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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 19,031,557,702 ....covvvieeiieniciricinis v 19,031,557,702 |.......... 18, 134,459,419
2. Stocks:
2.1 Preferred STOCKS .....o.viiiiiiiieieieiieese st [ 813,612,139 oo o 813,612,139 |..c.ccoeeeee 802,140,384
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 173,447,981 o 4,232,221 | 169,215,760 |................ 162,438,883
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,522,266,732 |.ocvveriiececienncceine [ 1,522,266,732 |............ 1,426,559, 180
3.2 Other than first IENS.........c.ooviiirieeeieee e [ 315,758,955 | [ 315,758,955 |.....ccoeneee. 294,942,378
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .oreenend 623,849,798 ), cash equivalents
[CJ— 1,709,824,285 ) and short-term
investments ($  ............ 2,364,809,265 ) ..o foeeeieie 4,698,483,348 |.....coiiviiiiienienns [ 4,698,483,348 |........... 3,859,773,442
6. Contractloans (including$  .eovovovevveeecicrnrnees PrEMIUM NOtES) ... [ooveeeeeeenns 350,248,454 351,918,919
7. Derivatives 669,264,370 575,141,170
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees ,229, 1,539,593,679 1,493,228,593
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 101,489,100 101,489, 100 127,334,401
10. Securities lending reinvested collateral @ssets ..........ccccooeiiieiiiieiieeree e s [ e
11.  Aggregate write-ins for iNVested assets ...........oieerriierinncceesnces 15,344,153 15,344,153 16,129,321
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 29,248,703,482 |......cccovuevne 21,869,090 |.......... 29,226,834,392 |.......... 27,244 ,066,090
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueuerrurrimcueierrerireeeeieeseeeseeeieas [oreseennienanns 561,343,240 |....coocoveririinenee 29,232 | 561,314,008 |.........c..... 480,307,416
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c.ccccciviiiiiiiiiins foviiiiiiiiiiin i [
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums ($ oo 162,143 ) and
contracts subject to redetermination ($ ..........ccccceeveenne 55,464 ) ... | 162,143 .o oo 162,143 [ 162,143
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 24,361,099 |.....c.cocveee 1,006,153 |......c..oe..... 23,354,946 ... 16,753,352
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oveeveeveereenne. 3,631,625 | e 3,631,625 |.oooveeeee 9,020,873
17.  Amounts receivable relating to uninsured plans ..............ooveeeeeeeerennees feeeeeninnnes 636,152 oo o 636,152 |.ccviiiinnen 636, 152
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiiiiiin i i [
18.2 Net deferred tax asset 176,588,537
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOfWAre ............ccocoveueueeereririeies foeveeeinirnineenenns 53,679 | e 53,679 |ooveveeeeeeeinn 71,572
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 1,398,888 |.....covvenn 1,398,888 |- ot
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................cccoeeevieeries foreniiinnnns 286,216,174 | [ 286,216,174 |................ 185,276,500
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............cccoceveeeririreieeens froreeciceinne 253,227,194 |..ovveinne. 28,357,847 |.coovine 224,869,347 |............... 250,172,183
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 30,608,157,210 |..coovrenennne 52,661,210 |......... 30,555,496,000 |.......... 28,363,054,818
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 18,028,896,582 |........cvvvieririiriis [ 18,028,896,582 |........... 17,727,809,937
28. Total (Lines 26 and 27) 48,637,053,792 52,661,210 48,584,392,582 46,090,864,755
DETAILS OF WRITE-INS
1101, Mortgage eSCrol fUNAS ......occcciriiiiiicieiiic e [erreneeenienenas 15,344,153 [ [ 15,344,153 |..covcvneee 16,129,321
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 15,344,153 15,344,153 16,129,321
2501. Accounts receivable fee and other inCOMe ... fiiiiiiiiiinenns 15,467,105 oo [oorsnreeniennns 15,467,105 |.coooovvvvveennn. 16,616,176
2502. Miscellaneous receivables and other assets ......cccooooievciiiiieiciiccees forreeeee 50,988,022 |................. 13,908,439 |..ocvoveeee 37,079,583 |..ceevvnnn 16,684,564
2503. Prepaid EXPENSES ..ooicceeiiiiiieieieie ettt [ereee e 14,410,633 |.....cocveneee 14,410,633 |.ovoeieceeeeee
2598. Summary of remaining write-ins for Line 25 from overflow page 172,361,434 |... ... 38,775 |... 172,322,659 |... ..216,871,443
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 253,227,194 28,357,847 224,869,347 250,172,183




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

10.
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LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ..........

Liability for deposit-type contracts (including $
Contract claims:

4ALIfE (o

4.2 Accident and health

Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
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

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $

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

Commissions to agents due or accrued-life and annuity contracts $

LR and deposit-type contract funds $
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued .....................
Transfers to Separate Accounts due or accrued (net) (including $

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $

Net deferred tax liability
Unearned investment income

Amounts withheld or retained by reporting entity as agent or trustee

Amounts held for agents' account, including $
Remittances and items not allocated

Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above
Borrowed money $ ... and interest thereon $
Dividends to stockholders declared and unpaid

Miscellaneous liabilities:

24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccccevieiieieenenes

23,622,071,926
(including $  .veveverere Modco Reserve)
Aggregate reserve for accident and health contracts (including $

24.06 Liability for amounts held under uninsured plans ....

24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
Aggregate write-ins for liabilities

Total liabilities excluding Separate Accounts business (Lines 1 to 25)

From Separate Accounts Statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock

Aggregate write-ins for other than special surplus funds

Surplus notes
Gross paid in and contributed surplus

Aggregate write-ins for special surplus funds ...

Unassigned funds (surplus)
Less treasury stock, at cost:
36.1
36.2

Surplus (Total Lines 31+32+33+34+35-36) (including $

Totals of Lines 29, 30 and 37

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

2
December 31
Prior Year

accident and health premiums

................. 32,706,438
........................ 31,919

.41,048,308
1,599,932

260,713,133
.59,678,655

."435,849,806
1,122,768,651

98,379,923

25,800,807,656

.......... 17,727,808 662

43,528,616,318

................... 6,437,000

2,555,811,437

2,562,248,437

46,090,864, 755

2501.
2502.
2503.
2598.
2599.

DETAILS OF WRITE-INS

Derivative collateral payable
Escheatment liabilities ...
Mortgage escrow funds

Summary of remaining write-ins for Line 25 from overflow page

Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

................. 64,282,370

..2,222,264

o 16,120,321
................. 15,745,968

98,379,923

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page ....
Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498.
3499.

Admitted disallowed IMR

Summary of remaining write-ins for Line 34 from overflow page ....

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

140,735,418




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 2,906,296,643 |................ 990,289,943 |............ 5,446,324 923
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 8,256,034 |.......coconve. 8,237,482 |.......o....... 33,719,460
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..359,527,801 |.. ..255,310,39% |.. ..1,242,007,279
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .- (589,742) ..o 629,060 |....cccceveneee 1,786,910
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 25,593,872 | 25,569,055 |............... 103,236,900
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (279,974,492)(.............. (246,451,244)|.............. (964,496,805)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 77,222,685 | 74,829,876 |................ 312,625,008
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (110,741,279) (1,252,585) (262,607,129)
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 2,985,591,522 1,107,161,981 5,912,596,546
10, DEath DENEFIS ...ttt 33,849,020 39,050,295 |.....ccoce.ee. 131,919,058
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..429,769,157 |.. ..377,783,704 |.. ..2,039,160,950
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 13,848,231 | 2,220,134 ..o 53,499,149
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 10,479,593 |...oooiine 11,405,356 |................ 43,820,284
19. Increase in aggregate reserves for life and accident and health contracts 2,581,819,249 703,070,300 3,734,432,482
20.  Totals (LINES 1010 19) ..ottt n e n e | 3,156,112,319 |............ 1,234,101,820 |............ 6,384,663,413
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses ................. !
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 2,262,516 |..ocvoeeenes 2,086,113 [ 6,902,781
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e ettt
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (291,077,906)|.............. (244 ,328,043)|.............. (983,184,173)
27. Aggregate write-ins for deductions .... (123,457,330) (39,810, 383) (229,553,405)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 2,882,268,938 1,074,463, 163 5,591,076,085
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 103,322,584 |.....coccvveee 32,698,818 |..coccnvee. 321,520,461
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 103,322,584 |.....cccoene. 32,698,818 |................ 321,520,461
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 77,019,817 28,296,098 183,751,438
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.coveveueuerevriieeaeaens foreeeeecceeenes 26,302,767 |..cooeeeenenee 4,402,720 |............... 137,769,023
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (121,928) (excluding taxes of $  ...cocvevvvciinne 121,928
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 7,121,344 (2,404,416) 7,206,676
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 33,424 111 1,998,304 144,975,699
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,562,248 ,437 2,244 646,585 2,244 646,585
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 33,424 111 | 1,998,304 |.....coocecee. 144,975,699
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..3,164,988 ... 11,406,088 |.. ...42,571,071 |.. ... 42,835,087
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveverereeeeeeeeeeie e e (506,493)[....cocveveennne 1,437,531 | 4,620,858
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...54,999,986 |.. ... 19,113,610 |.. ..141,057,090
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e v (7,002,486).....ccvnceeeeeenne 282,115 |.. ..(13,668,160)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 7,116,147 (15,787,951) 17,625,707
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 97,211,964 (9,881,353) 317,601,852
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,659,460,401 2,234,765,232 2,562,248 437
DETAILS OF WRITE-INS
08.301. Investment (expense) on reinsurance deposit assel ... e (140,485,743)|................ (27,370,469)|.............. (261, 142,243)
08.302. Miscellaneous income (including revenue sharing and surrender charges) .........cooooeoeeeevcecoveieieiciccnns 17,162,414 |................ 13,558,125 oo 62,955,336
08.303. Reinsurance exXperience FefUNG ...........ccocooiiiiiiieieicececc e 12,582,050 |..cooveeeees 12,559,759 .o 54,436,919
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE ............cccveueueueuiieeiieieieeiceceeeeeeee s e eseseseieeees oeseeneseseseeeeeee e seseseeees [ereeinieienens (118,857,141)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (110,741,279) (1,252,585) (262,607,129)
2701. Investment (income) on funds withheld .. ..(63,499,280)|.. ..(39,812,508)|.. (180,512,646)
2702. Hedging program agreement ............cccccoeovrinnnne ..(60,018,305) ... ..(49,422,500)
2703. Fines and penalties of regulatory authorities ... e 63,228 |.. B0 [ 120,464
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cceeveeevevevevereuceeieeeeeeeeeeeses e (2,973) e 2,075 | 261,278
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (123,457,330) (39,810, 383) (229,553,405)
5301. Investment income (expense) on funds withheld — unrealized ..o e 7,489,300 |..cccoce.... (15,786,685)].....ccvceeeee.. 7,939,633
5302. Reinsurance adjustment ...........ccccooiiiiiiiieiieeeee ....(373,153).. ..5,905,611
5303. Prior period adjustment net 0f TaX .....ccooooioiiiiiieeeeee e e ..3,780,463
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 7,116,147 (15,787,951) 17,625,707




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 2,993,562,974 |........... 1,062,927,397 |............ 5,753,440, 166
2. NetiNVESIMENT INCOME ...ttt [ers e 336,206,201 |...cocvneene 206,772,616 |............ 1,258,846,899
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 94,395,437 88,805,180 258,967,632
4. TOtal (LINES 110 B) ..ottt 3,424,164 ,612 1,358,505, 193 7,271,254,697
5. Benefit and 10SS related PAYMENTS ............c.cucuivieiiiiiiiicieieeeeceee ettt esesssnns [ereseseaennas 902,835,161 |............... 808,013,108 |............ 3,610,705,673
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (263,396,602).............. (216,888,471)|......c....... (901,198,495)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 165,668,201 |................ 126,123,029 |................ 361,427,630
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ... (121,928) tax on capital
GAINS (IOSSES) ...ttt b bbb (592, 150) (8,493,616) 108,685,027
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 804,514,610 708,754,050 3,179,619,835
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 2,619,650,002 649,751,143 4,091,634 ,862
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ..380,600,744 |..
12.2 Stocks .............. . 17,177,260 |..
12.3 Mortgage loans ... .. 12,527,912 |..
T2.4 REAI ESTALE ... [ ere e
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 26,192,578
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 208,886,468 129,188,719
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveuceieieeeeeieeeveteeesee e [oevevesiennas 436,507,494 |............... 454 757,427 |............ 2,197,439,579
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 1,394,740,575 |.............. 986,106,244 |............ 4,861,590,361
13.2 SEOCKS ...ttt ennas [enennanaeaenenes 5,079,583 |.....ccoovenne. 60,208,090 |.....ccoovnnne 354,704,302
13.3 MOMGAGE IONS ...ttt [oneeeennnanaeaas 127,042,560 |.......ccocvneeee 12,905,321 oo 500, 124,460
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 62,556,098 |.......ccovveennee. 7,998,576 ... 345,015,324
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 510,742,035 28,975,327 190,874,267
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 2,100, 160,851 1,096,193,558 6,252,308,714
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (1,768,770) (1,597,539) (1,731,951)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,661,884 ,587) (639,838,592) (4,053,137,184)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€8S tre@SUry STOCK ...........c.c.cueueueueueiiiieieieteeeceeeseieieieseessenenens |reseseeseseseenenesesessssesenenes [oeseenenenesesesneeneenenenenens [ereseseeneeenes 115,000,000
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 45,053,150 |.covvcnnee 337,634,067 |..ccvcvnenene 416,536,297
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (164,108,659) 747,204 148,063,662
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (119,055,509) 338,381,271 679,599,959
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevuee. 838,709,906 |............... 348,293,822 |............... 718,097,637
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 3,859,773,442 |............ 3,141,675,805 |........... 3,141,675,805
19.2 End of period (Line 18 plus Line 19.1) 4,698,483,348 3,489,969,627 3,859,773,442
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested assel ... [ 37,498,484 |................ 28,527,451 | 707,034,844
20.0002. Capitalized INTErest ... o 7,052,669 |......c.cconnee. 1,285,168 |................ 29,254,881
20.0003. Modified coinsurance reserve adjustment - net (including premium, miscellaneous income,
ANA DENETITS) .o [ 279,974,492 |............... 245,451,244 |............... 964,496,805
20.0004. Transfer of invested assets in settlement of coinsurance ... i, 118,673,041 | i




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ...t e 6,279,575 .o 7,035,908 |.......co..cc. 24,249,061
GIOUP T .. e 7,499,536 |.....oovovvenne 8,369,854 |.....ccoevnue. (2,938,636)
INIVIAUAI @NNUITIES ... e s 2,969,100,811 |............ 1,037,333,009 |............ 5,657,831,665
GIOUD GNNUILIES <..vvveviveceevetceceeeeeeeeeeteteteteeses et eeseetetesesssssesssesesetesessssssasssssesesesessssssssasssasesesesssnasssssnsnsesereisssnsssenenas 33,057,143 | 29,345,421 | 124,564,908
ACCIAENT & NEAIN ... [oenissi s (164) [ 46,410
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 3,015,937,065 |............ 1,082,084,028 |........... 5,803,753,408
DEPOSIt-LYPE CONMTACES ........vveieiecicieietiice ettt s st s s s sesessans eeseneeennnens 100,013,942 |................ 350,000,000 |................ 475,028,290
Total (Lines 8 and 9) 3,115,951,007 1,432,084,028 6,278,781,698
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

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

Certain footnote disclosures normally included in the financial statements have been omitted pursuant to the
National Association of Insurance Commissioners' (the "NAIC's") 2024 Life, Accident & Health Quarterly
Statement Instructions. Therefore, these financial statements should be read in conjunction with the footnote
disclosures contained in the Company's 2023 Annual Statement.

The Delaware Department recognizes only statutory accounting practices prescribed or permitted by the
State of Delaware for determining and reporting the financial condition and results of operations of an
insurance company and for determining its solvency under the Delaware Insurance Code. The NAIC's
Accounting Practices and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed
or permitted practices by the State of Delaware. The state has the right to prescribe practices that differ from
NAIC SAP. In addition, the Insurance Commissioner has the right to permit other specific practices that
deviate from prescribed practices. However, the Company has no such permitted practices.

A reconciliation of the Company’s net income (loss) and surplus between the NAIC SAP and practices
prescribed and permitted by the State of Delaware is shown below:

SSAP  F/S F/S
# Page Line 2024 2023

NET INCOME (LOSS)
(1) Company state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 33,424,111  $144,975,699

(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP: N/A N/A N/A — —
(3) State Permitted Practices that are an increase/

(decrease) from NAIC SAP: N/A N/A N/A — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 33,424,111  $144,975,699

SURPLUS

(5) Company state basis (Page 3, Line 38, Columns 1 &2) XXX XXX XXX $2,659,460,401 $2,562,248,437

(6) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP: N/A N/A N/A — —
(7) State Permitted Practices that are an increase/
(decrease) from NAIC SAP: N/A N/A N/A — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $2,659,460,401 $2,562,248,437
B. No significant change

C. Accounting Policy

(1)  No significant change

(2) Bonds not backed by other loans are stated at amortized cost, net of any other-than-temporary
impairments (“OTTI”), using the scientific method. NAIC 6 designated bonds not backed by
other loans are stated at the lower of amortized cost or fair value.

(3-5) No significant change

(6) Loan-backed securities, collateralized mortgage obligations (“CMOs”), and other structured
securities are stated at amortized cost, including anticipated prepayments, utilizing the
retrospective adjustment method. NAIC 6 designated loan-backed securities are stated at the
lower of amortized cost or fair value.

(7-13) No significant change

D. Going Concern

There are no conditions or events, considered in the aggregate, that raise substantial doubt about the
Company's ability to continue as a going concern.

Note 2 Accounting Changes and Corrections of Errors

No significant change

7.1



Note 3

Note 4

Note 5

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Business Combinations and Goodwill

A

B.-D. None

E.

No significant change

No Significant change

Discontinued Operations

None
Investments
A.
B.-C. None
D.
(1)
(2-3)
(4)
()
E.
(1)
(2)
(3-7)
F.

No significant change

Loan-Backed Securities

Prepayment assumptions for loan-backed securities were obtained from pricing services such as
International Data Corporation, Bloomberg, and internal cash flow models.

None

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 10,238,346
2. 12 Months or Longer 134,680,206

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 956,235,731
2. 12 Months or Longer 1,868,094,499

The general categories of information that were considered in reaching the conclusion that certain
impairments are not OTTI were:

The amount of unrealized loss and the duration of the loss.

The underlying reasons for the impairment may be varied (for example, macro and micro economic
events and conditions related to the issuer, general economic events or conditions, the issuer's rating,
standing, and prospects within its industry, the issuer's prospects for recovery and ability to pay off at
maturity). In the case of loan-backed securities, the Company consistently analyzes currently
estimated cash flows, changes in interest rates, and the underlying collateral performance including
delinquencies, foreclosures, over-collateralization, and past and projected losses in relation to the level
of the subordination of the tranche the Company owns and those below it. The Company's intent and
ability is to hold the securities to recovery or maturity.

Dollar Repurchase Agreements and/or Securities Lending Transactions

None
No significant change

None

Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1

The Company opportunistically uses repurchase transactions in conjunction with its liquidity
management program to temporarily provide short-term liquidity from time to time as needed and
determined by the Company. Using repurchase transactions to meet its short-term liquidity needs
positions the Company to be prepared to execute on opportunistic investments as they arise. The
collateral posted by the Company is subject to fair value change and a decline in fair value could
require the Company to post additional collateral to the counterparty. This risk is mitigated by the
Company’s internal policy of limiting repurchase transactions to 5.0% of its available collateral.
Potential liquidity risks arising from a duration mismatch between the collateral and repurchase
transaction are mitigated by the Company’s other sources of liquidity, such as monthly principal and
interest payments, premium sales by the Company, and other lines of credit established by the
Company. The Company typically receives cash for its repurchase transactions; on occasion,
however, the Company has received United States Treasuries. In the case of United States
Treasuries, the Company monitors the price of the Treasury collateral to ensure that the Company is
adequately collateralized.
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

REPURCHASE TRANSACTION - CASH TAKER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

(2) Type of Repurchase Trades Used

FIRST
QUARTER
a. Bilateral (YES/NO) Yes
b. Tri-Party (YES/NO) No

(3)  Original (Flow) & Residual Maturity

FIRST
QUARTER

a. Maximum Amount

1. Open - No Maturity $ —
Overnight —
2 Days to 1 Week —
> 1 Week to 1 Month —
> 1 Month to 3 Months 370,000,000
> 3 Months to 1 Year —
> 1 Year —

0 No o »wbN

o

nding Balance

Open - No Maturity $ —
Overnight —
2 Days to 1 Week —
> 1 Week to 1 Month —
> 1 Month to 3 Months 370,000,000
> 3 Months to 1 Year —
> 1 Year —

No ok wbdhd-=

(4) None

(5) Securities “Sold” Under Repurchase - Secured Borrowing

FIRST
QUARTER

a. Maximum Amount

1. BACV XXX

2. Nonadmitted - Subset of BACV XXX

3. Fair Value $ 400,847,000
b. Ending Balance

1. BACV XXX

2. Nonadmitted - Subset of BACV XXX

3. Fair Value $ 400,847,000
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(6)

(7)

Securities Sold Under Repurchase - Secured Borrowing by NAIC Designation

ENDING BALANCE

Se "0 a0 oo

- x T -

L T o0 5 3

Bonds - BACV
Bonds - FV

LB & SS - BACV
LB & SS-FV

Preferred Stock - BACV

Preferred Stock - FV

Common Stock

Mortgage Loans - BACV

Mortgage Loans - FV
Real Estate - BACV

Real Estate - FV

Derivatives - BACV

Derivatives - FV

Other Invested Assets - BACV
Other Invested Assets - FV

Total Assets - BACV

Total Assets - FV

ENDING BALANCE

Se@ "0 a0 oo

- x T -

L © o 5 3

Bonds - BACV
Bonds - FV

LB & SS - BACV
LB&SS-FV

Preferred Stock - BACV

Preferred Stock - FV

Common Stock

Mortgage Loans - BACV

Mortgage Loans - FV
Real Estate - BACV

Real Estate - FV

Derivatives - BACV
. Derivatives - FV

Other Invested Assets - BACV
Other Invested Assets - FV

Total Assets - BACV

Total Assets - FV

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$ — $ 284,748,232 $ 85,251,768 $ —
— 301,718,000 99,129,000 —
$ — $ 284,748,232 $ 85,251,768 $ —
$ — $ 301,718,000 $ 99,129,000 $ —
5 6 7 8
NON-
NAIC 4 NAIC 5 NAIC 6 ADMITTED
$ —s —s —3 —
$ —s —s — 3 —
$ —s —s — 3 —

p=at+cte+g+h+j+l+n g=b+d+f+g+i+tk+m+o

Collateral Received - Secured Borrowing

a. Maximum Amount

b.

1. Cash

2. Securities (FV)

Ending Balance
1. Cash

2. Securities (FV)

FIRST
QUARTER

400,847,000

400,847,000
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(8)

9)

(10)

(1)

Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

ENDING BALANCE

Cash
Bonds - FV
LB&SS-FV

2
NAIC 1

3
NAIC 2

4
NAIC 3

— 3
301,718,000

— 3
99,129,000

Preferred Stock - FV — — — —
Common Stock — — — —
Mortgage Loans - FV — — — —
Real Estate - FV — — — —
Derivatives - FV — — — —
Other Invested Assets - FV — — — —

j.- Total Collateral Assets - FV
(Sum of a through i) $

Se "0 a0 oo

— $ 301,718,000 $ 99,129,000 $ —

ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED

Cash $ — 3 — 5 — 3 —
Bonds - FV — — — —
LB & SS-FV — — — —
Preferred Stock - FV — — — —
Common Stock — — — —

Mortgage Loans - FV — — — —
Real Estate - FV — — — —
Derivatives - FV — — — —
i. Other Invested Assets - FV — — — —

j- Total Collateral Assets - FV
(Sum of a through i) $ — 9 — 3 — 3 —

S@e ™0 a0 oo

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR
VALUE
a. Overnight and Continuous $ —
b. 30 Days or Less 141,847,000
c. 31to 90 Days 259,000,000
d. >90 Days —

Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity: None

Liability to Return Collateral - Secured Borrowing (Total): None

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1)

The Company engages in a reverse repurchase agreement program. This program is intended to
provide opportunistic, short-term financing to counterparties. Each repurchase agreement entered into
is governed by the terms of a Master Repurchase Agreement ("MRA") as agreed to between the
parties. Under the terms of the MRA, the Company purchases investments from the counterparty and
the counterparty agrees to repurchase the same, or similar investments, back from the Company on a
specified date at a specified price. On the maturity date, the Company may elect to enter into a new
repurchase agreement with that same repurchase counterparty. The Company’s decision to do so will
be dependent on the Company’s liquidity needs and its assessment of the counterparty's wherewithal
and the collateral’s performance.

For risk mitigation, the Company requires its counterparties to post collateral in excess of the loan
amount, otherwise known as over-collateralization. The amount of over-collateralization is up to the
Company’s discretion but will not be less than 102%. On average, the Company has required over-
collateralization of 120%. The short duration of the repurchase agreements and the over-
collateralization required by the Company mitigate potential financial risks associated with the
transactions.
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

REPURCHASE TRANSACTION - CASH PROVIDER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

)

@)

(4)
®)

(6)

Type of Repurchase Trades Used

FIRST

QUARTER
a. Bilateral (Yes/No) Yes
b. Tri-Party (Yes/No) No

Original (Flow) & Residual Maturity

a. Maximum Amount

No ok wd~

No o=

FIRST
QUARTER

Open - No Maturity $
Overnight

2 Days to 1 Week

> 1 Week to 1 Month

> 1 Month to 3 Months

> 3 Months to 1 Year

> 1 Year

. Ending Balance

460,200,000
1,046,707,323

FIRST
QUARTER

Open - No Maturity $
Overnight

2 Days to 1 Week

> 1 Week to 1 Month

> 1 Month to 3 Months

> 3 Months to 1 Year

> 1 Year

460,200,000
1,046,707,323

Fair Value of securities sold and/or acquired that resulted in default: None

Fair Value of Securities Acquired Under Repurchase - Secured Borrowing

a. Maximum Amount

b. Ending Balance

Securities Acquired Under Repurchase - Secured Borrowing by NAIC Designation

ENDING BALANCE

S@e "0 a0 oo

Bonds - FV
LB & SS-FV

FIRST
QUARTER

$ 1,524,363,851
1,524,363,851

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$1,524,363,851 $

Preferred Stock - FV

Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

Total Assets - FV

(Sum of a through h)

7.6

$1,524,363,851 $




Note 6

Note 7

Note 8

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

ENDING BALANCE

NAIC 4 NAIC 5 NAIC 6

8
DOES NOT
QUALIFY AS
ADMITTED

Bonds - FV $ — 3 — % — $
LB & SS-FV — — _
Preferred Stock - FV — — _
Common Stock — — _
Mortgage Loans - FV — — _
Real Estate - FV — — _
Derivatives - FV — — _
Other Invested Assets - FV — — —

Se "0 a0 oo

Total Assets - FV
(Sum of a through h) $ — 3 — 5 — 9

(7)  Collateral Pledged - Secured Borrowing

FIRST
QUARTER

a. Maximum Amount
1. Cash $ —
2. Securities (FV) 1,524,363,851
3. Securities (BACV) XXX
4. Nonadmitted Subset (BACV) XXX

b. Ending Balance
1. Cash $ —
2. Securities (FV) 1,524,363,851
3. Securities (BACV) XXX
4. Nonadmitted Subset (BACV) XXX

(8)  Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity: None
9) Recognized Receivable for Return of Collateral - Secured Borrowing: None
(10) Recognized Liability to Return Collateral - Secured Borrowing (Total): None

H.-J. None

K.-L. No significant change

M.-N. None

0. No significant change

P. None

Q. No significant change

R. None

Joint Ventures, Partnerships, and Limited Liability Companies
A. No significant changes

B. None

Investment Income

No significant change

Derivative Instruments

A. Derivatives under Statement of Statutory Accounting Principles ("SSAP") No. 86, Derivatives
(1-7) No significant change
(8-9) None

B. None
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Note 9

Note 10

Note 11

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Income Taxes

No significant change

Information Concerning Parent, Subsidiaries and Affiliates and Other Related Parties

A.-B.

No significant change other than the items disclosed below.

The Company has a reciprocal demand loan agreement with its wholly-owned subsidiary, DL Investment
Holdings 2016-1, LLC ("DLIH 2016-1"). During the three months ended March 31, 2024, the Company made
draws relating to this agreement totaling $123,000,000 and made repayments of $62,000,000 to DLIH
2016-1. As of March 31, 2024, the Company owed $113,000,000 to DLIH 2016-1 related to this agreement.

The Company has a hedging program agreement with DLIH 2016-1. Under this agreement, the Company
pays DLIH 2016-1 a service fee that is settled in conjunction with a liability option impact on a quarterly basis.
In January 2024, the Company received cash of $49,422,500 in settlement of the prior year receivable from
DLIH 2016-1. The net impact of service fees and liability option impact during the three months ended
March 31, 2024 was $60,018,305 and, as of March 31, 2024, the Company was owed this full amount from
DLIH 2016-1.

As of December 31, 2023, the Company held a cash equivalent of $60,000,000 relating to amounts borrowed
by Clear Spring Health Insurance Company ("CSHIC"), an affiliate, in the form of a demand promissory note.
During the three months ended March 31, 2024, CSHIC borrowed an additional $320,000,000 from the
Company and made repayments of $120,000,000. As of March 31, 2024, the Company holds a short-term
investment of $260,000,000, which reflects the outstanding balance of the demand promissory note.

On January 11, 2024, the Company received $6,700,000 in cash from its wholly owned subsidiary, Delaware
Life and Annuity Company ("DLAC"), in settlement of the Company's ceding commission receivable recorded
on Page 2 Line 16.3 at December 31, 2023. On January 24, 2024, the Company paid $118,673,041 of
securities, inclusive of accrued interest, and $184,100 of cash to DLAC in settlement of the Company's
reinsurance payable recorded on Page 3 Line 9.3 at December 31, 2023.

. No significant change
. None

. No significant change

None

No significant change

None
FHLB Agreements

(1)  The Company is a member of the Federal Home Loan Bank of Indianapolis (the "FHLB"). Through its
membership, the Company utilizes funding agreements issued to the FHLB consistent with its other
investment spread operations and considers these funds policyholder liabilities. From time to time, the
Company also uses FHLB funds for operations; any funds obtained from the FHLB for use in the
Company's general operations are accounted for as borrowed money. The Company has determined
its estimated maximum borrowing capacity with the FHLB as $1,865,647,946 as of March 31, 2024.
The Company calculated this amount in accordance with its current collateral pledged to the FHLB.

7.8



STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(2) FHLB Capital Stock
a. Aggregate Totals
1 2 3
Total General Separate
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 7,500 7,500 —
(c) Activity Stock 71,452,500 71,452,500 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 71,460,000 $ 71,460,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $1,865,647,946 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 7,500 7,500 —
(c) Activity Stock 69,202,500 69,202,500 —
(d) Excess Stock 2,250,000 2,250,000 —
(e) Aggregate Total (a+b+c+d) $ 71,460,000 $ 71,460,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $1,683,708,493 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
Current Year | Not Eligible 6 months to
Membership Total for Less Than 6 | Less Than 1 1to Less
stock (2+3+4+5+6) | Redemption Months Year Than 3 Years | 3to 5 Years
1. Class A $ —1$ —1|$ —$ —1|$ —|$ —
2. Class B 7,500 — — — — 7,500
11B(2)b1 Current Year Total (Column1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column1) should equal 11B(2)a1(e) Total (Column 1)
(3)  Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
: ] Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged (Lines 2+3) $ 2,200,210,212 $ 2,350,489,581 $ 1,588,000,000
2. Current Year General Account Total Collateral
Pledged 2,200,210,212 2,350,489,581 1,588,000,000
3. Current Year Separate Accounts Total Collateral
Pledged — — —
4. Prior Year-end Total General and Separate
Accounts Total Collateral Pledged 1,966,287,282 2,110,096,841 1,538,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period

1 2 3

Amount Borrowed
Carrying Value at Time of Maximum
Collateral

Fair Value

1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged (Line
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
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(4)  Borrowing from FHLB

a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
Total General Separate Reserves
2+3 Account Accounts Established
1. Current Year
(a) Debt $ — % — $ — XXX
(b) Funding Agreements 1,588,000,000 1,588,000,000 — 1,525,852,504
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 1,588,000,000 $1,588,000,000 $ — $ 1,525,852,504
2. Prior Year-end
(a) Debt $ — % — $ — XXX
(b) Funding Agreements 1,538,000,000 1,538,000,000 — 1,475,607,001
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 1,538,000,000 $1,538,000,000 $ — $ 1,475,607,001

b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total
2+3 General Account Separate Accounts
1. Debt $ — 3 — 3 —
2. Funding Agreements 1,588,000,000 1,588,000,000 —
3. Other — — —

4. Aggregate Total (Lines 1+2+3) $ 1,588,000,000 $ 1,588,000,000 $ —
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the Company have prepayment
obligations under the following

arrangements?
(YES/NO)
1. Debt NO
2. Funding Agreements YES
3. Other NO

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

A-D. None
E. No significant change
F. - G. None
H. No significant change

l. None

Note 13  Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change

Note 14 Liabilities, Contingencies and Assessments

A.-B. No significant change

C.-D. None
E. No significant change
F. None
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Note 15 Leases
A. No significant change
B. None

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 Extinguishment of Liabilities

A. None
B. No significant change
C. None

Note 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured

Plans
A.-B. None
C. No significant change

Note 19 Direct Premium Written/Produced by Managing General Agents/Third-Party Administrators

None

Note 20 Fair Value Measurement
A. Assets Measured at Fair Value

(1)  Fair Value Measurements at March 31, 2024:

Description for each class of asset or
liability (Level 1) (Level 2) (Level 3) Net Asset Value Total

a. Assets at fair value

Cash, Cash Equivalents and
Short-Term Investments

Government - Treasury $ — $ 19,569,442 $ — 3 — $ 19,569,442
Total Cash, Cash Equivalents and
Short-Term Investments ¢ — $ 19,569,442 $ — % — 3 19,569,442
Preferred Stocks
Industrial and miscellaneous — 28,614,374 — — 28,614,374
Parent, subsidiaries and
affiliates — 251,706,930 — — 251,706,930
Total Preferred Stocks $ — $ 280,321,304 $ — 3 — $ 280,321,304
Common Stocks (b)
Industrial and miscellaneous 15,947,848 5,154,407 21,755,833 3,235,140 46,093,228
Total Common Stocks $§ 15,947,848 §$ 5,154,407 $ 21,755,833 $ 3,235140 $ 46,093,228
Bonds
Hybrid securities — 2,766,183 — — 2,766,183
Industrial and miscellaneous — 58,404,947 — — 58,404,947
Total Bonds $ — $ 61,171,130 $ — $ — $ 61,171,130
Other Invested Assets —
Industrial and miscellaneous — 29,203,428 6,871,931 — 36,075,359
Total Other Invested Assets $ — $ 29,203,428 $ 6,871,931 $ — $ 36,075,359
Derivative Assets
Interest rate contracts 660,149,219 — — — 660,149,219
Equity contracts 766,325 — — — 766,325
FX contracts — — 260,309 — 260,309
Total Derivative Assets $ 660,915,544 $ — $ 260,309 $ — $ 661,175,853
Separate Accounts Assets (a) 12,739,136,863  3,413,647,248 296,265,612 125,467,654 16,574,517,377

Total assets at fair value/NAV $13,416,000,255 $ 3,809,066,959 $ 325,153,685 $ 128,702,794 $17,678,923,693
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Description for each class of liability (Level 1) (Level 2) (Level 3) Net Asset Value Total

(2-3)

Assets:

Common Stocks -
Industrial &
miscellaneous

Other Invested Assets
- Industrial &
miscellaneous

Derivatives - FX
contracts

Separate Accounts
Assets

Total Assets
Liabilities:

Derivatives - FX
Contracts

Total Liabilities

(4)

®)

b. Liabilities at fair value
Derivative Liabilities

Interest rate contracts $ 515,778,307 $ — $ — 3 — $ 515,778,307
Equity contracts 522,550 10,570,650 — — 11,093,200

FX contracts — — 35,114 — 35,114
Total Derivative Liabilites $ 516,300,857 $ 10,570,650 $ 35,114 $ — $ 526,906,621

Total liabilities at fair value $ 516,300,857 $ 10,570,650 $ 35,114 $ — $ 526,906,621

(a) Separate account invested assets are typically carried at fair value. In instances where market risk is guaranteed by the
Company, the bonds and preferred stocks are carried at amortized cost based on their respective NAIC rating. Separate
account assets exclude $1,175,156,396 of investment income and receivables due at March 31, 2024.

(b) The common stock line in the above fair value table excludes FHLB common stock with a carrying value of $71,460,000.
The stock may only be issued, redeemed, and repurchased by the FHLB at a price equal to its par value.

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy:

Total gains  Total gains
Transfers  and (losses) and (losses)

Balance as of ~ Transfers ~ Outof Level includedin included in Balance as of
1/1/2024 Into Level 3 3 Net Income Surplus Purchases  Issuances Sales Settlements 3/31/2024
$ 20,111,618 $16,000,000 $(14,356,138) $ — 3 353 $ — $ — 3 — 3 — $ 21,755,833
21,492,902 —  (14,589,451) — (31,520) — — — — 6,871,931
66,941 — — 1,217,418 193,368 — — —  (1,217,418) 260,309
291,900,447 — — 4,362 2,177,134 17,043,147 —  (14,634,086) (225,392) 296,265,612
$333,571,908 $16,000,000 $(28,945,589) $ 1,221,780 $ 2,339,335 $17,043,147 § — $(14,634,086) $ (1,442,810) $ 325,153,685
$ 2,653,745 $ — $ — $ 2,103,050 $(2,618,631) $ — 3 — 3 — $(2,103,050) $ 35,114
$ 2,653,745 $ — § — $ 2,103,050 $(2,618,631) $ — $ — $ — $(2,103,050) $ 35,114

The Company's policy is to recognize transfers between levels of the fair value hierarchy at the
beginning of the reporting period. Transfers made are the result of changes in the level of the
observability of inputs used to price the assets or changes in NAIC designations.

The Company’s financial assets and liabilities carried at fair value have been classified, for
disclosure purposes, based on a hierarchy defined by SSAP No.100R, Fair Value. The hierarchy
gives the highest ranking to fair values determined using unadjusted quoted prices in active markets
for identical assets and liabilities (Level 1) and the lowest ranking to fair values determined using
methodologies and models with unobservable inputs (Level 3). An asset's or a liability’s
classification is based on the lowest level input that is significant to its measurement. For example,
a Level 3 fair value measurement may include inputs that are both observable (Levels 1 and 2) and
unobservable (Level 3). The levels of the fair value hierarchy are as follows:

Level 1 — Quoted prices are available in active markets for identical financial instruments as of
the reporting date. The types of financial instruments included in Level 1 are listed equities,
mutual funds, money market funds, and cash equivalents.

Level 2 — Pricing inputs are other than quoted prices in active markets which are either
directly or indirectly observable as of the reporting date, and fair value is determined through
the use of models or other valuation methods. Financial instruments which are generally
included in this category include fixed maturity securities, less liquid and restricted equity
securities, and over-the-counter derivatives that are priced by third-party pricing services or
internal systems using observable inputs.

Level 3 — Pricing inputs are unobservable for the financial instrument and include situations
where there is little, if any, market activity for the financial instrument. The inputs into the
determination of fair value require significant management judgment or estimation. Financial
instruments that are included in this category generally include non-binding broker and
internally priced mortgage or other asset-backed securities and other publicly traded issues,
private corporate securities, and private equity securities.

In certain cases, the inputs used to measure fair value may fall into different levels of the fair value
hierarchy. In such cases, a financial instrument’s level within the fair value hierarchy is based on the
lowest level of input that is significant to the fair value measurement. The Company's assessment of
the significance of a particular input to the fair value measurement in its entirety requires judgment
and considers factors specific to the financial instrument. From time to time there may be
movements between levels as inputs become more or less observable, which may depend on
several factors including the activity of the market for the specific security, the activity of the market
for similar securities, the level of risk spreads, and the source of the information from which the
Company obtains the information.

There were no significant changes made in valuation techniques during the three months ended
March 31, 2024.

Derivative values in the above tables are presented on a gross basis.
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Presentation of Fair Value Information

The Company has combined fair value disclosure requirements from other accounting pronouncements within
Note 20.

Aggregate Fair Value of all Financial Instruments

The following table presents the carrying amounts and estimated fair values of the Company’s financial
instruments as of March 31, 2024:

Not

Practicable
Type of Financial Aggregate Fair Admitted Net Asset (Carrying
Instrument Value Assets (Level 1) (Level 2) (Level 3) Value Value)

Assets:
Cash, cash
equivalents and short-
term investments $4,698,483,348 $4,698,483,348 $1,652,974,084 $3,045,509,264 $ — 3 — $ -
Bonds 17,995,585,616 19,031,557,702 1,689,984 17,776,581,875 217,413,757 — —
Preferred stocks 814,557,811 813,612,139 — 814,557,811 — — —
Common stocks (a) 147,508,397 147,508,397 15,947,848 76,614,407 51,711,002 3,235,140 —
Mortgage loans on
real estate 1,731,116,657  1,838,025,687 —  1,731,116,657 — — —
Derivative assets 677,446,410 669,264,370 677,186,101 — 260,309 — —
Contract loans 346,624,676 350,248,454 — — 346,624,676 — —
Other invested assets
a 842,041,029 847,360,546 — 804,157,839 37,883,190 — —
Separate Account
assets 16,834,703,956 16,853,740,186 12,756,972,653 3,653,592,142 298,671,507 125,467,654 —
Liabilities:
Liabilities for deposit-
type contracts $1,972,544,063 $2,024,549,963 $ — 3 — $1,972,544,063 $ — 3 —
Derivative liabilities 528,692,450 531,193,053 518,086,686 10,570,650 35,114 — —
Separate Account
liabilities 328,207,589 328,207,589 — — 328,207,589 — —

(a) The common stock and other invested assets lines in the above fair value table exclude equity method investments with carrying
values of $21,707,363 and $692,233,133, respectively, as of March 31, 2024.

The methods and assumptions that the Company uses in determining the estimated fair value of its financial
instruments are summarized below:

Bonds - The Company determines the fair value of its publicly-traded fixed maturity securities using three
primary pricing methods: third-party pricing services, non-binding broker quotes, and pricing models. Prices
are first sought from third-party pricing services, with the remaining unpriced securities priced using one of the
other two methods. Third-party pricing services derive the security prices through recently reported trades for
identical or similar securities with adjustments for trading volumes and market observable information through
the reporting date. In the event that there are no recent market trades, pricing services and brokers may use
pricing models to develop a security price based on future expected cash flows discounted at an estimated
market rate using collateral performance and vintages. The Company generally does not adjust quotes or
prices obtained from brokers or pricing services.

Structured securities, such as asset-backed securities ("ABS"), residential mortgage-backed securities
(RMBS"), and commercial mortgage-backed securities ("CMBS"), are priced using third-party pricing services,
a fair value model, or independent broker quotations. Typical inputs used by these three pricing methods
include, but are not limited to, reported trades, benchmark yields, issuer spreads, bids and/or estimated cash
flows, and prepayment speeds. In addition, estimates of expected future prepayments are factors in
determining the price of ABS, RMBS, and CMBS. These estimates are based on the underlying collateral
and structure of the security, as well as prepayment speeds previously experienced in the market at interest
rate levels projected for the underlying collateral. Actual prepayment experience may vary from these
estimates.

For privately-placed fixed maturity securities, fair values are estimated using model prices or broker quotes. A
portion of privately-placed fixed maturity securities (typically SEC Rule 144A securities) are priced using
market prices. Also, a small subset of privately-placed fixed maturity securities are priced using matrix
applications which take into account credit spreads for a variety of public and private securities of similar
credit risk, maturity, prepayment, and liquidity characteristics.

The Company’s ability to liquidate positions in privately-placed fixed securities and mortgages could be
impacted to a significant degree by the lack of an actively-traded market. Although the Company believes
that its estimates reasonably reflect the fair value of those instruments, its key assumptions about risk-free
interest rates, risk premiums, performance of underlying collateral (if any), and other factors may not reflect
those of an active market.

Preferred and common stocks - The fair value of the Company’s equity securities not accounted for under
the equity method is first based on quoted market prices. Similar to fixed maturity securities, the Company
uses pricing services and broker quotes to price equity securities for which a quoted market price is not
available.

Mortgage loans on real estate - The fair value of mortgage loans is estimated by discounting future cash

flows using current rates at which similar loans would be made to borrowers with similar credit ratings and for
the same remaining maturities.
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Derivatives - The fair values of swaps, swaptions, and forwards are based on current settlement values,
dealer quotes, and market prices. Fair values of options and futures are also based on dealer quotes and
market prices.

Contract loans - The fair value of policy loans is determined by estimating future policy loan cash flows and
discounting the cash flows at a current market interest rate.

Other invested assets - Other invested assets include low income housing tax credits ("LIHTCs"), surplus
notes, collateral loans, and equipment lease trusts. The fair value of LIHTCs and equipment lease trusts
approximate their carrying values. The fair values of surplus notes are obtained from third-party pricing
services. Collateral loans are carried at amortized cost using pricing methods similar to private placements.

Cash, cash equivalents, and short-term investments - The carrying value for cash, cash equivalents, and
short-term investments approximates fair value due to the short-term nature and liquidity of the balances.

Separate Accounts - The estimated fair value of separate account assets and liabilities is determined using
the same methodology described in Note 35 of the Company's 2023 Annual Statement.

Liability for deposit-type contracts - The fair values of the Company’s general account liabilities under
investment-type contracts (insurance and annuity contracts that do not involve mortality or morbidity risks) is
estimated using discounted cash flow analyses or surrender values. Those contracts that are deemed to
have short-term guarantees have a carrying amount equal to their estimated fair value.

D. Not Practical to Estimate Fair Value: None
E. Investments Measured at Net Asset Value

Separate accounts include assets with a fair value of $125,467,654 at March 31, 2024 in hedge funds, private
equities, and other alternative investments for which fair value is measured at net asset value ("NAV") using
the practical expedient. These investments are not quoted on a securities exchange or in the over-the-
counter ("OTC") market. As of March 31, 2024, there were no unfunded commitments. The investments
have liquidity restrictions consisting of notice periods (typically 60 days), redemption schedules (typically
quarterly), and hold backs (typically 3% of the investment is held back until the next annual audit is
completed). The redemption period may be extended if there is a delay in liquidating underlying holdings
within an investment. The investments are within the policyholders' separate accounts so any fluctuation in
NAV will result in a corresponding change in the policyholder reserve liability and therefore will have no
impact on income.

Common stocks include assets with a fair value of $3,235,140 for which fair value is measured at NAV, using
the practical expedient, for which third-party statements are obtained.

Other Items
A.-B. None
C. No significant change other than the following:

As of March 31, 2024, the Company had $139,689,968 and $10,370,352 of net negative (disallowed) Interest
Maintenance Reserve ("IMR") recorded in its general account and non-insulated separate account,
respectively. The amount recorded in the general account was admitted and reported as an asset within Line
25 on the Company's general account Statement of Assets. The Company's calculated adjusted capital and
surplus for purposes of determining net negative (disallowed) IMR allowed to be admitted using information
from the Company's most recently filed statement with the Delaware Department was $2,197,244,159. The
general account admitted net negative (disallowed) IMR represents 6.4% of the Company's general account
adjusted capital and surplus. The separate account recognized disallowed IMR represents 0.5% of the
Company's general account adjusted capital and surplus.

Fixed income investments generating IMR losses comply with the Company's documented investment or
liability management policies. The Company has no derivative activity included in IMR. There were no
temporary and transitory timing issues or events that caused IMR losses to not be reflective of reinvestment
activities. Asset sales generating admitted negative (disallowed) IMR were not compelled by liquidity
pressures.

D.-I. None

Events Subsequent

Subsequent events have been considered through May 14, 2024 for the Quarterly Statement dated March 31, 2024.
There have been no Type | or Type |l events identified subsequent to the close of the books and accounts for this
statement that have a material effect on the financial condition of the Company, except as discussed below.

The Company provided an unconditional financial guaranty (the "DLAC Guaranty") to DLAC that results in a
contingent exposure of the Company's assets. The Company provided the DLAC Guaranty as a condition of
licensure for DLAC to write business in the State of Maine. The DLAC Guaranty would obligate the Company to
contribute capital if DLAC fails to maintain capital and surplus at a level no less than the greater of the regulatory
action level risk-based capital or the minimum requirements for capital and surplus each in the amount of
$1,500,000. The DLAC Guaranty was approved by the Delaware Department on January 11, 2024 and became
effective May 8, 2024.
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Note 23 Reinsurance
A.-B. No significant change
C.-G. None

H.  No significant change

Note 24 Retrospectively-Rated Contracts and Contracts Subject to Redetermination
A.-D. No significant change

E. None

Note 25 Change in Incurred Losses and Loss Adjustment Expenses
A.-B. Changes in estimates related to the prior year incurred claims are included in total hospital and medical

expenses in the current year in the Statements of Operations. There were no changes in methodologies or
assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.
The payable for claims unpaid, net of health care receivables, as of December 31, 2023, was $31,919. As of
March 31, 2024, $1,791 has been paid, net of health care receivables, for incurred claims attributable to
insured events of prior years. Reserves remaining for prior years, net of health care receivables, are $30,128
as of March 31, 2024, as a result of re-estimation of unpaid claims. Original estimates are increased or
decreased as additional information becomes known regarding claim development experience. The
Company incurred no claims adjustment expenses for the three months ended March 31, 2024 or for the year
ended December 31, 2023.

Note 26 Intercompany Pooling Arrangements

None

Note 27  Structured Settlements

None

Note 28 Health Care Receivables
A. No significant change

B. None

Note 29 Participating Policies

None

Note 30 Premium Deficiency Reserves

No significant change

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 and Deposit-Type Contract Liabilities by Withdrawal Characteristics
A. No significant change
B. None

C.-D. No significant change

Note 34 Premiums and Annuity Considerations Deferred and Uncollected

None
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Note 35 Separate Accounts

No significant change

Note 36 Loss/Claim Adjustment Expenses

No significant change

7.16



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

If the response to 3.2 is yes, provide a brief description of those changes.
See attached organizational chart Within SChEAUIE Y ..o bbbttt bbbt bbb b b srenre e

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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

12/31/2019

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
[6 1Y SO TSRS P RPN

06/14/2021

By what department or departments?
Delaware DepartmeEnt Of INSUFANCE .........ooiiiiiiieeee ettt e et e st e ea e e ea e e et e s e e s s e e ae e ea e e ea e e ea e e es e e ea e e et e st emseeaseemseeneeemeeeneeanseaseeseenseenneennean

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Clarendon Insurance Agency, INC. ....cccooooieciieieieieeeeveiceeae Waltham, MA .o ....NO.....]....NO.....|....NO.....|... YES....
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16.

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

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

INVESTMENT

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

Assets are posted as collateral as required by contract. Certain assets are held in various states as state deposits, as required by those
states.

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X ]

No [ ]

Amount of real estate and mortgages held in short-term investments: ...................... . ....24,862,500
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
343,021,000 3. ....343,021,000
Preferred Stock 241,129,785 5. ...251,706,930
Common Stock . 25,712,351 $. 25,939,584
Short-Term Investments ...... .557,832,500 $. 661,500,000
Mortgage Loans on Real Estate $.
All Other 529,762,178 3. .536,523,949
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ..1,697,457 814 5. ...1,818,691,463
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiiiiieeeeee e e D et B e
Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiiieeeeee s Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes [ X] No[ 1 NA[ ]

If no, attach a description with this statement.

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

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

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
J.P. Morgan Chase Bank ...........ccccoooiiieieicieicecccee e 270 Park Avenue, New York, NY 10017 ..o

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? .............ccccccceeeenee. 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

Guggenheim Partners Investment Management, LLC
Andrew Kenney, Chief Investment Officer
Insight North America, 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?..........ccoviirirrriieeieiirrrsee e Yes[ 1 No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
137432 Guggenheim Partners Investment Management, LLC .................... 549300XWQLVNUK615E79 ........
145995 Insight North America, LLC 213800YYX7MQCCEN9439 .

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 SECUNMEIES? ............cceuruiiiiiiieieieieietee sttt ettt ese e et s et e s se et s s et esesesese e st sesesennnene Yes [ X] No [ ]

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

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

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? .............ccccoeiiienine Yes[ 1 No[X]

8.2



STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan T 168,290,394
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,669,301,489
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 1,837,591,883

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 433,804

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,838,025,687

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

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

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY
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

2 3 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. AlADaMA ..o AL e L o 9,700 |......... 44,026,852 |.....cooveeeieeieenes [ [ 44,036,552 |..cooveviiiieiiiens
2. AIBSKA .ot AK e L o 1,916 964 | e [ 410,480
3. Arizona ..... .. AZ 117,578 |. .33,363,514 |..
4. Arkansas .. AR e L e ....22,822,982 |..
5. California .. ... CA 2,116,986 . .. 223,658,013 |..
6. Colorado ...... ... CO . 34,291 .. 17,559,376 |. .17,593,667 |..
7. Connecticut .. . CT .724,168 ..90,336,119 |. .91,060,287 |..
8. Delaware ............. ... DE 840, 126) .25,280,187 |..
9. District of Columbia . . DC e b e T | , e o [ 862,333 |..
10. Florida .. .. FL 129,919 |........ 351,427,432 |. .. 351,557,351 |..
11.  Georgia .. GA 81,188 ..52,749,597 |. ....52,830,785 |..
12.  Hawaii .. . HI 63,394 ..29,038,540 |. .29,101,934 |..

13. Idaho ....
14. lllinois ...
15. Indiana.

..10,307,648 |.
..79,040,184 |.
..70,491,310 .

10,341,771 |.
.79,237,082 |..
.70,524,454 |..

16. lowa ..... LA .3,365 ..31,620,246 |. .31,623,611 |..
17. Kansas . ... KS .28,838 |. ..11,980,369 |. .12,009,207 |..
18, KENMUCKY «ouveveeieeeieieieieeeiee e KY e Lo i 17,239 |.......... 30,499,681 | e e 30,516,920
19, LOUISIANG ...ovvvieiieiieieie et LA e b i 7,195 63,869,728 |.....ceoieiieeieeies [ [ 63,876,883
20. Maine ....... ..10,445,489 |. .10,451,788 |..
21.  Maryland . ..72,170,690 |. .72,209,094 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA [ b [ 45,855 [ 90,716,953 [.oeneeeeeeiies [ o 90,762,808
23, MIChIgaN ....cooveeeiieieeeeeee e ML e L e 219 | 115,038, 362 115,478,581

..45,525,372 |. ....46,354,152 |..
.. 33,961,608 . .33,962,721 |..
.......... 51,000,724 .........51,048,901

24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO

27, MONANA ...veeeeeieieieieiee s MT e L i 1,487 [ 2,558,293 | e [ 2,559,780
28. Nebraska .. ... NE ..13,269,028 |. .13,271,347 |..
29. Nevada........ .. NV . ..16,261,945 |. .16,280,041 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH [ L [ 7,008 | 24,943,634 | e s 24,950,642
31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ e Lo .. 33,258 | 136,711,407 .o [ [ 136,744,665
32.  New Mexico . .. NM ... 3,440,988 .. 3,462,964
33, NeW YOrK .ooovevvevevereieeceeeveeeeeeeesenenenees. NY e Neci e 7,368 614,500 oo oo o 621,868

211,544,706 |.
6,065,355 |.

211,321,066 |.
6,063,231 |

34. North Carolina ..
35. North Dakota

36. OO ...ccueeee 107,003,465 |. .. 107,060,562 |..
37.  Oklahoma . .. 14,634,687 |. .... 14,635,461 |..
38. Oregon......... ..32,338,829 |. ....32,356,481 |..

.103,109,011 .
..11,806,703 |.
. 103,743,716 |.
R 13,789,365 |.
186,225,565 |.

.. 193,150,304 |..
.... 11,807,605 |..
.. 103,761,044 |..
....13,790,859 |..
.. 186,319,718 |..

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

44. Texas ....... ..84,282,149 |. ....84,734,888 |.

45.  Utah ..... ..16,028,336 |. .16,113,531 |..

46. Vermont . eveenn.6,611,719 [ ..6,611,812 |..

47, Virginia .....ccccecececereececccneseneciccssenececeees. VA e L .. 88,000 .. 94,190,017 oo e o 94,278,017

48.  Washington ..........cccccoeeeecccurneesevcccncecee. WA o Lo 56,733 [ 29,511,256 ..o [ o 29,567,989 |....ooiiiiiiiine

49. West Virginia
50. Wisconsin ....

.. 18,740,552 |.
..63,120,630 |.

.18,740,837 |..
.63,141,538 |..

51, WYOMING eoveveeeeeeeeieeneeeeieeeneneneseeeeeenenes WY i L e 466 |........... 4,942,753 oo oo oo 4,943,219 oo
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foceeeeiiiiiiiiins e .
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . 5,434, .....3,002,157,952 |.
96. Plus Reinsurance Assumed. B G Y . ..
97  Totals (All Business).... . 5,434,995 |..... 3,002, 157,952 |. 3,007,592,947 |..
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 18,366,129 |.......... 82,930,175 101,296,304
99. Totals (All Business) less Reinsurance Ceded XXX (12,931,134)  2,919,227,777 2,906,296,643 100,013,942
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ..........ccccoovviiiiiiicicciiicicccc o XXX ..641 ] 1,567 |. ..2,208 |..
58002. ..oocviiiiiiiiens . XXX.....
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page .........ccooeeieciiniicine e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 641 1,567 2,208
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer...............oceveeerieereeeieees ceeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 5
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

Group 1001, Inc.*

100%
. Group 1001 Insurance
100% Group 1001 Capital, LLC ol dineaninic
100%
Y Y Y Y Y Y Y
. . Group 1001 Distribution . Group One Thousand One
See Page 9 DLIC Holdings, LLC CSLIC Holdings, LLC Holdings, LLC Group 1001 Services, Inc. R.V.Il. Manager, LLC e
100% 100% 100% 100% 100%
See page 2 See Page 6 See page 7 See page 8 See page 10

*Mark R. Walter, an individual, is the ultimate controlling person of the Group 1001 insurance holding company system. Group 1001, Inc. (“G1001”) is a subsidiary of the following
intermediate holding companies: TWG Financial Holdings, LLC (f.k.a. Delaware Life Holdings Parent, LLC) (“TWGFH"), TWG Global Holdings, LLC (f.k.a. Delaware Life Holdings Parent Il, LLC)
(“TWGGH”), DLHPII Equity Participation Company, LLC (“DEPC”), and DLICM, LLC (“DLICM”). Mr. Walter holds 100% of the voting membership interests in DLICM and DEPC. DLICM and
DEPC together hold 100% of the voting membership interests in TWGGH. In turn, TWGGH holds 100% of the voting membership interests in TWGFH, and TWGFH holds 91.89% of the

voting membership interests in G1001.
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

DLIC Holdings, LLC 100%
100%
DLIC Sub-Holdings, LLC
100%
Y Y Y
Delaware Life
Insurance Company Delaware Life Reinsurance Clear Spring Health Holdings, LLC v
Insurer - DE (Barbados) Corp.
NAIC No. 79065 Insurer - Barbados v v
FEIN No. 04-2461439
| | . . Armstrong STF IV, LLC
100% 100% Delaware Life Marketing, LLC Wright STF I, LLC
¢ + Delaware Life (Bermuda) Holdings, Inc.
See page 3 See Page 5 |
100%

Daltonville Capital, LLC
Danetown Funding, LLC
Dansbury Capital, LLC

Delta Lane Funding, LLC
Dixon Canyon Capital, LLC
DLMF1, LLC

Dolomites Range Capital, LLC
Dovemont Capital, LLC
Drawford Holdings, LLC
Duststorm Road Capital, LLC
Dyewood Forest Capital, LLC




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Delaware Life
Insurance Company
Insurer - DE
NAIC No. 79065
FEIN No. 04-2461439

ccl

10‘0%
y Y Y Y y
DL Reinsurance Company Delaware Life and Delaware Life Reinsurance (U.S.)
Insurer - DE Annuity Company Cf)rp. IR S, Ellendale Insurance Agency, LLC Clear Spring PC Holdings, LLC
NAIC No. 15690 Insurer - DE Captive - OK 100% Inc.
FEIN No. 47-2139462 NAIC No: 17466 NAIC No. 16097
FEIN No: 92-1177640 FEIN No: 81-4775554
I I
100% 100%
2 4 Y +
Delaware Life 1099 Reporting Company, LLC
DLIC Real Estate, LLC EDIA Funding I, LLC
220 Williams Street, LLC EDIA Funding Ill, LLC See Page 4
DL Investment Holdings 2016-1, LLC EDIA Funding IV, LLC
DL Investment Holdings 2016-2, LLC EDL Holdings, LLC
DL Private Placement Investment Company |, LLC ELND Collateral Company Il, LLC
DL Service Holdings, LLC EDIA Funding Il, LLC
IDF IX, LLC EDL Holdings II, LLC
McMillan Street, LLC ELND Collateral Company Parent, LLC
NCS Franklin Park, LLC
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Clear Spring PC Holdings, LLC

I
100%

+

Clear Spring PC
Acquisition Corp.

|
100%
h 4
Clear Spring Property and
Casualty Company
Insurer - IN
NAIC No. 15563
FEIN No. 43-1436329

100%

A4

Clear Spring Casualty
Insurance Company
Insurer - IN
NAIC NO. 11703
FEIN No. 24-0637535

100%
+
y y
Clear Spring National Clear Spring American
Insurance Company Insurance Company
Insurer - IN Insurer - IN
NAIC No. 12274 NAIC No. 11219
FEIN No. 51-0525163 FEIN No. 23-3005758




yecl

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Clear Spring Health Holdings, LLC

100%

N

y

Clear Spring Health
of lllinais, Inc.
HMO - IL
NAIC No. 16278
FEIN No. 82-2868818

Eon Health Plan, LLC

h 4

Clear Spring Health
Community Care, Inc.
HMO - IL
NAIC No. 15209
FEIN No. 46-2777821

100%

Clear Spring Health (CO), Inc.

HMO - CO
NAIC No. 16536
FEIN No. 38-4106522

+

1

Clear Spring Health (GA), Inc.
HMO - GA
NAIC No. 16005
FEIN No. 47-5581517

Clear Spring Health (SC), Inc.
HMO - SC
NAIC No. 15988
FEIN No. 81-1230796

A

y

y

Clear Spring Health
Insurance Company
100% Insurer - AZ
NAIC No. 78301
FEIN No. 86-0201136

Clear Spring Health (VA), Inc.

HMO - VA
NAIC No. 16534
FEIN No. 61-1919127

Clear Spring Health
Management Services, LLC

A

h 4

!

Clear Spring Health
Administrative Services, LLC

Advisor Advantage
Marketing, LLC

Clear Spring Health
Advisory Services, LLC

Healthcare Distribution
Partners, LLC
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

CSLIC Holdings, LLC

100%

Clear Spring Life
and Annuity Company
Insurer - DE
NAIC No. 83607
FEIN No. 43-1380564

100%

v

Y

Gainbridge Life
Insurance Company
Insurer — DE
NAIC No. 15691
FEIN No. 47-3023521

Elsmere Insurance Agency, LLC

Saganaw Insurance Agency, LLC

100%

A4

Efland Funding 2015-1, LLC
Efland Funding 2015-2, LLC
Efland Funding 2015-3, LLC
Efland Funding 2015-4, LLC
Efland Funding 2016-1, LLC
Efland Funding 2016-2, LLC
Efland Parent 2015-3, LLC
Efland Parent 2016-1, LLC
ELSL Funding V, LLC

ELSL Funding VI, LLC

ELSL Funding VII, LLC
Elsmere Renewable Energy, LLC

100%
100%
Y
STFP Aggregator |, LLC
STFP Aggregator Il, LLC
STFP Aggregator lll, LLC
Y 100% Y
CL Investment Holdings 2022-1, LLC
GLAC GBM Investco, LLC . ) .
CSLAC Investment Holdings, LLC Clear Spring Life Marketing, LLC
CSLAC Investment Holdings II, LLC
CSLAC Investment Holdings, Ill, LLC
CSLAC Real Estate, LLC I
Clear Spring Life 1099 Reporting Company, LLC 100%
IDF I, LLC Y
IDF II, LLC Cannonville Funding, LLC
Paragon GBM Investco, LLC Gallahan Funding, LLC
Renewable Energy Investors, LLC Geiger Funding, LLC
Retail Investors IlI, LLC** GLMF1, LLC
Grayson Road Capital, LLC
Grovewood Funding, LLC
Y

**0Owns a portfolio of 10 limited liability company entities, carried as disregarded entities, consisting of real estate investment
portfolio asset holdings, with each entity holding a single unique real estate property, each 100% wholly-owned. Such entities are
disclosed in Schedule Y, Part 1A.

GL Acquisition

Defeasance Co., LLC
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Group 1001 Distribution
Holdings, LLC

100%

v

4 4 Y
Gainbridge Insurance Group 1001 Insurance N . .
e I Marketing, LLC Gainbridge Risk Solutions, LLC

| I
0,
100% 100%

v J t !

Gainbridge Loyalty Services, LLC Gainbridge P&C Services, LLC Vesper Risk, LLC
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Lcl

Group 1001 Services, Inc.

100%

Y

\ 4

Group 1001 IP
Holdings, LLC

G1001 Innovations Group, LLC

Y

G1001 Advisory
Resources, LLC

PSA Realty Company

Group 1001 Portfolio Services,

LLC

Group 1001 Resources, LLC

100%
Group 1001 IP Properties, LLC
Group 1001 Indiana
Holdings, LLC
Group 1001 IP Lab, LLC
100% P

]
100%
v

Group 1001 IP
Development, LLC

Group 1001 IP Solutions, LLC

L 90%p AxiaTP Holdings, LLC

—100%P>

Axia Technology Partners, LLC

—100%—P,

DG Telecom, LLC




8¢l
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

82.76% Group 1001 Capital, LLC

Y Y JL Y

Group 1001 Finance Group 1001 Investment Group 1001 Equity
Company, LLC Holdings, LLC Holdings, LLC

Evolution of Sports, Inc.
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R.V.l. Manager, LLC

|
100%

v

R.V.l. Holdings, LLC

——100%—P

R.V.I. Acquisition Holdings, LLC

169 Lackawanna Avenue, LLC

I
100%

+

4—85.38%——

R.V.l. Guaranty Co., Ltd.
Insurer - Bermuda

I
100%

+

100%

R.V.l. America Corporation

Y

R.V.I. America
Insurance Company
Insurer - DE
NAIC No. 23132
FEIN No. 36-2490086

100%

+

7109 Harvard Avenue, LLC

v

RVI Analytical Services, Inc.
R.V.l. Services Co., Inc.
Transition Services, Inc.
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... Mark R. Walter .... ....No
..... DLICM, LLC . .. |Mark R. Walter Ounership.. .100.000 ...|Mark R. Walter ... N0..
..... DLHPI| Equity Participation Company, LLC .... |.. . [Mark R. Walter ... .. | Ownership.. .100.000 ... . Walter ....N0..
..... TWG Global Holdings, LLC ... .. |Delaware Life Partners, LLC . . |Other.... . Walter ....NO..
..... TWG Global Holdings, LLC .. [DLICM, LLC ... weeeeer. |Ownership.. 72.920 . Walter ....N0..
..... TWG Global Holdings, LLC ... . |DLHPII Equity Participation Company, LLC . |Ownership.. 27.080 . Walter ....N0..
..... Delaware Life Partners, LLC . ... N0..
..... TWG Financial Holdings, LLC ..| WG Global Holdings, LLC .. . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001, Inc. ......ceeee.ns ..| WG Financial Holdings, LLC . . [Ownership.. ..}..91.890 ....|Mark R. Walter ....N0..
..... Group 1001 Capital, LLC .... .. |Group 1001, Inc. ....cceeneen . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Finance Company, LLC ... .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Investment Holdings, LLC . .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Equity Holdings, LLC ... .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
.............. Evolution of Sports, Inc. ........ . |Group 1001 Capital, LLC Ownership.. ..82.760 ....|Mark R. Walter ....N0..
| Group 1001 oooeieiiiiiiiiei Group 1001 Insurance Holdings, LLC e | Group 1001, Inc. ..coeeennnnn Ownership .100.000 ...|Mark R. Walter ... ... N0
Group One Thousand One Advisory Services, LLC
. 4794 ...|Group Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group Group istribution Holdings, .. |Group 1001 Insurance Holdings, LLC ......... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Group 1001 Insurance Marketing, LLC . .. |Group 1001 Distribution Holdings, LLC ..... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Gainbridge Insurance Agency, LLC .. . |Group 1001 Distribution Holdings, LLC ..... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Gainbridge Loyalty Services, LLC .. .. |Gainbridge Insurance Agency, LLC ............ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group Gainbridge Risk Solutions, LLC . .. |Group 1001 Distribution Holdings, LLC ..... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Gainbridge P&C Services, Inc. .. |Gainbridge Risk Solutions, LLC . . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group . Vesper Risk, LLC ....cceeenenn .. |Gainbridge Risk Solutions, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group 83-1075334 .. Group 1001 Services, Inc. .. . |Group 1001 Insurance Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group U G1001 Innovation Group, LLC .. . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group ... |84-3501155 .. G1001 Advisory Resources, LLC . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group .|83-1510950 .. Group 1001 Resources, LLC .. . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group . PSA Realty Company ........ .. |Group 1001 Services, Inc . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 84-3527669 .. Group 1001 Indiana Holdings, LLC .. . |PSA Realty Company ....... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Group 1001 IP Holdings, LLC .. .. |Group 1001 Services, Inc. . .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Group 1001 IP Properties, LLC .. |Group 1001 IP Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ... N0..
. 4794 ...|Group Group 1001 IP Lab, LLC ......... . |Group 1001 IP Holdings, LLC . . [ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Group 1001 IP Development, LLC ... Group 1001 IP Lab, LLC . | Ownership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group Group 1001 IP Solutions, LLC Group 1001 IP Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group AxiaTP Holdings, LLC . |Group 1001 IP Solutions, LLC Ownership.. ..}..90.000 ....|Mark R. Walter ... No..
. 4794 ...|Group Axia Technology Partners, LLC AxiaTP Holdings, LLC . | Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group DG Telecom, LLC Axia Technology Partners, LLC Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group Group 1001 Portfolio Services, LLC .|Group 1001 Services, Inc. .......... . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group DLIC Holdings, LLC Group 1001 Insurance Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group Armstrong STF IV, LLC .... DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group Wright STF 111, LLC . .|DLIC Holdings, LLC . Ounership.. ..}.100.000 ...|Mark R. Walter ..NO..
. 4794 ...|Group Delaware Life (Bermuda) Holdings, Inc. ....... DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ...No
4794 ...|Group Delaware Life Marketing, LLC .... DLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group Daltonville Capital, LLC ... . |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ..No..
4794 ...|Group Danetown Funding, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group Dansbury Capital, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group Delta Lane Funding, LLC .. . |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group Dixon Canyon Capital, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...[Mark R. Walter ... ... NO.
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 DLMF1, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...1Group 10071 ....oeeis | e 00000 Dolomites Range Capital, LLC . .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 Dovemont Capital, LLC .... .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e 00000 Drawford Holdings, LLC ... .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 Duststorm Road Capital, LLC .. .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 Dyewood Forest Capital, LLC . .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ... DLIC Sub-Holdings, LLC U P . |DLIC Holdings, LLC ........ . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e 00000 ....|98-0608562 .. Delaware Life Reinsurance (Barbados) Corp. . DLIC Sub-Holdings, LLC .. . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 79065 ....|04-2461439 .. Delaware Life Insurance Company ... DLIC Sub-Holdings, LLC ..... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 15690 .... [47-2139462 .. DL Reinsurance Company ............... Delaware Life Insurance Company . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 16097 ....[81-4775554 .. Delaware Life Reinsurance (U.S.) Corp. . Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ..o | e 17466 ....[92-1177640 .. Delaware Life and Annuity Company .............. . .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ... ... No.
DL Private Placement Investment Company I,
4794 ...1Group 10071 .....eeeeeeiiiinn | e 00000 oo | e | s | e | e [ LLC e Delaware Life Insurance Company .............. Ownership .100.000 ...|Mark R. Walter
. 4794 ...|Group Clarendon Insurance Agency, Inc. ............... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group Delaware Life 1099 Reporting Company, LLC ... |.. Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group DLIC Real Estate, LLC ...ccovvveveveiiiiieieeeeenns ..|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group 220 Williams Street, LLC .|DLIC Real Estate, LLC Ounership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group DL Investment Holdings 2016-1, LLC Delaware Life Insurance Company . | Ownership.. ..}.100.000 ...|Mark R. Walter
479 ...|Group DL Investment Holdings 2016-2, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group DL Service Holdings, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group IDF IX, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group McMillan Street, LLC .. .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group NCS Franklin Park, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group Ellendale Insurance Agency, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group EDIA Funding |, LLC .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group EDIA Funding |11, LLC .... .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group EDIA Funding IV, LLC Ellendale Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group EDL Holdings, LLC ..|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group EDIA Funding 11, .|EDL Holdings, LLC ... . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group ELND Col lateral Company Il, LLC EDL Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group EDL Holdings |1, LLC .|Ellendale Insurance Agency, LLC .. . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group ELND Col lateral Company Parent, LLC ........... . .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 00000 ....|81-3986786 .. Clear Spring PC Holdings, LLC ...... Delaware Life Insurance Company .. . | Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|81-4004263 .. Clear Spring PC Acquisition Corp. Clear Spring PC Holdings, LLC .. .. | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 15563 .... [43-1436329 .. Clear Spring Property and Casualty Company . .|Clear Spring PC Acquisition Corp. ........... Ownership .100.000 ...|Mark R. Walter ...
Clear Spring Property and Casualty Company
4794 ...1Group 10071 ... | e 11703 .... [24-0637535 .. Clear Spring Casualty Insurance Company ..... |.. INe...]eeeeesDSeeemmeeeommmmm s Ownership .100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 11219 ... [23-3005758 .. Clear Spring American Insurance Company ..... .|Clear Spring Casualty Insurance Company .. |Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 12274 ....|51-0525163 .. Clear Spring National Insurance Company . . .|Clear Spring Casualty Insurance Company .. |Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|82-1780067 .. Clear Spring Health Holdings, LLC .............. . DLIC Sub-Holdings, LLC ......evvvvuunniiiinnnnne Ownership .100.000 ...|Mark R. Walter ...
Clear Spring Health Administrative Services,
L4794 L [Group 1001 Lo [ 00000 .... |82-1780353 .. Clear Spring Health Holdings, LLC ... Ounership .100.000 ... |Mark R. Walter ... ....No
4794 ...1Group 1001 ...ocmeiiiiiii e | e 00000 . Advisor Advantage Marketing, LLC .. ..|Clear Spring Health Holdings, LLC . | Ownership.. ..}.100.000 ... [Mark R. Walter ....NO..
L4794 L [Group 1001 Lo [ 00000 ....| . Clear Spring Health Advisory Services, LLC . .. |Clear Spring Health Holdings, LLC . | Ownership.. .4.100.000 ... [Mark R. Walter ... N0..
4794 ...|Group 1001 ...oovveieieieieeerieeeeeees [ 16536 ....|38-4106522 .. Clear Spring Health (CO), Inc. .... .. |Clear Spring Health Holdings, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ... NO..
L4794 .| Group 1007 Leevvviiiiiiiiiiiieiieeeeeieeiiianns | e 16534 ....[61-1919127 .. Clear Spring Health (VA), Inc. .... . ..|Clear Spring Health Holdings, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...|Group ettt [ 15209 .... [46-2777821 .. Clear Spring Health Community Care, Inc. .... . |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 L[ Group 1007 L.uvvvvveveiieiiiiiiiiiiiiiiiiiiiins | e 78301 ....|86-0201136 .. Clear Spring Health Insurance Company ........ Clear Spring Health Holdings, LLC ... Ownership .100.000 ...[Mark R. Walter ... ... NO.
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 16278 ... [82-2868818 .. | ....oevvvvvene | wrvrrrrniiiiiinn | i Clear Spring Health of Illinois, Inc. ........ PR | SO OTH....... Clear Spring Health Holdings, LLC ........... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... [Mark R. Walter ........cccooeeeviiiiunnnnnne ... N0...... JUUUR T
Clear Spring Health Management Services, LLC
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|82-1780353 .. Clear Spring Health Holdings, LLC ... Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ....oeeies | e 00000 ....| weeeeeeeennnnns Eon Health Plan, LLC .. . |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 16005 .... [47-5581517 .. Clear Spring Health (GA), Inc. .... Eon Health Plan, LLC . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 15988 ... |81-1230796 .. Clear Spring Health (SC), Inc. ........... Eon Health Plan, LLC . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group Healthcare Distribution Partners, LLC . . |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter
479 ...|Group CSLIC Holdings, LLC ...eeueeeiiiiiiiie Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group STFP Aggregator |, LLC CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group STFP Aggregator II, LLC .. . |CSLIC Holdings, . [Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group STFP Aggregator |11, LLC ... CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group GL Acquisition Defeasance Co., LLC CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group Clear Spring Life Marketing, LLC .. . |CSLIC Holdings, . [Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group Cannonvil le Funding, LLC Clear Spring Life Marketing, LLC .... Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group Gallahan Funding, LLC Clear Spring Life Marketing, LLC ............ Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group Geiger Funding, LLC . ..|Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group GLMF1, LLC . .. |Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group Grayson Road Capital, .. |Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e Grovewood Funding, LLC ......... .. |Clear Spring Life Marketing, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ..o | e 83607 ....|43-1380564 .. Clear Spring Life and Annuity Company . ..|CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e . |47-3023521 .. Gainbridge Life Insurance Company ..|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e Saganaw Insurance Agency, LLC ... .. |Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group Elsmere Insurance Agency, LLC .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group Efland Funding 2015-1, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group Efland Funding 2015-2, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group Efland Funding 2015-3, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group Efland Funding 2015-4, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group Efland Funding 2016-1, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group Efland Funding 2016-2, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group Efland Parent 2015-3, LLC .. . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group Efland Parent 2016-1, LLC .. . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group ELSL Funding V, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group ELSL Funding, VI, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group ELSL Funding VII, LLC .... Elsmere Insurance Agency, Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group Elsmere Renewable Energy, LLC Elsmere Insurance Agency, Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group CL Investment Holdings 2022-1, LLC .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group GLAC GBM Investco, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group CSLAC Investment Holdings, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group CSLAC Investment Holdings |1, LLC .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group CSLAC Investment Holdings I11, LLC .. Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group CSLAC Real Estate, LLC .....covvvvvvveeviiiiiieenns Clear Spring Life and Annuity Company ..... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Mark R. Walter
Clear Spring Life 1099 Reporting Company,
. 4794 ...|Group Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group IDF I, LLC .... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group IDF I, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group Paragon GBM Investco, LLC . .NIA....... | Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group Renewable Energy Investors, LLC ... LDE ] NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group Retail Investors |11, LLC .. LDE] e NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group FD Orange Beach 859, LLC LDE.... ... NIA....... Retail Investors 111, LLC ..oovvvvvvvvrerennnes Ownership .100.000 ...[Mark R. Walter ...




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€cl

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) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 Gl Phoenix 799, LLC Retail Investors |11, LLC . | Qunership .100.000 ...|Mark R. Walter ... ....No
L4794 L. Group 1001 .....ooiiii e e 00000 SE Sacramento 1224, LLC . .. |Retail Investors I, LLC . Ownership.. ..}.100.000 ... [Mark R. Walter ....NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 TLEXP Ellisville 926, LLC .. .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 L. Group 1001 ....oooiii e e 00000 TLEXP Overland Park 978, LLC . .. |Retail Investors I, LLC . Ownership.. ..}.100.000 ... [Mark R. Walter ....NO..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 TLEXP St. Peters 899, LLC .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 L. Group 1001 ..o | e 00000 GM Lansing 824, LLC .... .. |Retail Investors I, LLC . Ownership.. ..}.100.000 ... [Mark R. Walter ....NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 JL Milwaukee 1397, LLC .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 L. Group 1001 ..o e 00000 JL Plover 1320, LLC .... .. |Retail Investors I, LLC . Ownership.. ..}.100.000 ... [Mark R. Walter ....NO..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 JL Princeton 1332, LLC .. |Retail Investors Ill, LLC ....... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeieiiiiiieieeeeeeeeeeeeeees | e 00000 R.V.1. Manager, LLC .... .. |Group 1001 Insurance Holdings, LLC . .. | Ownership.. .100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 R.V.l. Holdings, LLC . |Group 1001, Inc. . . |Other.... .. 0.000 .... |Mark R. Walter ....N0..
L4794 L. Group 1001 ..o e 00000 R.V.1. Holdings, LLC ... .I. Manager, LLC . | Ownership.. .100.000 ... |Mark R. Walter ....NO..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeiiiiaines | e 00000 ... s R.V.1. Acquisition Holdings, LLC .. |. Holdings, LLC .. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 L. Group 1001 ..o | e 00000 .... |AA-3190637 .. R.V.l. Guaranty Co., Ltd. I. Acquistion Holdings, LLC .. Ownership.. ..}.100.000 ... [Mark R. Walter ....NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....| werrrrrrrnnnnns 169 Lackawanna Ave, LLC . |. Guaranty Co., Ltd. .... Ownership.. ..}..85.380 ....|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeiieiieiieieeeeeeeeeeeeeeees | e 00000 ....|06-1418940 .. R.V.1. America Corporation V.I. Guaranty Co., Ltd. .......... . | Ownership .100.000 ...|Mark R. Walter ... ....No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 23132 ....|36-2490086 .. R.V.1. America Insurance Company .. .|. America Corporation Ownership .100.000 ...|Mark R. Walter ... ....No
L4794 | Group 1007 ..eeeeeeeieiiiiiieieeeeeeeeeeeeeees | e 00000 . s 7109 Harvard Avenue, LLC ... |. America Insurance Company . . [Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
L4794 .| Group 1007 Loevveiiiiiiiiiiiieiieeieeeeiiiiinns | e 00000 ....| .. s 169 Lackawanna Ave, LLC .... |. America Insurance Company .... Ownership ..14.620 ....|Mark R. Walter ... ... N0
L4794 | Group 1007 ..eeeeeeeiieiieiieieeeeeeeeeeeeeeees | e 00000 ....|93-1022306 .. R.V.1. Services Co., Inc. ..... |. America Corporation ... Ownership .100.000 ...|Mark R. Walter ... ... No.
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|06-1448465 .. Transtion Services, Inc. ... |. America Corporation Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
L4794 | Group 1007 ..eeeeeeeieiiiiiieieeeeeeeeeeeeeees | e 00000 ....|04-3823384 .. RVI Analytical Services, Inc. ... .|. America Corporation ... Ownership .100.000 ...|Mark R. Walter ... ..No

Asterisk

[3 IO N

...| Non-Voting, Economic Interest 79.27%
...| Voting Control 72.92%, Economic Interest 15.12%
...| Voting Control 27.08%, Economic Interest 5.61%
..| Non-Voting, Economic Interest 79.27% in TWG Global Holdings, LLC
.| Health Maintenance Organization

Non-Voting, Economic Interest 100%




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas YES
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

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

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

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Explanation:

Business not written
Business not written
Business not written
Business not written

Business not written

Bar Code:

79 0
79 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
79 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
79 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
79 0 6 5 2 0 2 4 4 4 9 0 0

o
—

0 1
0 1
0 1
0 1
0 1

o
I — E—

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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.  Amounts due from agents 71,353 | 73,138
2505. Admitted disallowed IMR ..139,689, ..139,689,968 |... ..140,735,418
2506. Qther amounts receivable under reinsurance contracts .........cccocooeivveiies foevieeviennns 32,561,338 | o 32,561,338 |
2507.  Reinsurance deposit @SSEt ........oooiiiiiiiiiiiccc s o oot [ | 76,062,887
2597. Summary of remaining write-ins for Line 25 from overflow page 172,361,434 38,775 172,322,659 216,871,443

Additional Write-ins for Liabilities Line 25

1 2
Current December 31

Statement Date Prior Year
2504, MisCellaneous [1aDiTiTTeS ...ttt ettt ettt oetenneaeeeees 13,458,822 |....ccvere 12,236,704
2505. Surplus note interest due and accrued
2506.  Mortgage COMMitMENT FEES ...ttt enenen
2507.  Reinsurance depoSit THabDility .ottt bbbt nenan
2597.  Summary of remaining write-ins for Line 25 from overflow page 57,088,603 15,745,968

Additional Write-ins for Summary of Operations Line 8.3

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Assets transferred on COIMNSUIANCE ..........oowioeioeioeeeeeeee e e eeee |oee e eeeeeeees | oo (118,857, 141)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (118,857, 141)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  IMR reinsurance tranSTer ..ot nenes|eeeeet et (2,973) | ceceeeeeeeieieine 2,075 [ 261,278
2797. Summary of remaining write-ins for Line 27 from overflow page (2,973) 2,075 261,278
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquUISItion g .........guew.......... ommuu ... o . L [ [
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ........ B PR W PN DR BN B N BUEN revvvereerrnd S R RO
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impailiiient reCOillized .. V. ........ . W_........ G—__.....
8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,723,961,558 |............ 1,390,277,437
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 92,547,599 |....ccocoe.. 381,777,675
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 34,494,961 |............... 118,346,785
3. Capitalized deferred iNtEreSt ANG ONET ...............ccviviiiiiiiieeecieteceet ettt st sttt sttt ettt et et sesae s s aesssaesessesessesessetessasensans [oeesenseseneneeas 1,963,093 |...covvnnee 8,481,270
4. ACCTUAL OF GISCOUNT ...ttt bbbt bbbt b et et s bbb e st st et et s e sesetenas [ooemnananensnnannaes 129,366 |[...coeeeenee 1,558,588
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiiiiiiitiiti ittt sttt bttt bbbttt b bbbt bt et bbbttt nb e bt nbe b b [omeeee et e et et e e ees [eetee e
6. Total gain (I0SS) ON GISPOSAIS ........c.cuiuiuieiieiiieietete ettt sttt ettt et s s s e s s et e s sseses et s ssssseses s s s s sesesessnsnsnsesessnan ...30,014 |. ....(30,910)
7.  Deduct amounts reCeiVed ON AISPOSAIS ..........cccviveueueueeeeeeeeeeeeteeeeee e eeeeee et se e e e e e s et et e s e s e tes et et eesesasas e seseseeeenananeeaes 12,527,912 |. 175,963,168
8. Deduct amortization of premium and mortgage interest points and commitment fees ............. .112,992 |. ... 486,119
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year’s other than temporary impairment rECOGNIZEA ...........cccoiiiiiiiiiiiii e [eeeseesee e eenies [eeeie 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) ......... |-ceeeeueeee. 1,840,485,687 |............ 1,723,961,558
12, TOtal VAIUGHON BIIOWANCE ......ouveieeiaieiaieieieis ettt h et s ettt [ooneniseninaas (2,460,000)|...ccucveeenne (2,460,000)
13, SUDLOtAl (LINE 11 PIUS LINE 12) w...evvieiiiieicieieiiceiete ettt s et s st s s e st sessnsnsesesenans |erscececenes 1,838,025,687 |............ 1,721,501,558
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 1,838,025,687 1,721,501,558
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 PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,510,864,221 |........... 1,251,866,323
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 33,391,259 |.....ccoo.ee 255,411,497
2.2 Additional investment made after acquisition . 34,164,839 |.
3. Capitalized deferred iNterest and OThEr ..ottt ettt saeesaeesaeesbeesbeenbes |oeseeiaeeite et e et e e
4. ACCTUAI OF QISCOUNT ...ttt ettt eaea e et s s s aes e s e s e s s s asseee s s s s sssseeses s s ssasseses s ssssssesessasssansssessasasansnsnsessananans |eeessseseseseeesaescacaeaes 925
5. Unrealized valuation iINCrEASE/(AECIEASE) ...........c.ovucveveeeeeeeeeeeeeeeeeeeeeeeeeeeteeeetee e eesesesesees s eesssessasasssaessaesessesesasssasssassensssnannans [eoemseiesseasaeens 9,811,995
6. Total gain (I0SS) ON QISPOSAIS .......c.ceoviiieeeeeececeeie ettt eeeaea sttt a sttt s e s s s e s s s s s et et essssssasssesesesessssannasssesesesesnanas |oeeseseseaeaenens (1,212,934) oo 331,431
7. Deduct amounts reCeived ON AISPOSAIS ..............coccueveveveeceeeeeeeeeeeeeaeeeeeteeeseaeaesesesesesassesesesesssssssesesassssssssesssassssssssesasasssasssannans oesesescnesesens 29,747,967 |..ooovveenne 139,135,084
8. Deduct amortization of premium and dEPreCIAtION .............c.cccveviviueuiuieiiieeeie ettt ettt ee et s s ssss s sesesesssnns |oeeeeeeseeeeeaeieeeaes 43,031 | 169,538
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoieievevevirerereeieieeeeeeieteteesesss st sesesesessssesesssens [eoeseeeeneeeseeeeeieeereenenees |oeeeeseseeeeens 25,109,595
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccoerururrerereecceeeeeeeeeeeeeeeeeeneenans ..1,557,229,307 |. 1,510,864,221
12.  Deduct total NONAAMIEA GMOUNES ...........c.eveviuieeeieieiieeeteteecee ettt ea ettt et es e e s st s e s eseseasssa s st et esesesessasanssseseseseseanas [eoeseneasesenenas 17,635,628 |.....ccocvenne 17,635,628
13. Statement value at end of current period (Line 11 minus Line 12) 1,539,593,679 1,493,228,593
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 YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 19,103,201,998 15,750,130, 115
2. Cost of bonds and Stocks aCQUIr€d .............cc.eevveueeeueeereieieeeeeeeeeeveeeieenne ..1,439,371,311 |. 5,930,337,213
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 13,435,305 | 44,012,625
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 12,425,014 | (2,843,771)
5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 9,648,578 |.............. (127,216,665)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveuiueuiiiieieeeeeeee e et ese e e s eseseseseseasananans [oeeseeeeesenens 548,664,676 |........... 2,460,456,954
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 6,751,161 oo 26,309,138
8. Total foreign exchange change in book/adjusted CarrYiNG VAIUE ............ccceueueiririririiieieierienesesisieieie e sesesenee s ssssesens |eoseseeeeacninnns (3,276,633) ... 5,825,567
9. Deduct current year's other than temporary impairMeNnt FECOGNIZEA ...........ceriririririiueieieieriene sttt sssseses[oeseeeseesesesaeeeeeeeeeeaenas . 10,546,496
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............cooveueveeieeeueverens [oeeeeecicccnnn (771,914) oo 269,502
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .............. 20,018,617,822 |. .19,103,201,998
12.  Deduct total NONAAMIEEA @MOUNLS .......e.eeeeeeeeeeeee e e ee et e e e et e e e ee e et e ee e et eeseeeeeeeeseeseeseeseeseeseeseeseeseeseesesseeseeseeseseesseesesnen |eeeeeeeemaeeaeenn 4,232,221 oo, 4,163,312
13. Statement value at end of current period (Line 11 minus Line 12) 20,014,385,601 19,099,038,686
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 7,982,845,483 |............... 656,142,407 |................ 356,021,748 |............... (92,764,274)|............ 8,190,201,868 |....coeeeeeeeererirecirieinirines [ereeeeieiriseeeess s foeeeieinens 7,982,845,483
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 9,513,632,220 |............... 703,078,212 |...covveeeee. 250,359,619 |...cccvveneee 101,100,607 |.......... 10,067,451,420 [....cocoeviiiiccinniies oo [roeeneeees 9,513,632,220
3. INAIC 3 (8) coveveieieiiieisie ettt ettt ettt ettt b bt s ettt ettt R et st st s s s b s e s ettt e sk betesesene st e s sesesenenens [ereneneinnna 545,294,586 |................. 62,930,654 |.....ccoeeeee 22,243,448 |................. (8,522,107) . cecveenne 577,459,685 |......oieierrrieercernines [ e 545,294,586
4. INAIC 4 () ettt ettt bbbtk ekt h et bt bt b st eh bt ee ettt et e a et e e be e teneas s e 165,302,945 |.......cco.c. 10,626,651 |.......ccconc. 17,196,773 | (1,889,463)|................ 156,843,360 [......cecveveireriicieiininies e [ 165,302,945
5. NAIC B () ittt b ettt ne s [re e 21,688,694 |.......ccoeeenn. 6,307,992 |....ccvieueee 1,667,328 | .o 6,165,860 |..cccovnneee. 32,495,218 | e [ 21,688,694
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 6,879,115 (10,865) (11,035) 226,866 7,106, 151 6,879,115
7. Total Bonds 18,235,643,043 1,439,075,051 647,477,881 4,317,489 19,031,557,702 18,235,643,043
PREFERRED STOCK
8. INAIC 1 bbb bbbttt [reer s 482,490,979 |...oovviiiene (76,189) |- froreeieeeecee [T 75 ] RU— 482,408,458 |......oooeoeiecreeeeeees e [ 482,490,979
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 78,463,049 |........ccoovce 1,365 | 400,075 |.coveeicecinne 1,422,512 | 79,486,851 | ..o oo oo 78,463,049
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
T2, INAIC B bbbttt bbbt h bt b et b ettt be s [sere e 241,129,785 |ooeicicricriens oo oo 10,577,145 |................ 251,706,930 [-..eoveeecereeenirecinieieinenenes feeeeeeisneneese e e 241,129,785
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 56,571 (46,671) 9,900 56,571
14, Total Preferred STOCK ..ot 802,140,384 (74,824) 400,075 11,946,654 813,612,139 802,140,384
15. Total Bonds and Preferred Stock 19,037,783,427 1,439,000,227 647,877,956 16,264,143 19,845, 169,841 19,037,783,427
(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 $ o i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,364,809,265 XXX 2,364,793,423 4,755,116 55,569
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveveveueeeeceeeieieteteeeeeeee ettt s st sesess s s s seseseas [ereneneenes 2,281,513,875 |............ 2,047,232,584
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 1,210,982,393 |............ 4,122,931,661
3. ACCTURN OF GISCOUNL .....eeeierecteteeei i caetete et sseeeeeeeea e eseseeeee e eseseeeeee a2 esesesesee e e seseseee e 2 aeseseseeee a2 aeseseseees s e snsesesessansesesesessnnsnsnseen [oemanacicesessasnacaas 532,303 | 14,585,669
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceieiieeeeeeeeeeceeeie et eteteaee ettt e s e s e s s st s et et et esessssasssssesesesesessssas s sesesesesessssssasseseseseseas [sesesesesesesesenesneneasesesenns [oesesnneneiennnnsnaeaeas (6,058)
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 1,128,219,306 |............ 3,903,229,981
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccevruremrereierereeeeeeeeeeeeeieeieseaeeas [eeeeneenes 2,364,809,265 |............ 2,281,513,875
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 2,364,809,265 2,281,513,875
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 139,630,461
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 1,526,750
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (7,201,300)

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (67,053,314)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (65,526,564)

LN L4 (7= (1o ] o E TSSOSO

................... 2,811,999
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 135,241,160

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 135,241,160

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHIOT YEAT).......c.c.c.ovwcueuereeeeeeceeseseeesessaesssesesesssssssesesesessssssesssesesssssssssssssssssssesasanas <eesssassssssssesasas (339,097)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas 46,800,523
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 7,136,136
50,767,406 ................ (43,631,269) ......coconee (43,631,269)

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 ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 7,136,136
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 50,767,406
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (43,631,269) ................ (43,631,269)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (21,234,707)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (64,865,977)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (64,865,977)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e eae e et s s s ae s et s es s asaseese s s s asssseses s s asseteses s sssssseesas s s sssesesas s s ssses et s s sssssnsesas s sssnsssssansananansa 2ansesesessnnas 43,631,269
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 2,830,157
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 2,830,157
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR

24611#AG2 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... 17,188,000 |... ..19,794,296 |........... 16,820,844 [11/01/2018 ..... 03/24/2047 ... Swap ... .1,783,721 |.. .... 3,527,334 | 05526D-BF-1 . | BAT CAPITAL CORP 4.54% 08/15/2047 | 2BFE ... ...18,010,575 ... 13,293,510
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR BAKER HUGHES LLC CO OBL 4.08%

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeees 13,501,000 |........... 14,971,171 |........... 13,884,634 [11/01/2018 ..... 03/24/2047 ... U N 1,401,006 |............ 2,770,685 | 05723K-AF-7 . [12/15/2047 ..cooeeeeeeeeiiiieeeeeeens [ =S RN 13,570,077 |..vvvvvnee 11,113,949
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 5,752,000 |............ 6,754,685 |............ 6,449,056 |11/01/2018 ..... 03/24/2047 ... R RN 596,926 |............ 1,180,430 |37045V-AQ-3 . [GENERAL MOTORS CO 5.4% 04/01/2048 | 2BFE ........eevvvvememvnnnnnnns forvennnnnnns 6,157,759 |............ 5,268,626
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR LYONDELLBASELL IND NV 4.625%

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 5,080,000 |............ 5,811,030 |............ 5,260,662 |11/01/2018 ..... 03/24/2047 ... P N 527,188 |.ovvveeenns 1,042,521 | 562081-Al-3 . |02/26/2055 .......evvvvnnnnnnnnnnnnnnnnns BFE oo [ 5,283,842 |............ 4,218,141
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR CANADIAN PACIFIC RR CO 6.125%

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeees 2,812,000 |......e..ns 4,004,012 |............ 3,542,679 | 11/01/2018 ..... 03/24/2047 ... R N 201,821 |t 577,081 | 13645R-AX-2 . [09/15/2115 ....ooovviiiiniiiiiiiiiis BFE (oo [ 3,712,191 |l 2,965,598
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 1,818,000 |............ 1,982,554 |............ 1,998,273 | 11/01/2018 ..... 03/07/2047 ..... P N 161,991 [oovinnnnnnnns 348,310 | 00206R-FS-6 . | AT&T INC 5.3% 08/15/2058 ........... BFE (oo [ 1,820,563 |............ 1,649,963
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 220 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 9,655,000 |........... 10,264,198 |............ 9,197,685 | 11/01/2018 ..... 03/07/2047 ..... N RN 860,297 |......ce.. 1,849,799 | 00817Y-AZ-1 . | AETNA INC 3.875% 08/15/2047 ....... BFE (oo [ 9,408,901 |......e.eee 7,347,887
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeees 7,297,000 |............ 8,190,597 |............ 8,865,868 |05/13/2020 ..... 03/07/2047 ..... B N 650,190 |.....ceeens 1,398,030 | 59156R-AP-3 . | METLIFE INC 6.4% 12/15/2066 ....... BFE (oo [ 7,540,407 |............ 7,467,838
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 3,131,000 |..cceeennnns 3,303,845 |............ 3,134,146 | 11/01/2018 ..... 03/07/2047 ..... N RN 278,984 |l 509,867 |20030N-CE-9 . | COMCAST CORP 3.999% 11/01/2049 .... | 1GFE ...oovvviviiiiiiiiiiiiiiins e 3,114,861 |............ 2,534,279
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 102,000 f[..vvvvvennnnnns 120,317 [oveiiinnnnnns 109,943 | 11/01/2018 ..... 03/07/2047 ..... Y N 9,089 [o.evvviiiinnnnns 19,542 | 031162-CF-5 . | AMGEN INC 4.663% 06/15/2061 ....... 2 111,228 |oveeeviiiiinnns 90,401
Fixed Rate Corporate Bonds (3)
bundled with Interest Rate Swap to 30YR 14M PAY 2.625/REC 3MLib, SOFR AMERICAN FINANCIAL GROUP 4.5%

24611#AJ6 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 5,350,000 |............ 5,900,356 |............ 5,591,625 | 11/01/2018 ..... 03/02/2047 ..... N RN 575,557 |.ooeeeeenns 1,114,379 | 025932-AL-8 . |06/15/2047 .........ooeeeeiiiiiiiiiiiins 2 = R 5,324,799 |............ 4,477,245
Fixed Rate Corporate Bonds (3)
bundled with Interest Rate Swap to 30YR 14M PAY 2.625/REC 3lLib, SOFR INTERNATIONAL PAPER CO 4.35%

24611#AJ6 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... ... 1,452,000 |... ... 1,656,274 |............ 1,524,786 [11/01/2018 ..... 03/02/2047 ..... Swap ... ....156,207 |.. ....302,445 |460146-CS-0 . |08/15/2048 ... 2BFE ... .... 1,500,067 ... 1,222,341
Fixed Rate Corporate Bonds
bundled with Interest Rate Swap to 30YR 14M PAY 2.625/REC 3MLib, SOFR BAYER US FINANCE |1 LLC 4.7%

24611#AJ6 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 7,394,000 |............ 7,114,032 |............ 6,967,773 | 11/01/2018 ..... 03/02/2047 ..... N RN 795,453 |............ 1,540,135 | 07274N-BH-5 . |07/15/2064 ...........ceeeeeeiiiiiiiins BFE (oo [ 6,318,580 |............ 5,427,639
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR OCCIDENTAL PETROLEUM CORP 3%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 100,000 |...cceeeennnnnn R,184 |l 90,358 | 11/01/2018 ..... 02/02/2027 ..... B N (5,708) [+vvvvvvrrvnnnnns (2,378) | 674599-CM-5 . [02/15/2027 .......covvvviiiiiiiiieeees FE oo | 97,893 |.oooeeiiiennnn 92,736
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 100,000 |.ooeeeiieeennns 92,663 |...coeeeeeenns 94,085 | 11/01/2018 ..... 02/02/2027 ..... ISWAP oo e (5,708) [+eeveveveiennnns (2,378)833034-AK-7 . [ SNAP-ON INC 3.25% 03/01/2027 ...... TFFE s [, 98,371 |oevveviiininnnns 96,463
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR SUNOCO LOGISTICS PARTNER 4%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 9,205,000 |............ 8,617,930 |............ 8,624,421 [ 11/01/2018 ..... 02/02/2027 ..... B N (525,450) [...vvvvnnnnns (218,915) | 86765B-AU-3 . [10/01/2027 .......covvvvriiiiiiiinnnnns BFE oo [ 9,143,380 |....ovvnnes 8,843,336
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeees 10,152,000 |............ 9,580,461 |............ 9,658,581 |05/15/2019 ..... 02/02/2027 ..... ISWAP e e (579,508)|............. (241,437)| 00206R-HI-5 . | AT T INC 3.8% 02/15/2027 ........... BFE (oo [ 10,159,969 |............ 9,900,018
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 4,100,000 |............ 4,584,751 |............ 4,300,695 |08/01/2019 ..... 02/02/2027 ..... B . (234,041) ] (97,507)| 172967-BL-4 . [CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE .....evvvvvvvvvvnnnnnnnnnns fornnnnnnnnns 4,818,792 |...........n 4,398,202
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... ...200,000 |... .223,646 |... ....209,790 |09/27/2019 ..... 02/02/2027 ..... Swap ... L (1L417)). 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....235,063 .214,546
Fixed Rate Corporate Bonds
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|icceee.. 10,000,000 |............ 9,414,433 |............ 9,490,997 | 11/01/2018 ..... 02/02/2027 ... SWap i [, (570,832)]...eeennnn (237,822) | 172967-KA-8 . | CITIGROUP INC 4.45% 09/29/2027 .... |2BFE ....ooovvvivvieenneinnennns Joveeeeenens 9,985,265 |............ 9,728,819
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... [create Floating Rate Bond ........... |NR - Other BA Asset ........|[... ...4,323,000 |... 4,834,116 |............ 4,534,610 |06/03/2020 ..... 02/02/2027 ..... Swap ... .. (246,770) .. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....5,080,887 ... 4,637,421
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR JEFFERIES GROUP LLC 6.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|veeeeennns 1,000,000 |..cevunnnnnnnne 978,59 |............ 1,006,022 |11/01/2018 ..... 02/02/2027 ..... ST ) RN (57,083)..cceeeennnn (23,782)| 472319-AE-2 . [06/08/2027 ........evvvrvvrrvinnnnennns 2 R RN 1,035,680 |............ 1,029,804
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR ENEL FINANCE INTL NV 3.625%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeeienes 200,000 feeueeeeennnnns 182,924 |ooeeeeenee 185,389 | 11/01/2018 ..... 02/02/2027 ..... ISWAP e eeeeeee e e e enne e eenne e eees Jeennee e (M, 417) [ (4,756)| 29278G-AA-6 . [05/25/2027 .....eeeeeeeenneaeeeeenannns 2AFE e et 194,341 |ooenniees 190, 146
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR LYB INTERNATIONAL FINANC 3.5%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|cceeuenns 17,213,000 |........... 15,672,504 |........... 16,011,770 | 11/01/2018 ..... 02/02/2027 ..... NI RN R (982,572)|............. (409,363) | 50247W-AB-3 . [03/02/2027 ....evvvvviirnnnieiiiinnnnnns 22 R RN 16,655,076 |........... 16,421,133
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR SAMMONS FINANCIAL GROUP 4.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeennns 4,323,000 |.....ennnnn. 3,994,878 |............ 4,024,173 |1 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeeeeeeeene e eeenene e eeeniees (246,770) [ (102,810)  79588T-AC-4 . [05/12/2027 .....cevvvueeeeeennnaaaees 2AFE e feeeeeeee 4,241,649 |............ 4,126,983
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR BECTON DICKINSON AND CO 3.7%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeevennns 4,225,000 |.....ennnnn. 3,900,432 |............ 3,960,587 | 11/01/2018 ..... 02/02/2027 ..... NI RN R (241,176) |+eevvveeees (100,480) [ 075887-Bli-8 . [06/06/2027 .......evvvvvvvnnnnienennnnns 2 R RN 4,141,608 |............ 4,061,067
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeennns 9,000,000 [............ 8,371,563 |.cevvnnnnnnn 8,561,642 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e e eernne e erneneeeee Jernnieees (513,748) |.cevvennnnenn (214,040) | 05581K-AC-5 . | BNP PARIBAS 4.625% 03/13/2027 ..... 2AFE e feeeeeeee 8,885,311 |...eenneeees 8,775,682
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR RECKITT BENCKISER TSY 3% 06/26/2027

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|veeeeennnnns 200,000 fouuuiiiirnnnnns 183,544 |..oveennnnn 182,039 101/10/2019 ..... 02/02/2027 ..... ST ) RN (L, 47) [, (4,756)| 756250-AE=9 . [c+eereeeeennieeeeeiiieeeeeeesiieeeeeeeens [1GFE oo [ 194,960 [ceeeriinnnnnn 186,796
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR RENAISSANCERE FINANCE 3.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........feeciienes 750,000 [feeiiivennnnns 688,561 [......ccennnnns 689,554 101/10/2019 ..... 02/02/2027 ..... ISWAP - eeeeerennererrnnnnnereernnnnareeee Jornnnaareeeees (42,812) ] ceveennes (17,837) [ 759730-AA-5 . [07/01/2027 .eeevreieeiiniieeeeeiiinnnes 1GFE ooeeiieiiiiiieeeerrnnis forrrnniaeeees 731,373 |oeeieieeeennns 707,391

9999999999 - Totals 161,370,553 154,972,689 XXX XXX XXX 3,802,086 14,484,728 XXX XXX XXX 157,568,468 140,487,961
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions...........c.ccceceeveennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......cccovevens

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

161,065,382

144,868

................ 161,065,382

144,868

Ending Inventory

161,370,553

161,370,553
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 135,241,160

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees (4,305,979)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 130,935,181

Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 669,264,370

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (531,193,053)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cueuiuieiiieeeiieieteteteecee ettt es st sesssss s sssssesesessnensnsnaeiese s (7,136,136)

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et et ettt et et et et et et et et et et e e et et e e et eee e e e e e e e e e e e e seenaeee oreeaesreaseanes 145,923,803

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 2,830,157

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 148,753,960

Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 677,446,410

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (528,692,451)

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

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 168,357,181

Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 69,501,976

Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 237,859,157

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,105,706,471 |...ocveeneee 626,665,600

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 4,018,203,500 |.......... 10,679,116,345

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 16,133 | 3,594,776

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS ........c.ceieieiereeeteeeecii e te et eteaees st et et s e s s e st sesesesesessas s sesesesessssasssasssesesesesessssassssesesesessanas |oesesesesesesenensasnaeaneeas [ ] O, (7)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,414,101,818 |.......... 10,203,670,243

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,709,824,285 |............ 1,105,706,471
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,709,824,285 1,105,706,471

S108
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
4006880 ... Fort Worth ... .09/01/2021 .. .. 46,187,818
4007000 ... Houston .10/18/2021 .. . 139,900,000
4007030 .... Los Angeles .. . 1071272021 ..
4007050 ... Millstone .... . 11/09/2021 ..
4007160 ... Big Sky . . 03/07/2022 ..
4007300 ... Durham ... .01/12/2023 ..
4007320 .... Oswego ... .05/01/2023 .. .
4007380 . Kearny .09/07/2023 .. .107,300,000
4007400 . Bauyonne .09/07/2023 .. .. 66,000,000
4007410 . Atlanta .... L01/09/2024 ..o feeeeeeeeeneee e 100580 [ 5 14T 403 e A TBT 122 |
4007490 .... Philadelphia . . 02/22/2024 .. .. 91,300,000
4007500 ... Los Angeles . 03/31/2024 .. .. 79,058,417
4007370 . North Las Vegas . 09/07/2023 .. .. 77,400,000

0599999 Mortgages in good standlng Commercial mortgages-all other

92,547,599

34,494,961

990,199,744

0899999. Total Mortgages in good standing

92,547,599

34,494,961

990,199,744

1699999. Total - Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

990,199,744

3399999 - Totals 92,547,599 34,494,961
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0740102 .
0780970 .

5000121 ...

5000174 .... SANTA ANA ...
5000209 .... CLEARMATER ..
5000468 .... PRESTON .
5000650 . Brooklyn .

Huntington ..
Springfield .
FORT LAUDERDALE ...

03/24/2021
04/29/2021
04/29/2021
01/25/2022
06/09/2022

.06/14/2005 ..
.12/15/2006 ..

..01/05/2024
.02/01/2024
....03/05/2024
...03/05/2024
....03/05/2024
...03/05/2024

...03/25/2024

.. (130)f..
... (30)f..
. (18)f..

.. 353,529 |.

353,529

0199999 Mortgages closed by repayment

0716822 ...ovvveeeeiiiieeeeens Sandy ....eeeiiiiiiiiieee,
0740156 ... Pelham Bay ..

0740163 ... Visalia

0740243 ....

0740247 ... Cuyahoga Heights

0740287 ... Visalia ...

0740333 . . |Corvallis

0740350 .
0740389 ...

. | Houston

PARKER ...

06/28/2012
07/22/2004
12/14/2021
11/29/2005
10/20/2005
12/14/2021

10/16/2006 ..
.09/13/2006 ..

02/15/2007

.. (8,709)]...

(8,709)|..

(6,8.2.2)
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0740393 ...
0750037 ....
0767111 ...
0767150 .
0780874 .
0780931 .
0780955 ....
0780960 ....
0790319 ...
0790323 ...
0790333 ...
0790337 ....
0790344 ...
0790358 ....
4006091 .
4006092 .
4006101 .
4006102 ...
4006103 ...
4006104 ...
4006570 ....
4006760 ...
4007100 ....
4007120 ...
4007170 ...
4007210 .
4007291 .
5000002 .
5000005 .
5000006 .
5000007 ...
5000008 ....
5000009 ...
5000011 ...
5000012 ...
5000013 ...
5000014 .
5000016 .
5000017 .
5000018 .
5000019 .
5000021 ....
5000022 ....
5000023 ....
5000024 ....
5000026 ....
5000029 ....
5000037 ....
5000040 ....
5000042 .
5000043 ...

. [ CHICAGO ...
Long Island City, Queens .
Long Island City, Queens ....
Long Island City, Queens ....
Long Island City, Queens ....

. |East Providence .

. [LINCOLN

Medford
Niceville ...
Rigby
Texas City
Lehi ....
Dana Point
Tucson
North Salt Lake .
Hous ton
Queens
Sacramento ..
Orange Park
HARMAR TONNSHIP .
NEW YORK .
Chicago

San Diego ...
San Diego ...
Richmond Hill .
Gar land
South Bend ..
Fort Myers ..

ZEPHYRHILLS .
SPARTANBURG .
LIVE OAK ....
UPPER MARLBORO ...

DALY CITY ...
SORRENTO
MARGATE

NORTH LITTLE ROCK .
DEVEY ..
GARDEN GROVE
MARBLE FALLS ..

EAST STROUDSBURG
DALY CITY

PALMETTO .
DEATSVILLE ..
WOODBURN
OCEANSIDE ...
GUTHRIE ...

KYLE ....

06/25/2019
04/21/2023
04/21/2023

09/08/2006
10/06/2006
06/25/2019
06/25/2019
06/25/2019
06/25/2019
06/25/2019
06/25/2019

04/08/2016
08/19/2022
04/21/2023
06/01/2022
04/01/2020
01/21/2022
01/07/2022
03/14/2022

12/21/2020
12/21/2020
12/21/2020
12/21/2020
12/21/2020
12/21/2020

12/21/2020
12/21/2020
12/21/2020
12/21/2020
12/21/2020
12/21/2020
12/21/2020
12/21/2020

12/21/2020

.04/21/2023 ..
11/12/2004 ..
.. 01/18/2006 ..

.04/22/2016 ..
.04/21/2023 ..
.. 04/08/2016 ..

.06/01/2022 ..
.01/01/2023 ..
12/21/2020 ..
12/2172020 ..
12/21/2020 ..

12/2172020 ..
12/21/2020 ..
12/2172020 ..
12/21/2020 ..
12/2172020 ..

12/21/2020 ..

) IO, 9,013,684 |....

JO 27 819,6% |....
[N R 23,029,418 |....

) IR 51,205,856 |....
. 21,413,671 |.

150,738 |....
110,784 |.
L5279 ...

.... 535,187
.. 871,083

. 113,276

. 443,547 |..

. 443,547

.. 871,083 |..

113,276 |..
(124)|..
. (67)]..
. (52)f..
. (79)]..
(M.
.. (103)f..
.. (213)f..
... (86)f..
. (33)]..
. (80)f..
. (79)]..
(124)f..
. (58)f..
(119))..
.. (351)f..
. (42)]..
. (47)]..

.. (101)f..
.. (151)f..
... (29)]..
.. (140)f..
(104))..
. (49)]..
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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

5000046 .... SAN ANTONIO . 12/21/2020 ....15,565 [.... . (40)|..

5000047 .... 12/21/2020 ...90,037 |.... . (52)]..

5000048 .... ... |RICEVILLE ... 01/27/2021 . (87)]..

5000049 . . | SEMINOLE ... .01/27/2021 .. . (84)]..

5000051 . BALLSTON SPA .01/27/2021 .. . (63)]..

5000053 . . |NOBLE ..... .01/27/2021 .. . . (40)|..

5000054 .... SEGUIN ... 01/27/2021 120,166 |.... . (69)]..

5000055 ... FORT WHITE .. 01/27/2021 ... 66,803 [.... . (61)]..

5000056 ... LEGRANGE .... 01/27/2021 ....60,324 [.... . (82)]..

5000057 .... DODGE CITY .. 01/27/2021 ....39,203 |.... . (74)]..

5000060 ... KENDLETON ... 01/27/2021 ....59,450 [.... . (72)]..

5000061 ... HOT SPRINGS . 01/27/2021 ....32,163 |....

5000062 .... HERMANN 01/27/2021 ....57,936 |....

5000063 ... TEXARKANA ... 01/27/2021 61,193 [....

5000064 . BANQUETE . .01/27/2021 .. .97,589 |.

5000066 . MESA . .01/27/2021 .. 61,012 |.

5000068 . MAGNOLIA . .01/27/2021 .. .59,572 |.

5000069 ... BEAVERTON ... 01/27/2021 ... 85,001 [....

5000071 ... DOUBLE SPRINGS ... 01/27/2021 L9212 ... . .. .

5000072 .... 01/27/2021 . (185).. 122 ...

5000074 .... 01/27/2021 .. (195)]..

5000075 ... JACKSONVILLE .. 02/24/2021 .. (91)]..

5000076 ... CHIPLEY ... 02/24/2021 ... (83)|..

5000078 ... BONIFAY ... 02/24/2021 .. (108)]..

5000079 .... BAXLEY ... 02/24/2021 . (63)]..

5000080 . SEVERN . .02/24/2021 .. . (50)|..

5000081 . ALTAMONT . .02/24/2021 .. . (81)]..

5000082 . VANCOUVER .02/24/2021 .. . (62)]..

5000083 . SEGUIN . .02/24/2021 .. . (38)]..

5000084 . PANGBURN .. .02/24/2021 .. . (67)|..

5000085 ... AVON PARK ... 02/24/2021 . (62)]..

5000086 ... DEXTER . 02/24/2021 ... (72)].. .

5000088 ... KENT ... 02/24/2021 .. (169)].. ,110 ...

5000089 ... SAN JOSE .. 02/24/2021 .. (119)]..

5000092 .... NEWALLA ... 02/24/2021 ... (62)|..

5000093 .... EAST PRAIRIE .. 02/24/2021 ... (90)]..

5000095 . . |EL MIRAGE .02/24/2021 .. (111)]..

5000096 . CANBY .. .02/24/2021 .. . (45)|..

5000097 . ODESSA . .03/24/2021 .. (121)]..

5000098 . . | SEGUIN . .03/24/2021 .. . (39)]..

5000099 . . | WALNUT GROVE .03/24/2021 .. . (114)]..

5000100 ... BENSON 03/24/2021 185,187 |.... ... (87)]..

5000101 ... BYHALIA ... 03/24/2021 176,719 |.... ... (40)|..

5000102 .... FAYETTE ... 03/24/2021 207,256 |.... .. (114)]..

5000103 .... HORTENSE 03/24/2021 145,216 |.... . (41)]..

5000104 .... KEYSTONE HEIGHTS ... 03/24/2021 162,627 |.... . (36)..

5000105 .... COVE .... 03/24/2021 122,316 |.... . (74)]..

5000106 ... HANSON . 03/24/2021 168,265 |.... . (89)]..

5000107 ... SALTERS 03/24/2021 .. (101)]..

5000109 . LAFAYETTE .03/24/2021 .. . (82)]..

5000110 ...

LEWISTON ...

03/24/2021

. (42))..
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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
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5000111 ...
5000112 ...
5000113 ...
5000114 .
5000115 .
5000116 .
5000117 ...
5000118 ...
5000119 ...
5000120 ....
5000121 ...
5000122 ....
5000123 ...
5000124 ....
5000125 .
5000126 .
5000127 .
5000128 ....
5000129 ....
5000130 ....
5000132 ...
5000133 ....
5000134 ....
5000135 ....
5000136 ....
5000137 .
5000139 .
5000140 .
5000141 .
5000142 .
5000143 ...
5000144 ....
5000145 ....
5000146 ....
5000149 ....
5000150 ....
5000151 .
5000152 .
5000154 .
5000155 .
5000158 .
5000159 ....
5000160 ....
5000161 ...
5000162 ...
5000163 ....
5000164 ....
5000165 ....
5000166 ...
5000167 .
5000168 ....

. [ SPRINGFIELD .

. [EL CAJON ..

. [ TRACY ..

.. | SAND SPRINGS
.. [ VILONIA ...
. | PANAMA CITY

WETUMPKA .
EUFAULA ...
MILL RUN .
HAYWARD
NOWATA .
POMONA ...

FAYETTEVILLE ..
SPRING BRANCH ...
FORT LAUDERDALE .
ORLANDO ...

GLENDALE ....

ANAHEIM ...
CANYON COUNTRY
SAN JOSE
HUNTINGTON BEACH ...

JASPER ...
NORTHVILLE
EAGLE CREEK

RIFLE ..
HEMET

GRAND RAPIDS ..
DADEVILLE ...

GRAND ISLAND ..
HEPHZIBAH
CHAMBERSBURG ..
OKLAHOMA CITY .

LORANGER ..
LEBANON ...
MARBURY ...
WALKER ...
NORTHPORT ...

TUCSON ...
OCALA ..
TONEY ..
POLK CITY ...

03/24/2021
03/24/2021
03/24/2021

03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021

03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021
03/24/2021

03/24/2021
03/24/2021
03/24/2021
03/24/2021
04/29/2021
04/29/2021

04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021

04/29/2021

.03/24/2021 ..
.03/2472021 ..
.03/24/2021 ..

.03/2472021 ..
.03/24/2021 ..
.03/2472021 ..

.03/24/2021 ..
.03/2472021 ..
.03/24/2021 ..
.03/2472021 ..
.03/24/2021 ..

.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..

.04/29/2021 ..

133,607 |....
159,816 |....
.. 244,436 |....
.. 74,618 |....

. (72)f..
. (39)]..
. (68)f..
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5000169 ....
5000170 ...
5000171 ...
5000173 .
5000174 .
5000175 .
5000176 ...
5000180 ...
5000182 ...
5000183 ....
5000184 ...
5000185 ....
5000186 ...
5000187 ...
5000188 .
5000189 .
5000190 .
5000192 ....
5000193 ....
5000194 ....
5000195 ....
5000196 ...
5000197 ...
5000198 ....
5000199 ....
5000200 .
5000201 .
5000202 .
5000203 .
5000204 .
5000206 ....
5000207 ....
5000208 ....
5000209 ....
5000210 ....
5000212 ...
5000213 .
5000215 .
5000217 .
5000218 .
5000220 .
5000221 ....
5000222 ...
5000223 ....
5000225 ....
5000227 ....
5000228 ....
5000230 ...
5000232 ....
5000235 .
5000236 ...

.. | PACHECO ...
.. |FALLING WATERS
. | SACRAMENTO ..

.. | CLEARLAKE 0AKS
. [DALY CITY

. | CLIFTON PARK

LEXINGTON ...

KELLYVILLE
SANTA ANA ...

SAFETY HARBOR .

K1SSIMMEE
SOUDERTON

SPOKANE VALLEY ..

SALADO ...
ZEELAND ...

NEW BRAUNFELS .

COOKVILLE ...
SAN DIMAS ...

BONITA SPRINGS ..

ABBOTTSTOIN ...
FAIRVIEW
CLACKAMAS ...
GUATAY

WOOD VILLAGE ..

STROUDSBURG .
HARIOOD

EL MIRAGE ...
CLEARMNATER ..

SUNNYVALE
TECUMSEH ..

. | GREEN COVE SPRINGS

CLAREMORE
BRONSON ...
RIESEL ....
OREGON ...
HEMPHILL .
TEMPERANCE ..
MIDDLEBURG ..
JACKSON

SOUTHINGTON .

04/29/2021
04/29/2021
04/29/2021

04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021

04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021

04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021
04/29/2021

05/27/2021
05/27/2021
05/27/2021
05/27/2021
05/27/2021
05/27/2021
05/27/2021
05/27/2021

05/27/2021

.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..

.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..

.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..

.04/29/2021 ..
.04/29/2021 ..
.04/29/2021 ..
.05/27/2021 ..
.05/27/2021 ..

.05/27/2021 ..

....85,582 |....
....59,549 |....
....30,854 |....

.15,334 |.
.. 288,803 |.

152,307 |....
135,371 |....
146,578 |....
149,729 |....
100,193 |....

. (54)|..
. (31)f..
. (34)]..
. (25)]..
A

. (85)f..
. (41)]..
L (91)]..
. (43)]..
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5000237 ... GARDINER 05/27/2021 ....40,925 |.... . (41)]..

5000239 ... MESA .... 05/27/2021 21,815 [ . (29)]..

5000241 .... WEST SACRAMENTO .... 05/27/2021 ....89,403 |.... ... (86)[..

5000242 . .. | SAN JOSE .. .05/27/2021 .. 228,987 |. (158)]..

5000243 . . |PITKIN .... .06/27/2021 .. .55,290 |. . (39)]..

5000244 . .| BOWLING GREEN . .05/27/2021 .. .45,307 | . (47)]..

5000245 ... HAZLET 05/27/2021 12,374 | . (79)]..

5000246 .... CHINO HILLS . 05/27/2021 L. 19,784 ... oo (75)]..

5000248 .... 05/27/2021 ..92,703 |.... .. (127))..

5000249 .... 05/27/2021 ....46,416 |.... . (45)|..

5000250 ... CHEEKTOWAGA ... 05/27/2021 42,327 .. . (32)]..

5000251 .... LIVERPOOL ... 05/27/2021 28,947 | .. (25)]..

5000252 ... SUNNYVALE ... 05/27/2021 .. 190,588 |.... .. (139)]..

5000253 ... EL CAJON .. 05/27/2021 .. (127)]..

5000254 . .. |MESA ... .06/27/2021 .. . (46)|..

5000255 . .. | SANTA ROSA .05/27/2021 .. (108)]..

5000257 . .| VICTORIA . .06/27/2021 .. . (44)]..

5000258 .... 05/27/2021 . (36)..

5000259 ... 06/17/2021 .. (152)]..

5000261 .... GEORGETOUN .. 06/17/2021 .. (128)]..

5000262 .... TEMPE .. 06/17/2021 . .. (104)]..

5000264 .... HOE ... 06/17/2021 ....76,3%8 [.... ... (45)]..

5000265 ... 06/17/2021 142,562 |.... . (86)..

5000266 ... LUBBOCK ... 06/17/2021 197,291 |.... . (64)]..

5000267 .... TUCSON ... 06/17/2021 ....98,423 [.... . (42)]..

5000268 . . | CENTRAL ... 06/17/2021 .. 162,794 |. . (68)]..

5000269 . . | DUETTE . ... 06/17/2021 .. . (36)]..

5000270 . RIVERSIDE ... 06/17/2021 .. . (59)|..

5000271 . .| TALLASSEE ... 06/17/2021 .. . (47)]..

5000272 . . |KEITHVILLE .. 06/17/2021 .. . (51)]..

5000273 ... LIVE OAK .... 06/17/2021 . (41)]..

5000274 .... PORTLAND .. 06/17/2021 . (49)|..

5000275 ... 06/17/2021 . (33)]..

5000276 .... 06/17/2021 . (47)]..

5000277 ... 06/17/2021 (7).

5000278 .... ... | SAN LUIS 0BISPO . [N P I 06/17/2021 .. (151)]..

5000279 . . | DALY CITY ... ... 06/17/2021 .. (149)]..

5000281 . . |BLAINE . ... 06/17/2021 .. . (61)]..

5000282 . .. | FREMONT ... ... 06/17/2021 .. (141)]..

5000283 . . | MORGAN HILL ... 06/17/2021 .. . (88)]..

5000284 . . |LENOX ..... .. 06/17/2021 .. . (50)|..

5000285 ... SACRAMENTO .. 06/17/2021 . . (46)..

5000287 .... e e 06/17/2021 158,184 |.... . (48)]..

5000288 .... ORMOND BEACH .. 07/15/2021 124,491 |.... . (42)]..

5000289 ... DEFUNIAK SPRINGS 07/15/2021 110,813 |.... . (43)]..

5000290 ... EDDYVILLE 07/15/2021 169,139 |.... (7).

5000291 .... HOT SPRINGS . 07/15/2021 . (41)]..

5000292 .... WILLIAMS ... 07/15/2021 . (99)]..

5000293 ... LAKESIDE 07/15/2021 . (54)]..

5000294 . .| JENSEN BEACH .07/15/2021 .. . (46)..

5000295 ... ARCHER ... 07/15/2021 . (99))..
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500029 ... SEWICKLEY ... 07/15/2021 ... 67,857 [.... ... (54)|..

5000297 .... PARKER DAM .. 07/15/2021 .. 140,853 |.... .. (133)]..

5000298 .... SANTA ROSA .. 07/15/2021 107,843 |.... . (52)]..

5000299 . .| EL CAJON .. .07/15/2021 .. 129,708 |. . (75)|..

5000300 . BOYNE CITY .07/15/2021 .. .39,534 |. . (40)|..

5000301 . BELMONT ... .07/15/2021 .. 12,793 ). . (21)]..

5000302 .... BUENA VISTA 07/15/2021 ... 68,866 |... . (48)]..

5000304 .... CLEARLAKE OAKS 07/15/2021 ....58,038 [.... . (32)]..

5000306 ... EAST LIVERPOOL 07/15/2021 L A48.477 . . (34)]..

5000307 .... GEORGETOUN .. 07/15/2021 299,91 |.... . (91)]..

5000308 .... ACKWORTH ... 08/26/2021 187,623 |.... . (81)]..

5000309 ... RAYMOND ... 08/26/2021 156,437 |.... . (69)]..

5000310 .... ODESSA ... 08/26/2021 169,768 |.... L (77)..

5000311 ... 08/26/2021 217,99 |.... . (85)|..

5000314 . .. |LAKE CHARLES .08/26/2021 .. 115,638 |. . (34)]..

5000315 . .| GRAND RAPIDS .. .08/26/2021 .. .22,510 | . (81)]..

5000316 . CHESTERF IELD .08/26/2021 .. 119,038 |. . (45)]..

5000317 .... 08/26/2021 ....95,167 |.... . (19)]..

5000318 .... 08/26/2021 .81,274 ... . (67)]..

5000319 .... 08/26/2021 .58, 773 ... . (41)]..

5000320 .... 08/26/2021 ...92,616 |.... . (78)]..

5000321 .... 08/26/2021 . (55)|..

5000322 ... 08/26/2021 . (31)]..

5000323 ... OXNARD ... 08/26/2021 . (63)]..

5000324 .... LAKE SUzZY ... 08/26/2021 . (65)]..

5000325 . .. |LEESVILLE .08/26/2021 .. . (27))..

5000326 . .. | ROGERS . .08/26/2021 .. . (23)]..

5000329 . .. | EDMOND . .08/26/2021 .. . (37)]..

5000333 . .. | ANKENY . .08/26/2021 .. . (47)]..

5000336 . . | GREEN0OD .08/26/2021 .. . (43)]..

5000338 .... CORDOVA 08/26/2021 . (65)]..

5000339 ... SPRING HILL . 08/26/2021 . (54)|..

5000342 .... ROSEBURG ... 08/26/2021 . (62)]..

5000343 .... 08/26/2021 . (33)]..

5000344 .... 08/26/2021 . (55)]..

5000345 ... 08/26/2021 . (50)|..

5000346 . .. |NORTH HIGHLANDS . .08/26/2021 .. . (41)]..

5000347 . . | TROUTDALE .08/26/2021 .. . (87)]..

5000349 . .. | SALEM ..... .08/26/2021 .. . (57)]..

5000351 . .. | LANCASTER .08/26/2021 .. . (41)]..

5000352 . .| CLACKAMAS .08/26/2021 .. . (49)]..

5000353 ... OXNARD 08/26/2021 .. (138)]..

5000355 ... ALBUQUERQUE . 08/26/2021 . (61)]..

5000356 ... AMARILLO .... 08/26/2021 . (41)]..

5000357 ... HANCOCK ... 09/24/2021 (T

5000358 .... BRANFORD .. 09/24/2021 .. (108)]..

5000359 ... 09/24/2021 - . (50)|..

5000360 ... VILLE PLATTE .. 09/24/2021 105,124 |.... . (47)]..

5000361 .... oo |UMATILLA ... 09/24/2021 211,195 |.... .. (132)]..

5000362 . . | MIDDLEBURG .09/24/2021 .. .. 204,974 |. . (70)]..

5000363 ... TUCUMCARI ... 09/24/2021 148,877 |.... . (63))..
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5000364 .... MONROE . 09/24/2021 64,171 L. . (35)]..

5000365 ... LORIS ... 09/24/2021 ....62,518 [.... . (37)]..

5000366 .... PRATTVILLE .. 09/24/2021 ....97,853 [.... . (80)]..

5000367 . . | QUAKERTOIN .. .09/24/2021 .. 102,644 |. . (56)..

5000369 . . | LOGANSPORT .09/24/2021 .. 36,600 |. . (46)|..

5000370 . ORLANDO ... .09/24/2021 .. . (42)]..

5000371 ... HANCEVILLE .. 09/24/2021 .. (123)]..

5000372 .... SYLMAR ... 09/24/2021 . (90)]..

5000373 ... MULBERRY . 09/24/2021 . (46)|..

5000374 .... WINNSBORO ... 09/24/2021 . (47)]..

5000375 ... 09/24/2021 . (72)]..

5000376 .... NORWALK ... 09/24/2021 . (37)]..

5000377 ... ORLANDO ... 09/24/2021 . (52)]..

5000378 .... ... | STUART .... 09/24/2021 . (64)]..

5000379 . .| VERNON . .09/24/2021 .. . (81)]..

5000380 . APOPKA . .09/24/2021 .. . (34)]..

5000381 . ROSEVILLE .09/24/2021 .. . (41)]..

5000382 ... ST STEPHENS . 09/24/2021 . (43)]..

5000383 .... HARTLAND .. 09/24/2021 ... (37)]..

5000384 .... SAN JOSE .. 09/24/2021 . (117) ..

5000385 ... SIKESTON .. 09/24/2021 ... (95)]..

5000386 ... HAYWARD ... 09/24/2021 .. (168)]..

5000387 ... SUNNYVALE ... 09/24/2021 .. (144)]..

5000388 .... CORONA 09/24/2021 . (97)].

5000389 ... LANCASTER ... 09/24/2021 . (64)]..

5000390 . .. | OCALA .. .09/24/2021 .. . (30)]..

5000391 . .. | SAN JOSE .09/24/2021 .. . (65)]..

5000394 . .. | WARREN ... .09/24/2021 .. . (28)]..

5000395 . .. | CORVALLIS .09/24/2021 .. . (33)]..

5000396 . .| FORT COLLINS .09/24/2021 .. . (42)]..

5000397 .... 09/24/2021 . (48)]..

5000399 ... 09/24/2021 . (56)..

5000401 .... 09/24/2021 . (53)]..

5000402 .... 09/24/2021 . (42)]..

5000403 .... SHADY POINT . 10/22/2021 . (62)]..

5000404 .... ABILENE ... 10/22/2021 . (29)]..

5000405 . . | GLEN ROSE 1072272021 .. . (39)]..

5000406 . BOYNTON BEACH . 1072272021 .. (109))..

5000407 ....evvnvieviinnnnnnenennnn. [GOLETA ... 1072272021 .. . (78)]..

5000408 . 1072272021 .. . (81)]..

5000409 . . |HOMER ..... 1072272021 .. . (49)]..

5000410 .... BIG SANDY ... 10/22/2021 (7).

5000411 ... HAYWARD 10/22/2021 .. (116)]..

5000412 .... BLOOMINGBURG .. 10/22/2021 ... (30)]-.

5000413 .... HARTLAND .. 10/22/2021 . (66)..

5000414 .... JACKSON ... 10/22/2021 . (59)|..

5000415 .... SUNNYVALE ... 10/22/2021 . (58)]..

5000416 .... WASHINGTON .. 10/22/2021 . (49)|..

5000417 ... SEGUIN 10/22/2021 L (77)..

5000418 . HARR | SBURG .10/22/2021 .. . (60)|..

5000419 ...

HOPKINS ...

10/22/2021

. (26))..
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5000420 .... LAKE CITY ... 10/22/2021 ...93,808 |.... . (58)]..

5000421 .... 10/22/2021 . (50)|..

5000422 .... CLAYTON 10/22/2021 .. (123)]..

5000423 . .. | AWMSVILLE 1072272021 .. . (50)|..

5000424 . .. |HOPKINS 1072272021 .. . (62)]..

5000426 . . | LAKESIDE . 1072272021 .. . (98)]..

5000429 ... TRENTON ... 10/22/2021 213,259 |.... . (65)]..

5000430 ... PEARSALL . 10/22/2021 192,893 |.... . (61)]..

5000431 .... TUCSON ... 11/19/2021 239,101 |.... . (94)]..

5000432 .... 11/19/2021 .. 100,647 |.... . (49)|..

5000433 ... 11/19/2021 ....82,329 [.... . (57)]..

5000434 .... MARSHALL . 11/19/2021 ....82,408 |.... . (37)]..

5000436 .... CUSHING ... 11/19/2021 ....99,299 [.... . (80)]..

5000438 .... MELBOURNE 11/19/2021 62,115 [.... . (38)]..

5000439 . .. | SPRING VALLEY . 1171972021 .. 123,852 |. . (66)..

5000440 . .. | PINELLAS PARK . 1171972021 .. .25,353 |. (164)|..

5000442 . . |RIVERVIEW ... 1171972021 .. .62,029 |. . (60)|..

5000443 .... FLAT ROCK ... 11/19/2021 ....23,005 |.... . (34)]..

5000444 .... HOPKINS 11/19/2021 ....55,890 [.... ... (49)|..

5000445 .... MAYS LANDING .. 11/19/2021 .. 106,208 |.... .. (101)]..

5000446 .... SARASOTA ... 11/19/2021 .. 105,601 |.... .. (101)]..

5000447 ... ZEPHYRHILLS . 11/19/2021 ....43,364 |.... ... (49)]..

5000448 .... MARION ... 11/19/2021 120,211 |.... . (41)]..

5000449 .... TRENTON ... 11/19/2021 102,376 |.... . (32)]..

5000450 ... LA PUENTE 11/19/2021

5000451 . .. | MINERAL WELLS . .12/16/2021 ..

5000452 . .. | PERRYVILLE 1271672021 ..

5000453 . .. | GOLDEN ... .12/16/2021 ..

5000454 . .. | WALLED LAKE 1271672021 ..

5000455 . .| SURPRISE ..... .12/16/2021 ..

5000456 .... CITRUS HEIGHTS .. 12/16/2021

5000457 ... 12/16/2021

5000458 .... FAYETTEVILLE .. 12/16/2021

5000459 ... NEWARK VALLEY . 12/16/2021

5000460 ... 12/16/2021 .

5000461 .... ... | JACKSONVILLE .. 12/16/2021 191,220 |....

5000462 . .. | LOWER LAKE .01/25/2022 .. .. 225,654 |.

5000463 . .. | SANFORD .01/25/2022 .. .. 287,383 |.

5000464 . .. |LORENA . .01/25/2022 .. 160,930 |.

5000465 . . | DELANO . .01/25/2022 .. .85,214 |.

5000466 . MUNFORD ... .01/25/2022 .. 76,649 |.

5000467 .... NEW RINGGOLD ....eeeeeveeeeeeennineeeeeenn Jeemmmneeeeeene PAec o s el 01/25/2022 L..32,443 ...

5000468 .... PRESTON .evveiviiininniiieiinineevennnnns Jevvvnnenevennns Do o el 01/25/2022 ....52,085 |....

5000469 ... OVERTON e eeeee e e eeem e e eemmieeee Jeemmmneeeeemnes Teniieeeeecnnens foeeeeees veeeeenn o 01/25/2022 ....93,89 |[....

5000470 .... SAN JOSE .eeniiiiiineeeereiineeeeeeniens feenneeeeeeenen O [ 01/25/2022 .. 260,433 |....

5000471 ... FORESTHILL -.eeeeeeeeeeeeeenneeeeeeenns Jeemmmneeeeeenes CAecec o s el 01/25/2022 L. 71,818 ...

5000472 .... 01/25/2022 Ll 14,340 ...

5000473 .... EL MIRAGE ... 01/25/2022 ....45,028 |....

5000474 .... HUDSONVILLE . 01/25/2022 ....48,626 |....

5000475 . .| VALRICO ... .01/25/2022 .. .64,597 |.

5000476 ....

RAYNE ..

01/25/2022

...39,013 ...
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5000477 ...
5000478 ....
5000479 ...
5000480 .
5000481 .
5000482 .
5000483 ....
5000485 ....
5000486 ....
5000487 ....
5000488 ....
5000489 ....
5000490 ...
5000491 ...
5000493 .
5000494 .
5000495 .
50004% ...
5000497 ....
5000498 ....
5000500 ....
5000502 ....
5000503 ....
5000504 ....
5000505 ....
5000506 .
5000507 .
5000508 .
5000509 .
5000510 .
5000511 ...
5000512 ....
5000513 ....
5000514 ....
5000516 ....
5000517 ...
5000518 .
5000519 .
5000520 .
5000521 .
5000522 .
5000523 ....
5000524 ...
5000525 ...
5000526 ....
5000827 ....
5000530 ...
5000831 ....
5000532 ...
5000533 .
5000534 ...

. | HEREFORD ..

.. | ROXBORO
.. |DIANA ..
.| JESSP ...
FORT DEPOSIT ..

. [ COCHRANTON ..

.. [ MACUNGIE .
.. | BENSALEM .
.. | DOVER ...
. | PETALUVA .
OCEAN BREEZE ..
GRASS VALLEY ..

. |BUTLER .

DONALD

MYRTLE BEACH ..

CORNEL 1US
SILVER CITY

DEL VALLE ...

MURRELLS INLET ..

MELROSE ...
NORIOOD ...
QUITMAN ...
FLORENCE ..
SPARTA ...

PIEDMONT ...
POTTSTOIN ...

MONTICELLO ..

COATESVILLE ...
ROCKY POINT ...

RUSKIN .
POINT ...
LAKELAND .
CHIEFLAND

CLAREMORE
MONETTA ...
CROSSETT ..
COLUMBUS ..

SACRAMENTO ..
DEL VALLE ...
TUCSON ...

NOVI
DADE CITY ...

CAMPTONVILLE ..

OXFORD ...

BISMARCK ...

01/25/2022
01/25/2022
01/25/2022

01/25/2022
01/25/2022
01/25/2022
01/25/2022
01/25/2022
01/25/2022
01/25/2022
01/25/2022

02/18/2022
02/18/2022
02/18/2022
02/18/2022
02/18/2022
02/18/2022
02/18/2022
02/18/2022

04/13/2022
04/13/2022
04/13/2022
04/13/2022
04/13/2022
04/13/2022

04/13/2022
04/13/2022
04/13/2022
04/13/2022
04/13/2022
04/13/2022
04/13/2022
05/27/2022

05/27/2022

.01/25/2022 ..
.01/25/2022 ..
.01/26/2022 ..

.02/18/2022 ..
.02/18/2022 ..
.02/18/2022 ..

.02/18/2022 ..
.02/18/2022 ..
.02/18/2022 ..
.02/18/2022 ..
.04/13/2022 ..

.04/13/2022 ..
.04/13/2022 ..
.04/13/2022 ..
.04/13/2022 ..
.04/13/2022 ..

.05/27/2022 ..

165,862 |....

197,167 |....
116,535 |....
186,711 |....
129,693 |....

226,891 |....
.. 189,900 |.

...45,490 |....

41,703 .
... 80,709 |....
...79,288 |....

....86,3% |....
.39,682 |.

280,759 |....

:.(136)..

. (9)f..
. (59)]..
. (59)f..
. (81)f..
. (38)f..
. (70)f..
. (76)f..
... (87)]..
.. (221)f..
.. (101)f..
... (58)f..
. (38)f..
. (59)f..
. (54)]..
. (80)f..
. (61)f..
. (74)]..
. (54)]..
. (42)]..
. (26)]..
.. (160)f..
... (82)f..
. (25)f..
. (30)f..
. (94)]..
. (61)]..
. (66)f..
. (31)f..
. (45)]..
(107))..
... (48)]..
. (46)|..
. (45)]..
. (81)f..
. (65)f..
. (58)f..
. (98)f..
. (19)]..
. (68)f..
. (60)|..
. (67)]..
.. (183)f..
. (30)f..
. (38)f..
.. (106)f..
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5000535 ... FREEPORT .. 05/27/2022 . 77,908 |.... L1121 112
5000536 ... HIGBEE .... 05/27/2022 ....29,414 ...
5000537 .... 05/27/2022 ....76,2% |....
5000538 . | WILLrs . .05/27/2022 .. .93,546 |.
5000539 . .. | DOWNSVILLE .. .06/27/2022 .. 78,691 |.
5000540 . . | MANSFIELD .05/27/2022 .. 68,970 |.
5000541 .... EL DORADO ... 05/27/2022 .. 162,901 |....
5000542 ... 05/27/2022 .. 160,580 |....
5000543 ... HOLLY LAKE RANCH 05/27/2022 ....45,011 |....
5000544 ... BLUE CREEK 05/27/2022 ....16,943 |....
5000545 ... NEW BLOOMFIELD .. 05/27/2022 ....74,649 |....
5000546 .... MICCo ... 05/27/2022 ...37,491 |....
5000547 .... WILLIS . 05/27/2022
5000548 .... PALM BEACH GARDENS ... 05/27/2022
5000549 . .. | SAN JOSE .. .06/27/2022 ..
5000551 . .. | ENUMCLAW . .05/27/2022 ..
5000552 . . |HOT SPRINGS . .06/27/2022 ..
5000553 ... ANAHE IM 05/27/2022
5000554 ... CHESHIRE .. 05/27/2022
5000555 ... QUITMAN ... 05/27/2022
5000556 ... LEVELLAND ... 05/27/2022
5000557 ... 05/27/2022
5000558 ... 05/27/2022
5000559 ... PELL CITY ... 05/27/2022
5000560 ... LEESBURG . 05/27/2022

5000562 .
5000563 .
5000564 .
5000565 .
5000566 .
5000567 ....
5000568 ....
5000569 ....
5000571 ...
5000572 ....
5000573 ....
5000574 .
5000575 .
5000576 .
5000577 .
5000578 .
5000579 ....
5000581 ....
5000583 ....
5000585 ...
5000587 ....
5000588 ....
5000590 ...
5000591 ...
5000592 .
5000593 ...

.. [ JOHNSTON
.. [HIGHLAND ..
.. | PALATKA
. [HARLETON ..

.. |Staten Island .
. |Portland

. |Morristown ..

QUINLAN
KARNACK ...

HASTINGS ...
MELBOURNE ...
BROOKSVILLE ...

Mililani .
Staten Island .
Brooklyn ....
Nashville ...
Mililani .
Francis ...
HASTINGS ON HUDSON
Township Of Washington .
Oceanside ...
Washington ..
Port Richey .

La Crescenta

05/27/2022
05/27/2022
05/27/2022
05/27/2022
05/27/2022
05/27/2022

06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022

06/09/2022

.05/27/2022 ..
.05/27/2022 ..
.05/27/2022 ..
.05/27/2022 ..
.05/27/2022 ..

.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..

.06/09/2022 ..

114,451 |....
.. 237,998 |....
....68,489 |....
.. 77,09 |....
....89,936 |....

362,816 |....
.. 981,360 |
.. 403,594 |.
,272,088 |.
,414,696 |.
,416,654 |.
243,749 |....
49,411 |....
443,397 |....
458,162 |....
476,005 |....
835,471 |....
780,527 |....
....94,366 |....

.. 226,400 |.
.. 1 050,758 |....




ANAVE!

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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5000594 ... Wiashington . 06/09/2022 176 ... 176 ..
5000595 .... Sonora 06/09/2022 T
5000597 .... Hicksville .. 06/09/2022 . 264 |..
5000598 . . [San Diego ... .06/09/2022 .. ..245
5000599 . . | Pembroke Pines .06/09/2022 .. 53
5000602 . Aventura .. .06/09/2022 .. . 260
5000603 .... Atlanta ... 06/09/2022
5000604 .... Burnsville .. 06/09/2022
5000605 .... Brigantine .. 06/09/2022
5000607 .... Gainesville 06/09/2022
5000608 .... Stockton ... 06/09/2022
5000609 .... New York . 06/09/2022
5000610 ... GOSHEN ... 06/09/2022
5000611 ... Staten Island . 06/09/2022
5000613 . Princeton ... .06/09/2022 ..
5000615 . Irvine . .06/09/2022 ..
5000618 . Brooklyn . .06/09/2022 ..

5000620 ....
5000621 ...
5000622 ....
5000623 ....
5000624 ....
5000625 ....
5000626 ....
5000627 ....
5000628 .
5000630 .
5000631 .
5000632 .
5000634 .
5000635 ....
5000636 ....
5000637 ....
5000639 ....
5000640 ....
5000641 ....
5000642 .
5000643 .
5000645 .
5000647 .
5000648 .
5000649 ....
5000650 ....
5000652 ....
5000653 ....
5000654 ....
5000655 ...
5000656 ....
5000657 ....
5000658 .
5000659 ...

.. | Norwood ...
.|Land O Lakes

Montague ..

Cotton Wood Heights ..

Bakersfield
Rancho Mirage .
Not t i ngham
Jamaica

Point Pleasant Beach .

Flemington ..
Haddonfield .
Syosset ...
Long Beach

Meridian
Brooklyn

Hewlett Harbor ..

Fresh Meadous .
Ossining
Manteca

. [HOWELL TOWNSHIP .
. |Rio Rancho ..
. [San Carlos

Montauk ...
Corona .
Brooklyn .
Brooklyn .
Temecula ..
Nor thpor t
Broken Arrow ..
Ontario
Great Neck ..
Ridgewood
Spring Valley .
Brooklyn ....

06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022

06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022

06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022
06/09/2022

06/09/2022

.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..

.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..

.06/09/2022 ..

.. 206,435 |.
.. 201,668 |.
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5000662 .... Holtsville .. 06/09/2022 77

5000663 .... Eagle Mountain 06/09/2022

5000664 .... Ozone Park 06/09/2022

5000666 . Albuquerque . .06/09/2022 ..

5000667 . Burlington .. .06/09/2022 ..

5000668 . Huntington Beach .06/09/2022 ..

5000669 ... Port Saint Lucie ... 06/09/2022

5000671 ... Bakersfield 06/09/2022

5000672 .... Holtsville .. 06/09/2022

5000675 ... NEWPORT COAST ... 08/18/2022

5000676 ... Mililani 08/18/2022

5000677 ... MIAMI 08/18/2022

5000679 .... GOLDEN BEACH .. 08/18/2022

5000682 .... SANTA PAULA ... 08/18/2022

5000683 . DESTIN ... .08/18/2022 ..

5000684 . KIRKLAND . .08/18/2022 ..

5000685 . MOUNTAIN VIEW . .08/18/2022 ..

5000686 ... SAN DIEGO 08/18/2022

5000687 ... RANCHO MIRAGE . 08/18/2022

5000688 ... 08/18/2022

5000689 ... STATEN ISLAND . 08/18/2022

5000690 ... WILLIS 08/18/2022

5000692 .... PONTE VEDRA BEACH . 08/18/2022

5000693 .... RANCHO MIRAGE 08/18/2022 717,380 |....

5000694 .... 08/18/2022 673,530 |....

5000696 . Washington .08/18/2022 .. .. 631,902 |.

5000697 . SEATTLE ... .08/18/2022 .. .. 536,400 |.

5000698 . SANTA MONICA .08/18/2022 .. .. 523,167 |.

5000701 . SELBYVILLE . .08/18/2022 .. . 464,110

5000702 . PLEASANTON .08/18/2022 .. .. 446,499

5000703 .... CONCORD 08/18/2022 399,457 |....

5000704 .... FALL RIVER 08/18/2022 389,458 |....

5000706 ... STATEN ISLAND . 08/18/2022 382,339 |....

5000707 ... CHESTERFIELD .. 08/18/2022 392,073 |....

5000708 ... WEST ISLIP 08/18/2022 349,027 |....

5000709 .... MIAMI SPRINGS ... 08/18/2022 355,385 |....

5000710 . FRANKLIN LAKES .08/18/2022 .. .. 354,213 |.

5000711 . MIAME .. .08/18/2022 .. .. 348,625 |.

5000712 . ORLANDO ... .08/18/2022 .. .. 305,635 |.

5000714 . OZONE PARK .08/18/2022 .. .. 272,282 |.

5000715 . DAVENPORT .08/18/2022 .. .. 230,754 |.

5000716 ... BROOKLYN ... 08/18/2022 227,112 ...

5000717 ... CARMEL 08/18/2022 199,500 |....

5000718 ... NORTH BEACH . 08/18/2022 191,936 |....

5000719 .... LEXINGTON PARK .. 08/18/2022 190,992 |....

5000720 .... 08/18/2022 189,139 |....

5000721 .... CORAL GABLES 08/18/2022 182,832 |....

5000722 .... DELRAY BEACH 08/18/2022 180,045 |....

5000723 .... HAINES CITY ... 08/18/2022 151,686 |....

5000724 . . | BALTIMORE ... .08/18/2022 .. .. 139,473 |.

5000725 ...

FREDERICKSBURG ..

08/18/2022

136,3% |....
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
CONROE ....vvvvvvvrvrrrnnnnnnnnnnnnninnnnnanns 08/18/2022 ... feuuneeeiinn e [ 114,646
PHILADELPHIA .... 08/18/2022 ... 109,198
PHILADELPHIA . ...08/18/2022 . 88,960 |.
. | TERRE HAUTE 08/18/2022 95,519 .. . ..
0299999. Mortgages W|th partial repayments 353,794,618 9,782 1,963,093 1,972,875 9,841,318
0599999 - Totals 356,457,523 9,842 1,963,093 1,972,935 2,656,580 12,527,912 30,014 30,014
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BGH3J0-RQ-3 ......... [BLACKSTONE TACTICAL OPP FD Il .... New York .| BLACKSTONE TACTICAL OPPORTUNIT .. ....01/26/2015 ... .... 312,089
BGH55K-0G-0 . ..|JLC INFRASTRUCTURE FUND | L.P. Chicago DIRECT FUNDING ... ..08/10/2017 . 12,357,369 |..
BES20S-94-3 .. [PENDULUM OPP PRGRM VEHICLE | ....ovvvvvienininrinniiiinniininininnnininnnnnes [ oeeen PENDULUM OPPORTUNITIES LLC ..07/13/2021 . .... 159,048 |..
BES2MJ-MH-8 .........| VIEWPOINT VENTURES FUND | LP .. ...| VIEWPOINT VENTURES FUND . |--..0172172022 ... L7,711,244
BES2XR-BR-8 .........[VOLOFIN STL - ZEPHYRUS .... . .| VOLOFIN STL - ZEPHYRUS .... . |....07/29/2022 ... . 1,300,000
BES3PP-P7-8 .........|BHARCAP PARTNERS II LP .... ...| BHARCAP PARTNERS |1 LP .... . |--..03/08/2024 ...
BESNT-H6-3 .. .| OCEANSOUND PARTNERS FUND LP ... ...| OCEANSOUND PARTNERS FUND LP . |....01/10/2024 ... . .
BES3G7-CM-9 .........| BHARCAP ACQUISITION I1 LP ...| BHARCAP ACQUISITION II LP ... o eeeeennns|....03/3172024 ... ... 5,000,000 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 33,391,259 21,839,750
BES2Y1-8P-0 ......... HUNTER POINT CAPITAL 7.000% 07/15/52 ooeeeeeeeeeieeieeeeeeeee HUNTER POINT CAPITAL oo o e, ....08/06/2022 ...
BESOWT-NU-9 .........|PINEBRIDGE PRIVATE CREDIT RATE ...| DIRECT FUNDING L. 1172772018 ..
82811C-AC-4 .........[SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... . ...|J.P. MORGAN SECURITIES, LLC ... o |- 1272072023 ... . 7,697,858
BES3JS-0T-0 ......... CV HCS RATED FEEDER LP .......ccccciiiiiiiiiiiiiiiiiiiiiiiiiiiiiiie COVENTURE HOLDING COMPANY LLC 1170672023 e e | | 4,384,4%
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 12,325,089
6099999. Total - Unaffiliated 33,391,259 34,164,839
6199999. Total - Affiliated
6299999 - Totals 33,391,259 34,164,839
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BGH3J0-RO-3 ..... BLACKSTONE TACTICAL OPP FD I . New York . .. ....| DIRECT ASSET FUNDS .. ... |....01/26/2015 ...|....01/26/2024 ...|........ 69,826 |... .. R T P 69,826 |........ 69,819 |... .. (7).
1999999. Joint Venture Interests - Common Stock - Unaffiliated 69,826 69,826 69,819 )] )]
41020V-AA-9 ... |JOHN HANCOCK LIFE INS CO SERIES 144A 7 | .|Maturity ....10/10/2018 ...|....02/15/2024 ...]....... 100,391 |... I . R e (39)) PP 100,000 |....... 100,000 |... ... 3,688
2799999. Surplus Debentures, etc - Unaffiliated 100,391 (391) (391) 100,000 100,000 3,688
36831F-AD-7 ..... GCM GROSVENOR DIV LLC SERIES 144A  0.00 ... . | DAGAIMDAXP - DLAC GA - G1001 - ... ....11/01/2021 ...|....01/24/2024 ...|.... 3,484,436 |... oee |--.. 3,330,000 |..... 3,555,389 |... R . 225,389 |....... 225,389 |...oooiiiiennns
BGH4J0-CD-6 GUGGENHEIM PDFNI 2.0 2016 LLC INTEREST ...... . | DIRECT FUNDING .... ....04/12/2016 . .01/16/2024 .. 5,156,832 . |--.. 5,156,832 |.... 5,037,917 .(118,915)f......(118,915) . 743,475
BGH4PY-1Z-8 . GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... . | DIRECT FUNDING . ....07/06/2016 . .01/16/2024 .. 1,678,374 . |-... 1,678,374 |.... 1,678,374 .283,063
BGH4R3-Y5-4 GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 3 ... . | DIRECT FUNDING . ....08/26/2016 . .01/16/2024 .. 1,308,625 . [-... 1,308,625 |. .220,703
48250H-AC-2 KKR 2012-1A B 13.318% 07/15/30 ... . | Paydown .. ....12/20/2021 . .01/16/2024 .. .. 21,226 ...91,233 | 1,464
BESOWT-NU-9 ..... [PINEBRIDGE PRIVATE CREDIT RATE .. . | DIRECT FUNDING . ....11/27/2018 . .01/19/2024 .. .288,213 ..191,198 |. .5,256
T8711A-AA-1 ... SAILS 4 LLC 3.000% 04/30/26 .... . | DIRECT FUNDING .... ....00/30/2018 ...|....12/28/2023 ...|. .. e e e e e [ e
78711A-AC-7 ..... SAILS 4 LLC SAILES4-0 JUNIOR PARTICIPATI ... | teveveniiiiiiiiiiiiiiiiiiiiiieeeiiins |veiiieees ceeeeannns DIRECT FUNDING ...08/21/2013 ...|....12/28/2023 ...|...coooiiiiiiins foviiiiiiiiiiiie i e e e e e e e e e o
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BES2EF-6G-5 ..... SR CLO Il WH FUNDING 12.000% 08/13/ ... . | Redempt ion 100.0000 . ....08/16/2021 ...|....01/23/2024 ...|. . |-... 1,500,000 [.... 1,500,000 |... N IO 261,851
87289B-AH-7 . TCP DLF VII1 2018 CLO SUB EQ 0.000% ... .| Paydown .. ....12/20/2021 . .01/01/2024 .. I
92870V-AG-0 ..... |VOLTAGE FINANCE LLC CL C  1.000% 05/15/ ... . | Redempt ion 100.0000 . ..02/07/2014 . .01/16/2024 .. . ..548,194 |.
92870V-AH-8 ..... VOLTAGE FINANCE LLC CL D 0.000% 05/15/ ... . | Redempt ion 100.0000 .... ....02/07/2014 ...|....01/16/2024 ...|. R FO 5,482
04015X-AN-2 ..... ARES CLO LTD SERIES 14 31RA CLASS SUB 14 ... . | Paydown .. ....12/20/2021 ...|....08/24/2023 ...|.
056820-AC-7 ..... BAIN CAPITAL CREDIT CLO LTD SERIES 18 2A ... .| Paydown .. ....12/20/2021 ...|....10/19/2023 ...|.
07132B-AC-5 ..... BATTALION CLO LTD SERIES 15 8A CLASS SUB ... . | Paydown .. ....12/20/2021 ...|....10/18/2023 ...|.
09626F-AE-1 ..... BLUE MOUNTAIN LTD 0.000% 07/20/26 ....... .| Paydown .. ....06/02/2014 ...]....10/20/2023 ...|.
26251G-AC-9 ..... DRYDEN SENIOR LOAN FUND SERIES 18 611 CL ... . | Paydown .. ....12/20/2021 ...|....01/17/2024 ...|.
36320N-AE-6 ..... GALXY 2015-19A COMB SERIES 2015-20A CLAS ... .| Paydown .. ....12/20/2021 ...|....01/22/2024 ...|.
42087E-AC-1 ..... HAYFIN KINGSLAND VIII LTD SERIES 18 8A C ... . | Paydown .. ....12/20/2021 ...|....01/22/2024 ...|.
48250K-AC-5 KKR FINANCIAL CLO LTD SERIES 11 CLASS SU ... . | Paydown ....12/20/2021 . .01/15/2024 ..
482521 -AE-7 KKR FINANCIAL CLO LTD SERIES 21 CLASS SU ... . | Paydown ....12/20/2021 . .10/16/2023 ..
55954Q-AE-2 MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... . | Paydown ....12/20/2021 . .01/23/2024 ..
G7340A-AA-2 ... RACE POINT CLO LTD SERIES 2016-10A CLASS ... . | Paydown .. ....12/20/2021 ...|....01/25/2024 ...|.
817890-AC-0 ..... SEVEN STICKS CLO LTD SERIES 2016-1A CLAS ... .| Paydown .. ....12/20/2021 ...|....01/15/2024 ...].
82811Q-AC-3 ..... SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... . | Paydown .. ....10/13/2020 ...|....01/22/2024 ...|.......210,713 |...
82811C-AC-4 ..... SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... .| J.P. MORGAN SECURITIES, LLC .. ....12/20/2023 ...|....01/30/2024 ...).... 7,697,858 [....ccevvuuvens Jovvnnniniinnnnn foovriiiiniis s [ e [0 7,697,858 ... 7,697,858 [ i [ e
BGH530-RN-2 ..... PDFNI 2017 e .| DIRECT FUNDING ....06/09/2017 ...|....01/16/2024 ... ...... 945,397 [.oeeeemmmiiiiies oo fooeeee s feee | [ 945,307 [ 945,397 | [ e [ 205,381
118381-AC-6 ..... BUCKHORN PARK CLO LTD SERIES 19 1A CLASS .... . | Paydown ....12/20/2021 ...|....01/18/2024 ...|........ 31,384 |... . 799
BES3J8-7T-5 ..... CV HCS RATED FEEDER LP .....cevvveeeeeeininnns .| DIRECT FUNDING ... ...10/20/2023 ...|....02/29/2024 ...|.... 2,240,000 |... . |-... 2,240,000 [.... 2,240,000 |... U
BGH523-TA-3 ..... PDFNI 2017 LLC INTEREST 4 ....coovoviiiiinnnnnnns DIRECT FUNDING ....oviviviviniiiiiiiinnns ....05/09/2017 ...01/16/2024 ...].... 1,000,773 [...ooovvvinnnns Joiinnnniinnns foovvviiiins Jovviinnniiins foiiins o o 1,099,764 |...... (238,926)]...ccceeeennnnn .. (1,338,699)|... (1,338,6%)|....... 238,918
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 27,939,219 3,334 3,334 30,791,066 [ 29,578,148 (1,212,927)]  (1,212,927)[ 1,881,551
6099999. Total - Unaffiliated 28,109,436 3,334 (391) 2,943 30,960,892 | 29,747,967 (1,212,934)[  (1,212,934) 1,885,239
6199999. Total - Affiliated
6299999 - Totals 28,109,436 3,334 (391) 2,943 30,960,892 | 29,747,967 (1,212,934)[  (1,212,934) 1,885,239
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38384D-8V-2 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 ......ccevuunieeeerieieeeeemnneeeeemnneeeeennnnneeeeennn | cevevnnnninnens Jonnid 02/16/2024 ..... PIPER SANDLER & CO .. 24,860,369 |. .. 24,763,636 |... 1.A ... .
38384D-N-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .........ceuniiiiiirinniiiiiiiiineeriinineeecnnninneenenns | eeeeeennnineens fonnid 03/01/2024 ..... Interest Capitalization .. . A
38384D-X7-7 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 ......ccevvuniieeeenniieeeeemnnieeeeennneeeeennnnnneeeenns | cevevnnniinnens Joennid 02/27/2024 ..... PIPER SANDLER & CO ... ... 24,842,989 |. ... 24,788,764 |... AL
38384G-JE-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .........ceuuiiiiiiiiiiiiiiiiiiiiieeeiinineeecnnninneenenns | eeeeeennnnnenns fonnid 01/17/2024 ..... PIPER SANDLER & CO ... ... 24,904,967 |. ... 24,908,859 |... A
91282C-JT-9 ......... US TREASURY N B 4.000% 01/15/27 ...eeeeeeeeieeeeiee e e e eenne e e eennneeeeeennnne | cvevvnnininnnns Jonnid 01/24/2024 ..... CITADEL SECURITIES INSTITUTION .. 18,916,875 |. ..19,000,000 |... AL
91282C-JIi-2 ......... US TREASURY N'B  4.000% 01/31/29 ....coevvueiiiiiiiiiiniiiciiinncecreine v eecnnnieeeeenns | eeeeeenniineens fonnid 02/02/2024 ..... CITADEL SECURITIES INSTITUTION A
91282CKE-0 ......... US TREASURY N B 4.250% 03/15/27 .....iieierunuseerennuunsaeeeennnnssaeeennnnsaseeennnnnssssennnnnnaseee | seeerenssnnnnes |oennnd 03/11/2024 ..... CITADEL SECURITIES INSTITUTION .....iieeeuuuunssermnnnnnseaennnnnnseernnnnnsseennnnnnnssennnnnnsssennnnnns reennnnnnsseennnnnnsssernnnnnnssene |oerennaseseennnnnnseenenes 149,950 |ovvniiiiiiiiiaeeeeees 150,000
0109999999. Subtotal - Bonds - U.S. Governments 93,979,262 93,915,066
01170R-RG-9 ......... ALASKA ST HSG FIN CORP MTGE RE SERIES C ...eeevereeeeeeeeneeeeeeennieeeeeenni e e e eeennneeeeennnnes | oevevnnnninnnes Joennnd 01/24/2024 ..... JEFFERIES GROUP, INC ..250,000 |...
05178T-AA-9 ......... AURORA MILITARY HOUSE 111 SERIES 144A ....coiivviiiiiiiiiiiiieiiciie e eecvvineeennnniies | eeeeeenniieeees fonnnd 01/29/2024 ..... WELLS FARGO SECURITIES, LLC ... .. 196,484 |...
19648G-GU-0 ......... COLORADO ST HSG & FIN AUTH SF SERIES A 1 oeeeieeiiiiie e eeeeeene e eeeennne e e eennneeeeeens | eevvvnniiinnnns Jeennid 01/18/2024 ..... BOFA SECURITIES INC .. ..750,000 |...
19648G-GV-8 ......... COLORADO ST HSG & FIN AUTH SF SERIES A 1 .eeveniiiiiiiiiiiiiiiin i eesrnniinneeens | eeeeeennieeees fonnnd 01/18/2024 ..... BOFA SECURITIES INC .. ..250,000 |...
3133KR-PV-0 . .. |FHLMC POOL RA9436  5.500% 07/01/53 ....ceeeeeeiieeeeeenieeeeeeenie e e eeene e e eeenn e e e eennnneees | cvvvvnnininnens Jennnd 01/17/2024 ..... GOLDMAN SACHS & CO
313495-A4-5 ......... |FREDDIE MAC ARM POOL 780927  6.344% 10/ . 03/01/2024 Interest Capitalization
3134H1-00-9 ......... |FREDDIE MAC ~ 5.800% 01/28/39 . 01/24/2024 RBC Capital Markets, LLC ....
3134H1-TB-9 . .|FREDDIE MAC ~ 6.000% 02/18/39 . 02/13/2024 NOMURA SECURITIES INTERNATIONA
3136B2-7H-9 ......... FANNIE MAE SERIES 2018 72 CLASS ZB 3.5 eeeeeiiiieeeeiiieeeeeeeeeeeeereene e eeennneeeeennnneees | oevvvinniinnnes Jeennid 03/01/2024 ..... Interest Capitalization
3136BJ-W-1 ......... FANNIE MAE SERIES 2021 76 CLASS PZ 2.5 iiiivviiiiiiiiiiiieecciiineeccvnin e eecvvnieeennnnnines | eeeeeenniineens fonnid 03/01/2024 ..... Interest Capitalization .. .
3136B0-4N-6 ......... FANNIE MAE SERIES 2024 5 CLASS BD  5.00 ....ccevvuuueieeemnnieeeeemnnieeeeernnnneeeernnnnaneeeennnns | oevevnnnninnens Jonnnd 02/21/2024 ..... PIPER SANDLER & CO .... 29,896,007 |. .... 30,457,660 |...
3136B0-U8-0 ......... FANNIE MAE SERIES 2024 8 CLASS A 5.500 ....ceuvuniiiiiiiiniiiiiiiiieeccnrineeecevnieeeennnnines | eeeeeenninneees fonnid 03/12/2024 ..... PIPER SANDLER & CO ... .. 19,153,544 |. ... 19,277,038 |...
3136BR-GB-7 ......... FANNIE MAE SERIES 2024 9 CLASS GZ = 5.50 ...ceeeeveeeieeimnniaeeeeeennieeeeeennieeeeeennneeeeeennnns | cevernnnninnnns Joennid 02/27/2024 ..... Barclays Capital ...eeeeeeeeeieeeiieeeeceeee e e e e e e e e e e e e e e e e e e e eeennnns [ereernnnaeeeeennnnaaeeeennnnnneeee [eernnnaeeeeennnnaeees 2,009,766 |t 2,750,000 |...
3136BR-GB-7 ......... FANNIE MAE SERIES 2024 9 CLASS GZ  5.50 .....cccvvuniiiiiirniiiiiiiiiiiniinciniinseeeciniineeennnnns | eeeeeenniieeens fonnidd 03/01/2024 ..... Interest Capitalization .. .
3136BR-ON-0 ......... FANNIE MAE SERIES 2024 16 CLASS DA 5.5 ..eiiiiiiiiii e eeeennie e eeeenn e eeeennneeeeennnns | evvvviniiinnnns Joennid 03/27/2024 ..... PIPER SANDLER & CO ...21,000,000 |...
3137HA-DG-8 FREDDIE MAC SERIES 5329 CLASS JZ = 6.000 .......covvuuiiiiiiiiiiiiiiiiiiiieecciiineeecevnineeeeennn | ceeeeennnnneees fonnid 03/01/2024 ..... Interest Capitalization s 41,037 |...
3137HA-GE-0 . ..| FREDDIE MAC SERIES 5330 CLASS ZA  6.000 . 03/01/2024 Interest Capitalization .. 6,408 . 6,408 |.
3137HA-K6-2 . ..| FREDDIE MAC SERIES 5338 CLASS CZ  6.000 . 03/01/2024 Interest Capitalization .. 31,976 31,976 |.
3137HA-LL-8 . ..| FREDDIE MAC SERIES 5333 CLASS LZ  6.000 . 03/01/2024 Interest Capitalization .. 23,068 23,068 |.
3137HA-RC-2 . .. |FREDDIE MAC SERIES 5348 CLASS HZ  6.000 . Interest Capitalization .. . 7,651 | . 7,651 |
3137HB-CY-8 . .| FREDDIE MAC SERIES 5369 CLASS AH  5.500 . PIPER SANDLER & CO ... . 24,388,831 |. . 24,415,535 |.
3137HB-G2-4 ......... FREDDIE MAC SERIES 5379 CLASS A 5.500% ....uuviiiivrieniiiiiiiiiniiiiiiiinneeciniineennnninnneeees | eeeeeennieeens fonnid 02/05/2024 ..... PIPER SANDLER & CO ... ... 22,978,471 |. .... 23,007,230 |...
3137HB-KG-8 ......... FREDDIE MAC SERIES 5378 CLASS H = 5.500% .....ceeeeeennneeeeimnneeeeemnnieeeeeennneeeeeennnneeeeeens | cevvvnnnninnens Joennid 01/30/2024 ..... PIPER SANDLER & CO ... ... 24,770,941 |. e 24,732,297 ...
3137HB-T9-5 ......... FREDDIE MAC SERIES 5387 CLASS QA 5.500 .......cevvuuiiiiiiiiiiiiiiiiiiiiieecciiineeeccininneeeeens | eeeeeenniieeees fonnid 03/05/2024 ..... PIPER SANDLER & CO ... .. 16,375,434 |. .. 16,460,307 |...
3137THB-XZ-2 ......... FREDDIE MAC SERIES 5386 CLASS HZ = 5.500 ......cevveuueieeierniieeeeemniieeeeeenieeeeeennnneeeeennn | cevvvinniinnens Joennid 02/05/2024 ..... Barclays Capital
S137THB-XZ-2 ......... FREDDIE MAC SERIES 5386 CLASS HZ ~ 5.500 .......cccvuviiiiiiiniiiiiiiiiiieiiiiiineeecciiinneeeenns | ceeeeenniieeens fonnid 03/01/2024 ..... Interest Capitalization ..
S137THB-ZU-7 ......... FREDDIE MAC SERIES 5389 CLASS ZU  6.500 ......ceevmumieeeerieieeeeennieeeeemnneeeeeennnneeeeennn | cevvrnnniinnnns Joennid 03/15/2024 ..... BMO CAPITAL MARKETS CORP BONDS ..
347075-AB-9 . ..| FORT CARSON FAMILY HSG LLC CO  7.860% 1 . 01/29/2024 WELLS FARGO SECURITIES, LLC
452030-XE-6 . .| ILLINOIS ST HSG DEV AUTH REVEN SERIES B .. 02/14/2024 MORGAN STANLEY & CO ..
88046K-KZ-8 .........[ TENNESSEE HSG DEV AGY RSDL FIN SERIES 1B .......uiiiiiieunniiiiiinunniiiiiniiininirrsnnnninsrnnnnnses | eeesnnneeeeeens fooness 02/14/2024 ..... Raymond James & Associates .... 250,000 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 184,757,412
00164T-AA-6 .........[AMC EAST COMM LLC  5.740% 01/15/28 01/29/2024 ..... WELLS FARGO SECURITIES, LLC ... ... 92,605 | .. 237
00164T-AB-4 . ..| AMC EAST COMM LLC SERIES 144A  5.870% 0 . 01/29/2024 WELLS FARGO SECURITIES, LLC
00197*-AA-1 . ..| ACS AERO 2 EPSILON US LLC ~ 5.500% 04/21 . DIRECT FUNDING ..............
007030-AD-4 . ..| ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 . Interest Capitalization
01627A-AB-4 . ..| ALIGNED DATA CENTERS ISSUER LL SERIES 20 . D Securities (USA) LLC
03466H-AC-7 ......... ANGEL OAK MORTGAGE TRUST SERIES 2024 3 C ...eeeevveeeeeeennnieeeeennneeeeemnnaeeeeeennnneeeeenns | cevvvnnnninnens Joennnd 03/07/2024 ..... MORGAN STANLEY & CO
034942-AB-8 ......... ANGEL OAK MORTGAGE TRUST SERIES 2024 2 C ....covvvvvnnniiiiiiiiieeeceniiineeccnnineeecnnnnneeenenns | aeeeeennnnneens fonnid 02/06/2024 ..... GOLDMAN SACHS & CO
03770F-AC-2 ......... APOLLO AVIATION SECURITIZATION SERIES 20 ....ceeeeeeeeeeeeeiiieeeeemnneeeeeeenneeeeeennnneeeeennn | cevevinniinnnns Joennns 11/15/2023 ..... Interest Capitalization ..
038779-AB-0 ......... ARBYS FUNDING LLC SERIES 2020 1A CLASS A .....iiievuuniiiiiiiuiiiiiiiiiiniiiiiiiiiseseinnnseeseinns | ceeeeesnnnaeees 03/26/2024 Var ious
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03990B-AA-9 ......... ARES MANAGEMENT CORP  6.375% 11/10/28 ... 03/18/2024 ..... GOLDMAN SACHS & CO .... 10,415,300 |. ....10,000,000 |... 230,208 | 1.G FE
048677-AB-4 ......... ATLANTIC MARINE CORPS COMMUNIT SERIES 14 . 01/29/2024 ..... WELLS FARGO SECURITIES, LLC 288,674 |. 318,098 |... ...2,833 | 1.
050931-AG-9 ......... AUDAX SENIOR DEBT CLO LLC SERIES 2024 9A .... 02/14/2024 ..... WELLS FARGO SECURITIES, LLC ..ieeeeeeeeeeeeniaeeeeeenneeeeeemnnieseeeennnaeeeeennnnaeeeennnnnneeeennn reeennnnaaeeeemnnnnneeeennnnnnerees Joermnaaemeemmnnnannees 2,000,000 feeeeeeemnnneeeeens 2,000,000 |... 1.
050931-AJ-3 ......... AUDAX SENIOR DEBT CLO LLC SERIES 2024 9A .... 02/14/2024 ..... WELLS FARGO SECURITIES, LLC ..iiievriiiiiiiiiiiieciiiii st crrsi s s rnsi e s snsnn e senns [oeernnsnneneennnnssnssnnnnnnnees Jornninnnnninn, 2,500,000 foueuiiiiiinnnniiinnnns 2,500,000 |...
05377R-JL-9 ......... AVIS BUDGET RENTAL CAR FUNDIN SERIES 202 .... 03/05/2024 ..... RBC Capital Markets, LLC .... .
054982-AA-1 ......... BACKCAST SPECTRA ARTICOM  9.564% 11/03/ .... 02/28/2024 ..... BCAST 2022-A ISSUER LLC .. 1,831,230 | .. 1,831,230 |[...
055328-A0-1 ......... BCC MIDDLE MARKET CLO SERIES 2018 1A CLA .... 01/31/2024 ..... CIT Group HoldiNgs INC. ..eiiiiiiiiieieiiiie e et et e e e e e e e e e rnnne s e eeennna e e eeennnnn eeeennnnaaeeeennnnaeeeennnnaeeees Joernnnianreernnnaaeees 7,850,000 [eeeeeeemnnnaeeeeens 7,850,000 |...
055328-AS-7 ......... BCC MIDDLE MARKET CLO SERIES 2018 1A CLA .... 01/31/2024 ..... CIT Group Holdings Inc. ..... .... 13,000,000 |. .. 13,000,000 |...
05554L-AA-0 ......... BCRED MML CLO 2021 1 LLC SERIES 2021 1A .. 01/03/2024 ..... BNP Par ibas
05609V-AJ-4 . ..|BX TRUST SERIES 2021 VOLT CLASS C 144A . 02/29/2024 J.P. MORGAN SECURITIES, LLC
05609V-AN-5 . ..|BX TRUST SERIES 2021 VOLT CLASS E 144A . 01/04/2024 SG AMERICAS SECURITIES LLC .
075887-C0-0 . ..| BECTON DICKINSON AND CO  4.693% 02/13/2 . 03/18/2024 GOLDMAN SACHS & CO .........
081331-AB-6 ......... BELVOIR LAND LLC SERIES A 1 144A  5.030 .... 01/29/2024 ..... WELLS FARGO SECURITIES, LLC .
08862H-AC6 ......... BANKERS HEALTHCARE GROUP SEC SERIES 2024 .... 03/06/2024 ..... TRUIST SECURITIES INC .. 4,699,985 [......cevvnniiiiinnnnns 4,700,000 |...
08862H-AD-4 ......... BANKERS HEALTHCARE GROUP SEC SERIES 2024 .... 03/06/2024 ..... TRUIST SECURITIES INC 2,970,943 [..ooeeeiiieieeinnnnns 3,000,000 |...
08862H-AE-2 ......... BANKERS HEALTHCARE GROUP SEC SERIES 2024 .... 03/06/2024 ..... TRUIST SECURITIES INC .. 1,579,053 [oveeiiiiiiiiiiieies 1,625,000 ...
09256B-AL-1 ......... BLACKSTONE HOLDINGS FINA SERIES 144A 2 ... 03/18/2024 ..... GOLDMAN SACHS & €0 . ..eeeeeeei e e e e eeee s e e e eeme e e e e e e e e e e eemn s e e e eennnseeeeennnnseeeennnnnnees reeennnnaaeeeennnnnneeeennnnnnerees Joemmnnaanreennnnnannees 5,178,300 [oeeeeeeenniieeeeenns 6,000,000 |...
096630-AK-4 ......... BOARDWALK PIPELINES LP  5.625% 08/01/34 . 02/08/2024 ..... Various 6,990,627 |..eovvnniiiiiiiiinns 7,000,000 |...
099724-AH-9 ......... BORGWARNER INC ~ 4.375% 03/15/45 02/28/2024 ..... SANTANDER US CAPITAL MARKETS L .. 2,838,301 |oeeveniieeeniiiees 3,500,000 |...
10569L-AA-3 BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... 03/15/2024 ..... GOLDMAN SACHS & CO ... .. 1,499,976 |.
10569L-AC-9 . ..| BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 . 03/15/2024 GOLDMAN SACHS & CO ..299,9% |.
10570F-AB-1 . ..| BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 . 01/18/2024 BOFA SECURITIES INC ..783,998 |.
10570F-AC-9 . ..| BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 . 01/18/2024 BOFA SECURITIES INC
12510H-AA-8 . ..| CAPITAL AUTOMOTIVE REIT SERIES 2020 1A C . Barclays Capital ..
14307@-AA-7 . ..| CARLYLE CREDIT OPPORTUNITIES N 5.000% .. DIRECT FUNDING .....
161929-A8-3 ......... CHASE MORTGAGE FINANCE CORPO SERIES 24 2 .... 02/22/2024 ..... J.P. MORGAN SECURITIES, LLC ...
169905-AF-3 ......... CHOICE HOTELS INTL INC ~ 3.700% 12/01/29 .... 03/18/2024 ..... GOLDMAN SACHS & CO
171937-AG-0 ......... CIFC LBC MIDDLE MARKET CLO LLC SERIES 20 .... 01/25/2024 ..... MIZUHO SECURITIES USA LLC
172967-JL-6 ......... CITIGROUP INC ~ 3.875% 03/26/25 03/18/2024 ..... GOLDMAN SACHS & CO ...
18271#-AA-8 ......... CLARUS CAPITAL LLC  8.084% 09/30/31 ... 03/29/2024 ... DIRECT FUNDING
18271#-AA-8 CLARUS CAPITAL LLC  8.084% 09/30/31 ... 03/20/2024 ..... Interest Capitalization ..
18271#-AB-6 . ..| CLARUS CAPITAL LLC  8.084% 09/30/31 03/29/2024 DIRECT FUNDING ...........
18271#-AB-6 . ..| CLARUS CAPITAL LLC  8.084% 09/30/31 03/20/2024 Interest Capitalization
18271#-AC-4 . ..| CLARUS CAPITAL LLC 10.000% 09/30/31 ... 03/29/2024 DIRECT FUNDING .....
19688T-AB-1 . ..| COLT FUNDING LLC SERIES 2024 1 CLASS A2 01/31/2024 Barclays Capital
19688T-AC-9 . ..| COLT FUNDING LLC SERIES 2024 1 CLASS A3 .. 01/31/2024 Barclays Capital ...
22822R-BD-1 ......... CROWN CASTLE TOWERS LLC ~ 3.663% 05/15/2 ... 02/08/2024 ..... ROBERT W. BAIRD & CO INC ....
22822V-8D-2 ......... CROWN CASTLE INC ~ 5.600% 06/01/29 03/18/2024 ..... GOLDMAN SACHS & CO ...
233046-AF-8 ......... DB MASTER FINANCE LLC SERIES 2017-1A CLA . 02/05/2024 ..... BOFA SECURITIES INC ..
233331-BJ-5 ......... |DTE ENERGY CO  4.875% 06/01/28 03/18/2024 ..... GOLDMAN SACHS & CO ...
27409L-AA-1 .........|EAST OHIO GAS CO THE SERIES 144A  1.300 . 03/18/2024 ..... GOLDMAN SACHS & CO ... .
27616@-AC-1 ......... EASTERN WHOLESALE FENCE LLC 11.941% 10/ . 03/27/2024 ..... DIRECT FUNDING 2,089,287 |. -
278642-AV-5 ......... EBAY INC  1.900% 03/11/25 ...03/18/2024 ..... GOLDMAN SACHS & CO ... 4,831,900 |. 5,000,000 |...
288547-AU-6 .........[ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... ... 12/26/2023 ..... Interest Capitalization .. ... (8,501)[. ... (8,501)]...
292554-AQ-5 .. |ENCORE CAPITAL GROUP INC SERIES 144A 9 . 03/14/2024 MORGAN STANLEY & CO .. ..200,000 |. ..200,000 |.
302635-AN-9 . ..|FS KKR INVESTMENT CORP  7.875% 01/15/29 . 03/18/2024 GOLDMAN SACHS & CO .10,365,700 |. .10,000,000 |.
31684H-AA-8 . ..|FIGRE TRUST SERIES 2024 HE1 CLASS A 144A . 03/19/2024 GOLDMAN SACHS & CO 3,000,000 |.
31684H-AB-6 ......... FIGRE TRUST SERIES 2024 HE1 CLASS B 144A .... 03/19/2024 GOLDMAN SACHS & CO ...

100,000 |...
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33767J-AE-2 ......... FIRSTKEY HOMES TRUST SERIES 2020 SFR2 CL ..eeeeeeeeeeiieeeeennieeeeeeenneeeeeeenneeeeeenneneeees | oevvvinnnnnens Joennnd 03/06/2024 ..... BOFA SECURITIES INC ...eeeeenieeeeeeei e e e e eeee e e e e ee s e e e eenn s e e e e ennns s e e eennnaeeeeennnnnnaes [oeeeennnnneeeermnnnaneeeennnnnnenee [reeennnnneeeeennnnneeee 1,168,945 |t 1,250,000 [..oeeeeveeneieeennnnnneeenn.. 405 [1.DFE LLLooliile
337738-BG-2 ......... FISERV INC  5.375% 08/21/28 .....ccevveniiiiiiiiiiiiiiiiiiiee e snnnnnnnees | aeeeeenniineees [onnid 03/18/2024 ..... L0 O R RO 1Y 12+ 11| EO . 5,000,000 |...
349941-AB-0 ......... FOUNDATION FINANCE TRUST SERIES 2024 1A ...eeveeeeeeeeini e eeeenne e eeeene e e e eeenne e e eennnnees | oevvriniinnnns Joennid 03/25/2024 ..... GOLDMAN SACHS & CO
349941-AD-6 ......... FOUNDATION FINANCE TRUST SERIES 2024 1A ...covvvnniiiiiiiiiiiiiiiiiie e eccvni e ecnnninnees | aeeeeenniineees fonnsd 03/25/2024 ... GOLDMAN SACHS INTERNATIONAL . N .. 2,820,000 |...
35910E-AA-2 ......... FRONTIER ISSUER LLC SERIES 2023-1 CLAS A eeeeeeeeeeeieeeeeenie e e eeenee e e e e eenn e e eeenneneeees | aeevvnnnninnnes Joennid 03/13/2024 ..... MUFG SECURITIES AMERICAS INC. ..10,110,547 |. ...10,000,000 |...
36831IN-AA-6 ......... GCM GROSVENOR  10.423% 10/24/29 ....oevvvniiiiiiiiiiiiiiiiiiin i sevrrniissesnnnnnnees | eeeeeenninneens fonnidd 03/11/2024 ..... DIRECT FUNDING 8,780,909 |. 8,780,909 |...
37186F-AB-0 ......... GASL BERMUDA A 1 LTD  8.630% 08/31/29 ....uieeeeieiieeeeieeieeeeeeeee e eeeeneee e eeeennnneeeeennns | cevvvnniiinnnns Joennid 01/24/2024 ..... DIRECT ASSET FUNDS ... 871,490 |. 871,490 |...
3B17IN-AF-1 ......... GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 ....uuiiviirneiiiiiiiiiniiiiiiiinnenciniinneeennnninneeens | oeeeeennnineens fonnid 02/05/2024 ..... BNP Par ibas .. 11,500,000 |. .. 11,500,000 |...
3BITIN-AH-7 ......... GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 .....ueieeeeeeieeeeiennieeeeennnieeeeeennneeeeernnnnnneeeens | oevevnnnninnnns Jonnid 02/05/2024 ..... BNP Par ibas 6,500,000 |. 6,500,000 |...
40171C-AC-6 . ..| GUGGENHE IM CORPORATE FUNDING SERIES 2024 . 01/10/2024 SCOTIA CAPITAL USA INC . . 13,500,000 |. . 13,500,000 |.
40171C-AE-2 . ..| GUGGENHE IM CORPORATE FUNDING SERIES 2024 . 01/10/2024 SCOTIA CAPITAL USA INC . . 13,000,000 |. . 13,000,000 |.
40171C-AG-7 . ..| GUGGENHE IM CORPORATE FUNDING SERIES 2024 . 01/10/2024 SCOTIA CAPITAL USA INC . 2,000,000 |. 2,000,000 |.
422185-AD-0 ......... HEALTH CARE SERVICE CORP SERIES 144A 1 ..o eeeeeneeeeeennneeeeeeee | cevvviniinnnns Jeennid 03/18/2024 ..... GOLDMAN SACHS & CO 5,716,800 |. 6,000,000 |...
43785*-AA-9 ......... HOMETAP  INVESTMENT PARTNERS 11 10.342% .....ooviiiiiiiiiiiiiiiiiiniiiiinnecccninnescenninnennnnnnn | eeeeeenniineees fonnndd 01/02/2024 ..... Interest Capitalization .. 1,414,220 |. 1,414,220 |...
43789T-AB-9 ......... HOMETOWN FINANCIAL GROUP SERIES QIB 144A ......eeieeeeiee e eeeen e eeeennneeees | eevvvrniinnnns feennid 02/29/2024 ... PIPER SANDLER & CO .. 14,000,000 |. .. 14,000,000 |...
444859-BN-1 ......... HUMANA INC ~ 4.875% 04/01/30 ...coevvvvnniiiiiiiiiiieciii e eerrri s ennnn s ennnneseees | eeeeeenninneees fonnid 03/18/2024 ..... GOLDMAN SACHS & CO ... 3,932,160 |. 4,000,000 |...
45687V-AA-4 ......... INGERSOLL RAND INC  5.400% 08/14/28 ......cieeeeeeeieeeeeeeiee e e eeeeee e e eeeene e e e eennneeeeeennnns | ieeeeeennnnies oeeens 03/18/2024 ..... GOLDMAN SACHS & CO ...
46650X-AB-9 ......... J G WENTWORTH XLITI LLC SERIES 2019 1A C .ovvvvniiiiiiiiiieiiciiiie v ceecnnninees | eeeeeennineees fonnnd 01/30/2024 ..... ROBERT W. BAIRD & CO INC
46657P-AA-1 ......... JP MORGAN MORTGAGE TRUST SERIES 2024 1 C .oevveeeeeeeeiieeeceeene e eeceene e e eeenn e e eeennineeees | eevvvnninnnnns Joennid 01/19/2024 ..... J.P. MORGAN SECURITIES, LLC ...
48661@-AA-5 KAYNE BDC LEVERAGE SUBSIDIARY  9.934% 0 ....ccevvvnniiiiiiiiiniiiiiniinsnecinninseenneniisneennnnns | ceeeeennnineens fonnnd 03/19/2024 ..... DIRECT FUNDING . .
488401-AB-6 . ..| KEMPER CORP  4.350% 02/15/25 ............ 03/18/2024 GOLDMAN SACHS & CO 9,861,500 |. .10,000,000 |.
49271V-AP-5 . ..|KEURIG DR PEPPER INC ~ 3.950% 04/15/29 . 03/18/2024 GOLDMAN SACHS & CO .. 9,493,400 |. .10,000,000 |.
50212Y-AH-7 . ..|LPL HOLDINGS INC  6.750% 11/17/28 ...... 03/18/2024 GOLDMAN SACHS & CO ... . 16,649,120 |. .16,000,000 |.
505358-AA-5 . ..|LAB CRAFTERS INTERMEDIATE HOLD 12.592% Interest Capitalization .. 80,536 80,536
521070-AL-9 . .|LAZARD GROUP LLC  6.000% 03/15/31 ...... Various ...cceeeeeeeeeennnns 4,499,881 4,500,000

525241-AL-9 .........
53161J-AA-0 .........
534187-BT-5 .........
55286P-AA-1 .........
55286P-AC-7 .........
55286P-AE-3

55416A-AA-7 .
50170J-AH-1 .
628312-AE-0 .
65163L-AC-3 .
65163L-AE-9 . .
6533%K-CV-0 .........
665501-AN-2 .........
670346-AR-6 .........
67115#-AC-1 .........
67118H-AC-4 .........
67118H-AD-2 .........
67118K-AB-9 .........
67118K-AD-5 .........
67118L-AD-3 .
67118T-AA-2 .
67118T-AB-0 .
67118T-AC-8 .........

..[MF1 MULTIFAMILY HOUSING MORTG SERIES 202 .
..|METRONET INFRASTRUCTURE ISSUER SERIES 20 .
..|MUTUAL OF OMAHA INS CO SERIES 144A 6.1 .
.. | NEWMONT NEWCREST FIN SERIES 144A  5.750 .
.| NENMONT NEWCREST FIN SERIES 144A  4.200 .

..| ONSLOW BAY FINANCIAL LLC SERIES 2022 NQM .
..| ONSLOW BAY FINANCIAL LLC SERIES 2024 NGM .
..| ONSLOW BAY FINANCIAL LLC SERIES 2024 NM .

LEHMAN XS TRUST SERIES 2007 1 CLASS WF1 ..
LIBRA SOLUTIONS 2023 A LLC ~ 8.200% 09/1 .
LINCOLN NATIONAL CORP  5.852% 03/15/34 ...
MCR MORTGAGE TRUST SERIES 2024 HTL CLASS ....
MCR MORTGAGE TRUST SERIES 2024 HTL CLASS ....
MCR MORTGAGE TRUST SERIES 2024 HTL CLASS ....

NEXTERA ENERGY CAPITAL ~ 5.550% 03/15/54 ....
NORTHERN NATURAL GAS CO SERIES 144A 5. .
NUCOR CORP  2.000% 06/01/25
OSP LAKESIDE INTERMEDIATE HOLD 10.339%%
ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ...
ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ...
ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ...
ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ...

ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ...

01/10/2024
03/25/2024
03/11/2024
02/07/2024
02/07/2024
02/07/2024
01/30/2024

01/29/2024
01/29/2024
03/18/2024
03/29/2024
01/25/2024
01/25/2024

...02/14/2024
...02/14/2024

03/13/2024
03/05/2024
03/05/2024
03/21/2024

CIT Group Holdings Inc. ..
DIRECT FUNDING
GOLDMAN SACHS & CO
Deutschebank Securities
Deutschebank Securities
Deutschebank Securities ..
MORGAN STANLEY & CO ..
GOLDMAN SACHS & CO ...
J.P. MORGAN SECURITIES, LLC
Tax Free Exchange .
Tax Free Exchange .
WELLS FARGO SECWRITIES, LLC ...
Various
GOLDMAN SACHS & CO ...
Interest Capitalization ..
Barclays Capital
Barclays Capital ...
BNP Par ibas
BNP Par ibas
WELLS FARGO SECURITIES, LLC
MORGAN STANLEY & CO
MORGAN STANLEY & CO
Various

779,263 |.
.. 10,405,049 |.
2,450,000 |.

6,955,550 |.
1,511,971 |.
3,838,640 |.

350,000 |
149,997 |.
.. 131,369 |.
..399,993 |.
..250,000 |.
499,327 |.

926,591 |...
.. 10,405,049 |...
2,450,000 ...
3,000,000 |...
5,000,000 |...
4,000,000 |...
1,500,000 |.
2,750,000 |.
3,500,000 |.
..100,000 |.
4,900,000 |.
7,000,000 |...
1,500,000 |...
4,000,000 |...
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67118T-AD-6 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ......ceeeeemeneeeeemnnieeeeeennieeeeeennneeeeernnnnneeeeens | cevvvnnnninnnes Joennid 03/05/2024 ..... MORGAN STANLEY & CO .. ..100,000 |...
67448L-AC6 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM ......covvvvreeniiriiiiiniiniiiiineeeciniineesnnnnnnneenns | oeeeeennninenns fonnidd 01/04/2024 ..... BOFA SECURITIES INC .. ..200,000 |...
67448N-AA-6 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ......ceeeeemnneeeeimnnieeeeemnnieeeeeennneeeeernnnneneeeens | oevvvnnnninnens Jonnnd 03/27/2024 ..... CIT Group Holdings Inc. .....
67448N-AB-4 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .......coeviiiiiiiieieiiieccceeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ e [ 03/27/2024 ..... CIT Group Holdings Inc. .....
67448N-AC-2 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ......ceeeeemeieeeeimnnieeeeemnnieeeeeennneeeeeennnnneeeeens | ceevrnnnninnnes Joennnd 03/27/2024 ..... CIT Group Holdings Inc. .....
67448N-AD-0 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .......coeeiiiiiiiieiiiieeccceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ e [ 03/27/2024 ..... CIT Group Holdings Inc. .....
677071-AU-6 ......... OHANA MILITARY COMM LLC SERIES 144A  B. oeeereiieieeiiiieeeeeeneeeeeeeeene e eeeenneeeeeennnneeee | cevvrnnniinnnns Jonnid 01/29/2024 ..... WELLS FARGO SECURITIES, LLC ...
682680-BR-3 ......... ONEOK INC ~ 5.000% 03/01/26 ......cevuniiiiirnniiiiiiiiiiiniiniiiiin e eecrrsni e srnnnns s snnnnnsesenns | aeeeeenninneens fonnnd 03/01/2024 ..... Tax Free Exchange .
682680-BV-4 ......... ONEOK INC  5.150% 10/15/43 ....eieeeeeie et eeeeee e e e eene e e eenne e e eennne e s eeennnnneees | ceevvrnniinnnes Jonnid 02/27/2024 ..... TaxX Free EXCRANGE ......eceeeuuuseeeeeeuieeeeeeenie e e e eeenn e e e e eenn s e e e eennneeeeeennnnn e eeennnnnnaeene [oeeernnnnneeeermnnnaneeeennnnnnnees Jreernnnnnneeeennnnneeeeens 962,479 |ooiiiiiiiiiiiiiiiinnees 1,000,000 |...
682680-BY-8 . ..|ONEOK INC ~ 4.200% 10/03/47 02/27/2024 Tax Free Exchange . . 12,899,476 |. . 15,000,000 |.
682680-BZ-5 . ..|ONEOK INC ~ 4.850% 02/01/49 . 02/27/2024 Tax Free Exchange . .. 287,926 |. ..250,000 |.
682680-CA-9 . ..|ONEOK INC ~ 3.950% 03/01/50 ... 03/01/2024 Tax Free Exchange . 1,614,274 1,500,000 |.
6940311-AC-1 ......... PACIFIC BEACON LLC SERIES 144A  5.508% ......ceeeremeeieeemnniieeeermnnaeeeeennnneeeeeennneeeeeennns | cevevnnnninnnns Jonnid 01/29/2024 ..... WELLS FARGO SECURITIES, LLC ... 242,188 |. 250,000 |...
69548A-AB-7 ......... PAGAYA Al DEBT SELECTION TRUST SERIES 20 ....cevvuniiiiiiininiiiiiiiiinieccnniineescevnineeeennnnines | eeeeeennnnneens fonnid 01/17/2024 ..... L0 I T P RO KON 5,500,000 [ouuiiiiiinnnniininnns 5,500,000 |...
69548A-AC-5 ......... PAGAYA Al DEBT SELECTION TRUST SERIES 20 ...eevvuueeeeenrineeeeeenneeeeeenneeeeeennnneeeeennnnnes | ceevvnnnninnens Joonnnd 01/17/2024 ..... CANTOR FITZGERALD & €O ...eeeereuneeeemnnneeeeernnnneeeeemnnnaeeeennnnnseeennnnnnsseennnnnnnseeennnnnns  [reeeennnnneseermnnnanseeemnnnnneees Jreeennnnneeeeennnnanees 3,500,000 |oeeviiiiiiiiniiinnns 3,500,000 |...
73934R-AA-6 ......... POWERPAY ISSUANCE TRUST SERIES 2024 1A C ...vvvvviniiiiiiiiieeecciiieeeccvni e eeevnnineeecnnnnnns | aeeeeenniineens fonnnd 03/26/2024 ..... L0 I 0 o = 1 R RO (cic ' B E . 8,000,000 |...
74834L-AX-8 ......... QUEST DIAGNOSTICS INC ~ 3.500% 03/30/25 ...eevveeeeeeeneeeeeeenneeeeeeenie e e e eeene e e eennnenees | cevvvinininnnes Joennid 03/18/2024 ..... GOLDMAN SACHS & €0 . .eeeeeeeete e e e eeene e e e e eene e e e e e e e e e e eenae e e e e eenn s e e e eennnneeeeennnnnnes [oeeernnnnnnreermnnnaneeernnnnnnnees [reernnnnneneeennnnnnees 8,922,120 |oviiiiiiiiiiiiiinns 4,000,000 |...
75115B-AC-3 ......... RESIDENTIAL ACCREDIT LOANS INC SERIES 20 ...evuvniiiiiiiiniiiiiiiiiiieeciniinneeccvinineeecvnninneeees | eeeeeennnnneees foines 12/01/2023 ..... Interest Capitalization ... (2,364)]...
761118-TB-4 ......... RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .....ceeeeeemmeereeimnnneeeeemnnnaeeeemnnnnaeeeernnnnnneeenns | cevvvnnnnnnnnns Jonnid 01/10/2024 ..... CIT Group Holdings Inc. .....
761119-AZ-9 RESIDENTIAL ASSET SECURITIZATI SERIES 20 .....ccevvuniiiiiiininiiiiiiiiiiinciniinsneecnniinneennnnns | eeeeeennnnnenes fonnid 03/01/2024 ..... Interest Capitalization ..
77879@-AB-0 . ..|ROTOLO CONSULTANTS INC 10.105% 12/20/2 . 01/18/2024 DIRECT ASSET FUNDS .........
78396Y-AD-5 . ..| SESAC FINANCE LLC SERIES 2024 1 CLASS A2 . 01/30/2024 GUGGENHE IM SECURITIES, LLC . .10,500,000 |.
83546D-AN-8 . .| SONIC CAPITAL LLC SERIES 2021 1A CLASS A . 02/06/2024 STONEX FINANCIAL INC .. 244,167 |.
83546D-A0-1 ..[SONIC CAPITAL LLC SERIES 2021 1A CLASS A . Various ...
85208#-AB-3 . .| SPRINT INTERMEDIATE HLDGS |11 SPRINT INT . Interest Capitalization
85236K-AF-9 ......... STACK INFRASTRUCTURE ISSUER LL SERIES 20 ...cevvvunniiiiiniiniiiiiiiiinieeriniineeeernnnnssssnnnnnnes | oeeeeennnnnenns fonnnd 02/15/2024 ..... MIZUHO SECURITIES USA LLC ...
871044-AA-1 ......... SWITCH DATA CENTER SWTCH 24 1A SERIES 20 ....euieeieeiieeeeieeeeeeeeeeenieeeeeenneeeeeennneeeeeeee | cevvvnnniinnnes Jeonnid 03/07/2024 ..... MORGAN STANLEY & CO ..
872652-AA-0 ......... TPG OPERATING GROUP 1 5.875% 03/05/34 .....eoiiiiiriiiiiiiiiiiiniiiciiiineeeciviineevrnnninneenes | eeeeeennieeees fonnnd 02/29/2024 ... BOFA SECURITIES INC ..
89183C-AB-1 ......... TOWD POINT MORTGAGE TRUST SERIES 2024 CE .......ceeeeeeiiieeeeenneeeeeeennneeeeeeenneeeeeennnneeees | cevvvnnininnnns Jeonnid 01/11/2024 ..... J.P. MORGAN SECURITIES, LLC ... .
89578*-AA-3 ......... TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 ....evvuiiiiirninniiiiiiiiniisiiinnneeserniissesnennnnees | eeeeeennnineees fonnnd 03/29/2024 ... DIRECT FUNDING ..15,618,678 |. ..15,618,678 |...
89578*-AA-3 ......... TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 .....eueeeeeeenneeeeemnnneeeeemnnneeeeeernnneeeeennnnnnees | cevvvnnnninnens Jonnid 01/01/2024 ..... Interest Capitalization .. 633,159 |. 633,159 |...
89578*-AB-1 . ..| TRIA CAPITAL PARTNERS LLC  8.000% 08/25 . Various ......cceeveveennnnn . 15,484,687 |. . 15,864,224 |.
89578%-AB-1 . ..| TRIA CAPITAL PARTNERS LLC  8.000% 08/25 . Interest Capitalization .(1,273,770) . .(1,273,770) |
89616U-AC-6 . ..| TRICON RESIDENTIAL SERIES 2024 SFR1 CLAS . MORGAN STANLEY & CO .. ..100,000 |.
902494-BM-4 . .| TYSON FOODS INC  5.700% 03/15/34 .. MORGAN STANLEY & CO 2,250,000
92212K-AB-2 . ..| VANTAGE DATA CENTERS LLC SERIES 2020 1A MIZUHO SECURITIES USA LLC ..250,000 |.
92345Y-AF-3 ......... VERISK ANALYTICS INC ~ 4.125% 03/15/29 .... 03/18/2024 GOLDMAN SACHS & CO ..10,000,000 |...

92539D-AC-2 ..
92540E-AC-7 . .
925650-AF-0 .........
929089-AC-4 .........
95058X-AP-3 .........
963320-AV-8 .........
974153-AB-4 .........
974153-AD-0 .
BES1G2-VH-4 .
BES2NT-DII-2 . .
BES208-36-9 .........

.. | WINGSTOP FUNDING LLC SERIES 2022 1A CLAS .
..|POLYMER SOLUTIONS INC 12.568% 07/29/24
.| KWOR ACQUISITION INC 12.750% 12/22/28 .

.. | VERUS SECURITIZATION TRUST SERIES 2023 2 ...
.| VERUS SECURITIZATION TRUST SERIES 2024 1 ....

VICI PROPERTIES LP  5.750% 04/01/34 ...
VOYA FINANCIAL INC ~ 4.800% 06/15/46 ...
WENDYS FUNDING LLC SERIES 2022 1A CLASS ..
WHIRLPOOL CORP  4.500% 06/01/46
WINGSTOP FUNDING LLC SERIES 2020 1A CLAS ...

LUV CAR WASH GROUP LLC 11.092% 03/15/27 .

03/13/2024
01/12/2024
03/07/2024
03/15/2024
01/25/2024
...03/22/2024
...01/25/2024
02/06/2024
01/01/2024
03/29/2024
03/08/2024

NOMURA SECURITIES INTERNATIONA ..
MORGAN STANLEY & CO
WELLS FARGO SECURITIES, LLC
GOLDMAN SACHS & CO
ROBERT W. BAIRD & CO INC
J.P. MORGAN SECURITIES, LLC ...
ROBERT W. BAIRD & CO INC ...
ROBERT W. BAIRD & CO INC .
Interest Capitalization
DIRECT FUNDING ..
DIRECT FUNDING ..

..... 1,358,108 |.

..... 1,358,108 |...
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BES251-65-5 ......... HLSG INTERMEDIATE LLC 11.941% 03/31/28 ..eveeeeeeeeeeee e eeeen e eeennneeeee | vevvviniinnnns [eennid 01/03/2024 ..... DIRECT FUNDING .. ..152,778 |... 5.B Gl ..
BES2TB-Y3-6 ......... TAILOS INC CONVERTIBLE NOTE ~ 6.500% 04/ ....eevunniiiiiiiiiiiiiiinineeccnnineeeceviieeeennnnies | eeeeeenniieeees fonnid 03/19/2024 ..... DIRECT FUNDING .. ..980,000 |...
BES2TB-Y3-6 ......... TAILOS INC CONVERTIBLE NOTE  6.500% 04/ ...eeveeeeeeeeeniieeeeeeneeeeeeeenneeeeeenneneeeeennnnes | cevevnnininnens Joennid 03/01/2024 ..... Interest Capitalization .. 453,029 |...
BES2TB-Y5-1 ......... TAILOS INC SECURED 11.834% 04/01/25 ...evvviiiiiiiiiiiiiiiiiieecciineecceii e ecnnninns | eeeeeenniineees fonnnd 03/01/2024 ..... Interest Capitalization .. 278,437 |...
BES2U3-J0-5 ......... CGI AUTOMATED MANUFACTURING LL  12.435% ....eeeeeeeneeeeinniaeeeeeennieeeeeenneeeeeennnneeeeennnn | oeevvnnnninnnns Joennnd 03/28/2024 ..... DIRECT FUNDING ..
BES2XY-ZU-0 ......... CHERRY BEKAERT LLP  10.570% 06/30/28 ....euviiiirriiiiiiiiiiiniiiiiniinseeernninseesnnnnnseesnnnnns | eeeeeennnnneens fonnnd 01/17/2024 ..... DIRECT FUNDING .. N
BES2Y1-ON-7 ......... HUNTER POINT CAPITAL  7.000% 07/15/52 ..eeeeeeeeeeeeeeeeeeeeeene e e eeene e e eeene e e eennnnees | eevevnniiinnnns Joonnid 01/29/2024 ..... HUNTER POINT CAPITAL ... 706,483 |.
BES31D-VH-2 ......... IF&P HOLDING COMPANY LLC REV  10.581% 10 ...ceevvveiniiiiiiiiiiiiciiiiececcviineeccvviineeeceinen [ eeeeeeennnes foeeens 03/27/2024 ..... DIRECT FUNDING 448,000 |.
BES321-31-5 ......... TA WEG HOLDINGS LLC 11.000% 10/02/25 .......ceemmmmeieeeeemnnieeeeeenneeeeeenneeeeeennnneeeeennnes | cevevnnininnnes Jonnid 03/28/2024 ..... DIRECT FUNDING .. 1,024,383 |.
BES35L-51-4 . ..|SPARK DSO MIDCO LLC  0.000% 04/19/26 03/01/2024 Interest Capitalization
BES38G-FT-0 . ..| CHOREO BUYER LLC 10.676% 02/18/28 02/29/2024 DIRECT FUNDING
BES3BE-7L-7 . ..|KALIBRI LLC ~ 9.822% 05/31/26 . 01/25/2024 Various ........
BES3BE-7L-7 ......... KALIBRI LLC  9.822% 05/31/26 ...eeveeeeeeeeeeeeeeeeeneeeeeeenne e e eeennn e e e eeennneeeeennnnnneneeens | oevevnnnninnnns Jonnid 03/01/2024 ..... Interest Capitalization .. . .
BES3G2-3V-0 ......... PATHSTONE FAMILY OFFICE LLC 12.079% 05/ .evvvuniiiiiiiiiiiiiiiiiinnecciiniseecceninnesvvnnnnnes | eeeeeennieeens fonnid 02/02/2024 ..... DIRECT FUNDING .. .. 154,992 |...
BES3H6-T4-2 ......... ROYAL HOLDCO CORP  11.080% 12/30/27 ..eeeeeeeeeeieeeeeeeeeee e eeeeeee e eeeeene e e eennneeeeeennnes | ceverinniinnnns Joennid 03/13/2024 ..... DIRECT FUNDING .. . 472,973 |...
BES3JS-00-3 ......... CV HCS RATED FEEDER LP  4.000% 10/04/53 ......cevvuniiiiiiriiniiiiiiiiinienciniinsessrnninneesnnnnns | eeeeeenninnenns fonnid 01/09/2024 ..... COVENTURE HOLDING COMPANY LLC ... .. 13,153,487 |...
BES3JS-Q0-3 ......... CV HCS RATED FEEDER LP  4.000% 10/04/53 ....ccevmenieeieineniaeeeeemnnieeeeeennneeeeeeenneeeeeennnns | cevvvnnniinnnns Jonnid 01/10/2024 ..... Interest Capitalization
BES3JS-Q1-1 ......... CV HCS RATED FEEDER LP  6.000% 10/04/53 ....ovvvvniiiiiiiiiiiiiiiiiinieecceiineeecvvnieeenennnines | eeeeeenniineens fonnid 01/09/2024 ..... COVENTURE HOLDING COMPANY LLC ...
BES3JS-Q1-1 ......... CV HCS RATED FEEDER LP  6.000% 10/04/53 ...covneeeeeeeeiieeeeeeeeieeeeeeenne e eeenneeeeeennnnes | cevvvinninnnes Jeonnid 01/10/2024 ..... Interest Capitalization .
BES3L8-B3-4 RESERVOIR FINANCIAL LLC ~ 7.498% 01/18/3 ...cevvvniiiiiiiiiiiiiiiiiieccccciineeccvviieeennnnies | eeeeeenniineees fonnid 03/15/2024 ..... DIRECT FUNDING .. .. 25,364,000 |. .. 25,364,000 |...
BES3L8-B4-2 . ..| RESERVOIR FINANCIAL LLC  8.898% 01/18/3 . 03/15/2024 DIRECT FUNDING 2,611,000 |. 2,611,000 |.
BES3L8-B5-9 . ..| RESERVOIR FINANCIAL LLC 10.698% 01/18/3 . 03/15/2024 DIRECT FUNDING .. 1,865,000 |. .. 1,865,000 |.
BES3MY-BX-0 . ..| CORRAGH FINANCE DESIGANTED AC ~ 7.900% .. 01/24/2024 DIRECT FUNDING .. . 12,160,016 |. . 12,160,016 |.
BES3N7-8G-9 . ..| 706 MISSION STREET CO LLC ~ 5.340% 03/01 . Interest Capitalization 2,247,251 |. 2,247,251 |.
BES3P5-S8-7 . ..|ACS AERO 4 LLC  8.727% 11/17/29 ... DIRECT FUNDING ........ . 29,285,490 |. . 29,506,791 |.
BES3PS-V7-5 ......... SMARTRONIX INC 13.500% 11/23/28 ... 01/25/2024 ..... DIRECT ASSET FUNDS ... 720,517 |. 720,517 |...
BES3PU-X7-8 ......... MYLO LLC 10.000% 12/31/25 03/13/2024 ... IMYLO LLC e eeeeeeee 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 ennna e e e e ennnn e e e eennnnaeeeennnnnaas reernnnnaereernnnanneeernnnaeeees Jrrrninaereernaas 1,000,000 |.eevennneieeennnnnes 1,000,000 |...
BES3R7-GB-7 ......... RED OAK INVENTORY FINANCE LLC 8.833% 0 . 02/26/2024 ..... DIRECT FUNDING .. ...148,481,516 |. ...148,481,516 |...
BES3R7-GD-3 ......... RED OAK INVENTORY FINANCE LLC 10.000% O .... 02/26/2024 ..... DIRECT FUNDING ... 42,422,550 |. veen 42,422,550 |...
BES3RX-PP-9 ......... AG TWIN BROOK CAPITAL INCOME F  7.780% 03/01/2024 ..... MUFG SECURITIES AMERICAS INC. .... 12,000,000 |. .... 12,000,000 |...
BES3S7-4H-6 ROTOLO CONSULTANTS INC 10.105% 01/15/2 .... 01/18/2024 ..... DIRECT ASSET FUNDS ... ..eeeeeeeeeeeeemn s e e e eemnis e e e eeene e e e e eenn s e e e eennnneeeeennnnseeeennnnnnees reeennnnaaeeeemnnnnneeeennnnnnerees Joernnnaanreemnnnnannees 3,960,000 [.eereeeennneeeeenns 4,000,000 |...
BES3SF-PD-4 . .. |BABYLON BUYER INC 11.080% 03/08/30 .... 03/12/2024 DIRECT FUNDING ..... .. 1,237,500 |. .. 1,250,000 |.
BES3SH-A5-3 . ..|TCFITI NAV BORROWER LLC 10.879% 12/15/2 . 03/15/2024 DIRECT ASSET FUNDS . 19,808,390 |. .20,000,000 |.
BES3SX-HZ-5 . ..|FP SOLAR FINANCE HOLDINGS LLC 10.776% 0 . 03/19/2024 DIRECT ASSET FUNDS ... 4,000,000
BGH7NR-Y4-1 . .| FERTITTA ENTERTAINMENT LLC  9.308% 01/2 . 03/08/2024 JEFFERIES GROUP, INC ..725,000 |.
BGH8Y6-TZ-0 . ..| TRITON WATER HOLDINGS INC ~ 9.329% 03/31 . 02/27/2024 MORGAN STANLEY & CO .. ,000,000 |.
BGH8YS-AW-9 ......... STATION CASINOS LLC  7.572% 03/07/31 ..eeeeeeeeeeeeeeeeie e eeeeee e eeeene e e eenne e eeennnees | oevvvnniiinnnns [oennid 03/07/2024 ..... J.P. MORGAN SECURITIES, LLC ... 100,000 |...
BGH8YZ-05-3 ......... PACIFIC DENTAL SERVICES LLC ~ 8.580% 03/ ...cevvvunvieiiiiiiiiiiiiiiiieeciniineeeceinieeeecnnnines | eeeeeennnineees fonnidd 03/08/2024 ..... BNP Par ibas ,000,000 |...
BGH8ZB-3L-7 ......... BARNES GROUP INC  7.818% 08/30/30 ....ccevvuueeeeemnnnereeemnnieeeeennnneeeernnnneeeeennnneeeeeenne | cevvvnnniinnnns Jonnnd 03/15/2024 ..... BOFA SECURITIES INC ..
BGH8ZB-BM-6 ......... INSTALLED BUILDING PRODUCTS IN  7.319% ..oivvvveniiiiiiiiieieiciiiiee v eeecnvnisnesennniees | eeeeeennnnns foeeens 03/22/2024 ... RBC Capital Markets, LLC .
BGH8ZN-5C-9 ......... CLOUD SOFTWARE GROUP INC  9.825% 03/19/ ..eeeeeeeeeeeiennieeeeeeene e e eeenie e e eeenn e eeennees | eevvvnnninnnes Jeonnid 03/19/2024 ..... BOFA SECURITIES INC
BGH8ZU-X6-5 ......... M1 WINDOWS AND DOORS LLC ~ 8.827% 03/20/ ...euviviiirnnniiiiiiiiiniiniiniineeeeiniieesennsnnnnnenns | oeeeeennnnnenes fonnnd 03/21/2024 ..... RBC Capital Markets, LLC
BGH8ZZ-TS-1 ......... QUIKRETE HOLDINGS INC ~ 7.577% 03/19/29 ...03/25/2024 ..... WELLS FARGO SECURITIES, LLC ... . .
BGH8ZZ-VR-0 ......... ALTERRA MOUNTAIN CO  8.577% 08/17/28 .. ..03/22/2024 J.P. MORGAN SECURITIES, LLC ... 160,000 |...
BGHI01-VG-5 . ..| ARAMARK SERVICES INC ~ 7.332% 06/24/30 . 03/22/2024 WELLS FARGO SECURITIES, LLC ,000,000 |.
01626P-AV-8 . ..| ALIMENTATION COUCHE TARD SERIES 144A 5 . 02/06/2024 WELLS FARGO SECURITIES, .
286181-AlM-4 . ..| ELEMENT FLEET MANAGEMENT SERIES 144A 5 . 03/18/2024 GOLDMAN SACHS & CO ...
BGH8ZA-Z7-5 . .|AIR CANADA  7.818% 03/14/31 ............. 03/14/2024 J.P. MORGAN SECURITIES,
000807-AY-3 ABPCI DIRECT LENDING FUND CLO SERIES 201 .... 02/06/2024 ..... NATIXIS SECURITIES AMERICAS ...
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000807-BA-4 ......... ABPCI DIRECT LENDING FUND CLO SERIES 201 .... D.. 02/06/2024 NATIXIS SECURITIES AMERICAS .....eeeeeeeeeeeennieeeeeeene e e e eeenne e e e eeenn e e e e eennnneeeeennnnneaeens eeeennnnaaeeeennnnnneeeenmnnnnenees Joemnmnaanreernnnnannee 8,000,000 |.eeevvenneeeeennnnnns 8,000,000 |... .
03330R-AJ-4 . .. | ANCHORAGE CAPITAL CLO LTD SERIES 2024 28 . D.. 01/24/2024 CIT Group Holdings Inc. .. 5,500,000
03331D-AA-3 . .. | ANCHORAGE CREDIT FUNDING LTD SERIES 2018 . D.. 01/08/2024 MIZUHO SECURITIES USA LLC ... 5,821,000
039952-AA-4 . ..|ARES CLO LTD SERIES 2023 70A CLASS E 144 . D.. 01/25/2024 BMO CAPITAL MARKETS CORP BONDS 5,000,000
04020F-AG-9 . ..| ARES CLO LTD SERIES 2023 ALF4A CLASS D 1 . D.. 03/20/2024 MIZUHO SECURITIES USA LLC ... 4,000,000 |.
056920-AL-5 . ..| BAIN CAPITAL CREDIT CLO LIMITE SERIES 20 . D.. 01/25/2024 MIZUHO SECURITIES USA LLC .. 5,000,000 |.
06738E-BD-6 . .|BARCLAYS PLC ~ 4.972% 05/16/29 ........... D.. 03/18/2024 GOLDMAN SACHS & CO ......... N .10,000,000 |.
07135J-AG-6 BATTALION CLO LTD SERIES 2022 24A CLASS .. D.. 01/18/2024 MIZUHO SECURITIES USA LLC 5,062,500 |. 5,000,000 |...
080498-AA-9 BELMONT PARK CLO SERIES 2024 1A CLASS E D.. 02/21/2024 BNP Par ibas ..5,000,000 |.
111013-AL-2 . ..|BRITISH SKY BROADCASTING ~ 3.750% 09/16/ . D.. 01/26/2024 Tax Free Exchange . .. 199,839 |.
143111-AS-1 . .| CARLYLE GLOBAL MARKET STRATEGI SERIES 20 . D.. 02/15/2024 CIT Group Holdings Inc. .. 8,000,000 |. N
14314H-BJ-2 CARLYLE GLOBAL MARKET STRATEGI SERIES 20 . D.. 02/08/2024 CIT Group Holdings Inc. ..... .. 11,950,000 |. .. 11,950,000 |...
171512-AU-0 CHURCHILL MIDDLE MARKET CLO LT SERIES 20 ... D.. 03/08/2024 NATIXIS SECURITIES AMERICAS ... 2,000,000 |. 2,000,000 |...
23605D-AA-0 . ..| DANBY PARK CLO LTD SERIES 2022 1A CLASS .. D.. 01/11/2024 RBC Capital Markets, LLC .... 1,550,625 1,500,000
24461D-AG-8 . ..| DEERPATH CAPITAL CLO LTD SERIES 2024 1A .. D.. 03/25/2024 GREENSLEDGE CAPITAL MARKETS 9,500,000 9,500,000
25255A-AJ-5 ......... [DIAMETER CREDIT FUNDING SERIES 2019 1A C . D.. 03/05/2024 MIZUHO SECURITIES USA LLC 13,046,424 14,066,225
26243D-AU-7 . .. |DRYDEN SENIOR LOAN FUND SERIES 2022112A D.. 01/25/2024 MIZUHO SECURITIES USA LLC 5,057,500 5,000,000
29278G-AN-8 . ..|ENEL FINANCE INTL NV SERIES 144A  4.625 . D.. 03/18/2024 GOLDMAN SACHS & CO ...... 6,864,130 7,000,000
30323C-AE-0 . ..|FS RIALTO ISSUER LTD SERIES 2021 FL3 CLA . D.. 01/31/2024 SCOTIA CAPITAL USA INC . . 98,625 .100,000
314890-AB-0 . ..| FERGUSON FINANCE PLC SERIES 144A  3.250 . D.. 03/18/2024 GOLDMAN SACHS & CO ... 5,329,680 6,000,000
39056M-AJ-1 . ..| GREAT LAKES CLO LTD SERIES 2024 7A CLASS . D.. 03/08/2024 CIT Group Holdings Inc. .. 7,000,000 7,000,000
40132A-AC-8 . ..| GUARDIA 1 LTD SERIES 2019 1A CLASS D 144 . D.. 02/08/2024 MIZUHO SECURITIES USA LLC 8,534,215 8,650,000
46604K-AE-8 . ..| IVY HILL MIDDLE MARKET CREDIT SERIES 202 . D.. 02/07/2024 SG AMERICAS SECURITIES LLC . 5,000,000 5,000,000
46604K-AG-3 . .| IVY HILL MIDDLE MARKET CREDIT SERIES 202 . D.. 02/07/2024 SG AMERICAS SECURITIES LLC . 3,500,000 3,500,000
46604L-AA-4 . .| IVY HILL MIDDLE MARKET CREDIT SERIES 202 . D.. 02/07/2024 SG AMERICAS SECURITIES LLC . 6,750,000 |. 6,750,000 |.
481952-AL-3 . ..|KKR FINANCIAL CLO LTD SERIES 2024 50A CL . D.. 03/27/2024 Barclays Capital .............. .. 6,000,000 |. .. 6,000,000 |.
55821Y-AL-0 . ..|MADISON PARK FUNDING LTD SERIES 2024 67A . D.. 03/04/2024 J.P. MORGAN SECURITIES, LLC .10,000,000 |. .10,000,000 |.
55952H-AA-2 ......... [MAGNETITE CLO LTD SERIES 2024 38A CLASS .. D.. 02/23/2024 NOMURA SECURITIES INTERNATIONA 5,000,000 |. 5,000,000 |.
59801R-AC-1 .........|MIDOCEAN CREDIT CLO SERIES 2016-5A CLASS .... D.. 01/19/2024 ..... Interest Capitalization 152,905 |.
59802T-AG-7 MIDOCEAN CREDIT CLO SERIES 2013-2A CLASS .... D.. 01/31/2024 ..... KeyBanc Capital Markets .. 3,266,365 |.
647541-AG-8 . .| NEW MOUNTAIN CLO LTD SERIES CLO 5A CLASS . D.. GOLDMAN SACHS & CO ... 4,750,000 |.
647558-AA-3 . .|NEW MOUNTAIN GUARDIAN IV RAT SERIES 2023 . D.. DIRECT FUNDING .. 1,993,540 |.
67115T-AS-6 OAK HILL CREDIT PARTNERS SERIES 2022 12A .... D.. 01/25/2024 ..... BNP Par ibas 8,152,000 |. 8,000,000 |...
67389D-AJ-0 OAKTREE CLO LTD 10.564% 04/15/36 D.. 01/19/2024 ..... MIZUHO SECURITIES USA LLC ... 2,045,000 |. 2,000,000 |...
67579C-AL-7 . ..| OCTAGON 71 LTD SERIES 2024 1A CLASS D2 1 . D.. J.P. MORGAN SECURITIES, LLC .10,000,000 |. .10,000,000 |.
675936-AA-6 . .| OCTAGON 60 LTD SERIES 2022 1A CLASS E 14 . D.. Royal Bank of Canada . 1,537,500 |. 1,500,000 |.
68626E-AA-8 ORION CLO LTD SERIES 2023 1A CLASS E 144 .... D.. 03/27/2024 ..... Various 6,213,000 |. 6,000,000 |...
69380C-AC-2 PFP 111 SERIES 2023 10 CLASS AS 144A 8 .... D.. 01/31/2024 ..... WELLS FARGO SECURITIES, LLC
69700U-AC-5 . ..| PALMER SQUARE CREDIT FUNDING SERIES 2019 . D.. 02/08/2024 MIZUHO SECURITIES USA LLC
74936G-A0-1 . ..|RAD CLO LTD SERIES 2020 7A CLASS D2BR 14 . D.. 02/15/2024 GOLDMAN SACHS & CO .........
750097-AA-5 . ..|RAD CLO LTD SERIES 2023 21A CLASS E 144A . D.. 02/01/2024 NOMURA SECURITIES INTERNATIONA
759000-AJ-4 . .. |REGATTA XXVI FUNDING LTD SERIES 2023 A C . D.. 01/24/2024 Various ...
78081B-AJ-2 . ..|ROYALTY PHARMA PLC  1.750% 09/02/27 ... D.. 03/18/2024 GOLDMAN SACH
83368R-BX-9 . ..| SOCIETE GENERALE SERIES 144A  6.066% 01 . D.. 01/11/2024 SOCIETE GENERALE SA ..
88315L-AS-7 . ..| TEXTAINER MARINE CONTAINERS SERIES 2021 .. C.. 02/12/2024 ROBERT W. BAIRD & CO INC .
88420N-AA-5 . ..[37 CAPITAL CLO LTD SERIES 2022 1A CLASS .. D.. 01/23/2024 MIZUHO SECURITIES USA LLC
88420P-AS-1 . ..|37 CAPITAL CLO LTD SERIES 2022 1A CLASS .. D.. 01/11/2024 CIT Group Holdings Inc. ..
89640B-AL-8 . ..| TRINITAS CLO LTD SERIES 2023 25A CLASS D . D.. 03/13/2024 MIZUHO SECURITIES USA LLC
92858R-AD-2 . ..|VMED 02 UK FINANCING | SERIES 144A 7.7 . D.. 03/26/2024 J.P. MORGAN SECURITIES, LLC
BGH8S3-9L-7 . ..|FLUTTER FINANCING BV ~ 7.565% 11/25/30 . D.. 03/08/2024 J.P. MORGAN SECURITIES, LLC
295175-21-8 . ..| PEPPER RESIDENTIAL SECURITIES ~ 8.045% 0 . B.. 08/09/2023 Deutschebank Securities .. .(238)
295175-72-6 . .| PEPPER RESIDENTIAL SECURITIES 10.495% 0 . B.. 08/09/2023 Deutschebank Securities .. . (1,123)

BES2TB-Y3-6 .........

TAILOS INC CONVERTIBLE NOTE  6.500% 04/ .

03/31/2024

Transfer from Short Term ....

.... 13,222,813 |.

... 13,222,813 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous

(Unaffiliated)

1,143,956, 026

1,155,945,960

4,655,440

2509999997. Total - Bonds - Part 3

1,422,692,700

1,435,535,206

5,184,473
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,422,692,700 1,435,535, 206 5,184,473 XXX
BES3N7-8I-6 ......... |706 MISSION STREET CO LLC  6.000% 03/01 ..eevuuueeiernniieaeernnnnasaeernnnnseeeennnnnasaeeennnnnnns | ............... | ...... 03/31/2024 ..... |DIRECT FUNDING ... e eeti e et eet e e e e e e s e e e e e s e e e e s e e e eennsneeseennnn e s e eeen s eeeennnnns | ................................................................ 1,365
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,365
55393*-10-9 ......... MCAF FUND LLC  5.500% 10/04/24 ......ooreeeeieieiieeeeeeeeeee e eeeeene e e eeeene e e eeennnen e eeennnes | cvvniineneennnn Jonnid 06/04/2021 ..... .. (420,752.000).... ...(420,752)
55394*-10-8 JUO RPN 01/01/2024 ..... 344,562.810 |.... 344,563
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred (76, 189)
4509999997. Total - Preferred Stocks - Part 3 (74,824)
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks (74,824)
BES3J8-7R-9 ......... COVENTURE HOLDING COMPANY LLC ..eeereeeeeeeee e e eeee e e e eeee e e e eemne e e e eeenee e e e eennnnneeeees | cvnnnnnnnnnnnn Jeennid 02/16/2024 ..... Various 508,428.000 |.... .. 4,640,984
BES3S3-R1-5 . ..|OSP GANNETT HOLDINGS LLC ... . |-.....03/06/2024 ..... DIRECT FUNDING . ....513.420 |.
BES3S3-R4-9 ......... DAYTON SUPERIOR CORPORATION ... [ETTTTTTOUPPTRN FPTTO 02/29/2024 ... Taxable Exchange 62,857.140 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
5989999997. Total - Common Stocks - Part 3 16,753,435 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 16,753,435 XXX XXX
5999999999. Total - Preferred and Common Stocks 16,678,611 XXX XXX
6009999999 - Totals 1,439,371,311 XXX 5,184,473 XXX
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SCHEDULE D - PART 4

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

S04

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
..362000-1IM-2 | GNMA POOL 569552  6.000% 01/15/32 .....eevuuen [eeennn . 03/01/2024 . | Paydoun ... 1,775 . .. (30) ] 1,745 .. . 01/15/2082 . [1.A ........
..36201F-U9-6 | GNMA Pool 582108  6.500% 06/15/32 ......ccceen [oeennn . 03/01/2024 . | Paydoun ... ... 249 ... . 06/15/2082 . [1.A ........
..36202T-PZ-3 | GNMA POOL 608940  5.500% 06/15/36 ............ [....... . 03/01/2024 . | Paydoun ... .1,140 |.... . 06/15/2036 . [1.A ........
..36200N-25-0 | GNMA Pool 476985  6.000% 03/15/29 ............ [.eeeenn . 03/01/2024 . | Paydoun ... ..907 ... . 03/15/2029 . [1.A ........
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 .....ccccee [erennn . 03/01/2024 . | Paydoun ... 22,020 |.... . 02/15/2083 . [1.A ........
..36225A-IIN-6 | GNMA Pool 780653  6.500% 10/15/27 . PO [P . 03/01/2024 . | Paydoun ... ... 207 ..223 | . 10/15/2027 . [1.A ........
..38380K-DT-9 | GNMA SERIES 2017-176 CLASS BZ ~ 3.500% 1 .... [....... . 03/01/2024 . | Paydoun ... ... 74,160 ... 73,989 |.... . 11/20/2047 . [1.A ........
..38383L-D5-6 | GOVERNMENT NATIONAL MORTAGE SERIES 2022 ..... |....... . 03/01/2024 . | Paydoun ... . 2,139,886 .2,106,158 |.... . 01/20/2082 . [1.A ........
..38383W-LA-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... ..851,576 ..851,576 |.... . 12/20/2050 . [1.A ........
..38383W-MU-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 03/01/2024 . |Paydown . 1,121,855 .1,125,126 |. . 12/20/2050 . [1.A .
..38383W-N2-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 03/01/2024 . |Paydown 1,995,683 . 1,994,334 |. . 10/20/2047 . [1.A .
..38383I1-VX-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 03/01/2024 . |Paydown . 1,070,460 1,069,054 |. .1,070,460 . 07/20/2051 . [1.A .
..38383X-35-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... ..4,643,516 |........ .4,685,667 |.... . 10/20/2049 . [1.A ........
..38383X-5F~7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... .1,350,608 |.... . 02/20/2052 . [1.A ........
..38383X-5L-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... ..569,429 |.... . 01/20/2049 . [1.A ........
..38383X-RV-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... ..858,685 |.... . 06/20/2052 . [1.A ........
..38383X-1IF-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... . 09/20/2052 . [1.A ........
..38384A-JV-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... . 04/20/2050 . [1.A ........
..38384A-P2-3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... . . 05/20/2047 . [1.A ........
..38384A-X9-9 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... .1,514,601 |.... . 11/20/2050 . [1.A ........
..38384B-L7-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 03/01/2024 . |Paydown .. 348,999 ..350,547 |. . 06/20/2049 . (1.
..38384C-XT-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 03/01/2024 . |Paydown .. 264,862 ..269,177 | . 08/20/2051 . (1.
..38384D-3Y-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 03/01/2024 . |Paydown .. 262,232 . ..264,778 . 05/20/2051 . (1.
..38384D-8V-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. . |. 03/01/2024 . | Paydown .. 101,334 ..101,334 101,334 . 02/20/2052 . (1.
..38384D-B2-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |.......|. 03/01/2024 . |Paydown .. 198,254 ..198,254 . 197,807 .198,254 . 01/20/2052 . (1.
..38384E-JU-0 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... ... 85,264 ...85,254 ...85,183 |.... ..85,254 |.. . 09/20/2045 . (1.
..38384E-MN-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... .. 214,347 ..212,967 |.... 214,347 |.. . 05/20/2049 . [1.A ........
..38384E-YF-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... .. 536,745 .536,745 |.. . 03/20/2051 . [1.A ........
..38384G-GD-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... ..251,711 251,711 |.. . 05/20/2051 . [1.A ........
..38384G-JE-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... .. 150,775 150,775 |.. . 02/20/2052 . [1.A ........
DAGAIMDAXP - DLAC GA -
..91282C-JT-9 |US TREASURY N B 4.000% 01/15/27 ............. [..cces . 01/24/2024 . |G1001 = ..o e | 18,916,875 |.......19,000,000 [.......18,916,875 [.....evvurruunnnnins fooviiiiiiiiiiens oo v e o s 18,916,875 . 01/15/2027 . [1.A ........
DAGAIMDAXP - DLAC GA -
..91282C-JW-2 |US TREASURY N B 4.000% 01/31/29 ........coeet [ornnnn . 02/02/2024 . |G1001 - .ooooeeeeeiin e e 300,305 [....oee.n. 300,000 |........... O 1 O O U (SRR R 300,305 . 01/31/2029 . [1.A FE ....
DAGAIMDAXP - DLAC GA -
..91282C-KE-0 |US TREASURY N B 4.250% 03/15/27 .......evvvee [oeennns . 03/15/2024 . 1G1001 = .ooooeeeeeeeeeee e e 149,960 |.......... 150,000 |........... 149,950 [..ooeeeeiiiiiiieeees o e levveveeeiiiiieee foveciiiiiiiiiins fovviiiiiiiiiiins o 149,950 . 03/15/2027 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 39,644,074 39,726,944 39,623,224 19,995,927 28,534 28,534 39,644,074 XXX XXX
Redemption 100.0000
..05178T-AA-9 | AURORA MILITARY HOUSE IIl SERIES 144A ........ [....... . 01/15/2024 . ...10,693 11,343 ) 11,082 . .. 11,080 |.. . 07/15/2034 . [1.F FE .
..14069B-AA-2 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... |....... . 03/10/2024 . | Paydoun ... ... 13,175 ... 13,204 |............ 13,200 |.... .. 13,199 |.. . 02/10/2082 . (2.C ........
..14070A-AA-1 | CAPMARK MILITARY HOUSING TRUST ~ 6.063% ..... |....... . 03/10/2024 . | Paydoun ... . ....4,119 .. 4,010 ... 4,016 ... 4,119 .. . 10/10/2052 . [1.G ........
..14070E-AA-3 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... |....... . 03/10/2024 . | Paydoun ... ..9,317 ... 11,581 .9,317 |.. . 07/10/2085 . (1.E FE ....
..30202C-AJ-6 | FREMF MORTGAGE TRUST SERIES 2014-K38 CLA .... |....... . 03/01/2024 . | Paydoun ... . 1,074,507 1,072,671 |.... .1,074,507 |.. . 06/25/2047 . [1.A ........
..30205D-AS-1 | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA .... |....... . 03/01/2024 . | Paydoun ... ....6,583 |.... . 08/25/2049 . [1.A FE .
..302984-AN-9 | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS .... |....... . 03/01/2024 . | Paydoun ... ....8,200 |.... . 02/25/2052 . [1.A FE .
..30317C-AN-8 | FREMF MORTGAGE TRUST SERIES 2020 K120 CL .... |....... . 03/01/2024 . | Paydoun ... o) Y < 1 A . 11/25/2063 . [1.A FE .
..30317E-AJ-3 | FREMF MORTGAGE TRUST CLASS X2 A 2020 K15 .... [....... . 03/25/2024 . |Paydown ........oooeeeeeeins Jooveiiiiiiiiiins e Jeveeeiiiiiiiiiiiee: Jeeeeieeeens 4,686 |............. 4,002 . 05/25/2085 . [1.A ........
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..3128LC-RS-7 |FREDDIE MAC Pool A78597  5.500% 06/01/3 .... |....... . 03/01/2024 . | Paydoun ... .1,018 |.... ... (102) | . (102) )... . 06/01/2038 . [1.A ........
..3128LX-BE-9 | FREDDIE MAC POOL GO1837  5.000% 07/01/3 .... [....... . 03/01/2024 . | Paydoun ... ... 485 |.... . 07/01/2035 . [1.A ........
..3128LX-BH-2 | FREDDIE MAC Pool GO1840  5.000% 07/01/3 .... |....... . 03/01/2024 . | Paydoun ... L. 22,134 ... . 07/01/2035 . [1.A ........
..3128M6-AP-3 | FREDDIE MAC POOL GO4214  5.500% 05/01/3 .... |....... . 03/01/2024 . | Paydoun ... 1,047 . 05/01/2038 . [1.A ........
..3128M9-NX-6 | FREDDIE MAC POOL GO7306  3.000% 02/01/4 .... |....... . 03/01/2024 . | Paydoun ... ... 3,349 |.... . 02/01/2043 . [1.A ........
..3128MJ-201-9 | FREDDIE MAC POOL GO8788  3.500% 10/01/4 .... |....... . 03/01/2024 . | Paydoun ... ....9,265 |.... . 10/01/2047 . (1.A ........
..3128MJ-6T-2 |FHLMC POOL G08881 ~ 3.500% 06/01/49 .......... [....... . 03/01/2024 . | Paydoun ... ....5,014 |.... . 06/01/2049 . [1.A ........
..3128MJ-A5-9 | FREDDIE MAC POOL GO8027  5.500% 12/01/3 .... |....... . 03/01/2024 . | Paydoun ... ....3,076 |.... . 12/01/2034 . [1.A ........
..3128MJ-FH-8 | FREDDIE MAC POOL GO8167  5.500% 12/01/3 .... |....... . 03/01/2024 . | Paydoun ... 1,351 . 12/01/2036 . [1.A ........
..3128MJ-G3-8 | FREDDIE MAC POOL GO8217  6.000% 08/01/3 . 03/01/2024 . |Paydown . 08/01/2037 . [1.A .
..3128\M-W7-4 | FREDDIE MAC POOL G18669  2.500% 11/01/3 .. 03/01/2024 . |Paydown . 11/01/2032 . [1.A .
..31292G-Y4-2 | FREDDIE MAC Pool C00731  6.500% 03/01/2 .. 03/01/2024 . |Paydown . 03/01/2029 . 1.A .
..31202J-BR-0 | FREDDIE MAC POOL C01848  6.000% 06/01/3 .... |....... . 03/01/2024 . | Paydoun ... . 06/01/2034 . [1.A ........
..31297E-QJ-8 | FREDDIE MAC POOL A26757  6.500% 09/01/3 .... |....... . 03/01/2024 . | Paydoun ... . 09/01/2034 . (1.A ........
..31298G-AS-9 | FREDDIE MAC Pool C47217  7.000% 02/01/3 .... |....... . 03/01/2024 . | Paydoun ... . 02/01/2031 . [1.A ........
..31320V-3Y-9 |FHLMC POOL SDBO15  2.500% 10/01/49 .......evvs [eennns . 03/01/2024 . | Paydoun ... . 10/01/2049 . [1.A ........
..31320V-4E-2 |FHLMC POOL SDB021  2.500% 09/01/49 .. R I . 03/01/2024 . | Paydoun ... . 09/01/2049 . [1.A ........
..31320V-5C-5 |FHLMC POOL SDB043  2.500% 02/01/50 .......ceen [eennns . 03/01/2024 . | Paydoun ... . 02/01/2050 . [1.A ........
..3132GJ-1I0-8 | FREDDIE MAC Pool Q03655 4.000% 10/01/4 .... |....... . 03/01/2024 . | Paydoun ... . 10/01/2041 . [1.A ........
..3132H3-Hi-6 | FREDDIE MAC POOL U90245  3.500% 10/01/4 .... |....... . 03/01/2024 . | Paydoun ... . 10/01/2042 . (1.A ........
..3132L5-1L5-0 |FREDDIE MAC POOL V80348  3.000% 08/01/4 .. 03/01/2024 . |Paydown . 08/01/2043 . (1.
..31320R-RN-5 | FREDDIE MAC POOL WA0503  3.830% 03/01/4 03/01/2024 . |Paydown . 03/01/2044 . (1.
..31321IV-AM-6 | FHLMC POOL WA1611  3.210% 10/01/28 03/01/2024 . |Paydown . 10/01/2028 . (1.
..3132XC-R4-9 | FREDDIE MAC POOL G67707  3.500% 01/01/4 . . |. 03/01/2024 . | Paydown . (296) . 01/01/2048 . (1.
..3132XT-TT-5 |FREDDIE MAC POOL Q51461  3.500% 10/01/4 .. . |- 03/01/2024 . | Paydown . (478) . 10/01/2047 . (1.
..31336B-SE-7 |FHLMC GOLD POOL G61417 ~ 3.500% 05/01/48 .... |....... . 03/01/2024 . | Paydoun ... . 05/01/2048 . (1.
..3133KR-PV-0 | FHLMC POOL RA9436  5.500% 07/01/53 .......ccee [oeernnn . 03/01/2024 . | Paydoun ... . 07/01/2053 . [1.A ........
.. 3133N3-WH-3 | FHLMC POOL RE6048  2.500% 04/01/50 .. R T . 03/01/2024 . | Paydoun ... . 04/01/2050 . [1.A ........
..31349S-A4-5 |FREDDIE MAC ARM POOL 780927  6.344% 10/ .... |....... . 02/01/2024 . | Paydoun ... . 10/01/2033 . [1.A ........
..313588-SIi-2 | FNMA CMO SER 2000-34 CLASS §  3.115% 10 .... [....... . 03/25/2024 . | Paydoun ... . 10/25/2030 . (1.A ........
..31364H-N8-6 |FNMA CMO SER 1997-281 CLASS 2 9.000% 1 .... |....... . 03/01/2024 . | Paydoun ... . 11/25/2026 . [1.A ........
..31368H-LB-7 | FEDERAL NATIONAL MORTGAGE ASSO Pool 1903 .. 03/01/2024 . | Paydown . 04/01/2032 . (1.
..3136AC-GN-5 |FNMA SERIES 2013-M3 CLASS AL ~ 3.493% 01 .. 03/01/2024 . |Paydown . 01/25/2033 . (1.
..3136AC-U2-5 |FNMA SERIES 2013-15 CLASS DC  2.000% 03 .. 03/01/2024 . | Paydown . 03/25/2033 . (1.
..3136AF-GP-3 | FNMA SERIES 2013-67 CLASS PK  3.000% 05 .. 03/01/2024 . |Paydown . 05/25/2042 . (1.
..3136AF-PT-5 |FNMA SERIES 2013-75 CLASS PD  3.000% 04 .. 03/01/2024 . |Paydown . 04/25/2043 . (1.
..3136AF-QD-9 |FNMA SERIES 2013-75 CLASS EG  3.000% 02 .... |....... . 03/01/2024 . | Paydoun ... . 02/25/2043 . (1.
..3136AG-4T-6 | FNMA CLASS 2013-116 CLASS YG  2.750% 10 .... [....... . 03/01/2024 . | Paydoun ... . 10/25/2043 . [1.A ........
..3136AG-G4-8 |FNMA SERIES 2013-106 CLASS PY ~ 3.000% 1 .... [....... . 03/01/2024 . | Paydoun ... . 10/25/2083 . [1.A ........
..3136AG-NP-3 | FNMA SERIES 2013-103 CLASS GZ ~ 3.000% 1 ... [....... . 03/01/2024 . | Paydoun ... . 10/25/2033 . [1.A ........
..3136B5-GL-3 |FNMA SERIES 2019 35 CLASS FE  5.785% 07 .... |....... . 03/25/2024 . | Paydoun ... . 07/25/2049 . [1.A ........
..3136B5-GP-4 | FNMA SERIES 2019 35 CLASS FH  5.785% 07 .... |....... . 03/25/2024 . | Paydoun ... . 07/25/2049 . [1.A ........
..3136BQ-4N-6 | FANNIE MAE SERIES 2024 5 CLASS BD  5.00 .... . |- 03/01/2024 . | Paydoun ... .. 704,677 691,684 |.... . 04/25/2051 . [1.A ........
..3136BQ-DN-6 | FANNIE MAE SERIES 2023 36 CLASS A 5.50 .... . |- 03/01/2024 . | Paydoun ... 194,827 193,274 |.... . 04/25/2049 . (1.A ........
..3136B0-GL-7 |FANNIE MAE SERIES 2023 40 CLASS CA 6.0 03/01/2024 . | Paydown ..395,426 ..391,410 |. N . 08/25/2045 . [1.A .
..3136BQ-RA-9 | FANNIE MAE SERIES 2023 54 CLASS GA 6.5 .... . 03/01/2024 . | Paydoun ... .. 79,441 794,441 798,584 |...........798,230 |.... 794,441 . 04/25/2049 . [1.A ........
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..3136BQ-RT-8 |FANNIE MAE SERIES 2023 55 CLASS A 6.50 .... [....... . 03/01/2024 . | Paydoun ... .796,663 |.. . 06/25/2049 . [1.A ........
..31371M-7J-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL 2565 .... |....... . 03/01/2024 . | Paydoun ... ... 745 .. . 02/01/2037 . [1.A ........
..31371M-KB-2 | FEDERAL NATIONAL MORTGAGE ASSO Pool 2589 .... |....... . 03/01/2024 . | Paydoun ... ....369 |.. . 11/01/2035 . [1.A ........
..3137A8-NL-8 |FREDDIE MAC SERIES 3830 CLASS FD  7.864 .... |....... . 03/15/2024 . | Paydoun ... 444,239 |.. . 03/15/2041 . [1.A ........
..3137AF-DA-7 |FREDDIE MAC CMO SER 3926 CLASS PW 4.0 .... |....... . 03/01/2024 . | Paydoun ... . 09/15/2031 . [1.A ........
..3137B1-EN-8 |FREDDIE MAC SERIES 4191 CLASS GE  2.500 .... |....... . 03/01/2024 . | Paydoun ... . 04/15/2033 . [1.A ........
..3137B4-KX-3 |FREDDIE MAC SERIES 4253 CLASS PB  3.500 .... |....... . 03/01/2024 . | Paydoun ... . 08/15/2041 . [1.A ........
..3137BB-0P-8 | FREDDIE MAC SERIES 4351 CLASS VB 4.150 .... |....... . 03/01/2024 . | Paydoun ... . 05/15/2033 . [1.A ........
..3137BF-XU-0 | FHLMC MULTIFAMILY STRUCTURED P SERIES KO .... |....... . 03/01/2024 . | Paydoun ... . 12/25/2024 . (1
..3137BG-K3-2 | FHLMC MULTIFAMILY STRUCTURED P SERIES KO .. 03/01/2024 . |Paydown . 12/25/2024 . (1
..3137FB-XS-0 |FREDDIE MAC SERIES 4734 CLASS JA  3.000 .. 03/01/2024 . |Paydown . 03/15/2047 . (1
..3137FL-YR-9 | FHLMC MULTIFAMILY STRUCTURED P SERIES KF .. 03/25/2024 . | Paydoun ... . 1,661 . 1,661 . . 04/25/2026 . (1
..3137FN-BD-1 | FHLMC MULTIFAMILY VRD CERTIFIC SERIES MO .... |....... . 02/15/2024 . | Call 100.0000 ..... .. (10,000) |... . (11,050) |.... 892 . 10/15/2029 . (1
Redemption 100.0000
..3137FN-BD-1 | FHLMC MULTIFAMILY VRD CERTIFIC SERIES MO .... |....... VKT V(172 R K R 20,000 foeeerennnnn20,000 forriiinnnnnn21,877 foinnnnnnnn 21,227 fooiiiiiiiiiiiies o1 e el 1 [ e 21,287 [oooeiiiiiiiiiees e (1,237) |........ (1,237) . 10/15/2029 . (1.B FE .
..3137H9-1iZ-8 | FREDDIE MAC SERIES 5303 CLASS B 5.500% .... . |- 03/01/2024 . | Paydoun ... ... 57,140 . . . . 06/25/2045 . [1.A ........
..3137HA-R6-5 |FREDDIE MAC SERIES 5348 CLASS HA  6.000 .. 03/01/2024 . |Paydown ..610,078 ..608,155 |. 610,078 . 04/25/2043 . [1.A .
..3137HB-3\-4 | FREDDIE MAC SERIES 5366 CLASS MA  6.000 .. 03/01/2024 . |Paydown ..279,610 ..279,433 |. .279,610 . 10/25/2049 . (1.A .
..3137HB-7E-8 | FREDDIE MAC SERIES 5362 CLASS JD  6.000 .. 03/01/2024 . |Paydown . 131,124 131,124 . 03/25/2050 . 1.A .
..3137HB-BM-5 |FREDDIE MAC SERIES 5364 CLASS BA  6.000 .... |....... . 03/01/2024 . | Paydoun ... .. 828,494 . 06/25/2049 . [1.A ........
..3137HB-CY-8 | FREDDIE MAC SERIES 5369 CLASS AH  5.500 .... |....... . 03/01/2024 . | Paydoun ... ,240,368 . 12/25/2049 . [1.A ........
..3137HB-G2-4 | FREDDIE MAC SERIES 5379 CLASS A 5.500% .... [....... . 03/01/2024 . | Paydoun ... . 12/25/2049 . (1.A ........
..3137HB-KG-8 | FREDDIE MAC SERIES 5378 CLASS H ~ 5.500% .... [....... . 03/01/2024 . | Paydoun ... . 05/25/2049 . [1.A ........
..31385X-AZ-0 | FEDERAL NATIONAL MORTGAGE ASSO Pool 5564 .... |....... . 03/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..31387D-JY-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL 5808 .... |....... . 03/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..3138AX-KK-6 | FEDERAL NATIONAL MORTGAGE ASSO Pool AJS6 .... |....... . 03/01/2024 . | Paydoun ... . 12/01/2041 . (1.A ........
..3138EG-CF-9 | FEDERAL NATIONAL MORTGAGE ASSO Pool ALQO .... |....... . 03/01/2024 . | Paydoun ... . 1170172040 . [1.A ........
..3138L0-G3-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL AMO2 .. 03/01/2024 . | Paydown . 08/01/2042 . [1.A .
..3138L3-NN-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM30 .. 03/01/2024 . |Paydown . 05/01/2043 . [1.A .
..3138L6-CG-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM54 .. 03/01/2024 . |Paydown . 03/01/2029 . 1.A .
..3138L6-LE-6 |FEDERAL NATIONAL MORTGAGE ASSO POOL AM57 .... |....... . 03/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..3138L6-LM-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM57 .... |....... . 03/01/2024 . | Paydoun ... . 06/01/2044 . [1.A ........
..3138L6-PW-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM57 .... |....... . 03/01/2024 . | Paydoun ... . 04/01/2032 . [1.A ........
..3138L.6-V8-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL AMBO ... |....... . 01/27/2024 . | Paydoun ... . 06/01/2026 . [1.A ........
..3138LE-AF-8 |FNMA POOL AN1805  2.435% 08/01/26 ........ccc. [oeennn . 03/01/2024 . | Paydoun ... . 08/01/2026 . [1.A ........
..3138LL-5E-1 |FNMA POOL ANB044  3.040% 01/01/28 ............ [....... . 03/01/2024 . | Paydoun ... . 01/01/2028 . [1.A ........
..3138LL-ET-8 |FNMA POOL AN7345  3.210% 11/01/37 ccceees [ eeennn . 03/01/2024 . | Paydoun ... . 1170172087 . [1.A ........
..3138LL-LA-1 |FNMA POOL AN7520  2.900% 11/01/29 .....ccccet [oeennnn . 03/01/2024 . | Paydoun ... . 11/01/2029 . [1.A ........
..3138LM-6G-3 |FNMA POOL ANB970  3.545% 04/01/28 . 03/01/2024 . |Paydown . 04/01/2028 . (1.
..3138LM-DK-6 |FNMA POOL AN8205  3.050% 03/01/28 . 03/01/2024 . | Paydown . 03/01/2028 . (1.
..3138LM-XX-6 |FNMA POOL ANB793  3.485% 04/01/28 . 03/01/2024 . |Paydown . 04/01/2028 . (1.
..3138LP-A9-7 |FNMA POOL ANQ931  4.240% 08/01/48 . . |. 03/01/2024 . | Paydown . 08/01/2048 . (1.
..3138MB-MB-9 | FEDERAL NATIONAL MORTGAGE ASSO Pool AP75 «eeee.. |- 03/0172024 . | Paydown . 09/01/2042 . (1.
..3138W5-KWi-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL AR7S .... |....... . 03/01/2024 . | Paydoun ... . 03/01/2043 . (1.
..3138WW-K9-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL AT84 .... |....... . 03/01/2024 . | Paydoun ... . 06/01/2043 . [1.A ........
.. 31393D-RM-5 | FNMA CMO SER 2003-63 CLASS YB  5.000% 0 .... |....... . 03/01/2024 . | Paydoun ... . 07/25/2033 . [1.A ........




€603

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31398N-K9-4 | FANNIE MAE SERIES 2010 110 CLASS FB 5. .... [....... . 03/25/2024 . | Paydoun ... ... (379) ] ... (379)]... 1,070 |. 10/25/2040 . |1.A ........
..313985-MB-6 | FANNIE MAE SERIES 2010 134 CLASS FV 5. ... [....... . 03/25/2024 . | Paydoun ... ... (268) | ....(268) ... . 12/25/2040 . (1.A ........
..31398S-NS-8 | FANNIE MAE SERIES 2010 134 CLASS FM 5. ... [....... . 03/25/2024 . | Paydoun ... ... (223) ] . 12/25/2040 . [1.A ........
..31398T-7F-2 | FANNIE MAE SERIES 2010 134 CLASS FQ 5. ... [....... . 03/25/2024 . | Paydoun ... . 12/25/2040 . (1.A ........
..31404M-2D-9 | FNMA POOL 773072  5.500% 04/01/34 ......ccccc [oeennn . 03/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..31407N-5J-8 |FNMA Pool 836149  5.500% 10/01/35 .....cccceen [oennnn . 03/01/2024 . | Paydoun ... . 10/01/2035 . [1.A ........
..31407N-NL-3 | FNMA POOL 835695 5.000% 08/01/35 ......ccccce [orennnn . 03/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
..31407W-VX-8 |FNMA Pool 843130  5.500% 11/01/35 ...cccoennn [ oennnn . 03/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
..3140FX-EC-2 |FNMA POOL BFO130  3.500% 08/01/56 ..........c. [.eeeenn . 03/01/2024 . | Paydoun ... . 08/01/2056 . [1.A ........
..3140GS-PD-8 | FNVA POOL BH4019  4.000% 09/01/47 . 03/01/2024 . |Paydown . 09/01/2047 . (1.A .
..3140HS-HC-8 | FNMA POOL BL1126  4.000% 01/01/29 . 03/01/2024 . |Paydown . 01/01/2029 . [1.A .
..3140HS-U4-1 |FNMA POOL BL1502 ~ 4.080% 02/01/49 . 03/01/2024 . |Paydown . 02/01/2049 . [1.A .
..3140HS-1I5-6 | FNMA POOL BL1567 ~ 3.590% 02/01/29 .......cccc. [oeennn . 03/01/2024 . | Paydoun ... . 02/01/2029 . [1.A ........
..3140HU-B7-0 |FNMA POOL BL2761  3.950% 06/01/49 ............ [....... . 03/01/2024 . | Paydoun ... . 06/01/2049 . [1.A ........
..3140HU-B9-6 |FNMA POOL BL2763  3.990% 06/01/49 . U PRI . 03/01/2024 . | Paydoun ... . 06/01/2049 . [1.A ........
..3140HV-C9-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL BL36 .... |....... . 03/01/2024 . | Paydoun ... . 08/01/2049 . [1.A ........
..3140HV-WD-2 |FNMA POOL BL4243  2.700% 10/01/39 ....ccccoes [eeennn . 03/01/2024 . | Paydoun ... . 10/01/2039 . [1.A ........
..3140HN-MX-7 | FNMA POOL BL4873  2.540% 11/01/31 ............ [ .ot . 03/01/2024 . | Paydoun ... . 1170172031 . [1.A ........
..3140HX-TU-4 |FNMA POOL BL5962  2.380% 03/01/30 .....ccceee [orennn . 03/01/2024 . | Paydoun ... . 03/01/2030 . [1.A ........
..3140HY-CH-9 | FNMA POOL BL6371  2.510% 02/01/48 ............ [....... . 03/01/2024 . | Paydoun ... . 02/01/2048 . [1.A ........
..3140HY-D9-6 |FNMA POOL BL6427  2.600% 04/01/50 . 03/01/2024 . |Paydown . 04/01/2050 . (1.
..3140J1-V4-7 |FNMA POOL BL8734  2.170% 11/01/50 . 03/01/2024 . |Paydown . 1170172050 . (1.
..3140J2-DE-3 |FNMA POOL BL9100  2.240% 11/01/50 . 03/01/2024 . |Paydown . 11/01/2050 . (1.
..3140J2-T6-3 |FNMA POOL BL9572  2.340% 12/01/50 . . |. 03/01/2024 . | Paydown . 12/01/2050 . (1.
..3140J9-D9-9 | FNMA POOL BM4627  4.000% 10/01/48 . . |- 03/01/2024 . | Paydown . 10/01/2048 . (1.
..3140JA-KG-2 |FNVA POOL BM5694  4.000% 06/01/48 . PO [P . 03/01/2024 . | Paydoun ... . 06/01/2048 . (1.
..3140LA-Q9-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL BSO4 .... |....... . 03/01/2024 . | Paydoun ... . 01/01/2051 . [1.A ........
..3140LB-NF-6 |FNMA POOL BS1289  2.170% 03/01/51 ............ [....... . 03/01/2024 . | Paydoun ... . 03/01/2051 . [1.A ........
..3140LD-6N-4 |FNMA POOL BS3576  2.510% 10/01/46 ............ [....... . 03/25/2024 . | Paydoun ... . 10/01/2046 . [1.A ........
..3140LE-EQ-6 |FNMA POOL BS3742  2.540% 12/01/39 ............ [.oeeies . 03/01/2024 . | Paydoun ... . 12/01/2039 . [1.A ........
..3140LM-AS-8 |FNMA POOL BS9916  6.490% 12/01/48 ............ [...cen . 03/01/2024 . | Paydoun ... . 12/01/2048 . [1.A ........
..314008-DB-8 |FNMA POOL CA0997  3.500% 01/01/48 . 03/01/2024 . | Paydown . 01/01/2048 . (1.
..314005-A6-8 | FNMA POOL CB6328  6.000% 05/01/53 . 03/01/2024 . |Paydown . 05/01/2053 . (1.
..31410C-Y2-2 |FNMA POOL 885529  5.500% 08/01/36 . 03/01/2024 . | Paydown 7 . 08/01/2036 . |1.
..31411H-0B-9 | FNMA Pool 908650  6.000% 12/01/36 . 03/01/2024 . |Paydown . 12/01/2036 . (1.
..31411L-SA-0 |FNMA Pool 911413  5.500% 04/01/37 . 03/01/2024 . |Paydown . 04/01/2037 . (1.
.. 31411IN-UN-5 | FNMA POOL 912397  6.000% 02/01/37 ..........o. [oennnn . 03/01/2024 . | Paydoun ... . 02/01/2037 . (1.
..31411R-VE-5 |FNMA Pool 913313  5.500% 04/01/37 .....eevvunn [oeeennn . 03/01/2024 . | Paydoun ... . 04/01/2037 . [1.A ........
..31411V-TN-9 | FNMA Pool 915957  5.500% 04/01/37 .....eevvunn [ereennn . 03/01/2024 . | Paydoun ... . 04/01/2087 . [1.A ........
..31412L-GE-4 |FNMA Pool 928197  5.500% 03/01/37 ....cccceunn [oeennnn . 03/01/2024 . | Paydoun ... . 03/01/2037 . [1.A ........
L 31HN-3H-7 |FNMA Pool 930600  5.500% 02/01/39 ......cccce [orennn . 03/01/2024 . | Paydoun ... . 02/01/2039 . [1.A ........
..314128-4\-4 | FEDERAL NATIONAL MORTGAGE ASSO Pool 9338 .... |....... . 03/01/2024 . | Paydoun ... . 04/01/2038 . [1.A ........
..31412T-P9-8 | FNMA POOL 934348  5.500% 07/01/38 ............ . |- 03/01/2024 . | Paydoun ... . 07/01/2038 . [1.A ........
..31412X-MX-9 | FNVA Pool 937874  5.500% 07/01/37 . . |- 03/01/2024 . | Paydoun ... . 07/01/2037 . [1.A ........
..31414A-DY-5 |FNMA POOL 960119  6.000% 11/01/37 . 03/01/2024 . | Paydown . 11/01/2087 . [1.A .
..31414E-GE-8 | FEDERAL NATIONAL MORTGAGE ASSO Pool 9637 .... . 03/01/2024 . | Paydoun ... . 06/01/2038 . [1.A ........
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..31415A-U8-2 | FEDERAL NATIONAL MORTGAGE ASSO Pool 9813 .... |....... . 03/01/2024 . | Paydoun ... (31 . 06/01/2038 .
..31416A-1IV-8 | FNMA POOL 994460  6.000% 11/01/38 ............ [....... . 03/01/2024 . | Paydoun ... e (12)). . 11/01/2038 .
..31417C-DR-3 | FEDERAL NATIONAL MORTGAGE ASSO Pool ABS55 .... |....... . 03/01/2024 . | Paydoun ... . 07/01/2042 .
..31417D-AX-1 | FEDERAL NATIONAL MORTGAGE ASSO Pool ABB3 .... |....... . 03/01/2024 . | Paydoun ... . 09/01/2042 .
..31417F-34-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL AB8S .... |....... . 03/01/2024 . | Paydoun ... . 04/01/2043 .
..31418A-JV-1 | FEDERAL NATIONAL MORTGAGE ASSO Pool MA11 .... |....... . 03/01/2024 . | Paydoun ... . 09/01/2042 .
..31418C-3J-1 |FNMA POOL MA3500  4.000% 10/01/48 ............ [.eeeenn . 03/01/2024 . | Paydoun ... . 10/01/2048 .
..31418D-CY-6 | FNMA POOL MA3686  3.500% 06/01/49 ............ [....... . 03/01/2024 . | Paydoun ... . 06/01/2049 .
..31418D-FF-4 |FNMA POOL MA3765 ~ 2.500% 09/01/49 ............ [.oeeenn . 03/01/2024 . | Paydoun ... . 09/01/2049 .
..31418D-GK-2 | FNMA POOL MA3801  2.500% 10/01/49 . 03/01/2024 . |Paydown . 10/01/2049 .
..31418D-HK-1 |FNMA POOL MA3833  2.500% 11/01/49 . 03/01/2024 . |Paydown . 11/01/2049 .
..31418D-J0-6 | FNVA POOL MA3870  2.500% 12/01/49 . 03/01/2024 . |Paydown . 12/01/2049 .
..31418D-MN-9 | FNMA POOL MA3964  2.500% 03/01/50 ......cccce [eennn . 03/01/2024 . | Paydoun ... . 03/01/2050 .
..31418D-NG-3 | FNMA POOL MA3980  2.500% 03/01/50 .......ccce [eennn . 03/01/2024 . | Paydoun ... . 03/01/2050 .
..31418E-CS-7 |FNMA POOL MA4580  3.500% 04/01/52 .......cccc. [oeeennn . 03/01/2024 . | Paydoun ... . 04/01/2052 .
Redemption 100.0000
..346845-AK-6 | FORT BENNING FAM SERIES 144A  6.090% 01 .... [....... . 01/15/2024 . . 01/15/2051 .
..35563C-AA-6 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .. 03/01/2024 . |Paydown . 11/25/2085 .
..35563C-AJ-7 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .. 03/25/2024 . |Paydown . 10/25/2052 .
..36563C-AS-7 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... . 11/25/2062 .
..35563C-AT-5 |FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... . 11/25/2052 .
..35563C-Ali-8 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... . 11/25/2062 .
.. 35563P-CM-9 | FHLMC SCRTT SERIES 2017-4 CLASS MT 3.5 .... [....... . 03/01/2024 . | Paydoun ... . 06/25/2057 .
..35563P-DD-8 | FREDDIE MAC - SCRT SERIES 2017-4 CLASS H .... |....... . 03/01/2024 . | Paydoun ... . 06/25/2057 .
..35563P-DT-3 | FHLMC SCRTT SERIES 2018-1 CLASS HT 3.0 .... [....... . 03/01/2024 . | Paydoun ... . . . . 05/25/2057 .
.. 36563P-DY-2 |FHLMC SCRTT SERIES 2018-1 CLASS MT 3.0 .... [....... . 03/01/2024 . | Paydoun ... ... 366 | .. 366 |... . 06/25/2057 .
..35709E-AN-9 | FREMF MORTGAGE TRUST SERIES 2020 K111 CL .... |....... . 03/01/2024 . | Paydoun ... ... (3,004) | . (3,004) ... . 04/25/2053 .
..36185T-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .. 03/10/2024 . |Paydown (289) |. . (289) . 04/10/2037 .
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .. 03/10/2024 . |Paydown . .62 . 10/10/2041 .
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .. 02/10/2024 . | Paydown (290) . 05/10/2037 .
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 03/10/2024 . | Paydoun ... (147) . 05/10/2037 .
..38012D-AB-3 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 03/10/2024 . |Paydoun .......oooovvriniins |oennininnnnnnnnns o 8,304 [ 8,304 |l 8,884 [l 8,788 [ [ (4B3) | e (483) . 05/10/2050 .
Redemption 100.0000
..40444F-AA-4 |HTA TRRB  5.340% 07/01/41 ... [ oeenns . 01/05/2024 . | .. U O R 77,647 |oeennnnnne 77,647 |l 86,778 |.eeevveeenns 86,432 |..ooeiiiiiiiiins e, (0] R RN (7) . 07/01/2041 . [1.F YE .
Redemption 100.0000
.. 44320H-AN-4 | HP COMMUNITIES LLC SERIES 144A  5.620% ..... |[....... . 03/15/2024 . | evveiiiiiiiiiiniiniiiniiinnn e e 25,83 |........... 25,835 |oeeeiienns 27,813 oo 27,051 |oeeeeeiiiiiiins e, () ST RN () S RN 27,028 |ooeeeeeiiiiiiies v (1,183) |........ (1,193) |+eeeeeeeeees 726 |. 09/15/2032 . [1.D FE ....
Redemption 100.0000
..57604P-5P-5 | MASSACHUSETTS ST WTR POLL ABAT ~ 5.192% ..... |....... L 0170172024 . | evveveniiiiiiiiiniiiiiiiiiins e e 5,000 [.coounnnnne 5,000 |..cooeennnn 5,867 |...ceeeeennn TR P R (SN R 5,59 oo | (598) [vvvvvvnnns (598) |-vvvverrrrrnnnnnnnns . 08/01/2040 . (1.A FE ....
Redemption 100.0000
..50524E-AB-8 | MID ATLANTIC MILITARY CO SERIES 144A 5 ... [....... L 02/01/2024 . | evveiiiiiiiiiiniiiinnn e | 5,198 [oveerieennns 5,198 |l 6,463 |............. 6,315 |oeeiiiiiiiiis e, ()] R R (2] R RN 6,311 |ovreriiiiiiiinn foninns (1,12)]........ (1,112) [ 136 . 08/01/2050 . |1.E FE ....
Redempt ion 100.0000
..67756Q-50-6 | OHIO ST HSG FIN AGY RSDL MTGE  6.087% 0 .... [....... . 03/01/2024 . | evveniiiiiiiniiiniiins e e 5,000 [ocoonnnnnne 5,000 |..oooeennns 5,000 |...cceeennnn O O R AU A 5,000 |vvvvvvrrrrnnnnn fonnniiiiiiiii fo e 67 . 09/01/2053 . |1.A FE ....
Redemption 100.0000
..90983V-AA-1 |UNITED COMMUNITIES LLC SERIES 144A 5.6 .... [....... . 03/15/2024 . | evveiiiiiiiiiiinnniniiiiiiins e e 5,677 [ooeeinnnnnne 5,677 |oeeeeeeees 6,030 |............. 5,976 |ovveviiiiiiiiins e, (73] R RN (73] R RN 5,974 |oooeeiiiiiiiiins | (297) [evvvvvnnnns (270 ) P 159 . 09/15/2051 . |2.B FE
Redemption 100.0000
..95829T-AA-3 | WESTERN GRP MILITARY HOUSING SERIES 144A .... |....... . 03/15/2024 .| uvveeiiiiiiiiiiiiiiiiiiiiiinn e | 6,479 |.eeveree.. 6,479 |............ 7421 | R O PN ()] N FPTTTTTTTRITN (2] N FPTTTUTTTION 7,385 | e (906) [..vvveeeeee (906) [..vvvvnnnnnnnnns 219 |. 03/15/2057 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 11,564,870 11,564,870 11,732, 160 9,121,560 (52,666) (52,666) 11,589,727 (24,857) (24,857) 106,538 XXX XXX
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..00038R-AA-4 | AASET 2019 2 TRUST SERIES 2019 2 CLASS A .... [....... . 03/16/2024 . |Paydoun ......oooeeeiiiiiins i e 5720 |oeeeiiinnnns 5,720 |oeeiiinins 4,067 |.oooeeeenns L (o7 A PR 1,652 [ooeeeiiiiiiiiins feveininns 1,652 [oeeveiiiiiiiiins [ LT O O Y RN 33 |. 10/16/2039 . [2.C FE ....
Redemption 100.0000
..00197*-AA-1 | ACS AERO 2 EPSILON US LLC ~ 5.500% 04/21 .... |....... . 03/15/2024 . | .evvviiiiiiiiiiiiiiiiinininins e | 2,629,373 |........ 2,629,373 |........ 2,633,827 |........ 2,519,411 [ oo [RLI)N S RN (L)) T R 2,633,586 [...ceevvriiinnnn fonnnnnne (4,212) | (4,212) |.oooeeens 45,864 |. 04/21/2027 . |2.APL ....
Redemption 100.0000
..00198*-AA-0 | QUAIL AVIATION HOLDINGS LTD  6.500% 01/ .... [....... . 03/08/2024 . | .evvvviiiiiiiiiniiiiiiiiniinns e | 367,832 |...........367,832 |...........367,832 [........... 367,832 . 01/11/2029 . [1.G PL ....
DAGAIMDAXP - DLAC GA -
..00206R-MP-4 |AT T INC ~ 5.53%% 02/20/26 ........eevvvrnvnnnnnn [ereeenn . 01/24/2024 . |G1001 - ... . 4,978,679 .5,000,187 |.... . 02/20/2026 . 2.B FE ....
..00212C-BP-1 | ASG RESECURITIZATION TRUST SERIES 2009 1 .... |....... . 01/17/2024 . | Paydoun ... ...(1,694) ... . 06/26/2037 . [1.A FM ...
..00212C-BP-1 | ASG RESECURITIZATION TRUST SERIES 2009 1 .... |....... . 03/01/2024 . | Paydoun ... ... 79,948 |.... . 06/26/2037 . (2.B FM ...
..00256D-AA-0 | AASET 2019 1 TRUST SERIES 2019 1 CLASS A .... |....... . 03/15/2024 . | Paydoun ... ...31,205 |.... . 05/15/2039 . [5.B FE ....
..00258B-AB-0 | APOLLO AVIATION SECURITIZATION SERIES 20 .... |....... . 03/15/2024 . | Paydoun ... ....3,642 |.... . 01/15/2047 . (2.B FE ....

..00703Q-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .. 7,064 |. . 08/25/2036 . [1.A FM ...

01,299,978 |.... e | .22 . e | . 1,300,000 |.. .21, . 02/15/2024 . |1.G FE ...

03/25/2024 . | Paydoun

..008252-AM-0 | AFFILIATED MANAGERS GROUP  4.250% 02/15 ... . 02/15/2024 . [Various ... JUR FUUURRROORRROU RO 1,300,000 |........ 1,300,000
Redemption 100.0000
..00868P-AA-3 | AHOLD LEASE SERIES 2001 SERIES A-2 8.6 .... |....... L 01/02/2024 . [ .evvveeeeiiiiieeiiens e e 5,808 |.coeerennne 5,808 |...ccoeeenns 6,692 |...cccuueenns 5,830 |oeeiiiiiiiiiens foeiieeeeee (1) oo o (1) |eeeeeimeeeees e 5,829 |ooiiciiiiiiiiis [ 21) | (21 ) R . 01/02/2025 . |2.A FE ....
..02079K-AB-3 | ALPHABET INC ~ 3.375% 02/25/24 .......ceevvvees | avnnnn . 02/25/2024 . [Maturity ....ocooooviiinns foenniniiiiin o 2,000 |oreirrennne 2,000 |.oociieens 2,028 |.ooooiinenns 2,001 |oeeeeiiiiieiiees e, (1] R RN (1] R RN 2,000 |oevveverrrrinnns fornniiiiiiiinn fo e 34 . 02/25/2024 . |1.C FE ....
Redempt ion 100.0000
..02376U-AA-3 | AMER AIRLINE 16 1 AA PTT SERIES AA 3.5 ... |....... L 01/15/2024 . [ ceveeeeeee e e 2,374 oo 2,374 e 2,392 | 8. O O R (S R 2,385 | e (D] R [V TR 42 |.01/15/2028 . |1.G FE ....
..02376W-AA-9 | AMER AIRLINE 16-1 A PTT  4.100% 07/15/2 .... |....... . 01/15/2024 . P R . . . U . T U R . . ....12 . 07/15/2029 . [2.C FE ....
..02376Y-AA-5 | AMER AIRLINE 16-1 B PTT SERIES B 5.250 .... . 01/15/2024 . [Maturity .... o | .4, , , , I b e | R U .4, . . . 07/15/2025 . |3.C FE ....
Redemption

..02378A-AA-5 | AMER AIRLINE 17-1 A PTT SERIES A 4.000 ... |....... . 02/15/2024 . [ .evviiiiiiiiiiiie . 08/15/2030 . |2.B FE ....
DAGA IVDAXP - DLAC GA -

..025676-Al-9 | AMERICAN EQUITY INVT LIFE HL  5.000% 06 .... |....... . 01/24/2024 . [G1001 - ... . 06/15/2027 . |2.C FE ....

.3,863,132 |....

..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 ..... |....... . 03/01/2024 . | Paydown ... ...15,997 |.... . 09/25/2046 . |2.A FM ....
DAGA IMDAXP - DLAC GA -
..03027X-AD-2 | AMERICAN TOWER CORP  5.000% 02/15/24 ........ | ..eeen . 01/24/2024 . [G1001 - ... .3,99,8% |.... . 02/15/2024 . |2.C FE ....
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... . |- 03/01/2024 . [Paydoun ... ...88,528 |.... . 10/25/2067 . |1.A FE ...
..03465G-AB-2 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... - |- 03/01/2024 . [Paydown ... ... 13,580 |.... . 10/25/2067 . |1.C FE
..03465J-AB-6 | ANGEL OAK MORTGAGE TRUST SERIES 2021 6 C .. 03/01/2024 . | Paydoun . 09/25/2066 . |1.A ........
..03466H-AC-7 | ANGEL OAK MORTGAGE TRUST SERIES 2024 3 C .. 03/25/2024 . | Paydoun . 11/26/2068 . |1.F FE .
..034942-AB-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024 2 C .. 03/01/2024 . | Paydoun . 01/25/2069 . [1.C FE .
..03770F-AA-6 | APOLLO AVIATION SECURITIZATION ~ 4.076% ..... |....... . 10/17/2022 . | Paydown ... .. 125,904 ... .125,904 .. . 01/15/2043 . |1.C FE ....
..03770F-AA-6 | APOLLO AVIATION SECURITIZATION  4.076% ..... |....... . 03/15/2024 . | Paydoun ... .(276,404) |... .. (276,404) |.. . 01/15/2043 . |1.F FE ....
..03770F-AC-2 | APOLLO AVIATION SECURITIZATION SERIES 20 .... |....... . 02/24/2024 . |Paydown ... . 01/15/2043 . |4.B FE ....
..03790C-AA-9 | APL FINANCE LLC SERIES 2023 1A CLASS A 1 ... |....... . 03/20/2024 . |Paydoun ... . 07/21/2031 . |1.C FE ...
..038779-AB-0 | ARBYS FUNDING LLC SERIES 2020 1A CLASS A .... |....... . 01/30/2024 . | Paydown ... . 07/30/2050 . |2.C FE ....
..040104-FW-6 | ARGENT SECURITIES INC SERIES 2004 W3 CLA .... |....... . 03/25/2024 . [Paydown ......cccveiiiiiiis fonnii e 49,062 [L040,052 [L.......45,434 [d6,110 [ 5D L BB s 46,166 | 2,884 2,884 . 02/25/2034 . |[1.A FM ...
DAGA IVDAXP - DLAC GA -

..04015C-AA-6 | ARES FINANCE CO LLC ~ 4.000% 10/08/24 ........ |....... . 01/24/2024 . [G1001 — oot [ [ 2,358,888 |........ 2,400,000 |........ 2,261,088 |........ 2,380,724 |ooooeiiiiiiees e 1,852 [oeeieiiiis e 1,852 [oeieeiiiies s 2,382,276 |.eeerrieeeeees e (23,388) | (23,388) |..vveeennnn. 28,267 |. 10/08/2024 . [2.A FE ....
..04546K-AA-6 | AASET 2018 2 TRUST SERIES 2018 2A CLASS ..... |....... . 03/16/2024 . | Paydown ... 17,025 17,025 13,498 |.... 13,498 |.... 17,025 |.. . 11/18/2038 . |3.A FE ....
..05491U-BE-7 | BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .. 03/01/2024 . | Paydoun ........coecuvieeees founnnniiiiis e ....627 |. 318 . . 12/15/2051 . |1.A FE ...
..055328-AE-8 | BCC MIDDLE MARKET CLO 2018 SERIES 2018-1 .. 03/13/2024 . | Paydoun ..6,262,344 |, .6,272,559 |. . 10/20/2030 . |1.F FE ...
..05550M-AV-6 | BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .. 03/01/2024 . | Paydoun ........coeeuveeees fonnenininiis i s e 1,121 826 [ e (B26) | e (B26) | e . 05/15/2052 . |1.A FE ...
..05607Y-AL-5 |B2R MORTGAGE TRUST SERIES 2015-1 CLASS C .... - |- 03/01/2024 . [Paydown .. 411,702 ..411,702 ..423,816 |. LA, 411,626 . 05/15/2048 . |1.A FE ...
..06054A-AY-5 | BANK OF AMERICA CMBS SERIES 2015-UBS7 CL .... |....... | 03/01/2024 . |Paydown 2,758 |. ....749 |. 713 . 09/15/2048 . |1.A FE ...
..06540X-BH-3 | BANK SERIES 2019 BN22 CLASS XA  0.590% ... |....... . 03/01/2024 . [Paydoun ... ...306 |.... 179 ... . 11/15/2062 . [1.A FE ....
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..06541F-BB-4 |BANK SERIES 2017 BNK4 CLASS XA  1.430% ..... [....... . 03/04/2024 . | Paydoun ... ... (183) ] . (183) ... . 05/15/2050 . [1.A FE ....
..066940-AA-5 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |....... . 03/01/2024 . | Paydoun ... . 01/25/2063 . [1.A FE ....
..066940-AC-1 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |....... . 03/01/2024 . | Paydown . 01/25/2063 . [1.C FE ....
DAGAIMDAXP - DLAC GA -
..071813-CH-0 |BAXTER INTERNATIONAL INC ~ 1.322% 11/29/ .... |....... . 01/24/2024 . |G1001 - ..o e | 4,825,936 |........ 5,000,000 |........ 4,667,450 |........ 4,827,328 . 11/29/2024 . 2.B FE ....
..07359B-AA-5 |BEACON CONTAINER FINANCE Il LL SERIES 20 .... |....... . 03/20/2024 . | Paydoun ... ... 85,000 ...84,459 |.... . 10/22/2046 . (1.F FE ....
..073879-T2-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 .... |....... . 02/25/2024 . | Paydoun ... ....8,689 |.... . 10/25/2035 . 2.C FM ...
. 07877K-AE-0 | BELLEMEADE RE LT SERIES 2020 3A CLASS M1 .... [....... . 02/16/2024 . |Paydoun ........ooovviiiiins foennniiiiiiiis e e e o [ e N . 10/25/2030 . (1.E FE ....
..08161C-AG-6 | BENCHMARK MORTGAGE TRUST SERIES 2018-B2 ..... |....... . 03/01/2024 . | Paydoun ... ... (1,057) | . (1,087) |... . 02/15/2051 . [1.A FE ....
..08162C-AJ-9 | BENCHWARK MORTGAGE TRUST SERIES 2018-B6 ..... |....... . 03/01/2024 . | Paydoun ... (@20 . @n)... (1,693) |.... . 10/10/2051 . [1.A FE ....
..08162T-BC-6 | BENCHWARK MORTGAGE TRUST SERIES 2018-B7 ... 03/01/2024 . |Paydown (267) |. . (267) . 11/15/2051 . [1.A FE ....
..08162Y-AK-8 | BENCHMARK MORTGAGE TRUST SERIES 2019 B14 03/01/2024 . |Paydown . 27) | . (427) . 12/15/2061 . [1.A FE ....
..09247X-AL-5 |BLACKROCK INC ~ 3.500% 03/18/24 .......... 03/18/2024 . |Maturity ..5,000 .5,000 ..(2)) .(2) . 03/18/2024 . (1.D FE ....
..00631M-AA-8 | BLUE BRIDGE FUNDING LLC SERIES 2023 1A C . | 03/15/2024 . | Paydown .. 1,460,967 .. 1,460,967 .1,460,879 |.. 88 .88 . 1,460,967 . 11/15/2030 . [1.F FE ....
DAGANDAXP
..09581J-AJ-5 |BLUE OWL FINANCE LLC SERIES 144A 7.397 .... |....... . 01/24/2024 .| G1001 - ... .5,000,000 .5,000,000 |.... .5,000,000 |.. . 05/26/2028 . (2.B FE ....
..10567M-AC-9 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 03/01/2024 . |Paydoun .....oooeveiiiiiiins i e 3,528 ...3,528 |.. . 10/25/2063 . [1.F FE ....
..105681M-AB-0 | BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... ... 26,337 ..26,337 |.. . 01/25/2063 . [1.C FE ....
..10569D-AB-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... .. 100,620 100,620 |.. . 09/25/2063 . 1.C FE ....
..10569J-AB-6 | BRAVO RESIDENTIAL FUNDING TRU SERIES 202 .... |....... . 03/01/2024 . | Paydoun ... ... 47,425 . 07/25/2062 . (1.C FE ....
..10569U-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... ... 17,768 . 06/25/2063 . [1.A FE ....
..10569Y-AA-5 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... .. 140,698 . 05/25/2063 . [1.A FE ....
..10569Y-AB-3 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 ... . |- 03/01/2024 . | Paydoun ... ... 20,100 . 05/25/2063 . 1.C FE ....
..10570F-AB-1 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . |- 03/01/2024 . | Paydoun ... ... 14,183 . 12/01/2063 . [1.C FE ....
..10570F-AC-9 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 ... . 03/01/2024 . | Paydoun ... O R 4,523 . 12/01/2063 . [1.F FE ....
Redemption 100.0000
..11042A-AA-2 |BRITISH AIR 13-1 A PTT  4.625% 06/20/24 .... |....... . 03/20/2024 . | .eevviiiiiiiiie . 06/20/2024 . (1.E FE .
Redemption
..11042C-AA-8 |BRITISH AIR 21 1 A PPT SERIES 144A 2.9 ... |....... . 03/15/2024 . | evvviiiiiiiiiie . 09/15/2036 . [1.E FE .
Redemption
..11042C-AB-6 |BRITISH AIR 21 1 B PPT SERIES 144A 3.9 ... [....... . 03/15/2024 . | evvviiiiiiiiiie . 03/15/2083 . [1.G FE ....
..11042T-AA-1 |BRITISH AIR 18 1 AA PTT SERIES 144A 3. .... [....... . 03/20/2024 . | Various . 03/20/2033 . (1.D FE ....
Redempt ion
.. 11044M-AA-4 | BRITISH AIRWAYS PLC 20-1A SERIES 144A ........ [....... . 02/15/2024 . | eeeeiiiiie . 11/15/2082 . (1.G FE ....
..125039-AG-2 | CD COMMERCIAL MORTGAGE TRUST SERIES 2017 .... |....... . 03/01/2024 . | Paydoun ... . 11/13/2050 . [1.A FE .
..12510H-AA-8 | CAPITAL AUTOMOTIVE REIT SERIES 2020 1A C .... [....... . 03/15/2024 . | Paydoun ... . 02/15/2050 . [1.A FE .
.. 12510H-AN-0 | CAPITAL AUTOMOTIVE REIT SERIES 2021 1A C .... [....... . 03/15/2024 . | Paydoun ... . 08/15/2051 . [1.E FE
..12510H-AQ-3 | CAPITAL AUTOMOTIVE REIT SERIES 2022 1A C .. 03/15/2024 . |Paydown . 03/15/2052 . (1.E FE ....
..12510H-AT-7 | CAPITAL AUTOMOTIVE REIT SERIES 2023 1A C .... . 03/15/2024 . | Paydoun ... . 09/15/2053 . [1.E FE ....
Redemption 100.0000
..12510M-AB-5 | CCRR PARENT INC ~ 9.835% 03/06/28 ............. [..ccen . 03/28/2024 . | .evvviiiiiiiiii . 03/06/2028 . |4.B FE
..12515A-BF-6 | CD COMMERCIAL MORTGAGE TRUST SERIES 2016 .... |....... . 03/01/2024 . | Paydoun ... . 11/10/2049 . (1.A FE .
..12520T-AZ-6 | CANTOR COMMERCIAL REAL ESTATE SERIES 201 ... |....... . 03/01/2024 . | Paydoun ... . 01/15/2053 . (1.
.. 12553X-AD-5 | CIM TRUST SERIES 2018-INV1 CLASS A4 144A ... |....... . 03/01/2024 . | Paydoun ... . 08/25/2048 . (1.
.. 12553X-AD-5 | CIM TRUST SERIES 2018-INV1 CLASS A4 144A .. 02/01/2024 . | Paydown . 08/25/2048 . (1
.. 12565K-AA-5 | CLI FUNDING LLC SERIES 2021 1A CLASS A 1 .. 03/18/2024 . |Paydown . 02/18/2046 . (1
.. 12565K-AE-7 | CLI FUNDING LLC SERIES 2022 1A CLASS A 1 .... . 03/18/2024 . | Paydoun ... . 01/18/2047 . [1
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..12592X-BE-5 | COMM MORTGAGE TRUST ~ 0.813% 03/10/48 ........ [....... . 03/01/2024 . | Paydoun ... A 1 (M) ) . 03/10/2048 . [1.A FE ....
..12593A-BB-0 | COMM MORTGAGE TRUST ~ 0.835% 05/10/48 ........ [....... . 03/01/2024 . | Paydoun ... .1,915 |.... . (1,915) ... . 05/10/2048 . (1.B FE ....
..125930-BF-6 | COMM MORTGAGE TRUST SERIES 2015-CR26 CLA .... |....... . 03/01/2024 . | Paydoun ... 2,167 |.... L(115) ... .(2,082) |.... . 10/10/2048 . [1.A FE ....
.. 12595V-AE-7 | COMM MORTGAGE TRUST SERIES 2018-COR3 CLA .... |....... . 03/01/2024 . | Paydoun ... . 05/10/2051 . (1.B FE .
.. 126235-AF-7 | COMM MORTGAGE TRUST SERIES 2012-CR5 CLAS .... |....... . 01/01/2023 . | Paydoun ... . 12/10/2045 . [1.A FE .
..126281-BB-9 | CSAIL COMMERCIAL MORTGAGE TRUS 2015-C1 S .... |....... . 03/01/2024 . | Paydoun ... . 04/15/2050 . [1.A FE .
..12646W-AG-9 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 03/01/2024 . | Paydoun ... . 04/25/2043 . [1.A ........
..12646W-AG-9 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 02/01/2024 . | Paydoun ... . 04/25/2043 . (1.D ........
..12646W-AH-7 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 03/01/2024 . | Paydoun ... . 04/25/2043 . [1.A ........
..12646W-AH-7 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... 02/01/2024 . |Paydown . 04/25/2043 . (1.D .
..12648T-AC-3 | CREDIT SUISSE MORTGAGE TRUST SERIES 2014 ... 03/01/2024 . |Paydown . 07/25/2044 . [1.A .
..12648T-AC-3 | CREDIT SUISSE MORTGAGE TRUST SERIES 2014 .... . 02/01/2024 . | Paydoun ... . 07/25/2044 . (1.D ........
Redempt ion 100.0000
..12664U-AC-9 | CVAUSA MANAGEMENT LLC 11.843% 05/22/29 ..... |....... . 12/23/2023 . | e ..945,128 |.... ....045,128 |.. . 05/22/2029 . |2.B Z .....
..12664U-AD-7 | CVAUSA MANAGEMENT LLC 11.818% 05/22/29 ..... |....... . 01/29/2024 . | TPR FUNDING 2022-1 ...... |.... .1,337,402 |.... .1,337,402 |.. . 05/22/2029 . |3.B PL
Redemption 100.0000
..12664U-AD-7 | CVAUSA MANAGEMENT LLC 11.818% 05/22/29 ..... |....... RO VAN V(07 S R R R 3,360 [oeeerriiinnns 3,360 |.ooeeeenns 3,360 |.oooeeeenns < U AU R RN AR RS R 3,360 . 05/22/2029 . |3.B PL
Redemption 100.0000
.. 12664U-AE-5 | CVAUSA MANAGEMENT LLC 11.843% 05/22/29 ... 12/22/2023 . | .. .. 395,635 ..395,635 ..395,635 |. ..395,635 |.. .395,635 . 05/22/2029 .
.. 12665E-AC-4 | CREDIT SUISSE MORTGAGE TRUST SERIES 2022 .. 03/01/2024 . |Paydown .. 161,343 ..161,343 ..159,260 |. .. 159,444 |. 161,343 . 06/25/2067 .
..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 03/01/2024 . | Paydoun ... ... 12,734 ... 12,734 ...64,527 |.... ..63,745 |.. . 05/25/2034 .
..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 02/28/2024 . | Paydoun ... ... 14,037 ...14,037 ... 12,987 |.... ..12,848 |.. . 05/25/2034 .
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 03/01/2024 . | Paydoun ... .. 282,312 ..282,372 L221,114 ... 221,417 |.. . 02/25/2035 .
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 03/20/2024 . | Paydoun ... ... 30,649 ...29,008 ...22,815 |.... ..22,857 |.. . 02/20/2047 .
..126694-R7-5 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 03/20/2024 . | Paydoun ... ... 27,918 ...26,028 L2118 .. ..21,185 |.. . 05/20/2046 .
Redemption 100.0000
..14307@-AA-7 | CARLYLE CREDIT OPPORTUNITIES N 5.000% ..... [....... . 03/07/2024 . .. 787,772 ... 187,772 ..729,383 |.... ... 187,772 |.. . 11/30/2035 . [1.F PL .
..14677Y-AA-6 | CARTIGA ASSET FINANCE TRUST LL SERIES 20 .... |....... . 03/15/2024 . | Paydoun ... . 1,566,679 .1,566,376 |.... . 03/15/2035 . [1.F FE .
.. 1485501-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019 1 ... |....... . 02/15/2024 . | Paydoun ... . 04/15/2039 . |2.B FE
..14856C-AA-7 | CASTLELAKE AIRCRAFT SEC TR SERIES 2018-1 .... [....... . 03/15/2024 . | Paydoun ... . 06/15/2043 . |2.A FE
Redemption 100.0000
..155431-AA-7 | CENTRAL STORAGE TRUST SERIES 144A 4.82 .... |....... . 02/01/2024 . . 02/01/2038 . [1.C FE .
..161929-AS-3 | CHASE MORTGAGE FINANCE CORPO SERIES 24 2 .... 03/01/2024 . |Paydown . 02/25/2055 . [1.A FE .
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... 02/01/2024 . |Paydown . 07/25/2034 . [1.A FM .
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 01/17/2024 . | Paydoun ... . 07/25/2034 . [1.A FE .
..17307G-L9-7 |CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 03/01/2024 . | Paydoun ... . 11/25/2035 . [1.A FM .
..173008-AH-3 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 02/25/2024 . | Paydoun ... . 11/25/2036 . [1.A FM .
..17323V-BF-1 | CITIGROUP COMMERICAL MORTGAGE SERIES 201 .... |....... . 03/01/2024 . | Paydoun ... . 04/10/2048 . [1.A FE .
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... . 03/01/2024 . | Paydoun ... . 11/10/2048 . (1.B FE .
.. 17325G-AJ-5 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... . 03/01/2024 . | Paydoun ... . 11/15/2049 . [1.A FE .
..17328F-BB-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... . |- 03/01/2024 . | Paydoun ... . 08/10/2056 . [1.A FE .
.. 173284-BF-7 | CITIGROUP COMMERCIALS MORTGAG SERIES 201 ... . |- 03/01/2024 . | Paydoun ... . .. . 11/10/2052 . [1.A FE .
..18055#-AM-4 | CLARION LION PROPERTIES HLDS  4.600% 02 .... . 02/14/2024 . |Maturity . R . 3,300,000 .3,295,083 |.... .3,300,000 |.. . 02/14/2024 . (1.6 ........
Redemption 100.0000
..18271#-AA-8 | CLARUS CAPITAL LLC ~ 8.084% 09/30/31 ......eev [eennn VRV V()72 R K R 7,706,560 |........ 7,706,560 |........ 7,706,560 |........ 7,485,028 [oevevvveennnnnn oo e e e e 7,706,560 |.oooeeveiiiinnes fovviiiiiiiiiiins feveiiiiiiiiiis o 102,536 |. 09/30/2031 . |2.B PL
Redemption 100.0000
..18271#-AB-6 | CLARUS CAPITAL LLC  8.084% 09/30/31 ......cc. [.eeenns . 03/20/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins | | 2,555,614 |........ 2,555,614 |........ 2,555,614 |........ 2,474,404 ..o e o i e e 2,555,614 |.oooveveveininne fovvniiiiiiiis o e 33,866 |. 09/30/2031 . |2.C PL
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..19685E-AB-7 | COLT FUNDING LLC SERIES 2022 2 CLASS A2 ...... [....... . 03/01/2024 . | Paydoun ... ... 69,957 ...69,957 69,938 |.... ..69,957 |.. . 02/25/2067 . [1.C FE ....
..19688T-AB-1 | COLT FUNDING LLC SERIES 2024 1 CLASS A2 ...... [....... . 03/01/2024 . | Paydoun ... ..67,789 |.. . 02/25/2069 . 1.C FE ....
..19688T-AC-9 | COLT FUNDING LLC SERIES 2024 1 CLASS A3 ...... [....... . 03/01/2024 . | Paydoun ... . 7,061 . 02/25/2069 . [1.F FE ....
..225458-TF-5 | CREDIT SUISSE FIRST BOSTON MOR CMO SER 2 .... |....... . 03/01/2024 . | Paydoun ... . 07/25/2025 . [1.A FM ...
..233046-AF-8 | DB MASTER FINANCE LLC SERIES 2017-1A CLA .... [....... . 02/20/2024 . | Paydoun ... . 11/20/2047 . (2.B FE ....
..233046-AK-7 | DB MASTER FINANCE LLC SERIES 2019 1A CLA .... [....... . 02/20/2024 . | Paydoun ... . 05/20/2049 . (2.B FE ....
..233046-AL-5 |DB MASTER FINANCE LLC SERIES 2019 1A CLA .... |....... . 02/20/2024 . | Paydoun ... . 05/20/2049 . (2.B FE ....
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021 1A CLA .... [....... . 02/22/2024 . | Paydoun ... o) . .. . 11/20/2051 . 2.B FE ....
..23312J-AG-8 | DEUTSCHE BANK COMMERCIAL MORTG SERIES 20 .... |....... . 03/01/2024 . |Paydoun .....ooooeeiviiiiins foviniiiiiiiiiins o e e 561 [l 277 [ (M e e () oo o270 | e (270) f.vvvveenne (0]} R 18 |. 06/10/2050 . |1.B FE ....
Redemption 100.0000
..25654#-AA-0 | DODGER TICKETS LLC SENIOR SECURED NOTES ...... [....... . 03/31/2024 . | evvviiiiiiiiiniiiiiiiiniiiins e [ 328,066 |...........328,966 |...........328,966 [...........328,966 |.......cccooiiis Lo e e e e 328,966 [..ooooviiiiiiins oo e e, 18,619 |. 03/31/2030 . |1.G PL ....
..25755T-AE-0 | DOMINOS P1ZZA MASTER ISSUER L SERIES 201 .... |....... . 01/25/2024 . | Paydoun ... .2,500 |.. . 10/25/2045 . [2.A FE ....
..25755T-AH-3 | DOMINOS P1ZZA MASTER ISSUER L SERIES 201 .... |....... . 01/25/2024 . | Paydoun ... . 07/25/2047 . 2.A FE ....
..25755T-AP-5 | DOMINOS P1ZZA MASTER ISSUER L SERIES 202 .... |....... . 01/25/2024 . | Paydoun ... . 04/25/2051 . [2.A FE ....
..26983B-AC-5 |EAGLE RE LTD SERIES 2021 1 CLASS M1C 144 .... |....... . 03/25/2024 . | Paydoun ... . 10/25/2083 . [1.G FE ....
Redemption 100.0000
..27616@-AC-1 |EASTERN WHOLESALE FENCE LLC 11.941% 10/ .... [....... . 01/01/2024 . . 10/30/2025 . [4.B Z .....
..28000X-AA-6 | EDGECONNEX DATA CENTERS ISSU SERIES 2022 .... |....... . 03/25/2024 . | Paydoun ... . 03/25/2052 . (2.B FE ....
..288547-AU-6 | ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... ...... 34,616 . 05/25/2037 . |6. FM .....
.. 29445F-CA-4 | EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 .... |....... . 03/25/2024 . | Paydoun ... o) 19,215 e 329 o 329 . . 12/25/2034 . [1.A FM ...
..30289@-AA-5 |FDX SECURED LOAN LLC ~ 1.000% 06/20/46 ....... [....... . 02/29/2024 . | Taxable Exchange ........ |ooooooriiniinnninns |oees 11,599,028 ... (2,874,485) |... (2,874,485) [........evvvnnnnnnee . 06/20/2046 . [4.B Z .....
Redemption 100.0000
..30292%-AA-2 | CTL - 2350 LAFAYETTE AVE UINIT  3.910% 0 .... [....... . 03/15/2024 . 59 | 759 [ 159 59 i e e e o 59 [ e e e . 04/15/2031 . (1.B PL ....
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC ~ 3.080% 06/30/3 .... |....... . 02/05/2024 . . 06/30/2039 . [2.C FE ....
..30605Y-AB-7 | FALCON AEROSPACE LTD SERIES 2017-1 CLASS .... 03/15/2024 . |Paydown . 02/15/2042 .
..30768\-AA-6 | FARM 2021 1 MORTGAGE TRUST SERIES 2021 1 .. 03/01/2024 . |Paydown . . 01/25/2051 .
..31573E-AA-9 | ELLINGTON FINANCIAL MORTGAGE T SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... .. 317,085 ..313,904 |.... .317,085 |.. . 08/25/2067 .
..31620M-BQ-8 |FIDELITY NATL INFO SERV ~ 0.600% 03/01/2 .... |....... . 03/01/2024 . |Maturity . . 4,000,000 .3,970,371 .4,000,000 |.. . 03/01/2024 .
..32027E-AH-4 | FIRST FRANKLIN MTG LOAN ASSET SERIES 200 .... |....... . 01/17/2024 . | Paydoun ... . 04/25/2036 .
..33768N-AA-0 | FIRSTKEY HOMES TRUST SERIES 2022 SFR1 CL .... |....... . 03/01/2024 . | Paydoun ... . 05/17/2027 .
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... [....... . 03/01/2024 . | Paydoun ... . 10/25/2049 .
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |....... . 02/01/2024 . | Paydoun ... . 10/25/2049 .
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... [....... . 03/01/2024 . | Paydoun ... . 10/25/2049 .
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |....... . 02/01/2024 . | Paydoun ... . 10/25/2049 .
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .. 03/01/2024 . | Paydown . 10/25/2049 .
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV 02/01/2024 . |Paydown . 10/25/2049 .
..361448-BD-4 | GATX CORP  4.350% 02/15/24 02/15/2024 . | Maturity ..499,991 . 02/15/2024 .
..36169D-AA-0 | GCAT SERIES 2023 NOM2 CLASS A1 144A 5. ... [....... . 01/27/2024 . | Paydoun ... (227,224)|.... . 11/25/2067 .
..36169D-AA-0 | GCAT SERIES 2023 NOM2 CLASS A1 144A 5. ... [....... . 03/01/2024 . | Paydoun ... . 11/25/2067 .
..36169G-AC-9 | GCAT SERIES 2023 NOM3 CLASS A3 144A 7. .... [....... . 03/01/2024 . | Paydoun ... . 08/25/2068 .
..36171F-AC-7 |GCAT SERIES 2023 NOM4 CLASS A3 144A 4. ... [....... . 02/01/2024 . | Paydoun ... . 05/25/2067 .
..36171F-AC-7 |GCAT SERIES 2023 NOM4 CLASS A3 144A 4. ... [....... . 03/01/2024 . | Paydoun ... . 05/25/2067 .
..36228F-AK-2 | GSAMP TRUST CMO SER 1998-3 CLASS A 4.7 ... [....... . 03/01/2024 . | Paydoun ... . 09/19/2027 .
..3622EU-AD-8 | GSAA TRUST SERIES 2007-2 CLASS AF4A 6. ... [....... . 03/01/2024 . | Paydoun ... . T . . R . . ... |- 03/25/2037 .
..3622EU-AD-8 | GSAA TRUST SERIES 2007-2 CLASS AF4A 6. ... [....... . 03/01/2024 . |Paydown ....oovvvvveeeeennns Jovveeeeeeeeeeeeenens Jeveeeeeen 539 |vviiiinnnnnnnn839 i 261 283 i o e . 03/25/2037 .
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..36251F-AY-2 | GS MORTGAGE SECURITIES TRUST SERIES 2015 .... |....... . 03/01/2024 . | Paydoun ... .1,005 |.... ... (83)] .. (83)]... (922) |.... . 02/10/2048 . [1.A FE ....
..362525-AX-5 |GS MORTGAGE SECURITIES TRUST SERIES 2019 .... |....... . 03/01/2024 . | Paydoun ... . e |- ... (265) | UV N . (265) ... I . . 02/10/2052 . (1.A FE ....
..36257U-AN-7 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... |....... . 03/01/2024 . |Paydoun .....ooooeeviiiiiins i e e e 36,822 e 7 R R (K 7)) R R (20,732) |ooeeeeeiiiiiiies e e e . 09/01/2052 . [1.A FE ....

Redemption 100.0000

..37186F-AB-0 | GASL BERMUDA A 1 LTD  8.630% 08/31/29 ...... |....... . 03/25/2024 . [ .evvviieiiiiiiieeieiiiiees e [ 1,841,747 |........ 1,841,747 |........ 1,841,747 |........ 1,809,054 |.evviiiiiiiiis [ i oo o e 1,841,747 |.. . 08/31/2029 . |2.B FE ....

DAGA INDAXP - DLAC GA -
. 01/24/2024 . [G1001 - ...
03/15/2024 . |Maturity
. 03/17/2024 . | Paydown ...

..38141G-YE-8 | GOLDMAN SACHS GROUP INC  5.820% 09/10/2 ....
..404119-BN-8 |HCA INC  5.000% 03/15/24 ....
..41162D-AF-6 | HARBORVIEW MORTGAGE LOAN TRUST SERIES 20 ....

..4,995,609 |........ 5,000,000 |........ 4,858,750 |....
. 7,000,000 ..7,000,000 ..6,977,950 |.
... 13,536

........ 5,002,230 |..
.7,000,000

. (6,621) ....35,806 |. 09/10/2024 . [1.F FE ....
. 03/15/2024 . |2.C FE ....

. 01/19/2038 . [1.A FM ...

.6,995,860 |.
... 12,509 |....

Rederption  100.0000|

..419838-AA-5 | HAWAIIAN AIRLINES 13 1A SERIES A 3.900 .... |....... . 01/15/2024 . ... 150 ... . 07/15/2027 . |4.B FE ....

..433674-AA-6 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... 03/25/2024 . | Paydoun 9,990 |. . 12/25/2025 . |2.C FE ....

..43730N-AE-6 | HOME PARTNERS OF AMERICA TRUST SERIES 20 .... 01/01/2024 . | Paydoun .349 |. . 04/17/2039 . |1.G FE ....

..43730X-AC-8 | HOME PARTNERS OF AMERICA TRUST SERIES 20 .... . 03/01/2024 . |Paydoun ... 2,441 .2,442 |.. . 01/17/2041 . |1.G FE ....
Redemption 100.0000

..43785%-AA-9 | HOMETAP INVESTMENT PARTNERS || 10.342% ..... |....... . 01/30/2024 . . 3,288,170 .3,246,572 |.... .3,277,766 |.. . 11/23/2027 . (2.A PL ....

..445658-CD-7 | JB HUNT TRANSPRT SVCS ~ 3.850% 03/15/24 ...... |....... . 03/15/2024 . [Maturity . JUR FUUORROUOTRRRROPI IR 5,000 ....5,000 |.... ...5,000 |.. . 03/15/2024 . |2.A FE ...
Redemption 100.0000

..44988D-AA-3 | IP LENDING | LLC  4.000% 09/08/25 ............ |.eeeenn L 02/24/2024 . [ .eeevieiiiiiiiiiiiieiees [ [ 342,143 |........... 342,143 |l 313,916 |........... 322,075 [oeeeeeiiiiiiies oo 1,669 |eeeieeiiiiie feeeeeene 1,669 |oeeeeeeiiiies [ 323,744 . 09/08/2025 . |1.G FE ....

Redemption 100.0000

..450820-AA-5 | IBERIA PASS THROUGH TRUST 2022  4.790% ... 01/16/2024 .| .. 91,140 91,140 91,140 |. 91,140 . 10/15/2037 . [1.F PL .
..45276K-AA-5 | IMPERIAL FUND LLC SERIES 2022 NOM3 CLASS .. 03/01/2024 . | Paydoun .. 344,164 ..344,032 |. .344,164 . 05/25/2067 . |1.A FE .
..45276Q-AA-2 | IMPERIAL FUND LLC SERIES 2022 NOMS CLASS .... 03/01/2024 . | Paydoun .. 479,115 . 478,777 | .479,115 . 08/25/2067 . |1.A FE .
..45276R-AA-0 | IMPERIAL FUND LLC SERIES 2022 NM6 CLASS .... 03/01/2024 . | Paydoun .. 287,282 . 287,101 .287,282 . 10/25/2067 . |1.A FE .
..452008-AB-5 | IMPERIAL FUND LLC SERIES 2023-NOM1 CLASS .... |....... . 03/01/2024 . | Paydoun ... ... 64,457 ..64,457 |.. . 02/25/2068 . [1.D FE .
..456606-FA-5 | INDYMAC HOME EQUITY LOAN ASS SERIES 2004 .... |....... . 03/25/2024 . | Paydoun ... ... 26,750 ..25,545 |.. . 11/25/2034 . |1.A FM ...
..459200-HU-8 | IBM CORP  3.625% 02/12/24 .........oooeeeiiiis | aenenn . 02/12/2024 . (Maturity . .. 750,000 750,000 |.. . 02/12/2024 . |1.G FE ...
..46590U-AA-0 | J G WENTWORTH XL11 LLC SERIES 2018 2A CL ... |....... . 03/15/2024 . |Paydown ... ... 18,123 ..18,123 |.. . 10/15/2075 . |1.A FE .
..46590U-AB-8 | J G WENTWORTH XLII LLC SERIES 2018 2A CL .... |....... . 03/15/2024 . [Paydown ......ccccuvniiiiins feeeiii e 1,798 .. 1,798 ). . 10/15/2077 . [2.A FE .
..465976-AB-4 | JP MORGAN MORTGAGE TRUST JPMMT ~ 3.520% ..... |....... . 03/25/2024 . |Paydown ... .. 14,412 . 14,412 1. . 07/25/2052 . |1.B ........
..46616P-AA-1 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... . |- 03/15/2024 . [Paydoun ... .. 1,749 )L . 10/15/2056 . |1.A FE .
..46616V-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... - |- 03/15/2024 . [Paydown ... 2,709 |.. . 02/16/2065 . | 1.A FE .
..46617L-AA-Q | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... 03/15/2024 . | Paydoun .4,213 . 01/17/2073 . |1.A FE ...
..46618A-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... 03/15/2024 . | Paydoun A . .2,717 . 01/17/2073 . |1.A FE ...
..46618H-AB-5 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... 03/15/2024 . | Paydoun W3 .3 17,149 . 06/15/2079 . |2.C FE ....
..46618L-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 03/15/2024 . |Paydown ... ....(3,205) |. ..(3,206) |... ..43,484 |.. . 09/15/2072 . |1.A FE ...
..46620J-AB~7 | 321 HENDERSON RECEIVABLE LLC SERIES 2017 .... |....... . 03/15/2024 . |Paydoun ... . (267) ... .. 1,517 | . 08/15/2062 . |2.B FE ....
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... |....... . 03/01/2024 . | Paydown ... 11,913 ). . 03/25/2036 . [1.A FM ...
..46640U-AF-9 | JPNBB COMMERCIAL MORTGAGE SEC  0.244% 0 .... |....... . 02/01/2024 . |Paydoun ... 6,722 |.. . 01/15/2047 . |1.A FE .
..46644A-BH-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 ... |....... . 03/01/2024 . | Paydoun ... ....469 |.. . 02/15/2048 . |1.A FE ...
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |....... . 03/01/2024 . | Paydoun ... ...5,082 |.. . 12/25/2048 . |1.A ........
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 20176 C .... |....... . 02/01/2024 . | Paydoun ... .. 11,857 .. . 12/25/2048 . |1.D ........
..46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 20176 C .... |....... . 03/01/2024 . | Paydoun ... .1,860 |.. . 01/25/2048 . |1.A ........
.. 46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .. 02/01/2024 . | Paydoun . 1,670 . 01/25/2048 . |1.D . .
..46650X-AB-9 | J G WENTWORTH XLI11 LLC SERIES 2019 1A C .. 03/15/2024 . | Paydoun 1,242 . 08/15/2073 . |2.A FE ...
..46651T-AA-9 | J G WENTWORTH XL LLC SERIES 2018 1A CLA . 03/15/2024 . | Paydoun .9,413 . 10/17/2072 . |1.A FE ...

. 07/25/2052 . [1.A ........

..46654-BS-9 | JP MORGAN MORTGAGE TRUST SERIES 2022 1 C .... |....... . 03/25/2024 . [Paydoun ... ..20,716 |..
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..46655V-BU-5 | JP MORGAN MORTGAGE TRUST SERIES 2022 8 C .... |....... . 03/01/2024 . | Paydoun ... ... 21,749 ...21,749 21,002 |.... ..21,749 |.. . 01/25/2053 . [1.A ........
..46657P-AA-1 | JP MORGAN MORTGAGE TRUST SERIES 2024 1 C .... |....... . 03/01/2024 . | Paydoun ... ... 74,991 ... 74,991 .. 74,991 . 06/25/2054 . [1.A FE .
..46665R-AA-7 | 321 HENDERSON RECEIVABLES LLC SERIES 202 .... |....... . 03/15/2024 . | Paydoun ... ... 24,568 . 01/01/2070 . [1.F FE .
..48252#-AA-8 |KKR EAGLE ASSET FINANCING LLC ~ 5.500% 1 ... [....... . 01/02/2024 . |Various ... 7,349,083 . 12/29/2027 . (1.G PL ....
..48255K-AA-4 |KKR CORE HOLDING COMPANY LLC ~ 4.000% 07 .... |....... . 02/15/2024 . | Paydoun ... ... 20,362 ...20,362 |.... . 07/15/2031 . (2.B PL ....
..482598-AL-3 |KNDL MORTGAGE TRUST SERIES 2019 KNSQ CLA .... |....... . 02/15/2024 . | Paydoun ... .5,000,000 . 4,899,223 |.... . 05/15/2036 . (1.D ........
DAGAIMDAXP - DLAC GA -
..48555L-AA-9 | KAPITUS ASSET SECURITIZATION | SERIES 20 .... |....... . 01/24/2024 . |G1001 - ..o e | 4,995,562 |........ 5,000,000 |........ 4,982,770 |........ 4,984,436 |..ooeviiiiiinnnn feiiininnnns L O O, L O (S 4,984,848 . 03/10/2031 . [1.C FE ....

..48661@-AA-5 |KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.934% 0 .... [....... . 03/26/2024 . | .eevviiiiiiiiniiiiiiiiiiiiiinn e 02..38,790,000 |l 38,790,000 |....... 38,790,000 |.......28,412,650 |..ccccciiiiiies fonniiiiiniiins o e e 38,790,000 . 02/05/2026 . |1.E FE ....
DAGA IMDAXP - DLAC GA -

..50205F-AA-2 | LFS 2023A LLC SERIES 2023 A CLASS A 144A ... |....... . 0172472024 . [G1001 - .oooeniiiiieenis [ [+00.3,895,415 L. 3,906,176 |........ 3,897,286 |........3,897,603 |.ooocoiiiiins o899 | 3,897,702 |.. . 07/15/2035 . |1.F FE ...

..50205F-AA-2 | LFS 2023A LLC SERIES 2023 A CLASS A 144A ... |....... . 03/15/2024 . [Paydown .......ccoeeiiiiiis foeeeiiiiiees [2.....3,049,356 ... 3,049,356 |........ 3,042,416 |........3,042,663 |.......cccceees [ 8,693 | [ 8,693 | e 3,049,356 |.. . 07/15/2035 . |1.F FE ...

Redemption 100.0000

. 02/13/2025 . |3.A PL ...
. 02/25/2036 . [1.A FM ...
. 01/25/2037 . |[1.A FM ...

..505350-AA-5 | LAB CRAFTERS INTERMEDIATE HOLD 12.592%
..525221-HD-2 | LEHVAN XS TRUST SERIES 06 2N CLASS 2A1 .
..525241-AL-9 | LEHVAN XS TRUST SERIES 2007 1 CLASS IiF1

....... . 02/29/2024 .
03/01/2024 . | Paydoun
03/01/2024 . | Paydoun

15,814,779 |.... 15,022,698 |..

..52525B-AD-4 | LEHVAN XS TRUST SERIES 2007 16N CLASS 2A ... |....... . 03/25/2024 . |Paydown ... . . 09/25/2047 . |1.A FM ...
..53161D-AA-3 | 0ASIS SECURITISATION SERIES 2023 1A CLAS .... |....... . 03/15/2024 . | Paydoun ... . 1,047,310 . 1,043,941 . 02/15/2035 . |1.G FE ...
..55282G-AA-5 | MASSAGE ENVY FRANCHISING LLC SERIES 2019 .... |....... . 01/30/2024 . | Paydown ... ... 60,000 . 07/30/2049 . |2.B FE ....
..56283L-AA-3 | MAPS LTD SERIES 2019 1A CLASS A 144A 4 ... |....... . 03/15/2024 . |Paydoun ... .. 333,457 . 03/15/2044 . |2.C ........
..55283Y-AA-5 | MC LTD SERIES 2021 1 CLASS A 144A  2.62 .... |....... . 03/05/2024 . |Paydown ... .. 88,219 . 11/05/2035 . |1.F FE ...
..553427-AA-3 | MARITIME PARTNERS LLC SERIES 2023 1A CLA .... |....... . 03/15/2024 . | Paydown . 05/15/2063 . |1.F FE ...

. 10/15/2043 . |2.B FE ....
. 03/01/2026 . |2.B FE ....
. 10/03/2047 . |2.B FE ....
. 02/01/2049 . |2.B FE ....
. 03/01/2050 . |2.B FE ....

..550080-AG-1 | MAGELLAN MIDSTREAM PARTNERS LP  5.150% ..... |....... . 02/27/2024 . | Tax Free Exchange
..550080-AK-2 | MAGELLAN MIDSTREAM PARTNERS LP  5.000% ..... |....... . 03/01/2024 . [Tax Free Exchange
..550080-ANM-8 | MAGELLAN MIDSTREAM PARTNERS LP  4.200% ... 02/27/2024 . | Tax Free Exchange
..550080-AN-6 | MAGELLAN MIDSTREAM PARTN  4.850% 02/01/ . 02/27/2024 . | Tax Free Exchange
..559080-AP-1 | MAGELLAN MIDSTREAM PARTN  3.950% 03/01/ .. 03/01/2024 . | Tax Free Exchange

12,892,450 |.
. 288,071 |
. 1,614,735 |.

.12,832,050 |.
..290,898 |.
.. 1,622,801

.15,000,000
..250,000
..1,500,000

12,899,476
.287,926
. 1,614,274

..56564R-AA-8 | MAPS LTD SERIES 2018-1A CLASS A 144A 4 ... |....... . 03/15/2024 . | Paydown ....208,287 |.. . 05/15/2043 . |1.G FE ...
..571903-BJ-1 | MARRIOTT INTERNATIONAL ~ 5.000% 10/15/27 .... |....... . 01/30/2024 . [BNP Paribas . .248,377 .. . 10/15/2027 . |2.B FE ....
..576433-UE-4 | MASTR ADJUSTABLE RATE MORTGAGE CMO SER 2 ... |....... . 03/01/2024 . | Paydown R e | K e | JU R ....817 |.. . 04/21/2034 . [1.A FM ...
..5020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |....... . 02/01/2024 . [Paydown ......ccevveeennnne , , , 849 | e [ PP R, L PP A 2,656 . 07/25/2035 . |1.A FM ...

Redempt ion 100.0000

..590640-AA-5 |MESA AIRLINES INC ~ 7.500% 12/31/28 .......... |.eeeees . 03/28/2024 . [ .eeeeeiiiiiiiiiiiiieees [ [0, 20,424,389 ..., 20,424,389 |.......20,423,881 [.......20,423,960 [.........cccooes e 1T L T 29,423,980 . 12/31/2028 . |2.C PL ....

..508329-AE-0 | MIDWEST FAMILY HOUSING SERIES 144A 6.6 ... |....... L 01703/2024 . [ eveeeeeeiiiiiiieiiiees [ o 596 896 [ 708 [l 699 i | 1o e 1o s 700 . 01/01/2051 . |2.B FE ....

..608934-AA-3 | MOMNT TECHNOLOGIES TRUST SERIES 2023 1A ...... |....... . 03/20/2024 . [Paydown ......ccvviiiiiiiis [ [ 879,399 |........... 879,399 |........... 879,33 |........... 879,331 [oeeieiiiiiis | 68 | e 68 oo e 879,399 . 03/20/2045 . |1.G FE ...
DAGA IVDAXP - DLAC GA -

..61747Y-EF-8 |MORGAN STANLEY ~ 2.484% 09/16/36 .........cccee | veeennn . 01/24/2024 . [G1001 — oot [ [ 3,035,423 |........ 5,000,000 |........ 3,840,700 |........ 3,895,387 |.oeeeeiiiiiiees [ 3,987 |oeeeeeiiiiiees [ 3,987 |oeiieiiiiies s 3,899,374 . 09/16/2036 . |2.A FE ....

. 61767Y-BA-7 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... - |- 03/01/2024 . [Paydown ... ....768 |.... 182 ). . 07/15/2051 . |1.A FE ...

..61768H-AX-4 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .. 03/01/2024 . | Paydoun .1,402 |. .1,8719 . 03/15/2052 . |1.A FE ...

..61775L-AG-3 | MORGAN STANLEY RESIDENTIAL MO SERIES 202 03/01/2024 . | Paydoun .295,092 . 08/25/2053 .

..62046A-AC-8 |NPRL 2017-1A A1 3.372% 10/21/47 03/20/2024 . | Paydoun . 10/21/2047 .
..62955\1-AA-4 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... |....... . 03/25/2024 . |Paydown ... . 11/25/2025 . |2.C FE ....
..639438-AA-1 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |....... . 03/15/2024 . | Paydoun ... . 11/15/2046 . |1.F FE ...

. 11/15/2046 . |2.B FE ....

..63943B-AB-9 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |....... . 03/15/2024 . |Paydown ...
.......... 7,767 |................364 |. 07/25/2034 . [1.A FM ....

..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |....... . 03/01/2024 . [ Paydown
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L1603

Redemption 100.0000

..671154-AC-1 | OSP LAKESIDE INTERMEDIATE HOLD 10.33% ..... |....... . 03/29/2024 . [ .eveeieeeeiiiiieeeeiens e [, 68,683 [............68,683 [............ 67,983 |............ 68,095 |..cvveiiiiiiii fereeeiiiinns I U AU P I FUU (170 R 72 I 328 |eeeiiiiinns 1,083 |. 07/31/2026 . [2.B PL ....
..67115#-AD-9 | OSP LAKESIDE INTERMEDIATE HOLD 12.430% ..... |....... . 01/24/2024 . .2,22,222 |.... (32,185) |. 07/31/2026 .|2.B Z .....
..67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 03/01/2024 . | Paydoun ... 112,421 .. 1,224 |. 01/25/2063 . [1.C FE ....
. 67117V-AA-8 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 03/01/2024 . |Paydoun ... . . 07/25/2063 . [1.A FE ....
. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 03/01/2024 . | Paydoun ... .... 108,268 |.... . 07/25/2063 . |1.C FE ....
Redemption
..671180-AA-4 | ORTHOPEDIC FINANCIAL SERVICES 6.265% 0 .... |....... . 03/15/2024 . [ .evveiiiiiiiiiiieiiiieees [ [ 1,485,703 |........ 1,485,703 |........ 1,478,275 |........ 1,479,044 |t 592 | 6,592 [ , . 08/15/2032 . |1.F PL ....
..671180-AB-2 | ORTHOPEDIC FINANCIAL SERVICES  7.265% 0 .... |....... . 03/15/2024 . ... 106,670 .... 106,137 |.......... 106,189 |.... . 08/15/2032 . |2.B PL ....
..67118H-AC-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... 03/01/2024 . |Paydown 44,126 4,125 |. . 12/25/2063 . |1.C FE ....
..67118H-AD-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... 03/01/2024 . |Paydown . 4,903 . 4,903 |. . 12/25/2063 . [1.F FE ....
..67118K-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... 03/01/2024 . |Paydown 3,779 .3,7719 | . 12/25/2063 . |1.C FE ....
..67118L-AD-3 | ONSLOW BAY FINANCIAL LLC SERIES 2022 NQM .... 03/28/2024 . |Paydown . 2,082 .2,050 |. . 09/25/2062 . [1.F FE ....
..67118T-AA-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... 03/25/2024 . |Paydown . 1,899 .1,899 | . 01/25/2064 . |1.A FE ....
. 67118T-AB-0 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 03/25/2024 . | Paydoun ... . 01/25/2064 . [1.C FE ....
..67118T-AC-8 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 03/25/2024 . [Paydown ......cccovveeriiiin feenniiiiiiinniiiin fen 1,899 [ 1,899 [l 1,899 . 01/25/2064 . (1.F FE ....
..67181D-AD-3 | OAK ST INVT GRADE NET LEASE FD SERIES 20 .... |....... . 03/20/2024 . |Paydoun ... LL312 . 10/20/2050 . |1.C FE ....
..673919-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 03/01/2024 . |Paydoun ... . 115,167 |.... . 06/25/2063 . [1.C FE ....
..673919-AL-0 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 03/01/2024 . | Paydoun ... ..230,336 |.... . . 06/25/2063 . |1.A FE ....
..67448G-AA-1 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 03/01/2024 . |Paydoun ... . e (221,191) | .181,963 |.. . 03/25/2063 . |1.A FE ....
..67448G-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM ... . |- 03/01/2024 . | Paydoun ... .... 168,619 .... 168,616 |.......... 168,470 |.... 168,619 |.. . 03/25/2063 . |1.C FE ....
..67448G-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... . |- 03/01/2024 . [Paydoun ... ...10,615 ...10,452 |.... 10,458 |.... ..10,615 |.. . 03/25/2063 . 1.F FE ....
..67448L-AC-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 03/01/2024 . | Paydoun ... ... 4,474 L4474 ... 4,474 |.. . 11/25/2063 . |1.F FE ....
DAGA INDAXP - DLAC GA -
..681919-BA-3 | OMNICOM GROUP INC ~ 3.650% 11/01/24 ... 01/24/2024 . | G1001 - ..4,000,000 ..3,862,120 |. .3,978,578 |.. .3,980,184 .(38,618) |.. . 11/01/2024 . |2.A FE ...

..68235P-AE-8 | ONE GAS INC SERIES Wl 3.610% 02/01/24 ..... . 02/01/2024 . Maturity . . .... 100,000 ...99,997 |.... ... 100,000 |.. . 02/01/2024 . |1.G FE ....
DAGA INDAXP - DLAC GA -
..682680-AZ-6 | ONEOK INC ~ 4.450% 09/01/49 ......ooevvvvvinnnnns | eneenn . 01/24/2024 . [G1001 - ..ooovniiiieeiiis [eeeeeiiiieeeeeis oo, 4,040,074 .. 5,000,000 |........ 4,169,800 [........ 4,189,237 [.eoooeiiiiinns |ooviinnnn 833 [ e 893 [ s 4,190,130 |. . 09/01/2049 . 2.B FE ....
..693280-AA-6 |PDIF GCF CLO ISSUER 2022-1 LLC  7.926% cevennn |- 02/22/2024 . | Paydoun 01,723,333 |. R .1,723,333 . 02/22/2035 . |1.C PL ....
..693280-AE-8 |PDIF GCF CLO ISSUER 2022-1 LLC 12.326% ...... | ....... . 02/22/2024 . [Paydown ......ccceeveeeiin [eeeeiiiiiiienniniis oo 1,168,676 ... 1,168,676 |........1,168,676 |........ 1,168,676 |.....ccocvveees foreerriiiiiiiss v i s s 1,168,676 |.. . 02/22/2035 . |2.CPL ....
..69374X-AA-8 | PSIC 2019 2 TRUST SERIES 2019 2 CLASS Al .... |....... . 03/01/2024 . |Paydoun ... 282 | . 10/25/2049 . |1.A ........
..69374X-AA-8 | PSMC 2019 2 TRUST SERIES 2019 2 CLASS Al .... |....... . 02/01/2024 . |Paydoun ... . U . T . U R .4.880 |.. . 10/25/2049 . (1.D ........
..69377T-AB-2 | PRKCM TRUST SERIES 2022 AFC2 CLASS A2 14 .... |....... . 03/01/2024 . [Paydonn .....occeveeeeniii fooreiiiiiiiiiiiins o 5,662 [ 5,662 [oiiiiiii 5,662 [euniiiiiiiiin 5,658 [ | 4 [ e 4 [ o 5,662 . 08/25/2057 . |1.C FE ....
Redemption
..694669-AA-0 | PACIFIC NORTHWEST COMMUNITY ~ 5.912% 06/ .... |....... L 02/01/2024 . [ .eveeieiiiiiiiieeiiieees [ [ (1,943) [ooeeennees (1,943) [covveennnne (2,260) |- (2,228) e oo o e o e (2,224) . 06/15/2050 . |1.D FE ....
Redemption 100.0000
..72303#-AA-7 |PINEBRIDGE PRIVATE CREDIT RATE ~ 6.000% ..... |....... L 03/12/2024 . [ .eeeiiiiiiiiii [ [ 993,867 |...........993,867 |...........993,867 |...........993,867 |.....ccooiiiins feoiiiiiiiiis s e . 10/26/2025 . [1.E PL .
..737679-DG-2 | POTOMAC ELECTRIC POWER ~ 3.600% 03/15/24 .... . |- 03/15/2024 . Maturity . ... 12,000 . 03/15/2024 . |1.F FE ....
..743520-AA-5 | AMAZON CORPORATE LLC ~ 2.980% 08/10/41 .... 03/11/2024 . | Various 86,508 . 08/10/2041 . |1.E ........
..746245-AA-7 | PUREWEST FUNDING LLC SERIES 2021 1 CLASS .... 03/20/2024 . | Paydoun ... .. 196,665 ..196,665 ..196,665 |. .196,665 . 12/22/2036 . [1.G FE ....
.. 7T47262-AS-2 |QVC INC ~ 4.850% 04/01/24 03/28/2024 . (Call 100.0000 ..1,500,000 .1,500,100 |. .1,500,004 . 04/01/2024 . |4.B FE ....
..748956-AB-5 | WOODWARD CAPITAL MANAGEMENT SERIES 2023 ..... |....... . 03/01/2024 . | Paydown ...64,832 |.... . 09/25/2043 . |1.A FE .
..74922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 02/01/2024 . |Paydoun ... L4135 ...(2,234)).... . 06/25/2036 . [1.C FM .
..T4922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 03/01/2024 . |Paydoun ... R . . . e 2,567 oL U e (1,102) | . 06/25/2036 . [1.D FM .
..74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 02/01/2024 . [Paydoun ....ooooeeeeeeeeen foeeeiiiiiiiiieeinns foeennns 3,142 |............. 8,545 |............ 6,784 |............. 6,831 | [ 3 | i3 s e 6,883 e | (3,691) . 06/25/2036 . [1.C FM .
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..74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... .... 5,304 ... 4,240 ... L4,246 .. (1,820) |.... . 06/25/2036 . (1.0 FM ...
.. 74922K-AD-7 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 11/25/2023 . | Paydoun ... ... 7,302 e 5,440 | 5,428 |.. . 01/25/2037 . (1.A FM ...
..74922K-AD-7 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... ...45,113 ... 33,462 |............33,607 |.... ..33,623 |.. . 01/25/2037 . [1.A FM ...
.. 74922K-AD-7 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 01/17/2024 . | Paydoun ... ... 2,504 1,857 o 1,870 |l ...1,862 |.. . 01/25/2037 . |5.C FE
..74938F-Ali-8 | WOODWARD CAPITAL MANAGEMENT SERIES 2022- .... |....... . 03/28/2024 . | Paydoun ... ...11,061 ... 10,785 | 9,125 | .. 11,081 |.. . 01/25/2052 . [1.A ........
..751151-AH-4 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... ...36,645 ...28,726 |............29,027 |.... ..29,054 |.. . 09/25/2036 .
..75115B-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 12/01/2023 . | Paydoun ... ....6,470 ....5,382 |............. 5,422 | ...5,416 |.. . 07/25/2036 .
..75115B-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... ...28,119 ...23,388 |............ 23,562 |.... ..23,581 |.. . 07/25/2036 .
..751560-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... ...10,249 ....8,319 |............. 8,398 |[... ...8,419 |.. . 11/25/2036 .
..75410R-AS-5 |RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... 03/01/2024 . |Paydown 11,638 11,152 |. 11,638 . 01/25/2062 .
..75410R-AU-0 | RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... 03/01/2024 . |Paydown .3.,879 .3,829 | . 3,879 . 01/25/2052 .
..756109-BD-5 |REALTY INCOME CORP  4.600% 02/06/24 ......... 02/06/2024 . |Maturity .2,000 .2,141 | .2,000 . 02/06/2024 .
..761118-TB-4 |RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... |....... . 03/25/2024 . | Paydoun ... ....3,788 ....2,618 |.... .2,807 |.. . 01/25/2036 .
..761119-AZ-9 | RESIDENTIAL ASSET SECURITIZATI SERIES 20 .... |....... . 02/01/2024 . | Paydoun ... ....93%5 ... 451 ....533 |.. . 08/25/2036 .
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 7 ... [....... . 03/25/2024 . | Paydoun ... , 35,200 |... 33,883 |.... K 34,151 . 05/25/2039 .
..762000-AA-8 | RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |....... . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeneniniiiins e X O 9,987 |l [CR: 17 Y AN < 2 O N LT R R LT R RN 7,047 . 09/25/2037 .
Redemption 100.0000
..77879@-AB-0 |ROTOLO CONSULTANTS INC 10.105% 12/20/2 ... 12/29/2023 . | .. . 7,869 7,845 |. . 7,873 . 12/20/2026 . |3.A PL
..78396Y-AA-1 | SESAC FINANCE LLC SERIES 2019 1 CLASS A2 .... 01/25/2024 . |Paydown K 13,750 13,750 |. 13,750 . 07/25/2049 . |2.C FE
..78396Y-AB-9 | SESAC FINANCE LLC SERIES 2022 1 CLASS A2 .... |....... . 01/25/2024 . | Paydoun ... ....3,516 ..3,422 ... ...3,516 |.. . 07/25/2052 . |2.C FE
GUGGENHE IM SECURITIES,
..78396Y-AD-5 | SESAC FINANCE LLC SERIES 2024 1 CLASS A2 .... |....... L 02/12/2024 . |LLC cooeeeee e e 5,031,445 |........ 5,000,000 |........ L O P O U R R 5,000,000 . 01/25/2054 . |2.B FE
DAGAIMDAXP - DLAC GA -
..7843211-AA-3 | SBL HOLDINGS LLC KS SERIES 144A  5.126% .... [....... . 01/24/2024 . |G1001 - ..o e | 3,777,491 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |oeeeeiiiiiiieees e o e o o 4,000,000 . 11/13/2026 . [2.C FE .
..78449A-AA-0 | SLAM 2021 1 LLC SERIES 2021 1A CLASS A 1 ... [....... . 03/15/2024 . | Paydoun ... 23,400 ...23,400 ...20,862 |.... . 06/15/2046 . [1.F FE .
..78449A-AC-6 | SLAM 2021 1 LLC SERIES 2021 1A CLASS B 1 ... [....... . 03/15/2024 . | Paydoun ... . 06/15/2046 . |2.B FE
..78711D-AA-5 |SAIL 4 VFN NOTE ISSUER LLC  5.268% 10/1 .... |....... . 01/01/2024 . |Call . 10/10/2025 . [5.B FE .
..79581U-AB-0 | SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... |....... . 03/01/2024 . | Paydown . 11/25/2063 . [1.G FE .
Redemption 100.0000
..81368N-AG-0 | SECRETARIAT ADVISORS LLC 10.310% 12/13/ .... [....... . 03/28/2024 . . 12/13/2028 .
..81375I-BV~7 | SECURITIZED ASSET BACKED RECEI SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... . 09/25/2034 .
..81745C-AB-9 | SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA .... |....... . 03/01/2024 . | Paydoun ... . 06/25/2043 .
..81745C-AB-9 | SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA ... |....... . 02/01/2024 . | Paydoun ... . 06/25/2043 .
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |....... . 03/01/2024 . | Paydoun ... . 07/25/2043 .
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |....... . 02/01/2024 . | Paydoun ... . 07/25/2043 .
..817460-AA-9 | SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .... |....... . 03/01/2024 . | Paydoun ... . 02/25/2048 .
..817460-AA-9 | SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .. 02/01/2024 . | Paydown . 02/25/2048 .
..81761T-AA-3 | SERVICEMASTER BRANDS SERIES 2020 1 CLASS ... 01/30/2024 . |Paydown . 01/30/2061 .
..81761T-AC-9 | SERVICEMASTER BRANDS SERIES 2020 1 CLASS ... 01/30/2024 . |Paydown . 01/30/2051 .
..817743-AA-5 | SERVPRO MASTER ISSUER LLC SERIES 2019 1A .... . |. 01/25/2024 . | Paydown . 10/25/2049 .
..817743-AE-7 | SERVPRO MASTER ISSUER LLC SERIES 2021 1A .... . |- 01/25/2024 . | Paydown . 04/25/2051 .
..817743-AG-2 | SERVPRO MASTER ISSUER LLC SERIES 2022 1A .... |....... . 01/25/2024 . | Paydoun ... . 01/25/2062 .
..83546D-AG-3 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... |....... . 03/20/2024 . | Paydoun ... . 01/20/2050 .
..83546D-AJ-7 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... |....... . 03/20/2024 . | Paydoun ... . 01/20/2050 .
..83546D-AN-8 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A ... |....... . 03/20/2024 . | Paydoun ... . 08/20/2051 .
..83546D-AQ-1 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A .... |....... . 03/20/2024 . | Paydoun ... , , , .. . . 08/20/2051 .
..84756N-AD-1 | SPECTRA ENERGY PARTNERS  4.750% 03/15/2 .... |....... . 03/15/2024 . |Maturity ....cococoviiiiins Jooeeeeiiiiiiininnns |oeeennnns 2,000 |............. 2,000 J...ooeennns 2,073 |l 2,000 | eveeeiiiiiiiiee fovveiiniiininns i o e 2,000 |oeeeveiiiiiiine fovvniniiiniiins i e 48 |. 03/15/2024 .




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

€1'g03

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-
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..84857L-AA-9 |SPIRE INC ~ 3.543% 02/27/24 ....ccooeeveeeiieines [ eeenn . 02/27/2024 . IMaturity ....oeeeeeiiiiiis v e 100,000 |.......... 100,000 [......ee.ee. 96,477 |..oooeeens 99,888 |.ooeeiiiiiiiiins foeeeieeeens T2 | s M2 | s 100,000 [.oevvvevvevnnnnn fornnnnnniiiiins oo e 1,772 |. 02/27/2024 . 2.B FE ....
Redemption 100.0000
..84858II-AA-4 | SPIRIT AIR 2017 1 PTT AA SERIES AA 3.3 ... [....... V27 Y17 R R R 3,625 |o.eeoieenns 3,625 [oeevennnnee 3,290 [oooeeeeeeennn 3,357 oo o5 e o5 [ e T K J FRRR R 262 |oeeeeennnnn 7 P, 61 [. 08/15/2031 . |1.G FE ....
Redemption 100.0000
..84053#-AA-5 | CENTRIC COMMERCIAL FUNDING I1 11.069% 1 .... |....... V700 (172 R R R 15,864,792 |.......15,864,792 |.......15,864,792 |.......15,864,792 |....oevrrrreinnn fooiics i e e e 15,864,792 [.eiiiiiiies oo s e . 10/05/2025 . [1.F PL ....
..86190B-AB-0 | STORE MASTER FUNDING LLC SERIES 2021 1A ..... |....... . 03/20/2024 . | Paydoun ... .. 4 |.06/20/2061 . [1.A FE ....
..86212X-AG-5 | STORE MASTER FUNDING LLC SERIES 2023 1A ..... |....... . 03/20/2024 . | Paydoun ... . 06/20/2053 . 1.C FE ....
..86213C-AB-1 | STORE MASTER FUNDING LLC SERIES 2015-1A ..... |....... . 03/20/2024 . | Paydoun ... . 04/20/2045 . (1.C FE ....
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MOR SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... . 01/25/2035 . [1.A FM ....
..86362V-AD-4 | STRUCTURED ASSET SECURITIES CO SERIES 20 .... |....... . 03/25/2024 . | Paydoun ... . 01/25/2037 . (1.A FM ...
..86745J-AA-5 |HELI0S ISSUER LLC SERIES 2018-1A CLASS A .... 01/20/2024 . |Paydown . 07/20/2048 . [1.G FE .
..86773P-AA-6 | SUNRUN CALLISTO ISSUER LLC SERIES 2019 1 .... 03/30/2024 . |Paydown . 06/30/2054 . (1.G FE ....
..86803N-AA-5 | SUNSTRONG 2018-1 ISSUER LLC SERIES 2018- ... . 02/20/2024 . | Paydoun ... . 11/20/2048 . [1.F FE ....
Redemption 100.0000
..86805%-AA-4 |TAI | US BRIDGE 1 LLC 4.250% 04/23/2 .... |....... . 01/17/2024 . . 04/23/2025 .
..87289B-AA-2 | TCP DLF VIII 2018 CLO  7.021% 02/28/30 ..... [....... . 03/28/2024 . | Paydoun ... . 02/28/2030 .
..883203-BU-4 | TEXTRON INC ~ 4.300% 03/01/24 ......oovvvvvvnees [eeeenn . 03/01/2024 . |Various ... . 03/01/2024 .
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 03/28/2024 . |Paydown . 11/25/2048 .
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .. 02/01/2024 . |Paydown . 11/25/2048 .
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST TPMT ~ 7.204% ... 03/01/2024 . |Paydown . 10/25/2063 .
..89183C-AB-1 | TOWD POINT MORTGAGE TRUST SERIES 2024 CE .... |....... . 03/01/2024 . | Paydoun ... [ R . . . 01/25/2064 .
..89678%-AA-3 | TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 .... |....... . 01/30/2024 . | DIRECT FUNDING ....oevvvvs |eveenniniiiiiiiinns Joeveeeiiiiiiiiiies feveeeeiiiiiiiiiiiins fovveeeieeennnn, . 08/25/2030 .
Redemption 100.0000
..89678%-AA-3 | TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 .... |....... . 01/01/2024 . | .. U R RN 519,106 [........... 519,106 |........... 516,516 |........... 490,568 . 08/25/2030 . (1.G PL ....
Redemption 100.0000
..89678%-AA-3 | TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 .... |....... L 01/30/2024 . | eeeenieiiiiieeeeiiieeeees i e (522,804) |......... (522,804) |......... (522,979) |......... (564,057) [cuvvvvvnnnnnnnns fooeeeiinnn (515D ) PO N (X157 PO R (522,977) [evvvvvvvvvnnnnnn fornnnnnnnns LTE T R 73 |l (899,405) [. 08/25/2030 . |2.C Z .....
..89578*-AB-1 | TRIA CAPITAL PARTNERS LLC  8.000% 08/25 .... |....... . 01/30/2024 . | DIRECT FUNDING ....ocvvvve |oovereiniiiiiiiiinns Joeeiiiiiiiiiiiiis feveiiiiiiiiiiiiiies foveiiiiiinens 4,96 |............. 4,966 |ooeeiiiiiiiiins e [ f e 4,966 |oooieiiiiiieees e (4,966) |........ (4,966) |....... (1,273,770) |. 08/25/2030 . |2.C Z .....
Redemption 0.0000
..89578*-AB-1 | TRIA CAPITAL PARTNERS LLC  8.000% 08/25 .... |....... TR O ) AN 2,390 [oooonnnnnne 2,390 [ooeiiiiiiiiiiins e e e o e 2,390 | . 08/25/2030 . [2.C Z .....
..B9680H-AE-2 | TRITON CONTAINER FINANCE LLC SERIES 2021 .... |....... . 03/20/2024 . | Paydoun ... . ...17,910 |.... . 03/20/2046 . [1.F FE ....
..907818-DV-7 |UNION PACIFIC CORP  3.750% 03/15/24 .......... |....... . 03/15/2024 . |Maturity . R . 2,000,000 01,994,528 |.... . 03/15/2024 . [1.G FE ....
Redemption 100.0000
..909318-AA-5 |UNITED AIR 2018 1 AA PTT SERIES AA 3.5 ... [....... L 03/01/2024 . | .evvviiiiiiiiiiiiniiiiiiiiiins e e 25 [ P R 2% | 2 PO R (SR R R R - PO [N RN R . 03/01/2030 . (1.E FE ....
Redemption 100.0000
..900319-AA-3 |UNITED AIR 2013-1 A PTT A 4.300% 08/15 .... [....... V27 Y172 R R R 18,698 |............ 18,698 |............ 19,516 |............ 18,877 [oeeeeeiniiiiinnn oo (L)) SRR R (L)) SRR RN 18,863 [..oevvvvveiinnnn fonnnnnnne (166) | [R5 402 |. 08/15/2025 . [2.C FE ....
Redemption 100.0000
..00931G-AA-7 |UNITED AIR 2020 1 A PTT SERIES 20 1 5. ... [....... IR0 VA Y072 R R R 96,025 |........... 96,025 |............ 96,255 [.....eeeeeee oL T e I R R ()] S R (1] R AR 96,158 |oooeeeeiiiiiiies e (133) fovvvvnenne QKX 1,410 |. 04/15/2029 . [1.E FE ....
Redemption 100.0000
..90031M-AA-4 |UNITED AIR 2016-1 A PTT SERIES A 3.450 .... |....... RO VU<V 07 S R R R 26 [ L PO 25 | 26 foeeeeeiiiiiiinen o e b e e P PO (S, L PO, T 12 |. 07/07/2028 . |2.C FE ....
Redemption 100.0000
..90931V-AA-4 |UNITED AIR 2018 1 A PTT SERIES A 3.700 .... [....... L 03/01/2024 . | .evvviiiiiiiiiiiiniiiiiiiiiins e e 25 [ P R 2% | 2 PO R (SR R R R - PO [N RN R . 03/01/2030 . [2.B FE ....
Redemption 100.0000
..909320-AA-4 |UNITED AIRLINES INC ~ 3.750% 09/03/26 ... . 03/03/2024 . | .. 38,026 . 09/03/2026 . [1.F FE ....
..91679R-AA-7 | UPSTART PASS THROUGH TRUST SERIES 2020 S 03/20/2024 . |Paydown 10,778 . 04/20/2028 . (1.D FE ....
..91679R-AA-7 | UPSTART PASS THROUGH TRUST SERIES 2020 S .... |....... . 02/20/2024 . | Paydoun ... . 04/20/2028 . 2.A FE ....
..91680B-AA-9 | UPSTART PASS THROUGH TRUST SERIES 2020 § .... |....... . 03/01/2024 . | Paydoun ... . 03/20/2028 . 1.C FE ....

.. 12,405 |.... . 03/20/2028 . |2.B FE ....

..91680B-AA-9 | UPSTART PASS THROUGH TRUST SERIES 2020 S .... |....... . 02/01/2024 . [Paydoun ... .. 12,405
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Redemption 100.0000
..91857#-AA-7 |VCM A320  4.000% 03/31/24 ....oooeeeeeeenennnens [ eeeenn . 02/29/2024 . | eveiiiiiiiiniiniiiiniiiiens e | 10,699,859 |....... 10,699,859 |....... 10,699,859 |....... 10,699,859 [.vvvvvvvinniinn oo e e e e 10,699,859 . 03/31/2024 . 2.B FE ....

..92537H-AA-9 | VERUS SECURITIZATION TRUST SERIES 2019 | .... |....... . 03/01/2024 . |Paydoun ... . 141,861 . 07/25/2059 . |1.A FE ...
..92539D-AA-6 | VERUS SECURITIZATION TRUST SERIES 2023-2 ... 03/01/2024 . | Paydoun . 03/25/2068 . |1.A FE ....
..92539G-AB-7 | VERUS SECURITIZATION TRUST SERIES 2023 3 ... 03/01/2024 . | Paydoun . 03/25/2068 . |1.C FE ....
..92539G-AC-5 | VERUS SECURITIZATION TRUST SERIES 2023 3 ... 03/01/2024 . | Paydoun . 03/25/2068 . |1.F FE ....
..92539T-AB-9 | VERUS SECURITIZATION TRUST SERIES 2023 4 ... 03/01/2024 . | Paydoun . 05/25/2027 . |1.C FE ....
..92540E-AC-7 | VERUS SECURITIZATION TRUST SERIES 2024 1 .... . 03/01/2024 . |Paydoun ... . 01/25/2069 . |1.F FE ....
Redemption 100.0000

..928388-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 ............. . 01/27/2024 . , . 10/14/2049 . |1.F PL ....
..92922F-XA-1 | WAMU MORTGAGE PASS THROUGH SERIES 2004 A 03/25/2024 . | Paydoun , , X 1,448 . 07/25/2044 . |1.A FM ...
..933637-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .. 03/01/2024 . | Paydoun 17,198 14,412 14,563 |. 14,579 . 09/25/2046 . [1.A FM ...
..93364A-AB-8 | WIAMU MORTGAGE PASS THROUGH SERIES 2007 0 .. 03/01/2024 . | Paydoun 4,733 4,025 4,034 |. 4,035 . 04/25/2047 . |1.A FM .

. 03/25/2035 . [1.A FM ...
. 01/25/2045 . |4.A F ...

..4,373 |
.18,935 |.

40,174 |.
..130,757 |

44,784
. 150,818

..939336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 ....
..939336-Y2-3 | WAMU MORTGAGE PASS THROUGH SERIES 2005 A ....

. 03/01/2024 . | Paydown

. 40,386 |.
. 03/25/2024 . | Paydown

..131,946 |.

.131,883

..93934F-DF-6 | WAMU MORTGAGE PASS THROUGH SERIES 2005-8 .... |....... . 03/01/2024 . [Paydown ..oooovunviiieiennns foreeeniiiieiieiin fenen 314 L 2,541 ... 1,906 |............. 1,895 |.... ... 1,899 |.. .. (1,585) [.... . 10/25/2035 . |4.B FM ....
..93935E-AC-8 | WASHINGTON MUTUAL MORTGAGE PAS SERIES 20 .... |....... . 03/01/2024 . |Paydoun ... ... 1,554 .. 1,008 |...eeeee 1,021 21,022 ). .531 ... . 10/25/2036 . |[4.CFM ....
..93935E-AC-8 | WASHINGTON MUTUAL MORTGAGE PAS SERIES 20 .... |....... . 03/01/2024 . | Paydoun ... ... 1,864 L TATE 1,404 ) 1,405 |.. .. 459 ... . 10/25/2036 . |5.B FM ....

..93935H-AH-0 | WAMU MORTGAGE PASS THROUGH SERIES 2006-7 .... |....... . 03/01/2024 . |Paydoun ... ....1,635 21,018 |.. . 09/25/2036 . [1.A FM ....
..93935H-AH-0 | WAMU MORTGAGE PASS THROUGH SERIES 2006-7 .... |....... . 03/01/2024 . |Paydoun ... . 09/25/2036 . |5.A FM ...
..94354K-AA-8 | WAVE USA SERIES 2019 1 CALSS A 144A 3. ... |....... . 03/15/2024 . |Paydoun . 09/15/2044 . |2.A FE ...
Redemption
..94978#-AX-5 |WELLS FARGO BANK NORTHWEST PASS THROUGH ...... |....... . 03/10/2024 . [ .eveeiiiiiiiiiie e , , , , , . 10/10/2024 . |2.B ........
..949831-AS-0 | WELLS FARGO MORTGAGE BACKED SERIES 2019 ..... |....... . 03/01/2024 . |Paydoun ... . 10/25/2049 . [1.A ........
..949831-AS-0 | WELLS FARGO MORTGAGE BACKED SERIES 2019 ..... |....... . 02/01/2024 . |Paydoun ... . 10/25/2049 . [1.D ........
..94989U-AA-9 | WELL FARGO MORTGAGE BACKED SERIES 2018-1 .... |....... . 03/01/2024 . |Paydoun ... . 07/25/2047 . |1.A ........
..94989U-AA-9 | WIELL FARGO MORTGAGE BACKED SERIES 2018-1 .... |....... . 02/01/2024 . |Paydoun ... . 07/25/2047 . |1.D ........
..95000T-BV-7 |WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... |....... . 03/01/2024 . |Paydoun ... . 03/15/2050 .
..95058X-AL-2 | WENDYS FUNDING LLC SERIES 2021 1A CLASS ... 03/15/2024 . | Paydoun . 06/15/2051 .
..95058X-AP-3 | IENDYS FUNDING LLC SERIES 2022 1A CLASS 03/15/2024 . | Paydoun . 03/15/2052 .
..97064G-AA-1 | WILLIS ENGINE SECURITIZATION T SERIES 20 .. 03/15/2024 . | Paydoun . 05/15/2046 .
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .. . |- 03/01/2024 . [Paydown . 06/20/2044 .
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |.......|. 02/01/2024 . |Paydoun . 06/20/2044 .
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 03/01/2024 . |Paydoun ... . 09/20/2044 .
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 02/01/2024 . | Paydoun ... . 09/20/2044 .
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 03/01/2024 . |Paydoun ... . 11/20/2044 .
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 02/01/2024 . |Paydoun ... . 11/20/2044 .
..97652T-AA-1 | WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... |....... . 03/01/2024 . |Paydoun ... . 01/20/2045 .
..97652T-AA-1 | WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... |....... . 02/01/2024 . |Paydoun ... . 01/20/2045 .
..98920M-AA-0 | ZAXBY S FUNDING LLC SERIES 2021 1A CLASS .... |....... . 01/30/2024 . |Paydoun ... . 07/30/2051 .

Rederption  100.0000|

..98944#-AA-7 | ZEPHYRUS AERO 1 LLC ~ 8.050% 04/30/30 ........ |.eeeeen . 03/05/2024 . [ .eveeiiieeiiiiee e . 04/30/2030 . |2.A PL ....
Redemption 100.0000

..BES2EF-5L-5 |SR CLO IIl WH FUNDING  8.000% 08/13/24 .... |....... L 01/28/2024 . [ ceveeeeeeiii [ [ 4,000,000 |........ 4,000,000 |........ 4,000,000 [........4,000,000 [oeevreriiinnne Joovvininnnnenns foviniiiiiis i e s 4,000,000 .. . 08/13/2024 . [3.C Z .....

..BESONT-DI-2 | KWOR ACQUISITION INC 12.750% 12/22/28 ....... |....... . 03/22/2024 . [ .ueeeieiiiiiiiiieeeeiiiieees | |, 841,463 |........... 841,463 |........... 841,463 |........... 538,277 |oovviiiiiiinns Jooviiiieniiiies foviiiiiiiiin o foviiiiiiiiins foiiieen 841,463 ..o o e eveiiiiees 11,414 |. 12/22/2028 . [5.B Gl ....
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Redemption 100.0000
..BES2VV-IV-0 | ASP MCS ACQUISITION CORP 11.591% 10/20/ .... |....... . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i [ 168 ...l 168 [oeeennnnnns 2,857 |oeeeeeeeies L7 R R ()] TR AR (X)) PPN R .72 U R, (262) [vvvvvnnns (P27 1 PO 5 |. 10/20/2025 . [5.B GI ....
RESERVOIRP RESERVOIR
..BES2WE-C2-2 | APT OPCO 11.842% 12/28/26 .......evvvvvvvvvvvnnn [ereenn B O I P N 2 P N L R A L R R 10 | e (10) oo (10) oo (5,237) |. 12/28/2026 . |12.B Z .....
Redemption 100.0000
..BES2WE-C2-2 | APT OPCO 11.842% 12/28/26 ........evvvvvvvvvnnnn [ereenn . 09/29/2023 . | evvriiiniiiiiinininiiininnnns e [ 12,381 [ 12,381 ... 12,257 |............ 12,278 |oeveeiiiiiiiiins e, ()] S RSN ()] R RS 12,213 | | 108 |ooeeeeeens 108 oo, . 12/28/2026 . |2.B Z .....
WFGAIMWFXP ~Whi tney
..BES31D-T9-3 | IFP HOLDINGS INC 10.581% 10/03/28 ............ ... B 0 I 0T e O Y S A R Rt . 10/03/2028 . [2.B Z .....

Redemption 100.0000

..BES31D-T9-3 | IFP HOLDINGS INC 10.581% 10/03/28 . 09/29/2023 . | .. . 4,250 . 10/03/2028 .

..BES321I-30-7 | TA WEG HOLDINGS LLC 11.592% 10/02/27 . 01/30/2024 . [Various ... .1,978,188 |.. . 10/02/2027 .
Redemption 0.0000

..BES32I-30-7 | TA WEG HOLDINGS LLC 11.592% 10/02/27 ........ |..cc... L 01/30/2024 . [ .evveieiiiiiiiieeeeiiiiens [ [ e e e e e e e e e e e e . 10/02/2027 . [2.B Z .....
WFGAIMIFXP ~Whi tney

..BES34C-ZC-8 | CHOREO BUYER LLC 10.842% 02/18/28 ............ |.eeeeen . 0173072024 . [ funding LL ...oeeeerriiiin foomeeiiiiiiiiiiiis [ e e e e e e e e e e e e (130,509) [. 02/18/2028 .|2.B Z .....
Redemption 100.0000

..BES34C-ZC-8 | CHOREO BUYER LLC 10.842% 02/18/28 ............ | .eeeeen L 09/29/2023 . [ eveeiieiiiiiiie s [ [ 16,948 |............ 16,948 |............ 16,948 |............ 16,948 |.ooiiiiiies e s e e 16,948 [ooooeiiiiiiiins o oo e . 02/18/2028 . [2.B Z .....
Redemption 100.0000

..BES38G-FT-0 | CHOREO BUYER LLC 10.676% 02/18/28 ............ | .eceeen . 03/20/2024 . | .. . 02/18/2028 . [2.B Z .....
WFGAIMIFXP ~Whi tney

..BES3BF-06-4 |KWOR ACQUISITION INC 10.580% 12/22/28 ....... |....... . 0173072024 . | funding LL ooooeeeiiiiiies o e e e e [ o e e e s [ e e . 12/22/2028 . (2B Z .....
Redemption 100.0000

..BES3BF-06-4 |KWOR ACQUISITION INC 10.580% 12/22/28 ....... |....... . 10/02/2023 . | .eeviiiiiiiiiiie 534 | 1,634 | 1,634 |l 1,834 | s e e e e 1,834 [ooeiiiiiiiiies o oo o . 12/22/2028 . (2B Z .....
Redemption

..BES3EF-AH-6 | GC WAVES HOLDINGS INC 11.327% 08/11/28 ..... |....... . 03/29/2024 . [ .evviiiiiiiiiiiie s L300 [ 1,300 foreeiinnns 1,287 foeeeiienes 1,288 [oeeeeeiiiiiiies oo oo i oo e 1,288 [ [oeeiiiiiees 12 [ 12 | 31 |.08/11/2028 . [5.B Gl ....
Redemption

..BES3MY-BX-0 | CORRAGH FINANCE DESIGANTED AC  7.900% ..... |....... L 03/27/2024 . [ .eveeeeiiiiiiieieeiiieens [ [, 450,308 [l 450,398 |........... 450,398 |......eeeei286,637 [oeeeeeiiiiiiiis oo e e e s 450,398 . 06/23/2028 . [2.A Z .....

..BES3NO-AF-3 | LENDBUZZ AUTO 2023-1A  7.290% 07/21/28 ..... . |- 12/29/2023 . [Paydoun ... e foennn 1,617,776 |l 1,517,776 |........ 1,517,775 |.ccoceo 1,517,768 o o8 i o8 s s 1,517,776 |.. . 07/21/2028 . [1.C Z .....

..BES3NO-AF-3 | LENDBUZZ AUTO 2023-1A  7.290% 07/21/28 ..... . 03/15/2024 . |Paydoun ... oo feenn..8,573,246 |........ 3,573,246 |........ 3,573,244 |........3,573,228 |.ceeeiiiiiiiii feeeeeiinn 18 L e 18 e | 3,573,246 |.. . 07/21/2028 . [1.C Z .....
BRADFORD ALLEN FUNDING

..BES3N7-85-3 | 706 MISSION STREET CO LLC ~ 6.000% 03/01 .... |....... . 03/21/2024 . [ COMPANY ... R 1,463,665 |...eeveeeeeiiiiiins oeieiieeiiiiiies e e o i e i e [ e 1,463,665 |..... 1,463,665 . 03/01/2048 . [1.F Z .....
Redemption .

..BES3P5-S8-7 |ACS AERO 4 LLC  8.727% 11/17/29 ...ccoveinins | eveennn L 03/15/2024 . [ .eeeiiiiiiiiiiiiiinees [ [ 207,708 |oeeeeeeeee 277,708 oo 275,625 [oeeeeiiiiiiieiiis [ s 29 | e 29 | [ 275,653 [oeeeeeiiiiiiees oo 2,054 |.......... 2,054 . 11/17/2029 . (2B Z .....

..BES3PS-V7-5 | SMARTRONIX INC 13.500% 11/23/28 ........ccceee |eveennn . 03/28/2024 . .. 720,517 ....720,517 |.. . 11/23/2028 . [2.B Z .....

..BES3RX-PP-9 | AG TWIN BROOK CAPITAL INCOME F 7.780% ..... |....... . 03/27/2024 . [Various ... . 3,000,000 . 03/19/2029 . [2.B Z .....
Redemption 100.0000

..BGHBVF-B9-4 | SOUTHERN VETERINARY PARTNERS L 10.441% ...... | ....... . 03/30/2024 . [ .eveeieeiiiee i [ [ Pk T R 253 | 253 | i< B U N R R R T Y R N 6 |. 10/05/2027 . |4.C FE ....

..BGH77E-78-5 | ATLAS CC ACQUISITION CORP  9.695% 05/25 .... |....... . 03/29/2024 . . 05/25/2028 . (4.B FE ....

..BGH77E-9S-3 | ATLAS CC ACQUISITION CORP  9.695% 05/25 .... |....... . 03/29/2024 . . 056/25/2028 . (3.C FE ....

..BGH77G-0R-9 |BLUE RIBBON LLC USA 11.443% 05/08/28 ........ |....... L 02/13/2024 . [ eveeieeeii [ [ 25,000 f........... 25,000 |........... 24,375 | L N O RN [ PO R, [ O 24,560 [ovveeiiiiiiiins oo L7 U LI (13) [. 05/08/2028 . |4.C FE ....
Redemption 100.0000

..BGH79X-BE-7 | ARCLINE FM HOLDINGS LLC 10.332% 06/23/2 .... |....... L 03/28/2024 . [ .eeeeiieeiiiein e e 2,500 ..o 2,500 |..ccoiieens 2,488 |....ccoeenn PR ) I U AU R U R 2,491 | o [ O [ 65 . 06/23/2028 . |4.B FE ....

Redemption 100.0000

..BGH7GZ-2Y-0 | VECTOR WP HOLDCO INC 11.184% 10/08/28 ....... | ....... . 03/28/2024 .| .. . 10/08/2028 . |4.B FE ....
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Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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Redemption 100.0000
..BGH7GZ-3v-5 |FLORIDA FOOD PRODUCTS LLC 10.441% 10/18 .... |....... . 03/3172024 . | evveieiiiiiiiiiiniiniinn e e 5,000 [.coounnnnne 5,000 |..cooeennnn 4,900 |..oooeeenns T I FOU (37) [ervvvmmnnniiinns e (37) ferrvnnmnnniinnns oo 512 | |, (112) fervvrvnnnns (112) oo 131 [. 10/18/2028 . |4.C FE ....
Redemption 100.0000
..BGH7JB-5F-8 |MICHAEL BAKER INTERNATIONAL LL 10.441% ..... [....... . 03/26/2024 . | evveiiiiiiiiiiniiniiiiiiniins e e 2,500 [oeeriiinnnns 2,500 | 2,475 [ P O N T s T s 2,481 | | 19 | L 66 . 10/26/2028 .|4.B FE ....
Redempt ion 100.0000
..BGH7JO-MX-7 |FR REFUEL LLC 10.191% 11/02/28 ......cccooeees [oernnn . 03/28/2024 . | .. e e [ 2,09 |oeiiieinns 2,004 foinnnns 2,076 |..ocoeennns 2,125 [ oo (1] R RN (1] R RN 2,124 | | (30) [oeeennnnn (30) forvvvvnnnnnnnnnns 54 |. 11/02/2028 . [4.C FE ....
Redemption 100.0000
..BGH7LW-DN-3 | ASP DREAM ACQUISITION CO LLC ~ 9.579% 12 ... |....... L 0173172024 . | eveeeeiiiiins e e 1,875 |l 1,875 |oveeiennns 1,856 [ovvvvvrennns R P R (SR R LI I PP N L RO L3 16 |. 12/09/2028 . |4.C FE ....
Redemption 100.0000
..BGH7MB-KWi-7 | SECRETARIAT ADVISORS LLC 10.321% 12/29/ .... |....... . 03/28/2024 . | evviiiiiiiiiiininiiiniiiiinnn e [ 85 [ L PO LS O O P O N L1 PO (O R 2 . 12/29/2028 . [4.B PL ....
Redemption 100.0000
..BGH7NR-Y4-1 |FERTITTA ENTERTAINMENT LLC  9.308% 01/2 .... |....... . 03/27/2024 . | evveniiiiiiniineiiiiiiinnnn e e 1,845 [oeennnnnns 1,845 |oveeinnnns R O O P P N 1,841 [ o, L O L O, . 01/27/2029 . (4.B FE ....
Redemption 100.0000
..62435%-AA-2 | CORRAGH FINANCE DESIGANTED AC  6.500% ..... |....... . 02/15/2024 . | evveiiiiiiiiniiiniiniiiinnn | | 1,622,321 |........ 1,622,321 |........ 1,622,321 |........ L7272 2 O e O O N 1,622,321 [ouvviiiiiiiiiis o e 12,924 . 10/31/2029 . |12.A Z .....
Redemption 100.0000
..62435%-AA-2 | CORRAGH FINANCE DESIGANTED AC  6.500% ..... |....... . 03/15/2024 . | evveiiiiiniiiiiiiiiniiiiiiins e e 770,842 |........... 770,842 |........... 770,842 |........... VR O O R (SRR R RN R . O P 12,870 |. 10/31/2029 . |2.A PL ....
Redempt ion 100.0000
..G2964*-AA-1 | VCM A319EJ LLC  4.000% 12/31/26 .....evvvveees [eeennn . 03/15/2024 . | evvviiiiiiiiiiiiiiiiiniiiiins e | 1,740,960 |........ 1,740,960 |........ 1,740,90 |........ 1,740,960 |ooeeeeeeeeenins e o fo e e I R Y S N 11,981 . 12/31/2026 . |1.G PL ....
Redempt ion 100.0000
..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 ....ovvees | uunnnns . 02/20/2024 . | .eeeeniiiie 1,320,446 |........ 1,329,446 |........ 1,329,446 |........ 1,329,446 [.oovvvvvninnnnn fooviiiiiiiiiiins o s e o, 1,329,446 |.. . 12/12/2027 . |2.A Z .....
Redemption 100.0000
..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 ............ [....... . 03/20/2024 . | eeveiiiiininiiiiniiiiiiiiinnn e e 785,382 |........... 785,352 [ouvunnnnes 785,352 [..uvvnnnnne L < O P Y N 785,302 [ovvvvvvvvnnniins foviiiiiiins o e 17,473 | 12/12/2027 . (2.A PL ....
Redemption 100.0000
..G2965*-AA-0 | ACS AERO 3 ALPHA LTD  4.570% 01/13/26 ....... [....... . 03/15/2024 . | evveiiiiiiiiiiiiiniiiiiiinn e e 26,391,157 |....... 26,391,157 |....... 26,391,157 |....... 26,391,157 |oveeviiiiiiiiins fevrniniiiiniinn o f e e 26,391,157 [ovvvvvviinniinns foriiiiins o e 102,391 |. 01/13/2026 . |2.B PL ....
..G3165*-AA-6 | CCO ANNEX | CREDIT BACKED LOAN ~ 4.000% ..... |....... . 01/16/2024 . | .. .. 700,530 700,530 700,530 |...........700,530 |.... .700,530 |.. .. 7,005 |. 07/28/2031 . [1.G PL ....
..G3165%-AB-4 | CCO ANNEX | CREDIT BACKED LOAN ~ 5.750% ..... |....... . 01/16/2024 . 210,940 |...oeeees 210,940 [........... 210,940 |........... /e O P Y N [ P 3,032 |. 07/28/2031 .|2.B PL ....
..G7573#-AA-9 |RIVE ENGINE LEASING LIMITED  4.937% 04/ .... [....... . 02/20/2024 . 337,440 |........... 337,440 |........... 337,440 |........... B O P Y N 337,440 [ovvvvvvvniniiinn foris e e 2,317 |. 04/30/2027 .|2.B Z .....
..G7573#-AA-9 |RIVE ENGINE LEASING LIMITED ~ 4.937% 04/ .... [....... . 03/20/2024 . 167,141 |.......... 167,141 |.......... 167,141 |.......... LT/ L I O R (S R R R 167,141 [oevvvviiiiiiii s o e 2,377 |. 04/30/2027 . (2.B PL ....
..G8218#-AA-8 |DAOL INVESTMENT & SECURITIES C  7.754% ..... |....... . 02/06/2024 . 180,669 |.......... 180,669 |.......... 180,669 |.......... 180,669 |..ovvvvvviiiiins fervnvnninnininns o e e e 180,669 [ovvvvvvvvvviiinn foiniiiiiins foeii e 1,811 [. 10/30/2029 . |12.A Z .....
..G8218#-AA-8 |DAOL INVESTMENT & SECURITIES C  7.754% ..... |....... . 03/04/2024 . 109,564 |........... 109,564 |........... 109,564 |........... LR O SN (SRR R L O R N 2,168 |. 10/30/2029 . [2.A PL ....
..G9401#-AA-3 | AIR CANADA TL MSN 1772 5.203% 12/30/26 .... |....... . 02/15/2024 . 303,419 |........... 303,419 [........... 303,419 [........... B O P Y N 303,419 [ovvvvviiiiiiiinn fors e 2,009 |. 12/30/2026 . |3.A Z .....
..G9401#-AA-3 | AIR CANADA TL MSN 1772 5.203% 12/30/26 .... |....... . 03/15/2024 . 156,170 |.......... 156,170 |.......... 156,170 |.......... LIS O R (S R R R 156,170 [ovvvvvvvvnviiinn foiiiiiiiins foeiis e 2,091 |. 12/30/2026 . [3.A PL ....
..G9631#-AA-6 | AERGO TL MSN 29786  7.187% 056/15/30 ......... [....... . 03/15/2024 . 418,262 |oveveeennns 418,262 |..vvveneeen 418,261 |........... L O P Y N 418,263 |.ooeeiiiiiiiiins e (D ]eeeiiieens ()] F 4,298 |. 05/15/2030 . |2.A PL ....
..G9631@-AA-8 |PICP PROJECT SPRINT INTER Il L 6.500% ..... [....... . 03/15/2024 . 466,848 |........... 466,848 |........... 466,848 |........... 466,848 |..ooooeiiiiiiins e e e L R O P N 5,207 |. 03/31/2029 . [2.CPL ....
Redemption 100.0000
..G9886*-AA-1 | ZEPHYRUS AERO HOLDINGS LLC ~ 7.710% 03/3 .... [....... . 02/15/2024 . | .. .. 308,281 308,281 308,281 ..308,281 .308,281 ..3,166 |. 03/31/2031 . [2.C Z .....
..G9886*-AA-1 | ZEPHYRUS AERO HOLDINGS LLC ~ 7.710% 03/3 .... |[....... . 03/15/2024 . 116,631 |.......... 116,631 |.......... 116,631 |.......... L LCTX 3 I U AR (S R R R 116,631 [oovvvvviiiiiiinn o foees e 2,283 |. 03/31/2031 .|2.CPL ....
.. 295L1Z-40-9 | WARRINGTON RESIDENTIAL WARES 2  5.842% ..... [....... . 03/24/2024 . 119,329 |........... 119,329 |[........... 113,245 |.......... 116,757 |oovvvvviiiiiinne foveennnnns 4512 | e, 4,512 |......... (3,489) |..cvvnnnn 119,329 [.......... 1,549 |oovvvviiiiiiiins fovennnnns 1,549 |oovvvvieiinennns 684 |. 12/24/2056 . [1.E FE ....
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Redemption 100.0000

..009090-AA-9 | AIR CANADA 2015 1A PTT SERIES 144A 3.6 .... [A..... . 03/15/2024 . ..303,077 303,077 280,346 |...........283,752 [oooeiiiiiins |oeriinns 1,341 L1341 ....285,003 |.. . 03/15/2027 . |1.F FE ....

..69356J-AJ-2 | PG RECEIVABLES FINANCE LP SERIES 2020 1 ..... A..... . 01/20/2024 . |Paydoun ... . 3,350,000 ..3,350,000 ..3,316,669 |........ 3,338,560 |.... ... 11,440 |. 11,440 ... .3,350,000 .. . 07/20/2025 . |1.F FE ....
DAGA INDAXP - DLAC GA -

..00774M-AN-5 | AERCAP IRELAND CAP GLOBA  6.500% 07/15/ .... [D..... . 01/24/2024 . [G1001 = ..o [ [eeees 5,064,690 |........ 5,000,000 |........ 5,056,550 |........ 5,086,225 |...ovveeriiiiinn foeeene (1,516) [oeeeeeiiiiies s (1,516) [oeeeeeiiiiiees s 5,034,709 . 07/15/2025 . |2.B FE ....
Redemption 100.0000

..02124T-AA-1 | QATAR AIRWAYS ~ 2.950% 05/14/31 ................ D..... RRVZ7A V()72 IR R R 141,075 |........... 141,075 |........... 137,511 |oeeeees 138,245 |.ooooeiiiiiiiins et [RL1)) S RN (148) |- [ 138,097 | [ 2,978 |.......... 2,978 | 86 |. 05/14/2031 . [1.D PL ....
DAGA INDAXP - DLAC GA -

..03331G-AL-2 | ANCHORAGE CAPITAL CLO LTD SERIES 2022 24 .... |D..... . 01/24/2024 . [G1001 = ..o feeee e [ 3,519,203 |........ 3,562,500 |........ 3,559,236 |........ 3,562,303 |...oveiieiiiiin feeeeeeiies 74 FOORUUURUT OO 97 e foeeees 3,562,400 . 04/15/2034 . |2.C FE ....
DAGA INDAXP - DLAC GA -

..04686J-AD-3 | ATHENE HOLDING LTD ~ 3.950% 05/25/51 ......... . 01/24/2024 . [G1001 - ..3,500,000 ..3,013,048 |. .3,013,980 |. R .3,014,370 . 05/25/2051 . [2.A FE ..

..05071T-AA-7 | AUDAX SENIOR DEBT CLO Il LLC SERIES 2019 .... . 03/18/2024 . |Paydoun ... o [ [ 5,773,244 L 5,773,244 |........ 5,773,148 |.......5, 773,218 |oooeccriiinees o6 | o2 | e 5,773,244 |.. . 10/22/2029 . [1.C FE ..
DAGA INDAXP - DLAC GA -

..05071T-A( AUDAX SENIOR DEBT CLO Il LLC SERIES 2019 ... . 01/24/2024 . [G1001 - ... ..3,973,002 |........ 4,000,000 |........ 4,000,000 [........4,000,000 [oeevreriiinnnn Joovvininennnnns fovnniiiiiiis i e s 4,000,000 .. . 10/22/2029 . |1.F FE ....

. 10/22/2029 . |1.F FE ....
. 01/05/2030 . [1.G FE ....

+6.000,000 |.
269,040 | ...

. 03/18/2024 . | Paydown
. 01/06/2024 . |Paydoun ...
Redemption 100.0000

. 6,000,000
.. 269,086

..6,000,000
269,086

..6,000,000 |.
268,985 |....

.6,000,000
....269,086 |..

C-3
..05071T-AC-3 | AUDAX SENIOR DEBT CLO Il LLC SERIES 2019 ....
..05551C-AA-3 |BIB CENTRAL AMERICAN CARD RECE ~ 3.500%

..06708P-AA-4 | BARBADOS GOVERNMENT ~ 4.300% 01/15/29 ... . 03/15/2024 . | .evveiiiiiiii .. 482,262 |........... 482,262 |..vvvnnnen 373,029 |...........409,975 |.... 411,414 ). . 01/15/2029 .

. 08866T-AB-8 |BIB MERCHANT VOUCHER RECEIVABL SERIES 20 . 01/09/2024 . | Paydoun ... 42,081 42,081 42,081 |. 42,081 |. 42,081 . 04/07/2028 .
..109487-AA-6 | BRIGHTWOOD CAP MM CLO 19-1A-A1 SERIES 20 . 01/16/2024 . | Paydown .. 423,495 ..423,495 377,122 ). ..395,880 |. .423,495 . 01/15/2031 .

.. 12434L-AA-2 | BXMT LTD SERIES 2020 FL2 CLASS A 144A ... . 03/15/2024 . | Paydown . . ...42,823 | .. 42,791 . 02/15/2038 .
..12551A-AL-9 | CIFC FUNDING LTD SERIES 2017 1A CLASS AR .... . 02/26/2024 . |Paydown ... ...l 2,973,144 )L .3,099,426 |.. . 04/23/2029 .
..12807C-AA-1 | CAL FUNDING IV LTD SERIES 2020 1A CLASS . 03/25/2024 . [Paydown .......ccueeieiiiis feneeniiin [ 188,126 [l 138,125 [l 138,004 [l 138,106 . 09/25/2045 .

DAGA IVDAXP - DLAC GA -

.. 22546Q-AP-2 | CREDIT SUISSE NEW YORK ~ 3.625% 09/09/24 .... . 01/24/2024 . [G1001 - ... . .. . 09/09/2024 . |1.E FE .
..25256L-AG-6 | DIAMOND CLO 2018-1 SERIES 2018-1A CLASS . 01/22/2024 . |Paydoun ... ....405,472 |.. . 07/22/2030 . |1.A FE .
..25256\1-AA-7 | DIAMOND CLO 2018-1 LLC SERIES 2018-1A CL .... . 01/22/2024 . |Paydoun ... ... 59, . ...59, . .. . 07/22/2030 . |3.A FE ...
..26249B-A0-4 | DRYDEN SENIOR LOAN FUND SERIES 2013 30A . 02/15/2024 . [Paydown . .. 829,853 ..829,853 ..807,423 |. .829,853 E . 11/15/2028 . |1.A FE ...
..29002A-AJ-3 | ELMWOOD CLO 20 LTD SERIES 2022 7A CLASS ..... . 02/08/2024 . [Call . 3,550,000 ..3,550,000 .3,538,580 |. .3,538,677 R , 117,882 |. 10/17/2034 . ]2.C FE .
..30250A-AA-0 | FDF LTD SERIES 2017 3A CLASS A1 144A 3 .... . 01/25/2024 . [Paydoun .. . 1,018,591 ..1,018,591 ..991,501 .1,018,591 E .19,863 |. 01/25/2036 . |1.A FE .
..30610G-AA-1 | FALCON AEROSPACE LTD SERIES 2019 1 CLASS .... . 03/15/2024 . [Paydown . 7,116 ... 7,116 ... 7,116 . . 09/15/2039 . [2.B FE .

Rederption  100.0000|
 00/30/2040 . |1.C FE ...
04/20/2031 . |1.F FE ..

..36321P-AE-0 | GALAXY PIPELINE ASSETS SERIES 144A 2.9 .... [D..... . 03/31/2024 . PO
..38176K-AG-8 | GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 .... [D..... . 01/17/2024 . [Call 100.0000 .....
DAGA IMDAXP - DLAC GA -

... 17,340
2,000,000

12,006,229 | ...

..38176P-AG-7 | GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 .... . 01/24/2024 . [G1001 - ... . 3,901,168 .3,900,000 |.... . 06/21/2031 . |1.F FE ...
..40170F-AA-4 | GUGGENHEIM MM CLO 2018-1 LTD SERIES 2018 .... . 01/30/2024 . | Paydown .. 485,795 ..452,083 |. . 01/15/2031 . [1.A FE ...
..40170U-AG-8 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... . 01/20/2024 . | Paydown . 3,040,012 K .3,040,012 |. . 01/21/2034 . |2.C FE ....
..46603V-AC-9 | IVY HILL MIDDLE MARKET CREDIT SERIES 14A .... . 03/08/2024 . | Paydown 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 10,000,000 . 04/18/2030 . |1.F FE ...
..46603V-AD-7 | IVY HILL MIDDLE MARKET CREDIT SERIES 14A .... . 03/08/2024 . | Paydown . 7,500,000 ..7,500,000 ..7,500,000 |. .7,500,000 |. - . E .7,500,000 E . . 04/18/2030 . |2.C FE ....
..46651N-AA-2 | JOL AIR SERIES 2019 1 CLASS A 144A 3.9 .... . 03/15/2024 . | Paydoun ... . 17,005 ...16,689 |.... e | K e | . [N RO , .. . 04/15/2044 . |2.A FE ....
DAGA IVDAXP - DLAC GA -
..48256E-AL-3 | KKR FINANCIAL CLO LTD SERIES 48A CLASS D .... . 01/24/2024 . [G1001 - ... . , . , ........5,000,000 |.... , . 10/20/2036 . |2.C FE ....
..53946J-AE-4 | LOANCORE 2019 CRE2 ISSUER LT SERIES 2019 .... . 01/15/2024 . | Paydown ...51,925 ...50,643 |. ...51,025 | ..51,925 . 05/15/2036 . |1.A FE ...
..53048L-AA-5 | LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... |[C..... | 03/20/2024 . |Paydown ..117,149 . 116,578 |. . 116,663 |. 117,149 . 06/20/2047 . |1.F FE ...
..55281G-AA-6 | MCF CLO LLC SERIES 2018 1A CLASS A1 144A ... [D..... . 01/18/2024 . | Paydown ... 145,334 136,614 |........... .145,334 |.. . 07/18/2030 . |1.A FE ...
..56821T-AA-5 | MADISON PARK FUNDING LTD SERIES 2018 30A .... . 01/15/2024 . | Paydoun ... ... 173,811 185,126 |...........165, 173,811 . 04/15/2029 . [1.A FE ...
..59801T-AE-3 | MIDOCEAN CREDIT CLO SERIES 2016 51 CLASS .... . 01/19/2024 . | Paydown ..165,308 ..165,553 |. ..165,263 |. .45 .165,308 . 10/19/2028 . |1.A FE ...
..59801T-AG-8 | MIDOCEAN CREDIT CLO SERIES 2016 51 CLASS .... |[D..... |. 01/19/2024 . |Paydown .. 4,331,306 .. 4,348,662 |. . 4,342,441 - (11,135) |. .4,331,306 . 10/19/2028 . |1.A FE ...
..50982X-AA-3 | MILL CITY SOLAR LOAN 2019 2 LT SERIES 20 .... (C..... . 03/20/2024 . |Paydoun .. ...87,371 357 |. . 06/20/2047 . |1.F FE ...

DAGAINDAYP — DLAC GA - |
. 60687Y-AA-7 [ M1ZUHO FINANGIAL GROUP SERIES 1444 4.3 .oo. [Diovc. [ 0172072028 . |G1001 = covvvooroosiiveeeee fsessensinieienss fooveees 1,220,239 [oovevees 1,250,000 [.oovveee 1,253,288 |........ 1,250,920 [ovvoovoiiiiconns oo, (101 R (311 I 1,250,889

. 10/20/2025 . |2.B FE ....
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DAGA IMDAXP - DLAC GA -
..640977-AJ-3 | NEUBERGER BERMAN LOAN ADVIS SERIES 2023 ..... . 01/24/2024 . |G1001 - ...ooovveniiiiiiinns Jeveiineeeciiiies enen.. 4,768,609 [........ 4,875,000 |........ 4,875,000 |....end,875,000 [oniiviinnnnns fooriiiiiiiin [ [ e [ 4,875,000 |.. (106,391) |...... (106,391) .. 107,656 |. 10/25/2037 . [1.F FE ..
..647541-AG-8 | NEW MOUNTAIN CLO LTD SERIES CLO 5A CLASS ... . 03/28/2024 . |Various ... ..3,000,000 ..3,000,000 [...cevvvnnnaeeennns .3,000,000 (435) |. .. (435) .. 9,968 |. 04/20/2036 . |2.C FE ..
..65120F-AB-0 [ NEWCREST FINANCE PTY LTD SERIES 144A 5 .... . 12/08/2023 . | Tax Free Exchange . 100,000 .. 134,738 |. ..131,899 131,914 A 787 |. 11/15/2041 . |2.B FE ..
..65120F-AE-4 |NEWCREST FINANCE PTY LTD SERIES 144A 4 .... |D.. . 12/08/2023 . | Tax Free Exchange ..4,900,000 .. 4,795,414 |. 4,798,476 |. N . 4,798,457 ,625 . 05/13/2050 . [2.B FE ..
..66858H-All-6 | NORTHWOODS CAPITAL LTD SERIES 2020 22A C .... |D..... . 03/01/2024 . |Paydoun ......ccovvevvvnnnns Joevinnnnnneiiinnnes feeee.. 5,000,000 f........ 5,000,000 |........ 5,000,000 |........5,000,000 [...ccevvrmnnnns foorerreinninnns [ [ e [ 5,000,000 |.. 139 370 |. 09/01/2031 .|2.B FE ..
DAGA IMDAXP - DLAC GA -
..67402C-BA-3 | OAKTREE CLO LTD SERIES 2019 4A CLASS DR .... |D..... . 01/24/2024 . |G1001 — .oooevviniiiiiiins v [ 4,758,322 |........ 4,687,500 |........ 4,687,500 |........ L3100 O O O N AN SR 4,687,500 |oeevueiiiiiinnn ovnnnnns 70,822 |........ 70,822 |oeeennnnns 122,822 |. 10/20/2032 . |2.C FE
Redemption 100.0000
..674999-TZ-0 | ISLAY FINANCE LIMITED  7.500% 11/30/25 ..... B..... L 08/22/2024 . | .eeeneeiiiiiieeeeiieeees i e 1,217,956 |........ 1,217,956 |........ 1,271,157 [ 1,224,812 | s v v 046,345 1 1,217,956 |.. . 11/30/2025 .|12.C Z .....
..67579C-AL-7 |OCTAGON 71 LTD SERIES 2024 1A CLASS D2 1 .... |D..... . 03/26/2024 . |Various .......cceeeeeeeeees feeemmnnnnneeennnins Jounenn 3,000,000 |........ 3,000,000 |........ 3,000,000 |.... OO FOPRUPRR FEPTRRPURPPR FSURRURPRRR ISUSRTRRURTRRR R 3,000,000 |.. . 04/18/2037 .|2.B Z .....
..80283L-AJ-2 |SANTANDER UK PLC ~ 4.000% 03/13/24 ............ D..... . 03/13/2024 . |Various ... . 1,300,000 .1,300,305 |.... .1,300,000 |.. . 03/13/2024 . |1.E FE ..
..80306A-AA-8 | SAPPHIRE AVIATION FIN | LTD SERIES 2018- .... |C..... . 03/15/2024 . | Paydown ... .. 27,39 ..20,177 |.... . 03/15/2040 . |3.B FE ..
DAGAIMDAXP - DLAC GA -
..82811R-AQ-0 [SILVER ROCK CLO LTD SERIES 2020 1A CLASS .... . 01/24/2024 . |G1001 - ..oeoveeiiieeiieis Jeeeneeeeeeeniees [eeenn. 2,875,108 [o....l. 2,875,000 |........ 2,875,000 22,875,000 [..eeeeenniiiiee foeerrmniieeees e e e e 2,875,000 |.. . 10/20/2033 . |2.C FE ..
..82812L-AJ-8 |[SILVER ROCK CLO LTD SERIES 2021-2A CLASS ... . 01/20/2024 . | Paydoun 1,948,304 1,935,808 .1,940,716 |. . 1,948,304 . 01/20/2035 . |2.C FE ..
..85572R-AA-7 | START LTD SERIES 2018 1 CLASS A 144A 4 .... . 03/15/2024 . | Paydoun 3,390 3,123 .3,266 | .3,390 . 05/15/2043 . |2.A FE ...
..87404L-AA-0 | TLUND 2019 1 SERIES 2019 1 CLASS A 144A ..... . 03/15/2024 . | Paydoun 7,161 6,355 6,757 7,161 . 12/15/2044 . |2.A FE ...
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 03/01/2024 . | Paydoun s 67,226 67,214 67,181 67,226 . 08/21/2045 . |1.F FE ..
..88315L-AG-3 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 03/20/2024 . | Paydoun .. 110,155 ..110,155 . 108,611 108,766 .110, 155 . 09/20/2045 . |1.F FE ..
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... . 03/20/2024 . | Paydoun 12,000 12,000 10,271 10,386 12,000 . 04/20/2046 . |1.F FE ..
..88315L-AS-7 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... . 03/20/2024 . | Paydoun .. ....5,333 ... 4,581 ..5,333 |.. . 08/20/2046 . |1.F FE ..
DAGAIMDAXP - DLAC GA -
..89642F-AL-7 | TRINITAS CLO LTD SERIES 2022 19A CLASS D .... |D..... . 01/24/2024 . |G1001 - ..ooovvvnniiiiiinins v [eeenn. 1,744,390 [aLlilll 1,750,000 |........ 1,750,000 [........1,750,000 |....ccovvevvrnne Joorrvmmininiis Joovvinniiiiiis v fovvviiiiiiiie foeeinnns 1,750,000 |. . 04/20/2034 . |2.C FE ...
..92857\-BH-2 | VODAFONE GROUP PLC ~ 3.750% 01/16/24 ......... D..... . 01/16/2024 . Maturlty .. 587,000 578,348 |.... .. 587,000 |.. . 01/16/2024 .|2.B FE .
Deutschebank Securities
..928571I-BK-5 | VODAFONE GROUP PLC ~ 4.375% 05/30/28 ......... D..... L 01/30/2024 . | .eveniiiiiiie i s s s s s . 05/30/2028 . |2.B FE .
..BCC2N5-8N-1 | TAURUS CMBS TAURS 2020 NL1  5.915% 02/2 .... |B..... . 02/20/2024 . | Paydown ... . . . . 02/20/2030 . |3.B FE .
..BES1A4-Q4-1 |EUROPEAN RESIDENTIAL LOAN SECU  5.848% . . 03/25/2024 . | Paydoun . 08/24/2056 . |1.G FE .
..BESTH3-LJ-8 [MAGENTA MAGNA_20-1A  6.639% 12/20/29 .. . . 03/20/2024 . | Paydoun . 12/20/2029 . |1.G FE .
..BES20L-K5-5 |PEARL FINANCE 2020 DAC  7.865% 11/17/32 .... |B..... . 02/20/2024 . | Paydown ... . . . . . 11/17/2032 . |2.C FE .
..BES2DM-HB-0 | TAURUS CMBS TAURS 21 UK4A  7.687% 08/17 .... |B..... . 02/17/2024 . | Paydown ... .. 440, 440 417 485,313 |...........445, . T (44 8%6) |... . 08/17/2031 .|2.C FE ....
..BES2LC-M3-5 |EUROPEAN RESIDENTIAL LOAN SECU  3.945% ...... . 02/26/2024 . | Paydoun .. 114,929 ..114,929 .. 116,430 |. ..114,535 |. 3,162 3,162 114 929 . (4,769) . 11/25/2060 . |1.G FE ....
..BRS8M5-QW-9 |RESLOC UK PLC RLOC 07 1X  4.120% 12/15/ . 03/15/2024 . | Paydoun .. 47,761 ...47,761 46,081 |. 46,618 |. 2,033 2,033 47,761 ..(2,327) . 12/15/2043 . |1.B FE .
..G15632-AP-0 [SKY PLC ~ 3.750% 09/16/24 .................. . 01/26/2024 . | Tax Free Exchange .. 199,839 . 200,000 ..198,604 |. ..199,822 |. AT L7 .199,839 . 09/16/2024 . |1.G FE .
..G1981%-AA-2 | CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% 09 . 03/31/2024 . | Various .. 313,792 ..313,792 ..305,035 |. ..306,874 |. (769) (769) .306, 105 . 09/30/2045 . |[1.D PL ..
..Q744BB-AF-5 | TRITON TRUST SERIES TRTN 19 3 CLASS C ........ . 03/12/2024 . | Paydoun 11,689 11,689 12,144 |. . 202 .. 202 11,689 L (737) . 04/12/2051 . |1.D FE ...
..Q781D2-AJ-5 |RESIMAC MBS TRUST SERIES RESI 19 2X CLAS .... . 03/11/2024 . | Paydoun 65,046 65,046 68,123 |. . 627 . 627 65,046 (3,974) . 02/10/2051 . |1.C FE ...
..Z94A7P-Y9-9 |PEPPER RESIDENTIAL SECURITIES 8.595% 1 .... . 03/18/2024 . | Paydoun 65,926 65,926 65,357 |ieeernneenn88,938 |oeeiiiiiiiiiis e N 66,123 . 767 . 11/18/2060 . |1.F FE ..
..Z94FME-RX-1 | MEDALLION TRUST MEDL 19 1 7.595% 01/21 .... . 02/29/2024 . | Paydoun 34,841 34,841 37,023 |. .(5,314) |. ..(5,314) 34,841 . (1 609) . 01/21/2052 . |[1.F Z ..
..Z94FNME-RX-1 | MEDALLION TRUST MEDL 19 1 7.595% 01/21 .... . 03/21/2024 . | Paydoun 77,044 77,044 86,698 |. (1,012) |. . (1,012) 77,044 . (8,314) . 01/21/2052 . |1.F FE ...
..295175-Z1-8 |PEPPER RESIDENTIAL SECURITIES 8.045% 0 .... . 03/17/2024 . | Paydown ... .. 31,531 ... 31,531 ...31,82%5 |.... (253) |. veen (253) ... ... (146) |... . 04/17/2062 . |1.G FE ...
Redemption 100.0000
..295175-21-8 | PEPPER RESIDENTIAL SECURITIES ~ 8.045% 0 ... . 01/17/2024 . ... (6,761) |... .. (6,784)|.... . ..(6,784) .. . 04/17/2062 . 1.6 FE ..
..295175-72-6 |PEPPER RESIDENTIAL SECURITIES 10.495% O ... . 03/17/2024 . | Paydoun .. 220,836 .(5,194) | . 04/17/2062 . |2.C FE ...
..2951D9-12-8 |RESIMAC PREMIER SERIES RESI 10.495% 02/ .... |B.. . 03/07/2024 . | Paydoun ..225 202 (2,270) |. . 02/07/2052 . |2.B FE ...
..Z957VY-E0-0 |NEWDAY FUNDING PLC NDFT 21 1X  8.089% O .... |B..... . 03/15/2024 . | Paydown ... . 3,417,873 ...10,455 |. . 03/15/2029 . |1.F FE ..
..Z95CRB-NH-7 | AGORA SECURITIES UK 2021 DAC A 8.249% ..... . 01/22/2024 . |Paydown ... . 07/22/2031 . |2.B FE ...
..Z95GNT-XZ-2 |RATHLIN RESIDENTIAL RARES_21 1 5.842% ..... . 03/27/2024 . | Paydoun s s N s .4, N . (6,129) . (6,129) [.. . 09/27/2075 . |1.F FE ..
..Z95HDZ-UL-1 | VERMILION TRUST VERMI 20-1  8.095% 12/1 .... . 03/14/2024 . | Paydown ..455,000 ..449,250 |. ..470,193 |. . (20,950) |. 6,423 .6,423 |.. . 12/14/2058 . |1.F FE ..
..Z95HGL-KG-1 |PEPPER RESIDENTIAL SECURITIES 9.301% 0 .... . 03/25/2024 . |Paydown ... 108,337 100,133 |.......... 106,651 .. (6,515) [.... ...2,030 |... .2,030 . 04/23/2063 . |3.B FE ...
..Z95KJS-ZW-5 |PEPPER ASSET FINANCE PAF SPK 4  8.445% ...... . 03/15/2024 . | Paydown ... L (13,372) |.... ...4,539 ... . 09/15/2030 . |3.A FE ...
..2960JS-F5-9 [PLENTI PL-GREEN ABS TRUST PLEN  6.537% ..... . 03/11/2024 . | Paydown ... .. (4,061) ... ... 1,647 |... . 01/11/2034 . |1.F FE ..
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 475,178,472 486,596,893 475,308,822 435,985,211 (1,329) 604,553 603,224 (51,728) 478,026,902 (37,478)|  (2,057,650) | (2,095, 128) 3,186,585 XXX XXX
..857477-AQ-6 |STATE STREET CORP  9.243% Perpet. ............ | ....... | 03/15/2024 . |Ca|| 100.0000 ..... | ............................. 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,200 |........... (200) fovveverennennnnn foveriiiiiiiiiins fooeiiinnnns (200) fouvnennnnnnnnne forerennnn 100,000 |..vvvvvvvvvnnnne fovvviiiiiiiiiins o e 2,336 |. 01/01/99%9 . |2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 100,000 100,000 100,000 100,200 (200) (200) 100,000 2,336 XXX XXX
2509999997. Total - Bonds - Part 4 526,487,416 537,988,707 526,764,206 465,202,898 (1,529) 580,421 578,892 (51,728) 529,360,703 (37,478) | (2,082,507)| (2,119,985) 3,521,688 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 526,487,416 537,988,707 526,764,206 465,202,898 (1,529) 580,421 578,892 (51,728) 529,360,703 (37,478) | (2,082,507)| (2,119,985) 3,521,688 XXX XXX
..857477-60-8 |STATE STREET CORP ...oovvviiiiiiiiiiiiiiiieeee | ....... | 03/15/2024 . |Ca|| 25.0000 ..... | ...... 10,000.000 |......... 250,000 |ieeeeeeeennns 0.00 |........... 250,000 |........... 250,000 Jooooeeieiiiiin e feeeeeiiiiiiiies fovciiiiiiiiee i o 250,000 [oooeeiiiiiiiiies oo o Joveeiieeines 3,688 |...oee ool 2.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 250,000 XXX 250,000 250,000 250,000 3,688 XXX XXX
..55393%-10-9 | MCAF FUND LLC ~ 5.500% 10/04/24 .. |- 01/30/2024 . |Paydown ...........ooeevvees |oerninninnns 0.000 |oveeerrrririnnnns foveeniinennnnn 0200 foiiiinnnnns (798) |vvvvvvnnnnns 4,223 |ooeeeiiiiiiiiens oo (4223) | i, L S P VPP S (816,965) [..evnnrs vevnnnnn 1.FPL ...
..759351-80-2 | REINSURANCE GRP OF AMER .. |. 03/01/2024 . | Various .6,003.000 |.........152,610 |..............0.00 |........... 150,075 |........... 150,075 |ovvvvveviiiiins foevevvnnnnnnnne fovviiiiiiiiiiiss oo e e 150,075 fiiiiiiiiiiiies fonnnnnnn 2,535 020836 3 | 2.BFE ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 152,610 XXX 149,277 154,298 (4,223) (4,223) 150,075 2,535 2,535 (816,931) XXX XXX
4509999997. Total - Preferred Stocks - Part 4 402,610 XXX 399,217 404,298 (4,223) (4,223) 400,075 2,53 2,536 (813,243) 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 402,610 XXX 399,217 404,298 (4,223) (4,223) 400,075 2,53 2,536 (813,243) XXX XXX
..BESTHP-Z0-8 |HOLDCO SANDS INTERMEDIATE LLC ... . 03/28/2024 . | DIRECT FUNDING ... P T 112,500.000 |...... U ) O A RN 1. ()]
..BESTHP-ZS-4 |HOLDCO SANDS INTERMEDIATE LLC .. |- 03/28/2024 . |DIRECT FUNDING .500,000.000 |..... 13,694,510 ,000,000
..BES3J8-70-1 |CV HCS RATED FEEDER LP . 02/16/2024 . | TAXABLE EXCHANGE ........ |..... 221,698.000 [....evvvveeennnnnn fonnnnnnnniiiiiiiinn o 8,622 o,
Transfer to Other
..BES3G7-CM-9 | BHARCAP ACQUISITION Il LP w.vvvvvvvvvennnnnnnannns [eeeennn . 03/31/2024 . | Invested Asset .......... ...5,000,000.000 |...... 5,000,000 [o...eeeeennnnnnnnnnn founnnns 5,000,000 |........ 5,000,000 [.ooeeeeeiieiiees Jooveeeieninnnnns Joviviiiiiiiinns foveeeiiiiiiiins foviiiiiiiiiiiins e 5,000,000 |..ooeeeeiiennens foveviiiiiiiiins foveveniiiiiiins fooviiiiiiiiiiiiiiins foiiinns v
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 21,774,650 XXX 10,008,622 10,000,001 (1) ) 10,008,622 11,766,028 | 11,766,028 XXX XXX
5989999997. Total - Common Stocks - Part 4 21,774,650 XXX 10,008, 622 10,000,001 (1) (1) 10,008,622 11,766,028 11,766,028 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 21,774,650 XXX 10,008, 622 10,000,001 (1) (1) 10,008,622 11,766,028 11,766,028 XXX XXX
5999999999. Total - Preferred and Common Stocks 22,177,260 XXX 10,407,899 10,404,299 (1) (4,223) (4,224) 10,408,697 11,768,563 11,768,563 (813,243) XXX XXX
6009999999 - Totals 548,664,676 XXX 537,172,105 475,607,197 (1,530) 576,198 574,668 (51,728) 539,769,400 (37,478) 9,686,056 9,648,578 2,708,445 XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.425% / (SOFR{
Fixed Swap .........uenn Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/29/2009 |. 05/01/2024 |............... 1f..... 50,000,000 [0IS Compound)  .evvvenevevnnnnns fooveevmnnninennns founnnns (281,303)|....... (106,850)] -.evvevunns foernnne (106,850)f......... 266,500 [...eiiviinnnnnns foevenineneeeiien [ e 72,833 | coeeeenenn (b) 0411 ......
....... 4.0885% /
20 YR PAY Float/ REC |Group Variable Ann Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .... Hedge .. Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBNNNCLQOF39  |. 06/25/2009 |. 06/29/2029 |.... . 30,000, 000 [Compound) (118,712)....... (VA1) R (216,082)|....... (671, 183)|.. 343,553 (b) 0411 ......
20 YR PAY Floa Group Va Annual Interes CHICAGO T .4.246% / (SOFR{
Fixed Swap ........euenn Hedge Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBMNNCLQOF39  |. 12/15/2010 |. 12/17/2030 |............... 1f...... 35,000,000 [01S Compound)  -vveeeeeeeermmnnnn foeeeemmmmneeeeens founnnns (125,047)|........ 147,061 |.ooevevinns |eeeennns 147,061 |....... (915,399)]ceveeeeeeenn foeeeeemneeeeees feeee e oo 453,428 [ .......... (b) 0411 ......
...... 4.28625% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........oen. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/08/2011 |. 04/12/2031 |............... 1f..... 10,500,000 [Compound)  [eeeiiiiiinnnniins foennineeeciiii [ (36,461)f.......... P K0T P 79,057 |....... (282,342)].ccvvneeiiinnnns [ e e 139,207 [ weveennnns (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT ..3.88% / (SOFR{
Fixed Swap .... Hedge .. .... |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/14/2011 |.06/16/2031 |.... 30,000,000 [0IS Compound) (134,633)....... (517,208)( ...cevvees Jevnneen (517,208)f....... (784,727)|.. 402,737 (b) 0411 ......
....... 3.2675% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/02/2011 |. 08/04/2026 |............... 1f...... 40,000,000 [Compound) ~ [euueeeermnnnaees foeennne e e (1,251,500)( ..eeveeeees foeeen (1,251,500)].....ce (410,023)] e [ e [ 306,176 0411 ...
...... 2.65125% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........oen. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/02/2012 |. 02/06/2037 |............... 1f..... 50,000,000 [Compound) ~ [euueuiiiiinninnns forrriieeeennnas (7,306,975)( ..evneeeens |oeeen (7,306,975)[..... (1,509, 708)].ccvveeeevvennnnn fooeiiiiiiiiiiiis Jevniiciiiins oo 896,319 0411 ......
....... 2.6475% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f...... 75,000,000 [Compound) ~ [euueeeeernniaees foeeenn e (7,493,266)] .....euns foen (7,498,266)].... (1,771,188)[-ccceeeeeeeeeecnn foreeeeeeeeieees Joeeemeeeeeeeeenen feees 1,050,997 0411 ...
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.65% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... (6, I SNZ20JLFKBNNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f...... 75,000,000 [01S Compound)  [-veeeeeermmnnnes foemmmnnneeeennnas (7,480,752 ..eveeeens |oeeen (7,480, 752)[.c (1,771,756 oo e oo 1,050,997 0411 ...
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.795% / (SOFR{
Fixed Swap .....coo...e. Hedge ..ovvieviiennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39 ). 02/03/2012 |. 02/07/2087 |.....evvueerees 1f..... 50,000,000 [01S Compound)  |-.-uueeeereemnnnee Joemmmmnnnaaeennnns (6,589,587)] .eevvvnnnns [---. (6,589,587))..... (1,538,592)[ . .evvvvmmneraeene fomnnnercmnninnes foorennnnnreeennen fooneeeens 896,415 0411 ......
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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 i
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.74% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/10/2012 |. 02/14/2037 |............... 1f..... 20,000,000 [0IS Compound)  .evveenevernnnnns foovervmnnnineinns founnnns (146,778)..... (2,749,636)] ..cevvnnnnn fennnn (2,749,636)....... (R R RECTH) FPRIR IRRUTU RPN AR 358,833
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 2.87% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/09/2012 |. 04/11/2042 |............... 1f..... 50,000,000 [0IS Compound)  .evveenevvvnnnnns foovrrvvnnnineinns founnnns (350,652)|..... (7,865,674)(...ceeees | (7,865,674)..... [QIR:ZA M1ZK)) R RO RN R, 1,061,507 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 2.43% / (SOFR{
Fixed Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 04/17/2012 |. 04/19/2032 |.......eevveein 1 e 73,000,000 [0IS Compound) (543,991)..... (7,175,165)( .eevveeeecn | (7,175,165)..... (1,754,985)].ccvvniiiiiinnn [ e oo 1,035,727 | .......... | (b) 0411 ...
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .. 2.36% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 05/15/2012 |. 05/17/2027 |............... 1f.... 100,000,000 [01S Compound)  [...eevvvvnnrevenn fonereriiininnns foevens (829,253)..... (6,126,747 .cevveeeeen | (6,126,747)..... (IS T o713 PP RPUUUUR IR PR 884,113 .......... (b) 0411 ......
...... 2.51375% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 05/17/2012 |. 05/21/2042 |............... 1f...... 75,000,000 [Compound) ~ |eeeennneeeeennnnnn foeeeeenneeeeeenn feeeenns (592,849)]... (15,298,091)(.....0vvees |-nn (15,298,091)|..... (2,685,635)]-cvneeeeennnn foeeeemmnieeeeeenn foreeeeeeeeneees foeeees 1,597,089 | .......... (b) 0411 ......
....... 2.2875% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/01/2012 . 06/07/2042 |.......euvennn 1 fenens 100,000,000 |Compound) .. (846,903)|... (23,370,607)]........... .. (23,370,607)f..... (3,404,553)]....ccvnnniininnn feoeneeeriiiinees feveiiineeinnn o 2,132,182 | .......... (b) 0411 ......
30 YR PAY Floa Group Var Annual CHICAGO ..2.03% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/24/2012 |. 07/26/2042 |............... 1f..... 50,000,000 [0IS Compound)  .evveenevevnnnnns foovervvnnnineinns founnnns (422,606)|... (11,675,794)]........... .. (11,675,794)f..... (1,700,871)].cevvvniiviennnn [ e o 1,070,016 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.323% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 10/01/2012 |. 10/03/2042 |............... 1f..... 80,000,000 |01S Compound)  [..eevvvvvunnviienn fornnneneiiiiinnns foeeeee (617,522)|... (15,715,875)] ........... .. (15,715,875)f..... (2,869,205)]..cvvuneevinnnnns fooveevnniiniieiins [ foeeens 1,720,831 ... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.775% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/05/2013 |. 04/09/2043 |............... 1f..... 15,000,000 [01S Compound)  fuevvvvrvvnnnnnns Jovvnnnnnnneieinnns foonens (108,753)f..... (2,620,696)(.........c. | (2,620,69)....... (KSR INCT)) R FORRRRUPRRR RPN . 7,12 et (b) 0411 ......
...... 3.00311% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 02/15/2040 |............... 1f.... 207,000,000 [Compound)  [eeeeeeiiiiieeees Jenee e oo (1,382,994))... (26,809,789)(........... |... (26,809,789)..... (7,270,029)[-.ceeeeeeeeeeeen Jormeeeeeeniees foeeemeeeeeeeenen feeeens 4,124,030 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .3.025% / (SOFR
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeniiis SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 10/28/2044 |............... 1f.... 100,000,000 [01S Compound)  [-.eeeevemmneeeeenn foumereeeemnnees foeeene (662,531)|... (14,613,132)].......cce |-.. (14,613,132)|..... (4,079,661)[-.ceevvnneeeeeen formmeeeeemniees foeeemeneeeeeennn feeeens 2,268,132 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 3.05% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... SNZ20JLFKBNNNCLQOF39  |. 10/28/2014 |. 11/12/2044 |............co 1 |eeeees 35,000,000 [01S Compound) (229,700)|..... (4,996,642)| ...covunnns fennnn (4,996,642)|...... (1,435,530)|. 794,638 | ..........[(b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.796% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....cooeeniiiets SNZ20JLFKBNNNCLQOF39  |. 06/02/2015 |. 06/04/2045 |............... 1f...... 52,000,000 [01S Compound)  -vveeueeeeermmmnns fooveemmmmneeeeens founnnns (374,286)|..... (9,388,335)] .ccvvunnnns fennnn (9,388,335)..... (2,094,369)]-. e eeeeemnnnnn foeeeemmmneeeeenn [ foeeees 1,196,488 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/02/2015 |. 06/04/2035 |............... 1f..... 33,000,000 [(2.717%)  Jeeeeeereeinnnns foerernieeeeennn fee 244,045 ...... 4,118,659 [..uueneens [onnnns 4,118,659 |......... 936,295 |..evvvnnieiiinnnn [ e e 551,601 [ .......... (b) 0410 ......
....... 2.2865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFK8MNNCLQOF39  |. 09/30/2015 |. 10/01/2030 |.....eevnneeeeed e 20,000,000 [Compound) .. (169,431)|..... (2,141,312)] ceevvvs fennnn (2,141,312)|....... (401,308)|. 254,998 | ..........|(b) 0411 ......
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO .1.846% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 01/20/2016 |. 01/22/2026 |............... 1f...... 30,000,000 [01S Compound)  -vveeeeeeeermmmnnn fooeeemmmmneeeeens founnnns (287,183)f..... (1,572, 781) e | (1,572, 781)....... (115, 726)[- e eeeeeeeeeee Jeeemneeeeeeeen foeeeeeeeiieeeeees feees 201,941 .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.31% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 01/20/2016 |. 01/22/2046 |............... ... 9,000,000 [01S Compound)  [-vvueeeeemmmmnnes foermmmmmneeeeeennn foreaeees (75,715)|..... (2,284,023)] .ccvvvnnnns fennnn (2,284,023)|........ (342,993)[- e eeeeeeeeeeen Jrmeeeeeeenees [eeeeeenne e [ 210,167 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.765% / (SOFR{
Fixed Swap ......coeuunn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeeiiens SNZ20JLFKBNNNCLQOF39  |. 02/11/2016 |. 02/16/2031 |............... ... 8,000,000 [01S Compound)  [-veueeeeermmmnaes Joermmmmneeeeennnn foeeeeees (78,211)|..... (1,143,859)] ..covvnnnns fennnn (1,143,859)....... (154,809)[... e eeveeeneeeee Jeemmmeeeeeemnis foreeeeemeiieeeees fons 104,921 .......... (b) 0411 ......
...... 1.91163% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 09/08/2016 |. 09/12/2046 |............... 1f..... 50,000,000 [Compound)  eveunirriinnins foererniineeeennn [ e (4,917,287 .ceeneeecn | (4,917, 287)....... (481,345)]..cvveeeviinnnns fooreiiiis e o 1,184,546 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/08/2016 |. 12/12/2036 |............... 1f...... 40,000,000 (2.5625%)  |eeeuueeeeeemennes freeeenneeeeennn fereeees 311,261 |...... 6,140,834 [...ccoeeees [onnnee 6,140,834 |...... 1,187,408 | oo [ e 712,766 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/16/2017 |. 02/21/2047 |............... 1f..... 30,000,000 |(2.6941%)  |eeeeeiiiiiiinnnns foerernineeeeennn fees 223,613 |...... 6,022,194 | ..coovnnnnn [onnnnn 6,022,194 |...... 1,250,396 [cvvvenieiiinnnnnns foorevnnneieenens o i VATV AL N (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/17/2017 |. 02/21/2047 |............... 1f...... 32,000,000 [(2.6603%)  |eeeuueeeeeeeennaes freeeenneeeeennn fereeeees 241,225 |...... 6,587,412 [ .eeeeeens fonnnes 6,587,412 |...... 1,826,893 .eneeeeeieeieeee Joeemneeeeeen oo e 765,561 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... Exhibit 5 ... |Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/13/2017 |. 03/15/2047 |.... P T 22,000,000 |(2.859%) ...154,886 |...... 3,867,136 [ ceeeneeeen [ 3,867,135 ).........941,132 | 527,015 ..........[(b) 0410 ......
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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)
....... 2.4825% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 11/22/2017 |. 11/24/2032 |............... 1f...... 42,710,000 [Compound) ~ eeeenmeeeemmnnnn foeeeeemneeeeeenn [ (341,061)f..... (5,096, 747)...eeeees |nnee (5,096,747)|..... (1,087,800 +cvvveeeeememnn foreeeemmeeeeeen Jeeeeee e foeeennnd 628,128 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 11/22/2017 |. 11/24/2037 |......eeveeei 1 fennnns 67,557,000 |(2.545%) N ...528,920 |..... 11,089,516 |......ccee | 11,089,516 |...... 2,073,105 [ceeniviiiiinens v [ e 1,248,020 .| (b) 0410 ......
30 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.569% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBNMNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f..... 24,967,000 (018 Compound)  [..evvvvvunnvivinnn foonereereinninnns foevenns (193,975)|..... (5,543, 413)] .o |oene (5,543,413)]..... (1,041,472)[coeeeeeeiis i [ foes 607,083 | .......... (b) 0411 ......
....... 2.5555% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39 | 11/22/2017 |. 11/24/2047 |............... 1f...... 13,612,000 [Compound) ~ feeeeeeeeinnneeee Joeenee e e (106,214)f..... (3,050,678)(....cccees |-nnen (3,050,678)|....... (566,B05)[....eevevennaeeee Jeemmmmeeeeemnnns foreeeeeeniieeeees fons 330,981 .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 01/17/2018 |. 01/19/2028 |.... [ I IO 35,000,000 |(2.609%) .. ...268,300 |...... 2,160,228 [..evnneens [ 2,160,228 |.........512,645 |. 341,267 | ...oeennns (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 03/13/2018 |. 03/15/2048 |............... 1f...... 10,000,000 [(3.018%)  |reeeeeenniereeeenn ferereeeeennneeees Jeeeeennns 66,428 |...... 1,528,709 [..ooevveens |oenee 1,528,709 |......... B49,478 | o e e 244,75 ... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/13/2018 |. 03/15/2025 |............... 1f..... 40,000,000 (2.862%)  eeeeerrrrrrrnnnnes foerernnneeeeinns foeees 281,311 |......... 921,225 | oo [ 921,225 |......... (A 1°[0[0)) R AP R R, 195,500 [ ..vvennnns (b) 0410 ......
....... 2.8595% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2048 |............... 1f.... 190,000,000 [Compound)  [eeeeeeenenieeeees Joeee e oo (1,337,428)|... (33,765,589)]........... ... (33,765,589)..... (8,852,356)]-+vvneeeeeennnns foeeeemmnneeeeeenn forneeeeeeeniees foeeees 4,655,092 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.879% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2038 |............... 1f.... 140,000,000 [01S Compound)  [-eeeevemmnereeenn foumereeeenninees foeeene (978,648)|... (18,421,653)|........... ... (18,421,653)f..... (4,542,583)]...ccvvneeeeennn feeeeeeeemneees feeeeneeeeeeeeen e 2,620,056 | .......... (b) 0411 ......
....... 2.8555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/02/2018 |. 04/04/2033 |............... 1f.... 200,000,000 [Compound)  [eeeeiiiiinnniies Jornieeeeeiii o (1,409,819)... (19,010,590)]........... ... (19,010,590)f..... (ST L7401 1¢)) RN FRRRRUURY RTTUTTR R, 3,001,711 ..o (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.018% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2028 |............... 1f..... 79,977,000 [0IS Compound)  eevvvenevvrnnnnns foovevvvnnninienns founnnns (531,268)|..... (4,038,317 .eenneencn |onnne (4,038,317)|..... (1,368, 919)[..ccvvvvenniins feeniniieeiiiis [ Jeeis 819,240 [ .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.073% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |. 06/11/2033 |............... 1f..... 20,824,000 (018 Compound)  [..evevvvnnnvrrvnnn fronnerereinninnns foevenns (135,466)|..... (1,665,947)(..ceeeeeccn |onne (1,665,947)....... (561,856)[...ccevvvennnnns Jeevnnnneeeeninins fooreiiiininnens fens 315,751 | .ooeeenins (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.037% / (SOFR{
Fixed Swap .........uenn Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2048 |............... 1f..... 14,646,000 |01S Compound)  [o.evvvvevvennninns fovnnnneneiiinin forriiens (96,594)...... (2,199,852)] ..cvvvnnnnn fennn (2,199,852)....... (664,955)]...vvuniiiiinnnns fooreeiiniiieins e e 360,223 | .......... (b) 0411 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.976% / (SOFR{
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/15/2018 |. 06/19/2025 |............... 1f..... 23,550,000 (018 Compound)  [..evvvvuunnienrnnn foonneerriinninnes foevenns (158,910)f....... (614,302)( cevvnneens fonnnns (614,302)|......... [YA/1X)) SR FPRRUUU R R, 120,971 .oeeeenens (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.983% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/27/2018 |. 06/29/2033 |............... 1f..... 15,000,000 [01S Compound)  fuevvvvrvvnnnnnns Jovvvnnnninieinnnns foenens (100,843)f..... (1,306,534)] ..cvvvnnnnn fennnn (1,306,534)f....... (100 CICLS) R FORRRUPRR R R 228,051 [ .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 07/25/2018 |. 07/27/2038 |............... 1f...... 20,000,000 |(3.0845%)  |oeeuueeeeeeeenaes frereenneeeeeennn fereeees 129,572 |...... 2,221,213 | e [ 2,227,213 |......... 674,726 |..eeeeeeeeeeeeees Joeemneeeecenn o s 378,440 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3% / (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/15/2018 |. 08/17/20833 |............... 1f...... 15,000,000 [Compound)  feueeeeeernniaeeee Jeemnneeeeeeenis e (100,388)..... (1,302,034)] .ccvvvnnnns fennnn (1,302,034)....... (404, 150)(.. e eeeeeeeeeee Jeemmneeeeeemns foeeeeeeeeieeeeees fons 229,69 .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.108% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/13/2018 |. 09/17/2033 |............... ... 2,000,000 [01S Compound)  [-veeeeeeemmmnnnes foeremmmmreeeeennn foreaeeees (12,836)f....... (157,922)] ..cevvvnnns feennnns (157,922)|......... (54,782)|-veeeeeeeenees Joeemmmeeeeeenne feeeeeeeei s 30,765 .ovvennnns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.114% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 09/14/2018 |. 09/18/2033 |............... ... 8,365,000 [0IS Compound)  |-eeevenmneeeeemnnn fooeeeeeenniieeees Jeeinnnns (53,559)....... (656,573)[ cevvenrenee foaeenee (656,573)|....... (229,280)]-++vvneeeeemmnnnn foreeemmmieeeeeen foeeeeeeenees foeeeenans 128,693 [ ..ooeennnt (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.297% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 10/11/2018 |. 10/15/2033 |............... 1f...... 20,000,000 [01S Compound)  -vveeeeeeeermmmnnn foeeeemmmmneeeeens founnnns (118,913)f..... (1,290,767)(..ceveeee |onnee (1,290,767)|....... (562, 748)[.. oo eeeeeeneeeee Jeemmmeeeeeemns foreeeeemnieeeeees fons 308,892 [ ..ovvnnnns (b) 0411 ......
....... 3.2725% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/24/2018 |. 10/26/2048 |.... [ I IO 25,000,000 [Compound) .. (150,179)f..... (2,828,796)( ... |nnne (2,828,79)|..... (1,183,522)|. 619,630 [ ..........[(b) 0411 ......
....... 3.2425% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .....coo...e. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39  |. 10/26/2018 |. 10/30/2033 |............... 1f..... 20,000,000 [Compound) ~ eeeeiuireerrnnnnns fooreennnnnanaeeenn Joonnnns (121,645)|...... (1,380,647)f.cceneeees [onnes (1,380,647)....... (560, 516)[- -+ eeevvvnmnaneee Jemmmnnrrrrnnnnns forrreerrenaareees Jooas 309,556 | .......... (b) 0411 ......




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying 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)
....... 3.1695% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 10/26/2018 |. 10/30/2028 |............... 1f...... 20,000,000 [Compound)  eeveuuneeeernnnnn foeeeeenneeeeeenn [ (125,2%)|....... (934,376)] ...cvvvnnns founnnnn (934,376)....... (369, 186)[-. e eevvveneeee Jeemmmmeeeeemmnis foereeeemniieeeees fonns 214,083 [ .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/03/2018 |. 10/05/2028 |........ccceenn 1 feennnns 5,000,000 |(3.232%) N 30,539 |.........219,215 | ... ....219,215|..........92,176 |. .| (b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .3.212% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/19/2018 |. 11/21/2033 |............... 1f..... 20,000,000 [0IS Compound)  .evvvenevernnnnns foovervmnnninninns founnens (123,181)f..... (1,436,387)[..cevneeecn |onnne (1,436,387)....... (RIS R RN R RN 310,527 | cevvennnns (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.074% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/04/2018 |. 12/06/2048 |............... 1. 9,125,000 [0IS Compound) ...(59,338)|..... (1,320,582)] ceevvvnnnns fennns (1,320,552)....... (421,112)|. 226,681 [ (b) 0411 ......
....... 3.0095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/06/2018 |. 12/10/2033 |............... 1f...... 13,000,000 [Compound)  feeeeeimnneiees Jenne e feeeeeeee (86,632)|..... (1,147,861)]..ccevvvnnn |onee (1,147,861)|....... (356,926)]-cvvneeeeeennnn foeeeeemmnieeeeeen foene e e 202,386 | ...oennnns (b) 0411 ......
....... 3.0125% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2048 |............... 1f..... 14,000,000 [Compound)  [eeeieviinnnnninns foennineeeeiiii [ (93,191)f..... (2,163, 116)(....veeeen | (2,163, 116)|....... [(CZIVIREXI0)) R FOPPRRRUUPTRR RPN R, 348,035 | .......... (b) 0411 ......
....... 2.9195% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/17/2018 |. 12/19/2028 |............... 1f...... 10,000,000 [Compound)  [oeeeeenneeeeennnn feereeeeenieeeees Jeeeeeans (68,890)|....... (580,251)[cevveneees foenes (580,251)|....... (181,726)].ceeeeeeeeeeeeeen feeeeeeemnieeeeee Jeeneeeeeeeeei [ 108,628 | .......... (b) 0411 ......
....... 2.9905% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2033 |............... 1f..... 12,000,000 [Compound)  [eeeieviinnnniens Jevnniieeeciiii [ (80,538)..... (1,079,229)] .eevvvnnnnn fennnn (1,079,229)f....... (72 I 0110} R RN PR RN 187,055 [ .......... (b) 0411 ......
....... 2.7825% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/18/2018 |. 12/20/2025 |............... 1f...... 12,000,000 [Compound)  [eeeeeeemnnneees foeemnneeeeeeninn feeeeees (86,778)|....... (424,035)] ..ccovvnnns funnnnn (424,035),......... (66, 195)[- e eeeeeeeeeeee Jmmmeeeeeemniees foeeeemmneeeeeenen feeeeeeeens FCIETA . (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.805% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 12/19/2018 |. 12/21/2028 |.... U N P 10,000,000 [01S Compound) . (71,783)|...... (629, 189)| ... (629,189)|....... (178,952)[- e eeeeeeeeeeee Jeemmneeeeeemnis foeeeeeeniieeeeees fos 108,691 | .......... [ (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.876% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2033 |............... 1f...... 14,000,000 [01S Compound)  [-eeveeemmmmerees Joemmeeeeeeennis foeeeeens (97,915)|..... (1,389,937)] .ccvvvnnnns fennnn (1,389,937)....... (879,105)[.. e eeeeeeeeeeee Jeemmmeeeeeemnis foeeeeeemeieeeeees foenns 218,385 ...ouennns (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.845% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2028 |.............e 1 |eeeees 10,000,000 [01S Compound) .. (70,714)|....... (613,416)| ... (613,416)....... (180,336)[-- e eevvemmmaeeee Jeemmmneeeeemmns foereeemnnieeeeeen fons 108,786 | ..........|(b) 0411 ......
....... 2.9305% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uenn Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/21/2018 |. 12/27/2048 |............... 1f..... 15,000,000 [Compound) ~ feeuuivviinnnnins foevnniieeeeiininn [ (102,797)f..... (2,513,472)| cevvvenns fennnn (2,513,472)|....... (7418270 FRRR IRRUTU RPN AR 373,060 | .......... (b) 0411 ......
....... 2.7645% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/21/2018 |. 12/27/2025 |............... 1f...... 15,000,000 [Compound) ~ feeeeeeeernnnieees Jeeenneeeeeeenis e (109,022)f....... (537,840)( .evvenene [ (537,840)|......... (84,310)[ e eeeeeeeeeeee Jmmeeeeeeeenees Joeeeemeee e [ 98,968 [ .......... (b) 0411 ......
....... 2.7215% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2034 |............... 1f..... 12,000,000 [Compound)  [eeeenivveinnnnnnns foeeennneeeeiiinn oo (88,605)|..... (1,343,928)] .ccevvnnnnn fennnn (1,343,928)|........ (R INVLCK)) A FRPPRRUEUPTRR RPN R, 187,555 [ ...oeenens (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.594% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2029 |............... 1f...... 8,000,000 [01S Compound)  [vveeevvrvnnnnnns Joevvvnnnnneriinnnn fooeennns (61,620)]....... (579,036)( .evvnneens fonnnne (579,036)|....... (139,505)].cvvvvneevvinnnnn foorriiiiiiiis e e 87,380  .eevunnnns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 01/09/2019 |. 01/11/2029 |............... ... 5,000,000 (2.7715%)  [oeeeeeeeeeeieeeee e e o 36,29 |......... 324,221 | eeeeiii [ 4,221 |.......... 89,585 |.eeeeeeeeeeeni foeeeeee e e e 54,675 | ....ceuee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 01/15/2019 |. 01/17/2029 |............... 1f...... 8,000,000 ((2.7665%)  [oooeiiiiiiiiinins s [ 58,175 |ouuennnns 521,484 |... 521,484 |......... LTRG-S FRRUUUR RN RN 87,631 ..........[ (b) 0410 ......
....... 2.8865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 01/22/2019 |. 01/24/2034 |............... 1f...... 15,798,000 [Compound)  feueeeeeeriniieees Jeenneeeeeeenn e (110, 145)f..... (1,564,504)] ...covnnnns fennnn (1,564,504)....... (429,405)]- v vveeeeemnnn foeeeeemmeeeeeeen feeeeeeeeiees oo 247,504 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/05/2019 |. 02/07/2029 |............... 1f...... 8,000,000 ((2.751%)  foeeeeriiiiiins e [ 58,490 |......... 531,037 [ceveeeeees [ 531,037 |......... RECTR: (<N R AU RN RN 88,154 .......... (b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39 ). 02/15/2019 |. 02/19/2026 |............... 1f..... 18,271,000 (2.634%)  foeiiiiiiiiiiiiees |renneeeeeeni foreeeees 138,933 |......... 729,471 | o 729,471 )......... 113,074 [ | oo | 125,563 ) .......... (b) 0410 ......
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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)
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2019 |. 02/27/2039 |............... 1]...... 10,000,000 [(2.8545%)  [eeeeeiiiiiiieeee [eeeeeeiieeeeee [ 70,529 |...... 1,406,132 [..cvvveees |- 1,406,132 |......... 333,748 |- [ e fes 193,070 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 02/27/2019 |. 03/01/2029 |.... U I 10,000,000 |(2.713%) .. ...683,987 | ... ....683,987 [........ 179,802 [ e [ [ 110,874 | ..........|(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/01/2019 |. 03/05/2029 |............... 1]...... 10,000,000 [(2.794%)  feeeeeeeiieieeee feeee e [ 72,028 |......... 649,109 [..cvvveee |oernnns 649,109 |......... 182,044 [.eoee e [ e e 110,997 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2049 |............... 1. 25,000,000 (2.8625%)  foveeeeeiiiiiieens [ [ 175,788 |...... 4,464,851 [ ..o fnns 4,464,851 |...... 1,422,115 [ e i o 624,307 | ...oeeenn (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2039 |............... 1]...... 55,000,000 (2.8595%)  [eeeeeeeiiiiiiines e e 387,146 |...... 7,707,441 | | 7,707,441 ...... 1,838,103 [ [eeeeiieeeeeee oo o 1,063,052 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2029 |............... 1. 40,000,000(2.6805%)  [oveeeeeeiiiiiinns o e 209,461 |...... 2,803,063 |..eveeeeenn fonnnee 2,803,063 |......... UAVAVKX ) IO IO RUUN RN 44727 | e (b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2026 |............... 1]...... 62,092,000 [(2.575%)  [eeeeeeeiieieeeees [ e 481,29 |...... 2,578, 113 |.evveeeees o 2,578, 113 |......... 395,575 |- foeieeeeee e e foeees 432,852 | ..oonnne. (b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2026 |............... 1. 45,000,000(2.582%)  [oeeeeeeiiiiiienns o e 347,974 |...... 1,862,645 [.....eeeeet | 1,862,645 |......... 287,426 |..oeeeniiieeeen [ | s 313,701 | .eveeenes (b) 0410 ......
....... 2.7095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 04/22/2019 |. 04/24/2034 |.......oeeeeeei 1 |eeeeee 8,000,000 (Compound) ...(89,317)f....... (923,433) ... (923,433)|....... (214,923)[. 126,897 | ..........[(b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 04/22/2019 |. 04/24/2039 |............... L1 6,370,000 [(2.762%)  |oeeeieiiieeiiins Jeririeeeeeeeins [ 46,3% |......... 968,369 [...vvveees |oeennnes 968,369 |......... 211,050 [oeeeiiiiiiineen e e s 123,616 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39  [. 05/02/2019 |. 05/07/2029 |............... L1 5,655,000 (2.563%)  [eeeeeeiiiiiiiins o e 44,003 [......... 434,665 |..eveeeeenn [ 434,665 |........ 101,616 |- oo o foiieees 63,858 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.679% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 05/02/2019 |. 05/07/2034 |.......eeveeeea 1 |eeeeee 8,000,000 [0IS Compound) (946,402) ... (946,402)........ (214,596)].....eeeeeeeiens fonmmeeeeeeiiens foeeeeeeeiiienes [ 127,122 L] (D) 0411 Ll
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/02/2019 |. 05/07/2039 |............... L1 3,182,000(2.729%)  feeeeeeiiiiiiens o e 23,439 |......... 496,561 [.coouvreees | 496,561 |......... 105,135 [ [ e e 61,823 ...t (b) 0410 ......
....... 2.4805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/15/2019 |. 05/17/2034 |............... L 8,000,000 [Compound)  |oeeiiiiieeiiies oo e (63,930)f.....(1,079,590)[ ....cvveers |-ene (1,079,590)|....... (209,497)]- e oo o fes 127,204 ... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 05/15/2019 |. 05/17/2039 |............... L1 6,346,000(2.537%)  [oeeeiiiiiiiiens [ e 49,816 |...... 1,129,606 [..cvvvvees |oennne 1,129,606 |......... 204,462 |- foeenieeeeeeiies foreeeeeeiien fo 123,407 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/23/2019 |. 05/28/2039 |............... 1]...... 15,834,000 (2.428%)  feeeeeeiieieiees e e 128,589 |...... 3,018,894 |..ooeeeees |oueee 3,018,894 |......... 503,151 [oeeeiiiiieeeee feeeeiieeeeee oo s 308,222 | ..oonne. (b) 0410 ......
....... 2.3705% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 05/23/2019 |. 05/28/2034 |............... 1. 20,000,000 [Compound)  feeeeeiiiiiiiines [ [ (165,259)|......(2,887,854)] ... | (2,887,854)....... (517,188 [ e [ 318,707 | .......... (b) 0411 ......
....... 2.3235% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/31/2019 |. 06/04/2049 |............... L1 3,300,000 [Compound)  [eeeeeeeeiiiiiee [ e (27,651)f....... (876,704) ....evvvs foennnne (876,704)....... (136,579)]-.cceeeeeeeeees foeeeeiieeeeeee oo oo 82,792 .vveennn (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.235% / (SOFR{
Fixed Swap ............. Hedge ...oooerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/07/2019 |. 06/11/2034 |............... L 7,676,000 [0IS Compound)  |-..eeeeeeereaiins Joeneeeee e o (66,016)).....(1,198,776)[ ....ccuvvvs fonens (1,198,776)|....... (195,336)]-.vvveeeeenens Jommmeeeeeeeiies oo foieees 122,550 | weeennnee (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvviiinnnnns Exhibit 5 ... [Rate........... EXCH ovveeeiiinnees SNZ20JLFKBMNNCLQOF39  [. 06/07/2019 |. 06/11/2039 |............... L 6,060,000 [(2.301%)  .icoiiiiiiiiis Joeniiiieieiins [ 51,118 ]...... 1,245,636 |..eeeeeenn [nneee 1,245,636 |......... 189,404 [ o e e, 18,112 .......... (b) 0410 ......
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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)
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.14% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/17/2019 |. 07/19/2034 |............... 1f...... 9,000,000 [01S Compound)  [vveenrvvremunnnns foovermnnnineinnnn foreennnns (79,544)\..... (1,488,164)(........... |..... (1,488,164)....... (270 V-] FR KRR PR RN 144,420 | ..........[(b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBMNNCLQOF39  |. 07/17/2019 |. 07/19/2039 |............... ... 7,091,000 ((2.206%)  feeeeeeeeeeeees Jeeen e o 61,502 |...... 1,541,313 [ [ 1,541,313 ......... 219,238 |oeeeeneeeeeeennn forreeeeneee e e 138,679 [ ..oveennn. (b) 0410 ......
....... 1.9485% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/01/2019 |. 08/05/2034 |............... 1f..... 10,000,000 [Compound) ~ [oeeveviiniiiiinnn feereeeeiiiiees feeiinnns (93,166)f..... (1,821,917 ceeeeeeecn | (1,821,917)....... (246,169)[.....cevvvvnenns Jernnnereeninins [ fons 160,829 [ .......... (b) 0411 ......
....... 1.9155% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 08/02/2019 |. 08/06/2034 |............... 1f...... 11,252,000 [Compound) — |eeeeeeeeeeemmens foeeeeeeeeeecees s (105,768)..... (2,081,277 .eeeneeeees |oneee (2,081,277)|....... (275,875 eeeeeeeneeeee Jemmnneeeeemnns foeeeeemniieeeeees fos 180,988 | .......... (b) 0411 ......
....... 1.8666% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 08/05/2019 |. 08/07/2049 |.... [ I IO 12,576,000 [Compound) .. (119,770)f..... (4,278,466)........... |..... (4,278,466)....... (481,521)|. 316,609 | .......... (b) 0411 ......
....... 1.7555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 08/05/2019 |. 08/07/2034 |............... 1f...... 22,248,000 [Compound)  [eeeeeeinieeeeennn [ eeenneees [eeeeee (218,030)f..... (4,414,854) ..covvnnnns fonnnn (4,414,854)|....... (582,820)]--vvneeeeemenn foeeeeemmieeeeeen feene e e 357,906 [ .......... (b) 0411 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.522% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/05/2019 |. 08/07/2026 |............... 1f...... 22,458,000 [01S Compound)  [-.eeeveenneeeeennn foeeeeeenneees foeeene (233,198)|..... (1,567,008)..ceveeees [onnee (1,567,093)....... (137,842)[- e eeeeeeeeeee Jeeemeeeeeeeeen oo fees 172,204 | .......... (b) 0411 ......
....... 1.4955% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/07/2019 |. 08/09/2029 |............... 1f..... 21,000,000 [Compound) ~ eeveenniiriinnnnns fooreeniiiieeeens feaneens (219,450)|...... (2,734,856)] ..cvvvnnnnn fennnn (2,734,8%6)....... (328,827)[.eeevevennnins Jevnnneieciinins [ fois 243,047 | ... (b) 0411 ......
....... 1.7215% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/07/2019 |. 08/09/2049 |............... 1f...... 16,500,000 [Compound) ~ feueeeeerrniieees Jeeeneeeeeeeenn e (163,103)f..... (5,998,536)] ...cvvnnnns fennnn (5,998,536)|....... (615,075)[-. e eeeeeeneeeee Jeemmmeeeeeemns foreeeeemeiieeeees fons 415,443 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.709% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFK8MNNCLQOF39  |. 08/08/2019 |. 08/12/2034 |.......ccceeeen 1 feeenees 7,399,000 [0S Compound) ...(73,364)|..... (1,499,492)] ......cevv |oenee (1,499,492)....... (176,007)].cceeveeeeeeeeeen feeeeeeeemnieeeeee feeemeeeeeeeeene [ 119,107 | ..ooeeennn [ (D) 0411 L.....
....... 1.4545% /
5 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/08/2019 |. 08/12/2024 |............... 1f..... 20,704,000 [Compound)  eeveenniiriinnnnns fooreenniieeeeens feanenns (218,460)f....... (317,083)[ cevvnneeees fonnnns (317,083)f........ 77,7181 | [ e [ 62,702 cevvnnnnns (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.742% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/12/2019 |. 08/14/2049 |............... 1o 8,249,000 [0IS Compound)  |oeevvvennvvvinnnnn fooreeiiiiiiiis i (81,120)]..... (2,972,555)] .eeeeenan |oee (2,972,5%5)|....... (308,728)[...ceevvvenninns Jeevnnnneeeeninins fooreeiiiniineens fenes 207,752 | wevrnnnnns (b) 0411 ......
....... 1.4245% /
5 YR PAY Float/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 08/12/2019 |. 08/14/2024 |............ce 1 |eeeees 25,000,000 [Compound) .. (265,691)|....... (390,884 ... (390,884)|.........214,865 |..eeeveeeeeeennn feoeeeeeeenieeees feeeeeneeeeeeeeen [ 76,275 | [ (D) 0411 Ll
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO T .1.651% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/12/2019 |. 08/14/2034 |............... 1f...... 14,744,000 [0IS Compound)  |+evveeneeeemmnnns fooeeeemneeccees Joeeenns (148,345)|...... (3,060,088)]....cccvnns |oeen (3,060,088)|....... (B47,873)[-eeeeeeeeeeeee Jeemneeeeeeen foeeeeeeeieeeeees fos 237,408 | .......... (b) 0411 ......
....... 1.5645% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/14/2019 |. 08/16/2034 |............... 1f..... 14,691,000 [Compound)  [eeeuivvrinnnnnns Joevenieeeceiiins [ (150,989)|...... (3,157,644) ..cvvvnnnnn fennnn (3,157,644)....... (342,343). ..o [ e o 236,617 | ....o.n... (b) 0411 ......
....... 1.4835% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/14/2019 |. 08/16/2029 |............... 1f...... 12,789,000 [Compound)  feueeeeeeeneiieees Joeenee e e (134,031)|..... (1,677, 421).eeeneeeen |nnee (1,677,421)....... (200,290)[-. e eeeereneeeee Jeemmmneeeeeennns foreeeeeeniieeeees fos 148,280 [ .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/22/2019 |. 08/27/2039 |............... 1f..... 17,000,000 [(1.6895%)  |oeeeereeniiiiiinnn feereeeeiiiinns feiiinnns 169,412 |...... 4,725,710 [ceveneenes [ 4,725,710 |........ 2P0 T R AR RPN AR 333,628 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/29/2019 |. 09/03/2024 |............... 1f...... 20,641,000 |(1.3445%)  |oeeeeeeeeimeines foeeeenneeeeeennn feeeeees 223,471 |eeueenns 373,998 | .oeevvvis fernns 373,998 |....... (178,887)] e eeeeeeeeeeeeenn feeeeeeeemeeeeee e e 67,448 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 09/05/2019 |. 09/09/2024 |.... [ I IO 41,300,000 [(1.384%) . ... 443,057 |........ 767,618 |... ... 767,618 |....... (338,920)|. 137,525 | oeeeeennn [ (D) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39  |. 09/05/2019 |. 09/09/2029 |........eueveet 1f..... 21,240,000 [(1.472%)  eeeeeeierreennen forneeereeniiinnees foeennnns 223,185 |...... 2,825,483 ). ..o |onnnns 2,825,483 |......... 334,455 [ | o | 247,764 .......... (b) 0410 ......
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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)
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/09/2019 |. 09/11/2039 |............... 1]...... 11,400,000 [(1.659%)  |oeeeeeeeerieiies fooeeeeee e o 114,459 |...... 3,214,854 | ..evvnes e 3,214,554 |......... 325,304 |- oo e foees 24,025 .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 09/09/2019 |. 09/11/2049 |......eeveeeeni 1 | 8,175,000 [(1.6975%) JUTT N F N RN : ) 11 23 N 3,008,240 |..eveeeees fonnee 3,008,240 |.........303,600 |. 206,199 | ..........| (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/10/2019 |. 09/12/2039 |............... L 8,634,000 |(1.7545%)  [eeeeeeeiiiiiiies e e 84,626 |...... 2,339,496 [..ccvveees |onnne 2,339,4% |......... 250,085 [..eeeeieeeeeeees feeeeiiieeeeees foeeeieieee e oo 169,684 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/10/2019 |. 09/12/2024 |............... 1. 20,720,000 |(1.515%)  [oeeeeeeeiiiiieens foee e 215,494 |......... 379,670 [.eeeurreees | 379,670 |....... (162,335)].c.vvveeeeeieinns foennrneeeeeiiiins fovneeeeeeiiiens fonieenns 69,632 .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/13/2019 |. 09/17/2049 |............... L1 8,435,000 (1.9265%)  [oeeeeeeiiiiiiins e e 79,049 |...... 2,791,321 [ oo [ 2,791,321 |......... 326,822 |- e e feeees 212,826 | ..oeeeennn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/13/2019 |. 09/17/2029 |............... 1. 21,565,000 [(1.778%)  [eeeeeeiiiiieeein [ [ 210,103 |...... 2,556,949 [..cuvnnees |- 2,556,949 [......... KT T AU IR KRR RS 252,060 | ..eveennnn (b) 0410 ......
....... 1.6475% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/01/2019 |. 10/03/2034 |............... 1]...... 14,770,000 [Compound)  [eeeeeeeeeriiens oo feeees (148,720)|.....(3,101,999) ....ovveers |- (3,101,999)|....... (350, 151)[+cc e Joee e oo [ 239,391 | ... (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/11/2019 |. 10/15/2049 |............... L1 8,347,000(1.8235%)  [oeeeieiiiiiiens o e 80,377 |...... 2,904,978 [...cooeuni fennns 2,904,978 |........ 317,800 [ o e 210,922 | ......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 10/11/2019 |. 10/15/2039 |.... R I 11,600,000 |(1.818%) .o 111,861 ... 3,071,747 |.eveeeeees o 3,071,747 |.........340,337 |. 228,641 | ..........|(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 12/24/2019 |. 12/30/2039 |............... 1. 17,782,000 [(2.0475%)  |oevveeeeeeeiinns fonnieeeeeeiiiins forieens 161,164 |...... 4,274,283 [ .oooeenni [t 4,274,283 |......... 544,655 |...evveeieiiiiins [ foneeeeeeiien foiee 352,830 | ..ooennn. (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.739% / (SOFR{
Fixed Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/05/2020 |. 02/07/2035 |............... 1. 22,271,000 018 Compound)  |.eeeevvveenenenns |ooeiiiiieeeeeiis foeens (219,174)|.....(4,624,704)] ..ooeeeenn | (4,624,704)....... (544,295).....coocnrneenn [ e [ 366,890 [ .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 02/05/2020 |. 02/07/2040 |.......eeveeeea 1 |oeee 17,385,000 |(1.802%) ...168,351 [...... 4,702,671 |.evveeeees o 4,702,671 |.........513,608 |. 346,120 | ..........|(b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO T . 1.392% / (SOFR{
Fixed Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2020 |. 02/27/2035 |............... 1]...... 14,538,000 [01S Compound)  [..eeeeeeeeenenans foreeeiiiiiiieeaes [ (155,690)|.....(3,474,385)] ...oeeenns | (3,474,385)|........ (337,956)]-..eeeeeeeeien ommmmeeeeeeiies oo foeeend 240,101 | .ooeeeenns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.343% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/27/2020 |. 03/02/2035 |............... 1]...... 14,500,000 [01S Compound)  [..eeveeereuiinns foueneeeeeeiiiies e (157,039)|.....(3,529,238)] ...cevenns |- (3,529,238)....... (334,681))..cceeeeeeee Joeeeeiieeeeees oo oo 239,563 | ..ooonnne (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.218% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/28/2020 |. 03/03/2035 |............... 1]...... 22,000,000 |01 Compound)  [.eeeeeeeeeeeenaes foueeeiiiiiiienaes [ (245,142)|.....(5,600, 188)[ ........oe. foeeen (5,600, 158)|........ (498,127 |- eeeeeeeeee e oo [ 363,521 | ... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/09/2020 |. 04/15/2040 |............... 1. 26,500,000(0.9795%)  [oeeeeeeiiiiiiinn e e 311,094 |...... 9,810,763 |..uveeeeens [onnee 9,810,763 |......... 684,994 |....oviiiiiiiiins [ foreeeeien fo 530,680 | ...eeeennn (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/09/2020 |. 04/15/2040 |............... 1]...... 26,545,000((0.979%)  |eeeeieiiieieeeee [ [ 311,656 |...... 9,828,996 [.....couv feunnns 9,828,996 |......... 686,095 [....eeieieeeee feeeeiieeeeees feeeieeeeees e 531,581 [ ....oeeenn (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 04/13/2020 |. 04/15/2040 |............... 1. 26,631,000 (1.0035%)  [oveeeeeeiiiiienns o e 311,034 |...... 9,783,501 |.uvveeeees o 9,783,501 |......... 691,360 [..oeeennreiinene foeeeeiiiieneeees i s 533,303 | ..oonnn. (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 05/26/2020 |. 05/28/2050 |............... 1]..... 14,700,000 [(0.9755%)  |oeeeeeeeeereins foeeeeeeee e e 172,731 |...... 7,216,825 |..oveeeeens | 7,216,825 |......... A74,579 | o e feees 375,911 | .eeeeenns (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 06/03/2020 |. 06/05/2040 |.... A 21,192,000 [(1.0165%) ...246,813 |...... 7,799,911 | s 7,799,911 ].........553,695 |. 426,227 | ..........[(b) 0410 ......
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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)
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/04/2020 |. 06/08/2050 |............... 1]...... 14,879,000 [(1.121%) e o o 169,402 |...... 6,951,683 |..uveeeees founnen 6,951,683 |......... 496,316 [.ooeeeeeeeeeee feeeeeeieeeeee e e 380,707 | ..oeeeee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 . 06/05/2020 |. 06/09/2030 |.... U I 51,073,000 (0.9055%) . ...608,995 [...... 9,088,120 |.evveeeees [onnee 9,088,120 |.........799,804 |. 635,355 | ..........|(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/31/2020 |. 08/04/2040 |............... 1]...... 10,415,000 [(0.7615%)  |oeeeeeeeeeieiies foieeeeee e o 127,939 |...... 4,180,876 [.....ovvees e 4,180,876 |......... 260,636 |...oooeveeeeeeee feeeeiiiiieeeees e e 210,534 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 08/18/2020 |. 08/20/2040 |............... 1. 10,562,000 (0.942%)  feeeeeeiiiiiieens e e 124,872 |...... 4,013,510 |.eeeeeeees | 4,013,510 |......... 273,286 [.oeeeeirieiieeens feeeeeiiiiineeeens i s 213,589 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 08/21/2020 |. 08/25/2030 |............... 1]...... 30,356,000((0.64%)  |eeeiiieiiiieeeees [ [ 382,117 |...... 6,002,892 |..vveeeees oueen 6,002,892 |......... 464,246 | | e o 384,009 | .......... (b) 0410 ......
....... 0.8305% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 08/21/2020 |. 08/25/2035 |............... 1. 20,618,000 [Compound) ~ [eeeeeeiiiiiiiinns e [ (249,717)|.....(6,162,476)] ........... |- (6,162,476)|....... (447 ,391)]. v oo foveeeeiiien fo 348,078 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/02/2020 |. 02/15/2047 |............... 1]...... 10,000,000 |(1.0419%)  [oeeeeeiiiieeeee feeeiiieeeeeee oo 115,842 |...... 4,507,088 |..eeveeees ounnen 4,507,088 |......... 311,931 [ e e s 239,152 | weveenne (b) 0410 ......
....... 0.9165% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2035 |............... 1. 13,847,000 [Compound)  [oeevveeieeiiiinns foniieeeeeiiiie o (164,731)|.....(4,056,382)[ ......eeen |- (4,056,382)|....... [RIUSTRUL ) A IR RSN RN 234,805 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2040 |.... R I 10,658,000 |(1.0275%) ...123,8%6 |...... 3,963,202 [..ccuvveens |onnne 3,963,292 .........281,009 |. 216,490 | ..........|(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 10/05/2020 |. 10/07/2030 |............... 1. 20,347,000 ((0.771%)  feeeeieiiriiieeen [ [ 249,455 |...... 3,930,601 |.euveeeees s 3,930,601 |......... 322,630 |.evveeieeeiiins foenreeeeeeeiees foreeeeeeiiien foie 259,750 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/09/2020 |. 10/13/2040 |............... 1]...... 10,775,000 [(1.1945%)  |oeeeeeeeeeieiies oo o 120,713 |...... 3,795,289 [....coounns fennnns 3,795,289 |......... 293,080 |-.eeeeieeeeeins foeieeeee e e foeees 219,084 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2050 |............... 1. 13,296,000 (1.2675%)  [eeeeeeeiiiiiienns e e 146,510 |...... 5,929,768 |........... [eens 5,929,768 |......... 459,080 |..oeveerrerieenes feeeeeiiiiinneeens e s 342,843 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2040 |............... 1]...... 88,808,000 [(1.201%)  |eeeeeeeeeieiies Joeieeeee e [eieeeeas 993,348 |..... 31,288,701 |.eveeeeen [ 31,288,701 |...... 2,422,373 |oeeoeieeeeee [ e e 1,808,985 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2030 |............... 1. 102,004,000(0.8595%)  foeeeeiiiiiiiinen [ [ 1,228,036 |..... 19,379,919 [ ..o [t 19,379,919 |...... 1,857,497 [coeeeiiiieeein [ i o 1,309,817 | ... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/21/2021 |. 01/25/2041 |............... 1]...... 16,627,000 [(1.5385%)  |oeeeeeeeeriiiins fooieeeee e o 171,959 |...... 5,228,534 | .ccvvrnens |onnne 5,223,534 |......... 483,488 | [eeeeieeeeee e s 340,969 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 02/24/2021 |. 02/15/2047 |............... 1. 47,000,000 |(2.00476%)  [oeveeeeeeiniinnns o e 431,319 |..... 14,335,861 |..oeeeeenn [ 14,335,861 |...... 1,753,018 [oeeiiieieeee [ oo o 1,124,015 ..........| (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/11/2021 |. 02/15/2047 |............... 1]...... 23,500,000 [(2.02105%)  [eeeeeiiereeeeens feeeeiieeeeeees Jeeees 214,708 |...... 7,110,007 [..covvveees |onenne 7,110,007 |......... 878,936 |..oeeeieieeeee feeeeiieeeeeee e e 562,007 | ..vveennnn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 03/12/2021 |. 03/16/2031 |............... 1. 32,000,000 |(1.644%)  [oeeeeeeiiiiinens feee e 322,489 |...... 4,843,637 [..ocoeennn fennns 4,843,637 |......... 611,729 [ooeeiiiiiieeie e e s 422,014 .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....ocoeeceneens. Exhibit 5 ... [Rate........... EXCH .ooeeeenines SNZ20JLFKBMNNCLQOF39  [. 03/17/2021 |. 03/19/2041 |............... 1]...... 34,908,000 [(2.0785%)  |oiiiiccceiiiiie |oeeiiiiiiieeeee |, 313,876 |...... 8,701,941 |..oeeee |enees 8,701,941 ...... 1,109,636 | | i o 718,937 | ..eeeen.. (b) 0410 ......
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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)
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/17/2021 |. 02/15/2047 |............... 1]...... 24,000,000 |(2.1642%)  [eeeeeeeeeiiiiees o e 210,682 |...... 6,741,442 |........... [l 6,741,442 ......... 919,421 |oeiiiee s o o feees 573,965 | ..ooovnne. (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2031 |..........o.... 1| 31,580,000 |(1.688%) .. L.314.791 4,739,958 [..oooeunn fennns 4,739,958 |.........612,418 |. 418,682 | ..........|(b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .1.961% / (SOFR
Fixed Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2036 |............... 1. 22,116,000 [018 Compound)  [..eeveeeeuvneeenes fereeniiiiiiienins [ (205,359)|.....(4,520,790)( ....covvvs feuenn (4,520,790)|....... [ 40 T4<)) R FOUUUUURN RPN RN 383,584 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... H o SNZ20JLFKBMNNCLQOF39 [ 05/10/2021 |. 02/15/2047 |............... 1]...... 48,000,000 (2.04952%)  [eeeeeeiiiiiiiees e e 435,125 |..... 14,315,793 [ ....oonnes feenes 14,315,793 |...... 1,808,939 | oo o fos 1,147,930 | .oooeennne (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 05/11/2021 |. 02/15/2047 |.... U I 48,000,000 |(2.07818%) ...431,686 |..... 14,107,638 [ .cevveeees oo 14,107,638 |...... 1,812,661 [ooeeeeeeinieeens o e 1,147,930 | ..ooeeen. (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2031 |............... 1]...... 31,512,000 [(1.6055%)  [oeeeieiiiiieeeees feeeeieieeeeee Joees 320,607 |...... 4,951,157 [ .oooevinn [ 4,951,157 |......... 610,433 [ oo e s 421,385 .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.879% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2036 |............... 1]...... 22,021,000 018 Compound)  |.eeeeeeraereas |oeeeiiieeeeees foes (208,987)|.....(4,708,613)| ....ovvees |- (4,708,613)|....... (581,285)]...eeeeeeees Joeeeeiiieeeeees foeeieieee e oo 383,844 | .......... (b) 0411 ......
....... 1.6595% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2036 |............... 1. 21,855,000 [Compound) ~ |oeeeiiiiiiieeiis | [ (219,403)|.....(5,158,578)] ...eeeeenns |- (5,158,578)|....... (560,809)....vvvveeeeeen |oeeeiiiiieieeeis [ [ 382,107 | .evveennn (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2041 |............... 1]...... 17,077,000 (1.7465%)  [oeeeeeeieiieeeees feeeeieieeeeee e 167,722 |...... 5,009,707 |.evveeeeees foueen 5,009,707 |......... 519,940 | foieeee e o foees 354,389 | .......... (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT .0.976% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2028 |......oevveeeia 1 |oeee 43,715,000 [01S Compound) (513,554)|.....(5,711,796)[ ....covvvs fernns (5,711,796)|....... (534,897)|. 453,597 | ..........|(b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2031 |............... 1. 31,131,000 |(1.1835%)  [oeeeeeeeiiiiieens oo e 349,571 |...... 5,797,071 | o 5,797,071 |......... 572,240 | foenriieeeeciens foneeeeeeiiiee foe 420,689 | .......... (b) 0410 ......
....... 1.3855% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2036 |............... 1]...... 21,446,000 [Compound) oo oo e (229,987)|......(5,656,016)] ........... |..... (5,656,016)|....... (528, 718)|..ceeeeeeeeee Joee e oo [ 376,172 | wevveeennn (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2041 |............... 1. 16,647,000 [(1.482%)  |ecveeeeeeiiinns foeinneeeeeeiinns fovieens 174,507 |...... 5,449,066 |........... [...... 5,449,066 |......... 485,738 [.oeeieiieiieenn feeeeeiiiieeeeee e s 346,261 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/07/2021 |. 09/09/2041 |............... 1]...... 16,966,000 [(1.7105%)  |oeeeeeeeeeieies fooieeeeee e o 168,159 |...... 5,094,368 [......ccovs feunns 5,094,368 |......... 515,632 |-.eeeeeeeeeeies foeieeeee e o foieees 354,289 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/07/2021 |. 09/09/2026 |............... 1. 20,249,000((0.9195%)  [eeeeiiiiiiiieein [ [ 240,741 ... 1,730,346 [.connnnne |oenne 1,730,346 |......... 103,829 [ [ e [ 158,220 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/07/2021 |. 10/12/2031 |............... 1]...... 31,641,000 |(1.596%)  [eeeeeeeeiiiiiees o e 322,677 |...... 5,202,848 [......ccuut fennns 5,202,848 |......... 630,920 [.eeieiiiiiieeee foeeeeiieeeeeee e s 434,181 | .oeeeens (b) 0410 ......
....... 1.7865% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 10/07/2021 |. 10/12/2036 |............... 1. 22,014,000 [Compound) ~ |oeeeeiiiiiieeiis | [ (214,016)|...... (5,024,273)| ....ovvees | (5,024,273)........ (CRIRT40) A ISR RPN RS 389,683 | ..........|(b) 0411 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.364% / (SOFR
Fixed Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 01/07/2021 |.01/11/2036 |............... 1. 21,323,000 (018 Compound)  |.eeeuvvverrenenn |ooeiiiiieeeeeiis foeens (229,820)|.....(5,475,155)] uveeeeenns | (5,475,155)|....... (513,033)]..cvveeeeeeinins Jonrreeeeeeiiies forveeieeeiiiiens foes 365,939 | .......... (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/07/2021 |.01/11/2051 |............... 1]..... 11,930,000 [(1.593%)  oeeeeeieeeieiies foeiieeee e o 121,782 |...... 4,687 117 [ oo | 4,687,117 |......... A41,566 ..o [eeeeeeeeeee e s 308,695 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39  [. 02/25/2021 |. 03/01/2041 A 28,718,000 (1.9515%) ...267,339 |...... 7,595,199 [......ccen [ 7,595,199 |.........894,409 |. 590,593 | ..........[(b) 0410 ......
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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)
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/16/2021 |. 09/20/2031 |............... 1]...... 20,913,000((1.398%)  feeeeieeiiiieeeees [ [ 223,618 |...... 3,681,630 |..uveeeees founnen 3,681,630 [......... 402,528 |- oo e feees 285,820 | ..oeeennn (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.577% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/16/2021 |. 09/20/2036 |............... 1]...... 14,468,000 [01S Compound)  [..eeeeeeeeeiinns foeeneeeeeiiiies o (148,229)......(3,586,400)] .......vnn |- (3,586,400)|....... (369,339)]....ceeeeeeeiinn Jomrneeeee e oo foieees 255,491 | .......... (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 11/05/2021 |. 11/09/2026 |............... 1. 61,137,000 |(1.1485%)  [oeeeeeeeiiiiienns foreeee e 691,919 |...... 5,149,968 |........... [...... 5,149,968 |......... 393,236 |-uuvveeieeeiiins foenneeeeeeeiinns foreeeeeeeiien foiee 493,771 | v (b) 0410 ......
7 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.334% / (SOFR
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 11/05/2021 |. 11/09/2028 |........coeeeea 1 |oeee 44,228,000 (018 Compound) (480,040)|.....(5,438,036)[ .....vveeen |-one (5,438,036)|....... (611,828)|. 474,836 | ..........| (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2031 |............... 1]...... 31,815,000 |(1.599%)  [eeeeeeeiiiiiees o e 324,206 |...... 5,270,321 [.eoeeeinns [ 5,270,321 |......... 638,899 [...oiiiiiieeein feeeeieeeeee e s 439,021 .......... (b) 0410 ......
....... 1.7055% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2036 |............... 1. 22,037,000 [Compound) ~ |oeeeeiiiiiieeis | [ (218,698)|.....(5,231,617)[ .cevvveeees |- (5,231,617)|....... (G704} T IR U RN 391,409 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2041 |............... 1]...... 17,168,000 (1.7495%)  [oeeeeeiiiiieeeies feeeeiiieeeeee oo 168,489 |...... 5,104,265 [.......coe. feeees 5,104,265 |......... 527,940 .. o o feees 360,304 | .......... (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.728% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2051 |............... 1]...... 12,298,000 [01S Compound)  [..eeeeeeeeeeeaans feoreeeiiiiiieeaes [ (121,355)|......(4,606,277)] ..oeeeenns |- (4,606,277)|....... (471,827 )|+ e e oo 323,140 | .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 12/16/2021 |. 05/15/2047 |............... 1. 46,500,000 |(1.70773%)  [evveeeeeeiniienns oo e 461,261 |..... 16,348,858 |........... |..... 16,348,858 |...... 1,657,047 [coeeeiiiieeeee [ i o 1,117,964 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 12/23/2021 |. 12/29/2031 R I 21,252,000 |(1.5915%) ...216,859 |...... 3,577,230 [.eoeeennns feunns 3,577,230 |.........431,145 |. 295,727 | ......... | (b) 0410 ......
....... 1.7625% /
30 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 12/23/2021 |. 12/29/2051 |............... L1 8,251,000 [Compound)  [eueeeeeiiiiiiinns e [ (80,665).....(3,045,883) ........... [..... (3,045,883)|....... (319,321)] v fonrreeeeeeiiiies foveeeeeiieen fo 217,306 | ....oeen.n (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 12/27/2021 |. 12/30/2026 |............... 1]...... 41,042,000 [(1.353%)  feeeeieiiiieeeees [ [ 443,289 |...... 3,378,289 [...ooovnn fennnns 3,378,239 [......... 309,678 |.eeeeiieieeeee feeeeiieeeeees e e 340,228 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 12/29/2021 |. 12/31/2026 |............... 1. 82,083,000 (1.3795%)  [oeeeeeeiiiiiiiens [ e 881,126 |...... 6,705,465 |..uveeeees |onnee 6,705,465 |......... 625,487 ...oooiiniiiieen [ e [ 680,787 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 12/30/2021 |. 01/04/2032 |............... 1]...... 31,929,000 [(1.628%)  [eeeeeeeiiiieeeees [eeeeiieeeeee [ 323,083 |...... 5,309,857 [....covuun feunnns 5,309,857 |......... 651,713 [ oo e s 44771 | e (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/04/2022 |. 05/15/2047 |............... 1. 47,800,000 |(1.64868%)  [..eeeeeeiiniinnns o e 469,132 |..... 15,231,134 [ ..o [ 15,231,134 |...... 1,774,536 [coeeiiiiieeeee [ s o 1,149,219 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/03/2022 |. 02/07/2032 |............... 1]...... 21,430,000 [(1.656%)  [eeeeeeciiiieeeies [eeeeeieeeeeees Jeees 205,170 |...... 3,164,713 |.evveeeees o 3,164,713 |......... 461,906 |..oooeeeeeeeeee feeeeiieeeeeees e oo 300,305 | ..oeeennnn (b) 0410 ......
....... 1.7395% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 02/03/2022 |. 02/07/2037 |............... 1. 14,929,000 [Compound) ~ feeeeeeiiiiiiiinns [ [ (139,779)|.....(3,133,705) .veeeenns | (3,133,705)|....... (415,274)]. v o forreeeeceiiien [ 267,651 | ..........| (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/14/2022 |. 05/15/2037 |............... 1]...... 75,000,000 |(1.90341%)  [eeeeeeeeiiinies oo e 687,7% |..... 14,730,332 [ ..coonnnns feenes 14,730,332 |...... 2,150,672 |- foeiieeee e o o 1,358,438 | .......... (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.722% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 02/22/2022 |. 02/24/2029 |............... 1]..... 30,041,000 |01 Compound) [..eeeeeueeeennans foueeeiiiiiiieeies e (286,082)|..... (2,997,327)| ...ovvveers |-ene (2,997,327)....... (485,838)]....eeeeeeees Joeeeeiieeeeeees [ [ 332,611 | .ovveeenns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 02/22/2022 |. 02/24/2032 |.... A 21,617,000 (1.781%) ...202,636 |...... 3,023,045 [....cccnnn fonnnns 3,023,045 .........474,862 |. 303,821 ..........| (b) 0410 ......
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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)
......... SOFR-01S
27 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/24/2022 |. 11/15/2048 |............... 1]...... 47,800,000 |(1.83433%)  [eeeeeeeiiiiiiens o e 429,148 |..... 14,221,142 [ ..o [ 14,221,142 |..... 1,901,104 [eeeiieeee [ o o 1,186,051 .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.898% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2022 |. 03/01/2037 |............... L 7,576,000 [0IS Compound)  |-..eeveeeeereiiis Joenieeee e e (68,952)|..... (1,474,212)[ ...cevveers |-one (1,474,212)|....... (215,824)]...eeeeeeeeiins oo o fes 136,143 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2022 |. 03/01/2042 |............... L1 5,953,000 ((1.9125%)  [oeeiiiiiiiiiene oo [ 53,962 |...... 1,453,701 [ .o |oee 1,453,701 |......... 198,856 [.vvvveeeeevneeens fereeeiiiiiiieens e e 125,989 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/01/2022 |. 08/15/2047 |............... 1]...... 48,410,000 |(1.67043%)  [eeeeeeeeiiiieees oo e 463,682 |..... 15,337,359 [..ooovunnns fennns 15,337,359 |...... 1,817,987 [ e e 1,170,207 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 . 03/04/2022 |. 08/15/2047 |.... U I 48,500,000 |(1.67273%) . ...464,262 |..... 15,348,671 |.uveeeeens [ 15,348,671 |...... LI: 727 L U IR K RN 1,172,382 .oeeeenne (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/04/2022 |. 08/15/2047 |............... 1]...... 48,500,000 |(1.66223%)  [oeeeeeeeiiiiiiees e e 465,549 |..... 15,427,204 [ ....cceee fenees 15,427,204 |....... 1,818,730 [ oo e s 1,172,382 woeeennee (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/04/2022 |. 08/15/2047 |............... 1. 48,500,000 |(1.67163%)  [ceeeeeeeeinnnenns o e 464,397 |..... 15,356,898 |.....cccvnn |- 15,356,898 |...... 1,821,753 [eoeeiiieieeein [ i o 1,172,382 woeeenn. (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/08/2022 |. 08/15/2047 |............... 1]...... 49,000,000 |(1.72216%)  [eeeeeeeeeeiiinnns oo e 462,926 |..... 15,133,387 |.vveeeeen [ 15,133,387 |...... 1,856,953 | foeeeeeeeeeies o foes 1,184,469 | .......... (b) 0410 ......
...... 2.27002% /
25 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/25/2022 |. 08/15/2047 |............... 1. 52,600,000 [Compound) ~ [eeeeeeiiiiiiiines e [ (424,092)].... (11,801,173)........... ... (11,801,173)].....(2,184,483)]...coveeeeeiiins fonnneeeeeceiiies fovneeeeeeciiee foees 1,271,491 ... (b) 0411 ......
...... 2.24774% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/25/2022 |. 08/15/2047 |............... 1]...... 52,540,000 [Compound) oo e e (426,568)|... (11,968,234)|........... ... (11,968,234)].....(2,174,229)]....oeveeeiiiiis Jonieeeeecies o foes 1,270,041 | .......... (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/25/2022 |. 02/15/2038  |............... 1. 76,480,000 (2.34098%)  [oveeerriiiiiiinnns o e 603,438 |..... 12,105,591 |.eeeeeeens [ 12,105,591 |...... 2,404,604 [....ooooinniinn e e [ 1,424,570 | .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 04/01/2022 |. 02/15/2038  |.... R I 75,550,000 |(2. 15009%) ...632,556 |..... 13,500,050 |..eeeeeennn feeeen 13,500,050 |...... 2,313,482 [ [ e 1,407,248 | ..........| (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/05/2022 |. 02/15/2038  |............... 1. 76,700,000 [(2.33397%)  |eecveeeiieiiiins foerieeeeee i o 606,533 |..... 12,197,889 |..oceeeens [ 12,197,889 |...... 2,409,214 [oveeeeeiiieen e e e 1,428,668 | .......... (b) 0410 ......
...... 2.31963% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/07/2022 |. 08/15/2047 |............... 1]...... 53,100,000 [Compound) ~ [eeeeeiiiiiiiees [ [ (421,465)|... (11,507,107)]........... ... (11,507,107)]..... (2,222, 7A7)|. e Joneeeeeeciies oeeeeee e fonees 1,283,577 | weeeennne (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/07/2022 |. 02/15/2038  |............... 1. 77,100,000 [(2.44413%)  |eoceveeeneiiiins foeiniieeeeeiiins fovieeens 588,227 |..... 11,353,577 |.vveeeees [ 11,383,577 |...... 2,458,223 [ooeoiiiiieeeeen [ e | 1,436,119 | ... (b) 0410 ......
...... 2.77258% /
16 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/10/2022 |. 02/15/2038  |............... 1]...... 79,000,000 [Compound) — feeeeeeiiiiiiiees [ [ (537,134)|......(8,859,611)] ...eeeenns |- (8,859,611)].....(2,630,139)]...coveeeeriinn foeemeeeee e foveeeeee e o 1,471,510 | .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 05/10/2022 |. 08/15/2047 |............... 1. 55,000,000 (2.62335%)  [oeeeeeeiiiiiinnns o e 394,320 |...... 9,342,765 [ ...oceuni fenns 9,342,765 |...... 2,413,025 [oeeeeeeiieeee e e e 1,329,506 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/11/2022 |. 05/13/2032 |............... 1]..... 34,169,000 [(2.7285%)  [eeeeeeiiiieeeees [ [ 242,085 |...... 2,646,776 |..oveeeeens |ounnee 2,646,776 |........ 860,810 [...eeeeeeieeees oo e [ 486,765 | .......... (b) 0410 ......
....... 2.7625% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 05/11/2022 |. 05/13/2037 |.... A 24,329,000 [Compound) (170,279)|......(2,637,985)| .......cee. |..... (2,637,985)|....... (783,275)|. 440,567 | ..........|(b) 0411 ......
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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)
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/29/2022 |. 07/01/2032 |............... 1]...... 34,598,000((2.909%)  feeeiieiiiieeeeees [ [ 226,021 |...... 2,276,988 [ ....covnns fenenns 2,276,988 |......... 900,501 [+eeeeiieieeeee feeeeiieeeeees foeeieieeeeees oo 496,933 | .......... (b) 0410 ......
....... 2.9595% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 06/29/2022 |.07/01/2037 |.... U I 24,734,000 [Compound) .. (158,424)|.....(2,202,033)] ..eeveenns [onee (2,202,083)f....... (821,963)|. 450,186 | ..........| (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 08/11/2022 |. 08/15/2032 |............... 1]...... 22,837,000 [(2.664%)  |eeeiieeiiieeeees [ [ 161,382 |...... 1,915,924 |.ooveeeens |oneee 1,915,924 |......... 582,171 [ oo e s 330,448 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.733% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 08/11/2022 |. 08/15/2037 |............... 1]...... 16,224,000 [01S Compound)  [..eeeereeeeeenans foureeiiiiiieeeees [ (111,820)|.....(1,837,459)| ........... |..... (1,837,459)|....... (527,256)|-.vveeeeeiien Jonmneeeeeeeiies o foiiees 296,664 | .......... (b) 0411 ......
....... 3.3675% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 09/23/2022 |. 09/27/2037 |...evvvvvveeeea 1 | 8,592,000 |Compound) .. ...(44,689)....... (409,544)] ..eeveeens fovnnns (409,544)|....... (303,954)[. 157,799 | .......... (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/27/2022 |. 05/15/2038  |............... 1]...... 86,300,000 |(3.55148%)  [ceeeeeeiiiiiieins oo e 431,900 |...... 2,524,085 [..ouvvees |oenne 2,524,085 |...... 3,179,513 [ e e 1,621,535 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/28/2022 |. 02/15/2048 |............... 1. 50,848,000 [(3.172083%)  [oeeeeecurreiienins [oeeeeiiiieneeen [ 346,478 |...... 5,073,057 |.evveeeeees |onnee 5,073,067 |...... 2,882,586 |...uvvveieeeiinns [ o fonens 1,462,203 | .......... (b) 0410 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/28/2022 |. 05/15/2038  |............... 1]...... 85,681,000 (3.461499%)  [ceeeeeeriiiiiine o e 448,290 |...... 3,341,205 [ ..oooeinn fennns 3,341,205 |...... 3,128,400 .o oo e s 1,609,904 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 10/05/2022 |. 10/07/2032 |............... 1. 23,951,000((3.5005%)  [eeeeieiiiiiieeinn [ [ 115,8% |......... 594,466 | ...eeeeeen orinnns 594,466 |......... 682,252 |...uvveeieeiiiins [ foneeeeeeiiien foee 349,557 | .......... (b) 0410 ......
7 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.602% / (SOFR
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 10/05/2022 |. 10/07/2029 |............... 1. 32,626,000 018 Compound)  |.oeeevvveenerann |ooviiiiieeneeins foeens (149,500)|....... (543,189)] ..eeveenns fornnnn (543,189)|....... (WIS :I0)) A IR RSN RN 383,252 | ..ooeen. (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 11/10/2022 |. 11/15/2082 |......oeeveeeia 1 |oeee 11,994,000 |(3.5695%) .55,075 |.........239,046 | ... ....239,046 |.........347,057 |. 176,142 ..........[(b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO T .3.413% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/22/2022 |. 11/25/2037 |............... 1]...... 17,186,000 [01S Compound)  [-eeeeveeeeareas foeeeiiiiieeeeees Joees (85,300)f....... (743,413)] oo [ (743,413)|....... (616,36)[.eeeeeeeeeees foreeeeeiiecs o [ 317,519 | eveeenns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 11/22/2022 |. 11/25/2082 |............... 1. 23,908,000 [(3.441%)  feeeiiiiiiiiieeen [ [ 116,972 |........ 700,681 [..ooeennns fernnne 700,681 |......... 683,206 [....oocuvveiieenen feeeeeiiiiinneee e s 351,666 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/29/2022 |. 12/01/2032 |............... 1]...... 23,900,000 [(3.4385%)  [eeerieeiiiieeeens feeeeeieeeeeee [ 116,892 |......... 705,424 | evveeeeis e 705,424 |......... 683,519 [.oeeiiiiieeee oo e s 351,882 .......... (b) 0410 ......
....... 3.4095% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/29/2022 |. 12/01/2037 |............... 1. 17,178,000 [Compound) ~ [eeeeeniieeeenins [ Joeeis (85,274)f....... (750,158)] «.vvvveeaen |onees (750,158)....... [CR1CR: 1)) U FOUUUUUTRRR KU RS 317,562 | ...oeeeenn (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/03/2023 |. 01/05/2033 |............... 1]...... 23,884,000 ((3.452%)  |eeeeeeeiieieeeens [ [ 115,620 |......... 684,222 |..veeeieis e 684,222 |......... 688,213 [ feeeeieieeeee e s 353,584 | .......... (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.535% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/03/2023 |. 01/05/2030 |............... 1]...... 32,582,000 018 Compound)  |.eeeeveeaereas Joeeeiiieeeeees o (150,890)....... (650,689)] ..evvveeees |oneen (650,689)....... (752,547 )]s Joneeeeeeeees oo foees 391,185 [ ... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 01/30/2023 |. 02/01/2033 |............... L1 5,000,000 [(3.25855%)  |eecureeiiieiiiins Joeeiiiieeeeeiins [ 27,475 |......... 216,531 [ oo | 216,531 |......... 140,895 [ [ e 74,333 e (b) 0410 ......
...... 3.13805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/02/2023 |. 02/06/2038 |............... 1]..... 24,900,000 [Compound) ~ |oeeeieiiiieeees e e (144,960)|.... (1,817,761)]........... ... (1,817,761)|....... (867,848)....cceeeeeaa [ e [ 463,398 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 02/02/2023 |. 02/06/2043 |.... A 20,000,000 (3. 115%) . 17,599 ... 1,823.129 | ueeeeen [ 1,823,129 ).........818,585 |. 434,199 | ..........[(b) 0410 ......
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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)
....... 3.0005% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 02/02/2023 |. 05/15/2048 |............... 1f...... 28,900,000 [Compound)  eeeenneeeernenns foeeeeennieeeeeenn feenenns (184,884)f..... (3,224,286)] ...cvvnnnns fennnn (3,224,286)|..... (1,863,065)[- .. eeeeeeneeeeee Joemeeeeeemees foeeeeeeeieeeeeees foens 709,717 | e (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/08/2023 |. 02/10/2033 |.... [ I IO 12,000,000 |(3.36226%) . .63,509|.........425,026 | ... 825,026 ... 382,212 | [ i [ 178,647 | ..........|(b) 0410 ......
....... 3.6633% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFK8NNNCLQOF39  |. 03/01/2023 |. 03/03/2038 |............... 1f...... 70,200,000 [Compound)  eeeenneeeernnnnnn foeeeeennieeeeeenn feeeeans (327,041)|...... (1,187,576)] ...ccevvves |onee (1,187,576)|..... (2,603,466)[-....cevvnneeeeen formmeeeeemniees feeeeeeneeeeeennen feeees 1,309,657 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/01/2023 |. 03/03/2043 |............... 1f..... 56,800,000 ((3.5696%)  |oeeurrriiirnninns ferernineeeeiinn oo 278,068 |...... 1,723,082 [ceveeneeens [ 1,723,032 |...... 2,465,036 |...ovnnniiniinnnnn [ e e 1,235,360 [ .......... (b) 0410 ......
...... 3.1275%% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......o.euenn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 03/28/2038 |............... 1f...... 25,100,000 [Compound) ~ |eeeenmeeeermnnnn foeeeemnnieeeeeenn feenenns (154,345)|..... (1,871,526)( ... |nnee (1,871,526)|....... (873,803)[-. e eeeeeenaeeee Jeemmmmeeeeemmnin foreeeeeeeiieeeees Jons 469,417 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooovvivvinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 03/28/2043 |............... ... 20,200,000 [(3.09125%)  oueeiiiiiiinnnnns forennninininiiins oo 126,066 |...... 1,909,424 | ..o [l 1,909,424 |......... 824,553 |..ovvveiiiiiiinnn fooniiii e | 440,130 | .......... (b) 0410 ......
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 3,150,418 | 141,784,529 | XXX 141,784,529 |  (11,177,351) 130,303,171 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 3,150,418 141,784,529 | XXX 141,784,529 | (11,177,351) 130,303,171 [ XXX XXX
......... SOFR-01S

20 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 01/31/2007 |. 02/02/2027 |............... 1f...... 75,000,000 [(5.4597%)  |eeeeuieeeeeenni foeeeeenneeeeeeen [ 40,451 |..... (4,286,431)] ..covvnnnns fennnn (1,785,829)f......... 375,785 .eeeeeeeeeeeees Jeeeeneeeeeeens o feeed 632,171 ..oveenens (b) 0453 ......
......... SOFR-01S

30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/28/2017 |. 03/02/2047 |............... 1f..... 14,000,000 (2.625%)  [oeeeiiiiiiiinines e [ 106,754 |...... 1,527,217 [t | 2,956,958 |........ [Q[CICI07)) R AR R R, 335,113 | ... (b) 0453 ......
......... SOFR-01S

30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ... . |Liability Hedge ...... Liabilities |Rate... . SNZ20JLFKBNNNCLQOF39  |. 03/03/2017 |. 03/07/2047 |.... U I O 22,000,000 |(2.75436%) .. 160,641 |...... 1,960,550 [..ooevvvnn foeenee 4,215,548 |.........(21,300)|. 526,764 | ..........[(b) 0453 ......
......... SOFR-01S
30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39 ). 03/22/2017 |. 03/24/2047 |............... ... 44,000,000 [(2.6549%)  eeeeiiiiiiininns fooreriniininniinns oo 332,054 |...... 4,600,750 [..oeeeeeenn fonnns 9,098,051 |......... (49,883)]..cvveniiiiinnnnn foovviviiiininiiins o foeees 1,054,596 | .......... (b) 0453 ......
1179999999. Subtotal - Swaps - Replication - Interest Rate 639,900 3,802,086 | XXX 14,484,728 288,000 2,548,645 XXX XXX
1229999999. Subtotal - Swaps - Replication 639,900 3,802,086 | XXX 14,484,728 288,000 2,548,645 XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 3,790,319 145,586,615 | XXX 156,269,258 (10,889,351) 132,851,816 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 3,790,319 145,586,615 | XXX 156,269,258 (10,889,351) 132,851,816 [ XXX XXX
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ......oeeeens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .eoevrrrrnniiiiiininnnnns . 03/13/2024 |. 06/21/2024 |.......... 2,100 |..... 557,392,500 |.. 5238.029 X 50 [c..uiivrrrennnins fevnninineininins [ feene (7,399,455)] ...coeenna o (7,399,455)|...... (7,399,455)]...ccvvvnniiiinnn feoeeeeiciiineees v o 24,780,000 | .......... (b) 0111 ......
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ......oeeens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .eoevrrrrnniiiiiininnnnnns . 03/13/2024 |. 06/21/2024 |............ 900 |..... 238,882,500 |.. 5238.029 X 50 |....cevvuuiriinnn foonnririiiniinnnns v o (3,171,195)( .eeeeeeecn | (3,171,195)|..... (R0 VA T 1¢15)) R FORRRUUURR R RN 10,620,000 | .......... (b) 0111 ......
... Fx USD $1.00

Fx AUD 1.00 PAY per Page 3 GOLDMAN SACHS per (AUD

USD $0.652069 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 02/05/2024 |. 04/05/2024 |............... ... 6,866,287 |1.53358)  |oeeeieeiiiiiees feeern e fereee e s 1,396 [.eveneeeies [oeeeeennnns 1,896 [ooeeeeeeeeeeees [ 1,896 [ Jeeeeee e foeeeeeen VI VN . (b) 0261 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (ELR

USD $1.078805 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC .oovvviiiiins 4PQUHN3JPFGFNF3BB653  |. 02/05/2024 |. 04/05/2024 |............... ..., 6,285,118[0.926952)  |.iiceeiiiiiiins Lo e foeiinnn (6,851).eeeeeeene |oeiinnnnn (6,851)]...eeveeniinines fovviannnns (6,851)]..eeeeeneniiies Jvvnniniiiiiiiin forneiiinnn 3,677 cevennnnns (b) 0261 ......
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (EUR
USD $1.078975 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 02/08/2024 |. 04/15/2024 |............... L} 8,683,591(0.926806)  |eeeeiuieeieiennnn fooeeeeeieeeeeen [ e (11,464).eeeneeens oo (11,464)]..ceeeeeeeeee | (11,484)].oeeeeeeeeee Joeeeeeeeeeeen foreeeeenn 8,79 | ..oeevnnen (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (ELR
USD $1.086603 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN ... ... W22LROWP2IHZNBB6K528 | 03/01/2024 |. 05/21/2024 |.....oeevvvvnnn 1 fennnns 6,375,100 (0.920299) . 033,408 | [ 33,408 [ [ 33,408 e e [ 1191 (D) 0261 L
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (EUR
USD $1.087212 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 03/05/2024 |. 04/22/2024 |............... 1f...... 16,391,895 (0.919784)  |eeeeeieeeeiei foeeee e e e 97,789 [ v o 97,789 |eeeeeeeeees Joeeeeennns 97,789 | e [ 20,15 .oeeennns (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 per (GBP
USD $1.268722 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/19/2024 |. 04/22/2024 |............... L 6,457,79410.788195)  [oeiiiiiiiiiiiiiins feeeeeiiis [ [ 7T I 32,672 [ | 82,672 [ i [ 7,924 (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx AUD 1.00 per
AUD 0.787788 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC .. 4PQUHN3JPFGFNF3BB653 | 03/19/2024 |. 04/22/2024 |........eevvn 1 fennnnns 3,441,281)(USD $1.269377) [..oevvvvennennns fovnnneeeciinins fooreviiniiieiins foenns (16,177)] .o e (16,177 foeeeees (8177 ) v [ 4,223 o (b) 0260 ......
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 GOLDMAN SACHS per (AUD
USD $0.652929 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 03/20/2024 |. 05/09/2024 |............... 1ot 6,997,440 |1.53156)  [oeeeeeiiiiieeeeen Jeere e e [ R IR R 3,838 [ceeeeeeeniiees feeeeeennans 3,838 [ceeeeeeneeeee Jeeenneeeeeeen foeeeeeian 11,433 cooeeennns (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 MGN STNLY&CO INT per (GBP
USD $1.271942 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 03/21/2024 |. 06/14/2024 |............... 1f..... 14,343,690 10.786199)  [ooiiiiiiiiiiiiins [ [ e 91,206 [.evuneeens [ 91,206 [..eneeeiininens foevinnnnns 91,206 |.oenneeeeiinines foeveiiiineinciens e 32,49 .......... (b) 0261 ......
Fx USD $1.00 PAY per Page 3 Fx GBP 1.00 per
GBP 0.789978 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 03/26/2024 |. 06/14/2024 |............... |} 339,250 |(USD $1.265858) |......ccvvvnnniins |ovvvnnnniniinnnnns fooviiiiiniiiiiins Joviinnnnns ({22 PP ({7223 N TP (622)].neeeeevnnnines fovvniniiiiiiinns [, 769 .oeennnnns (b) 0260 ......
1439999999. Subtotal - Forwards - Hedging Other (10,345,455) XXX (10,345,455)  (10,570,650) 225,195 35,505,365 [ XXX XXX
1479999999. Subtotal - Forwards (10,345,455) XXX (10,345,455)  (10,570,650) 225,195 35,505,365 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 3,150,418 131,430,074 | XXX 131,439,074 |  (21,748,001) 225,195 165,808,536 [ XXX XXX
1719999999. Subtotal - Replication 639,900 3,802,086 | XXX 14,484,728 288,000 2,548,645 XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 3,790,319 135,241,160 | XXX 145,923,803 |  (21,460,001) 225,195 168,357,181 [ XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
o111 ... ... |Hedges against declines in a particular Equity Index that impact our Group Variable Annuity Business

0260 Hedges against increases in a particular Foreign Currency that impact our foreign currency investment portfolio .
0261 Hedges against declines in a particular Foreign Currency that impact our foreign currency investment portfolio
0410 Hedges against rising interest rates that impact our Group Variable Annuity Business ...

0411 Hedges against declining interest rates that impact our Group Variable Annuity Business

0453 ... . |Hedges against rising interest rates that impact our Individual Fixed Annuity Business ....
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Futures Contracts Open as of the Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 178 |........ 22,962,000 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/26/2024 .|..... 127.7422 |..... 129.0000 |.......eeeee 83,438 |.....cceeeeen 83,438 |- e e foeeees 223,890 |........ 223,890 |........ 1,059,100 [(b) 0310 ...coeeefvenrnnne 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............. L7 R 5,676,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............e... 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 .|..... 126.8438 |..... 129.0000 |.......eeees 20,625 ..o 20,625 |- e e e 94,875 |.......... 94,875 |.....oeee. 261,800 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 300 |........ 38,700,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 |..... 126.8594 |..... 129.0000 |............ 140,625 |............ 140,625 |...vveeeeeciis [ e e 642,186 |........ 642,186 |........ 1,785,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 200 |........ 25,800,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............e.. 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 |..... 126.8750 |..... 129.0000 |......eeeeees 93,750 |.ooooiiinnnns 93,750 |-eeeeeeeeiiiis oieeeeeeiiiies o foeeees 425,000 |........ 425,000 |........ 1,190,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 300 |........ 38,700,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 |..... 126.8828 |..... 129.0000 |............ 140,625 |............ 140,625 |...vveeeeecins [ e e 635,157 |........ 635,157 |........ 1,785,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 300 |........ 38,700,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............e... 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 .|..... 126.8906 |..... 129.0000 |............ 140,625 |............ 140,625 |...eveeeeecins [ e e 632,811 |........ 632,811 |........ 1,785,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 300 |........ 38,700,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 |..... 126.9063 |..... 129.0000 |............ 140,625 |............ 140,625 |...vveeeeeciis [ e e 628,125 |........ 628,125 |........ 1,785,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 206 |........ 26,574,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............e.. 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 126.3750 |..... 129.0000 |......eeeeees 96,563 |.....ceveeennn 96,563 |-..evveeeeieiiin [eeieeeee s erreeeeeeies [oeeees 540,750 |........ 540,750 |........ 1,225,700 [ (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 300 |........ 38,700,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 126.3828 |..... 129.0000 |............ 140,625 |............ 140,625 |...vveeeeecins [ e e 785,157 |........ 785,157 |........ 1,785,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |...ooeerrnnnnnn L U 516,000 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............e... 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 126.3906 |..... 129.0000 |....ccueeees 1,875 | 1,875 [ oo [ e 10,437 |.......... 10,437 |............ 23,800 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 400 |........ 51,600,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 126.3984 |..... 129.0000 |............ 187,500 |............ 187,500 |.eeiieeeeins oo oo e 1,040,624 |...... 1,040,624 |........ 2,380,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 190 |........ 24,510,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|...... 126.4453 |..... 129.0000 |......eeeeees 89,063 |......eeeenns 89,063 |..eevieeeiiiiin [orieeieee s e [oeeees 485,391 |........ 485,391 |........ 1,130,500 [(b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
N4 Comdty |............ 306 |........ 39,474,000 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............... 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 126.4531 |..... 129.0000 |............ 143,438 |............ 143,438 | [ e e 779,342 |........ 779,342 |........ 1,820,700 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |............ 500 |........ 60,218,750 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ...........e... 1UAUICTO4EQ4DO6ZHAT3 . |.02/26/2024 .|..... 119.0781 |..... 120.4375 |............ 125,000 |............ 125,000 |ooiiiiieeeens Joereiiieeeeees e s 679,685 |........ 679,685 |........ 1,950,000 [ (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |............800 |........ 96,350,000 |Long Bond .. ... |Annuity Hedge ........ Exhibit 5 ... [Rate... .06/18/2024 .| Trade ... 1UAUICTO4EQ4DO6ZHAT3 . |.02/26/2024 .|..... 119.0859 |..... 120.4375 ....200,000 |.. 200,000 |+eiiiiieeeens e e e 1,081,248 |...... 1,081,248 |........ 3,120,000 | (b) 0310 ......... . ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |......... 1,000 |....... 120,437,500 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ..........c..... 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 |..... 118.5938 |..... 120.4375 250,000 [-.eevveeeeeiiinn feremeeeeeeiiene o e 1,843,750 |...... 1,843,750 |........ 3,900,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |[............229 |........ 27,580,188 |Long Bond .. ... |Annuity Hedge ........ Exhibit 5 ... [Rate... .06/18/2024 .| Trade ... 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 118.2969 |..... 120.4375 ....57,250 |.... ....893,100 | (b) 0310 ......... . ,000
US Treasury Group Variable Annual Interes Chicago
USM4 Comdty |............. 16 |......... 1,927,000 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ............... 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 118.3047 |..... 120.4375 |.....oceeee 4,000 [oeeeeeriinnee 4,000 |-eeeeiiiiieeeens o e e 34,125 B4 125 62,400 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |............924 |....... 111,284,250 |Long Bond .. ... |Annuity Hedge ........ Exhibit 5 ... [Rate... .06/18/2024 .| Trade ... 1UAUICTO4EQ4DO6ZHAT3 . |.02/28/2024 .|..... 118.3125 |..... 120.4375 281,000 |- oo e [oeeee2 1,963,500 |...... 1,963,500 |........ 3,603,600 | (b) 0310 ......... . ,000
US Treasury Group Variable Annual Interes Chicago
USM4 Comdty |............ 600 |........ 72,262,500 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade .............. 1UAUICTO4EQ4DO6ZHAT3 . |.02/29/2024 .|..... 119.2813 |..... 120.4375 150,000 |-oeeiiieeeeins Joeeeiiiieeeeies Joeeiiieeeeeeiis eeeeen. 693,750 |........ 693,750 |........ 2,340,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |............ 325 |........ 39,142,188 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/29/2024 .|..... 119.3438 |..... 120.4375 1250 foeeeeiiiins 81,250 |-ueveeeeeeiiiin foveeeeeeeeiiine o [eenn....355,469 |.........355,469 |........ 1,267,500 [(b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |............. 75 | 9,082,813 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ...........e... 1UAUICTO4EQ4DO6ZHA73 . |.03/04/2024 .|..... 119.5938 |..... 120.4375 |.....ooeeeee 18,750 [.eveeeennne 18,750 [.veeeeiiiiiies [ oo s 63,281 |.......... 63,281 ... 292,500 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USM4 Comdty |............ 300 |........ 36,131,250 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.03/12/2024 .|..... 120.8125 |..... 120.4375 |.....ooeeeee 75,000 [oeeeeerrnnnnes 75,000 |-eeeeiiiiieeeens Joereiiiiiieeeees e o (112,500)|....... (112,500)]........ 1,170,000 | (b) 0310 ......... ,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYM4 Comdty |............ 435 |........ 48,196,643 [Note .......ceeeeennnnee Annuity Hedge ........ Exhibit 5 ... [Rate........... .06/18/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.02/27/2024 |..... 110.1328 |..... 110.7969 |............ (33,982)..eeeennnne (33,982).ceeeciiiiies feeeeieiiiieees e e 288,870 |........ 288,870 |........... 924,375 | (b) 0310 ......... ,000
Group Variable Annual Chicago Mercant
NOM4 Index .. |....oeeennn. 50 e 18,475,000 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/12/2024 .|. 18,219.7000 |. 18,475.0000 |............ (28,750) |- (28,750)]-vveeeeeeiee formeeeeeeiiins e e 255,300 |........ 255,300 |........... 885,000 | (b) 0110 ...oooee]veuvrinnannne 20
Group Variable Annual Chicago Mercant
NOM4 Index .. |....ooeennnn. 16 |......... 5,912,000 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2024 .|. 18,473.2000 |. 18,475.0000 |............. (9,200) [ (9,200)]-ceveeeeeeens Joeeeiiiieeeeies e e 576 | 576 |........... 283,200 [(b) 0110 ..ocooet]ieniieenes 20
Group Variable Annual Chicago Mercant
NOM4 Index .. |....ooeeen.. 16 |......... 5,912,000 |Nasdag Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2024 .|. 18,474.8000 |. 18,475.0000 |............. (9,200) [ (9,200)]-vveeeeeees Joereiieeeeeees e e 64 | 64 ... 283,200 [(b) 0110 ..ocooei]ieniieenaes 20
Group Variable Annual Chicago Mercant

NQM4 Index .. J............. 34 ........ 12,563,000 | Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2024 .|. 18,477.4000 |. 18,475.0000 |............ (19,850))............ (19,850)].cuvveeeeeeeeine foeeeeeeeeiiies foiieeieeiins o (1,632)).......... (1,632)]........... 601,800 | (b) 0110 ..eeee] v, 2




1203

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

Futures Contracts Open as of the Current Statement Date

SCHEDULE DB - PART B - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
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&P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESM4 Index .. |........... 258 |........ 68,479,650 | ..uuvvvvniiiiiiiiiiiiinnns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.03/13/2024 .]...5,241.0500 |...5,308.5000 |............... 3,225 | 3,225 [ e e o, 870,105 |........ 870,105 |........ 3,044,400 | (b) 0110 ...ooooefvviininnnnnns 50
1539999999. Subtotal - Long Futures - Hedging Other 2,514,168 2,514,168 15,429,539 15,429,539 42,637,675 XXX XXX
1579999999. Subtotal - Long Futures 2,514,168 2,514,168 15,429,539 15,429,539 42,637,675 XXX XXX
UXYM4 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 500 |........ 57,304,690 |Ultra Note ............ [Annuity Hedge ........ [Exhibit 5 ... |Rate........... |.06/18/2024 .|Trade ................ 1UAUICTO4EQ4DO6ZH4T3 . |.02/27/2024 .|..... 113.7422 |..... 114.6094 |..........ooo (7,815) [cerrrrrrnneenn(7815) e [ e [onnnn. (433,595)[........ (433,595)|........ 1,400,000
UXYM4 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 440 |........ 50,428,127 [Ultra Note ............ | Annuity Hedge ........ |Exhibit 5 ... |Rate........... [.06/18/2024 .[Trade ................ 1UAUICTO4EQ4DOBZHA73 . (.02/28/2024 .|..... 113.6172 |..... 114.6094 |.........cee. (6,877)|eeeeeeeeeees (B,877)|ceeeiiiiiiiiiiins Joeeeiiiiiiiis foiiiiiiiiiiin fenee. (436,564))......... (436,564)|........ 1,232,000
UXYM4 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 300 |........ 34,382,814 |Ultra Note ............ [Annuity Hedge ........ [Exhibit 5 ... |Rate........... |.06/18/2024 .[Trade ................ 1UAUICTO4EQ4DO6ZH4T3 . |.02/29/2024 .|..... 114.2656 |..... 114.6094 e [oeennn (108,125)).......... (103, 125))...........840, 000
UXYM4 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 450 |........ 51,574,221 [Ultra Note ............ | Annuity Hedge ........ |Exhibit 5 ... |Rate........... [.06/18/2024 [Trade ................ 1UAUICTO4EQ4DO6ZH473 . (.03/12/2024 .|..... 115.0313 |..... 114.6094 e [oeee... 189,842 |........ 189,842 |........ 1,260,000
US Treasury 5-Year Group Variable Annual Interest Chicago Brd of
FVM4 Comdty |............300 |....... 32,104,689 |Note .. ... [Annuity Hedge ........ Exhibit 5 ... |Rate... .06/28/2024 . Trade ... 1UAUICTO4EQ4D06ZHA73 . [.02/28/2024 |..... 106.6641 |..... 107.0156 |..vvvveennnnn 35,154 [oininnnnnnl35,154 | e [ | (105,471)]....... (105,471)|...........420,000
Group Variable Annual Chicago Mercan
NOM4 Index .. |o.ooevveennnns 9 [ 3,325,500 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/21/2024 .|Exch .........ceeee.e. SNZ20JLFKBMNNCLQOF39 . |.03/13/2024 .|..18,473.2500 |. 18,475.0000 |..........0uee 5,175 |ooeiiiiiiiii st 5175 | e o e [K11)] [(115)] . 159,300 [ (b) 0111 ..o, 20
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |[............ 12 [ 1,414,260 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 .]...2,324.9000 [...2,357.1000 |......evvvenes 3,660 [coveennnnnnnnnn8,860 |ooeeeeeeeiiiiiins o e s (19,320)]........ (19,320)]......cs 44,780 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSM4 Index |[............ 14 |......... 1,649,970 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ ..o, .03/11/2024 .]...2,325.0000 [...2,357.1000 |....cevvvvnnne 4,270 [ounnnnnnnnnennd,270 | s e e (22,470)|........ (22,470))............ 52,243 | (b) 0111 ..o | 50
Group Variable Annual NY Stock
MFSM4 Index |......oeeeenns L 589,275 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 ....2,325.1000 [...2,357.1000 |.....evvvvennnn,525 [ounnnninnneenn 1,525 | s v s (8,000)f.......... (8,000)f............ 18,658 | (b) 0111 ....oooifivniiiiinns 50
Group Variable Annual NY Stock
MFSM4 Index |............ 127 |........ 14,967,585 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 .]...2,325.2000 [...2,357.1000 |............. 38,735 |l 38,735 oo [ e | (202,565)[....... (202,565)|...........473,917 [ (b) 0111 .|, 50
Group Variable Annual NY Stock
MFSM4 Index |.....o.oo. 16 |eiiiins 1,885,680 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .|Exchnge/ICE ... . [-08/11/2024 .|...2,325.4000 |...2,357.1000 |......cceeeee. 4,880 [oevvvernnnnnnnnd,880 [eunenniiiiiiiiis o e e (25,360)|........ (25,360)|............ 59,706 | (b) O111 .........
Group Variable Annual NY Stock
MFSM4 Index |.......eeeee.s 2 [ 235,710 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ ., .03/11/2024 ... 2,325.5000 [...2,357.1000 [......eevvvvnnnee [ [V R (R (VN SR AR R AR, (3,160)f.......... (3,160)]-.cevvvennnns 7,463 [(b) 0111 L]l 50
Group Variable Annual NY Stock
MFSM4 Index |............ 500 |........ 58,927,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 ....2,326.5000 [...2,357.1000 |............ 152,500 |...oooeenns 152,500 [oooeeeieiiiiiiins feneiiiiiiiiiiinn Joeeeiiiiiiiiiiens e (765,000)f....... (765,000)]........ 1,865,815 [ (b) 0111 .....ufeeeennnnnnnnns 50
Group Variable Annual NY Stock
MFSM4 Index 353,565 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .|Exchnge/ICE ... . |-03/11/2024 .|...2,327.9000 |...2,357.1000 ....(4,380)]..........(4,380)[............ 11,195 | (b) O111 .........
Group Variable Annual NY Stock
MFSM4 Index |[............ 19 [ 2,239,245 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 ....2,328.0000 [...2,357.1000 [.....evveeeennn, 795 [ounnnninnncnnnn 5,795 | o e s (27,645)|........ (27,645)]............ 70,901 [ (b) 0111 ..oooiii ], 50
Group Variable Annual NY Stock
MFSM4 Index |............. 15 [ 1,767,825 | .ooveeeieeieeeeies Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 .]...2,328.1000 [...2,357.1000 |.....evvvvenennd, 575 [onnnnninceend 575 | s e s (21,750)|........ (21,750)]...ccces 55,974 [(b) 0111 L..oeviii] oo 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |............ 2 |oeeeinns 2,592,810 | .evvvririnniiiiiiiiiiinns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 .]...2,328.2000 [...2,357.1000 |.....evvvveene 6,710 [euennnnnnnnccna8,710 | [ e s (31,790))........ (31,790)]..cccees 82,006 [(b) 0111 ..ooooei ] 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |[............ 30 [oeeeeennns 3,535,650 | ..evrriiiiiiiiiiiieiies Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ ..o, .03/11/2024 .]...2,334.8000 [...2,357.1000 [.....eevvvenen 9,150 [ounnnnnnnnnnnnn 9,150 | [ e s (33,450)|........ (33,450)f........... 111,949 [ (b) 0111 ..o, 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |............ 217 | 25,574,535 [ ..oooeiiiiiiiis Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 ....2,336.8000 [...2,357.1000 |............. 66,185 [.......eeeeee 66,185 |.oooeeeiiiiiiiies [ e e (220,285)....... (220,285)|....cccueee 809,764 [(b) 0111 ...oovvii] s 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |........ooo... Tl RV S Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ ..o, .03/11/2024 .]...2,337.1000 [...2,357.1000 [......cevvvvvnnee 305 [oevveeininninnnne 305 |oeeeeeiiiiiiiiees e e e (1,000)f.......... (1,000)f......0nneee 3,732 [(b) 0111 L], 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |........eece.. Tl RV S Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 ....2,337.5000 [...2,357.1000 [......eevvvvnnnee 305 [oueveninnininnnns KLU R R (SRR R [£21:10)] S (C110)] IO 3,732 [(b) 0111 L], 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |........eoco.. Tl 117,885 | eoveeeeeeeiiiiees Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ .., .03/11/2024 .]...2,339.9000 [...2,357.1000 [......eevvvennnee 305 [oueveeiniiiinnnns KLU R R (SRR R (860)|....cevvnen (860)|.......eu.e. 3,732 [(b) 0111 L], 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |............ 250 |........ 20,463,750 | .evvveiiiiiiiiiiiieeeees Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .[Exchnge/ICE ........ ., .03/12/2024 .]...2,343.8000 [...2,357.1000 |............. 76,250 |.ooooeeeennns (< VN R (SRR R (166,250)|....... (166,250)]...........932,908 [(b) 0111 .....ccoefeemnnnnnnnnns 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index 589,275 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/24/2024 .|Exchnge/ICE ... . |.08/12/2024 .|...2,347.1000 |...2,357.1000 ....(2,500)f..........(2,500)|............ 18,658 [ (b) O111 .........|..
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MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |............. 16 |......... 1,885,680 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiniiniiinnns .03/12/2024 .|...2,347.2000 |...2,357.1000 |.............. 4,880 [oeeeeernnnne 4,880 |.eeeiiiieieees oo e e (7,920)|.......... (7,920)|.......ce 59,706 | (b) 0111 ..oooee] i 50
Group Variable Annual NY Stock
MFSM4 Index |............. 66 |......... 7,778,430 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinnnns .03/12/2024 .|...2,347.3000 [...2,357.1000 |[............. 20,130 |.oooeiiianns 20,130 |-eeiieeeeciiis o o o (32,340)|........ (32,340)|........... 246,288 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSM4 Index ...7,424,865 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ... . [-03/12/2024 .|...2,347.4000 |...2,357.1000 |-....oeeeeenn 19,215 | 19,215 [ | e oo (30,555)|. ....235,093 | (b) 0111 .........
Group Variable Annual NY Stock
MFSM4 Index |............. 14 ......... 1,649,970 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiieniiinnns .03/12/2024 .|...2,347.5000 |...2,357.1000 [......cceennn 4,270 [oueeieeiiecccind,270 o o o e (6,720)f.......... (6,720)f............ 52,243 | (b) 0111 L.occicf e, 50
Group Variable Annual NY Stock
MFSM4 Index |............. 68 |......... 8,014,140 | .coovveiiiiiiiieiens Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiiieniiinnns .03/12/2024 .|...2,347.6000 |...2,357.1000 [............. 20,740 [...eeeeeeininn20,740 |oeeeiiiiiiiiii Joiiiieiiiiiis o foieees (32,300)]........ (32,300)|...........253,751 | (b) O111 ....ccooofeririininncns 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |.............td |.c.oc. 1,649,970 | ... ... | Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ... . [-03/12/2024 .|...2,347.7000 |...2,357.1000 ....(6,580)f..........(6,580)[............ 52,243 | (b) 0111 .........
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSM4 Index |............... L U 471,420 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .03/12/2024 .|...2,347.8000 |...2,357.1000 [.......ccccenn 1,220 [oueeiieiiieccin 1,220 o o o e (1,860)f.......... (1,860)]...ccve... 14,927 [ (b) 0111 oees ] e 50
Group Variable Annual NY Stock
MFSM4 Index |............... 2 [ 235,710 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiinniinnnns .03/12/2024 .|...2,348.3000 [...2,357.1000 |.......cccouenes 610 |oeeeiiiieenne 610 |- o o o (880)]-.vvveennn [:1:0)] I 7,463 | (b) 0111 L] e 50
Group Variable Annual NY Stock
MFSM4 Index |............... L U 471,420 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinnnns .03/12/2024 .|...2,348.4000 |[...2,357.1000 |.............. 1,220 |oeeeieenes 1,220 [eveeeiiiiiiies oo s e (1,740)f.......... (1,740)|............ 14,927 [ (b) 0111 o] e 50
Group Variable Annual NY Stock
MFSM4 Index |............. 65 |...oeenns 7,660,575 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiiiiniiinnns .03/12/2024 .|...2,348.5000 [...2,357.1000 |[............. 19,825 [ooeeeennnes 19,825 |oeiiiiiieees e e oo (27,950)]........ (27,950)|....cvennes 242,556 | (b) 0111 ..o f e 50
Group Variable Annual NY Stock
MFSM4 Index |............. 13 s 1,632,115 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .oerriiiiiiiiiinniiinnns .03/12/2024 .|...2,348.6000 |...2,357.1000 |............... 3,965 |..ccuvnnennne 3,965 |-.eeiieeieiiiis fereeeeeeeiiens e e (5,525)]...ccuen. (5,525)]...cveenns 48,511 | (b) 0111 o] e 50
Group Variable Annual NY Stock
MFSM4 Index |............. [ 1,296,405 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiinniiinnns .03/12/2024 .|...2,348.7000 |...2,357.1000 |[............... 3,355 | 3,385 | [ e e (4,620)|.......... (4,620)|............ 41,048 | (b) 0111 o] e 50
Group Variable Annual NY Stock
MFSM4 Index |............. 22 | 2,592,810 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiinniiinnns .03/12/2024 .|...2,348.8000 |[...2,357.1000 |.............. 6,710 i 6,710 [eueeeeeeiiiiies oo o e (9,130 (9,130)|........ 82,096 | (b) 0111 oo ] i 50
Group Variable Annual NY Stock
MFSM4 Index |............. 14 ......... 1,649,970 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiniiniiinnns .03/12/2024 .|...2,348.9000 |[...2,357.1000 |.............. 4,270 foeeeeeeinnnes B,270 |oeeeiiieieees e e o (5,740)|.......... (5,740)|............ 52,243 | (b) 0111 ..o |t 50
Group Variable Annual NY Stock
MFSM4 Index |............. 42 | 4,949,910 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiniiniiinnns .03/12/2024 .|...2,349.0000 [...2,357.1000 |[............. 12,810 [oceeeeeennne 12,810 [eeeeeeiiiiiies [ e (17,010)f........ (17,010)[........... 156,728 [ (b) 0111 ...oooee ] i 50
Group Variable Annual NY Stock
MFSM4 Index |............285 |........ 30,053,025 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ... . [-03/12/2024 .|...2,349.1000 |...2,357.1000 |-..evveeeeens 77,775 |t 1775 [ | e o (102,000)|- ....951,566 | (b) 0111 ........|..
Group Variable Annual NY Stock
MFSM4 Index |.............. 6 | 707,130 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .03/12/2024 .|...2,349.2000 |...2,357.1000 [........ccceee 1,830 [oueeeieiieeccia 1,830 | o o e (2,370)|.......... (2,370)|........... 22,390 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSM4 Index |............ 200 |........ 23,571,000 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiniiniiinnns .03/13/2024 .|...2,349.7000 [...2,357.1000 |[............. 61,000 [..cccennneeee 61,000 |oeeiiiiiiieies Jerieiiiieeeees e oo (74,000)......... (74,000)|........... 746,326 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSM4 Index |............ 236 |........ 27,813,780 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiieniiinnns .03/13/2024 .|...2,349.8000 [...2,357.1000 |[............. 71,980 [oeeeeeeennnnes 71,980 |eeeeiiiiieees Jereeiieieeiies oo oo (86, 140)|......... (86, 140)|........... 880,665 | (b) 0111 ....oooe] i 50
Group Variable Annual NY Stock
MFSM4 Index |............ 130 |........ 15,321,150 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/24/2024 .|Exchnge/ICE ........ .erriiiiiiiiiieniinnns .03/12/2024 .|...2,351.9000 [...2,357.1000 |[............. 39,650 |.....ceveeenns 39,650 |-..evvieeeeiiiis [eiieeeeeieien e foeeees (33,800)|........ (33,800)]-...cvennn 485,112 [(b) 0111 o] 50
Group Variable Annual Chicago Mercant
ESM4 Index .. |.....ccc..... 79 | 20,968,575 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/12/2024 .|...5,186.7500 |...5,308.5000 |................ (988) [ (988)-veeeeeeviiees foreeeiiiiiiiiees oo e (480,913)|....... (480,913)|........... 932,200 | (b) 0111 ..o f e 50
Group Variable Annual Chicago Mercant
ESM4 Index .. |............ 299 |........ 79,362,075 [ ..ovveeeiiiiiiiiieeens Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/12/2024 .|...5,186.7500 |...5,308.5000 |............. (3,738) [ (3,738)]-cccvvieeeeens Joeeeiiiiieeiies oo ... (1,820,163)|.... (1,820,163)|........ 3,528,200 [ (b) 0111 ..ooeee] e 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYM4 Index |............ 300 |........ 32,188,500 | Index ........ceeennn. Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/08/2024 .|...2,111.3000 |...2,145.9000 |........... (112,500) |-...cvvvees (112,500)]- . vveeeeeeinn foremeeeeiiiine o et (519,000)|....... (519,000)|........ 1,950,000 [(b) 0111 ..ooooiifeeneieiiiaes 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYM4 Index |............ 200 |........ 21,459,000 [ Index ......cccceeunen Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2024 .|...2,089.4500 |...2,145.9000 |............ (75,000)............ (75,000)]-ccvvveeeeeees Joeeeienieeeeees oo oo (564,500)|....... (564,500)f........ 1,300,000 [ (b) 0111 .ooovee ] 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYM4 Index |............ 193 |........ 20,707,935 [ Index ......ccceeeeunen Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2024 .|...2,089.5000 |...2,145.9000 |............ (72,375) |- (72,375)]-ceveeeeeeeiinn foremeeeeieiiins o e (544,260)....... (544,260)......... 1,254,500 | (b) 0111 ...ccoecfieiiiiiiins 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYM4 Index |............ 200 |........ 21,459,000 | Index ................. Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.06/21/2024 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2024 .|...2,089.5500 |...2,145.9000 |............ (75,000)|............ (75,000)]. . fooieiiiiieeiiies |oeiiiiieeeeeiie o (563,500)|....... (563,500)|........ 1,300,000 | (b) 0111 ..ooeeee]iniinnennne 50
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

of ltem(s) Gain Margin Effectiveness

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

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

Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYM4 Index |............ 240 |........ 25,750,800 | Index ........cccunnnee Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.06/21/2024 .|Exch ........cc..e.e. SNZ20JLFKBMNNCLQOF39 . |.03/13/2024 ....2,089.3000 |...2,145.9000 |............ (90,000)............ (90,000)]-.cceveveeeeeenes fooreeeiiiiiiiinns o e (679,200)]....... (679,200)........ 1,560,000 | (b) 0111 ...ooooifivnniiiinnnns 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYM4 Index |.. (1 7,510,650 [ Index .. .... [Annuity Hedge ... Exhibit 5 ... |Equity/Index |.06/21/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.03/12/2024 .]...2,092.5500 |...2,145.9000 |.... ..(26,250) ... (26,250)]. s fonnniiiiiiiiiinn Jovveiiiiiiiiiiins e (186,725)|....... (186,725)]........... 455,000
1609999999. Subtotal - Short Futures - Hedging Other 315,989 315,989 (8,293,403)]  (8,293,403) 26,864,301
1649999999. Subtotal - Short Futures 315,989 315,989 (8,293,403) (8,293,403) 26,864,301
1679999999. Subtotal - SSAP No. 108 Adjustments
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108
1709999999. Subtotal - Hedging Other 2,830,157 2,830, 157 7,136,136 7,136,136 69,501,976
1719999999. Subtotal - Replication
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals 2,830,157 2,830,157 7,136,136 7,136,136 69,501,976
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L T T (T T ) I AP (51,106,503) [o..uiivinnnnniinnns 46,800,523 |..eevvunniiiiiiinnnns (4,305,979)
Total Net Cash Deposits (51,106,503) 46,800,523 (4,305,979)

Description of Hedged Risk(s)

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

Hedges against increases in a particular Equity Index that impact our Group Variable Annuity Business ....
. |Hedges against declines in a particular Equity Index that impact our Group Variable Annuity Business ..
Hedges against increases in a particular Equity Index that impact our Individual Fixed Index Annuity Business ...
Hedges against declines in a particular Equity Index that impact our Individual Fixed Index Annuity Business
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

DEUTSCHE BANK AG .
DLIH 2016-1 LLC .....
GOLDMAN SACHS INTERN
MGN STNLY&CO INT PLC .....

BNP PARIBAS ........... . ROMUWSFPUBMPROBKSP83 .
CDN IMP BNK OF COMRC .. 2lGI19DL770X0HC3ZET8 .
CITIBANK NA .......... . E570DZWZ7FF32TWEFATE .

TLTWFZY1CNSX8D621K86 .

. W22LROWP2 [HZNBB6KS28 .
4PQUHN3JPFGFNF3BB653 . |...

<~<=< <—<-=<-=<

(800,000)
.880,000
. 3,268,000
,298,000

42,660,000

... 14,616,370 |...

38,642

.. 32,672 |...

... 188,99 |...

(10,570,650)

.. (622)f...

... (34,492))...

-800,000 |...

.. 32,672

38,642
........... 188,995

(10,570,650)

(622)]...

800,000 |...

.8,693

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 669,004,061 (520,587,288). 669,004,061 677,186, 101 (518,086,686) 677,186, 101 202,353,791 202,353,791
BARCLAYS BANK PLC GSGSEF7VJPS170UK5573 . |... Y 26,064,465 |....

. 24,829,350

0299999999. Total NAIC 1 Designation

95,986,835

260,309

(10,605,764)

800,000

260,309

800,000

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

227,183,141

95,986,835 669,264,370 (531,193,053) 669,804,061 677,446,410 (528,692,451) 677,986, 101 237,859, 157
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 669,264,370 (531,193,053)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP PARIBAS ...t e e eee e et e e e e e e e e e e e e e e e e e eee ROMUWSFPUBMPROBKSP8 .. [ Cash. ....ceevveeeeeeeenneeeeeeeni e eeeene e e eeenies | eviieeeerviieeeens USD CASH et e et e ettt e e e e e e e e e e e n e e e e nnnn e e e ennnn s [ereeeeeen e e 800,000 [-eeeeereneeeeennineeees 800,000 [..eeevvvnneeeeennnnneee 800,000 [oeeviiinn s
MULT EXCHANGES BoAML .... Treasury. . |91282C-CR-0 ... US GOVERNMENT TREASURY NOTE 1% . 97,562,537 |... . 111,700,000 |... ....07/31/2028 ...|.
MULT EXCHANGES BoAML . Treasury. 91282C-FG-1 US GOVERNMENT TREASURY NOTE 3.25% . .3,965,313 .4,000,000 .3,981,334 |....08/31/2024 l.

0199999999 - Total 102,327,850 116,500,000 4,781,334 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 .. | TREASURY 912797-H0-3 US GOVERNMENT TREASURY BILL . .2,758,605 ... 05/09/2024 .. .
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | TREASURY 912828-5J-5 US GOVERNMENT TREASURY NOTE 3% .. ... 10/31/2025 ..
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UK5573 .. | TREASURY .. ... [912828-X8-8 ........ US GOVERNMENT TREASURY NOTE 2.375% ... ... 05/15/2027 ... ...Vl
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | TREASURY .. ... [912828-29-4 ... US GOVERNMENT TREASURY NOTE ... 02/15/2030 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UK5573 .. | TREASURY .. ... |91282C-AE-1 US GOVERNMENT TREASURY NOTE ... 08/15/2030 ... [.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | TREASURY .. ... [91282C-BL-4 US GOVERNMENT TREASURY NOTE ... 02/15/2031 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UK5573 .. | TREASURY .. ... [91282C-Bli-0 US GOVERNMENT TREASURY NOTE ... 04/30/2026 ....|.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | TREASURY .. ... [91282C-ES-6 ... US GOVERNMENT TREASURY NOTE ... 05/31/2029 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UK5573 .. | TREASURY .. ... [91282C-FF-3 ... US GOVERNMENT TREASURY NOTE ... 08/15/2032 ....[.
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | TREASURY . |91282C-GM-7 US GOVERNMENT TREASURY NOTE ... 02/15/2033 ....[.

CDN IMP BNK OF COMRC
CITIBANK NA ..
DEUTSCHE BANK AG .
GOLDMAN SACHS INTERN
MGN STNLY&CO INT PLC ..

21GI19DL770X0HC3ZETS ..
ES70DZWZ7FF32THEFATE .
TLTHFZY1CNSX8D621K86 .
W22LROWP2 I HZNBB6KS528 ..
4PQUHN3JPFGFNF3BB653 ..

CASH ..
CASH ..
CASH ..
CASH ..
CASH ..

USD CASH ...
USD CASH
USD CASH
USD CASH
USD CASH ...

. 14,616,370 |...

.. 14,616,370

0299999999 - Total

96,786,835

98,993,370




STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
Bank of America .........ccc....... Charlotte, North Carolina ... [ Jorooeeees oo e, 2,113,870 |.................10,000 |............ 2,867,168 |..
Citizens Bank .......ccccoovevenennns Providence, Rhode Island .. |........|.. 5.100 |ooooirinene 66,894 | e 15,064,804 |.....cccoeeeee 2,090 [
Federal Home Loan Bank of
Indianapolis .....ccccoeveeeceennnne. Indianapolis, Indiana ....... |........ ... 5.150 |ovoieinnne 160,643 [ [ 4,293,727
Road Town, British Virign

First Bank .....ocooovevveieeiiiene 1S1aN0S e e SD e o e e 500,000
JP Morgan Chase ..................... New York, New York .....cccoo.foorei [.5.250 |ooeree 4,769,498 .o [ 228,595,691
JP Morgan Chase .. .. New York, New York .....ccooooo oo Gl oo oo e 99,159,213
State Street ... .. Boston, Massachusetts ... ....(9,450,458)
UMB Bank ...... .. Kansas City, Missouri ....16,768,154
US Bank ........ . Minneapolis, Minnesota ... |..SD...|eeocoes Joooeeieeeecieeeeee oo e 840,000

.. San Francisco, California
. Wilmington, Delaware
Xeros Business Services Quincy, Massachusetts

Wells Fargo
Wilmington Trust

0199998. Deposits in ... 260 depositories that do
not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 691,530 46,154,273 61,401,719 61,652,552
0199999. Totals - Open Depositories XXX | XXX 6,047,317 406,639,274 245,960,027 623,849,798
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 6,047,317 406,639,274 245,960,027 623,849,798
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX 6,047,317 406,639,274 245,960,027 623,849,798

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4

Code

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

09248U-71-8 .......
85749T-574 .......

BLACKROCK FED FUND
STATE ST INST TR PL MM CABR ...

B 03/28/2024
oo 03/28/2024

....1,016,116,844 |..
13,007,441 |..

...... 6,227,978

..... 5,070,088
..... 1,530,681

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified

1,029,124,285

6,227,978

6,600,769

CREDIT SUISSE SECURITIES USA
CP SHORT TERM FUNDING 11 LLC
CELL POWER HOLDINGS LLC
PRIVATE DEBT INVESTORS FEEDER
MF SHORT TERM FUNDING LLC

01/30/2024
03/28/2024
03/28/2024
03/28/2024
03/28/2024

..05/13/2024

04/29/2024 ...
05/09/2024 ...
05/13/2024 ...

05/31/2024 ...

... 125,000,000 ..
35,200,000 |..
.... 95,000,000 ..

150,000,000 |..
.. 55,000,000 |..

...... 1,135,492

...48,889

INFRASTRUCTURE INDIA HOLD CO 06/28/2023 .......... 05/15/2024 ... 94,500,000 |.eevvvrririiiiiiiiiiiiiineeens 6,020,438
WRIGHT STF I 11 LLC 10/30/2023 .......... 10/25/2024 ... ... 126,000,000 [o...evvennnnnniiiiiiniinnnnees 3,934,700
Subtotal - Other Cash Equivalents 680,700,000 11,388,585

8609999999 - Total Cash Equivalents

1,709,824,285

17,616,563

6,600,769
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