205,976)[.veieiieens O Lo O e O e O s 0001 ...
Russel | 2000 OTC Call

Option  ORMLSOEE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKN6VOZCBBVDIIULBBO |. 12/28/2022 |. 12/28/2023 |.......... 3,639 |........ 6,266,431 ].....c.ueen. 1722 ... 756,475 [ocovveeinnne (L] S [0 R 859,480 [....ooovun [oennnenne 859,480 |.......... 18,119 |eveieiiiene (1] P (L] S (1] EO (1] (R 0001 ...
Russel | 2000 OTC Call RBC Capital Markets

Option ORRBSODY ... |Fixed Annuity Hedge . [N/A ........... Equity/Index | .ooovereneeriiieinanns ES7IP3U3RHIGC71XBUTT  |. 09/28/2022 |. 09/28/2023 |.......... 3,282 |........ 5,629,418 |.............. 715 | 709,978 [c.oeevveenens (L] S 0feenen 677,019 |.ooveeeens ferns 677,019 |........... 4,568 |.veiiiiinne (1] P (L] S (1] EO (1] (R 0001 ...
Russel | 2000 OTC Call

Option  ORMSSOFI .... [Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 |. 02/28/2023 |.02/28/2024 |.......... 3,218 |........ 6,104,514 ].............. 1897 [ (O] R 663,190 [.....vvvennnen. [\ R 436,891 [.cveeeenns [ 436,891 |....... (226,300)]-..vvveeeveenne (1] P (L] S (1] EO (1] (R 0001 ...
Russel | 2000 OTC Call

Option  ORMLSOEG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKN6VOZCBBVDIIULBBO |. 12/28/2022 |. 12/28/2023 |.......... 3,581 |........ 6,166,554 .............. 1722 ... T44,418 [ooiiine (L] S [0 R 845,781 ... 845,781 |.......... 17,830 |eveeeiieene (1] P (L] S (1] EO 0 .10001 ...........
Russel | 2000 OTC Call

Option  9RBCSOES .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.......... 4,62 |........ 8,410,479 ...cccnnnne 1820 |......... 998,000 [..oeovvernnens (L] S 0feenen 717,656 [ .eoeveeeens ferenns 717,656 |........ (79,668)]......cvverunes (1] P (L] S (1] EO (1] (R 0001 ...
Russel | 2000 OTC Cal | RBC Capital Markets

Option ORRBSODN ... |Fixed Annuity Hedge . [N/A ........... Equity/Index | .oovvereeveriiieennns ES7IP3U3RHIGC71XBUTT | 09/14/2022 |. 09/14/2023 |.......... 3,486 |....... 6,408,872........cu... 1838 |......... 763,795 [coovvveeinennne (L] S [\ R 348,580 [...oooeenn [ennnnne 348,580 |....oe. (114,198)f.eveeeieens O e O e O [ O s 0001 ...
Russel | 2000 OTC Call RBC Capital Markets

Option 9RRBSOEC ... |Fixed Annuity Hedge . |N/A ... . [Equity/Index | .oveeeevvereiinininnnnn. ES7IP3U3RHIGC71XBUTT  |. 10/14/2022 |. 10/13/2023 |.... 6,860,827 ...983,418 | uveenins e 983,418 [ 44,092 [ O e O e O [ O 0001

Russel | 2000 OTC Call

Option  ORMSSOFO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 |. 06/14/2023 |.06/14/2024 |.......... 3,213 ... 6,021,483 ]...cccnnnnne 1874 | (O] R 614,379 [coooveieinen. (O] R 603,123 [.cvveenns [ 603,123 |......... (11,256)]...cceveeenes (1] P (L] S (1] EO (1] (R 0001 ...
Russel | 2000 OTC Call

Option  ORMSSOFE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 |. 01/27/2023 |.01/26/2024 |.......... 2,638 |........ 5,042,431 [c.cccuninnns 191 [ [\ R 509,575 |.uvveeiiniene (O] R IR £T ) (R R 301,756 |....... (207,819)). v (1] EO (L) S (1] P (0] [ 0001 ...
Russel | 2000 OTC Call

Option  ORMSSOFM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 | 05/12/2023 |. 05/14/2024 |.......... 4,779 |........ 8,319,522|......eeennnne 741 | [0 R 865,083 [...vvvenennnn 0f..... 1,282,527 | .oovvveeens [ 1,282,527 |......... M7,485 .o (1] EO (L] S (1] O (L) [ 0001 ...

Russell 2000 OTC Cal
Option 9RSGSOBO .... [Fixed Annuity Hedge . [N/A ........... Equity/Index [Societe Generale .. O2RNESIBXPAROTD8PU41 |. 04/21/2023 |. 04/19/2024 |.......... 2,168 ]........ 3,883,994.............. 17920 [V EPRO 406,748 |..ooeeinnnenn [V PO 485,138 | ..o | 485,138 ).......... 78,390 f..uvviiiinnnns O, 0 [0 0] covnnnes 0001 ...oeveeeee
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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)
Russel| 2000 OTC Call
Option  9RSGSOBQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 06/14/2023 |.06/14/2024 |.......... 4,296 |........ 8,061,134 .......ceeen 1874 (U R 821,467 [.vuieiiinnnnnn Of....... 806,417 |... 806,417 |......... (15,050)(....ccvvnnnnnnns [ [V R [ (VN [N 1111 R,
Russel| 2000 OTC Cal |
Option  9RMSSOFC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/13/2023 |.01/12/2024 |.......... 2,828 |........ 5,336,521 |.cevuennnnns 1887 [ (U R 580,645 [...uiiiiinnnnnn (U R 349,236 | .oeverrnnnn [ 349,236 |....... (231,410)f..eeiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Russel| 2000 OTC Call
Option  9RWFSOAG .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 05/26/2023 [. 05/28/2024 |..........3,006 |........ 5,329,698 561,532 |... ...750,099 | ... ... 750,099 [........ 188,567 |. .|{0001 ...
Russel| 2000 OTC Call
Option  9RBCSOEQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.......... 3,350 |....... 6,098,508 .............. 1820 |......... 723,658 |..euuniiiinnnnn [V PR (U R 520,379 | ceeeeriinn [ 520,379 |........ (57,768)[.....ccvvnnnnnne [ [V R [ Of wevvnnnnns 0001 .evvnennens
Russel| 2000 OTC Call
Option  9RMLSOEI .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [BOA/Merrill Lynch  EYKN6VOZCBBVDOIULB8O |. 04/14/2023 |. 04/12/2024 |..........3,210 [........ 5,717,492 0 e 601,324 |... ... 734,357 | ... ... 734,357 |.........133,032 |. .|{0001 ...
Russel| 2000 OTC Cal |
Option  9RMSSOEU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/28/2022 |. 09/28/2023 |.......... 3,875 |........ 6,646,555 |.............. 1715 ......... 838,259 |.uvuuniiiiinnnn [V R (U R 799,344 | .o [ 799,344 |........... 5,393 | [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Russel| 2000 OTC Cal | RBC Capital Markets
Option  9RRBSOEA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 10/14/2022 |. 10/13/2023 |.......... 3,381 ... 5,688,194 .............. 1682 |......... 748,729 |ouvveieiinnnnn [V R (U R 815,335 | .eeeerinn [ 815,335 |..uuunnnn 36,556 |.eevvnnniiiinnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Russel| 2000 OTC Cal |
Option  9RMSSOFA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/28/2022 |. 11/28/2023 |.......... 3,247 |........ 5,945,127 |.cvvvennnn 1831 |......... 732,068 |.....ccvvnnnnnns [V R (U R 457,054 | .ooeevien [ 457,054 |......... (68,975)[....ccevvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSONN ....vevvvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |.............. 87 [ 347,909 ..cevennnnnns 3999 |...... 3,531,243 ..o [V PR 0f..... 4,014,963 | ...cevvnnnn [ennnnn 4,014,963 |...... 2,195,306 |..cvvunnninnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSOPF ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |............ 195 [onennnnns 739,036 ....cceeeennn 3790 |...... 7,892,820 |ouuuuniiiinnnnn [V R 0f.... 13,787,014 | .coeeeenian o 13,787,014 |...... 6,431,851 [.oeiiiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXS0GO ....ccvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. 51 s 201,820 ... 3957 |...... 2,280,175 |oveenieeiiinnnn [V R 0f..... 3,007,774 [ .eeueneeeen [ 3,007,774 |...... 1,380,806 |..cvvvnnnenne [ [V R [ R 0 {0001 ...........
S&P 500 FLEX OPTION
9SXFSOUQ .....evvvveennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |............ 361 |........ 1,445,036 |.............. 4003 |..ovveeee 0f.... 10,028,580 |...cevvnnnnnnnne 0f.... 23,336,543 [.eenneeenn | 23,336,543 |..... 13,307,963 [..oevvvennnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOHQ ... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/13/2023 |. 01/12/2024 |.... ...35,992 ...538,753 | ... ....538,753 |.........186,502 |. .|{0001 ...
S&P 500 FLE;
9SXFSONJ .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 07/07/2022 |. 07/07/2023 343908 |l 512,915 [V R (U R 715,513 [ o FACTI KN . 392,418 |.evvveeeeeeen O [ O e O [ 0 e 0001 .eveneneees
S&P 500 FLEX OPTIO
9SWXSOIK ... .o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 02/28/2023 |. 02/28/2024 |.... 860,332 |... 1,447,894 | e 1,447,8% |.........587,562 |. .|{0001 ...
S&P 500 FLE;
9SWXSOKQ ...vvvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/14/2023 |. 06/14/2024 |........ceeetn26 feuneeeenn 113,687 |oeevnnnne e 4378 [ 0f..... 2,276,820 [.uuivivinnnnn 0f..... 1,098,889 [..coeveenns |onnne 1,008,889 |..... (1,177,931 [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |..............24 |........... 93,083]..............3878 |...... 1,015,440 [..oooovvnieen 0 e 0 s 1,654,141 [ ..ol e 1,654,141 |.........722,148 |. 0 O el O [ O 0001 ...
9SWXSOFQ ...cevvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/14/2022 |. 09/14/2023 |.............. 56 |cunnnnnns 220,977 [euuneeeeennnnn 3946 |...... 2,404,248 |.....ounne [V R 0f..... 3,097,453 | .oovvvnnnnn [ennnnn 3,007,453 |...... 1,522,635 [coveniiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOPJ ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |.............. T2 s 272,875 3790 |...... 2,914,272 .ccovvis [V R 0f..... 5,090,590 | ..ccvvunnnn feunnnn 5,090,590 |...... 2,374,837 |oeevenine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOSL ...evvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. L) . 293,973 |.cevninns 3973 | 0f..... 2,816,292 |...oevunnnnn 0f..... 4,636,582 | ...ccvvnnnn [ennnnn 4,636,582 |...... 1,820,290 |[...ccvvvnnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOJA ...oevvvnennnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/28/2023 |. 03/28/2024 |.............. L F 63,540 |..cuunnnnnnnns LT 1 F (U R 622,384 |...oovnnnnne 0f..... 1,084,799 [..eeeeenns | 1,084,799 [......... 462,415 |.ooveinne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOEU .....cvvvnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/28/2022 |. 07/28/2023 |.............. K7 . 150,680 |..evvennnnnens 4072 |...... 1,497,020 [.oeeennnnnnnns [V R 0f..... 1,457,452 [.eveeneeenn [ 1,457,452 |......... T4 471 [ [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOHM ....covvvenns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 01/13/2023 |. 01/12/2024 |.............. P . 103,976 [....covveennns 3999 [..oiiiiiiiinnns 0f..... 1,017,614 |oeveeee 0f..... 1,556,398 [..evvnneens [onnnns 1,556,398 |......... 538,784 [...uiiiiiinnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOPN ....vvvvvvnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |............ 374 |........ 1,417,434 ].............. 3790 |..... 15,138,024 [....cevvvnnnnnns [V R 0f.... 26,442,786 [....oeeee |- 26,442,786 |..... 12,335,960 [..eevniieinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOKC ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 05/12/2023 |. 05/14/2024 |.............. LN 222,700 .. H2A e 0f..... 2,075,544 |..oovvnnnnn 0f..... 3,166,039 [..euuneeens [onnnns 3,166,039 |...... 1,090,495 [oeeeniiinnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSORD .....eevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 67 [ 259,855 ...uuunnnnns 3878 |...... 2,834,770 |ouueneeeeinnnnn [V R 0f..... 4,617,809 [..eeuneens [onnnns 4,617,809 |...... 2,015,996 |..covvnnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOKE ......evvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 05/12/2023 |. 05/14/2024 |.............. X I, 218,576 ... H2A e 0f..... 2,087,108 [....coevvvnnnnns 0f..... 3,107,408 [....eeeees [onnnne 3,107,408 |...... 1,070,300 |..covvnnnnnnnnne [ [V R [ R Of cevvnnnnns 0001 .evvnennees

S&P 500 FLEX OPTION

OSWXSOEY ..vvvrrennnnns Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 |, 08/12/2022 |. 08/14/2023 |.............. 2] 51,362(....cccnnnes 4280 ......... 505,140 )..ooiiinnennn [\ OO 0fiennes 256,298 |.uuveeieen [ 256,293 |......... 126,931 [.vvveeeennnnns O, [\ OO O, 0f «oonees 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SXFSOON .....ovvvvvnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. S/ . 213,907 [ouvneeennnnn 3783 |...... 2,549,781 |ouueniiiiinnnn [V R 0f..... 4,343,345 [ ..ooeeiiis | 4,343,345 |...... 1,941,493 [ [ [V R [ (VN [N 1111 R,
S&P 500 FLEX OPTION
9SXFSORT ...cevvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 68 |......... 263,734 ).cccuennnnn 3878 |...... 2,877,080 |.ccevvnnnnnnns [V R 0f..... 4,686,731 [..eeeeeeens [ 4,686,731 |...... 2,046,086 |................ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.... PV FOR 274,500 |... ...446,762 | ... ... 446,762 |.........172,262 |. .|{0001 ...
9SXFSONT ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |.............. [ . 251,934 ).ccveens 3999 |...... 2,557,107 |ouuenieeiinnnnn [V PR 0f..... 2,907,387 [.evueeenns o 2,907,387 |...... 1,689,704 [...ovvvveeee O i O e O [ 0 e 0001 .evvnennens
S&P 500 FLEX OPTIO
9SWXSOKM ... .o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/14/2023 |. 06/14/2024 |.... .... 218,630 .0 L2, 13,249 | e 2,113,249 ..... (2,265,251)|. .|{0001 ...
S&P 500 FLE;
9SXFSORL ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. () . 252,099 )..cuuennnnns 3878 |...... 2,750,150 |oveenniiiinnnnn [V R 0f..... 4,479,964 | ..oovvvnnnn fennnnn 4,479,964 |...... 1,955,817 [.oovvvvvinnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... voen 222,650 0o 1,990,071 i O fens 2,208,797 [.evunneenns [ 2,208,797 |.........218,726 |. 0 O e O [ O e 0001 ...
9SXFSO0X ...evvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/07/2022 |. 09/07/2023 |.............. L] R 51,738 i 3980 |......... 544,295 |...ovviis [V PR Of....... 670,147 | .oeeeeeniis | 670,147 |......... 335,349 [...oeviiinnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSOMD ....evvvveennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |.............. L LN P 67,982 3999 [......... 690,013 [.oeieivininnnns [V R (U R 784,533 | ceeerin [ 784,533 |......... 428,968 |.......ceevnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOWC ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/19/2023 |. 05/21/2024 |.............. Bl 75,456 |.covunnnnnns L [+ F (U R 664,758 |.....oovvinnnnnn (U R 968,980 [....oeeens [orrnnnn 968,980 |......... 304,222 |..covvnnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOIA ©.ovvvviinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 02/14/2023 |. 02/14/2024 |.............. Bl 74,450 |.ccuunnnnnnnns LYK F (U R 720,684 |....coovvinnnnnn (U R 915,090 [.eevuneeens e 915,090 |......... 194,406 |......covvnnnnne [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOEO ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. K . 200,890 |.......cceenn 3790 |...... 2,135,476 |.uuuveieinnnnnn [V R 0f..... 3,526,660 [......oeee [nnnnn 3,526,660 |...... 1,827,587 [.ooveviiinnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSOWE .....cevvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/19/2023 |. 05/21/2024 |.............. 2 . 9,224 |...ccovnnnnnns L [+ F (U R 812,482 [ceviiiiiinnnns 0f..... 1,184,309 [..eeeeenns | 1,184,309 [......... 371,827 [ceiiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXS0JQ ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/28/2023 |. 04/26/2024 |.............. P2 116,745(.......oeenens 4169 | 0f..... 1,009,616 |.......evvnnnnns 0f..... 1,505,164 [....cceeees | 1,505,164 |......... 405,548 |...ovvnnnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOTC ...vvvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. 68 |......... 271,819 i 3997 |veiiiiiee 0f..... 2,680,152 [c.euiiiiinnnnns 0f..... 4,282,903 |..covvnnnnn feunnnn 4,282,903 |...... 1,602,751 [..ooveviennnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOG! ...eevvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. L 59,359 |...ccvvninnnns 3957 |....... 658,875 [...ceevvvninnnns [V R (U R 884,639 [..evueeens o 884,639 |......... 406,119 [o.onniiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSORX ...oeevvvnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 51 s 197,800 |..cvvennnnnens 3878 |...... 2,157,810 |.oeevvninnns [V R 0f..... 3,515,049 | ..coevnnnnn [onnnnn 3,515,049 |...... 1,534,564 [...coovvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOVA ...evvvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.............. L F 64,046 |.............. 4003 |..ooveeee (U R 444,480 |...ovvnnnnnnnne 0f..... 1,034,307 [.oeeeeenns | 1,034,307 |......... 589,827 [cvviiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOGG ......evvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. L F 63,316 [..ceeeeenn 3957 |..ounnn 702,800 [.oeeeivinannnns [V R (U R 943,615 | oeeveninns [ 943,615 |......... 433,194 |.oovvine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOHY .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/14/2023 |. 02/14/2024 |............... L4 20,282|...ccovnnnnnns LAV A P (U R 270,592 |..covvennne (U R 332,213 | oo [ 332,213 | 61,621 [coeiiiiiinnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOVQ ...eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |.............. P2 115,739t AN F 0f..... 1,056,692 |....ccvvvnnnnnns 0f..... 1,570,247 [ .eveeeeninn | 1,670,247 |......... 513,555 |.oevvinniiins [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSO0Z .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |............. 534 |........ 2,023,823 )..ccuunnnnnnns 3790 |..... 21,614,184 [..............et [V R 0f.... 37,755,207 [.evenneennn | 37,755,207 |..... 17,613,376 |.eevvennnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOIU .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.............. 61.......... 239,154 .ceviis 3921 | 0f..... 2,329,295 [...ccvvninnnnnns 0f..... 4,338,029 |..ccevnnnnn feunnnn 4,338,029 |...... 2,008,734 [.eeiiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOOV ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 09/07/2022 |. 09/07/2023 |.............. 14 f.......... [SSTAL: Y 3980 |......... 586,164 [........evvnnnn. [V R (U FRR 721,697 | ... 721,697 |......... 361,146 [....evviennnnnn [ [V R [ R 0 {0001 ...........
S&P 500 FLEX OPTION
9SXFSOWU ....cevvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.............. 19 [ 82,948 |..cuunnnnns 4366 |..oovnnnns (U R 741,399 | (U R 822,885 [.euvuneens [ 822,885 |.......... 81,486 [........cevnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees

S&P 500 FLEX OPTION

Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 08/19/2022 |. 08/21/2023 |.... 0. 145431 | 1,445,431 ... -|0001 ...
OSXFSOSZ .ovveeines Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/07/2023 |. 02/07/2024 |.............. L R 58,206 [..eeeeinnns B4 .. (V) FO 535,738 |..ouviniiaannnn [V R 671,367 [.eveenins ferennnn 671,367 |......... 135,629 |...cevvienn [V FOT [V R [V EOT 0] woviies 0001 ..evvvnnnes
S&P 500 FLEX OPTIO!
9SHXS0JG ... .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4 (. 04/14/2023 |. 04/12/2024 |.... 0 169,643 | 3B e O 1,588,700 |... 2,264,145 | 2,264,145 |.........675,436 |. -|0001 ...

S&P 500 FLE
9SXFSOUI voveeeennnnnes Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE .........c..... 529900RLNSGA9OUPEHS4 [, 03/21/2023 |. 03/21/2024 |.............. T4......... 296,212).....uuv 40031 .eeiiiinnnns 0]...... 2,095,720 f...vvvieennnns 0]...... 4,783,668 |...cveeeen |.nnnne 4,783,668 |...... 2,727,948 |...oviiennnn O, [\ OO O, 0]« 0001 ...ovveeees
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1 2 3 5 6 7 8 9 11 14 21 23
Cumulative
Prior
Description Year(s)
of Item(s) Initial Cost Hedge
Hedged, of Un- Effectiveness
Used for Date of discounted Book/ at Inception
Income Schedule/ Maturity | Number Premium Adjusted and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) Carrying Potential Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Value Exposure (b)
S&P 500 FLEX OPTION
9SWXSOJC ... Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/14/2023 |. 04/12/2024 |.............. 19 [ 78,615 (...ccceenn 4138 | 0f....eenn736,231 |eveeenieeennnn 0 s 1,049,238 [...oennnn [on0.. 1,049,238 |......... 313,007 |ooeeveveeeeeen O i O e O [ O e [ 0001
S&P 500 FLEX OPTION
9SXFSOTK ..evvvvvennnnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |..............85 [.......... 339,774 . cevne e 3997 [ 0f..... 3,350,190 |...eeurvvennnn O | 5,353,629 |........... |...... 5,353,629 [...... 2,003,439 |.....oevvvennn O fooerivnninecs O et O e O ceeeennn {0001 Lo
S&P 500 FLEX OPTION
9SWXSOHC ... Fixed Annuity Hedge . |N/A . 529900RLNSGAQOUPEHS4  |. 12/28/2022 |. 12/28/2023 |.... ...1,638,130 | ...
S&P 500 FLE:
9SWXSOIQ ..evvvvvaannns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.............. 10 [c....ee 39,206 |...uuneeennnn 3921 [l 0f........381,852 |.ceevnnivirnnnn O o TIA82 [ [l 711,152 100000000829,301 [ O e O e O [ 0 e[ 0001
S&P 500 FLEX OPTIO
9SWXSOFA ... ... |Fixed Annuity Hedge . |N/A . 529900RLNSGAQOUPEHS4  |. 08/12/2022 |. 08/14/2023 |.... ...1,110,603 | ...
S&P 500 FLE;
OSXFSOWA ...evvvvennnnne Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/19/2023 |. 05/21/2024 |.......ceeeet20 feueennnnees 83,840 [.cveevnnn 192 | Of...eenn738,620 |.evvennenennnn 0] 1,076,644 |........... |...... 1,076,644 [.........338,024 |......cooevvnne O forrrinnnnnncs O et O e O ceeeeenn {0001 Lo
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.......eoee 94 [oe'o . 376,270 ) ceeenn e 4008 [ 000000 2,611,320 [ 0 6,076,551
9SXFSOWO ...eevvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |..............69 .......... 301,233 |........... . 4366 [oennninnnnnn 0000000 2,692,449 ... 0 2,988,372 | ..oevene [0 2,988,372 1000000 295,928 [ O e O e O e O] ] 0001
S&P 500 FLEX OPTION
9SXFSOQT ....ccvvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/07/2022 |. 11/07/2023 |..............49 [.......... 186,533 |..............3807 |...... 2,077,992 |......eeeeee. O [ O o 3,542,301 | ..cevnnnnnn [nnn.. 3,542,301 ... 1,580,359 [ O v O e O e O ] 0001 e
S&P 500 FLEX OPTION
9SWXSOGU .....cvvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/28/2022 |. 11/28/2023 |.............. 16 [............63,423].............. 3964 [.........699,552 | ... O foorrrnininnn i O e 951,198 [.eeveneens [oerennnn 951,198 [nnn 431,307 [ O i O e O [ 0 e[ 0001
S&P 500 FLEX OPTION
9SXFSOWM ...evvvveeneee Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |............ 468 |........ 1,934,487 [c.eneeeennn 134 0 26,245,556 |........... |..... 26,245,556 |...... 8,583,704 [.......ccveeee. O |eennnnnnneenns O [ O e O el ] 0001 e
S&P 500 FLEX OPTION
9SXFSOOH .....eevvvvennn Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............234 |.......... 878,144 10,467,522 17,830,574 |........... |.....17,830,574 |...... 7,970,339 |...oevvvrrvenne O foorrriinin s O v O e O e 0001 Lo
S&P 500 FLEX OPTION
eI IUN | Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/12/2023 |. 05/14/2024 |..............40 |.......... 164,963 (... 4124 e, 0f..... 1,537,440 |...oevvrevennnn O | 2,345,214 | .o | 2,345,214 [ 807,774 | O e O [ O e O e[ 0001 L
S&P 500 FLEX OPTION
9SWXSOIS ... Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |..............38 [.......... 148,981 (........000 3921 | 0f.....1,451,036 |.....vvvvennnn O | 2,702,379 | .eeevrie [0 2,702,379 | 1,251,342 [ 0 e O e O e O] ] 0001
S&P 500 FLEX OPTION
9SXFSOTM . Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |............ 215 |.......... 859,428 |....uuueenn 3997 [oiiiiiiiinnns 0 13,541,632 | .oovvennn [0n 13,541,532 )...... 5,067,522 [ O e O e O e 0 el ] 0001
S&P 500 FLEX OPTION
ISWXSOKI v Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/14/2023 |. 06/14/2024 |.............. 18 [........... 78,707 |ovvvveeeee e 4378 [ 0f.....1,576,260 |.......coeevenn. O o 760,770 [ .eeeeeennn |ovennnn. 760,770 [ (815,491))ceveeniiiincs O e O e O e O e {0001 e
S&P 500 FLEX OPTION
9SXFSORP ....ceevvvvennns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |..............66 |.......... 255,977 ..............3878 [...... 2,792,460 |..eenevveeennnn 0 Joveeiniiee 0 s 4,548,886 |........... |...... 4,548,886 |...... 1,985,907 |....coeveerrnen O foonrnniiinncnn O v O [ 0 et {0001
S&P 500 FLEX OPTION
9SWXSOFS ....cevvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/14/2022 |. 09/14/2023 |..............52 [ 205,193 ).....uunn..... 3946 [ 2,282,516 |.oeeveeeeeeen O [ 0 e 2,876,206 |........... |...... 2,876,206 |...... 1,413,875 |....couveeeeees O foenniiiicnn O v O [ 0 e {0001
S&P 500 FLEX OPTION
9SWXSOGS ......cvvvnnnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/28/2022 |. 11/28/2023 |......eeven 13 [eennnnnnns 51,531 |ouueeinnnnnn 3964 .. 568,386 .....ccvvveveee 0 fovneniiiiinnnn O i 772,848 | .evvenennn o 772,848 | .350,437 [ O e O e O [ 0 e[ 0001
S&P 500 FLEX OPTION
ISWXSOKU ....eevvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/28/2023 |. 06/28/2024 |..............47 |.......... 205,712 e B3TT [ 0f.....1,781,488 |...oevvrveennnn. 0 | 2,024,126 | .oovvvnnnnn [c2nn 2,024,126 ... 242,638 [ O e O e O e O] ] 0001
S&P 500 FLEX OPTION
9SXFSOOF .....cevvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/05/2022 |. 08/07/2023 |.......eeeennd9|.eeeeeeees 203,114 ..............4145 ... 2,041,115 | O o O s 1,622,141 [ ..o | 1,622,141 [.L......866,335 |eeeeeieiceenn O e O [ O e O e {0001 Lo
S&P 500 FLEX OPTION
OSXFSONL ...evvvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/07/2022 . 07/07/2023 |..evvvvnneenn 18 feennnnines 70,247 (..............3903 |....... 710,190 [oovvviiiiieee 0 e O 990,710 [.evvenenne [orreennn990,710 [ennn 543,349 [ O i O e O [ 0 e [ 0001
S&P 500 FLEX OPTION
9SXFSOUY ...vevvvinnnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |..............51 [.......... 204,146 |..............4003 |.........ounnnnn 0f..... 1,416,780 |....evveveennn O | 3,296,852 |.......enn. ..., 3,296,852 |...... 1,880,072 [...oovvvnneen O v O [ O e 0 e ] 0001 e
S&P 500 FLEX OPTION
9SXFSORH .....eevvvvennns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/21/2022 (. 12/21/2023 |....eeeeeennnl 97 [oeenneeees 376,209 {..............3878 |..... 4,104,070 [.ooevvvveeeeee O v 0 s 6,685,485 (........... [...... 6,685,485 |...... 2,918,681 |......eeeevreen O fennniinnnnn O v O [ 0 e {0001
S&P 500 FLEX OPTION
OSWXSOFW ...evvvveneee Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 | 09/14/2022 . 09/14/2023 |.......eoeenn 87 |.eeeneenee 185,462(..............3946 |...... 2,017,851 [ O [ O s 2,599,648 |....ovvunnn [200.. 2,599,648 |...... 1,277,926 [..ooviinnee O e O [ O e O el ] 0001 e,
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A . 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... .... 200,822 .0 ...1,992,248 ...
9SXFSONR ....ovvvvennnns Fixed Annuity Hedge . |N/A ...........|Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/21/2022 (. 07/21/2023 |........oeee 70 e, 279,927 |..evveenn.. 3999 oo 2,841,230 [oeeeneveieenenn O e O s 3,230,430 |...cevunnnn [ornn.. 3,230,430 |...... 1,766,338 [...oeeeeenee O v O e O e O el ] 0001 e
S&P 500 FLEX OPTIO
9SWXS010 ... .... |Fixed Annuity Hedge . |N/A . 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.... ... 137,220 ...2,489,033 |...
S&P 500 FLE;
ISWXSOM ...evvvnennnns Fixed Annuity Hedge . |N/A ...........[Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/12/2023 |. 05/14/2024 |............. 10 [........... 24 A4 0f........384,360 |..........ccee.. O] 586,303 |....coeeeen f.n....... 586,303 |......... 201,943 |, O O v O 0 ol 0001
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SWXSOGH .....evvennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2022 |. 12/14/2023 |............... - 32,282 4035 |......... 322,824 |..ccoviins [V R (U R 435,516 | ... 435,516 |......... 196,892 [..oovvvvennnnnns (0N R | FEN (U SRR | IR 0] I
S&P 500 FLEX OPTION
OSWXSOHE .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/28/2022 |. 12/28/2023 |.............. 2 s 83,231 |ceuens 3783 |......... 907,632 |..vueneeeinnnnn [V R 0f..... 1,716,136 | oovevnnnnnn [ennnn 1,716,136 |......... 728,489 [ceuniiiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |.... 216,026 ]...............3790 [...... 2,307,132 ...4,030,050 | ...cevunnnn feunnnn 4,030,050 |...... 1,880,080 |. .|{0001 ...
9SXFSOST ...ovvvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |............. 323 |oeueennn 1,283,163 |..eeien 3973 | 0f.... 12,292,734 [ceveniiiinnnnns 0f.... 20,238,055 |.....cevven o 20,238,055 |...... 7,945,321 |oevveeniiiinn O [ O [ O e O s 0001 .evvnennens
S&P 500 FLEX OPTIO
9SWXSOJM ... .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 04/28/2023 |. 04/26/2024 |.... 662,031 |... ...913,850 | ... ....913,850 |.........251,819 |. .|{0001 ...
S&P 500 FLE;
9SXFSOVK ...vvvvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |.............. FE T . 301,747 | AN F 0f..... 2,754,947 |eovinne 0f..... 4,093,858 | ...cevnnnnn feunnnn 4,093,858 |...... 1,338,911 [ (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... e 344,890 . ciiii 4366 [ O 3,082,659 |.....ovvvvnnnn 0] 3,421,470 | coeverennn [ennnn 3,421,470 |.........338,811 |ooveeeneeeeen O e O e O [ 0 e 0001 ...
ISWXSOKG ....evvvnnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/14/2023 |. 06/14/2024 |............... 4 30,914 |cceeenns 416 | (U R 284,587 |.oovvine (U R L3 ) I R 214,295 |.......... 29,708 [..eeiiiiiinnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSOQR ......cevvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/07/2022 |. 11/07/2023 |......euun.... [ 262,669 .............. 3807 |...... 2,926,152 |..covvnnnnns [V R 0f..... 4,988,138 [...euveeens [onnnns 4,988,138 |...... 2,225,404 |.....covnnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOPD .....oevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |.............. 66 |......... TR 3790 |...... 2,671,416 |...ccevnnnnnnnns [V R 0f..... 4,666,374 [...eeeenn [onnnns 4,666,374 |...... 2,176,934 |...oevvnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOVG ....evvvennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. L . 188,831 ).ceveennnnns 4105 |eeeeie 0f..... 1,733,464 [..oeviiinnnnnns 0f..... 2,636,954 | ..covvnnnnn feunnnn 2,636,954 |......... 903,490 |..evvvnnnnnnne (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSORV ....evvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 60 [.......... 232,706 ... 3878 |...... 2,538,600 [....oeeeiinnnnn [V R 0f..... 4,135,351 | ceveeninnnn [ennnn 4,135,351 |...... 1,805,370 [..oevvvvennnnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOGC .....cevvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |.............. LT . 82,411 [ 3583 |......... 987,298 |..uuvnieiinnnnn [V R 0f..... 2,115,080 [.evueneenns [ 2,115,030 |......... 901,992 |...ovvnnnnne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOFU ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/14/2022 |. 09/14/2023 |.............. 60 [.......... 236,761 ... 3946 |...... 2,575,980 |ouuunriiiinnnnn [V R 0f..... 3,318,699 | ...cceunnns [ennnnn 3,318,699 |...... 1,631,395 [cneniiiiiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
OSXFSONZ ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |.............. LIV I 199,948 |.....cccevn 3999 |...... 2,029,450 |....ovuunnnnnnns [V R 0f..... 2,307,450 | .oevvvnnnnn fennnnn 2,307,450 |...... 1,261,670 |.eevvennnnnnnnne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOSN ....vvvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. 14 f.......... ST VA O 3973 | (U R 532,812 |..evveiine Of....... 877,191 [ | 877,191 |......... 344,379 | (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOTY vvvviiennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 03/07/2023 |. 03/07/2024 |.............. 14 f.......... 55,809 |....uunnnnnns 3986 |..evvnnniienne (U R 533,540 |..evvvnnniinnne (U R 910,223 | .eoeeein [ 910,223 |......... 376,683 [.....oovvennnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOPR .....evvvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 10/07/2022 |. 10/06/2023 |.............. L 54,59 . ..ccuunnnnns 3640 |......... 637,685 [....ceevvnennnns [V R 0f..... 1,291,806 [..ooveenns |onnne 1,291,806 |......... 564,828 |.......ccevnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSORB ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |............ 200 ... 814,472 3878 |...... 8,885,100 |...ccvvunnnnnnns [V R 0f.... 14,473,729 | .oevveennns fennnn 14,473,729 |...... 6,318,794 [..ccooiiinnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOON ....vvvvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |.............. LN . 186,053 |.....ccvvnnnns 4228 |...... 1,873,082 |..ccvvnnnnnnns [V R 0f..... 177,759 [ | 1,177,759 ... 602,013 [o.enniiiinnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOHW ....cevvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/27/2023 |. 01/26/2024 |.............. 29 s 118,046 |..cvvennnnnens LIV 7A ) PO 0f..... 1,077,756 |.eeveennenns 0f..... 1,588,574 [.oeeeeenis | 1,588,574 |........ 510,818 [..ccvvvennnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOTO ..vvvvvannnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |............ 159 [onennnnns [T 3997 |veeiiieee 0f..... 6,266,826 |..........cee.n. 0f.... 10,014,435 [.eeeneeeeen | 10,014,435 |...... 3,747,609 [...eevvvinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOWG ....cevvennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/21/2023 |. 06/21/2024 |............... [ 40,863 (.......ccunnn 4540 |.ooveie (U R 250,992 |..eovnnnne (U R 283,089 [.eevnneens o 283,089 |.......... 32,097 |oeeveeniiiinns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
ISWXSOIM . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 02/28/2023 |. 02/28/2024 |.............. K11 . 123,075(..cccvvnnnnnns L T{V F 0f..... 1,212,286 |...ccvvvennnnnnn 0f..... 2,040,214 | .coevnnnnnn [ennnnn 2,040,214 |......... 827,928 [c.evieiiinnnnnn (0N R | FEN [ R {0001 ...........
S&P 500 FLEX OPTION
9SWXSOJS ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 05/12/2023 |. 05/14/2024 |............... - 33,323 |..cciiiiinnnns 4165 | (U R 286,376 [....eeeeennnnnn (U R 443,045 | .ooeenien [ 43,045 |......... 156,669 [......cevvnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTIO
.... |Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGA9OUPEHS4  |. 01/20/2023 |. 01/19/2024 |........cee.t 57 [eunnnn.. 226,439 |.cccennnnn 3978 | O 2,169,306 |... L3571, 421 | e 3,571,421 ...... 1,402,115 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |..............49 [.......... 202,542 |...coovenn 4134 |l O s IR 7 i Y R, 0f..... 2,747,982 | oo [ 2,747,932 |......... 898,721 [ceveviiineeenn O v O [ O e O s 0001 .evvnennees
Fixed Annuity Hedge . |N/A . . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... 507,273 |... ...563,027 | ... ....563,027 |.......... 55,754 |. .{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE .......ccceuunnns 529900RLNSGAQOUPEHS4 ). 03/21/2023 |. 03/21/2024 |............ 181).......... 724,519 e 4003 ]....euennnnnns 0f.... 5,028,180 |........ceuennns 0f.... 11,700,593 [...eeeeenn [ 11,700,593 |...... 6,672,413 .......ccvnnnnns [0 o | Ao Ofiiiiiiiinnn 0] oo 0001 .ooennnnnns
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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)
gégxgggGFLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. P2 106,354 |......connnnns 3798 |...... 1,114,372 [t [V R 0f..... 1,840,920 [...oeeeenns o 1,840,920 |......... 956,946 |...ovvnnninnnnn [ [V R [ (VN [N 1111 R,
gé;FggaAFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/07/2023 |. 03/07/2024 |.............. TN 135,587 [cvennieiiinnnn 3986 |..evvnnniienne 0f..... 1,295,740 [oeeenniinnnnnns 0f..... 2,210,542 | ooeenin [ennnns 2,210,542 |......... 914,802 [..euniiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gégxgg?WF.L.E.X OPTIO.... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.... e 235,284 3921 [ O 2,291,110 |... ...4,266,914 | ..o [t 4,266,914 |...... 1,975,804 |. .|{0001 ...
gé;FgggDFLE ............. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/06/2023 |. 01/05/2024 |.............. L LN P 66,216 |........ccenn 3895 |.iiviiiie (U R 674,747 [ceeiiiiinnnnnn 0f..... 1,163,586 [...ccceenes |oeenne 1,163,586 |......... 488,839 [o.nuivvieneenn 0 v O [ O el O s 0001 .evvnennens
e OPTIO.... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |......eeeeeen T2 foueee... 287,808 |.oeevenn 3997 | O s 2,837,808 |... ... 4,534,839 | .. [ 4,534,839 |...... 1,697,031 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4 |, 12/21/2022 |. 12/21/2023 |............ 156 |.......... 605,037]..............3878 |......6,600,360 |.........0..... [V R 0f.... 10,751,913 [.eeeeeeeein | 10,751,913 |...... 4,693,961 |..evvenvinninnnn O [ O e O e O s 0001 .eveneneees
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 04/14/2023 |. 04/12/2024 |........ceeei20 feueenennnn 82,753 | ccennnnn e 4138 |l O 1,786,140 |.oevvenevnennnn 0 s 1,104,461 [..coeeenes | 1,104,461 ....... (681,679)]...cevvveeeeeen O e O v O [ 0 e 0001 ...
9SWXS0JO ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/28/2023 |. 04/26/2024 |.............. P . 108,406 |...cvvvnnnnens 4169 | 0f..... 1,021,072 |.coevveiennnnns 0f..... 1,397,653 [.evveneens [ 1,397,653 |......... 376,581 [...uiiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
gé;FggBWFLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.............. K . 212,152 v 4003 |..ovveeee 0f..... 1,472,340 [oeeniiinnnnnns 0f..... 3,426,141 | eoeevnen [ 3,426,141 |...... 1,953,801 [..ovvvvvinnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FggchLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. LIV I 199,867 |.....cevvnnnn. 3997 |veiiiiiee 0f..... 1,970,700 |..cvvvnnnnnne 0f..... 3,149,194 | ..o [ennnnn 3,149,194 |...... 1,178,494 |.....oovvnnenens [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FgggBFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 01/06/2023 |. 01/05/2024 |.............. L] 58,426 |....uunnnnnnns 3895 |.iiviiiie (U R 595,365 |..evvvnniiinns 0f..... 1,026,693 [.....cceves |oeenne 1,026,698 |......... 431,328 |.ooveie [ [V R [ Of wevvnnnnns 0001 .evvnennens
gégxgggQFLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. KL . 136,454 |...uviinnnn 3790 |...... 1,450,512 [.oeeininnnnnns [V R 0f..... 2,395,467 | .covvrnnnnn [ennnnn 2,395,467 |...... 1,241,380 [.ooovvviinnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
gégxgggGFLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 08/12/2022 |. 08/14/2023 |.............. KL . 154,085(......counnnns 4280 |...... 1,615,420 [...ooeennnnnnnns [V R Of....... 768,879 [ .oeeeeeenan |eveennns 768,879 |......... 380,794 [.eeiiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FgggHFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |.............. [N . 270,623 |.uneiennnn 4228 |...... 2,724,483 |....ovvnnn [V R 0f..... 1,713,104 [ .eeeeeeenis | 1,713,104 ......... 875,655 [cuvuniiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FggscFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. 14 f.......... 57,470 [ 4105 |eeeeeee (U R 527,576 [cuvunreiiinnnnnn (U R 802,551 [.eveeeeens o 802,551 |......... 274,975 |.cevvnene [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FgggHFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2022 |. 09/21/2023 |.............. A . 276,665 .............. 3790 |...... 2,954,748 |..covvnnn [V R 0f..... 5,161,292 | ..oovvennnn [ennnnn 5,161,292 |...... 2,407,821 [ [ [V R [ Of wevvnnnnns 0001 .eveneneees
gégxggEAFLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/12/2023 |. 05/14/2024 |.............. (7 . 255,693 |...cuunnnnnnns H2A e 0f..... 2,383,032 |..cvvnnnnns 0f..... 3,635,081 [ ... [onnnns 3,635,081 |...... 1,252,049 [ooeeniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gégxgggKFLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/26/2022 |. 08/28/2023 |.............. K11 . 125,787 [t 4058 |...... 1,292,080 [....ccvvvvnnnnns [V R 0f..... 1,341,761 .o | 1,341,761 |......... 690,696 |.........cvvnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
gé;FgSBUFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.............. 56 |cuennnnns 224,161 [ 4003 |..ovveeee 0f..... 1,555,680 [....ccvvvnnnnnns 0f..... 3,620,073 [.evueneenns [ 3,620,073 |...... 2,064,393 |...covunnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FgggTFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |.............. X I, 181,825(.....ccvnennns 4228 |...... 1,830,512 [t [V R 0f..... 1,150,992 [.evveneens [ 1,150,992 |......... 588,331 [ceuiiiiiinnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
gé;FgSSEFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. LK) R 53,365 |..uvunnins 4105 |eeeeeee (U R 489,892 |.....uunnnne (U R 745,226 | .oevvvvnnnn [ 745,226 |......... 255,334 [...ooviiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FgggJFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |.............. L LN P 71,884 (... 4228 |......... 723,691 |ouveeniiiiennnnn [V R (U R 455,043 | .ooevnins [ 455,043 |......... 232,5% |.eevvnnniinens [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FggngLEXOPHON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2022 |. 11/21/2023 |.............. 51 s 201,447 | 3950 |...... 2,385,117 |ouuenieeiinnnnn [V R 0f..... 3,074,762 [ evveneennn [ 3,074,762 |...... 1,400,718 |eevvenine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
gé;FgggsFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. 51 s 203,864 |.......cceu 3997 |veeiiieee 0f..... 2,010,114 [ 0f..... 3212477 [eeveeeeein | 3,212,177 |...... 1,202,083 |....covvnnnnnnns [ [V R [ R 0 {0001 ...........
gé;FgggJFLEXOPnON Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |............ 103 .......... 399,479 ).ccvuens 3878 |...... 4,357,930 |..covnnnnnns [V R 0f..... 7,099,020 [.evuuneenns fornnns 7,099,020 |...... 3,099,218 |..cvvvnninns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
e OPTIO.... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.... 0 333,995l 3753 3,981,237 6,781,714 | e 6,781,714 1...... 3,031,454 |. .|{0001 ...
OSWXSOHG ......evvennnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/28/2022 |. 12/28/2023 |.............. 19 [ 71,881 ceeiis 3783 |......... 783,864 [....cevvvnnnnnns [V PR 0f..... 1,482,118 |.oeeeeenis | 1,482,118 |......... 629,149 |...ovvennnine [ [V R [ R Of cevvnnnnns 0001 .evvnennees
gé;xgggsFLEX OPTIO.... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 07/28/2022 |. 07/28/2023 |.... ol 187,332 4072 1,861,160 L1 811,967 | [ 1,811,967 |.........987,721 |. .{0001 ...
gé;FggzPFLE ............. Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE .......ccceuunnns 529900RLNSGAQOUPEHS4 ). 07/21/2022 |. 07/21/2023 |............ 179 .......... JACK: 114 RN 3999 |...... 7,265,431 | [0 0f.... 8,260,670 [.....cceunn |ounnee 8,260,670 |...... 4,516,778 |.......cvvvnnnns [ [0 [ [ R 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SXFSOPZ .....cvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. I T, 281,456 |.....ccceeeen 3783 |...... 3,354,975 |..covviis [V R 0f..... 5,714,928 | ..covvnnnnn [ennnnn 5,714,928 |...... 2,554,596 |......cevnnnnnns [ [V R [ (VN [N 1111 R,
S&P 500 FLEX OPTION
9SXFSOWQ ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.....eevveeein22 feennnnn 96,045 cennnnn e 4366 [onnnieinnnn 0000l 858,462 [ O e 952,814 | .eeeeni [ 952,814 |.......... 94,352 [..coeiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOHO ... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/13/2023 |. 01/12/2024 |.... ...508,615|... ....598,615 |... .|{0001 ...
S&P 500 FLE:
9SWXSOFY ..vvvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |.............. 12 [ 42,997 |.eees 3583 |......... 515,112 |ouveiiiiiinnn [V PR 0f..... 1,103,494 [ ..o [ 1,103,49% |......... 470,605 [...uniiviinnnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.... .. 247,682,753 2,952,378 ...5,029,136 | .oevvvnnnnn fennnns 5,029,136 |...... 2,248,044 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. S/ . 213,907 [ouvneeennnnn 3783 |...... 2,549,781 |oueniiiiiinnnn [V R 0f..... 4,343,345 [ ..ooeeiiis | 4,343,345 |...... 1,941,493 [oonniiiiiee O e O [ O el O e 0001 .eveneneees
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.... .... 100,072 0o 694,500 | O e 1,616,104 |..cceveenns [onnnnn 1,616,104 |.........921,604 [......cooveeen O e O [ O e O s 0001 ...
9SXFSOPT ...vvvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/07/2022 |. 10/06/2023 |.............. Bl 65,514 |.ccuuens 3640 |......... 765,222 |ouvuenieiiinnnnn [V PR 0f..... 1,550,167 [..eeeeeens o 1,550,167 |......... 677,793 [cveiiiiinnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOIC .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/14/2023 |. 02/14/2024 |.............. 67 [ 27 421 e LYK F 0f..... 2,682,546 |.....uunnnnnne 0f..... 3,406,170 [..euuneeees fonnnns 3,406,170 |......... 723,624 |..covvnnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOEI ..ovvvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. PV P 75,808 ......ccevnnn 3790 |........ 805,840 [....cevvvnnnnnns [V R 0f..... 1,330,815 [ .eeeeenns | 1,330,815 |......... 689,656 |.........ceunnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOSR ....ovvvvvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. 29 s 115,206 [....ccvvennnns TR F 0f..... 1,103,682 |....cevvvnnnnnns 0f..... 1,817,039 [..eeeeeenns | 1,817,039 |......... VAT AR [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
OSWXSOEM ....evvvennnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. St 223,632 ).ccuuennnnns 3790 |...... 2,377,228 |ouueneeeennnnnn [V R 0f..... 3,925,905 [...cceeenns |oennne 3,925,905 |...... 2,034,484 |...oovnnnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
OSWXSOKK ...evvvvennnene Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/14/2023 |. 06/14/2024 |.............. L1 . 209,884 .......cceen LXTRH F 0f..... 4,203,360 |...cvvnnnnnne 0f..... 2,028,719 [.evunneeens [ 2,028,719 |..... (2,174,641).....covvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOTW . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. K7 . 147,902(....ccvvnnnnns 3997 |veiiiiiee 0f..... 1,458,318 [..oovvveennnnnns 0f..... 2,330,403 | ..oevvnnnnn feunnnn 2,330,403 |......... 872,085 [..euniiiiinannnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOFE .....cvvvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 08/12/2022 |. 08/14/2023 |.............. LN 281,128 4280 |...... 2,213,130 |oveeneieiinnnnn [V R 0f..... 1,163,319 [.eveeeeens [ 1,183,319 [......... 571,191 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOUS .....oevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.............. LN 216,155 ...neeennn 4003 |..ooveeee 0f..... 1,500,120 |..oovvvnnnnnnnns 0f..... 3,490,785 | .cevvvrnnnn [eunnnn 3,490,785 |...... 1,990,665 |......cevvnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSXFSOWS ....oevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.............. Y[ 305,598 |...ouunnnnnnns 4366 |..ovvnnns 0f..... 2,731,470 [oeeiiiiinnnnns 0f..... 3,031,682 [..euuneenns [onnnns 3,031,682 |......... 300,212 [ouenniiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOQL .....cvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. 67 [ 251,434 ).ccuienns 3783 |...... 2,997 111 |eeeeiieiiinnn [V R 0f..... 5,105,335 | .eevvvnnnns feunenn 5,105,335 |...... 2,282,106 [...oeiivinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOW ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/05/2023 |. 05/07/2024 |.............. L F 66,180 |..ccuunnnnnnns LYK F (U R 605,552 |....evunnnne (U R 914,355 | .ooeeeis [ 914,355 |.......... 308,803 [....eeveinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
ISWXSOIT i Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/28/2023 |. 02/28/2024 |.............. L LN P 67,493 |....uunnnnnnns 3970 |.evvneieene (U R 664,802 [......ccevvnnnnn 0f..... 1,118,827 | v [ennens 1,118,827 |......... 454,025 |....ovnnnnnnne [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOVS ...ovvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 05/05/2023 |. 05/07/2024 |.............. 12 [ 49,635 |....uunnnnnnns LYK F (U R 454,164 |..oovvennne Of....... 685,767 [.eeeeeennn |ovnennns 685,767 |......... 231,603 [connniiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOEK ....evvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. LN 204,681 .............. 3790 |...... 2,175,768 |..cevvnnns [V R 0f..... 3,593,201 | .eeevnnnnnn [ennnns 3,593,201 |...... 1,862,070 |..cvvvnnnnnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOTE ...evvvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |............ AL F 815,457 [c.uvieeennnnn 3997 |veiiiiiee 0f..... 8,040,456 |.......cevvnnnns 0f.... 12,848,710 | .ooeeeeennn o 12,848,710 |...... 4,808,254 |....evunnnnnnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOMB .......cvvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. oL I 352,759 |.cevuinns 3783 |...... 4,204,902 |.....ouunnnnnnns [V R 0f..... 7,162,709 [.evveneenn fonnnne 7,162,709 |...... 3,201,760 [...eevvirnnnnns [ [V R [ R 0 {0001 ...........
S&P 500 FLEX OPTION
9SXFSOTI v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. L] 59,960 |...uuunnnnnnns 3997 |veiiiiiee (U R 591,210 [ouvuniiiiinnnnnn (U R 944,758 | e [ 944,758 |......... 353,548 |..evvnnniine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
.o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... 851,310 e 4366 [ O 7,609,006 |... ...8,445,400 | ...oovnnnns fonnnns 8,445,400 |.........836,305 |. .|{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/14/2023 |. 02/14/2024 |.............. St 244,032 ).ccveeee 136 [ 0 2,362,282 |.....oovnnnnnnnn 0f..... 2,999,463 [...cooeennn | 2,999,463 |......... 637,221 [oeeeiiiiiiee O e O [ O e O s 0001 .evvnennees
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 05/19/2023 |. 05/21/2024 |.... e 141,980 | 192 [ 0 6,536,787 |... ...9,528,301 | .ooevinnnns fennnn 9,528,301 |...... 2,991,514 . .{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE .......ccceuunnns 529900RLNSGA9OUPEHS4  |. 01/13/2023 |. 01/12/2024 |............... A 28,274t 4039 .. U]l 256,984 |...ouunnninnns Ofiinis 394,836 | ..ceeunnn | 394,836 |......... 137,852 [..covviinnnnnnns [ [0 [ [ R 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SXFSOQZ ......cvvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. [T . 376,209 |....eeeeenen 3878 |...... 4,104,070 |.ocevvnnnnnnnns [V R 0f..... 6,685,485 [....eeeens [onnnns 6,685,485 |...... 2,918,681 [......ccvvnnnnns [ [V R [ (VN [N 1111 R,
S&P 500 FLEX OPTION
OSWXSOEW ....evvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/28/2022 |. 07/28/2023 |.............. L] 61,086 ]...ccuunnnnnns 4072 |........ 606,900 [....ceevvunnnnns [V R (U R 590,859 | ..covvrnnnn [ 590,859 |......... 322,083 |..cvvvennns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
9SWXSOFI ... ..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/26/2022 |. 08/28/2023 |..............46 |.......... 186,652]..............4088 |...... 1,917,280 ...1,991,000 | .coevvnnnnn fennnns 1,991,000 |...... 1,024,904 |. .|{0001 ...
S&P 500 FLE:
9SWXSOHS ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/27/2023 |. 01/26/2024 |.............. L F 65,129 |..ceuennnnnns LIV 7A ) PO (U R 594,624 |....ovvnnnnn (U R 876,454 | ..oveneeens o 876,454 |......... 281,830 [ouennvvvvennnenn O v O [ O el O s 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOHU ... Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/27/2023 |. 01/26/2024 |.... 557,460 |... 821,676 |... ... 821,676 |.........264,216 |. .|{0001 ...
S&P 500 FLE;
9SXFSOTU .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. B2 |ens 207,862......cceunnnn 3997 |veiiiiiee 0f..... 2,049,528 |....euunnnne 0f..... 3,275,161 [.eveeneeens [ 3,275,161 |...... 1,225,633 [oovevvviinnenn O v O [ O e O s 0001 .eveneneees
S&P 500 FLEX OPTION
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.... e 293,973 il 3978 [ O 2,816,292 |...evvvvvvennnn 0| 4,636,582 | ...ccvvnnnn [onnnnn 4,636,582 |...... 1,820,290 [..oovvvveeeeene O i O i O [ 0 e 0001 ...
9SXFSOUC ....evvvvnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 03/07/2023 |. 03/07/2024 |.............. 39 s 155,468 (........eennnt 3986 |..evvnnniieens 0f..... 1,486,290 |....ccvvvnnnnnns 0f..... 2,535,622 [..cceeeenns |onnne 2,535,622 |...... 1,049,332 [ceveniiiiinnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSOOP ....evvvveennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |.............. 68 |......... 287,537 [ 4228 |...... 2,894,763 |..uuvniiiinnnnn [V R 0f..... 1,820,173 [.eeeeeins | 1,820,173 |......... 930,383 |...ovvnninnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
ISWXSOGM ....evvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. 76 |.......... 300,751 [ouuneiennnn 3957 |...... 3,338,300 |.eunnieiennnnn [V R 0f..... 4,482,173 | ceveeein [ 4,482,173 |...... 2,057,671 [ceeiiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXS0GQ ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. ) 138,504 (.....ccvnnnnns 3957 |...... 1,637,375 [t [V PR 0f..... 2,064,159 | ..covvunnnn [ennnnn 2,064,159 |......... 947 612 [coveiiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
OSWXSOHI ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/28/2022 |. 12/28/2023 |.............. 29 s 109,713 .ot 3783 |...... 1,215,622 [...coevvvnnnnnns [V R 0f..... 2,262,180 [.evuuneenns [ 2,262,180 |......... 960,280 [....eevvennnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOKO ...eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/14/2023 |. 06/14/2024 |.............. K . 281,747 | LXTRH F 0f..... 4,641,210 [oiiiiiinnnnns 0f..... 2,240,044 | ...oonnnnnn fennnnn 2,240,044 1..... (2,401,166)[.......c00unvnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOSX ...ovvvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. B2 s 127,124 |..ccoenenns 3973 | 0f..... 1,217,856 |..ooevvvennnnnns 0f..... 2,005,009 [.eeuneenns fornnne 2,005,009 |......... 787,153 [ceeiiiiininnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOQP .....eevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. 2 s 82,561 . 3783 |...... 1,068,342 [....ccvvvnnnnnns [V R 0f..... 1,676,379 [.eeeeenns | 1,676,379 |......... 749,348 |..oovninn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSONX ...eevvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |.............. 56 |cunnnnnns 2239 | 3999 |...... 2,212,984 |..covvnn [V R 0f..... 2,584,344 | ..ot | 2,584,344 |...... 1,413,070 [.ooevvvnnnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOFO ...evvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/14/2022 |. 09/14/2023 |.............. 19 [ T4,974).ccees 3946 |......... 815,727 [coveveiiininnnns [V R 0f..... 1,050,922 [.evveneens [ 1,050,922 |........ 516,608 [.....cevvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOIE ...evvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/14/2023 |. 02/14/2024 |.............. 51 s 210,943 |..cvvennnnnns LYK F 0f..... 2,041,938 |..covnnnnnnns 0f..... 2,592,756 | .oevvvnnnnn feunnnn 2,592,756 |......... 550,818 [....ceevvinennnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOJE ....ccvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/14/2023 |. 04/12/2024 |.............. Bl T4478 ... LYK’ F (U R 697,482 [..eniiiiinnnnnn (U R 994,015 | eeeeenins [ 994,015 |......... 296,533 |..evvnnniins [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOGA .....evvvnnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |.............. T . 118,644.............. 35% |...... 1,394,085 [....ccvvvnnnnnns [V R 0f..... 2,995,928 [..ccoeeenns | 2,995,928 |...... 1,282,786 |..ccevvvnnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOSJ . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |............ 212 | 842,193 ..cvvennnnn 3973 | 0f..... 8,068,296 [.......ccvvnnnns 0f.... 13,283,182 [.eveneeecn [ 13,283,182 [...... 5,214,886 |........covnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSORZ ....oevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 01/06/2023 |. 01/05/2024 |.............. A 54,531 |oeeveis 3895 |.eiiiiiiiee (U R 555,674 |...ovveniine (U R 958,247 | eoeveii [ 958,247 |......... 402,573 |..oovnene [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOGY ....evvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2022 |. 12/14/2023 |............... [ 35,958 |..uvuinns 39% |......... 384,750 |..vuuniieinnnnn [V R 0feens 521,587 [.evveeeeens [ 521,587 |.euuennns 234,335 [..coiiiiiins [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOGE .......eunnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. St 233,758 |.cevuenns 3962 |...... 2,579,952 |..covvninns [V R 0f..... 3,454,197 | eoeevnnn [ 3,454,197 |...... 1,687,242 [ceeeniiiiinnnns [ [V R [ R 0 {0001 ...........
S&P 500 FLEX OPTION
OSWXSOEE .......evnnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2022 |. 07/14/2023 |.............. 19 [ 72,017 [eeeeieininn 3790 |...oenenn 765,548 |..uuvniiiiinnnn [V R 0f..... 1,264,275 [cevveneenns [ 1,264,275 |......... 655,173 [cveiiiiininnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
9SWXSOFC ... ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/12/2022 |. 08/14/2023 |..............52 [.......... 222,568 |..............4280 |...... 2,188,940 .. 1,110,603 | e e 1,110,603 |.........550,036 |. .|{0001 ...
S&P 500 FLE;
9SXFSOUK ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.........eeet20 feueneeenn 80,057 |oeevvnnnn 4008 [onnnniicinen (U R 555,600 [....iiviinnnnns 0f..... 1,292,883 [.eevennenns [ 1,292,883 |......... 737,283 [ceeeiiiiiinnnnn [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 FLEX OPTIO
..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... 585,315 |... ...649,646 | ... ....649,646 |..........64,331 |. .{0001 ...
Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE .......ccceuunnns 529900RLNSGAQOUPEHS4 ). 06/21/2023 |. 06/21/2024 |............ 370 ........ 1,615,305[....cccuunnnns 4366 |....ovnnnnnnns 0f.... 14,437,770 [...oovvnennnnnns 0f.... 16,024,606 |........... |..... 16,024,606 |...... 1,586,836 [....ccvvvnnnnnns [ [0 [ [ R 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SXFSOPX ...oevvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |............ 199 [oneennnns 746,797 [ 3783 |...... 8,901,867 |...ccvvunnnnnnns [V R 0f.... 15,163,608 |.....cevve oo 15,163,608 |...... 6,778,194 [..cceovinnnnnnns [ [V R [ (VN [N 1111 R,
S&P 500 FLEX OPTION
9SXFSOSP ....vvvvveennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. Ll . 313,836 [....ceeeeenn 3973 | 0f..... 3,006,582 [...ueriiiinnnnns 0f..... 4,949,865 | ...cevvnnnn [ounnnn 4,949,865 |...... 1,943,283 [ceveniiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
9SWXSOIY ... ..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.... 0 203,869 . ceviinennn 3921 [ 0 e 1,985,629 |... ...3,697,992 | ..o [ 3,697,992 |...... 1,712,363 |
S&P 500 FLE:
9SXFSOPP ....evvvveennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/07/2022 |. 10/06/2023 |.............. Bl 65,514 |.ccuuens 3640 |......... 765,222 |ouvuenieiiinnnnn [V PR 0f..... 1,550,167 [..eeeeeens |oeeee 1,550,167 |......... 677,793 [ceeeevvviinneenn O v O [ O e O s 0001 .evvnennens
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/19/2022 |. 08/21/2023 |..............59 [.......... 249,480 |..............4228 |..... 2,511,633 ...1,579,268 | ..oovvnnnnn [onnnn 1,679,268 |.........807,244 |.
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |..............53 [c..e..nn 211,044 ) el 3090 |, 2,151,217 |eveeieeieinan [V R 0f..... 2,445,897 | .ooevnnnnn [ennnnn 2,445,897 |...... 1,337,370 [ooevvevieeee O e O e O [ 0 e 0001 .eveneneees
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/28/2023 |. 06/28/2024 |.... 647,343 |... L1313 e 732,131 [ B4 788 | O e O [ O e O 0001
OSWXSOKW ...evvvveeene Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/28/2023 |. 06/28/2024 |.............. 27 |oeenns 118,175 | eevees X F 0f..... 2,417,391 | 0f..... 1,162,796 [ ..oeeeenes o 1,162,79% |..... (1,254,5%)|.....ccvvunnnnne [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSOXC ...vvvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.............. L . 200,822 |.uueiennnnn 4366 |..ovvnnns 0f..... 1,794,966 |......cevvnnnnns 0f..... 1,002,248 [.ooveneens [ 1,992,248 |......... 197,282 [.ovviiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOHA ....cevvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2022 |. 12/14/2023 |.............. L 55,934 ....ccuuunnnns 39% |......... 598,500 |...uvnieiennnnn [V R (U R 811,357 [ceveeeeens o 811,357 |......... 364,521 |.oevveenienns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOFM ...eevvvenneene Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 09/14/2022 |. 09/14/2023 |.............. Mlnns 43,406 |...uunnnnnnens 3946 |......... 472,263 |evueeeiinnnnn [V PR (U R 608,428 [...oeoeeees [oennnnn 608,428 |......... 299,089 |...ovvenninne [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSORN ....evvvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. K . 205,557 |.cevuennnns 3878 |...... 2,282,430 |..covnnnnn [V R 0f..... 3,652,894 |..ccevnnnnn [ennnnn 3,652,8% |...... 1,504,743 [ [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOJI .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 04/14/2023 |. 04/12/2024 |.............. LIV I 206,882............. LYK’ F 0f..... 4,465,350 |.....ounnnnnnnne 0f..... 2,761,152 [.eveeeeenn [ 2,761,152 |..... (1,704,198)[.....ccvvvnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSONV ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2022 |. 07/21/2023 |............ 398 |........ 1,5691,582[....ccceenn 3999 [..... 16,154,422 [....oevvennnnnns [V R 0f.... 18,367,300 |..ceevevnnn |oveee 18,367,300 |..... 10,042,892 [.....covvvnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOGK ....evvvnnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023 |.............. 60 [.......... 237,435 . cevnis 3957 |...... 2,635,500 [..eunniiiinnnnn [V R 0f..... 3,538,558 | ..eevvnnnnn [eunnnn 3,538,558 |...... 1,624,477 |.coovvvnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/21/2023 |. 02/21/2024 |......... 59,364 |..... 237,298,092 .....0unnnneen 3997 |vviiiieie 0f.... 23,912,270 |..cvvvnnnnne 0f.... 37,389,745 | .ccoeennnns o 37,389,745 |..... 13,477 475 [.covvnnnens [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMSMOBP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/05/2022 |.08/07/2023 |.......... 1,083 ........ 4,364,885 ).............. 4145 |.......... 61,546 |...eveiiinnnnn [V R [ (VN U R [ R [V PR [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOGG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 06/28/2023 |.06/28/2024 |.......... 1,332 [cennnns 5,829,978 |.....uvvnnnnnn X F (U R 504,140 [..eeniiiiinnnnns 0feens 573,646 [..oeeeeeens [oennnnn 573,646 |.......... 69,506 [......ccvvvnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/07/2023 |.03/07/2024 |.......... 1,257 |....... 5,010,867 |..cvvunnnnnnnn 3986 |..evvnnniienne (U R 492,573 |.oeviiine (U R 817,250 [.evveneeens o 817,250 |......... 324,677 [ceeeeiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 12/07/2022 |. 12/07/2023 |.......... 1,272 |........ 5,003,946 |......nvennnnn 3934 |......... 553,059 |...cvvuunnns [V R (U R 800,034 [..evuneeens o 800,034 |......... 357,738 [ceeneiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 03/07/2023 |. 03/07/2024 |............. T 1,016,524 .............. 3986 |..evvnnniienne Ofeirnns 42,957 |oeeviiiiiien Ofeirnns 97,819 [.eveeeeees [ 97,819 |.......... 54,861 [...coovvinnnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCMOAH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/07/2023 |. 02/07/2024 |............ 489 |........ 2,036,196 [........cevnn 4164 | (U R 107,375 [ (U R 157,981 [ e oo 157,981 |.......... 50,607 [...eevviinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMLMOBN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 03/07/2023 |.03/07/2024 |............ 437 | 1,742,044 1.............. 3986 |..evvnnniienne [N R TAT [ Ofeirnns 26,455 | .oeeeiiinn [ 26,455 |.......... 19,308 [.ovviiiiinnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOYJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/05/2023 |. 05/07/2024 |.......... 4,966 |...... 20,540,618 .............. LYK F 0f..... 1,903,629 [c.euniiiinnnnns 0f.....2,837,931 | ...oovvnnnn [..nnn. 2,837,931 | 934,302 |...ovvnnnnnn [ [V R [ R (VN [N 1111 R,
S&P 500 OTC Cal |
Option  9SUBMOBZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 02/21/2023 |. 02/21/2024 |............ P22 911,394 |..eveens 3997 |veiiiiiee Ofeirnns 23,781 [cooeiiiiiiiinnns Ofeirnns 61,465 [..eeeeeeens oo 61,465 |.......... 37,684 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerrirennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 10/07/2022 |. 10/06/2023 |............ 634 |........ 2,307,544 ).ccounnnnnnnnn 3640 |......... 154,373 [t [V R Ofeens 320,481 [.evveneeens o 320,481 |......... 133,917 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSWFMOAP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 11/07/2022 |. 11/07/2023 |............ 708 |....... 2,676,180 |..ccuunnnnnnns 3807 [cevennnnnn 31,579 | [V PR Ofeienns 66,994 | ...oovni [ 66,994 |.......... Y0 1 ) O [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |.coeerrireeunnnnnnnns ES7IP3U3RHIGC71XBU11 ). 08/05/2022 |. 08/07/2023 |............ 588 |........ 2,437,372).ccuuennnnns 4145].......... 76,484 ..o [0 [ o P T (V)] (3,053)].cuueiiiinnnnns [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SWFAOAI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 10/21/2022 |. 10/20/2023 |.......... 7,774 {...... 29,173,879 3783 |...... 1,969,232 |.ovvenieiiinnnn [V R 0f..... 3,290,327 | .eeeevnnnnn fennnnn 3,290,327 |...... 1,621,193 [oneiiiiinnnns [ [V R [ (VN [N 1111 R,
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 04/14/2023 |. 04/12/2024 |............. 254 |....... 1,050,961 ....ccevunnnns LYK’ F Ofeirnns 53,284 |..evvenininn Ofeirnns 86,505 [.evveeenes [ 86,505 |.......... 33,220 |eevennininns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 08/19/2022 |.08/21/2023 |.......... 1,229 |........ 5,196,802 (.......cceunn 4228 |......... 523,320 |.cevvvninnns [V R (U R 328,969 | ..eevvrnnnn [ 328,969 |......... 168,153 [..oovvveennnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOLH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 11/28/2022 |. 11/28/2023 |.......... 2,084 |....... 8,260,851 .............. 3964 |......... 917,499 |.ovveniiiinnnn [V PR 0f..... 1,238,935 [.evvenenns [ 1,238,935 |........ 561,777 [.eevvviinnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOCY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJTI 1GCBY1R12 | 06/14/2023 |. 06/14/2024 |............ 256 |........ 1,119,383 .cccvvnennnns LXTEH F Ofeirnns 46,176 [ Ofeienns 54,161 [.eveeeeenes [ 54,161 |o.envnnnens 7,984 | [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOLJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 04/06/2023 |. 04/05/2024 |.......... 1,715 ....... 7,040,109 (......ccevnnnn 4105 |eeeeie (U R 656,044 [......ccevvnnnnn (U R 983,125 | .eeeeniann [ 983,125 |......... 327,082 [cevnniiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSDT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 08/12/2022 |. 08/14/2023 |.......... 2,238 |........ 9,600,998 .............. 429 |......... 926,561 |.vvuvnieiinnnnn [V R (U R 458,575 | ceeeenin [ 458,575 |..uuunnn. 224,634 |...ounennne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSIEJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/21/2022 |. 09/21/2023 |............ 882 ........ 3,476,429 ... 3042 |......... 292,99 |..coiiiins [V R (U R 496,362 | ..eevvnnnnn [ernnnnns 496,362 |......... 241,350 |.oovvnnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJT11GCBY1R12 |. 10/07/2022 |. 10/06/2023 |............ 641 [........ 2,333,022(.....ccuunnnn. 3640 |.......... 89,584 | [V PR (U R 312,761 [.eveeeeees o 312,761 |........ 190,177 |oveviieee [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOUL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |.......... 1,379 |........ 5,019,091 [.......ccee 3640 |......... 586,245 |..uuuniiiinnnnn [V R 0f..... 1,187,600 | ..ccvvvnnnn [onnnns 1,187,600 |......... 519,265 |..eevvunninnne [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option 9SRBSOJH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 09/28/2022 |. 09/28/2023 |.......... 7,76 |...... 28,733,303 |...cuunnnnnnns 3719 ...... 3,300,740 |vuunnieiinnnnn [V PR 0f..... 6,023,051 [.evueneenns [ 6,023,051 |...... 2,725,219 |evveie [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFSOGR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/28/2023 |. 06/28/2024 |.......... 5,203 |...... 23,166,720 .....cceeeeen X P 0f..... 2,003,313 |..evvnnninene 0f..... 2,279,510 | cevevnnnnns fennnns 2,279,510 |...een 276,197 [ceniiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOVD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2022 |. 12/07/2023 |.......... 4,733 |...... 18,619,243 .............. 3934 |...... 2,057,885 |..uuuniiiinnnnn [V R 0f..... 2,976,854 | ..oovvnnnns [ennnnn 2,976,854 |...... 1,331,111 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSOCN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccvvvvnnnns 5493001KJTI 1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |............ 902 |........ 3,520,380 |...euunnnnnnns 3903 |......... 327,670 [coveeeeinnnnnnns [V PR 0feens 560,321 [.eveeeeens o 560,321 |......... 260,792 [cvnniiiiinnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMLSOUM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch — EYKNGVOZCBBVDOIULBBO |. 11/21/2022 |. 11/21/2023 |.......... 8,173 |...... 32,282,860 |.............. 3950 |...... 3,599,633 |...cevunnnnns [V PR 0f..... 4,927,456 | .ooevvennnn [ennnnn 4,927,456 |...... 2,284,719 |eeviie [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SSGSOFL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/21/2022 |. 12/21/2023 |......... 84,164 |..... 326,425,024 |.............. 3878 |..... 35,476,085 |.....ueeeennnn [V R 0f.... 58,007,950 [..euueeenns [onnne 58,007,950 |..... 25,324,523 [....covvnnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 12/07/2022 |. 12/07/2023 |............ 389 |........ 1,630,295 ...neiiinnn 3934 |.......... 93,905 |..covvneninns [V R (U R 126, 13 [ o 125,13 ... 65,172 [ceiiiiiiinnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |.......... 2,187 |........ 9,562,854 |......uunnnnnn LXTRH F (U R 836,405 [..enuiiiinnnnnn (U R 924,335 [.eenneeeeen o 924,335 |.......... 87,930 [ciiiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOFL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/07/2022 |. 09/07/2023 |.......... 5,765 |...... 22,943,951 |...ccovnnnnnns 3980 |...... 2,413,738 |oueenieiiiannnn [V R 0f..... 2,971,845 | .ooevnnnnn [ennnns 2,971,845 |...... 1,487,146 |.....covvnennnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 12/07/2022 |. 12/07/2023 |.......... 1,016 |........ 3,996,863 ... 3934 |.......... 76,761 |.ooeeennnnnns [V R (U R 134,428 | .oovvneee [ 134,428 |.......... 94,108 [...oivviiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOAE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/05/2022 |. 08/07/2023 |............ 837 [........ 3,469,524 |.............. 4145 |.......... 81,167 |..eevvvnnnnns [V R [ (VN U R Ofiiiiinnnns [£-7/0)) R [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAS .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index . ES7IP3USRHIGC71XBU11  |. 08/05/2022 |. 08/07/2023 |............ 511 [........ 2,118,192
S&P 500 OTC Cal |
Option  9SWFMOAG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 09/07/2022 |. 09/07/2023 |............ 880 [........ 3,502,286 |......unvnnenn 3980 |......... 103,664 |...oevvennnnnens [V R Ofeirnns 63,092 |..coeviinnn [ 63,092 [.......... 41,607 [oeeiiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOUN .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [BOA/Merrill Lynch  EYKN6VOZCB8VDIIULB8O |.01/13/2023 |. 01/12/2024 |.... 22,254,936 002,162,506 |.eeeeeieeeen O fennns 3,331,201 | oo [ 3,331,291 ......1,168,785 [.....ovvvveee O v O [ O e O e 0001
S&P 500 OTC Cal |
Option  9SMSSOTX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/05/2022 |. 08/07/2023 12,879,105|.....ccuuennn. 4145 ...... 1,204,233 |ooveeneeiiinnnn [V R 0f..... 1,028,570 [.eveeeenns |oenne 1,028,570 |......... 549,327 |.oevviniinn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLAODY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |............ 457 |....... 1,825,861 ....ccevnnnnns 39% |......... 107,724 | [V PR (U R 125,207 [eeeeeenees o 125,207 |.......... 65,954 |..ouvneiiiinns [ [V R [ Of wovvnnnnns 0001 .evennnnees
S&P 500 OTC Cal |
Option  9SSGAOAZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 09/14/2022 |. 09/14/2023 |............ 564 |........ 2,225,550 [...ccuvnennnns 3946 |......... 135,760 |.oevvvvinnnns [V PR Ofeienns 87,638 [..eveeeees [ 87,638 |.......... AT e [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SWFAOAN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPREMYMCUFXTO9 |. 06/28/2023 |. 06/28/2024 |.......... 1,389 [........ 6,079,459 ... W77 | U]l 270,536 |...oiiiiinnnnn [V 343,982 ..o | 343,982 .......... 73,446 |..ovvnnnnnnns [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SBCSTFT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJPSI70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 1,69 |........ 6,695,148 |.............. 3950 |......... 745,452 |..covvin [V R 0f..... 1,021,906 [..ooeeeens |oenee 1,021,906 |......... 465,533 |...ovvnnninnnn [ [V R [ (VN [N 1111 R,
S&P 500 OTC Cal |
Option  9SMLMOBQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO |. 06/14/2023 |. 06/14/2024 |............ AT R 1,298,659 [......ccce LXTRH F Ofeirnns 19,869 [...ocvvvennnnnns Ofeirnns EIA K I I 29,733 |.oevnnnnnns 9,864 |..uuuiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSTOR .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/12/2022 |. 08/14/2023 |..........1,037 [........ 4,438,516 ...109,690 |. .|{0001 ...
S&P 500 OTC Cal |
Option  9SMSMOCC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/21/2023 |. 06/21/2024 |............ 42 |........ 1,859,784 (....ccovunnnns 4366 |..ovvnnnns Ofeirnns 12,644 [oeiiiiinnnnns Ofeirnns 21,358 | oo [ 21,358 |oeunnnnnnnn 8,714 [ O e O e O e O s 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFMOBA .... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [. 04/06/2023 |. 04/05/2024 |............ 285]........ 1,169,931 ... 34,69 |. .|{0001 ...
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 04/21/2023 |. 04/19/2024 |..........1,398 [....... 5,778,661 )..cccuvnnnnnn. LYK F (U R 545,506 |...ovvnnniennnn (U FRR 784,002 [.evvuneeens o 784,002 |......... 238,4% |..eovvnnninnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCMOAG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/07/2023 |. 02/07/2024 |............. 242 |....... 1,007,688 |..cevennnnnnns 4164 | Ofeirnns 59,215 |ovvveiiiiee Ofeirnns 84,832 |..coviiis [ 84,832 |.......... 25,617 [cooeiiiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSOCT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |........ 11,216 |...... 42,090,844 1.............. 3783 |...... 4,985,308 |.....ooeeeinnnnn [V R 0f..... 8,546,484 | ....oevnnnn [ennnnn 8,546,484 |...... 3,820,313 |..cvvnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCAOBT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 [. 11/07/2022 |. 11/07/2023 |............ 643 |........ 2,447,772 3807 [..oennnn. 165,014 [.eiiiinnnnnns [V PR (U R 257,621 [.eveeeeens o 257,621 |......... 124,900 [.ooovvieennnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFAOAJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/21/2023 |. 02/21/2024 |.......... 6,827 |...... 27,289,840 (... 3997 |vviiiieie 0f..... 1,498,185 [...ccovvnnnnnnns 0f..... 2,566,679 [..eeeeeees [onnnns 2,566,679 |...... 1,068,49% |......oevvnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 01/06/2023 |. 01/05/2024 |............ 653 |........ 2,543,487 |.covvnnnnnnnn 3895 |.iiviiiie Of...... 106,060 |..eevvennnnnne (U R 221,822 | oo [ 221,422 |......... 115,361 [.ooovviinnnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOYB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/28/2023 |. 04/26/2024 |.......... 5,49 |...... 22,911,293 .ccevenns 4169 | 0f..... 2,111,524 |..oovnee 0f..... 2,953,885 | ..ecvvnnnnn [eunnnn 2,953,885 |......... 842,362 |...ovvunnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCAOBV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/28/2022 |. 11/28/2023 |.......... 1,230 |........ 4,875,646 |.............. 3964 |......... 295,852 |...cvvninnnns [V R (U R 342,210 | eeeeeeien [ 342,210 ..ot 179,529 |ovveviiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFAOAH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 09/07/2022 |. 09/07/2023 |............ 541 |t 2,153,110 e 3980 |......... 127,892 [t [V PR Ofeienns 60,992 |..coevni [ 60,992 [.......... 29,634 |..oevnninnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOUN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 12/07/2022 |. 12/07/2023 |.......... 6,424 |...... 25,271,502 .....cuvnnnens 3934 |...... 2,793,124 |.ccovvis [V R 0f..... 4,040,421 | .coeennnnnn fennnnn 4,040,421 |...... 1,806,689 ... [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 12/07/2022 |. 12/07/2023 |............. 394 |........ 1,549,964 1.............. 3934 |.......... 51,709 |oueeniiiiinnnnn [V R Of....... 106,600 |.ooevvvvnnn |ovnnnnns 106,600 |.......... VA1 R [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOVZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/06/2023 |.01/05/2024 |.......... 3,306 |...... 12,877 134 |..cccevnnnnns 3895 |.iiviiiie 0f..... 1,332,064 [...eeeiiinnnnns 0f..... 2,262,832 | .ceeeninnnn [ 2,262,832 |......... 930,769 [..euniieiinnnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAY .... |Fixed Annuity Hedge . |N/A ........... Equi ty/Index . ES7IP3USRHIGC71XBU11 |. 01/06/2023 |. 01/05/2024 |............ 575 |ovuunnnn 2,239,671 {0001 ...........
S&P 500 OTC Cal |
Option  9SCTSOCE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231  |. 08/19/2022 |. 08/21/2023 |............ 742 ... 3,263,034 ... 4398 [ 243,161 | O e O 93,223 | [0 93,223 36,188 [ 0 e O [ O e O 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSAOBO .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 05/05/2023 |. 05/07/2024 |............ 489 [........ 2,022,626 .|{0001 ...
S&P 500 OTC Cal |
Option  9SUBMOCW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1GCBY1R12 | 06/07/2023 |. 06/07/2024 |............ L7 R 3,379,876 |.......cceun 4268 |..oovnene Ofeirnns 66,897 [.....oevvinnnnnn (U R 103,053 [.enneeeeees [oeeeennna 108,063 [.nn 036,156 |oveveneeiiien O [ O v O e O s 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBI .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index 5493001KJTI1GCBY1R12  |. 10/28/2022 |. 10/27/2023 |............ 530 [........ 2,067,562 ....05,641]... .|{0001 ...
S&P 500 OTC Cal |
Option  9SRBAOBV .... |Fixed Annuity Hedge . |N/A ........... Equi ty/Index ES7IP3USRHIGC71XBUT1 | 03/14/2023 |. 03/14/2024 |............ 408 |........ 1,599,070 ...cccvvennnns 3919 | Ofeirnns 88,297 [coviiiiiiinnnnn (U R 198,064 [..oeeeeeees [oennne 198,064 |........ 109,767 |ovvvveennenns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTED .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/07/2022 |.09/07/2023 |.......... 1,344 (........ 5,348,945(.......cunnnns 3980 |......... 562,717 [ceveeeiiininnnns [V R (U R 692,829 |...oovnnnns [ 692,829 |......... 346,700 [...uniiviinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOWV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/07/2023 |.02/07/2024 |.......... 5,200 |...... 21,652,800 .............. 4164 | 0f..... 2,016,704 [...ooviinnnnnns 0f..... 2,493,650 | ..ccvvunnnn fennnnn 2,493,650 |......... 476,946 |....oovvinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMSMOBW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/13/2023 |. 01/12/2024 |............ {A T . 1,083,753 ..ccvvnennnns 3999 [..oiiiiiiiins Oferrnns 14,426 |..oeiiiiinnnnns Oferenes 10,708 | ooveeeeenn [ 10,708 |.......... [IVAYS) R [ [V R [ Of wovvnnnnns 0001 .evennnnees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOKO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 07/21/2022 |. 07/21/2023 |.......... 1,400 |........ 5,598,530 |...euunnnnnnns 3999 [......... 574,406 |.....veeeeennnnn [V PR Of....... 646,086 | ........... [.ennn... 646,086 |......... 353,268 |...ovvnniiinns [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiivnnnnnnns ES8DKGMJYYYJLNSC3868 |. 12/07/2022 |. 12/07/2023 |............. 344 ........ 1,353,268 ].............. 3934 ........... 6,766 |...ccuuennnnns [0 Ofiieeennn 3179 e e 3179 1,313 i [ [0 [ 0] .......... 0001 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SMSMOBV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/06/2023 |. 01/05/2024 |............ 563 |........ 2,192,930 |.ceveennnnnnns 3895 |iiiiiiie Ofeirnns 25,421 | Ofeirnns 45,567 | .ovvvnnnees feeeeennnn 45,567 o 20,146 [...oeiivininnnns (0N R | FEN (U SRR | IR 0] I
S&P 500 OTC Cal |
Option  9SWFMOAY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 01/27/2023 |. 01/26/2024 |............. 429 ....... 1,746,270 |...ccovvennnns LIV 70 ) PO Ofeirnns 43,153 |oevveeiie Ofeirnns 66,862 [...oeeeees [orriiinnns 66,862 |.......... 23,709 |.eeveenenns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOAQ .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 11/07/2022 |. 11/07/2023 |............ 928 [........ 3,532,710 .|{0001 ...
S&P 500 OTC Cal |
Option  9SWFAOAM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 06/07/2023 |. 06/07/2024 |............ 403 |....... 1,719,811 | 4268 |..oovnene Ofeirnns 79,282 |oeeveeiiiinns (U R 124,765 [.evneeeens | 124,765 [ 45,482 | O e O e O e O s 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSMOBY .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |.... 1,787,19% ...31,261 ... .|{0001 ...
S&P 500 OTC Cal |
Option  9SMSSOWJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/20/2023 |. 01/19/2024 21,360,724 .......cceunnn 3973 | 0f..... 2,068,375 [c.uuiiiiinnnnns 0f..... 3,369,041 | .ceevvnnnnn [ennnnn 3,369,041 |...... 1,300,665 |.....ccvvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCAOBP .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/21/2022 |.07/21/2023 |.... 28,028,641 ...322,812 ). ....322,812..........85,781 |. 0 O e O [ O e 0001 ...
S&P 500 OTC Cal |
Option  9SMSSOZB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 |. 05/21/2024 24,946 473 |...ouunnnnnenn L [+ F 0f..... 2,276,497 |.covvnnnnne 0f..... 3,203,555 [..ccoeeennn |onnne 3,203,555 |......... 927,057 [ouvnnriiiinnnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/26/2023 |. 05/28/2024 |............. 345 |....... 1,450,880 [....cevvnnnnns 4205 |ciiiiee Ofeirnns 61,372 [ Ofeirnns 89,180 [.evvnneeens o 89,180 |.......... 27,808 [....oovviinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSOCR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI 1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |.......... 2,077 |........ 7,794,462 ).....cnnn..nn RTE N . 923,189 |.uvvvniiiiinnnn [V R 0f..... 1,682,654 [.oevenneens [ 1,582,654 |......... 707,453 [coenniiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |........ 16,051 |...... 70,184,4421.............. LXTEH F 0f..... 6,138,610 |..eevvnnnnnnnnne 0f..... 6,783,951 [.eveeeeeens [ 6,783,951 |......... 645,340 |....ovunnnnnnnne (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOBW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 02/07/2023 |. 02/07/2024 |............ 637 |........ 2,652,468 ... 4164 | Ofeirnns 46,151 [ooeiiiiiiinnnns Ofeirnns 59,886 [...ooeeees [orriinnnn 59,886 |.......... LTS (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOBL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 11/07/2022 |. 11/07/2023 |............. 545 |....... 2,074,706 |..........0... 3807 [cuvennnnnn L1 KT RN [V R (U R 132,261 [eeeeeeeees o 132,261 |.......... 88,874 [.ccccoviinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/06/2023 |. 04/05/2024 |.......... 6,025 |...... 24,732,746 |...ovvnnnn 4105 |eeieiee 0f..... 2,304,760 [...oovvirnnnnns 0f..... 3,453,836 | ..cevvunnnn feunnnn 3,453,836 |...... 1,149,076 |....covvvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOWZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/28/2023 |. 02/28/2024 |.......... 5,644 |...... 22,407,527 |.covvennnnn L T{V F 0f..... 2,202,298 |.eevvennene 0f..... 3,714,506 [..oeeveens [onnnne 3,714,506 |...... 1,612,207 [ (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2023 |. 04/12/2024 |.......... 2,288 |........ 9,466,920 |.............. LYK’ F Of...... 877,830 [.eevvvvvnnnnnnns 0f..... 1,263,503 [.evveneens [ 1,263,508 |......... 385,673 [cvuiiiiinnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSTEK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/21/2022 |. 09/21/2023 |.......... 1,470 ........ 5,571,197 [ 3790 |........ 611,108 |..oovvennnnnnns [V R 0f..... 1,039,329 [.evveneeens [ 1,039,329 |......... 484,863 |.......ccevnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOAH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 09/07/2022 |. 09/07/2023 |............ 52 |........ 2,093,412).ccueennnnnns 3980 |...evnnnnn 52,582 |.coviiinis [V R Ofeirnns 17,314 e s 17,314 |........... 9,106 [..oevvvvinnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTFL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/21/2022 |. 11/21/2028 |......... 61,563 |..... 243,170,156 [.....ceeeenen 3950 |..... 27,075,098 |.ovvvnieinnnnn [V R 0f.... 37,115,991 [ ..o | 37,115,991 |..... 16,908,310 |..oevvnnnnnnnnne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDOIULBBO |. 10/14/2022 |. 10/13/2023 |............. 395 | 1,415,313 ... 3583 |...evunnnn 16,701 |oovvenis [V R Ofeirnns 30,782 [ceveeeeens o 30,782 |.......... 19,979 [oveiiiiinnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOBD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/14/2023 |. 04/12/2024 |............ 664 |........ 2,747,393 .ccveennnnnn LYK’ F Ofeirnns 46,970 [ooeiiiiinnnnns Ofeirnns LK I 90,203 |.......... 43,233 [..ooiiiiins (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOVB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/21/2022 |. 11/21/2023 |.......... 2,552 |...... 10,080,247 |..covvnnnnnene 3950 |...... 1,122,357 [ [V R 0f..... 1,538,587 | ..covvvnnns [ornn. 1,538,587 |0ttt 700,908 [.nnvveiieen O v O e O e O s 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOFT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/14/2023 |. 03/14/2024 |.......... 1,366 |........ 5,353,750 |..cuuunnnnnnns 3919 | (U R 521,609 [o.euniiiiinnnnns Ofeeennn972,919 | oo [ 972,919 451,309 [ 0 e O e O el O e 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 03/28/2023 |. 03/28/2024 |............. 332 | 1,318,462(....cccvennnn. LT 1 F Ofeirnns 20,333 |oeeeeieeeees 0 {0001 ...........
S&P 500 OTC Cal |
Option  9SBCS1GB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 12/07/2022 |. 12/07/2023 8,410,721 |.....ccceen 3934 |......... 929,592 |...covvnnnns [V R 0f..... 1,344,710 [ .eeeeenns | 1,344,710 |......... 601,292 [cvvvniiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOVR .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 12/14/2022 |. 12/14/2023 |.... 17,231,815(..............3995 |...... 1,856,466 ...2,499,560 | ..oovvunnnn feunnns 2,499,560 |...... 1,122,985 |. .|{0001 ...
S&P 500 OTC Cal |
Option  9SMSSOWT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/07/2023 |. 02/07/2024 24,088,740 |.............. 4164 | 0f..... 2,243,583 [....covnnnnnnnns 0f..... 2,774,185 [.eveeneeeen [ 2,774,185 |......... 530,603 [...niviieneenn O v O [ O e O s 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SBCS1GN .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I170UK5573 |. 04/21/2023 |. 04/19/2024 |.... 25,078,066].............. 4134 ..o O 2,342,255 (... 0. 3,402,389 |....ccuunns o 3,402,389 |...... 1,060,134 |. . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

S&P 500 OTC Cal |
Option  9SWFMOAX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09 | 01/13/2023 |. 01/12/2024 |............ 286 |........ 1,143,740 ..covvnennnns 3999 [..oiiiiiiiins Ofeirnns 35,277 |oveveeenninnns Ofeieeenn 85,132 e [ 45,132 | 9,855 [cuveniiiiinnnns [ [V R [ (VN [N 1111 R,
S&P 500 OTC Call RBC Capital Markets
Option 9SRBSOKB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 03/21/2023 |. 03/21/2024 |......... 76,252 |..... 305,226,843 |.............. 4003 |..ooveeee 0f.... 29,600,325 |....ovunnnnnne 0f....49,292,467 | ........... [..... 49,292,467 |..... 19,692,142 [oeeniiiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSTOL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 08/05/2022 |.08/07/2023 |.......... 1,25 (....... 5,077,858 |.......cceun 4145 ......... 510,279 |ovvueniiiinnnnn [V R 0f........405,535 | ........... [......... 405,535 |......... 216,584 [....iiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOAZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1GCBY1R12 | 07/07/2022 |. 07/07/2023 |............ 591 ...t 2,306,448 |......nvnnnnen 3903 |....evnnnn 57,644 | [V PR [ (VN U R Ofeernns (2,816)]...cccvvnnnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCSTFV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 9,015 |...... 35,608,709 .............. 3950 |...... 3,964,751 |ouuenniiiiinnnnn [V PR 0f..... 5,435,004 [......ccent o 5,435,094 |...... 2,475,975 |.eevveiene [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 11/07/2022 |. 11/07/2023 |............. 499 |........ 1,899,593 [....ccceennn 3807 [cuvennnnns 10,248 [...oeivnnnnnnns [V R [N R 8,623 | ceveeeee e 8,623 [vvnnnnns LIV T PO [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |[. 12/21/2022 |. 12/21/2023 |.......... 1,590 [....... 6,166,720 |......env..ee 3878 |......... 672,173 [ [V R 0f..... 1,096,868 [.....ccvvnn |oennee 1,095,868 |......... 478,423 |..oovvenne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOYH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/05/2023 |. 05/07/2024 |.......... 4,906 |...... 20,292,443 (.............. LYK F 0f..... 1,880,629 [.....cevvnnnnnns 0f..... 2,803,643 |...covvnnnn [ennnnn 2,803,643 |......... 923,013 |.eevvveine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJTI 1GCBY1R12  |. 12/28/2022 |. 12/28/2023 |............ 266 |....... 1,006,337 [..coevvnennnns 3783 |..covnnnnn KYATE T [V PR Ofeienns 89,869 [..euueeees o 89,869 |.......... 52,683 |..cuvunniiiinns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCMOAI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 03/07/2023 |.03/07/2024 |............ 505 |....... 2,013,117 e 3986 |..evvnnniienne Of...... 11,618 |ovvvene (U R 235,748 | ceeeeei [ 235,748 |......... 124129 |oeeeiiiininnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOQUI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch — EYKNGVOZCBBVDOIULB8O |. 11/07/2022 |. 11/07/2023 |.......... 5,582 |...... 21,059,218 ... 3807 |...... 2,411,270 |oveenieeeiann [V R 0f..... 3,999,186 | ..eevvunnnn [eunnnn 3,999,186 |...... 1,784,194 |...ccovneenns [ [V R [ R (VN [N 1111 R,
S&P 500 OTC Cal |
Option  9SBCS1FH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/07/2022 |. 11/07/2023 |.......... 1,49 |........ 5,694,973 ).....ennnnnnns 3807 [..onnnnnn 652,072 |..evvniiiinnnnn [V R 0f..... 1,081,486 | .ccvvvvnnns [ennnns 1,081,486 |......... 482,493 |...ovvennne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXR .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 04/14/2023 |. 04/12/2024 |......... 15,439 |...... 63,881,024 ..............4138 |.....coeeeeen 0.0, 5,923,433 |..ooeeeennn 0., 8,525,886 | .o o 8,525,886 |...... 2,602,453 |.
S&P 500 OTC Cal |
Option  9SWFMOAO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 11/07/2022 |. 11/07/2023 |............ 667 |........ 2,539,136 |.cevvennnns 3807 [cuvennnnnn 33,010 [ovuenriiiennnnn [V R Ofeirnns 73,651 [eeeeeeeeis o 73,651 [o.ennnneen (Y VA VN IO [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBO .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJTI 1GCBY1R12  |. 12/07/2022 |. 12/07/2023 |............ 964 [........ 3,792,299 ....315,204 |...
S&P 500 OTC Cal |
Option  9SMLSOUL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDOIULBBO |. 11/21/2022 |. 11/21/2023 |..........1,425]........ 5,628,665(..............3950 |.........628 174 [................ [V R (U R 859,125 | eeeveiis [ 859,125 |......... 391,377 [oeiiiiiinnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSOCV .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJTI 1GCBY1R12 | 01/13/2023 |. 01/12/2024 |.... 25,514,194 . .oveeeeennn 3999 [ 0 2,479,207 |oeevveeeeinnnnnn 0 s 3,819,162 [..eveneenn [onnnne 3,819,162 |...... 1,339,955 |. 0 O el O [ O 0001
S&P 500 OTC Cal |
Option  9SUBSODF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 03/28/2023 |. 03/28/2024 |.......... 6,675 (...... 26,508,227 [ LT 1 F 0f..... 2,583,758 |..cvvneiiins 0f..... 4,525,644 |........... | 4,525,644 |...... 1,941,886 |....ccvvvnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 04/21/2023 |. 04/19/2024 |.......... 5,560 |...... 22,982,371 .ceveenns AN F 0f..... 2,146,520 |....ouunnnnnnnn 0f..... 3,118,062 [..evvneees [onnnns 3,118,062 |......... 971,542 |.oovvieine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSMOBQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/05/2022 |. 08/07/2023 |............ 671 ........ 2,781,422)..ccuunnnnnnn. 4145 |.......... 20,745 |.covviis [V R [ (VN U R [ R [V PR [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 05/19/2023 |. 05/21/2024 |.......... 5,583 |...... 23,403,824 |.............. L [+ F 0f..... 2,135,723 |oevvie 0f..... 3,005,452 | .coevvnnnnn feunnnn 3,005,452 |......... 869,730 [.euuiiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOUQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKN6VOZCBBVDIIULBBO [. 11/21/2022 |. 11/21/2023 |........ 17,026 |...... 67,251,678|....ccvvunnnns 3950 |...... 7,498,576 |..euvveeeeennnnn [V R 0f.... 10,264,881 |..cccevnnes o 10,264,881 |...... 4,676,200 [....oovvvennnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMSMOBR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/14/2022 |. 09/14/2023 |............. 534 |....... 2,107,169 |..........o.. 3046 |.......... 44,640 |..uuneiiinnnnn [V R [ (VN U R Oferenns [RIVAL)) R [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOAY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1GCBY1R12 | 07/07/2022 |. 07/07/2023 |............ 647 |........ 2,524,995 |......cuunnnnn 3903 |....ovnnnn 91,088 |..cevvvnnnnnns [V R Ofeirnns 58,574 | .eeeeii [ 58,574 |.......... 41,687 [ [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/28/2023 |. 02/28/2024 |.......... 4,864 |...... 19,310,810 |.ccvvennnnnens L T{V F 0f..... 1,897,941 [t 0f..... 3,201,161 [..eeeneeees [onnnns 3,201,161 |...... 1,303,220 [oeuuniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 01/20/2023 |. 01/19/2024 |......... 79,033 |..... 313,967,286 .............. 3973 | 0f.... 30,401,695 [....vrivinnnnns 0f.... 49,519,325 [..eeeeeein [ 49,519,325 |..... 19,117,629 [...ccvvvennnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMLMOBM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 03/07/2023 |.03/07/2024 |............ 946 |....... 3,771,106 |.ccvvennneeee 3986 |..evvnnnieens Ofeennns 22,636 |.eevvnnninanns Ofeienns 81,770 | eeeeeeeinn [eveinns 81,770 | 59,134 | [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Cal | Credit Suisse FB

Option 9SCSSOLL .... [Fixed Annuity Hedge . [N/A ........... Equity/Index | Int .....coooeeennns E5SBDKGMJYYYJLNBC3868 [ 05/05/2023 |. 05/07/2024 |.......... 1,666 1........ 6,890,993|.............. LA [V EP 638,632 |.......cveenns 0fiennes 952,078 | .vvveeaeas o 952,073 )......... 313,441 ). O, [\ OO O, 0] covnnnes 0001 ...oeveeeee




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1 | 07/14/2022 |. 07/14/2023 |............ 509 |........ 1,929,303 ... 3790 |........ 117,686 |ovveneeeennnnn [V PR (U R 123,939 | coveeie [ 123,939 |....oennnt 49,527 |ovvvenniiiinnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCS1GP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 05/19/2023 |. 05/21/2024 |.......... 7,623 |...... 31,955,464 |............ L [+ F 0f..... 2,916,105 [...eiiiinnnnnns 0f..... 4,103,629 | ...cevvnnnn fennnnn 4,103,629 |...... 1,187,524 |....coovvnnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSWFAOAG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/26/2022 |. 08/28/2023 |.......... 1,206 |........ 5,254,670 |.....unnnnnnns 4058 |......... 302,667 [....cccvvnnnnnns [V R Ofeirnns 30,392 | .eeeeiiin [ 30,392 |.......... (6,332)]vvvneevinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 |. 05/21/2024 |.......... 4,979 |...... 20,871,868 |......c0uunn.. L [+ F 0f..... 1,904,668 |.......cevnnnnns 0f..... 2,680,306 [....coeeee [onnnnn 2,680,306 |......... 775,637 [cvniiiiinnnnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCSTET .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/14/2022 |. 10/13/2023 |.......... 2,409 |....... 8,631,616 )............u. 3583 |...... 1,035,997 [.oveiinnnnnnns [V PR 0f..... 2,215,334 .o | 2,215,334 |......... 944,759 |..ovvviinn (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOCH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 04/06/2023 |. 04/05/2024 |............ 266 |........ 1,001,935 ..o 4105 |eeeeie Ofeirnns 60,830 [c..iiiiiinnnnns Of....... 107,019 | oo | 107,019 |.......... 46,189 [....oevviennnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOTZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |........ 11,416 |...... 48,862,192 |.....cccvvnnn 4280 |...... 4,794, 13 |ooveeiiiininnnn [V R 0f..... 2,438,201 | .coeenennnn fennnnn 2,438,201 |...... 1,207,540 |..oevvnnnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMSMOBT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/06/2023 |. 01/05/2024 |............ 948 |........ 3,692,536 |...uuunnnnnnns 3895 |.eiiiiiiiee Ofeirnns 60,163 [.....cevvvvnnnns (U R 115,901 [ s 115,991 |.......... 55,828 |...uvvuniiiinns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSTEL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 10/14/2022 |. 10/13/2023 |.......... 1,603 |........ 5,743,661 .............. 3583 |......... 689,374 | [V PR 0f..... 1,474,130 [ .eeneenns | 1,474,130 |......... 628,663 |........cevnnnnn (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Call RBC Capital Markets
Option 9SABSOUL ... |Fixed Annuity Hedge . [N/A ........... EQUity/Index | ..o.veevreeeiciennens ES7IP3USRHIGCT1XBUTT [, 10/21/2022 |. 10/20/2023 |........ 78,868 |.....295,971,887 |.............. 3753 |.....35,055,391 [-..coovuvnnee. [l 0f....60,096,655 ........... [..... 60,096,655 |.....26,863,449 [................ 0 feoverieens O e 0 frerieienc O e 0001 ..o
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerrieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 03/21/2023 |. 03/21/2024 |..........9,282 |...... 37,154,639 |......envnnene 4003 |..ovveeee 0f..... 2,082,359 [....cevvnnnnnnns 0f..... 3,913,768 [...oeeeen [onnnns 3,913,768 |...... 1,881,400 [....ccvvvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLAOEA .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [BOA/Merrill Lynch  EYKN6VOZCBBVDOIULB8O |. 06/14/2023 |. 06/14/2024 |............ 465 ........ 2,033,254 ...109,544 | ... ....109,544 |..........17,846 |.
S&P 500 OTC Cal |
Option  9SCTSOCN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231  |. 09/28/2022 |. 09/28/2023 |.......... 1,739 [....... 6,467, 411 |.............. 3719 | 742,984 | [V R 0f..... 1,355,693 [.evvenenes [ 1,355,693 |......... 613,403 [o.eneiiiiinenn O v O [ O e O s 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSEN .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/14/2022 |. 10/13/2023 |..........6,871 [...... 24,619,274]..............3583 [...... 2,954,892 |...coveveeienn O [ 0 6,318,621 [...ceeeees [onnnns 6,318,621 ...... 2,694,662 |......ooevvennnn O ferviiiiin O e O e O s 0001
S&P 500 OTC Cal |
Option  9SUBMOCM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1 1GCBY1R12 | 04/28/2023 |. 04/26/2024 |............ 604 |........ 2,518,366 |.........ce... 4169 | Ofeirnns 71,260 [oeeiiiiinnnnns (U R 130,246 [.eveneeeees oo 130,246 |.......... 58,986 [.......ccvvnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSOD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 07/14/2022 |. 07/14/2023 |......... 14,162 |...... 53,679,362 |.............. 3790 |...... 5,709,660 |.....cuunnnnnn [V R 0f..... 9,423,503 [..coeeeennn |oenne 9,423,503 |...... 4,883,452 |...ovuunnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 08/12/2022 |. 08/14/2023 |............ 568 |........ 2,431,125 .cevees 4280 |...oovnnn 52,720 |ouueneeiiinnnnn [V R [ (VN U R [ R [V PR (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOFX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/21/2023 |. 04/19/2024 |.......... 1,836 |........ 7,589,143 ..ceeennnnnnns AN F Of...... 708,815 [..ceviviinnnnnns 0f..... 1,029,633 [.eevenneens [ 1,029,633 |......... 320,819 [ovuniiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOKZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 11/28/2022 |. 11/28/2023 |.......... 2,59 |...... 10,290,388 |.....ccvunnnns 3964 |...... 1,142,911 [l [V R 0f..... 1,543,319 [oeneeennn [ 1,643,319 |......... 699,796 [....oivviinnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOVH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |.......... 1,262 |........ 5,042,094 ... 39% |......... 543,209 |...covvunnnnns [V R (U FRR 731,381 [ e o 731,381 |......... 328,590 |..eovvnnniiiins (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 02/28/2023 |. 02/28/2024 |............ 502 |........ 1,993,015 ... L T{V F Ofeirnns 42,650 |.oovvnnninennns (U R 105,869 [..vvneeeens oo 105,869 |.......... 63,219 |.evvniiien (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSWFMOAL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 10/07/2022 |. 10/06/2023 |............ 666 |........ 2,424,014 )...ccennnnnens 3640 |.......... 372 ] [V R (U R 139,932 | cevevie [ 139,932 |...oeennns 93,323 [...ccvviiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 03/21/2023 |. 03/21/2024 |............ 260 |....... 1,040,746 (.....ccoennnnt 4003 |..ovveiee [N R 8,518 [ Ofeirnns 29,088 [..eeeeeees o 29,088 |.......... 20,570 [euiiiiiiinnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI 1GCBY1R12 | 04/21/2023 |. 04/19/2024 |............ P I 1,037,514 (.....cooeennns AN F Ofeirnns 53,370 |.eevvnninenns Ofeirnns 89,530 | .oevevnnnnn [ 89,530 [........e. 36,160 [...oeevviinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2023 |.06/07/2024 |.......... 3,416 |...... 14,577,848 ... 4268 |..oovnnne 0f..... 1,287,660 |..covvnnnnnnnnne 0f..... 1,688,439 [..ccoeeenns | 1,688,439 [......... 400,779 [oevnniiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOYT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 05/19/2023 |. 05/21/2024 |........ 60,075 |..... 251,833,198 ... L [+ F 0f.... 22,981,109 [c.uuniviinnnnns 0f.... 32,339,698 |...ccevnnnn |onee 32,339,698 |...... 9,358,590 |...ovvnnniinnne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOAU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 11/28/2022 |. 11/28/2023 |............ 397 |ouenn 1,573,684 (.....ccuunnnn. 3964 |.......... 39,799 |..eviiis [V PR Ofeienns 42,538 | oo [ 42,538 |.......... 26,998 |..oovnnniininns (0N R | FEN [N SRR | IR 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SCTSOCX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231 |. 04/14/2023 |. 04/12/2024 |.......... 6,0481...... 25,024, 447 )..counnnnnnnns LK A 0f..... 2,327,290 |.ooevnnnnnnns 0f.... 3,339,890 |...cceunnnn o 3,339,890 |...... 1,012,600 |...covnnnnnnnnns [0 o Ao Ofiiiiiiiinnn 0] oo 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1 | 07/21/2022 |. 07/21/2023 |......... 69,589 |..... 278,282,932 |....uuunnnnnns 3999 [..... 28,269,084 |.........ccennen [V PR 0f.... 32,114,624 | .......oeel | 32,114,624 |..... 17,559,669 |.......cevvnnnne [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOBD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 08/26/2022 |. 08/28/2023 |............. 445 |........ 1,805,659 [.....ccvunnnns 4058 |.......... 40,657 |ouuuniiiiiinnnn [V R [ (VN U R Oferenns (1,800)]...ccvvvnnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 01/06/2023 |. 01/05/2024 |............ 981 [........ 3,821,073 3895 |eiviiiiee Ofeirnns 26,369 |..ovvnnninnnnns Ofeirnns L I 38,204 |.......... 11,835 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOLB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 11/28/2022 |. 11/28/2023 |.......... 5,261 |...... 20,854,288 |.............. 3964 |...... 2,316,199 |o.eevniiinnnnnn [V PR 0f..... 3,127,658 [.evveneeens [onnnns 3,127,658 |...... 1,418,192 |...ccvvvnnnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOUT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBB53 |. 11/21/2022 |. 11/21/2023 |.......... 6,690 |...... 26,425,099 )......0nvnnene 3950 |...... 2,942,228 |...oovnnnnnnn [V PR 0f..... 4,033,364 | ..cevvnnnnn feunnnn 4,033,364 |...... 1,837,412 [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOWF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/13/2023 |. 01/12/2024 |......... 15,570 |...... 62,265,831 |......cccunnn 3999 [..oiiiiiiiins 0f..... 6,050,353 |...ovvunnnne 0f..... 9,320,431 | .eeevninnnn [ennnnn 9,320,431 ...... 3,270,078 |....ovvvvennnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 06/07/2023 |.06/07/2024 |.......... 4,370 |...... 18,649,062].............. 4268 |..oovnene 0f..... 1,647,270 [.oovvvnennnnnns 0f..... 2,159,976 | .oevvvnnnnn [ennnns 2,159,976 |......... 512,706 [..euriviinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOCB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 05/19/2023 |. 05/21/2024 |.......... 7,422 |...... 31,112,876 ....ccvvennnns L [+ F 0f..... 1,518,319 [..oovvnninnns 0f..... 2,580,738 [.evuuneenns [ 2,580,738 |...... 1,062,420 |....ccvvvnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOGB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 05/28/2024 |.......... 2,914 |...... 12,254,681 ].............. 4205 |eiiiie 0f..... 1,131,072 | 0f..... 1,653,811 [.eeeeeeeis | 1,653,811 [......... 422,739 |eeviieene [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSMOCD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/28/2023 |.06/28/2024 |............. 493 |........ 2,157,792 ceveens X F Ofeirnns 57,138 [ciiiiiiinnnns Ofeienns 72,375 | eeeeeiin [ 72,375 [ 15,237 [oeiiiiininnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOWL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/20/2023 |.01/19/2024 |.......... 5,09 [...... 20,228,530 |...cuunnnnnens 3973 | 0f..... 1,958,744 [.oeiiiinnnnnns 0f..... 3,190,470 [.evueneeeen fonnnns 3,190,470 |...... 1,231,726 | [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFMOAZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/06/2023 |. 04/05/2024 |............ 248 |....... 1,018,045(.......ceennt 4105 |eeeeie Ofeirnns 33,800 [c.uuiiiiinnnnns Ofeirnns 69,457 | .eevvriis [ 69,457 |.......... 35,657 |oeevenniiiinnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOKN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 |. 07/21/2022 |. 07/21/2023 |............ 762 |........ 3,169,089 [..........e. 4159 |......... U3 474 | [V R (U R 231,548 | oo [ 231,548 |......... 127,725 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccvvvvnnnns 5493001KJTI 1GCBY1R12  |. 03/07/2023 |. 03/07/2024 |............. 339 |..oeeenn 1,351,379 e 3986 |..evvnnniieens Ofeirnns 37,153 |oeeveiiiiis Ofeienns 93,285 | .oeeeiiinnn [ 93,285 |.......... 56,132 |.eeveeiiiens [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  OSWFMOAM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 10/07/2022 |. 10/06/2023 |............ 718 |........ 2,613,276 |.......ceeen 3640 |.......... 39,720 |ouuenieiiinnnnn [V PR (U R 19,434 | oo [ 119,434 |.......... 81,043 [ciiiiiiinnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOXX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/21/2023 |. 04/19/2024 |.......... 9,553 |...... 39,487,517 [ AN F 0f..... 3,688,076 |..cevvnnnnnnne 0f..... 5,357,346 | .oovvvnnnnn feunnnn 5,357,346 |...... 1,669,270 [...ccvvvnnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTMOBB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231  |. 04/06/2023 |. 04/05/2024 |.......... 1,490 |....... 6,116,480 |.....euvnnneen 4105 |eeeeieee Ofeirnns 42,823 |ooeeiiien (U R 123,583 | .ovvvnees [ 123,583 |.......... 80,760 |..evvvennnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTMOBE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231  |. 05/12/2023 |. 05/14/2024 |............. 254 |....... 1,047,516 |.......oeenn. H2A e [N R 9,218 |oveiiiiiiinnnn Ofeirnns 19,878 [.eeeeeeens | 19,878 |.......... 10,6671 |evveennennenns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOKP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 09/21/2022 |. 09/21/2023 |..........5,938 |...... 22,504,604 1.............. 3790 |...... 2,527,193 |.oevviies [V R 0f..... 4,198,323 | .ceevvnnnnn [ennnnn 4,198,323 |...... 1,958,581 [..oovvvvennnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTMOBC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GOWFHX1UUB231  |. 05/05/2023 |. 05/07/2024 |..........1,019 [........ 4,214,839 )....eunnnnnnnn LYK F Ofeirnns 43,837 |oeeveiiiin Of....... 104,118 | oo | 104,118 |.......... 60,281 [.cceiiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCAOBS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 10/28/2022 |. 10/27/2023 |.......... 1,499 |........ 5,847,689 .............. 3901 |......... KTRTTA T SR [V R (U R 435,953 | ... 435,953 |......... 223,837 |oeeveiiieene [ [V R [ R (VN [N 1111 R,
S&P 500 OTC Cal |
Option 9SBCS1EH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UKS573 |. 09/14/2022 |. 09/14/2023 |..........3,511|...... 13,878,000 |...cuuvnennens 3953 |...... 1,496,487 |......covvennnns [V R 0f..... 1,919,688 [......ccees o 1,919,688 |......... 945,161 [c.eniiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTMOBA .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Citigroup ... . 5493008GOWFHX1UUB231 . 03/14/2023 |. 03/14/2024 |............ 307 |........ 1,203,222 LV R 14,689 |... LW 37,470 ... ... 22,7811,
S&P 500 OTC Cal |
Option  9SMSSOVX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/28/2022 |. 12/28/2023 |..........7,380 |...... 27,920,164 .............. 3783 |...... 3,089,024 |..eevviiinnnnnn [V R 0f..... 5,756,857 [.evuuneenns [ 5,756,857 |...... 2,443,788 |eeveeeeeiin O [ O [ O e O s 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCQ .... |Fixed Annuity Hedge . |N/A ...........|Equity/Index |UBS .. 5493001KJT11GCBY1R12  |. 05/05/2023 |. 05/07/2024 |............ 986 |........ 4,078,343 ...169,374 ... ....169,374 |..........88,256 |.
S&P 500 OTC Cal | RBC Capita
Option  9SRBAOBS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 01/27/2023 |. 01/26/2024 |.......... 1,144 (........ 4,656,721 (......cceunnn LIV 7A ) PO (U R 281,443 |, (U R 317,605 [.evveneeees o 317,605 |.......... 86,163 [......ccevvennnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOFR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/14/2023 |. 02/14/2024 |.......... 1,505 |........ 6,224 876 .............. LYK F (U R 594,289 |...ovvunniinne Of...... 765,117 [ | 765,117 |........ 170,828 |..ovvvennnnee [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SWFSOFP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPREMYMCUFXTO9 |. 02/14/2023 |. 02/14/2024 |.......... 1,420 ........ 5,873,305)......uuuunnns AR A (U]l 560,724 |.....oovvennnnns [V 721,905 | .o s 721,905 )........ 161,180 |..ovvvennnnnnns [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SMSSOZJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2023 |.06/07/2024 |.......... 4,702 |...... 20,065,879 .............. 4268 |..oovnene 0f..... 1,772,417 [ 0 e 2,324,075 | ceevennnnn [eenenn 2,324,075 |......... 551,658 [...uiiviinnnnnn (0N R | FEN (U SRR | IR 0] I
S&P 500 OTC Cal |
Option  9SWFMOAI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 09/07/2022 |. 09/07/2023 |............ 587 |........ 2,336,184 )..ccuennnnnnnn 3980 |...evnnnnn 735 1 (0N PO | E (VN U R Oferenns (3,288)).0uneeeinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOVL .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |.... 29,037,986 |..............3995 |...... 3,128,401 [......ccceveen O |oerennnnnnnnnnn 0 4,212,103 | o e 4,212,103 |...... 1,892,384 |. .|{0001 ...
S&P 500 OTC Cal |
Option  9SSGSOGA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 06/07/2023 |.06/07/2024 |.......... 1,334 |........ 5,692,872).....cunnnns 4268 |..oovnene (U R 502,851 [cuvneiiiiiinnnnn O e 659,361 [..evvneeens o 659,361 |......... 166,510 [.vvvveveeee s O e O e O et O s 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFMOBB .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 04/06/2023 |. 04/05/2024 |.... 2,175,661 ...100,902 | ... ....100,902 |.......... 59,562 |. .|{0001 ...
S&P 500 OTC Cal |
Option  9SWFSOGD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 05/28/2024 |.......... 6,845 |...... 28,786,305 |....ceeeeenn 4205 |eiiiie 0f..... 2,656,893 |.......oeevennn 0] 3,649,908 | ....ovvnnnn [ennnnn 3,649,908 |......... 993,015 |.eevvnnnienne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 03/28/2023 |. 03/28/2024 |.......... 1,669 |....... 6,628,050 |.............. LT 1 F (U R 360,571 [cvvviiiiinnnn O e 12,754 | e [ 772,754 | 42,184 [ooeeiiinnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDOIULBBO |. 02/07/2023 |.02/07/2024 |............. 359 ..o 1,494,876 |......coeenn 4164 | [N R L1241 PO | KN 5,186 [.eeneeeens | 5,186 |.......... [RT05S)) (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 09/07/2022 |. 09/07/2023 |............ 540 |........ 2,149,130 |.cevennnnnnnns 3980 |...evnnnnn 88,760 |....cvvvnnnnnnns (VN PR | I 109,229 | cevvvvenns [ 109,229 |.......... 78,168 |.oevveene (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 09/07/2022 |.09/07/2023 |............ 839 |........ 3,339, 111 |eeees 3980 |...evvnnnn 24,373 | (0N O | E (VN U R [ R (L)) (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOCI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 04/06/2023 |. 04/05/2024 |............ 287 |....... 1178, 14 | 4105 |eeeeie Ofeirnns ST/ S | A, 107,246 [.evnneeees oo 107,246 |.......... 49,370 |eeveenniens (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJJ .... |Fixed Annuity Hedge . |N/A . . |Equity/Index . ES7IP3USRHIGC71XBU11 |. 10/14/2022 |. 10/13/2023 |......... 14,283 |...... 51,069,497 13,107,162 |..coeeenees o 13,107,162 |...... 5,589,727 |. .|{0001 ...
S&P 500 OTC Cal |
Option 9SBCSTFZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 12/07/2022 |. 12/07/2023 |.......... 1,288 |....... 5,066,889 |..............3934 |........ 560,016 [.........cco.ee. O |oerrnnnnnnnnnnn O [ 810,007 [.oeeeennns |ovnennns 810,097 |......... 362,238 |..evvveneeeennn O [ O e O [ 0 e 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCG .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [UBS .. 5493001KJTI1GCBY1R12  |. 03/28/2023 |. 03/28/2024 |.... 1,016,645 ...101,309 | ........... 101,309 |oannn 52,364 [ O e O e O [ O 0001 ...
S&P 500 OTC Cal |
Option  9SUBMOBH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |............ 561 |........ 2,105,293 )..ceennnnnnnns TG . 37,054 |ouuenieiiiinnnn (VN PR | I 169,063 [..evneeeees oo 169,063 |........ 140,768 |.oovveennnne (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 03/21/2023 |. 03/21/2024 |............. 354 |....... 1,417,016 |.ceveennennens 4003 |..ovveeee Ofeirnns 41,838 [.eeviviiiiee 0 e 106,254 [.eveneeees oo 106,254 |.......... 64,415 |.ovunninnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJT1 1GCBY1R12  |. 05/05/2023 |. 05/07/2024 |.......... 1,655 |........ 6,845,494 ).............. LYK F Ofeirnns 93,809 |..evvniiiiinnnn O e 210,214 | [ 210,214 |......... 116,405 [...ocovvennnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGAOBA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/07/2023 |.03/07/2024 |............ 385 |........ 1,634,782 3986 |..evvnnniienne Ofeirnns 81,343 |.vveiiiiiinnn 0 e 158,023 [.eveneeees oo 168,023 |.......... 76,680 |..eevennneanns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 |. 12/07/2022 |. 12/07/2023 |............ 350 |....... 1,376,872|..ccccvnennnn. 3934 |.......... 70,037 [oeeviiiies (VN PR | I 138,915 [.eeeneeeees o 138,915 |.......... 87,046 [......ccvvvnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch — EYKNGVOZCBBVDIIULBBO |. 04/21/2023 |. 04/19/2024 |............ 346 |........ 1,430,198 ..ccevvnennnns AN F Ofeirnns A0 O | ) AP, 55,459 [.oeeeeeiis | 55,459 |.......... 34,451 |, (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOBA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 02/07/2023 |. 02/07/2024 |............ 578 |........ 2,406,792 ).....unnnnnnns 4164 | Of...... 112,878 |oeevveeeeeeenn 0 [ 167,229 | [ 167,229 |.......... 54,351 |ouveniiiiie (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCU .... |Fixed Annuity Hedge . |N/A . . |Equity/Index 5493001KJT11GCBY1R12  |. 06/07/2023 |. 06/07/2024 |............ 843 [........ 3,597,519 157,618 |... ....206,993 |... .|{0001 ...
S&P 500 OTC Cal |
Option  9SRBMOAV .... |Fixed Annuity Hedge . |N/A ........... Equi ty/Index ES7IP3USRHIGC71XBUT1  |. 12/07/2022 |. 12/07/2023 |............ 782 |........ 3,076,325 |...uuunnnnnnns 3934 |.......... 40,179 |ovveniieeiinnnn (VN O | A 55,187 [ v [ 55,187 [c.ennnneen 38,841 [ (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 04/06/2023 |. 04/05/2024 |............ 837 [........ 3,435,902(.....ccuunnnn. 4105 |eeeeieee (U R LN ZKH R | A 282,006 [...ouneeens forrinnn 282,006 |......... 133,963 [covveniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOUF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/26/2022 |.08/28/2023 |.......... 5,211 |...... 21,144 466 |.............. 4058 |...... 2,229,133 |.ocvviis (V) PR | N R 2,255,457 [ .oeeeeniis | 2,255,457 |...... 1,161,038 |..cvvvnnnnne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOBF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 06/07/2023 |. 06/07/2024 |............ 536 |........ 2,287,391 |.eevennns 4268 |..ooveene Oferrnns 70,924 |oevveeeeiiiinn O o 98,413 | oot [ 98,413 |.......... 27,489 |.oevvenn (0N R | FEN (U} SR | IR 0001 .evennnnees
S&P 500 OTC Cal |
Option  9SMSSOXF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/07/2023 |.03/07/2024 |.......... 2,113 ). 8,423,200 |......uvvneenn 3986 |..evvnnnieens (U R 828,009 [.....oovvvvnnnnn O] 1,373,787 [ eeeeeeeeis | 1,373,787 | 545,778 [ouveiiiiinnnnnn (0N R | FEN [N SRR | IR 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SMSSOUJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/28/2022 |. 09/28/2023 |.......... 3,398 |...... 12,637,298 .....ccuunnnns 3719]...... 1,451,710 |..oovvnnnnnnens [0 T ( P 2,649,020 )........... | 2,649,020 |...... 1,198,588 [...ocvvvennnnnns [0 o Ao Ofiiiiiiienn 0] ooeeeennn J000T e
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SMLMOBK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDOIULBBO |. 03/07/2023 |.03/07/2024 |.......... 1,062 |........ 4,233,525(.....cc0unnnns 3986 |..evvnnniienne Ofeirnns 55,056 |..evvuneienennnn O 161,110 |... 161,110 |......... 106,054 [....ccvvnnnnnnns (0N R | FEN (U SRR | IR 0] I
S&P 500 OTC Cal |
Option  9SWFSOFN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/07/2022 |. 09/07/2023 |.......... 2,465 |....... 9,810,380 .......cceenn 3980 |...... 1,032,067 |.ocvvvennnnns (V) PR | N R 1,270,702 [ .eveeeenns o 1,270,702 |......... 635,874 [..uiiiiiinnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFAOAL .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 05/26/2023 |. 05/28/2024 |.... 5,378,771 ... 442,570 |........ 176,858 |. 0.
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerriimrnnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 07/28/2022 |. 07/28/2023 |............ 588 |........ 2,394,589 |....ccuuunnnns 4072 ..o 61,664 |......ceuvvnnnns (0N O | E (VN U R Ofeernns (1,726)]..ccevvvnnnnnnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOTV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/28/2022 |.07/28/2023 |.......... 6,761 (...... 27,533,699 ).....uunnnnnns 4072 |...... 2,712,554 |..covnis (VN PR | N R 2,663,198 [...oeeeeenn [onnnns 2,663,198 |...... 1,451,735 [ceeniiiiinnnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOZF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2023 |.06/07/2024 |.......... 147]....... 6,047,076 ..ccvunnnnnnns 4268 |..oovnene (U R 534,138 |..ovvveeneennn O [ 700,386 [ .oeeeennnn Jevnnnnns 700,386 |......... 166,248 [....ccovvnnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1  |. 01/06/2023 |. 01/05/2024 |............. 325 |oeueenns 1,265,901 [...ccvvnnnnnns 3895 |.iiviiiie Ofeirnns 72,587 |oeeneeiiiiennn O | 132,999 | .ovveniee e 132,999 ..ot 60,462 [...oovviinnnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOVF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |.......... 1,588 |........ 6,344,568 |.............. 39% |......... 683,531 |.uvuvniiiiinnnn (V1N PR | I 920,311 [.eveeeeees o 920,311 |...eennnn LRI Y0 I R (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFMOAT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 11/21/2022 |. 11/21/2023 |............ 482 |....... 1,903,871 ..cccvvnnnnnns 3950 |..cevennnn 34,99 ..o (VN PR | I 14,972 [ o 114,972 |.......... 99,709 |..ovvnnniiinns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1FJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 11/14/2022 |. 11/14/2028 |......... 17,997 |...... 71,218,628 |.....ccvunnnnn 3957 |...... 7,973,677 |oeevvvnins (VN PO (N R 10,613,904 [...oeeeeen | 10,613,904 |...... 4,872,620 [c.enivviinnnnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFMOBC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/06/2023 |. 04/05/2024 |.......... 1,743 |........ 7,155,050 f....eeeennnnn 4105 |eeeeie Ofeirnns 96,597 |oevveiiiiiinnnn O e 255,986 | .oeevrnnnnn [ennnns 255,986 |......... 159,389 [.uvvvniiiinnnnnn (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOBY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 02/14/2023 |. 02/14/2024 |............. LSRG 2,204,557 |.covunnnnnns LYK F Ofeirnns 59,731 | O e 50,372 | ceeeeiii [ 50,372 feuunnnenn (9,358))cvuneeiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 04/06/2023 |. 04/05/2024 |............ 728 |........ 2,988,455 |.....uunnnnnns 4105 |eeeeieee Ofeirnns 13,749 [ O e 40174 [ [ 40,174 |.......... 26,425 |ooeveine (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOUK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 11/21/2022 |. 11/21/2023 |............ 919 ..o 3,775,197 [ 4108 |......... 323,150 |vvueniiiinnnnn (VN PO | I A4,978 | oo [ 424,978 |......... 198,236 [...oevvvvnnnnnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOCX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJT11GCBY1R12  |. 06/07/2023 |. 06/07/2024 |.......... 1,076 |........ 4,591,852 )....cunnnnnnns 4268 |..oovnene Ofeirnns LSYA:3 () ISR | A, 100,431 [.eeeeeeees oo 100,431 |.......... 43,015 |eeeeneiiee (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBU ... [Fixed Annuity Hedge . |N/A ........... Equity/Index | vveveveeeveerienenns ES7IP3USRHIGC71XBUTT . 02/14/2023 |. 02/14/2024 |............ 206 |........ 1,224,294 .....ocvnne. 4136 [covrrerne (L) 63,051 [..veoveveereens O [ 71,879 | cveeens [ 71,879 v 8,828 [..uovuennnnns (L) FUURRURRN | HSR (1) SRR 1 IR 0001 v
S&P 500 OTC Cal |
Option  9SMSSOXP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/06/2023 |. 04/05/2024 |.......... 5,375 |...... 22,064,483 .............. 4105 |eeeeie 0f..... 2,056, 13 [....covvvvneen 0 e 3,081,223 |..ccvvnnnnn [ennnnn 3,081,223 |...... 1,025,110 [.ooovvvnnnnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOUN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |.......... 5,993 |...... 21,812,482 ... 3640 |...... 2,547,765 |ouuvnieeeinnnnn (V) PR | N R 5,161,196 [...coeeeen [ 5,161,196 |...... 2,256,675 |..evvnnninnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCS1ER .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 10/14/2022 |. 10/13/2023 |.......... 5,604 |...... 20,079,524 ].............. 3583 |...... 2,410,015 |ouueeniiennn (V) PR | N R 5,153,479 | .eevvnen [ennnnn 5,153,479 |...... 2,197,771 [ooeeiiiiiininnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 02/07/2023 |. 02/07/2024 |............ L7A T . 2,377,644 ... 4164 | Ofeirnns 36,164 [.....ocvvvneenn 0 |vennnnnns 44,408 | .o [ 44,408 |........... 8,284 | (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12 | 03/07/2023 |. 03/07/2024 |............. 532 |euuennn 2,120,749 )..couunnnnnnns 3986 |..evvnnniienne Ofeirnns 71 () ISR | A, 105,309 [.eveneeeees [ 105,309 |.......... 67,993 |..oovnniiiinne (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOKX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 11/07/2022 |. 11/07/2023 |.......... 1,416 (........ 5,386,622 .............. 3807 |........ 616,766 |...covvnnnnnnnnn (V) PR | N R 1,022,930 [.evveneens fonnnns 1,022,930 |......... 456,369 |...ovvunniennns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTON .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 08/05/2022 |.08/07/2023 |.......... 5,758 |...... 23,868,004 .............. 4145 |...... 2,398,518 |..uuuniiiiinnnnn (V) PR | N R 1,906,181 | .eeevnnnns [oennn 1,906,181 ]...... 1,018,032 |...ccvvvnnnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/28/2023 |. 02/28/2024 |.......... 7,570 |...... 30,054,036 |.......cccunn L T{V F 0f..... 2,953,827 |.vvveiiiiinnnnn 0 s 4,982,071 [.evueneeens [ 4,982,071 |...... 2,028,244 |..oovvnnnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCAOBW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJPSI70UKS573 |. 12/21/2022 |. 12/21/2023 |.......... 7,822 |...... 30,337,158 [ 3878 |...... 1,819,006 |...ccvvnnnnnnnns (V) PR | N R 3,117,736 [ceveneeenn [ 3,117,736 |...... 1,689,389 [c.uuniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeereieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 12/07/2022 |. 12/07/2023 |............ 725 | 2,852,092)....uunnnnnnns 3934 |.......... 33,995 | (VN O | A LTC7X N IR N 4523 |.......... 31,203 |eeveine (0N R | FEN (U} SR | IR 0001 .evennnnees
S&P 500 OTC Cal |
Option  9SBCAOBR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/21/2022 |. 09/21/2023 |.......... 7,791 |...... 29,527,345 |....ccovnnnnns 3790 |...... 1,810,628 |...covvnnnnnnnns (VN PO | N R 2,505,337 | .eeevnnnnnn fennnnn 2,505,337 |...... 1,188,971 |oeeveie (0N R | FEN [N SRR | IR 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SMSSOTP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/07/2022 |.07/07/2023 |.......... 3,301 ]...... 12,882,549)........c. 3903 ]...... 1,320,309 [.ooiiiiinnnnnns [0 T () P 1,816,852 [.....occenn | 1,816,852 ]......... 996,441 |..ovveeninnns [0 o Ao Ofiiiiiiiinnn 0] oo 0001 ..oennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

S&P 500 OTC Cal |
Option  9SMSMOBO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBB53 [. 07/21/2022 |.07/21/2023 |............ 281 ........ 1,123,705(...ccovvnnnnns 3999 [.......... 13,260 [oeiiiiiinnnnns [V R [ (VN FPRRUUR L | RO | R | ISR | FPPOU | AR | IR 1] I
S&P 500 OTC Cal |
Option  9SMSSOXV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/21/2023 |. 04/19/2024 |..........7,651|...... 31,625,562 |....oeneen A134 [ 000000 2,963,781 [ 0 4,290,700 [.evunneenns fornnns 4,290,700 |...... 1,336,919 [cunniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSOCO .... |Fixed Annuity Hedge . |N/A ...........|Equity/Index |UBS .. 5493001KJTI1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |..........1,509 [........ 5,662,900 |.............. 3753 |....... 869,921 [ O e 0 s 1,149,843 [..oveneenn [ 1,149,843 |.........513,985 |. 0.
S&P 500 OTC Cal | RBC Capita
Option  9SRBSOJS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerriimrnnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 01/20/2023 |. 01/19/2024 |..........1,670 [........ 6,634,259 )......uunnnnns 3973 | (U R 654,139 |..covvnniiine 0f..... 1,046,364 |...coeeenes o 1,046,364 |......... 392,225 [....cvvvinnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option 9SBCS1EB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UKS573 |. 08/19/2022 |. 08/21/2023 |........ 16,797 |...... 71,025,779 e 4228 |...... 7,150,491 |ooeenniiiinnnn [V PR 0f..... 4,496,095 | ...covvnnnn fennnnn 4,496,0% |...... 2,298,184 |..cvvnnnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSMOCA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2023 |. 06/07/2024 |............ 749 |........ 3,196,372 )..ccuunnnnnnns 4268 |..oovnene Ofeirnns 14,381 [ Ofeirnns 26,724 | .ceeeei [ 26,724 |.......... 12,343 [ [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 06/21/2023 |.06/21/2024 |.......... 4,998 |...... 21,819,719 e 4366 |..ovvnnns 0f..... 1,945,226 o.oeviiinnnnnns 0f..... 2,164,621 [ ..o [onnnns 2,164,621 |......... 219,395 |..eiviiie [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI 1GCBY1R12  |. 05/05/2023 |. 05/07/2024 |............ 824 |........ 3,408,270 ......cceunnnn LYK F (U R 165,022 [ovveeniiiinnnnns (U R 269,879 [.evvnneeens o 269,879 |......... 114,857 [.ooovviiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOGC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 06/14/2023 |. 06/14/2024 |............... L) . 4,373 LXTEH F [ R 382 | [ R L7 [ A3 s L1V PO [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  OSMLMOBL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDOIULBBO |. 03/07/2023 |.03/07/2024 |.......... 1,012........ 4,034,206 |......nnnnnenn 3986 |..evvnnniienne Ofeirnns 41,557 |oveeeiiiiiee (U R 131,988 [.eveneeeees oo 131,988 |.......... 90,430 |.eevvnnninenns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/14/2023 |. 03/14/2024 |......... 20,882 |...... 81,842,614 .............. 3919 | 0f..... 7,973,827 [ 0f.... 14,872,976 [..oeoeeeeen | 14,872,976 |...... 6,899,149 |......nne [ [V R [ R (VN [N 1111 R,
S&P 500 OTC Cal |
Option  9SMSSOTN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 07/07/2022 |.07/07/2023 |..........5,139 |...... 20,055,564 |.............. 3903 |...... 2,055,458 |....oouunnnnnns [V R 0f..... 2,828,476 [..euuneenn [ 2,828,476 |...... 1,651,260 [...ccvvvnnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSODB .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [UBS .. 5493001KJT11GCBY1R12  |. 03/28/2023 |. 03/28/2024 |..........2,436 |........ 9,674,014 .0 1,651,606 | ..oevvennns [onnnn 1,651,606 |........ 708,679 |.
S&P 500 OTC Cal |
Option  9SMSSOTT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 07/21/2022 |.07/21/2023 |..........8,201 |...... 32,795,389 |..ccuunnnnnnns 3999 |...... 3,331,486 |..uunniieiinnnnn [V R 0f..... 3,784,679 [..eunneeenn [ 3,784,679 |...... 2,069,391 |..eveeiiiiinnn O [ O e O e O s 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOYD .... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/28/2023 |.04/26/2024 |.... 23,995,357 .0 ...3,093,651 | .ccevrnnnns feunnn 3,093,651 |.........882,219 |.
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBU11  |. 12/07/2022 |. 12/07/2023 13,359,592|....ccuuunnnns 3934 |...... 1,476,564 |........ooeennt [V R 0f..... 2,135,939 [.oeeeennns | 2,135,939 |......... 955,003 |...ovvenninnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSMOCK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 |. 07/07/2022 |. 07/07/2023 |............ 4% |........ 1,935,700 [.cvvvnennnns 3903 |....ovnnnn 11,220 it [V R [ (VN U R [ R [V PR [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUTT | 11/14/2022 |. 11/14/2023 |............ 357 |ovunnnnn 1,412,738 3957 |.vvvnnnnnn 85,612 |..uueiiiiiinnnn [V R Ofeirnns SLNA T I 94,797 [euennnen 49,827 |ovvveiiiiinn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMSMOBX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/07/2023 |.02/07/2024 |............. 454 |........ 1,890,456 |.......oennnn. 4164 | Ofeirnns 78,032 [coeiiiiiiinnnns Of....... 110,300 | ooeeveevenn |evnnnnns 110,300 |......... 32,268 |..evvnniiene [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 01/06/2023 |. 01/05/2024 |............ 548 |........ 2,134,504 ... 3895 |.eiiiiiiiee Ofeirnns 17,289 [ Ofeirnns 26,936 | ..oevennnnn [ 26,936 |........... 9,646 |....viiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBSOCZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 03/28/2023 |. 03/28/2024 |.......... 1,694 |........ 6,727,331 [ LT 1 F (U R 655,713 [cveiiiiiinnnnn 0f..... 1,148,531 [.eeeeeeiis | 1,148,531 |......... 492 817 [oeeiiiiiinnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI 1GCBY1R12  |. 12/21/2022 |. 12/21/2023 |............ 477 |....... 1,850,016 |..evvennnnnens 3878 [oevennnnnn 50,310 |ouuuneriinnnnnn [V R (U R 182,528 [.eveneeeees oo 182,528 |......... 143,875 [.coivveiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |.......... 3,861 |...... 16,882,570 |......uvveneee LXTRH F 0f..... 1,476,617 |oeeveeenne 0f..... 1,631,851 [.oeeeeenns | 1,631,851 |......... 155,234 |ooveeiiiiiinnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSIEX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/28/2022 |. 10/27/2023 |.......... 3,866 |...... 15,081,498 .........e.... 3901 |...... 1,708,446 |....covvnennnenn [V R 0f..... 2,428,574 | .covvrnnn [ 2,428,574 |...... 1,121,797 | [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCS1DZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 08/19/2022 |.08/21/2023 |.......... 7,701 |...... 32,563,524 |........een.nt 4228 |...... 3,278,320 |ouuunnieiinnnnn [V R 0f..... 2,061,346 [...oeeeees [onnnns 2,061,346 |...... 1,063,659 [c.euniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBT ... [Fixed Annuity Hedge . |N/A ........... Equity/Index | vveeeveeeveereennnns ES7IP3USRHIGC71XBUTT . 02/07/2023 |. 02/07/2024 |............. 434 |....... 1,807,176 [...cvevneee 4164 [ovrrrns (L) 91,262 [.vveerreen (o) 90,471 [ e [ 90,471 |ovviee [CCL)) (L) (L (1) (1 I 0001 v
S&P 500 OTC Cal |
Option  9SBCSTFX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJPSI70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 8,018 (...... 31,670,619|....cccuunnnn. 3950 |...... 3,526,276 |..uuvneeeennnnnn [V PR 0f..... 4,834,008 [....cceeee [onnnnn 4,834,008 |...... 2,202,148 |.oevvenenne [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Cal |
Option 9SBCSTEF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC  G5GSEF7VJP5I70UKS573 |. 09/14/2022 |. 09/14/2023 |......... 15,365 |...... 60,630,4441.............. 3946 |...... 6,609,736 [...cceuunnnnns [0 0f..... 8,498,636 [.....oooeen fonnnns 8,498,636 |...... 477,729 [ [0 [ O cevvnnnnns 0001 ..oennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE Life Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SUBMOBG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1GCBY1R12  |. 10/07/2022 |. 10/06/2023 |............ 586 |........ 2,182,841 |eevein 3640 |.......... 57,601 [ooevviniins [V R (U R 191,021 | ... 191,021 |......... 121,913 [ [ [V R [ (VN [N 1111 R,
S&P 500 OTC Cal |
Option  9SMLSOUO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO [. 11/21/2022 |. 11/21/2023 |..........5,252 |...... 20,745,085 |.....ccceunnnn 3950 |...... 2,312,856 |.uuuuniiiiinnnn [V R 0f..... 3,166,402 [..evvnennn [onnnns 3,166,402 |...... 1,442,465 |..oenvinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFY .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/26/2023 |. 05/28/2024 |..........1,278 [........ 5,374,565 ....681,458 |.........185,402 |.
S&P 500 OTC Cal |
Option  9SMLMOBP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO |. 05/26/2023 |. 05/28/2024 |............ 262 |....... 1,101,828 |..ceeennnnnens 4205 | Ofeirnns 12,980 [.oovviiiinnnnnns Ofeirnns 25,636 | .oevvrnnnnn [ 25,636 |.......... 12,656 [..ocevvnnnnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1  |. 04/21/2023 |. 04/19/2024 |............ 891 [........ 3,830,284 ).............. L2t R (U R 255,598 |..evvniniiiens Ofeens 385,268 [...ooeeens [orrnnn 385,268 |......... 129,670 [.ooevvvvennnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFAOAF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/05/2022 |. 08/07/2023 |............ 546 |........ 2,263,274 ).cccuunnnnnnns 4145 |......... 123,800 |.oevvvvnnnnns [V R [ (VN U R Oferenns (4,886)[.....ccvvnnnnnne [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTSOCL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231  |. 09/28/2022 |. 09/28/2023 |.......... 5,488 |...... 20,410,092 ...uveeennnnn 3719 ...... 2,344,610 |oueeenieinnnnn [V R 0f..... 4,278,346 | .oovvvnnnnn [ennnnn 4,278,346 |...... 1,935,801 [..ovvvvvennnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOYP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 3,062 |...... 12,627,933 e H2A e 0f..... 1,164,975 [...covvvnnnnnnns 0f..... 1,795,261 [.eeeeeenns | 1,795,261 |......... 630,286 ........cevnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOWN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/27/2023 |.01/26/2024 |.......... 6,033 |...... 24,557,688 |.............. LIV 7A ) PO 0f..... 2,238,814 |..cvvnne 0f..... 3,304,781 [..eueneeenn [ 3,304,781 |...... 1,065,967 |....ccvvvnnnnnns [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFMOAS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 11/14/2022 |. 11/14/2023 |............ 481 |........ 1,908,437 [ceveeennnnn 3957 |.vvvnnnnnn 27,006 |..oevvvnnnnnns [V R Ofeirnns 35,418 | .oeeeii [ 35,418 |.......... 28,113 | [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 03/14/2023 |. 03/14/2024 |.......... 1,018 ........ 4,029,733 .ccvennnnnns 3958 |.oivviiiine (U R 364,178 [c.enniieiinnnnnn Of....... 691,061 [..covvennnn |oennnnns 691,061 |......... 326,883 [....iiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOXJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/28/2023 |. 03/28/2024 |.......... 5,241 |...... 20,813,426 |............. LT 1 F 0f..... 2,028,686 |................ 0f..... 3,553,393 [..eeeeeinn | 3,553,398 [...... 1,524,708 [...ccvvvvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSWFMOBE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/12/2023 |. 05/14/2024 |............ 338 |........ 1,393,939 ..cevennnnnnns H2A e Ofeirnns LXTA A T Ofeirnns 73,910 [eeeeeeeees [ 73,910 [ouennnneen 30,139 |evvnine [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOGL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/07/2023 |. 06/07/2024 |.......... 2,854 |...... 12,179,502|.....cvvvennns 4268 |..oovnnne 0f..... 1,075,814 |...cccvvennnnnns 0f..... 1,410,657 [..coeeeenns o 1,410,657 |......... 334,843 |..oovvine [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMLSOUG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch — EYKNGVOZCBBVDOIULBBO |. 11/07/2022 |. 11/07/2023 |.......... 1,321 [........ 5,028,783 [.....cccvnnnn 3807 [..oennnn. 575,798 |ovveeniiiiinnnnn [V PR (U R 954,975 | eeeevviin [ 954,975 |......... 426,052 |...ovvnnnnnnne [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCSTDV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 08/19/2022 |.08/21/2023 |......... 56,729 |..... 239,877,482 ... 4228 |..... 24,149,564 |.....ovunnnnnnnn [V R 0f.... 15,184,792 [.eeeneeeeen | 15,184,792 |...... 7,761,724 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  OSMSMOBS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/28/2022 |. 12/28/2023 |............ 614 |........ 2,322,897 |.eeveennnn 3783 |..eevnnnnn 29,503 |..covvniis [V R Ofeirnns PRI U 73,382 [cunnnnnnn 52,015 |ovevenniiiinns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOKR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 09/21/2022 |. 09/21/2023 |.......... 5,604 |...... 21,238,768 |.............. 3790 |...... 2,385,043 |...covnnnnnnns [V R 0f..... 3,962,176 [..evvneeees [onnnns 3,962,176 |...... 1,848,415 |.....ccunnennnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 01/20/2023 |. 01/19/2024 |............ 919 ... 3,796,858 |.......cceun 3K F (U R IR I (U R 451,149 | oo [ 451,149 |........ 178,069 |..eovvennnnne [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOBA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI1GCBY1R12 | 07/07/2022 |. 07/07/2023 |............ 517 ... 2,017,655 |.....ccevnnn 3903 |....ovnnnn 4571 e [V R [ (VN U R Ofiiiiinnnns (W25 . [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTSOCZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GOWFHX1UUB231  |. 04/14/2023 |. 04/12/2024 |.......... 5816 (...... 24,064,514 ]............. LYK’ F 0f..... 2,240,347 |.eevvine 0f..... 321,772 [ e | 3,211,772 |......... 971,426 [o.eviiiiinnnnnn [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTOF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 07/28/2022 |.07/28/2023 |.......... 7,227 | 29,431,452|.............. 4072 |...... 2,899,516 |..uuvneiiinnnnn [V R 0f..... 2,846,758 [..euuneeees [onnnns 2,846,758 |...... 1,651,795 [ceeniiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1FB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/28/2022 |. 10/27/2023 |.......... 6,899 |...... 26,913,413 ..cevennnnnnns 3901 |...... 3,048,777 |.eevvvnins [V R 0f..... 4,333,867 | .eevvrnnnnn [ennnnn 4,333,867 |...... 2,001,882 [...uiviiinnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SUBMOCN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI 1GCBY1R12  |. 05/05/2023 |. 05/07/2024 |............. ST I 2,295,619 ).ccuuennnnnnns LYK F (U R 122,387 [ (U R 207,978 [ .eveeneeees o 207,978 |.......... 85,591 |.vvviiiiis [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOGN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 06/21/2023 |. 06/21/2024 |......... 62,155 |..... 271,349,462 .............. 4366 |..oovnnnns 0f.... 24,190,776 [...envevvnnnnnns 0f.... 26,919,172 [.eveeeeeen | 26,919,172 |...... 2,728,3% |..covnnnnnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 01/06/2023 |.01/05/2024 |.......... 2,207 |.euenn 8,596,442 ... 3895 |.eiiiiiiiee (U R 889,251 [cvviiiiiiinnnn 0f..... 1,510,608 | ..ccevvnnns [nnnns 1,510,608 |......... 621,357 [ceniiiiinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBMOAX ... [Fixed Annuity Hedge . |N/A ........... Equity/Index | vveeeveeeveereenenns ES7IP3USRHIGC71XBUT1 [ 01/06/2023 |.01/05/2024 |............ 378 |........ 1,472,340 |ovveee 3895 [..voverienne (o) 82,011 [oovrverinnnns () 164,956 [.vvevees |oreeaen 164,956 |.......... 82,945 [.vverreen. (1) (L (1) (L) I 0001 v
S&P 500 OTC Cal |
Option 9SBCSEV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC  G5GSEF7VJP5I70UKS573 |. 10/28/2022 |. 10/27/2023 |.......... 2,058 )....... 8,028,381.............. 3901 ]......... 909,463 |......ooeeennn [0 0f..... 1,292,810 f.oeeeeennn |oenee 1,292,810 [......... 597,170 |oueuniiiiinnnnn [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1  |. 05/19/2023 |. 05/21/2024 |.......... 1,634 |........ 6,430,497 |...ouunnnnnnnn L [+ F (U R 591,602 [o.vnniiiinnnnnn O e 825,786 [..evvneeens [ 825,786 |......... 234,184 | (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCAOBQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 08/19/2022 |.08/21/2023 |.......... 6,648 |...... 28,110,935 ..evvennnnn 4228 |...... 1,632,630 [.ooeeviinnnnnns (0N PO | E (VN U R Of...... (31,478 (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOGP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/28/2023 |. 06/28/2024 |.......... 4,620 |...... 20,221,093 |.....euvnnnens X P 0f..... 1,748,504 |..oeeriinnnnnn 0] 1,989,672 [.......ceen |- 1,989,672 ... 241,079 [oeeniiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBI .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [....ooeeeriiinnnnnnnns ES7IP3USRHIGC71XBUT1  |. 07/07/2022 |. 07/07/2023 |.............563 [........ 2,158,149 ....65,929 ....28,578 | 0 O e O [ O e 0001
S&P 500 OTC Cal |
Option  9SSGSOFN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/21/2023 |.02/21/2024 |..........1,415]........ 5,656,236 |....uneeeennn 3997 [ 0 )0nnnn 569,014 [ 0 e 891,222 | .ooeeri [ 891,222 |......... 322,208 |..evvvnnians (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTFF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 10/28/2022 |. 10/27/2023 |..........2,470 |........ 9,635,618 .............. 3901 |...... 1,091,532 [.ooeeivininnnns (VN PR | N R 1,651,624 [.ceveeeens [ 1,551,624 |........ 716,720 [.oovvvvinnnnnnns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOBU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJTI1GCBY1R12 | 01/20/2023 |. 01/19/2024 |............ LX) 1,712,195 oo TR F Ofeirnns 3,712 [ 0 e 100,110 | eoeeeeeiien Jovenenns 100,110 |.eevennn 68,399 |...oovniininnn (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SWFSOGH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 05/28/2024 |.......... 4,839 |...... 20,350,173 |.eveeinnnn 4205 |ciiiiee 0f..... 1,878,262 [....ccevvvneen 0o 2,580,264 | ...covvnnnn fennnnn 2,580,264 |......... 702,002 [ovenniiiiinnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSTEP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 10/14/2022 |. 10/13/2023 |.......... 8,744 |...... 31,330,364 |....uunnnnnnns 3583 |...... 3,760,381 |.oeevvninnnnns (V) PR | N R 8,041,046 (... [onnnnn 8,041,046 |...... 3,429,213 [..ovviiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLAODZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch ~ EYKNGVOZCBBVDIIULBBO |. 01/13/2023 |.01/12/2024 |............ AL P 855,805 |....ceeennnn 3999 [..oiiiiiiiins Ofeirnns 45,272 |oveeeeeiiienn O e 69,095 | ..covvninnn [ 69,095 |.......... 23,824 | (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOWD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/06/2023 |.01/05/2024 |.......... 5,238 |...... 20,402,429 |....cunnnnnens 3895 |.iiviiiie 0f..... 2,110,511 [ 0 e 3,585,214 | .covernn [ennnns 3,585,214 |...... 1,474,702 |...covvnennnnnns (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSMOBU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/06/2023 |. 01/05/2024 |............ 528 |........ 2,056,602 .......ccc0n 3895 |iiiiiiie Ofeirnns 27,150 foeiiiiiiieen 0 e 50,440 | .oevevnnnnn [ 50,440 |.......... 23,291 | (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOUY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDOIULBBO |. 02/14/2023 |. 02/14/2024 |......... 13,982 |...... 57,707,286 |.....ccvunnnn. LYK F 0f..... 5,509,314 |...evvviivinnnn 0 s 7,092,968 [...oeeeens [onnnns 7,092,968 |...... 1,683,654 [c.evniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSQUZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/21/2022 |. 11/21/2023 |.......... 5,524 |...... 21,819,469 1.............. 3950 |...... 2,429,427 |..covnie (VN PR | N R 3,330,389 | ..cevvnnnnn feunnnn 3,330,389 |...... 1,517,170 | (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal | Credit Suisse FB
Option  9SCSSOLP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 05/19/2023 |. 05/21/2024 |............ 847 |........ 3,692,632).....unnnnnnns 4360 |.oevvnnnene (U R 236,474 |..oevveeeee O s 349,266 | ..oevvnnnnn [ 349,266 |......... 12,792 [ (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SUBMOBR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 12/07/2022 |. 12/07/2023 |.......... 1,352 f....... 5,318,660 .............. 3934 |.......... 84,584 | (VN PR | I 136,135 [.veeneeeees o 136,135 |.......... 95,900 |.eevvenniiinnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLMOBI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA/Merrill Lynch  EYKNGVOZCBBVDIIULBBO [. 01/06/2023 |. 01/05/2024 |............ 306 |........ 1,191,8%....ccovennnns 3895 |.eiiiiiiiee [N R 4,887 [oooevviiieeeen O s 3,933 | | 3,983 |eeuis (954)].vveniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SCTMOBF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Citigroup ........... 5493008GONFHX1UUB231  |. 05/19/2023 |. 05/21/2024 |............ 267 |........ 1,119,259 ... L [+ F Ofeirnns 13,318 | O s 26,730 [eevneeeens [ 26,730 |.......... 13,412 [oeiiiiiinnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCAOBX .... |F