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STATEMENT AS OF SEPTEMBER 30, 2025 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 oo [ 28,191,572,867 ..o frvieis 28,191,572,867 |.......... 22,182,484,209
2. Stocks:
2.1 Preferred StOCKS ..ottt [ 897,078,324 | [ 897,078,324 |............... 729,638,703
2.2 ComMMON STOCKS .....covuiiiiiiiiiciiicicccc s [ersren e 385,871,910 oo oo 385,871,910 | 196,203,891
3. Mortgage loans on real estate:
B ISt HENS .o [ 2,456,434,262 |.......cooooveierirniceine [ 2,456,434,262 |............ 1,880,681,743
3.2 Other than first IeNS.........c.coiiiiiiiee s oo 263,430,161 oo [ 263,430,161 |....ccoeneeee. 310,825,851
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
s ENCUMDIANCES) .vovvvieiiieicieieieieieiens [ 267,847,922 ..o [, 267,847,922 |......cccouc... 175,974,266
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($ .oreernenn 416,870,103 ), cash equivalents
[CJ— 1,030,522,573 ) and short-term
investments (§  ........... 3,047,602,323 ) ...oooveeee e
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... , , ,
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 39,953,417 137 |.oveceeee 17,665,354 |.......... 39,935,751,783 |.......... 32,419,906,474
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 824,738,389 |....oooviin 54,234 |....cocoennne 824,684,155 |............... 609,240,588
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 (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 22,583,509 |.....cocvevvenee 1,006,153 |......c..oe..... 21,577,356 |.oooveeen. 7,381,592
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 10,940,981 |.ovoeeieeeeeeeeeeeees e 10,940,981 |......co.coe.... 14,374,353
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 16,180,228 |.....coooveeeeeeeeeeeeeees e 16,180,228 |................ 22,394 711
18.2 Net deferred tax asset ...........ccoceeveuenee ..388,321,555 |.. ..387,344,195 |.. ..286,009,330
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 1,248,206 |......ccvvevene 1,248,206 ... o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccoeevevevrvieees foereveeiieennne 219,712,311 | 6,929,747 |........c....... 212,782,564 ..o 23,950,755
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ...... [ i [ [
25.  Aggregate write-ins for other than invested assets ..........ccccceeveieeereeeeeieieens freeeeeinens 298,523,711 | .o 11,525,502 |.....cccenv 286,998,209 |............... 215,434,025
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 41,735,666,027 |................. 39,406,556 |.......... 41,696,259,471 |.......... 33,598,691,828
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt eneaens [oerennanens 17,798,557,507 |...cocviecericiricncnienes fevieins 17,798,557,507 |........... 17,827,381,627
28. Total (Lines 26 and 27) 59,534,223,534 39,406,556 59,494,816,978 51,426,073,455
DETAILS OF WRITE-INS
1101, Mortgage eSCrol fUNAS ......occcciriiiiiicieiiic e [erreneeenienenas 34,431,843 oo o 34,431,843 |.coeiin 20,944,044
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) 34,431,843 34,431,843 20,944,044
2501. Admitted disallowed IMR ..o [ 167,073,152 v o 167,073,152 |.covvvicnnee 169,589,636
2502. Other amounts receivable under reinsurance contracts .........ccoovvei i 94,788,937 |.eoveeeeeeeeeeeieeeeeeees oo 94,788,937 |......c.......... 16,638,674
2503. Accounts receivable fee and other income ... [ 15,634,318 .o o 15,634,318 |..oociiennne 13,186,643
2598. Summary of remaining write-ins for Line 25 from overflow page ...21,027,304 |... 11,525,502 |... ..9,501,802 |... ... 16,019,072
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 298,523,711 11,525,502 286,998,209 215,434,025




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ........... 31,216,383,345 less $
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums .........ccccooeiinis e [
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax ADIlItY ...........c.o ettt e e et et e et et et e et e e e .
16. Unearned investment income .. 943,529 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee . 144,412 ...
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .............. 50,000,000 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. 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 ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
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 SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 889,630,840 49,411,658
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 38,248,171,941 30,732,707,495
27. From Separate Accounts Statement 17,798,556,196 |........... 17,827,380,328
28. Total liabilities (Lines 26 and 27) 56,046,728,137 48,560,087,823
29. Common capital stock 6,437,000 |...ccccoveeeenee 6,437,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,311 in Separate Accounts Statement) .............. 3,441,651,841 2,859,548,632
38. Totals of Lines 29, 30 and 37 3,448,088, 841 2,865,985,632
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 59,494,816,978 51,426,073,455
DETAILS OF WRITE-INS
2501. Term repo lending payable 735,792,847 |..ooooeeeeeeeeee
2502. Reinsurance deposit liability ... ... 94,788,937 |... . 16,638,674
2503. Miscellaneous mortgage liabilities 34,821,843 21,534,044
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 24,227,613 | 11,238,940
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 889,630,840 49,411,658
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 167,073,152 169,589,636




STATEMENT AS OF SEPTEMBER 30, 2025 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 7,383,392,757 |............ 5,387,498,334 |........... 6,780,025,612
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 19,134,787 | 19,051,850 |..ooveeeneee 25,180,546
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,667,107,267 |.. ..1,292,514,153 |.. ..1,808,573,985
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,376,538)].. ... (1,074,663)].. ... (1,791,835)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 77,232,780 |...ooovnneee. 77,039,152 |................ 104,107,404
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (816,354,169)|.............. (805,433,418)|.......... (1,056,598,086)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.cvviueueueiiieseeeteiiesaese e esese s sesssese s s s sens [eesnecacecees 224,840,440 |............... 249,505,910 |................ 323,541,120
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (38,629,043) (47,816,526) (156,699,728)
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 8,514,348,281 6,171,284,792 7,826,339,018
10.  Death beNEfits .........cccoiriiiiiiieic e Joes 172,403,412 96,161,941 [ 117,301,554
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 .............cccceeiiiiiiiininienene feeri [ [
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..2,101,448,719 |.. ..2,478,006,045 |.. ..2,986,373,004
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 41,715,372 | 31,308,747 ..o 58,095,301
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 37,147,562 |................. 32,408,483 |................ 43,819,027
19. Increase in aggregate reserves for life and accident and health contracts 5,506,918,705 3,539, 106,840 4,474 112,269
20.  Totals (LINES 1010 19) ..ottt n e n e | 8,275,258,044 |............ 6,472,160,182 |............ 8,085,061,903
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 .
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 (559,551,027)|.............. (892,116,622)|.......... (1,123,911,645)
27. Aggregate write-ins for deductions .... (146,442,285) (161,690,760) (187,021,434)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 8,171,565, 104 5,840,512,045 7,365,811,014
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 342,783 177 | 330,772,747 |............... 460,528,004
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 342,783,177 | 330,772,747 |............... 460,528,004
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 176,253,121 158,935,664 197,724,191
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 166,530,056 |................ 171,837,083 |................ 262,803,813
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (2,362,479) (excluding taxes of $  ...coceveeeeeencnes 2,352,348
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (7,616,479) 9,776,224 (24,997,890)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 158,913,577 181,613,307 237,805,923
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,865,985,632 2,562,248 ,437 2,562,248 ,437
37, NetinCOME (LINE 35) ..ottt et 158,913,577 | 181,613,307 [ooooienne 237,805,923
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..2,726,021 ..(26,634,938)]|.. ... 22,843,037 |.. ...59,264,195
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ... 12,548,383 |.. ... (3,858,298)].. ... (3,836,967)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas . 104,060,886 |.. ... 87,237,768 |.. ..115,459,117
41, Change in NONAAMItIEA @SSELS ..........c.cveviviiriiiiieieteeeeeeee ettt sas s s sesens [reeeeeseeeeeaenens 5,349,866 |.. .. (2,989,485) ... 902,302
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 27,878,859 4,901,602 8,007,657
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 582,103,209 194,865, 151 303,737,195
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,448,088, 841 2,757,113,588 2,865,985,632
DETAILS OF WRITE-INS
08.301. Investment expense on reinsurance deposit asset/liability ....ccooooiiiiciiiiiccecceeeeeee o (134,003,919)|.............. (176,996 ,500)|.............. (246,023,941)
08.302. Reinsurance experience FefUNd ...........ccocooiiiiiiiieieieeccc e 68,455,435 |...coveeeee 76,137,331 [l 98,336,213
08.303. Miscellaneous income (including revenue sharing and surrender charges) .........cooooooeeeevcecfoveieieieicenns 26,919,441 [.......... 53,042,643 |....cocvene. 68,994,570
08.398. Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE ..........c.cveviveveuiuiiieeiieieieieieeees oo eieeees [oeseeeneneee s [ereseeiniennens (78,006,570)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (38,629,043) (47,816,526) (156,699,728)
2701. Hedging program agreement .............. (105,476,395)]|.. (117,189,366)|.. (102,081,840)
2702. Investment income on funds withheld ............. ..(40,984,174)|.. ..(44,730,108)]|.. ..(95,173,797)
2703. Fines and penalties of regulatory authorities ... e 18,284 ..o 245,316 .o 245,696
2798. Summary of remaining write-ins for Line 27 from oVerfloW PAgE ...........ccceeeveieveievereeeeieeeeeeseeseses e eeseeeeeeseseneees|oereeeeeeeeeeeenenes (16,602) [....cocveveennee 9,988,507
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (146,442,285) (161,690,760) (187,021,434)
5301. Investment income (expense) on funds withheld — unrealized ..........cccooooooieiiiiiiiicccieeeceeeeee e 29,781,575 |.cooeeees 6,021,062 |................ (20,622,305)
5302. Reinsurance adjustment ...........ccccooiiiiiiiieiieeeee .. (1,902,716)|.. (1,119,460)|...cocee. 3,991,303
5303. Prior period adjustment net 0f TaX ..o et eee ettt ... 24,638,659
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) 27,878,859 4,901,602 8,007,657




STATEMENT AS OF SEPTEMBER 30, 2025 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 7,626,485,927 |........... 5,693,492,869 |............ 7,194,112,451
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,471,384,301 |............ 1,171,762,561 |........... 1,678,897,608
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 254,551,745 380,042,606 316,561,118
4. TOtal (LINES 110 B) ..ottt 9,3562,421,973 7,145,298,036 9,189,571,177
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 3,695,174,079 |............ 3,860,253,953 |............ 4.866,174,361
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (574,087,067)|.............. (851,185,078)|.......... (1,091,818,182)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccceveveveveveecceeeceienens [oeeeeeieneens 691,405,336 |............... 270,182,492 |................ 302,681,731
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 $ .............. (2,362,479) tax on capital
GAINS (IOSSES) ...ttt b bbb 164,869,596 262,042,971 298,529,778
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 3,977,361,944 3,541,294,338 4,375,567,688
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 5,375,060,029 3,604,003,698 4,814 ,003,489
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 3,166,117,786 2,302,950, 145 4,217,402, 759
12.2 Stocks .............. ... 42,665,895 |.. ... 49,947,648 |.. 185,275,622
12.3 Mortgage loans ... ..253,402,687 |.. . 188,145,814 |.. 275,408,376
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 396,900,747 |....ocvvennee. 63,906,859 |.....ccvveunee. 76,656,078
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 6,421,548 296,657,680
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 3,865,508,663 |............ 2,604,950,466 |............ 5,051,400,515
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 9,396,027,162 |............ 5,312,966,178 |........... 8,292,194,859
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 197,846,324 |............... 222,750,179 |.coovienne 243,493,089
13.3 MOMGAGE IONS ...ttt [oneeeennnanaeaas 773,932,004 |.........c..... 583,083,371 |.....ccevneee 734,086,229
13.4 REAI ESHALE ...t [onaeaeeen s 98,401,433 |......ccoenee. 97,139,422 |................ 176,638, 144
13.5 Other iNVESIEA @SSELS ......cuvuiuieiericiceirei ettt [oeessinessnes 241,840,579 |..cccovvevenne 97,690,717 |...covveeennne 131,811,275
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 516,179,663 262,027,304 354,733,683
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 11,224 ,227,255 6,575,657,171 9,932,957,279
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (1,679,043) (5,526,309) (31,376,585)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (7,357,039,549) (3,965, 180,396) (4,850,180,179)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.cceueuiieiieieeeieeeeceeeeeee e |eeseeeeeneens 400,000,000 [...ceeeeeerercceeeniriririreees Joeeeerereneneee e
16.3 BOITOWET FUNDS ...ttt ses et e e sssesesee s s e sesesesessnsnsesesesassnnansanns [essessisieussnssnniceenssnssnnes |oricueusonssnneseessessennieaeine [rosensesisecaenns 50,000,000
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 1,918,700,585 |................ 472,407,182 |...oovvneee. 728,611,829
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (35,669,369) (136,564,833) (408,265,278)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 2,283,031,216 335,842,349 370,346,551
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.ccccuue. 301,051,696 |........c....... (25,334,349)|...cocvenne 334,169,861
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 4,193,943,308 |............ 3,859,773,442 |............ 3,859,773,442
19.2 End of period (Line 18 plus Line 19.1) 4,494,994,999 3,834,439,093 4,193,943,303
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested assel ... [ 98,870,887 |.......cuu..... 42,329,070 |................ 282,144,034
20.0002. Capitalized INErest ... o 23,304,089 |......ccconcee. 20,875,156 |.......ccoecce. 41,712,781
20.0003. Modified coinsurance reserve adjustment - net (including premium, miscellaneous income,
ANA DENETITS) .o [ 816,240,131 |..coccvennne 519,940,827 |........... 1,056,598, 086
20.0004. Transfers resulting from revisions t0 SSAP NO. 26 ........cccooiiiirniiiennncceerne e [orereeeeeenenns 633,419,628 |...vcvoveiieicieieeiiiiees o
20.0005. Transfer of invested assets from Non-Insulated Separate Account ........cccoovivviieiciiiinnnns fooreeiiiie 369,498,399 |....coovovieeeeeeee e
20.0006. Assets received on dissolution of subsidiary ......ccccoovvvrenennns 3,783,924 oo
20.0007. Transfer of invested assets in settlement of COINSUIrANCE ... [ s 118,673,041




STATEMENT AS OF SEPTEMBER 30, 2025 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 ... s 13,308,761 |.........c..cc.. 15,870,852 |.....cccoveeee 19,096,632
GIOUP T .. e (1,373,189) [..oooe (16,143, 177)|.....coeec (15,405,731)
INIVIAUAI @NNUITIES ... e s 7,250,544,080 |............ 5,639,915,684 |............ 7,111,143,892
GIOUD GNNUILIES ...vveeevveeeteteeceee s te et tessesseseeseste et et esessesssssstesesesessesesssssssesesesesssnsesssssesesesesssnsssssssesesensensnnaes 309,037,113 o 100,564,499 |................ 132,083,892
ACCIAENE & NEAIN ...t e [
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 7,571,516,795 |........... 5,740,207,858 |............ 7,246,918,685
DEPOSIt-tYPE CONMTACES ........vveieieieicieteiiieeie ettt es s st s s st s s s s s sesens [eesenencnes 2,254,321,399 |............... 750,026,986 |............ 1,118,034,483
Total (Lines 8 and 9) 9,825,838, 194 6,490,234,844 8,364,953, 168
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Note 1

Note 2

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A

B.

C.

D.

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") 2025 Life, Accident & Health Quarterly
Statement Instructions. Therefore, these financial statements should be read in conjunction with the footnote
disclosures contained in the Company's 2024 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 2025 2024

NET INCOME (LOSS)
(1) Company state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $158,913,577 $237,805,923

(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 $158,913,577  $237,805,923

SURPLUS

(5) Company state basis (Page 3, Line 38, Columns 1 &2) XXX XXX XXX  $3,448,088,841 $2,865,985,632

(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  $3,448,088,841 $2,865,985,632

No significant change
Accounting Policy
(1)  No significant change
(2)  The Company did not reacquire any Securities Valuation Office-identified investments.
(3-5) No significant change
(6) Asset-backed securities ("ABS") are stated at amortized cost, including anticipated
prepayments, utilizing the prospective adjustment method. ABS designated as NAIC 6 are
stated at the lower of amortized cost or fair value.
(7-13) No significant change

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.

Accounting Changes and Corrections of Errors

No significant change

7.1



Note 3

Note 4

Note 5

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Business Combinations and Goodwill

A

B.-D.

E.

No significant change

None

No Significant change

Discontinued Operations

None

Investments

No significant change

None

Asset-Backed Securities

(1)

(2-3)

(4)

®)

Prepayment assumptions for ABS 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 other-than-temporary
impairment ("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 $ 34,086,306
2. 12 Months or Longer 90,038,926

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,400,358,268
2. 12 Months or Longer 1,331,393,529

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 ABS, 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

(1
)

(3-7)

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.

7.2



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

REPURCHASE TRANSACTION - CASH TAKER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

)

Type of Repurchase Trades Used

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) Yes Yes Yes
b. Tri-Party (YES/NO) No No No
(3)  Original (Flow) & Residual Maturity
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open - No Maturity $ 27,209,271 $ 27,209,271 $ 36,270,190
2. Overnight — — —
3. 2 Days to 1 Week — 283,333,278 —
4. >1 Week to 1 Month 9,967,779 2,434,375 201,904,571
5. > 1 Month to 3 Months 17,172,790 327,417,344 322,651,388
6. >3 Months to 1 Year 929,173,151 685,011,999 605,722,681
7. >1 Year — — —
b. Ending Balance
1. Open - No Maturity $ 27,209,271 $ 36,270,190 $ 38,082,447
2. Overnight — — —
3. 2 Daysto 1 Week — — —
4. >1 Week to 1 Month 9,967,779 206,291,321 —
5. > 1 Month to 3 Months 17,172,790 321,296,700 235,000,000
6. >3 Months to 1 Year 929,173,151 607,280,719 462,710,000
7. >1 Year — — —
(4) None
(5) Securities “Sold” Under Repurchase - Secured Borrowing
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount
1. BACV XXX XXX XXX
2. Nonadmitted - Subset of BACV XXX XXX XXX
3. Fair Value $1,130,182,263 $1,505,737,230 $1,337,657,994

b. Ending Balance

1. BACV XXX XXX XXX
2. Nonadmitted - Subset of BACV XXX XXX XXX
3. Fair Value $1,130,182,263 $1,342,442,994 $ 824,744,322
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

(6)

(7)

NOTES TO THE FINANCIAL STATEMENTS

Securities Sold Under Repurchase - Secured Borrowing by NAIC Designation
ENDING BALANCE

Se "0 a0 oo

- x T -

L T o0 5 3

ICO - BACV
ICO-FV

ABS - BACV
ABS - FV
Preferred Stock -
Preferred Stock -
Common Stock

Mortgage Loans -
Mortgage Loans -

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$ 235,000,000 $
294,193,924

BACV
FV

BACV
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

ICO - BACV
ICO-FV
ABS - BACV
ABS - FV

$ 235,000,000
$ 294,193,924

— $ 35,059,698 $

462,710,000
491,070,398

36,380,000

$ 462,710,000 $ 35,059,698 $
$ 491,070,398 $ 36,380,000 $

1,438,750
1,500,000

1,438,750
1,500,000

5

NAIC 4

8
NON-
ADMITTED

$

Preferred Stock - BACV
Preferred Stock - FV

Common Stock
Mortgage Loans -
Mortgage Loans -

BACV
FvV

Real Estate - BACV

Real Estate - FV

Derivatives - BACV

. Derivatives - FV

Other Invested Assets - BACV
Other Invested Assets - FV
Total Assets - BACV $

Total Assets - FV

$

1,584,000 $
1,600,000

1,584,000 $
1,600,000 $

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

Collateral Received - Secured Borrowing

a.

b.

Maximum Amount
1. Cash

2. Securities (FV)

Ending Balance
1. Cash

2. Securities (FV)

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

$ — 3

1,130,182,263

1,505,737,2

$ — 3

1,130,182,263

7.4

1,342,442,9

— 3
30

— 9
94

1,337,657,994

824,744,322




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

(8)

9)

(10)

(1)

NOTES TO THE FINANCIAL STATEMENTS

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

ENDING BALANCE

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3

Cash $ — $ — $ — 3 —
ICO-FV 294,193,924 — 36,380,000 1,500,000
ABS - FV — 491,070,398 — —
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) $ 294,193,924 $ 491,070,398 $ 36,380,000 $ 1,500,000

Se "0 a0 oo

ENDING BALANCE

5 6 7 8
DOES NOT

QUALIFY AS

NAIC 4 NAIC 5 NAIC 6 ADMITTED

Cash $ — 3 — 5 — 3 —
ICO-FV 1,600,000 — — _
ABS - 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) $ 1,600,000 $ — 9 — 3 —

S@e ™0 a0 oo

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR
VALUE
a. Overnight and Continuous $ 39,480,000
b. 30 Days or Less —
c. 31to 90 Days 294,193,924
d. >90 Days 491,070,398

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 SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

REPURCHASE TRANSACTION - CASH PROVIDER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

)

@)

Type of Repurchase Trades Used

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Bilateral (Yes/No) Yes Yes Yes

b. Tri-Party (Yes/No) No No No

Original (Flow) & Residual Maturity

a. Maximum Amount

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

1. Open - No Maturity  $ — 3 — 3 —
2. Overnight — — —
3. 2 Days to 1 Week — — —
4. >1 Week to 1 Month — — —
5. >1 Month to 3 Months 40,000,000 315,000,000 315,000,000
6. >3 Months to 1 Year 1,341,907,323  1,351,720,896  1,351,720,896
7. >1 Year — — —

(4)
®)

a.
b.

(6)

. Ending Balance

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

No oo

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
— 3 — 3 —
— — 127,000,000
40,000,000 315,000,000 97,704,086

1,341,907,323

1,351,720,896

1,251,074,823

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

Fair Value of Securities Acquired Under Repurchase - Secured Borrowing

THIRD
QUARTER

FIRST SECOND
QUARTER QUARTER
Maximum Amount ~ $ 1,741,714,362 $ 2,145,425,252 $ 2,145,425,252
Ending Balance 1,741,714,362  2,145,425,252

ENDING BALANCE

S@e "0 a0 oo

ICO -FV

ABS - FV

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)

1,913,979,367

Securities Acquired Under Repurchase - Secured Borrowing by NAIC Designation

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$1,888,979,367 $

25,000,000

$1,913,979,367 $
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Note 6

Note 7

Note 8

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

0

p 0O

»

NOTES TO THE FINANCIAL STATEMENTS

ENDING BALANCE

NAIC 4 NAIC 5 NAIC 6

8
DOES NOT
QUALIFY AS
ADMITTED

ICO-FV $
ABS - FV

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) $

Se "0 a0 oo

@)

Collateral Provided - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

a. Maximum Amount
1. Cash $
2. Securities (FV)
3. Securities (BACV)
4. Nonadmitted Subset (BACV)

— 3 — 3

XXX
XXX

XXX
XXX

XXX
XXX

b. Ending Balance
1. Cash $
2. Securities (FV)
3. Securities (BACV)
4. Nonadmitted Subset (BACV)

— % — %
1,741,714,362 2,145,425,252 1,913,979,36

8)
©)
(10)

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

None

No significant change

. None

No significant change
None
No significant change
None

No significant change

Joint Ventures, Partnerships, and Limited Liability Companies

No significant change

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

None

7.7

1,741,714,362 2,145,425,252 2,145,425,252
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Note 9

Note 10

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Income Taxes

No significant change

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.-B. No significant change other than the items disclosed below.

On August 13, 2025, the Company received a $400,000,000 cash capital contribution from DLIC Sub-
Holdings, LLC.

The Company has a reciprocal demand loan agreement with its wholly-owned subsidiary, DL Investment
Holdings 2016-1, LLC ("DLIH 2016-1"). In June 2025, the borrowing capacity was increased to
$400,000,000. During the nine months ended September 30, 2025, the Company made draws relating to this
agreement totaling $180,000,000 and made repayments of $268,000,000, fully repaying the amount
borrowed. As of September 30, 2025, the Company did not have a payable to DLIH 2016-1 related to this
agreement. During the nine months ended September 30, 2025, DLIH 2016-1 made draws relating to this
agreement totaling $193,000,000 and made repayments of $180,000,000. As of September 30, 2025, DLIH
2016-1 owed $13,000,000 to DLIC related to this agreement.

On June 26, 2025, the Company received a distribution of $150,000,000, in cash, from DLIH 2016-1, which
was recognized as a return of capital.

In May 2025, Delaware Life Reinsurance (U.S.) Corp. ("DLOK"), a wholly-owned subsidiary of the Company,
was dissolved. As a result, DLOK transferred all of its remaining assets and liabilities to the Company, and
the Company realized a loss of $1,980,438 on its investment in DLOK.

During the nine months ended September 30, 2025, the Company contributed $116,067,559 to Rainforest
Funding Trust, an affiliate.

The Company has a reciprocal demand loan agreement with an affiliate, Clear Spring Life and Annuity
Company ("CSLAC"). In March 2025, CSLAC made a draw relating to this agreement totaling $50,000,000.
In April 2025, CSLAC repaid the balance in full. As of September 30, 2025, the Company had $0 outstanding
associated with this agreement.

The Company has a reciprocal demand loan agreement with Clear Spring Property and Casualty Company
("CSP&C"), an affiliate, and its subsidiaries, Clear Spring Casualty Insurance Company, Clear Spring
American Insurance Company, and Clear Spring National Insurance Company. In March 2025, CSP&C made
a draw relating to this agreement totaling $19,932,562. In September 2025, CSP&C repaid $10,000,000
relating to this agreement. As of September 30, 2025, the Company had a receivable of $9,932,562 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. The net impact of
service fees and liability option impact during the nine months ended September 30, 2025 was $105,476,395
of revenue. During the nine months ended September 30, 2025, the Company received cash of
$157,092,438 and paid cash of $82,270,527 in settlement of current year invoices related to this agreement.
The Company also paid cash of $27,943,455 in settlement of the prior year payable to DLIH 2016-1 related to
this agreement. As of September 30, 2025, the Company had a receivable from DLIH 2016-1 of
$30,654,484.

As of December 31, 2024, the Company held a short-term investment of $282,040,637 relating to amounts
borrowed by Clear Spring Health Insurance Company ("CSHIC"), an affiliate, in the form of a demand
promissory note. During the nine months ended September 30, 2025, CSHIC borrowed an additional
$581,251,462 from the Company and made repayments of $748,292,099. As of September 30, 2025, the
Company held a short-term investment of $115,000,000, which reflects the outstanding balance of the
demand promissory note.

During the nine months ended September 30, 2025, the Company had $80,000,000 of acquisitions of short-
term investments or cash equivalents in Wright STF Ill, LLC, an affiliate, and received $255,000,000 of
proceeds from maturities.

During the nine months ended September 30, 2025, the Company sold bonds, commercial mortgage loans,
preferred stocks, and other invested assets with a total book value of $317,390,461 and accrued interest of
$3,160,291 to Gainbridge Life Insurance Company, an affiliate, at fair market value. The Company received
cash of $323,135,000 and recognized a gain of $2,584,248 on the sale. Additionally, the Company purchased
one bond with a total book value of $3,665,107 and accrued interest of $67,997 at fair market value. The
Company paid cash of $3,712,021.

During the nine months ended September 30, 2025, the Company purchased two bonds with a total book
value of $38,400,000 from CSLAC at fair market value. The Company paid cash of $36,004,720 for the
acquisitions. Additionally, the Company sold one bond with a book value of $2,000,000 to CSLAC at fair
market value. The Company received cash of $2,000,000. No gain or loss was recognized on the sale.

During the nine months ended September 30, 2025, the Company sold bonds with a total book value of
$23,834,313, including interest income of $34,781 to CSP&C, at fair market value. The Company received
cash of $23,848,546 and recognized a loss of $20,548 on the sale.

During the nine months ended September 30, 2025, the Company purchased bonds and other invested
assets with a total book value of $13,244,302 and accrued interest of $12,605 from Delaware Life and Annuity
Company ("DLAC"), a wholly-owned subsidiary of the Company, at fair market value. The Company paid cash
of $13,202,657.

C.- G. No significant change
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Note 11

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

. None

None

. No significant change

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 $3,956,942,616 as of September 30,
2025. The Company calculated this amount in accordance with its current collateral pledged to the

FHLB.

FHLB Capital Stock

a. Aggregate Totals

1 2 3
Total General Separate
243 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 143,185,000 143,185,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 148,185,000 $ 148,185,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $3,956,942,616 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 88,960,000 88,960,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 93,960,000 $ 93,960,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $2,164,369,194 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
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 | 3 to 5 Years
1. Class A $ —1|% —|$ —|$ —|[$ —|$ —
2.Class B 5,000,000 5,000,000 — — — —

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)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(3)  Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

1

Fair Value

2

Carrying Value

Aggregate Total

3

Borrowing

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

2. Current Year General Account Total Collateral

Pledged 4,843,816,523
3. Current Year Separate Accounts Total Collateral

Pledged —
4. Prior Year-end Total General and Separate

Accounts Total Collateral Pledged 2,618,239,660

11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4

b. Maximum Amount Pledged During Reporting Period

4,906,828,757

2,741,716,642

Columns 1, 2 and 3 respectively

(

(Columns 1, 2 and 3 respectively
(Columns 1, 2 and 3 respectively
(

Columns 1, 2 and 3 respectively

$ 4,843,816,523 $ 4,906,828,757 $ 3,293,000,000

3,293,000,000

2,088,000,000

Fair Value

2

Amount Borrowed
Carrying Value at Time of Maximum
Collateral

3

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

2. Current Year General Account Maximum

$4,843,816,523 $4,906,828,757 $

3,293,000,000

Collateral Pledged 4,843,816,523  4,906,828,757 3,293,000,000
3. Current Year Separate Accounts Maximum
Collateral Pledged — — —
4. Prior Year-end Total General and Separate
Accounts Maximum Collateral Pledged 2,752,748,985 2,867,212,185 2,038,000,000
(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 $ 50,000,000 $ 50,000,000 $ — XXX
(b) Funding Agreements 3,243,000,000 3,243,000,000 — 3,094,305,695
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 3,293,000,000 $3,293,000,000 $ — 3,094,305,695
2. Prior Year-end
(a) Debt $ 50,000,000 $ 50,000,000 $ — XXX
(b) Funding Agreements 2,038,000,000 2,038,000,000 — 1,960,750,238
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 2,088,000,000 $2,088,000,000 $ — 1,960,750,238
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total
2+3 General Account Separate Accounts
1. Debt $ 50,000,000 $ 50,000,000 $ —
2. Funding Agreements 3,243,000,000 3,243,000,000 —
3. Other — — —

4. Aggregate Total (Lines 1+2+3) $ 3,293,000,000 $

3,293,000,000 $

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)
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Note 12

Note 13

Note 14

Note 15

Note 16

Note 17

Note 18

Note 19

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

c. FHLB - Prepayment Obligations

Does the Company have prepayment
obligations under the following

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

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
I None

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change

Liabilities, Contingencies and Assessments

A. Contingent Commitments

In April 2025, the Company's board of directors extended the Company’s commitment to contribute capital to
CSP&C in an amount necessary to keep CSP&C’s Authorized Control Level Risk-Based Capital ("RBC")
Ratio from falling below 325% for all reporting periods through December 31, 2028, which includes the filing
of CSP&C’s 2028 Annual Statement.

B. No significant change
C.-D. None

E. No significant change
F. None

Leases

A. No significant change
B. None

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with
Concentrations of Credit Risk

No significant change

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

A. None
B. No significant change
C. None

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

None
Direct Premium Written/Produced by Managing General Agents/Third-Party Administrators

None
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 20 Fair Value Measurement
A. Assets Measured at Fair Value
1) Fair Value Measurements at September 30, 2025:
Description for each class of asset or
liability (Level 1) (Level 2) (Level 3) Net Asset Value Total
a. Assets at fair value
Preferred Stocks
Industrial and miscellaneous  $ — $ 61,162,587 16,754,831 $ — $ 77,917,418
Parent, subsidiaries and
affiliates — 252,718,515 — — 252,718,515
Total Preferred Stocks $ — $ 313,881,102 16,754,831 $ — $ 330,635,933
Common Stocks (a)
Industrial and miscellaneous $§ 12,963,595 $ 46,809,057 143,152,048 $ — $ 202,924,700
Total Common Stocks $ 12,963,595 $ 46,809,057 143,152,048 $ — $ 202,924,700
Bonds
Issuer credit obligations $ — $ — 50,394 $ — $ 50,394
Asset-backed securities — 69,660,936 — — 69,660,936
Total Bonds $ — $ 69,660,936 50,394 § — $ 69,711,330
Other Invested Assets
Industrial and miscellaneous  $ — $ 191,208,176 — $ — $ 191,208,176
Residual equity tranches — 127,472,983 19,860,257 1,332,504 148,665,744
Total Other Invested Assets $ — $ 318,681,159 19,860,257 $ 1,332,504 $ 339,873,920
Derivative Assets
Interest rate contracts $ 610,746,465 $ 359,479 — $ — $ 611,105,944
Equity contracts 1,122,095 — — — 1,122,095
FX contracts — — 245117 — 245,117
Total Derivative Assets $ 611,868,560 $ 359,479 245117 $ — $ 612,473,156
Separate Accounts Assets (b) $12,353,512,486 $ 3,888,650,201 328,107,675 $ 138,465,475 $16,708,735,837
Total assets at fair value/NAV $12,978,344,641 $ 4,638,041,934 508,170,322 $ 139,797,979 $18,264,354,876
b. Liabilities at fair value
Derivative Liabilities
Interest rate contracts $ 472,559,897 $ — $ — $ — $ 472,559,897
Equity contracts 1,706,028 10,778,585 — — 12,484,613
FX contracts — 2,612,610 72,310 — 2,684,920
Total Derivative Liabilities $ 474,265,925 $ 13,391,195 §$ 72,310 $ — $ 487,729,430
Total liabilities at fair value $ 474265925 $ 13,391,195 $ 72,310 $ — $ 487,729,430
(@) The common stock line in the above fair value table excludes FHLB common stock with a carrying value of
$148,185,000. The stock may only be issued, redeemed, and repurchased by the FHLB at a price equal to its par value.
(b) Separate account assets exclude $863,396,782 of non-invested assets not subject to fair value disclosures and
$226,424,888 of separate account assets carried at the general account basis.
(2-3) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy:
Total gains  Total gains
Transfers and (losses) and (losses)
Balance as of  Transfers Out of Level included in included in Balance as of
7/1/2025 Into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2025
a. Assets:
Preferred Stocks -
Industrial &
miscellaneous $ 14,925,563 $ 1,829,268 $ — $ — 3 — $ — 3 — $ — 3 — $ 16,754,831
Common Stocks -
Industrial &
miscellaneous 46,755,540 76,274,895 (22,321,958) — — 42,443,571 — — — 143,152,048
Bonds - Issuer credit
obligations 63,037 — — (11,468) 803 — — (1,978) — 50,394
Other Invested Assets
- Industrial &
miscellaneous 39,431,250 —  (39,431,250) — — — — — — —
Other Invested Assets
- Residual equity
tranche 9,891,762 4,154,424 (7,903,208) — (20,719) 14,030,310 — (292,312) — 19,860,257
Derivatives - FX
contracts 29,386 — — 356,567 215,731 — — (356,567) — 245117
Separate Accounts
Assets 321,449,721 — (1,443,909) 551,818 1,095,199 118,997,111 —  (112,542,265) — 328,107,675
Total Assets $432,546,259 $82,258,587 $(71,100,325) $ 896,917 $ 1,291,014 $175,470,992 $ — $(113,193,122) $ — $ 508,170,322
b. Liabilities:
Derivatives - FX
contracts $ 2,187,123 $ — — $ 2,063,001 $(2,114,813) § — $ — $ (2,063,001) $ — 72,310
Total Liabilities $ 2,187,123 § — § — $ 2,063,001 $(2,114,813) § — $ — $ (2,063,001) $ — $ 72,310

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.
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NOTES TO THE FINANCIAL STATEMENTS

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 ABS 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 nine months ended
September 30, 2025.

Derivative values in the above tables are presented on a gross basis.

Presentation of Fair Value Information

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

Note 20.
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NOTES TO THE FINANCIAL STATEMENTS

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 September 30, 2025:

Not
Admitted Practicable

Type of Financial ~ Aggregate Fair Assets/ Net Asset (Carrying

Instrument Value Liabilities (Level 1) (Level 2) (Level 3) Value Value)
Assets:
Bonds

Issuer credit

obligations $18,568,947,663 $19,222,325,924 $ 1,646,029 $18,404,712,734 $ 162,588,900 $ — $ —

Asset-backed

securities 8,919,825,837  8,969,246,943 — 8,529,918,814 389,907,023 — —
Preferred stocks 962,163,985 897,078,324 — 945,409,154 16,754,831 — —
Common stocks
(a) 351,109,700 351,109,699 12,963,595 194,994,057 143,152,048 — —
Mortgage loans 2,673,758,368  2,719,864,423 —  2,673,758,368 — — —
Real estate 267,847,922 267,847,922 — 55,222,985 212,624,937 — —
Cash, cash
equivalents and
short-term
investments 4,494,860,962  4,494,994,999  1,085,810,619  3,409,050,343 — — —
Contract loans 329,084,793 318,924,450 — — 329,084,793 — —
Derivative assets 633,156,822 620,033,032 632,552,226 359,479 245,117 — —
Other invested
assets (a) 1,250,621,086  1,242,936,269 —  1,112,860,227 132,814,201 4,946,658 —
Separate Account
assets 16,935,749,746 16,935,160,725 12,391,935,871  4,074,652,558 330,695,842 138,465,475 —

Total assets $55,387,126,884 $56,039,522,710 $14,124,908,340 $39,400,938,719 $1,717,867,692 $ 143,412,133 $ —

Liabilities:

Liabilities for

deposit-type

contracts $4,801,565,952 $ 4,626,809,226 $ — 95 — $4,801,565,952 $ — 3 —

Derivative
liabilities 489,322,890 489,752,890 475,859,385 13,391,195 72,310 — —

Separate Account
liabilities 347,871,107 347,871,107 — — 347,871,107 — —

Total liabilities $ 5,638,759,949 §$ 5,464,433,223 $ 475,859,385 $ 13,391,195 $5,149,509,369 $ — $ —

(a) The common stock and other invested assets lines in the above fair value table exclude equity method investments with carrying
values of $34,762,211 and $641,867,048, respectively, as of September 30, 2025.

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 bonds classified as issuer credit obligations and ABS
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.

For ABS, typical inputs 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. 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.

The Company takes into consideration both qualitative and quantitative factors as part of its analysis,
including but not limited to, an overall analysis of portfolio fair value movement against general movements in
interest rates and spreads. The Company also compares price movement trends, considering the reasons for
both significant price movements between periods and a lack of movement where the Company has become
aware of securities that experienced a positive or negative credit or other event that would suggest the price
provided has not captured market activity.
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Note 21

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Preferred stocks - The fair values of preferred stocks are determined using prices provided by third party
pricing services or broker quotes. The fair value cannot exceed the stated call price. For privately placed
preferred stocks without readily ascertainable fair value, such values are determined utilizing a discounted
cash flow methodology based on coupon rates, maturity provisions and credit assumptions.

Common stocks - The fair value of unaffiliated common stocks is based on quoted market prices, where
available. The Company records its investments in mutual funds at fair value, which equates to the NAV of
the fund. The Company records its investments in common stock of affiliates under the equity method using
audited equity. For the Company’s common stock investments measured at NAV, the Company does not
anticipate selling these investments for amounts different than NAV and there are no significant restrictions in
the liquidation of these investments.

Mortgage loans - 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.

Real estate - The fair value of real estate is determined by the purchase price of the investment, including
capitalized expenditures, which was supported by an appraisal near the purchase date. Appraisals will be
used on an ongoing basis to approximate future fair values.

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.

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.

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.

Other invested assets - Other invested assets include debt securities that do not qualify as bonds, 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 debt
securities that do not qualify as bonds and surplus notes are obtained from third-party pricing services.
Collateral loans are carried at amortized cost using pricing methods similar to private placements.

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 2024 Annual Statement.

Liabilities 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.

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

Separate accounts include assets with a fair value of $138,465,475 at September 30, 2025 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 September 30, 2025, 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.

Other invested assets include residual equity tranche securities with a fair value of $4,946,658 for which the
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:

Revisions to SSAP No. 26, Bonds, adopted in August 2023, to incorporate principle-based bond concepts
became effective January 1, 2025. The impact of the revisions to SSAP No. 26 is as follows:

Aggregate book adjusted carrying value for all securities reclassified off Schedule D-1  $ 633,419,628
Aggregate book adjusted carrying value after transition for all securities reclassified off

Schedule D-1 that resulted with a change in measurement basis (a) 435,682,827
Aggregate surplus impact for securities reclassified off Schedule D-1 (17,223,669)

(@) The book adjusted carrying value after transition for all securities that moved from an amortized cost to a fair value
measurement method under the lower of amortized cost or fair value approach was $269,763,267.
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Note 22

Note 23

Note 24

Note 25

Note 26

Note 27

Note 28

Note 29

Note 30

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Effective April 1, 2025, the Company established a coinsurance with funds withheld agreement with Hannover
Life Reassurance Company of America (Bermuda) Ltd ("Hannover"), under which the Company cedes
guaranteed lifetime withdrawal benefit risks associated with certain of the Company's fixed indexed annuity
("FIA") contracts to Hannover.

Effective June 25, 2025, the Company established a coinsurance agreement with Mitsui Sumitomo Primary
Life Insurance Company, Limited ("MSPL"), under which the Company assumes certain liabilities associated
with FIA and fixed annuity ("FA") contracts issued by MSPL in Japan. Under this agreement, the Company
assumes 100% of the risks related to surrender benefits, death benefits, maturity values, trail ceding
commissions, and broker fees associated with the fixed portion of the FIA contracts and 50% of all risks
associated with the FA contracts.

Effective July 1, 2025, Somerset Reinsurance Ltd. ("Somerset") recaptured the company-owned life insurance
("COLI") business ceded to the Company on yearly renewable term ("YRT") basis. As a result of the recapture
of the COLI YRT business by Somerset, the Company paid Somerset $5,126,942 and released statutory
reserves of $9,343,446.

. None

No significant change

. None

No significant change

Events Subsequent

Subsequent events have been considered through November 14, 2025 for the Quarterly Statement dated
September 30, 2025. There were no Type | or Type Il 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.

Reinsurance

A.-B.

C.-G.

H.

No significant change other than the following:

The Company established a reinsurance agreement effective January 2, 2025 with Nautilus Reinsurance
Company (Barbados) Limited which ceded a block of private placement variable universal life and variable
annuity policies on a modified coinsurance basis. As of September 30, 2025, there was no reserve credit
associated with this block.

None

No significant change

Retrospectively-Rated Contracts and Contracts Subject to Redetermination

None

Change in Incurred Losses and Loss Adjustment Expenses

None

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables

None

Participating Policies

None

Premium Deficiency Reserves

None
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Note 31

Note 32

Note 33

Note 34

Note 35

Note 36

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Reserves for Life Contracts and Annuity Contracts

(1-5) No significant change

(6)  Other reserve changes during the nine months ended September 30, 2025 are summarized below:

ORDINARY GROUP
Credit Life
Group
Industrial Individual Supp and
Item Total Life Life Ins. Annuities Contracts  Individual Life Ins. Annuities
Market value
adjusted ("MVA")
annuity
reclassification
from non-
insulated
separate account
to general
account $ 213,627,476 $ — 95 — $121,775,887 $ — $ — $ — $91,851,589
Total $ 213627476 $ — $  — $121,775887 § — $ — $  — $91,851,589

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

No significant change other than the following:

The Company had previously established a non-insulated separate account for certain contracts that included a
market value adjustment feature associated with fixed rates, including for amounts allocated to the fixed portion of
certain combination fixed and variable deferred annuity contracts. As of January 1, 2025, the liabilities for these
contracts, along with the corresponding assets, have been moved to the general account. At January 1, 2025, the
total reserves for these contracts was $213,627,476.

Beginning in April 2025, the Company began issuing group annuity contracts in the pension risk transfer ("PRT")
market. As of September 30, 2025, the Company has total reserves for PRT contracts of $244,497,854 which are
carried in the Company's insulated separate account.

As referenced in Note 21, the Company established a coinsurance agreement with MSPL, under which the
Company assumes certain liabilities associated with FIA and FA contracts issued by MSPL in Japan. As of
September 30, 2025, the Company has total assumed reserves related to this agreement of $133,938,099.

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

A. No significant change

B. None

C.-D. No significant change

Premiums and Annuity Considerations Deferred and Uncollected

None

Separate Accounts

No significant change other than the items discussed in Note 32.

Loss/Claim Adjustment Expenses

None
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6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF SEPTEMBER 30, 2025 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
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? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
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 Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
See attached organizational chart inCluded iN SChEAUIE Y. ... ettt
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
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 [ X] No[ ] NAT
If yes, attach an explanation.
Prior to December 9, 2024, the Company and Andesa Services, Inc. ("Andesa") were parties to a Software and Services Agreement and a
Professional Services Agreement (collectively, the "Andesa Agreements"). The Andesa Agreements were the subject of an Assignment and
Assumption Agreement effective as of December 9, 2024, by and amoung the Company, Somerset Re Ltd., and Nautilus Management
Services, Inc. ("Nautius"), pursuant to which Nautilus assumed the Company's right, title and interest in and to the Andesa Agreements. ........
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicccecees 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. .............cccocevevevevecceerereeeneceennns 12/31/2023
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). veeutateriet ettt s h ettt 06/23/2025
By what department or departments?
Delaware DepartmeEnt Of INSUFANCE .........oiiiiiiiiiiie ettt et e st eea e ea e e a2 e st easeeae e eaeeea e e oa e e es e e ea e e et e st eas e easeenseeaeeeneeeneeaneeaseenseenseenneannean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ...........cocioiiieeeeeeeeeee e ettt s e e e s e e s ae e e st e s e s e e s e e s st et et eeeeea e s s st eseseseseaneesnesasesnenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
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 PEAOTA? ..........c.veueueieiiieieieieieieeeete ettt sttt s s sn s Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooiiiiiiiiiiiiieiie e Yes[ ] No[X]
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 securities firms? .. Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Clarendon Insurance Agency, INC. ....cccooooieciieieieieieeieieeeieae Waltham, MA .o ....NO.....]....NO.....|...NO.....|... YES....
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14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 30, 2025 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.

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X ]

No [ ]

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ..... 2,030,168
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. 66,021,000
Preferred Stock 246,273,900 5. ...252,718,515
Common Stock . 36,837,966 $. 150,829,770
Short-Term Investments ...... .1,065,373,137 $. 510,000,000
Mortgage Loans on Real Estate $.
All Other .563,684,231 3. .391,401,596
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ...2,255,190,234 $.. ..1,370,970,881
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[ ]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2025 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. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Guggenheim Partners Investment Management, LLC
Andrew Kenney, Chief Investment Officer
Insight North America, LLC
Shelter Growth Capital Partners, 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?............ccveueverririerieereeiieeee e Yes [ ] No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
137432 oo Guggenheim Partners Investment Management, LLC ........ccccc..... 549300XWQLVNUK615E79 ........
Insight North America, LLC 213800YYX7MQCCEN9439 ........
Shelter Growth Capital Partners, LLC 5493006440BRFUPV7098 . SEC .. . |NO.

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

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

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? .............ccccceieiie. Yes[ ] No[X]
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STATEMENT AS OF SEPTEMBER 30, 2025 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 351,107,871
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 2,355,550,928
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 2,706,658,799

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 $ 13,205,624

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 $ 2,719,864,423

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 SEPTEMBER 30, 2025 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
..... 00000 .....|..98-0608562 . . [Nautilus Reinsurance Company (Barbados) Limited . BRB MCO/G. .[Unauthorized...

..98-0608562 .
..RJ-3191255 .

. [Nautilus Reinsurance Company (Barbados) Limited ..........
. |Hannover Life Reassurance Company of America (Bermuda) Ltd.

.|Reciprocal Jurisdiction




STATEMENT AS OF SEPTEMBER 30, 2025 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 b o 149,036 .. 93,122,378 | e o 93,271,414 [
2. AIBSKA .ot AK e L o 767 e 1,260,798 |eveieieieeieieiees Joeeevieissennenene e 1,261,565
3. Arizona ..... .. AZ 162,819,010 |. .. 163,034,339 |..
4. Arkansas .. .. AR RS 53,343,285 |. ....53,343,285 |..
5. California .. ... CA ........087,597,806 |. ..690,363,155 |..
6. Colorado ...... ... CO ........ 101,482,874 |. 101,557,185
7. Connecticut .. . CT ........ 195,703,203 |. .. 197,238,208 |..
8. Delaware ............. ... DE ..56,413,030 |. ....55,918,832 |..
9. District of Columbia . . DC . 6,612,188 [ [ o 6,614,897 |..
10. Florida .. .. FL ........ 829,223,148 |. .. 829,525,276 |..
11.  Georgia .. GA ........ 164,906,006 |. .. 165,188,688 |..

..53,068,347 |.
..46,486,631 |.

....53,222,969 |..
....46,493,525 |..

12.  Hawaii ..
13. Idaho ....

14.  lllinois ... L ........ 153,734,350 |. 154,242,531
15.  Indiana . . IN ... 126,427 421 | .. 126,540,037
16. lowa ..... LA ..89,264,894 |. ....89,317,412 |..
17. Kansas . ... KS . ..58,279,252 |. .58,299,238 |..
18, KENMUCKY «ouveveeieeeieieieieeeiee e KY ool [ 26,352 o 70,219,043 | oo e 70,245,3%
19, LOUISIANG ...ovvvieiieiieieie et LA e b i 47,692 | 166,652,984 166,700,676
20. Maine ....... e 20,588,098 |. ....20,612,891 |..
21.  Maryland ........ 163,302,173 |. .. 163,423,269 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA o b [ 724,954 L 222,866,452 |...c.oeeeeeeiieees fereieees o 223,591,406
23, MIChIgaN ....cooveeeiieieeeeeee e ML e Lo e 871,567 | 250,861,014 ..o Joeererieivieireenne [ 251,732,581

.1,192:906 ........53,862,410 . ....55,055,316 |..

24. Minnesota .

25.  Mississippi .. MS ..1,755 |. ..67,373,165 |. ....67,374,920 |..
26, MISSOUM w.voveeeeiieieieeeeieie e MO oo L s 84,284 |........ 125,921,763 126,006,047
27, MONANA ...veeeeeieieieieiee s MT e L e 5,546 |........... 7,857,393 [ oo e 7,462,939
28. Nebraska .. ... NE . ..32,062,773 |. .32,074,333 |..
29. Nevada........ .. NV . ..68,125,825 |. .68,232,060 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b i 10,252 o 77,586,274 ..o [ [ 77,59 ,526
31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ 293,391,598 293,564,335
32.  New Mexico . ... NM ..19,335,252 |. .19,340,177 |..
33. New York..... ... 4,034,975 |. ...4,053,019 |..

34. North Carolina ..
35. North Dakota

550,496,413 |.
.. 17,466,565 |.

..550,873,315 |..
... 17,472,936 |..

36. OO cceeeenene 235,272,953 |. .. 235,364,616 |..
37.  Oklahoma . ..39,811,758 |. ....39,816,712 |..
38. Oregon ......... ..54,404,577 |. ....54,425 424 |
39. Pennsylvania ... . 409,790,082 |. ..410,092,795 |..
40. Rhode Island .... e 39,658,929 |. ....39,873,941 |..
41.  South Carolina . , . 313,748,931 |. .. 313,812,609 |..
42.  South Dakota ... 50,700 |.......... 25,727,164 |. ....25,777,864 |..
43. Tennessee ... , . 373,713,355 |. .. 373,946,845 |..
44, Texas ....... 1,133,561 |........ 356,028,972 |. .. 357,162,533 |..
45, Utah ..... 65,576 |. ..67,205,546 |. ....67,271,122 |..
46. Vermont e VT e L fo 185 | ..10,161,010 |. ... 10,161,195 |..
47, ViIrginia .ooooeececeeeeeeeeeeeeseneseeseeseseseeeeees. VA e Lo s 702,397 |........ 213,849,534 214,551,931

48, Washington ........ccceeeeeeenencceeeneneseieeinenes. WA oo L . 314,039 [ 95,018,767 [..ecvveiccieierines [orerereeieirrnccens oo 95,332,800

..50,098,644 |.
174,377,801 |.

49. West Virginia
50. Wisconsin ....

....50,099,49% |..
.. 174,498,225 |..

51, WYOMING eoveeeeeeeeeieneneeeeeeeeseseseneneneenenes. WY o L e 1,562 oo 6,074,250 |.....ovveeeeeecciees v e 6,075,812
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 e |
58. Aggregate Other Aliens .. OT ...1,987 |.... ..
59.  Subtotal .....ccccooiiiiiiiiiiiiiin e XK e 12,850,389 |.....7,559,581,193 |....covvvrirciicns oo [ 7,572,431,582 |..... 2,254,321,39
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 P O .
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... ...12,850,389 |..... 7,559,581,193 [oeceeiiiiiices e oo 7,572,431,582
96. Plus Reinsurance Assumed. XXX ...(3,136,522)|........ 133,325,229 ..o [ [ 130,188,707 [...oveveieeeiieiine
97  Totals (All Business).... . ... 9,713,867 |..... 7,692,906,422 |......coovveeiiiiiies v [ 7,702,620,289 |..... 2,254,321,399
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 73,870,125 |........ 245,357 407 |..eceoeeeeeeeee e [ 319,227,532 oo
99. Totals (All Business) less Reinsurance Ceded XXX (64,156,258)|  7,447,549,015 7,383,392,757 2,254,321,399

DETAILS OF WRITE-INS

58001. ZZZ Other Alien .. 882,562 |.

1,987 |. ..884,539 |..

58002. ..ooiiiiiiritienieeieeie e XK erien el
58003. ...oiiiiiiiirneneenee e XX e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,987 882,552 884,539
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......... .........

11
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STATEMENT AS OF SEPTEMBER 30, 2025 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%
A4
v v

Group 1001 Insurance

Group 1001 Capital, LLC

100%: Holdings, LLC
100%
Y Y Y Y Y Y Y
. . Group 1001 Distribution . Group 1001 Advisory Services,
See Page 9 DLIC Holdings, LLC CSLIC Holdings, LLC T, 11 Group 1001 Services, Inc. R.V.l. Manager, LLC LLC
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 II, 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 SEPTEMBER 30, 2025 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
Delaware Life
Insurance Company Clear Spring Health Holdings, LLC v
Insurer - DE
NAIC No. 79065 v v

FEIN No. 04-2461439

l

100%

Y

See page 3

l

100%

¥

See Page 5

Delaware Life Marketing, LLC

l

100%

¥

Armstrong STF IV, LLC
Wright STF Ill, LLC

Delaware Life (Bermuda) Holdings, Inc.

Daltonville Capital, LLC
Danetown Funding, LLC
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STATEMENT AS OF SEPTEMBER 30, 2025 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

100%

v ]
DL Reinsurance Company D
Insurer - DE Annuitycompany el RS R e Ellendale Insurance Agency, LLC Clear Spring PC Holdings, LLC
Insurer - DE 100% Inc.
NAIC No. 15690 0
FEIN No. 47-2139462 HE L LR
: FEIN No: 92-1177640
l l
100% 100%
Y * *
155 W 66TH Street, LLC EDIA Funfiing I, LLC
220 Williams Street, LLC EDL Holdings, LLC See Page d
6 JFK Street, LLC ELND CoIIa.teraI Company II, LLC
706 Mission RE-SF, LLC EDIA Fyndmg I, LLC
1266 Storrs Road, LLC EDL Holdings Il, LLC

1475 N. High Street, LLC

1800 Naismith Drive, LLC

2707 Rio Grande Street, LLC

Delaware Life 1099 Reporting Company, LLC
DL Investment Holdings 2016-1, LLC

DL Investment Holdings 2016-2, LLC

DL Private Placement Investment Company |, LLC
DL Residential Mortgage Trust

DL Service Holdings, LLC

IDF IX, LLC

NCS Franklin Park, LLC

Rainforest Funding Trust
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STATEMENT AS OF SEPTEMBER 30, 2025 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%
Y

Clear Spring PC
Acquisition Corp.

I
100%
Y

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

l

100%

A4

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

[

1965 Broadway PC I, LLC

100%
Y
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
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STATEMENT AS OF SEPTEMBER 30, 2025 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%

Y

Y

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

Eon Health Plan, LLC

Y

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

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

Y

Y

Clear Spring Health (CO), Inc.

Y

Y

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

Clear Spring Health
Insurance Company
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

Clear Spring Health
Administrative Services, LLC

Advisor Advantage

Marketing, LLC

Clear Spring Health
Advisory Services, LLC

Healthcare Distribution
Partners, LLC
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

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

CSLIC Holdings, LLC 100%
l
100% 100%
Clear Spring Life
and Annuity Company
Insurer - DE v
NAIC No. 83607
FEIN No. 43-1380564
STFP Aggregator |, LLC
| STFP Aggregator Il, LLC
100% STFP Aggregator IlI, LLC

Y Y Y 100% v

Gainbridge Life CL Investment Holdings 2022-1, LLC
Insurance Company GLAC GBM Investco, LLC o )
Insurer — DE Elsmere Insurance Agency, LLC CSLAC Investment Holdings, LLC Clear Spring Life Marketing, LLC
NAIC No. 15691 CSLAC Investment Holdings II, LLC
FEIN No. 47-3023521 CSLAC Investment Holdings, IlI, LLC
| l CSLAC Real Estate, LLC l
100% 100% Clear Spring Life 1099 Reporting Company, LLC .
¥ Y IDF I, LLC 100%
IDF I, LLC v
L ) ) Efland Funding 2015-4, LLC Paragon GBM Investco, LLC
LR eE o e Efland Funding 2016-2, LLC Renewable Energy Investors, LLC
Company, LLC ELSL Funding V, LLC Retail Investors Ill, LLC** Grayson Road Capital, LLC
ELSL Funding VII, LLC Grovewood Funding, LLC
Elsmere Renewable Energy, LLC
Y

GL Acquisition

Defeasance Co., LLC

**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.
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STATEMENT AS OF SEPTEMBER 30, 2025 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 Distribution
Holdings, LLC

|

100%

4

'

Gainbridge Insurance
Agency, LLC

l

100%

¥

Gainbridge Loyalty Services, LLC

A

Group 1001 Insurance
Marketing, LLC

y

Gainbridge Risk Solutions, LLC

100%

'

Gainbridge P&C Services, LLC Vesper Risk, LLC
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STATEMENT AS OF SEPTEMBER 30, 2025 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 Services, Inc.

100%
Y Y Y v v Y
Group 1001 IP . G1001 Advisory G ; ;
roup 1001 Portfolio Services,
Holdings, LLC G1001 Innovations Group, LLC Resources, LLC PSA Realty Company p e Group 1001 Resources, LLC

l

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

I
100%
Y

Group 1001 IP
Development, LLC

Group 1001 IP Solutions, LLC AxiaTP Holdings, LLC Axia Technology Partners, LLC

—90%» +—100%>-
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STATEMENT AS OF SEPTEMBER 30, 2025 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 Capital, LLC

78.76%

100%

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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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

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

R.V.l. Manager, LLC

|
100%

Y

R.V.l. Holdings, LLC R.V.I. Acquisition Holdings, LLC

——100%—>

[
100%

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

100%
Y Y

4646 West Sam Houston

R.V.l. America Corporation Parkway North, LLC

100%

Y v

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

RVI Analytical Services, Inc.
R.V.I. Services Co., Inc.
Transition Services, Inc.
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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 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) *

... | 84-3501155 ..
.83-1510950 ..

.| 84-3527669 ..

.| 04-3638553 ..

... | 04-2461439 ..
... [47-2130462 ..
.192-1177640 ..

Mark R. Walter ....
DLICM, LLC

DLHPI| Equity Participation Company, LLC .... |..

TWG Global Holdings, LLC ...
TWG Global Holdings, LLC
TWG Global Holdings, LLC ...
Delaware Life Partners, LLC
TWG Financial Holdings, LLC
Group 1001, Inc. ......ceeee.ns
Group 1001 Capital, LLC ...
Group 1001 Finance Company, LLC ...
Group 1001 Investment Holdings, LLC .
Group 1001 Equity Holdings, LLC ...
Evolution of Sports, Inc. ........
Group 1001 Insurance Holdings, LLC
Group 1001 Advisory Services, LLC ...

Group 1001 Distribution Holdings, LLC ........

Group 1001 Insurance Marketing, LLC .
Gainbridge Insurance Agency, LLC
Gainbridge Loyalty Services, LLC ..
Gainbridge Risk Solutions, LLC .
Gainbridge P&C Services, LLC
Vesper Risk, LLC
Group 1001 Services, Inc. ..
G1001 Innovations Group, LLC
61001 Advisory Resources, LLC
Group 1001 Resources, LLC ..
PSA Realty Company
Group 1001 Indiana Holdings, LLC ..
Group 1001 IP Holdings, LLC ..
Group 1001 IP Properties, LLC ...
Group 1001 IP Lab, LLC
Group 1001 IP Development, LLC .
Group 1001 IP Solutions, LLC
AxiaTP Holdings, LLC
Axia Technology Partners, LLC ...
Group 1001 Portfolio Services, LLC
DLIC Holdings, LLC
Armstrong STF IV, LLC .
Wright STF 111, LLC

Delaware Life (Bermuda) Holdings, Inc. .......

Delaware Life Marketing, LLC ....
Daltonville Capital, LLC
Danetown Funding, LLC ....
DLIC Sub-Holdings, LLC ...
Delaware Life Insurance Company ...
DL Reinsurance Company
Delaware Life and Annuity Company

.. |Mark R. Walter
. |Mark R. Walter ...
.. |Delaware Life Partners, LLC . .
L DLICM, LLC v Ownership..
. |DLHPII Equity Participation Company, LLC . |Ownership..

.| WG Global Holdings, LLC ..

. |Group 1001, Inc. ...ccoennnnnn

. |Group 1001 Distribution Holdings, LLC
. |Group 1001 Insurance Holdings, LLC .
. |Group 1001 Services,
. |Group 1001 Services,

. |Group 1001 IP Lab, LLC

. |DLIC Holdings, LLC ....
. |DLIC Holdings, LLC .
. |DLIC Holdings, LLC

.|Delaware Life Insurance Company
.|Delaware Life Insurance Company

Group 1001 Insurance Holdings, LLC .

Ownership..
.. | Ownership..
. [Other....

. . | Ownership..
..| WG Financial Holdings, LLC . . [Ownership..
.. |Group 1001, Inc. ....cceeneen . | Ownership..
.. |Group 1001 Capital, LLC Ownership..
.. |Group 1001 Capital, LLC Ownership..
.. |Group 1001 Capital, LLC Ownership..

. |Group 1001 Capital, LLC Ownership..

. | Ownership..

Ownership

Group 1001 Insurance Holdings, LLC ......... Ownership

. |Group 1001 Distribution Holdings, LLC ..... Ownership..

Group 1001 Distribution Holdings, LLC ..... Ownership
Gainbridge Insurance Agency, LLC ............ Ownership

Ownership..

Gainbridge Risk Solutions, LLC ............... Ownership
Gainbridge Risk Solutions, LLC ............... Ownership

Group 1001 Services,
Group 1001 Services,

Group 1001 Services,
PSA Realty Company

Group 1001 IP Holdings, LLC ....
Group 1001 IP Holdings, LLC ....

Group 1001 Services, Inc. ..........

Ownership..
. | Ownership
. | Ownership
Ownership..
. | Ownership

Ownership

. | Ownership..
. | Ownership
. | Ownership
.. | Ownership..
. | Ownership

Group 1001 IP Holdings, LLC ....
Group 1001 IP Solutions, LLC Ownership
. | AxiaTP Holdings, LLC Ownership..

. | Ownership

Group 1001 Insurance Holdings, LLC ......... Ownership

DLIC Holdings, LLC ....
DLIC Holdings, LLC ....

Delaware Life Marketing, LLC ...
Delaware Life Marketing, LLC ...

DLIC Sub-Holdings, LLC ..

Ownership..

Ownership
Ownership

Ownership..

Ownership
Ownership

Ownership..

Ownership

. | Ownership
. | Ownership

.100.000 ...
.100.000 ...

.100.000 ...

.4..91.890 ...
..4.100.000 ...
..4.100.000 ...
..4.100.000 ...

.100.000 ...

.100.000 ...

. Walter
. Valter
. Walter
. Walter
. Walter
. Walter
. Walter
. Walter
. Valter
. Walter
. Valter
. Walter
. Valter
. Walter ...
. Valter ...
. Walter
. Valter ...
. Walter ...
. Valter
. Walter ...
. Valter ...
. Walter
. Valter ...
. Walter ...
. Valter
. Walter ...
. Valter ...
. Walter
. Valter ...
. Walter ...
. Valter
. Walter ...
. Valter ...
. Walter
. Valter ...
. Walter ...
. Valter
. Walter ...
. Valter ...
. Walter
. Valter ...
. Walter ...
. Walter
. Walter ...
. Valter ...
. Walter ...

(Yes/No)

EE555555555555555555555555555555555555555585858558




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

L€l

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 Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
DL Private Placement Investment Company I,
o Group 1001 cooeiiiiiii [ | ] i | e | LLC ettt . Delaware Life Insurance Company .............. OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mark R. Walter
..|Group U ....|04-2476246 .. Clarendon Insurance Agency, Inc. ............... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group e [ i Delaware Life 1099 Reporting Company, LLC ... |.. Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group 155 W 66TH Street, LLC ....ovvvvvvveviiiiiiiiiiinnns . .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 220 Williams Street, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 6 JFK Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group 706 Mission RE-SF, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 1266 Storrs Road, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 1475 N. High Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group 1800 Naismith Drive, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 2707 Rio Grande Street, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group DL Investment Holdings 2016-1, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
..|Group DL Investment Holdings 2016-2, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group DL Service Holdings, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group DL Residential Mortgage Trust Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
..|Group IDF IX, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group NCS Franklin Park, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group Rainforest Funding Trust ... Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
..|Group .|81-2573791 .. Ellendale Insurance Agency, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group EDIA Funding |11, LLC .... .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ... Walter ...
..|Group EDL Holdings, LLC .... Ellendale Insurance Agency, LLC Ownership.. ..}.100.000 ... Walter
..|Group EDIA Funding |1, LLC .. ..|EDL Holdings, LLC . | Ownership .100.000 ... Walter ...
..|Group ELND Col lateral Company II, LLC .|EDL Holdings, LLC . | Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 00000 ... EDL Holdings |1, LLC Ellendale Insurance Agency, LLC Ownership.. ..}.100.000 ... Walter
| Group 1001 .oooeiiiiii [ 00000 ....|81-3986786 .. Clear Spring PC Holdings, LLC ..|Delaware Life Insurance Company .. | Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 00000 ....|81-4004263 .. Clear Spring PC Acquisition Corp. ............. ..|Clear Spring PC Holdings, LLC ................ Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ 15563 .... [43-1436329 .. Clear Spring Property and Casualty Company . .|Clear Spring PC Acquisition Corp. ........... Ownership .100.000 ... Walter ...
Clear Spring Property and Casualty Company
| Group 1001 .oooeiiiiii [ 11703 .... [24-0637535 .. Clear Spring Casualty Insurance Company ..... . Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 11219 ... [23-3005758 .. Clear Spring American Insurance Company ..... Clear Spring Casualty Insurance Company .. |Ownership.. ..}.100.000 ... Walter
| Group 1001 .oooeiiiiii [ 12274 ....|51-0525163 .. Clear Spring National Insurance Company ..... .|Clear Spring Casualty Insurance Company .. |Ownership .100.000 ... Walter ...
Clear Spring Property and Casualty Company
| Group 1001 .oooeiiiiii [ 1965 Broadway PC |1, LLC e |- Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 00000 ....|82-1780067 .. Clear Spring Health Holdings, LLC U P Ownership .100.000 ... Walter ...
Clear Spring Health Administrative Services,
| Group 1001 oooeieiiiiiiiiei 00000 ....|82-1780353 .. Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ 00000 . Advisor Advantage Marketing, LLC .. .|Clear Spring Health Holdings, . [Ownership.. ..}.100.000 ... Walter
| Group 1001 oooeieiiiiiiiiei 00000 ....| .. Clear Spring Health Advisory Services, LLC . Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ 16536 .... [38-4106522 .. Clear Spring Health (CO), Inc. .... Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 16534 ....[61-1919127 .. Clear Spring Health (VA), Inc. .... . .| Clear Spring Health Holdings, . | Ownership.. ..}.100.000 ... Walter
| Group 1001 .oooeiiiiii [ 15209 .... [46-2777821 .. Clear Spring Health Community Care, Inc. .... Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 78301 ....|86-0201136 .. Clear Spring Health Insurance Company ........ Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ 16278 .... [82-2868818 .. Clear Spring Health of Illinois, Inc. ........ . Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
Clear Spring Health Management Services, LLC
| Group 1001 .oooeiiiii [ 00000 ....|82-1780353 .. Clear Spring Health Holdings, Ownership .100.000 ... Walter ...
| Group 1001 ooovieiiiiiiiie 00000 .... Eon Health Plan, LLC .. . |Clear Spring Health Holdings, . [Ownership.. ..}.100.000 ... Walter
] Group 1001 ..oeeeieeiieeeeeeeeeeee [ 16005 ....|47-5581517 .. Clear Spring Health (GA), Eon Health Plan, LLC .. | Ownership .100.000 ... Walter ...
| Group 1001 .oovviiiiiiiiiiiiiieieeeeeeeeeeeee [ 15988 .... [81-1230796 .. Clear Spring Health (SC), Eon Health Plan, LLC ...ccovvviiiiiiiiiieiiininns ONNErSNIP. e .100.000 ... Walter
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

PART 1A - DETAILS 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 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 Healthcare Distribution Partners, LLC ........ Clear Spring Health Holdings, LLC ........... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...1Group 10071 ....oeeis | e CSLIC Holdings, LLC .......... .. |Group 1001 Insurance Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e STFP Aggregator |, LLC .. |CSLIC Holdings, LLC ......... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 ...oovveeeireeiieeerreeeeeees [ STFP Aggregator I, LLC .. .. |CSLIC Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter ... N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e STFP Aggregator |11, LLC ... .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e GL Acquisition Defeasance Co., LLC .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e Clear Spring Life Marketing, LLC .. .. |CSLIC Holdings, LLC ...... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e Grayson Road Capital, LLC ..|Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....| .. Grovewood Funding, LLC ...... .. |Clear Spring Life Marketing, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 83607 ....|43-1380564 .. Clear Spring Life and Annuity Company . ..|CSLIC Holdings, LLC .......eevvvevennnnnee . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 15691 .... [47-3023521 .. Gainbridge Life Insurance Company .... .|Clear Spring Life and Annuity Company Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ..o | e 00000 ....|33-1916174 .. Gainbridge Life 1099 Reporting Company, LL . |Gainbridge Life Insurance Company . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Elsmere Insurance Agency, LLC ... e .|Clear Spring Life and Annuity Company Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group Efland Funding 2015-4, LLC . . |Elsmere Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Efland Funding 2016-2, LLC . . |Elsmere Insurance Agency, LLC .. .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group ELSL Funding V, LLC Elsmere Insurance Agency, LLC ................ Ownership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group ELSL Funding VII, LLC Elsmere Insurance Agency, LLC ................ Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group Elsmere Renewable Energy, LLC . |Elsmere Insurance Agency, LLC .. | Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
. 4794 ...|Group CL Investment Holdings 2022-1, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... N0
479 ...|Group GLAC GBM Investco, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group CSLAC Investment Holdings, LLC . .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group CSLAC Investment Holdings |1, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group CSLAC Investment Holdings I11, LLC .. Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group CSLAC Real Estate, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
Clear Spring Life 1099 Reporting Company,
4794 ...|Group LLC ettt ettt Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... No.
. 4794 ...|Group IDF I, LLC .... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group IDF I, LLC .. .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group Paragon GBM Investco, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group Renewable Energy Investors, LLC ... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group Retail Investors |11, LLC .. .|Clear Spring Life and Annuity Company ..... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group FD Orange Beach 859, LLC Retail Investors 111, LLC ...oovvvviviiiiiienes Ownership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group Gl Phoenix 799, LLC Retail Investors |11, . | Qunership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group SE Sacramento 1224, LLC . . |Retail Investors II1, Ownership.. ..1.100.000 ...|Mark R. Walter ....NO..
. 4794 ...|Group TLEXP Ellisville 926, LLC .. . |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group TLEXP Overland Park 978, LLC . . |Retail Investors 111, Ounership.. ..}.100.000 ...[Mark R. Walter ... N0..
. 4794 ...|Group TLEXP St. Peters 899, LLC .. . |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group GM Lansing 824, LLC . . |Retail Investors 111, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group JL Milwaukee 1397, LLC . |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group JL Plover 1320, LLC .... . |Retail Investors 111, Ounership.. ..}.100.000 ...[Mark R. Walter ... N0..
. 4794 ...|Group JL Princeton 1332, LLC .. |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group R.V.1. Manager, LLC .... .. |Group 1001 Insurance Holdings, LLC . .. | Ownership.. .100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group R.V.l. Holdings, LLC .. |Group 1001, Inc. ..ccovvernnnnn . |Other.... .. 0.000 .... |Mark R. Walter ....N0..
4794 ...|Group R.V.1. Holdings, LLC .. .|R.V.1. Manager, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group . R.V.1. Acquisition Holdings, LLC .. R.V.1. Holdings, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
479 ...|Group AA-3190637 .. R.V.l. Guaranty Co., Ltd. ........... R.V.1. Acquistion Holdings, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
. 4794 ...|Group U 4646 West Sam Houston Parkway South, LLC .... .|R.V.1. Guaranty Co., Ltd. . Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...|Group . ... |06-1418940 .. R.V.1. America Corporation R.V.1. Guaranty Co., Ltd. . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 L[ Group 1007 L.uvvevvevvieviiiiiiiiiieiiiiiiiiins | e 23132 ... | 36-2490086 .. R.V.l. America Insurance Company .. R.V.1. America Corporation Ownership .100.000 ...[Mark R. Walter ... L NO e
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS 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 ....|93-1022306 .. | ... R.V.I. Services Co., Inc. ..... L CTe] e NIA....... R.V.1. America Corporation ... .... | Ounership .100.000 ...|Mark R. Walter vl N0
L4794 | Group 1007 ..eeeeeeeiieiiiieieeeeeeeeeeeeeeeees | e 00000 ....|06-1448465 .. Transition Services, Inc. ..... LDE] e NIA....... R.V.1. America Corporation ... .... | Ownership .100.000 ...|Mark R. Walter e N0 e
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|04-3823384 .. RVI Analytical Services, INnC. ....ccevvvvevennnes LDE ] NIA....... R.V.1. America Corporation .............c...... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Mark R. Walter N0

Asterisk

.| Non-Voting, Economic Interest 79.27%

.| Voting Control 72.92%, Economic Interest 15.12%

.| Non-Voting, Economic Interest 79.27% in TWG Global Holdings, LLC
.| Health Maintenance Organization
.| Non-Voting, Economic Interest 100%

.| Voting Control 27.08%, Economic Interest 5.61% ....




STATEMENT AS OF SEPTEMBER 30, 2025 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 6 5 2 0 2 5 4 9 0 0 0
79 0 6 5 2 0 2 5 3 6 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
79 0 6 5 2 0 2 5 4 4 71 0 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
79 0 6 5 2 0 2 5 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
7 9 0 6 5 2 0 2 5 4 4 9 0 0 0 0 3

o
—

0 3
0 3

o o
I — E—
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STATEMENT AS OF SEPTEMBER 30, 2025 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. Miscellaneous receivables and other assets .......cccooooovovooooiceeeeeees oo 13,881,272 |, 4,459,823 |..ccoovee 9,421,449 |......c...c....... 15,973,389
2505. Prepaid expenses

2506. Amounts due from agents , , ,

2597. Summary of remaining write-ins for Line 25 from overflow page 21,027,304 11,525,502 9,501,802 16,019,072
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Surplus note interest due and accrued ... .2,668,299
2505. Miscellaneous liabilities ..o .4,278,590
2506.  ESCheatment 11abiliTies ....iiiiiiiiieti bbbt 112,195 | 4,292,051
2597. Summary of remaining write-ins for Line 25 from overflow page 24,227,613 11,238,940
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 COINSUIANCE ... e e es e | ees |oeeee e | (78,006,570)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (78,006,570)
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 TraNSTEI ...ttt [eeeeen et enee oot (16,602)|.........covvnene 9,988,507
2797. Summary of remaining write-ins for Line 27 from overflow page (16,602) 9,988,507

15




STATEMENT AS OF SEPTEMBER 30, 2025 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 PriOF YEAT ..........c.c.cveueueiieeeieieeeeeecee ettt s ass s sesesesesesssnnas [eeeeeeeeeeeeiens 175,974,266 |.....cooecce

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISITION .........c.ooviieieeeeeecececceeeee ettt ettt esesessas s s sesesesessannnnns |oeeeesesseeeeaene 96,808,334 |........cc..c. 171,350,000
2.2 Additional investment made after CQUISITION ..............c.cccceueueieieececeeeieeeeeceete e ee et eeeeeseeae s s enseaesesesenensssetesenennsnaess |eeeseesesesesnnnnns 1,593,099 |...oooiviine 5,288,144

3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas

4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt e et e e et e ea e e eae et e e s e easeeneeaaseemeeaseeasee st eseenseanseenseenseaneesseenneanans [senseensesseasnesensennnsanens [eseensesnseniseeaeeeeeaseeaaens

5.  Deduct amounts reCeived ON AISPOSAIS ..........coiuiiiiiiieieiiee ettt e sae e st e se e b e e sseeaeeeaeeeseesseenseenseeseenseanneanneans |srteete et e et e e et e e e s [oreente et et

6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e

7. Deduct current year’s other than temporary impairment recognized ..

8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 6,527,777 |coeeiiccnd 663,878

9. Book/adjusted carrying value at the end of current period (LINeS 142+3+4-5+6-7-8) ........ccocvovevrveueuereeeeeeieeeieseeeseseeseeesenenes oeseeeneeeenna 267,847,922 |...coovnnee. 175,974,266
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 267,847,922 175,974,266

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 2,193,967,59%4 |............ 1,723,961,558

2. Cost of acquired:

2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 722,712,090 |............... 616,814,038
2.2 Additional investment made after acquisition . e 51,220,004 |................ 141,679,893

3. Capitalized deferred interest and other ............. IO FO 8,666,876 |................. 10,753,661

4. ACCTUAL OF GISCOUNT ...ttt bbbt bbbt b et et s bbb e st st et et s e sesetenas [ooemnananensnnannaes 481,659 |..ooeine. 459,045

5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e

6. Total gain (loss) on disposals ............c......

7. Deduct amounts received on disposals .

8. Deduct amortization of premium and mortgage interest points and commitment fees ............

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) ... .2,722,324,423 |............2,193,967,594
12, TOtal VAIUBHON BIIOWANCE .......eueuieeieieiaiicieiete ittt sttt ettt ettt e bt e bt st s bt etes s eseaesenenas [ormsnananansnas (2,460,000)|...ccucveeenne (2,460,000)
13.  Subtotal (Line 11 plus Line 12 IO 2,719,864,423 |........... 2,191,507,594
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) 2,719,864,423 2,191,507,594

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 1,606,862,307 |............ 1,510,864,221

2. Cost of acquired:

2.1 Actual cost at time OF ACQUISITION .........c.oevieiereeeecececeece ettt s s s s s s s s s esesessnnnesenesens |eeeeeseneneeans 416,421,334 |.coovneee 62,560,175
2.2 Additional investment made after acquisition . R F 288,973,604 |.......ccoeenv 87,581,041

3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e

4. ACCTUAI OF QISCOUNT ...ttt et a et et s e sae s e s s s s asaeaeses s sasssses s s ssssseseses s s snsssesasssssssssssesnssansnsesassasanansnsns |oestsesesesenanas 20,329,546 |......coociiin 3,879

5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (14,385,025)f....cccccvnneee 27,428,463

6. Total gain (I0SS) ON GISPOSAIS ........cvveececeeeeieicececeeee et eeeseeeteteeesesaeaesese s s s s aeaese s s s sssssesesesssssssssesessssssssssesassssansssssesanssananannnns [oesesesassaeeesens 2,441,943 | 3,754,395

7. Deduct amounts received on disposals . I SRR 407,801,616 |.....ccoeeneee 80,211,467

8. Deduct amortization of premium, depreciation and proportional amortization .. R F 1,737,341 [ 174,430

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.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 8,674,468 |................... 4,943,969
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,902,430,284 |... ..1,606,862,307
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 17,626,967 |.....cocvnvee 17,478,626
13.  Statement value at end of current period (Line 11 minus Line 12) 1,884,803,317 1,589,383,681

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 year ... I 23,112,594,047 |.......... 19,103,201,998

2. Cost of bONdS aNd STOCKS ACQUITEM ...........c.eiveuieieieeieteeieteeeteeet ettt ettt et et e et e s et ese s es st es et et eseeseseeseasesessesensesennans [eeeesenens 10,255,412,124 |............ 8,816,807,124

3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 24,718,425 | 56,705,393

4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 23,788,411 | 7,301,384

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ... 12,682,106 |... ..(22,338,718)

6. Deduct consideration for bonds and stocks disposed of . I 3,930,963,852 |............ 4,772,914 ,899

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 29,483,972 (..o 27,402,928

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 9,337,609 |.ooiiiinee 256,472

9. Deduct current year's other than temporary impairment FECOGNIZEA ..........oovririririeueieriiiririsieieieiereree s sesesenes |ooeeeeeeeaeneiennas 568,398 |.....cco...... 47,370,854
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. ... (2,993,399)|... ... (1,650,925)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 29,474,523,101 |.......... 23,112,594,047
12. Deduct total NONAAMItEEA BMOUNES ........cuiviieiieieiieiis ettt ettt sttt b ettt e sttt et et st esebebesesananas [ooememnsnsnsesenennsnansesenanans [ooninieieiesennas 4,267,244
13. Statement value at end of current period (Line 11 minus Line 12) 29,474 ,523,101 23,108,326,803
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STATEMENT AS OF SEPTEMBER 30, 2025 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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 3,634,425,375 |........cc..e. 762,031,621 | 408,035,066 |................ 34,532,137 |............ 3,386,812,035 |............ 3,634,425,375 |........... 4,022,954,067 |............ 3,642,581,655
R NN [ - O PUSSRSOSUEEPEPRRRSTSRPRRPPIRY RURTRT 13,392,386,757 |............ 1,857,037,434 |................ 347,482,786 |................ (52,256,685)|.......... 11,488,405,111 |........... 13,392,386,757 |.......... 14,849,684,720 |......... 10,641,076,913
B NAIC B () et bbbttt et [ e 150,037,266 |.........cco.c... 40,561,342 | 37,406,491 |...ocoveenne 122,083,900 |................ 223,082,625 |................ 150,037,266 |................ 275,276,017 | 208,903,873
L 7Y @2 - TP REUEPRRRSTTY SRR 83,634,999 |.......coovene 2,019,343 | 19,607,906 |......cconvene. 11,371,660 |.....cccceeeeee 64,113,199 | 83,634,999 |.......cc....e. 77,418,09 |................ 117,655,376
5. NAIC5 (a)... JO RO 264,977,995 |..ooooiienne 3,298,137 |coiveicanne 22,075,548 |.............. (112,498,695)|................ 112,037,550 |........cee.n. 264,977,995 |............... 133,701,889 |....ccco.cc. 152,089,712
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 63,037 (12,643) 351,348 63,037 50,39% 491,431
7. Total ICO 17,525,525,429 2,664,947,877 834,607,797 3,219,674 15,274,801,868 17,525,525,429 19,359,085, 183 14,762,798,960
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 5,598,760,681 1,085,991,608 446,097,057 179,462,525 |........... 5,313,183,257 |........... 5,598,760,681 |............ 6,418,117,757 |........... 5,340,557,606
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,864,869,054 |............... 564,696,969 |................ 279,137,355 |...oocenvee (140,864,262)]............ 1,868,380,558 |............ 1,864,869,054 |........... 2,009,564 ,406 |............ 1,631,683,043
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 45,815,958 |....ccuvvune. 46,418,433 |................. 77,997,214 | 321,131,991 | 433,467,895 |......co.e.... 45,815,958 |............... 335,369,168 |............... 443,205,798
TR 7Y (2 PSSO SPSTRTRPPRRSSTSTTRITIY RO 118,312,534 |.....ovveve 1,119,719 | 1,286,738 |...ccvveneee 35,418,678 |............... 100,499,818 |................ 118,312,534 |................ 153,564,193 |.......cconee. 84,033,827
T2, INAIC B bbbt b bt bbbt st be s [rere e 439,040,735 |...ooeeine 1,667,645 |...ocoiiin 8,525 | (396,947,321) ..o 47,805,361 |.oceeennene 439,040,735 |..cocovoveenne 43,752,534 |.....ccoenv. 30,409,711
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 11,226,260 326,301 (2,021,074) 11,680,903 11,226,260 8,878,885 12,971,543
14.  Total ABS 8,078,025,222 1,699,894,374 804,853,190 (3,819,463) 7,775,017,792 8,078,025,222 8,969,246,943 7,542,861,528
PREFERRED STOCK
T8, INAIC T bbbt b bbbt b et b ettt b e [rere e 437,481,619 oo oo oo 87,387,589 |.cocorenne 437,517,399 | 437,481,619 |.............. 524,869,208 |............... 435,610,670
1B, INAIC 2 ettt bbbt e bt b et b b £ bRt h et h etk etk et b et b et bt ettt ettt e etanas [rereee e 145,708,595 |.....ccovunne. 6,953,295 |....ooviiiinn 2,169,434 |............... (86,027,002)|................. 61,160,576 |.............. 145,708,595 |........cce.cc. 64,465,454 |................ 32,825,552
17. 33,856,294 |....cocveenne 6,250,000 |oevoveieeeeeeeireeeenieene [ (1,837,173) e 36,452,608 |................. 33,856,294 |................. 38,269,121 |
= T N [ O O O O P AP PPOP KPP OPP PR
T, INAIC B bbb bbbt bt bbbttt b e [rere e 257,364,262 |......cccevunvene. 1,191,325 | e 10,917,759 |.coriee 256,909,536 |.......ccoece.. 257,364,262 |................ 269,473,346 |............... 261,199,401
20, INAIC B ..ottt h bbb et h ekt h et bt bt b et et h e e et ettt b et et n et 66 82 1,047 132 66 1,195 3,080
21, Total Preferred STOCK ..o 874,410,836 14,394,702 2,169,434 10,442,220 792,040,251 874,410,836 897,078,324 729,638,703
22. Total ICO, ABS & Preferred Stock 26,477,961,487 4,379,236,953 1,641,630,421 9,842,431 23,841,859,911 26,477,961,487 29,225,410,450 23,035,299,191
(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 $ e 136,759,259 ;: NAIC3 $ oooveeeeeeeeecieee NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 30, 2025 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 3,047,602,323 XXX 3,047,602,323 3,754,135 21,605
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 3,397,497,192 |............ 2,281,513,875
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 3,730,287,619 |........... 5,780,619,918
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 593,488 |....cceeenne 1,642,873
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON AISPOSAIS .......ccuiiuiiiuiieiieiti ettt ettt ettt e e ae e st et e e s e e aeeeaeeeateeaeeaseeas e e seenseenseanseanseeneeeneesneenneenneenseannens |onessiessnssassisesiaessaesaeans [oaesaesaeseesnesaessaeesaeenes
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 4,080,775,976 |............ 4,666,279,474
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 3,047,602,323 |........... 3,397,497,192
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) 3,047,602,323 3,397,497,192
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STATEMENT AS OF SEPTEMBER 30, 2025 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 166,312,298
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiie ettt et e e st et s e s e e s e e st et e st e st et et et et e b et enene Sabesbeasesssassareareaaeseeareanas
Unrealized Valuation INCIEASE/(AECTEASE) ................c.veeveeereeeeieeeeeeeeseseeseses s sae s sasses st s s s s e s s e s s s s s s s s s s s s s s e s s st s s s s et e s s s s s s s s s s e s e semsesenans | fatiesssiesnseas (28,558,099)

SSAP No. 108 adjustments

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 (65,865,955)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (65,865,955)
440 7251 o PP PP PP PPOS

................. (4,754,202)
Book/Adjusted Carrying Value at End of Current Period (LIN@s 1+2+3+4+5-B+7+8+9) .........coevriuivieerieeiieeiceeiseeseseese e sesasse e sesaesenans | eaesessssesnseas 132,999,998

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) ......c.coviuiiiuiiieeiceeicae e seeae st esae st sa et esae s esae s st ns s ssesensesensesensesensesans eeesseesseees 132,999,998

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa (2,649,297)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ..........c.coovcueueueieeerececeeeeseeeeseaes ceeeseeeeeenens (33,912,001)
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 ...........cccccoeveveveecees covverereeieeenn 16,592,666
................. 33,841,441

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 ...........cccccoeveveeeieies covverereeieeenns 16,592,666
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (17,248,775)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 33,841,441 ... 33,841,441
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 (80,697,875)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (46,856,434)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (46,856,434)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ...eeeeeeeeceeee ettt e eaeae et e e s s saetese s s s sssssesesesssssseseses s ssasssseses s sssssnseses s s sssneeses s s sssnsesas s sssssnsesesssssssnsesesssananas Snsnsssesesasa (33,841,441)
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) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa (2,719,856)
[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.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas (2,719,856)
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STATEMENT AS OF SEPTEMBER 30, 2025 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 |... ..19,644,513 |........... 18,394,865 [11/01/2018 ..... 03/24/2047 ... Swap ... .1,667,257 |.. .... 3,984,302 | 05526D-BF-1 . | BAT CAPITAL CORP 4.54% 08/15/2047 | 2AFE ... ... 17,977,256 ... 14,410,564
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 |........... 14,876,106 |........... 14,033,312 | 11/01/2018 ..... 03/24/2047 ... U N 1,309,614 |............ 3,129,629 |05723K-AF-7 . [12/15/2047 ....oovvvvviiiiiiiiiiiiiis [ =S RN 13,566,493 |........... 10,903,683
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 |............ 6,701,261 |............ 6,578,624 |11/01/2018 ..... 03/24/2047 ... R RN 557,951 |........... 1,333,355 [37045V-AQ-3 . | GENERAL MOTORS CO 5.4% 04/01/2048 [2BFE .....cccooeviiiiiiiiiiiinns fooeiiiinnns 6,143,310 |............ 5,245,270
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 |............ 5,771,586 |............ 5,170,318 | 11/01/2018 ..... 03/24/2047 ... P N 492,766 |............ 1,177,580 |552081-AM-3 . [02/26/2055 ............cceeeeiieiiienn, BFE oo [ 5,278,819 |............ 3,992,738
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 3,983,943 |....ooeennn 3,557,219 | 11/01/2018 ..... 03/24/2047 ... R N 272,767 |oveveeiiennnnns 651,842 | 13645R-AX-2 . 09/15/2115 ....cooiiiiiiiiiiiiis 2 = R 3,711,176 |eeeeneenee 2,905,377
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 |............ 1,971,931 |........... 2,013,431 [ 11/01/2018 ..... 03/07/2047 ..... P N 161,392 ...l 397,807 | 00206R-FS-6 . [AT&T INC 5.3% 08/15/2058 ........... BFE (oo [ 1,820,538 |............ 1,615,624
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 |........... 10,217,919 |............ 9,374,814 [ 11/01/2018 ..... 03/07/2047 ..... N RN 804,012 [....ceenenn 2,112,666 |00817Y-AZ-1 . | AETNA INC 3.875% 08/15/2047 ....... BFE (oo [ 9,413,907 |............ 7,262,148
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 |............ 8,124,819 |............ 9,291,618 [05/13/2020 ..... 03/07/2047 ..... P N 607,651 |............ 1,596,698 | 59156R-AP-3 . | METLIFE INC 6.4% 12/15/2066 ....... BFE (oo [ 7,517,167 |ovvvvrnnnns 7,694,920
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 3,376,636 |............ 3,101,888 | 11/01/2018 ..... 03/07/2047 ..... N RN 260,731 |oooveiiiiienns 685,112 | 20030N-CE-9 . [ COMCAST CORP 3.999% 11/01/2049 .... | 1GFE ......ovvviiiiiiiiiiiiinnnn fernnnnnnnns 3,115,905 |............ 2,416,776
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 119,426 |............... 111,335 | 11/01/2018 ..... 03/07/2047 ..... Y N 8,494 | 22,319 [031162-CF-5 . | AMGEN INC 4.663% 06/15/2051 ....... 2 110,932 [ovvvvviniiinnns 89,016
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 |............ 5,863,898 |............ 5,729,563 | 11/01/2018 ..... 03/02/2047 ..... N RN 537,879 |.......... 1,253,406 | 025932-AL-8 . |06/15/2047 ........ccoeeeeiiiiiiniiiiins 2 = R 5,326,019 |............ 4,476,157
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 |... ... 1,644,207 |............ 1,529,337 [11/01/2018 ..... 03/02/2047 ..... Swap ... ....145,081 |.. ....340,177 |460146-CS-0 . |08/15/2048 ... 2BFE ... ... 1,498,226 .... 1,189,161
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 |............ 7,107,728 |............ 7,387,077 | 11/01/2018 ..... 03/02/2047 ..... N RN 743,379 |l 1,732,278 | 07274N-BH-5 . |07/15/2064 ...........coeeeeeiiiiiiiits BFE (oo [ 6,364,344 |............ 5,654,800
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 96,271 |ooeeeeeeeees 95,894 (11/01/2018 ..... 02/02/2027 ..... B N (2,69)]..ccceeeeennns (2,122) | 674599-CM=5 . |02/15/2027 ...ooveeeeeeeeeeieiieeeenn FE oo | 98,966 |...vvvvrrrnnnnns 98,016
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 96,491 |l 96,757 | 11/01/2018 ..... 02/02/2027 ..... ISWAP oo e (2,695)]..cccceennennns (2,122)| 833034-AK-7 . | SNAP-ON INC 3.25% 03/01/2027 ...... TFFE s [, 99,186 |.evvvvvvnnnnnns 98,879
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 |............ 8,920,638 |............ 8,977,528 [11/01/2018 ..... 02/02/2027 ..... I . (248,045)].............. (195,334) [ 86765B-AU-3 . [10/01/2027 .....cceeviiiiieiiiiiiiinnnnn BFE oo [ 9,168,683 |............ 9,172,862
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 |............ 9,881,580 |............ 9,891,258 |05/15/2019 ..... 02/02/2027 ..... ISWAP e e (273,564) |t (215,429) [ 00206R-HW-5 . | AT T INC 3.8% 02/15/2027 ........... BFE (oo [ 10,155,144 |........... 10,106,688
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 |............ 4,594,602 |............ 4,461,560 |08/01/2019 ..... 02/02/2027 ..... B . (110,482) |..cevvveeenens (87,004)  172967-BL~4 . | CITIGROUP INC 6.625% 06/15/2032 ... [ 2BFE .ooooeeeieiiiiiiiiiiienens [ 4,705,084 |............ 4,548,563
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 |... 224,127 ... ....217,637 |09/27/2019 ..... 02/02/2027 ..... Swap ... ..(5,389)].. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....229,516 .221,881
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 |............ 9,721,837 |............ 9,818,914 [11/01/2018 ..... 02/02/2027 ... SWap i [, (269,468)............. (212,204) | 172967-KA-8 . | CITIGROUP INC 4.45% 09/29/2027 .... |2BFE ...ooovvvvvvviinnniineinnns |oveeeeenens 9,991,305 |........... 10,031,118
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STATEMENT AS OF SEPTEMBER 30, 2025 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 |... ... 4,844,508 |............ 4,704,225 |06/03/2020 ..... 02/02/2027 ..... Swap ... .. (116,491) .. ....(91,736)| 172967-BL-4 . [CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ... 4,960,994 ... 4,795,961
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 992,653 |............ 1,013,859 | 11/01/2018 ..... 02/02/2027 ..... ST ) RN (26,947))..ccccceeennn (21,220) | 472319-AE-2 . [06/08/2027 ........evvvvvrrvrnnnnennens 2 R RN 1,019,600 |............ 1,035,079
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 191,546 |ooeeeennnenenee 194,005 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e eeeenee e eeenne e eees e (5,389) |+ cevvenneeaene (4,244) ] 29278G-AA-6 . 05/25/2027 ..ceveveeeeeeeennaeeeeene 2AFE e et 196,935 |eevveinenns 198,249
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 |........... 16,473,624 |........... 16,646,150 [11/01/2018 ..... 02/02/2027 ..... NI RN R (463,835)............. (365,267) | 50247W-AB-3 . [03/02/2027 ....evvvvviirninieiiiininnnns 22 R RN 16,937,458 |........... 17,011,417
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. 4,162,744 |............ 4,227,420 (11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeeeeeeeene e eeenene e eeeniees (116,491) [ (91,736)| 79588T-AC-4 . [05/12/2027 ....eoeeeeeeeneeeeeeennnns 2AFE e feeeeeeee 4,279,235 |............ 4,319,156
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. 4,066,357 |...ceunnnnn. 4,106,342 |1 11/01/2018 ..... 02/02/2027 ..... NI RN R (113,850) [eevvvrnennnns (89,656)| 075887-BW-8 . [06/06/2027 .........eunvvvrirnnnnnnnnns 2 R RN 4,180,207 |oueennnnnnnn 4,195,998
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 [............ 8,698,949 |............ 8,838,965 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeee e e eeree e eeenne e eeernnes (242,521) [ eeeeeennnn (190,984) | 05581K-AC-5 . | BNP PARIBAS 4.625% 03/13/2027 ..... 2AFE e feeeeeeee 8,941,470 |.uennnneee. 9,029,948
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 191,832 |oevveeiiinns 192,323 01/10/2019 ..... 02/02/2027 ..... N ) RN (5,389)|.ccvvvennininns (4,244) 1 756250-AE-9 . |eeerrnnereeieniieeeeeeiiieeeeeeeeeeeeens | 1GFE i 197,221 [oeeiniinnnnn 196,567
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 [oeeiieeennnnns 719,446 |...oovvnnnnnnn. 724,833 101/10/2019 ..... 02/02/2027 ..... ISWAP - eeeeerennererrnnnnnereernnnnareeee Jornnnaareeeees (20,210) |+ eeveeneaennes (15,915) | 75973Q-AA-5 . [07/01/2027 ....cevvvuuniieiinniiaaaenes 1GFE ooeeiieiiiiiieeeerrnnis forrrnniaeeees 739,656 |evuuiiieeennnn 740,748

9999999999 - Totals 163,281,169 160,481,071 XXX XXX XXX 5,536,416 16,823,710 XXX XXX XXX 157,744,753 143,657,361
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STATEMENT AS OF SEPTEMBER 30, 2025 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 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e [/ S 162,334,957 [ [/ S 162,647,945 ..o [/ S 162,963,028 |......oooeeeeriiciciernieiies Joereeeirneneeee e [ /N 162,334,951
Add: Opened or Acquired Transactions............cceveereeneeforiiniiniiiiiiiiiiicies o i [ [ [ e [reeee e e [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............cccoevriernirneennc s, DO & NN O 453,266 |............... DO & N U 458,517 |.............. DO N U 463,698 |.............. XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ D 0. SN NV 1,375,481
Less: Closed or Disposed of Transactions............ccoceveeeec i s o o [ [ [ [ [ s [
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 140,272 XXX 143,434 XXX 145,557 XXX XXX 429,263
Ending Inventory 4 162,647,945 4 162,963,028 4 163,281,169 4 163,281,169
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STATEMENT AS OF SEPTEMBER 30, 2025 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 132,999,998

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cvoccueueueveeecceeeeeieiees ereresesenenens (19,312,522)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 113,687,476

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 620,033,032

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 (489,752,890)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......ceviuiiiiiiiicieteececee ettt se s s s sesesnssnsnsneeeeiee s (16,592,666)

Fair Value Check

Part A, Section 1, Column 16 146,553,787

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (2,719,856)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 143,833,931

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 633,156,822

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 (489,322,890)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vovouiuiiiieieecieietetceeee ettt es et esessss s s esesessnensneneese it (1)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuiecerieceeesceseese sttt se st s bbbttt enn | sosssesssinieans 197,086,417
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 74,091,928
Part D, SECHON 1, COIUMN T2 ...ttt eteas | soiesinsinsineas 271,178,345
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF SEPTEMBER 30, 2025 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 PriOr YEAT ..........c.c.cvcueueiiiieieeeeeeeeeeee ettt eseass s s s e sesesssnnas [ereeeeeseeneaens 365,664,892 |............ 1,105,706,471
2. Cost Of cash eqUIVAIENTS BCGUINET ............cciiiiieieeceeececece ettt ettt ea s s ettt esese e s s s s sesesesessanssssesesesessananannas [eeeeesenens 17,470,324 ,931 |.......... 15,210,275,598
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 4,292,060 |.cooocereeenne 1,312,817
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.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas (722 ] 517
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 16,809,759,218 |......... 15,951,630,511
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 1,030,522,573 |.......coecnc 365,664,892
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) 1,030,522,573 365,664,892
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STATEMENT AS OF SEPTEMBER 30, 2025 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
e 07/11/2025 . 55,591,958 |.... .. 55,591,958
55,591,958 55,591,958

0399999 - Totals 55,591,958 55,591,958
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 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- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2025 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
BESAWAG7T ... GROVELAND . 09/03/2025 .. 7.750 |.. ... 466,046 |... ... 805,000
BES402JB4 ... CORONA ... .07/02/2025 .. ... 822,492 ... ... 990,000
BES4Q2HGS ... TALLAHASSEE .. . 07/02/2025 .. ... 166,800 |... ... 202,000
BES402J57 ... LEHIGH ACRES . .07/02/2025 .. ... 208,000 |... ... 335,000
BESATH424 ... LEWISTON ... . 08/04/2025 .. ... 297,077 |... ... 397,000
BES402J65 ... MCKINNEY ... .07/02/2025 .. ... 284,550 ... .. 385,000
BESATH2T7 ... . 08/04/2025 .. ,135,900 (... s
BESAWAGK2 . MASSAPEQUA .09/03/2025 .. 568, 149 740,000
BESAWAFVY . MONTGOMERY . 09/03/2025 .. 308,398 400,000
BES4Q2JE8 . MERCERSBURG .07/02/2025 .. .299,329 420,000
BESATH3NO ... PINEHURST . 08/04/2025 .. .. 639,508 |... ... 770,000
BES402J24 ... AIRMONT . .07/02/2025 .. 635,355 |... ... 840,000
BESAWAGX4 ... MIAMIE ... . 09/03/2025 .. ,051,772 ... .1,820,000
BESATH1Y7 ... LAYTONSVILLE ... . 08/04/2025 .. ... 473,200 |... .1,100,000
BESATH3MA ... NEPTUNE CITY ... . 08/04/2025 .. ... 438,281)... ... 625,000
BESAWAGH6 ... LAS VEGAS . . 09/03/2025 .. ... 176,510 |... ... 310,000
BES4Q2HRT ... ELMIRA . 07/02/2025 .. .. 317,856 |... ... 385,000
BES4Q2HZ3 ... SPRING VALLEY .07/02/2025 .. 536,934 ... ... 655,000
BESATH2WO . LITTLE TORCH KEY . . 08/04/2025 .. .2,128,061 .2,608,000
BESAWAGT3 . LAKE OSWEGO . 09/03/2025 .. 651,184 875,000
BES4Q2HH3 . CHICAGO ... . 07/02/2025 .. 127,776 225,000
BES4Q2HPS ... FAIRFAX ... .07/02/2025 .. ... 466,860 |... ... 855,000
BESAWAG30 .... . 09/03/2025 .. L 471,192,
BES402J99 ... . 07/02/2025 .. ... 842,949 ...
BESAWAGY2 .... PENSACOLA . 09/03/2025 .. ... 382,217 ...
BES4Q2HXS ... BIXBY .... .07/02/2025 .. .. 304,800 |...
BES4Q2HC4 ... PAHRUMP ... . 07/02/2025 .. 374,125 ...
BES4Q2HIO ... BAY SHORE .. .07/02/2025 .. ,537,125 (... .
BES4Q2JC2 ... NEWARK ... . 07/02/2025 .. .. 228,800 |... ... 630,000
BESAWAGNG . BETHEL .. .09/03/2025 .. 986, 181 .1,205,000
BES4Q2HS9 . HEMPSTEAD . 07/02/2025 .. 527,037 720,000
BESAWAGMS . SARASOTA .09/03/2025 .. 387,845 471,000
BES4Q2JA6 . BROOKLYN . 07/02/2025 .. 906,659 ,234,000
BESATH3D1 . FAIRFIELD . . 08/04/2025 .. 331,905 445,000
BESATH341 .... HOMESTEAD .. . 08/04/2025 .. ... 395,687 |... ... 518,000
BESATH3C3 ... . 08/04/2025 .. ... 176,816 |... ... 278,000
BES4Q2HU4 ... CLEVELAND .. . 07/02/2025 .. ... 572,214 ... ... 635,000
BESAWAGA4 ... MONRCE ... .09/03/2025 .. ,314,307 |... .1,500,000
BES4Q2HV2 ... PINOLE ... . 07/02/2025 .. 564,022 |... ... 688,000
BESAWAFXS ... LAKESIDE ... .09/03/2025 .. ... 621,133 ... ... 840,000
BESATH3ES . SEATTLE .... . 08/04/2025 .. L. 171,728 .1,000,000
BESAWAGQ9 . SAN FRANCISCO .09/03/2025 .. ,868,052 .3,250,000
BES4Q2H83 . MC DERMOTT . 07/02/2025 .. ... 152,625 225,000
BESAWAGSS . TAHOMA ... .09/03/2025 .. .2,145,092 .3,500,000
BESATH2A8 . COLLEYVILLE . 08/04/2025 .. 1,032,414 .1,260,000
BES4Q2HY6 .... THE COLONY ... .07/02/2025 .. 328,611... ... 498,000
BESATH283 ... FRESNO ... . 08/04/2025 .. ... 695,183 ... .1,190,000
BES4Q2HEOD ... RESTON ... .07/02/2025 .. ... 541,554 ... ... 655,000
BESAWAGJS ... . 09/03/2025 .. ... 165,526 |... ... 410,000
BESATH416 .... BELLPORT ... . 08/04/2025 .. ... 676,843 ... ... 890,000
BESAWAGCO ... LONGS ... . 09/03/2025 .. ... 149,872 ... ... 227,000
BES4Q2HL4 ... TAMPA ... .07/02/2025 .. ... 497,629 ... ... 615,000
BESAQ2HT7 ... WOODBURN . 07/02/2025 .. ..329,900 |... .. 434,000
BESAWAGVS . WINSTON SALEM .09/03/2025 .. 151,076 217,000
BES4Q2HAS ... BONITA SPRINGS .....iiiiiuuunniiiiiiuiiii i i ittt e e s s eieii s e s e eeasi e e s sersnisseeseennnneeseeannns . 07/02/2025 .. ....1,025,000 ... ,550,000
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BESATH275 ... COLUMBUS . 08/04/2025 .. ... 7.500 |.. ... 226,140 |... ... 295,000
BES4Q2HD2 ... MIAME ... .07/02/2025 .. .. 7.875 |.. ... 354,302 ... ... 432,000
BESAWAGHI .... SAN ANTONIO .. . 09/03/2025 .. ... 196,899 ... ... 250,000
BESATH2V2 .... SAN MARCOS ... . 08/04/2025 .. ... 528,255 ... ... 645,000
BESATH2S9 ... WINTER GARDEN .. . 08/04/2025 .. ... 633,709 ... .. 820,000
BES402J08 .... .07/02/2025 .. ... 547,785 ...
BES4Q2HM2 ... . 07/02/2025 .. ,134,968 |...
BESATH309 . BONITA SPRINGS . . 08/04/2025 .. 446,666
BESATH2Z3 . CLEARWATER . 08/04/2025 .. 340,008
BES402J40 . FLORIDA CITY . .07/02/2025 .. 526,500 650,000
BES4Q2J73 ... HOMESTEAD ... . 07/02/2025 .. ... 408,520 |... ... 500,000
BESATH3Q2 ... MT CRESTED BUTTE . . 08/04/2025 .. ... 590,288 |... ... 125,000
BESAWAGFS ... . 09/03/2025 .. L 413,131 ). ... 465,000
BESATH267 .... SAINT LOUIS .. . 08/04/2025 .. ,573,200 ... .1,940,000
BES4Q2HQS ... PENDLETON . 07/02/2025 .. 285,346 |... ... 348,000
BESAWAFZO ... MARIETTA . 09/03/2025 .. ... 331,920 |... ... 410,000
BES4Q2HFT7 ... CLIFTON HEIGHTS .. . 07/02/2025 .. ... 147,820 ... ... 203,000
BES402J16 ... HIGHLAND MILLS . .07/02/2025 .. ..979,200 |... ,200,000
BESAWAGDS . ALBANY ........ . 09/03/2025 .. 118,367 155,000
BES4Q2HK6 . PEMBROKE PINES . .07/02/2025 .. 307,485 .1,170,000
BES4Q2JF5 . LAMBERTVILLE . 07/02/2025 .. 473,740 ... 700,000
BES402J32 ... CONCORD .07/02/2025 .. ... 902,880 |... .1,100,000
BESAWAGI7 ... ARNOLD . 09/03/2025 .. ....2,436,700 |... .3,100,000
BESAWAFP2 .... CHULA VISTA .. .09/03/2025 .. ... 740,000
BESAWAGUO ... MOUNT PLEASANT ... . 09/03/2025 .. ... 644,000
BESATH317 .... STANFIELD . 08/04/2025 .. ... 850,000
BESAWAGGT ... . 09/03/2025 .. . ... 332,000
BESAWAGO6 ... NORTH CHARLESTON . .09/03/2025 .. .. 163,120 |... ... 242,000
BESATH432 ... TAMPA ... . 08/04/2025 .. 202,292 |... ... 280,000
BES402J00 . POTOMAC . .07/02/2025 .. .1,658,028 .2,000,000
BESATH440 . PHOENIX . . 08/04/2025 .. .1,866,354 2,275,000
BESATH226 . ST JOHNS ... . 08/04/2025 .. ... 516,532 700,000
BESAWAGP1 . WINTER GARDEN . 09/03/2025 .. ,757,807 .2,140,000
BES4Q2HJ9 . BROOKLYN ... .07/02/2025 .. 383,110 .1,975,000
BESATH2D? ... HOMESTEAD .. . 08/04/2025 .. ... 178,918 |... .1,090,000
BES4Q2HNO ... .07/02/2025 .. ... 160,571 ... ... 217,000
BES4Q2J81 ... . 07/02/2025 .. ... 607,500 |... ... 900,000
BESAWAGSS ... .09/03/2025 .. ... 843,356 |... .1,100,000
BESAWAGR? ... MELBOURNE BEACH .. . 09/03/2025 .. ... 609,148 |... ... 750,000
BES4WAG14 ... JACKSON ... .09/03/2025 .. ... 527,800 |... .1,050,000
BESATH3J8 . AVON PARK . 08/04/2025 .. ... 115,360 ... 160,000
BESATH3B5 . DIX HILLS .. . 08/04/2025 .. ,062,500 .2,510,000
BESAWAGES . PORT SAINT LUCIE . . 09/03/2025 .. 195,976 286,000
BES402HB6 . .. [PUNTA GORDA .. . 07/02/2025 .. 507, 160 625,000
0399999. Mortgages in good standing - Residential mortgages-all other 63,148,046 90,044,100
BES2MJCCO . GARLAND . .07/11/2025 .. .500,000 .. .. 26,051,027
BES3G6GK1 . BAUYONNE .07/06/2025 .. . 392,749 (.. .. 66,000,000
BES46EV00 . DURHAM .07/01/2025 .. 5,982,257 |.. .. 50,400,000
BES3G6FZ9 . CHARLOTTE .07/06/2025 .. . 273,806 .. 21,100,000
BESAVCDNG ... COLLEGE STATION .. . 08/22/2025 ..
BES40BYYS ... DURHAM ... .07/01/2025 ..
BES39Z1H8 .... OSHEGO ... .07/11/2025 ..
BESAUZ679 .... BLUFFTON ... . 08/19/2025 .. .. .
BES3GEFUO ... .07/06/2025 .. . 823,482 (.. .107,300,000
BES3G6GM7 07/06/2025 ...ovvvns Jovvennnnniniinnnnnnnnnnnn 100273 |iiiiiiiiiiiiii i o 1,229,621 145,900,000
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BES3GEFTS ... NORTH LAS VEGAS .. .07/06/2025 .. . 445,632 .. .. 77,400,000

BESATWD21 .... West Hartford .08/07/2025 ..

BESANREJO ... . 07/22/2025 ..

BESAVTPCO ... Madison .... . 08/27/2025 ..

BES2F6QF4 .... FORT WORTH ... .07/17/2025 ..

BES4S5H4S ... Oak land I .07/21/2025 ..

BESAUE486 .......ccvviviiiiiniiiiiiiiiiins BirmMingnam .vu.uiiiiieeeiiiiiiit it e e s e s e e e s e e 08/13/2025
0599999. Mortgages in good standing - Commercial mortgages-all other 230,100,000

BESAUZ6CS .... BLUFFTON ... . 08/19/2025 .. ....3,920,000 |...

BES4SAOQ1 ... Oakland .... .07/21/2025 .. . .. ....6,125,000 |... ..

BESAUEB43 ......cccvvnniiiiiiiiiiiiiiiiiiiinnnns Birmingham 08/13/2025 ...ivvvenn |ovviniiiiiiiiiiis 13.000 f.oiiiiiiiiiiiiiiiii 2,205,000 |..eeuuunniiiiiiiii i e e e reies e s rrre e eraaaaas 3 206,610
0699999. Mortgages in good standing - Mezzanine Loans 12,250,000 17,963,302
0899999. Total Mortgages in good standing 305,498,046 15,785,087 1, 182,305,652
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 305, 498, 046 15,785,087 1,182,305,652

Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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
BES220207 ..eevveeeeeeeeeiaees LEXINGTON PARK ...eeeeeeeeeeenneeeeeens Jemmnneeeeennnns /[0 PP AP RN 08/18/2022 .....|...... 08/01/2025 .....loveunenns 187,788 |oeeeeeeeeeeeeniieee foreeeeeece 15,000 o oo [ 15,000 [ [ 202,788 |...cceenn 202,788 |...eeeeeeeiiieeeeen Jeeenneeeeeenees fereeeeee e
BES4DA178 ... CJHOLTSVILLE weniiieeecccvieeeceenees foevevvnnnd W e e e 02/12/2025 ...08/12/2025 ... 246,295 |...

....08/01/2025 .... ...724,154 |...
....08/04/2025
....00/11/2025
....09/11/2025

.08/12/2025
.09/26/2025
.08/12/2025
....08/01/2025 ....
....07/03/2025
....07/11/2025 ...
...08/04/2025

[ PPN R 06/09/2022
12/16/2021
12/16/2024
01/16/2025
.12/16/2024 ..
.01/01/2023 ..
.01/16/2025 ..
06/09/2022
12/16/2021
12/16/2024

BES2VSQU5 ...
BES2LZGKS ...
BES49J547 ...
BES4BAZVO ...
BES49J479 .
BES2JQH82 .
BES4BAYQ0 .
BES2VSQz4 ...
BES2LZGL1 ...
BES49J4S5 ...

.. |HICKSVILLE ..
. [ASHLEY ....
.. | PHOENIX ...
. [ SAN JOSE
NEWBURY PARK
ST. LOUIS
.. [KISSINMEE
.. |BRIGANTINE ..
. [ BRIGHTON
THE VILLAGES ..

....554, 714 |...
.2,288,656
.. 26,600,000
... 283,002
.. 350,672 |...

:.(71 ,083)|..

(1,085)]..
...10,877|..
...(1,001)..
...(1,785)..

BES2ETBA? .... GRAND RAPIDS .. 08/26/2021 .

BES2TA621 .... 01/12/2023 ....07/05/2025 N . T I s A . .
BESAFHC79 ...oieivviiieeeceininnnns ROSWELL ...eevvennieieeinniaseeereeniaees 03/10/2025 .....[...... 07/11/2025 oo foueeeeeennnineeeene fereennnanreernnnnnns fooneeeeeennns (33,433)]. e evevnmnereerrnnnns foonereeenennnaaeeeen Joerennnaaeaes (33,433)]cevneeeeeenninnes foreeeeenes 1,225,000 |.......... 1,225,000 [-ooevevnnnaniiernnnns fornreeenrinneneeee foeerneniaareeeennnnns
0199999. Mortgages closed by repayment (166,545) (166,545) 58,342,114 58,342,114

BES46UH26 .... .. | DURHAM Y R I 10/31/2024 ..(15)]...

BES22BM61 ... .. |NORTH LITTLE ROCK . F R RN 12/21/2020

BES2A9DAS ... .. | TEMPERANCE .. J R I 05/27/2021

BESADA236 .... . |OCEAN CITY .. F FRR U RN 02/12/2025

BES245UK5 ... . | BALLSTON SPA .. J R I 01/27/2021

BES4Q2JB4 ... CORONA +vuevvieennneennneennernneennennns Jonneennneennneene N oiiininiiinenn oo s ol 07/02/2025
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BESAMPQS86 .... . | SAINT PETERSBURG ... 06/04/2025 .. (29)... ..(29).. .. 1,806 |. ... 1,806 |...

BES27UABG ... . 03/24/2021 - (91)).. ..3,402 | ...3,402 ...

BES2\M423 ... .. |LORENA .... 01/25/2022

BESAMPPQ7 . .. | PORTLAND .06/04/2025 ..

BES4DA1X1 . .. | CONCORD .02/12/2025 ..

BESAMPQ37 . .. |CHESTER ... .06/04/2025 ..

BES2CVDV1 ... . |EAST LIVERPOCOL .. 07/15/2021

BES2\V449 ... . 01/25/2022

BES220207 ... . |LEXINGTON PARK .. 08/18/2022

BES4Q2HG5 ... .. | TALLAHASSEE 07/02/2025

BESADA1C7 ... . |ROSELAND ... 02/12/2025

BES2ETBHY ... 08/26/2021

BES28ZEQ7 ... LEBANON ... 04/29/2021

BES28ZEHT ... .. | PANAMA CITY ... 04/29/2021

BES2UT6E2 . .. [MANSFIELD ... .05/27/2022 ..

BES28ZF11 . .. | LEXINGTON .04/29/2021 ..

BES2ETB87 . . | LANCASTER ... .08/26/2021 ..

BES220J71 ... SANTA PAULA ... 08/18/2022

BESAMPQPS ... .. [ SAN ANTONIO . 06/04/2025

BES2UT6P7 ... . |BISMARCK .... 05/27/2022

BES4Q2J57 ... .. |LEHIGH ACRES 07/02/2025

BES442085 ... . | PHILADELPHIA 09/25/2024

BES2VSN95 ... LA CRESCENTA 06/09/2022

BES250LH2 ... EAST PRAIRIE 02/24/2021

BES46UHC4 ... .. |MERIDEN ... 10/31/2024

BES2UT6F9 . .. | ANAHEIM .05/27/2022 ..

BES47ZYZ2 . . | DALLAS . 11/22/2024 ..

BES2PU936 . .. | CONWAY . .02/18/2022 ..

BES4KANSO . .. |HOUSTON .05/07/2025 ..

BES49J41i6 . .. [LITTLETON .12/16/2024 ..

BES2A6F61 ... .. | SAN JOSE ... 05/27/2021

BES2VSHGS6 .... .. [HASTINGS ON HUDSON 06/09/2022

BES4DAOYO ... .. |LAS VEGAS 02/12/2025

BES4DA178 ... . |HOLTSVILLE .. 02/12/2025

BES2GJ2S3 ... .. | QUAKERTOWN .. 09/24/2021

BES2VSMJ4 ... .. [HOLTSVILLE .. 06/09/2022

BES220261 . . [MIAMIE ... .08/18/2022 ..

BES4BAZRY . .. | LEXINGTON .01/16/2025 ..

BES2KPGV2 . .. | SARASOTA ... 1171972021 ..

BES4DA1BY . .. | JEFFERSONVILLE .02/12/2025 ..

BES2Z0KE4 . .| SANTA MONICA .. .08/18/2022 ..

BES2ET6EOQ ... LEESVILLE 08/26/2021

BES402J65 ... .. | MCKINNEY ... 07/02/2025

BESAFHATS ... . | CAPE CORAL .. 03/10/2025

BES2ETCH3 .... . 08/26/2021

BES4DA111 ... .. | POCONO PINES .. 02/12/2025

BES46UH7S5 ... .. |BOYNTON BEACH . 10/31/2024

BESAKANSO ... . [MIAMI" GARDENS . 05/07/2025

BES27U993 ... . 03/24/2021

BES2ZO0HTS . L[ WILLrs . .08/18/2022 ..

BES2BOXXS ...

. |DALY CITY ...

06/17/2021
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BES2ETSHVS ... . |LAKE TAPPS .. 08/26/2021 . (23))... .. (23)|..

BES2B9Y22 .... . 06/17/2021

BES27URS ... .. | SPRINGFIELD . 03/24/2021

BES250L66 . .. | VANCOUVER .02/24/2021 ..

BES477z81 . .. | BAILEY . 11/22/2024 ..

BES22BV87 . .| WOODBURN .. 12/21/72020 ..

BES2JJJ45 ... SUNNYVALE ... 10/22/2021

BES28ZF37 ... . 04/29/2021

BES4FHIVO .... .. |PRINCETON ... 03/10/2025

BES4KANOT ... .. | DELRAY BEACH .. 05/07/2025

BES2PUSLT ... . | POTTSTOIN 02/18/2022

BES2ETBE4 ... AMORY 08/26/2021

BES4BAZJT ... COVINGTON ... 01/16/2025

BES27UIL6 .... . 03/24/2021

BES2ETCX1 . .. | CITRUS HEIGHTS .08/26/2021 ..

BES2Z0HQ1 . .. | SEATTLE ... .08/18/2022 ..

BES2Z0KJ3 . . | PONTE VEDRA BEACH . .08/18/2022 ..

BES2ET6NO ... 08/26/2021

BES27U9T9 ... 03/24/2021

BES2UT685 ... 05/27/2022

BES2TKSRS ... . 04/13/2022

BES4HDDIIO ... .. | NAUGATUCK ... 04/04/2025

BES4DA194 .... .. | BROWNSTOIN .. 02/12/2025

BES46UH67 .... .. [ AMELTA 10/31/2024

BES2UTERS ... .. |PALATKA ... 05/27/2022

BES28ZE20 . .. | CLACKAMAS .04/29/2021 ..

BES4Q2JE8 . .. | MERCERSBURG . .07/02/2025 ..

BES2GIVRS . .. [UMATILLA . .09/24/2021 ..

BES2VT2PO . .. | NORWOOD ... .06/09/2022 ..

BES2JJJAT . .. [ AUMSVILLE 1072272021 ..

BESAMPQBY ... .. [MIRAMAR ... 06/04/2025

BES28ZFAT ... . | SOUDERTON ... 04/29/2021

BES245JL3 ... .. | LEGRANGE .... 01/27/2021

BES4DA186 ... .. | FORT MYERS .. 02/12/2025

BES2VT2H8 .... .. | OCEANSIDE ... 06/09/2022

BES27U9BS .... . | CYPRESS ... 03/24/2021

BES2CVDU3 . EL CAJON .. .07/15/2021 ..

BES21J5S2 . GREENSBORO .. .07/01/2022 ..

BES220287 . FALL RIVER .08/18/2022 ..

BES2JJJII3 . CLAYTON ... 1072272021 ..

BES2VSQU5 . HICKSVILLE .06/09/2022 ..

BES2CVDSS ... .. |HOT SPRINGS . 07/15/2021

BESADA1AT ... . | SAN DIEGO ... 02/12/2025

BGH33NSX4 ... 04/13/2007

BES2Z0HK4 ... . 08/18/2022

BES245JF6 .... . |HOT SPRINGS . 01/27/2021

BES2LZGQO .... JACKSONVILLE .. 12/16/2021

BES220227 ... SELBYVILLE .... 08/18/2022

BES25QLBS ... .. | SEVERN 02/24/2021

BES2VSXN3 . . | BAKERSF IELD .06/09/2022 ..

BGH330DI5 ... PITTSBURGH .. 01/02/2025
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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
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

BES2VSN46 ... .. [ WASHINGTON 06/09/2022 .....|eeeeeeeeeenn e [ 2,184 ... ...691.. L. 2,282 ...

BES4420Y8 .... . |EAST HAMPTON .. 09/25/2024 .....|cccoiiiiiinn e feeeeeees 1,673 ].... ..(64)|.. ..1,609 |...

BES4BAZTS ... . 01/16/2025 .. (42)..

BES4FHC46 . .. |FORT LAUDERDALE . .03/10/2025 .. .. (45)|..

BES2LZGRS . .. |NEWARK VALLEY . 1271672021 .. (101)]..

BESAMPQ78 . .. | WAYNESBORO .06/04/2025 .. e (3)]--

BES25QLF6 .... .. |BONIFAY 02/24/2021 .. (23)|..

BES2TKSM6 ... . | CLAREMORE ... 04/13/2022 ..(40)|..

BESAMPQUS ... L[] P AR RN 06/04/2025

BES2LZGKS ... | ASHLEY e Jeeeeenieeeee OHe e [ 12/16/2021

BES2A6FRS ... L OREGON eeeiviiiiiiicciinineevceniiees fevvneneeeeeenene MO [ e [ 05/27/2021

BES2VSMBT ... MONTAUK .. eeeemeee e Jeemmeeeeeeeee NY s e s e 06/09/2022

BES4BAZL2 .... CHIPPEWA FALLS .. L[] P AR RN 01/16/2025

BES4FHIC2 ... 03/10/2025

BES220212 . .08/18/2022 ..

BES4Q2HR1 . .07/02/2025 ..

BES2906B5 . DALY CITY .04/20/2021 ..

BES2PU902 ... .. | COATESVILLE ... 02/18/2022

BES2CVCXS ... .. |ARCHER ... 07/15/2021

BES2UT605 ... . [WILLIs ... 05/27/2022

BESAMPPGI ... .. [BRONX ... 06/04/2025

BES220206 ... .. | CARMEL . 08/18/2022

BES4BAZST ... .. | ROSELAND ... 01/16/2025

BES2PUBAT ... .. [MONTICELLO .. 02/18/2022

BES27UCNS ... .. |HAYWARD 03/24/2021

BES2GIUGO . .. |ROSEVILLE .09/24/2021 ..

BES28ZFG8 . . | LORANGER .. .04/20/2021 ..

BES4Q2HZ3 . .. | SPRING VALLEY . .07/02/2025 ..

BES2GON11 . . [ NORWALK ... .09/24/2021 ..

BESAKANS5 . o [MIAMT . .05/07/2025 ..

BES28ZFPS ... .| CHAMBERSBURG .. 04/29/2021

BES2NM3X6 .... 01/25/2022

BES22BLY1 .... 12/21/2020

BES2VT205 ... 06/09/2022

BES220329 .... . 08/18/2022

BESAMPQS2 ... .. | TONNSEND .. 06/04/2025

BES220303 . .. | ORLANDO ... .08/18/2022 ..

BES2TKSP9 . .. |DADE CITY ... .04/13/2022 ..

BESAMPPE4 . .. MADEIRA BEACH . .06/04/2025 ..

BES4FHI57 . . | SANTA MONICA .. .03/10/2025 ..

BES2906E9 . .. [TONEY ..... .04/20/2021 ..

BES2UT644 .... .. [QUITMAN ... 05/27/2022

BES2VSN61 ... .. [ ALBUQUERQUE ... 06/09/2022

BES4HDES? ... .. [MINNEAPOLIS ... 04/04/2025

BES2906D1 ... .. [KELLYVILLE 04/29/2021

BES2VSN79 ... .. |EAGLE MOUNTAIN .. 06/09/2022

BES2KPCM6 .... . [CUSHING ... 11/19/2021

BES49J547 ... PHOENIX ... 12/16/2024

BES2\RTQ2 ... . |DEL VALLE ... 01/25/2022

BES47ZR23 . MIAMIE ... 11/22/2024 ..

BES245JJ8 ... MAGNOLIA ... 01/27/2021
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SCHEDULE B - PART 3
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY
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2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
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Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
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BES22026G9 .... .. [CORAL GABLES .. 08/18/2022 1,633 |.

BES46UHAS .... . |LAS VEGAS 10/31/2024

BES27U9J1 ... . 03/24/2021

BES2VSNGI . . [MILILANE . .06/09/2022 ..

BES4Q2HH3 . CHICAGO ... .07/02/2025 ..

BES2ETSH4 . .. |LAKE suzy .08/26/2021 ..

BES2VSWYO ... . | BROOKLYN ... 06/09/2022

BES47ZUKI ... . 11/22/2024

BES2\NRTNO ... .. |EL MIRAGE ... 01/25/2022

BES2Z02M6 ... .. | STATEN ISLAND . 08/18/2022

BES49J570 ... .. |DANA POINT 12/16/2024

BES27UA42 ... .. |LAFAYETTE ... 03/24/2021

BES3G6FZ9 .... .. | CHARLOTTE ... 09/03/2025

BES2VSQX9 ... . | SAN DIEGO 06/09/2022

BES4Q2HPS . .. |FAIRFAX ... .07/02/2025 ..

BES28ZET1 . .. |POLK CITY .04/29/2021 ..

BES25QLE9 . . | AVON PARK .02/24/2021 ..

BES402J99 ... .. |NEW YORK ... 07/02/2025

BES2BA281 ... L YAKIMA e el WA e e 06/17/2021

BES4KANJO ... . | CHARLOTTE ... 05/07/2025

BES2TKSKO ... BENSALEM . 04/13/2022

BES2LZG\9 .... GOLDEN ... 12/16/2021

BES2KPGZ3 ... .. |RIVERVIEW ... 11/19/2021

BES46UPO1 ... . |LAS VEGAS ... 10/31/2024

BES47ZZ24 .... . 11/22/2024

BES47ZQE8 . .. | DELRAY BEACH 11/22/2024 ..

BES2Z02U8 . .. |RENO .... .08/18/2022 ..

BES2VT6Y7 . .. | BROOKLYN .. .06/09/2022 ..

BES2ET6G5 . .. | OXNARD . .08/26/2021 ..

BES2UTSW3 . . | MELBOURNE .05/27/2022 ..

BES4Q2HXS ... 07/02/2025

BES4Q2HC4 ... 07/02/2025

BES27UAQO ... . 03/24/2021

BES2BOXUT ... o [ TALLASSEE .. eeeeeneeeeeeen Jemeeeeeeene Al [ [t 06/17/2021

BESAHDETS .... oo [ THOMASTON ..ovviiviiieviinineevceniis feeeeevcven BB o s 04/04/2025

BES27U9U6 ... .. |EAGLE CREEK ... 03/24/2021

BESAFHEYS . .. | BROOKLYN .. .03/10/2025 ..

BES22BT64 . .. [LINCOLN ... 12/21/72020 ..

BES2vsQW1 . .. |PORT RICHEY . .06/09/2022 ..

BES2NM3Y4 . .. |LOWER LAKE .01/25/2022 ..

BES2VSR26 . .. |PORT SAINT LUCIE .06/09/2022 ..

BES4420T9 ... .. [HAMILTON 09/25/2024

BES2JJHGO ... .. | GOLETA 10/22/2021

BES2JUK27 ... .. |LAKE CITY ... 10/22/2021

BES27UCQ1 ... .. [SAN JOSE .. 03/24/2021

BES2UTEBS ... .. |HIGBEE .... 05/27/2022

BES2VSMS4 ... .. [OSSINING ... 06/09/2022

BES4Q2HIO .... . | BAY SHORE ... 07/02/2025

BES4Q2JC2 ... .. | NEWARK 07/02/2025

BES28ZERS . . | QUEENSBURY .04/29/2021 ..

BESAKANET ...

SHERIOOD ..

05/07/2025
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BES47ZQTS ... . | MECHANICSBURG . 11/22/2024 . (13))... . (13)]..

BESAMPQAT ... . 06/04/2025 . (2)... . (2)..

BESAHDEF6 .... .. |NORTH FORT MYERS ... 04/04/2025

BES2ETB38 . .. | CHESTERFIELD .. .08/26/2021 ..

BES27U9G7 . .. |DADEVILLE .03/24/2021 ..

BES2Z02F1 . .. | BALTIMORE ... .08/18/2022 ..

BES2TKSJ3 ... . | CAMPTONVILLE .. 04/13/2022

BES2A6FN4 ... 05/27/2021

BES4Q2HSO ... 07/02/2025

BES27UAEO ... . 03/24/2021

BES2BA299 ... oo [SAN LUIS OBISPO ..evveeevvneneieciininnes fevneneeeceennn CAeccciis e s 06/17/2021

BES2ZOHNS .... L [HAINES CITY e eeeeeee Jeemmeeeeeeeee Pl e e 08/18/2022

BES27UAAB ....ovvneevevinnneeeeenn [WETUMPKA oeviiiiiiiiiiiiniiiiineccenes [ Al o s 03/24/2021

BES4HDEUS ... . 04/04/2025

BESAKANNT . .. |FORT WORTH .05/07/2025 ..

BESAKAMXO . .. | HIGHWoD .05/07/2025 ..

BES2TK603 . . INoVI . .04/13/2022 ..

BES2A6K65 ... MESA ... 05/27/2021

BES2CVDYS ... .. [BELMONT ... 07/15/2021

BES4FHCO4 .... .. | NEW HAVEN 03/10/2025

BES4HDF16 .... .. |FEASTERVILLE TREVOSE ... 04/04/2025

BES27U9Z5 ... .. |LEWISTON 03/24/2021

BES27U9A0 .... .. |EUFAULA ... 03/24/2021

BES28ZEDS ... .. | FAIRVIEW . 04/29/2021

BESAMPPW4 .... . | PEMBROKE PINES .. 06/04/2025

BES2PR8C4 . .. | CAMP HILL ... .02/18/2022 ..

BES2VSNT1 . .. [MORRISTOIN .. .06/09/2022 .. 1,

BES4FHC12 . . | CAPE CORAL .03/10/2025 ..

BESAMPQR4 . KEARNY ... .06/04/2025 ..

BES2GIUV7 . .. |WARREN . .09/24/2021 ..

BES22BMS3 ... . | MARGATE ... 12/21/2020

BES4BAWFS ... .. |Fort Lauderdale . 01/16/2025

BES2BIXS6 .... oo [SACRAMENTO ...oovvvvviniieieiiiieeeceiinins Jevneneeeeennen CAecis e s 06/17/2021

BES4Q2JA6 ... o [ BROOKLYN e eeeeeeeeeeeemeeeee Jeemmeeeeeeeee NY s [ s [ 07/02/2025

BES4HDE25 ... o INEWARK i foeeevii N e 04/04/2025

BES2ETAT2 ... .. | AVARILLO .... 08/26/2021

BES2NM3TS . .. |HUDSONVILLE . .01/25/2022 ..

BES2PUSZ6 . .. | ROXBORO .02/18/2022 ..

BES2457M4 . .. [SAN JOSE .01/27/2021 ..

BES2VSMV7 . .. |MERIDIAN . .06/09/2022 ..

BES2NRTES . .. [SILVER CITY .01/25/2022 ..

BES2VSMa8 ... .. | BROKEN ARROW .. 06/09/2022

BES22BT31 .... .. [PALMETTO .... 12/21/2020

BES4DA1HG .... .. | SNELLVILLE .. 02/12/2025

BES25QLD1 ... . |KENT ... 02/24/2021

BES25PPX5 ... .. | SEGUIN . 02/24/2021 .

BESAMPQO3 ... .. |BROOKLYN .. 06/04/2025 ... feeeeeeeeennn e [ [ e (138 e Lo (138 e 3,602 |.

BES39Z1H8 .... .. |OSWEGO .... 05/01/2023 37,200,000 |.

BES2NRTMA ... .. [NEW RINGGOLD .. 01/25/2022

BES2UTEN2 . . [WILLIs ... .05/27/2022 ..

BES2A6JZ3 ... . | BRONSON ... 05/27/2021
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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
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BES2S6JB7 ...
BES2GON7S ...
BES2TKSF1 ...
BES2UT628 .
BES2GJ2R5 .
BES2JJHJ4 .
BESAMPQHG ...
BESAKANMS ...
BES2VSHT2 ...
BES2ADO1 ...
BES2KPGHO ...
BES4Q2HU4 ...
BES2KPGY6 ...
BESAKANR2 ...
BESAFHBES .
BES2PU969 .
BES2VSMY1 .
BES2GAUD7 ...
BESAHDELS ...
BES4HDEXT ...
BES47ZUFO ...
BES27U9Y8 ...
BES2BAZHT ...
BES20VDQ2 ...
BES4DA210 ...
BES2GONS6 .
BES245J85 .
BES22BT49 .
BES2VSKL7 .
BES2JJJY9 .
BES2BOYMS ...
BES2LZGU1 ...
BESAFHBZS ...
BES4HDEQ2 ....
BESAFHC5 ....
BES27UM4 ...
BES2CVDW9 .
BESAQ2HV2 .
BES2ETBS3 .
BES2UT693 .
BES2CVDRO .
BES2TK5E4 ...
BESAMPPRS ...
BES2PUTX2 ...
BES28ZFJ2 ...
BES22BI46 ...
BES2TK595 ...
BESAMPQTO ...
BES2ETALY ...
BES22BT72 .
BES49J505 ...

.. | WESTPORT ..
.. |FARIBAULT ...
.. | NORTHPORT ...
.. | GARDINER ..
. [MARSHALL .

.. [ WASHINGTON ..
.. | CORVALLIS ...
. | LAKE WORTH BEA

. | SAN JOSE ..

.. | BUENA VISTA
.. | POMPANO BEACH ...
. | SIKESTON ...

.. |GUTHRIE ...
. [ NOTTINGHAM

. [LIVE OAK ....
WALLED LAKE ...

.. | ROGERS .
.. |LLANO ..
.. | GEORGETOWN
.| HAMMOND
CALUNET CITY ..

.. |WEST PALM BEAC
.. | LOGANSPORT
.. | OCEAN BREEZE ..
. | PACOLET ...

UMATILLA .
PEARSALL .

CLEVELAND

.. [SPRING VALLEY .
.. | BRADENTON
. | BAKERSF IELD

FORT DEPOSIT

DODGE CITY

MOSES LAKE

. | CLEARLAKE O0AKS

PINOLE .

.. | SAND SPRINGS ..
. | SORRENTO

.. | JACKSONVILLE ..
.. | ODESSA .
. |KYLE .

MIAMI

H .

CH ...

04/01/2022
09/24/2021
04/13/2022

06/04/2025
05/07/2025
06/09/2022
05/27/2021
11/19/2021
07/02/2025
11/19/2021
05/07/2025

09/24/2021
04/04/2025
04/04/2025
11/22/2024
03/24/2021

e 06/17/2021
07/15/2021
02/12/2025

JUT IR TUI R 06/17/2021
JUT O R 12/16/2021
oo e e [ 03/10/2025
JUR RO R 04/04/2025

e e 03/10/2025
03/24/2021

04/13/2022
06/04/2025
02/18/2022
04/29/2021
12/21/2020
04/13/2022
06/04/2025
08/26/2021

12/16/2024

.05/27/2022 ..
.09/2472021 ..
10/22/2021 ..

.03/10/2025 ..
.02/18/2022 ..
.06/09/2022 ..

.09/24/2021 ..
.01/27/2021 ..
12/21/2020 ..
.06/09/2022 ..
10/22/2021 ..

.07/15/2021 ..
.07/02/2025 ..
.08/26/2021 ..
.05/27/2022 ..
.07/15/2021 ..

12/21/2020 ..

149,361
2,203




6'c03

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY
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BES2VPH31 ... .. |BOSTON ... 06/14/2022

BES25QLKS ... .. | CANBY 02/24/2021

BES2LZGT4 .... . |CITRUS HEIGHTS .. 12/16/2021

BES2GIUCY . MONRCE ....... .09/24/2021 ..

BESAHDEH2 . WILMINGTON .. .04/04/2025 ..

BES4BAY74 . . | LIGHTHOUSE POINT .01/16/2025 ..

BES2UT6D4 ... 05/27/2022

BES4HDEZ2 .... . 04/04/2025

BES2JJJV5 ... .. | BOYNTON BEACH . 10/22/2021

BES4HDFO8 .... .. | ASHBURN ... 04/04/2025

BESADA1YY ... . [ALBANY .... 02/12/2025

BES2ETBGI ... TROUTDALE ... 08/26/2021

BESAKANGS ... NEWBERRY ... 05/07/2025

BES49J521 ... .. |MYRTLE BEACH .. 12/16/2024

BES25QLA7 . .. [NEWALLA ... .02/24/2021 ..

BESAFHEG7 . .. | ATHENS . .03/10/2025 ..

BES2UT719 . .. [BUTLER . .05/27/2022 ..

BES2JK19 ... .. [ JACKSON ... 10/22/2021

BES27UAHS ... . | SALTERS ... 03/24/2021

BES49J539 ... .. |WATALUA ... 12/16/2024

BES4DA202 ... .. | JEFFERSONVILLE .. 02/12/2025

BES46UNPS ... . | ROCHESTER 10/31/2024

BES2KPH33 ... .. | HOPKINS ... 11/19/2021

BES2NW472 ... . | SAN JOSE .. 01/25/2022

BES28ZE04 ... COOKVILLE 04/29/2021

BES2201X3 . . | PHILADELPHIA .08/18/2022 ..

BES2JJJS2 . TRENTON ... 1072272021 ..

BES2VSNBO . RIDGEWO0D .06/09/2022 ..

BES4Q2H83 . MC DERMOTT .. .07/02/2025 ..

BES250L82 . .. [ SAN JOSE .. .02/24/2021 ..

BES2A6FDS ... .. | GRAHAM ... 05/27/2021

BES2A6KGS ... .. | GREEN COVE SPRINGS 05/27/2021

BES49J588 ... . |LAS VEGAS 12/16/2024

BES245J82 ... .. |RICEVILLE ... 01/27/2021

BES4DAOUS .... .. |BROOKLYN ... 02/12/2025

BES28ZF52 .... .. | ROSAMOND 04/29/2021

BES2GJ2T1 . .. |FORT COLLINS .09/24/2021 ..

BESAKANTS . .. | SANTA MARIA .05/07/2025 ..

BES2\NRTSS . .. [MELROSE ... .01/25/2022 ..

BES2BA273 . .. [ TUCSON . ... 06/17/2021 ..

BES2A9D26 . .. [ SUNNYVALE .06/27/2021 ..

BES4HDEO9 ... . | WAXAHACHIE .. 04/04/2025

BES2450H2 ... o JKENDLETON ovveeeceiiieeecceiieeeeeees fovvvvevncn T e e | 01/27/2021

BES20DBS9 ... . |BIG SKY ... 03/07/2022

BES49J479 ... .. |NEWBURY PARK .. 12/16/2024

BES4HDESS .... . | NEW BRITAIN ... 04/04/2025

BES245J33 ... 01/27/2021

BES442143 ... .. |RIVERSIDE 09/25/2024

BES220280 ... . | KIRKLAND 08/18/2022

BES49J4U0 . .. | SAINT PETERSBURG .12/16/2024 ..

BES4Q2HY6 ... . | THE COLONY .. 07/02/2025
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BES2JJJ%4 ... BLOOMINGBURG .. 10/22/2021 ..(10)]..

BES2A6FQ7 ... 05/27/2021 - (17)-.

BES2KPH74 ... 11/19/2021 - (21))..

BES2JJJ06 . . 1072272021 .. .. (25)|..

BES4HDDT7 . .. |LOS ANGELES .04/04/2025 .. (2)]..

BESAHDEYS . . | DAYTON ... .04/04/2025 .. e (4))--

BGH33PRJT ... VISALIA ... 05/25/2006 ,502)f..

BES25QL58 .... . 02/24/2021 ..(50)|..

BES47ZSY2 ... .. |PLEASANTON .. 11/22/2024

BES2LZGS6 .... . | PERRYVILLE .. 12/16/2021

BES2GJ4H5 ... .. | MULBERRY ... 09/24/2021

BES2VSN3S ... .. | TEMECULA 06/09/2022

BES27UATS ... . | CANYON COUNTRY ... 03/24/2021

BES2LZGP2 .... . 12/16/2021

BES47ZQJ7 . .. [ SAN DIEGO 11/22/2024 ..

BES28ZEC8 . .. | REDFIELD . .04/29/2021 ..

BES2UT6Y8 . .. | HUDSON . .05/27/2022 ..

BES2UT636 ... .. |CUSTER .... 05/27/2022

BES27UAC4 .... . | POMONA 03/24/2021

BESAMPQ45 ... CENTERVILLE ... 06/04/2025

BES4DA1GS .... PALMETTO BAY .. 02/12/2025

BES2A6FE4 ... 05/27/2021

BES2BYY30 .... o [PORTLAND eoviiiviieeeceiniieeeecevnies feeneneeeeevneen R e s 06/17/2021

BES2KPCLS .... o [LAPUENTE e eeeeeeeeeeeee feeeeeeeeenee e A o i s 11/19/2021

BES2ETAGO ... .. | RAYMOND ... 08/26/2021

BES2GIU% . .. | CAMERON ... .09/24/2021 ..

BES2GONBY . . | MIDDLEBURG .09/24/2021 ..

BES2VSNO4 . .. [IRVINE ... .06/09/2022 ..

BES4Q2HEO . .. |RESTON . .07/02/2025 ..

BES4FHBF2 . . | COVINGTON .03/10/2025 ..

BES49J5A3 ... .. |PITTSBURGH .. 12/16/2024

BES2UT6US ... .. [HIGHLAND .. 05/27/2022

BESAFHCA2 .... . [ ORLANDO ... 03/10/2025

BES2450N9 ... . 01/27/2021

BES2UT6LS ... .. | NEW BLOOMFIELD .. 05/27/2022

BES4420A0 .... .. |HIALEAH ... 09/25/2024

BES2GIU8S . .. | HANCOCK ... .09/24/2021 ..

BES2B9XZ0 . .. | MORGAN HILL ... 06/17/2021 ..

BES2Z0HVO . .. | MOUNTAIN VIEW . .08/18/2022 ..

BES2906G4 . .. |BELMONT ... .04/29/2021 ..

BES47Z0X6 . . |RICHMOND .. 11/22/2024 ..

BES245JC3 ... .. | BEAVERTON ... 01/27/2021

BES2BIZT2 .... [ VAIL e [ A e 06/17/2021

BES2NRTG4 .... .. | VALRICO 01/25/2022

BES245K31 ... .. |DOUBLE SPRINGS ... 01/27/2021

BES472YS8 ... . | SANTA CLARITA ... 11/22/2024

BES3GEFUO ... 09/07/2023

BES2Z0HZ1 ... 08/18/2022

BES4Q2HL4 ... 07/02/2025

BES442101 . FORT LAUDERDALE . .09/25/2024 ..

BES4HDDRT ... BRANDON .. 04/04/2025
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BES2GOV12 .... 09/24/2021 ... (49))...

BES46UHIT ... 10/31/2024

BES4BAZQ1 ... . 01/16/2025

BES4FHBPO . .. |LOS ANGELES .03/10/2025 ..

BES2BOXW7 . .. | CENTRAL ... ... 06/17/2021 ..

BESINLKVS . .. | SAN DIEGO .04/01/2020 ..

BES4420W2 .... .. | ORMOND BEACH .. 09/25/2024

BES46UNWS ... L [MIAMI 10/31/2024

BES2UT677 ... .. | BLUE CREEK .. 05/27/2022

BESAHDEBS ... .. | ALAMOGORDO 04/04/2025

BES2VSMUI ... . | COTTON WOOD HEIGHTS .. 06/09/2022

BES2VSZF8 ... GOSHEN ... 06/09/2022

BES000966 ... CHICAGO ... 04/22/2016

BESADA137 ... .. |BAINBRIDGE ISLAND . 02/12/2025

BES4BAY90 . .. | KISSIMMEE ... .01/16/2025 ..

BES2TK637 . .. | PETALUMA . .04/13/2022 ..

BES2KPCKO . .. [ TUCSON ... 1171972021 ..

BES2TKSDS ... . | SACRAMENTO .. 04/13/2022

BES2\NRTH? ... .. | STUART .... 01/25/2022

BES47ZQRI .... .. | BROOKLYN .. 11/22/2024

BES2JUKO1 ... .. [SHADY POINT ... 10/22/2021

BES4FHBD? .... .. |SPRING VALLEY . 03/10/2025

BES2GJ279 ... .. ST STEPHENS ... 09/24/2021

BES22BNX1 ... .. | GARDEN GROVE .. 12/21/2020

BES2A6F95 ... .. | CHEEKTOWAGA 05/27/2021

BES441ZE6 . .. | SEATTLE ... .09/25/2024 ..

BES22BV38 . .. [ SAN ANTONIO . 12/21/72020 ..

BES4DA1FO . .. | SAN ANTONIO . .02/12/2025 ..

BGH33NVJ1 . .. [NORTH SALT LAKE . ... 10/06/2006 ..

BES2ETSTS . . |OXNARD .......... .08/26/2021 ..

BES27U905 ... .. | SPRING BRANCH .... 03/24/2021

BES4Q2HAS ... .. |BONITA SPRINGS 07/02/2025

BGH33MCZ8 .... . |HARMAR TOWUNSHIP ... 12/29/2005

BESA7ZZA6 ... MIAMI 11/22/2024

BES2VSVK1 ... HOWELL TOWNSHIP . 06/09/2022

BES28ZFN3 ... .. |HEPHZIBAH ... 04/29/2021

BES191JD7 . .. [ SAN DIEGO .06/21/2019 ..

BES2KPH58 . .. |MELBOURNE ... 1171972021 ..

BES2VT643 . .. [ TOUNSHIP OF WASHINGTON . .06/09/2022 ..

BES4420V4 . . | CAPE CORAL .. .09/25/2024 ..

BES2ETST . . | SEGUIN ....... .08/26/2021 ..

BES28ZE12 .... FALLING WATERS .. 04/29/2021

BES2TKSBO ... .. | TUCSON ... 04/13/2022

BES27UCMO ... . [ COLTON ... 03/24/2021

BES4FHI32 ... .. | STATEN ISLAND . 03/10/2025

BES27UA1S ... .. |NORTHVILLE 03/24/2021

BESAMPPH? ... . | WAYNESVILLE ... 06/04/2025

BES4Q2HD2 ... L. | MIAMI 07/02/2025

BES2GJ207 ... .. | ORLANDO ... 09/24/2021

BES2NM415 . .. | FLORENCE .01/25/2022 ..

BES22BV46 ... . | TUCSON ... 12/21/2020
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BES28ZE38 ... TUCSON 04/29/2021 ...(58)]... ..1,482|. ...1,4821...

BES4FHBVY ... LONG BEACH .. 03/10/2025 ..(38)]... ..1,334 1. ...1,334 ...

BES2VSR34 ... .. | PORTLAND .. 06/09/2022 ..1,627|. .. 1,627 |...

BESAMPQGS . .. |BETHESDA . .06/04/2025 .. 4,246 |.

BES27UA34 . .. [ANAHEIM ... .03/24/2021 .. .79

BES3GEFT3 . . |NORTH LAS VEGAS . .09/07/2023 .. . 2,452,948

BES47ZQV0 ... GYPSUM 11/22/2024

BES2VSNHT ... . | POINT PLEASANT BEACH 06/09/2022

BES2BA2G3 .......evvnvvvvinnnnnnnnns [TEMPE e e A oo [ 06/17/2021

BGH33NII04 ... e [NEW YORK e [ WY e 03/30/2007

BESAHDEDT ... +. [COCONUT CREEK ....evvvvevvninieeiiniiinnees foveneeevevvnnn Fl oo i s 04/04/2025

BES47ZUH6 .... . [LOS ANGELES ....eevveeeeeennneeeeeeeni Jemmeeeeeeeen CAecccc e s e 11/22/2024

BGH33V4N4 ... | SANDY e L DT e | 06/28/2012

BES2z02W4 .... .. |ELIZABETH ... 08/18/2022

BES22BV61 . .. | DEATSVILLE 12/21/72020 ..

BES2A9D67 . . |RIESEL . .05/27/2021 ..

BES2BA2C2 . .. [YULEE ..... 06/17/2021 ..

BES2TKELS ... . | GRASS VALLEY ..eeeeeeeeeeeeeeieeeeeeenn foeeeemmneeeeen CA s e e e 04/13/2022

BES4HDBHS ... o) R | ¥ AP AU RN 04/04/2025

BESAMPQ29 ... BODEGA BAY .eeveeeeeeeeeeeeeeennieeeeee Jeemmmneeeeeenn CAec e s e 06/04/2025

BES28ZFFO ... N 1= N RN Y. U R RN 04/29/2021

BES477799 .... [HOLLYWOOD ... e eeeeeee Jeemmeeeeeeee Pl e s s 11/22/2024

BES2GIN9%4 ... o | TUCUMCART .vvveeeeeiiiieeecceenieeeee fovvvcvvi e WV e e e 09/24/2021

BES2PR8B6 ... o [ MECHANICSBURG ......eeeeeremneeeeemnnnnnes Jeemmmeeeeeeene PAec [ s e 02/18/2022

BES2PUBS2 ... CHIEFLAND ... 02/18/2022

BES2PUSX1 . .. |RUSKIN ....... .02/18/2022 ..

BES47ZQU2 . .. |VIRGINIA BEACH 11/22/2024 ..

BES2Z02R5 . .. | OZONE PARK .. .08/18/2022 ..

BES2CVCV2 . .. |BOYNE CITY .07/15/2021 ..

BES2Z0HP3 . .. | DELRAY BEACH .08/18/2022 ..

BES2UT6XO ... .. | FREEPORT 05/27/2022

BES2JJHBT ... .. |HARRISBURG .. 10/22/2021

BES2VSQz4 .... .. [BRIGANTINE .. 06/09/2022

BES4FHBJ4 ... .. | OLD HICKORY . 03/10/2025

BESAHDEES .... .. | EATONTOWN ... 04/04/2025

BES441TD5 ... . | JACKSON 09/25/2024

BES477Z16 . .. | INDIAN WELLS 11/22/2024 ..

BGH33NNIIT . .. | QUEENS . .12/01/2004 ..

BES47ZQMO . .. | NORFOLK 11/22/2024 ..

BES2A6HV4 . .. |HAZLET . .05/27/2021 ..

BESAKANBY . . | OCEAN SHORES .05/07/2025 ..

BES2ETAWS ... CLACKAMAS 08/26/2021

BES2VSQV3 ... . | GREAT NECK .. 06/09/2022

BES49J5% ... 12/16/2024

BES49J4T3 ... .. | CLEVELAND ... 12/16/2024

BES2VSMNS ... . | HADDONF IELD . 06/09/2022

BES4Q2J08 .... . 07/02/2025

BES2Z0HY4 .... .. |NEWPORT COAST ... 08/18/2022

BESADA1J2 ... . |WEST ISLIP 02/12/2025

BES2VSR59 . .. | STATEN ISLAND . .06/09/2022 ..

BES2GONS7 ... . | ORLANDO ... 09/24/2021
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BES4HDEJS ... . [HOLLYWOOD ... 04/04/2025 1,141 (.

BES2JJJH6 ... WASHINGTON .. 10/22/2021

BES2GONGO .... . 09/24/2021

BES2VT6US . . | STOCKTON .06/09/2022 ..

BES4Q2H2 . KILAUEA .07/02/2025 ..

BES2202K0 . . | DESTIN . .08/18/2022 ..

BES28ZDZ8 ... SAN DIMAS ... 04/29/2021

BES2202J3 .... L [MIAMI 08/18/2022

BESAFHDFO ... .. [NEWARK ... 03/10/2025

BES2UT6W2 .... . |QUINLAN ... 05/27/2022

BES2BA2B4 .... 06/17/2021

BES2VSMX3 ... 06/09/2022

BES22BLS4 ... 12/21/2020

BES2202P9 ... 08/18/2022

BES49J4X4 . .12/16/2024 ..

BES46UNZ6 . .10/31/2024 ..

BES27U9V4 . . .03/24/2021 ..

BES28ZEPY .... e [LOMITA e feeeeeeeeeeee O [ i s 04/29/2021

BES2LZGLT ... CBRIGHTON oevvevvviiiieeevcevieeeeeeenn fevvevenn M e e | 12/16/2021

BESAMPQJ2 ... MEAME e eeeemees Jeemmeeeeeeeee Pl e e 06/04/2025

BES2450D1 ... c INOBLE e Lo O e 01/27/2021

BES22BNY9 ... o [MARBLE FALLS .eeeeeeeeieeeeemnneeeeee feeeeeemmneee T [ i o 12/21/2020

BES4BAXKG ... oo | OLEVELAND .ovivviiiieieveiniineevvennnns fovvvvvninneee O e o 01/16/2025

BES4KANDS .... [ SEATTLE e feeeeeeeeeee WA o e 05/07/2025

BESAMPQ60 ... .. [ JASPER 06/04/2025

BES4BAZH1 . .. | DAVENPORT .01/16/2025 ..

BES28ZEX2 . .. | JACKSON ... .04/20/2021 ..

BES28ZE87 . .. | CLEARLAKE O0AKS .04/29/2021 ..

BES2CVCY6 . .. | ORMOND BEACH .. .07/15/2021 ..

BES2UT6G7 . .. | DOWNSVILLE .. .05/27/2022 ..

BES2CVCL4 ... .. |EDDYVILLE ... 07/15/2021

BES2ZOHO ... .. | RANCHO MIRAGE . 08/18/2022

BES480093 .... .. |RIO RANCHO 11/22/2024

BES2GIUF2 .... .. [SAN JOSE ... 09/24/2021

BES47ZQN8 .... .. | BELLEVLE .... 11/22/2024

BES22BT15 ... .. [MESA ... 12/21/2020

BES2UT6J1 . .. |PORUM ... .05/27/2022 ..

BES245J66 . .. | TEXARKANA ... .01/27/2021 ..

BES2UT6TY . .. [HOLLY LAKE RANCH .05/27/2022 ..

BES2ET5J0 . .. [DAVIE .. .08/26/2021 ..

BES4HDEG4 . .. [ SILVERTHORNE .04/04/2025 ..

BES4777B4 ... .. | WINDERMERE 11/22/2024

BES2JUK50 ... .. [SEGUIN .... 10/22/2021

BES27US .... . |GILROY .... 03/24/2021

BES4Q2J40 ... FLORIDA CITY .. 07/02/2025

BES2GIUJ4 ... . 09/24/2021

BES2A9DBG .... .. [VICTORIA . 05/27/2021

BES2PUBN3 .... . | PIEDMONT .. 02/18/2022

BES4Q2J73 ... .. | HOMESTEAD 07/02/2025

BES2JJJX1 . .. | ABILENE .10/22/2021 ..

BESAMPPF1 ... . | KAPOLEI ... 06/04/2025
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BES2VSNKO ... . | STATEN ISLAND . 06/09/2022 L1421 AT .

BESADATW3 ... 02/12/2025 e (9)--

BES2PUSY9 ... . 02/18/2022 ... (39)]..

BES49J513 . .. | BALCH SPRINGS . .12/16/2024 .. (2,143)|..

BES2BA2A6 . .. | RIVERSIDE ... 06/17/2021 ..

BGH330058 . .. |FRESNO ... .11/29/2005 ..

BES2GIUHS ... . |HANCEVILLE .. 09/24/2021

BES245J90 ... .. | SAN JOSE .. 01/27/2021

BES25QL41 ... .. [CHIPLEY ... 02/24/2021

BES2JJJ78 ... . |BIG SANDY ... 10/22/2021

BESADA1PS .... 02/12/2025

BES2UT610 ... . 05/27/2022

BES22BP19 .... . |EAST STROUDSBURG ... 12/21/2020

BES442093 ... SANTA BARBARA . 09/25/2024

BES28ZF86 . ZEELAND ... .04/20/2021 ..

BES2VSR42 . MILILANI . .06/09/2022 ..

BES28ZE61 . .. | SALADO . .04/20/2021 ..

BES2BIYP1 ... .. | ARCHER ... 06/17/2021

BESAKANKY ... . | EAST ROCKAWAY . 05/07/2025

BES2VS\N4 ... .. | SPRING VALLEY . 06/09/2022

BES22BM38 .... .. [DALY CITY 12/21/2020

BES2VSMM7 ... .. | HEWLETT HARBOR .. 06/09/2022

BESADA1VS ... . | COVINGTON ... 02/12/2025

BES245J74 ... .. | SEMINOLE ... 01/27/2021

BESAHDESS ... .. |DALLAS 04/04/2025

BES2UT6S1 . . | LEVELLAND .05/27/2022 ..

BES4HDDU4 . BUTLER .... .04/04/2025 ..

BES2Z02N4 . .. | NORTH BEACH . .08/18/2022 ..

BES4HDE41 . .. |DEBARY .... .04/04/2025 ..

BES2PUSTO . .. |ROCKY POINT . .02/18/2022 ..

BES2VTERS ... .. [AVENTURA .... 06/09/2022

BES2A6HFI .... .. | CLAREMORE ... 05/27/2021

BES46UNY9 ... .. [ SPRINGFIELD . 10/31/2024

BES4BF492 .... .. |LIVERMORE ... 01/16/2025

BES28ZE%5 ... .. [ SUNNYVALE ... 04/29/2021

BES4FHBGO ... .. | COVINGTON 03/10/2025

BGH33M6E2 . .. [ CUYAHOGA HEIGHTS .10/20/2005 ..

BESAMPQL7 . .. | SAN ANTONIO . .06/04/2025 ..

BES2GJ485 . .. | VERNON ... .09/24/2021 ..

BES2ETEH3 . . | EDMOND . .08/26/2021 ..

BES4Q2H03 . PENDLETON .07/02/2025 ..

BES2BIY06 ... 06/17/2021

BESAKANAS .... 05/07/2025

BES2A6K99 .... 05/27/2021

BES2BOXVI .... . 06/17/2021

BES2G9V04 .... .. |PRATTVILLE .. 09/24/2021

BESAMPQ11 ... .. |BROOKLYN .. 06/04/2025

BES2KPHS2 ... .. | TRENTON ... 11/19/2021

BESAKANS4 ... .. [HIALEAH ... 05/07/2025

BESAKANFS . . | BROOKLYN .. .05/07/2025 ..

BES2Z0KKO ... CONRCE ... 08/18/2022
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BES28ZDX3 ... .. |EL MIRAGE ... 04/29/2021 ..(12))... ..(12))..

BES4BAZU2 .... . [MILILANI ... 01/16/2025

BES2ETBF1 ... . 08/26/2021

BES4HDDY6 . .. | PEMBROKE PINES .04/04/2025 ..

BES4Q2HF7 . .. [CLIFTON HEIGHTS . .07/02/2025 ..

BES2NM407 . . |QUITMAN ... .01/25/2022 ..

BES2JJHDT ... LAKESIDE . 10/22/2021

BES4HDF24 ... CORAL SPRINGS ... 04/04/2025

BES4420R3 ... .. | SAFETY HARBOR .... 09/25/2024

BESAHDEA7 ... .. | SAN ANTONIO . 04/04/2025

BES2UTSY9 ... . [HARLETON ... 05/27/2022

BES49J554 ... . 12/16/2024

BES28ZEKO ... .. | HAMBURG ... 04/29/2021

BES28ZEM6 ... .. |UPLAND ... 04/29/2021

BES2GJ4E2 . .. [SYLMAR .... .09/24/2021 ..

BESAKAN43 . .. [ SAINT LOUIS . .05/07/2025 ..

BES28ZDW5 . .. |REFORM .... .04/20/2021 ..

BES2UT701 ... .. | SAN JOSE .. 05/27/2022

BES28ZF29 .... .. [WOOD VILLAGE 04/29/2021

BES27UAF7 ... .. | WALNUT GROVE 03/24/2021

BESADAILY ... .. | GLEN BURNIE ... 02/12/2025

BES4BUNVS ... . | BOCA RATON 10/31/2024

BES2VSNRS ... JAMAICA ... 06/09/2022

BES22BM12 .... . 12/21/2020

BES2VT593 .... .. |BURNSVILLE 06/09/2022

BES28ZEBO . .. | SAFETY HARBOR . .04/29/2021 ..

BES2VSXH6 . .. | FLEMINGTON .06/09/2022 ..

BES2NM3W8 . .. | MUNFORD ... .01/25/2022 ..

BES2VSXZ6 . .. | BROOKLYN .. .06/09/2022 ..

BES2KPGT7 . .. | MARION ... 1171972021 ..

BESAMPP12 .... . |HAGERSTOWN .. 06/04/2025

BES27UIN2 ... .. |COVE ... 03/24/2021

BES2A6KB4 ... .. |LORIS ... 05/27/2021

BGH33NN76 ... .. | TEXAS CITY 07/23/2007

BES2ETBAZ ... .. | GRAND RAPIDS .. 08/26/2021

BES4DA106 ... .. |BRISTOL 02/12/2025

BES2CVDZ2 . .. [ SANTA ROSA .07/15/2021 ..

BES2NLG71 . .. | NORV0OD .01/25/2022 ..

BES2VSNM6 . .. [ MONTAGUE . .06/09/2022 ..

BES28ZFL7 . .. | OKLAHOMA CITY . .04/29/2021 ..

BES47ZR15 . . | RANCHO CUCAMONGA 11/22/2024 ..

BES4HDDSI ... .. | PROSPER 04/04/2025

BES2UT6C6 .... .. |OXFORD ... 05/27/2022

BES2CVDES .... .. |LAKESIDE . 07/15/2021

BES2UTEKS ... .. | EL DORADO 05/27/2022

BES402J16 ... . [HIGHLAND MILLS .. 07/02/2025

BESAMPPS3 ... NEW ALBANY 06/04/2025

BESAMPQDS ... .. | THE VILLAGES .. 06/04/2025

BES2NLGES .... .. [ CORNELIUS ... 01/25/2022

BES2UTSX1 . . | LEESBURG . .05/27/2022 ..

BES4BAZES ... BEDFORD ... 01/16/2025
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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

BES27UASY ... .. | ORLANDO ... 03/24/2021

BESAMPLS ... .. [MCKINNEY . 06/04/2025

BES2ZOHU2 .... .. | SAN DIEGO 08/18/2022

BES47ZUJ2 . .. | PALM BEACH GARDENS 11/22/2024 ..

BESADATK9 . .. [DULUTH . .02/12/2025 ..

BES28ZEW4 . . |EARP ... .04/29/2021 ..

BES2ETBY9 .... GREENWOOD 08/26/2021

BES4DA160 ... . 02/12/2025

BES2VSR67 ... .. |BROOKLYN .. 06/09/2022

BES2UT6AO ... .. | ENUMCLAW . 05/27/2022

BES2GIUY1 ... .. |HARRAH ... 09/24/2021

BES2CVDM1 ... . | PARKER DAM .. 07/15/2021

BES2KPGU4 .... 11/19/2021

BES2ET683 ... . 08/26/2021

BES2NM3Z1 . .. |FORESTHILL .. .01/25/2022 ..

BES4Q2HK6 . .. | PEMBROKE PINES .07/02/2025 ..

BES442119 . .. [ JACKSONVILLE .. .09/25/2024 ..

BES472021 ... .. | JENSEN BEACH 11/22/2024

BES27U9S1 ... . | NAVARRE ... 03/24/2021

BES28ZEUS .... . 04/29/2021

BES4Q2JF5 ... .. |LAMBERTVILLE .. 07/02/2025

BES28ZEF1 ... . | NEW BRAUNFELS . 04/29/2021

BES4Q2J32 ... .. | CONCORD ... 07/02/2025

BESAHDEKS ... .. | APPLETON .. 04/04/2025

BESAFHALO ... .. | MCKINNEY ... 03/10/2025

BES2VSNC8 . .. | SAN DIEGO .06/09/2022 ..

BESAMPPM6 . .. [ TOOELE . .06/04/2025 ..

BES2TKSH7 . .. |DEL VALLE .04/13/2022 ..

BES245JA7 . .. [HERVANN ... .01/27/2021 ..

BESAMPPD6 . .. | ENGLEWOOD ... .06/04/2025 ..

BESAHDEW9 .... .. |DEFUNTAK SPRINGS ... 04/04/2025

BESAMPPLS .... . | CHARLOTTE ... 06/04/2025

BES28ZES3 ... 04/29/2021

BESAKAMYS ... . 05/07/2025

BES2CVCPS ... .. | DEFUNIAK SPRINGS ... 07/15/2021

BES2NM464 .... .. | TALENT 01/25/2022

BES220204 . .. [ WASHINGTON .08/18/2022 ..

BES2NRTJS . .. | SANFORD ... .01/25/2022 ..

BES2ET7D1 . .. |NORTH HIGHLANDS . .08/26/2021 ..

BES27UAL4 . .. |ODESSA ... .03/24/2021 ..

BES2CVCWO . . | SEWICKLEY .07/15/2021 ..

BES4HDDQS ... .. |NEW ORLEANS . 04/04/2025

BES2Z0HS7 ... .. [MIAMI SPRINGS .... 08/18/2022

BES28ZEE4 ... .. | BONITA SPRINGS .. 04/29/2021

BES2A9DS8S ... . |BOWLING GREEN . 05/27/2021

BES2KPCJ3 ... 11/19/2021

BES4KANGS ... HUDSON ... 05/07/2025

BES28ZELS ... HARWOOD ... 04/29/2021

BES4HDES3 ... .. |LITTLE EGG HARBOR .... 04/04/2025

BES4421E1 . .. [PHOENIX ... .09/25/2024 ..

BESAFHSBS ... . | BROOKLYN .. 03/10/2025
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BES2Z0KH7 ... .. | PLEASANTON 08/18/2022 ... feuuneeeeinn e [ 2,142).... 2,311

BES220253 ... . | STATEN [SLAND . 08/18/2022 ..o feunniviiinnn cevvinines [t 3,415 |....

BES2\M3U2 ... .. |MYRTLE BEACH .. 01/25/2022

BES2GIUB1 . .. | VILLE PLATTE .09/24/2021 ..

BES2TK629 . .. [MACUNGIE .... .04/13/2022 ..

BESAKAN92 . .. |LAKE HAVASU CITY .05/07/2025 ..

BES2GIULY ... .. [ SUNNYVALE 09/24/2021

BES4KAMZS ... . |BOCA RATON .. 05/07/2025

BES4HDENO ... TOWNSEND ... 04/04/2025

BES2JJJR4 ... GLEN ROSE ... 10/22/2021

BES2GIUT .... . 09/24/2021

BES28ZFK9 ... .. | VILONIA ... 04/29/2021

BES2UT651 .... .. [ JOHNSTON .. 05/27/2022

BES2VT6EVS ... . | PRINCETON ... 06/09/2022

BES4Q2J00 . .. | POTOMAC ... .07/02/2025 ..

BES2GJ2W4 . . | JACKSONVILLE .09/24/2021 ..

BES2PU928 . .. |DIANA ........ .02/18/2022 ..

BES28ZEJ3 ... .. | STROUDSBURG . 04/29/2021

BES2VSQTS ... . |GAINESVILLE ... 06/09/2022

BES4DA1R4 ... . 02/12/2025

BES2PUB2Y ... .. | LAKELAND . 02/18/2022

BES2GIUAS ... . |HARTLAND .. 09/24/2021

BES28ZF60 ... . 04/29/2021

BES28ZDU9 ... .. [NORTHPORT ... 04/29/2021

BES2Z02E4 .... . [PHILADELPHIA .. 08/18/2022

BES2A9D42 . .. | SANTA ROSA .. .05/27/2021 ..

BES2AGEY1 . .. | DEBARY . .06/27/2021 ..

BES2Z02H7 . .. | BROOKLYN .. .08/18/2022 ..

BES22BVBO . . | OCEANSIDE 12/21/72020 ..

BES2VSNS3 . .. | MANTECA .06/09/2022 ..

BES2JJJG8 .... .. |HOMER ... 10/22/2021

BES4BAYH2 .... .. | ROSEDALE .. 01/16/2025

BES2JJJFO ... . [HAYWARD ... 10/22/2021

BGH33NNNT ... .. | DANA POINT 01/18/2006

BES4KANG4 ... .. [WILLTAMSPORT .. 05/07/2025

BES4FHBX3 .... L [MIAMI 03/10/2025

BES4BAZDO . .. | BOCA RATON .. .01/16/2025 ..

BES2Z0HW8 . . | RANCHO MIRAGE . .08/18/2022 ..

BGH33PRHS . .. |VISALIA ...... .08/12/2004 .. ..(3,317)

BES4420F9 . .. | PORT ORCHARD .09/25/2024 .. . (205)

BES4BAZP3 . .. |COLLEGE STATION . .01/16/2025 .. (1))

BES250LG4 .... .. |DEXTER 02/24/2021

BES2VSMZ8 ... .. |ONTARIO ... 06/09/2022

BES2B9ZQ8 .... . |BLAINE .... 06/17/2021

BES2AGEVT ... CHINO HILLS . 05/27/2021

BES2TK5Z7 ... 04/13/2022

BES22BNVS ... . 12/21/2020

BES4Q2HJ9 ... .. | BROOKLYN .. 07/02/2025

BES2TK611 ... .. | COLUMBLS ... 04/13/2022

BES2KPH41 . . | FLAT ROCK 1171972021 ..

BES220279 ...

. | WEST ISLIP ..

08/18/2022
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BES2ADSY ...
BES28ZF03 ...
BESA6UNXT ...
BGH33Q1J7 .

BES480044 .

BES2BA200 .

BES2\RTKS ...
BES28Z0V7 ...
BES27U9XO0 ...
BES2LZGN7 ...
BES27U9D4 ...
BES2ET6F7 ....
BES2PUBKI ...
BES2\RTT6 ...
BES2VT2Y1 .
BES2VSYY8 .
BES2VSN20 .
BES4Q2HNO ....
BES2VSROO ...
BES2VSNQ7 ...
BES402J81 ...
BES2VT163 ...
BES2JJJBY ...
BES27UAJY ...
BES28ZEZ7 ...
BES47ZVAO .
BESAFHC61 .
BES440P90 .
BES2A6JM2 .
BES2KPH17 .
BESAKANLS ...
BES2GONCT ...
BES28ZF45 ...
BES2A6588 ...
BES27U9PT7 ...
BES47Z2Z40 ...
BES2VTSH2 .
BES4HDEQD .
BES2TK583 .
BES27UCP3 .
BES2VSHHS .
BESADA1S2 ...
BES2BA034 ...
BES4HDE7 ...
BES2JJUNS ...
BES2VSWPO ...
BES2ETCZ6 ...
BES2Z0HRI ...
BESAHDERO ...
BESAKANPG .
BES2AD34 ...

.. | YOUNGSVILLE
.. | GEORGETOWN
.. | DELANO

. [MARBLRY ...

.. | SONORA ...
.. | ATLANTA ...
. | FORT LAUDERDALE .

.. | HARTLAND ..
. | FAYETTE ...
CLACKAMAS ...
.. [LA JOLLA ....
.. | NEW BRAUNFEL
.. | WESTLAKE VILLAGE
.. | SOUTHINGTON .
.. | PINELLAS PAR
.. | MARIETTA
.. | LANCASTER ...
.. | SACRANENTO ..
.. [MIDDLEBURG ..
.. |MILL RWN ....
. | CLEVELAND

.. | YAPHANK
. | BARNARD ...

LIVERPOOL ...

.. [KISSIMMEE ...
. | YORBA LINDA ...

.. | PEMBROKE PINES
.. [HUNTINGTON BEACH
. |R10 RANCHO ..

PAYETTE

INLET BEACH

HUNTINGTON Bl

.. |HOLTSVILLE ..
.. | DRAPER
.. |KEITHVILLE ..
. | PENNGROVE ...

.. | CHESTERFIELD ..
.. |LULING ....
. | CHESTER

MESA ...

05/27/2021
04/29/2021
10/31/2024
06/20/2006 ..
11/22/2024 ..
06/17/2021 ..
01/25/2022
04/29/2021
03/24/2021
12/16/2021
03/24/2021
08/26/2021
02/18/2022
01/25/2022
.06/09/2022 ..
.06/09/2022 ..
.06/09/2022 ..
07/02/2025
06/09/2022
06/09/2022
07/02/2025
06/09/2022
10/22/2021
03/24/2021
04/29/2021
11/22/2024 ..
.03/10/2025 ..
.09/25/2024 ..
.05/27/2021 ..
1171972021 ..
05/07/2025
09/24/2021
04/29/2021
05/27/2021
03/24/2021
11/22/2024
.06/09/2022 ..
.04/04/2025 ..
.04/13/2022 ..
.03/24/2021 ..
.06/09/2022 ..
02/12/2025
06/17/2021
04/04/2025
10/22/2021
06/09/2022
08/26/2021
08/18/2022
04/04/2025
.05/07/2025 ..
05/27/2021

S.

K .

EACH
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BES27U9W2 ... .. | NOWATA ... 03/24/2021
BES2UTEHS ... . | CHESHIRE .. 05/27/2022
BES2GON45 ... .. [HAYWARD ... 09/24/2021
BES27UAGS . . | SEGUIN . .03/24/2021 ..
BES2B9Y14 . ... 06/17/2021 ..
BES2VSNS3 . .06/09/2022 ..
BES2NRTLS ... 01/25/2022
BES2VT1J5 ... 06/09/2022
BES4MPQCT ... 06/04/2025
BES2ETBYS ... . 08/26/2021
BES22BLZS8 .... .. | UPPER MARLBORO ... 12/21/2020
BES2ETAG2 .... . |ENNIS ... 08/26/2021
BES2VENJ3 ... .. [ CORONA . 06/09/2022
BES2CVCNO ... .. | JENSEN BEACH .. 07/15/2021
BES2VT6P6 . .. | NEW YORK .... .06/09/2022 ..
BES402HB6 . .. | PUNTA GORDA ... .07/02/2025 ..
BES27UAD2 . .. | KEYSTONE HEIGHTS .03/24/2021 ..
BES2GONO3 ... .. | WINNSBORO 09/24/2021
BESAKANH4 ... .. | BROOKLYN .. 05/07/2025
BES28ZF78 .... .. | OXFORD ... 04/29/2021
BES4BAXZ3 .... . | SAINT CLOWD . 01/16/2025
BES2NM3VO .. SPARTA 01/25/2022 .. ..
0299999 Mortgages W|th partial repayments 70,218,736 70,218,736
BESAUEB43 ........evvvvvvinnnnns Birmingham ......ooooeviiiiiiii e Al e [ 08/13/2025 09/30/2025 ... feueveriiiiiiiiiiiiien o e e fo e s o 2,205,000 |.......... 2,205,000 |.eevveiieiiiniiiiiins foriiiin e
BESAMPQBY ... o [MIRAMAR v [ Pl [ 06/04/2025 ....07/01/2025 ...
BESA4NPPE4 ... .. [MADEIRA BEACH ... e Pl o e | 06/04/2025 ....07/01/2025 ....
BES3G6FZ9 .... . | CHARLOTTE ... 11/14/2024 ....08/12/2025 .4,054,536 |...
BES4KDH44 ... .. [KNOXVILLE ... 05/08/2025 ....09/30/2025
BES20DB89 ... .. |BIG SKY ... 03/07/2022 ....07/28/2025
BES46EV26 . .. | DURHAM . .10/24/2024 .. .09/29/2025
BES191JD7 . .. | SAN DIEGO ... .06/21/2019 .. .09/29/2025
BES4MPPH7 . . | WAYNESVILLE .06/04/2025 .. .07/01/2025
BES4MPQ29 . BODEGA BAY .. .06/04/2025 .. .07/01/2025 .
BES41ZAY7 . .. | HOUSTON ... .08/14/2024 .. .09/30/2025 . 207,831 . 207,831
BESA4HDEEO ... . | EATONTOIN ... 04/04/2025 ....07/01/2026 ....
BES4UZ6CS ... | BLUFFTON eeiiiiiieeeeeececeeececeeeeeeeeees foeeeeeeeeeeeee SO [ s | 08/19/2025 ....09/30/2025
BES4MPQDS ... oo | THE VILLAGES ...ovvvviiiiiiiniiieievinnns fovvvvvvnnc Fln e e e 06/04/2025 ....07/01/2025 ...
BESA4NPPLS ... L CHARLOTTE s e N [ e | 06/04/2025 ....07/01/2025 ....
BES2L62B2 .. LOS ANGELES ......covvvvvvviivnnnninniinnnnns Jovvnnnnnnneeeness CAicvvnniniinns foveee s [ 06/20/2025 ...07/01/2025 ...

0399999 Mortgages dlsposed

32,573,100

(18 273)

(18,273)]

43,413,133

43,645,584

232,452

232,452

0599999 - Totals

156,402, 057

(224,163)

(224,163)

171,973,983

172,206,434

232,452

232,452
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
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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
35709E-AS-8 .........| FREMF MORTGAGE TRUST CMO-SER-2020-K111C .... ..| DAGAINDAXP DLAC GA - G1001 .... ....07/14/2020 ... 12,400,193
35709E-AQ-2 .. | FREMF MORTGAGE TRUST CMO-SER-2020-K111 C . DAGAIMDAXP DLAC GA - G1001 . ..07/14/2020 . (137,626) |..
30317C-AQ-1 .. | FREMF MORTGAGE TRUST CMO-SER-2020-K120 C . DAGA IMDAXP DLAC GA - G1001 . ..11/19/2020 . .120,158 |..
30295D-AU-6 .........|FREMF MORTGAGE TRUST FREMF_16- SERIES 20 .... .|....08/24/2021 ... ... 511,454
302984-A0-2 ......... FREMF MORTGAGE TRUST FREMF_20- SERIES 20 ...02/21/2020 ...
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated
BGH3J0-RQ-3 ......... |BLACKSTONE TACTICAL OPP FD I . . DE.. ..|DIRECT FUNDING ... .|....01/26/2015 ...
BES4VT-YZ-9 . ..| BLUEPATH FINANCE SOLAR V ...|DIRECT FUNDING ... .|....08/27/2025 ...
BES4A2-TE-4 .........| CROSSBEAM VENTURE PARTNERS FIN ... ...|DIRECT FUNDING ... . |-...04/22/2025 ... .... 584,369
BGH55K-0G-0 . ..| JLC INFRASTRUCTURE FUND | LP ..|DIRECT FUNDING ... .|....08/10/2017 ... .... 632,663
BES1L3-63-5 .........| OCEANSOUND PARTNERS FUND LP .... ..|DIRECT FUNDING ... . |-..-02/14/2020 ...
BES3NT-H6-3 .........| OCEANSOUND PARTNERS FUND LP .... ...|DIRECT FUNDING ... .|....01/10/2024 ...
BES2CS-94-3 ......... | PENDULUM OPP PRGRM VEHICLE | .. ..|DIRECT FUNDING ... . |-...07/13/2021 ...
BES2MJ-MH-8 .........| VIEWPOINT VENTURES FUND | LP .. ..|DIRECT FUNDING ... .|....01721/2022 ...
BES4HY-1V-9 .. .| VIEWPOINT VENTURES FUND |1 LP ...|DIRECT FUNDING ... .|-...04/21/2025 ... . 6,628,255
BES4S8-DP-4 ......... | VANGUARD RENEWABLES LLC DINNERBELL TAX E .... .. .| DIRECT FUNDING ... ...07/21/2025 ... ... 3,326,121 |...
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies Funds) - Common Stocks - Unaffiliated 3,976,121
BES4V4-SS-7 ......... |EAST POINT = NASHVILLE ..iievveniiiiiiiiiiiiiiiiin i ccnaii s | ................................................. | ................... |DIRECT FUNDING ...oivieveeniiiiiininiiiiiniinnnsiinninsnsernnnnns Jornnnnnes coreennns ...08/19/2025 ... foeeiiii i 2,030,168 [......ccvvunniiiiiiiiins
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 2,030,168
638671-AN-7 ......... NATIONWIDE MUTUAL INS CO SERIES 144A 4 ...cooviiiiiiiiiiiiiiieeeees ETGRGPGEXN — ELIC FIH = GPIM ..ooeevviiiiiiiiiecccciiieees o 1.GFE ...... 0770972020 ... feunees e e [ 199,332
814120-AC-5 .........|SECURITY BENEFIT LIFE SERIES 144A 7.45 .... .| ETGRETGEXN ELIC FWH = SEC ..eeeeieeeiieiiee e eeeeenies [oeees 2BFE ...... ...11/24/2020 ... 12,136,919
878091-BG-1 .........| TEACHERS INSUR ANNUITY SERIES 144A 3. . .| ETGRGPGEXN — ELIC FWH = GPIM ...ovvviiiiiiiiiiiiiiiiiiecciiian [oes 1.DFE ...... ...01/07/2021 ... I .
87151K-AA-7 ......... SYMETRA LIFE INSURANCE SENIOR 144A 6.5 ....ceeveveuiiiiirriiinaanannnes WELLS FARGO SECURITIES, LLC ivvvrenieeierninaeeeeenniinaaeeenns Joenes 2.AFE ...... 0771772025 | e 994,400
2799999. Surplus Notes - Unaffiliated 994,400 12,405,754
03330J-AN-3 ......... | ANCHORAGE CREDIT FUNDING LTD SERIES 2019 .... .| Interest Capitalization .|....10/26/2021 ... . 1,041,281
09626F-AE-1 . ..| BLUE MOUNTAIN LTD ABS-SER-2014-2A CL-SUB .... .| Interest Capitalization .|....06/02/2014 ... .... 299,190
BES45Y-Y3-8 .........|CARLYLE CREDIT OPP FUND Il A RES 0.00 .... .| DIRECT FUNDING ... ...12/23/2024 ... .... 115,965
BES4SV-KQ-3 .. | COLLER PRIVATE EQUITY BACK NOT ABS-SER-2 . DIRECT FUNDING 08/11/2025
BES3JS-QT-0 ..|CV HCS RATED FEEDER LP EQ  0.000% 12/29 . DIRECT FUNDING 11/06/2023
36164S-AD-6 ..| GCM GROSVENOR CREDIT SECONDARI SERIES 20 . DIRECT FUNDING ... ..09/25/2025 ..
42087E-AC-1 . ..|HAYFIN KINGSLAND V111 LTD SERIES 2018-81 .... .| Interest Capitalization .. L |-...12/20/2021 ... . 2,862,273
445717-AB-7 . ..|HUNTER POINT CAPITAL SUB  0.000% 07/15/ .... .| DIRECT FUNDING .|....08/05/2022 ... .... 305,330
55954Q-AE-2 ......... |MAGNETITE CLO LTD SERIES 2019-21A CLASS .| Interest Capitalization .. L |-...12/20/2021 ... . 7,036,912
BES4D6-7Q-9 .........|MAPLE BORROWER LLC HOMETAP FORWARD FLOW .. ...|DIRECT FUNDING ... .|....02/10/2025 ...
BESOWT-NU-9 .........|PINEBRIDGE PRIVATE CREDIT RATE 0.000 . ...|DIRECT FUNDING ... ... 1172772018 ...
BES4A7-TC-7 . .. | RADIANCE BORROWER LLC CLASS SUB  0.000% .... .| DIRECT FUNDING L. 12/19/2024 ... .
82811Q-AC-3 .........| SILVER ROCK CLO LTD SERIES 2020 1A CLASS .... .| Interest Capitalization .. . |-...10/13/2020 ... . 1,447,008
82811D-AC-2 .........|SILVER ROCK CLO LTD SERIES 2024 4A CLASS .... .| Interest Capitalization .. ...08/16/2024 ... . 2,170,007
BES4B3-8C-8 ..|SR CLO V - WH FUNDING ABS-SER-2025-B CL- DIRECT FUNDING ........... 01/13/2025 ... [oeeeeee vevieis oo 2,750,000 [ ..
04015X-AN-2 .........| ARES CLO LTD SERIES 2014 31RA CLASS SUB ETGRETGEXN ELIC FIIH - SEC 12/20/2021 . 3,714,537 |..
056820-AC-7 . ..|BAIN CAPITAL CREDIT CLO LTD SERIES 2018- Interest Capitalization .. 12/20/2021 . 1,751,338 |..
07132B-AC-5 .........|BATTALION CLO LTD SERIES 15 8A CLASS SUB . Interest Capitalization .. ..12/20/2021 ... .801,876 |..
26251G-AC-9 ..|DRYDEN SENIOR LOAN FUND SERIES 2018-61A ... Interest Capitalization .. ..12/20/2021 ... . 6,279,158 |..
70469G-AC-5 .........|ELEVATION CLO LTD SERIES 2018 3A CLASS S . ..|ETGRETGEXN ELIC FWH - SEC .. .|....09/12/2025 ... 2,722,575 |...
36320N-AE-6 .........|GALAXY CLO LTD ABS-SER-2015-20A CL-SUB 1 .... .| Interest Capitalization . |-...12/20/2021 ... .... 1,318,3%
48250K-AC-5 .........|KKR FINANCIAL CLO LTD SERIES 11 CLASS SU .... .| Interest Capitalization .|....12/20/2021 ... .... 1,675,3%
48252L-AE-7 ......... KKR FINANCIAL CLO LTD SERIES 21 CLASS SU Interest Capitalization 1272072021 [ s [ereereeiaeeeeees 5,007,692
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STATEMENT AS OF SEPTEMBER 30, 2025 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

48250H-AC-2 ......... |KKR FINANCIAL CLO LTD SERIES 9 CLASS SUB .... .| Interest Capitalization ....12/20/2021 ... .... 439,281
59801R-AE-7 . ..|MIDOCEAN CREDIT CLO SERIES 2016-51 CLASS . Interest Capitalization .. ..12/20/2021 . .. 45,108 |..
G7340A-AA-2 . ..| RACE POINT CLO LTD SERIES 2016-10X CLASS . Interest Capitalization .. ..12/20/2021 . . 3,344,026 |..
56846K-AC-9 .........|SIGNAL PEAK CLO LLC SERIES 2025-6 CL-SUB .... ..|ETGRETGEXN ELIC FWH - SEC .. .|....09/12/2025 ... .. 10,793 |...
82811C-AC-4 .........|SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... .| Interest Capitalization .. ... 12/20/2023 ... . 1,837,521
BGH4J0-CD-6 ......... | GUGGENHEIM PDFNI 2.0 0.000% 04/12/27 ... ...|No Broker .|....04/12/2016 ... ....677,323
BGH523-TA-3 .........| GUGGENHEIM PDFNI 2.0 0.000% 04/12/27 ... ...|No Broker ... . |-..-05/09/2017 ... .... 156,835
BGH530-RN-2 ......... | GUGGENHEIM PDFNI 2.0 0.000% 04/12/27 ... ...|No Broker ... . |....06/09/2017 ... .... 134,820
BGH4R3-Y5-4 .. . | GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... ...|No Broker ... ....08/26/2016 ... .... 179,169
BGH4PY-1Z-8 . .| GUGGENHEIM PDFNI 2.0 2016 LLC INTEREST 2 . .|No Broker ... ...07/06/2016 ... ... 229,793
4499999. ReS|duaI Tranches or Interests with Underlylng Assets Havmg Characteristics of Bonds - Unaffiliated 8,556,548 48,069,856
BES4K1-8T-5 ......... |LENDBUZZ AUTO 2025 Feeder ......civvivvvuniiiiiiuinniiiiiiiiiiiiiiiinnnnnns | ...................................................................... |DIHECT 0 PP PPPPPN FETPTTTT I TUPPPTN 04/29/2025 ... [oeeeeee i i [ 29,996,955
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 29,996,955
6899999. Total - Unaffiliated 15,557,237 114,091,435
6999999. Total - Affiliated
7099999 - Totals 15,557,237 114,091,435

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
82323M-AA-7 ..... APOLLO AVIATION SEC EQUITY TR ABS-SER-20 ... [ eeerreniriiiiiiiiieieiiiieeeeeees Redempt ion 100.0000 ........eennnnenn ...05/17/2023 ...|....00/17/2025 ... eeuuen 12,246 |ovvnniniiiiiinn oo e [ e [ [ 12,246 113,338 [ v 101,092 |....... 101,092 |.......... 1,264
31364H-N8-6 ..... FNMA CMO SER 1997-281 CLASS 2 9.000% 1 ... . | Paydown .. ....02/17/1999 ...|....09/01/2025 ...|.
313588-SH-2 ... FNMA CMO SER 2000-34 CLASS S  4.079% 10 ... .| Paydown .. ....09/14/2000 ...|....09/25/2025 ...|. 112 ..
65538X-AE-1 ..... NOMURA INTERNATIONAL FUNDING P SENIOR UN .. Security Withdraw ...oceeeiiiennninnnees ....12/31/2024 ...)....07/01/2025 ...|..... 2,306,423 .. 2,306,423 |.... 2,306,423 [....ceuuuuiieeee Jonnnneeeennns forreeeiiiiieees Jeeeeeeenaas
0199999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 2,318,783 2,318,669 [ 2,419,761 101,092 101,092 1,288
12524A-AT-6 ... CEDR TRUST SERIES 2022 SNAII CLASS HRR ...... . | Paydown .. ....02/23/2022 ...|....09/15/2025 ...|.
126581-AL-3 ... CREDIT SUISSE MORTGAGE TRUST C SERIES 20 ... .| Paydown .. ....10/08/2021 ...]....09/01/2025 ...|. .. .
30306C-AA-9 ..... FEDERAL HOME LOAN MORTGAGE COR SERIES 20 ... .| CSGAIMCSXP - GLIC GA - G1001 ... ....11/01/2024 ...|....07/21/2025 ...|. 763,898 |... .. 14,687,842 |... 14,814,001 |... 126,159 |....... 126,159 |...
35709E-AQ-2 FREMF MORTGAGE TRUST CMO-SER-2020-K111 C ... .| Paydown .. ....07/14/2020 . .09/01/2025 ..
30317C-AQ-1 FREMF MORTGAGE TRUST CMO-SER-2020-K120 C ... . | Paydown ....11/19/2020 . .09/01/2025 .. I
30295D-AU-6 FREMF MORTGAGE TRUST FREMF_16- SERIES 20 ... . | Paydown ....03/24/2021 . .09/01/2025 .. 511,455 |. 511,455
302984-A0-2 ..... FREMF MORTGAGE TRUST FREMF_20- SERIES 20 ... . | Paydown .. ....02/21/2020 ...|....09/01/2025 ...|. 725,590 |....... 725,590 |...
303050-AK-7 ..... FREMF MORTGAGE TRUST SERIES 2017 KGX1 CL ... Paydown ...03/12/2020 ...|....09/01/2025 ...|.ceeuuiiiiiiinnn Jovvnnnnnniiinnn oo Jevviiinnnnis foiiiinn Jevviiniiins foiiiiin e foiiiinns Jeveeniiiinn foviiinn oo o
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
00212C-BP-1 ..... ASG RESECURITIZATION TRUST ASG SERIES 20 ... | tireererriiriiiiiiiiiiiiiiiiiiiieeess foviiiiiiiniinneenns Paydown ......cciiiiiiiiiiiiiiiiiiieiieieeees ....05/02/2023 ...|....00/01/2025 ...|......... 57,84 |oooeeeeeeinennns s 10,451 oo [ e 11451 | 69,292 |........ 64,625 |..oooeeeiiinnins oo (4,667)|........ (4,667)]......... 2,000
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 775,349 15,994,179 | 16,115,671 121,492 121,492 2,000
BES3G7-CM-9 ... BHARCAP ACQUISITION 11 LP oovvieiiiiiiiiiens . |DIRECT FUNDING ...cooveeieiiiiiiiicicceeees ....00/08/2023 ...|....00/24/2025 ...|........745,552 |...... (344, 131) oo [ e [ (344, 131) ) 647,374 |....... 647,374 e | i e 260, 157
BES3PP-P7-8 ..... BHARCAP PARTNERS || LP . | DIRECT FUNDING .... ....03/08/2024 ...|....00/26/2025 ...|........371,978 |....... (99,858)).... .. 352,540 |[....... 352,540 |... 35,434
BGH3J0-R0-3 BLACKSTONE TACTICAL OPP FD I1 . .| DIRECT FUNDING ... ....01/26/2015 . .08/07/2025 .. 12,071 |. . 47,075
BES4HY-1V-9 ..... VIEWPQINT VENTURES FUND |1 LP . o . | VIEWPOINT VENTURES FUND ..........cceeennnn ....04/21/2025 ...|....07/03/2025 ... . |.... 1,963,636 |.... 1,963,636 |...
1999999. Interests in Joint Ventures, Partnerships g Non-Registered Private Funds) - Common Stocks -
Unaffiliated 3,128,240 (443,989) 35,003 (478,992) 2,975,621 3,010,625
468502-AA-T7 ... JACKSON NATIONAL LIFE GLOBAL 8.150% ... ....| CSGAIMCSXP - GLIC GA - G1001 ... ....01/29/2014 ...|....08/13/2025 ...|..... 1,990,687 o[- 1,966,435 |.... 1,979,892 |...
814120-AC-5 ..... [SECURITY BENEFIT LIFE SERIES 144A 7.45 ... .| CSGAIMCSXP - GLIC GA - G1001 .. 11/24/2020 . .09/25/2025 .. .9,981,735 |.. 9,982,867 |... 10,061,370
604074-AA-2 ... MINNESOTA LIFE INSURANCE SERIES 144A 8 ... .| Maturity ...10/10/2018 ...|....09/15/2025 ...]|....... 102,101 R 100,000 |....... 100,000 |...

2799999. Surplus Notes - Unaffiliated 12,074,523 12,049,302 12,141,262 91,960 91,960 891,057
BGH350-52-2 ..... |BURNABY COLLATERAL HOLDINGS CO 8.000 ... |CSGAIMCSXP - GLIC GA - G1001 12/13/2019 ...|....07/31/2025 [ 8,900,000 [-..oeeeevnnnaes Joormmmnneerennn forrreeeeniiinnes e o e s 8,900,000 |.... 8,894,672 [.....cevvvuunes |oeennnnn (5,328)]-....... (5,328)]....... 617,067
3199999. Collateral Loans - Unaffiliated 8,900,000 8,900,000 8,894,672 (5,328) (5,328) 617,067
BES3CQ-U9-0 ..... |BAHIA ENERGY HOLDINGS LLC 8.150% 06/ ... | ..................................... | ..................... |CSGAIMCSXP - GLIC GA - G1001 ............. |....06/29/2023 ...|....09/25/2025 coeferr 10,000,000 [oovenniiiiene Jornnnneeeennns foorereniiinieee Jeeeeeeeiis foereeiiii e ... 10,000,000 |... 10,470,060 |..ccvvuuneeeeenn founnnns 470,060 |....... 470,060 |.... 1,018,750
3299999. Collateral Loans - Affiliated 10,000,000 10,000,000 | 10,470,060 470,060 470,060 1,018,750
03330J-AN-3 ..... ANCHORAGE CREDIT FUNDING LTD SERIES 2019 ... tevevvrniiiiiiiiiiiiiiiiniiiineiens Jovenennns CYM........ Capital Distribution .......cccccevveernnnnns ....10/26/2021 ...|....08/01/2025 ...|..... 1,041,281 |oeeeeeeceeies Joeeemmnieeeeeee feeeeeeemnes foeeemmeeeeee e Joeveeeieeeeeees e 1,041,281 |.... 1,041,281
09626F-AE-1 ..... BLUE MOUNTAIN LTD ABS-SER-2014-2A CL-SUB ... ...CYM........ [Paydown ....06/02/2014 ...|....07/21/2025 ...|.
09626F-AE-1 ... BLUE MOUNTAIN LTD ABS-SER-2014-2A CL-SUB ... .| Capital Distribution .. ....06/02/2014 ...|....08/01/2025 ...|. .. I
118381-AC-6 ..... BUCKHORN PARK CLO LTD SERIES 2019 1A CLA ... .| CSGAIMCSXP - GLIC GA - G1001 ... ....12/20/2021 ...)....07/01/2025 ... ceeeueeenn 6,902 |ovvvenniiiiinnn foovriinan 188 | [ e 188 [ e [0 300,544 | [ 350,544 |....... 350,544
12560D-AC-2 CIP VIII PRIVATE EQUITY BACKED SUB 0.0 ... . | CSGAIMCSXP - GLIC GA - G1001 ..09/24/2020 . .07/01/2025 .. .2,793,103 |.. . (2,793,103))... (2,793, 103)

BES3JS-QT-0 CV HCS RATED FEEDER LP EQ  0.000% 12/29 ... - | DIRECT FUNDING . ...11/06/2023 .

E .09/18/2025 ..
...12/20/2021 .

..705,802 |..

42087E-AC-1 ..... [HAYFIN KINGSLAND VII1 LTD SERIES 2018-8I ... . | Paydown .......... R .07/21/2025 .. 18,714

42087E-AC-1 ... HAYFIN KINGSLAND VITI LTD SERIES 2018-81 ... . |Basis Adjustment . ....12/20/2021 ...|....09/01/2025 ...[.

42087E-AC-1 ... HAYFIN KINGSLAND VIT1 LTD SERIES 2018-81 ... . |Capital Distribution ....12/20/2021 ...|....08/01/2025 ...|.....2,116,976

BESNO-AS-5 ... LENDBUZZ AUTO 2023-1 RES  0.000% 12/21/ ... - | Redemption 499.3697 . ... 12/22/2023 ...|....09/15/2025 ...|.

BES4A2-PS-7 ..... LENDBUZZ AUTO SERIES 2024-1 CLASS SUB ....... . | Redemption 1152.8115 . ....12/27/2024 ...|....09/15/2025 ...|.

55954Q-AE-2 ..... MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... . | Paydown ....12/20/2021 ...|....07/21/2025 ...|.

55954Q-AE-2 ..... MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... . |Capital Distribution ....12/20/2021 ...|....08/01/2025 ...|..... 7,036,912 [c..ooeennnns ... 7,036,912 |...

817890-AC-0 ..... SEVEN STICKS CLO LTD SERIES 2016-1A CLAS ... . | CSGAIMCSXP - GLIC GA - G1001 ....12/20/2021 ...|....06/17/2025 ...|..... 1,229,653 |....... 561,547 |.... e . . O TP U 1,234,325 |... ... 1,234,328 |.... 1,234,328 |.... 1,360,128
828110-AC-3 ..... SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... . | CSGAIMCSXP - GLIC GA - G1001 ...10/13/2020 ...)....09/25/2025 ...|..... 8,046,748 |...... (118,361)f........ , . , . ......(835,657))......(835,657)|.... 1,112,890

..10/13/2020 .

828110-AC-3 ..... [SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... . |Capital Distribution .. .08/01/2025 .. . 1,447,008 |..
82811D-AC-2 ..... [SILVER ROCK CLO LTD SERIES 2024 4A CLASS .... . | Paydown .. ....08/16/2024 . .07/21/2025 .. ..424,208 |..
82811D-AC-2 ..... [SILVER ROCK CLO LTD SERIES 2024 4A CLASS .... . |Capital Distribution .. ..08/16/2024 . .08/01/2025 .. .2,170,007 |..

87289B-AH-7 ... TCP DLF V111 2018 CLO SUB EQ SERIES 201 ... . | DLSAIMDLPP DLIC SA-G1001-PRT ...12/20/2021 ...)....09/25/2025 ...|..... 3,387,612

...12/20/2021 ...|....08/01/2025 ...|.

8728B-AH-7 ..... TCP DLF VI11 2018 CLO SUB EQ SERIES 201 ... - | Paydown E ... 17,882

04015X-AN-2 ..... ARES CLO LTD SERIES 2014 31RA CLASS SUB ..... . |Capital Distribution .. ....12/20/2021 ...|....08/01/2025 ...|..... 3,714,452

056821i-AC-7 ..... BAIN CAPITAL CREDIT CLO LTD SERIES 2018- ... . |Capital Distribution .. ....12/20/2021 ...|....08/01/2025 ...|..... 1,751,337

07132B-AC-5 ..... BATTALION CLO LTD SERIES 15 8A CLASS SUB ... . | Paydown ....12/20/2021 ...|....07/18/2025 ...|.

07132B-AC-5 ..... BATTALION CLO LTD SERIES 15 8A CLASS SUB ... . |Capital Distribution .. ....12/20/2021 ...|....08/01/2025 ...|.
26251G-AC-9 ..... DRYDEN SENIOR LOAN FUND SERIES 2018-61A ..... . | Paydown ....12/20/2021 ...|....07/17/2025 ...|. . 386,105 |....... 386,105 |...
26251G-AC-9 ..... DRYDEN SENIOR LOAN FUND SERIES 2018-61A ..... . |Capital Distribution .. ....12/20/2021 ...|....08/01/2025 ...|. o |- 3,477,674 |.... 3,477,674 |...
36320N-AE-6 GALAXY CLO LTD ABS-SER-2015-20A CL-SUB 1 ... . |Paydown ................ ..12/20/2021 . .07/21/2025 .. ...21,642 |.. ... 42,610 |. . 42,610

36320N-AE-6 GALAXY CLO LTD ABS-SER-2015-20A CL-SUB 1 ...
48250K-AC-5 KKR FINANCIAL CLO LTD SERIES 11 CLASS SU ...
48250K-AC-5 KKR FINANCIAL CLO LTD SERIES 11 CLASS SU ...

48262L-AE-T ..... KKR FINANCIAL CLO LTD SERIES 21 CLASS &U ...

..12/20/2021 .

.09/18/2025 ..
..12/20/2021 . .07/15/2025 ..
..12/20/2021 . .08/01/2025 ..
...12/20/2021 ...J....07/15/2025 ...|.

. |Capital Distribution
. |Paydown ................
. |Capital Distribution
. | Paydown

.3,174,451 |..
... 32,256 |..
.1,675,3% |..
...46,586

3,174,451
. 71,395
1,675,395
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
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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
48252L-AE-7 ..... KKR FINANCIAL CLO LTD SERIES 21 CLASS SU ... .| Capital Distribution ...12/20/2021 ...|....08/01/2025 ...J.....5,007,692 . |-... 5,007,692 |.... 5,007,692 |...
48250H-AC-2 .. KKR FINANCIAL CLO LTD SERIES 9 CLASS SUB ... .| Capital Distribution .08/01/2025 .. ..439,281 439,281
59801R-AE-7 ..... |MIDOCEAN CREDIT CLO SERIES 2016-5I CLASS ... . |Paydown .....eennne . .07/19/2025 ... | eeeeiiies
59801R-AE-7 ..... MIDOCEAN CREDIT CLO SERIES 2016-51 CLASS ... .| Capital Distribution .. ....12/20/2021 ...|....08/01/2025 ...|.
G7340A-AA-2 ..... RACE POINT CLO LTD SERIES 2016-10X CLASS ... . |Basis Adjustment ....12/20/2021 ...|....09/01/2025 ...|.
G7340A-AA-2 ..... RACE POINT CLO LTD SERIES 2016-10X CLASS ... .| Capital Distribution .. ....12/20/2021 ...|....08/01/2025 ...]..... 3,344,026
82811C-AC-4 ..... SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... . | Paydown ....12/20/2023 ...|....07/21/2025 ...|........ 149,248 . .
82811C-AC-4 ..... SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... .| Capital Distribution .. ....12/20/2023 ...|....08/01/2025 ...]..... 1,837,521 |.eevveniiiinnnn fooreiiiiinnnns . |.... 1,837,521 |.... 1,837,521 |...
BGH39E-FK-O ..... GUGGENHE IM PDFNI 0.000% 05/22/25 ........ .| Security Withdraw ... ....04/17/2014 ...]....09/30/2025 ...|........ 102,214
BGH4J0-CD-6 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Security Withdraw ... ....04/12/2016 ...|....09/01/2025 ...|. (101,283)]-.ceeeeeeeeeeees fonnnnn 64,453 [ (T14,153)|eceeeeeeecs | 778,606 [ [onnnnn 677,323 |t
BGH4J0-CD-6 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Capital Distribution .. ....04/12/2016 ...|....07/15/2025 ...|.
GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Security Withdraw ... ..06/09/2017 . .09/01/2025 ..
GUGGENHEIM PDFNI 2.0 0.000% 04/12/27 ... .| Capital Distribution ..06/09/2017 . .07/15/2025 ..
BGH4R3-Y5-4 GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Security Withdraw ... ..08/26/2016 . .09/01/2025 ..
BGH4R3-Y5-4 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Capital Distribution .. ....08/26/2016 ...|....07/15/2025 ...|.
BGH39U-A6-0 ..... GUGGENHE IM PDFNI LLC INTEREST 0.000% ... . | Redempt ion 100.0000 . ....06/22/2014 ...|....09/30/2025 ...|.
BGH523-TA-3 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Security Withdraw ....05/09/2017 ...]....09/01/2025 ...|.
BGH523-TA-3 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... .| Capital Distribution .. ....05/09/2017 ...|....07/16/2025 ...|.
BGH4PY-1Z-8 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... .| Security Withdraw ....07/06/2016 ...|....09/01/2025 ...|.
BGH4PY-1Z-8 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... .| Capital Distribution ....07/06/2016 ...|....07/156/2025 ...|. . .
BES4K1-8T-5 ..... HUNTER POINT CAPITAL SUB  0.000% 07/15/ ... . | Redempt ion 100.0000 . .. |--..08/05/2022 ... [....09/30/2025 ...[. N IO ..... 139,632 |...
445717-AB-7 ..... HUNTER POINT CAPITAL SUB  0.000% 07/15/ ... | tevevrriiiiiiiiiiiiiiiiiiiiiieniieies |oveiineeee ceeeaannns Redempt ion 100.0000 ......coeunnnnens ....08/05/2022 ...]....09/30/2025 ... | eeuueiiiiiinnnn Jovnnnnnniiiinnn oo i Lo e Lo o (140,028)]...... (140,028)...cvevvvnnnnns fovvevnnnnnniiins fooenniiiiiininns foovevninnnnnnns
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 58,098,363 796,540 1,162,325 [ (1,070,441) 3,029,306 58,989,175 | 56,975,044 (2,002,258)| (2,002,258)| 2,887,277
BES4K1-8T-5 ..... |LENDBUZZ AUTO 2025 Feeder .........ccooeeviinnnns | ..................................... | ..................... |D|RECT FUNDING ..ooiiiiiiiiiiiiiiiiis ...04/29/2025 ...|.... 09/15/2025 ...]|..... 2,388,690 |..evunniiiiinnnn foovviiiiiins Joviiininiiiiiins foiiiiinns Jeviiniiin foiiinn e 2,388,690 [.... 2,388,690 |....oeuviiiiinnn fooviiiiiiiinnnns i o 57,663
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 2,388,690 2,388,690 [ 2,388,690 57,663
6899999. Total - Unaffiliated 102,127,428 352,551 1,912,340 (1,085,438) 3,300,329 103,615,636 | 101,945,725 (1,658,039)] (1,658,039) 4,751,943
6999999. Total - Affiliated 10,000,000 10,000,000 | 10,470,060 470,060 470,060 1,018,750
7099999 - Totals 112,127,428 352,551 1,912,340 (1,085,438) 3,300,329 113,615,636 | 112,415,785 (1,187,979)] (1,187,979) 5,770,693
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912828-P4-6 . ..|US TREASURY N B 1.625% 02/15/26 .... R R 09/30/2025 DLICGA-MSPL-CIO .. 244,931 |. 244,939 |... A
91282C-NP-2 .........|US TREASURY N B 3.875% 07/31/27 . 08/21/2025 . Various ......... 185,677,901 |. 185,250,000 |. A
91282C-\V-9 . ..|US TREASURY N B 3.625% 08/31/27 . 08/26/2025 . HSBC SECURITIES . 57,982,096 |. .58,000,000 |. A
91282C-NX-5 . ..|US TREASURY N B 3.625% 08/31/30 . 09/17/2025 . Various ... 120,007,478 |. 120,130,000 |. A
91282C-NY-3 . .|US TREASURY N B 3.375% 09/15/28 . ......00/17/2025 . Various . . 69,532,031 |. .69,750,000 |. A
912828-P4-6 . ..|US TREASURY N B  1.625% 02/15/26 . i 09/30/2025 ..... DLICGA-CIO 244,931 |. 244,939 |... AL
0019999999. Subtotal Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 433,689,368 433,619,878
3130B7-20-6 ... FEDERAL HOME LOAN BANK  6.000% 07/28/45 . ...07/09/2025 .....[RBC CAPITAL MARKETS LLC ...eeiiiiiiiiiiiieeeeeeeeeeeee e [ [eeerenreneeeeeeeeeeeens 6,000,000 |...ccvvvnnniiininnnnnns 6,000,000 |...
3130B7-CM-4 .........| FEDERAL HOME LOAN BANK  6.000% 08/07/45 . ...07/29/2025 ... RBC CAPITAL MARKETS LLC ... J 6,000,000 [......oevvvnnnnnnnnnees 6,000,000 |...
0029999999. Subtotal - Issuer Credit Obligations - Other U.S. Government Obligations (Not Exempt from RBC) 12,000,000 12,000,000
085209-AH-7 ......... JGOVT OF BERMUDA SERIES 144A  3.375% 08/ ..ouviververesesuessssesssussessssnsssssssssessssssnssesessssesesessases [ 09/12/2025 ..... JETGRGPGEXN = ELIC FUH = BPIM .veuvveeseseesesessenessenesssnsssnsssensesessenesesnessssesesssensssenssnesesseseses | T P VT 250,000
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 175,038 250,000
275282-0D-6 E SIDE CA UNION HIGH SCH DISTS SERIES B JUURN RN 09/12/2025 ... ETGRGPGEXN - ELIC FWH - GPIM U ... 79,780 |. ..100,000 |... E
54438C-YT-3 . .|LOS ANGELES CA CMNTY CLG DIST ~ 2.825% 0 . 09/05/2025 . ETGRGPGEXN - ELIC FWH - GPIM .. K K 79,638 |. 100,000 |.

569203-NS-7 . MARION POLK CNTYS OR SCH DIST SERIES A ... 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. K K 53,771 | 100,000 |.
.| PALOMAR CA CMNTY CLG DIST ~ 2.990% 08/01 .

969268-DN-8 WILLIAM 8 HART CA UNION HIGH S 2.363% ..... 09/30/2025 ..... DLICGA-CIO ...
97705M-PZ-2 ......... WISCONSIN ST SERIES 1 5.000% 05/01/33 ...eeieeiiiuuriiieiiiiiiiiiiiiiiiiiiieiieiiiiiieeessiiiieeeessiieeees e 09/30/2025 ..... DLICGA-CI0

1.D F
1.BFE ..
1B FE ..
697511-FP-3 . . 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. K K 74,316 | 100,000 |. 1.CFE ..
774286-AM-0 . ..|ROCKWALL TX INDEP SCH DIST ~ 2.380% 02/1 . 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. K K , K 100,000 |. 1.AFE ..
798189-RS-7 . ..|SAN JOSE CA EVERGREEN CMNTY CL SERIES B .. 09/12/2025 . ETGRGPGEXN - ELIC FliH - GPIM K K , K 100,000 |. 1.BFE ..
03667P-HV-7 . ..| ANTELOPE VLY CA CMNTY CLG DIST ~ 2.869% .. 09/30/2025 . DLICGA-CIO ... K K .. 250, K ..250,000 |. 1.CFE ..
084154-G8-0 . ..|BERKELEY CA UNIF SCH DIST ~ 2.798% 08/01 . 09/30/2025 . DLICGA-CI0 K K ,000, K ,000,000 |. 1.BFE ..
190335-MA-4 . ..| COAST CA CMNTY CLG DIST ~ 2.881% 08/01/3 . 09/30/2025 . DLICGA-CIO K K ..900, K ..900,000 |. 1B FE ..
250375-MB-5 . .. | DESERT CMNTY CLG DIST CA  2.878% 08/01/ . 09/30/2025 . DLICGA-CI0 K K ..250, K 250,000 | 1.CFE ..
275282-0D-6 . .| E SIDE CA UNION HIGH SCH DISTS SERIES B .. .......00/30/2025 . DLICGA-CIO K K .. 250, K 250,000 | 1.D FE ..
357155-CA-6 FREMONT CA UNIF SCH DIST ALAME SERIES B .. U R 09/30/2025 DLICGA-CIO ... O , K ..500,000 |... 1.C FE
357155-CF-5 FREMONT CA UNIF SCH DIST ALAME SERIES B .....eoeeiiiiiiiiieeeiee e [ 09/30/2025 DLICGA-CIO ... JU , K ..500,000 |... 1.C FE
432272-GC-0 . .. |HILLSBOROUGH CA SCH DIST ~ 0.000% 09/01/ . 09/30/2025 . DLICGA-CI0 K K .. 180, K 250,000 | 1.AFE ..
44236P-MA-3 . .| HOUSTON TX CMNTY CLG SERIES B 2.059% 0 . .......00/30/2025 . DLICGA-CIO K K .. 250, K 250,000 | 1B FE ..
494791-T8-2 KING CNTY WA PUBLIC HOSP DIST ~ 3.114% 1 .... R R 09/30/2025 DLICGA-CIO ... O , K ..250,000 |... 1.EFE
56781R-LK-1 MARIN CA CMNTY CLG DIST SERIES B 2.699 .... JN RO 09/30/2025 DLICGA-CIO ... JU , K ..500,000 |... 1.AFE
597502-CB-7 . ..|MIDLAND CNTY TX HOSP DIST SERIES A 2.8 . 09/30/2025 . DLICGA-CI0 K K ..500, K 500,000 |. 1.D FE ..
616871-MF-3 . ..|MORENO VLY CA UNIF SCH DIST ~ 3.819% 08/ . 09/30/2025 . DLICGA-CIO K K .. 250, K 250,000 | 1.D FE ..
626905-PZ-0 . ..[MURRIETA VLY CA UNIF SCH DIST ~ 2.934% 0 . 09/30/2025 . DLICGA-CI0 K K ..250, K 250,000 | 1.CFE ..
671205-42-2 . ..| OAK GROVE CA SCH DIST  2.870% 08/01/44 .. 09/30/2025 . DLICGA-CIO K K .. 183, K 250,000 | 1.D FE ..
672325-P2-7 . .. | OAKLAND CA UNIF SCH DIST ALAME ~ 2.774% .. 09/30/2025 . DLICGA-CI0 K K ..645, K 750,000 |. 1.EFE ..
672325-P5-0 . ..| OAKLAND UNIFIED SCH DIST ~ 3.115% 08/01/ . 09/30/2025 . DLICGA-CIO 1.EFE ..
692039-SU-5 ......... | OXNARD CA UNION HIGH SCH DIST = 3.077% 0 . 09/30/2025 . DLICGA-CI0 1.CFE ..
774286-AM-0 . ..|ROCKWALL TX INDEP SCH DIST ~ 2.380% 02/1 . 09/30/2025 . DLICGA-CIO 1.AFE ..
796720-PP-9 . .. | SAN BERNARDINO CA CMNTY CLG DI 2.786% .. 09/30/2025 . DLICGA-CI0 1.BFE ..
797272-QY-0 . ..| SAN DIEGO CA CMNTY CLG DIST SERIES A 3 . 09/30/2025 . DLICGA-CIO 1B FE ..
797272-RZ-6 . ..| SAN DIEGO CA CMNTY CLG DIST ~ 2.760% 08/ . 09/30/2025 . DLICGA-CI0 1.BFE ..
798189-RR-9 . ..| SAN JOSE CA EVERGREEN CMNTY CL SERIES B .. 09/30/2025 . DLICGA-CIO 1B FE ..
798189-RS-7 . ..| SAN JOSE CA EVERGREEN CMNTY CL SERIES B .. 09/30/2025 . DLICGA-CI0 1.BFE ..
802385-SB-1 . ..| SANTA MONICA CA CMNTY CLG DIST ~ 2.704% .. 09/30/2025 . DLICGA-CIO 1.CFE ..
802385-SY-1 . .| SANTA MONICA CA CMNTY CLG DIST SERIES B .. 09/30/2025 . DLICGA-CI0 1.CFE ..
1.C FE
1.B F

m

0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Dlrect and Guaranteed

15,379,213 15,850,000

047870-SP-6 . .| ATLANTA GA WTR WSTWTR REVENUE ~ 2.913% 1 . 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 74,800 |. 100,000 |. 1.D FE ..
13032U-XW-3 . ..| CALIFORNIA ST HLTH FACS FING A 2.520% 09/05/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 100,000 |. 1.D FE ..
155498-KP-2 . .. | CENTRL TX REGL MOBILITY AUTH R 5.000% 09/05/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 100,000 |. 1.FFE ..
23542J-RC-1 .. | DALLAS TX WTRWKS SWR SYS REV SERIES D .. 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 100,000 |. 1.CFE ..
353187-EV-5 . ..| FRANKLIN CNTY OH HOSP FACS REV ~ 2.877% 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 250,000 |. 1.CFE ..
414008-CU-4 . ..|HARRIS CNTY TX CULTURAL EDU FA  3.344% 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 100,000 |. 1.FFE ..
584556-Gli-8 . .|MED CENTER MS EDUCTNL BLDG COR  2.917% ......00/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM .. 250,000 | 1.CFE ..
646066-7K-0 NEW JERSEY ST EDUCTNL FACS AUT SERIES D ..eeeeeeeuiiiieeeeiiiiiiieeeeeiiiieeeeeeieeeeeeeiee e o, 09/12/2025 ..... ETGRGPGEXN - ELIC FIiH - GPIM ..100,000 |... 1.F FE
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66285I-A9-7 N TX TOLLWAY AUTH REVENUE SERIES B 3.0 .eeeeeieeeenieeeeeene e e e ceen e e e eeenn e e e e eene e e eennn e eee |eennad 09/12/2025 ETGRGPGEXN - ELIC FIiH - GPIM ..100,000 |... 1.0 FE
790417-AQ-2 . ..| SAINT JOHNS CNTY FL INDL DEV A SERIES B .. 09/05/2025 . ETGRGPGEXN - ELIC FIiH - GPIM .. 100,000 |. 1.CFE.
95737T-EK-8 . ..| WESTCHESTER CO NY LOCAL DEV CO  3.846% 09/05/2025 . ETGRGPGEXN - ELIC FIiH - GPIM ..250,000 |. 1.EFE .
010869-JL-0 . ..| ALAMEDA CA CORRIDOR TRANSPRTN SERIES B . 09/30/2025 . DLICGA-CIO .. ,000,000 |. 1.EFE.
010869-JR-7 . ..| ALAMEDA CA CORRIDOR TRANSPRTN SERIES A . 09/30/2025 . DLICGA-CIO ..250,000 |. 1.EFE ..
01170R-RG-9 . ..| ALASKA HSG FIN CORP HOME MTG SERIES C .. 09/30/2025 . DLICGA-CIO 250,000 |. 1.BFE ..
047870-SP-6 . .| ATLANTA GA WTR WSTWTR REVENUE ~ 2.913% 1 . ......09/30/2025 . DLICGA-CIO . N 250,000 |. 1.DFE ..
114894-2V-3 BROWARD CNTY FL ARPT SYS REVEN SERIES C ..evvviiiiiiiiiiiiiiiiii e ecvniieeeens [anand 09/30/2025 ..... DLICGA-CIO ... 250,560 |. ..250,000 |... 1 E
13032U-D9-6 CALIFORNIA ST HLTH FACS FING A 4.353% ...oiieeeeeieeeeeeneieeeeeenne e e e eeennee e e eennn e e e eennnneeeeennnn |eennad 09/30/2025 ..... DLICGA-CIO ... ,000,000 |. ,000,000 |... 1.0 FE
130320-VL-9 . ..|CALIFORNIA ST HLTH FACS FING A 2.984% .. 09/30/2025 . DLICGA-CIO ... ,785,589 |. ,750,000 |. 1.DFE ..
130491-AS-2 . .| CALIFORNIA ST MUNI FIN AUTH  5.000% 07/ . 08/08/2025 HILLTOP SECURITIES INC .. ... 97,629 |. ..100,000 |. 1 E ..

m

...... 09/30/2025 ..... [DLICGA-CIO
...... 09/30/2025 ..... [DLICGA-CIO
08/22/2025 . TRB CAPITAL MARKETS LLC ..
09/30/2025 . DLICGA-CIO ...

09/30/2025 . DLICGA-CI0
09/30/2025 . DLICGA-CIO
09/30/2025 . DLICGA-CI0
09/30/2025 . DLICGA-CIO
09/30/2025 . DLICGA-CI0

13057E-EJ-9
130808-2Y-3
155498-Hz-4 .
155498-Hz-4 .
155498-JL-3 .
155498-M0-8 .
155498-MR-6 .
235036-6Z-8 .
23503C-AN-7 .

CALIFORNIA PUBLIC FIN AUTH REV SERIES C
CALIFORNIA STHD CMNTYS DEV AUT  2.682%
.. | CENTRL TX REGL MOBILITY AUTH R SERIES B ..
.. | CENTRL TX REGL MOBILITY AUTH R SERIES B ..
.. | CENTRL TX REGL MOBILITY AUTH R SERIES C ..
.| CENTRL TX REGL MOBILITY AUTH R SERIES E ..
.. | CENTRL TX REGL MOBILITY AUTH R SERIES E ..
..|DALLAS FORT WORTH TX INTERNATI SERIES C ..
.. | DALLAS FORT WORTH TX INTERNATI SERIES A
. [DIST OF COLUMBIA WTR SHR AUTH SERIES D .

..500,000 |.
241,316 |.

..500,000 |...
..250,000 |...
100,000 |.
100,000 |.
100,000 |.
850,000 |
300,000 |.

m

254845-TH-3 ........ 09/30/2025 . DLICGA-CIO .. ..500,000 |.
283299-AS-4 .........|EL MONTE CALIF  3.766% 08/01/45 ..... 07/15/2025 . J.P. MORGAN §I 76,510 |.
34446A-CA-4 . ..|WI BUG TUSSEL 2 LLC  6.201% 05/01/54 09/30/2025 . DLICGA-CIO ... ..100,000 |.
353187-EV-5 . ..| FRANKLIN CNTY OH HOSP FACS REV ~ 2.877% 09/30/2025 . DLICGA-CI0 .
366133-SJ-6 . ..| GARLAND TX ELEC UTILITY SYS RE SERIES B .. 09/30/2025 . DLICGA-CIO

366133-SL-1 . ..| GARLAND TX ELEC UTILITY SYS RE SERIES B 09/30/2025 . DLICGA-CI0

414008-CU-4 . ..|HARRIS CNTY TX CULTURAL EDU FA  3.344% 09/30/2025 . DLICGA-CIO

451174-AX-4 . .| IDAHO ENERGY RESOURCES AUTH TR 2.861% 09/30/2025 . DLICGA-CI0

MMAMmMMmMmMMMmmMmmmmmm

45204F-HB-4 ILLINOIS ST FIN AUTH REVENUE SERIES A ..... 09/30/2025 ..... DLICGA-CIO ...

250,000 |.

54445C-AC-7 .........|LOS ANGELES CA DEPT OF ARPTS C SERIES A ...evvviiiiiiiiiiiiiiiiiiiiiie e [10..09/30/2025 .. DLICGA-CIO ... E
57584Y-D3-0 . .. | MASSACHUSETTS ST DEV FIN AGY R SERIES D .. DLICGA-CIO ... ..100,000 |. E ..
57585B-PA-0 . .| MASSACHUSETTS ST DEV FIN AGY  5.000% 07 . GOLDMAN SACHS & CO. LLC ,368,724 |. E ..
575896-WR-2 MASSACHUSETTS ST PORT AUTH SERIES € 2. ..eeveiiieeiiiiiiieeeeiiiie e [-222200/80/2025 ... DLICGA-CIO 250,000 | E

2,000,000 |..

Y

rormmMmMImmM@oommoomMMIAODOMMmomMomMooMomMoomMomMmmMmmMMMTTMmosoomo
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576051-ZT-6 MASSACHUSETTS ST WTR RESOURCES SERIES C ... DLICGA-CIO ... ,989,951 |. E

501745-8C-1 . ..|MET ATLANTA GA RAPID TRANSIT A SERIES D DLICGA-CIO ,000,000 | 1,000,000 |. E ..
59335K-CZ-8 . .| MIAMI DADE CNTY FL SEAPORT REV SERIES A .. DLICGA-CI0 ,500,000 |. 1,500,000 |. E..
50335K-DB-0 MIAMI DADE CNTY FL SEAPORT REV SERIES A DLICGA-CIO ... 250,000 | 250,000 |... E

636091-AR-3 NATIONAL FIN AUTH NH HOSP FACS SERIES B .. JUR 09/30/2025 DLICGA-CI0 250,000 | 250,000 |... E

645424-BP-6 . .. |NEW HOPE CULTURAL EDUCATION FA  5.500% .. 08/14/2025 . GOLDMAN SACHS & CO. LLC ,560,5655 |. 1,500,000 |. 1.D FE ..
646066-7K-0 . ..[NEW JERSEY ST EDUCTNL FACS AUT SERIES D .. 09/30/2025 . DLICGA-CIO ... ,000,000 | 1,000,000 |. 1.FFE ..
646140-EA-7 . ..[NEW JERSEY ST TURNPIKE AUTH TU SERIES B .. 09/30/2025 . DLICGA-CIO 346,653 ..350,000 |. 1.EFE ..
64971P-KN-4 . ..|NEW YORK CITY NY INDL DEV AGY 2.681% 0 . 09/30/2025 . DLICGA-CI0 100,000 100,000 |. 1.EFE ..
650035-6A-1 . ..|NEW YORK ST URBAN DEV CORP REV SERIES D- . 01/01/2025 DLICGA-CIO .298,221 300,000 | 1B FE ..
6628511-A9-7 . .| N TX TOLLWAY AUTH REVENUE SERIES B 3.0 . 09/30/2025 . DLICGA-CI0 500,000 500,000 |. 1.D FE ..
66285l-E5-1 . .| N TX TOLLWAY AUTH REVENUE ~ 3.011% 01/01 . 09/30/2025 . DLICGA-CIO 500,000 ..500,000 |. 1.D FE ..
663903-KJ-0 . .. NORTHEAST OH REGL SWR DIST ~ 2.769%% 11/1 . 09/30/2025 . DLICGA-CI0 000,000 1,000,000 |. 1.BFE ..
720653-06-2 . ..|PIERCE CNTY WA SWR REVENUE SERIES B 2. . 09/30/2025 . DLICGA-CIO .250,000 ..250,000 |. 1.CFE ..
73358X-DP-4 . ..|PORT AUTH OF NEW YORK & NEW JE ~ 3.139% .. 09/30/2025 . DLICGA-CI0 4,000,000 4,000,000 1.D FE ..
759136-UN-1 . ..|REGL TRANSPRTN DIST CO SALES T SERIES A .. 09/30/2025 . DLICGA-CIO ... 250,000 250,000 1B FE ..
762244-NJ-6 . ..|RHODE ISLAND HEALTH & EDUCATIO  5.250% 08/22/2025 . TRB CAPITAL MARKETS LLC .. 199,688 200,000 1.EFE ..
84908A-AH-7 . ..| SPOKANE WA PUBLIC FACS DIST SA SERIES A 09/30/2025 . DLICGA-CIO ... 250,000 1B FE ..
876380-RH-4 . ..| TARRANT CNTY TX CULTURAL EDU F  3.292% .. 09/30/2025 . DLICGA-CI0 500,000 1.EFE ..
876380-RJ-0 . .| TARRANT CNTY TX CULTURAL EDU F  3.422% .. .......00/30/2025 . DLICGA-CIO ..100,000 |. 1.EFE ..
880558-PH-8 TENNESSEE ST SCH BOND AUTH SERIES A 2. [ 09/30/2025 ..... DLICGA-CIO ... .. 1,000,000 |... 1.B FE

88213A-MD-4 TEXAS ST A & M UNIV SYS BRD OF SERIES D .....vveeieiiiiiiiiie et oo 09/30/2025 ..... DLICGA-CIO ... ..150,000 |... 1.AFE

886640-JL-6 . .| TIFT CNTY GA HOSP AUTH  2.977% 12/01/42 . ......00/30/2025 . DLICGA-CI0 100,000 |. 1.CFE ..
89546R-TF-1 TRI_CNTY OR MET TRANSPRTN DIST SERIES B .....eeieuveeeieeiiiiiieeeeeeiiiieeeeeeiiieeeeeeieeeeeeeiieeeee o, 09/30/2025 ..... DLICGA-CIO ... ..250,000 |... 1.AFE
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89546R-TG-9 TRI CNTY OR MET TRANSPRTN DIST SERIES B JUT I 09/30/2025 DLICGA-CIO ... ..250,000 |... 1.
914073-BD-2 . ..[UNIV OF ARKANSAS AR UNIV REVEN SERIES B 09/30/2025 . DLICGA-CIO ... 100,000 |. 1.
91476P-D7-0 . ..|UNIV OF OKLAHOMA OK  5.948% 07/01/49 .. 07/15/2025 . MORGAN STANLEY & CO 100,000 |. 1.
94985X-AF-6 . ..|WELLS FARGO BANK OT NATIONAL A  6.734% 09/30/2025 . DLICGA-CIO .. 650,000 1.
956704-D7-2 . .| WEST VIRGINIA ST UNIV REVENUES SERIES A .. ......09/30/2025 . DLICGA-CIO ,500, N 2,500,000 |. 1.
95737T-EK-8 . .| WESTCHESTER CO NY LOCAL DEV 00 3.846% ...eevuuniiiiiiuniiiiiiiiiiiiiiiiiniiiesiisniiseserennisesscennnnnees [oeeees 09/30/2025 ..... 0T O o AP PPN 3,046,121 |..ovvuniiiiiiiiiinnns 3,050,000 |... 1.

0059999999 Subtotal Issuer Credit Obligations - Municipal Bonds - Special Revenues 43,020,219 43,400,000
409322-AD-6 ........ |HAMPTON ROADS PPV LLC  6.621% 06/15/53 I 09/12/2025 ... ETGRGPGEXN - ELIC FIH - GPI .. . ..225,000 |...
50203U-AA-1 . .|LBJ INFRASTRUCTURE GROUP  3.797% 12/31/ . 09/25/2025 . ..250,000 |.
52808#-AA-9 LEW1S MCCHORD COMMUNITIES LLC SENIOR SEC ..euveveseererssreesresesuenessenesnenennsnensansnsarenessenesnenennenes |oenees07/28/2025 ... DIRECT FUNDING . .. 3,500,000 |...

Various

0069999999. Subtotal - Issuer Credit Obllgatlons Prolect Finance Bonds Issued by Operatlng Entltles (Unaffiliated) 3,854,807 3,975,000

¢'v04

025816-Cli-7 .........| AMERICAN EXPRESS COMPANY ~ 4.050% 05/03/ ...eeeeriiuuriiiiiiiiiiiiiieieiiiiie et [eeeed 09/17/2025 ..... J.P. MORGAN SECURITIES LLC .. ..936,817 |. ..930,000 |... 1
025816-DH-9 ......... AMERICAN EXPRESS COMPANY  5.282% 07/27/ ... R 09/17/2025 ..... BANK OF AMERICA 465,182 |. .. 449,000 |... 1
025816-DU-0 AMERICAN EXPRESS COMPANY  5.532% 04/25/ .... Various 1
025816-EJ-4 . ..| AMERICAN EXPRESS COMPANY  4.351% 07/20/ . BANK OF AMERICA 1
035240-A0-3 . .| ANHEUSER-BUSCH INBEV WORLDWIDE ~ 4.750% E BANK OF AMERICA .. 1
035240-AV-2 ANHEUSER-BUSCH INBEV WORLDWIDE  3.500% .eeeueuviiieeeeeiiiiieeceeiieee et oo 09/17/2025 J.P. MORGAN SECURITIES LLC .. 1
036752-AV-5 ELEVANCE HEALTH INC = 5.350% 10/15/25 ..eeiiiiiiiiieiiiiiiiie et e 09/30/2025 DL ICGA-MSPL-C10 2.
03743Q-AY-4 . ..|APA CORP  7.750% 12/15/29 ................ 09/16/2025 . Tax Free Exchange .. 2.
038222-AS-4 . .. | APPLIED MATERIALS INC ~ 4.800% 06/15/29 09/17/2025 . J.P. MORGAN SECURITIES LLC 1
059165-EN-6 . ..|BALTIMORE GAS AND ELECTRIC CO  2.250% O . 09/17/2025 . BANK OF AMERICA ............. 1
09247X-AR-2 . ..|BLACKROCK INC ~ 1.900% 01/28/31 ... 09/17/2025 . J.P. MORGAN SECURITIES LLC 1
096630-AK-4 . .. | BOARDWALK PIPELINES LP  5.625% 08/ . 01/01/2025 DLICGA-GPIM-INDFA ........... 2.
11135F-BG-5 . ..| BROADCOM INC ~ 3.750% 02/15/51 ........... 09/05/2025 . ETGRGPGEXN - ELIC FliH - GPIM 1
114259-AT-1 . .. | BROOKLYN UNION GAS CO  3.865% 03/04/29 09/17/2025 . BANK OF AMERICA ................ 2.
16876H-AB-5 . ..| CHILDERN § HEATH SYS TX ~ 2.511% 08/15/5 . 09/12/2025 . ETGRGPGEXN - ELIC FliH - GPIM 1
18271#-AA-8 . ..| CLARUS CAPITAL LLC  6.921% 09/30/31 ... 09/30/2025 . DIRECT FUNDING ............... 2.
18271#-AA-8 . ..| CLARUS CAPITAL LLC ~ 6.921% 09/30/31 08/13/2025 . Interest Capitalization 2.
18271#-AB-6 . ..| CLARUS CAPITAL LLC  6.921% 09/30/31 09/30/2025 . DIRECT FUNDING ............ 2.
18271#-AB-6 . ..| CLARUS CAPITAL LLC ~ 6.921% 09/30/31 08/13/2025 . Interest Capitalization 2.
18271#-AC-4 . ..|CLARUS CAPITAL LLC 10.000% 09/30/31 09/30/2025 . DIRECT FUNDING ... 3.
202795-IN-1 . .. | COMMONWEALTH EDISON ~ 3.700% 08/15/28 .. 09/17/2025 . BANK OF AMERICA .. 1
24422E-XN-4 .. . [ JOHN DEERE CAPITAL CORP  4.900% 03/07/3 . 09/17/2025 . J.P. MORGAN SECURITIES LLC 1

[ R 06/30/2025

B 09/17/2025
09/17/2025 .
......00/17/2025 .
...... 09/17/2025

.| DISCOVERY COMMUNICATIONS LLC SENIOR UNSE ....
ENERGY TRANSFER LP  5.250% 07/01/29 ...
..|ENTERGY CORP ~ 2.400% 06/15/31 ........
-|ENTERGY LOUISIANA LLC ~ 3.050% 06/01/31
ENTERGY TEXAS INC  1.750% 03/15/31

25470D-BS-7 .
20273V-AZ-3
20364G-AP-8 .
203641-AX-6 .
29365T-AK-0

w
TTomoTMTTMO T METmETMTMr>r0o0TmoOro@WoOO MO AT

B o o i B B o e o e o e e« B e o o i e B o e o e = = B = i B B« B o e o e e B B o i e e B o e o e e
mMmmmMmmMmMmmmMmMmAmmmmMmmAmmeE MMM MMmMmmmmmmmmmm

15,281,000 |..
4,039,000 |

15,222,005 |.
..... 4,181,657 |.

Tax Free Exchange
BANK OF AMERICA ..
BANK OF AMERICA
BANK OF AMERICA
BANK OF AVERICA ..

2,111,000 | ..

2.
2.
1
1
30161N-BR-1 EXELON CORP  5.125% 03/15/31 ..eeeeieeiiiie e oo 09/17/2025 BANK OF AMERICA .. 2,679,000 |... 2.
341081-GT-8 . ..|FLORIDA POWER LIGHT CO  5.150% 06/15/29 . 09/17/2025 . BANK OF AMERICA 1,709,000 1
438516-CL-8 . ..|HONEYWELL INTERNATIONAL ~ 4.250% 01/15/2 . 09/17/2025 . BANK OF AMERICA 460,000 1
438516-CR-5 . .. |HONEYWELL INTERNATIONAL ~ 4.950% 09/01/3 . 09/17/2025 . BANK OF AMERICA 1,782,000 1
438516-CZ-7 . ..|HONEYWELL INTERNATIONAL ~ 4.750% 02/01/3 . 09/17/2025 . BANK OF AMERICA 4,514,000 1
459200-KA-8 . ..| IBM CORP  3.500% 05/15/29 .. 09/17/2025 . Various ......... 1,402,000 1
459200-LH-2 . ..| IBM CORP  5.000% 02/10/32 .. 09/17/2025 . BANK OF AMERICA . 4,479,000 1
46590X-A0-9 . ..|JBS USA FOOD FINANCE ~ 4.375% 02/02/52 . 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM 250,000 2.
48252A-AA-9 . ..|KKR GRP FIN CO VI LLC SERIES 144A 3.75 . 09/17/2025 . Various . 2,814,000 1
48255G-AA-3 . ..|KKR GROUP FINANCE CO XI1 LLC ~ 4.850% 05 . 09/17/2025 . BANK OF Al 2,735,000 1
48261*-AA-1 . ..|KFIVE | LLC 10.000% 04/09/28 ............ 05/15/2025 . Interest Capltallzatlon 1,210,141
553020-AA-6 . ..| 706 MISSION STREET CO LLC ~ 5.340% 03/01 . 09/25/2025 . DIRECT FUNDING ............ 1,793,175
5801311-GB-4 . ..|MCDONALDS CORP  4.400% 02/12/31 ... 09/17/2025 . J.P. MORGAN SECURITIES LLC 4,930,000
65339K-DK-3 . .. |NEXTERA ENERGY CAPITAL  5.300% 03/ . 09/17/2025 . BANK OF AMERICA .. 4,440,000
67080L-AA-3 . .| NUVEEN LLC SERIES 144A  4.000% 11/01/28 . 09/17/2025 . BANK OF AMERICA .. 1,855,000

67777J-AK-4 . OHIOHEALTH CORP SERIES 2020  3.042% 11/ .
713448-EG-9 ......... PEPSICO INC  7.000% 03/01/29
T13448-FA-1 ......... PEPSICO INC  1.400% 02/25/31

......00/12/2025 . ETGRGPGEXN - ELIC FliH - GPIM
...... 09/17/2025 ..... [Various R JU .. 5,786, K .. 5,255,
...... 09/17/2025 ..... [BANK OF AMERICA ......vveiiieiiiisititeiiittt ettt ettt e ettt et ettt e e ettt e e e st eeeeesniiieeeeses |oesiiiiieeeasiieiieeessiiieeeees |oeeeiiiiieeeaaiieees 3 718,928 |...ooviiiiennnnee.... 4,247,000
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606822-BX-1
606822-CB-8

71531Q-AD-3 .

MITSUBISHI UFJ FIN GRP  2.309%
MITSUBISHI UFJ FIN GRP  2.494%

.| PERSHING SQUARE HOLDINGS LTD

07/20/32 ...
10/13/32 ...
3.250% 11 .

09/17/2025
09/17/2025
09/05/2025 .

BANK OF AMERICA ..
BANK OF AMERICA
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713448-FX-1 PEPSICO INC ~ 4.500% 07/17/29 . 09/17/2025 J.P. MORGAN SECURITIES LLC .. .. 7,091 [1.E FE .
718546-AW-4 . ..|PHILLIPS 66  2.150% 12/15/30 . 09/17/2025 . Various ... 2.AFE ..
718547-AU-6 . ..|PHILLIPS 66 CO  5.250% 06/15/31 09/17/2025 . Various ... 2.AFE ..
75513E-CV-1 . ..|RTX CORP  6.000% 03/15/31 .. 09/17/2025 . BANK OF AMERICA 4,646,826 |. 2.AFE ..
75684%-AA-3 . ..| RED OAK INVENTORY FINANCE LLC 671% . 09/30/2025 . DIRECT FUNDING .48,000,000 |. .48,000,000 |. 2.CPL ..
75684*-AB-1 . ..|RED OAK INVENTORY FINANCE LLC B 10.000% . 09/30/2025 . DIRECT FUNDING ... . 11,500,000 |. . 11,500,000 |. 3.APL ..
75684%-AB-1 . .| RED OAK INVENTORY FINANCE LLC B 10.000% . 09/20/2025 . Interest Capitalization . . 3.APL ..
824348-BT-2 SHERWIN WILLIAMS CO  4.800% 09/01/31 09/17/2025 BANK OF AMERICA 2BFE ..oeeeens
87264A-BT-1 T MOBILE USA INC  2.875% 02/15/31 ... 09/17/2025 J.P. MORGAN SECURITIES LLC .2, 2.AFE
87264A-Bi-4 . ..| T MOBILE USA INC ~ 3.500% 04/15/31 09/17/2025 . J.P. MORGAN SECURITIES LLC . 22,164 |2.A FE ..
87264A-CB-9 . .| T MOBILE USA INC ~ 2.550% 02/15/31 09/17/2025 . Various ............ . 19,191 |2.A FE ..
87264A-DS-1 T MOBILE USA INC  5.125% 05/15/32 ... 09/17/2025 BANK OF AMERICA .. 4,642,163 |.oovvveiiiiiiiiis 4,478,000 |... . 78,412 |2.A FE
BES2TB-Y3-6 TAILOS INC CONVERTIBLE NOTE ~ 6.500% 04/ . 09/17/2025 DIRECT FUNDING ... eeeeetu e e eeeeet s e e e eees e e e e e e e e e e emne e e e e eemsa s e e e eeennneeeeennnnseeeennnnnaeennnnn  |reeennnnnseeeemnnnaneeeennnnnaeeees Joernnnnanreemnnninnnees 1,007,276 [.oeeeeeeeeeeeeennnnns 1,007,276 |...
BES3BE-7L-7 . ..|KALIBRI LLC ~ 8.773% 12/31/26 ............ 07/29/2025 . DIRECT FUNDING 1,100,000 .
BES43A-0B-3 . .. |KOMLINE SANDERSON GROUP INC ~ 9.753% 09/ . 07/18/2025 DIRECT FUNDING 3,161,479 |. 5.B Gl
BES4B3-7Y-1 . ..|SR CLO V - WH FUNDING SRM CLO V - CLASS .. 08/21/2025 . DIRECT FUNDING ... .. 2,250,000 |.
BES4G6-08-5 . ..| KWOR HOLDINGS LP TERM LOAN  9.252% 02/2 . 02/28/2025 . Tax Free Exchange . (1,735,541)). -
BES4G6-QT-9 . ..|KWOR HOLDINGS LP REVOLVER  9.252% 02/28 . 02/28/2025 . DIRECT FUNDING ... ..(70,000)|. 5.B Gl
BES4G6-QT-9 . ..| KWOR HOLDINGS LP REVOLVER  9.252% 02/28 . 02/28/2025 . Tax Free Exchange 70,000 feeeeeeeemmnneeeeeennnnnes 70,000 foieeiiiiiiiee e [ e
BES4G6-QW-2 . ..| KWOR HOLDINGS LP DDTL ~ 9.252% 02/28/30 .. 02/28/2025 . DIRECT FUNDING ... (45,000) | 5.B Gl
BES4G6-QUI-2 . ..| KWOR HOLDINGS LP DDTL  9.252% 02/28/30 .. 02/28/2025 . Tax Free Exchange .. 45,000 |.
BES4G6-RX-9 . ..| KWOR HOLDINGS LP PIK LOAN 12.002% 02/28 . 02/28/2025 . Tax Free Exchange .. .. 2,743,902 |. .. 2,743,902 |. .
BES4G6-RX-9 . ..| KWOR HOLDINGS LP PIK LOAN 12.002% 02/28 . 02/28/2025 . Tax Free Exchange . (3,322,416) ). . (2,743,902)|. 5.B Gl
BES4JL-ON-6 . .. | GUGGENHEIM PVT DEBT AGG 11 LP  7.446% 1 . 09/24/2025 . DIRECT FUNDING ...... 134,569,328 |. 135,193,924 |. 1.F FE ..
BES4LU-0S-0 . ..| PATIENT SQUARE EQUITY PARTNERS  4.298% 09/30/2025 . Interest Capitalization . .. 479,804 |. 2.CFE ..
BES4SE-S8-3 . ..|SAWYER ROAD CAPITAL LLC ~ 8.210% 07/15/3 . 07/24/2025 . DIRECT FUNDING ... . . 45,000,000 |. 2.AFE ..
BES4SE-SK-6 . ..| FONTE FINANCIAL LLC ~ 8.050% 07/15/33 .. 07/24/2025 . DIRECT FUNDING .52,500,000 |. .52,500,000 |. 2.AFE ..
BESATK-TS-3 . .| SCULPTOR ABF I11 WH LLC  7.454% 08/04/2 . 09/18/2025 . DIRECT FUNDING .. 5,898,185 |. .. 5,898,185 |. 2.CFE ..
BES4TL-PS-5 IWH PARENT LLC ~ 8.210% 08/31/35 08/11/2025 DIRECT FUNDING ... ....75,000,000 [. ....75,000,000 ... 2.AFE el
BESATL-TS-1 PCF |1 PARENT LLC  8.050% 07/31/33 .. DIRECT FUNDING ... ....68,000,000 [. ....68,000,000 ... 2.AFE
BES4TL-UC-4 . .| SPW PARENT LLC ~ 8.050% 08/31/33 ... DIRECT FUNDING .68,000,000 |. .68,000,000 |. 2.AFE
BES4UN-P7-5 . .| AMR MANAGECO LLC 12.000% 08/15/28 DIRECT FUNDING .. 1,100,000 |. .. 1,100,000 |. e
BES4WK-FO-5 GENEVA ROAD CAPITAL LLC ~ 7.670% 03/15/3 . DIRECT FUNDING ... ....74,000,000 [. ....74,000,000 ... 2.AFE ..
BES4WK-F6-2 BASIL ONLOOKER STREET FUNDING ~ 8.270% O ... DIRECT FUNDING ... .... 17,000,000 [. ....17,000,000 ... 2.AFE
BES4WK-FC-9 . ..| COOPERTOWN CAPITAL COMPANY LLC ~ 7.960% .. DIRECT FUNDING .73,000,000 |. . 73,000,000 |. 2.AFE ..
BESAWK-FD-7 . .| WILLOW TREE FINANCIAL LLC ~ 7.670% 11/30 . DIRECT FUNDING .76,000,000 |. . 76,000,000 |. 2.AFE ..
BES4WK-FL-9 SOUTHFIELD FINANCE LLC  7.380% 07/15/29 .... DIRECT FUNDING ... ....74,000,000 [. ....74,000,000 ... 2.AFE
BES4WK-FU-9 HUDSON FINANCIAL HOLDINGS FUND  7.870% .. 09/05/2025 DIRECT FUNDING ... ....76,000,000 [. ....76,000,000 ... 2.AFE
BES4YQ-E7-6 . ..|MERU FUNDING CO LLC  7.630% 10/17/33 .. 09/29/2025 . DIRECT FUNDING .50,000,000 |. .50,000,000 |. 2.AFE ..
BES4YQ-HE-8 . .. | MANASLU FUNDING CO LLC ~ 7.800% 10/15/35 . 09/29/2025 . DIRECT FUNDING .52,500,000 |. .52,500,000 |. 2.AFE ..
BES4YQ-HL-2 . .. | RUSSELSTOIN CAPITAL LLC ~ 7.910% 04/15/3 . 09/30/2025 . DIRECT FUNDING .75,500,000 |. .75,500,000 |. 2.AFE ..
BES4YQ-JV-8 . ..| ABS CAPITAL CLO INVESTMENTS Il  8.030% .. 09/30/2025 . DIRECT FUNDING . 77,500,000 |. . 77,500,000 |. 2.AFE ..
BES4YQ-LB-9 . ..|NORTHVALE FINANCIAL LLC ~ 7.230% 09/15/2 . 09/30/2025 . DIRECT FUNDING .65,000,000 |. .65,000,000 |. 2.AFE ..
BES4YQ-LC-7 . ..|NORTHVALE FINANCIAL LLC ~ 8.320% 11/15/4 . 09/29/2025 . DIRECT FUNDING .80,000,000 |. .80,000,000 |. 2.AFE ..
BES4YQ-LE-3 . ..|RIPARIUS FINANCE LLC ~ 8.400% 11/30/49 . 09/29/2025 . DIRECT FUNDING . 75,000,000 |. .75,000,000 |. 2.AFE ..
BES4YQ-LG-8 . ..|EL SIERRA CAPITAL FUNDING LLC 8.380% 0 . 09/26/2025 . DIRECT FUNDING .65,000,000 |. .65,000,000 |. 2.AFE ..
BES4YQ-LJ-2 . .. |DAVANE LANE FUNDING LLC ~ 8.090% 07/15/4 . 09/26/2025 . DIRECT FUNDING ... .72,500,000 |. .72,500,000 |. 2.AFE ..
05523R-AJ-6 . .. |BAE SYSTEMS PLC  5.125% 03/26/29 . 09/17/2025 . J.P. MORGAN SECURITIES LLC . ..930,000 1.G FE ..
06738E-AP-0 . ..|BARCLAYS PLC  5.200% 05/12/26 ..... 01/01/2025 DL |CGA-GP I~ INDFA 5,380,000 2.AFE ..
111021-AN-1 . ..|BRITISH TELECOMMUNICATIONS PLC ~ 4.250% 09/05/2025 . ETGRGPGEXN - ELIC FIiH - GPIM 2.BFE ..
449276-AD-6 . .| IBM INTERNATIONAL CAPITAL PTE  4.750% O . 09/17/2025 . BANK OF AMERICA ..... 1.G FE ..
53944Y-AU-7 . .. [LLOYDS BANK PLC ~ 4.976% 08/11/33 ....... 09/30/2025 . DL ICGA-GP I~ INDFA 1.G FE ..
606822-BU-7 . LIMITSUBISHI UFJ FIN GRP  2.048% 07/17/30 . 09/17/2025 . BANK OF AMERICA .. 1.G FE ..
1.G Fi
1.G F
2.B Fl
1.G Fi

865621-CE-8

SUMITOMO MITSUI FINL GRP 1.710% 01/12/ ....

09/17/2025

BANK OF AMERICA

953,000 |...
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86562\1-DN-7 SUMITOMO MITSUI FINL GRP  5.424% 07/09/ ...eeeeeeeeeeeeeenee e e e e e e e e e e e een e e e eennn e eeennn [enaad 09/17/2025 BANK OF AMERICA .. eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e ennas e e e e e nnnaeeeeennnnnneeeeennnnnses [reeernnnnnneeeennnnnneeeennnnnannes Joeennnnnnereennnnnnnnes §,272,792 |oiiiiiiiiiiiiiinns 4,051,000 |... L42,114 1. .
86562\-DT-4 . ..| SUMITOMO MITSUI FINL GRP  5.454% 01/15/ . 09/17/2025 . BANK OF AMERICA .. 1.
9285711-BU-3 . .. | VODAFONE GROUP PLC ~ 4.250% 09/17/50 ... 09/05/2025 . ETGRGPGEXN - ELIC FIiH - GPIM 2.
BES4JB-CL-7 . ..| TCGL FINANCE LIMITED 10.226% 03/22/30 . 08/20/2025 . DIRECT FUNDING ... 2.
BES4JB-CL-7 . ..| TCGL FINANCE LIMITED 10.226% 03/22/30 . 09/30/2025 . Interest Capitalization 2.
036752-AV-5 . ..| ELEVANCE HEALTH INC  5.350% 10/15/25 .. 09/30/2025 . DLICGA-CIO ... 2.
09256B-AL-1 . .| BLACKSTONE HOLDINGS FINA  2.500% 01/10/ . 09/30/2025 . DLICGA-CIO ,185, N 1.
096630-AK-4 BOARDWALK PIPELINES LP  5.625% 08/01/34 ......ccvvuniiiiiiiiiiiiiiiiiiiiieirciii e erenn e enanns [eennnd 01/01/2025 DLICGA-CIO ... 5,300,921 |oovrviiiiiiiiiiis 5,310,000 |... 2.
224044-CU-9 ......... [ COX COMMUNICATIONS INC ~ 5.450% 09/01/34 ...eeeeeeieeiee e e e e e e e e e es e 09/30/2025 DLICGA-CIO ... 5,589,823 [....covvuiiiiiiinnnnns 5,530,000 |... 2.
437076-CZ-3 . ..|HOME DEPOT INC ~ 5.150% 06/25/26 ........ 09/30/2025 . DLICGA-CIO .. 3,615,000 |. 1. .
61747Y-EF-8 . .| MORGAN STANLEY JUNIOR SUBORDINATED 2.4 . 09/30/2025 . DLICGA-CIO .10,270,000 |. 2.AFE ..
65473P-AL-9 NISOURCE INC  1.700% 02/15/31 ...euiiiiiiiiiiiiiiiiiii e e rens e seaans [eenand 09/30/2025 0T R T 11 Y 4,500,000 |... 2BFE ..ooeeens
855244-AZ-2 STARBUCKS CORP  2.550% 11/15/30 .eereeeeeeeeeneeeeeeene e e e e e e e e eenn e e e e e e e e e e e e e eennnaees |eenaad 09/30/2025 DLICGA=CIO -.eeeette e e e eeee e e e e e e e e e e e e e e e ren e e e e e eenna e e e e emnnnaeeeeennnnseeeennnnnaeeennnnnnnareee [reeernnnnaneeeennnnnneeeennnnnaenes [reernnnnnereeennnnneees 8, 178,740 |oeiiiiiiiiiiiniiiniis 3,470,000 |... 2.AFE
92343V-FR-0 . ..|VERIZON COMMUNICATIONS ~ 1.750% 01/20/31 . 09/30/2025 . DLICGA-CIO 2.AFE ..
04686J-AB-7 . ..| ATHENE HOLDING LTD  6.150% 04/03/30 ... 09/30/2025 . DLICGA-CIO 2.AFE ..
05523R-AL-1 . ..|BAE SYSTEMS PLC  5.300% 03/26/34 . 09/30/2025 . DLICGA-CIO 1.G FE ..
06738E-AP-0 . ..|BARCLAYS PLC  5.200% 05/12/26 .. 01/01/2025 .....|DLICGA-CIO s 2.AFE ..
53944Y-AU-7 . .. |LLOYDS BANK PLC ~ 4.976% 08/11/33 .... 09/30/2025 . DLICGA-CIO .. s 1.G FE ..
030727-AB-7 . ..| AMERITEX PIPE & PRODUCTS LLC  7.625% 08 . 07/21/2025 . BOFA SECURITIES INC .. 1,000,000 |. 4BFE ..
03115A-AC-7 . ..| AMFAM HOLDINGS INC SERIES 144A  3.833% .. 07/23/2025 . KEYBANK NATIONAL ASSOCIATION .. 31,254 | 2.CFE ..
08661U-AB-2 . ..|BETH ISRAEL LAHEY HEALTH SERIES L  3.08 . 09/30/2025 . DLICGA-CIO . 750,000 1.G FE ..
112586-AB-8 . ..| BROOKFIELD ASSET MANAGEMENT LT  6.077% 09/04/2025 . WELLS FARGO S . 499,990 1.G FE ..
1301ET-AA-0 . .| CALIFORNIA ENDOWMENT THE SERIES 2021 2 09/30/2025 . DLICGA-CIO .. 1,250,000 1.AFE ..
15073L-AA-1 . ..| CEDARS SINAI HEALTH SYS SERIES 2021 2. . 09/30/2025 . DLICGA-CIO 215,896 1.DFE ..
16876H-AB-5 . ..|CHILDERN S HEATH SYS TX  2.511% 08/15/5 . 09/30/2025 . DLICGA-CIO .830,487 1.DFE ..
16877P-AA-8 . ..|CHILDREN S HOSPITAL PHIL SERIES 2020 2. 09/30/2025 . DLICGA-CIO 1,796,707 1.CFE ..
478111-AC-1 . ..| JOHNS HOPKINS HEALTH SYS ~ 3.837% 05/15/ . 09/30/2025 . DLICGA-CIO 279,070 1.DFE ..
55336V-CD-0 . . [MPLX LP 6.200% 09/15/55 .........cceeee 08/12/2025 . Various . 2,209,463 N 2.BFE ..
63155A-AA-6 NASSAU COMPANIES OF NEW YORK  7.875% 07 ...eeeeeeeieeeeeeeneeeeeeeene e e e eeenn e e e e eenn e e eeennnneeeeennn |eennnd 07/08/2025 Various . 1,008,335 [oeeeeeeeeennieeeeens 1,000,000 |... 3.C FE
63861U-AA-7 NATIONWIDE CHILDREN HOSP ~ 4.556% 11/01/ .... DLICGA-CIO ... 1,000,000 |.eevvvnniiiiinnnnnnnns 1,000,000 |... 1.C FE
668103-AC-8 . ..|NORTHWESTERN MEMORIAL SERIES 2021 2.63 . DLICGA-CIO 1.C FE ..
67777J-AK-4 . .| OHIOHEALTH CORP SERIES 2020  3.042% 11/ . DLICGA-CIO 1.BFE ..
743820-AB-8 PROV ST JOSEPH HLTH OBL SERIES 21A 2.7 .... DLICGA-CIO ... 1.F FE
78081B-AV-5 ROYALTY PHARMA PLC  5.950% 09/25/55 . J.P. MORGAN SECURITIES LLC 2.CFE
903522-AB-6 . ..|UNM HOLDINGS CORP  6.250% 03/15/31 .. J.P. MORGAN SECURITIES LLC 3.CFE ..
91412N-BD-1 .|UNIVERSITY OF CHICAGO SERIES 20B  2.761 . DLICGA-CIO ... 1.CFE ..
91412N-BE-9 UNIVERSITY OF CHICAGO SERIES C  2.547% DLICGA-CIO ... 1.C FE
91412N-BG-4 UNIVERSITY OF CHICAGO ~ 3.000% 10/01/52 ...eevvvvnniiiiiiiiiiiiiiiiis e eecisis e eseeni e ernni s ennnnnns [oannnd 09/30/2025 DLICGA-CIO ... 1.C FE
98459H-AA-0 . .| YALE NEW HAVEN HLTH SRVC SERIES 2020 2 . 09/30/2025 . DLICGA-CIO ... 1.EFE
000000-00-0 . ..|NOMURA INTERNATIONAL FUNDING P SENIOR UN . 09/30/2025 . L G LTI o3 (11T ) R RN N
65538X-AE-1 . .| NOMURA INTERNATIONAL FUNDING P SENIOR UN . 09/30/2025 . No Broker ....... .19,960,000 |.
BES3XC-U5-6 . ..|CERITY PARTNERS HLDGS 23 TL CERITY - DDT . 09/30/2025 . DIRECT FUNDING 1,945,338 |.
BES3XC-U5-6 . ..|CERITY PARTNERS HLDGS 23 TL CERITY - DDT . 09/30/2025 . DIRECT FUNDING ..4,544 |.
BES4A2-EG-5 . ..| EDGECO BUYER INC ~ 8.512% 06/01/28 ...... 08/22/2025 . DIRECT FUNDING 136,967 [oeiieiiiiiiiiiiiiiieeei [
BES4BY-4L-4 . .| CERITY PARTNERS HLDGS 23 TL  9.560% 07/ . 09/30/2025 . DIRECT FUNDING . ..636,989 |. 636,989 |. 2B1Z
BGHA1P-MD-5 . ..| WORLD WIDE TECHNOLOGY HOLDING BANK LOAN .. 07/23/2025 . J.P. MORGAN SECUHITIES LLC 99,623 |. 99,499 |. 3.C Fl
BGHA2D-BII-1 . .| OUTCOMES GROUP HOLDINGS INC BANK LOAN 1L . 07/29/2025 . Tax Free Exchange ..... ..788,851 |. 792,015 [oeeeeeeieeeeeeeeiee e | o s
BGH8I7-QJ-9 . .| SAPHILUX SARL BANK LOAN 1L TL CL  7.BB8 ..eevuuiiiiirenuniiiiiruiniiiiiisnisisiiesennsissressnnssssnrnnnnnens [ooeees 07/10/2025 ..... Tax_Free Exchange ..400,000 |. ..400,000 |...

0089999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,933,624,519 1,959,623,041 3,406,415 XXX
50679%-AA-9 . LAFAYETTE SQUARE USA INC  7.000% 08/19/ . ...08/05/2025 ..... [ GOLDMAN SACHS & C0. LLC ... .. 3,078,448 |. .. 4,000,000 ...

BES4VH-WV-7 . .. | KAYNE ANDERSON BDC INC  6.150% 10/15/30 . ...08/22/2025 ..... DIRECT FUNDING .. .tttsussttssusssstttstssesetsttttes s ssssssssssssssssssssss |ossssssssssssssnssnssnsnnsnsnsnnnns |oereeeeeeeesnneeaennnes 7,900,000 Jooeiiiiiiiiiiiie 7,900,000 |...

0169999999 Subtotal Issuer Credit Obl|gat|ons Bonds Issued from SEC-Registered Business Development Corps, Closed End Funds & REITS (Unaffiliated) 11,878,448 11,900,000

46672P-AB-0 .........| JF ACQUISITION LLC  9.752% 0B/18/30 ...uvuueenniiiiiiii s [ennnes 07/30/2025 ..... 0] o 0 PR S PRPPOPPPPPPPPPPPPI R 2,316,176 | 2,316,176 |...

46672P-AC-8 . ..|JF ACQUISITION LLC ~ 9.752% 06/18/30 ... 07/30/2025 . DIRECT FUNDING

48825C-AC-9 ......... KELSO INDUSTRIES KELSO HVAC = DDTL 9.7 .eiieiiiiiiiiiiiiiieiniineesnieeesssssessesssssssssssssssssssssnsssnnnnns [oeeens 09/09/2025 ... DIRECT FUNDING ...

BES2U3-J0-5 ......... CGI AUTOMATED MANUFACTURING LL 11.250%

07/21/2025

DIRECT FUNDING
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BES34C-ZC-8 CHOREQ BUYER LLC  10.104% 02/18/28 .......eeneeieeeeeiaeeeeeennae e eeeenne e e eeennna e e eeennnaeeeeennnnaeeeeens |eennad 08/25/2025 DIRECT FUNDING .
BES35L-51-4 . .. | SPARK DSO MIDCO LLC 10.941% 04/19/26 09/02/2025 . Interest Capitalization
BES38G-FT-0 . ..| CHOREO BUYER LLC  6.350% 02/18/28 ...... 09/24/2025 . DIRECT FUNDING ...
BES3XC-UB-0 . ..| CERITY PARTNERS HLDGS 23 TL  9.873% 07/ . 09/30/2025 . DIRECT FUNDING
BES3XC-UB-0 . ..| CERITY PARTNERS HLDGS 23 TL  9.873% 07/ . 06/10/2025 DIRECT FUNDING
BES3ZM-YF-6 . ..|MARINA ACQUISITION INC  9.002% 06/27/30 . 09/30/2025 . DIRECT FUNDING ...
BES43A-PP-3 . .| KOMLINE SANDERSON GROUP INC ~ 9.881% 09/ . 09/24/2025 . Tax Free Exchange

[ 09/29/2025 ..... DIRECT FUNDING
B 07/08/2025 ..... DIRECT FUNDING ...
07/08/2025 .....[DIRECT FUNDING
......03/27/2025 . DIRECT FUNDING
R R 07/14/2025 ..... DIRECT FUNDING ...
J R 07/14/2025 ..... DIRECT FUNDING

BES446-LD-2
BES446-LD-2
BES474-00-7 .
BES4GY-Q6-8 .
BES4RD-05-2
BES4RD-4B-5

PRECISION AVIATION GRP INC TL  9.252% 1 ....
PRECISION AVIATION GRP INC TL  9.262% 1 ...
..|ACC RISK MGMT DDTL ~ 9.058% 10/30/29 ...
.| MODERA WEALTH MANAGEMENT LLC TERM LOAN
CION INVESTMENT GROUP LLC TERM LOAN 9. .

CION INVESTMENT GROUP LLC ~ 9.502% 06/11 ...

BESARP-2A-2 . .. | ALLCLEAR AEROSPACE & DEFENSE API TL B 1 . 08/29/2025 . Interest Capitalization
BESARP-2A-2 . .. | ALLCLEAR AEROSPACE & DEFENSE API TLB 1. 05/31/2025 . Tax Free Exchange ........
BES4RP-49-3 ......... | ALLCLEAR AEROSPACE & DEFENSE API TL C 1. 08/29/2025 . Interest Capitalization
BESARP-49-3 ......... | ALLCLEAR AEROSPACE & DEFENSE API TL C 1 05/31/2025 . Tax Free Exchange
BESARP-A4-7 . ..| AMBIENT ENTERPRISES ~ 9.252% 06/30/30 .. 09/29/2025 . DIRECT FUNDING ...
BES4S9-2F-6 . ..|EAGLE POINT HOLDINGS BORROWER ~ 7.752% 0 . 07/30/2025 . DIRECT FUNDING

BES4S9-2P-4 ......... | EAGLE POINT HOLDINGS BORROWER ~ 7.752% O . 09/26/2025 . DIRECT FUNDING

BES4XJ-7C-0 . ..|KROLL BOND RATING AGENCY INC ~ 8.752% 09 . 09/15/2025 . DIRECT FUNDING ...
BESAMII-B6-1 . ..| TCGL FINANCE LIMITED ~ 9.990% 03/22/30 . 06/30/2025 . Interest Capitalization
43385C-AC-2 .........|HOBBS ASSOCIATES LLC 1L DDTL CL FIN 7. 09/30/2025 . DIRECT FUNDING ...eeeeeeeeitie ettt e e e e ettt e e e e s e snnneees [orsneeeeeeesnaneeeeesstnneeeeeses [oennneeesesssnnneeesesnnnnees 220 [oeiiiiiieeeeiiiiie e
BGHI1G-4P-1 . ..|MODENA BUYER LLC TL  8.798% 07/01/31 .. 08/06/2025 GOLDMAN SACHS & CO. LLC
BGHI7N-7A-0 . ..|HOBBS ASSOCIATES LLC  7.413% 07/23/31 . 02/20/2025 . Various ...

BGHIBM-BU-8 . ..|ASURION LLC ~ 8.413% 09/19/30 .... 07/02/2025 . DEUTSCHEBAN

BGHIBM-BU-8 . ..|ASURION LLC ~ 8.413% 09/19/30 .... 07/02/2025 . DEUTSCHEBANK SECURITIES
BGHIL8-L3-7 . .| RECESS HOLDINGS INC ~ 8.070% 02/20/30 ......08/08/2025 GOLDMAN SACHS & CO. LLC ...
BGH9Z9-BK-3 BEACH ACQUISITION BIDCO LLC ~ 7.408% 06/ .... JN R 06/26/2025 ..... J.P. MORGAN SECURITIES LLC ..

BGHIZ9-BK-3
BGHAOW-JH-6 .
BGHA15-BT-6 .
BGHA1Q-FT-6

P 06/26/2025 ..... J.P. MORGAN SECURITIES LLC
J.P. MORGAN SECURITIES LLC
E DEUTSCHEBANK SECURITIES ...
...... 07/18/2025 .....[J.P. MORGAN SECURITIES LLC ..

BEACH ACQUISITION BIDCO LLC ~ 7.408% 06/ ....
.| SCENIC CRUISES (SGH2) TERM LOAN B 1L CL
.| FUGUE FINANCE LLC BANK LOAN 1L TLB CL ..
BOOTS GROUP BIDCO LTD  7.671% 08/30/32 ..

1,000,000 |-
997,500 |
800,000 |

BGHA1Q-X0-9 BELRON FINANCE 2019 LLC ~ 6.723% 10/16/3 ....vvvieeeiiiiiiiieiiiiiiice e ins e 08/07/2025 Tax Free Exchange 965,619 |. ..967,688 |...
BGHA2!I-65-4 . .. | SAVAGE ENTERPRISES LLC BANK LOAN 1L TLB .. MORGAN STANLEY & CO ..272,041 |.

BGHA2!I-65-4 . .| SAVAGE ENTERPRISES LLC BANK LOAN 1L TLB .. E MORGAN STANLEY & CO K K .

BGHA34-L5-8 AS MILEAGE PLAN IP LTD  6.058% 10/15/31 ..oeoiiieiiiiiiieieiieeeeeee e oo 08/06/2025 Tax Free Exchange R JU .

BGHA4A-5T-9 UPBOUND GROUP INC  6.884% 08/12/32 .....vvviieiiiiiiiiiiiiiiiiice e [ 08/13/2025 J.P. MORGAN SECURITIES LLC ..

BGHAG0-DE-3 . ..|CLOUD SOFTWARE GROUP INC ~ 7.483% 03/21/ . 08/14/2025 . Tax Free Exchange .....

BGHA7E-N2-7 . .| EVERGREEN ACQCO 1 LP 7.070% 09/13/32 ... 09/12/2025 . JEFFERIES COMPANY .....

BGHAQ7-N3-8 . .. PROJECT AURORA US FINCO INC BANK LOAN 1L . 09/26/2025 . J.P. MORGAN SECURITIES LLC

BGHA34-K3-4 ......... [ENTAIN HOLDINGS (GIBRALTAR) LT  6.379% .. i 09/04/2025 ... Tax Free Exchange .....

0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated)

48825C-AB-1 ......... KELSO INDUSTRIES TERM LOAN  9.752% 12/3 w.veveveueveeeeeeeeeseeeseneaseesseneesenessesessesessesennesennane Joerens 09/09/2025 ... R eI o IO I 1T 1 [ S 1,000,000
BES2XY-2U-0 CHERRY BEKAERT LLP  9.629% 06/30/28 e 07/30/2025 DIRECT FUNDING . 356,962 |...
BES36E-GA-7 . .| SALT DENTAL COLLECTIVE LLC TERM LOAN 18 . 09/30/2025 .....| Interest Capitalization 266,448 |.
BES4A9-TN-3 . AVBIENT ENTERPRISES DDTL 10.111% 06/30/ . 09/29/2025 ... | DIRECT FUNDING ... 886,242 |.

BESA9-TN-3 ........| AVBIENT ENTERPRISES DDTL 10.111% 06/30/ . o 00/20/2025 632,214 |

. DIRECT FUNDING ...

BESAAM-HO-3 ......... MONROE ENGINEERING GROUP LLC DDTL B 9. R 09/30/2025 DIRECT FUNDING ... .. 161,195 |.

BES4AM-HO-3 . .. | MONROE ENGINEERING GROUP LLC DDTL B 9. 07/03/2025 . DIRECT FUNDING ... 265 |.

BES4CY-WW-8 ..|TA WEG HOLDINGS LLC ~ 9.002% 10/02/28 .. 09/30/2025 . DIRECT FUNDING ... .. 414,950 |.

BGHBWV-ET-1 ..|E20PEN LLC BANK LOAN 1L TLB CL  7.663% 04/21/2025 . CITIGROUP GLOBAL MARKETS INC (2,59)].

BGH7PR-1T-0 . .. | ATHENAHEALTH GROUP INC TERM LOAN 1L TLB .. 05/01/2025 . BOFA SECURITIES INC (2,500) .

BGHI4Z-YV-0 . ..|SCIENTIFIC GAMES HOLDINGS LP  7.273% 04 . 05/27/2025 . CROSS ... ..200,336 |.

BGHI4Z-YV-0 .| SCIENTIFIC GAMES HOLDINGS LP  7.273% 04 . .......05/27/2025 . CROSS ... -(200,842) . -(201,979).
BGHILP-CL-9 ALLWYN ENTERTAINMENT FINANCING TERM LOAN ....vvvvvreeiiiiiiiiiiiiiiiiiiieiiiiiiiieeissiiiiieesssiieiieeeeie e 04/24/2025 ..... BNP PARIBAS ... 983,784 |. ..995,006 |...
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BGHILP-CL-9 ALLWYN ENTERTAINMENT FINANCING TERM LOAN ..ereeeieeieeee e e e eeeei e e eeeee e e e e eenne e e e ennne e e eennnnees |eenand 04/24/2025 ..... BNP PARIBAS ....(986,284)). 3.CFE .
BGH7KJ-QC-3 . .| COBHAM ULTRA SENIORCO SARL BANK LOAN 1L .. ......05/05/2025 . GOLDMAN SACHS & CO. LLC ..689,021 |.
BGH7KJ-QC-3 COBHAM ULTRA SENIORCO SARL BANK LOAN 1L .. T 05/05/2025 ..... GOLDMAN SACHS & C0. LLC ... I ....(690,754)).
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 3,708,442 3 708,421
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 2,528,188,619 2,556,321,032 4,328,779
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999997. Total - Issuer Credit Obligations - Part 3 2,528,188,619 2,556,321,032 4,328,779
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 2,528,188,619 2,556,321,032 4,328,779
38381N-S6-6 ......... | GOVERNMENT NATIONAL MORTGAGE A SERIES 20 .....uiiiiiiiiiniiiiiiiiiiiiiciii e cnnnieeee e 09/17/2025 LT S o RSP RO, 7,810,834 |. .. 7,924,752 |... L2314 (1A L.
38381N-Y2-8 . ..| GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . 08/25/2025 . MORGAN STANLEY & CO . 39,579,389 |. . 39,560,844 |. 148,353 | 1.A
38384Y-J2-8 . .. | GOVERNMENT NATIONAL MORTGAGE A SERIES 20 . 09/09/2025 . PIPER SANDLER & CO . . 33,983,080 |. . 34,229,102 |. . 47,085 | 1.A
38385D-V3-7 . .. | GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . 08/25/2025 . MORGAN STANLEY & CO . 39,329,237 | 39,772,011 |. 134,231 | 1.A
38385E-FV-1 . ..| GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . ..| PIPER SANDLER & CO . . 34,301,561 |. . 34,555,327 |. . 62,392 [1.A
38385E-PS-7 . .. | GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . .| PIPER SANDLER & CO . . 39,004,144 |. . 39,658,032 |. . 99,145 [ 1.A
38385G-02-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2025 . BANK OF AMERICA ..... I ... 18,647,342 |. ... 18,741,047 |... . 54,661 [1.A ...
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng A ency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 212 745,587 214,441,115 568,961
BES4RV-UB-6 .........[SMALL BUSINESS ADMINISTRATION COOF - 176 .. B - 07/16/2025 ..... RAYMOND JAMES & ASSOCIATES
BES4RV-US-9 ......... SMALL BUSINESS ADMINISTRATION COOF - 177 ... N - 07/16/2025 ..... RAYMOND JAMES & ASSOCIATES
BES4VC-M8-9 ......... SMALL BUSINESS ADMINISTRATION COOF = 179 ....uuiiiiiernnniiiiiirsiniiiiiiiinniiiiisnnnsisserssenssssrnsnnseneee |oannns 08/22/2025 ..... RAYMOND JAMES & ASSOCIATES

1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC)

3136B2-7H-9 . .| FANNIE MAE SERIES 2018 72 CLASS ZB 3.5 ...eiiiiiiiiiiiiiiiiiiiiic et [ 09/01/2025 Interest Capitalization ...
3136BR-GB-7 . ..|FNMA 5.500% 03/25/54 ..................... ......00/01/2025 . Interest Capitalization . K K
3136BM-PR-1 . .| FANNIE MAE FNR_25-57 CMO-SER-2025-57 CL- PIPER SANDLER & CO ... .38, 518 502 |. .39, 257 650 |.

3136BIi-PR-1 . '. FANNIE MAE FNR_25-57 CMO-SER-2025-57 CL- PIPER SANDLER & CO . .. 453,342 |. ..462,041 |.

[ 08/25/2025

3136BI-2X-7 ......... FANNIE MAE FNR_25-57 CMO-SER-2025-66 CL- . . MORGAN STANLEY & CO .. .. 39,004,176 |. .. 39,080,437 |...
3136BI-2X-7 ......... FANNIE MAE FNR_25-57 CMO-SER-2025-66 CL- . J R 08/25/2025 MORGAN STANLEY & CO

3136BX-DK-7 . ..|FANNIE MAE SERIES 2025-77 CL-ML ~ 5.000% . BANK OF AMERICA ..

3137HA-DG-8 . .| FREDDIE MAC SERIES 5329 CLASS JZ  6.000 . R Interest Capitalization

3137HA-GE-0 FREDDIE MAC SERIES 5330 CLASS ZA  6.000 .... R 09/01/2025 Interest Capitalization ...

3137HA-K6-2 FREDDIE MAC SERIES 5338 CLASS CZ  6.000 .... JN R 09/01/2025 Interest Capitalization ...

3137HA-LL-8 . .| FREDDIE MAC SERIES 5333 CLASS LZ  6.000 . 09/01/2025 . Interest Capitalization

.. FREDDIE MAC CMO-POOL-5553 CL-BA ~ 4.500% .

3137HL-UH-3 . . 08/18/2025 .....[PIPER SANDLER & CO .... K K .29, 992 708 |. . 30,497,828 |.
3137HL-UH-3 . .. | FREDDIE MAC CMO-POOL-5553 CL-BA  4.500% . 08/18/2025 .....[PIPER SANDLER & CO . K K ..100,623 |. ..102,318 |.
3137HM-A8-3 . ..| FREDDIE MAC REMICS CMO-POOL-5554 CL-AY . 09/17/2025 . BANK OF AMERICA K K . 11,900,591 | 11,930,417 |
3137HM-EU-0 . ..| FREDDIE MAC REMICS ~ 5.250% 08/25/55 09/17/2025 . BANK OF AMERICA K K .19,986,383 |. .19,998,882 |.
3137HM-00-6 . ..|FREDDIE MAC REMICS ~ 5.000% 06/25/52 ... 09/17/2025 . BANK OF AMERICA .. K K . 48,122,123 |. .47,800,960 |
3136BJ-WII-1 . ..|FANNIE MAE SERIES 2021 76 CLASS PZ 2.5 . 09/01/2025 . Interest Capitalization
3136BR-GB-7 . ..|FNMA 5.500% 03/25/54 .... 09/01/2025 . Interest Capitalization
3136BS-US-2 . .. | FNVA FNVA_24-53-AZ  6.000" 09/01/2025 . Interest Capitalization
3136BT-RY-1 . .| FEDERAL NATIONAL MORTGAGE ASSO  5.500% 09/01/2025 . Interest Capitalization

.. FNMA CMO-SER-2024-95K CL-ZU  6.000% 12/ .

3136BT-U6-8 . . 07/01/2025 Interest Capitalization
3136BV-D9-6 . ..| FANNIE MAE REMICS ~ 5.500% 05/25/55 .. 09/01/2025 . Interest Capitalization
3136BV-V3-9 . ..|FNMA CMO-SER-2025-29C CL-CZ  5.500% 05/ . 09/01/2025 . Interest Capitalization
3137HA-DG-8 . ..| FREDDIE MAC SERIES 5329 CLASS JZ  6.000 . 09/01/2025 . Interest Capitalization
3137HA-K6-2 . .| FREDDIE MAC SERIES 5338 CLASS CZ  6.000 . .......00/01/2025 . Interest Capitalization
3137HA-LL-8 FREDDIE MAC SERIES 5333 CLASS LZ  6.000 .... R 09/01/2025 Interest Capitalization ...
3137HB-XZ-2 FEDERAL HOME LOAN MTG CORP SERIES 5386 C ... R 09/01/2025 Interest Capitalization ...
3137HH-NC-1 . .| FEDERAL HOME LOAN MORTGAGE COR  5.500% .. 09/01/2025 . Interest Capitalization

3137HH-2U-8 . .. FEDERAL HOME LOAN MORTGAGE COR  5.500% .. 09/01/2025 . Interest Capitalization

3137HJ-6R-3 FEDERAL HOME LOAN MORTGAGE COR SERIES 55 ... ..... 09/01/2025 ..... Interest Capitalization ...
3137HJ-6U-6 FEDERAL HOME LOAN MORTGAGE COR SERIES 55 ... R 09/01/2025 ..... Interest Capitalization ...
3137HK-Y6-5 . .| FEDERAL HOME LOAN MORTGAGE COR  6.000% .. 09/01/2025 . Interest Capitalization

3137H.-Ga-9 FEDERAL HOME LOAN MORTGAGE COR MBS-POOL- ... . ..... 07/01/2025 ..... Interest Capitalization ...
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3137H.-G0-9 FEDERAL HOME LOAN MORTGAGE COR MBS=POOL= ......eevvruneeeeeeneieeeeennieeeeeeenneeeeeenneeeeeeennnneeeeennn |ennad 07/01/2025 ..... Interest Capitalization ... .
3137HU-PC-8 . .. | FEDERAL HOME LOAN MORTGAGE COR CMO-POOL- . 08/08/2025 .....|BMO CAPITAL MARKETS CORP 5,826,334 5,855,612
3137HI-PC-8 . .. | FEDERAL HOME LOAN MORTGAGE COR CMO-POOL- 08/08/2025 .....|BMO CAPITAL MARKETS CORP ... 92,735 |. 93,201
3137HI-YE-4 . ..| FEDERAL HOME LOAN MORTGAGE COR  6.000% 09/03/2025 . BMO CAPITAL MARKETS CORP 886 437 | 893,136
3137HN-BZ-0 . .| FEDERAL HOME LOAN MORTGAGE COR  6.000% 09/04/2025 . BMO CAPITAL MARKETS CORP 3,870,750 N 3,900,000 |.
BGHIYU-NQ-1 ......... [FNMA  6.370% 07/01/55 ... iiiiuuuniiiiiiuiiiiiiiiiii i s i iiiii e s e ciiiis e e e s eruin e e s reennnseeseesnnnseeseennnnns [onneas 06/18/2025 ..... DUNCANIILLTAMS SECS CORP .. ....(1083,563)). ... (100,000)]...
1039999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - A ency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 247,850,291 248,575,063
30295D-AS-1 . .. | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA ..evvvniiiiiiiiiiiiiiiie i ennnniees [eenann 09/22/2025 DLSAINDLPP DLIC SA-G1001-PRT
302984-AN-9 . .. | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS . 09/22/2025 . CSGAIMCSXP - GLIC GA - G1001
30317C-AN-8 . ..| FREMF MORTGAGE TRUST CMO-SER-2020-K120 C . 09/22/2025 . DAGAIMDAXP DLAC GA - G1001 ..
35709E-AN-9 . .. | FREMF MORTGAGE TRUST CMO-SER-2020-K111 C . 09/22/2025 . DLSAINDLPP DLIC SA-G1001-PRT
3140NY-2D-2 . .| FNMA MBS-POOL-BZ4371  6.370% 07/01/52 06/18/2025 .| DUNCANWILLIAMS SECS CORP .
3140NY-2D-2 . .. | FNMA MBS-POOL-BZ4371  6.370% 07/01/52 A 06/18/2025 ..... DUNCANM ILL1AMS SECS CORP ..... .
1049999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng A ency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 7,940, 151 100 000
16160A-AG-4 .........| CHASE HOME LENDING MORTGAGE TR SERIES 20 .... UV R 08/26/2025 ..... J.P. MORGAN SECURITIES LLC ... 21,735,313 |. ....22,000,000 ...
16160B-AH-0 . .| CHASE HOME LENDING MORTGAGE TR SERIES 20 . 09/09/2025 . J.P. MORGAN SECURITIES LLC .. ..6,038,001 |. ..6,000,000 |.
16160U-AV-7 CHASE HOME LENDING MORTGAGE TR CMO-SER=-2 ......eeeeeermeieieemmnniaeeeeemnnieeeeeeenieeeeernnneeeeeennnneeeees |eennnd 08/07/2025 ..... J.P. MORGAN SECURITIES LLC .... 35,251,563 |. .... 35,000,000 ...
16162U-AV-5 CHASE HOME LENDING MORTGAGE TR CMO-SER-2 ........ccvvvumiiiiiiiiiiiiiiiiiiisiesciniin e eennnineeees [eenand 07/14/2025 ..... J.P. MORGAN SECURITIES LLC .. 18,333,607 |. .. 18,342,205 |...
16162U-AV-5 . ..| CHASE HOME LENDING MORTGAGE TR CMO-SER-2 . 07/14/2025 . J.P. MORGAN SECURITIES LLC ..657,795 |.
36272M-AR-7 . ..| GS MORTGAGEBACKED SECURITIES T CMO-SER-2 . 07/17/2025 GOLDMAN SACHS & CO. LLC . .10,000,000 |.
36272M1-AU-0 . ..| GS MORTGAGEBACKED SECURITIES T CMO-SER-2 . 07/17/2025 .....| GOLDMAN SACHS & CO. LLC . 15,209,193 |.
36272M1-AU-0 . ..| GS MORTGAGEBACKED SECURITIES T CMO-SER-2 . 07/17/2025 .....| GOLDMAN SACHS & CO. LLC
36272X-AS-1 . ..| GS MORTGAGE-BACKED SECURITIES SERIES 202 . 09/18/2025 . GOLDMAN SACHS & CO. LLC .12,012, N . 12,000, N
36272X-AU-6 . ..| GS MORTGAGE-BACKED SECURITIES SERIES 202 . 09/18/2025 . GOLDMAN SACHS & CO. LLC 10,114,063 |. .10,000,000 |.
36272X-CJ-9 . .. | GS MORTGAGE-BACKED SECURITIES SERIES 202 . 09/18/2025 . GOLDMAN SACHS & CO. LLC . .. 7,301,558 |. .. 7,000,000 |.
362938-AG-7 . ..| GS MORTGAGE BACKED SECURITIES CMO-SER-20 . 07/11/2025 J.P. MORGAN SECURITIES LLC . . 15,817,967 |. . 15,985,314 |.
46593U-AH-2 ......... [P MORGAN MORTGAGE TRUST CMO-SER-2025-4 .. 08/26/2025 . J.P. MORGAN SECURITIES LLC .. .21,172,625 |. . 21,400,000 |.
46593Y-AH-4 . .. | JP MORGAN MORTGAGE TRUST CMO-SER-2025-CC . 08/26/2025 . J.P. MORGAN SECURITIES LLC .. .30,393,750 |. .30,000,000 |.
46594C-AD-0 . .. [ JP MORGAN MORTGAGE TRUST CMO-SER-2025-7M . 08/19/2025 . J.P. MORGAN SECURITIES LLC .. .. 9,999,881 |. .10,000,000 |.
46594C-AF-5 . ..[JP MORGAN MORTGAGE TRUST CMO-SER-2025-7M . 08/19/2025 . . MORGAN SECURITIES LLC .. . 13,061,943 |. . 13,062,000 |.
46594C-AG-3 . .| JP MORGAN MORTGAGE TRUST CMO-SER-2025-7M . 08/19/2025 . .P. MORGAN SECURITIES LLC .. .21,144,728 |. .21,144,735 | e
46594C-AG-3 . .| JP MORGAN MORTGAGE TRUST CMO-SER-2025-7M . 08/19/2025 . . MORGAN SECURITIES LLC .. ..491,265 |. .. 491,266 |. 1.C FE
465986-AA-5 . ..| JP MORGAN MORTGAGE TRUST CMO-SER-2023-10 . 07/11/2025 .P. MORGAN SECURITIES LLC .. .20,228,106 |. . 20,124,340 |. 1.AFE ..
46656D-AT-8 ......... JP MORGAN MORTGAGE TRUST CMO-SER-2023-2 .....evvvniiiiiniiniiiiiiiiiieercrnnin e e cevni e sevnia e eennnannes foannnd 08/26/2025 .P. MORGAN SECURITIES LLC ....10,017,188 |. ....10,000,000 ... 1.AFE
46657C-AA-0 JP MORGAN MORTGAGE TRUST CMO-SER-2023-8 .......ueeeeerennneeeemnnnaeeeernnnneeeeennnneeeeennnneeeeennnnnneees |eennnd 07/15/2025 .P. MORGAN SECURITIES LLC .... 24,584,293 |. ... 24,503,890 |... 1.A FE
46657D-AA-8 . ..| JP MORGAN MORTGAGE TRUST CMO-SER-2023-7 07/15/2025 . . MORGAN SECURITIES LLC .. . 28,432,212 | . 28,330,400 |. 1.AFE ..
46660A-AH-4 . .| JP MORGAN MORTGAGE TRUST SERIES 2025-8 C . 09/16/2025 . .P. MORGAN SECURITIES LLC .. 11,214,067 |. .11,122,875 | 1.AFE ..
46660A-AV-3 JP MORGAN MORTGAGE TRUST SERIES 2025-8 C ...evvnniiiiiiiiiiiiiiiiie s cciii e s ecenn e cnnnaneees [oannnd 09/16/2025 . MORGAN SECURITIES LLC .... 31,578,692 |. ... 31,392,300 |... 1.AFE
67122E-AW-1 0BX TRUST SERIES 2025-J2 CL-A19 144A 5 L .oeeiiieee e ee e e een e e eennn e e [ennnnd 09/10/2025 BANK OF AMERICA . .... 23,533,048 |. .... 23,500,000 ... 1.B FE
693927-AC-1 . ..|PMT LOAN TRUST CMO-SER-2025-J2 CL-A3 144 . 08/22/2025 . BANK OF AMERICA .18,000,000 |. .18,000,000 |. 1.AFE ..
693927-AY-3 . ..|PMT LOAN TRUST CMO-SER-2025-J2 CL-A22 14 . 08/22/2025 . BANK OF AMERICA .. .. 2,799,556 |. 1.AFE ..
75024R-BG-8 . ..| RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 . 07/18/2025 .| WELLS FARGO SECURITIES LLC . . 10,400,000 |. 1.AFE ..
75024R-B-5 . .. |RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 . 07/18/2025 WELLS FARGO SECURITIES LLC .. . 13,563,518 |. . 13,572,000 |. 1.AFE ..
816943-BM-5 . ..| SEQUOIA MORTGAGE TRUST CMO-SER-2023-3 CL . 08/26/2025 . J.P. MORGAN SECURITIES LLC .. . 35,514,063 |. .35,000,000 |. 1.AFE ..
81749M-AN-7 . ..| SEQUOIA MORTGAGE TRUST ~ 6.000% 04/25/55 . 08/26/2025 . J.P. MORGAN SECURITIES LLC .. . 15,267,188 |. .15,000,000 |. 1.AFE ..
817491-AG-0 . ..| SEQUOIA MORTGAGE TRUST CMO-SER-2025-8 CL . 08/08/2025 WELLS FARGO SECURITIES LLC .. 6,354,224 |. .. 6,500,000 |. 1.AFE ..
817490-CU-7 . ..| SEQUOIA MORTGAGE TRUST CMO-SER-2025-8 CL . 08/08/2025 .....|WELLS FARGO SECURITIES LLC .. 20,131,250 | .20,000,000 |. 1.AFE ..
81750B-AG-2 . ..| SEQUOIA MORTGAGE TRUST SERIES 2025-9 CL- 09/10/2025 . WELLS FARGO SECURITIES LLC .. .20,104,460 |. .20,000,000 |. 1.AFE ..
81750B-BD-8 . ..| SEQUOIA MORTGAGE TRUST SERIES 2025-9 CL- . 09/10/2025 . WELLS FARGO SECURITIES LLC . . 42,393,293 |. . 41,857,000 |. 1.A FE
88632A-AA-6 . ..| TIAA BANK MORTGAGE LOAN TRUST SERIES 201 . 09/12/2025 . ETGRGPGEXN - ELIC FiiH - GPIM 1A ...
19648G-BT-8 . ..| COLORADO ST HSG & FIN AUTH SF SERIES N 1 . 01/01/2025 .....|DLICGA-CIO .. 1.A FE
19648G-GU-0 . ..| COLORADO HOUSING AND FINANCE A SERIES A 09/30/2025 . DLICGA-CIO 1.AFE ..
19648G-GV-8 . ..| COLORADO HOUSING AND FINANCE A SERIES A 09/30/2025 . DLICGA-CIO ... 1.AFE ..
22540A-BE-7 . ..| INDYMAC MANUFACTURED HOUSING ABS SER 199 . 07/01/2025 Interest Capitalization ..........ccooiiiiiiiiiiiiiiii s o e D [ 3.AFE ..
34074M-8G-9 ......... FLORIDA ST HSG FIN CORP REVENU SERIES B .....euueeeeeeenneeeeenniaeeeeennneeeeemnnnaeseeennnneeeeennnnnneees |oennad 09/30/2025 ..... DLICGA-CIO 1.A FE
34074M-8H-7 ......... FLORIDA ST HSG FIN CORP REVENU SERIES B ...eeeuuniiiiiuuuniiiiinnnniiiiiunnnsiisiisnsnssssrnssnnssnssnnsnnness |oanens 09/30/2025 ..... DLICGA-CIO 1TAFE ...l
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34074N-CJ-6 FLORIDA HSG FIN CORP  5.828% 07/01/55 .....eeeeeeeiieeeeeeneieeeeeenie e e eeeen e e e eenne e e eennne e e eennnn |eenaad 02/11/2025 DLICGA-CIO 1.
36272N-AB-0 . ..| GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 07/24/2025 . GOLDMAN SACHS & CO. LLC 1.
36831D-AL-4 . ..| GCAT TRUST CMO-SER-2025-INV3 CL-A11 144A . 08/13/2025 . BOFA SECURITIES INC .. 1.
45129Y-31-4 . .. | IDAHO HSG & FIN ASSN SERIES D 1  5.877% . 01/01/2025 .....|DLICGA-CIO .. 1.
45129Y-4D-5 ......... [ IDAHO HSG & FIN ASSN SERIES E  6.160% O . 09/30/2025 . DLICGA-CIO 1.
45129Y-6T-8 . ..| IDAHO HSNG AND FINANCE ASSOC  5.945% 07 . 09/30/2025 . DLICGA-CIO ... 1. .
45130B-CF-8 . .| IDAHO HOUSING AND FINANCE ASSO  5.150% ......07/23/2025 . RBC CAPITAL MARKETS LLC 1.B FE ..
45130B-DK-6 IDAHO HOUSING AND FINANCE ASSO  6.008% .. P R 07/23/2025 ..... RBC CAPITAL MARKETS LLC ... 1.B FE
45203-XE-6 IL HOUSING DEV AUTH 2024B SERIESB 5.8 . N . 09/30/2025 ..... DLICGA-CIO ... 1.A FE
491309-WH-0 . .. | KENTUCKY HSG CORP  6.158% 07/01/45 ..... 01/08/2025 DLICGA-CIO 1.AFE ..
57419U-DF-2 . . [ MARYLAND CMNTY DEV ADMIN HSG & SERIES B ......09/30/2025 . DLICGA-CIO ,750, N 1.B FE ..
57419U-DG-0 MARYLAND DEPARTMENT OF HOUSING ~ 5.991% .. P R 09/30/2025 ..... DLICGA-CIO ... 1,750,000 |... 1.B FE
57419U-DH-8 MARYLAND DEPARTMENT OF HOUSING SERIES B ... P AU 09/30/2025 DLICGA-CIO ... .. 3,000,000 |... 1.B FE
57419U-LJ-5 . .. [MARYLAND DEPT HSG COMM DEV ~ 5.847% 09/0 . 09/30/2025 . DLICGA-CIO . N ..250,000 |. 1.BFE ..
57419U-PV-4 . .. |MARYLAND DEPARTMENT OF HOUSING ~ 5.877% .. 02/12/2025 . DLICGA-CIO . 1,500,000 |. 1,500,000 |. 1.B FE ..
60637G-ME-6 . ..|MISSOURI ST HSG DEV COMMN ~ 5.000% 11/01 . 09/10/2025 . STIFEL NICOLAUS ..600,000 |. ..600,000 |. 1.BFE ..
641279-VY-7 . ..|NEVADA ST HSG DIV SF MTGE REVE SERIES E .. 01/01/2025 .....|DLICGA-CIO 1,743,160 |. 1,750,000 |. 1.B FE ..
641279-XN-9 . .. |NEVADA ST HSG DIV SF MTGE REVE SERIES B .. 01/01/2025 .....|DLICGA-CIO ... ..200,000 |. 1.BFE ..
647201-6X-5 . ..|NEW MEXICO MORTGAGE FINANCE AU  5.050% 08/01/2025 .....|RBC CAPITAL MARKETS LLC ..100,000 |. 1.B FE ..
64972E-D6-3 . ..|NEW YORK CITY NY HSG DEV CORP SERIES J . 09/30/2025 . DLICGA-CIO ... 1,000,000 |. 1.CFE ..
64987J-MN-8 . ..|NEW YORK ST HSG FIN AGY AFFORD SERIES G .. 09/30/2025 . DLICGA-CIO 270,000 |. 1.C FE ..
64987J-NR-8 . ..|NEW YORK ST HSG FIN AGY AFFORD SERIES H .. 09/30/2025 . DLICGA-CIO . N ..350,000 |. 1.CFE ..
64988Y-MV-6 . ..|NEW YORK ST MTGE AGY HOMEOWNER  2.200% .. 09/30/2025 . DLICGA-CIO ... 1,750,000 |. 1,750,000 |. 1.B FE ..
67121V-AB-0 . ..|NYMT LOAN TRUST CMO-SER-2025-CP1 CL-A2 1 . 07/18/2025 .....|NOMURA SECURITIES INTERNATIONA ... 91,350 |. ..100,000 |. 1.DFE ..
67756U-DM-7 . .| OHIO ST HSG FIN AGY RESIDENTIA  5.100% .. 07/17/2025 .....|BOFA SECURITIES INC .. ..500,000 |. 500,000 |. 1.B FE ..
67756U-EU-8 . ..| OHIO ST HSG FIN AGY RESIDENTIA  6.225% .. 07/17/2025 .....|BOFA SECURITIES INC .. 1.BFE ..
73015F-AK-2 . .| PMT LOAN TRUST CMO-SER-2025-INV7 CL-A10 .. 07/11/2025 .....| GOLDMAN SACHS & CO. LLC 1.AFE ..
79589V-AB-0 . .| SALUDA GRADE ALTERNATIVE MORTG CMO-SER-2 . ......07/10/2025 .| GOLDMAN SACHS & CO. LLC 1.DFE ..
79589V-AP-9 SALUDA GRADE ALTERNATIVE MORTG SERIES 20 ...eevveneeeeeeneeeeeeeneeeeeeeenn e e eeemnneeeeeeennnneeeeennnnns |eennnd 07/10/2025 GOLDMAN SACHS & C0. LLC ... 1.A FE
88046K-KZ-8 TENNESSEE ST HSG DEV AGY SERIES 1B 5.9 iiiviviniiiiiiiiiii i [eennnd 09/30/2025 DLICGA-CIO ... 1.B FE
88046K-LA-2 . .| TENNESSEE HSG DEV AGY RSDL FIN SERIES 1B . DLICGA-CIO ... 1.B F
1.B Fi
1.A Fi
1.A Fi
1.A F
1.AFl
2.C Fl
C Fl

761119-AZ-9 .........

RESIDENTIAL ASSET SECURITIZATI SERIES 20

Interest Capitalization

=

1059999999. Subtotal -

Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - N

on-Agency Residential Mortgage-Backed Securities (Unaffiliated)

2,260,492

12505V-AE-7 ...
95000A-AC-1 .
12433C-AE-S .
BES4PY-04-5 . .
78348L-AE0 .........

.| COMM MORTGAGE TRUST SERIES 2018-COR3 CLA ...
..|WELLS FARGO COMMERCIAL MTG TR SERIES 201 .
.| BX TRUST SERIES 2024-AIRC CLASS C 144A ...

TAURUS CMBS CMBS-SER-2025-UK3A CL-C 144A .
RIC 2025-1 SERIES 2025-1 CL-B 144A 5.7 ..

-.00/12/2025 .
00/15/2025
06/26/2025 .

09/30/2025

ETGRGPGEXN - ELIC FiiH - GPIM .....
ETGRETGEXN ELIC FWH - SEC
Interest Capitalization
BANK OF AVERICA .............

NOMURA SECURITIES INTERNATIONA .

2,167
5,199

1079999999. Subtotal - Asset-Backed Securities - FlnanC|aI Asset-Backed - Self-Liquidating - Non Agency Commercial Mortgage-Backed Securltles (Unaffiliated) 4 297,538 4 337,050
03320N-AA-5 .........| ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 ... e o Var i ous 13,600,000 [. 13,500,000 ...
03330C-AA-6 .........| ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 . .08/05/2025 ..... | DEUTSCHE BANK AG ...
03330E-AJ-3 ......... | ANCHORAGE CREDIT FUNDING LTD SERIES 2016 . 09/05/2025 .....| ETGRGPGEXN - ELIC FIIH -
037986-AY-2 .........| APIDOS CLO SERIES 2024-1A CL-D2R 1444 .. 08/29/2025 .....|SG AMERICAS SECURITIES LLC .....
055330-AL-8 .........|BCC MIDDLE MARKET CLO LLC SERIES 2025-2 09/22/2025 ... |NATIXIS SECURITIES AVERICAS LL
055330-AN-4 ......... |BCC MIDDLE MARKET CLO LLC SERIES 2025-2 09/22/2025 .....|NATIXIS SECURITIES AVERICAS LL
05553E-AB-5 .........|BFNS LLC SERIES 2022 1A CLASS B 144A 6 . 09/12/2025 .....| ETGRETGEXN ELIC FilH - SEC
05682D-AC-9 ......... | BAIN CAPITAL GLOBAL ABS-SER-2025-1A CL-B . 07/11/2025 DIRECT FUNDING ...vvveeee
171935-AL-3 .........| CIFC FUNDING LTD ABS-SER-2019-7A CL-DZR .. 07/31/2025 .....|J.P. MORGAN SECURITIES LLC
24460X-AU-4 ......... DEERPATH CAPITAL CLO LTD ABS-SER-2021-2A ....vevvevereeresesesessesessesessesssnesesnesessesesessesssessssennss [oenens 07/28/2025 ..... GREENSLEDGE CAPITAL MARKETS ... . s 5,000,000 [o.vevevereerreinnns 5,000,000 |...
24460%-AN-0 ......... DEERPATH CAPITAL CLO LTD ABS-SER-2021-2A e..eviueesersasessasenssiansssenessenesnesessasensasensasensssensssenens [oeneas 07/28/2025 ... VAT 10US 4ttt sttt ettt ettt ettt ettt et et e b ettt e bt e bt eh et eb et eb et ben et eh et eb et eb et et et ebennsbeneane |ootenessaneanarennarentatenesienees |oenesreneiieesinnens 15,500,000 |.evviaeiiiniininins 15,500,000
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26244K-AS-5 DRYDEN SENIOR LOAN FUND SERIES 2015 15A ......uuuiiiiiiiiiiiiiiiiii s [eeeaa 09/05/2025 ETGRETGEXN ELIC FWH - SEC ...6,153
34961J-BJ-2 . ..| FORTRESS CREDIT OPPORTUNITIES SERIES 202 . 09/12/2025 . ETGRGPGEXN - ELIC FWH - GPIM 1,469
34967B-AC-9 . ..| FORTRESS CREDIT OPPORTUNITIES ABS-SER-20 . 07/21/2025 . GOLDMAN SACHS & CO0. LLC ...
36319X-BL-0 . ..| GALAXY CLO LTD ABS-SER-2018-25A CL-D2RR .. 08/13/2025 . GOLDMAN SACHS & CO. LLC
36319X-BL-0 . ..| GALAXY CLO LTD ABS-SER-2018-25A CL-D2RR .. 08/13/2025 . GOLDMAN SACHS & CO. LLC
38180N-AJ-0 . ..|GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 . 09/19/2025 . CITIBANK ©evvvviiniiiinnnns . 71,536
40169C-AY-2 . .| GUGGENHEIM MM CLO 2021-4 LTD G SERIES 20 . ......00/12/2025 . WELLS FARGO SECURITIES LLC K K
46604E-BC-5 IVY HILL MIDDLE MARKET CREDIT ABS-SER-9A ....cceoiiiiiiiiiiiiiiiiiiiieccceeeeeeeee [, 07/24/2025 ... Various 3,000,000 |. 3,000,000 |...
46604E-BE-1 IVY HILL MIDDLE MARKET CREDIT ABS-SER-9A ....ceoiiiiiiiiiiiiiiiii e [ 07/24/2025 ... J.P. MORGAN SECURITIES LLC .. 1,000,000 |. 1,000,000 |...
58039A-AL-4 . ..|MCF CLO LLC SERIES 2017-3A CLASS-D1R2 14 . 07/18/2025 Various ....oooeeeeiiiiinnnns .. 8,000,000 |.
58039A-AN-0 . .| MCF CLO LLC SERIES 2017-3A CLASS-D2R2 14 . 07/18/2025 .....| SCOTIA CAPITAL (USA)
59802Y-AA-9 MIDOCEAN CREDIT CLO SERIES 2017-7A CLASS .....ceiiiiiiiiiiiiiiiiiiiccceeeeeeeeeeeeeeeeeeeceeeeeeeeeeseeeeneeeeeees [ 07/15/2025 ... Interest Capitalization ...
62848F-AJ-1 MYERS PARK CLO LTD SERIES 2018 1A CLASS .....eeuuuiiiiiiiiiiiiiiiiiiiiii s oo 09/05/2025 ..... ETGRETGEXN ELIC FWH - SEC ... ,
74970T-AM-9 . ..|RIN LTD ABS-SER-2023-2A CL-ER 144A 10.1 . 08/13/2025 . SG AMERICAS SECURITIES LLC 4,000,000
93656J-AL-4 . ..| WARWICK CAPITAL CLO LTD WWICK_ ABS-SER-2 . 08/15/2025 . BANK OF AMERICA .. 4,000,000
97988M-AU-7 . ..| WOODMONT TRUST ABS-SER-2021-8A CL-D2R 14 . 08/27/2025 . Various ............ 10,000,000
001011-AL-9 . ..| ANCHORAGE CREDIT FUNDING LTD A SERIES 20 . 09/09/2025 . CROSS POINT CAPITAL, LLC .. 2,923,616
08179Q-AJ-9 . ..|BENEFIT STREET PARTNERS CLO 43 ABS-SER-2 . 08/20/2025 . J.P. MORGAN SECURITIES LLC 4,000,000
08186K-All-4 . ..|BENEFIT STREET PARTNERS CLO LT ABS-SER-2 . 08/27/2025 . J.P. MORGAN SECURITIES LLC 4,350,938
08187L-AJ-0 . ..|BENEFIT STREET PARTNERS CLO LT ABS-SER-2 . 07/24/2025 . MIZUHO SECURITIES .. 6,000,000
55955E-BE-7 . ..|MAGNETITE CLO LTD SERIES 2020-27A CL-D2R . 09/17/2025 . AVHERST PIERPONT . 4,900,000 z
59802T-AG-7 . ..| MIDOCEAN CREDIT CLO SERIES 2013-2A CLASS . 07/29/2025 . Interest Capitalization . 204,785 FE
641321-B0-0 . ..|NEUBERGER BERMAN CLO LTD ABS-SER-2018-30 . 08/06/2025 J.P. MORGAN SECURITIES LLC 4,527,000 FE ..
77587D-AA-8 . ..|ROMARK CREDIT FUNDING LTD ABS-SER-2024-3 . 07/28/2025 . Various ....oooeeeeeiiiiiiinnnn 7,511,250 FE ..
T7588N-AA-5 . ..| ROMARK CREDIT FUNDING LTD ABS-SER-2025-4 . 09/09/2025 . SWBC NIKKO SECURITIES AMERICA . . 11,568,278 |. . 11,505,000 |. FE ..
77588R-AE-8 . ..|ROMARK CREDIT FUNDING LTD ABS-SER-2025-4 . 07/01/2025 .....|BARCLAYS CAPITAL ... .. 7,500,000 |. .. 7,500,000 |. FE ..
77588R-AG-3 . ..| ROMARK CREDIT FUNDING LTD ABS-SER-2025-4 . 07/01/2025 .....|BARCLAYS CAPITAL .10,000,000 |. .10,000,000 |. FE ..
80822H-AC-5 . ..| TRUPS FINANCIALS NOTE SECURITI SERIES 20 . 09/02/2025 . BANK OF AMERICA .. .10,000,000 |. .10,000,000 |. FE ..
80822H-AE-1 ......... TRUPS FINANCIALS NOTE SECURITI SERIES 20 ...uuueieiiiiiiiiieceeec e o 09/02/2025 BANK OF AMERICA .. 7,425,000 |. 7,500,000 |... FE
80822H-AG-6 TRUPS FINANCIALS NOTE SECURITI SERIES 20 ... [ 09/02/2025 BANK OF AMERICA .. 6,930,000 |. 7,000,000 ... FE
89822H-AJ-0 . ..| TRUPS FINANCIALS NOTE SECURITI SERIES 20 . BANK OF AMERICA 7,425,000 FE ..
80822H-AL-5 . .| TRUPS FINANCIALS NOTE SECURITI SERIES 20 . BANK OF AMERICA 7,920,000 FE ..
03320N-AA-5 ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 ......euuueiiiiiiiiieieie e [eeen 07/24/2025 DLICGA-CIO 3,500,000 |. 3,500,000 |... FE
171935-AL-3 CIFC FUNDING LTD ABS-SER-2019-7A CL-D2R .......ceriiiiiiiiiiiiiiiiiiiciicicccccccccccccccccceeceeceeeeeeeeeeeneens oo 07/31/2025 DLICGA-CIO ... 4,000,000 |. 4,000,000 |...
24460X-AN-0 . ..| DEERPATH CAPITAL CLO LTD ABS-SER-2021-2A . DLICGA-CIO
2625201-B0-1 . .| DRYDEN SENIOR LOAN FUND SERIES 2019 76A .. DLICGA-CIO
36319X-BL-0 GALAXY CLO LTD ABS-SER-2018-25A CL-D2RR .........eummummmmmimiiiiiiniiiiiiiiiiiii s oo 08/13/2025 DLICGA-CIO ... 3,000,000 |. 3,000,000 |...
46604E-BC-5 IVY HILL MIDDLE MARKET CREDIT ABS-SER-9A .....cooiiiiiiiiiiiiiiiiiiceccceeeeeeee [, 07/24/2025 DLICGA-CIO ... 2,675,000 |. 2,675,000 |...
46604E-BE-1 . ..[ IVY HILL MIDDLE MARKET CREDIT ABS-SER-9A . 07/24/2025 . LU OO RS 110 0B R I 1IN 001 U (DN
55056C-AL-5 . ..|MAGNETITE CLO LTD ABS-SER-2025-45A CL-D2 . 03/12/2025 . DLICGA-CIO .CFE
58039A-AL-4 . ..|MCF CLO LLC SERIES 2017-3A CLASS-D1R2 14 . 07/18/2025 DLICGA-CIO B FE ..
65251P-BE-2 . ..|NENSTAR ARLINGTON SENIOR LOAN SERIES 201 . 09/30/2025 . DLICGA-CIO B FE ..
901397-AJ-8 . ..| TWIN BROOK CLO ABS-SER-2024-1A CL-D 144A . 09/30/2025 . DLICGA-CIO B FE ..
97988M-AU-7 . ..| WOODMONT TRUST ABS-SER-2021-8A CL-D2R 14 . 08/27/2025 . DLICGA-CIO LA FE ..
641321-B0-0 . ..|NEUBERGER BERMAN CLO LTD ABS-SER-2018-30 . 08/06/2025 DLICGA-CIO .CFE ..
77587D-AA-8 . ..|ROMARK CREDIT FUNDING LTD ABS-SER-2024-3 . 07/28/2025 . DLICGA-CIO .CFE ..
81125M-AL-5 . ..| SCULPTOR CLO LTD SERIES 35A CLASS D1B .. 03/24/2025 . DLICGA-CIO ... B FE ..
BOC3PH-KF-4 . ..|HAMBRIDGE EURO CLO 1 DAC SERIES 2025-1A .. 09/17/2025 . GOLDMAN SACHS & CO. LLC .FFE ..
Z96HYP-RA-7 . ..| CARLYLE GLOBAL MARKET STRATEGI SERIES 20 . 09/18/2025 . DZBANK ........... ,373, ,366, 1.F FE ..
40190A-AA-1 . .| GUGGENHE IM INVESTMENTS PRIVATE ~ 7.308% .. 09/22/2025 . DIRECT FUNDING , , 1.6 PL ..
40190A-AK-9 .........| GUGGENHEIM INVESTMENTS PRIVATE  9.308% .. oo |......09/22/2025 ..... DIRECT FUNDING ... .. 174, .. 174, ... [2.CPL .. .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 292,298,263 292,202,384 1,116,104 XXX
054982-AA-1 .......... | BACKCAST SPECTRA ARTICOM 8.568% 11/03/ . ...-.00/03/2025 ... [DIRECT FUNDING .. 298, 298,750 |. TDPL ..
12665X-AA-6 . ..|CV HCS RATED FEEDER LP A 4.000% 10/04/ . 07/16/2025 .....|DIRECT FUNDING ... 1,959,284 |. 1.6 FE ..
12665X-AA-6 . ..|CV HCS RATED FEEDER LP A 4.000% 10/04/ . 07/10/2025 .....| Interest Capitalization 17,206 |. 1.G FE ..
12665X-AB-4 ......... CV HCS RATED FEEDER LP B 6.000% 10/04/ ..ovvvvviieiiiiiiiiiiiiiiiiiiiiiiiiiiicceeeceeeeeeeeeeeeeeeeeeeeeeeeeees [ 07/16/2025 ..... DIRECT FUNDING ..653,095 |... 4.A Fi
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12665X-AB-4 CV HCS RATED FEEDER LP B 6.000% 10/04/ ...coooeeriiiiiiiiiiiiiiiiiiciiecccceecececccceceeecccceeeeees [ 07/10/2025 Interest Capitalization ... ... 38,567 |. ... 38,567 |...
143188-AA-4 . ..| CARLYLE CREDIT OPP FUND 111 A SENIOR SEC . 09/26/2025 . DIRECT FUNDING ... .. 386,549 |. 386,549 |.
143188-AB-2 . ..| CARLYLE CREDIT OPPORTUNITIES CARLYLE CRE . 09/26/2025 . DIRECT FUNDING
14318-AC-0 . ..| CARLYLE CREDIT OPPORTUNITIES CARLYLE CRE . 09/26/2025 . DIRECT FUNDING
30296#-AC-0 . ..|FP SOLAR FINANCE HOLDINGS LLC SERIES A . 08/15/2025 . DIRECT FUNDING
30296#-AD-8 . ..|FP SOLAR FINANCE HOLDINGS LLC SERIES B . 08/15/2025 . DIRECT FUNDING
30296#-AF-3 . .| FP SOLAR FINANCE HOLDINGS LLC ABS-SER-20 . ......08/15/2025 . DIRECT FUNDING
445717-AA-9 HUNTER POINT CAPITAL SR 7.000% 07/15/5 .... JOTR RN 07/30/2025 ... DIRECT FUNDING .
46618A-AA-2 321 HENDERSON RECEIVABLES LLC SERIES 201 .... R R 09/12/2025 ... ETGRGPGEXN - ELIC FWH - GPIM .
48243T-AA-0 . ..|KCG SECURITIZATION LLC SERIES 2024 1A CL . 07/17/2025 .....|GUGGENHEIM SECURITIES, LLC ..
520922-AJ-5 .. |LIBERTAS ASSET SECURITIZATION ABS-SER-20 . ......07/11/2025 .....|GUGGENHE IM SECURITIES, LLC ..
520922-AL-0 . .| LIBERTAS ASSET SECURITIZATION ABS-SER-20 ... JOTR RN 07/11/2025 ..... GUGGENHEIM SECURITIES, LLC
53161A-AA-9 0ASIS SECURITISATION ABS-SER-2025-1A CL- .... R 08/04/2025 Various .. 47,696,024 |. ....47,700,000 |...
647558-AA-3 . ..|NEW MOUNTAIN GUARDIAN IV RAT SERIES 2023 . 09/29/2025 . DIRECT FUNDING ..996,770 |. ..1,000,000 |.
75025@-AA-9 . ..| RADIANCE BORROWER LLC CLASS A 4.400% 0 . 09/05/2025 . DIRECT FUNDING 11,577,101 |. . 12,132,661 |.
75025@-AB-7 . ..| RADIANCE BORROWER LLC CLASS B 4.400% 0 . 09/05/2025 . DIRECT FUNDING ..818,761 ..876,870 |.
75025@-AC-5 . ..| RADIANCE BORROWER LLC CLASS C  4.400% 0 . 09/05/2025 . DIRECT FUNDING . 719,666 ..836,615 |.
75025@-AD-3 . ..| RADIANCE BORROWER LLC CLASS D 0.000% O . 09/05/2025 . DIRECT FUNDING .560,177 1,277,675
75025@-AE-1 . ..| RADIANCE BORROWER LLC CLASS E  0.000% O . 09/05/2025 . DIRECT FUNDING .. 314,948 .. 565,327
BES4D6-6N-7 . ..|MAPLE BORROWER LLC HOMETAP FORWARD FLOW .. 09/30/2025 . DIRECT FUNDING . 39 208,965 . 39,208,965
BES4D6-6N-7 . ..|MAPLE BORROWER LLC HOMETAP FORWARD FLOW 07/01/2025 .....[ Interest Capltallzatlon 141,992 .. 141,002 |.
BES4FR-1H-7 . ..|PAYZEN INC 10.750% 12/18/27 ............. 08/13/2025 . DIRECT FUNDING . 0 096, 358 0,096,358
BES4YY-6F-0 . ..| CASTLELAKE ASSET-BASED PRIVATE SERIES 20 . 09/30/2025 . DIRECT FUNDING 7,500,000 7,500,000
BES4YY-6J-2 . .. | CASTLELAKE ASSET-BASED PRIVATE SERIES 20 . 09/30/2025 . DIRECT FUNDING ... 7,500,000 7,500,000
53947X-AL-6 . ..| LOANCORE 2021-CRE5S ISSUER LTD SERIES 202 . 09/12/2025 . ETGRGPGEXN - ELIC FWH - GPIM 98,906 |. ..100,000 |.
463920-AA-6 . ..| ISLAND FINANCE TRUST SERIES 2025-1A CLAS . 01/22/2025 . DLICGA-CIO ... .. 5,269,789 |. ..5,270,000 |.
53161A-AA-9 . ..| OASIS SECURITISATION ABS-SER-2025-1A CL- . 08/04/2025 . DLICGA-CIO . 12,198,980 |. . 12,200,000 |.
68237D-AC-7 . ..| ONDECK ASSET SECURITIZATION TR SERIES 20 . ......03/13/2025 . DLICGA-CIO ... 2,939,588 |. 2,940,000 |.
03837G-AD-9 ......... AQUA FINANCE TRUST ABS-SER-2025-B CL-D 1 .... P I 08/08/2025 ..... GOLDMAN SACHS & CO. LLC ... 1,689,529 |....ooooeiiiiinniiins 1,690,000 |...
03881K-AE-3 ......... ARCREN CMBS-SER-2025-FL1 CL-B 144A 6.4 .... [ RN 08/01/2025 ..... J.P. MORGAN SECURITIES LLC oo [oiiiiiiiiirrrnniinns [eeeeeeeeeee e 1,017,070 [oennnnniiiiiiiiinnnns 1,019,619 |[...
20281L-AA-0 . .. | ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 . i 08/27/2025 ..... CITIBANK 2,599,501 |...oevviiiiiiiiiiiees 2,618,732 |...
1119999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 181,528,623 183,408,215
36164S-AA-2 GCM GROSVENOR CREDIT SECONDARI SERIES 20 ... N 09/25/2025 0] o I 0 PR S PPPOPPPPPPPPPPPPI R 4,738,500 |...oovnnnnnnnnininnnes 4,738,500 |...
361648-AB-0 . ..| GCM GROSVENOR CREDIT SECONDARI SERIES 20 . 09/25/2025 . DIRECT FUNDING
36164S-AC-8 . ..| GCM GROSVENOR CREDIT SECONDARI SERIES 20 . 09/25/2025 . DIRECT FUNDING
G2272%-AA-4 . .| COLLER PRIVATE EQUITY BACK NOT ABS-SER-2 . 08/05/2025 . DIRECT FUNDING
G2272#-AC-0 . .. | COLLER PRIVATE EQUITY BACK NOT ABS-SER-2 . ......08/05/2025 ..... DIRECT FUNDING .
1319999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Not Self- L|qU|dat|ng Equny Backed Securities (Unaff|l|ated) 16,488,300 16,488,300
30296#-AH-9 ......... JFP SOLAR FINANCE HOLDINGS LLC B-3 REV ...tiveuvosessesessosesssnesssnesnssssesssssssssessssesnssssensssnnsesessanas | 07/24/2025 ... TDIRECT FUNDING . .vveuseseesesessesessesessessssesessssessenesssesessesssesessesessesessesessssessssesensesesesesase |oessesessesessesensesenssesssnses |oessesessssesessesesns 1,130,630 |.oveveeiiiiiiiiinenes 1,130,630
1339999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating - Other Financial Asset-Backed Securities - Not Self-Liquidating (Unaffiliated) 1,130,630 1,130,630
48244X-AA-0 .........KDAC AIRCRAFT FINANCE LIMITED SERIES 201 . [.... JETGRGPGEXN - ELIC FIIH - GPIM . .. 426,466 |. .. 431,851 |...
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedient - Lease-Backed Secuntles Practical Expedient (Unaffiliated) 426,466 431,851
14856G-AA-8 ......... CASTLELAKE AIRCRAFT SEC TR SERIES 2021-1 ...oveeniiccccceeeecccc e o 09/12/2025 ... ETGRGPGEXN = ELIC FWH = GPIM <. es [ranssnssssssssssssssssssssrsrssnens [orrrernnnrnnenennneneeens 16,492 eovveviiiiiiiiiiiiiiiiees 16,575
50188C-AB-8 ......... LCOR REPACK TRUST SERIES A 0.000% 09/1 . P 09/12/2025 ... ETGRGPGEXN - ELIC FWH - GPIM .. 1,360,489 |....oooeeeieeeiiinnl 2,900,000 |...
BES4R7-G5-8 . ..|BANK OF UTAH  8.840% 01/03/31 .. 07/11/2025 .....|DIRECT FUNDING ... . 14,121,032 |. . 14,121,032 |.
BES4R7-G5-8 . ..|BANK OF UTAH  8.840% 01/03/31 ..... 07/11/2025 .....|DIRECT FUNDING ..528,968 |. ..528,968 |.
BES4RH-T0-3 . .| VAYU HOLDINGS | DAC  7.105% 12/31/34 07/15/2025 . DIRECT FUNDING . 78,616,759 |. . 78,616,759 |.

.. VAYU HOLDINGS | DAC  7.105% 12/31/34 ..

BES4RH-T0-3 . .
.| 10S AIRCRAFT LEASING DESIGNATE ~ 7.500%

(64696*-AA-2 .

07/15/2025 .
......08/28/2025 .
...... 07/16/2025 .....[CITIGROUP GLOBAL MARKETS INC ..

DIRECT FUNDING
DIRECT FUNDING .

85520E-AE-1 . .| STAR TRUST CNBS-SER-2025-SFR6 CL-C 144A .

1719999999 Subtotal Asset-Backed Securltles Non-Financial Asset-Backed Securities - FuII Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 104,276,766 105,816,360
451118-BF-5 ......... J1CONIC ISSUER LLC SERIES 2025-A CL-A B .e.eerereeueresuenusseessarensanensanenesssnsssenessenessarensaeneasens .+.+..09/03/2025 ... [DIRECT FUNDING ....eruvesesesesenenseesnsesensasaneaseneasenessenessenensaseneasensesenessenessenessesessenennesensas |oesseenseensasenssenesnanesenes |ooenesenesenessarenes 2,900,000 |..voiiiriiiiiiiiians 2,900,000
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 2,900,000 2,900,000

1889999999. Total - Asset-Backed Securities (Unaffiliated)

1,699,894, 368

1,681,199, 153

4,976,028
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1899999999. Total - Asset-Backed Securities (Affiliated)
1909999997. Total - Asset-Backed Securities - Part 3 1,699,894, 368 1,681,199, 153 4,976,028
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 1,699,894, 368 1,681,199, 153 4,976,028
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 4,208,082,987 4,237,520, 185 9,304,807
06055H-40-0 . ..| BANK OF AMERICA CORP SERIES NN .. 09/12/2025 . ETGRGPGEXN - ELIC FWiH - GPIM .. .20,000.000 |. ..384,000 |. 2.BFE ..
190750-AE-2 . ..| COBANK SERIES K 6.450% Perpet. 09/12/2025 . ETGRGPGEXN - ELIC FIiH - GPIM .. 500,000.000 |. ..501,685 |. 2.BFE
33616C-76-1 . ..| FIRST REPUBLIC BANK SERIES K ..... 09/12/2025 . ETGRGPGEXN - ELIC FIiH - GPIM .. .20,000.000 |. 6. * ..
481288-58-0 . ..| JP MORGAN CHASE & CO SERIES JJ . 09/12/2025 . ETGRGPGEXN - ELIC FIiH - GPIM .. .20,000.000 |. 2.BFE
744601-48-7 . ..|PUBLIC STORAGE SERIES 0 09/12/2025 . ETGRGPGEXN - ELIC FWiH - GPIM .. .10,000.000 |. 2.AFE ..
744601-53-7 . ..|PUBLIC STORAGE SERIES M ... 09/12/2025 . ETGRGPGEXN - ELIC FIiH - GPIM .10,000.000 |. 2.AFE ..
BESG6-RY-7 .........|KNIOR HOLDINGS LP ALACRITY PREF EQUITY 02/28/2025 ... | TAX FIEE EXCHANGE v.vvvevreaeseeaeseeeseessetesseesesetesseee st sttt s s ettt essee et emeienns|oetnssssnssesnssssnssennnnas 0.000 |. 5.8 Gl
BES4S5-5H-7 . .. | ARCHWAY HOLDINGS LLC WCLOC PREFERRED ... 08/04/2025 . DIRECT FUNDING ... 4,018,910.000 |. 2B1Z
BES4YY-6K-9 . ..| CASTLELAKE ASSET-BASED PRIVATE APC III E . 09/30/2025 . DIRECT FUNDING 6,250,000.000 |. 3BZ
03939A-40-4 . .| ARCH CAPITAL GROUP LTD SERIES G . 09/12/2025 . ETGRGPGEXN - ELIC .20,000.000 |. 2.AFE
EP0599-00-1 . ..| RENAISSANCERE HOLDINGS LTD .. ......09/12/2025 . ETGRGPGEXN - ELIC FIiH - GPIM .. .10,000.000 |. 2.BFE ..
94988U-12-8 ......... WELLS FARGO & COMPANY ........ o Jeennnd 09/12/2025 ..... ETGRGPGEXN - ELIC FiiH - GPIM ...20,000.000 |.... ... |2.BFE
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 14,035,402 XXX 6,629
025932-86-4 . AMERICAN FINANCIAL GROUP .. ...09/12/2025 .....|ETGRGPGEXN - ELIC FWH - GPIM ....10,000.000 |.... ..187,600 |. o |2BFE ..
3795%E-30-0 .........[GLOBE LIFE INC .............. ...09/12/2025 ..... | ETGRGPGEXN - ELIC FWH - GPIM ..10,000.000 |.... 171,700 |. 2BFE ..........
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 359,300 XXX
4509999997. Total - Preferred Stocks - Part 3 14,394,702 XXX 6,629 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 14,394,702 XXX 6,629 XXX
BES4G6-T7-4 ......... KWOR HOLDINGS LP ALACRITY COM EQUITY ...eeieeeeenieeeeeeeee e e e eeeee e e e eeeee e e e e eenn e e e e eennneeeeeennnnes |eennad 02/28/2025 ..... Tax Free Exchange .. 1,122,730 |
BES4YY-6M-5 . .| CASTLELAKE ASSET-BASED PRIVATE .. ......09/30/2025 . DIRECT FUNDING ... 3,750,000.000 |. 3,750,000 |.
31339%-10-7 .........[FEDERAL HOME LOAN BANK ......iieeessnsseemmnnnnseeernneuaaesennnasseeennnannaseennnnnsaernnnnnnsaeennnnnnsaenene  [onnees 09/30/2025 ..... Var ious 180,000.000 |.... .. 18,000,000 ).
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 22,872,730
BES4FZ-C2-0 ......... |RAINFOREST FUNDING TRUST ... ieeiennieseerernseseeemnnsasseernnsassaeernnssseeenrnnaseeernnnnaseeennnnnnsees | ...... 09/15/2025 ..... DIRECT FUNDING ... eeeeeuuueeeeennni s e e eennne e s e e eensassesennsasseennnnsneasennsnnaaeeennnnnsasenennnnnssesnnnns |reerennnaseeennes 42,443,570.460 |....oovvuiiiieinnnnnns 42,443,570 .o feeereeri e eerriines | cereeeeeeeeienns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 42,443,570 XXX XXX
5989999997. Total - Common Stocks - Part 3 65,316,300 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 65,316,300 XXX XXX
5999999999. Total - Preferred and Common Stocks 79,711,002 XXX 6,629 XXX
6009999999 - Totals 4,307,793,989 XXX 9,311,436 XXX
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..912828-P4-6 |US TREASURY N B 1.625% 02/15/26 . 07/14/2025 . | DLICGA-MSPL-CIO .....evnreeennnnnnn .. 244,931 244,939 249,785 |...........244,936 |.... ceee(B) ] .244,931 1,990 |. 02/15/2026 .
..91282C-NX-5 |US TREASURY N B 3.625% 08/31/30 .. . 09/17/2025 . | CLEAR SPRING HEALTH INSURANCE . |. .. 380,564 . 380,000 ..378,402 |. 4 .378,443 685 |. 08/31/2030 .
..912828-P4-6 |US TREASURY N B 1.625% 02/15/26 ..... . 07/14/2025 . | DLICGA-CIO .. 244,931 ..244,939 ..249,785 |. .244,931 veee |- 02/15/2026 .
..911759-MN-5 [HOUSING URBAN DEVELOPMENT  3.550% 08/01 . 08/01/2025 . | Call 100.0000 20,000 20,000 19,180 |. 19,525 .37 19,562 710 ). 08/01/2031 .
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 890,426 889,878 897,152 264,461 73 73 887,867 3,385 XXX
..3130AV-LD-2 |FEDEHAL HOME LOAN BANK ~ 6.000% 04/12/38 .... | 09/08/2025 . | Call 100.0000 ... o fennnn4,952,830 |f........ 4,952,830 |........ 4,952,830 |........4,952,830 |...ccorriiiiinr foevrmmniiniees e e e e 4,952,830 |.. ...269,104 |. 04/12/2038 .
..3130B3-VL-4 [FEDERAL HOME LOAN BANK  6.080% 11/25/44 .... |. 08/25/2025 . |Call 100.0000 ... .. |...... 3,000,000 [........ 3,000,000 |........ 3,000,000 |........8,000,000 [.....ccevvnnenns foorrriiiininnns fooviiiiiiinn o o [ 3,000,000 |.. .. 136,800 [. 11/25/2044 .
0029999999. Subtotal - Issuer Credit Obligations - Other U.S. Government Obligations (Not Exemp
from RBC) 7,952,830 7,952,830 7,952,830 7,952,830 7,952,830 405,904 XXX XXX
..02124T-AA-1 | QATAR AIRWAYS ~ 2.950% 05/14/31 ................ | 08/14/2025 . |Various .....ccceveeuereeemnnnannees Jovveeeeeeeennineeee fereeeeens 242,778 |........... 242,778 |........... 236,481 |........... 237,429 287,782 |eeeveeeeeeeenn Jeeeennnans 4,9% |.......... 4,96 |oeeoeennnnnnn 5,371 |. 05/14/2031 . |[1.CPL .
..06708P-AA-4 | BARBADOS GOVERNMENT  4.300% 01/15/29 ........ . 09/15/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 514,334 |........... 514,334 |........... 397,844 |........... 450,051 458,648 . 01/15/2029 . |4.B ........
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 757,112 757,112 634,325 687,480 696,430 XXX XXX
..03667P-HV-7 | ANTELOPE VLY CA CMNTY CLG DIST ~ 2.869% ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 250,000 250,000 250,000 |...........250,000 |.... .250,000 |. . 08/01/2040 . |1.C FE .
..084154-G8-0 |BERKELEY CA UNIF SCH DIST ~ 2.798% 08/01 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 1,000,000 .1,000,000 .1,000,000 |. .1,000,000 |. .1,000,000 . 08/01/2045 . |1.B FE .
..190335-MA-4 | COAST CA CMNTY CLG DIST ~ 2.881% 08/01/3 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. ..900,000 . 900,000 . 900,000 |. . 900,000 |. 900,000 . 08/01/2037 . |1.B FE .
..250375-MB-5 |DESERT CMNTY CLG DIST CA  2.878% 08/01/ .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 08/01/2036 . |1.C FE .
..275282-QD-6 |E SIDE CA UNION HIGH SCH DISTS SERIES B ...... . 08/11/2025 . | DLICGA-GPIN-INDFA .. 250,000 250,000 |.... . R . 08/01/2042 . |1.D FE .
..357155-CA-6 | FREMONT CA UNIF SCH DIST ALAME SERIES B ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. . .... 500,000 475,280 |........... . . 08/01/2041 . |1.C FE .
..357155-CF-5 | FREMONT CA UNIF SCH DIST ALAME SERIES B ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 439,233 . 500,000 . ..437,885 |. .439,233 . 08/01/2046 . |1.C FE .
..432272-GC-0 |HILLSBOROUGH CA SCH DIST ~ 0.000% 09/01/ .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 180,967 ..250,000 . N . 178,674 |. 180,967 . 09/01/2036 . |1.A FE .
..44236P-MA-3 | HOUSTON TX CMNTY CLG SERIES B 2.059% 0 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. 250,000 250,000 |.... R . 02/15/2036 . |1.B FE .
..494791-TB-2 |KING CNTY WA PUBLIC HOSP DIST ~ 3.114% 1 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 250,000 250,000 |eevennnnns . . 12/01/2044 . |1.E FE .
..56781R-LK-1 |[MARIN CA CMNTY CLG DIST SERIES B 2.699 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 08/01/2041 . |[1.A FE .
..597502-CB-7 |MIDLAND CNTY TX HOSP DIST SERIES A 2.8 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 05/15/2041 . |1.D FE .
..616871-MF-3 | MORENO VLY CA UNIF SCH DIST ~ 3.819% 08/ .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 .250,000 .250,000 ..250,000 |. .250,000 . 08/01/2044 . |1.D FE .
..626905-PZ-0 |MURRIETA VLY CA UNIF SCH DIST ~ 2.934% 0 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 250,000 ..250,000 |. ..250,000 |. .250,000 . 09/01/2044 . |1.C FE
..671205-42-2 | OAK GROVE CA SCH DIST ~ 2.870% 08/01/44 ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 183,838 250,000 . 177,500 |. ..182,523 |. .183,838 . 08/01/2044 . |1.D FE .
..672325-P2-7 | OAKLAND CA UNIF SCH DIST ALAME  2.774% ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 645,160 750,000 . 616,89 |. ..639,461 .645,160 . 08/01/2034 . |1.E FE .
..672325-P5-0 | OAKLAND UNIFIED SCH DIST ~ 3.115% 08/01/ .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 250,000 .250,000 ..250,000 |. .250,000 . 08/01/2040 . |1.E FE .
..692039-SU-5 |OXNARD CA UNION HIGH SCH DIST ~ 3.077% 0 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 08/01/2039 . |1.C FE .
..774286-AM-0 | ROCKWALL TX INDEP SCH DIST ~ 2.380% 02/1 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 02/15/2046 . |1.A FE .
..796720-PP-9 | SAN BERNARDINO CA CMNTY CLG DI 2.786% ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 1,750,000 .. 1,750,000 ..1,750,000 |. 1,750,000 |. .1,750,000 . 08/01/2045 . |1.B FE .
..797272-QY-0 | SAN DIEGO CA CMNTY CLG DIST SERIES A 3 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. .2,000,000 . 08/01/2043 . |1.B FE .
..797272-RZ-6 | SAN DIEGO CA CMNTY CLG DIST ~ 2.760% 08/ .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 1,500,000 .. 1,500,000 ..1,500,000 |. .1,500,000 |. .1,500,000 . 08/01/2041 . |1.B FE .
..798189-RR-9 | SAN JOSE CA EVERGREEN CMNTY CL SERIES B ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 09/01/2040 . |1.B FE .
..798189-RS-7 |SAN JOSE CA EVERGREEN CMNTY CL SERIES B . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 750,000 . 750,000 . 750,000 |. . 750,000 |. 750,000 . 09/01/2045 . |1.B FE .
..802385-SB-1 [ SANTA MONICA CA CMNTY CLG DIST ~ 2.704% . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 250,000 ..250,000 . ..250,000 |. .250,000 . 08/01/2040 . |1.C FE .
..802385-SY-1 [ SANTA MONICA CA CMNTY CLG DIST SERIES B ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. . .. 500,000 . . . 08/01/2042 . |1.C FE .
..969268-DN-8 |WILLIAM S HART CA UNION HIGH S  2.363% ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. 250,000 . 08/01/2037 . |1.C FE .
..97705M-PZ-2 | WISCONSIN ST SERIES 1 5.000% 05/01/33 ..... . 08/11/2025 . | DLI1CGA-GPIN-INDFA .. .. .. 100,000 . 05/01/2033 . |1.B FE .
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 14,949,984 15,250,000 14,940,770 14,949,984 XXX XXX
..010869-JL-0 | ALAMEDA CA CORRIDOR TRANSPRTN SERIES B ....... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 1,000,000 ..1,000,000 .1,000,000 |.... .1,000,000 . 10/01/2046 . |1.E FE .
..010869-JR-7 | ALAMEDA CA CORRIDOR TRANSPRTN SERIES A . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 124,304 ..122,858 |. 124,304 . 10/01/2051 . |1.E FE .
..01170R-RG-9 | ALASKA HSG FIN CORP HOME MTG SERIES C ... . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 250,000 ..250,000 |. .250,000 . 06/01/2044 . |1.B FE .
..047870-SP-6 | ATLANTA GA WTR WSTWTR REVENUE ~ 2.913% 1 . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 250,000 ..250,000 |. . 11/01/2043 . |1.D FE .
..114894-7V-3 |BROWARD CNTY FL ARPT SYS REVEN SERIES C ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,560 ..250,637 |. . 10/01/2034 . |1.E FE
..13032U-D9-6 |CALIFORNIA ST HLTH FACS FING A 4.353% ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. . 1,000,000 .1,000,000 |.... . 06/01/2041 . |1.D FE .
..13032U-VL-9 [CALIFORNIA ST HLTH FACS FING A 2.984% ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. . 1,785,589 . . e 1,791,017 o . 06/01/2033 . |1.D FE .
..13057E-EJ-9 | CALIFORNIA PUBLIC FIN AUTH REV SERIES C . 08/11/2025 . | DLICGA-GPIN-INDFA .. . . 500,000 . 500,000 |. . 500,000 |. 500,000 . 10/15/2040 . |1.C FE .
..13080S-2Y-3 [CALIFORNIA STWD CMNTYS DEV AUT  2.682% ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. 250,000 238,975 |...........240,965 |.... .241,316 .. . 02/01/2039 . |1.E FE .
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..155498-HZ-4 | CENTRL TX REGL MOBILITY AUTH R SERIES B ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. .... 100,000 . oo 113,642 . 112,04 .. 5,569 |. 01/01/2045 . [1.G FE ....
..155498-JL-3 | CENTRL TX REGL MOBILITY AUTH R SERIES C ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. . 100,000 98,270 |. 98,750 |. 98,825 3,158 |. 01/01/2034 . [1.G FE ....
..155498-10-8 | CENTRL TX REGL MOBILITY AUTH R SERIES E ..... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. ..802,178 . 850,000 ..794,967 |. . 800,689 |. 802,178 .29,985 |. 01/01/2041 . [1.G FE ....
..155498-MR-6 | CENTRL TX REGL MOBILITY AUTH R SERIES E ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. .. 300,058 . 300,000 ..300,085 |. ..300,064 |. .300,058 .10,917 |. 01/01/2045 . [1.G FE ....
..235036-6Z-8 | DALLAS FORT WORTH TX INTERNATI SERIES C ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. .. 750,000 . 750,000 . 750,000 |. . 750,000 |. 750,000 .18,084 |. 11/01/2040 . [1.E FE ....
..23503C-AN-7 | DALLAS FORT WORTH TX INTERNATI SERIES A . 08/11/2025 . | DLICGA-GPIM-INDFA .. ..3,000,000 ..2,9%,238 |. .2,996,480 |. . 2,996,540 105,539 |. 11/01/2051 . |1.E FE ....
..254845-TH-3 | DIST OF COLUMBIA WTR SWR AUTH SERIES D . . 08/11/2025 . | DLICGA-GPIM-INDFA .. . 500,000 . 500,000 |. . 500,000 |. 500,000 .15,230 |. 10/01/2044 . [1.C FE ....
..34446A-CA-4 |WI BUG TUSSEL 2 LLC  6.201% 05/01/54 ........ . 08/11/2025 . | DLICGA-GPIM-INDFA .. .... 100,000 .... 100,000 |.......... 100,000 |.... .. 100,000 |.. . . 05/01/2054 . [1.C FE ....
..353187-EV-5 |FRANKLIN CNTY OH HOSP FACS REV ~ 2.877% ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. . .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. . 11/01/2050 . 1.C FE ....
..366133-SJ-6 | GARLAND TX ELEC UTILITY SYS RE SERIES B ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. ..601,043 . 600,000 . . 601,150 |. .601,043 . 03/01/2041 . (1.E FE ....
..366133-SL-1 | GARLAND TX ELEC UTILITY SYS RE SERIES B ..... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 550,087 . ..550,096 |. .550,087 . 03/01/2051 . (1.D FE ....
..414008-CU-4 |HARRIS CNTY TX CULTURAL EDU FA ~ 3.344% ...... . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 |.... . . 11/15/2037 . [1.F FE ....
..451174-AX-4 | IDAHO ENERGY RESOURCES AUTH TR 2.861% . |- 08/11/2025 . DLICGA-GPIM-INDFA .. . 2,250,000 .2,250,000 |.... . 09/01/2046 . [1.C FE ....
..45204F-HB-4 | ILLINOIS ST FIN AUTH REVENUE SERIES A ... . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 326,801 ..320,844 |. . . 10/01/2038 . [1.C FE ....
.. 54445C-AC-7 |LOS ANGELES CA DEPT OF ARPTS C SERIES A . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 250,000 . K ..250,000 |. .250,000 . 05/15/2031 . [1.E FE ....
..57584Y-D3-0 | MASSACHUSETTS ST DEV FIN AGY R SERIES D ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. ..100,000 . 100,000 |. . 100,000 |. 100,000 . 10/01/2046 . 2.C FE ....
..575896-R-2 | MASSACHUSETTS ST PORT AUTH SERIES C 2. . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 07/01/2042 . [1.C FE ....
..57604P-5P-5 | MASSACHUSETTS ST WTR POLL ABAT  5.192% . 08/01/2025 . | Redemption 100.0000 . 20,000 ...20,000 ...22,678 |. ...21,702 |. ..21,4%8 . 08/01/2040 . (1.A FE ....
..576051-ZT-6 | MASSACHUSETTS ST WTR RESOURCES SERIES C . 08/11/2025 . | DLICGA-GPIM-INDFA .. 1,989,951 ..2,000,000 ..1,987,717 |. .1,989,540 |. . 1,989,951 . 08/01/2041 . (1.B FE ....
..591745-8C-1 |MET ATLANTA GA RAPID TRANSIT A SERIES D . 08/11/2025 . | DLICGA-GPIM-INDFA .. . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 . 07/01/2045 . [1.A FE ....
..59335K-CZ-8 |MIAMI DADE CNTY FL SEAPORT REV SERIES A ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. .1,500,000 . 10/01/2087 . [1.F FE ....
..59335K-DB-0 | MIAMI DADE CNTY FL SEAPORT REV SERIES A ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. . . . ..250,000 . . 10/01/2039 . [1.F FE ....
..63609W-AR-3 | NATIONAL FIN AUTH NH HOSP FACS SERIES B ...... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. . . . K ..250,000 |. . . 05/01/2051 . [1.C FE ....
..646066-7K-0 |NEW JERSEY ST EDUCTNL FACS AUT SERIES D ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 . 07/01/2042 . (1.F FE ....
..646140-EA-7 |NEW JERSEY ST TURNPIKE AUTH TU SERIES B ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 346,653 ..350,000 ..345,985 |. ..346,539 |. .346,653 . 01/01/2040 . (1.E FE ....
..64971P-KN-4 |NEW YORK CITY NY INDL DEV AGY 2.681% 0 .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. ..100,000 . 100,000 . 100,000 |. . 100,000 |. 100,000 . 03/01/2033 . [1.E FE ....
..650035-6A-1 |NEW YORK ST URBAN DEV CORP REV SERIES D- .... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. .. 208,221 . 300,000 ..208,035 |. ..208,095 |. .298,221 . 03/15/2031 . (1.B FE ....
..66285W-A9-7 |N TX TOLLWAY AUTH REVENUE SERIES B 3.0 .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 01/01/2040 . (1.D FE ....
..66285W-E5-1 |N TX TOLLWAY AUTH REVENUE ~ 3.011% 01/01 .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. ..500,000 .... 500,000 ... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 01/01/2043 . (1.D FE ....
..663903-KJ-0 | NORTHEAST OH REGL SWR DIST ~ 2.769% 11/1 .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. . 1,000,000 ..1,000,000 ,000,000 |........1,000,000 |.... .1,000,000 |.. . 11/15/2046 . (1.B FE ....
..720653-0G-2 |PIERCE CNTY WA SWR REVENUE SERIES B 2. .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 08/01/2042 . [1.C FE ....
..73358X-DP-4 | PORT AUTH OF NEW YORK & NEW JE  3.139%% ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 . 02/15/2051 . [1.D FE ....
..759136-VN-1 |REGL TRANSPRTN DIST CO SALES T SERIES A ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. . I ....250,000 |.. . 11/01/2087 . (1.B FE ....
..B4908A-AH-7 | SPOKANE WA PUBLIC FACS DIST SA SERIES A ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. . 250,000 250,000 |........... .250,000 |.. . 12/01/2043 . (1.B FE ....
..87638Q-RH-4 | TARRANT CNTY TX CULTURAL EDU F 3.202% . 08/11/2025 . | DLICGA-GPIM-INDFA .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 09/01/2040 . (1.E FE ....
..87638Q-RJ-0 | TARRANT CNTY TX CULTURAL EDU F  3.422% . 08/11/2025 . | DLICGA-GPIM-INDFA .. ..100, 147 . 100,000 . 100,266 |. . 100,162 |. 100, 147 . 09/01/2050 . (1.E FE ....
..880558-PH-8 | TENNESSEE ST SCH BOND AUTH SERIES A 2. .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. ..1,000,000 986,408 |...........987,742 |.... .988,036 |.. . 11/01/2045 . (1.B FE ....
..88213A-MD-4 | TEXAS ST A & M UNIV SYS BRD OF SERIES D ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. . .... 150,000 .... 150,000 |.......... 150,000 |.... .. 150,000 |.. . 05/15/2037 . (1.A FE ....
..886640-JL-6 | TIFT CNTY GA HOSP AUTH  2.977% 12/01/42 .... . 08/11/2025 . | DLICGA-GPIM-INDFA .. ..100,000 . 100,000 . 100,000 |. . 100,000 |. 100,000 . 12/01/2042 . [1.C FE ....
..89546R-TF-1 | TRI CNTY OR MET TRANSPRTN DIST SERIES B ..... [. 08/11/2025 . |DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 ..250,000 |. .250,000 . 09/01/2041 . [1.A FE ....
..89546R-TG-9 | TRI CNTY OR MET TRANSPRTN DIST SERIES B ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 09/01/2048 . [1.A FE ....
..914073-BD-2 |UNIV OF ARKANSAS AR UNIV REVEN SERIES B ..... . 08/11/2025 . |DLICGA-GPIM-INDFA .. ..100,000 . 100,000 . 100,000 |. . 100,000 |. 100,000 . 12/01/2041 . (1.C FE ....
..94985X-AF-6 | WELLS FARGO BANK OT NATIONAL A 6.734% ..... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. ..690,411 . 650,000 ..693,609 |. . 691,607 |. .690,411 . 09/01/2047 . (1.E FE ....
..956704-D7-2 | WEST VIRGINIA ST UNIV REVENUES SERIES A ..... . 08/11/2025 . |DLICGA-GPIM-INDFA .. . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. X .2,500,000 . 10/01/2044 . (1.D FE ....
..95737T-EK-8 | WESTCHESTER CO NY LOCAL DEV CO  3.846% ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. e e | 3,046,121 |........ 3,050,000 |........ 3,045,850 |........3,046,070 [.....ccoocnnnnn fooeeeennnnn 51 o 51 o e, 3,046, 121 . 11/01/2050 . [1.E FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 38,317,882 38,370,000 38,377,307 38,326,649 XXX XXX

..00083Y-AA-3 | ACC GROUP HOUSING LLC  6.350% 07/15/54 ...... . 07/15/2025 . | Various .26 . 07/15/2054 . [1.C FE ..

..346845-AK-6 | FORT BENNING FAM SERIES 144A  6.000% 01 .... (. 07/15/2025 . | Redemption . 01/15/2051 . [1.E FE ..
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 09/10/2025 . |Paydoun .......ccooeviiiiiiiiiinnnnns .5, .. . 10/10/2041 . [1.F ........

..90983V-AA-1 |UNITED COMMUNITIES LLC SERIES 144A 5.6 .... . 09/15/2025 . |Redemption 100.0000 . ..6,034 . K .6,337 . 09/15/2051 . [2.C FE ..

..95829T-AA-3 | WESTERN GROUP HOUSING LP SERIES 144A 6 .... [. 09/25/2025 . |Various ... . 1,766,949 ..1,781,520 |. 1,769,549 |. .1,766,928 . 03/15/2057 . [1.C FE ..

..95829T-AA-3 | WESTERN GROUP HOUSING LP SERIES 144A 6 .... [. 09/15/2025 . |Various ... ..7,138 . 8,121 |. .8,105 . 03/15/2057 . [1.C FE ..

..00164T-AA-6 | AMC EAST COMM LLC  5.740% 01/15/28 .. . 07/15/2025 . | Redemption 100.0000 . 11,088 |. 11,093 . 01/15/2028 . [1.F FE ..

..05178T-AA-9 | AURORA MILITARY HOUS I Il SERIES 144A 6 .... |. 07/15/2025 . |Redemption 100.0000 ...24.827 |.... 24,792 .. . 07/15/2034 . [1.F FE .
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..140694-AA-8 | CAPMARK MILITARY HOUSING TRUST ~ 6.059% ..... . 09/10/2025 . |Paydomn .eevveeneeeeenniieeeeennnnn [ e eeeeneeeee [ereeeeeenaan 3,397 ... 3,397 |.. ...137 |. 10/10/2052 .
..14069B-AA-2 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... |. 09/10/2025 . |Paydoun . 16,583 (32) |. 621 |. 02/10/2052 .
..14070A-AA-1 [ CAPMARK MILITARY HOUSING TRUST SERIES 20 .... |. 09/10/2025 . |Paydoun . 4522 s e . 183 |. 10/10/2052 .
..14070E-AA-3 [ CAPMARK MILITARY HOUSING TRUST SERIES 20 .... |. 09/10/2025 . |Paydoun . 16,921 .(2,842) |. 619 |. 07/10/2055 .
..347075-AB-9 |FORT CARSON FAMILY HSG LLC CO  7.860% 1 .... |. 09/15/2025 . |Call 15,779 (779) | 786 |. 11/15/2029 .
..36185T-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |. 07/10/2025 . |Paydoun ... .433 o .18 |. 04/10/2037 .
..36185T-AA-5 [ GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |. 09/10/2025 . |Paydoun . .873 .44 |. 04/10/2037 .
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |. 09/01/2025 . |Paydoun ... L2174 .. .... 99 |. 05/10/2037 .
..38012D-AB-3 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |. 09/10/2025 . |Paydoun .. 12,223 |.. ...427 |. 05/10/2050 .
.. 44329H-AN-4 | HP COMMUNITIES LLC SERIES 144A  5.620% ..... |. 09/15/2025 . [Redemption 100.0000 . 28,432 1,537 |. 09/15/2032 .
..59524E-AB-8 | MID-ATLANTIC FAMILY MILITARY SERIES 144A .... |. 08/01/2025 . |Redemption 100.0000 . .6,789 280 |. 08/01/2050 .
..598329-AE-0 [ MIDWEST FAMILY HOUSING CORP BN SERIES 14 .... |. 07/02/2025 . | Redemption 100.0000 ....... ...811 ...46 |. 01/01/2051 .
0069999999. Subtotal - Issuer Credit Obllgatlons - Project Finance Bonds Issued by Operatlng
Entities (Unaffiliated) 1,714,246 1,951,791 1,929,924 1,933,763 116,196 XXX XXX
..008252-AN-8 | AFFILIATED MANAGERS GRP  3.500% 08/01/2 .... |. 08/01/2025 . [Maturity ........coeeeeemmmoneeeennn fooeeeeimiis e 5,0000 | 5,000 |eeereuinnnns 4,852 |.............4,986 |.... ...5,000 |.. . 08/01/2025 . |1.G FE .
..01220#-AA-6 | ALBANY FINANCIAL LLC  5.660% 06/30/26 . . 08/01/2025 . | Redemption .. 4,892,820 ..4,897,712 |. . 4,894,356 |. . 4,893,775 . 06/30/2026 . |1.G PL .
..036752-AV-5 |ELEVANCE HEALTH INC  5.350% 10/15/25 . 09/19/2025 . | Various ..4,888,000 ..4,923,742 |. . 4,661,347 |. .4,888,000 . 10/15/2025 . |2.A FE .
..036752-AV-5 |ELEVANCE HEALTH INC  5.350% 10/15/25 ........ |. 07/14/2025 . | DLICGA-MSPL-CIO .. 250,000 251,828 |.... ...250,312 |.. . 10/15/2025 . |2.A FE .
..037430-AE-8 [APA CORP  7.750% 12/15/29 . 09/16/2025 . | Tax Free Exchange ................ VLCI T P 2,000 |eeerininns 2,074 |.... ...2,085 |.. . 12/15/2029 . |2.C FE .
..04920#-AA-3 | ATLAS AIR INC  6.985% 09/24/32 . 09/25/2025 . | DLSAINDLPP DLIC SA-G1001-PRT . 6,913,697 ..6,913,697 ..6,913,697 |. .6,913,697 .6, 913 697 . 09/24/2032 . |2.C FE .
..04920#-AA-3 | ATLAS AIR INC ~ 6.985% 09/24/32 .. . 09/24/2025 . | Redemption 100.0000 . .. 149,456 ..149,456 |. o | . 09/24/2032 . |2.C FE .
..06406R-BJ-5 [BANK OF NY MELLON CORP  5.585% 07/24/26 .... |. 07/24/2025 . |Call 100.0000 . 2,800,000 .2,800,833 |.... . (12,384) |.... . 07/24/2026 . |1.F FE .
..071813-CL-1 [BAXTER INTERNATIONAL INC ~ 1.915% 02/01/ .... |. 09/25/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |.... ..3,000, ..2,631, eeenn 2,794,676 |.... ,864, . 02/01/2027 .|2.B FE .
..08661U-AB-2 |BETH ISRAEL LAHEY HEALTH SERIES L  3.08 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. s . 750,000 . 750,000 |. L 750,000 [ooiiiiiiiiiiens ot 750,000 . 07/01/2051 . |1.G FE .
..090572-A0-1 [BIO RAD LABS  3.700% 03/15/32 ... . 09/25/2025 . |Various ............ .2 898,477 ..3,000,000 ..2,879,130 |. 2,889,114 | .2,898,513 . 03/15/2032 . |2.B FE .
..09062X-AF-0 [BIOGEN INC ~ 4.050% 09/15/25 ... . 06/27/2025 . |Call 100.0000 . 4,600,000 ..4,600,000 .. 4,567,245 |. 4,577,677 |. . 4,593,037 . 09/15/2025 . |2.A FE .
..09256B-AL-1 | BLACKSTONE HOLDINGS FINA ~ 2.500% 01/10/ . 09/12/2025 . | DLICGA-MSPL-CIO .. N 3,731,395 ..4,185,000 .. 3,608,642 |. .3,676,036 |. . 3,731,395 . 01/10/2030 . |1.E FE .
..09260M-AC-1 | BLACKSTONE DIV ALT ISSR SERIES B 144A ... . 08/12/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. . 7,390,000 ..7,390,000 ..7,390,000 |. .7,390,000 |. .7,390,000 . 05/15/2029 . |2.A FE .
..09581J-AQ-9 |BLUE OWL FINANCE LLC SENIOR UNSECURED ... . 07/21/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 5,080,986 ..5,000,000 ..5,000,000 |. .5,000,000 .5,000,000 . 05/26/2028 . |2.B FE .
..096630-AK-4 | BOARDWALK PIPELINES LP  5.625% 08/01/34 . 09/12/2025 . | DLICGA-MSPL-CIO 5,300,921 ..5,310,000 ..5,300,114 [...ocovnniiiines .5,300,921 . 08/01/2034 . |2.B FE .
..109647-18-2 |GORILLA INVESTOR LLC  9.002% 09/30/31 . . 09/08/2025 . | Redemption 100.0000 . .. 976,085 ..976,085 ..976,085 ..976,085 |. .976,085 . 09/30/2031 . |1.G FE .
..124857-AJ-2 | VIACOMCBS INC ~ 4.850% 07/01/42 ........ . 07/21/2025 . | DLSAIMDLPP DLIC SA-G1001-PR .. 750,555 . 960,000 ..746,147 |. .. 747,104 |. N .750,644 . . . 07/01/2042 . |2.C FE .
..12621E-AM-5 | CNO FINANCIAL GROUP INC ~ 6.450% 06/15/3 . 07/21/2025 . |Various ... 10,592,968 .10,200,000 .10 483,122 |. 10,482,512 |. . (12 801) N 10,469,711 . 123,258 |. . 06/15/2034 . |2.C FE .
..1301ET-AA-0 | CALIFORNIA ENDOWMENT THE SERIES 2021 2 .... |. 08/11/2025 . |Various ... . 1,250,000 .. 1,250,000 ..1,250,000 |. .1,250,000 |. N . 1,250,000 . 04/01/2051 . |[1.A FE .
..15073L-AA-1 | CEDARS SINAI HEALTH SYS SERIES 2021 2. .... |. 08/11/2025 . |DLICGA-GP IM-INDFA .. 215,896 ..250,000 ..212,460 |. ..212,939 |. .215,89% . 08/15/2031 . |1.D FE .
..15678E-AG-3 |CERITY PARTNERS HLDGS 23 TL  9.413% 07/ .... |. 08/29/2025 . |RESERVOIRP RESERVOIR .. 599,147 ..599, 147 ..599,147 |. ..599,147 |. .599, 147 . 07/30/2029 . |5.B GI .
..15678E-AG-3 |CERITY PARTNERS HLDGS 23 TL  9.413% 07/ .... |. 09/30/2025 . |Redemption 100.0000 . ..1,515 . 1,515 .1,515 | .1,515 . 07/30/2029 . |5.B GI .
..16876H-AB-5 |CHILDERN S HEATH SYS TX  2.511% 08/15/5 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 830,487 . 850,000 ..830,162 |. .830,487 . 08/15/2050 . |1.D FE .
..16877P-AA-8 | CHILDREN S HOSPITAL PHIL SERIES 2020 2 .... |. 08/11/2025 . [Various . 1,796,707 |........1,800,000 |........ 1,79, eeenn. 1,796,654 ... eeenn.. 1,796,707 |.. s . 07/01/2050 . |1.C FE .
..18271#-AA-8 |CLARUS CAPITAL LLC ~ 6.921% 09/30/31 ......... . 09/22/2025 . |Redemption 100.0000 ....... 56,931,010 |....... 56,931,010 |....... 56 931,010 |.......24,683,259 [.....cccvvvvnnns foveereiiiinninns fovieiiiiiiiiins oo e e 56,931,010 |.. ...322 330 |. 09/30/2031 . |2.B PL .
..18271#-AB-6 |CLARUS CAPITAL LLC  6.921% 09/30/31 .... . 09/22/2025 . |Redemption 100.0000 . 18,977,003 .18,977,003 .18,977,003 |. 8,227,753 |. 18,977,003 107,443 |. 09/30/2031 . |2.C PL ..
.. 224044-CU-9 | COX COMMUNICATIONS INC ~ 5.450% 09/01/34 .... |. 09/12/2025 . |DLICGA-MSPL-CIO .. ..5,530,000 ..5,504,263 |. . 5,592,911 . .5,589,823 296,784 |. 09/01/2034 . |2.B FE .
..224044-CV-7 | COX COMMUNICATIONS INC SERIES 144A 5.9 .... |. 07/21/2025 . |Various .......ceceeeeeeeemmnaneeeeen foeeeeeeeemnnnnnneees o 5,947,051 |, 6,000,000 |........ 5,945,950 |........5,946,266 |.......coeeveer foeeeenniennn 794 i e 794 | e 5,947,060 |.. ...329,233 . 09/01/2054 . |2.B FE .
..25179\-AV-5 |DEVON ENERGY CORP  5.850% 12/15/25 ........... . 09/15/2025 . | Call 100.0000 ... 000 [oveenniinnns 2,000 |.ieeeinnnnns 2,219 s R R <) AR R ) I A RN 2,000 |.. . 12/15/2025 . |2.B FE .
..25470D-AR-0 | DISCOVERY COMMUNICATIONS LLC ~ 3.950% 03 . 07/01/2025 . |Various ... .(647,597) (15,281,000) (15,088,910) |...... (15,212,008) |. . (15,222,005) . 03/20/2028 . |3.A FE .
..25470D-AR-0 | DISCOVERY COMMUNICATIONS LLC ~ 3.950% 03 .... |. 06/30/2025 . [Various 15,222,005 .15,281,000 .15,088,910 |. 15,212,008 |. 15,222,005 . 03/20/2028 . |3.A FE .
..26442U-AA-2 | DUKE ENERGY PROGRESS LLC ~ 3.250% 08/15/ .... |. 08/15/2025 . [Maturity .. . 08/15/2025 . |1.F FE .
..28473#-AG-0 |ELDRIDGE INDUSTRIES LLC  7.350% 08/11/3 .... |. 07/01/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... . 08/11/2034 .|2.C PL ..
..33972P-AA-7 |FLNG LIQUEFACTION 2 LLC SERIES 144A 4. . 09/30/2025 . | Redemption 100.0000 . s s s A s . 03/31/2038 . |2.B FE .
..437076-CZ-3 [HOME DEPOT INC ~ 5.150% 06/25/26 . 09/12/2025 . | DLICGA-MSPL-CIO .. .. 3,615,000 ..3,679,976 |. .3,668,603 |. (21 747) N (21, 747) . 3,646,856 . 06/25/2026 . |1.F FE ..
..478111-AC-1 [ JOHNS HOPKINS HEALTH SYS  3.837% 05/15/ . 08/11/2025 . | DLICGA-GPINM-INDFA .. N ..250,000 ..283,053 |. ..279,678 |. ... (609) | . (609) .279,070 o | . 05/15/2046 . |1.D FE ...
..49271V-AJ-9 [KEURIG DR PEPPER INC ~ 3.200% 05/01/30 . . 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. ..4,500,000 ..4,145,988 |. 4,154,518 |. ..42,956 . 4,197,474 47,084 |. . 47,084 |.. . 05/01/2030 . |2.B FE ..
..521070-AL-9 |LAZARD GROUP LLC  6.000% 03/15/31 .... . 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. ..7,100,000 ..7,159,607 |. .6,800,393 |. . (5,668) N .7,153,786 . 370,064 |. 370,064 |.. s . 03/15/2031 . |2.A FE ..
..61747Y-EF-8 [ MORGAN STANLEY JUNIOR SUBORDINATED 2.4 .... |. 09/25/2025 .| CSGAIMCSXP - GLIC GA - G1001 .. |.......cevvvenneeees [.......8,459,842 |........ 9,730,000 |........ 7,474,002 |........7,706,705 |.... 309,519 [ [ 8,016,224 |.. 443,618 |....... 443,618 ...250,421 |. 09/16/2036 . [2.A FE ..
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..61747Y-EF-8 | MORGAN STANLEY JUNIOR SUBORDINATED 2.4 .... [. 09/12/2025 . |DLICGA-MSPL-CIO 8,451,048 |....... 10,270,000 |........ 7,888,798 |........8,134,415 | | 316,633 | [ 316,633 [ e 8,451,048 |.. 238,493 |. 09/16/2036 . [2.A FE .
..63861U-AA-7 |NATIONWIDE CHILDREN HOSP  4.556% 11/01/ . 08/11/2025 . | DLICGA-GPIM-INDFA . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 .35,562 |. 11/01/2052 . [1.C FE ....

..65473P-AL-9 | NISOURCE INC ~ 1.700% 02/15/31 . 08/20/2025 . [ DLICGA-MSPL-CIO . 3,712,665 ..4,500,000 ..3,558,998 |. .3,639,468 |. .3,712,665 . 75,319 |. 02/15/2031 . |2.B FE ....

..668103-AC-8 | NORTHWESTERN MEMORIAL SERIES 2021 ~2.63 . 08/11/2025 . [Various . 4,733,826 ..4,750,000 ..4,732,211 . 4,733,562 |. .4,733,826 134,448 |. 07/15/2051 . (1.C FE ....
..67777J-AK-4 | OHIOHEALTH CORP SERIES 2020  3.042% 11/ .... |. 08/11/2025 . |DLICGA-GPIM . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. .1,500,000 . 11/15/2050 . |1.B FE ...
..682680-AZ-6 | ONEOK INC SENIOR UNSECURED ~ 4.450% 09/0 .... |. 07/21/2025 . | DLSAIMDLPP DLIC SA- G1001 PRT .. | 4,212,069 ..5,000,000 ..4,169,800 |. .4,203,870 |. .4,212,278 . 09/01/2049 . |2.B FE ....
..743820-AB-8 |PROV ST JOSEPH HLTH OBL SERIES 21A 2.7 .... |. 08/11/2025 . |Various .........cccceeeeeurrennnnn. R 2,741,710 ..2,750,000 ..2,740,932 |. .2,741,581 R .2,741,710 . 10/01/2051 . |1.F FE ....
..74834L-BF-6 | QUEST DIAGNOSTICS INC ~ 4.625% 12/15/29 ...... . 09/25/2025 . [ CSGAIMCSXP - GLIC GA - G1001 .. |.... 5,570,910 |........ 5,484,000 |........ 5,534,878 |........5,531,803 |..cccciiiiiiiens fonnnens (6,625) |eeiiiiiiieins i (8,625) | [ 5,625,178 |.. . 12/15/2029 . |2.A FE ....
..773903-AH-2 | ROCKWELL AUTOMATION INC  3.500% 03/01/2 .... |. 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. [o.ooeeeuuriiiianass fereees 1,472,974 |........ 1,500,000 |........ 1,424,890 |.... e feee 12,410 | [ 12,400 1,437,300 |.. .35, . 03/01/2029 . [1.G FE ...
..778798-AB-0 | ROTOLO CONSULTANTS INC ~ 8.352% 01/15/2 .... |. 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. 12,230,553 .11,99,028 .11,938,358 |. . 4,407,745 11,962,099 278 454 |. . 01/15/2029 . |2.A PL ...
..778798-AB-0 | ROTOLO CONSULTANTS INC ~ 8.352% 01/15/2 . 06/30/2025 . |Redemption 100.0000 . R ... 30,141 ...30,141 ...29,99 | ... 11,075 | ..30,023 118 . , . 01/15/2029 . |3.A PL ....
..81124*-AA-Q | SCULPTOR CAPITAL LP  8.750% 11/17/25 ........ . 08/07/2025 . |Redemption 100.0000 ....... 38,000,000 |....... 38,000,000 |....... 38,000,000 |.......38,000,000 ... 38,000,000 |.. ,907,500 . 11/17/2025 . |2.B PL ....
..855244-AZ-2 | STARBUCKS CORP  2.550% 11/15/30 ............... . 09/12/2025 . [ DLICGA-MSPL-CIO . . 3,178,740 ..3,470,000 ..3,132,013 [........3,149,127 |.... .3,178,740 |.. .65,378 |. 11/15/2030 . |2.A FE ....
..913017-DD-8 |UNITED TECHNOLOGIES CORP  3.950% 08/16/ . 08/16/2025 . [Maturity ........ ... 80,000 ...80,000 ... 79,472 |. ...79,946 |. ..80,000 3,160 |. 08/16/2025 . |2.A FE ....
..91412\-BD-1 | UNIVERSITY OF CHICAGO SERIES 20B  2.761 .... |. 08/11/2025 . |DLICGA-GPIN-INDFA . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. .1,500,000 .35,778 |. 04/01/2045 . |1.C FE ....
.. 91412N-BE-9 | UNIVERSITY OF CHICAGO SERIES C  2.547% ...... |. 08/11/2025 . |Various ... . 2,250,000 ..2,250,000 ..2,250,000 |. .2,250,000 |. .2,250,000 .49,507 |. 04/01/2050 . |1.C FE ....
..91412\-BG-4 |UNIVERSITY OF CHICAGO  3.000% 10/01/52 ..... |. 08/11/2025 . |Various . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. .1,500,000 .38,875 |. 10/01/2052 . {1.C FE ..
..92343V-FR-0 | VERIZON COMMUNICATIONS ~ 1.750% 01/20/31 .... |. 08/20/2025 . | DLICGA-MSPL-CIO .. 2,327,862 ..2,750,000 ..2,278,954 |. .2,288,661 |. .2,327,862 ) .49,972 |. 01/20/2031 . [2.A FE ..
..931427-AC-2 | WALGREENS BOOTS ALLIANCE ~ 4.800% 11/18/ .... |. 08/28/2025 . |Cal| 100.2140 1,009,348 ..1,007,000 1,177,158 |. 1,176,832 |. (1,774) |. . (1,774) .1,175,058 . (78,088) | . 11/18/2044 . |4.A FE ...
..98258P-AC-1 | WT HOLDINGS INC SERIES QIB 144A  6.500% .... |. 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 .9,819,714 ..9,900,000 ..8,846,858 |. .9,247,492 |. .9,344,231 . 475,483 |. . 04/30/2028 . [3.A FE ...
..98450H-AA-0 | YALE NEW HAVEN HLTH SRVC SERIES 2020 2 . 08/11/2025 . | DLICGA-GPIM-INDFA .. 95,479 . 100,000 95,002 |. 95,402 |. 95,479 . 07/01/2050 . [1.E FE ..
..BES3UC-KN-1 | INVERIS INT FO  9.152% 03/19/28 ......... . 09/30/2025 . |Redemption 100. .100,000 . 100,000 . 100,000 |. . 100,000 |. 00,000 . 03/19/2028 . [2.B Z .....
..BES43A-0B-3 | KOMLINE SANDERSON GROUP INC ~ 9.753% 09/ .... . 09/24/2025 . |Tax Free Exchange . 6 788,935 ..6,788,935 ..6,788,935 |. ..125,816 .6,788,935 . 09/06/2029 . |5.B Gl ...
..BES43A-GD-9 | KOMLINE SANDERSON GROUP INC ~ 9.881% 09/ .... |. 09/23/2025 . |Redemption 100.0000 . .. 194,553 .. 194,553 .. 194,553 |. . 194,553 . 09/06/2029 . [5.B GI ..
..BES4G6-08-5 |KWOR HOLDINGS LP TERM LOAN ~ 9.252% 02/2 .... |. 09/01/2025 . |WHITNEY FUNDING, LLC . .(1,735,541) |. (1,667,574) .1,667,574 |.. . 02/28/2030 . [2.B Z ..
..65356#-AA-6 | LXA AVIATION LEASING 3 DAC  7.960% 09/0 .... . 07/21/2025 . | Redemption 100.00 , 83 ..301,483 |. ,483 .301,483 . 09/03/2029 . [2.C FE ...
..00774M-AN-5 | AERCAP IRELAND CAPITAL DAC  6.500% 07/1 . 07/15/2025 . Maturity .5 000, 000 . 5 000 000 ..5,056,550 |. .5 011 306 |. .5,000,000 U . 07/15/2025 . |2.A FE ...
..04686J-AB-7 | ATHENE HOLDING LTD ~ 6.150% 04/03/30 ... . 09/25/2025 . [ CSGAINMCSXP - GLIC GA - G1001 .. |. . 7,034,006 ..6,590,000 ..6,577,347 |. .6,582,409 |. E .6,583,338 . 450,668 |. . 04/03/2030 . [2.A FE ...
..04686J-AB~7 | ATHENE HOLDING LTD ~ 6.150% 04/03/30 ......... . 09/12/2025 . [DLICGA-MSPL-CIO .......cccennneeins ..8,401,324 |........ 8,410,000 |........ 8,393,853 |........8,400,312 |..ccoeeieiiiiis feeeeen 1,011 o 0T L 8,401,324 |.. ...455,910 |. 04/03/2030 . [2.A FE ...
..05523R-AL-1 | BAE SYSTEMS PLC  5.300% 03/26/34 ............. . 08/08/2025 . [ DLICGA-MSPL-CIO .3,456,932 |.... .3,448,373 |.. 151,580 |. 03/26/2034 . |1.G FE ...
..05581K-AA-Q | BNP PARIBAS SERIES 144A  4.375% 09/28/2 . 09/28/2025 . [Maturity ........ .70, , K 69,794 ..70,000 3,063 |. 09/28/2025 . |2.A FE ...
..06738E-AP-0 | BARCLAYS PLC ~ 5.200% 05/12/26 . 09/12/2025 . [ DLICGA-MSPL-CIO . 5 380 000 . 5 260 166 |. E .5,365,742 . 05/12/2026 . |2.A FE ...
..53044Y-AU-7 |LLOYDS BANK PLC ~ 4.976% 08/11/33 .. .. |- 09/12/2025 . | DLICGA-MSPL=CIO ........oveerecuins |oeeeeeiiiieeeeeens o, 1,410,000 ... 1,410,000 |........ LI VN[ SUUUURRRRRUUU RORPUUUUURRRR FUUUTTRRUUUE SRR RUUTTRUUUTR SR R 1,410,000 |.. . 08/11/2033 . [1.G FE ..
..BES497-QC-2 | VOLOFIN CAPITAL MGMT GROUP 10.000% 06/1 .... |. 09/15/2025 . | Redemption 100.0000 . 06/15/2037 . |2.C Z
..BES4JB-CL-7 | TCGL FINANCE LIMITED 10.226% 03/22/30 . . 04/08/2025 . |Redemption 100.0000 . , , K , . 03/22/2030 . |2. ...
..BES4JB-CL-7 | TCGL FINANCE LIMITED 10.226% 03/22/30 . . 06/02/2025 . |Redemption 100.0000 . . 5 042,133 . 5 042,133 |. E .5, 042 133 . 03/22/2030 . [2.B Z
..BES4JB-CL-7 | TCGL FINANCE LIMITED 10.226% 03/22/30 ....... . 08/20/2025 . |Redemption 100.0000 ...ooo feureeeiiiiiii [l 1,042,186 ...l 1,042,186 |........ 1,042,186 |oevvveeeeeiiiiins oo e i e e e 1,042,186 |.. . 03/22/2030 . |2.C FE ...
..69406*-AA-2 | VIRGIN ATLANTIC AIRWAYS LTD  7.040% 09/ .... |. 09/30/2025 . |Redemption 100.0000 . . 09/23/2028 . [2.A PL ...
..086752-AV-5 | ELEVANCE HEALTH INC  5.350% 10/15/25 ... . 07/14/2025 . [DLICGA-CIO ........... , , K U , . 10/15/2025 . |2.A FE ...
..BES2JE-7B-3 |BELLIS ACQUISITION COMPANY PLC ~ 4.500% . 07/01/2025 . [Call 100.0000 . 2 230,254 . 2 235,762 |........ 2,026,296 [.....coooiiiins Jooriiiiiniennns . 209,466 |. 2 230,254 . 02/16/2026 . [4.A FE ...
..054561-AJ-4 | EQUITABLE HOLDINGS INC SERIES WI ~ 4.350 .... |. 09/11/2025 . |Call 101.0690 . 501,000 490,707 oo .492,768 . 04/20/2028 . |2.A FE ...
..096630-AK-4 | BOARDWALK PIPELINES LP  5.625% 08/01/34 .... |. 09/12/2025 . | DLICGA-CIO .. ..5,310,000 ..5,300,114 |. .4,770,337 |. .5,300,921 . 08/01/2034 . |2.B FE ...
.. 12598F-AC-3 | CPI CG INC SERIES 144A 10.000% 07/15/29 .... |. 07/15/2025 . |Cal| 103. 68,000 69,042 |. 69,004 |. . 07/15/2029 . |4.B FE ...
..155431-AA-7 | CENTRAL STORAGE TRUST SERIES 144A  4.82 .... |. 08/01/2025 . |Redemption 100.0000 . 15,456 15,813 |. 15,672 |. . 02/01/2038 . [1.D FE ...
..195869-AP-7 | COLONIAL PIPELINE CO SERIES 144A  3.750 .... |. 09/29/2025 . |Call 100.0000 , . 100,000 99,158 |. 99,899 |. , . 10/01/2025 . |2.C FE ...
..20977G-AA-0 | EVERBANK FINL CORP  5.750% 07/02/25 .... . 07/02/2025 . [Various ... . 1 900,000 ..1,900,000 ..1,902,000 |. .1,900,162 |. .1,900,000 . 07/02/2025 . |2.B FE ...
..30015D-AA-9 | EVERGREEN ACQCO TVI INC  9.750% 04/26/2 . 09/18/2025 . [Call 104. ..990,020 ..944,000 ..993,560 |. ..986,368 |. .. (13,548) |. .972,820 . 04/26/2028 . |4.A FE ...
..37269#-AB-0 | PROJECT H20YA  3.500% 07/15/46 ........... . 07/15/2025 . |Redemption 100.0000 . ..6,353 6,353 6,353 .6,353 |. - .6,353 . 07/15/2046 . [1.G PL ...
..48255K-AA-4 | KKR CORE HOLDING COMPANY LLC ~ 4.000% 08 . 08/15/2025 . [Call 100.0000 ... 20,39% 20,3% 20,3% |. 20,3% 20,39% U . 08/12/2031 . [2.A PL ...
..527298-BV-4 |LEVEL 3 FINANCING INC SENIOR SECURED 144 .... |. 08/18/2025 . |Call 115.5777 904,286 ..782,405 . 869,017 |. 861,889 . (79,484) |. 187 146 |. 11/15/2029 . [4.A FE ...
..55336V-BU-3 |MPLX LP  4.950% 09/01/32 .......... . 08/12/2025 . [Various ... 2,222,163 ..2,250,000 ..2,237,243 |. . 197 . 2,240,473 .(18,310) | 105,531 |. 09/01/2032 . [2.B FE ...
..74992*-AG-0 |RXR REALTY LLC  6.750% 07/17/25 . 07/02/2025 . | Various . 1,750,000 ..1,750,000 ..1,676,570 |. 1, 740 821 |. . 1,749,308 121,589 |. 07/17/2025 . (2.B PL ...
..913229-AC-4 | UNITED WHOLESALE MTGE LL SERIES 144A . 09/09/2025 . [Various ... . 2,247,188 ..2,250,000 ..2,250,000 |. .2,250,000 |. .2,250,000 .95,234 |. 06/15/2027 . |3.C FE ...
..928380-AA-1 | VISTA RIDGE LLC 2.570% 10/14/49 . 09/30/2025 . |Redemption 100.0000 . .. 16,846 ...16,846 |.... ...325 | 10/14/2049 . |1.F PL ...
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..92043G-AD-3 |W R GRACE HOLDINGS LLC SENIOR SECURED 14 .... |. 08/19/2025 . |Cal| 100.0000 ... .. 340,000 340,000 O 2,701 ....324,681 |.. 15,319 |.... . 06/15/2027 . [4.B FE ..
..008474-E*-5 | AGNICO EAGLEMINES LIMITED ~ 4.380% 04/05 .... . 09/29/2025 . |Call 100.5450 . . 1,508,175 ..1,500,000 . 700,000 1,474,714 .25,286 |. . 04/05/2028 . 2.A FE ...
..11271L-AA-0 | BROOKFIELD FINANCE INC ~ 4.250% 06/02/26 . 09/04/2025 . | MORGAN STANLEY & CO 1,299,545 ..1,300,000 .1,202,244 | . 1,295,891 ..3,654 |. . 06/02/2026 . [1.G FE ..
..06738E-AP-0 |BARCLAYS PLC  5.200% 05/12/26 ... . 09/12/2025 . | DLICGA-CIO ..... 5,365,742 ..5,380,000 K .4,801,134 |. .5,365,742 . . 05/12/2026 . [2.A FE ..
..36321P-AE-0 | GALAXY PIPELINE ASSETS SERIES 144A . 09/30/2025 . | Redemption . 16,860 ...16,860 ...16,860 |. ...16,860 |. ..16,860 . 09/30/2040 . 1.C FE ..
..44989M-AA-2 | IP Lending X LTD  7.750% 07/17/28 . . 08/08/2025 . | Call 100.0000 .. 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 07/17/2028 . [1.F FE ..
..53044Y-AU-7 |LLOYDS BANK PLC ~ 4.976% 08/11/33 .. . 09/12/2025 . | DLICGA-CI0 K 1,410,000 ..1,410,000 ..1,410,000 |. .1,410,000 |. .1,410,000 | . 08/11/2033 . [1.G FE .
..585270-AD-3 |MEIJI YASUDA LIFE INSURA  5.800% 09/11/ .... [. 07/23/2025 . |SMBC NIKKO SECURITIES AMERICA . |.... .. 322, . ....325,866 |.. .(2,979) |.... . 09/11/2054 . (1.G FE .
. 000000-00-0 |NOMURA INTERNATIONAL FUNDING P SENIOR UN .... [. 08/01/2025 . |No Broker 2,277,299 |.. | . 12/15/2067 . |2. .........
. 000000-00-0 |NOMURA INTERNATIONAL FUNDING P SENIOR UN .... [. 08/01/2025 . |Security Withdraw .........ccccoos |ooeeiiiiiiiiiiiiiis Joniiiiiiiiiiiiis feeeeiiiiiiiiiiiiins feeveeeeieiieieenenn, N (2,273,444) |. . 12/15/2067 . [1.G FE
..80281L-AA-3 | SANTANDER UK GROUP HLDGS PLC SERIES 144 ...... . 09/15/2025 . | Var ious ..... 8,963,000 ..8,661,584 |........8,927,052 |.... ..35,948 |... P . 09/15/2025 . [2.B FE ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 390,109,550 368,592,504 285,055,825 1,131,821 209,466 (5,508) XXX XXX
..02376W-AA-9 | AMERICAN AIRLINES PTT ~ 4.100% 07/15/29 ..... . 07/15/2025 . | Redemption 100.0000 . . . . 07/15/2029 . [2.C FE ...
..02378A-AA-5 | AMERICAN AIRLINES PTT SERIES A 4.000% ..... . 08/15/2025 . |Redemption 100.0000 . . 08/15/2030 . [2.B FE ...
..419838-AA-5 |HAWAIIAN AIRLINES SERIES A 3.900% 07/1 . 07/15/2025 . | Redemption 100.0000 . . 07/15/2027 . [3.A FE ...
..45082D-AA-5 | IBERIA PASS THROUGH TRUST 2022  4.790% . 07/15/2025 . | Redemption 100.0000 . . 10/15/2037 . [1.G PL ...
..84858I-AA-4 | SPIRIT AIR 2017 1 PTT AA SERIES AA 3.3 .... . 08/15/2025 . | Redemption 100.0000 . . 02/15/2030 . [2.B FE ...
..900318-AA-5 |UNITED AIR 2018 1 AA PTT SERIES AA 3.5 .... [. 09/01/2025 . | Redemption 100.0000 . . 03/01/2030 . [1.E FE ...
..90931M-AA-4 |UNITED AIR 2016-1 A PTT SERIES A 3.450 .... . 07/07/2025 . | Redemption 100.0000 . 01/07/2030 . [2.C FE ...
..90931V-AA-4 |UNITED AIR 2018 1 A PTT SERIES A 3.700 .... (. 09/01/2025 . | Redemption 100.0000 . 09/01/2031 . [2.B FE ...
..009090-AA-9 | AIR CANADA 2015-1B SERIES 144A  3.600% . 09/15/2025 . | Redemption 100.0000 . . 03/15/2027 . [1.F FE ...
..90931G-AA-7 |UNITED AIR 2020 1 A PTT SERIES 20 1 5. . 07/15/2025 . | Redemption 100.0000 . . 10/15/2027 . (1.E FE ....
..11042C-AB-6 |BRITISH AIR 21 1 B PPT SERIES 144A 3.9 .... . 09/15/2025 . |Redemption 100.0000 . 03/15/2083 . [1.E FE ....
..02376U-AA-3 | AMER AIRLINE 16 1 AA PTT SERIES AA 3.5 .... [. 07/15/2025 . | Redemption 100.0000 . . 01/15/2028 . [1.F FE ....
..11042T-AA-1 |BRITISH AIR 18 1 AA PTT SERIES 144A 3. . 09/20/2025 . | Various ..........cceeee. . 03/20/2033 . 1.C FE ....
..909320-AA-4 |UNITED AIR LINES INC ~ 3.750% 09/03/26 . . 09/03/2025 . | Redemption 100.0000 . . 09/03/2026 . 1.F FE ....
..G1981*-AA-2 | CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% 09 .... . 09/30/2025 . |Redemption 100.0000 . 09/30/2045 . (1.D PL ....
..11042C-AA-8 |BRITISH AIR 21 1 A PPT SERIES 144A 2.9 .... [. 09/15/2025 . | Various . 03/15/2035 . [1.C FE ...
.. 11044M-AA-4 |BRITISH AIRWAYS PLC 20-1A SERIES 144A ........ |. 08/15/2025 . |Redemption 100.0000 ....... |[.... .. . 11/15/2082 . [1.F FE ..
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) XXX XXX
..302635-AM-9 |FS KKR INVESTMENT CORP SENIOR UNSECURED ...... . 08/12/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |.... [ 7,705,235 |........ 7,500,000 |........ 7,774,275 |........ 7,737,574 |oveeeeeviinnnnnn [ (33,087) oo e (33,087) | [ 7,704,486 |.. . 01/15/2029 . [2.C FE ...
..46600@-AC-9 | IVY HILL ASSET MANAGEMENT LP  9.000% 06 .... [. 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. 11,256,427 11,000,000 11,000,000 |. 11,000,000 |. 11,000,000 . 06/29/2028 . (2.B PL ...
..48661@-AA-5 |KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.060% O .... [. 09/12/2025 . |Redemption 100.0000 . , ..6,943,784 ..6,943,784 |. . 2,965,030 .6,043,784 . 02/05/2026 . [1.F FE ...
..50679#-AA-9 | LAFAYETTE SQUARE USA INC ~ 7.000% 08/19/ .... [. 09/30/2025 . |Various , .......... 850,000 .ee......846,509 ). . 08/19/2030 . [2.CPL ...
..BES4EH-00-1 |RUNWAY TERM LOAN  8.946% 02/25/30 ............ . 09/30/2025 . | Redemption 100.0000 ....oee foueenniiiiiiiiiiiinn oo 100,000 |.......... 100,000 [.......... 100,000 f...ooeeeennnnnnnnnnn fooeeiiiiiiiiiies Joovviiiiiiiiis i feveeiiieeenieee fovviiiiiiiiiiins foviiinns 100,000 . 02/25/2030 . [2.C FE ...
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business
Development Corps, Closed End Funds & REITS (Unaffiliated) 26,850,866 26,393,784 26,663,479 21,702,604 26,593,779 257,087 2,175,374 XXX XXX
..46672P-AB-0 | JF ACQUISITION LLC  9.752% 06/18/30 ......... . 08/12/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |....evvrrrvrrrnrnnns feunnns 2,316,176 |........ 2,316,176 |........ 2,316,176 |.... o e e e e i e 2,316,176 |.. . 06/18/2030 . [2.B Z .....
..46672P-AC-8 | JF ACQUISITION LLC  9.752% 06/18/30 . . 07/30/2025 . | Redemption 100.0000 . . 2,316,176 ..2,316,176 ..2,203,015 |. 4 . 2,293,055 . 06/18/2030 . [2.B Z ..
..48825C-AC-9 |KELSO INDUSTRIES KELSO HVAC - DDTL 9.7 . 09/09/2025 . | Tax Free Exchange .. . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 . 12/31/2029 . [4.CPL .
..BES2M9-60-5 |KWOR ACQUISITION INC ~ 9.708% 12/22/28 .. . 09/01/2025 . | Tax Free Exchange .. (2,314,055) , . . 12/22/2028 . [5.B GI ..
..BES2NT-DIW-2 |KWOR ACQUISITION INC 11.500% 12/22/28 . 09/01/2025 . | Tax Free Exchange .. . 1,192,730 K . . 1,192,730 .. . 12/22/2028 . [5.B GI ...
..BES2WE-A3-2 | APT OPCO 10.763% 12/28/26 .............. . 09/30/2025 . | Redemption 100.0000 . . 9,015,000 ..9,015,000 ..9,015,000 |. .9,015,000 .9,015,000 . 12/28/2026 . |2.B Z .....
..BES31D-VH-2 | IF&P HOLDING COMPANY LLC REV ~ 9.548% 10 .... . 09/25/2025 . |Redemption 100.0000 . ..300,470 |.... ....469,461 |.. . 10/03/2028 . [5.B GI ..
..BES38G-FT-0 |CHOREO BUYER LLC  6.350% 02/18/28 ............ |. 07/18/2025 . | Redemption 100.0000 . . .2,666,667 |.. . 02/18/2028 . [4.C FE ..
..BES3BF-06-4 |KWOR ACQUISITION INC ~ 9.513% 12/22/28 .. . 09/01/2025 . | Tax Free Exchange ........ . .1,236,325 |.. . 12/22/2028 . [5.B GI ..
..BES3HJ-CIi-0 | ARCHER ACQUISITION LLC  8.976% 10/06/29 . 09/30/2025 . | Redemption 100.0000 . ..389,613 1,223 |.. . 10/06/2029 . [5.B GI ..
..BES3JS-PWi-4 | CHERRY BEKAERT LLP  9.752% 06/30/28 ......... . 08/29/2025 . | WHITNEY FUNDING, LLC .2,519,220 |.... . (6,130) .. 127,688 |. 06/30/2028 . [5.B GI ..
..BES3SF-PD-4 | INSURVIA REV ~ 9.879% 03/08/30 ........ccvveueen . 08/25/2025 . | Redemption 100.0000 .. 250,000 ..247,765 |.... .2,034 8,837 |. 03/08/2030 . [5.B GI ..
..BES3XC-UB-0 | CERITY PARTNERS HLDGS 23 TL ~ 9.873% 07/ . 07/28/2025 . | Redemption 100.0000 . .. 389,089 . 2,483 |. 07/28/2029 . |5.B GI ..
..BES43A-PP-3 | KOMLINE SANDERSON GROUP INC ~ 9.881% 09/ .... |. 09/30/2025 . |Redemption 100.0000 . 14,561 ... 14,561 ... 14,561 |. .. 14,561 ....87 |.09/06/2029 . [2.B Z .....
..BES446-LD-2 |PRECISION AVIATION GRP INC TL  9.252% 1 .... . 09/11/2025 . |Redemption 100.0000 . 2,452,664 .. 2,452,664 .. 2,447,758 |. . 2,448,401 28,277 |. 12/21/2029 . |5.B GI .
..BES45J-DM-2 | ACC RISK MGMT DDTL  8.753% 10/30/29 . 07/08/2025 . | Redemption 100.0000 532,500 |........... 532,500 |........... 532,500 |.... .532,500 |.. . 10/30/2029 . [5.B Gl .
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..BES474-00-7 |ACC RISK MGMT DDTL ~ 9.058% 10/30/29 ......... . 08/01/2025 . | Redemption 100.0000 ..4,283,381 01,352,032 |.... . 4,283,381 . 10/30/2029 . |5.
..BES4A2-EH-3 | EDGECO BUYER INC DDTL E  8.502% 06/01/2 . 09/30/2025 . | Redemption 100.0000 . ... 15,797 .. 15,797 . 06/01/2028 . |5.
..BES4A9-7P-8 | AMBIENT ENTERPRISES REVOLVER  9.611% 06 .... |. 07/03/2025 . |Redemption 100.0000 . . 782,016 | 782,016 . 06/30/2030 . |5.
..BES4GY-06-8 |MODERA WEALTH MANAGEMENT LLC TERM LOAN . . 08/01/2025 . |Various ... .. (18,217) | .755,191 785,191) |.. . 03/27/2030 . |2.
..BES4GY-06-8 |MODERA WEALTH MANAGEMENT LLC TERM LOAN . . 09/30/2025 . | Redemption . ,738 ... (254) . 186,641 . 03/27/2030 . |2.
..BES4RD-05-2 [CION INVESTMENT GROUP LLC TERM LOAN 9. . 07/22/2025 . |Various ........cceeeennns .. 4,900,990 . 559 |. . 4,852,539 . 06/11/2030 . |2. ...
..BES4RD-4B-5 [CION INVESTMENT GROUP LLC ~ 9.502% 06/11 . 09/08/2025 . | Redemption 100.0000 . ..866,337 .857,863 . 06/11/2030 . |2.C FE
..BESARP-A4-7 | AMBIENT ENTERPRISES ~ 9.252% 06/30/30 ........ . 09/30/2025 . | Redemption 100.0000 . . 06/30/2030 . |4.C FE ...
..08078U-AM-5 |BELRON FINANCE 2019 LLC BANK LOAN 1L CL ..... . 08/07/2025 . | Tax Free Exchange . . 10/16/2031 . |3.C FE ...
..12510M-AB-5 |CCRR PARENT INC ~ 8.645% 03/06/28 ........ . 09/30/2025 . | Redemption 100.0000 . e 195 ). . 03/06/2028 . |5.C FE ...
..43385C-AC-2 [HOBBS ASSOCIATES LLC 1L DDTL CL FUN . . 09/01/2025 . |RBC CAPITAL MARKETS LLC ..(90,455) |. . 07/23/2031 . |4.B FE ...
..43385C-AC-2 |HOBBS ASSOCIATES LLC 1L DDTL CL FUN 7. .... |. 09/01/2025 . |Redemption 0.0000 . (227) |.... . 07/23/2031 . |4.B FE ...
..69889P-AE-5 |PAR PETROLEUM LLC TERM LOAN B 8.029% O .... |. 09/30/2025 . |Redemption 100.0000 12,382 |.... . 02/28/2030 . |4.A FE ...
..89378X-AH-7 | TRANSNETWORK LLC BANK LOAN TL 1L CL 8. .... |. 09/30/2025 . |Redemption 100.0000 . . . 12/30/2030 . |4.B FE ...
..BGH75F-FZ-9 [FIRST BRANDS GROUP LLC  9.562% 03/30/27 .... |. 09/19/2025 .| JEFFERIES COMPANY . 03/30/2027 . |4.A FE ...
..BGH7DD-73-5 | STANDARD INDUSTRIES INC BANK LOAN 1L TLB .... |. 09/22/2025 . |Redemption 100.0000 . . 09/22/2028 . |2.C FE ...
..BGH7JQ-MX-7 |FR REFUEL LLC  9.028% 11/08/28 .. . 09/30/2025 . | Redemption 100.0000 . . 11/08/2028 . |4.C FE ...
..BGH7LW-DN-3 [ ASP DREAM ACQUISITION CO LLC TERM LOAN 1 . 07/31/2025 . | Redemption 100.0000 . . 12/15/2028 . |4.C FE ...
..BGHBIC-AR-3 |ASURION LLC ~ 8.513% 08/19/28 .......... . 09/30/2025 . | Redemption 100.0000 . . 08/19/2028 . |3.C FE ...
..BGH91G-4P-1 | MODENA BUYER LLC TL ~ 8.798% 07/01/31 . 07/31/2025 . | Redemption 100.0000 . . 07/01/2031 . |4.B FE ...
..BGHI1K-MC-1 |FRANKLIN SQUARE HOLDINGS LP  6.413% 04/ .... |. 09/30/2025 . |Redemption 100.0000 . . 04/25/2031 . |3.B FE ...
..BGH92J-XR-8 |SS C TECHNOLOGIES HOLDINGS INC ~ 6.163% ...... |. 08/29/2025 . Redemption 100.0000 . . 05/09/2031 . |3.A FE ...
..BGH931-84-5 |CPI HOLDCO B LLC TERM LOAN 1L TLB  6.16 .... |. 09/30/2025 . |Redemption 100.0000 . . 05/17/2031 .|3.C FE ...
..BGHI3H-LK-9 | WYNDHAM HOTELS RESORTS INC ~ 5.913% 05/2 .... |. 09/30/2025 . [Redemption 100.0000 . . 05/24/2030 . |3.A FE ...
..BGHI3P-31-3 | GO DADDY OPERATING COMPANY LLC  5.913% . 09/30/2025 . | Redemption 100.0000 . . 05/30/2031 . |3.B FE ...
..BGH94P-DC-7 | ASSETMARK FINANCIAL HLDGS TL  7.318% 09 .... |. 07/29/2025 . |Redemption 100.0000 . . 09/05/2031 . |4.A FE ...
..BGHI4S-FP-0 [ TRANS UNION LLC ~ 5.913% 06/24/31 . 09/30/2025 . | Redemption 100.0000 . . 06/24/2031 . |3.B FE ...
..BGHI57-SA-4 [CLARIOS GLOBAL LP TL  6.663% 05/06/30 . . 09/30/2025 . | Redemption 100.0000 . . 05/06/2030 . |4.B FE ...
..BGHI6A-D5-3 [APRO LLC 1L TL  7.942% 07/09/31 .............. . 09/30/2025 . | Redemption 100.0000 . 07/09/2031 . |4.B FE ...
..BGHOBA-GK-7 |UGI ENERGY SVCS LLC 1L TL  6.663% 02/22 .... |. 09/30/2025 . |Redemption 100.0000 . 02/22/2030 . |3.C FE ...
..BGHI6M-7A-3 | TRIPADVISOR INC ~ 6.913% 07/08/31 ........ . 09/30/2025 . | Redemption 100.0000 . . 07/08/2031 . |3.C FE ...
..BGHI7N-7A-0 |HOBBS ASSOCIATES LLC ~ 7.413% 07/23/31 . 09/01/2025 . |Various ........cceeeennns . 07/23/2031 . |4.B FE ...
..BGHIB4-EK-7 [TRASDIGM INC  6.476% 01/19/32 .. |- 09/30/2025 . | Redemption 100.0000 . . 01/19/2032 . |3.C FE ...
..BGH9BA-1D-3 [RYAN SPECIALTY LLC  6.413% 09/15/31 ......... . 09/30/2025 . | Redemption 100.0000 . 09/15/2031 . |3.C FE ...
..BGHIBM-BU-8 |ASURION LLC ~ 8.413% 09/19/30 ....... . 09/30/2025 . | Redemption 100.0000 . . 09/19/2030 . |3.C FE ...
..BGHIC1-68-8 |AZEK GROUP 1L TLB  6.163% 09/26/31 .. . 07/01/2025 . | Redemption 100.0000 . . 09/26/2031 . |3.B FE ...
..BGHICB-8K-7 |LERNEN BIDCO LTD TERM LOAN  8.000% 10/2 .... |. 07/24/2025 . |Redemption 100.0000 . 10/27/2031 . |4.C FE ...
..BGHICH-T2-1 |DXP ENTERPRISES ~ 7.913% 10/11/30 . |- 09/30/2025 . | Redemption 100.0000 . . 10/11/2030 . |4.B FE ...
..BGHOE2-FII-1 [ OUTCOMES GROUP HOLDINGS INC TERM LOAN . 07/29/2025 . | Tax Free Exchange ........ . 05/06/2031 . |4.B FE ...
..BGHOEG-83-2 |CITADEL SECURITIES LP TERM LOAN 1L TLB R . 09/30/2025 . | Redemption 100.0000 . ..2,500 . 2,500 .2,500 | . 10/31/2031 . |2.C FE ...
..BGHIEZ-PJ-6 |CLOUD SOFTWARE GROUP INC TERM LOAN B 8 .... |. 08/14/2025 . |Tax Free Exchange .. 308,942 ..310,278 . 308,811 ..197,619 |. .308,942 . 03/21/2031 . |4.B FE ...
..BGHIF4-50-0 | ALTERRA MOUNTAIN CO 1L TLB6 CL  6.913% ..... |. 07/28/2025 . Redemption 100.0000 . .. 158,802 . . ..158,802 |. .158,802 . 08/17/2028 . |4.A FE ...
..BGHIG3-L6-7 |VS BUYER LLC 1L TLB CL  6.885% 04/12/31 .... |. 07/30/2025 . |Redemption 100.0000 . .. 124,064 ..123,781 123,797 . 04/12/2031 . |4.B FE ...
..BGHIGH-2II-0 | SAVAGE ENTERPRISES LLC BANK LOAN 1L TLB ..... |. 08/05/2025 . [Redemption 100.0000 . .. 848,422 ..272,946 |. .846,587 . 09/21/2028 . |3.C FE ...
..BGHIGP-VN-0 [BEP INTERMEDIATE HOLDCO LLC TL B 1L CL . . 07/18/2025 . | Redemption 100.0000 . 99,002 98,548 |. . 04/28/2031 . |4.B FE ...
..BGHOHF-T3-8 | ARETEC GROUP INC TERM LOAN B 1L CL 7.6 . 09/30/2025 . | Redemption 100.0000 . . 522 . 08/09/2030 . |4.B FE ...
..BGHIHN-E9-4 [WORLD WIDE TECHNOLOGY HOLDING BANK LOAN . 07/16/2025 . | J.P. MORGAN SECURITIES LLC 623 | 99,499 099,499 [ . 03/01/2030 . |3.C FE ...
..BGHOHU-4U-2 | CLOUD SOFTWARE GROUP INC 1L TLB1 CL 7. .... |. 08/14/2025 . Redemption 100.0000 . .. 368,648 . 03/29/2029 . |4.B FE ...
..BGHOHX-PH-2 |DEALER TIRE LLC TER LOAN TLB4 1L CL REFI . 09/30/2025 . |Redemption 100.0000 . 810 [ 810 807 [ . 07/02/2031 . |4.C FE ...
..BGHOHX-SZ-9 [ABG INTERMEDIATE HLDS 2 LL TL TERM LOAN . 09/30/2025 . | Redemption 100.0000 . . 182 . 12/21/2028 . |4.A FE ...
..BGHIHY-QY-2 | GRANT THORNTON ADVISORS LLC TERM LOAN 1L .... |. 09/30/2025 . |Redemption 100.0000 . 2,486 |eeeiiieeen i 2,486 |t 2,475 [ . 06/02/2031 . |4.B FE ...
..BGHOHY-R9-6 | JANE STREET GROUP LLC ~ 5.990% 12/15/31 . 09/30/2025 . | Redemption 100.0000 . . 12/15/2031 . |3.A FE ...
..BGHIJX-55-8 |BIFM CA BUYER INC 05/08/28 .. . 07/08/2025 . | Redemption 100.0000 . . 05/08/2028 . |4.C FE ...
..BGHIKU-79-2 [HUNTER DOUGLAS INC 01/17/32 ......... . 09/30/2025 . | Redemption 100.0000 . 01/17/2032 . |4.B FE ...
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..BGHOL4-QY-3 |BOOST NEWCO BORROWER LLC TL 1L TLB CL ........ [. 09/30/2025 . |Redemption 100.0000 ....1,808 .1,808 |.. ....76 |. 01/31/2031 . (3.
..BGHIL8-L3-7 |RECESS HOLDINGS INC ~ 8.070% 02/20/30 ... . 09/30/2025 . | Redemption 100.0000 . . 1,561 . 1,560 .38 |. 02/20/2030 . (4.
..BGHILR-ZX-4 |MICHAEL BAKER INTERNATIONAL LL  8.308% . 09/30/2025 . | Redemption 100.0000 . 2,432 2,414 102 . 12/01/2028 . |4.
..BGHILT-LG-2 |BOXER PARENT CO INC TERM LOAN 1L TLB CL ..... |. 09/30/2025 . |Redemption 100.0000 . . 2,500 107 |. 07/30/2031 . |4.
..BGHILX-QP-8 | NEXUS BUYER LLC TERM LOAN 1L TLB CL 7. . 08/11/2025 . | BOFA SECURITIES INC ..... ,386 |. 07/31/2031 . |4.
..BGHOMA-XL-8 | PRIMO BRANDS CORP BANK LOAN 1L TLB CL . 09/30/2025 . | Redemption 100.0000 . 104 . 03/31/2028 . |3.
..BGHONW-5J-5 |KNIFE RIVER CORP  6.123% 03/08/32 .... . 09/30/2025 . | Redemption 100.0000 . .26 |. 03/08/2032 . (3.
..BGHOP4-DE-7 | SECRETARIAT ADVISORS LLC ~ 8.002% 02/27/ .... |. 09/30/2025 . [Redemption 100.0000 ... 75 | 02/27/2032 . (4.
..BGHIQ0-01i-8 | IMAGEFIRST HOLDINGS LLC ~ 7.308% 03/12/3 .... . 09/30/2025 . |Redemption 100.0000 ....28 |. 03/12/2032 . (4.
..BGHIQ4-58-8 | MANNINGTON MILLS ~ 8.913% 03/26/32 . 09/30/2025 . | Redemption 100.0000 . 264 |. 03/25/2032 . (4.
..BGHORY-L9-1 |VISTA MANAGEMENT HOLDING INC ~ 8.041% 04 .... [. 09/30/2025 . |Redemption 100.0000 . 107 |. 04/01/2031 . |3.
..BGHIX6-CN-4 | IMC FINANCING LLC BANK LOAN 1L TLB 7.6 .... |. 09/30/2025 . |Redemption 100.0000 K ....28 |. 06/21/2032 . (3.
..BGHA15-BT-6 |FUGUE FINANCE LLC BANK LOAN 1L TLB CL ........ [. 07/21/2025 . | DEUTSCHE BANK AG .. (1,827) ). . (1,827) ... 7,650 |. 01/09/2032 . (2.
..BGHA15-BT-6 | FUGUE FINANCE LLC BANK LOAN 1L TLB CL .. . 08/29/2025 . | Redemption 100.0000 . ..(2)) .(2) .19 |. 01/09/2032 . (2.
..BGHA10-X0-9 |BELRON FINANCE 2019 LLC  6.723% 10/16/3 . 09/30/2025 . | Redemption 100.0000 . | .15 |. 10/16/2031 . [3.C FE
..BGHA2W/-6S-4 | SAVAGE ENTERPRISES LLC BANK LOAN 1L TLB ..... |. 09/30/2025 . |Redemption 100.0000 . . 08/05/2032 . [3.C FE ...
..BGHIOX-KP-7 | SAMSONITE IP HOLDINGS SARL ~ 6.163% 06/2 .... . 09/30/2025 . |Redemption 100.0000 . . 06/21/2030 . [2.C FE ...
..BGHOHN-33-9 |PERRIGO INVESTMENTS LLC BANK LOAN 1L TLB .... |. 09/30/2025 . [Redemption 100.0000 . . 04/20/2029 . [3.A FE ...
..BGHIQ5-HZ-2 | PEER HOLDING |11 CLASS TL-BSB  6.502% 0 .... |. 09/30/2025 . |Redemption 100.0000 v |- . 07/01/2031 . [3.A FE ...
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 19,278,847 (9,666) 448 (10,114) 44,470,490 XXX XXX
..12664U-AD-7 | CVAUSA MANAGEMENT LLC 10.832% 05/22/29 ..... . 08/29/2025 . | Various o | | 7,350,063 ...l 7,350,063 |........ 7,350,063 |.... B O S (SRR R R R 7,350,063 |.. . 05/22/2029 . [3.B PL ...
..48825C-AB-1 |KELSO INDUSTRIES TERM LOAN ~ 9.762% 12/3 .... . 08/29/2025 . |WHITNEY FUNDING, LLC . ..2,573,849 ..2,561,999 |. . 2,563,182 . 12/31/2029 . |4.CPL ...
..48825C-AB-1 |KELSO INDUSTRIES TERM LOAN  9.752% 12/3 .... |. 09/30/2025 . |Redemption 100.0000 . ...6,329 |.. . 12/31/2029 . |4.CPL ...
..BES4A9-7N-3 | AMBIENT ENTERPRISES DDTL 10.111% 06/30/ .... |. 08/29/2025 . [WHITNEY FUNDING, LLC .1,038,927 |.. . 06/30/2030 . [5.B GI ...
..BES4A9-7N-3 | AMBIENT ENTERPRISES DDTL 10.111% 06/30/ .... |. 09/30/2025 . |Redemption 100.0000 . . 3,050 . 06/30/2030 . [5.B Gl ...
..BES4AM-HO-3 [ MONROE ENGINEERING GROUP LLC DDTL B 9. . 09/25/2025 . | Redemption 100.0000 . . 1,000 . 12/20/2028 . [5.B GI ...
..00582#-AA-1 |BLUE RIBBON LLC USA 10.242% 05/08/28 ........ . 09/30/2025 . | Various . L.24716 |.. . 05/08/2028 . [5.A FE ...
..BGHB4K-BO-2 |PCI GAMING AUTHORITY TERM LOAN 1L TLB CL .... |. 09/30/2025 . |Redemption 100.0000 . .2,4% |.... ... 2,497 |.. . 07/18/2031 . [3.A FE ...
..BGHBIV-ET-1 | E20PEN LLC BANK LOAN 1L TLB CL  7.663% ..... [. 07/01/2025 . |DIRECT FUNDING ............ (2,569) . 02/04/2028 . [4.B FE ...
..BGHBIV-ET-1 |E20PEN LLC BANK LOAN 1L TLB CL  7.663% ..... |. 08/04/2025 . [Redemption 100.0000 . .987,712 . 02/04/2028 . [4.B FE ...
..BGH76N-KB-8 | CORELOGIC INC TERM LOAN TL 1L 7.663% 0 .... [. 09/30/2025 . |Redemption 100.0000 . .2,577 . 06/02/2028 . [4.C FE ...
..BGH790-K8-5 | ILPEA PARENT INC TERM LOAN 1L TLB  8.16 .... |. 07/31/2025 . Redemption 100.0000 . 143 . 06/22/2028 . [4.A FE ...
..BGH7DD-BN-6 | ENGINEERED MACHINERY HOLDINGS TERM LOAN ..... |. 09/30/2025 . |Redemption 100.0000 . . 2,549 . 05/19/2028 . 4.C FE ...
..BGH7GZ-2Y-0 | VECTOR WP HOLDCO INC BANK LOAN CL 1L TLB .... |. 09/30/2025 . |Redemption 100.0000 . . 10/12/2028 . [4.C FE ...
..BGH7PR-1T-0 | ATHENAHEALTH GROUP INC TERM LOAN 1L TLB ..... [. 07/01/2025 . |DIRECT FUNDING . 02/15/2029 . [4.C FE ...
..BGH7PR-1T-0 | ATHENAHEALTH GROUP INC TERM LOAN 1L TLB . 09/30/2025 . | Redemption 100.0000 . . 02/15/2029 . [4.C FE ...
..BGHBYS-AI-9 | STATION CASINOS LLC BANK LOAN 1L TL CL . . 09/30/2025 . | Redemption 100.0000 . . 03/14/2031 . [3.B FE ...
..BGHBZB-6II-0 |TRASDIGM INC ~ 6.752% 08/24/28 ............ . 09/17/2025 . | Redemption 100.0000 . . 08/24/2028 . [3.C FE ...
..BGHBZU-X6-5 |MI WINDOWS AND DOORS LLC  6.913% 03/28/ . 09/30/2025 . | Redemption 100.0000 . . 03/28/2031 . [3.C FE ...
..BGHBZZ-TS-1 | QUIKRETE HOLDINGS INC BANK LOAN 1L TLB C .... |. 09/30/2025 . [Redemption 100.0000 . . 03/19/2029 . [3.C FE ...
..BGH901-VG-5 | ARAMARK SERVICES INC  6.163% 06/24/30 . . 07/31/2025 . | Redemption 100.0000 . . 06/24/2030 . [3.A FE ...
..BGH901-VG-5 |ARAMARK SERVICES INC ~ 6.163% 06/24/30 . . 07/24/2025 . |Redemption 100.0000 . . 06/24/2030 . [3.B FE ...
..BGHO41-5A-3 | LBM ACQUISITION LLC  7.886% 06/06/31 . 09/30/2025 . | Redemption 100.0000 . . 06/06/2031 . [4.C FE ...
..BGH94B-7U-5 |GULFSIDE SUPPLY INC ~ 7.134% 06/17/31 ........ |. 09/26/2025 . Redemption 100.0000 . 06/17/2031 . [4.B FE ...
..BGHO4X-B3-2 |WHITE CAP SUPPLY HOLDINGS LLC BANK LOAN ..... . 08/01/2025 . | Redemption 100.0000 . . 10/19/2029 . [4.B FE ...
..BGH94Z-YV-0 | SCIENTIFIC GAMES HOLDINGS LP  7.273% 04 .... [. 07/01/2025 . |DIRECT FUNDING ............ . 04/04/2029 . [4.B FE ...
..BGHI4Z-YV-0 | SCIENTIFIC GAMES HOLDINGS LP  7.273% 04 . 09/30/2025 . | Redemption 100.0000 . . 04/04/2029 . [4.B FE ...
..BGHI5H-AP-8 |DS ADMIRAL BIDCO LLC ~ 8.536% 06/26/31 ....... . 09/30/2025 . | Redemption 100.0000 . 06/26/2031 . [4.C FE ...
..BGHO65-3T-3 | OEG BORROWER LLC ~ 7.814% 06/30/31 ............ . 09/30/2025 . | Redemption 100.0000 . 06/30/2031 . [4.B FE ...
..BGHO9B-2D-3 | MIDCONT INENT COMMUNICATIONS BANK LOAN 1L . 09/30/2025 . |Redemption 100.0000 . . 08/16/2031 . [3.B FE ...
..BGHICS-QE-4 | AS MILEAGE PLAN IP LTD TERM LOAN 1L TLB ..... . 07/21/2025 . | Redemption 100.0000 . . 10/15/2031 . [2.C FE ...
..BGHICS-QE-4 | AS MILEAGE PLAN IP LTD TERM LOAN 1L TLB . 08/06/2025 . | Tax Free Exchange . 10/15/2031 . [2.C FE ...
..BGH9GQ-00-2 | ANCHOR PACKAGING LLC 10/13/30 . . 09/30/2025 . | Redemption 100.0000 . . 10/13/2030 . [3.C FE ...
..BGHOHC-DD-0 | FUGUE FINANCE LLC  7.362% 01/09/32 .......... . 07/14/2025 . | DEUTSCHEBANK SECURITIES ... . 01/09/2032 . |4.B Z .....
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..BGHOHQ-QF-0 | ANCHOR PACKAGING LLC TERM LOAN 1L TLB CL .... [. 09/30/2025 . |Redemption 100.0000 ....2,025 .2,02 |.... .2,021 ...119 |. 07/18/2029 . [4.B FE ....
..BGHOHU-0K-8 | CVR CHC LP  8.002% 12/30/27 . 09/30/2025 . | Redemption 100.0000 . . 5,457 . 5,454 .34 | 12/30/2027 . (3.C FE
..BGHOLP-CL-9 | ALLWYN ENTERTAINVENT FINANCING TERM LOAN .... [. 07/01/2025 . |DIRECT FUNDING (2,472) . 06/11/2031 . [3.C FE .
..BGHOLP-CL-9 | ALLWYN ENTERTAINVENT FINANCING TERM LOAN .... (. 09/30/2025 . |Redemption 100.0000 . . 2,466 . 06/11/2031 . [3.C FE ..
..BGHOLT-WN-5 | AZURIA WATER SOLUTIONS INC TERM LOAN 1L ..... |. 09/30/2025 . |Redemption 100.0000 . . 2,472 4 . 05/17/2028 . [4.C FE ...
..BGHOM8-U4-4 | ARSENAL AIC PARENT LLC TERM LOAN 1L TLB ..... . 09/30/2025 . |Redemption 100.0000 . 411,617 . 08/19/2030 . [3.C FE ...
..BGHOMR-QS-4 | FOCUS FINANCIAL PARTNERS LLC TERM LOAN 1 .... . 09/30/2025 . |Redemption 100.0000 . ....375 . 09/15/2031 . [4.B FE ..
..BGHOND-36-7 | GEN DIGITAL INC TERM LOAN 1L TLB CL 5. .... [. 09/30/2025 . | Redemption 100.0000 .2,4M1 . 04/16/2032 . 3.A FE ..
..BGH8PV-NM-0 | BOMBARDIER RECREATIONAL PRODUC 1L TLB3 C .... |. 07/31/2025 . |Redemption 100.0000 .51 . 12/13/2029 . (3.B FE ..
..BGHBWC-RD-0 | BOMBARDIER RECREATIONAL PRODUC 1L TLB4 C .... |. 07/31/2025 . |Redemption 100.0000 . .2,82%5 . 01/22/2031 . 3.B FE ..
..BGH8ZA-Z7-5 |AIR CANADA TERM LOAN 1L TLB CL  6.166% . 09/30/2025 . | Redemption 100.0000 . .9%8 . 03/21/2031 . [3.A FE ..
..BGHO4W-D0-8 | 1011778 BC UNLIMITED LIABILITY ~ 5.913% ..... . 09/30/2025 . | Redemption 100.0000 .2,4% |.. . 09/20/2030 . (3.B FE ..
..BGH7KJ-QC-3 | COBHAM ULTRA SENIORCO SARL BANK LOAN 1L ..... . 07/01/2025 . | DIRECT FUNDING .......covvvvvennnes ..(1,726) |.. . 08/03/2029 . [4.C FE ..
..BGH7KJ-QC-3 | COBHAM ULTRA SENIORCO SARL BANK LOAN 1L ..... |. 09/30/2025 . |Redemption 100.0000 . . . 2,462 . 08/03/2029 . 4.C FE ..
..BGH925-1IZ-1 |ENTAIN HOLDINGS GIBRALTAR LIMI ~ 6.879% . 09/04/2025 . | Tax Free Exchange ..691,635 691,801 . 10/31/2029 . [3.A FE ..
..BGHOHU-DG-3 | FLUTTER FINANCING BV~ 6.029% 11/30/30 . . 09/30/2025 . | Redemption 100.0000 . L1121 . 11/30/2030 . [2.C FE ..
..BGHOS9-8L-3 | INTERNATIONAL ENTERTAINMENT JJ  8.058% . 09/30/2025 . | Redemption 100.0000 . .495 . 04/19/2032 . [4.B FE ..
..BGHOWS-VR-7 | SAPHILUX SARL  7.634% 07/27/28 ... |. 07/10/2025 . | Tax Free Exchange o P 400,000 |.. ... |. 07/27/2028 . [4.B FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 16,874,518 16,891,253 16,847,524 746,310 16,850,733 630,712 XXX XXX
..30292%-AA-2 | CTL - 2350 LAFAYETTE AVE UINIT  3.910% 0 .... [. 09/15/2025 . |Various ... ... 19,890 ...19,89%0 ...19,8%0 |............19,8%0 |.... ..19,89%0 |.. ...519 |. 07/15/2033 . [1.B PL .
.. 743520-AA-5 | AMAZON CORPORATE LLC  2.980% 10/10/41 ....... . 09/10/2025 . | Various ... .. ....92,099 ... 92,999 L..92,999 )............ 92,099 |.... ..92,99 |.. 1,848 |. 10/10/2041 . [1.D ........
0229999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated) 112,889 112,889 112,889 112,889 112,889 2,367 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 543,270,191 550,977,912 522,186,536 391,793,996 1,106,311 448 1,105,863 209,466 525,066,046 (5,508) 3,443,902 3,438,3% 35,050,931 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 543,270,191 550,977,912 522,186,536 391,793,996 1,106,311 448 1,105,863 209,466 525,066,046 (5,508) 3,443,902 3,438,3% 35,050,931 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 543,270,191 550,977,912 522,186,536 391,793,996 1,106,311 448 1,105,863 209,466 525,066,046 (5,508) 3,443,902 3,438,3% 35,050,931 XXX XXX
..362000-1IM-2 | GNMA POOL 569552  6.000% 01/15/32 ............ [. 09/01/2025 . |Paydoun ... . .1,782 |.... . (25) ] . (25))... . .1,758 .. . .70 |. 01/15/2082 . [1.A ........
..36201F-TK-3 | GNMA POOL 582054  7.000% 03/15/32 . . 09/01/2025 . | Paydoun . K .919 .43 |. 03/15/2032 . [1.A .
..36201F-U9-6 | GNMA Pool 582108  6.500% 05/15/32 .... . |- 09/01/2025 . | Paydoun ... ... 12 |. 05/15/2082 . [1.A ........
..36202T-PZ-3 | GNMA POOL 608940  5.500% 06/15/36 . . |- 09/01/2025 . | Paydoun ... ....26 |. 06/15/2036 . [1.A ........
..36202V-6L-0 |GNMA POOL 611175  6.000% 01/15/34 . . 09/01/2025 . | Paydoun . 161 |. 01/15/2034 . |1.A .
..36206W-K5-3 | GNMA POOL 423416  7.500% 12/15/25 . . 09/01/2025 . | Paydoun . . 12/15/2025 . [1.A .
..36208\-2D-0 |GNMA POOL 455340  7.000% 11/15/27 ... . |- 09/01/2025 . | Paydoun ... . 11/15/2027 . [1.A ........
..36208U-C8-8 | GNMA POOL 460995 7.000% 11/15/27 . . |- 09/01/2025 . | Paydoun ... . 11/15/2027 . [1.A ........
..36209H-E5-0 | GNMA POOL 471856  6.500% 04/15/28 . . 09/01/2025 . | Paydoun . . 04/15/2028 . [1.A .
..36200H-EU-5 |GNMA POOL 471847  6.500% 04/15/28 . . 09/01/2025 . | Paydoun . . 04/15/2028 . [1.A .
..36200N-25-0 | GNMA Pool 476985  6.000% 03/15/29 . . |- 09/01/2025 . | Paydoun ... . 03/15/2029 . [1.A ........
..36209X-7H-7 | GNMA POOL 485196  7.000% 03/15/29 . . |- 09/01/2025 . | Paydoun ... . 03/15/2029 . [1.A ........
..36210D-C7-4 | GNMA POOL 488894  7.000% 09/15/28 . . 09/01/2025 . | Paydoun . . 09/15/2028 . [1.A .
..36212G-X2-3 | GNMA POOL 533597  7.000% 01/15/31 . . 09/01/2025 . | Paydoun . . 01/15/2031 . [1.A .
..36212N-A5-6 | GNMA POOL 538328  7.000% 03/15/32 . . 09/01/2025 . | Paydoun . . 03/15/2082 . [1.A .
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 . . 09/01/2025 . | Paydoun . . 02/15/2033 . [1.A .
..362135-76-5 |GNMA POOL 563365 7.000% 10/15/31 . . 09/01/2025 . | Paydoun . . 10/15/2031 . [1.A .
..36213X-ZF-4 | GNMA POOL 567842  6.500% 09/15/32 . . 09/01/2025 . | Paydoun . . 09/15/2032 . 1.A .
..36225A-IIN-6 | GNMA Pool 780653  6.500% 10/15/27 . . 09/01/2025 . | Paydoun . .168 . 10/15/2027 . [1.A .
..38381N-Y2-8 | GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 .... [. 09/01/2025 . |Paydown . .. 421,291 . 421,291 . 05/20/2063 . 1.A .
..38383L-D5-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2022 .... . 09/01/2025 . |Paydoun . ..816,778 ..805,041 816,778 . 01/20/2052 . [1.A .
..38383W-LA-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 384,221 384,221 | e o e .384,221 . 12/20/2050 . 1.A .
..38383W-MU-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 492,476 ..493,861 . (1,385) 492,476 . 12/20/2050 . [1.A .
..38383W-N2-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 909,836 ..908,602 |.. 1,23 .909,836 . 10/20/2047 . [1.A .
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..38383I-VX-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun ... .. 469,036 ..468,391 |.... .469,036 |.. . 07/20/2051 . (1
..38383X-35-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 522,945 ..522,045 |. .522,945 . 10/20/2049 . (1.
..38383X-5F~7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 513,443 ..514,918 |. .513,443 . 02/20/2052 . (1.
..38383X-5L-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 281,361 ..280,91 .281,351 . 01/20/2049 . (1.
..38383X-RV-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 331,546 ..328,335 |. .331,546 . 06/20/2052 . (1.
..38383X-1IF-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 362,330 ..358,389 |. .362,330 . 09/20/2052 . (1.
..38384A-JV-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 529,789 ..523,626 |. .529,789 . 04/20/2050 . (1.
..38384A-P2-3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun ... . . . . 05/20/2047 . (1.
..38384A-X9-9 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun ... . . . . 11/20/2050 . (1.
..38384B-L7-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . ..531,168 . ..533,295 |. .531,168 . 06/20/2049 . (1.
..38384C-XT-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . ..669,101 . 669,101 . K ..655,448 |. 669,101 . 08/20/2051 . (1.
..38384D-3Y-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun ... ,321,725 ..1,321,725 .. 1,334,043 |........ 1,321,725 |.... 01,321,725 |.. . 05/20/2051 . (1.
..38384D-8V-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun ... ,404,427 .. 1,404,427 ..1,400,913 |........ 1,404,427 |.... 1,404,427 |.. . 02/20/2052 . (1.
..38384D-B2-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydown . ..913,114 ..913,114 . 911,116 | ..910,626 |. 913,114 . 01/20/2052 . [1.A .
..38384D-X7-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . . 1,199,719 ,199,719 ,202,343 | ,199,719 1,199,719 . 06/20/2052 . [1.A .
..38384E-JU-0 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydown . ... 52,367 ...52,367 P ..52,357 . 09/20/2045 . [1.A .
..38384E-MN-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... . 09/01/2025 . |Paydoun . .. 535,690 ..535,690 ..532,175 |. ..535,690 |. .535,690 . 05/20/2049 . [1.A .
..38384E-YF-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 922,454 ..922,454 ..910,491 |. ..922,454 |. .922,454 . 03/20/2051 . [1.A .
..38384G-GD-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . ,268,697 .. 1,268,697 1,276,824 |. .1,268,697 |. . 1,268,697 . 05/20/2051 . [1.A .
..38384G-JE-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydown . . 1,410,514 1,410,514 1,410,293 |. ,410,514 1,410,514 . 02/20/2052 . 1.A .
..38385D-T3-0 | GOVERNMENT NATIONAL MORTGAGE A 5.000% . 09/01/2025 . | Paydoun . .. 595,752 ..595,752 ..595,473 |. .505,752 . 03/20/2051 . [1.A .
..38385D-V3-7 | GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . 09/01/2025 . | Paydoun . .. 495,458 ..495,458 ..489,042 |. .495,458 . 02/20/2051 . [1.A .
..38385E-FV-1 | GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . 09/01/2025 . | Paydoun . 44,007 44,007 43,684 |. 44,007 . 03/20/2055 . [1.A .
..38385E-PS-7 | GOVERNMENT NATIONAL MORTGAGE A CMO-SER-2 . 09/01/2025 . | Paydoun . .. 132,934 .. 132,934 ..131,044 | .132,934 . 12/20/2051 . [1.A .
..38385G-D0-9 | GOVERNMENT NATIONAL MORTGAGE ~ 5.000% 02 .... [. 09/01/2025 . |Paydoun . .. 991,39 ..991,3% ..987,252 |. .991,3% . 02/20/2053 . 1.B
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 . 09/01/2025 . | Paydoun . 13,437 . 02/15/2033 . [1.A .
..38380K-DT-9 | GNMA SERIES 2017-176 CLASS BZ ~ 3.500% 1 . 09/01/2025 . | Paydoun . 76,885 . 11/20/2047 . [1.A .
..38384E-JU-0 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... [. 09/01/2025 . |Paydoun . .. 313,092 . 09/20/2045 . [1.A
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 19,887,176 19,887,176 19,848,358 17,100,418 55,926 55,926 19,887,176 677,222 XXX
..BES3UC-K1-9 | SMALL BUSINESS ADMINISTRATION COOF 148 .. . 09/30/2025 . | Paydoun . . ..411,035 411,035 |.. . (411,035) |. .. (411,035) 94,976 |. 12/07/2083 . [1.A .
..BES3X9-RK-4 | SMALL BUSINESS ADMINISTRATION COOF - 149 . 09/30/2025 . | Paydoun . .216,751 ..216,751 |. .(216,751) | .(216,751) 34,972 | 12/11/2048 . [1.A .
..BES3XS-X-9 | SMALL BUSINESS ADMINISTRATION COOF 150 .. . 09/30/2025 . | Paydoun . .335,147 ..335,147 |. .(335,147) |. . (335, 147) .77,682 |. 03/07/2034 . [1.A .
..BES3ZM-YH-2 | SMALL BUSINESS ADMINISTRATION COOF 151 .. . 09/30/2025 . | Paydoun . ..430,282 |. ..430,282 |. . (430,282) | . (430,282) 95,395 |. 04/15/2034 . [1.A .
..BES40C-PL-1 | SMALL BUSINESS ADMINISTRATION COOF 153 - . 09/30/2025 . | Paydoun . ..459,283 |. ..460,547 |. . (460,547) |. . (460,547) 106,438 |. 05/31/2034 . [1.A .
..BES40C-R3-9 | SMALL BUSINESS ADMINISTRATION COOF 152 .. . 09/30/2025 . | Paydoun . 83,707 |. 83,707 |. .. (83,707) | (83,707) 14,134 . 03/28/2049 . [1.A .
..BES44B-8A-2 | SMALL BUSINESS ADMINISTRATION COOF 156 . 09/30/2025 . | Paydoun . ..496,919 |. ..496,919 |. . (496,919) |. . (496,919) 107,760 |. 06/15/2034 . |1.A .
..BES44B-80-7 | SMALL BUSINESS ADMINISTRATION COOF 157 . 09/30/2025 . | Paydoun . ..217,584 |. ..217,584 |. .(217,584) | . (217,584) . 04/29/2049 . 1.A .
..BES46G-X4-5 | SMALL BUSINESS ADMINISTRATION COOF 159 ....... . 09/30/2025 . | Paydoun ... 273,324 | 205,815 [oiiiiiiiiiiiins e (295,815) |. (295,815) |... . 08/12/2034 . [1.A ........
..BES485-KN-9 | SMALL BUSINESS ADMINISTRATION COOF - 160 .... [. 09/30/2025 . |Paydoun ... .. 160,618 |...........172,902 |..ocovvririnnnns founnns (172,902) | . (172,902) |... . 09/08/2034 . [1.A ........
..BES49J-5F-2 | SMALL BUSINESS ADMINISTRATION COOF - 161 .... [. 09/30/2025 . |Paydoun . 61,669 |. .. (61,669) |. (61,669) . 10/03/2034 . [1.A .
..BES49J-5G-0 | SMALL BUSINESS ADMINISTRATION COOF - 162 .... [. 09/30/2025 . |Paydoun . 15,214 |. .. (15,214) | (15,214) . 09/02/2049 . [1.A .
..BES4CU-CH-1 | SMALL BUSINESS ADMINISTRATION COOF - 163 .... [. 09/30/2025 . |Paydoun .......ccooeeiiiiiiiiiiiiinns Joovenniiiiiiniinnnns Joveiiiiiiiiiiiis fevveevieiiiiiiiieees feeennnnnnnn 95,339 i s s (95,339) |. .. (95,339) |... . 09/20/2034 . [1.A ........
..BES4CU-DZ-0 | SMALL BUSINESS ADMINISTRATION COOF - 164 .... [. 09/30/2025 . |Paydown .....ccoovveiiiiiiiiiiiiinnns Jooveeeeieiniinninnns fovvvviiiiiiiiiis fovvvveveeeeeeeenens foeeennnnnnn 222,503 [oiiiiiiiiiiiiiiiins [ s (222,593) |. . (222,593) |... . 01/10/2049 . [1.A ........
..BES4HK-LJ-4 | SMALL BUSINESS ADMINISTRATION COOF - 170 .... [. 09/30/2025 . |Paydoun . .. (49,511) | (49,511) . 01/05/2050 . [1.A .
..BESALN-0K-5 | SMALL BUSINESS ADMINISTRATION COOF - 172 .... . 09/30/2025 . |Paydoun . . (11,414) ). (11,414) . 02/15/2050 . [1.A .
..BESARV-UB-6 | SMALL BUSINESS ADMINISTRATION COOF - 176 .... [. 09/30/2025 . |Paydoun .......cccoeeiiiiiiiiiiiiiins Jooverniiiiiiniinnnns foviiiiiiiiiiiiis fovvveiiiiiiiiiiiens foveennnnnn 23,215 [ o s (23,215) | ... (23,215) |... . 05/07/2035 . [1.A ........
..BES4RV-US-9 | SMALL BUSINESS ADMINISTRATION COOF - 177 .... [. 09/30/2025 . [Paydown ......ocooeeeeiiiiiiiiiiiiins Jovvvveeniiiiieneeens Joveveeeeeeveeeeee Jovevvvveeeeeeeeeeeee foveveeeennnn 3,983 [ovvviiiiiiiinininns fovviiiiiiiiiiins foeennn (3,983) [oonnniiiiins foreeennn (3,933) . 04/26/2050 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 3,567,538 3,120,689 (3,603,577) (3,603,577) 750,270 XXX XXX
..31288B-GE-7 |FHLMC GOLD POOL #C72897  6.500% 11/01/3 .... [. 09/01/2025 . |Paydoun ... (1)) . . .17 . 11/01/2032 . (1.A .
..3128LC-RS-7 |FREDDIE MAC POOL #A78597  5.500% 06/01/ .... [. 09/01/2025 . |Paydown . (113) . .45 . 06/01/2038 . [1.A .
..3128LX-BE-9 |FHLMC GOLD POOL GO1837  5.000% 07/01/35 .... [. 09/01/2025 . |Paydoun ... ... (33)]. ....79 |. 07/01/2035 . [1.A ........
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..3128LX-BH-2 |FHLMC GOLD Pool GO1840  5.000% 07/01/35 .... |. 09/01/2025 . |Paydoun ... ...20,237 ...22,002 |.... .. (1,765) |. ..20,237 |.. ...676 |. 07/01/2035 . |1.A ........
..312816-AP-3 [FHLMC GOLD POOL GO4214  5.500% 05/01/38 .... |. 09/01/2025 . |Paydoun . . 6,990 7,612 | (621) |. . 6,99 273 |. 05/01/2038 . |1.A .
..312819-NX-6 |FHLMC GOLD POOL GO7306  3.000% 02/01/43 .... |. 09/01/2025 . |Paydoun . . 4,590 .2,824 | . 266 |. . 4,590 .85 |. 02/01/2043 . |1.A .
..3128MJ-20-9 [FHLMC GOLD POOL GO8788  3.500% 11/01/47 .... |. 09/01/2025 . |Paydoun . 11,061 11,667 |. (606) |. 11,061 260 |. 11/01/2047 . |1.A .
..3128\1J-6T-2 [FHLMC GOLD POOL GO8881  3.500% 06/01/49 .... |. 09/01/2025 . |Paydoun . . 6,905 .7,027 | (123) |. . 6,905 161 [. 06/01/2049 . [1.A .
..3128MJ-A5-9 [FHLMC GOLD POOL GO8027  5.500% 12/01/34 .... |. 09/01/2025 . |Paydoun . . 2,327 2,342 | . (19)]. 2,327 .86 |. 12/01/2034 . |1.A .
..3128\1J-FH-8 [FHLMC GOLD POOL GO8167  5.500% 12/01/36 .... |. 09/01/2025 . |Paydoun . .2,804 | . (60) . 2,744 .98 |. 12/01/2036 . |1.A .
..3128\1J-G3-8 |FHLMC GOLD POOL GO8217  6.000% 08/01/37 .... |. 09/01/2025 . |Paydoun ... . (72)) ....27 |. 08/01/2037 . [1.A ........
..3128\M-W7-4 |FHLMC GOLD POOL G18669  2.500% 12/01/32 .... |. 09/01/2025 . |Paydoun ... ... 342 | 12/01/2032 . |1.A ........
..31292G-5U-6 |FHLMC GOLD POOL C00859  6.500% 09/01/29 .... |. 09/01/2025 . |Paydoun . . 09/01/2029 . |1.A .
..31292G-Y4-2 [FHLMC GOLD Pool C00731  6.500% 03/01/29 .... |. 09/01/2025 . |Paydoun . . 03/01/2029 . |1.A .
..31292J-BR-0 |FHLMC GOLD POOL C01848  6.000% 06/01/34 .... |. 09/01/2025 . |Paydoun ... . 06/01/2034 . |1.A ........
..31297E-QJ-8 | FREDDIE MAC POOL A26757  6.500% 09/01/3 .... [. 09/01/2025 . |Paydoun ... . 09/01/2034 . |1.A ........
..31298G-AS-9 |FREDDIE MAC Pool C47217  7.000% 02/01/3 . 09/01/2025 . | Paydoun . . 02/01/2031 . |1.A .
..3132DV-4E-2 |FHLMC POOL SD8021  2.500% 09/01/49 .. . 09/01/2025 . | Paydoun . . 09/01/2049 . |1.A .
..3132DV-5C-5 [FHLMC POOL SD8043  2.500% 02/01/50 .. . 09/01/2025 . | Paydoun . . 02/01/2050 . |1.A .
..3132GJ-10-8 | FHLMC GOLD Pool Q03655  4.000% 10/01/41 .... [. 09/01/2025 . |Paydoun . . 10/01/2041 . |1.A .
..3132H3-HII-6 |FHLMC GOLD POOL U90245  3.500% 10/01/42 .... |. 09/01/2025 . |Paydoun . . 10/01/2042 . [1.A .
..3132L5-15-0 [FHLMC GOLD POOL V80348  3.000% 08/01/43 .... |. 09/01/2025 . |Paydoun . . 08/01/2043 . |1.A .
..3132XT-TT-5 [FREDDIE MAC POOL Q51461  3.500% 10/01/4 .... |. 09/01/2025 . |Paydoun . . 10/01/2047 . |1.A .
..31335B-SE-7 |FHLMC GOLD POOL G61417  3.500% 05/01/48 . 09/01/2025 . | Paydoun . . 05/01/2048 . |1.A .
..3133KR-PV-0 [FHLMC POOL RA9436  5.500% 07/01/53 ..... . 09/01/2025 . | Paydoun . . 07/01/2053 . |1.A .
..313498-A4-5 |FHARM ARM POOL 780927  6.437% 10/01/33 . 09/02/2025 . | Paydoun . . 10/01/2033 . |1.A .
..31368H-LB-7 |FNMA Pool 190322  6.000% 04/01/32 . 09/01/2025 . | Paydoun . . 04/01/2032 . |1.A .
..3136A7-AL-6 |FNMA Series 2012-68 Class GY ~ 3.000% 07 .... |. 09/01/2025 . |Paydoun . . 07/25/2032 . |1.A .
..3136AC-U2-5 [FNMA SERIES 2013-15 CLASS DC  2.000% 03 .... |. 09/01/2025 . |Paydoun . . 03/25/2033 . |1.A .
..3136AF-GP-3 [FNMA SERIES 2013-67 CLASS PK ~ 3.000% 05 .... |. 09/01/2025 . |Paydoun . . 05/25/2042 . |1.A .
..3136AF-PT-5 [FNMA SERIES 2013-75 CLASS PD  3.000% 04 .... |. 09/01/2025 . |Paydoun . . 04/25/2043 . |1.A .
..3136AF-QD-9 |FNMA SERIES 2013-75 CLASS EG ~ 3.000% 02 .... [. 09/01/2025 . |Paydoun ... . 02/25/2043 . |1.A ........
..3136AG-4T-6 |FNMA CLASS 2013-116 CLASS YG  2.750% 10 .... |. 09/01/2025 . |Paydoun ... . 10/25/2043 . |1.A ........
..3136AG-NP-3 [FNMA SERIES 2013-103 CLASS GZ  3.000% 1 .... |. 09/01/2025 . |Paydoun . .35, s s N s N s . 10/25/2033 . |1.A .
..3136B5-GL-3 [FNMA SERIES 2019 35 CLASS FE  4.821% 07 .... |. 09/25/2025 . |Paydoun . .. 205,025 ..205,025 ..204,833 |. ..204,865 |. .205,025 . 07/25/2049 . |1.A .
..3136B5-GP-4 |FNMA SERIES 2019 35 CLASS FH  4.821% 07 .... |. 09/25/2025 . |Paydoun ... .. 158,783 158,783 158,733 |...........158,743 |.... .158,783 |.. . 07/25/2049 . |1.A ........
..3136BQ-4N-6 | FANNIE MAE SERIES 2024 5 CLASS BD  5.00 .... [. 09/01/2025 . |Paydoun ... ,322,255 ,322,255 ,297,876 |........ 1,299,574 |.... 01,322,255 |.. . 04/25/2051 . |1.A ........
..3136BQ-DN-6 | FANNIE MAE SERIES 2023 36 CLASS A 5.50 .... [. 09/01/2025 . | Paydoun . .. 242,306 ..240,553 |. .242,306 . 04/25/2049 . |1.A .
..3136B0-GL-7 |FANNIE MAE SERIES 2023 40 CLASS CA 6.0 . 09/01/2025 . | Paydoun . ..610,333 . . N ..604,371 .610,333 . 08/25/2045 . |1.A .
..3136BQ-RA-9 | FANNIE MAE SERIES 2023-54 CLASS GA 6.5 .... [. 09/01/2025 . |Paydoun ... 761,445 765,338 |.... 761,445 |.. . 04/25/2049 . |1.A ........
..3136BQ-RT-8 |FANNIE MAE SERIES 2023 55 CLASS A 6.50 .... |. 09/01/2025 . |Paydoun ... . 928,709 928,709 |........... ....928,709 .. . 06/25/2049 . |1.A ........
..3136BQ-UB-0 | FEDERAL NATIONAL MORTGAGE ASSO SERIES 20 .... [. 09/01/2025 . |Paydoun . . 1,360,787 ..1,360,787 1,352,069 |. .1,352,353 |. 8,434 .1,360,787 . 05/25/2050 . |1.A .
..3136BR-P9-2 [FANNIE MAE SERIES 2024-22 CLASS E  5.50 .... |. 09/01/2025 . |Paydoun . .. 838,346 ..838,346 ..824,592 |. ..826,343 |. 12,003 .838,346 . 08/25/2052 . |1.A .
..3136BR-ON-0 | FANNIE MAE SERIES 5391 CLASS B 5.500% . 09/01/2025 . | Paydoun . ,494,075 1,494,075 1,489,772 |. . 1,489,654 .4,420 . 1,494,075 . 05/25/2049 . |1.A .
..3136BV-YS-1 [FANNIE MAE  5.000% 06/25/52 . 09/01/2025 . | Paydoun . ,330,794 1,330,794 1,321,437 | 9,357 .1,330,794 . 06/25/2052 . |1.A .
..3136BW-PR-1 [FANNIE MAE FNR_25-57 CMO-SER- . 09/01/2025 . | Paydoun . .. 462,041 ..462,041 ..453,342 |. 8,699 .462,041 . 08/25/2048 . |1.A .
..3136BII-ZX-7 |FANNIE MAE FNR_25-57 CMO-SER-2025-66 CL— . 09/01/2025 . | Paydoun . .. 277,916 ..277,916 ..278,014 |. (98) .217,916 . 12/25/2051 . |1.A .
..31371M-7J-0 [FNMA POOL 256597  5.500% 02/01/37 . . 09/01/2025 . | Paydoun . 1,042 . 1,042 01,084 | (33) 1,042 . 02/01/2037 . |1.A .
..31371M-KB-2 [FNMA Pool 255990  5.000% 11/01/35 . . 09/01/2025 . | Paydoun . 411 . 1170172035 . |1.A .
..31376K-JB-3 |FNMA POOL 357658  6.000% 09/01/34 . . 09/01/2025 . | Paydoun . .892 . 09/01/2034 . |1.A .
..31376K-JV-9 |FNMA POOL 357676  6.000% 11/01/34 . . 09/01/2025 . | Paydoun . N . . .2,201 . 1170172034 . |1.A .
..3137A8-NL-8 |FREDDIE MAC SERIES 3830 CLASS FD  4.847 . 09/15/2025 . | Paydoun . ..368 17 . 368,117 ..368,577 N ..368,513 (396) 368,117 . 03/15/2041 . |1.A .
..3137AL-MX-4 [FREDDIE MAC SERIES 3995 CLASS LA 2.500 .... |. 09/01/2025 . |Paydoun . 18,465 18,465 17,350 |. 17,367 |. 1,008 18,465 . 02/15/2032 . |1.A .
..3137B1-El-8 |FREDDIE MAC SERIES 4191 CLASS GE  2.500 .... |. 09/01/2025 . |Paydoun . 19,522 19,522 20,505 |. . (743) 19,522 . 04/15/2033 . |1.A .
..3137FB-XS-0 [FREDDIE MAC SERIES 4734 CLASS JA  3.000 .... |. 09/01/2025 . |Paydoun . 20,038 20,038 21,375 |. (1,079) . 03/15/2047 . |1.A .
..3137H9-Z-8 |FREDDIE MAC SERIES 5303 CLASS B 5.500% .... |. 09/01/2025 . |Paydoun . 62,328 . 101 . 06/25/2045 . |1.A .
..3137HA-R6-5 [FREDDIE MAC SERIES 5348 CLASS HA  6.000 .... |. 09/01/2025 . | Paydoun ... .. 999,597 . 04/25/2043 . |1.A ........
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..3137HB-3\-4 | FREDDIE MAC SERIES 5366 CLASS MA  6.000 .... [. 09/01/2025 . |Paydoun ... .. 335,717 ..335,311 |.... .335,717 |.. . 10/25/2049 . (1
..3137HB-7E-8 | FREDDIE MAC SERIES 5362 CLASS JD  6.000 .... [. 09/01/2025 . |Paydoun . .. 386,958 ..389,043 |. .386,958 . 03/25/2050 . (1.
..3137HB-BM-5 |FREDDIE MAC SERIES 5364 CLASS BA  6.000 .... [. 09/01/2025 . |Paydoun . ..803,207 . . K ..808,207 |. .803,207 . 06/25/2049 . (1.
..3137HB-CY-8 | FREDDIE MAC SERIES 5369 CLASS AH  5.500 .... [. 09/01/2025 . |Paydoun . . 1,803,791 ..1,803,791 ,801,818 |. .1,801,508 |. .1,803,791 . 12/25/2049 . (1.
..3137HB-G2-4 | FREDDIE MAC SERIES 5379 CLASS A 5.500% .... [. 09/01/2025 . |Paydoun . ..912,742 ..912,742 . 911,601 |. ..911,376 |. 912,742 . 12/25/2049 . (1.
..3137HB-KG-8 | FREDDIE MAC SERIES 5378 CLASS H  5.500% .... [. 09/01/2025 . |Paydoun . ,262,095 . 1,262,095 .1,264,067 |. 1,263,457 |. . 1,262,095 . 05/25/2049 . (1.
..3137HB-T9-5 | FEDERAL HOME LOAN MTG CORP SERIES 5387 C .... . 09/01/2025 . |Paydoun . . 1,077,678 ,077,678 ,072,121 . 1,072,261 .1,077,678 . 03/25/2050 . (1.
..3137HC-JG-8 | FREDDIE MAC SERIES 5397 CLASS KP 5.000 .... [. 09/01/2025 . |Paydoun ... . ..799,991 |.... ....813,999 |.. . 05/25/2051 . (1.
..3137HC-LA-8 | FREDDIE MAC SERIES 5407 CLASS AM  6.000 .... [. 09/01/2025 . |Paydoun ... . . 766,607 |.... .762,094 |.. . 05/25/2050 . (1.
..3137HC-QM-7 | FREDDIE MAC SERIES 5410 CLASS KC  6.000 .... [. 09/01/2025 . |Paydoun . .. 900,893 . ..899,339 |. .900,893 . 04/25/2051 . (1.
..3137HC-QV-5 | FREDDIE MAC SERIES 5414 CLASS CD  5.500 .... . 09/01/2025 . |Paydoun . ..987,660 . 987,660 . 987,660 987,660 . 01/25/2051 . (1.
..3137HF-X8-3 | FREDDIE MAC FHLMC_5458  4.000% 09/25/52 .... . 09/01/2025 . |Paydoun ... . 453,640 . . 09/25/2052 . (1.
..3137HL-UH-3 | FREDDIE MAC CMO-POOL-5553 CL-BA ~ 4.500% .... [. 09/01/2025 . |Paydoun ... . . 10/25/2051 . (1.
..31385X-AZ-0 |FNMA Pool 555424  5.500% 05/01/33 . . 09/01/2025 . | Paydoun . . 05/01/2033 . [1.A .
..31386L-42-2 |FNMA POOL 567040  8.500% 12/01/30 . . 09/01/2025 . | Paydoun . . 12/01/2030 . [1.A .
..31387D-JY-6 | FNMA POOL 580879  6.500% 05/01/31 . . 09/01/2025 . | Paydoun . . 05/01/2031 . [1.A .
..31389T-RM-6 |FNMA POOL 635092  6.500% 07/01/32 . . 09/01/2025 . | Paydoun . . 07/01/2032 . [1.A .
..3138AX-KK-6 |FNMA Pool AJ5697  3.500% 12/01/41 . . 09/01/2025 . | Paydoun . . 12/01/2041 . [1.A .
..3138EG-CF-9 | FNMA Pool AL0069  5.000% 11/01/40 . . 09/01/2025 . | Paydoun . .6,051 |. . 1170172040 . [1.A .
..3138MB-MB-9 | FNMA Pool AP7553  3.000% 09/01/42 . . 09/01/2025 . | Paydoun . 11,772 |. . 09/01/2042 . (1.A .
..3138W5-KWi-7 |FNMA POOL AR7508  3.500% 03/01/43 . . 09/01/2025 . | Paydoun . K 4,410 |. . 03/01/2043 . [1.A .
..31393D-RM-5 |FNMA CMO SER 2003-63 CLASS YB  5.00 . 09/01/2025 . | Paydoun . . 520 |. ....562 | . 07/25/2033 . [1.A .
..31398N-K9-4 | FANNIE MAE SERIES 2010 110 CLASS FB 4. . 09/25/2025 . | Paydoun . .. 108,831 ..100,273 |. ..109,211 |. . 10/25/2040 . [1.A .
..313985-MB-6 | FANNIE MAE SERIES 2010 134 CLASS FV 4. . 09/25/2025 . | Paydoun . 72,870 73,143 | 73,104 |. . 12/25/2040 . [1.A .
..31398S-NS-8 | FANNIE MAE SERIES 2010 134 CLASS FM 4. . 09/25/2025 . | Paydoun . 73,008 |. 73,085 |. . 12/25/2040 . [1.A .
..31398T-7F-2 | FANNIE MAE SERIES 2010 134 CLASS FQ 4. . 09/25/2025 . | Paydoun . 73,008 |. 73,085 |. . 12/25/2040 . [1.A .
..31404M-2D-9 | FNMA POOL 773072  5.500% 04/01/34 . . 09/01/2025 . | Paydoun . .2,056 |. . 04/01/2034 . [1.A .
..31405K-LK-5 |FNMA POOL 791530  6.000% 07/01/34 . . 09/01/2025 . | Paydoun . .1,168 |. . 07/01/2034 . (1.A .
..31407N-5J-8 |FNMA Pool 836149  5.500% 10/01/35 . . |- 09/01/2025 . | Paydoun ... .. 1,457 | . 10/01/2035 . [1.A ........
..31407N-NL-3 | FNMA POOL 835695 5.000% 08/01/35 .... . |- 09/01/2025 . | Paydoun ... ....54 . 08/01/2035 . [1.A ........
..31407W-VX-8 |FNMA Pool 843130  5.500% 11/01/35 . . 09/01/2025 . | Paydoun . .2,899 |. . 11/01/2035 . [1.A .
..3140GS-PD-8 | FNVA POOL BH4019  4.000% 09/01/47 . . 09/01/2025 . | Paydoun . 12,654 |. . 09/01/2047 . (1.A .
..3140J9-D9-9 | FNMA POOL BM4627  4.000% 10/01/48 . . |- 09/01/2025 . [Paydown ... . 10/01/2048 . [1.A ........
..314005-A6-8 |FNMA POOL CB6328  6.000% 05/01/53 . . |- 09/01/2025 . | Paydoun ... . 05/01/2083 . [1.A ........
..31410C-Y2-2 |FNMA POOL 885529  5.500% 08/01/36 . . 09/01/2025 . | Paydoun . . 08/01/2036 . [1.A .
..31411H-0B-9 | FNMA Pool 908650  6.000% 12/01/36 . . 09/01/2025 . | Paydoun . . 12/01/2036 . [1.A .
..31411L-SA-0 |FNMA Pool 911413  5.500% 04/01/37 .... . |- 09/01/2025 . | Paydoun ... . 04/01/2087 . [1.A ........
..31411N-UN-5 | FNMA POOL 912397  6.000% 02/01/37 . . |- 09/01/2025 . | Paydoun ... . 02/01/2037 . [1.A ........
..31411R-VE-5 |FNMA Pool 913313  5.500% 04/01/37 . . 09/01/2025 . | Paydoun . . 04/01/2087 . [1.A .
..31411V-TN-9 | FNMA Pool 915957  5.500% 04/01/37 . . 09/01/2025 . | Paydoun . . 04/01/2037 . [1.A .
..31412L-GE-4 |FNMA Pool 928197  5.500% 03/01/37 . . 09/01/2025 . | Paydoun . . 03/01/2087 . [1.A .
. 31H2N-3H-7 |FNMA Pool 930600  5.500% 02/01/39 . . 09/01/2025 . | Paydoun . . 02/01/2039 . [1.A .
..314128-40-4 | FNMA Pool 933828  4.500% 04/01/38 . . 09/01/2025 . | Paydoun . . 04/01/2038 . [1.A .
..31412T-P9-8 | FNMA POOL 934348  5.500% 07/01/38 . . 09/01/2025 . | Paydoun . . 07/01/2038 . [1.A .
..31412X-MX-9 | FNMA Pool 937874  5.500% 07/01/37 . . 09/01/2025 . | Paydoun . . 07/01/2087 . [1.A .
..31414A-DY-5 |FNMA POOL 960119  6.000% 11/01/37 . . 09/01/2025 . | Paydoun . . 1170172037 . [1.A .
..31414E-GE-8 | FNMA Pool 963797  6.000% 06/01/38 . . 09/01/2025 . | Paydoun . . 06/01/2038 . [1.A .
..31415A-UB-2 | FNMA Pool 981307  6.000% 06/01/38 . . 09/01/2025 . | Paydoun . . 06/01/2038 . [1.A .
..31416A-1IV-8 | FNMA POOL 994460  6.000% 11/01/38 . . 09/01/2025 . | Paydoun . . 11/01/2038 . [1.A .
..31417C-DR-3 | FNMA Pool AB5511  3.500% 07/01/42 . . 09/01/2025 . | Paydoun . . 07/01/2042 . [1.A .
..31417D-AX-1 |FNMA Pool AB6321  3.500% 09/01/42 . . 09/01/2025 . | Paydoun . . 09/01/2042 . [1.A .
..31417F-3H-9 | FNVA POOL AB8899  3.000% 04/01/43 . . 09/01/2025 . | Paydoun . . 04/01/2043 . [1.A .
..31418A-JV-1 |FNVA Pool MA1175  3.000% 09/01/42 . . 09/01/2025 . | Paydoun . . 09/01/2042 . [1.A .
..31418D-CY-6 | FNVA POOL MA3686  3.500% 06/01/49 . . 09/01/2025 . | Paydoun ... . 06/01/2049 . [1.A ........
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..31418D-FF-4 [FNMA POOL MA3765 2.500% 09/01/49 . . |- 09/01/2025 . | Paydoun ... ... 45,153 ...45,182 |............45,173 |.... ... (20) ) I . ..45,153 |.. ...739 |. 09/01/2049 . |1
..31418D-J0-6 |FNMA POOL MA3870  2.500% 12/01/49 . . 09/01/2025 . | Paydoun . . 4,628 .4,813 | L4795 . . 4,628 77 |, 12/01/2049 . |1.
..31418D-MN-9 [FNMA POOL MA3964  2.500% 03/01/50 . . 09/01/2025 . | Paydoun . .5,101 5,061 | .5,046 | .5,101 .86 |. 03/01/2050 . |1.
..31418D-NG-3 [FNMA POOL MA3990  2.500% 04/01/50 . . 09/01/2025 . | Paydoun . . 7,958 .8,262 | .8,230 | . 7,958 134 |. 04/01/2050 . |1.
..31418E-CS-7 [FNMA POOL MA4580  3.500% 04/01/52 . . 09/01/2025 . | Paydoun . 42,884 41,756 |. 41,799 42,884 ,000 |. 04/01/2052 . |1.
.. 35563P-DT-3 |FHLMC SCRTT SERIES 2018-1 CLASS HT 3.0 . 09/01/2025 . | Paydoun . . 2,851 .2,730 | . 2,851 .56 |. 05/25/2057 . |1.
.. 35563P-DY-2 |FHLMC SCRTT SERIES 2018-1 CLASS MT 3.0 . 09/01/2025 . | Paydoun . . 2,552 .2,461 | . 2,552 .52 |. 05/25/2057 . |1.
..20753G-AA-9 | FANNIE MAE CAS SERIES 2024 RO4 CLASS A1A .... |. 09/25/2025 . |Paydoun ... ... 55,154 ...55,154 [.... 55,154 |.... ..55,154 |.. 2,091 |. 05/25/2044 . |1.
..31320T-FB-1 |FHLMC POOL SD5562  5.500% 05/01/54 ... . |- 09/01/2025 . | Paydown ... ... 32,230 32,074 |............32,074 |.... ..32,230 |.. 1,266 |. 05/01/2054 . [1.
..3132DV-3Y-9 [FHLMC POOL SD8015  2.500% 09/01/49 .. . 09/01/2025 . | Paydoun . 53,355 53,122 |. 53,136 |. 53,355 ...886 |. 09/01/2049 . |1.
..3132XC-R4-9 [FREDDIE MAC POOL G67707  3.500% 01/01/4 .... |. 09/01/2025 . |Paydoun . 44,739 45,113 |. 45,072 |. 44,739 1,057 |. 01/01/2048 . |1.
..3133KR-PV-0 |FHLMC POOL RA9436  5.500% 07/01/53 ........... . 09/01/2025 . | Paydown ... ... 111,368 e 111,368 |.......... 111,368 |.... 111,368 |.. 4,001 |. 07/01/2053 . |1.
.. 3133N3-WH-3 |FHLMC POOL RE6048  2.500% 05/01/50 .......... . 09/01/2025 . | Paydown ... . 11,710 .. 11,694 |............11,693 |.... 11,710 |.. ...201 |. 05/01/2050 . |1.
..3136A1-4S-1 [FNMA CMO SER 2011-117 CLASS MB  4.000% . 09/01/2025 . | Paydoun . .. 406,564 ..406,564 .. 446,204 |. ..421,553 |. .406, 564 10,943 |. 11/25/2041 . [1.A .
..3136AG-G4-8 |FNMA SERIES 2013-106 CLASS PY ~ 3.000% 1 .... |. 09/01/2025 . |Paydoun . .. 508,409 ..503,409 ..454,798 |. ..487,124 |. .503,409 9,965 |. 10/25/2033 . |1.A .
..3136BT-U6-8 |FNMA CMO-SER-2024-95K CL-ZU  6.000% 12/ .... |. 09/01/2025 . |Paydoun . ..4,333 . 4,333 .4,315 ). . 4,306 . 4,333 ...138 | 12/25/2054 . |1.A .
..3136BV-L3-0 [FNMA CMO-SER-2025-35K CL-UZ  6.500% 05/ .... |. 09/01/2025 . |Paydoun . .. 251,996 ..251,9% ..251,476 |. . .251,99% 3,977 |. 05/25/2085 . |1.A .
..3137AF-DA-7 [FHLMC CMO SER 3926 CLASS Pl 4.000% 09/ .... |. 09/01/2025 . |Paydoun . .. 444,204 .. 444,294 ..491,362 |. .. 453,744 . 444,294 11,801 |. 09/15/2031 . [1.A .
..3137HL-GQ-9 |FEDERAL HOME LOAN MORTGAGE COR MBS-POOL- .... |. 09/01/2025 . |Paydoun . 87,506 87,071 | 1,271 |. 05/25/2055 . |1.A .
..3137H-PC-8 |FEDERAL HOME LOAN MORTGAGE COR CMO-POOL- .... |. 09/01/2025 . |Paydoun . 93,201 92,735 |. 466 |. 08/25/2055 . |1.A .
..31393D-RM-5 |FNMA CMO SER 2003-63 CLASS YB  5.000% O . 09/01/2025 . | Paydoun . 12,736 11,947 | 425 . 07/25/2033 . [1.A .
..3140FX-EC-2 |FNMA POOL BFO130  3.500% 08/01/56 . . 09/01/2025 . | Paydoun . 12,494 12,221 | 286 |. 08/01/2056 . |1.A .
..3140JA-KG-2 |FNMA POOL BM5694  4.000% 06/01/48 . . 09/01/2025 . | Paydoun . 11,886 12,307 | 313 |. 06/01/2048 . |1.A .
..314008-DB-8 |FNMA POOL CA0997  3.500% 01/01/48 . . 09/01/2025 . | Paydoun . .22,9382 23,431 528 |.01/01/2048 . |1.A .
..31400S-A6-8 |FNMA POOL CB6328  6.000% 05/01/53 . . 09/01/2025 . | Paydoun . 17,025 653 |. 05/01/2053 . |1.A .
..31418C-3J-1 |FNMA POOL MA3500  4.000% 10/01/48 . . 09/01/2025 . | Paydoun . ... 107 .19 |. 10/01/2048 . |1.A .
..31418D-GK-2 |FNMA POOL MA3801  2.500% 10/01/49 . . 09/01/2025 . | Paydoun . 52,946 870 |. 10/01/2049 . |1.A .
..31418D-HK-1 [FNMA POOL MA3833  2.500% 11/01/49 . . 09/01/2025 . | Paydoun . 25,742 429 . 11/01/2049 . [1.A .
..31418F-ED-5 |FNMA  5.500% 11/01/54 . 09/01/2025 . | Paydown ... .. 67,828 2,475 |. 11/01/2054 . [1.A ........
.. 35563P-CM-9 | FHLMC SCRTT SERIES 2017-4 CLASS MT 3.5 .... |. 09/01/2025 . |Paydoun ... ...808 |. 06/25/2057 . |1.A ........
.. 35563P-DD-8 |FREDDIE MAC - SCRT SERIES 2017-4 CLASS H .... |. 09/01/2025 . |Paydoun . 578 |. 06/25/2057 . |1.A .
.. 35563P-DT-3 [FHLMC SCRTT SERIES 2018-1 CLASS HT 3.0 .... |. 09/01/2025 . |Paydoun . 117 . 05/25/2057 . [1.A .
.. 35563P-DY-2 [FHLMC SCRTT SERIES 2018-1 CLASS MT 3.0 .... |. 09/01/2025 . | Paydoun ... ...107 |. 05/25/2057 . |1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 25,514,913 22,268,747 95,411 95,411 25,514,849 65 65 853,357 XXX
..30295D-AS-1 | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA .... |. 08/12/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |.... .. 340,750 681,193 [ [t (349,251) |. . .331,942 |.. . 08/25/2049 . |1.
..30295D-AS-1 | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA .... |. 08/01/2025 . [Paydown ............ccovirrivvnnnnnns 022,000 [oeiiiiiiiiiens e (22,000) |. .. (22,000) |... .. . 08/25/2049 . |1.
..302984-AN-9 | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS .... |. 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |.... 4,235,557 [ooeiiiiiiiieeee e (398,014) | .(398,014) |... . 3,837,543 |.. . 02/25/2052 . |1.
..302984-AN-9 | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS .... |. 07/01/2025 . [Paydown ............cevivrivvnnnnnns e e e [ 11,760 | 6,881 |. ... (574) . . (574) ...6,307 s A . 02/25/2052 . |1.
..30298X-AG-0 |FREMF MORTGAGE TRUST SERIES 2019 WK10 CL .... |. 08/12/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |.... . 3,417,704 3,351,198 |.... ... 68,000 |. . 68,090 |... .3,419,289 |.. .. (1,585) [.... . 09/25/2029 . |1.
DLGAIMDLPP - DLIC GA - G1001 -
..30308P-AL-4 |FREMF MORTGAGE TRUST SERIES 2018 K158 CL .... |. 07/21/2025 . . 4,362,866 4,297,359 |.... ....67,343 |. ..67,343 |... . 4,364,702 |.. (1,836) |.... .. 167,287 |. 10/25/2033 . |1.
..30317C-AN-8 | FREMF MORTGAGE TRUST CM0-SER-2020-K120 C . 09/01/2025 . |Paydomn ...cevuunieiiiiiiiiiiiiiiinn foreeeeeeiiiieees [ .8,712 | (8,712) |. . (8,712) A 1,450 |. 11/25/2053 . [1.
..3132lV-AM-6 | FHLMC POOL WA1611  3.210% 10/01/28 . 09/01/2025 . | Paydoun . 26,523 N 27,523 |. (1,000) |- . (1,000) ...573 |. 10/01/2028 . |1.
..3137FL-YR-9 [FHLMC MULTIFAMILY STRUCTURED P SERIES KF .... |. 09/25/2025 . |Paydoun . .. 105,772 ..105,772 |. ..105,772 |. N 4,006 |. 04/25/2026 . |1.
..3137FM-Ci-0 | FHLMC MULTIFAMILY STRUCTURED P SERIES KF .... |. 09/25/2025 . |Paydoun ... 30,481 30,481 |. 30,481 |. | . 1,012 |. 05/25/2029 . |1.
..3137FN-BD-1 [ FHLMC MULTIFAMILY VRD CERT SERIES M058 C .... |. 09/15/2025 . |Call 100.0000 60,000 65,632 |. 63,206 |. (422) | (422) (2,785) 1,206 |. 10/15/2029 . [1.
..3138L9-L6-7 |FNMA  3.450% 05/01/45 . 09/01/2025 . | Paydown ... 27,883 26,693 |. 26,814 |. ..1,068 |. s . 635 |. 05/01/2045 . |1.
..3138LE-AF-8 [FNMA POOL AN1805  2.435% 08/01/26 . . 09/01/2025 . | Paydoun . 52,362 52,362 56,821 |. 53,662 |. .(1,299) | ,299) 859 |. 08/01/2026 . |1.
..3138LL-ET-8 [FNMA POOL AN7345  3.210% 11/01/37 . . 09/01/2025 . | Paydoun . .. 169,647 ..169,647 ..197,500 |. ..190,885 |. .. (21,238) |. (21,238) ,669 |[. 11/01/2037 . |1.
..3138LL-LA-1 [FNMA POOL AN7520  2.900% 11/01/29 . . 09/01/2025 . | Paydoun . ..1,167 . . .1,204 ). L (37)]. .. (37) .23 |. 11/01/2029 . |1.
..3138LM-6G-3 [FNMA POOL AN8970  3.545% 04/01/28 .... . 09/01/2025 . | Paydown ... ...12,052 |.... ... 119 ). . ...290 |. 04/01/2028 . |1.
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..3140HS-U4-1 |FNMA POOL BL1502  4.080% 02/01/49 . . |- 09/01/2025 . | Paydoun ... ....8,427 ....9,185 |.... .. (729) ] . (729) ). .8,427 |.. . 02/01/2049 . (1
..3140HS-1I5-6 | FNMA POOL BL1567  3.590% 02/01/29 . . 09/01/2025 . | Paydoun . . 2,461 . 2,589 |. ... (128) ] . (128) .2,461 . 02/01/2029 . (1.
..3140HT-Y9-4 | FNMA POOL BL2535  3.420% 05/01/31 . . 09/01/2025 . | Paydoun . 45,023 49,694 |. 45,023 . 05/01/2031 . (1.
..3140HV-2B-9 | FNMA POOL BL4369  2.470% 10/01/34 . . 09/01/2025 . | Paydoun . .1,086 |. .1,080 . 10/01/2034 . (1.
..3140HV-CO-3 | FNMA POOL BL3695  3.460% 08/01/49 . . 09/01/2025 . | Paydoun . .1,256 | 1,220 . 08/01/2049 . (1.
..3140HV-WD-2 |FNMA POOL BL4243  2.700% 10/01/39 . . 09/01/2025 . | Paydoun . . . 10/01/2039 . (1.
..3140HX-TU-4 | FNMA POOL BL5962  2.380% 03/01/30 . . 09/01/2025 . | Paydoun . . 03/01/2030 . (1.
..3140HX-VX-5 |FNMA POOL BL6029  2.320% 04/01/35 .... . |- 09/01/2025 . | Paydoun ... . 04/01/2035 . (1.
..3140LD-EF-2 |FNMA POOL BS2833  2.570% 08/01/51 ............ . 09/01/2025 . | Paydoun ... . 08/01/2051 . (1.
..35563C-AA-6 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 . 09/25/2025 . | Paydoun . (1,330) | . (1,330) |.. . 11/25/2085 . (1.
..35563C-AS-7 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... . 09/25/2025 . |Paydoun . (1,451) |. . (1,451) .. . 11/25/2052 . (1.B
.. 36563C-AT-5 |FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... [. 09/25/2025 . |Paydoun ... . .. (763) . 11/25/2052 . (1.
..30768II-AA-6 | FARM 2021 1 MORTGAGE TRUST SERIES 2021 1 .... [. 09/01/2025 . |Paydoun ... . 01/25/2051 . (1.
..31320R-RN-5 | FREDDIE MAC POOL WA0503  3.830% 03/01/4 .... [. 09/01/2025 . |Paydoun . . 03/01/2044 . (1.
..3136AC-GN-5 |FNMA SERIES 2013-M3 CLASS AL  3.380% 01 . 09/01/2025 . | Paydoun . . 01/25/2033 . (1.
..3138L3-NN-1 | FNVA POOL AM3096  3.790% 05/01/43 . . 09/01/2025 . | Paydoun . . 05/01/2043 . (1.
..3138L6-CG-1 |FNMA POOL AM5470  4.010% 03/01/29 . . 09/01/2025 . | Paydoun . . 03/01/2029 . (1.
..3138L6-LE-6 |FNMA POOL AM5724  3.910% 04/01/34 . . 09/01/2025 . | Paydoun . . 04/01/2034 . (1.
..3138L6-LM-8 |FNMA POOL AM5731  3.990% 06/01/44 . . 09/01/2025 . | Paydoun . . 06/01/2044 . (1.
..3138L6-PW-2 | FNMA POOL AM5736  4.050% 04/01/32 . . 09/01/2025 . | Paydoun . . 04/01/2032 . (1.
..3138L9-4A-7 |FNMA POOL AM8916  3.160% 06/01/35 . . 09/01/2025 . | Paydoun . . 06/01/2035 . (1.
..3138LL-5E-1 |FNVA POOL ANB044  3.040% 01/01/28 . . 09/01/2025 . | Paydoun . . 01/01/2028 . (1.
..3138LM-DK-6 |FNMA POOL AN8205  3.050% 03/01/28 . . 09/01/2025 . | Paydoun . . 03/01/2028 . (1.
..3138LM-XX-6 |FNMA POOL ANB793  3.485% 04/01/28 . . 09/01/2025 . | Paydoun . . 04/01/2028 . (1.
..3138LN-G7-0 | FNMA POOL AN9221  3.660% 05/01/33 . . 09/01/2025 . | Paydoun . . 05/01/2033 . (1.
..3138LP-A9-7 |FNMA POOL ANQ931  4.240% 08/01/48 . . 09/01/2025 . | Paydoun . . 08/01/2048 . (1.
..3140HS-5E-7 |FNMA  3.940% 06/01/35 ............. . 09/01/2025 . | Paydoun . . 06/01/2035 . (1.
..3140HS-HC-8 | FNMA POOL BL1126  4.000% 01/01/29 . . 09/01/2025 . | Paydoun . . 01/01/2029 . (1.
..3140HU-B7-0 |FNMA POOL BL2761  3.950% 06/01/49 . ... |- 09/01/2025 . | Paydoun ... . 06/01/2049 . (1.
..3140HU-B9-6 | FNMA POOL BL2763  3.990% 06/01/49 . . |- 09/01/2025 . | Paydoun ... . 06/01/2049 . (1.
..3140HN-MX-7 | FNMA POOL BL4873  2.540% 11/01/31 . . 09/01/2025 . | Paydoun . . 11/01/2031 . (1.
..3140HY-CH-9 | FNVA POOL BL6371  2.510% 02/01/48 . . 09/01/2025 . | Paydoun . . 02/01/2048 . (1.
..3140HY-D9-6 |FNMA POOL BL6427 ~ 2.600% 04/01/50 . ... |- 09/01/2025 . | Paydoun ... . 04/01/2050 . (1.
..3140J1-V4-7 |FNMA POOL BL8734  2.170% 11/01/50 . . |- 09/01/2025 . [Paydown ... . 1170172050 . (1.
..3140J2-DE-3 |FNMA POOL BL9100  2.240% 11/01/50 . . 09/01/2025 . | Paydoun . . 11/01/2050 . (1.
..3140J2-T6-3 |FNMA POOL BL9572  2.340% 12/01/50 . . 09/01/2025 . | Paydoun . . 12/01/2050 . (1.
..3140LA-09-9 |FNMA POOL BS0479  2.280% 01/01/51 . ... |- 09/01/2025 . | Paydoun ... . 01/01/2051 . (1.
..3140LB-NF-6 | FNVA POOL BS1289  2.170% 03/01/51 . . |- 09/01/2025 . | Paydoun ... . 03/01/2051 . (1.
..3140LD-6N-4 | FNMA POOL BS3576  2.510% 10/01/46 . . 09/01/2025 . | Paydoun . . 10/01/2046 . (1.
..3140LF-09-8 |FNMA  3.150% 03/01/40 ............. . 09/01/2025 . | Paydoun . . 03/01/2040 . (1.
..3140LM-AS-8 | FNMA POOL BS9916  6.490% 12/01/48 . . 09/01/2025 . | Paydoun . . 12/01/2048 . (1.
..3140NY-2D-2 | FNMA MBS-POOL-BZ4371  6.370% 07/01/52 ...... . 09/02/2025 . |Paydoun . . 07/01/2062 . (1.
..35563C-AJ-7 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... . 09/25/2025 . |Paydoun . . 10/25/2052 . (1.
..36563C-AK-4 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... [. 09/25/2025 . |Paydoun . . 10/25/2052 . (1.
..35563C-AN-8 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... . 08/25/2025 . |Paydoun . . 10/25/2052 . (1.
..36563C-AN-8 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... [. 09/25/2025 . |Paydown . . 10/25/2052 . (1.
..35563C-AT-5 |FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... . 09/25/2025 . |Paydoun . . 11/25/2052 . (1.
..35563C-Ali-8 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... [. 09/25/2025 . |Paydoun . . 11/25/2052 . [1.
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 13,647,643 11,783,513 18,306,024 14,335,207 (634,520) (634,520) 13,702, 141 (54,498) (54,498) 1,518,938 XXX
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST SERIES 2023 2 C .... [. 09/01/2025 . |Paydoun ... ...98,142 ...94,039 |............ 94,502 |.... .58 ... 94,650 |.. 3,492 |..........3,492 1,891 [. 10/25/2067 . |1.
..03465H-AC-8 | ANGEL OAK MORTGAGE TRUST SERIES 2021 5 C .... [. 09/01/2025 . |Paydoun . . 8,065 .6,828 |. .6,835 |. . 8,065 | . .72 |. 07/25/2066 . (1.
..03465J-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2021 6 C .... [. 09/01/2025 . |Paydoun ... ... 4,546 53,738 ... 14,546 .. . 09/25/2066 . [1.
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..034943-AA-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... |. 09/01/2025 . |Paydoun ... .. 116,033 116,033 116,032 |...........115,993 [.... .40 ... 116,033 |.. ..3,087 |.01/25/2069 . [1.A FE ....
..066940-AA-5 [BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 09/01/2025 . |Paydoun . .. 331,623 ..331,623 ..331,621 |. ..331,415 |. .. 208 .331,623 . . 12,615 |. 01/25/2063 . [1.A FE ....
..10569D-AB-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 09/01/2025 . |Paydoun . 63,337 63,337 63,336 |. 63,253 |. .84 63,337 . . 1,777 |. 09/25/2063 . [1.C FE ....
..10569Y-AA-5 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 09/01/2025 . |Paydoun . .. 200,133 ..200,133 ..200,129 |. ..199,956 |. .200,133 . 05/25/2063 . |1.
.. 12553X-AD-5 [CIM TRUST SERIES 2018-INV1 CLASS A4 144A .... |. 09/01/2025 . |Paydoun . . 865 .865 .860 |. .861 .865 . 08/25/2048 . |1.
..12646I-AG-9 [CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |. 09/01/2025 . |Paydoun . 707 .707 .631 371 .642 . 04/25/2043 . |1.
..12646\I-AH-7 [ CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |. 09/01/2025 . |Paydoun . 707 707 .634 . .24 . 707 . 04/25/2043 . |1.
..12648T-AC-3 |CREDIT SUISSE MORTGAGE TRUST SERIES 2014 .... |. 09/01/2025 . |Paydoun ... A < I T3 .690 |.... PR e I TN YA . 07/25/2044 . |1.
..12665E-AC-4 |CREDIT SUISSE MORTGAGE TRUST SERIES 2022 .... |. 08/01/2025 . |Paydoun ... ,533,556 |....... 11,533,556 |....... 11,384,646 |.... ,401,202 |.... 11,533,556 |.. . 06/25/2067 . |1.
..161600-AA-2 [ CHASE HOME LENDING MORTGAGE TR  5.500% ..... |. 09/01/2025 . |Paydoun . ... 98,334 ... 98,334 ...97,458 |. ... 97,465 |. ..98,334 . 09/25/2085 . |1.
..161600-AV-6 |CHASE HOME LENDING MORTGAGE TR  5.500% ..... |. 09/01/2025 . |Paydoun . .. 108,430 ..108,430 ..106,922 |. ..106,935 .108,430 . 09/25/2085 . |1.
..16160U-AV-7 | CHASE HOME LENDING MORTGAGE TR CMO-SER-2 .... |. 09/01/2025 . |Paydoun ... . 509,505 513,167 |.... . . 06/25/2056 . |1.
..16162U-AV-5 |CHASE HOME LENDING MORTGAGE TR CMO-SER-2 .... |. 09/01/2025 . |Paydoun ... . ..657,795 ..657,487 |.... . 06/25/2056 . |1.
..161929-AS-3 [ CHASE HOME LENDING MORTGAGE TR SERIES 24 .... |. 09/01/2025 . |Paydoun . 87,305 87,305 87,164 |. . 02/25/2085 . |1.
..161931-AC-4 [ CHASE MORTGAGE FINANCE CORPO SERIES 2024 .... |. 09/01/2025 . |Paydoun . .. 409,836 ..409,836 ..407,275 |. ..407,515 .409,836 . 05/25/2085 . |1.
..161935-AA-9 [ CHASE HOME LENDING MORTGAGE TR  6.000% ..... . 09/01/2025 . | Paydoun . .. 283,711 ..283,711 ..283,844 .283,711 . 04/25/2056 . |1.
..161935-AV-3 [ CHASE HOME LENDING MORTGAGE TR CMO-SER-2 .... |. 09/01/2025 . |Paydoun . .. 279,658 279,658 278,740 . .279,658 . 04/25/2056 . |1.
..19648G-BT-8 | COLORADO ST HSG & FIN AUTH SF SERIES N 1 .... |. 08/11/2025 . [DLICGA-GP IM-INDFA .. 255,454 250,000 255,873 ..255,754 . 255,454 . 05/01/2041 . |1.
..19648G-GU-0 | COLORADO HOUSING AND FINANCE A SERIES A . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 705,000 705,000 705,000 . 705,000 |. 705,000 . 11/01/2044 . |1.
..19648G-GV-8 | COLORADO HOUSING AND FINANCE A SERIES A . 08/11/2025 . | DL1CGA-GPIN-INDFA .. 240,000 240,000 240,000 ..240,000 |. .240,000 . 05/01/2048 . |1.
..19685E-AB-7 | COLT FUNDING LLC SERIES 2022 2 CLASS A2 ...... . 09/01/2025 . | Paydoun . .. 37,605 37,605 37,605 . ..37,605 |. . 02/25/2067 . |1.
DLGAIMDLPP - -
..19688F-AC-9 |COLT FUNDING LLC SERIES 2021 3 CLASS A3 ...... . 07/21/2025 . 117,408 |.. . 09/27/2066 . |1.
..19688F-AC-9 | COLT FUNDING LLC SERIES 2021 3 CLASS A3 . 07/01/2025 . | Paydoun . .878 . 09/27/2066 . |1.
..22757TH-AC-5 |CROSS MORTGAGE TRUST SERIES 2024-H5 CLAS .... |. 09/01/2025 . |Paydoun . ..7,165 . . N L7141 7,165 . 08/26/2069 . |1.
..31573E-AA-9 [ELLINGTON FINANCIAL MORTGAGE T SERIES 20 .... |. 09/01/2025 . |Paydoun . .. 378,021 ..378,021 ..373,873 |. 374,177 | .375,421 . 08/25/2067 . |1.
..33852A-AC-1 |FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |. 09/01/2025 . |Paydoun . 19,187 19,187 19,364 |. 19,311 19,187 . 10/25/2049 . |1.
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |. 09/01/2025 . |Paydoun . ... 13,603 .. 13,734 |............ 13,697 |.... ..13,603 |.. . 10/25/2049 . |1.
..34074)1-8G-9 |FLORIDA ST HSG FIN CORP REVENU SERIES 6 ...... . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 100, .... 100,000 .... 100,000 |.......... 100,000 |.... .. 100,000 |.. . 07/01/2049 . |1.
..34074M-8H-7 |FLORIDA ST HSG FIN CORP REVENU SERIES 6 . 08/11/2025 . | DLICGA-GPIN-INDFA .. .. 100,000 . 100,000 . 100,000 |. . 100,000 |. 100,000 . 07/01/2054 . |1.
..34074N-CJ-6 |FLORIDA HSG FIN CORP  5.828% 07/01/55 . . 08/11/2025 . | DLICGA-GPIN-INDFA .. 350,000 ..350,000 ..350,000 |. ..350,000 |. .350,000 . 07/01/2055 . |1.
..36169D-AA-0 | GCAT SERIES 2023 NQM2 CLASS A1 144A 5. .... |. 09/01/2025 . [Paydoun 253,704 251,090 |.... . .253,704 |.. . 11/25/2067 . |1.
..36169G-AC-9 |GCAT SERIES 2023 NQM3 CLASS A3 144A 7. .... |. 09/01/2025 . |Paydoun ... .. 116, 116,427 116,564 |.... ....116,427 |.. . 08/25/2068 . |1.
..36270C-AD-2 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 09/01/2025 . |Paydoun . . 1,009,172 1,099,172 ..1,093,161 |. .1,099,172 . 10/25/2054 . |1.
..36270W-BP-0 | GS MORTGAGE-BACKED SECURITIES  5.500% O .... |. 09/01/2025 . |Paydoun . .. 261,908 ..261,908 ..257,039 |. .261,908 . 02/25/2085 . |1.
..36270W-BS-4 | GS MORTGAGEBACKED SECURITIES T CMO-SER-2 .... |. 09/01/2025 . |Paydoun . 21,360 21,360 21,737 |. 21,360 . 02/25/2085 . |1.
..36271D-AA-5 |GS MORTGAGE-BACKED SECURITIES SERIES 202 .... |. 09/01/2025 . |Paydoun . .. 421,851 ..421,851 ..421,324 |. .421,851 . 06/25/2055 . |1.
..362711-AA-3 [ GS MORTGAGE-BACKED SECURITIES ~ 6.000% O .... |. 09/01/2025 . |Paydoun . .. 357,873 ..357,873 ..358,489 |. .357,873 . 09/25/2085 . |1.
..36271W-AU-9 [ GS MORTGAGE-BACKED SECURITIES ~ 6.000% O .... |. 09/01/2025 . |Paydoun . .. 469,029 ..469,029 ..467,490 |. .469,029 . 09/25/2085 . |1.
..36271W-CD-5 |GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 09/01/2025 . | Paydoun . 11,475 11,475 11,693 |. 11,475 . 09/25/2085 . |1.
..36272D-AU-0 |GSMBS  6.000% 10/25/55 ... . 09/01/2025 . | Paydoun . .. 442,563 .. 442 563 ..441,180 |. .442 563 . 10/25/2055 . |1.
..36272K-AU-4 | GS MORTGAGE-BACKED SECURITI - . 09/01/2025 . | Paydoun . .. 487,471 ..487,471 .486,405 . 487,471 . 11/25/2085 . |1.
..36272L-AD-0 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 09/01/2025 . |Paydoun . ..604,068 . 604,068 ..602,936 |. . 602,806 604,068 . 02/25/2085 . |1.
..36272L-BP-2 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 09/01/2025 . |Paydoun . .. 209,914 . ..209,783 |. ..209,691 |. .209,914 . 02/25/2085 . |1.
..36272L-CH-9 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 09/01/2025 . |Paydoun . 33,09 35,538 |. 35,165 |. 33,09 . 02/25/2085 . |1.
..36272M1-AU-0 | GS MORTGAGEBACKED SECURITIES T CMO-SER-2 . 09/01/2025 . | Paydoun . .. 790,807 ..789,324 |. 90,807 . 12/25/2085 . |1.
..36273i-AA-1 | GS MBS SECURITIES TRUST SERIES 2025-PJ3 . 09/01/2025 . | Paydoun . .. 305,479 . .305,479 . 07/25/2085 . |1.
..36273II-AU-7 | GS MBS SECURITIES TRUST SERIES 2025-PJ3 . 09/01/2025 . | Paydoun . . . 07/25/2085 . |1.
..362938-AG-7 |GS MORTGAGE BACKED SECURITIES CMO-SER-20 .... |. 09/30/2025 . |Various ... s . s . s s . . 05/25/2053 . |1.
..362938-AG-7 |GS MORTGAGE BACKED SECURITIES CMO-SER-20 .... |. 09/01/2025 . |Paydoun ... .. 175,126 .. 175,126 ..173,293 |.... 175,126 .. . 05/25/2053 . |1.
..362957-AU-6 |GS MORTGAGE-BACKED SECURITIES SERIES 202 .... |. 09/01/2025 . |Paydoun . .. 588,578 ..588,578 ..587,290 |. .588,578 . 07/25/2085 . |1.
..36831C-AC-6 |GCAT SERIES 2024 NQM2 CLASS A3 144A 6. .... |. 09/01/2025 . |Paydoun ... . .6,472 .6,506 |. . 6,472 . 06/25/2059 . |1.
..45129Y-3W-4 | IDAHO HSG & FIN ASSN SERIES D 1 5.877% .... |. 08/01/2025 . |Cal| 100.0000 ... [ s ...30,000 |... 029,495 |............20,495 |.... e |- N I P ..29,504 |.. . 07/01/2043 . |1.
..45129Y-3W-4 [ IDAHO HSG & FIN ASSN SERIES D 1 5.877% .... |. 08/11/2025 . | DLICGA-GPIM=INDFA .......coovvvvee fooviiiininiinnniinnn foorinnnns 406,942 |.......... 410,000 |.......... 406,886 |.......... 406,888 |......ooovvvven oiiennnn 84 i e L PPN FETTTTTOTN 406,942 . 07/01/2043 . |1.
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..45129Y-4D-5 | IDAHO HSG & FIN ASSN SERIES E  6.160% O .... |. 08/01/2025 . |Cal| 100.0000 ... .. 110,000 .... 110,000 .... 110,000 |.......... 110,000 |.... ... 110,000 |.. .. 3,568 |. 01/01/2054 . [1.B FE .
..45129Y-4D-5 | IDAHO HSG & FIN ASSN SERIES E  6.160% O .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 2,370,000 ..2,370,000 ..2,370,000 |. .2,370,000 |. .2,370,000 .89,623 |. 01/01/2054 . [1.B FE ....
..45129Y-6T-8 | IDAHO HSNG AND FINANCE ASSOC ~ 5.945% 07 .... |. 08/01/2025 . |Call 100.0000 .. 135,000 ..135,000 ..135,000 |. ..135,000 |. .135,000 4,211 |. 07/01/2055 . |1.B FE ....
..45129Y-6T-8 | IDAHO HSNG AND FINANCE ASSOC ~ 5.945% 07 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. ,015,000 ..1,015,000 ..1,015,000 |. 1,015,000 |. .1,015,000 . 07/01/2055 . |1.B FE ....
..4520311-XE-6 | IL HOUSING DEV AUTH 2024B SERIES B 5.8 .... |. 07/01/2025 . |Call 100.0000 ... 10,000 ...10,000 ...10,000 |. ...10,000 |. ..10,000 . 10/01/2049 . |1.A FE ....
..452031-XE-6 | IL HOUSING DEV AUTH 2024B SERIES B 5.8 .... |. 08/11/2025 . [DLICGA-GP IM-INDFA .. 490,000 ..490,000 ..490,000 |. ..490,000 |. .490,000 . 10/01/2049 . |1.A FE ....
..45276K-AA-5 | IMPERIAL FUND LLC SERIES 2022 NOM3 CLASS .... |. 09/01/2025 . |Paydoun . .. 171,398 .171,285 |. 171,398 . 05/25/2067 . |1.
..452760-AA-2 | IMPERIAL FUND LLC SERIES 2022 NOMS CLASS .... |. 09/01/2025 . |Paydoun ... . 08/25/2067 . |1.
..45276R-AA-0 | IMPERIAL FUND LLC SERIES 2022 NOM6 CLASS .... |. 09/01/2025 . |Paydoun ... .. 243, s . s .243, .. . 10/25/2067 . |1.
..46593D-AA-5 [ JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... |. 09/01/2025 . |Paydoun . .. 556,426 ..556,426 558 208 |. .556,426 . 02/25/2085 . |1.
..46593D-AV-9 [ JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... |. 09/01/2025 . |Paydoun . ..607,010 . 607,010 ..605, N ..605,953 607,010 . 02/25/2085 . |1.
..46593N-AW-5 | JP MORGAN MORTGAGE TRUST SERIES 2025-2 C .... |. 09/01/2025 . |Paydoun ... ,356,579 .1,356,579 1,358,487 |.... .1,356,579 |.. . 07/25/2085 . |1.
..46593R-AF-3 | JP MORGAN MORTGAGE TRUST JPMMT CMO-SER-2 .... |. 09/01/2025 . |Paydoun ... ,156,534 ,156,534 ,156,515 |.... 1,156,534 |.. . 09/25/2085 . |1.
..46593U-AU-3 [ JP MORGAN MORTGAGE TRUST CMO-SER-2025-4 ...... |. 09/01/2025 . |Paydoun . .. 556,811 .556,811 .552,113 .556,811 . 11/25/2085 . |1.
..46593V-AG-2 |JP MORGAN MORTGAGE TRUST CMO-SER-2025-MP .... |. 09/01/2025 . |Paydoun . .. 664,665 .664,665 .664,650 .664,665 . 11/25/2055 . |1.
..46593V-AG-2 |JP MORGAN MORTGAGE TRUST CMO-SER-2025-MP .... |. 08/01/2025 . |Paydoun . .. 888,731 888,731 888,710 888,731 . 11/25/2085 . |1.
..46593Y-All-1 [ JP MORGAN MORTGAGE TRUST CMO-SER-2025-CC .... |. 09/01/2025 . |Paydoun . .. 798,333 798,333 797,085 .798,333 . 11/25/2055 . |1.
..46594C-AF-5 [ JP MORGAN MORTGAGE TRUST CMO-SER-2025-7M .... |. 09/01/2025 . |Paydoun . .. 296,585 296,585 296,584 .296,585 . 02/25/2056 . |1.
..46594C-AG-3 | JP MORGAN MORTGAGE TRUST CMO-SER-2025-7M .... |. 09/01/2025 . |Paydoun . .. 491,266 ..491,266 ..491,265 |. .491,266 . 02/25/2056 . |1.
..465986-AA-5 | JP MORGAN MORTGAGE TRUST CMO-SER-2023-10 .... |. 09/01/2025 . |Paydoun . ,024,572 ,024,572 ,029,855 |. ,024,572 . 05/25/2054 . |1.
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |. 09/01/2025 . |Paydoun . ..9,225 .9,225 .8,546 | . 8,561 . 12/25/2048 . |1.
..46657C-AA-0 | JP MORGAN MORTGAGE TRUST CMO-SER-2023-8 . 09/01/2025 . | Paydoun . .. 444,012 ..444,012 .. 445,469 |. 444,012 . 02/25/2054 . |1.
..46657D-AA-8 | JP MORGAN MORTGAGE TRUST CMO-SER-2023-7 ...... |. 09/01/2025 . |Paydoun . ..700,891 . 700,891 ..703,410 |. 700,891 . 02/25/2054 . |1.
..46657P-AA-1 [ JP MORGAN MORTGAGE TRUST SERIES 2014 1 C .... |. 09/01/2025 . |Paydoun . 35,657 35,657 35,461 |. 35,657 . 06/25/2054 . |1.
..46658T-AA-2 [ JP MORGAN MORTGAGE TRUST JPMMT JPMMT_24- .... |. 09/01/2025 . |Paydoun . 82,793 82,793 82,819 |. 82,793 . 06/25/2055 . |1.
..46658T-AV-6 | JP MORGAN MORTGAGE TRUST JPMMT JPMMT_24- .... |. 09/01/2025 . |Paydoun . .. 103,491 ..103,491 . 103,071 |. .103,491 . 06/25/2085 . |1.
..46658U-AB-7 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... |. 09/01/2025 . |Paydoun . .. 176,086 . 176,086 ..176,829 |. 176,086 . 06/25/2055 . |1.
..46658U-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... |. 09/01/2025 . |Paydoun . .. 404,997 ..404,997 . 406,788 |. .404,997 . 06/25/2085 . |1.
..46659E-AV-8 | JP MORGAN MORTGAGE TRUST JPMMT  6.000% ..... . 09/01/2025 . | Paydoun . 708,907 699,067 |.... .708,907 |.. . 09/25/2085 . |1.
..491309-MH-0 |KENTUCKY HSG CORP  6.158% 07/01/45 ........... . 08/11/2025 . | DLICGA-GPIN-INDFA .. . .... 200,000 ... 200,000 |.......... 200,000 |.... ... 200,000 |.. . 07/01/2045 . |1.
..57419U-DF-2 | MARYLAND CMNTY DEV ADMIN HSG & SERIES B . 08/11/2025 . | DLICGA-GPIN-INDFA .. . 1,750,000 .. 1,750,000 ..1,750,000 |. 1,750,000 |. .1,750,000 . 09/01/2039 . |1.
..57419U-DG-0 | MARYLAND DEPARTMENT OF HOUSING ~ 5.991% ...... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. . 1,750,000 .. 1,750,000 ..1,750,000 |. 1,750,000 |. . .1,750,000 . 09/01/2044 . |1.
..57419U-DH-8 | MARYLAND DEPARTMENT OF HOUSING SERIES B .... |. 08/11/2025 . |DLICGA-GPIM=INDFA ....cevmeneeeens feoeeeeiimieees oo 3,000,000 |........ 3,000,000 |........ 3,000,000 |-........3,000,000 [-.ceeeeemmmmiane fooeeeeemiie oo e e s 3,000,000 |.. .. 171,665 |. 09/01/2049 . |1.
..57419U-LJ-5 | MARYLAND DEPT HSG COMM DEV ~ 5.847% 09/0 .... |. 08/11/2025 . [DLICGA-GPIM-INDFA .. .. 250,000 250,000 |.... ....250,000 |.. ..6,537 |. 09/01/2049 . [1.
..57419U-PV-4 | MARYLAND DEPARTMENT OF HOUSING ~ 5.877% ..... |. 08/11/2025 . [DLICGA-GPIM-INDFA . 1,500,000 ..1,500,000 |. .1 500,000 . 03/01/2051 . |1.
..617944-AV-5 [MORGAN STANLEY RES MTG TRUST ~ 6.000% 03 .... |. 09/01/2025 . |Paydoun . .. 593,374 ..590,222 |. . 03/25/2085 . |1.
..641279-VY-7 [NEVADA ST HSG DIV SF MTGE REVE SERIES E ..... . 08/11/2025 . | Various . 1,743,160 . 1,743,058 |........ 1,250,000 |.... . .. . 10/01/2048 . |1.
..641279-XN-9 [NEVADA ST HSG DIV SF MTGE REVE SERIES B ..... . 08/11/2025 . | DLICGA-GPIN-INDFA .. ..200,000 .... 200,000 .... 200,000 |.......... 200,000 |.... ... 200,000 |.. . 10/01/2049 . |1.
..64972E-D6-3 |NEW YORK CITY NY HSG DEV CORP SERIES J .. . 08/11/2025 . | DLICGA-GPIN-INDFA .. . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 . 11/01/2041 . |1.
..64987J-MN-8 [NEW YORK ST HSG FIN AGY AFFORD SERIES G . 08/11/2025 . | DL1CGA-GPIN-INDFA ..270,000 . 270,000 . 270,000 |. . 270,000 |. 270,000 . 11/01/2041 . |1.
..64987J-NR-8 |NEW YORK ST HSG FIN AGY AFFORD SERIES H ..... |. 08/11/2025 . [Various ............ .. 350,000 ..350,000 ..350,000 |. ..350,000 |. .350,000 . 11/01/2041 . |1.
..64988Y-MV-6 |NEW YORK ST MTGE AGY HOMEOWNER ~ 2.200% ..... |. 08/11/2025 . [DLICGA-GP IM-INDFA . 1 750,000 .. 1,750,000 ..1,750,000 |. 1,750,000 |. .1,750,000 . 10/01/2036 . |1.
..67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 09/01/2025 . |Paydoun ... .. 127,462 127,462 27,417 127,914 |. 127,462 . 01/25/2063 . |1.
. 67117V-AB-6 [ ONSLOW BAY FINANCIAL LLC SERIES 2023-NM .... |. 09/01/2025 . |Paydoun . .. 219,484 219,484 .220,414 ..220,213 |. .219,484 . 07/25/2063 . |1.
..67118H-AC-4 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 09/01/2025 . |Paydoun . .. 104,949 104,949 104,947 ..104,854 |. .104,949 . 12/25/2063 . |1.
..67118X-AA-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NOM .... |. 09/01/2025 . |Paydoun . .. 177,851 177,851 177,849 . A77,755 . 177,851 . 02/25/2064 . |1.
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 09/01/2025 . |Paydoun . .. 178,937 178,937 178,936 |. . 178,863 178,937 . 05/25/2064 . |1.
..67122E-All-1 [ OBX TRUST SERIES 2025-J2 CL-A19 144A 5 .... |. 09/13/2025 . |Paydoun . 22,487 22,487 22,519 [oooiiiiiiiiiis 22,487 . 09/25/2085 . |2.
..673919-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 09/01/2025 . |Paydoun . 80,742 80,742 80,777 | 80,723 80,742 . 06/25/2063 . |1.
..673919-AL-0 [ ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 09/01/2025 . |Paydoun . .. 171,479 171,479 171,938 71,797 | 171,479 . 06/25/2063 . |1.
..67448G-AA-1 [ ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |. 09/01/2025 . |Paydoun . .. 130,486 130,486 129,941 ..129,959 |. .130,486 . 03/25/2063 . |1.
..67448G-AB-9 [ ONSLOW BAY FINANCIAL LLC SERIES 2023-NOM .... |. 09/01/2025 . |Paydoun . .. 142,668 .. 142,668 .. 142,648 |. .. 142,497 |. .142,668 . 03/25/2063 . |1.
..67448N-AA-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NoM . 09/01/2025 . | Paydown ... .. 276,814 ..276,814 ..276,812 |. . 276,671 |. .276,814 . 01/25/2064 . |1.
..677560-50-6 [OHIO ST HSG FIN AGY  6.087% 09/01/53 ........ . 09/01/2025 . | Call 100.0000 ... .. 20,000 ...20,000 ...20,000 |............20,000 |.... ..20,000 |.. . 09/01/2063 . |1.
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..69392T-AC-1 | PMT LOAN TRUST CMO-SER-2025-J2 CL-A3 144 .... [. 09/01/2025 . |Paydoun ... .. 167,494 .. 167,494 ..167, 167,494 |.. . 08/25/2056 . |1
.. 74939F-AA-5 | WOODWARD CAPITAL MANAGEMENT SERIES 2024 ..... [. 09/01/2025 . |Paydoun . 24,991 ...24,991 ...26,015 |. 24,991 . 06/25/2044 . (1
..749421-AA-1 | RCKT MORTGAGE TRUST RCKT_24-CE  5.490% ..... [. 09/01/2025 . |Paydoun . .. 417,067 . 417,067 . 417,067 |. ..417,057 417,067 . 11/25/2044 . (1
.. 74942B-AA-9 | WOODWARD CAPITAL MANAGEMENT RC SERIES 20 .... [. 09/01/2025 . |Paydoun . .. 172,667 . 172,667 . 172,666 |. 172,667 . 02/25/2055 . (1
..749431-A-2 | RCKT MORTGAGE TRUST ~ 6.000% 03/25/55 ... . 09/01/2025 . | Paydoun . .. 792,321 .788,359 .792,321 . 03/25/2055 . (1
..749971-BM-8 | RADIAN MORTGAGE CAPITAL TRUST SERIES 202 . 09/01/2025 . | Paydoun . .. 407,042 .397,184 . .407,042 . 07/25/2085 . (1
..750231/-AF-1 | RADIAN MORTGAGE CAPITAL TRUST RMCT_24-J2 .... |. 09/01/2025 . |Paydoun . .. 178,212 . 176,077 178,272 . 03/25/2055 . (1
..750230-BM-5 | RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 .... [. 09/01/2025 . |Paydoun ... ..175,885 |.... . 03/25/2055 . (1
..75023X-BM-3 | RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 .... [. 09/01/2025 . |Paydoun ... .. 428, .428, .. . 11/25/2085 . (1
..75024R-BM-5 |RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 .... [. 09/01/2025 . |Paydown . .. 309,367 .309,357 . 12/25/2055 . (1
..816935-AA-8 | SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLA .... . 09/01/2025 . |Paydoun . .. 458,491 .458,491 . 03/25/2055 . (1
..816936-AU-4 | SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLA .... [. 09/01/2025 . |Paydoun ... . 03/25/2055 . (1
..817370-AU-3 | SEQUOIA MORTGAGE TRUST ~ 6.000% 04/25/55 .... [. 09/01/2025 . |Paydoun ... . 04/25/2055 . (1
..81743C-AV-7 | SEQUOIA MORTGAGE TRUST SERIES 2024 5 CLA .... . 09/01/2025 . |Paydown . . 06/25/2054 . (1
..81743D-AB-9 | SEQUOIA MORTGAGE TRUST SEMT_24 SERIES 20 .... . 09/01/2025 . |Paydoun . . 131 127 ..130,453 |. 131,127 . 07/27/2054 . (1
..81743D-AV-5 | SEQUOIA MORTGAGE TRUST SEMT_24  6.000% ..... . 09/01/2025 . | Paydoun . .. 262,265 ..268,812 .262,255 . 07/27/2054 . (1
..81743G-AB-2 | SEQUOIA MORTGAGE TRUST ~ 5.500% 06/25/55 .... |. 09/01/2025 . |Paydoun . .. 314,430 .314,430 . 06/25/2085 . (1
..81743G-AU-0 | SEQUOIA MORTGAGE TRUST ~ 6.000% 06/25/55 .... [. 09/01/2025 . |Paydown . .. 565,973 N .566,973 . 06/25/2085 . (1
..81745C-AB-9 | SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA .... [. 09/01/2025 . |Paydoun . ..2,069 .2,006 |. . 2,024 . 06/25/2043 . (1
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... [. 09/01/2025 . |Paydoun . ... 894 907 | ....804 . 07/25/2043 . (1
..81749M-AU-1 | SEQUOIA MORTGAGE TRUST ~ 6.000% 04/25/55 .... [. 09/01/2025 . |Paydoun . . 1,19%,979 195,857 . 1,196,979 . 04/25/2055 . (1
..81749W-CU-7 | SEQUOIA MORTGAGE TRUST CMO-SER-2025-8 CL .... . 09/01/2025 . |Paydoun . ..481,908 .485,071 . .481,908 . 09/25/2055 . (1
..86362V-AD-4 | SASC SERIES 2006-BC6 CLASS A4  7.003% O .... [. 09/25/2025 . |Paydoun . ..5,297 , 4,158 |. . 3,364 .5,148 . 01/25/2087 . (1
..88046K-KZ-8 | TENNESSEE ST HSG DEV AGY SERIES 1B 5.9 .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. 250,000 ..250 000 ..250,000 |. ..250,000 |. .250,000 . 07/01/2049 . (1
..88046K-LA-2 | TENNESSEE HSG DEV AGY RSDL FIN SERIES 1B .... [. 08/11/2025 . | DLICGA-GPIM-INDFA .. . 100,000 99,768 |. 99,780 . 07/01/2054 . (1
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... [. 09/01/2025 . |Paydown .....coovviiiiiiiiiiiiiininns Joeveeveinnnnennnnnns Jovvveveeeeeenn 700 feviiiiiiiinninns P e ) s 70 . 11/25/2048 . (1
..92539D-AA-6 | VERUS SECURITIZATION TRUST SERIES 2023-2 .... |. 09/01/2025 . |Paydoun . .. 124,276 .. 124,276 ..124 215 |. .. 124,140 |. 124,276 . 03/25/2068 . (1.
..92539T-AB-9 | VERUS SECURITIZATION TRUST SERIES 2023-4 .... [. 09/01/2025 . |Paydoun . .. 104,676 . 104,676 ..104,638 |. ..104,508 |. .104,462 . 01/25/2028 . (1.
..928120-2B-3 |VIRGINIA ST HSG DEV AUTH CMWLT ~ 6.175% ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. .. 750,000 .. 750,000 .. 750,000 |.......... 750,000 |.... 750,000 |.. . 01/01/2054 . (1
..928120-X4-5 |VIRGINIA ST HSG DEV AUTH CMWLT SERIES B ..... . 08/11/2025 . | DLICGA-GPIM-INDFA .. 2 000,000 .2,000,000 |.... .2,000,000 |.. . 1170172048 . (1
..93934F-DF-6 | WASHINGTON MUTUAL SERIES 2005-8 CLASS 3C .... [. 09/01/2025 . |Paydoun ... .. 359 1,408 |. . 2,342 (1,984) |. . 10/25/2035 . (4
..949831-AS-0 | WELLS FARGO MORTGAGE BACKED SERIES 2019 ..... [. 09/01/2025 . |Paydown . 290 | .289 . 07/25/2049 . (1
..94089U-AA-9 | WELL FARGO MORTGAGE BACKED SERIES 2018-1 .... [. 09/01/2025 . |Paydoun ... 1,547 ... .1,5% |.. . 07/25/2047 . (1
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... [. 09/01/2025 . |Paydoun ... 483 |.. . 06/20/2044 . (1
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... [. 09/01/2025 . |Paydoun . .239 . 09/20/2044 . (1
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... [. 09/01/2025 . |Paydoun . . 2,343 . 11/20/2044 . (1
..07652T-AA-1 | WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... [. 09/01/2025 . |Paydoun ... ...547 |.. . 01/20/2045 . (1
..45290B-AB-5 | IMPERIAL FUND LLC SERIES 2023-NQM1 CLASS .... [. 09/01/2025 . |Paydoun ... . 02/25/2068 . (1.
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 09/01/2025 . |Paydoun . . 05/25/2064 . [1.A .
..67119P-AP-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 09/01/2025 . |Paydown . . 06/25/2064 . [1.A .
..Z95HGL-KG-1 | PEPPER RESIDENTIAL SECURITIES  8.548% 0 .... [. 09/23/2025 . |Paydoun . 100,567 . 04/23/2063 . 2.A FE ..
..BES1A4-04-1 | EUROPEAN RESIDENTIAL LOAN SECU ABS-SER-2 .... . 09/24/2025 . |Paydoun . 92,433 . 08/24/2056 . [1.F FE ..
..BES1A4-04-1 | EUROPEAN RESIDENTIAL LOAN SECU ABS-SER-2 .... |. 07/24/2025 . |Paydoun . s s s N .6, N 7,786 . 08/24/2056 . [1.G FE ..
..BES2LC-M3-5 | EUROPEAN RESIDENTIAL LOAN SECU CLASS A1 . 08/25/2025 . | Paydoun . . 156 689 ..156 689 ..148 159 |. ..136,299 |. .156,689 . 11/25/2060 . [1.G FE ..
..ZOAFME-RX-1 | MEDALLION TRUST ~ 3.600% 01/21/52 . 09/22/2025 . | Paydoun ... 77,753 ... 77,753 88,479 |. 75,201 |. 77,753 . 01/21/2052 . [1.F FE ..
..296175-Z1-8 | PEPPER RESIDENTIAL SECURITIES 7.203% 0 .... . 09/17/2025 . |Call 100.0000 .. 166,268 . 166,268 ..163,312 | ..154,763 |. 166,814 . 04/17/2062 . [1.C FE ...
..295175-71-8 | PEPPER RESIDENTIAL SECURITIES ~ 7.293% 0 .... [. 08/17/2025 . |Paydoun ... 26,969 26,969 27,213 | 25,846 |. 26,969 . 04/17/2062 . [1.C FE ...
..Z95L1Z-40-9 | WARRINGTON RESIDENTIAL WARES_2 ~ 3.88% ..... . 09/24/2025 . | Paydoun . 46,835 46,835 41,438 |. 39,975 |. 46,835 . 12/24/2056 . [1.E FE ..
..Z95NZ7-SF-2 | PEPPER RESIDENTIAL SECURITIES  6.548% 0 .... [. 09/23/2025 . |Paydoun . 76,474 74,600 |. 71,954 |. 76,474 . 07/23/2063 . [1.E FE ..
..Z95YTZ-FQ-3 | TRUSTEE FOR THE PEPPER SOCIAL  6.283% 0 .... [. 09/24/2025 . |Paydoun . 21,09 |. 21,504 . 09/24/2063 . [1.F FE ..
..Z965611-XB-0 | LA TROBE FINANCIAL CAPITAL MAR  7.393% ..... [. 09/15/2025 . |Paydoun . ..107,844 |. 07,817 . 10/14/2054 . [1.D FE ...
..03465G-AB-2 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... [. 09/01/2025 . |Paydoun . 9,765 . 10/25/2067 . [1.C FE ..
..03465J-AB-6 | ANGEL OAK MORTGAGE TRUST SERIES 2021-6 C .... [. 09/01/2025 . |Paydoun . 9,002 . 09/25/2066 . [1.A ........
..03466H-AC-7 | ANGEL OAK MORTGAGE TRUST SERIES 2024 3 C .... [. 09/01/2025 . |Paydoun ... . 11/26/2068 . [1.F FE ..
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..034932-AC-7 | ANGEL OAK MORTGAGE TRUST AOMT_  6.008% ..... . 09/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiees feeeiiiine 8,693 ....8,693 ....8,692 |.... ...333 |. 10/25/2069 . [1.A ........
..034942-AB-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024 2 C . 09/01/2025 . | Paydoun . 38,361 38,361 38,341 1,506 |. 01/25/2069 . |1
..034943-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... [. 09/01/2025 . |Paydoun . 21,097 21,007 21,105 |. 931 |. 01/25/2069 . (1
..066940-AC-1 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... . 09/01/2025 . |Paydoun . 16,537 16,537 10,946 |. 670 . 01/25/2063 . |1
..10567M-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . 45,100 |. ,959 . 10/25/2063 . |1
..10567M-AC-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . . 4,503 |. ...218 |. 10/25/2063 . (1
..10568)-AB-0 | BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . 27,642 |. 1,432 |. 01/25/2063 . |1
..10569J-AB-6 | BRAVO RESIDENTIAL FUNDING TRU SERIES 202 .... . 09/01/2025 . |Paydoun ... ... 42,589 |.... 1,777 |. 07/25/2062 . |1
..10569L-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun ... ... 75,123 |.... 2,991 |. 03/25/2064 . |1
..10569L-AC-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . 15,014 ...627 |. 03/25/2064 . (1
..10569U-AB-1 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . 1,217 |. 06/25/2063 . |1
..10569Y-AB-3 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... [. 09/01/2025 . |Paydoun ... . 05/25/2063 . (1
..10570F-AB-1 |BRAVO RESIDENTIAL FUNDING TRUS  6.096% ..... . 09/01/2025 . | Paydoun ... . 12/01/2063 . [1.C FE .
..10570F-AC-9 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . K . 12/01/2063 . [1.F FE .
..105700-AJ-0 |BRAVO RESIDENTIAL FUNDING TRUS CMO-SER-2 .... |. 09/01/2025 . |Paydoun . ..411,817 . 411,817 411,809 | 411,817 . 02/25/2065 . (1
.. 12553X-AD-5 | CIM TRUST SERIES 2018-INV1 CLASS A4 144A .... [. 09/01/2025 . |Paydoun . 10,122 ...10,122 10,061 |. 10,122 . 08/25/2048 . (1
..12665L-AA-2 | COLT FUNDING LLC SERIES 2024 2 CLASS A1 . 09/01/2025 . | Paydoun . .. 166,385 ..166,385 ..166,384 |. ..166,345 |. .166,385 . 04/25/2069 . (1
..12665L-AB-0 | COLT FUNDING LLC SERIES 2024-2 CLASS A2 . 09/01/2025 . | Paydoun . 41,49 41,495 41,495 |. 41,457 |. 41,49 . 04/25/2069 . (1
..19688T-AC-9 | COLT FUNDING LLC SERIES 2024 1 CLASS A3 . 09/01/2025 . | Paydoun . 11,026 11,026 |. 11,009 |. 11,026 . 02/25/2069 . (1
..22757C-AE-2 | CROSS MORTGAGE TRUST ~ 5.970% 11/25/69 .. . 09/01/2025 . | Paydoun . 43,443 |. . 11/25/2069 . (1.
..24763L-DC-1 |DELTA FUNDING HM EQ LN TR ABS SER 1998-1 .... [. 08/01/2025 . | Paydoun . . 05/25/2030 . [1.A
..31684D-AC-3 |FIGURE LENDING FIGRE CMO-SER-2024-HE6 CL .... [. 09/01/2025 . |Paydown . , K . 12/25/2054 . (1.6
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... [. 09/01/2025 . | Paydoun . 01,892 | . 10/25/2049 . [1.A
..36170H-AC-4 | GCAT TRUST CMO-SER-2022-NGM4 CL-A3 5.7 .... . 09/02/2025 . |Paydoun . .3,078 |. . 08/25/2067 . 1.A
..36171F-AC-7 | GCAT SERIES 2023 NQM4 CLASS A3 144A 4. .... . 09/01/2025 . |Paydoun . 33,124 |. . 05/25/2067 . [2.A .
..36171G-AC-5 | GCAT TRUST CMO-SER-2025-NaM1 CL-A3 144A . 09/01/2025 . | Paydoun . .. 386,136 ..386,128 |. . 11/25/2069 . [1.F FE ..
..36171H-AC-3 | GCAT TRUST CMO-SER-2025-NQM2 CL-A3 144A . 09/25/2025 . | Paydoun . 19,089 19,089 |. . 04/25/2070 . [1.G FE ...
..36171M-AE-8 | GCAT TRUST CMO-SER-2025-NOM3 CL-A3 144A . 09/01/2025 . | Paydoun . 19,294 19,293 |. . 05/25/2070 . [1.G FE ...
..3622EU-AD-8 | GSMSC SERIES 2007-2 CLASS AF4A  0.786% ..... . 09/01/2025 . | Paydoun ... Y4 KO . 03/25/2037 . [5.B FM ...
.. 393505-NC-2 | CONSECO FINANCIAL CORP ABS SER 1996-5 CL .... [. 09/15/2025 . |Paydoun ... . 07/15/2027 . [4.A FE ...
.. 393505-NC-2 | CONSECO FINANCIAL CORP ABS SER 1996-5 CL .... . 08/15/2025 . |Paydoun . . 07/15/2027 . [5.B FE ...
..41162D-AF-6 | HARBORVIEW MTG LOAN TRUST SERIES 2006-12 .... [. 09/19/2025 . |Paydoun . . 01/19/2038 . [1.A FM ...
..43761Y-AE-4 | HOMES TRUST CMO-SER-2025-AFC2 CL-A3 144A .... [. 09/01/2025 . |Paydoun ... . 06/25/2060 . [1.F FE ...
..437920-AE-1 |HOMES TRUSTS ~ 5.982% 10/25/89 .............eee. . 09/01/2025 . | Paydown . 10/25/2059 . [1.F FE ...
..45129Y-3li-4 | IDAHO HSG & FIN ASSN SERIES D 1 5.877% . 09/01/2025 . | Call 100.0000 . 07/01/2043 . [1.B FE ...
..45120Y-4D-5 | IDAHO HSG & FIN ASSN SERIES E  6.160% O .... [. 09/01/2025 . |Cal 100.0000 . 01/01/2054 . [1.B FE ...
..45129Y-6T-8 | IDAHO HSNG AND FINANCE ASSOC ~ 5.945% 07 .... |. 09/01/2025 . |Cal | 100.0000 ... . 07/01/2055 . [1.B FE ...
..465976-AB-4 | JP MORGAN MORTGAGE TRUST JPMMT  3.520% ..... . 09/25/2025 . | Paydoun ... . 07/25/2052 . (1.
..465983-AC-8 | JP MORGAN MORTGAGE TRUST CMO-SER-2024-NQ .... |. 09/01/2025 . |Paydoun . . 02/25/2064 . [1.G
..46641C-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2014-1 C .... [. 09/01/2025 . |Paydoun . . 01/25/2044 . (1.A .
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... [. 09/01/2025 . |Paydoun . . 12/25/2048 . [1.A .
..46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... [. 09/01/2025 . |Paydoun . . 01/25/2048 . [1.A .
..466544-BS-9 | JP MORGAN MORTGAGE TRUST SERIES 2022 1 C .... . 09/01/2025 . |Paydoun . . 07/25/2052 . [1.A .
..46655V-BU-5 | JP MORGAN MORTGAGE TRUST SERIES 2022 8 C .... [. 09/01/2025 . |Paydoun . K . 01/25/2063 . (1.B .
..46657P-AA-1 | JP MORGAN MORTGAGE TRUST SERIES 2014 1 C .... . 09/01/2025 . |Paydoun . .. 142,627 .. 142,627 .. 142,136 |. 142,122 | . 06/25/2054 . [1.A .
..46659A-AA-2 | JP MORGAN MORTGAGE TRUST JPMMT ~ 6.000% ..... [. 09/01/2025 . |Paydown . 28,009 28,009 27,974 | 27,973 | . 04/25/2055 . [1.A FE ..
..46659A-AT-1 | JP MORGAN MORTGAGE TRUST JPMMT ~ 6.225% ..... . 09/01/2025 . |Paydoun . 17,505 17,505 17,487 |. 17,487 |. . 04/25/2055 . [1.B FE ..
..46659A-AU-8 | JP MORGAN MORTGAGE TRUST JPMMT ~ 6.000% ..... [. 09/01/2025 . |Paydown . 17,505 17,505 17,407 |. 17,407 |. . 04/25/2055 . (1.B FE ..
..576433-UE-4 | MASTR ADJUSTABLE RATE MORTGAGE CMO SER 2 .... [. 09/01/2025 . |Paydoun . ..1,658 .1,652 . 04/21/2034 . [1.A FM ..
..500219-AE-1 |MLCC MORTGAGE INVESTORS, INC SERIES 2006 .... [. 09/01/2025 . |Paydown . . 565 . 05/25/2036 . [1.A FM ..
..592114-AC-6 | MET GOVT NASHVILLE & DAVIDSON SERIES A . . 09/01/2025 . | Redempt i . 807 .807 . . 07/01/2045 . [1.B FE ..
..50082D-AA-7 |MILL CITY MORTGAGE LOAN TRUST CMO-SER-20 . 09/01/2025 . | Paydoun ... .. 121,624 K ..110,446 |. 121,624 . 08/01/2069 . [2.C FE ...
..599920-AA-3 |MILL CITY MORTGAGE TRUST ABS-SER-2024-RS . 09/01/2025 . | Paydoun . ..291,227 ..201,227 ..269,368 |. ..269,998 |. .291,227 . 11/01/2069 . [2.C FE ..
..61775L-AG-3 | MORGAN STANLEY RESIDENTIAL MO SERIES 202 .... [. 09/01/2025 . |Paydoun ... .. 286,216 286,216 281,727 |...........282,386 |.... .286,216 |.. . 08/25/2053 . [1.A ........
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..61778L-AE-5 |MORGAN STANLY RES| MORTGAGE CMO-SER-2025 .... |. 09/01/2025 . |Paydoun ... .. 15,110 ...15,110 ..15,110 |.. ...232 |. 05/25/2070 . |1.
..64832C-AE-3 [NEW RESIDENTIAL MORTGAGE LOAN CMO-SER-20 .... |. 09/01/2025 . |Paydoun . 14,776 14,776 229 |. 05/25/2065 . [1.
. 67117V-AA-8 [ ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |. 09/01/2025 . |Paydoun . 62,691 62,691 2,679 |. 07/25/2063 . |1.
..67118H-AD-2 [ ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |. 09/01/2025 . |Paydoun . 11,661 11,661 483 |. 12/25/2063 . |1.
..67118K-AB-9 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 09/01/2025 . |Paydoun . 12,520 12,520 519 |. 12/25/2063 . |1.
..67118L-AD-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2022 NOM .... |. 09/01/2025 . |Paydoun . 14,636 14,636 636 |. 09/25/2062 . |1.
..67118T-AA-2 [ ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |. 09/01/2025 . |Paydoun . 32,657 32,657 1,313 |. 01/25/2064 . |1.
. 67118T-AB-0 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 09/01/2025 . |Paydoun ... ... 20,411 ... 20,411 ...841 . 01/25/2064 . |1.
..67118T-AC-8 |ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |. 09/01/2025 . |Paydoun ... .. 40,821 ...40,821 ..1,710 |. 01/25/2064 . [1.
. 67118X-AB-1 [ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/01/2025 . |Paydoun . 29,641 29,641 1,313 | 02/25/2064 . [1.
..67118X-AC-9 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/01/2025 . |Paydoun . . 02/25/2064 . |1.
..67119C-AC-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |. 09/01/2025 . |Paydoun ... . 05/25/2064 . |1.
..67119F-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 09/01/2025 . |Paydoun ... . 03/25/2064 . |1.
..67120G-AE-8 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/01/2025 . |Paydoun . . 10/25/2064 . |1.A .
..673911-AD-5 [ONSLOW BAY FINANCIAL LLC SERIES 2024-Na1 .... |. 09/01/2025 . |Paydoun . . 11/25/2064 . |1.A .
..673911-AE-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-Na1 .... |. 09/01/2025 . |Paydoun . . 11/25/2064 . |1.A .
..673913-AC-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/25/2025 . |Paydoun . . 10/25/2064 . |1.F
..67448G-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |. 09/01/2025 . |Paydoun . . 03/25/2063 . |1.A .
..67448L.-AC-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |. 09/01/2025 . |Paydoun . . 11/25/2063 . |1.A .
..67448N-AB-4 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/01/2025 . |Paydoun . . 01/25/2064 . |1.A .
..67448N-AC-2 |ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/01/2025 . |Paydoun . . 01/25/2064 . |1.A .
..67448Y-AE-4 | OBX TRUST OBX_25-NOM3 ~ 5.952% 12/01/64 ...... |. 09/01/2025 . |Paydoun . . 12/01/2064 . |1.E
..67449C-AB-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 09/01/2025 . |Paydoun . . 10/25/2063 . |1.A .
..67449D-AC-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 09/01/2025 . |Paydoun . . 10/25/2064 . |1.A
..69377T-AB-2 |PRKCM TRUST SERIES 2022 AFC2 CLASS A2 14 .... |. 09/01/2025 . |Paydoun . . 08/25/2057 . |1.A
..69377T-AC-0 |PRKCM TRUST ~ 6.140% 08/25/57 ......evvvvrnnnnnn . 09/01/2025 . | Paydoun . . 08/25/2057 . |1.E
..73015C-AA-1 [PMT LOAN TRUST CMO-SER-2024-INV2 CL-A1 1 .... |. 09/01/2025 . |Paydoun . . 12/25/2059 . |1.A
..73015C-BD-4 [PMT LOAN TRUST SERIES 2024-2 CLASS A28 1 .... |. 09/01/2025 . |Paydoun . . 12/25/2059 . |1.C
..74389B-AA-9 | PROVIDENT FUNDING MTG TRUST ~ 5.500% 12/ .... |. 09/01/2025 . |Paydoun ... ...84, .84, .. . 12/25/2054 . |1.
..748956-AB-5 |VWOODWARD CAPITAL MANAGEMENT SERIES 2023 ..... . 09/01/2025 . | Paydown ... .. 115,000 115,000 |.. . 09/25/2043 . |1.
..74938F-All-8 | WOODWARD CAPITAL MANAGEMENT SERIES 2022- .... |. 09/01/2025 . |Paydoun . 19,701 19,431 . 01/25/2052 . |1.
.. TA930F-AB-3 [ WOODWARD CAPITAL MANAGEMENT SERIES 2024 ..... |. 09/01/2025 . |Paydoun . 17,851 17,851 . 06/25/2044 . |1.
..75410R-AS-5 |RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... |. 09/01/2025 . |Paydoun ... ...19,143 ..19,143 |.. . 01/25/2052 . |1.
..79589V-AP-9 | SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... |. 07/25/2025 . |Paydoun ... ... 5,944 ...5,944 |.. . 06/25/2085 . |2.
..79589V-AP-9 [SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... |. 09/25/2025 . |Paydoun . 11,372 11,372 . 06/25/2055 . |1.
..81745D-AE-1 [SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |. 09/01/2025 . |Paydoun . 10,417 10,417 . 07/25/2043 . |1.A
..817460-AA-9 | SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .... |. 09/01/2025 . |Paydoun ... .... 3,564 ... 3,564 |.. . 02/25/2048 . |1.
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... |. 09/01/2025 . |Paydoun ... ...700 ....700 |.. . 11/25/2048 . |1.
..89183G-AB-2 | TOWD POINT MORTGAGE TRUST  4.552% 10/27 .... |. 09/01/2025 . |Paydoun . 29,843 29,843 . 10/27/2064 . |1.B .
.. 92539D-AC-2 | VERUS SECURITIZATION TRUST SERIES 2023 2 .... |. 09/01/2025 . |Paydoun . . 3,061 . 3,051 . 03/25/2068 . |1.A .
..92539G-AB-7 | VERUS SECURITIZATION TRUST SERIES 2023-3 .... |. 09/01/2025 . |Paydoun . 40,342 40,342 . 03/25/2068 . |1.A .
..92539G-AC-5 |VERUS SECURITIZATION TRUST SERIES 2023 3 .... |. 09/01/2025 . |Paydoun . 35,501 35,501 . 03/25/2068 . |1.A .
..92540E-AC-7 |VERUS SECURITIZATION TRUST SERIES 2024 1 .... |. 09/01/2025 . |Paydoun . 25,267 . 01/25/2069 . |1.A .
..92540H-AB-2 | VERUS SECURITIZATION TRUST SERIES 2024 5 .... |. 09/01/2025 . |Paydoun . 44,766 . 06/25/2069 . |1.A .
..92540H-AC-0 |VERUS SECURITIZATION TRUST  6.648% 06/2 .... |. 09/01/2025 . |Paydoun . 79,939 . 06/25/2069 . |1.A .
..92540R-AE-4 | VERUS SECURITIZATION TRUST CMO-SER-2024- .... |. 09/01/2025 . |Paydoun . 24,832 . 11/25/2069 . |1.A .
..93935E-AC-8 | WASHINGTON MUT MSC MTG SERIES 2006-8 CLA .... |. 09/01/2025 . |Paydoun . 4,447 . 10/25/2036 . |5.B
.. 93935H-AH-0 [ WASHINGTON MUTUAL SERIES 2006-7 CLASS A5 .... |. 09/02/2025 . |Paydoun . 4,255 . 09/25/2036 . |1.A
..949831-AS-0 [WELLS FARGO MORTGAGE BACKED SERIES 2019 ..... |. 09/01/2025 . |Paydoun . 4,023 . 07/25/2049 . |1.A
..94989U-AA-9 [WELL FARGO MORTGAGE BACKED SERIES 2018-1 .... |. 09/01/2025 . |Paydoun . 7,980 . 07/25/2047 . |1.A .
..007030-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .... |. 09/25/2025 . |Paydoun . 33,021 . 08/25/2036 . |1.A FM ..
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 ..... |. 09/02/2025 . |Paydoun . 14,702 N N . 09/25/2046 . |1.A FM ...
..040104-FII-6 | ARGENT SECURITIES SERIES 2004 W3 CLASS A .... |. 09/25/2025 . |Paydoun . .. 153,349 ..153,349 ..142,040 |. .. 144,787 |. . 145,563 . 02/25/2034 . |1.A FM ...
..12667F-DB-8 [ COUNTRYWIDE ALTERNATIVE LOAN T SERIES 20 .... |. 09/01/2025 . | Paydoun ... .. 96,919 ...96,919 L.92,258 |............92,743 |.... ..96,919 |.. . 05/25/2034 . |1.A FM ...
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..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN T SERIES 20 .... [. 09/01/2025 . |Paydoun ... ... 46,839 ...46,839 ..37,222 ...l 37,788 . e e . T . R 38,171 |.. R R 3 R X .. 1,720 |. 02/25/2035 . [1.A FM ....
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... [. 09/20/2025 . |Paydown . 61,207 46,907 36,786 |. 37,089 |. . K . . X 37,226 , K .24, .. 2,491 |. 02/20/2047 . |1.A FM ..
..126694-R7-5 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... [. 09/22/2025 . |Paydoun . 22,190 19,444 15,792 |. 15,874 |. .66 | . . K 15,940 .6, K .6, .. ...690 |. 05/20/2046 . [1.A FM ..
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... . 09/01/2025 . |Paydoun . .. 203,886 ..203,886 ..193,087 |. ..194,263 |. . K . . X .194,789 K .9, .. 8,690 |. 07/25/2034 . [1.A FM ..
..17307G-L9-7 |CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... . 07/01/2025 . |Paydoun . . . .2,488 |. .2,570 |. .26 | . . K .2,5% .(2,5%) |. , .. 107 |. 11/25/2035 . |3.A FM ...
..17307G-L9-7 |CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... . 09/01/2025 . |Paydoun . . ....931 | 120 . . . . (942) |. . . 47 | 11/25/2035 . (3.B FM ...
..173008-AH-3 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... [. 09/25/2025 . |Paydoun . (2,195) |. . K . K , 2,212 |. .2, .. .20 | 11/25/2036 . [1.A FM ..
..288547-AU-6 | ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... [. 09/25/2025 . |Paydoun ... .L370 . 4 | 4 | . U .. 2 |. 06/25/2037 . (6. FM .....
..456606-FA-5 | INDYMAC HOME EQUITY LOAN ASS SERIES 2004 .... . 07/25/2025 . |Paydoun ... ...57,409 |.... 1,700 |. 11/25/2034 . |1.A FM ...
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... [. 07/01/2025 . |Paydoun . .6,642 |. 434 |. 03/25/2036 . |2.B FM ...
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 . 08/01/2025 . | Paydoun . .6,853 |. 512 |. 03/25/2036 . [2.C FM ...
..526221-HD-2 | LEHMAN XS TRUST SERIES 06 2N CLASS 2A1 ....... . 09/02/2025 . | Paydoun ... ... 43,004 |.... ...863 |. 02/25/2036 . [1.A FM ...
..525241-AL-9 | LEHMAN XS TRUST SERIES 2007 1 CLASS WF1 ..... . 09/01/2025 . | Paydoun ... ...15,604 |.... ...580 |. 01/25/2037 . [1.A FM ...
..52525B-AD-4 | LEHVAN XS TRUST SERIES 2007 16N CLASS 2A .... [. 09/25/2025 . |Paydoun . 32,203 |. ,128 |. 09/25/2047 . |1.A FM ...
..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |. 09/01/2025 . |Paydoun . 23,629 |. 867 |. 07/25/2034 . |1.A FM ...
.. T4922E-AC-3 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 07/01/2025 . |Paydown . 4,264 |. T . . X . 185 |. 06/25/2036 . |1.E FM ...
.. T4922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 09/01/2025 . |Paydoun . .9,648 |. K . . K .9, (1,467) |. (1, .. 494 1. 06/25/2036 . |1.F FM ...
..74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 07/01/2025 . |Paydown . .7,044 | O . . . .1, (1,004) |. . (1, . 305 |. 06/25/2036 . [1.E FM ...
..74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 09/02/2025 . |Paydoun . 15,938 |. . K . . K , .(2,424) |. , .. 816 |. 06/25/2036 . |1.F FM ...
.. 74922K-AD-7 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 09/01/2025 . |Paydown . 13,19 |. .85 | . . . s (1,920) | . (1, . 776 |. 01/25/2037 . |1.A FM ...
..751151-AH-4 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 09/01/2025 . |Paydoun . , K 14,001 |. .55 | . . K , .(4,352) |. , .. 722 |. 09/25/2036 . [1.A FM ...
..75115B-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... . 09/01/2025 . |Paydown . ..384,012 ..319,457 |. ..323,533 |. .2, K . , X .325, .40,556 |. , .. .16,340 |. 07/25/2036 . 6. FM .....
..751560-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... [. 09/25/2025 . |Paydoun . 17,414 17,414 14,136 | 14,249 |. . N . . K , ..2,829 |. .2, .. 579 |. 11/25/2036 . [1.A FM .
..761118-TB-4 |RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... [. 07/01/2025 . |Paydown . 13,330 14,109 9,750 |. 9,041 | . K . X , ..3,285 |. .3, .. 428 |. 01/25/2036 . [1.F FM .
..761118-TB-4 |RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... . 08/01/2025 . |Paydoun . . 093 1,757 .1,214 . 01,238 | .19 . . K 1, (264) |. . .. .61 . 01/25/2036 . [1.G FM .
..761118-TB-4 |RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... [. 09/01/2025 . |Paydown . X . .8,106 .5,601 5,71 . . 316 |. 01/25/2036 . [2.A FM .
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... [. 09/01/2025 . |Paydoun . T .9,25 .6,368 |. .6,612 |. 364 |. 09/25/2037 . (3.B FM .
..81375W-BV-7 | SECURITIZED ASSET BACKED REC SERIES 2004 .... [. 09/25/2025 . |Paydoun . 14,947 14,841 14,881 543 |. 09/25/2034 . |1.A FM .
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MTG SERIES 20 .... [. 09/02/2025 . |Paydoun ... ... 14,224 ... 13,040 |............ 13,174 |.... ...459 |. 01/25/2035 . [1.A FM .
..92022F-XA-1 | WASHINGTON MUTUAL SERIES 2004 AR10 CLASS .... [. 09/25/2025 . |Paydoun ... ....5,28 4,520 el 4,539 | ...197 |. 07/25/2044 . [5.A FM .
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .... [. 09/02/2025 . |Paydoun . 25,198 21,115 |. 21,436 | 1,256 |. 09/25/2046 . [1.A FM .
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007 O .... [. 09/01/2025 . |Paydoun . 41,022 34,886 |. 35,047 |. 1,159 |. 04/25/2047 . (1.A FM .
..9309336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... [. 09/01/2025 . |Paydoun ... ...19,367 |... L A7,873 e 17,519 e e .97 ). T R .17, .. R R B R ...710 |. 03/25/2035 . [2.C FM .
..939336-Y2-3 | WAMU MORTGAGE PASS THROUGH SERIES 2005 A .... |[. 09/25/2025 . [Paydown .......cooeeeeeiiiiiiiiiinens Jovvevveeeeeneeeenens |oeee... 118,024 i, 118,024 |........... 102,325 |........... 108,522 |...oooeeeeeeeees e 302 e Jeveeeennnnn 302 i fooenn 103,824 | 199 99 3,991 |. 01/25/2045 . |3.C FM .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 80,458,460 80,553,833 79,936,790 49,229,673 258,965 258,965 54,282 80,242,478 11,870 215,977 227,847 2,432,662 XXX
..055531-AA-5 |BLP COMMERCIAL MORTGAGE TRUST SERIES 202 .... [. 08/15/2025 . |Paydoun ... .. 128,817 |.......... 128,817 ..128,491 |...........128,743 |.... .. .. . . e e 128,817 |.. U 5,236 |. 03/15/2040 . |1.
.. 12433C-AE-5 |BX TRUST SERIES 2024-AIRC CLASS C 144A .. . 07/15/2025 . | Paydoun . .. 103,573 ..103,573 ..104,050 |. ..103,987 .103,573 . 08/15/2039 . (1.
..126281-BB-9 | CSAIL COMM MTG TR 2015-C1 SERIES XA 0. .... [. 09/01/2025 . | Paydoun ... .. . 04/15/2050 . (1.
..200474-BF-0 | COMM MORTGAGE TRUST SERIES 2015-LC19 3 .... [. 09/06/2025 . |Paydoun ... .202,805 |.. . 02/10/2048 . (1.
..23312J-AG-8 | DEUTSCHE BANK COMMERCIAL MORTG SERIES 20 .... . 09/01/2025 . |Paydoun . ....216 . 06/10/2050 . (1.
..46644R-BE-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... [. 09/01/2025 . |Paydoun ... X , K 54,648 . 05/15/2048 . 1.A
..55286P-AE-3 | MCR MORTGAGE TRUST CMBS-SER-2024-HTL CL- .... [. 09/25/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... . 1,248,076 . , . , e 1,247,136 ... .1,248,083 |.. . 02/15/2037 . (1.
. 61776E-AA-1 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... [. 09/01/2025 . |Paydoun ... ... 24,028 ...24,028 ...24,028 |............24,025 |.... ..24,028 |.. . 05/05/2029 . (1.
..94089N-BK-2 | WELLS FARGO COMMERCIAL MTG TR SERIES 201 . 07/01/2025 . | Paydoun . ..500,000 . 500,000 ..515,000 |. . 500,176 |. 500,000 . 09/15/2058 . (1.
.. 12433C-AE-5 |BX TRUST SERIES 2024-AIRC CLASS C 144A .. . 07/15/2025 . | Paydoun . 43,155 43,155 43,573 |. 43,556 |. 43,155 . 08/15/2039 . (1.
..BCC2N5-8N-1 | TAURUS CMBS TAURS 2020 NL1  4.028% 02/2 .... |. 08/20/2025 . |Paydoun ... ... 45,090 ...45,090 ... 43,352 |............40,083 |.... ..45,090 |.. , . . 02/20/2030 . (3.
..Z9400C-KE-1 |PIETRA NERA UNO SRL ~ 3.184% 05/22/30 ........ . 08/22/2025 . | Paydoun ... ..506,728 506,728 453,704 |[...........439,002 [.... .506,728 |........ 37,784 |... . 05/22/2030 . (2.
..Z9405U-L1-3 | TAURUS CMBS PLC TAURS 18 IT1  3.034% 05 . 08/18/2025 . | Paydoun . ..561,327 ..561,327 ..515,213 |. ..497,291 .561,327 ..45,856 . 05/18/2032 . (1.
..05491U-BE-7 |BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... [. 09/01/2025 . |Paydoun . . . .270 | . 12/15/2051 . (1.
..05550M-AV-6 | BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... [. 09/01/2025 . |Paydoun . .873 |. . K . 05/15/2052 . (1.
..06054A-AY-5 |BANK OF AMERICA CMBS SERIES 2015-UBS7 CL . 09/01/2025 . | Paydoun . 25,876 |. .. (24,804) |. . 09/15/2048 . (1.
..06540X-BH-3 | BANK SERIES 2019 BN22 CLASS XA  0.579% . 09/01/2025 . | Paydoun . 150 |. ... (150) | . 11/15/2062 . (1.
..06541F-BB-4 |BANK SERIES 2017 BNK4 CLASS XA  1.325% . 09/01/2025 . | Paydoun ... ... 133 ... ... (133) ). . 05/15/2050 . [1.
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..08161C-AG-6 | BENCHWARK MORTGAGE TRUST SERIES 2018-B2 ..... . 09/01/2025 . | Paydoun ... .5,889 |.... .. (5,889) | 1,640 |. 02/15/2051 . [1.D FE .
..08162C-AJ-9 | BENCHWARK MORTGAGE TRUST SERIES 2018-B6 ..... [. 09/01/2025 . |Paydown . 457 |. L (79) ) 122 |. 10/10/2051 . |1.D FE ....
..08162T-BC-6 | BENCHWARK MORTGAGE TRUST SERIES 2018-B7 ..... . 09/01/2025 . |Paydoun . 221 | .. (221)). . 11/15/2051 . [1.C FE ....
..08162Y-AK-8 | BENCHWARK MORTGAGE TRUST SERIES 2019 B14 .... [. 09/01/2025 . |Paydoun . 12,412 | .. (12,412) | . 12/15/2061 . [1.E FE ....
..125039-AG-2 | CD COMMERCIAL MORTGAGE TRUST SERIES 2017 .... [. 09/01/2025 . |Paydoun . ... (304) | . 11/13/2050 . (1.A FE ....
..12515A-BF-6 | CD COMMERCIAL MORTGAGE TRUST SERIES 2016 . 08/01/2025 . | Paydoun . . (14)). . 11/10/2049 . (1.B FE ....
..12592X-BE-5 | COMM MORTGAGE TRUST ~ 0.282% 03/10/48 ... . 08/01/2025 . | Paydoun . (572) |. . 03/10/2048 . [1.A FE ....
..12593J-BG-0 | COMM MORTGAGE TRUST SERIES 2015-CR24 CLA .... . 08/12/2025 . |Paydoun ... ...(4,149) |. . 08/10/2048 . [1.A FE ....
..125930-BF-6 | COMM MORTGAGE TRUST SERIES 2015-CR26 CLA .... [. 09/01/2025 . |Paydoun ... (2,190) |.......... (2,190) . 10/10/2048 . [1.A FE ....
.. 12595V-AE-7 | COMM MORTGAGE TRUST SERIES 2018-COR3 CLA .... [. 09/01/2025 . |Paydoun . .. (125) |.. . 05/10/2051 . (1.B FE ....
..126281-BB-9 | CSAIL COMM MTG TR 2015-C1 SERIES XA 0. .... [. 09/01/2025 . | Paydoun . K R . 04/15/2050 . [1.A FE ....
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 09/01/2025 . |Paydoun ... (6,190) |........ (6,190) . 11/10/2048 . (1.
.. 17325G-AJ-5 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 09/01/2025 . |Paydoun ... e e . 11/15/2049 . (1.
..17328F-BB-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 09/01/2025 . |Paydoun . . 08/10/2056 . (1.
.. 173284-BF-7 | CITIGROUP COMMERCIALS MORTGAG SERIES 201 .... [. 09/11/2025 . |Paydoun . . 11/10/2052 . (1.
..362525-AX-5 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... [. 09/01/2025 . |Paydown . . 02/10/2052 . (1.
..36257U-AN-7 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... . 09/01/2025 . |Paydoun . K . . 09/01/2052 . (1.
..46644A-BH-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... [. 09/01/2025 . |Paydoun . X . 1, Y SN . . 02/15/2048 . (2.
..46644R-BE-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... [. 09/01/2025 . |Paydoun . K .. 364,319 ..364,319 ..368,377 |. .364,319 . 05/15/2048 . (1.
..61765D-AX-6 | MORGAN STANLEY CAPITAL | TRUST ~ 4.150% ..... [. 09/01/2025 . |Paydown . X 27,423 27,423 27,146 |. K 27,423 | . 05/15/2048 . (1.
. 61767Y-BA-7 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... [. 09/01/2025 . |Paydoun . . (2 803) K 10,482 . (10,482) |. . 07/15/2051 . (1.
..61768H-AX-4 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... [. 09/01/2025 . |Paydoun . X . ... (156) | . 03/15/2052 . (1.
..94989V-AJ-8 |WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... [. 09/03/2025 . | Paydoun . K ..800,000 . 800,000 (454) |. . 09/15/2057 . (1.
..950007-BV-7 |WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... [. 09/01/2025 . |Paydoun . .. (172) ). . 03/15/2050 . [1.
1079999999. Subtotal - Asset-Backed Securltles - Financial Asset-Backed - Self- L|qU|dat|ng Non—
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 4,609,989 4,610,736 6,308,628 4,147,042 (141, 112) 37,208 4,632,989 85,193 (23,000) 62,193 XXX
..03320N-AA-5 | ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 .... . 07/25/2025 . |MIZUHO SECURITIES .. .5,000,000 ..5,000,000 ..5,000,000 |. ) .5,000,000 . 10/22/2040 . (2.
..03320N-AA-5 | ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 .... [. 09/30/2025 . | LNGAIMLN1P - CSNIC CIO . .. 345,311 ..360,000 ..367,000 |. .356,967 . 10/22/2040 . (3.C
..03320N-AA-5 | ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 .... |. 08/20/2025 . |DLICGA-MSPL-CIO . 3,500,000 ..3,500,000 ..3,500,000 |. 23,500,000 |ooeeeiiiiiiiins e . 10/22/2040 . (2.B
..03330C-AA-6 | ANCHORAGE CREDIT FUNDING LTD ABS-SER-202 .... |. 08/12/2025 . | DLSAINDLPP DLIC SA-G1001-PRT 3,390,641 ..3,378,000 ..3,390,668 |. . 3,390,599 A2 | . 04/25/2038 . |2. ...
..03330L-AQ-1 | ANCHORAGE CREDIT FUNDING LTD  2.974% 07 .... |. 08/18/2025 . |Cal| 100.0000 13,856,550 . 13,856,550 . 13,004,440 |. 13,101,058 |. 13,128,312 .728 238 K . 07/25/2036 . [1.A FE ...
..03330L-AS-7 | ANCHORAGE CREDIT FUNDING LTD SERIES 2018 .... |. 08/18/2025 . |Call 100.0000 . 4,687,500 .. 4,687,500 ..4,178,906 |. .4,276,161 |. .4,335,701 . 361,799 |. . 07/25/2036 . [1.B FE ...
..03331D-AA-3 | ANCHORAGE CREDIT FUNDING LTD SERIES 2018 .... |. 08/18/2025 . |Cal| 100.0000 17,000,000 17,000,000 .16,511,162 |. 16,598,115 |. 16,652, 286 . 347,714 |. . 04/25/2036 . [1.F FE ...
..05682G-AN-8 | BAIN CAPITAL CREDIT CLO LTD SERIES 2022 ..... . 07/02/2025 . | Call 100.0000 .5,000,000 ..5,000,000 ..4,987,738 |. . 4,992,608 |. . 4,992,815 ..7,185 |. . 04/22/2035 . [2.C FE ...
..15675C-AC-9 | CERBERUS SERIES 2023 3A CLASS B 144A 7 .... |. 09/17/2025 . |Cal| 100.0000 . 2,250,000 .. 2,250,000 ..2,250,000 |. .2,250,000 |. .2,250,000 . 09/13/2035 . [1.C FE ...
..171935-AL-3 |CIFC FUNDING LTD ABS-SER-2019-7A CL-D2R ..... [. 08/20/2025 . |DLICGA-MSPL-CIO .. . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 . 10/19/2038 . [2.B Z ..
..24460X-Ali-0 | DEERPATH CAPITAL CLO LTD ABS-SER-2021-2A . 08/28/2025 . | DLICGA-MSPL-CIO . 3,900,000 ..3,900,000 ..3,900,000 |. .3,900,000 . 10/15/2037 . |2.B Z ..
..24460X-Ali-0 | DEERPATH CAPITAL CLO LTD ABS-SER-2021-2A . 09/12/2025 . | DLICGA-MSPL-CI0O . 2,640,000 ..2,640,000 ..2,640,000 |. . .2,640,000 [ . 10/15/2037 . [2.C FE ...
..25253Y-AC-0 |DIAMETER CREDIT FUNDING Il DCF  3.350% ..... . 07/25/2025 . |Maturity R 5,000,000 |........ 5,000,000 |........ 4,568,750 [.eevvveeenenninnnnnn foniniiiiiiiis [l 2,437 | 2837 e [ 4,571,187 |.. . 428,813 |....... 428,813 . 01/25/2038 . [1.D PL ...
..25255A-AB-2 | DIAMETER CREDIT FUNDING SERIES 2019 1A C .... |. 07/08/2025 . |Cal | 100.0000 ... . 2,039,000 |........ 2,039,000 |........ 1,795,543 |.... ,806,927 |ovvvviiiiiiiiins feennnnnn 9,193 [ 9193 | 1,815,120 |.. .223,880 |....... 223,880 . 07/25/2037 . [1.A FE ...
..25255A-AC-0 | DIAMETER CREDIT FUNDING SERIES 2019 1A C .... |. 07/08/2025 . |Cal | 100.0000 . 1,600,000 ..1,600,000 ..1,423,200 |. 1 430,631 1,437,215 . 162,785 |. 162,785 |.. . 07/25/2087 . [1.A FE ...
..25255A-AJ-5 | DIAMETER CREDIT FUNDING SERIES 2019 1A C .... |. 07/08/2025 . |Call 100.0000 14,066,225 . 14,066,225 .13,046,424 |. 13,108,597 X 13,142,085 . 924,140 |. 924,140 |.. . 07/25/2037 . [2.C FE ...
..25255B-AE-4 | DIAMETER CREDIT FUNDING II DCF  7.577% ..... . 07/25/2025 . | Call 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 6,300,000 |........ 6,300,000 |........ 6,350,400 ....evvverennnnnnnnn fornnniiiiiiiis fon830 e 80 e e 6,350,430 |.. (50,430) . 01/25/2038 . [2.C FE ...
..26249B-A0-4 | DRYDEN SENIOR LOAN FUND SERIES 2013 30A ...... . 08/15/2025 . | Call 100.0000 .. 130,418 ) ) ) ....129,571 |.. 847 . 11/15/2028 . [1.A FE ...
..26252-B0-1 | DRYDEN SENIOR LOAN FUND SERIES 2019 76A . 09/12/2025 . | DLICGA-MSPL-CIO .. . 3,155,000 .. 3,155,000 ..3,155,000 |. 3 155,000 |. . 3,155,000 . 10/15/2087 . [2.C FE ...
..288510-AL-7 |ELLINGTON CLO | LTD SERIES 2017 1A CLASS .... [. 07/15/2025 . |Paydoun . .. 4,364,774 .. 4,345,724 |. . 4,352,686 |. X .4,364,774 . 10/15/2029 . [1.G FE ...
..28852E-AE-9 |ELLINGTON CLO |1 LTD SERIES 2017-2A CLAS .... [. 08/15/2025 . |Paydown .......ccooeeiiiiiiiiiiiiinns |ooveeeeennnnnnnnnnns |oeeen. 1,832,588 | 1,832,588 |........ 1,836,648 |........ 1,836,384 |..coooviiiiinins fornennnn (3,796) [eevennnnnninnnns oo (3,796) | |t 1,832,588 |.. . 02/15/2029 . [1.C FE ...
..28853R-AG-4 |ELLINGTON CLO IV LTD SERIES 2019 4A CLA .... . 07/15/2025 . |Call 100.0000 ... , , .... 206,780 |.... , ....206,308 |.. . 04/15/2029 . [1.D FE ...
..34966B-AC-0 | FORTRESS CREDIT BSL LIMITED SERIES 2023 ..... |. 09/05/2025 . |Call 100.0000 .5 000,000 ..5,000,000 ..5,000,000 |. 5 000 000 |. .5,000,000 . 07/24/2036 . [1.E FE ...
..36319X-Ali-7 | GALAXY CLO LTD SERIES 2018 25A CLASS D2R .... |. 08/25/2025 . |Call 100.0000 10,500,000 .10,500,000 .10,500,000 |. 10,500,000 10,500,000 . 04/25/2036 . [2.A FE ...
..36319X-BL-0 | GALAXY CLO LTD ABS-SER-2018-25A CL-D2RR ..... |. 09/30/2025 . |DLICGA-MSPL-CIO ..... K . 3,000,000 ..3,000,000 ..3,000,000 [..ecevriiiiiiiinnnns .3,000,000 | . 04/25/2036 . [2.A FE ...
..36320M-AU-2 | GALAXY CLO LTD SERIES 2015 20A CLASS D2R .... |. 09/10/2025 . |Call 100.0000 18,522,000 .18,522,000 .18,286,232 |. 18,320,523 |. 18,350, 962 171,038 |. . 04/20/2031 . [1.A FE ...
..36320N-AJ-5 | GALAXY CLO LTD SERIES 2015 20A CLASS ER ..... |. 09/10/2025 . |Cal | 100.0000 30,576,000 .30,576,000 .30,058,687 |. 30,234,865 |. 30,278,198 . 297,802 |. . 04/20/2031 . [2.C FE ...
..39055T-AS-7 | GREAT LAKES CLO LTD SERIES 2015 1A CLASS .... [. 07/16/2025 . |Paydoun ...506,602 |........... 506,602 |........... 503,981 ...504,195 |.... ...506,602 |.. . 01/16/2030 . [1.A FE ...




0c¢'s03

STATEMENT AS OF SEPTEMBER 30, 2025 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 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized Value Date Disposal | Disposal [ Disposal Year Date Symbol
..40170F-AA-4 | GUGGENHEIM MM CLO 2018-1 LTD SERIES 2018 .... |. 07/15/2025 . |Cal | 100.0000 ... , 286,642 262,936 |...........274,666 |.... ....275,678 |.. 10,963 |........ 10,963 . 01/15/2031 . [1.A FE .
..40170U-AG-8 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... [. 07/21/2025 . |Paydown ............... 2,169,282 ..2,169,282 ..2,169,282 |. .2,169,282 |. 22,169,282 | e, K . 01/21/2034 . |2.C FE
..46604E-AJ-1 | IVY HILL MIDDLE MARKET CREDIT SERIES 9A ..... |. 08/21/2025 . |Cal| 100.0000 10,000,000 10,000,000 ..9,340,000 |. . 9,531,354 .9,588,047 . 411,953 |. . 04/23/2034 . [1.C FE .
..46604E-BC-5 | IVY HILL MIDDLE MARKET CREDIT ABS-SER-9A .... [. 09/12/2025 . |DLICGA-MSPL-CIO .. . 2,675,000 ..2,675,000 ..2,675,000 |. .2,675,000 . 07/23/2037 . |2.C FE
..46604E-BE-1 | IVY HILL MIDDLE MARKET CREDIT ABS-SER-9A .... . 08/08/2025 . |DLICGA-MSPL-CIO .. . 1,000,000 ..1,000,000 ..1,000,000 |. . .1,000,000 | . 07/23/2087 . [2.C FE ..
..46604L-AA-4 | IVY HILL MIDDLE MARKET CREDIT SERIES 202 .... [. 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 . 6,800,044 ..6,750,000 ..6,750,000 |. .6,750,000 .6,750,000 .50,044 |. . 04/20/2036 . [3.C FE ..
..466040-AA-3 | IVY HILL MIDDLE MARKET CREDIT ABS-SER-20 .... |. 08/22/2025 . |Cal 100.0000 . 3,030,000 ..3,030,000 ..3,052,725 |. K .3,051,858 .(21,858) |. . 07/18/2035 . [3.C FE ...
..55956C-AL-5 |MAGNETITE CLO LTD ABS-SER-2025-45A CL-D2 .... . 09/12/2025 . |DLICGA-MSPL-CIO .....ccoereerreeies |ereiieeieieeeeeens e 3,290,000 |........ 3,290,000 |........ 3,290,000 [..vvvvvvvvrnnnnnnnnn forniiiiiiis fo e e e o 3,290,000 |.. K . 04/15/2038 . [2.C FE ...
..58039A-AL-4 |MCF CLO LLC SERIES 2017-3A CLASS-D1R2 14 .... . 09/30/2025 . |DLICGA-MSPL-CIO ....ccoovvvviriiins |ovniiiniiiiiiiies | 3,000,000 |........ 3,000,000 |........ 3,000,000 [ooeeeeiiiiiiiiiiiins oo e e e o e 3,000,000 |.. . 07/20/2037 . 2.B FE ..
..58039A-AN-0 | MCF CLO LLC SERIES 2017-3A CLASS-D2R2 14 .... |. 07/21/2025 . |CSPC GA - G1001 - SEC . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 . 07/20/2037 . |2. ...
..50801W-AJ-5 | MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS .... . 07/15/2025 . |Paydoun . . 211,707 ..206, 226 211,707 . 07/15/2029 . [1.B FE
..50801W-AT-3 | MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS .... . 07/15/2025 . |Paydoun ... 333,943 .333,943 |.. . 07/15/2029 . [1.A FE ...
..62848F-AJ-1 |MYERS PARK CLO LTD SERIES 2018 1A CLASS ..... . 09/24/2025 . | Call 100.0000 ....ovvveennnnn foovereeiiiiiiiinenes Jeeee 2,050,000 ... 2,050,000 ,478, s e 9182 [ 90182 e 2,001,173 |.. . 10/20/2030 . 1.F FE ...
..65251P-BE-2 | NEWSTAR ARLINGTON SENIOR LOAN SERIES 201 . 09/30/2025 . | DLICGA-MSPL-CIO .. ..3,000,000 3 007,049 |. .3,004,584 . 04/25/2031 . [2.B FE ...
..693286-AA-6 |PDIF GCF CLO ISSUER 2022 1 LLC CLASS X .. . 08/22/2025 . | Paydoun . 1,723,333 |. .1,723,333 . 02/22/2035 . [1.C PL ...
..69328@-AE-8 |PDIF GCF CLO ISSUER 2022 1 LLC CLASS D .. . 08/22/2025 . | Paydoun ... K ..237,526 .237,526 . 02/22/2035 . |2.CPL ...
..69700U-AC-5 |PALMER SQUARE CREDIT FUNDING SERIES 2019 .... |. 09/19/2025 . |Cal | 100.0000 ... . 2 805,000 . 2 805 000 . 2 722,253 |. .2,725,368 . 04/20/2087 . [1.C FE ...
..76676J-Ali-1 |RIN LTD ABS-SER-2023-1A CL- 144A 10.720 .... . 07/10/2025 . |CSPC GA - G1001 - SEC . 4,500,000 ..4,500,000 ..4,500,000 |. . .4,500,000 . 10/14/2038 . [2.B Z .....
..860444-AU-2 | STEWART PARK CLO LTD SERIES 2015 1A CLAS .... |. 08/27/2025 . |Cal 100.0000 ... . 4,650,000 ..4,650,000 .. 4,460,513 |. . 4,551,264 . 4,565,335 . 01/15/2030 . [1.G FE ...
..87232A-AQ-7 | TCI FLATIRON CLO LTD SERIES 2018 1A CLAS .... . 07/29/2025 . |Cal| 100.0000 . 1,500,000 ..1,500,000 1,396,905 |. .1,426,680 |. . 1,434,438 . 01/29/2032 . [1.A FE ...
..87240P-AJ-0 | TCP WHITNEY CLO LTD SERIES 2017-1A CLASS .... . 09/10/2025 . |Cal 100.0000 . 5,396,867 ..5,396,867 ..5,186,389 |. .5,220,269 |. . 5,231,925 . 08/20/2033 . [1.A FE ...
..87240P-AJ-0 | TCP WHITNEY CLO LTD SERIES 2017-1A CLASS .... [. 08/20/2025 . |Paydown ............... . 18,2713 ...18,273 ... 17,560 |. ...17,675 |. .. 18,273 . 08/20/2033 . [1.A FE ...
..87289-AB-0 |TCP DLF VIIl 2018 CLO SUB EQ SERIES 201 .... . 09/29/2025 . |Redemption 100.0000 . 2,250,689 .. 2,250,689 ..2,263,538 |. 1,158,773 |. . 2,259,169 . 02/28/2030 . [1.A FE ...
..87289B-AE-4 | TCP DLF VII1 2018 CLO SERIES 2018-8 CLAS .... [. 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. 4,040,404 ..4,075,168 |. 4,071,438 |. .4,068,057 . 02/28/2030 . (1.B FE ...
..8728%B-AF-1 | TCP DLF VIII 2018 CLO SERIES 2018-8 CLAS .... . 09/29/2025 . |Redemption 100.0000 . 4,444 444 .. 4,433,169 |. . 4,435,989 |. . 4,437,094 . 02/28/2030 . [1.C FE ...
..87289B-AG-9 | TCP DLF VIIl 2018 CLO SERIES 2018-8 CLAS .... (. 09/29/2025 . |Redemption 100.0000 . ..2,020,202 ..1,891,212 |. .1,906,369 |. .1,918,038 . 02/28/2030 . [1.D FE ...
..901397-AJ-8 | TWIN BROOK CLO ABS-SER-2024-1A CL-D 144A .... |. 09/30/2025 . |DLICGA-MSPL-CIO .. . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 .3,000,000 . 07/20/2036 . 2.B FE ...
..97988M-AU-7 | WOODMONT TRUST ABS-SER-2021-8A CL-D2R 14 .... |. 09/30/2025 . |DLICGA-MSPL-CIO .. X . 3,000,000 ..3,000,000 ..3,000,000 |. X .3,000,000 . 10/18/2037 . [2.A FE ...
..00121P-AL-2 | AGL CLO LTD ABS-SER-2025-41A CL-D2 144A ..... . 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |.... ..8,021,335 |........ 8,000,000 |........ 8,000,000 |..ecvvvrrrriiiiiinnn ferveemnnnininnns forris foiiiis e e e 8,000,000 |.. . 07/20/2038 . [2.C FE ...
..46604J-AE-1 | IVY HILL MIDDLE MARKET CREDIT 11.825% 0 .... [. 07/10/2025 . |CSPC GA - G1001 - SEC .. ..503,112 .... 500,000 .... 500,000 |.... ... 500,000 |.. . 07/19/2037 . [3.C FE ...
..641320-B0-0 | NEUBERGER BERMAN CLO LTD ABS-SER-2018-30 .... . 08/20/2025 . | DLICGA-MSPL-CIO ..... . 4,526,817 ..4,500,000 ..4,527,000 |. . .4,526,817 .30, . 01/20/2039 . (2.
..6475411-AG-8 | NEW MOUNTAIN CLO LTD SERIES CLO 5A CLASS .... |. 07/21/2025 . |Call 100.0000 . 1,750,000 ..1,750,000 ..1,750,000 |. .1,750,000 . .1,750,000 110,075 |. 04/20/2036 . (2.
..67115T-AS-6 | OAK HILL CREDIT PARTNERS SERIES 2022 12A .... |. 07/21/2025 . |Call 100.0000 ... 8,000,000 |........ 8,000,000 |........ 8,152,000 |........8,140,846 |.........oeees |ooeeeee (7.737) |vvieiiiiiiiiins foveeanna (7,787) e oo 8,133,110 |.. ...569,935 |. 07/20/2036 . (2.
..740420-AC-1 | PREFERRED TERM SECURITIES XXVI ABS-SER-2 .... [. 09/22/2025 . |Paydown .......cccoevviiiiiiiiiiiiins Jooreeeeiiiiiinnnnnns |, 2,604 |oeeeeiennns 2,604 |............. 2,145 |.... ...2,604 |.. . 09/22/2037 . (2.
..76679B-AA-3 |RIN LTD SERIES 2021 1A CLASS E 144A 11. .... [. 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. 10,914,965 11,000,000 .10,725,000 |. 10,807,978 10,823,413 . 04/20/2033 . (3.
..77587D-AA-8 | ROMARK CREDIT FUNDING LTD ABS-SER-2024-3 .... [. 09/12/2025 . |DLICGA-MSPL-CIO ................... X . 4,011,195 ..4,005,000 ..4,011,008 |. X .4,011,19 . 09/15/2042 . (3.
..T7588R-AE-8 | ROMARK CREDIT FUNDING LTD ABS-SER-2025-4 .... |. 08/12/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT .. |.ocoeeeeeiiinenninns |eeees 7,500,000 |........ 7,500,000 |........ 7,500,000 [ooeeeiiiiiiiiiiiiies oo i e e o o 7,500,000 |.. . 07/29/2043 . (1.
..77588R-AG-3 | ROMARK CREDIT FUNDING LTD ABS-SER-2025-4 .... |. 07/15/2025 . |CSPC GA - G1001 - SEC .5,000,000 ..5,000,000 ..5,000,000 |.... .5,000,000 |.. . 07/29/2043 .
..77588R-AG-3 | ROMARK CREDIT FUNDING LTD ABS-SER-2025-4 . 09/30/2025 . |Various ............ .. 837,595 . 850,000 . 850,000 |. 850,000 . 07/29/2043 .
..81125M-AL-5 | SCULPTOR CLO LTD SERIES 35A CLASS D1B ........ [. 09/30/2025 . |DLICGA-MSPL-CIO .. . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 . 04/27/2038 .
..81125M-AN-1 | SCULPTOR CLO LTD SERIES 35A CLASS D2 8 .... [. 07/10/2025 . |CSPC GA - G1001 - SEC . 1,976,704 ..2,000,000 ..2,000,000 |. .2,000,000 . 04/27/2038 .
..82812L-AU-3 | SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... . 07/21/2025 . |Paydown . ..626,026 ..626,026 ..624,232 |. 1,79 .626,026 . 01/20/2035 .
..82812L-AW-9 | SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... . 07/20/2025 . |Paydoun . ..666,477 . 666,477 . 662,880 |. 3,597 666,477 . 01/20/2035 .
..89822H-AJ-0 | TRUPS FINANCIALS NOTE SECURITI SERIES 20 .... [. 09/30/2025 . |Various .. 841,500 . 850,000 ..841,500 |. .24 .841,524 . 07/15/2039 .
..89822H-AL-5 | TRUPS FINANCIALS NOTE SECURITI SERIES 20 .... [. 09/03/2025 . |Various . 2,970,000 ..3,000,000 ..2,970,000 |. .2,970,000 . 07/15/2039 .
..89822H-AL-5 | TRUPS FINANCIALS NOTE SECURITI SERIES 20 .... . 09/30/2025 . |Various ... .. 841,500 . 850,000 ..841,500 |. .18 .841,518 . 07/15/2039 .
..38178G-AG-5 |GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 . 07/25/2025 . | Call .. 450,000 ..450,000 ..450,000 |. .450,000 . 08/26/2033 .
.. 12434L-AA-2 | BXMT LTD SERIES 2020 FL2 CLASS A 144A ... . 09/01/2025 . | Paydoun ... ..1,549 . 1,549 .1,512 K . 1,549 . 02/15/2038 .
..69380C-AC-2 |PFP 111 SERIES 2023-10 CLASS AS 144A 7 . 08/18/2025 . | Paydoun . ..500,000 . 500,000 ..505,325 |. 501,320 K . (1,320) 500,000 . 09/16/2038 .
..69380C-AE-8 |PFP 11 SERIES 2023-10 CLASS B 144A 7. . 08/18/2025 . | Paydoun . .. 3,000,000 ..3,000,000 ..2 987,062 |. .2,246,370 .. 5,317 .3,000,000 .157 664 |. 06/16/2028 .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 319,784,664 319,795,933 313,847,992 207,197,902 1,514,458 1,514,458 315,250,781 4,533,882 4,533,882 16,247,880 XXX XXX
..00792F-AA-6 | AFFIRM INC SERIES 2023 B CLASS A 144A ... . 09/15/2025 . | Call 100.0000 ...ovvvennnnnnn fooreeeiiiiieieeeeens e 9,000,000 |........ 9,000,000 |........ 8,998,972 |.... 103 | e 108 i e 8,999,151 .. 849 |............ 849 460,350 |. 09/15/2028 . |1.A FE .
..00792F-AB-4 | AFFIRM INC SERIES 2023 B CLASS B 144A ... . 09/15/2025 . | Call 100.0000 ...vvvvunnininn Joeeeeiiieiiiieieeees e, 8,000,000 |........ 8,000,000 |........ 7,998,167 |.... L399 s e 389 i o 7,999,084 |.. 916 |.... .. 916 ...446,400 ). 09/15/2028 . [1.C FE .
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..10570N-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 09/01/2025 . |Paydoun . (48) | (48) ... ..2,667 |. 04/25/2054 . [1.A FE .
..10570P-AA-1 [BRAVO RESIDENTIAL FUNDING TRUS ~ 5.549% ...... |. 09/25/2025 . |Paydoun . N N (1,135) | . (1,135) 19,682 |. 09/25/2054 . [1.A ........
..12665X-AA-6 | CV HCS RATED FEEDER LP A 4.000% 10/04/ .... |. 09/18/2025 . |Redemption 100.0000 . .7 101,039 . 7 101 039 . 7 101 039 |. 5 302,135 |. | 1, 101 039 154,532 . 10/04/2053 . [1.G FE ..
..12665X-AB-4 |CV HCS RATED FEEDER LP B 6.000% 10/04/ .... |. 09/18/2025 . Redemption 100.0000 . . 1,208,575 1,208,575 1,208,575 |. ..911,838 |. . 1,208,575 . 45,592 |. 10/04/2053 . |4.A FE ...
..14318@-AB-2 | CARLYLE CREDIT OPPORTUNITIES CARLYLE CRE .... |. 07/22/2025 . [DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 2,588,167 ..2,588,167 ..2,588,167 |. ..481,266 N .2,588,167 o | 51,873 |. 09/15/2038 . |2.C Z .....
..164737-AC-2 | CHERRY SECURITIZATION TRUST 20 SERIES 20 .... |. 07/21/2025 . [CSGAIMCSXP - GLIC GA - G1001 .. |. . 2,187,138 ..2,200,000 ..2,199,861 |. .2,200,052 |. .2,200,009 . (12,872) | 124,599 |. 04/15/2032 . [3.B FE ...
..29281L-AA-0 |ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |. 09/20/2025 . [Paydown .........ceeueereeeemnnnnnns N ...29,788 ...29,579 |. ..29,788 o | 1,329 |. 02/20/2055 . |1.G FE ...
..31684G-AB-8 |FIGRE TRUST SERIES 2024-HE3 CLASS B 144A .... |. 07/21/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... ..120,559 ..120,792 |.... 120,778 |.. . 07/25/2054 . |1.D FE ...
..31684H-AA-8 |FIGRE TRUST SERIES 2014 HE1 CLASS A 144A .... |. 07/21/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... 735,856 738,821 738,710 |.. . 03/25/2054 . |1.A FE ...
..316927-AA-0 |FIGRE TRUST  6.380% 05/25/54 ............. . 07/21/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. ..154,699 .156,025 . 05/25/2054 . |1.A FE ...
..40445N-AA-6 | HTAP CMO-SER-2024-1 CL-A 144A  7.000% O . 08/12/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. ..1,317,789 1,293,338 . 04/25/2037 . |2.B FE ...
..40445N-AA-6 | HTAP CMO-SER-2024-1 CL-A 144A  7.000% O .... |. 08/01/2025 . [Paydown ............ceevirrvvununnnns ... 7,908 |.. . 04/25/2037 . |2.B FE ...
..445717-AA-9 [HUNTER POINT CAPITAL SR  7.000% 07/15/5 .... |. 07/22/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... .3,717,213 |.. . 07/15/2052 . |2.B PL ...
..445717-AA-9 | HUNTER POINT CAPITAL SR 7.000% 07/15/5 .... |. 07/01/2025 . Redemption 100.0000 ....... . O O S Y R 10 . 07/15/2052 . |2.B PL ...
..463920-AA-6 | ISLAND FINANCE TRUST SERIES 2025-1A CLAS .... |. 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 s ..6,980,000 ..6,979,689 |. .6,979,700 . 03/19/2035 . |1.F FE ...
..463920-AA-6 | ISLAND FINANCE TRUST SERIES 2025-1A CLAS .... |. 09/12/2025 . |DLICGA-MSPL-CIO .. s ..5,270,000 ..5,269,765 |. .5,269,789 . 03/19/2035 . |1.F FE ...
..46616V-AA-8 | 321 HENDERSON RECEIVABLES SERIES 2012 1A .... |. 09/15/2025 . |Paydoun ... ..2,246 . 2,246 .2,500 | . 2,246 . 02/16/2065 . | 1.A FE ...
.. 48555N-AD-9 | KAPITUS ASSET SECURITIZATION L ABS-SER-2 . 07/21/2025 . | DLSAINDLPP DLIC SA-G1001-PRT 999 673 ..4,000,000 ..3,999,645 [.....iiiiiiinns . 3,999,663 . 04/10/2032 . |3.B FE ...
..50205F-AA-2 |LFS 2023A LLC ABS-SER-2023-A CL-A 144A . . 09/15/2025 . | Paydoun . 1,701,231 ..1,701,231 1,697,359 |. 1,698, 1,701,231 . 07/15/2035 . |1.F FE ...
..529922-AA-4 | LIBERTAS ASSET SECURITIZATION ABS-SER-20 . 07/21/2025 . | Call 100.0000 14,884,100 .14,884,100 .14,888,411 |. 14,887,130 |. 14,885,119 . 07/16/2029 . |1.E FE ...
..529922-AD-8 | LIBERTAS ASSET SECURITIZATION ABS-SER-20 . 07/21/2025 . | Call 100.0000 ... .. 4,924,500 ..4,925,919 |. . 4,925,496 . 4,924,795 . 07/16/2029 . |1.E FE
..520922-AJ-5 |LIBERTAS ASSET SECURITIZATION ABS-SER-20 . 07/14/2025 . | CSPC GA - G1001 - SEC ..2,500,000 . 2,499,955 . 07/15/2031 . |2.
..529922-AL-0 |LIBERTAS ASSET SECURITIZATION ABS-SER-20 . 07/14/2025 . | CSPC GA - G1001 - SEC .. . 07/15/2031 . |2.
..53161A-AA-9 [ OASIS SECURITISATION ABS-SER-2025-1A CL- .... |. 09/30/2025 . |LNGAIMLN1P - CSNIC CIO . N . 08/15/2039 . |1.
..53161A-AA-9 | OASIS SECURITISATION ABS-SER-2025-1A CL- .... |. 08/28/2025 . |DLICGA-MSPL-CIO .. . 9 200 000 . 9 199,233 |. 9 199,217 . 08/15/2039 . |2.
..53161A-AA-9 | OASIS SECURITISATION ABS-SER-2025-1A CL- .... |. 09/08/2025 . |DLICGA-MSPL-CIO .. ..3,000,000 ..2,999,750 |. . .2,999,763 . 08/15/2039 . |1.
..53161J-AA-0 [LIBRA SOLUTIONS 2023 A LLC ~ 8.200% 09/1 . 08/07/2025 . | Redemption 100.0000 . 38,011,630 .38,011,630 .37,991,928 |. 37,985,691 37,986,376 .25, . . 09/17/2035 . |1.
..53170#-AC-3 |LIBRA SOLUTIONS SERIES 2024-B CLASS C ... . 07/31/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. . 3,748,217 .. 3,779,266 ..3,768,409 |. 1,310,370 |. .3,771,354 . (23,137) . . 12/31/2026 . |3.
..53048L-AA-5 | LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... |. 09/20/2025 . [Paydown ........cceeeuvereeeemnunnnns .. 126,79 126,796 .. 126,178 |...........126,297 |.... ...126,7% |.. . . 06/20/2047 . |1.
..59982X-AA-3 [MILL CITY SOLAR LOAN 2019 2 LT SERIES 20 .... |. 09/20/2025 . |Paydoun ... ... 98,625 .98, ...98,243 |.... . 06/20/2047 . |1.
..608934-AA-3 | MOMNT TECHNOLOGIES TRUST SERIES 2023 1A . 09/20/2025 . | Paydoun . ..661,979 s ..661,931 |. ..661,941 s . 03/20/2045 . |2.
..62909D-AC-7 |NFAS 25-1 SER C  8.185% 05/15/31 . 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. ..2 500 000 .. 2,499,350 |. . 2 499,358 . 05/15/2031 . |2.
..68237D-AC-7 |ONDECK ASSET SECURITIZATION TR SERIES 20 .... |. 09/12/2025 . |DLICGA-MSPL-CIO .......ccrvvuunnnns reeeereeeeeeeennees erenn..2,939,588 [ 2,940,000 |........ 2,989,490 [.eoieeeiiiiiiiieeen o 8 e 98 e e 2,939,588 |.. . 04/19/2032 . |2.
..69548A-AB-7 |PAGAYA Al DEBT SELECTION TRUST SERIES 20 .... |. 09/15/2025 . |Paydoun . ..335,237 ..335,237 |........... .335,237 |.. . 07/15/2031 . |1.
..69548A-AC-5 |PAGAYA Al DEBT SELECTION TRUST SERIES 20 .... |. 09/15/2025 . |Paydoun . ..167,732 ..167,732 |. ..167,732 |. 167,732 . 07/15/2031 . |2.
..72303#-AA-7 | PINEBRIDGE PRIVATE CREDIT RATE SERIES 14 .... |. 07/11/2025 . [Redemption 100.0000 . . LG T7,571 | ..77,5M . 12/31/2031 . |1.
..73934R-AA-6 | POWERPAY ISSUANCE TRUST SERIES 2024 1A C .... |. 09/25/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... 4,937,824 |.... . 4,937,851 |.. . 02/18/2039 . |1.
.. 73934R-AA-6 | POWERPAY [SSUANCE TRUST SERIES 2024 1A C .... |. 09/18/2025 . [Paydown ...........cevvvriivnnnnnnns ..418,636 |.... ....418,645 |.. . 02/18/2039 . |1.
..750250-AA-9 | RADIANCE BORROWER LLC CLASS A 4.400% O .... |. 09/01/2025 . |Redemption . 1,566,037 . 3,443,267 . 213,034 |. . 06/20/2054 . |1.
..86324C-AA-9 | STREAM INNOVATIONS ISSUER T ABS-SER-2024 .... |. 09/15/2025 . |Paydoun ... 3,786 . 07/15/2044 . |1.
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST TPMT  7.204% ..... . 09/01/2025 . | Paydoun . s s N 61,079 . 10/25/2063 . |1.
..89183E-AA-9 | TOWD POINT MORTGAGE TRUST SERIES 2024 CE .... |. 09/01/2025 . |Paydoun ... ..392,617 ..392,610 |. ..392,468 .392,617 . 05/25/2064 . |1.
..91534L-AA-5 | UPGRADE MASTER PASS-THRU TRUST ~ 5.981% . 09/25/2025 . | DLSAIMDLPP .. 4,456,256 ..4,456,256 |. . 4,456,256 . 06/15/2032 . |2.
..91534L-AA-5 | UPGRADE MASTER PASS-THRU TRUST ~ 5.981% . 09/15/2025 . | Paydoun ..406, 162 ..406,162 |. .406, 162 . 06/15/2032 . |2.
..927648-AA-9 | LENDBUZZ AUTO 2023-1A  7.290% 07/21/28 ..... |. 09/15/2025 . |Redemption 100.0000 . N .3 771,767 ..8,771,767 ..3,771,765 |. 3,771,843 .3,771,835 . 07/21/2028 . |1.
..927648-AB-7 |LENDBUZZ AUTO 2023-1B  7.740% 10/21/28 ..... |. 09/25/2025 . [DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 2,667,787 ..2,667,788 ..2,667,787 |. .2,667,787 |. .2,667,787 . 10/21/2028 . |1.
..927646-AC-5 |LENDBUZZ AUTO 2023-1C  9.350% 04/21/29 ...... |. 07/31/2025 . [ CSGAIMCSXP - GLIC GA - G1001 .. |. . 4,310,804 ..4,143,498 ..4,143,49 |. 4,143,496 |. .4,143,4% . 04/21/2029 . |2.
..92764@-AD-3 |LENDBUZZ AUTO 2023-1D 12.280% 06/21/29 ..... |. 07/22/2025 . [DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 1,645,846 .. 1,645,738 ..1,645,737 |. . 1,645,841 . 1,645,846 . 06/21/2029 . |3.
..927708-AB-9 |LENDBUZZ AUTO SERIES 2024-1 CLASS A2 5 .... |. 09/15/2025 . |Redemption 100.0000 . . 9,040,011 ..9,040,011 ..9,039,481 |. .9,039,470 .9,039,581 . 05/15/2029 . |1.
..92839H-AA-4 [VISTA POINT SECURITIZATION TRU SERIES 20 .... |. 09/01/2025 . |Paydoun . 24,167 24,167 25,329 |. . 05/25/2054 . |1.
..G3165*-AA-6 | CCO ANNEX | CREDIT BACKED LOAN  4.000% ..... |. 07/15/2025 . |Redemption . . ,230,939 ..4,230,939 ..4,230,939 |. ,939 . 07/28/2031 . |1.
..G3165%-AB-4 |CCO ANNEX | CREDIT BACKED LOAN  5.750% ..... |. 07/15/2025 . Redemption 100.0000 . . 1,274,000 .. 1,274,000 ..1,274,000 |. 1 274 000 |. . 07/28/2031 . |2.
..00111J-AD-6 | ACHV ABS TRUST SERIES 2023 2PL CLASS D 1 .... |. 09/18/2025 . |Paydoun ... ..551,981 . 05/20/2030 . |2.
..29281L-AA-0 [ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |. 09/20/2025 . | Paydoun ... . 02/20/2085 . |1.
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..340941-AD-6 | FOUNDATION FINANCE TRUST SERIES 2024 1A ...... . 09/15/2025 . | Paydoun ... .. 142,649 142,649 142,628 |...........142,620 |.... 19 142,649 |.. .. 7,743 | 12/15/2049 . [2.C FE .
..35042A-AD-5 | FOUNDATION FINANCE TRUST SERIES 2023 1A ...... [. 09/15/2025 . |Paydown . ..219,861 ..219,861 ..218,651 |. ..218,883 |. .219,861 . 13,447 |. 12/15/2043 . [2.C FE ...
.. 44644N-AC-3 | HUNTINGTON BANK AUTO CREDIT-LI SERIES 20 .... [. 09/22/2025 . |Paydoun . .. 157,077 . 157,077 . 157,077 |. . 157,077 |. 157,077 8,004 |. 05/20/2032 . [3.B FE ...
..57110P-AC-5 |MARLETTE FUNDING TRUST SERIES 2023 1A CL .... [. 09/15/2025 . |Paydoun . ..608,010 . 608,010 . 607,060 |. ..607,642 |. 608,010 . 32,462 |. 04/15/2033 . [1.G FE ...
..674999-TZ-0 | ISLAY FINANCE LIMITED ~ 7.500% 11/30/25 . 09/22/2025 . | Redemption .. 752,654 ..698,473 |. .752,654 42,228 |. 11/30/2025 . [2.C Z .....
..Z960JS-F5-9 |PLENTI PL-GREEN ABS TRUST PLEN  7.350% ..... [. 09/11/2025 . |Paydoun ... 55,613 52,544 |. 55,669 2,532 |. 01/11/2034 . |1.B FE ..
..10570N-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . 09/01/2025 . |Paydoun . 62,897 |. 62,941 2,668 |. 04/25/2054 . [1.A FE ..
..10570N-AB-4 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... [. 09/01/2025 . |Paydoun ... .. 9,441 |, ...410 |. 04/25/2054 . [1.A FE ..
..30191L-AB-5 |FIGRE TRUST SERIES 2025-HE1 CLASS B 5. . 09/01/2025 . | Paydoun ... .. 12,976 |.. ...416 . 01/25/2055 . [1.D FE ..
..30191L-AC-3 |FIGRE TRUST SERIES 2025-HE1 CLASS C 6. . 09/01/2025 . | Paydoun . .6,488 233 |. 01/25/2055 . |1.G FE ..
..31684F-AA-2 | FIGURE LENDING FIGRE_24-HES  5.440% 10/ . 09/25/2025 . | Paydoun . .8,704 318 |. 10/25/2054 . [1.A FE ..
..31684F-AC-8 |FIGURE LENDING ~ 5.700% 10/25/54 .............. . 09/25/2025 . | Paydoun ... ...554 |. 10/25/2064 . [1.G FE ..
..31684H-AA-8 |FIGRE TRUST SERIES 2014 HE1 CLASS A 144A .... [. 09/25/2025 . |Paydoun ... 5 866 |. 03/25/2054 . |1.A FE ..
..31684H-AB-6 | FIGRE TRUST SERIES 2024 HE1 CLASS B 144A . 09/25/2025 . | Paydoun . 206 |. 03/25/2054 . 1.D FE ...
..316922-AB-9 | FIGRE TRUST CMO-SER-2025-PF1 CL-B 144A . . 09/01/2025 . | Paydoun . 109 [. 06/25/2055 . |1.D FE ...
..316922-AC-7 |FIGRE TRUST CMO-SER-2025-PF1 CL-C 144A .. . 09/02/2025 . | Paydoun . 141 [. 06/25/2056 . |1.G FE ..
..316927-AB-8 |FIGRE TRUST SERIES 2024 HE2 CLASS B 144A .... . 09/25/2025 . |Paydoun . 372 |. 05/25/2054 . (1.D FE ...
..349941-AB-0 | FOUNDATION FINANCE TRUST SERIES 2024-1A ...... [. 09/15/2025 . | Paydoun . 201 |. 12/15/2049 . (1.D FE ...
..46590U-AA-0 | J G WENTWORTH XLI1 LLC SERIES 2018 2A CL .... [. 09/15/2025 . | Paydoun . ..(2,504) , 557 |. 10/15/2075 . [1.A FE ..
..46590U-AB-8 | J G WENTWORTH XLI1 LLC SERIES 2018 2A CL .... [. 09/15/2025 . |Paydoun . . (258) 2,076 .65 |. 10/15/2077 . [2.A FE ...
..46616P-AA-1 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... . 09/15/2025 . |Paydoun . . (159) 1,579 .51 |. 10/15/2056 . [1.A FE ..
..46617L-AA-9 | 321 HENDERSON RECEIVABLES SERIES 2013-3A .... . 09/15/2025 . |Paydoun . .20 7,908 227 |. 01/17/2073 . (1.A FE ..
..46617T-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... . 09/15/2025 . |Paydoun . 13,082 385 |. 03/15/2063 . [1.A FE ..
..46617T-AB-0 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... [. 09/15/2025 . |Paydoun . 6,420 214 |. 03/16/2065 . [2.A FE ...
..46618A-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... [. 09/15/2025 . |Paydoun . 17,121 410 |. 01/17/2073 . [1.A FE ...
..46618H-AB-5 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... [. 09/15/2025 . |Paydown . 14,309 417 | 06/15/2079 . [2.C FE ...
..46618L-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... [. 09/15/2025 . |Paydoun . 22,432 510 |. 09/15/2072 . (1.A FE ...
..46620J-AB-7 | 321 HENDERSON RECEIVABLE LLC SERIES 2017 .... [. 09/15/2025 . |Paydown . 1,437 .53 |. 08/15/2062 . 2.B FE ...
..46650X-AB-9 | J G WENTWORTH XLI11 LLC SERIES 2019 1A C .... [. 09/15/2025 . |Paydoun ... 1,276 ....38 |. 08/15/2073 . [2.A FE ...
..46651T-AA-9 | J G WENTWORTH XLI LLC SERIES 2018 1A CLA .... [. 09/15/2025 . |Paydoun ... 9,677 ...248 |. 10/17/2072 . (1.A FE ...
..46665R-AA-7 | 321 HENDERSON RECEIVABLES LLC SERIES 202 .... . 09/15/2025 . |Paydoun . 9,178 204 |. 01/01/2070 . [1.F FE ..
..79581U-AB-0 | SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... [. 09/01/2025 . |Paydoun . K K 17,837 846 |. 11/25/2063 . [1.G FE ..
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST TPMT ~ 7.204% ..... . 09/01/2025 . | Paydoun ... .1, ... 171,020 171,176 eeeeee.. 171,068 ... 171,020 |.. 8,324 |. 10/25/2063 . |1.A ........
..89183C-AB-1 | TOWD POINT MORTGAGE TRUST SERIES 2024 CE .... [. 09/01/2025 . |Paydoun ... ... 51,564 ...51,564 ...51,563 e 51,645 | ..51,564 |.. 2,002 |. 01/25/2064 . |1.A ........
..92839H-AA-4 | VISTA POINT SECURITIZATION TRU SERIES 20 .... . 09/01/2025 . |Paydoun . .. 120,835 ..120,835 ..121,082 |. 111,273 | .120,835 5,162 |. 05/25/2054 . [1.A FE ..
..05551C-AA-3 |BIB CENTRAL AMERICAN CARD RECE ~ 3.500% ..... . 07/07/2025 . | Paydoun . .. 283,526 ..283,526 ..283,419 |. ..283,470 |. .283,526 | . 7,443 |.01/07/2030 . |1.G FE ..
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 5 .... [. 09/25/2025 . |Paydoun ... .. .. 13,575 .. 13,751 .. 13,236 |.... .. 13,330 |.... .. 13,387 |.. . 188 |.... 188 ...601 |. 05/25/2039 . [1.A FM .
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other

Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 183,613,849 183,400,933 183,113,004 131,073, 159 3,998 3,998 42,230 183, 128,706 15,216 485,138 500, 354 7,743,897 XXX XXX
..12560D-AA-6 | CIP VI11 PRIVATE EQUITY BACKED ~ 4.300% ..... . 07/15/2025 . | Paydoun ... . 10/15/2035 . [1.G PL ....
..12560D-AB-4 |CIP V111 PRIVATE EQUITY BACKED  6.000% ..... [. 07/15/2025 . |Paydoun . A s s s N s o . 10/15/2035 . (2.B PL ...
..811243-AG-9 | SCULTOR ALTERN SOLUTIONS SERIES 144A 6 . 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. 15 440,619 15 000 000 15 000 000 |. X 15, 000 104 . 440,515 |. . 05/15/2030 . [3.A FE ....
..G2272#-AA-4 | COLLER PRIVATE EQUITY BACK NOT ABS-SER-2 .... [. 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |.... P 4,050,000 |........ 4,050,000 |........ 4,050,000 [.ooeeeeeiiiiiiiiiins fooveeies o Jeveeeiiiiiiiees fovceeiiiiiiiiee foviiiiiiiiiiins o 4,050,000 |.. . 04/30/2087 . [1.G FE ....
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating -

Equity Backed Securities (Unaffiliated) 20,043,057 19,602,438 19,601, 126 16,213, 176 (660,634) (660,634) 19,602,542 440,515 440,515 XXX XXX
..30296#-AH-9 | FP SOLAR FINANCE HOLDINGS LLC B-3 REV ........ . 07/31/2025 . | CSGAIMCSXP — GLIC GA - G100 .. |oeevvvvvrrvvrrnnnnns founnns 8,765,941 |........ 8,778,515 |........ 8,778,515 |........4,475,651 |....oooiiiiins | o e Lo o 8,778,515 |.. . (12,575) |....... (12,575) . 07/29/2028 . (2.A PL ....
..843032-AA-4 | SOUTHERN GRAPHICS INC 10.143% 12/20/26 . 07/01/2025 . | Redemption 100.0000 . 16,500,000 .16,500,000 .15,980,556 |. 16,138,522 |. .279,108 |. 279,108 |.. . 12/20/2026 . [2.A PL ...
. 08866T-AB-8 |BIB MERCHANT VOUCHER RECEIVABL SERIES 20 .... [. 07/09/2025 . |Paydown .......oooeveieiiennnns .. .. 86,211 ...l 66,211 |............ 65,941 ... 44,790 |.... . 04/07/2028 . [1.G FE ....
1339999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating -

Other Financial Asset-Backed Securities - Not Self-Liquidating (Unaffiliated) 25,332,152 25,344,726 24,825,012 20,658,963 82,639 82,639 25,065,618 266,533 266,533 1,341,194 XXX XXX
..03790C-AA-9 | APL FINANCE LLC SERIES 2023 1A CLASS A 1 .... [. 08/12/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. .. 2,348,035 ..2,327,574 |. .2,334,324 |.. .2,338,787 . (192) |.. 106,836 |. 07/21/2031 . [1.C FE ....
..03790C-AA-9 | APL FINANCE LLC SERIES 2023 1A CLASS A 1 .... [. 07/20/2025 . |Paydown ......coovvvviiiiiiiininnnnns ..118,634 |. VU . 07/21/2031 . [1.C FE ....
..09531M-AA-8 | BLUE BRIDGE FUNDING LLC SERIES 2023 1A C .... [. 09/25/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |.... .3,880,330 |.... . 31,860 . 11/15/2030 . [1.F FE ....
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..09531M-AA-8 | BLUE BRIDGE FUNDING LLC SERIES 2023 1A C .... |. 09/15/2025 . [Paydown ........cceeuuvvreeemnnunnnns 1,143,843 |........ 1,143,843 |........ 1,143,779 | 1,143,743 [oiies oo 100 [ oo 100 [ s 1,143,843 |.. . 11/15/2030 . |1.F FE ....
..09531M-AC-4 |BLUE BRIDGE FUNDING LLC SERIES 2023 1A C .... |. 07/21/2025 . | CSGAIMCSXP - GLIC GA - G1001 . 6,610,946 ..6,551,000 ..5,923,146 |. .6,077,223 |. . .6,170,587 . 440,359 |. . 11/15/2030 . |3.B FE ....
..86803N-AA-5 | SUNSTRONG 2018-1 ISSUER LLC SERIES 2018- .... |. 09/30/2025 . |Call 100.0000 10,258,414 10,258,414 10,255,472 |. 10,256,100 |. 10,256, 138 ..2,276 |. . 11/20/2048 . |1.F FE ....
..86803N-AA-5 | SUNSTRONG 2018-1 ISSUER LLC SERIES 2018- .... |. 08/20/2025 . |Paydoun ... .. 323,380 ..323,380 ..323,287 |. ..323,307 |. .323,380 . . 11/20/2048 . |1.F FE ....
..00038R-AA-4 [ AASET 2019 2 TRUST SERIES 2019 2 CLASS A .... |. 09/16/2025 . |Paydoun . 34,468 24,510 |. 27,208 |. . 10/16/2039 . |2.C FE ....
..07359B-AA-5 [BEACON CONTAINER FINANCE Il LL SERIES 20 .... |. 09/20/2025 . |Paydoun . 85,000 84,438 |. 84,521 . 10/22/2046 . |1.F FE ....
..12565K-AA-5 [CLI FUNDING LLC SERIES 2021 1A CLASS A 1 .... |. 09/18/2025 . |Paydoun . 21,107 17,898 |. 18,381 . 02/18/2046 . |1.F FE ....
..148551-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019 1 .... |. 09/15/2025 . |Paydoun ... ... 23,950 ...23,955 |............ 28,951 . 04/15/2039 . |2.B FE ....
..14856C-AA-7 | CASTLELAKE AIRCRAFT SECURITIZA SERIES 20 .... |. 09/15/2025 . [Paydown ........ccevvuuieeeeemmnnnns foomeeeemiiiics et 9,023 29,009 |.............9,021 |.... . 06/15/2043 . |2.A FE ...
..30605Y-AB-7 |FALCON AEROSPACE LTD SERIES 2017-1 CLASS .... |. 09/15/2025 . |Paydoun . 11,886 11,933 |. 11,886 |. . 02/15/2042 . |1.F FE .
..30610G-AA-1 [FALCON AEROSPACE LTD SERIES 2019 1 CLASS .... |. 09/15/2025 . |Paydoun . 36,003 36,017 | 36,004 |. . 09/15/2039 . |1.F FE .
..30610G-AA-1 | FALCON AEROSPACE LTD SERIES 2019 1 CLASS .... |. 07/15/2025 . |Paydoun ... LW 1812 [ 1,811 . 09/15/2039 . |2.B FE ..
..4665IN-AA-2 | JOL AIR SERIES 2019 1 CLASS A 144A 3.9 .... |. 09/15/2025 . |Paydoun ... L 11,183 . 04/15/2044 . |1.F FE ..
..46651IN-AA-2 | JOL AIR SERIES 2019 1 CLASS A 144A 3.9 . 07/15/2025 . | Paydoun . .5,545 | . 04/15/2044 . |1.G
..48244X-AA-0 |KDAC AIRCRAFT FINANCE LIMITED SERIES 201 .... |. 09/15/2025 . |Paydoun . N 57,245 |. . 12/15/2042 . |4.A
..55283L-AA-3 | MAPS LTD SERIES 2019 1A CLASS A 144A 4 .... |. 07/28/2025 . [Various .. 899,972 ..899,972 ..899,958 |. ..899,958 |. .899,972 . 03/15/2044 . |2.C .
..55283L-AA-3 |MAPS LTD SERIES 2019 1A CLASS A 144A 4 .... |. 07/15/2025 . |Paydoun ... 16,435 16,435 16,435 |. 16,435 |. 16,435 . 03/15/2044 . |2.C .
..56564R-AA-8 | MAPS LTD SERIES 2018-1A CLASS A 144A 4 .... |. 07/28/2025 . |Call 100.0000 .. 109,468 ..109,468 ..108,437 |. ..109,346 |. .109,468 . 05/15/2043 . |1.F FE ...
..56564R-AA-8 | MAPS LTD SERIES 2018-1A CLASS A 144A 4 .... |. 07/15/2025 . |Paydoun ... . . . .7,072 ). .7,080 . 05/15/2043 . |1.F FE ...
..63943B-AA-1 [NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |. 09/15/2025 . |Paydoun . 14,030 | . 4,262 . 11/15/2046 . |1.F FE ...
..63943B-AB-9 | NAVIGATOR AIRCRAFT ABS LTD NAV SERIES 21 . 09/15/2025 . | Paydoun . .4,261 | . 4,262 . 11/15/2046 . |2.B FE ...
..80306A-AA-8 [ SAPPHIRE AVIATION FIN | LTD SERIES 2018- .... |. 07/15/2025 . |Paydoun . 10,106 |. 10,106 . 03/15/2040 . |1.F FE ...
..81758F-AA-8 [ SERVICE EXPERTS ISSUER SERIES 2024 1A CL .... |. 09/20/2025 . |Paydoun . 25,815 |. 25,817 . 11/20/2035 . |1.G FE ...
..85572R-AA-7 [ START LTD SERIES 2018 1 CLASS A 144A 4 .... |. 09/15/2025 . |Paydoun . .5,743 | 5,808 . 05/15/2043 . |1.F FE ...
..87404L-AA-0 [TLUND 2019 1 SERIES 2019 1 CLASS A 144A ..... |. 09/15/2025 . |Paydoun . 10,250 |. 10,653 . 12/15/2044 . |2.A FE ...
..94354K-AA-8 [WAVE USA SERIES 2019 1 CALSS A 144A 3. .... |. 09/15/2025 . |Paydoun . 38,902 |. . 09/15/2044 . |2.A FE ...
..00037U-AD-2 [AASET 2018 3 NOTE ISSUER DAC SERIES 2018 .... |. 09/15/2025 . |Paydoun . A L. 73,692 ... . 12/15/2038 . |2.B FE ...
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 26,235,374 26,153,358 25,457,515 25,626,022 25,757,454 477,920 477,920 1,328,615 XXX XXX
..59170J-A*-9 [ METRONET INFRA ISSUER LLC MNET ~ 7.860% ..... . 07/24/2025 . |Redemption 100.0000 ....... fooeeeiiiiiiiiiiiiinn oo 16,000,000 |...... 16,000,000 |...... 16,000,000 |...... 16,000,000 [...occvvvvveene foovvvrvniiiinis oo s o s 16,000,000 |.. . 747,573 |. 10/20/2053 . |1.F FE ...
..59170J-A@-7 |METRONET INFRA ISSUER LLC MNET  9.110% ..... |. 07/24/2025 . |Redemption 100.0000 ...ooon foeriiiiiiiiiiieiinn o 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 [...eeeeemmmminne foomeirimniiinn oo e e [ 5,000,000 |. ...270,769 [. 10/20/2053 . [2.B FE ...
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 21,000,000 21,000,000 21,000,000 21,000,000 21,000,000 1,018,342 XXX XXX
..0008Ma-AA-5 | ACM NORTHERN ASSETCO | LLC  8.689% 05/1 .... |. 08/12/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... veeenn. 1,415,539 . veeen. 1,415,539 ... . 7,415,539 |.. . 05/12/2034 . |2.B PL ...
..0008Ma-AA-5 [ ACM NORTHERN ASSETCO | LLC  8.689% 05/1 . 08/12/2025 . |Redemption 100.0000 . 46,683 46,683 N 46,683 |. . 05/12/2034 . |2.B PL ...
..0010M#-AA-9 [ACS NB 2 7.500% 12/31/27 .ovvereeee . 09/15/2025 . | Redemption 100.0000 . ,024,923 ,024,923 .. 1,024,923 |. 01,024,923 |. . 12/31/2027 .|2.B PL ...
..00197*-AA-1 [ ACS AERO 2 EPSILON US LLC ~ 5.500% 04/21 . 09/15/2025 . | Redemption 100.0000 . . 1,132,165 1,132,165 ..1,134,070 |. 01,133,494 | . 04/21/2027 . |2.A PL ...
..05605G-AQ-5 |B2R MORTGAGE TRUST CMBS-SER-2015-2 CL-E . 09/01/2025 . | Paydoun 2,309,561 .. 2,309,561 ..2,014,709 |. 2,272,540 |. . 11/15/2048 . |2.A FE ...
..06430#-AA-1 |BANK OF UTAH  8.273% 09/17/31 ... . 09/15/2025 . | Redemption 100.0000 . 64,690 64,690 |. 64,690 |. . 09/17/2031 .|2.C Z ..
..12510H-AM-2 | CAPITAL AUTOMOTIVE REIT SERIES 202 weee |- 09/15/2025 . | Paydown ... 313 .293 |. 204 . 08/15/2051 . |1.E FE ...
..12510H-AQ-3 [ CAPITAL AUTOMOTIVE REIT SERIES 2022 1A C .... |. 09/15/2025 . |Paydoun . 2,500 2,500 .2,500 | . 03/15/2052 . |1.E FE ...
..12510H-AT-7 [CAPITAL AUTOMOTIVE REIT SERIES 2023 1A C .... |. 09/15/2025 . |Paydoun . 2,500 2,417 .2,441 | . 09/15/2053 . |1.E FE ...
..12565K-AE-7 [CLI FUNDING LLC SERIES 2022-1A CLASS A1 ..... |. 09/18/2025 . |Paydoun . 10,000 8,707 4,356 | . 01/18/2047 . |1.F FE ...
..33768N-AA-0 [FIRSTKEY HOMES TRUST SERIES 2022 SFR1 CL .... |. 09/01/2025 . |Paydoun . 24,448 24,447 |. 24,423 |. s . 05/19/2039 . |1.A FE ...
..43730X-AB-0 [HOME PARTNERS OF AMERICA TRUST SERIES 20 .... |. 09/01/2025 . |Paydoun . 247 222 . 223 ) . . 01/17/2041 . |1.C FE ...
..553427-AA-3 [MARITIME PARTNERS LLC SERIES 2023 1A CLA .... |. 09/15/2025 . |Paydoun . ..212,758 ..212,757 |. ..212,750 |. .272,758 . 05/15/2063 . |1.F FE ...
..86745B-AA-2 | SUNNOVA SOL VI ISSUER LLC SNV 6.580% ..... . 07/30/2025 . | Paydown ... 112,659 .... 109,801 . . 112,659 . 07/30/2059 . |1.G FE ...
..86745J-AA-5 |HELIOS ISSUER LLC SERIES 2018-1A CLASS A .... |. 07/20/2025 . |Paydoun ... . . .99, .. . 07/20/2048 . |1.F FE ...
..86773P-AA-6 | SUNRUN CALLISTO ISSUER LLC SERIES 2019 1 . 09/30/2025 . | Paydoun . ..201,453 ..201,441 |. .201,453 . 06/30/2054 . |1.D FE ...
..92873R-AC-5 [VOLOFIN FINANCE DAC ABS-SER-2024-1A 6. .... |. 09/15/2025 . |Paydoun . ..2,011,372 ..2,011,356 |. .2,011,372 . 06/15/2037 . |1.F FE ...
..92873R-AD-3 [ VOLOFIN FINANCE DAC ABS-SER-2024-1A CL-D .... |. 09/15/2025 . |Paydoun . I R I . vo feeeeenn....664,355 |.. . 06/15/2037 . |2.B FE ...
..BES420-47-2 [MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO .... |. 09/25/2025 . |Redemption 100.0000 ....... , B Y A P AP FPTT TP OO FETTTUOTTUOPTT FETTTOUTTUUN FETTTTTTTUOTTT FTTTOTrTe 310,757 . 05/30/2029 . |2.A PL ...
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..BES4R7-G5-8 |BANK OF UTAH  8.840% 01/03/31 ................. . 09/11/2025 . | Redemption 100.0000 .. 528,968 .528,968 |.. ..6,048 |. 01/03/2031 . [2.B Z .....
..D1005#-AA-3 | APF 5 PROJEKT NR 5A GMBH & CO GOAL PORTE . 07/30/2025 . | Redemption 100.0000 . .. 136,990 .136,990 5,935 |. 11/27/2030 .|12.B Z ..
..D1005#-AA-3 | APF 5 PROJEKT NR 5A GMBH & CO GOAL PORTE .... . 09/30/2025 . |Redemption 100.0000 . ..271,916 .271,916 . 14,753 |. 11/27/2030 . [2.B FE ...
..G2965*-AA-0 | ACS AERO 3 ALPHA LTD  4.570% 03/31/26 . . 09/15/2025 . | Redemption 100.0000 . .. 346,415 ..346,415 .346,415 . 03/31/2026 . [2.B PL ...
..G8B227*-AA-1 | SKY VIEW IBERIA  7.900% 06/23/28 ..... . 09/29/2025 . | Redemption 100.0000 . 69,317 69,317 |. 69,317 . 06/23/2028 . |2.C PL ...
..86212X-AG-5 | STORE MASTER FUNDING LLC SERIES 2023 1A . 09/20/2025 . |Paydown .............oeeens ..3,875 .3,881 . 3,875 . 05/20/2083 . 1.C FE ..
..37186F-AB-0 | GASL BERWMUDA A 1 LTD  8.630% 08/31/29 . . 07/25/2025 . | Redemption 100.0000 . .. 109,691 ..109,691 |. .109,691 . 08/31/2029 . [1.F PL ..
..37186F-AB-0 | GASL BERMUDA A 1 LTD  8.630% 08/31/29 ...... . 09/25/2025 . | Redemption 100.0000 . 1,773,855 1,773,855 |.... 1,773,855 |.. . 08/31/2029 . 1.F FE ..
..BES4A2-AH-7 | AMENTUM ALPHA LTD AMENTUM - A321 - IBERI .... . 08/28/2025 . |Redemption 100.0000 13,500,000 13,500,000 |.... 13,500,000 |.. . 12/27/2027 . 3.B FE ..
..BES4RH-T0-3 | VAYU HOLDINGS | DAC  7.105% 12/31/34 ... . 09/18/2025 . | Redemption 100.0000 . .. 564,723 .564,723 . 12/31/2034 . |2.B Z .....
..62435%-AA-2 | CORRAGH FINANCE DESIGNATED ACT  6.500% . 09/15/2025 . | Redemption 100.0000 . K .. 456,867 .456,867 . 10/31/2029 . [2.A PL ...
..G2960*-AA-5 |ACS SL V LIMITED  6.940% 03/31/26 ............ . 09/23/2025 . | Redemption 100.0000 ....... . 03/31/2026 . |3.CPL ...
..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 ............ . 09/22/2025 . | Redemption 100.0000 ....... . 12/12/2027 . [2.A PL ...
..G6521*-AA-8 |NIDA LEASING 1 DESIGNATED HESTON - MSN 2 .... . 09/25/2025 . |Redemption 100.0000 . K . 05/15/2030 . [2.C FE ...
..G7573#-AA-9 |RIVE ENGINE LEASING LIMITED ~ 5.000% 04/ .... [. 07/11/2025 . | Redemption 100.0000 . .2 161,625 2 161,625 . 2 161,625 |. . 04/30/2027 . (2.B PL ...
..G8218#-AA-8 |DAOL INVESTMENT & SECURITIES C  7.754% . 09/03/2025 . | Redemption 100.0000 . 57,003 57,093 57,093 |. . 10/30/2029 . [2.A FE ...
..G8222#-AA-2 | SKY VOYAGER IV 7.613% 10/30/30 ... . 09/03/2025 . | Redemption 100.0000 . 64,773 64,773 64,773 |. , K , . 10/30/2030 . [2.B PL ...
. G8666@-AA-7 |TAI | AERO TEN LTD TITAN THY  6.782% 08 .... [. 09/15/2025 . | Redemption 100.0000 . .. 199,362 ..199,362 ..199,362 |. ..199,362 |. .199,352 . 08/12/2031 . [2.C FE ...
..G9401#-AA-3 | AIR CANADA TL MSN 1772  5.293% 12/30/26 . 09/15/2025 . | Redemption 100.0000 . 45,384 ... 45,384 ... 44,670 |. ...44,713 |. ..44.911 . 12/30/2026 . [3.A PL ...
..G9631#-AA-6 | AERGO TL MSN 29786  7.248% 12/15/29 .... . 09/17/2025 . | Redemption 100.0000 . .. 3,419,923 ..3,419,914 |. .3,419,928 |. . 3,419,928 . 12/15/2029 . [2.A PL ...
..G9531@-AA-8 | WELLINGTON LEASING NO.34  6.500% 03/31/ .... |. 09/15/2025 . Hedemptlon 100.0000 . ..128,026 ..128,026 |. ..128,026 .128,026 . 03/31/2029 . |2.CPL ...
..00258P-AA-1 | APOLLO AVIATION SECURITIZATION SERIES 20 .... [. 09/16/2025 . |Paydoun .. . 9,025 . 02/16/2050 . [1.F FE ..
..05377R-EA-8 | AVIS BUDGET RENTAL CAR FUNDING SERIES 20 .... [. 09/20/2025 . |Paydoun . 83,333 . 02/20/2027 . [1.F FE ..
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 09/01/2025 . |Paydouwn . . 08/21/2045 . [1.F FE ..
..97064G-AA-1 |WILLIS ENGINE SECURITIZATION T SERIES 20 .... [. 09/15/2025 . | Paydoun . . 05/15/2046 . [1.F FE ..
..00258B-AB-0 | APOLLO AVIATION SECURITIZATION SERIES 21 .... [. 09/15/2025 . |Paydoun . . 01/15/2047 . 2.B FE ..
.. 12510H-AN-0 | CAPITAL AUTOMOTIVE REIT SERIES 2021 1A C .... [. 09/15/2025 . | Paydoun . . 08/15/2051 . [1.E FE ..
..12807C-AA-1 | CAL FUNDING IV LTD SERIES 2020 1A CLASS ..... [. 09/25/2025 . |Paydown . . 09/25/2045 . [1.F FE ..
..43730X-AC-8 |HOME PARTNERS OF AMERICA TRUST SERIES 20 .... [. 09/01/2025 . |Paydoun ... . 01/17/2041 . [1.F FE ..
..55283Y-AA-5 |MC LTD ABS-SER-2021-1 CL-A 144A  2.627% .... [. 09/05/2025 . |Paydoun ... . 11/05/2035 . [1.F FE ...
..67181D-AD-3 | OAK ST INVT GRADE NET LEASE FD SERIES 20 .... [. 09/20/2025 . |Paydoun . . 10/20/2050 . [1.C FE ...
..78449A-AA-0 | SLAM 2021 1 LLC SERIES 2021 1A CLASS A 1 .... [. 09/15/2025 . |Paydoun . . 06/15/2046 . [1.F FE ...
..78449A-AC-6 | SLAM 2021 1 LLC SERIES 2021 1A CLASS B 1 .... [. 09/15/2025 . | Paydoun ... . 06/15/2046 . [2.B FE ...
..86212V-AG-9 | STORE MASTER FUNDING LLC SERIES 2018-1A ..... . 09/20/2025 . | Paydoun ... . 10/20/2048 . [1.C FE ...
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... |. 09/01/2025 . |Paydoun . , , , K , . 08/21/2045 . [1.F FE ...
..88315L-AG-3 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 09/20/2025 . |Paydoun . .. 120,317 ..120,317 ..119,013 |. 120,317 . 09/20/2045 . [1.F FE ..
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS SERIES 2021- .... [. 09/20/2025 . |Paydoun ... ... 12,000 ...12,000 ...10,668 |.... ..12,000 |.. . 04/20/2046 . [1.F FE ..
..88315L-AS-7 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... . 09/20/2025 . | Paydoun ... .. 18,000 ...18,000 ...15,718 |.... ..18,000 |.. . 08/20/2046 . [1.F FE ..
..89680H-AE-2 | TRITON CONTAINER FINANCE LLC SERIES 2021 .... [. 09/20/2025 . |Paydoun ... 21,250 21,250 18,331 |. 21,250 . 03/20/2046 . 1.F FE ..
..92212K-AB-2 | VANTAGE DATA CENTERS LLC SERIES 2020 1A ..... |. 09/08/2025 . |Call 100.0000 .. 250,000 ..250,000 ..242,157 |. .249,779 . 09/15/2045 . [1.G FE ..
..86190B-AB-0 | STORE MASTER FUNDING LLC SERIES 2021 1A ..... [. 09/20/2025 . |Paydoun ... . 875 .875 .815 |. .875 . 06/20/2051 . [1.A FE ..
..86212X-AP-5 | STORE MASTER FUNDING LLC SERIES 2024-1A ..... . 09/20/2025 . | Paydoun . .. 313 313 ..312 ... ..313 .. . 05/20/2054 . [1.C FE ..
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 42,615,254 42,615,254 42,266,081 39,751,936 74,024 74,024 42,615,559 (306) (306) 2,029,709 XXX
..000112-AA-0 | ASK FUNDING LLC ABS-SER-2005-Al CL-A 5 .... [. 09/10/2025 . |Paydoun ... L T7,938 |l 77,938 s e (77,938) |. .. (77,938) |... 7,192 |. 04/10/2035 .
..000112-AB-8 | ASK FUNDING LLC SERIES 06-A  4.874% 11/ .... [. 09/10/2025 . |Paydown . ..316,758 |. ..316,758 |. .(316,758) | .(316,758) . 11/10/2036 .
..233046-AL-5 |DB MASTER FINANCE LLC SERIES 2019 1A CLA .... [. 08/20/2025 . |Paydoun ... .6,875 6,363 | 4,078 [ [ 437 | 437 |... .6,875 |.. . 05/20/2049 .
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021 1A CLA .... [. 08/20/2025 . |Paydown ......ccooviiiiiiiiiiiiiinnns Jooveeveennnnnnnnnnns Joeeennnnnn6,5000 |oeeeeeinnns 6,500 |............ 6,4% |.............6,497 |.... ...6,500 |.. . 11/20/2061 .
..44148J-AM-1 |HOTWIRE FUNDING LLC ABS-SER-2024-1A CL-C .... . 07/21/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 . 06/20/2054 .
..59170J-AH-1 | METRONET INFRASTRUCTURE ISSUER SERIES 20 .... |. 07/24/2025 . |Call 100.0000 ... . 2,750,000 ..2,750,000 ..2,749,523 |. 2,749,694 |. .2,749,733 . 04/20/2054 .
..78396Y-AA-1 | SESAC FINANCE LLC SERIES 2019 1 CLASS A2 .... |. 07/31/2025 . |Cal | 100.0000 11,750,000 .11,750,000 .11,659,137 |. 11,664,938 |. 11,684,260 . 07/25/2049 .
..78396Y-AA-1 | SESAC FINANCE LLC SERIES 2019 1 CLASS A2 .... [. 07/25/2025 . |Paydoun ... 31,250 31,250 31,008 |. 31,024 |. . 07/25/2049 .
..78396Y-AB-9 | SESAC FINANCE LLC SERIES 2022 1 CLASS A2 .... |. 07/31/2025 . |Call . 1,364,063 ,364,063 ,327,924 | . 1,349,532 |. . 07/25/2052 .
..78396Y-AB-9 | SESAC FINANCE LLC SERIES 2022 1 CLASS A2 .... |[. 07/25/2025 . [Paydown .......ccooeeviiiiiiiiiiiiins Joveeieeieeiiiiiiiens |oveeeeeeees 3,516 |.vvvvreenes 3516 ..o 3,422 |.............3,478 |.... . 07/25/2082 .
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..78396Y-AD-5 | SESAC FINANCE LLC SERIES 2024 1 CLASS A2 .... |. 08/12/2025 . | GUGGENHEIM SECURITIES, LLC ..... . . ........5,417,500 |.... . 74,914 |.........74,914 278,286 |. 01/25/2054 . |2.C FE .
..78396Y-AD-5 | SESAC FINANCE LLC SERIES 2024 1 CLASS A2 .... [. 07/25/2025 . |Paydoun ... X ... 13,750 ... 13,750 |. ... 13,750 |. o) . K ...662 |. 01/25/2064 . [2.C FE ..
..87342R-AC-8 | TACO BELL FUNDING LLC SERIES 16-1A CLASS .... [. 09/24/2025 . |Various ..984,375 ..982,018 |. ..375,000 |. ..1,085 | 1,085 .983,104 .40,634 |. 05/25/2046 . [2.B FE ..
. 00011#-AA-1 | ASK FUNDING LLC ABS-SER-2004-Al CL-A 5 .... [. 09/10/2025 . |Paydoun . ..333,020 |. ..333,020 |. . (333,020) | . (333,020) .23,515 |. 04/10/2034 . 5.B GI ..
..433674-AA-6 |NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... [. 09/25/2025 . |Paydoun . .5, K .5,887 |. K 151 . 12/25/2025 . |2.C FE ..
..62055)-AA-4 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... [. 09/25/2025 . |Paydoun . , K 13,107 |. 368 |. 11/25/2025 . [2.C FE ..
..98920M-AA-0 | ZAXBY S FUNDING LLC SERIES 2021 1A CLASS .... [. 07/30/2025 . |Paydoun . , K .3,694 |. .94 |. 07/30/2051 . [2.B FE ...
..038779-AB-0 | ARBYS FUNDING LLC SERIES 2020 1A CLASS A .... [. 07/30/2025 . |Paydoun ... , K ... 12,310 |.... ...304 |. 07/30/2080 . [2.C FE ...
..233046-AF-8 | DB MASTER FINANCE LLC SERIES 2017-1A CLA .... [. 08/20/2025 . |Paydoun ... ....834 |.... ....26 |. 11/20/2047 . (2.B FE ..
..233046-AK-7 | DB MASTER FINANCE LLC SERIES 2019 1A CLA .... [. 08/20/2025 . |Paydoun ... ..1,250 .1,187 | L1213 | .38 |. 05/20/2049 . (2.B FE ..
..25755T-AE-0 | DOMINOS P1ZZA MSTR ISSUER LLC SERIES 201 .... |. 09/05/2025 . |Cal | 100.0000 .. 927,500 ..927,500 . 887,900 |. ..914,180 |. . .35,733 |. 10/25/2045 . [2.A FE ..
..25755T-AJ-9 | DOMINOS P1ZZA MSTR ISSUER LLC SERIES 201 .... |. 09/05/2025 . |Call 100.0000 ... . 236,875 230,213 |...........232,992 . ..8,3%6 |. 07/25/2048 . 2.A FE ..
..28000X-AA-6 | EDGECONNEX DATA CENTERS ISSU SERIES 2022 .... . 09/25/2025 . |Paydoun ... .. 18,750 .. 18,237 |.... ...531 |. 03/25/2052 . [2.B FE ..
..33830J-AE-5 |FIVE GUYS FUNDING LLC SERIES 2023 1A CLA .... [. 07/25/2025 . |Paydoun . 15,250 16,330 | 854 |. 01/26/2064 . (2.C FE ..
..78475C-AA-3 | SSI ABS-25-1 ISSUER LLC ABS-SER-2025-1 C .... . 07/30/2025 . |Paydoun . .2,8% .2,8% |. .17 |. 07/25/2065 . [1.G FE ..
..81761T-AA-3 | SERVICEMASTER BRANDS SERIES 2020 1 CLASS .... . 07/30/2025 . |Paydoun . 1,750 1,754 | .37 |. 01/30/2061 . [2.C FE ..
..81761T-AC-9 | SERVICEMASTER BRANDS SERIES 2020 1 CLASS .... . 07/30/2025 . |Paydoun . . 4,750 4,751 |. 119 . 01/30/2051 . |2.C FE ..
..817743-AA-5 | SERVPRO MASTER ISSUER LLC SERIES 2019 1A .... [. 07/25/2025 . |Paydown . 13,375 13,356 | 389 |. 10/25/2049 . (2.C FE ..
..817743-AE-7 | SERVPRO MASTER ISSUER LLC SERIES 2021 1A .... . 07/25/2025 . |Paydoun . 1,750 .1,685 |. .31 | 04/25/2051 . [2.C FE ..
..817743-AG-2 | SERVPRO MASTER ISSUER LLC SERIES 2022 1A .... . 07/25/2025 . |Paydown . 117 |. 01/25/2052 . |2.C FE ..
..83546D-AG-3 | SONIC CAPITAL LLC SERIES 2020-1A CLASS A .... [. 09/20/2025 . |Paydoun . .55 |. 01/20/2050 . (2.B FE ..
..83546D-AJ-7 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... [. 09/20/2025 . |Paydoun . .25 |. 01/20/2080 . (2.B FE ..
..83546D-AN-8 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A .... [. 09/20/2025 . |Paydoun . .14 |. 08/20/2051 . (2.B FE ..
..83546D-AQ-1 | SONIC CAPITAL LLC SERIES 2021-1A CLASS A .... [. 09/20/2025 . |Paydoun . 193 |. 08/20/2051 . |2.B FE ..
..864300-AE-8 | SUBWAY FUNDING LLC SERIES 2024-1A CLASS ..... |. 07/30/2025 . |Paydoun . 610 |. 07/30/2054 . |2.B FE ..
..864300-AL-2 | SUBWAY FUNDING LLC SERIES 2024 3A CLASS ...... [. 07/30/2025 . |Paydoun . 360 |. 07/30/2054 . (2.B FE ..
..95058X-AL-2 | WENDYS FUNDING LLC SERIES 2021 1A CLASS . 09/15/2025 . | Paydoun . .31 |. 06/15/2051 . [2.B FE ..
..95058X-AP-3 | WENDYS FUNDING LLC SERIES 2022 1A CLASS ...... . 09/15/2025 . | Paydoun . . ...408 |. 03/15/2062 . [2.B FE ..
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 28,717,227 28,642,313 29,190,561 28,635,544 (690,256) (690,256) 28,557,821 159,406 159,406 1,354,157 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 811,459,758 808,905, 126 812,720,892 600,358,478 (3,513,252) (3,513,252) 133,720 804,958,114 112,279 6,501,632 6,613,911 38,788, 126 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 811,459,758 808,905, 126 812,720,892 600,358,478 (3,513,252) (3,513,252) 133,720 804,958,114 112,279 6,501,632 6,613,911 38,788, 126 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 811,459,758 808,905, 126 812,720,892 600,358,478 (3,513,252) (3,513,252) 133,720 804,958,114 112,279 6,501,632 6,613,911 38,788, 126 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,354,729,949 1,359,883,038 1,334,907, 428 992,152,474 (2,406,941) 448 (2,407,389) 343, 186 1,330,024, 160 106,771 9,945,534 10,062,305 73,839,057 XXX XXX
..7509351-80-2 |REINSURANCE GRP OF AMER .......ccvvvvvvevniinnnnnes | 08/13/2025 . |Various ............................. | ...... 87,781.000 |...... L 0 R N 2,172,672 |........... 862,050 |....ooooveiiiins oeeeeens [Iit) ] R R [RIit) ] R RN 2,169,433 |...oevveiiiiinnn fonnnnnns 8,676 |.......... 8,676 |............ 63,093 |....ccoe ennnne 2.BFE ..
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 2,178,110 XXX 2,172,672 862,050 (3,239) (3,239) 2,169,433 8,676 8,676 63,093 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 2,178,110 XXX 2,172,672 862,050 (3,239) (3,239) 2,169,433 8,676 8,676 63,093 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 2,178,110 XXX 2,172,672 862,050 (3,239) (3,239) 2,169,433 8,676 8,676 63,093 XXX XXX
..BGH449-B0-2 |BEAUMONT FINANCIAL PARTNERS ..........ccceeennns | 09/18/2025 . |DIRECT FUNDING ...oovvvnnnnnnnnenes |...2,072,716.890 ....... 3,455,001 [...ccccoeiinnnnn founnnnns 2,072,717 |........ 3,356,759 |... (1,284,042) |....evvvvvvnnnne fovunnnnnnnnnnnns . (1,284,042) ). eveeees P74 VAN R R 1,382,284 |..... 1,382,284 [ oo e e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,485,001 XXX 2,072,717 3,356,759 | (1,284,042) (1,284,042) 2,072,717 1,382,284 1,382,284 XXX XXX
5989999997. Total - Common Stocks - Part 4 3,455,001 XXX 2,072,717 3,356,759 (1,284,042) (1,284,042) 2,072,717 1,382,284 1,382,284 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 3,455,001 XXX 2,072,717 3,356,759 (1,284,042) (1,284,042) 2,072,717 1,382,284 1,382,284 XXX XXX
5999999999. Total - Preferred and Common Stocks 5,633,111 XXX 4,245,389 4,218,809 (1,284,042) (3,239) (1,287,281) 4,242,150 1,390,960 1,390,960 63,093 XXX XXX
6009999999 - Totals 1,360,363, 060 XXX 1,339, 152,817 996,371,283 (1,284,042) | (2,410,180) 448 (3,694,670) 343, 186 1,334,266,310 106,771 11,336,494 11,443,265 73,902, 150 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 06/12/2024 |. 06/14/2034 |............... 1f...... 50,000,000 {(3.7307%)  oeeuueeeermnmnnns foeeemmmmeeeeeeenn foeeeeeeeenees e [ e 143,562 [..eeeeeeeeeeeee Jeeemmeeeeeeee foeeeeee e e 737,548 | .......... (b) 0410 ......
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/17/2024 |. 06/20/2034 |............... 1f..... 50,000,000 {(3.6902%)  |eeeeuriiriinnnnns foorernnineeeennn e e [ 229,725 |.eevvveeeeiinn [ e [ 738,243 | .......... (b) 0410 ......
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f...... 50,000,000 |(3.66918%)  |oveuuueeeermmnnas foerrmmmmeeeeeenn [ e [ e 272,716 [ e foreeeeeeeeeen [ e 738,359 | ......oeen (b) 0410 ......
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f..... 50,000,000 |(3.6711%)  |oeeeenvrrvrennnnns foorrernnnneeeenns o e [ [ 268,862 [....oevvvneiiiies i [ [ e 738,359 | .......... (b) 0410 ......
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f...... 50,000,000 |(3.6411%)  |oeeeueeeermmnnnes foeeemmmneeeeeeenn [ e [ e 329,083 |..eeeeeeeennies [oreeemnnieeeeennn freeeeeeeenieees feeer e e 738,359 | .......een (b) 0410 ......
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f..... 50,000,000 |(3.6287%)  |oeeeenrrrriennnns foorernnnnnneeennn o e [ 353,975 |.oeviiiiieeeiinn [ e [ 738,359 | .......... (b) 0410 ......
......... SOFR-01S

10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFK8NNNCLQOF39 ). 07/11/2024 |. 07/16/2034 |............... 1]..... 100,000,000 |(3.6486%)  f-eiieeernniaerernn Joneeeeeennnnes freeenenneeeernnn [rrnnereeeenninees [eeeereiinnn Jenennns 668,571 [..oeeeenniieiees Jorreneeneeiiiis forreerniieeeeeen feeeeeeeiiie [ 1,482,501 | .......... (b) 0410 ......
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate XXX 2,266,495 5,911,730 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 2,266,495 5,911,730 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX

....... 4.0885% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooovviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/25/2009 |. 06/29/2029 |............... ... 30,000,000 [Compound) ~ ueieiiiiiiiiinin foovreiiiinnniins feaenans (129,140)).......... 479,212 | oo | 479,212 ]......... 778,135 |ueiiviiiinnnns Jovvnnnineieninns [ o 290,295 (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)
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .4.246% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/15/2010 |. 12/17/2030 |............... 1f..... 35,000,000 [0IS Compound)  .evveenevevnnnnns fooveevvnnninrinns founnnns (113,632))......... 935,433 | ... 935,433 |...... PR A T (0 R U RPN AR 399,555 | ..........|(b) 0411 ......
...... 4.28625% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 04/08/2011 |. 04/12/2031 |........een.... 1f...... 10,500,000 [Compound)  feueeeeieineiees Jemne e feeeeeeee (30,919)f......... 310,305 [.evveneeees foereeeee 310,305 |......... 344,103 | o e e 123,464 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT ..3.88% / (SOFR{
Fixed Swap ......o.euenn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeniiis SNZ20JLFK8NNNCLQOF39  |. 06/14/2011 |.06/16/2031 |............... 1f...... 30,000,000 [01S Compound)  -vveeeeeeeermmmnnn foeveemmmmneeeeenn founnnns (179,444)|......... 268,521 [.evveeeees o 268,521 |...... 1,053,552 [.eneeeeeeneieeee Jeeemmneeeeeenes oo s 358,384 | .......... (b) 0411 ......
....... 3.2675% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 08/02/2011 |. 08/04/2026 |.... [ I IO 40,000,000 [Compound) .. (422,312)....... (239,49) ... (239,490),.........449,673 |. 183,658 | ..........|(b) 0411 ......
...... 2.65125% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 02/02/2012 |. 02/06/2037 |............... 1f...... 50,000,000 [Compound) ~ eeeenneeeermnnnnn foeeeeenneeeeeenn feeeenns (758,127)..... (6,336,569)] ...ccvunnns fennnn (6,336,569)...... 1,899,887 | eeeeeeeeeeeeeee foee e e o 842,388 | .......... (b) 0411 ......
....... 2.6475% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f..... 75,000,000 [Compound)  [uvueniiriinnnins foerernieeeeinnn [ (1,139,291)|..... (4,663,814)(........... |..... (4,663,814)f...... FC T Y1V N R FORRRUURRRR R 945,309 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.65% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f..... 75,000,000 [0IS Compound)  +vveenrvvrnennnns foovevmmnnneernnnns fonns (1,137,890)|..... (4,653,187)( ... |nnne (4,653,187)...... 3,146,576 [...ovvveiineenns | [ e 945,309 | .......... (b) 0411 ......
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.795% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/03/2012 |. 02/07/2037 |............... 1f..... 50,000,000 [0IS Compound)  .evveenevvvnnnnns foovervmnnninienns founnnns (704,419)|..... (5,675,976)( ... |onne (5,675,976)...... LRI T K T R U RPN RN 842,489 | .......... (b) 0411 ......
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.74% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/10/2012 |. 02/14/2037 |............... 1f..... 20,000,000 [0IS Compound)  .evvvenevvrmnnnns fooveevvnnnineenns founnnns (289,987)|..... (2,377,850) vevnneannn [ (2,377,850)......... ATV T O EORRRUURN AR . 337,280 [ ..oeennnnn (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.87% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/09/2012 |. 04/11/2042 |............... 1f..... 50,000,000 [0IS Compound)  |.evvvenevevnnnnns fooveevmmnnieeenns founnnns (676,382)f..... (8,170,629)( ..evvveecs | (8,170,629)|...... 1,293,202 |.oevvvieniviinnnn [ e e 1,016,379 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.43% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/17/2012 |. 04/19/2032 |............... 1f..... 73,000,000 [0IS Compound)  evveenvvernnnnnns foovevmnnnnnernnnns fonns (1,082,719)..... (4,493,150)] .oevvvnnnnn fonnnn (4,493,150)|...... 3,061,400 [...ovveevennnnnns fvvnnneeeeninnns [ o 934,263 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.36% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 05/15/2012 |. 05/17/2027 |............... 1f.... 100,000,000 [01S Compound)  [...evvvvvunnnivnns Jovnenenieiiiin [ (1,733,877)..... (2,149,957)| ceevvvnnnnn fennnn (2,149,957)|...... 2,326,872 |evveeieiiiiinn [ e e 637,629 [ .......... (b) 0411 ......
...... 2.51375% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... EXCH SNZ20JLFKBNNNCLQOF39  |. 05/17/2012 |. 05/21/2042 |.... U I O 75,000,000 [Compound) .. (1,214,244)|.... (15,620,265) ... .. (15,620, 265)(...... 1,928,077 [oeeeeeeeeeeeeeee foeeeeeeeeeees e fes 1,529,610 | ..........|(b) 0411 ......
....... 2.2875% /
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  |. 06/01/2012 |. 06/07/2042 |............... 1f.... 100,000,000 [Compound) ~ [oeeeevernnnniiiins [ .... (1,788,016)[... (23,677,719)........... .. (23,677, 719)...... 2,554,956 [...oeevvnniiiiinn [ e e 2,042,331 .......een (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.03% / (SOFR{
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 07/24/2012 |. 07/26/2042 |............... 1f..... 50,000,000 [0IS Compound)  .evvvenevvrmnnnns foovervmnnnieeiens founnnns (891,036)f... (11,863,281)] ........... .. (11,863,281)f...... 1,260,035 [.evevniieeiinn [ v e 1,025,263 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.323% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/01/2012 |. 10/03/2042 |............... 1f..... 80,000,000 |01S Compound)  [..eevvevvennneenns fevnnneeeiiinnnn [ (1,250,411)]... (16,234,171)]........... .. (16,234 171)f...... 1,976,705 [.evvvenneiiies [ v e 1,649,607 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.775% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/05/2013 |. 04/09/2043 |............... 1f..... 15,000,000 [01S Compound)  fuevevvrvvunnnnns Jovvmmnnnnreeiinnns foonens (213,556)|..... (2,770,553)] «evvvvnnnnn fennnn (2,770,553)f......... 350,985 |..evvvniiiinninn [ e e 313,947 | ..o (b) 0411 ......
...... 3.00311% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 02/15/2040 |............... 1f.... 207,000,000 [Compound)  [eeeeeeeeiiiieeees Jene e oo (2,594,479)|... (26,225,671)(......cccet |- (26,225,671)|...... 6,393,400 |..evneeeeeenn foeeeeeeeeen [ e 3,924,337 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.025% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....cooeeniiiets SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 10/28/2044 |............... 1f.... 100,000,000 [01S Compound)  [.eeeeevemmereeen Joumeeeeeeennies [oeees (1,236,981)|... (16,476,835)|........... |... (16,476,835)|...... 1,948,556 |...eeeeeeneneees Joeemmneeeeeenns oo e 2,183,881 .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 3.05% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....ooeeeniics SNZ20JLFKBNNNCLQOF39  |. 10/28/2014 |. 11/12/2044 |............... 1f...... 35,000,000 [01S Compound)  -vveeuneeeermmmnns fooeeemmmmneeeeenn founnnns (426,405)|..... (5,661,805)(.....cccees |-nnen (5,661,805)|......... 677,633 [.eeeeeeeeeeneees foeeemmneeeeeeenen fereeeeeeeeieees e 765,181 .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.796% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... [EXCH ....cooeeeeeens SNZ20JLFKBNNNCLQOF39  |. 06/02/2015 |. 06/04/2045 |............... 1f...... 52,000,000 [01S Compound)  -vveeueeeeermmmnnn fooveemmmnneeeeenn fornnnns (732,239)]... (10,422,873)[ ..evvvvnees |enn (10,422,873)|......... 927,186 [-.eeeeeennneeee Jeemmnneeeeeenin feeeeeeeeieeees feeee 1,153,326 | ..ovvennnn (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/02/2015 |. 06/04/2035 |.... [ I IO 33,000,000 |(2.717%) . .. 484,170 |...... 3,254,674 | .ccevrennnn fennnnn 3,254,674 |..... (1,344,837)].cevveeeeeinnnnns fooveeiinineeeeens feeveeennvvinnnns e 513,242 [ e[ (b) 0410 ...,
....... 2.2865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivieeinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeees SNZ20JLFK8NNNCLQOF39  |. 09/30/2015 |. 10/01/2030 |............... 1f...... 20,000,000 [Compound)  eeeennneeeernnnnn foeeeeennieeeeeenn feeenns (357,733)|..... (1,263,727 ceeeneeecs |oeeee (1,263,727)......... 824,340 e o [ e 223,653 | .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.846% / (SOFR{
Fixed Swap .....cooe.ens Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39 ). 01/20/2016 |. 01/22/2026 |............... 1f..... 30,000,000 [0IS Compound)  |-eveeueeeeemmnnnns froreemmmnnnnaeeenn Jounnnns (635,383)]....... (225,263)] ..ovvvvnnns Joennnns (225,263)......... 579,071 |..neiieiiiiiieees Jormmmeeeeeennnn forneeeeiiiineeees Joeniinns 83,801 .......... (b) 0411 ......
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¢'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 ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.31% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/20/2016 |. 01/22/2046 |............... 1f...... 9,000,000 [01S Compound)  fveeevevvenennnnns Joevvnnneneiinnnns foeenens (159,411)]..... (2,460,222)| .eevvvnnnnn fennnn (2,460,222)......... LT 7 FO RPN RN T 202,810 [ (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.765% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/11/2016 |. 02/16/2031 |............... 1f...... 8,000,000 [01S Compound)  [veeevvvrrnvnnnnns Joevvmnnneeeeinnnns foennns (174,279)|....... (752,052)] .eevvvnnnn funnnns (752,082)]..0un. RSV PR KRR (R R, 2L . (b) 0411 ......
...... 1.91153% /
30 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  |. 09/08/2016 |. 09/12/2046 |............... 1f...... 50,000,000 [Compound)  -eeuuuereeemnnnns foeeeennieeeeeeenn feeeeeeeeeees e (7,249,904)] ..covvnnnns fennnn (7,249,904)..... (1,307,865)[- e eveeeeeeeen Jormmeeeeemniees foeeeeeneeeeeenen feeeens 1,144,280 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/08/2016 |. 12/12/2036 |.... [ I IO 40,000,000 |(2.5625%) . ...633,047 |...... 5,308,955 | ..cevvnnnnn fennnnn 5,308,955 |..... (1,539,071)f. 669,344 | ..........[(b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 02/16/2017 |. 02/21/2047 |............... 1f...... 30,000,000 |(2.6941%)  |oeeuueeeeeimnnaes foeeeeeneeeeeennn fereees 445,269 |...... 6,822,339 | ..covvnnnns fennnnn 6,822,339 |....... (403,268).....ceeeveneeeee Jeemmmmeeeeemnnis foreeeeemeiieeeees fond 693,798 | .......... (b) 0410 ......
eeeenn. SOFR-0IS
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/17/2017 |. 02/21/2047 |............... 1f..... 32,000,000 |(2.6603%)  eeeeeeiiririnninns fererniieeeennn foes 483,036 |...... 7,433,839 | .coeeninnnn [ennnnn 7,433,839 |....... (ARG P RN PP RN 740,051 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/13/2017 |. 03/15/2047 |............... 1f...... 22,000,000 [(2.859%)  eeeuueeeeeemenees freeeenneeeeennn fereeeees 299,408 |...... 4,483,240 |...covvnnns fennnnn 4,483,240 |....... (295,162)]cvvveeeeeeennns foeeeemmmieeeeeen feeeeeeeeeiees foeeeenn 509,501 | ......nnn. (b) 0410 ......
....... 2.4825% /
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  |. 11/22/2017 |. 11/24/2032 |............... 1f..... 42,710,000 [Compound) ~ |eeeeenniiriinnnnns fooreeriinieeeens feaneens (701,475)f..... (3,509,894)| ..ccvvnnnnn fennnn (3,509,894)|....... 1,841,469 [ [ e o 571,072 | weveennnns (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 11/22/2017 |. 11/24/2037 |............... 1f...... 67,557,000 (2.545%)  |eeeeeeeeeeeenies foeeeenneeeeeenn feenns 1,078,015 |...... 9,978,166 [.....ooeee [onnnen 9,978,166 |..... (2,463,848)].....eeeeeennnns foeeeemmneeeeeenn [ feeees 1,177,440 | .......... (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.569% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39 | 11/22/2017 |. 11/24/2047 |......eeeeeeee 1 feneees 24,967,000 [01S Compound) (393,924)..... (6,265,936)] ..ccvvnnnns fennnn (6,265,936)|.........286,313 |. 587,510 | ..........[(b) 0411 ......
....... 2.5555% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f..... 13,612,000 [Compound)  [eueeeiviiiininins v [ (216,140)f..... (3,443,380)| ..evvvnnnnn founnn (3,443,380)|......... JLSISTRCLCIVTN AP RPN RN N 320,310 [ .oevennnns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 01/17/2018 |. 01/19/2028 |............... 1f...... 35,000,000 [(2.609%)  eeeuueeeeeeeenees foereenneeeeennn fereeeees 541,734 |......... 800,554 [..vvuneees foeeeennnn 800,554 |........ (980,034)]..cvveeeeemenn foeeeeemmeeeeeeen feeee e oo 265,547 | ...oeeennn (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  |. 03/13/2018 |. 03/15/2048 |............... 1f..... 10,000,000 [(3.018%)  |oeeeereiiiiiiinnn frereeeeeiiiens feeiinnns 124,214 |...... 1,860,290 [..oeveeens |onnne 1,860,290 |....... (110,926)[...ceevevvnneens Jevnnineeeeiinens [ feis 236,938 | .......... (b) 0410 ......
....... 2.8595% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2048 |............... 1f.... 190,000,000 [Compound)  [oeeeeeeneneeeeees Joeeee e oo (2,585,105)|... (39,910,368)|........... ... (39,910,368)|...... 2,059,070 [.eeeeeeeenieeeee Jemmneeeeeeen o e 4,507,308 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.879% / (SOFR{
Fixed Swap ......coeuunn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2038 |............... 1f.... 140,000,000 [01S Compound)  [.eeeeevemmeeeees Joumeeeeeeeenie [oeees (1,884,415)|... (16,698,486)|........... ... (16,698,486)|...... 4,926,448 | oo [ e 2,475,788 | .......... (b) 0411 ......
....... 2.8555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/02/2018 |. 04/04/2033 |............... 1f.... 200,000,000 [Compound)  [eeeeiiiinnniies Jernieeeeiii o (2,727,141)|... (12,508,586)|........... ... (12,508,586)|...... 8,350,332 |.evveniiiiininn foereeiii [ e 2,740,424 | .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.018% / (SOFR{
Fixed Swap .........oen. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2028 |............... 1f..... 79,977,000 [0IS Compound)  .vvvvenevernnnnns foovvevvnnnieiinns founnnns (993,524)..... (1,256, 740) .eevnneeen |onne (1,256,740)f...... 2,123,262 |.eeveniieiiini foeeeeiin e e 656,687 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.073% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |. 06/11/2033 |............... 1f..... 20,824,000 (018 Compound)  [..evvvvvnnnirrinnn foonneeereinninnns foevenns (250,131)|..... (1,043,162)( ..eeveeeen | (1,043,162)f......... 851,357 [cenniiiiiniinnes v [ e 288,848 [ (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.037% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2048 |............... 1f..... 14,646,000 [01S Compound)  [ouevevvrvvnnnnnns Jovvvnnnnieininnns [ (179,862)f..... (2,701,002)f .evvnneennn |nene (2,701,002)f......... KRGt R FOPRRRUURRRR AR . 348,876 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.983% / (SOFR{
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/27/2018 |. 06/29/2033 |........ceeeeen 1 fenne 15,000,000 [0IS Compound) (188,959)|....... (847,290 ... (847,290)|........ 616,871 |. 208,729 [ (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivieeinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeees SNZ20JLFKBNNNCLQOF39  |. 07/25/2018 |. 07/27/2038 |............... 1f...... 20,000,000 |(3.0845%)  |oeeuueeeeereennes freeeenneeeeeennn fereeeees 238,503 |...... 2,039,050 |...cvvunnns feunnnn 2,039,050 |....... (683,648).....ceeeveneeeee Jemmneeeeeennis foreeeeeeniieeeees fes 358,069 [ .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3% / (SOFR-01S
Fixed Swap .....cooe.ens Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNNNCLQOF39 ). 08/15/2018 |. 08/17/2083 |.........enveet 1f..... 15,000,000 [Compound)  fo.eiieeirinnianee Jornnneneeeennnns foaeees (188,348)....... (851,626)] .evvvnnenee foeeens (851,626)........ 617,788 [ eeeeeeneeieeinn foneneeeennnnnes foerreninnneeeenns foeeeeees 210,529 ] .......... (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)
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.108% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/13/2018 |. 09/17/2033 |............... 1f...... 2,000,000 [01S Compound)  [veeenrvvremnnnnns foovevmnnnenrinnns foreennnns (23,500)f....... (100,426 ... (100,426)|.......... L ICIULCN PR RN RN RN 28,221 [ (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.114% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/14/2018 |. 09/18/2033 |............... 1f...... 8,365,000 [0IS Compound)  |oevevveenirvrnnnn fooneriiiiiinieens Joveninnns (97,913)f....... (416,552)] ..eevvvnnnn feunnnnn (416,552)|......... £ IR KV O KR RN RN 118,056 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.297% / (SOFR{
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/11/2018 |. 10/15/2033 |........coeeeen 1 e 20,000,000 [0IS Compound) (206,739)|....... (754,817 ... (754,817)f.........802,417 |. 283,568 [ (b) 0411 ......
....... 3.2725% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 10/24/2018 |. 10/26/2048 |............... 1f...... 25,000,000 [Compound) ~ eeeenneeeernnnns foeeeeennieeeeeenn [ (263,009)|..... (3,760,935)] ..cvvvnnnns fennnn (3,760,935)f......... 245,965 |.eeveeeeeeeenn o [ [ 600,415 .......... (b) 0411 ......
....... 3.2425% /
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  |. 10/26/2018 |. 10/30/2033 |............... 1f..... 20,000,000 [Compound)  eeveenniiriinnnnns fooreeniiieeeens feaeenns (213,091))....... (837,164)( .evvnneens [ (837,164)f......... {02072 O FORRRUURRR R R 284,291 .......... (b) 0411 ......
....... 3.1695% /
10 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  |. 10/26/2018 |. 10/30/2028 |............... 1f...... 20,000,000 [Compound) ~ eeeenneeeernnnnnn foeeeeenneeeeeenn [ (224,041)....... (264,601)(..cvunneee founnnne (264,601)......... 556,414 |.eeeeeeeeeeee oo [ e 175,580 [ .ovveennns (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  |. 10/03/2018 |. 10/05/2028 |............... 1f...... 5,000,000((3.232%)  foeeeriiiiinies s [ 54,110 [ouunnnneen 56,016 [..eeneeeees [orrinns 56,016 |....... [RESTR-N1)) A FTUTUTTRRN R . 43,405 .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.212% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/19/2018 |. 11/21/2033 |............... 1f..... 20,000,000 [0IS Compound)  .evvvenevermnnnns foovermmnnnineinns founnnns (219,449)|....... (891,002)( cevvuneeas fonnnns (891,002)f......... 807,289 [cuvnneiviinnnnees Joevvnineeeceiiinn [ feis 285,348 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.074% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/04/2018 |. 12/06/2048 |............... 1f....... 9,125,000 [0IS Compound)  |oeevvvenvvvvrnnnnn fooreriiiiiieiins Jevennns (109,558)|..... (1,652,521)] cevvvvnnnnn fennnn (1,652,521)f.......... 85,599 |.evvenniiviiiin [ e e 219,684 | .......... (b) 0411 ......
....... 3.0095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/06/2018 |. 12/10/2033 |............... 1f...... 13,000,000 [Compound)  feueeeeeernnieeee Jeeenneeeeeeenin e (162,320)f....... (771,826)] .ccevvvnnn |evennnn (771,826)......... 533,658 |.eeveeneeeeeennnn feereeeeeeieeee e [ 186,068 | .......... (b) 0411 ......
....... 3.0125% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2048 |............... 1f..... 14,000,000 [Compound) ~ feeeuiviiinnnnins Jovvnniieeeceiiins [ (174,489)|..... (2,668,605)(........cc. | (2,668,605)......... 129,278 [ e [ e 337,308 | .......... (b) 0411 ......
....... 2.9195% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 12/17/2018 |. 12/19/2028 |.... U I O 10,000,000 (Compound) .. (131,584)|....... (213,688)| ... (213,688).........301,409 |-..oeeeeeemnenns foeeeemmieeeeeenn [ e 89,718 [ [ (b) 0411 L.
....... 2.9905% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uenn Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2033 |............... 1f..... 12,000,000 [Compound) ~ feeeuivvrinnnnnns Joevnniieeeceiiian [ (151,535)|....... (730,832)[ cevvnneees fornns (730,832)......... 493,233 [ e [ e LTZ K] — (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)  feueeeeeernnnaeeee Joemnneeeeeeenin o (170,213)f......... (L2 7X)) IR IS (42,423)|......... 149,006 [.eeeeeeeeeeeen Joemeeeeeeeiees foeeeeeeee e [ 28,255 | .ooeeennn (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.805% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/19/2018 |. 12/21/2028 |............... 1f...... 10,000,000 [01S Compound)  [-eeeevvenneeeennn fomeeeeemmninees foeeene (140,128)|....... (248,687)[ ..ovvneees fonnnee (248,687......... 308,568 |.....ceeeereneees feeeenneeeeeeennn feeeeeeeeeien et 89,794 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.876% / (SOFR{
Fixed Swap ......coeuunn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2033 |............... 1f...... 14,000,000 [01S Compound)  f-.eeeeeerrmmmneee Jemmmmneeeeennann foeeees (188,766)....... (970,168)] ...cevvvuns |ovnnnnn (970, 168)......... 580,785 |..neeeeeeeeneeee Joemnnneeeeeemnis foeeeeeeeiieeeees fees 200,849 | .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.845% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2028 |............... 1f...... 10,000,000 [01S Compound)  [-.eeevvumneeeennn foeeeeemnnieees foeeene (137,149)|....... (237,683)[ cevveneee foenns (237,683)|........ 307,017 [oeeeeeeeeeeeeeee foeeeeeeeeeneees Jeeeeeeeeeeeeeeeen [ 89,908 [ .......... (b) 0411 ......
....... 2.9305% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........oen. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/21/2018 |. 12/27/2048 |............... 1f..... 15,000,000 [Compound) ~ feeeuiveivnnnnnns Joevnniieeeeeininn [ (196, 155)|..... (3,047,984) ..cevvnnnnn fennnn (3,047,984)......... ICTNCICIe N R FOPRRRRRR RN R 361,572 wovveennns (b) 0411 ......
....... 2.7645% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/21/2018 |. 12/27/2025 |............... 1f...... 15,000,000 [Compound) ~ feueeeeeernnnaeeee Jemnneeeeeeenin e (214,761)f......... (57,369)] .ccvvvnnnn fornanns (57,369)......... 188,575 [eeeeeeeeeeeee Jemee e e [ 36,814 .......... (b) 0411 ......
....... 2.7215% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2034 |........eeeeen 1 e 12,000, 000 [Compound) .. (175,640)f....... (968,813)| ... (968,813)f.........504,107 |. [ (b) 0411 ......
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.594% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2029 |............... 1f...... 8,000,000 [01S Compound)  fveeevvvvevennnnns Joevvnnnneereinnnns foenens (124, 715)|....... (254,061)( .cvvnnneens fonnnnns (254,061)]......... <53 R KRR (R R, 72,32 | oo (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvievivennnnnns Exhibit 5 ... EXCH ..o SNZ20JLFK8NNNCLQOF39  |. 01/09/2019 |. 01/11/2029 |.....ceeueneees 1f...... 5,000,000 (2.7715%)  foeiiieiiiiiiaies Joernnnneeeeeennns fereeeeens 71,318 ......... 131,863 [.ovviiiies fooeeeees 131,863 |....... (156,843)[- -+ eeereemmaree Jommmmnneeremnnnn forereeeriiianneee Joniinns 45,295 ... (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 [ 01/15/2019 |. 01/17/2029 |............... L 8,000,000 [(2.7665%)  |eeeeeeeeeiiiinn Joeeeeeee e e 114,408 |......... PARTR KN R R 213,130 |....... (251,903)]-.vveeeeeeeiien Joreeee e e o 72,654 | .......... (b) 0410 ......
....... 2.8865% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 01/22/2019 |. 01/24/2034 |.... U I 15,798,000 (Compound) .. (211,766)|.....(1,09,315)[ .......oees |- (1,096,315)[.........654,612 [c.oeoeeeinnniin oo e 227,809 | ..ol | (b) 0411 L.
......... 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 [ 02/05/2019 |. 02/07/2029 |............... L 8,000,000 [(2.751%)  |eeeeeieeeeeiis oo e 115,337 |......... 220,968 [..oovvveees |oeennes 220,968 |....... (255,213)]-.eeeeeeeeeien Joereeee e e o 73,284 | ..ot (b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/15/2019 |. 02/19/2026 |............... 1. 18,271,000 [(2.634%)  |eceeiiieeiiins foeirieeee e o 279,389 |......... 12,726 [.oeeeniis [ 12,726 |....... (278 A IR RN N 56,962 | .......... (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 [ 02/25/2019 |. 02/27/2039 |............... 1]...... 10,000,000 [(2.8545%)  [eeeeieiiiiieeeies [ feees 136,437 |...... 1,328,288 | eveeeeees o 1,323,238 |....... (332,297)]- e Jorreeee e oo foeeees 183,098 | .......... (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 [ 02/27/2019 |. 03/01/2029 |............... 1. 10,000,000 (2.713%)  [eeeeeeiiiieeee e s 147,018 |......... 201,488 [.couvreees | 201,488 |....... (72 NL0)) A IR RN N 2,423 | ..o (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 [ 03/01/2019 |. 03/05/2029 |............... 1]...... 10,000,000 {(2.794%)  feeeeeeiiiiieeeee [ e 140,964 |......... 266,341 [ ..o | 266,341 |....... (320,381)).ccceeeeeeeee foeeeeieeeeeee e oo 92,571 v (b) 0410 ......
......... 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 [ 03/07/2019 |. 03/11/2049 |............... 1. 25,000,000 (2.8625%)  [oveeereiiiiiiinnns o e 339,614 |...... 5,362,645 [.....cccuu fnns 5,362,645 |....... (CATTA:Z) A ISR RN RSO 605,240 [ .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 03/07/2019 |. 03/11/2039 |.... R I 55,000,000 |(2.8595%) ...748,383 [...... 7,260,720 |.evveeeees oueeee 7,260,720 |..... (1,824,506)]......ceveeeenenn fooememeeeeeiiies foeeeeeee e foeens 1,008,273 | ..........| (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 [ 03/07/2019 |. 03/11/2029 |............... 1. 40,000,000 (2.6805%)  [eveeeeeeiiiiiinns o e 597,780 |...... 1,217,215 [ e | 1,217,215 ... (1,312,512)f. e [ e [ S AT2 | el (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%)  feeeeeeiiieieeeees [ [ 976,882 |......... 431,694 |.evveeeeis e 431,69 |....... (895, 247)]..veeeeeeiins foerreeeeeeiees o [l 206,761 .......... (b) 0410 ......
......... SOFR-01S
7 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 |. 03/11/2026 |............... 1. 45,000,000(2.582%)  [eeeeeeeiiiiiienns o e 705,623 |......... 311,480 [ oo | 311,480 |....... [CZICTTCTc)) R FOUUUUURR KU NN 149,846 | .......... (b) 0410 ......
....... 2.7095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/22/2019 |. 04/24/2034 |............... L 8,000,000 Compound) ~ oeeeiiiiieiieiis oo e (117,818)|....... (680,505)] ..vvvveeees |oeneen (680,505)|......... 335,368 |...eeeeeeeeiein foerireeee e e [ 17,057 | ... (b) 0411 ......
......... 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 [ 04/22/2019 |. 04/24/2039 |............... L1 6,370,000 [(2.762%)  |oeecreeiieeiiins Joeririieeeeeeins [ 91,313 [......... 915,998 |..vveeeees e 915,998 |....... (210, A7) oo e [ 17,298 | .......... (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  [. 05/02/2019 |. 05/07/2029 |............... L1 5,655,000 (2.563%)  [eeeeeeiiiiiiiins o e 89,473 [......... 202,361 [.coovveees | 202,361 |....... (193,679)]-.cceeeeeeeeees Joeeeeeiieeeeeee e oo 53,650 [ ..oveeennn (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.679% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39  [. 05/02/2019 |. 05/07/2034 |............... L 8,000,000 [0IS Compound)  [-.eeeeeeeerraais Joeeiiieeeeees foes (119,641)f....... (702,387)] cvvveeeees |oeneen (702,387)|......... 335,864 |...eeeeeeeeiein foeeiieeee e e [ 17,300 | ..o (b) 0411 ......
......... 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 [ 05/02/2019 |. 05/07/2039 |............... L1 3,182,000(2.729%)  feeeeeeiiiiiens foreeee e 46,399 |......... 470,236 [.eonnreees | 470,236 |....... (104,791 | e oo 58,671 .ooeees (b) 0410 ......
....... 2.4805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/15/2019 |. 05/17/2034 |............... L1 8,000,000 Compound) ~ oeeeeiiiieiiiis oo e (131,507)f....... (822,238)] ..eeeeeenn feueens (822,238)......... 340,880 [.eoeeeiiiieeeee feeeeeeiieeeeee feeeeeieeeeeee e 17,487 | .......... (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 . 05/15/2019 |. 05/17/2039 |.......ceee... 1 ].eenn. 6,346,000 (2.537%) ...101,639 |...... 1,069,258 |...cvvees |, 1,069,258 |....... (210,038)]. .. eoevveeeeeeeee oo i | 17,127 ..........[(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 ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 05/23/2019 |. 05/28/2039 |............... 1f...... 15,834,000 [(2.428%)  |eeeeeeeeeeenei foeeeeeneeeeeenn [ 266,481 |...... 2,859,246 | ...cvvvnnns fennnnn 2,859,246 |....... (524,392)[. .. ceeeveeeeeeeen [ eeeeneees feeeeeee e o 292,569 | ....ceeeen (b) 0410 ......
....... 2.3705% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 05/23/2019 |. 05/28/2034 |.... [ I IO 20,000,000 [Compound) .. (345,186)|..... (2,227,814)] .eevvvnnnnn fennnn (2,227,814).........858,490 |...ouvvnrrrinnnnn foorriinnns i [ 204,229 | Loelill [ (D) 0411 Ll
....... 2.3235% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 05/31/2019 |. 06/04/2049 |............... ... 3,300,000 [Compound)  eeeeenneeeeenenn feeeeeeeeeieeees feeeeins (58,120)f....... (985,783)[ cevvenene foanes (985,783).......... 25,277 |eveeeeeeeeeens foeeeeee | e 80,287 [ .evvennnns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.235% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeniiits SNZ20JLFKBNNNCLQOF39  |. 06/07/2019 |. 06/11/2034 |............... ... 7,676,000 [01S Compound)  [-eeeeeeemnenaeee Joemmnnneeeeennann feeeees (140,266)|....... [T IR (937,349)|......... 382,547 e o | e LRETR VAN . (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/07/2019 . 06/11/2039 |....evvnvvvnnn 1 fennnns 6,060,000 [(2.301%) N .. 107,748 |...... 1,180,233 [..eeeeenns | 1,180,233 |....... (200,994)]. 12,129 [ .ooeeenens (b) 0410 ......
15 YR PAY Floa Group Var Annual CHICAGO .. 2.14% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/17/2019 |. 07/19/2034 |............... 1f...... 9,000,000 [01S Compound)  [veeevvvrevennnnns Joevvnnnneeeiinnnnn oo (170,843)f..... (1,177,683)] .o |ovee (1,177,683)|......... Rcivh V(G NN EORRRRRRR R R 133,487 [ ...eeenent (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevivinnnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 07/17/2019 |. 07/19/2039 |............... ... 7,091,000 ((2.206%)  foeueeeeeeeeneees feeeenneeeeeeennn feeeeees 131,108 |...... 1,463,495 [ .oveneees fonnnns 1,463,495 |....... (284,255)[...eeeeeeeeeeenn [ eeeeeieees Jeeeeeiee e [ 131,704 | .......... (b) 0410 ......
....... 1.9485% /
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  |. 08/01/2019 |. 08/05/2034 |............... 1f..... 10,000,000 [Compound) — [oeeeevviniiiiiinn [ [ (204,137)|..... (1,462,286)(........... |..... (1,462,286)......... 440,842 ..o o e [ 148,711 oo (b) 0411 ......
....... 1.9155% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/02/2019 |. 08/06/2034 |............... 1f...... 11,252,000 [Compound) ~ |eeeeeeneeeemnnns foeeeeeeeeeccees s (232,469)|..... (1,673,398) .. |onnee (1,673,398)......... 497,213 | o e e 167,356 | ..oveennn. (b) 0411 ......
....... 1.8666% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/05/2019 |. 08/07/2049 |............... 1f..... 12,576,000 [Compound) ~ feeeeiviiinnnnnns v [ (264,474)..... (4,662,405)] ..cevvnnnnn fennnn (4,662,405)f.......... 86,585 [c.niiiiiiiiinins e [ e 307,098 | .......... (b) 0411 ......
....... 1.7555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBNNNCLQOF39  |. 08/05/2019 |. 08/07/2034 |........ceeeeeed feneees 22,248,000 [Compound) .. (486,247)|..... (3,577,574)| .ccvvvnns fennnn (3,577,574)... 330,955 | ..........|(b) 0411 ......
7 YR PAY Floa Group Variable Annuity|Annual CHICAGO . 1.522% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/05/2019 |. 08/07/2026 |............... 1f...... 22,458,000 [01S Compound)  [-.eeeveemneeeeeenn foeeeeeeennieees foeeene (530,021)f....... (460,230)( cevvennenes foeenes (460,230)|......... 528,282 |.eevveeeeeeennnn foeeeeeee e [ 103,616 | .......... (b) 0411 ......
....... 1.4955% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/07/2019 |. 08/09/2029 |............... 1f..... 21,000,000 [Compound) ~ eeveenniiriinnnnns foorreniiieeeeens feaeenns (499,757)|..... (1,609,472)(.cceveeeeen |onne (1,609,472)......... 872,461 [coeeeeiiiiinnnes v [ e 206,229 | .......... (b) 0411 ......
....... 1.7215% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/07/2019 |. 08/09/2049 |............... 1f...... 16,500,000 [Compound) ~ feueeeeeemnnieees Joeeneeeeeeeens e (364,803)|..... (6,485,726)(.....ccccet |nnen (6,485,726)........ 11,662 |oeeeeeeeeeeee o e oo 402,965 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.709% / (SOFR{
Fixed Swap ......coeuunn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeeiiens SNZ20JLFKBNNNCLQOF39  |. 08/08/2019 |. 08/12/2034 |............... 1ot 7,399,000 [0IS Compound)  |veeevemneeeeemnnnn fooeeeemnieeeeees Jeeennns (164,282)|..... (1,218,589)(..eevveec |nnee (1,218,589)......... 331,605 [..nneeeeeeennees foeeemnneeeeeenen fereeeeeeeeieees feeennn 110,150 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.742% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....ooeeeniics SNZ20JLFKBNNNCLQOF39  |. 08/12/2019 |. 08/14/2049 |............... L} 8,249,000 [0IS Compound)  |vevvveeneeeeemnnnn fooeeeemneeeeees Jeeeenns (181,120)f..... (3,217,849)| ..cvvvnnnns fennnn (3,217,849).......... 55,809 |-eveeneeeeennni foeeeeemeeeeen fee e e 201,516 | ...eeennns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.651% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....cooeeniiiets SNZ20JLFKBNNNCLQOF39  |. 08/12/2019 |. 08/14/2034 |............... 1f...... 14,744,000 [0IS Compound)  |+evvemneeeemmnnnn fooeeeemneeccees Joeeeens (333,754)..... (2,492,990)] ...ccevvvnn |oenee (2,492,990)|......... 663,477 |.eeeeeeeeneieees Jeeemneeeeeenn o fees 219,565 | ....coeeen (b) 0411 ......
....... 1.5645% /
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  |. 08/14/2019 |. 08/16/2034 |............... 1f..... 14,691,000 [Compound) ~ [eeeuiveiinnnnins Joevnnieeeceiiins [ (342,052)..... (2,581,918)( v | (2,581,918)f......... (SIS0 238 R ERR R R R 218,843 | ..........[(b) 0411 ......
....... 1.4835% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/14/2019 |. 08/16/2029 |............... 1f...... 12,789,000 [Compound)  feeeneeeeinniieees Joeenne e e (305,508)....... (990,421)] ..vvvvnnns fennnnn (990,421)|......... 533,232 [ceeeeeeeeeeeeee e o [ 125,905 | ...oeeenen (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%)  |oeeeererniiiiiinnn feereeeeiiiiens feiiinnns 379,930 |...... 4,488,209 | ...cevvnnnn fennnnn 4,488,209 |....... (566,204)[....ccevevnnnnnns Jeevnnineeeevinins [ fo 316,966 | .......... (b) 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 |........eueneet 1f..... 21,240,000 [(1.472%)  [eeeeeeierreennen forneeereeniiineees foeennnns 509,223 |...... 1,682,574 [....coovvnn |oeeeee 1,682,574 |....... (892,860)[-- -+ eeveenunareae Jrnnnnnreerennnnns forreernnnnaaraeene fronanens 210,868 | .......... (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 257,382 |...... 3,054,859 [....coounns frnns 3,054,859 |....... (379,018)]..c e Joeeeiieeeeees e oo 212,867 | .evveennnn (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%) . ...182,218 [...... 3,250,895 [....coeunn fennns 3,250,8% |.........(53,482)(. 200,029 | ..........| (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%)  [eeeeeeeiiiiiiees oo [ 188,771 |...... 2,228,213 | .o | 2,224,273 |....... (286,202)-...vveeeeeees Joeeeeiieeeeeees foeeeieee e [ 161,235 | .......... (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 [ 09/13/2019 |. 09/17/2049 |............... L1 8,435,000 (1.9265%)  [oeeeriiiiiiiinns o e 173,679 |...... 3,055,443 [.ccuvriees |- 3,085,443 [......... (86,619 [ e [ 206,461 [ ......c... (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 [ 09/13/2019 |. 09/17/2029 |............... 1]...... 21,565,000 [(1.778%)  [oeeeeeiiieeeeen foeeeeieieeeeees e 467,703 |...... 1,473,550 |.evveeeees foueee 1,473,550 |....... (870,794 e e oo 214,688 | .......... (b) 0410 ......
....... 1.6475% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 10/01/2019 |. 10/03/2034 |............... 1. 14,770,000 [Compound) ~ [oeevveeeeriiiines fonreeeeeeiiiie o (334,710)|.....(2,542,061)] .oeeeenns | (2,542,061)f......... 662,072 [..oeeeniieieenn feeeeeiiiiineeeen e s 221,643 | ... (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/11/2019 |. 10/15/2049 |............... L 8,347,000 (1.8235%)  [eeeeeeiiiiiiiees [ [ 178,186 |...... 3,162,514 |.....oouns fennes 3,162,514 |......... (53,830)]-cceeeeeeees Joeeeeieeeeeees e oo 204,634 | .......... (b) 0410 ......
......... 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 [ 10/11/2019 |. 10/15/2039 |............... 1. 11,600,000 [(1.818%)  [oeeeeeciiiieenie [ [ 248,105 |...... 2,927,284 |.ooeeeniis [t 2,927,284 |....... [RICIUR: 21C)) U FOUUUUUUURR RSN RN 27,324 | ... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 12/24/2019 |. 12/30/2039 |.... R I 17,782,000 |(2.0475%) ...348,785 |...... 4,097,809 |.evveeeees ouenen 4,097,809 |....... (568,738)|. 335,602 | ..........|(b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.739% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/05/2020 |. 02/07/2035 |............... 1]...... 22,271,000 018 Compound)  |.eeeeeereereas Jooeiiiieeeeees fos (489,496))......(3,830,210)] ...cceenns |- (3,830,210)......... 979,925 |- oo e foeees 340,594 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/05/2020 |. 02/07/2040 |............... 1. 17,385,000 [(1.802%)  |oeeeeeieeeiiiins foeenieeeeeeiiies o 373,922 |...... 4,510,377 | vveeeeees o 4,510,377 |....... (556,419)]....vvveeeeiiins fonnvneeeeeiinins forveeeeieiiiens fois 329,336 | ... (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.392% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2020 |. 02/27/2035 |............... 1. 14,538,000 [018 Compound)  [...eeevevvvennnns foureeiiiiiiiennn [ (357,225)|......(2,916,677)( ..cccvnns fonnns (2,916,677)|......... (K TNVH Y AU IO RN RN 222,982 | eeeennnn (b) 0411 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.343% / (SOFR
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/27/2020 |. 03/02/2035 |............... 1. 14,500,000 [0IS Compound)  [..vvveeeeeinnnns fornvreeieeiiiins o (361,611)|.....(2,967,406)| .....0vvenn |-.. (2,967,406)......... 653,202 |..uvveiieiiiins [ foreeeeeiien foee 222,496 | .......... (b) 0411 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.218% / (SOFR{
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/28/2020 |. 03/03/2035 |............... 1. 22,000,000 [018 Compound)  [..eeveeeeuvuennnns fereeiiiiiiiiinaes [ (569,200)|.....(4,725,410)] ...ooeeenn | (4,725,410)f......... 998,751 [.eeeeeriiiieene feeeeeiiiieieeees i oo 337,629 | .......... (b) 0411 ......
......... 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 [ 04/09/2020 |. 04/15/2040 |............... 1]...... 26,500,000 (0.9795%)  [eeeeeeiiiiiiiiee e e 732,826 |...... 9,394,716 [ .oooeeinn fennes 9,394,716 |....... (853,243)]....eeeeeeeeiins Jorreeeee e o fees 505,253 | .......... (b) 0410 ......
......... 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. 26,545,000((0.979%)  [eeeiiiiiiiiiienen [ [ 734,170 |...... 9,412,183 [ ... [t 9,412,153 |....... (1730073 R FEURUUERRRN RN RN 506,111 .......... (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 [ 04/13/2020 |. 04/15/2040 |............... 1]...... 26,631,000 (1.0035%)  [eeeeeeeeiiiiiees e e 731,673 |...... 9,369,704 [.....counns fennes 9,369,704 |....... (856,933)]-...veeeeeeiins Jomrrmeeee e o foeend 507,751 | evveennns (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 . 05/26/2020 |. 05/28/2050 |............... 1. 14,700,000 [(0.9755%)  |oeeveereeeiiiinns foeinieeeeeeiiins fovieeens 406,941 |...... 7,612,112 | s 7,612,112 ......... (G TR} AR ISR RPN SRS 364,971 [ ..ooeeeens (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 [ 06/03/2020 |. 06/05/2040 |............... 1]..... 21,192,000 [(1.0165%)  [oeeeeeiiieieeeies foeeeeiieeeeeee oo 580,201 |...... 7,487,008 |...covvvees |oennne 7,487,008 |....... (872,788 [ e [ 405,985 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 06/04/2020 |. 06/08/2050 |.... A 14,879,000 |(1.121%) ...395,728 |...... 7,368 111 | ..o | 7,368,111 .........(65,252). 369,641 ..........| (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 [ 06/05/2020 |. 06/09/2030 |............... 1]...... 51,073,000 (0.9055%)  [eeeeeeeeriiiiies o et 1,440,652 |...... 6,049,777 |.evveeeeees o 6,049,777 |..... (2,429,308)....ccceeeeeiee fereeeieiiiiiees e [ 553,025 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 (. 07/31/2020 |. 08/04/2040 |.... U I 10,415,000 |(0.7615%) . ...304,984 |...... 4,017,962 | evveeeeees o 4,017,962 |....... (327,507)|. 200,638 | ..........|(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 [ 08/18/2020 |. 08/20/2040 |............... 1]...... 10,552,000 /(0.942%)  feeeeeeiieiiiee e e 204,764 |...... 3,863,189 |..uveeeees foueeee 3,863,189 |....... (329,282)..cceeeeieeee [ e [ 203,577 | evveennnn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 08/21/2020 |. 08/25/2030 |............... 1. 30,356,000((0.64%)  [eeeiieiiiiiieein [ [ 916,500 |...... 4,119,017 | e 4,119,017 |..... (1,501,466)].....cevveeeennns fonnrnenieiiiiins forveeeeeeiiiiiens foeeens 336,005 .......... (b) 0410 ......
....... 0.8305% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 08/21/2020 |. 08/25/2035 |............... 1]...... 20,618,000 [Compound)  feeeeeiiiiiiiees [ [ (593, 144)|.....(5,323,074)[ ....cvves fennnn (5,323,074)|......... 937,160 [+eeeevieeeeeee feeeeiiieeeeeees e oo 324,366 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/02/2020 |. 02/15/2047 |............... 1. 10,000,000 [(1.0419%)  [oeeeeeciiieeenee [ oo 271,883 |...... 4,665,340 [....coeunns fennns 4,665,340 |....... (124,361)). .o e e oo PX] I VA N (b) 0410 ......
....... 0.9165% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2035 |............... 1]...... 13,847,000 [Compound)  [eeeeeeieeiiiiins o e (389,428)|......(3,508,763)] ....ccevnn |- (3,508,763)|......... 623,338 |...eeeeeeeeieies oo e foeees 218,955 | .......... (b) 0411 ......
......... 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 [ 09/29/2020 |. 10/01/2040 |............... 1. 10,658,000 [(1.0275%)  |oeereeeeeeiiiins foeinieeeeeeiinns fovieeens 290,901 |...... 3,823,562 [.....ccun fennns 3,823,562 |....... (721 70C)) A ISR RPN RS 206,415 | ...ooeenn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 10/05/2020 |. 10/07/2030 |.... R I 20,347,000 {(0.771%) ...594,361 [...... 2,701,545 | ..o [ 2,701,545 |....... (997,398)|. 227,906 | ..........| (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 [ 10/09/2020 |. 10/13/2040 |............... 1. 10,775,000 [(1.1945%)  |oeerveeeeeiiins fooiiieeeeeeiins o 280,656 |...... 3,667,977 | .vveeeees o 3,667,977 |....... (329,549, [ e [ 208,909 [ .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2050 |............... 1]...... 13,296,000 |(1.2675%)  feeeeeerieiinines oo e 339,078 |...... 6,332,267 [..cocovnnns feunnns 6,332,267 |......... (48,377 ). [ e e 333,032 | .ooeennne (b) 0410 ......
......... 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 [ 11/02/2020 |. 11/04/2040 |............... 1. 88,808,000 [(1.201%)  |eeceeieeeeeiins oo o 2,308,931 |..... 30,268,080 |...ceeeennn [onen 30,268,080 |..... (2,700,358)]...cvvveeeeennns foonmvneeeeeiiiins foveeeeeeiiiiien fonens 1,725,283 | .......... (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 [ 11/02/2020 |. 11/04/2030 |............... 1].... 102,004,000 (0.8595%)  feeeeeiiiiiiiieen [ [ 2,912,306 |..... 13,332,228 | v e 13,332,223 |..... (4,968,309 ferneeiiiis e [t 1,151,288 | .......... (b) 0410 ......
......... 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 [ 01/21/2021 |. 01/25/2041 |............... 1. 16,627,000 [(1.5385%)  |oeceveeeeeeiiiinns fooirieeeeeeiiins fovieeens 390,359 |...... 5,087,549 [.....ccun fennns 5,087,549 |....... (491,359)]...cvveeeeeinins fonreeeeeeeiiiies forveeeeeeiiiiens fos 325,408 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/24/2021 |. 02/15/2047 |............... 1]...... 47,000,000 |(2.00476%)  [eeeeeeeeeiiiinees o e 939,700 |..... 15,374,990 [....ccuuves fenes 15,374,990 |....... (612,959)]...eeeeeeeeiins fomeeee e e o 1,086,532 | ... (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 [ 03/11/2021 |. 02/15/2047 |............... 1. 23,500,000 {(2.02105%)  [eeeeeeurieieeeinn [oeeeeiiiiieeeee [ 466,989 |...... 7,632,070 | eveeeeeas o 7,632,070 |....... (LT 7i0)) O ISR RN RN 543,266 | ..........[(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 [ 03/12/2021 |. 03/16/2031 |............... 1]...... 32,000,000 |(1.644%)  feeeeeeeiiiiees e e 726,060 |...... 3,239,831 [ .o |oenne 3,239,531 [..... (1,454,616)]....eveeeeeiens foneeeeeeeiiies o et 373,748 | v (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 [ 03/17/2021 |. 03/19/2041 |............... 1. 34,908,000 ((2.0785%)  |eeeiieiiiiiieeens feeeiieeeeees e 678,700 |...... 8,564,672 |..uveeeees |onnee 8,564,672 |..... (1,008,239)]...cvvveeeeiiinns fonnrneeeeeiiiies forveeeeeeiiieen foeen 686,413 | .......... (b) 0410 ......
......... SOFR-01S
26 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 |. 02/15/2047 |............... 1]...... 24,000,000 (2.1642%)  foeereiiiiiiiiiies o e 451,254 |...... 7,297,085 [ ..o fonnnn 7,297,035 |....... (315,407)]. .o | | oo, 554,825 | .......... (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 [ 04/08/2021 |. 04/12/2031 |............... 1]...... 31,580,000 |(1.688%)  [eeeeeeiieiiiiees [ e 706,110 |...... 3,176,826 |..eveeeeens |oueee 3,176,826 |..... (1,432, 778)]- e o o ol 371,332 | oo (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.961% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2036 |............... 1]...... 22,116,000 |01 Compound)  [..eeeeeeeeeeennans foueeeiiiiiiieiaes e (449,386))......(3,889,087)] ..ceeeenns | (3,889,037)f......... 911,885 [ [eeeeeieceeee oo oo 358,874 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 05/10/2021 |. 02/15/2047 |............... 1. 48,000,000 (2.04952%)  [eveeeereiiniiinns o e 943,639 |..... 15,391,083 [..ccoeunnis fonns 15,391,083 |....... (627,352)]...vvveeeeeennns foennneeeeeiiiins foveeeeeeiiiiens foeees 1,109,650 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/11/2021 |. 02/15/2047 |............... 1]...... 48,000,000 |(2.07818%)  [ceeeeeeriiiiieens o e 933,360 |..... 15,191,876 | .cvvveeens oo 15,191,876 |....... (628,217 Joeeeeieeeeeeee oo oo 1,109,650 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2031 |........coeeeoa 1 |oene 31,512,000 |(1.6055%) ...724,035 |...... 3,371,649 [..oooennis fnns 3,371,649 |..... (1,447,089)|. 374,546 | .......... (b) 0410 ......
15 YR PAY Floa Group Var Annual CHICAGO .1.879% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2036 |............... 1. 22,021,000 018 Compound)  |.oeeevvvernenenns |ooeiiiiieieeeiis foeens (460,962)|.....(4,077,064)] ...eeeeenns |onne (4,077,064)|......... 906,250 [..eeeevvreeinenns feeeeeiiiiieeeees e s 359,371 | oo (b) 0411 ......
....... 1.6595% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2036 |............... 1]...... 21,855,000 [Compound) oo e e (493,314)|.....(4,501,766)[ ........... [..... (4,501,766)|......... 906,561 -.oeeeveeeeeeee feeeeiiieeeeees foeeeieeeees oo 357,897 | ..eveeennn (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 [ 06/18/2021 |. 06/22/2041 |............... 1. 17,077,000 [(1.7465%)  [oeeeeeiiieeeeeie [ oo 374,363 |...... 4,926,289 [.....ccunns fennns 4,926,289 |....... (483,259)]...0vveeeeeeiiins fonrneeeeeeiiiies foveeeeeeeiiiens fonies 338,605 | .......... (b) 0410 ......
7 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT .0.976% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2028 |............... 1. 43,715,000 018 Compound)  [+eeeevvvvereeenns [oeeeiiiiieeeenns | (1,210,042)|.....(3,075,510)[ ...cves o (3,075,510)|...... 1,745,252 | o o fo 366,157 | ..vveennn (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2031 R I 31,131,000 (1. 1835%) ..813,445[...... 411,142 | | 4,111,142 ... (1,497,617). 375,004 | ..........| (b) 0410 ......
....... 1.3855% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2036 |............... 1. 21,446,000 [Compound) ~ |oeeeeeiiiiieeeiis | [ (528,008).....(4,973,611) ..evvveees |- (4,973,611)......... 899,243 |...ovveiiiiiiins [ foreeeeeeiiee foee 352,496 | .......... (b) 0411 ......
......... 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 [ 07/19/2021 |. 07/21/2041 |............... 1]...... 16,647,000 [(1.482%)  |oeeeeeeeeeieiies foeeieeeee e o 397,852 |...... 5,345,015 [ ..oooeinn feunns 5,345,015 |....... (469,798)-..ceeeeeeees Joeeeeiieeeeeees foeeieieee e [ 330,911 | .eveeenns (b) 0410 ......
......... 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 [ 09/07/2021 |. 09/09/2041 |............... 1. 16,966,000 [(1.7105%)  |oeeveeeeeeeiiins fooenneeeeeeiiins fonieeens 376,519 |...... 5,024,423 |.cccuvnnies |onnne 5,024,423 ....... (74 PR L)) A IR RN RS 338,710 | .evveennn (b) 0410 ......
......... SOFR-01S
5 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 |. 09/09/2026 |............... 1]...... 20,249,000((0.9195%)  [eeeeiiiiiiieeeees [ [ 569,060 |......... 562,946 |..oeeeeeis o 562,946 |....... (572,422)]. e o o o 98,256 | ..vveennnn (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 [ 10/07/2021 |. 10/12/2031 |............... 1. 31,641,000 |(1.596%)  [oeeeeeeiiiiiiinns foee e 729,225 |...... 3,644,666 |........... |eeee 3,644,666 |..... (1,468,734)]...vvveeeeennns fonnrieeeeeiiins forveeieeeiiiien foeeens 388,537 | ..vveennn (b) 0410 ......
....... 1.7865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/07/2021 |. 10/12/2036 |............... 1]...... 22,014,000 [Compound) oo e e (476,017)|...... (4,417,972)| ...oevvees |- (4,417,972)......... 891,833 [ feeeeieeeeee e s 365,617 | .ovveeennn (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.364% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/07/2021 |.01/11/2036 |............... 1]...... 21,323,000 018 Compound)  |.eeeeeeeaereas Joeeeiiieeeeees o (528,401)|.....(4,738,277)] cevveeeens | (4,738,277)|......... 921,439 | o e feees 341,844 | .......... (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 01/07/2021 |.01/11/2051 |............... 1. 11,930,000 [(1.593%)  eeveeieeeiiinns fooinieeeeeeiinns fovieees 275,221 |...... 5,083,180 |...eeeeeens |ounnee 5,083,180 [......... (41,821 [ [ [ 209,923 ...t (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 [ 02/25/2021 |. 03/01/2041 |............... 1]..... 28,718,000 |(1.9515%)  [oeeeeeeeiiiiees oo e 585,613 |...... 7,451,164 |.evveeeees | 7,451,164 |....... (834,992)]..eeeeeeeeiies Jorreeee e o fes 563,79 | ..vveennn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 09/16/2021 |. 09/20/2031 A 20,913,000 |(1.398%) ...512,990 |...... 2,605,825 [.....cccues fonnnns 2,605,825 255,517 | ..........[(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
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.577% / (SOFR{
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/16/2021 |. 09/20/2036 |............... 1. 14,468,000 [0IS Compound)  [...vvvevereinnnns fornnveeeeiiiiies o (335,544)|.....(3,160,254) ........... [..... (3,160,254)f......... 594,780 [veeeeirrniieenn feeeeeiiiiineeeens i oo 239,633
......... 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 [ 11/05/2021 |. 11/09/2026 |............... 1]...... 61,137,000 |(1.1485%)  [eeeeeeeeieiiiie e s 1,613,456 |...... 1,800,898 [.....ccuvvt fernns 1,800,8%8 |..... (1,695,542). ..o [ oo [ 321,889 | .......... (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.334% / (SOFR{
Fixed Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/05/2021 |. 11/09/2028 |............... 1]...... 44,228,000 018 Compound)  [-eeeeeevereeeas Joeeeeiiiieeeees Joeee (1,105,910)|.....(2,965,830)] ..eeveenns [eeen (2,965,830)|...... 1,734,481 [oocieeccei e e s 389,997 | ... (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 . 11/10/2021 |. 11/12/2031 U I 31,815,000 |(1.599%) .. ...732,547 |...... 3,711,428 [ [l 3,711,423 393,413 | ..........|(b) 0410 ......
....... 1.7055% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2036 |............... 1]...... 22,037,000 [Compound) oo oo e (489,869)|......(4,619,417)] ..o | (4,619,417)|......... 892,038 ..oeeiieieeeee feeeeieeeeee e s 367,404 | .......... (b) 0411 ......
......... 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 [ 11/10/2021 |. 11/12/2041 |............... 1. 17,168,000 [(1.7495%)  [oeeeeeiiieeenee [ oo 375,990 |...... 5,061,862 |.uvveeeees |ounnee 5,051,862 |....... (748 173 A IR KU RN 344,621 | .......... (b) 0410 ......
30 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.728% / (SOFR
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2051 |............... 1. 12,298,000 [018 Compound)  f..eeeeeevvvennnns ferreeeiiiiiiennn [ (271,310)|......(5,057,218)[ ...vvveees | (5,057,218)|.......... 23,548 [ooeeiiiiiieeen [ e s 314,240 | .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 12/16/2021 |. 05/15/2047 |............... 1]...... 46,500,000 |(1.70773%)  [eeeeeeeeeeiieees o s 1,032,908 |..... 17,332,434 [ ..o fenes 17,332,434 |....... (568, 231)[..cceeeeeee Joeeeeiieeeeees oo e 1,081,083 | .......... (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 [ 12/23/2021 |. 12/29/2031 |............... 1. 21,252,000 [(1.5915%)  [eeeeeeiiiiiieein [ [ 489,544 |...... 2,542,093 [.ccunniees |onne 2,542,093 |....... (988,558)...vvveeeeeeas |oeeiiiiieieeeis [ [ 265,545 | .......... (b) 0410 ......
....... 1.7625% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 12/23/2021 |. 12/29/2051 |.....eeveeeeeea 1 | 8,251,000 |Compound) (179,480)..... (3,353,508)| ....cvvees |-..e (3,353,508).......... 13,423 . 211,349 | ..........|(b) 0411 ...
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 12/27/2021 |. 12/30/2026 |............... 1. 41,042,000((1.353%)  [eeeeiiiiiieieeen [ [ 1,018,831 ...... 1,231,758 [ .o |oeee 1,231,758 |..... (1,118,055)]. . foeevieeeeciiiins forveeeeeeiiieen foeeens 229,290 | .......... (b) 0410 ......
......... 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 [ 12/29/2021 |. 12/31/2026 |............... 1]...... 82,083,000 |(1.3795%)  [eeeeeeeeieiiiies o e 2,021,271 |...... 2,444,522 | ..oevvnees | 2,444,522 |..... (2,222,456)]- .. | oo s 459,078 | .......... (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 [ 12/30/2021 |. 01/04/2032 |............... 1. 31,929,000 ((1.628%)  [eeeeieiiiiiieeen [ [ 728,232 |...... 3,768,691 |....coeeenn | 3,768,691 |..... (1,481,759)]. v foeereeeeeeiiies forveeeeeeeiieen foeees 309,478 | .......... (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 [ 01/04/2022 |. 05/15/2047 |............... 1]...... 47,800,000 |(1.64868%)  [..eeeeeeiiiiiiie e et 1,009,163 |..... 16,322,096 |...ooeeennn [ennen 16,322,096 |....... (593,009)]-.vveeeeeeiinn formeeee e e ereeeeee e o 1,111,307 | ... (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 [ 02/03/2022 |. 02/07/2032 |............... 1. 21,430,000 [(1.656%)  [oeeeeiciiiiieeien [ [ 447,491 ... 2,202,080 [..oeeeennns fernns 2,202,030 |....... (968,929)]....vvveeeeeinnns fomreeeeeeeiiiens forveeiiiiiiien e 270,106 | .......... (b) 0410 ......
....... 1.7395% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/03/2022 |. 02/07/2037 |............... 1]...... 14,929,000 [Compound) ~ feeeeeeiiiiiiieees [ [ (302,287)|.....(2,773,402)] evvveeens | (2,773,402)......... 887,303 [..eeeiieieeeee feeeeieeeeeees foeeeieeeees oo 251,550 | .......... (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 02/14/2022 |. 05/15/2037 |............... 1. 75,000,000 |(1.90341%)  [oveeeeeeeiiiinns forveeiei e 1,438,536 |..... 13,110,206 [.cevvvveees oo 13,110,206 |..... (2,886,457)]..vvveeeeeennns foeenneeeeeiiiins foveeeeeeeiiien fonees 1,278,424 | ..........[(b) 0410 ......
7 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.722% / (SOFR
Fixed Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 02/22/2022 |. 02/24/2029 |............... 1. 30,041,000 018 Compound)  [..eeveeeeuvueeenns feueeniiiiiiienaes [ (613,286)|......(1,561,712)] .cevvrreees |- (1,561,712)|...... LICZZX 1K AU FFUUUUURRN KRR RS 277,093 [ .evveeeens (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 . 02/22/2022 |. 02/24/2032 |............... 1]..... 21,617,000 |(1.781%)  [eeeeeeeeeiieees oo e 431,638 |...... 2,082,159 [..ooovunn feunnns 2,082,159 |....... (966,575)]-.ccvveeeeeeen Joeeeeiiieeeeees foeeieieee s oo 273,459 | .......... (b) 0410 ......
......... SOFR-01S
27 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 02/24/2022 |. 11/15/2048 |.... A 47,800,000 |(1.83433%) ...938,574 ..... 15,646,599 [........... [..... 15,646,599 |....... (421,453)]...evveeeeiiiiins foveiieeieeiiiies foieieeeiiiiiens foanes 1,149,355 | ..........[(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
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.898% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2037 |............... 1f...... 7,576,000 [01S Compound)  [veeevvvvevennnnns Joevvnnnnineiinnnns oo (144,685)|..... (1,302,874) .eevnneecn | (1,302,874)f......... 204,874 |.ooveeeiiiiini [ e | 127,992
......... 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  |. 02/25/2022 |. 03/01/2042 |............... L} . 5,953,000 |(1.9125%)  [eeeeeeeeiieeees e [ 113,085 |...... 1,462,099 [..ovenneen fonnnne 1,462,099 |....... (156,944)]. ..o foeeeeemeeeeees o oo 120,598 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/01/2022 |. 08/15/2047 |............... 1f..... 48,410,000 (1.67043%)  |oeveenrrrveennnnns foorrevnnnnieeenns fonnns 1,019,069 |..... 16,493,811 [...coceeeen | 16,493,811 |....... (572,313)].cevvveeviinnnns fooreriiiics e o 1,132,025 | .ooveenens (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f...... 48,500,000 |(1.67273%)  |oeeeueeeeemmmnnns foeeeemmmneeeeenns fonnns 1,020,118 |..... 16,508,022 [....coeeees |nnee 16,508,022 |....... (573,460)[.. e eeeeeeneeeee Joemmmneeeeemnis oo Jeeees 1,134,130 | .ooneeeees (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 |.... [ I IO 48,500,000 [(1.66223%)  [.eeeeeeiieeeeeeen [ [ 1,023,979 |..... 16,583,136 [...eveeeeen [ 16,583,136 |....... [ESTA 02573 R FPPRRTUTTRN AP N 1,134,130 | ..oeeeeees (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f...... 48,500,000 |(1.67163%)  |ovveeeeeeemmmnnns foeeeemmmneeeeennn fonnns 1,020,522 |..... 16,515,891 [.....ooceen |nnee 16,515,891 |....... (573,420)-cevveeeeeenn foeeeeemnieeeeeen feeeeeee oo 1,134,130 | .ooneeeees (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/08/2022 |. 08/15/2047 |............... 1f..... 49,000,000 (1.72216%)  |oevvenvrrerennnnns fooreevnnnnieeenns fonnns 1,012,267 |..... 16,320,954 | .coevnnnnns fennn 16,320,954 |....... [R51-1 1 (1)) PR IR R R, 1,145,822 [ .......... (b) 0410 ......
...... 2.27002% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |............... 1f...... 52,600,000 [Compound)  eeeennneeeeennnnn foeeeeenneeeeeenn [ (868, 105)[... (13,269,497 ........... ... (13,269,497)......... 645,258 ..o o | e 1,230,005 | .......... (b) 0411 ......
...... 2.24774% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |............... 1f..... 52,540,000 [Compound) ~ [ooeeiiiiiiiiiiins [ [ (875,992)... (13,427,022)]........... ... (13,427,022)f......... 643,653 |...ovvnniiiiinnnn [ e e 1,228,602 | .......... (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 02/15/2038 |........een.... 1f...... 76,480,000 (2.34098%)  |-veeueeeeemennas feeeennneeeeeeenn feenns 1,201,758 |..... 10,982,457 [..eeveeeees |nnee 10,982,457 |..... (2,750,473)]-eveeeeeeennns foeeeemmneeeeeenn [ foeees 1,345,365 [ .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/01/2022 |. 02/15/2038 |............... 1f..... 75,550,000 [(2.15009%)  |oeeeiiiiniiiiiiinn o feeeee 1,296,500 [..... 12,284,334 | .covvnennns [ennn 12,284,334 |..... (PRSI S)| F KPR TR RN 1,329,005 | .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 04/05/2022 |. 02/15/2038 |.... U I O 76,700,000 (2.33397%)  [eeeeeeeeieeeeee e e 1,209,292 |..... 11,067,564 |.....covve |oenee 11,067,564 |..... (2,759, 219)]-ceveeeeeenens foeeeemmneeeeeens feeeeeeeeeneees foeeees 1,349,235 | ..........|(b) 0410 ......
...... 2.31963% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/07/2022 |. 08/15/2047 |............... 1f..... 53,100,000 [Compound) ~ evvennririinnnnns fooreeiiiinieeeens feaneens (856,381)[... (13,007,077) ..cvvvennnn ... (13,007,077)f......... 653,346 |..evvvnnniiiiinnnn [ e e 1,241,697 | .......... (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 04/07/2022 |. 02/15/2038 |............... 1f...... 77,100,000 |(2.44413%)  [oeeeeeeeiieeeees e o 1,151,191 ... 10,279,924 | ..cvvvnnnns fennnn 10,279,924 |..... (2,760,435)]-.ceneeeeeennns foeeeemmneeeeeenn [ foeeees 1,356,271 ..onveeeee (b) 0410 ......
...... 2.77258% /
16 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 05/10/2022 |. 02/15/2038 |............... 1f..... 79,000,000 [Compound)  eeeeennririrnnnnns fooreeiiiieeeens feaeeens (982,791)|..... (7,950,645)] ..cevvnnnns fennnn (7,950,645)f...... 2,788,215 [ceiiiiiiiieenns e [ | 1,389,694 [ .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 05/10/2022 |. 08/15/2047 |............... 1f...... 55,000,000 |(2.62335%)  |oeeuueeeeeemnnnnes foereenneeeeeennn fereeeees 760,347 |..... 11,008,576 |.....cvvves |oenee 11,008,576 |....... (689, 123)[-. e eeeeeeeeeee Jeemmmneeeeemnin oo Jeeee 1,286,127 | .......... (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  |. 05/11/2022 |. 05/13/2032 |............... 1f..... 34,169,000 [(2.7285%)  |oeeeeriiiiiiiiinnn foereeeeeiiinns feeieiin 441,487 |...... 1,503,316 [..oeeeenns o 1,508,316 |..... (1,396,868)[......ccvvvnvrnns foermnnereiiinins [ e 439,486 | .......... (b) 0410 ......
....... 2.7625% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 05/11/2022 |. 05/13/2037 |.....eevennnnn. 1f...... 24,329,000 [Compound)  feuueeeeerniiieees Jeenie e feeeees (308,075)..... (2,270,726) .ceeveeec |onnee (2,270,726)......... 898,503 ..neeeeeeennneee Jeernnneeeeeennis forreeeeenieeeeen [ 414,606 | .......... (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  |. 06/29/2022 |. 07/01/2032 |.... P T 34,598,000 (2.909%) ...401,845]...... 1,189,075 [...oooeennn | 1,189,075 ]..... (1,393,903)]. 449,492 ..........|(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)
....... 2.9595% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 06/29/2022 |.07/01/2037 |..........n.... 1f...... 24,734,000 [Compound)  [eeeeeeenneeeeeenn [ eeeenneees [eeeene (277,806)..... (1,878,269).....cceees |-nnen (1,878,269)|......... 899,218 ..eieeeeiiieee Jeeeene e e [ 423,935 [ ........nt (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 08/11/2022 |. 08/15/2032 |........eeeveen 1 fennnn 22,837,000 (2.664%) . .. 308,670 |...... 1,148,739 [ .neeeenns | 1,148,739 |....... (946,009)|. 299,390 | ..........|(b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.733% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/11/2022 |. 08/15/2037 |............... 1f..... 16,224,000 [0IS Compound) — |veevveenvvvvnnnnns fooveriiiniiiiins Jovenans (210,798)f..... (1,605,951)(..ceneeeccs |onne (1,605,951)f......... 592,621 |.evvvveeiiiiinnnn [ e e 279,529 | .......... (b) 0411 ......
....... 3.3675% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/23/2022 |. 09/27/2037 |....cevvuenneee L} 8,592,000 [Compound)  eeeernieeeeemnenn oo e (70,647)|....... [(REAIRK)) I I (331,139)|......... 303,233 |oeeeeeeeeeeeennn foeeeeeeeeeees e [ 148,767 | ... (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 09/27/2022 |. 05/15/2038 |.... [ I IO 86,300,000 ((3.55148%) . .. 576,710 |...... 2,120,074 [ eeeeeeeeen [ 2,120,074 |..... (VAR VG| FRR KPR PRI RN 1,632,979 [ ..oeeenens (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/28/2022 |. 02/15/2048 |............... 1f...... 59,848,000 [(3.172083%)  |-eeeerrunereeernnn ferreeeeeenieeees feeeeinnns 563,219 |...... 7,244,389 | ..coovnnnns fennnnn 7,244,389 |....... (691,381)[...eeeeeeeeeeee Joemmneeeeeemnin oo Jeeees 1,415,518 | .......... (b) 0410 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/28/2022 |. 05/15/2038 |............... 1f..... 85,681,000 ((3.461499%)  |oeeveeviivirnnnnns foorernniiieeiinns fens 631,039 |...... 2,883,931 |..ccvnnnnnn [ennnnn 2,883,931 |..... (2,902,294)]....ccvmmnviiiinnn fooeneeeiiiiinnees feveniiinneiiinnn o 1,621,983 [ .....eeeet (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8MNNCLQOF39  |. 10/05/2022 |. 10/07/2082 |.........en.... 1f...... 23,951,000 [(3.5005%)  |reeeereneeeeennen fereeeeeeeieeees feeeeiens 171,844 |.......... (1453} PR (9,258)|....... (914,930)] - vveeeeeemen foreeeemneeeeeeen feeee e oo 317,201 | .....eeens (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.602% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 10/05/2022 |. 10/07/2029 |.......eunn.... 1f...... 32,626,000 [01S Compound)  [-eeeveennreeennn foeeeeeemniieees foeeene (208,973)|......... 308,162 [..evvneees foereennne 308,162 |......... 48,770 [.eeeeeeeeeeneeee Joemmmeeeeeemnns foeeeeeeenieeeeees Joens 327,041 .......... (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  |. 11/10/2022 |. 11/15/2032 |............... 1f..... 11,994,000 [(3.5695%)  |oeeevenviiiiinnnns fooreiiiiiiiens fees 77,686 |......... (51,354)] cevvvnens [ (51,354)....... (454,575).ccvvnnieninnnnns fooreiinnins e e 160,004 [ .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.413% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 11/22/2022 |. 11/25/2037 |.......eunnn.n. 1f..... 17,186,000 [0S Compound)  [..evevvvnnnivvrnnn foonererevinninnns foevenns (130,980)f....... (606,471)] «eeevevnnnn |evnnnns (606,471)f......... 597,373 |oeeeeeiieiiinnn [ e e 299,566 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 11/22/2022 |. 11/25/2032 |............... 1f...... 23,908,000 [(3.441%)  |eeeeeieieeeeeenen feereee e feeeeeann 177,134 |.......... (S N IR 94,561 |....... (918, 157)[. e eeeeeeeeeee Jeeemeeeeeeeen foeeeeeeeeieeeeees [ 319,733 | ......eeen (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  |. 11/29/2022 |. 12/01/2032 |............... 1f..... 23,900,000 [(3.4385%)  |eeeerrneriiiiinnn oo feieenn 176,815 |.......... 99,845 | .ooeviiit [ 99,845 ....... (917,908)[...ceevevvnneens Jeevnnneeeeiinins [ fons 319,993 | .......... (b) 0410 ......
....... 3.4095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 11/29/2022 |. 12/01/2037 |............... 1f...... 17,178,000 [Compound)  [oeeeeeeeneeeeeenn foeeeeeenneees foeeene (130,862)....... [CREIL)) I (614,208)......... 596,352 |.eeveeneeeeenennn foreeeeemeeeeeen feeee e e 299,629 | .......... (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  |. 01/03/2023 |. 01/05/2033 |............... 1f..... 23,884,000 [(3.452%)  |eeeeeeiiriiinnns [ foeeens 171,702 |.......... 89,515 | eeeeiii [ 89,515 |....... [CALTR-ET0) AR IR RPN R, 321,908 | .......... (b) 0410 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.535% / (SOFR{
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 01/03/2023 |. 01/05/2030 |............... 1f..... 32,582,000 (018 Compound)  [..evvvveunnnervnnn foonneeeeiiniinens foevenns (213,725)).0uuen 225,207 | eeeeeiin [ 225,207 |......... feie[0 R 1/ R FOR R R R 336,462 | .......... (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 SNZ20JLFK8MNNCLQOF39  |. 01/30/2023 |. 02/01/2033 |............... ... 5,000,000 (3.25555%)  [oueeeeiiiiieeee Jeenne e feeeeeeeee 43,721 | EXTR-TACH [ I 83,873 |....... (195,973)]+ e foeeeeeeneeee e o 67,732 wevvennnns (b) 0410 ......
...... 3.13805% /
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  |. 02/02/2023 |. 02/06/2038 |............... 1f..... 24,900,000 [Compound) ~ [oeeeiiiiiiiiiiinn [ [ (240,047)|...... (1,595,611)f.ceeneeccn | (1,595,611)f......... 865,316 [o..niieiiniinnns v [ e 437,581 | .......... (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  |. 02/02/2023 |. 02/06/2043 |............... 1f...... 20,000,000 (3. 115%)  |eeeuueeeeeemmnnaes foereemmneeeeeennn fereeees 196,304 |...... 2,093,539 [..oeevennn foeenee 2,093,539 |....... (476,804).....ceeeenneeeee Jemmmmeeeeeemnin foreeeeemeiieeeees Jons 416,563 | .......... (b) 0410 ......
....... 3.0005% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... Exhibit 5 ... |Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/02/2023 |. 05/15/2048 |.... P T 28,900,000 |Compound) (313,880)f..... (4,266,813)[..eeveeenn [onnns (4,266,813)|.........316,323 |. 687,293 | ..........[(b) 0411 ......
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 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 ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 02/08/2023 |. 02/10/2033 |............... 1f...... 12,000,000 (3.36226%)  [ooeeeeeemmmnnieees Jernneeeeeenn o 95,369 |......... 119,994 | .o fens 119,994 |....... (465,654)]....eeeeeeeenn foeeeeemneeeeeeen e e 162,829 [ .......... (b) 0410 ......
....... 3.6633% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... .. [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/01/2023 |. 03/03/2038 |........cceeeend feneen 70,200,000 [Compound) .. (400,675)(....... (857,050 ... (857,050)|...... 2,376,798 [ceevvivniennns fevnineeeceinin [ e 1,237,076 | ..........|(b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 03/01/2023 |. 03/03/2043 |............... 1f...... 56,800,000 |(3.5696%)  |-eeuueeeeeemrnnnes frereennnieeeeennn ferieeees 364,552 |...... 2,681,022 [.eoveneenns fonnnne 2,681,022 |..... (1,345, 712)]- e foeeeemeeeeeeees [ oo 1,185,371 .......... (b) 0410 ......
...... 3.1275% /
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  |. 03/24/2023 |. 03/28/2038 |............... 1f..... 25,100,000 [Compound) ~ eeveennririinnnnns fooreeiiiineeeeees feaneens (246,441)|..... (1,663,533)] .eevvvnnnnn fennnn (1,663,533)f......... 867,515 [ceuniiiiiiinnes v [ e 43,533 [ ..oeennnns (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 03/28/2043 |............... 1f...... 20,200,000 |(3.09125%)  |oueuueeeermennes foeeeennieeeeeennn fereeees 203,898 |...... 2,194,550 | ..oovvnnnns fennnnn 2,194,550 |....... (475,581 e foeeeeeeeeee [ oo 422,385 | .......... (b) 0410 ......
3 YR PAY Fixed/ REC
Float Swap Short ( - ) Page 3 Interest SOFR-CME 3-Mo /
Position .....cevunnnnns Liability Hedge ...... Liabilities |Rate........... Citibank NA ........ ES70DZWZ7FF32TWEFA76  |. 04/30/2025 |. 05/02/2028 |............... 1f.... 200,000,000 (3.34%)  foeeiiiiiiees Jereeeii [ 787,707 | 118,652 [.eveneeeees oo 118,652 |......... LLLCHCE:Y2N R AR R AR 1,608,499 | .......... (b) 0410 ......
3 YR PAY Fixed/ REC
Float Swap Short ( - ) Page 3 Interest SOFR-CME 3-Mo /
Position ..ccovvuunnnns Liability Hedge ...... Liabilities |Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/30/2025 |. 05/02/2028 |............... 1]..... 300,000,000 (3.3315%)  feeiiiiiiiiiianees Jornnneeeeeenins foeeeas 1,192,256 |......... 240,826 |..oovnieis forneenns 240,826 |......... 240,826 [...oiieieiinieees Jeennineeeeeenis feeeeeeeiniieeeees Jeenee 2,412,748 .......... (b) 0410 ......
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 11,786,548 | 140,681,971 XXX 140,681,971 9,811,479 124,316,097 [ XXX XXX
.. USD 10.025% /
XU s Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 04/28/2025 |. 05/17/2027 |............... 1f...... 32,090,000 [(AUD 9.75%)  |reeeeermnnaeeeernn frmeeeeeemnenees foeeeennnnns 6,736 |..... (1,002,262)(.....ccceee |-nnee (1,002,262)f...cceevvnneeeee Joeeee (1,002,262)]- e eeeeeveeeees Jeeemmeneeeeeennnn foreeeeens 204,615 .......... (b) 0261 ......
.. USD 10.010% /
AdVg= e Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 04/30/2025 |. 06/14/2027 |............... 1f...... 32,090,000 [(AUD 9.75%)  |reeeeeemnneeeeeenn frmeeeeeemninees foeeeennnnns 1,426 |....... (996,959)] ...covvunns founnnnn (996,959)]-+cvvveeeeeennan feaeees (996,959)].+cvvveeeeeeennn feeeeeeeeieeeeen s 209,382 | .......... (b) 0261 ......
SMBC CAP MARKETS (| GBP-SONIA /
Currency Hedge ........ Schedule D .. |Currency..... INC o TVJBSHLIZLORGWGDTNO3  |. 06/18/2025 |. 07/02/2037 |............... 1f.... 201,810,000 |(USD-SOFR)  [eeeeeeeeneeeeee Jemmmeeeeeenie [oeeee (4,518,098)|....... (511,942)] ..oovvvnnns feennnnn (511,942)) e o (511, 942)]. e [eeeememeeeeeenen feees 3,459,378 | .......... (b) 0260 ......
XAW
W07 TUVdSy- TUC
L R (N I W GBP / (USD
UXM‘UE«’)UO'W»TUAE chav SMBC CAP MARKETS SOFR-01S
AYSieN L Currency Hedge ........ Schedule D .. | Currency..... INC v TVJBSHL IZLORGWGDTNO3 |. 06/18/2025 |. 07/02/2032 |............... ... 19,775,910 [COMPOUND) — oeevveniiivinnnns foovriiiiiiniins Jovennns (454,366)....... (101, 447)[ ceveeneeen o (101,447) oo v (101,447 oo e foeeennnn 256,978 | .......... (b) 0260 ......
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (4,964,302 (2,612,610) XXX (2,612,610 (2,612,610 4,130,353 | XXX XXX
.SGBVVRO1 Index
2 YR PAY Float/ REC ~ [Group Variable Annuity|Annual SOCIETE GENERALE SA / (SOFR-01S
10YR 20YR Index Swap [Hedge ... .. |Exhibit 5 ... |Equity/Index |.... ... 02RNE8IBXP4ROTDBPU41 |. 06/24/2024 |. 06/25/2026 |......... 5,000, 000 |Compound) .. (174,765)|.........(22,503)| ... e (22,508)]- e (7,928) e [ e e 21,415 [ (D) 0411 L
1 YR PAY Fixed Fee/ . SGIXPRUS [ndex
REC SGIXPRUS Index  [Group Variable Annuity|Annual SOCIETE GENERALE SA / (0.20% Fixed
SWAP i Hedge ...ooovvviiinnnnns Exhibit 5 ... |Equity/Index [...cccoooiriiinnnnnni... 02RNE8 |BXP4ROTDBPU41  |. 02/13/2025 |. 02/13/2026 |....... 277,408 |...... 50,000,000 Fee)  ecieiiiiiiinninns fooreriniineninns oo (50,278)|....... (120,332)] .oeevvvnnnn Jovennn (120,332)]....... (120,332)]cevvveniiiiinnnns fooveviniiiniiis o e 162,851 ..o (b) 0411 ......
1149999999. Subtotal - Swaps - Hedging Other - Total Return (225,043 (142,835) XXX (142,835 (128,256) 173,966 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 6,597,203 137,926,526 | XXX 137,926,526 9,683,223 (2,612,610 128,620,416 [ 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%)  |eeeeneeeeeennnn foeeeeenneeeeenn [ (436,708)..... (2,023,460)] ...cvvnnnns fennnn (1,593,460)...... 1,127,856 [ feeee e e o 434,344 [ .......... (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%)  [oeeeiiiiiiiinnnns e [ 215,030 |...... 1,427,239 [ceveeneeens [ 3,325,861 |......... [ISIR:(070) R AP R R, 323,959 [ ..........|(b) 0453 ......
......... SOFR-01S
30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39 ). 03/03/2017 |. 03/07/2047 |.......eeevveet 1f..... 22,000,000 [(2.75436%)  |oeeiieeeeeeennnaes frorennnnnererennnn foanaeees 316,617 |...... 1,832,281 [..cooiiinnn oo 4,814,603 |......... (63,900)[-- e eevevemnaneeee Jormnmneeeemnnnes forrererriinnneees Jonennns 509,241] .......... (b) 0453 ......
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STATEMENT AS OF SEPTEMBER 30, 2025 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)
......... SOFR-01S
30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFK8NNNCLQOF39 ). 03/22/2017 |. 03/24/2047 |............... 1f...... 44,000,000 [(2.6549%)  oeeiieeeeeennnnes fooreennnnnaeerennn fornaaeees 665,958 |...... 4,300,356 | ..covvnnnns fonnnn 10,276,707 |....... (149,649)]. . vvvneeeeennnne fooeeeemmiieeeeens Joneeeeeciiiees oo 1,019,586 | .......... (b) 0453 ......
1179999999. Subtotal - Swaps - Replication - Interest Rate 760,898 5,536,416 [ XXX 16,823,710 864,000 2,287,130 | XXX XXX
1229999999. Subtotal - Swaps - Replication 760,898 5,536,416 [ XXX 16,823,710 864,000 2,287,130 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 12,547,446 146,218,386 | XXX 159,772,176 10,675,479 132,514,957 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange (4,964,302 (2,612,610)) XXX (2,612,610 (2,612,610 4,130,353 [ XXX XXX
1389999999. Total Swaps - Total Return (225,043 (142,835) XXX (142,835 (128,256) 173,966 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 7,358,101 143,462,941 | XXX 157,016,731 10,547,223 (2,612,610 136,819,276 | XXX XXX
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ....ocoeeeeeeens Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .ioovrrrrniiiiiiiiinnns . 09/16/2025 |. 12/19/2025 |.......... 2,100 |..... 707,568,750 |.. 6667.845 X 50 |.eevuuneeeeemnnnnn foeeeemmnneeeeenn foeeeeeeeieees oo (7,445,025)] .ccvvvnnnns fennnn (7,445,025)|....... (7,445,025)].cceeeeeeeenes foeeeemmneeeeeeenn feeeeeeeeneeees foeees 42,113,400 | .......... (b) 0111 ......
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ....ocoeeeeeeens Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .iovvrrriniiiiiiiiinnns . 09/16/2025 |. 12/19/2025 |............ 900 |..... 303,243,750 |.. 6667.845 X 50 [...eveeeennneees Joemmneeeeeennis foeeeeeenieeeeeen [ (3,190,725)] .eevvvnnnns fennnn (3,190,725)|..... (3,190, 725)]-cvveeeeeeeenes Joeeemmmneeeeeennn feeeeeeeeeieees foeees 18,048,600 | .......... (b) 0111 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 per (EUR

USD $1.179519 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/23/2025 |. 10/17/2025 |............... 1f..... 15,842,12210.847803)  [ooiiiiiiiiiiiiiinn [ [ e 65,572 | .eeeeii [ 65,572 [ceuniiiiiiiinens | (SIS T8 /721 PR R R 17,089 | ..oeeeeees (b) 0261 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (EWR

USD $1.176964 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 08/13/2025 |. 10/28/2025 |............... 1f...... 12,592,338 10.849644)  [oeeeeiiiiiieeeeen [ e [ 10,509 [.evvvveenn foeeennnnns 10,509 [eeeeeeeieeeee Joeeeennnns 10,509 [eeeeeeieeeees Jereeeeeeeeees foeeeennenn 17,433 | coveeenns (b) 0261 ......
... Fx USD $1.00

Fx GBP 1.00 PAY per Page 3 GOLDMAN SACHS per (GBP

USD $1.342839 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oovvee W22LROWP2|HZNBBBKS28  |. 08/27/2025 |. 10/15/2025 |............... 1ot 7,651,497 (0.744691)  |oeeeeiiiiiiiiiis [ e e (12,623)] ceevvvennn fernnns (12,623)]..eeeeviiieees fovvnnnnns [QVHCV)) AR R RN VAL (b) 0261 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (EWR

USD $1.171856 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN .o W22LROWP2|HZNBBBKS528  |. 09/02/2025 |. 11/18/2025 |............... 1f...... 12,789,636 [0.853347)  |eeeeeieieeeini foeeeee e e (59,688)(...eveeees [oeeeennen (59,688).....ccevvnereaee foerennnnn (59,688)].....eeeevmneeeee |oeeemmmaeeeeennnn fereeeeeens 23,422 | .......... (b) 0261 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 per (EUR

USD $1.187427 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/16/2025 |. 11/25/2025 |............... 1f..... 15,130,196 (0.842157)  oeeeeeniiiiiinin [ e e 122,598 | .evvvvies [ 122,598 [oeveiiiiiineees v V785t O KPR RN 29,622 .......... (b) 0261 ......
... Fx USD $1.00

Fx AUD 1.00 PAY per Page 3 MGN STNLY&CO INT per (AUD

USD $0.668112 REC .... |Liability Hedge ...... Liabilities |Currency..... LC 4PQUHN3JPFGFNF3BBE53 | 09/17/2025 |. 10/29/2025 |...eeveeeveenn 1 [ 4,300,637 [1.496755)  |eeeernnieeeeeennnn foreeeeeeieeeees Jeeeeeeeceeis [ 40,538 | [ 40,5838 e 40,538 [ e feeeen 6,059 |l [ (D) 0261 L

Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per

AUD 1.513276 REC ..... Liability Hedge ...... Liabilities |Currency..... 4PQUHN3JPFGFNF3BB653  |. 09/19/2025 |. 10/29/2025 |............... L P 233,269 |(USD $0.660818) [....eevvvenmeeeee Joemmmreeeemmnnns foreeemmmieeeeeeen foreeeeeeeennns KX [ B3 | feeeees B3 e [ 39| e (b) 0260 ......

... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 BANK OF ANERICA NA ber (EUR

USD $1.178610 REC .... |Liability Hedge ...... Liabilities |Currency..... |.eceeveerriiinnnennis BATYDEB6GKMZ0031MB27  |. 09/19/2025 |. 10/28/2025 |............... L} . 2,306,540 10.848457)  [oeiiiiiiiiiiiies e [ [ 4,959 | ooeiiiiin | 4,959 |.ceinieiiiiiin o 4,959 |oeveiiiiiiii [ e 3,193 .o (b) 0261 ......

Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx GBP 1.00 per

GBP 0.745301 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC ..ovvviviiins 4PQUHN3JPFGFNF3BB653  |. 09/25/2025 |. 10/15/2025 |............... |} 238,830 |(USD $1.34174) [..evvvvevvivinnnn fooneniiinniinnnnns i [, 598 | | 598 | [ 598 | [ foeiiian 42] ...l (b) 0260 ......
1439999999. Subtotal - Forwards - Hedging Other (10,462,943) XXX (10,462,943 (10,635,750 172,807 60,267,142 XXX XXX
1479999999. Subtotal - Forwards (10,462,943) XXX (10,462,943 (10,635,750 172,807 60,267,142 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 2,266,495 5,911,730 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 6,597,203 127,463,582 | XXX 127,463,582 (952,527 ) (2,439,803 188,887,557 [ XXX XXX
1719999999. Subtotal - Replication 760,898 5,536,416 | XXX 16,823,710 864,000 2,287,130 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 7,358,101 132,999,998 | XXX 146,553,787 (88,527), (2,439,803 197,086,417 [ XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

(a) | Code Description of Hedged Risk(s)
(b) Financial or Economic Impact of the Hedge at the End of the Reporting Period
0111 . . |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 ....




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

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
INZ5 Comdty |............ 500 |........ 60,031,250 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/25/2025 .|..... 117.2422 |..... 120.0625 |........... (281,250)|........... (281,250)f..cceeciiiiees oo oo e 1,410,155 |...... 1,410,155 |........ 2,575,000 | (b) 0310 ....oeevefuerrnnnen 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ5 Comdty |............. 65 |...oeenns 7,804,063 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/26/2025 .|..... 117.0938 |..... 120.0625 |............ (36,563) |-....0enennn (36,563)]-.vvveeeeeinnn fermmeeeeieiiiens feeeeiiis e 192,969 |........ 192,969 |........... 334,750 | (b) 0310 ....ooveefuerrnnnnen 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ5 Comdty |............ 500 |........ 60,031,250 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/27/2025 .|..... 116.7109 |..... 120.0625 |........... (281,250)|........... (281,250)f..cceciiiiees e oo e 1,675,780 |...... 1,675,780 |........ 2,575,000 | (b) 0310 ....ooeeefuerrunnen 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ5 Comdty |............ 500 |........ 60,031,250 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/27/2025 .|..... 116.7266 |..... 120.0625 |........... (281,250)|........... (281,250)f..cceeciiiees fereeeiiiiiiees oo e 1,667,970 |...... 1,667,970 |........ 2,575,000 | (b) 0310 ....ooveefuerrunnnn 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ5 Comdty |............ 321 [........ 38,540,063 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2025 .|..... 116.6563 |..... 120.0625 |........... (180,563) |......c... (180,863)[-.vveeeeeeinnn foremmeeeeeiiiins feeeeeeiiis e 1,093,406 |...... 1,093,406 |........ 1,653,150 [(b) 0310 ...ccceetfenennne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ5 Comdty |............ 599 |........ 69,839,656 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/25/2025 .|..... 114.4609 |..... 116.5938 |........... (149,750)|........... (149,750).cceeeiiees e e | 1,277,553 |...... 1,277,853 |........ 2,216,300 | (b) 0310 .....oovrfuerrnnnnn 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ5 Comdty |............ 500 |........ 58,296,875 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/26/2025 .|...... 114.3359 |..... 116.5938 |........... (125,000) |-....vvees (125,000)]- - vveeeeeeeiine forvmmeeeeeiiiies o s 1,128,905 |...... 1,128,905 |........ 1,850,000 [ (b) 0310 .........|.ceeeeees 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ5 Comdty |......... 2,004 |....... 233,653,875 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/27/2025 .|..... 114.1953 |..... 116.5938 |.......... (501,000) |.....evne (501,000)]-vveeeeeeeinnn foremmeeeeiiiiins e s 4,806,474 |...... 4,806,474 |........ 7,414,800 | (b) 0310 .....ooerfuerrnnnnn 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ5 Comdty |......... 1,500 |....... 174,890,625 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/27/2025 .|..... 114.2031 |..... 116.5938 |........... (375,000) |.....ovenn (375,000)]-evveeeeeeinnn formmmeeeeeiiiins e s 3,585,930 |...... 3,585,930 |........ 5,550,000 | (b) 0310 ......oeeferrunnen 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ5 Comdty |............. [ 1,282,531 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ..........c..... 1UAUICTO4EQ4D06ZHA73 . |.08/28/2025 .|...... 114.2344 |..... 116.5938 |....evveeenns (2,750) [ (2,780)]- . cviieeeeees Joeeeiiiieeeiiee oo o 25,953 |.......... 25,953 |....cee 40,700 | (b) 0310 ........]ceeeeeens 1,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYZ5 Comdty |............ 335 [........ 37,687,500 |Note .......ccccuuveeenns Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2025 .|...... 112.2422 |..... 112.5000 |........eeee (5,286) |- (5,286)]--vveeeeeeiinn forvmmeeeeeeiiins o e 86,366 |.......... 86,366 |........... 628,125 [(b) 0310 .....cefeeeennnne 1,000
Group Variable Annual Chicago Mercant
NOZ5 Index .. |...oeeeenn... 25 | 12,450,875 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/16/2025 .|..24,547.1000 |..24,901.7500 |............. 32,000 |...ocuvenenns 32,000 |-eeevieeeeeiiin feeieeeeee e e [oeeees 177,325 |........ 177,325 | 739,300 [(b) 0110 ..ooooei]ieniiaeies 20
Group Variable Annual Chicago Mercant
NOZ5 Index .. |...eeeeennnn. U R 14,941,050 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/16/2025 .|..24,547.2500 |..24,901.7500 |............. 38,400 |....cceveeennn 38,400 |-eeevieeeieiiin e eeiies e [oieees 212,700 |........ 212,700 |...eeeeees 887,160 | (b) 0110 ....ooee]ieviinnannne 20
Group Variable Annual Chicago Mercant
NOZ5 Index .. |..eeeeenn.n. U R 14,941,050 |Nasdagq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/17/2025 .|..24,524.1000 |..24,901.7500 |............. 38,400 |....cceveenns 38,400 |-.ueevieeeeiiiin [eieeeee s oo foeeees 226,590 |........ 226,590 |........... 887,160 | (b) 0110 ....ooee]ieviinnannne 20
Group Variable Annual Chicago Mercant
NOZ5 Index .. [.eeeeeeneen 37 foeeens 18,427,295 |Nasdaq Index .... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch .... SNZ20JLFKBMNNCLQOF39 . [.09/17/2025 .|..24,524.2000 |..24,901.7500 |............. 47,360 |oocoecceeeenind?,360 [ooeeeeiiiiiiins [ oo |0 279,387 ... 279,387 ... 1,094,164 [(b) 0110 ......... .
Group Variable Annual Chicago Mercant
NGZ5 Index .. [oeeeerrnnnnn A 3,486,245 [Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/18/2025 .|..24,466.4500 |..24,901.7500 |.............. 8,960 |ooooecueeenenn8,960 [ooeeeiiiiiiiins foeeiiiiiiiieies foeeeiiiiiieeees | 60,942 |...LL....60,042 | 207,004 [(b) 0110 ....ooot]iennieennes 20
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESZ5 Index .. [...eoe..... 346 |....... 116,580,375 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/16/2025 .|...6,678.3000 |...6,738.7500 |............ 436,825 |............ 436,825 [..ccooiuiiines [eeeiiiiiiiies Joeeiiiiiiieeees |-.....1,045,785 |...... 1,045,785 |........ 6,938,684 | (b) 0110 ...ceeeefeeriininnns 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. [.eeererreunnen 3| 1,010,813 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/17/2025 .|...6,656.7500 |...6,738.7500 |.....eeeeeeeen 3,788 |ooiiiiiiee 3,788 | | i e 12,300 112,300 e 60,162 | (b) 0110 ....oooe]ieirinnennne 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. [.eeeeerrnnnen 2 [ 673,875 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/17/2025 .|...6,657.0000 |...6,738.7500 |......eeeeeeeni2,525 |ooiiiiiiinennn 2,528 |oeeiiiiiiiiies | e oo 8,175 8175 [ 40,108 | (b) 0110 ..ooevee] e 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. |...oeeeenn.n. U R 10,108,125 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . (.09/18/2025 .|...6,690.5000 |...6,738.7500
Group Variable Annual Chicago Mercant
ESZ5 Index .. |.. 1,010,813 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.09/18/2025 .|...6,694.0000 |...6,738.7500
Group Variable Annual Chicago Mercant
ESZ5 Index .. [oeeererreunnen L3 I 1,684,688 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . {.09/19/2025 .|...6,725.0000 |...6,738.7500
Group Variable Annual Chicago Mercant
ESZ5 Index .. [oeeererreunnen L 1,347,750 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . {.09/19/2025 .|...6,727.0000 |...6,738.7500
Group Variable Annual Chicago Mercant
ESZ5 Index .. |...oeeeeen.n. 2 |oeeeens 6,738,750 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/22/2025 .|...6,754.5000 |...6,738.7500 |............. 25,250 |.eeeeeeanne 25,250 [.eeeeeieiiiiens [ e (15,750)|........ (15,750 401,080 | (b) 0110 ...oevee] v 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. [oceerrnnnnn L2 PO 2,695,500 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/17/2025 .|...6,656.7500 |...6,738.7500 |............. 10,100 |oeveeeennne 10,100 [eeeeeiiiiiiies oo oo e 32,800 |.......... 32,800 |....oeennns 160,432 [ (b) 0110 ..ooovee] e 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. [....oc..... 332 |....... 111,863,250 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/17/2025 .|...6,667.8500 |...6,738.7500 |............ 419,150 |....ooeee.. 419,150 [eeeeeiiiiies e e | 1,176,940 |...... 1,176,940 |........ 6,657,928 | (b) 0110 ...ceeeferrinninnns 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. |..cocc.....e. 2 |, 673,875 [.ccvveiiiiiiiiiiii, Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.12/19/2025 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/22/2025 .|...6,754.7500 |...6,738.7500 |............... 2,525 | 2,525 | foeeeeieiiiiiies foveeeniiiiiiies foeee (1,600)|.......... (1,600)............. 40,108 | (b) 0110 ...ooeee]iuvinnennnnne 50
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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
&P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESZ5 Index .. |....cceeeen.s 3 [........ 1,010,813 |.ooveiiiiiiiiiiiiis Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.09/26/2025 .|...6,700.0000 |...6,738.7500 |.............. 3,788 |oueveiiieennns 3,788 | e e e 5813 ..., 5,813 |ivveennnns 60,162 [ (b) 0110 ......oo]oeeeeeeeennns 50
1539999999. Subtotal - Long Futures - Hedging Other (1,097,516) (1,097,516) 20,257,743 20,257,743 46,428,545 XXX XXX
1579999999. Subtotal - Long Futures (1,097,516) (1,097,516) 20,257,743 20,257,743 46,428,545 XXX XXX
UXYZ5 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 500 |........ 57,539,065 |Ultra Note ............ [Annuity Hedge ........ [Exhibit 5 ... |Rate........... |. 12/19/2025 .|Trade ................ 1UAUICTO4EQ4DO6ZH473 . |.08/27/2025 .|..... 114.1016 |..... 115.0781 |...oceereenn 31,250 [ornnnnnnnnnnnn31,250 [ [ e |onnen.. (488,285)[........ (488,285))......... 1,275,000 [ (b) 0311 .........].......... 1,000
UXYZ5 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 825 |........ 94,039,457 [Ultra Note ............ | Annuity Hedge ........ |Exhibit 5 ... |Rate........... [.12/19/2025 .[Trade ................ 1UAUICTO4EQ4DO6ZH473 . (.08/27/2025 .|..... 114.1004 |..... 115.0781 |............. 51,563 |.ooeeeeiiii il 51,563 [eeveiiiiiiiiiiins [ [ [ (799,219))..... (799,219))........ 2,103,750 | (b) 0311 .........[.......... 1,000
UXYZ5 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................. 14 |......... 1,611,094 |Ultra Note ............ |Annuity Hedge ........ [Exhibit 5 ... [Rate........... |. 12/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZH473 . |.08/27/2025 .|..... 114.1172 [..... 115.0781 |...eevrrrrennennn 875 [oiiiccceta 875 | o feveiiiiiiiiiiees | (13,463)].000000L (13,453)f................ 35,700 | (b) 0311 .........|.......... 1,000
Group Variable Annual Chicago Mercant
NOZ5 Index .. [|.....ceeeene. 10 | 4,980,350 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .|Exch .......ccceueeee SNZ20JLFKBMNNCLQOF39 . |.09/18/2025 .|..24,466.4500 |..24,901.7500 |............ (12,800)............ [QPAR:11/0)) PO R RN R (87,060)f........ (87,060)[........... 205,720 | (b) 0111 .oooveiif i 20
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ5 Index |............279 |....... 38,854,935 | ... ... [Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .|Exchnge/ICE ... .09/15/2025 .|...2,796.8000 |...2,785.3000 ...(149,265) .. L (149,265)]..cvvvviiiiiiiinn Joeviiiiiiiiiiis e e 160,425 |........ 160,425 |........ 1,163,115 [ (b) 0111 ......... .
Group Variable Annual NY Stock
MFSZ5 Index |[............ 300 |........ 41,779,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .[Exchnge/ICE ........ .., .09/15/2025 .|...2,797.0000 |...2,785.3000 |.......... (160,500) |....eeeuees (160,500)]..cceeeeeeeeeees feniiniiiiiiiiinn e s 175,500 |........ 175,500 |........ 1,250,661 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSZ5 Index |............ 300 |........ 41,779,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .[Exchnge/ICE ........ ..o, .09/15/2025 .|...2,797.1000 |...2,785.3000 |.......... (160,500) |....eeeuees (160,500)]..cceeeeeeeeeees feniiniiiiiiiiinn e s 177,000 |........ 177,000 |........ 1,250,661 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSZ5 Index |[............ 300 |........ 41,779,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .[Exchnge/ICE ........ .., .09/15/2025 .|...2,797.2000 |...2,785.3000 |.......... (160,500) [....evewees [QLCIVR=I1[0))] R (SRR RPN R 178,500 |........ 178,500 |........ 1,250,661 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSZ5 Index |[............ 210 |........ 29,245,650 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .[Exchnge/ICE ........ .., .09/16/2025 .|...2,790.1000 [...2,785.3000 |........... (112,350) ... (112,350)f..ceeveneniininnn Jerveeiiiiiiiiiins foeeeeiiiins o 50,400 |.......... 50,400 |........... 875,463 [(b) 0111 L..oeviii] s 50
Group Variable Annual NY Stock
MFSZ5 Index |[............ 365 |........ 50,831,725 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .[Exchnge/ICE ........ .., .09/16/2025 .|...2,790.4000 [...2,785.3000 |........... (195,275)]........... (195,275)[..cevveneniinnnnn Jovveeeiiiiiiiiins foeveiiiis o 93,075 |.unnnnnn 93,075 |........ 1,521,638 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSZ5 Index |[............. 20 [oeeeenen 2,785,300 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/22/2025 .[Exchnge/ICE ........ .., .09/16/2025 .|...2,790.2000 [...2,785.3000 |............ (10,700)|............ (10,700)]-cccveeeeeeeeeeee fooeeeieiiiiiiiens foiis e 4,900 |.eoeennnns 4,900 |ooevninnns 83,377 [ (b) 0111 ..ol 50
Group Variable Annual Chicago Mercant
ESZ5 Index .. [|..ccceeenne. 407 |....... 137,133,563 | .ovveeeeiiiiiiiiieeies Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .|Exch ........cceuueee SNZ20JLFKBMNNCLQOF39 . |.09/17/2025 .|...6,667.9000 |...6,738.7500 |........... (513,838)|........... (513,838)|...evvvvnnnnnnnnn Jooveiiiiiiiiiinns oo ... (1,441,798)|.... (1,441,798)[......... 8,161,978 [ (b) 0111 ..., 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ5 Index [............ 177 |........ 21,731,175 | Index .......cccuvneeee Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .|Exch ........cceuueeee SNZ20JLFKBMNNCLQOF39 . |.09/16/2025 .|...2,424.4000 |...2,455.5000 |............ (41,595)[............ (41,595)].cvvvvvnnnnnnnnn Joerrviiiiiiiiiins foeeeee o (275,235)[....... (275,235)|........ 1,516,359 | (b) 0111 ..ooevvii]eeniiiiiiines 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ5 Index [............ 563 |........ 69,122,325 [ Index .................. Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .|Exch .......ccceueeee SNZ20JLFKBMNNCLQOF39 . |.09/17/2025 .|...2,420.6500 |...2,455.5000 |........... (132,305) |t [QECZARIVS)| R R R R (981,028)]....... (981,028)]........ 4,823,221 | (b) 0111 ..o 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ5 Index [............ 210 |........ 25,782,750 | Index .......oeevvennnns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .|Exch ........cceueeee SNZ20JLFKBMNNCLQOF39 . |.09/17/2025 .|...2,420.5500 |...2,455.5000 |............ (49,350)|......eueee (49,350)|..cvvvvvvnnnnnnnn Jooreeiiiiiiiiiins oo o (366,975)|....... (366,975)|........ 1,799,070 [ (b) 0111 L], 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ5 Index |............. 30 |ooveeenns 3,683,250 | Index .................. Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/19/2025 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.09/17/2025 .|...2,420.9500 |...2,455.5000 |............. (7,050)|.ceeveneennnes (7,050)]. oo [ fovviiiiiiiiiiiins oo (51,825)]........ (51,825)]........... 257,010 [(b) 0111 ..oevvvenfiennnnnnnnees 50
1609999999. Subtotal - Short Futures - Hedging Other (1,622,340) (1,622,340) (3,665,077)[  (3,665,077) 27,663,383 XXX XXX
1649999999. Subtotal - Short Futures (1,622,340) (1,622, 340) (3,665,077), (3,665,077) 27,663,383 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (2,719,856) (2,719,856) 16,592, 666 16,592, 666 74,001,928 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (2,719,856), (2,719,856) 16,592,666 16,592,666 74,091,928 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Bank of America (Merrill LYNCR) ....coooiiiiiiiii e [reeeeeeeeeeeee e 14,599,479 |..oovvvviiiiiiinnnes (33,912,001) [c..vvvvvnnnnnnnnnnnns (19,312,522)
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Description of Hedged Risk(s)

Hedges

. | Hedges

Hedges

... |Hedges
... | Hedges
. | Hedges

against increases in a particular Equity Index that impact OUr Group Vari@ahle AMNUITY BUSINESS ..uieuuuieuuiiuutitiieiti ettt ee e eaae e et e eaae e eaae e eaan e e e e e e e e aae e e aae e e e e e e e e e aae e e e e e e e e e e e e aan e e eae e e aa e e e e e e e e e e &4 e e e e e e st e e 4ae e e e e oo s e e e e e e s e & e e e e e oo e e e a e o4 s e &4 e e 44 e e e a e o4 s e oo e e e e e e e oo e e e s e o4 e e e s e o4 e e e a e e e e e e a e e ea e e e b e e aa e e aaeean e
against declines in a particular Equity Index that impact our Group Variable Annuity Business .
against increases in a particular Equity Index that impact our Individual Fixed Index Annuity Business
against declines in a particular Equity Index that impact our Individual Fixed Index Annuity Business ....
against increases in a particular US Treasury Note Rate that impact our Group Variable Annuity Business ..
against declines in a particular US Treasury Note Rate that impact our Group Variable Annuity Business ...
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

(475,859, 385)

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 619,428,436 619,428,436 632,552,226 632,552,226 202,585,637 202,585,637

BANK OF AMERICA NA ..
BARCLAYS BANK PLC .
BNP PARIBAS ........
CDN IMP BNK OF COMRC
CITIBANK NA ........
DEUTSCHE BANK AG
DLIH 2016-1 LLC
GOLDMAN SACHS INTERN
MGN STNLY&CO INT PLC ...
SMBC CAP MARKETS INC
SOCIETE GENERALE SA ....

rad

BATYDEB6GKMZ0031MB27 .

G5GSEF7VJPSI70UK5673 . |
ROMUWSFPUBMPROBKSP83 . |.
21GI19DL770X0HC3ZETS . |.
. E5700ZWZ7FF32TWEFATE . |.

TLTWFZY1CNSX8D621K86 .

W22LROWP2 IHZNBBBKS28 . |.

4PQUHN3JPFGFNF3BB653 .

TVJBSHL IZLORGIGDTNOS .

02RNES |BXP4ROTD8PU41 .

9
(1

(530,000) ...
,024,609 |.
,430,000).
... 250,000 |.
.. (2,600,000).
(600,350) ...

.. (5.650,000)]....

................ (10,635,750)|....
. (72,310)|.

(476,289, 385)

(1.999,221)].

.. 719,431

5,296,611

534,969 |..

841,176 |..

......... 5,507,165 ..

...... 4,959 |...

(1,999,221

)

.. (10,635,750)

... (72,310))...

534,959 |..

e
2,022,496

.. 48,608
....6,630
..3,716,356

............. 3,193 |...

........ 2,412,748 |...
60,162,000 ...

173,965 |...

0299999999. Total NAIC 1 Designation

32,770,629

14,329,342

68,592,708

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

32,770,629

(489,752,890)

633,757,778

633,156,822

(489,322,890

646,881,568

260,440,647

620,033,032 ) 271,178,345
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 620,033,032 (489,752,890)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

Collateral Pledged by Reporting Entity

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 (I, Vor V)

BANK OF AMERICA NA .o BATYDEBBGKMZ0031MB27 .
BNP PARIBAS .. . ROMUNSFPUBMPROBKSP83 ..
CITIBANK NA .. E570DZWZ7FF32TIEFAT6 .

DEUTSCHE BANK AG ... TLTHFZY1CNSX8D621K86 .
MULT EXCHANGES BoAML .
MULT EXCHANGES BoAML ....
MULT EXCHANGES BoAML ....
MULT EXCHANGES BoAML ....
MULT EXCHANGES BoAML ....
MULT EXCHANGES BoAML ....
MULT EXCHANGES BoAML ....
MULT EXCHANGES BoAML ....
SMBC CAP MARKETS INC ..
SOCIETE GENERALE SA ...

TVJBSHL IZLORGWGDTNOS ..
O2RNE8 [BXP4ROTD8PU41 ..

Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.

912803-EH-2

.. |912803-FD-0 ...
.. |912803-FJ-7 ...
.. |912828-2A-7
.. |912828-6B-1
.. |91282C-AE-1
. |91282C-LC-3 ...

Cash...

USD CASH .

USD CASH ...
USD CASH
USD CASH ...

US GOVERNMENT TREASURY STRIP NOTE 0%
US GOVERNMENT TREASURY STRIP NOTE 0% ...
US GOVERNMENT TREASURY NOTE 2.875% ...

US GOVERNMENT TREASURY NOTE

US GOVERNMENT TREASURY NOTE 2.625% ...
US GOVERNMENT TREASURY NOTE 0.625% ...
US GOVERNMENT TREASURY NOTE 4% ..

USD CASH
USD CASH ...
USD CASH ...

.......................... 530,000 |...

....1,430,000
.2,600,000
600,350

.1,984,156 |...
...05/15/2048 ... [.
....05/15/2049 ...|.
....08/15/2026 ...|.
...02/15/2029 ...|.
....08/15/2030 ...|.
...07/31/2029 ...|.

.05/15/2044

....5,910,000 |...
....5,650,000 |...

0199999999 - Total

154,445,877

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-CS-8 ... US GOVERNMENT TREASURY NOTE 1.25% .... ... 08/15/2031 ... [.

BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-DJ-7 ... US GOVERNMENT TREASURY NOTE 1.375% ... ... 11/15/2031 ... |.

BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-G0-8 US GOVERNMENT TREASURY NOTE 4% ... 02/28/2030 ....[.

BARCLAYS BANK PLC ... . G5GSEF7VJP5I70UK5573 .. | Treasury. . |91282C-N-0 ... US GOVERNMENT TREASURY NOTE 4.625% ... . . ... 02/15/2035 ....|.

CDN IMP BNK OF COMRC .. 21GI19DL770X0HC3ZE78 .. | Cash... USD CASH ... ... 250,000 |... ... 250,000 |...

GOLDMAN SACHS INTERN .. W22LROWP2|HZNBBBK528 .. | Cash... USD CASH ... . 27,830,000 |... .. 27,830,000 |...

MGN STNLY&CO INT PLC .. 4PQUHN3JPFGFNF3BB653 ..

Cash...

USD CASH

. 12,386,370 |...

.. 12,386,370 |...

0299999999 - Total

49,490,979

50, 180,370




STATEMENT AS OF SEPTEMBER 30, 2025 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 SEPTEMBER 30, 2025 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
Restricted Interest Received | Interest Accrued
Asset | 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 |.......ocoooooeifoomooiees fooeeeeeeeeees e e, 817,638 |oeeeeeenne 19,079 | 79,519
Federal Home Loan Bank of
Indianapolis ......cccoceveuecuennee. Indianapolis, Indiana ....... [...ccooeeeeiein .. 3.900 [, 163,420 oo oo 32,830,153 |.......... 37,594,373 |......... 43,772,395 |..
JPMorgan Chase ... . New York, New York ..... ...3,842,003 |.. ...232,077,085 |....... 187,093,033 |....... 188,871,530 |..
JPMorgan Chase ... . New York, New York ....coccoooes fooeeeCrnere oo e ..161,477,822 |........ 161,477,822 |....... 161,477,822 |..
State Street .....coovivviiiii Boston, Massachusetts ....... | oo e e o 837,354 |.......... 1,508,055 |........... 1,230,997 |..
UMB Bank .........ocoooovvvrerernes Kansas City, Missouri ....... |.cccooveveii | 4150 | 255,391 [ o (42,803,308)|........ (17,186,906)|.......... (5,157,313)|..
0199998. Deposits in ... 113 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 275,838 26,409,807 26,503,229 26,595,153
0199999. Totals - Open Depositories XXX XXX 4,536,742 411,646,551 397,008,685 416,870,103
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 4,536,742 411,646,551 397,008,685 416,870,103
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

4,536,742

411,646,551

397,008,685

416,870,103

E13
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

AMEREN CORPORATION . ... 0973072025 . 10/01/2025 ... . 10,000,000 |...

AVANGRID INC ... 09/29/2025 . 10/06/2025 ... ...9,994,193 |...

BLACK HILLS CORP ... 09/24/2025 . 10/03/2025 ..

CONSTELLATION BRANDS INC .. ... 09/30/2025 . 10/03/2025 .. .

CROWN CASTLE INC .. 09/29/2025 . 1072172025 .. .5,884,888 |...

ENBRIDGE US INC .. 09/30/2025 .. . 10/01/2025 . . 20,000,000

ENERGY TRANSFER LP . 09/30/2025 .. . 1070172025 . . 20,000,000

EVERGY INC ........... 09/30/2025 .. . 10/01/2025 . ... 300,000

EVERGY MISSOURI WEST INC . ... 0973072025 . 10/01/2025 ... . 17,625,000 |...

GENUINE PARTS CO ... 09/03/2025 . 10/07/2025 ...

SOUTHERN CAL EDISON .. ... 0973072025 . 10/01/2025 ...

SOUTHERN CAL EDISON .. ... 09/02/2025 . 10/27/2025 .. .

UNION ELECTRIC CO ... 0973072025 . 1070172025 . .5,000,000 |...

WEC ENERGY GROUP INC . ... 09/29/2025 . 10/03/2025 .. 14,996,483 |...
.... | WISCONSIN GAS LLC .. 09/30/2025 . 10/01/2025 . .5,000,000 |...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 136,759,259
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 136,759,259
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999999. Total - Issuer Credit Obligations 136,759,259
261908-10-7 ....... DREYFUS TREASU OBL CSH MNG INS ... ... 09/30/2025 ... 4.000 |.. ...2,514,469 |...
09248U-71-8 ....... BLACKROCK FED FUND . ... 0973072025 .. 4.010 |.. . 601,059,356 |...
85749T-57-4 ....... STATE ST INST TR PL MM CABR ... ssuuteeiennuueeeeennue e s e e eesse s e eeeeessneeeeeessesesensssseeeenssseeeeeenssasseeenssasseeensnnnssseeennnnnsseennnnnnnseernnnnnnnneee | seseessnnnsesnnens [eeennnnnns 09/30/2025 4,040 uvvniiiiiiiiiiins i [ e e e 65,638,405
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 669,212,230 3,167,858 16,233,676

CELL POWER HOLDINGS LLC ... ... 08/29/2025 ... 8.000 |.. ..10/22/2025 .. ..97,551,084 |...

PDIF DHLLC ...ovvvvvvnnnnnnns .. 09/24/2025 .. 7.500 |.. . 10/20/2025 .. 127,000,000 |...

8499999999. Subtotal - Other Cash Equivalents (Unaffiliated)

224,551,084

8589999999. Total Cash Equivalents (Unaffiliated)

1,030,522,573

4,068,904

16,233,676

8599999999. Total Cash Equivalents (Affiliated)

8609999999 - Total Cash Equivalents

1,030,522,573

4,068,904

16,233,676
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