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STATEMENT AS OF JUNE 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 [ 25,310,170,526 |.....covvereriniicieriirincee ferienenne 25,310,170,526 |.......... 22,182,484,209
2. Stocks:
2.1 Preferred StOCKS ..ottt [eesree e 874,410,836 |....covoeeeeeeerreeceeeenes [ 874,410,836 |............... 729,638,703
2.2 ComMMON STOCKS .....covuiiiiiiiiiciiicicccc s [ersren e 306,047,819 | e 306,047,819 |...ccvennne 196,203,891
3. Mortgage loans on real estate:
B ISt HENS .o [ 2,252,196,579 |...oeovvieeiienieneenienee [ 2,252,196,579 |........... 1,880,681,743
3.2 Other than first IeNS.........ccoiiiiiiieeeee s [oe s 315,507,628 |....cooveecereerreierernes [ 315,507,628 |............... 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) ..ovvreeiieiiieecieeeieiniees [oeeeiriieinieas 218,158,289 | [ 218,158,289 |..ccoovvnenee. 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 ($
[ J 858,407,449 ) and short-term
investments (§  ........... 3,222,770,914 ) (oo
Contract loans (including $ ..o

Derivatives

Other iNVested @SSets .......ccciiiiiiiiieeeee e

Receivables for SECUNtIes .............ccooiiiiiiiiiiiiiice
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 36,824,233,301 |...covvenee 17,483,769 |.......... 36,806,749,532 |.......... 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 667,773,788 |...coevivreriiecicnnne 53,600 |..ocveriienee 667,720,188 |.....cccevuvne 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 reiNSUrErs ..............ccceeveveveueceeeeeveeeerereeens |rererennnee. 20,682,174 | 1,006,183 ... 19,676,021 | 7,381,592
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ................cccceeu |revrrrieneeee 23,291,063 [oooviiiiiiciiie 0. 23,291,083 | 14,374,353
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cocoeeeoronnrnnnieies foereeiinnrrsseeeeninne [ [ 22,394 711
18.2 Net deferred tax asset ..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 [ 1,278,650 |..ccvvvrinene 1,278,650 |ceeviricececiirncceiees [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccceevevevivreees foereveeriiennns 635,023,889 |....coooeeieerereiicieeeeen [ 635,023,889 |................. 23,950,755
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ...... [ i [ [
25.  Aggregate write-ins for other than invested assets ..........ccccceeveieeereeeeeieieens freeeeeinens 297,321,465 |....covveve. 14,194,915 ..o 283,126,550 |................ 215,434,025
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 38,808,155,543 |......ccccvveevne 34,994,447 |........... 38,773,161,09 |.......... 33,598,691,828
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 17,460,972,265 |.......ooovieeicricnccnis v 17,460,972,265 |........... 17,827,381,627
28. Total (Lines 26 and 27) 56,269,127,808 34,994,447 56,234,133, 361 51,426,073,455
DETAILS OF WRITE-INS
1101, Mortgage eSCrol fUNAS ......occcciriiiiiicieiiic e [erreneeenienenas 25,356,708 |....ocooveveereieiiriniines o 25,356,708 |.....ccovnnnnne 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) 25,356,708 25,356,708 20,944,044
2501. Admitted disallowed IMR ..o [ 174,528,557 |....oeveceerivniccennnis e 174,528,557 |......cceevue 169,589,636
2502. Other amounts receivable under reinsurance contracts ..........cccoooeveesfoeieviiinenns 82,360,821 |.veeeceeeeeeeeeeeeeeees e 82,360,821 |..ocveenn. 16,638,674
2503. Miscellaneous receivables and other assets ... e 21,476,644 |........cccevne 8,319,562 |.....cvvvune. 13,157,082 | 15,973,389

2598. Summary of remaining write-ins for Line 25 from overflow page ... 18,955,443 |... ..5,875,353 |... ... 13,080,090 |... ... 13,232,326
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 297,321,465 14,194,915 283,126,550 215,434,025




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 28,606,799,829
(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 $ (23,245) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........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 ($
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
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1
36.2
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,324 in Separate Accounts Statement) .............. 3,417,676,042 2,859,548,632

) reinsurers .

1,299, 168,689 49,411,658
35,349,049,378 30,732,707,495
17,460,970,941 |........... 17,827,380,328
52,810,020,319 48,560,087,823
6,437,000 |.....cccevnueee 6,437,000

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

38. Totals of Lines 29, 30 and 37 3,424 113,042 2,865,985,632

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 56,234, 133,361 51,426,073,455

DETAILS OF WRITE-INS

2501, Term rep0 1ending PAYANIE .......c.ciiiiiiiieiictce ettt sttt ettt ettt se st st re st ere s re s ereenetenenens |oreenereanas 1,171,138,929 oo

2502. Reinsurance deposit liability ... ...82,360,821 |... . 16,638,674
2503. Miscellaneous mortgage liabilities 25,746,708 21,534,044
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 19,922,231 v 11,238,940
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,299, 168,689 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) 174,528,557 169,589,636




STATEMENT AS OF JUNE 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 4,151,592,156 |............ 3,647,873,163 |............ 6,780,025,612
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 14,239,682 |...cccovnenee 14,164,045 |................ 25,180,546
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,080,661,314 |.. ..809,753,495 |.. ..1,808,573,985
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,078,395)].. ....(915,676)/.. ... (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 51,419,071 | 51,361,017 |..cocoee. 104,107,404
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (522,381,421)]...c.ccence. (519,940,827)|.......... (1,056,598,086)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 148,316,962 |................ 170,174,157 |............... 323,541,120
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (1,220,157) (111,310,021) (156,699,728)
9. Totals (LiNes 110 8.3) .o 4,920,549,212 4,061, 159,353 7,826,339,018
10, DEAN DENEFIS ...ttt 85,874,059 65,200,802 |....ccccveenve 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 ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,424,689,759 |.. ..1,569,887,004 |.. ..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 10,984,728 |...cccovenee 17,985,024 |....cccoeenee 58,095,301
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 27,088,378 |......ccoc...... 20,179,641 |................ 43,819,027
19. Increase in aggregate reserves for life and accident and health contracts 2,897,335,189 2,431,195,064 4,474 112,269
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 4,701,244,579 |............ 4,291,410,122 |............ 8,085,061,903
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt b bbbt s s sene e e s s enesesesesenene s |eoeeeneiccanas 145,678,254
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueureeeeveveueuesesessosessssssss [oeeeeeeeeeneneseneenas 58,484
23. General insurance expenses and fraternal expenses ................. | S 200,754,623
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 8,382,125
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 (350,841,142)|.............. (601,295,776)|.......... (1,123,911,645)
27. Aggregate write-ins for deductions .... (76,486,315) (123,246,512) (187,021,434)
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 4,628,790,608 3,844,454 ,435 7,365,811,014
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 291,758,604 |................ 216,704,918 |.............. 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) ........cccevviiuireriiiiieeiieieieise et sssesese s essese s ns s s ses s [ecseeseesnacen 291,758,604 |................ 216,704,918 |............. 460,528,004
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 108,985,855 104,239,551 197,724,191
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 182,772,749 | 112,465,367 |............... 262,803,813
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (473,030) (excluding taxes of $  ...ccooveveucennee 449,785
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (7,205,246) 11,846,079 (24,997,890)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 175,567,503 124,311,446 237,805,923
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) ...ttt es e e s e e eseseseneneneensesee e eeneennnens 175,567,503 |.....cccveenvee 124,311,446 |................ 237,805,923
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (2,514,579) ..(41,648,764)]|.. .. 13,731,178 |.. ...59,264,195
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ...10,982,760 |.....cooveeeeenne 262,603 |.. ... (3,836,967)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...49,049,944 |. ... 58,533,427 |.. ..115,459,117
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e 9,761,974 |. e (4,110,998) ... 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 oo
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:
L3 R == T o SO S T STSTTRPRRTIT I
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 49,931,733 (4,766,978) 8,007,657
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 558,127,410 157,007,903 303,737,195
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,424 113,042 2,719,256,340 2,865,985,632
DETAILS OF WRITE-INS
08.301. Investment expense on reinsurance deposit asset/liability .....ccoooooiiiiiiiiiceceeecceee e (64,812,914)|.............. (170,485,434)(.............. (246,023,941)
08.302. Reinsurance experience FefUNd ...........ccocooiiiiiiiieieieeccc e 46,098,853 |................. 24,443,002 ... 98,336,213
08.303. Miscellaneous income (including revenue sharing and surrender charges) .........cooooooeeeevcecfoveieieieicenns 17,493,904 |...ocoovnee. 34,732,321 | 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) (1,220,157) (111,310,021) (156,699,728)
2701. Hedging program agreement .............. ..(39,455,578)]|.. ..(59,821,018)|.. (102,081,840)
2702. Investment income on funds withheld ............. ..(37,036,903)|.. ..(63,655,553)].. ..(95,173,797)
2703. Fines and penalties of regulatory authorities ... e 6,166 [....ceveveeeenne 230,113 | 245,696
2798. Summary of remaining write-ins for Line 27 from oVerfloW PAQE ............cceeieveveieveiereieeeeeeeeeseeie e sdeeeeesesesseseeeeeeeeneseees|oeseseseeeseeseeseseeeeeas [ ] 9,988,507
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (76,486,315) (123,246,512) (187,021,434)
5301. Investment income (expense) on funds withheld — unrealized ..........cccooooooieiiiiiiiicccieeeceeeeee e 51,200,211 [l (4,020,671)].eceveees (20,622,305)
5302. Reinsurance adjustment ...........ccccooiiiiiiiieiieeeee ... (1,268,478)|.. (746,307 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) 49,931,733 (4,766,978) 8,007,657




STATEMENT AS OF JUNE 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 4,321,012,422 |........... 3,848,979,893 |............ 7,194,112,451
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,030,140,547 |............... 801,641,114 |........... 1,678,897,608
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 167,800,809 205,028,155 316,561,118
4. TOtal (LINES 110 B) ..ottt 5,618,953,778 4,855,649, 162 9,189,571,177
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,401,428,614 |............ 2,519,813,119 |........... 4.866,174,361
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (358,315,157) ... (562,205,628)|.......... (1,091,818,182)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 456,529,665 |............... 159,218,189 |..ccccvenee. 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 $ ... (473,030) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 51,772,158 219,790,293 298,529,778
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 2,551,415,280 2,336,615,973 4,375,567,688
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 2,967,538 ,498 2,519,033, 189 4,814 ,003,489
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 1,829,789,192 1,101,651,222 4,217,402, 759
12.2 Stocks .............. ... 37,032,784 |.. ...40,555,638 |.. 185,275,622
12.3 Mortgage loans ... ...81,196,253 |.. ... 83,639,555 |. 275,408,376
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiciiei ittt nienne[eesesineesnens 284,484,962 |..........co..... 48,476,084 |................. 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 56,855,768 6,131 296,657,680
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,289,358,959 |.......... 1,274,328,630 |............ 5,051,400,515
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 5,196,614,260 |........... 2,986,438,448 |........... 8,292,194,859
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 118,135,322 |..occvvieenne. 150,708,649 |................ 243,493,089
13.3 MOMGAGE I0BNS ...ttt [enseeen s 452,648,961 |........o.c..e.. 310,394,970 |...ooovvennne 734,086,229
13.4 REAI ESHALE ...t [onaeaeeen s 42,809,475 |...oovene. 55,250,000 |...occuvennne 176,638, 144
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 110,001,423 |................ 75,363,153 |...ccovveenee. 131,811,275
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 30,582,900 450,782,054 354,733,683
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 5,950,792, 341 4,028,937,274 9,932,957,279
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 4,500,327 (3,836,692) (31,376,585)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,665,933,709) (2,750,771,952) (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 ..........ccoouiriirieiiiieeieee e rieeniees o [ [
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 1,222,669,445 |............... 280,572,854 |............... 728,611,829
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (96,142,387) (190,760,345) (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 1,126,527,058 89,812,509 370,346,551
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.ccceuee. 428,131,847 |............. (141,926,254)|................ 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) 4,622,075, 150 3,717,847,188 4,193,943,303
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested assel ... [ 78,464,868 |................. 37,396,228 |.............. 282,144,034
20.0002. Capitalized INErest ... o 15,040,017 |.oovcvnne. 14,111,974 | 41,712,781
20.0003. Modified coinsurance reserve adjustment - net (including premium, miscellaneous income,
ANA DENETITS) .o [ 522,307,069 |................ 519,940,827 |........... 1,056,598, 086
20.0004. Transfers resulting from revisions t0 SSAP NO. 26 ........cccooiiiirniiieinnccernecsierenenes [orereeeceenennd 635,610,112 [ooevoviiiiecceeeiies [
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 JUNE 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 ...t e 9,530,060 |......cccovveuee 9,796,263 |......cco..e. 19,096,632
GIOUP T .. e (3,042,801)].....cccocene 1,718,356 |................ (15,405,731)
INIVIAUAI @NNUITIES ... e s 4,188,389,259 |............ 3,812,536,417 |........... 7,111,143,892
GIOUD GNNUILIES ...vveeevveeeteteeceee s te et tessesseseeseste et et esessesssssstesesesessesesssssssesesesesssnsesssssesesesesssnsssssssesesensensnnaes 168,578,177 | 69,918,507 |................ 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 thIOUGN 7) .....vvieieieieiiiccectete ettt st se st eaes 4,363,454,695 |............ 3,893,969,543 |............ 7,246,918,685
DEPOSIt-LYPE CONFACES .....vvveiiiiiiieieie ettt s s s e e s snsens [eeeenenenas 1,540,008,624 |................ 450,021,943 |........... 1,118,034,483
Total (Lines 8 and 9) 5,903,463,319 4,343,991,486 8,364,953, 168
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

Certain footnote disclosures normally included in the financial statements have been omitted pursuant to the
National Association of Insurance Commissioners' (the "NAIC's") 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 $175,567,503 $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 $175,567,503  $237,805,923

SURPLUS

(5) Company state basis (Page 3, Line 38, Columns 1 &2) XXX XXX XXX $3,424,113,042 $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 $3,424,113,042 $2,865,985,632
B. No significant change

C. 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

D. Going Concern

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

Note 2 Accounting Changes and Corrections of Errors

No significant change

7.1



Note 3

Note 4

Note 5

STATEMENT AS OF JUNE 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 $ 40,114,442
2. 12 Months or Longer 92,169,510

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,415,530,832
2. 12 Months or Longer 1,284,002,064

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 JUNE 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
QUARTER QUARTER
a. Bilateral (YES/NO) Yes Yes
b. Tri-Party (YES/NO) No No
(3)  Original (Flow) & Residual Maturity
FIRST SECOND
QUARTER QUARTER

a. Maximum Amount
1. Open - No Maturity $ 27,209,271 $ 27,209,271
2. Overnight — —
3. 2 Days to 1 Week — 283,333,278
4. >1 Week to 1 Month 9,967,779 2,434,375
5. > 1 Month to 3 Months 17,172,790 327,417,344
6. >3 Months to 1 Year 929,173,151 685,011,999
7. >1 Year — —

b. Ending Balance
1. Open - No Maturity $ 27,209,271 $ 36,270,190
2. Overnight — —
3. 2 Days to 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
6. >3 Months to 1 Year 929,173,151 607,280,719
7. >1 Year — —

(4) None

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

FIRST SECOND
QUARTER QUARTER
a. Maximum Amount
1. BACV XXX XXX
2. Nonadmitted - Subset of BACV XXX XXX
3. Fair Value $1,130,182,263 $1,505,737,230

b. Ending Balance

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

NOTES TO THE FINANCIAL STATEMENTS

(6)

(7)

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

Se "0 a0 oo

- x T -

L T o0 5 3

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

Preferred Stock - BACV

Preferred Stock - FV

Common Stock

Mortgage Loans - BACV

Mortgage Loans - FV

Real Estate - BACV

Real Estate - FV

Derivatives - BACV

Derivatives - FV

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

Total Assets - FV

ENDING BALANCE

Se "0 a0 oo

- x T -

L © o 5 3

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

Preferred Stock - BACV
Preferred Stock - FV

Common Stock

Mortgage Loans - BACV

Mortgage Loans - FV

Real Estate - BACV

Real Estate - FV

Derivatives - BACV

. Derivatives - FV

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

Total Assets - FV

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$ 315,000,000 $ 156,266,637 $ 137,642,074 $ —
394,193,924 196,350,000 152,313,000 —
— 558,580,981 — —
— 595,636,070 — —
$ 315,000,000 $ 714,847,618 $ 137,642,074 $ —
$ 394,193,924 $ 791,986,070 $ 152,313,000 $ —
5 7 8
NON-
NAIC 4 NAIC 5 NAIC 6 ADMITTED
$ 3,649,237 $ — $ — 9 —
3,950,000 — — —
$ 3,649,237 $ — 3 — $ —
$ 3,950,000 $ — $ — 9 —

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

FIRST
QUARTER

SECOND
QUARTER

$

2. Securities (FV)

Ending Balance
1. Cash

$

2. Securities (FV)

— 3

1,130,182,263

— 3

1,130,182,263

7.4

1,505,737,230

1,342,442,994




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

NOTES TO THE FINANCIAL STATEMENTS

(8)

9)

(10)

(1)

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

ENDING BALANCE

Cash
ICO-FV
ABS - FV

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

— $
394,193,924

— 3
196,350,000
595,636,070

— 3
152,313,000

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

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

Se "0 a0 oo

$ 394,193,924 $ 791,986,070 $ 152,313,000 $ —

ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED

Cash $ — 3 — 5 — 3 —
ICO-FV 3,950,000 — — _
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) $

S@e ™0 a0 oo

3,950,000 $ — $ — 3 —

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR
VALUE
a. Overnight and Continuous $ 40,330,000
b. 30 Days or Less 237,483,000
c. 31to 90 Days 401,012,924
d. >90 Days 663,617,070

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 JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

REPURCHASE TRANSACTION - CASH PROVIDER - OVERVIEW OF SECURED BORROWING

TRANSACTIONS

(2)  Type of Repurchase Trades Used

@)

(4)
®)

(6)

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

Original (Flow) & Residual Maturity

a. Maximum Amount

Overnight
2 Days to 1 Week

Open - No Maturity

No ok wd~

> 1 Year

b. Ending Balance

Overnight

No o~

> 1 Year

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year

Open - No Maturity

2 Days to 1 Week
> 1 Week to 1 Month —
> 1 Month to 3 Months
> 3 Months to 1 Year

FIRST SECOND
QUARTER QUARTER
Yes Yes
No No
FIRST SECOND
QUARTER QUARTER
$ — 5 —
40,000,000 315,000,000

1,341,907,323

1,351,720,896

FIRST SECOND
QUARTER QUARTER
$ — 3 —
40,000,000 315,000,000

1,341,907,323

1,351,720,896

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

Fair Value of Securities Acquired Under Repurchase - Secured Borrowing

a. Maximum Amount
b. Ending Balance

ENDING BALANCE

ICO-FV
ABS - FV

Common Stock

Real Estate - FV
Derivatives - FV

S@e "0 a0 oo

Total Assets - FV

(Sum of a through h)

FIRST
QUARTER

SECOND
QUARTER

$ 1,741,714,362 $ 2,145,425,252

1,741,714,362

2,145,425,252

Preferred Stock - FV

Mortgage Loans - FV

Securities Acquired Under Repurchase - Secured Borrowing by NAIC Designation

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$2,045,266,683 $

100,158,569

Other Invested Assets - FV

$2,145,425,252 $
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ENDING BALANCE

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

NAIC 4

NAIC 5

NAIC 6

8
DOES NOT
QUALIFY AS
ADMITTED

Collateral Pledged - Secured Borrowing

a. Maximum Amount
1. Cash
2. Securities (FV)

FIRST
QUARTER

SECOND
QUARTER

$ — 3 _
1,741,714,362 2,145,425,252

3. Securities (BACV) XXX XXX
4. Nonadmitted Subset (BACV) XXX XXX
b. Ending Balance
1. Cash $ — 3 —

2. Securities (FV)
3. Securities (BACV)

4. Nonadmitted Subset (BACV)

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity: None

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

XXX
XXX

XXX
XXX

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
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Note 10

STATEMENT AS OF JUNE 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 July 3, 2025, the Delaware Department approved the Company's request to record a capital contribution
receivable from DLIC Sub-Holdings, LLC ("DLSH") in accordance with SSAP No. 72, Surplus and Quasi-
Reorganizations. The Company recorded a capital contribution receivable of $400,000,000 within
Receivables from parent, subsidiaries, and affiliates as of June 30, 2025. The capital contribution was
subsequently received in cash on August 13, 2025.

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 six months ended June 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 June 30, 2025, the Company did not have a payable to DLIH 2016-1 related to this
agreement. During the six months ended June 30, 2025, DLIH 2016-1 made draws relating to this agreement
totaling $121,000,000 and made repayments of $72,000,000. As of June 30, 2025, DLIH 2016-1 owed
$49,000,000 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.

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 June 30, 2025, the Company did not have a receivable
related to 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. As of June 30, 2025, the Company had a receivable
of $19,932,562 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 six months ended June 30, 2025 was $39,455,578 of
revenue. During the six months ended June 30, 2025, the Company received cash of $74,260,074 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
June 30, 2025, the Company had a receivable from DLIH 2016-1 of $47,466,031.

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 six months ended June 30, 2025, CSHIC borrowed an additional $581,251,462
from the Company and made repayments of $723,292,099. As of June 30, 2025, the Company held a short-
term investment of $140,000,000, which reflects the outstanding balance of the demand promissory note.

During the six months ended June 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 $215,000,000 of proceeds
from maturities.

During the six months ended June 30, 2025, the Company sold bonds, commercial mortgage loans, and
other invested assets with a total book value of $64,107,594 and accrued interest of $55,852 to Gainbridge
Life Insurance Company, an affiliate, at fair market value. The Company received cash of $62,807,058 and
recognized a loss of $1,300,536 on the sale.

During the six months ended June 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 $2,047,704 and accrued interest of $47,704 to
CSLAC at fair market value. The Company received cash of $2,000,000 for the bond sold and recognized no
gain or loss on the sale.

. No significant change
. None

. No significant change

None

No significant change
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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 $2,967,938,474 as of June 30, 2025.
The Company calculated this amount in accordance with its current collateral pledged to the FHLB.

(2) FHLB Capital Stock
a. Aggregate Totals
1 2 3
Total General Separate
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 125,185,000 125,185,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 130,185,000 $ 130,185,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $2,967,938,474 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
3 4 5 6
Current Year | Not Eligible 6 months to
Membership Total for Less Than 6 | Less Than 1 1to Less
stock (2+3+4+5+6) | Redemption Months Year Than 3 Years | 3to 5 Years
1. Class A $ —1$ —$ —$ —|$ —|$ —
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)
(3)  Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
: ] Aggregate Total
Fair Value Carrying Value Borrowing

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

2. Current Year General Account Total Collateral
Pledged

3. Current Year Separate Accounts Total Collateral
Pledged

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

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

7.9

$ 3,628,637,108 $ 3,716,642,341 $ 2,893,000,000

3,628,637,108 3,716,642,341 2,893,000,000

2,618,239,660 2,741,716,642  2,088,000,000

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

b4

(3)b1 (
(3)b2 (
(3)b3 (
(3)b4 (

Columns 1, 2 and 3 respectively
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(4)

b.

Maximum Amount Pledged During Reporting Period

1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged (Line

2+3)

2. Current Year General Account Maximum

Collateral Pledged

3. Current Year Separate Accounts Maximum

Collateral Pledged

4. Prior Year-end Total General and Separate

Accounts Maximum Collateral Pledged

Borrowing from FHLB

a.

b.

Amount as of Reporting Date

1. Current Year
(a) Debt

(b) Funding Agreements

(c) Other

(d) Aggregate Total
(atb+c)

2. Prior Year-end
(a) Debt

(b) Funding Agreements

(c) Other

(d) Aggregate Total
(atb+c)

Maximum Amount during Reporting Period (Current Year)

Debt
Funding Agreements
Other

w N o=

1 2 3
Amount Borrowed
Fair Value Carrying Value at Time of Maximum
Collateral
$ 3,628,637,108 $3,716,642,341 $ 2,893,000,000
3,628,637,108 3,716,642,341 2,893,000,000
2,752,748,985 2,867,212,185 2,038,000,000
1 2 4
Funding
Agreements
Total General Separate Reserves
2+3 Account Accounts Established
$ 50,000,000 $ 50,000,000 $ — XXX
2,843,000,000 2,843,000,000 — 2,716,021,214
— — — XXX
$ 2,893,000,000 $2,893,000,000 $ — $ 2,716,021,214
$ 50,000,000 $ 50,000,000 $ — XXX
2,038,000,000 2,038,000,000 — 1,960,750,238
— — — XXX
$ 2,088,000,000 $2,088,000,000 $ — $ 1,960,750,238
1 2 3
Total
2+3 General Account Separate Accounts
$ 50,000,000 $ 50,000,000 $ —

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

FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

2,843,000,000

2,893,000,000 $

Does the Company have prepayment
obligations under the following
arrangements?

(YES/NO)

YES
YES
NO

2,843,000,000

2,893,000,000 $ -

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

A-D. None

E.

F.-G.

No significant change

None

No significant change

None
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Note 14

Note 15

Note 16

Note 17

Note 18

Note 19

Note 20

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

NOTES TO THE FINANCIAL STATEMENTS

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 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

Fair Value Measurement
A. Assets Measured at Fair Value

(1)  Fair Value Measurements at June 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  $ — $ 49,149,274 $ 14,925,563 $ — $ 64,074,837

Parent, subsidiaries and

affiliates — 242,438,700 — — 242,438,700
Total Preferred Stocks $ — $§ 291,587,974 $ 14,925,563 $ — $ 306,513,537

Common Stocks (a)
Industrial and miscellaneous $ 12,760,666 $ 76,283,507 $ 46,755,540 $ 3,425,156 $ 139,224,869
Total Common Stocks $§ 12,760,666 $ 76,283,507 $ 46,755,540 $ 3,425,156 § 139,224,869

Bonds
Issuer credit obligations $ — $ — 63,037 $ — $ 63,037
Asset-backed securities — 71,466,342 — — 71,466,342

Total Bonds $ — $ 71,466,342 § 63,037 $ — $ 71,529,379
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(2-3)

Assets:

Preferred Stocks -
Industrial &
miscellaneous
Common Stocks -
Industrial &
miscellaneous

Bonds - Issuer credit
obligations

Other Invested Assets
- Industrial &
miscellaneous

Other Invested Assets
- Residual equity
tranche

Derivatives - FX
contracts

Separate Accounts
Assets

Total Assets

Liabilities:

Derivatives - FX
contracts

Total Liabilities

(4)

NOTES TO THE FINANCIAL STATEMENTS

Other Invested Assets

Industrial and miscellaneous  $ — $ 182,103,285 $ 39,431,250 $ — $ 221,534,535
Residual equity tranches — 101,929,609 9,891,762 — 111,821,371
Total Other Invested Assets $ — $ 284,032,894 $ 49,323,012 $ — $ 333,355,906
Derivative Assets

Interest rate contracts $ 634,212,733 $ — 3 — 3 — $ 634,212,733
Equity contracts 1,038,555 10,447 — — 1,049,002

FX contracts — 2,599,611 29,386 — 2,628,997
Total Derivative Assets $ 635,251,288 $ 2,610,058 $ 29,386 $ — $ 637,890,732

Separate Accounts Assets (b) $12,406,006,855

$13,054,018,809

$3,634,319,092 $
$4,360,299,867 _$

321,449,721 $
432,546,259 $

129,121,890
132,547,046

$16,490,897,558
$17,979,411,981

Total assets at fair value/NAV

b. Liabilities at fair value

Derivative Liabilities

Interest rate contracts $ 485,423,456 $ — $ — 3 — $ 485,423,456
Equity contracts 949,825 32,544,486 — — 33,494,311

FX contracts — 1,628,849 2,187,123 — 3,815,972
Total Derivative Liabilites $ 486,373,281 $ 34,173,335 § 2,187,123 $ — $ 522,733,739

Total liabilities at fair value $ 486,373,281 $ 34,173,335 § 2,187,123 $ — $ 522,733,739

(a)

The common stock line in the above fair value table excludes FHLB common stock with a carrying value of
$130,185,000. 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 $970,074,707 of non-invested assets not subject to fair value disclosures and separate
account assets carried at the general account basis.

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

Total gains  Total gains

Transfers  and (losses) and (losses)
Balance as of ~ Transfers ~ OutofLevel includedin included in Balance as of
4/1/2025 Into Level 3 3 Net Income Surplus Purchases  Issuances Sales Settlements 06/30/2025
$ — $14,925563 $ — $ — $ — 3 — 3 — 3 — 3 — $ 14,925,563
27,077,446 19,678,094 — — — — — — — 46,755,540
2,130,701 —  (2,130,701) (3,746) (803) 69,045 — (1,459) — 63,037
85,713,352 —  (46,282,102) — — — — — — 39,431,250
395,273 12,051,903 —  (1,626,629) 3,099,984 721,818 — (4,750,587) — 9,891,762
213,388 — — 763,638 (184,002) — — — (763,638) 29,386
304,260,703 — (155,435) (18,779) 2,882,032 90,317,597 —  (75,836,397) — 321,449,721
$419,790,863 $46,655,560 $(48,568,238) $ (885,516) $ 5,797,211 $91,108,460 $ — $(80,588,443) $ (763,638) $ 432,546,259
$ 1,266,777 $ — $ — $ 4,599,136 $§ 920,346 $ — $ — 3 — $(4,599,136) $ 2,187,123
$ 1,266,777 $ — $ — $ 4,599,136 $ 920,346 $ — 3 — $ — $(4,599,136) $ 2,187,123

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

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

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

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

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 June 30, 2025:

Not
Admitted Practicable
Type of Financial ~ Aggregate Fair Assets/ Net Asset (Carrying
Instrument Value Liabilities (Level 1) (Level 2) (Level 3) Value
Assets:
Cash, cash
equivalents and
short-term
investments $4,622,082,725 $4,622,075,150 $ 806,455,181 $3,815,627,544 $ — $ — $
Bonds
Issuer credit
obligations 16,503,119,739 17,232,145,304 1,626,646 16,427,309,393 74,183,700 —
Asset-backed
securities 8,017,811,708  8,078,025,222 —  7,673,959,635 343,852,073 —
Preferred stocks 924,831,493 874,410,836 2,155,024 907,750,907 14,925,563
Common stocks
(a) 272,087,916 272,425,414 12,760,666 206,468,507 49,433,587 3,425,156
Mortgage loans 2,506,978,471  2,567,704,207 —  2,506,978,471 — —
Real estate 218,158,289 218,158,289 — 41,119,738 177,038,551 —
Derivative assets 659,751,708 645,539,357 657,112,264 2,610,058 29,386 —
Contract loans 330,493,977 325,142,053 — — 330,493,977 —

Other invested

assets (a) 1,238,956,429  1,211,365,348 —  1,115,190,800 123,765,629 —
Separate Account
assets 16,610,086,032 16,610,844,696 12,451,545,907  3,707,968,514 321,449,721 129,121,890

Total assets $51,904,358,487 $52,657,835,876 $13,931,655,688 $36,404,983,567 $1,435,172,187 $ 132,547,046 $

Liabilities:

Liabilities for
deposit-type
contracts $3,521,286,752 $3,930,778,087 $ — $ — $3,521,286,752 $ — $

Derivative
liabilities 524,520,676 525,137,114 488,160,218 34,173,335 2,187,123 —

Separate Account
liabilities 344,403,019 344,403,019 — — 344,403,019 —

Total liabilities $ 4,390,210,447 $4,800,318,220 $ 488,160,218 $ 34,173,335 $3,867,876,894 $ — $

(@) The common stock and other invested assets lines in the above fair value table exclude equity method investments with carrying

values of $33,622,405 and $684,006,051, respectively, as of June 30, 2025.

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

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.
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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.

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.

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.

Derivatives - The fair values of swaps, swaptions, and forwards are based on current settlement values,
dealer quotes, and market prices. Fair values of options and futures are also based on dealer quotes and
market prices.

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

Other invested assets - Other invested assets include 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
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Note 21

Note 22

Note 23

Note 24

Note 25

Note 26

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

NOTES TO THE FINANCIAL STATEMENTS

E. Investments Measured at Net Asset Value
Separate accounts include assets with a fair value of $129,121,890 at June 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 June 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.
Common stocks include assets with a fair value of $3,425,156 for which fair value is measured at NAV, using
the practical expedient, for which third-party statements are obtained.
Other Items
A.-B. None
C. No significant change other than the following:
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 $ 635,610,112
Aggregate book adjusted carrying value after transition for
all securities reclassified off Schedule D-1 that resulted with
a change in measurement basis 495,532,595
Aggregate surplus impact for securities reclassified off
Schedule D-1 (17,223,669)
D.-E. None
F.  No significant change
G.-l. None
J.  No significant change

Events Subsequent

Subsequent events have been considered through August 14, 2025 for the Quarterly Statement dated June 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, except as discussed below.

On August 13, 2025, the Company received a capital contribution of $400,000,000, in cash, from its parent DLSH, in
settlement of the outstanding capital contribution receivable recognized as of June 30, 2025.

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 June 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
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Note 27

Note 28

Note 29

Note 30

Note 31

Note 32

Note 33

Note 34

Note 35

Note 36

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

NOTES TO THE FINANCIAL STATEMENTS

Structured Settlements

None

Health Care Receivables

None

Participating Policies

None

Premium Deficiency Reserves

None

Reserves for Life Contracts and Annuity Contracts
(1-5) No significant change

(6)  Other reserve changes during the six months ended June 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 $ — 3 — $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 June 30, 2025, the Company has total reserves for PRT contracts of $119,812,158 which are carried

in the Company's insulated separate account.

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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STATEMENT AS OF JUNE 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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16.

STATEMENT AS OF JUNE 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.

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

................... 400,000,000

Yes [ X ]

No [ ]

Amount of real estate and mortgages held in short-term investments: ...................... . ....24,862,500
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
343,021,000 3. ....343,021,000
Preferred Stock 246,273,900 $. ...242 438,700
Common Stock . 36,837,966 $. 33,622,405
Short-Term Investments ...... .1,065,373,137 $. .755,441,987
Mortgage Loans on Real Estate 3.
All Other .563,684,231 3.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...2,255,190,234 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiiiiieeeeee e e D et B e
Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiiieeeeee s Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes [ X] No[ 1 NA[ ]

If no, attach a description with this statement.

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

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie e $
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 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 JUNE 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 308,080,544
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 2,255,961,572
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 2,564,042,116

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 $ 3,526,771

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 135,320
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 FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 135,320
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 $ 2,567,704,207

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 |
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STATEMENT AS OF JUNE 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 JUNE 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 L ol 71,437 43,370,005 |- oo s 43,441,532 |ooviiiee
2. AIBSKA .ot AK e L o 11 00800, 196 | [ oo 800,707
3. Arizona ..... .. AZ .77,287,633 |..
4. Arkansas .. .. AR ... 34,124,799 |..
5. California .. ... CA .. 389,041,514 |..
6. Colorado ...... ... CO ....39,025,799 |..
7. Connecticut .. . CT .. 122,284,837 |..
8. Delaware ............. ... DE ....31,531,236 |..
9. District of Columbia . . DC . , IEPRRRURRPRRSOR RURTURURURURURORUR USRI 5,017,643 |..
10. Florida .. .. FL ........488, 234 053 |. ..488,436,815 |..

..94,028,488 |.
..27,623,348 |.
..27,083,301 |.

....94,276,038 |..
.27,724,610 |..
.27,087,897 |..

11.  Georgia
12.  Hawaii ..
13. Idaho ....

14.  lllinois ... L ..87,101,306 |. .87,524,354 |.. .
15.  Indiana . . IN 77,141,305 |. 77,217,736 ,040,000,000
16. lowa ..... LA ..50,527,706 |. .50,534,521 |..

17. Kansas . ... KS . ..31,837,557 |. .31,856,512 |..

18, KENMUCKY «ouveveeieeeieieieieeeiee e KY ool [ 22,406 ... 45,728,651 ..o [ [ 45,751,057

19, LOUISIANG ...ovvvieiieiieieie et LA b [ 37,424 96,880,640 96,918,064

20. Maine ....... ..14,028,822 |. 14,044,717 |..

21.  Maryland . ..95,005,498 |. ....95,067,740 |..

22, Massachusetts ........ccccovuereeiieiieieeecene MA oL f. 89,958 ... 131,946,728 | [ [ 132,036,686

23, MIChIgaN ....cooveeeiieieeeeeee e ML e L [ 724,919 | 129,991,606 |....cveveveieeieerie e e 130,716,525

24. Minnesota . ..35,962,571 |.
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana

28. Nebraska ..

....36,785,020 |..
... 36,624,443 . .36,625,574 |..
.......... 77,227,297 77,296,303
........... 5,371,607 .o o oo 5,375,403
..20,978,454 |. .20,986,872 |..

29. Nevada........ . . ..36,056,998 |. .36,084,985 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH [ L fe . 7,310 [ 43,342,602 43,349,912
31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ e Lo i 91,617 | 164,388,108 |....ceoveeeieiiiciiies Joeeeriseniseiseieie e 164,479,725
32.  New Mexico . ... NM ..10,496,351 |. ....10,499,635 |..
33. New York..... 02,158,898 |- v [ 2,167,488 |..

34. North Carolina ..
35. North Dakota

344,738,961 |.
.. 12,746,075 |.

.. 345,051,335 |..
....12,750,322 |..
.. 136,878,630 |..

36. OO cceeeenene 136,811,822 |.

37.  Oklahoma . .. 19,411,758 |. ....19,413,348 |..
38. Oregon ......... ..33,378,086 |. ....33,394,411 |..
39. Pennsylvania ... . 266,100,025 |. .. 266,584,718 |..
40. Rhode Island .... e 23,058,025 |. ....23,206,792 |..
41.  South Carolina . . 188,555,172 |. .. 188,616,086 |..
42.  South Dakota ... e 13,676,052 |. ....13,726,039 |..
43. Tennessee ... 227,590,909 |. .. 227,729,318 |..
44, Texas ....... 167,276,727 |. .. 167,981,522 |..
45, Utah ..... ..40,098,572 |. ....40,131,759 |..
46. Vermont . . e 1,807,253 [ e [ 7,307,346 |..
47, Virginia .oeooeececeeeeeeneeeeceseneneeeesennenseieees. VA oo Lo i 574,247 |, 129,446,710 [..eveiiiicciens oo [oeeeene 130,020,957
48, Washington ........ccceeeeeeenencceeeneneseeenenes. WA oo L e 134,414 48,292,814 |....ooecicces e [ 48,427,228

49. West Virginia
50. Wisconsin ....

..32,762,021 .
..92,526,859 |.

.32,762,588 |..
.92,550,743 |..

51, WYOMING eoveeeeeeeeeeeneneeieeeeeeseneneneeeeenenes. WY e L o 1,248 o 3,858,854 | [ [ 3,860,102
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT . . ..
59.  Subtotal ... e XX 9,617,060 |..... 4,356,967 ,437 | [ ,366,584,497 |..... 1,540,008, 624
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..... .9,617,060 |..... 4,356,967, 437 | e [ 4,366,584 ,497
96. Plus Reinsurance Assumed. XXX 3,262,036 |..voveveeiieiiieieas IEPRRRURRPRRSOR RURTURURURURURORUR USRI 3,262,036 |..vovvveeiieiiieienns
97  Totals (All Business).... . ...12,879,09 |..... 4,356,967, 437 | e [ 4,369,846,533 |..... 1,540,008, 624
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 50,805,919 |........ 167,448,458 |....ooeeeeeieiie e [ 218,254,377 |.cvocvieicieine
99. Totals (All Business) less Reinsurance Ceded XXX (87,926,823)]  4,189,518,979 4,151,592, 156 1,540,008, 624
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ..........ccccoovviiiiiiicicciiicicccc o XXX 1,353 |. 680,373 |. ..681,726 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page .........ccooeeieciiniicine e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,353 680,373 681,726
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 JUNE 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 JUNE 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 JUNE 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%

Y ¢
DL Reinsurance Company Delaware Life and
Insurer - DE Annuity Company Clarendon Insurance Agency, Ellendale Insurance Agency, LLC Clear Spring PC Holdings, LLC
Insurer - DE 100% Inc.
NAIC No. 15690 o
FEIN No. 47-2139462 NAIC No: 17466
’ FEIN No: 92-1177640
I [
100% 100%
Y Y Y
155 W 66TH Street, LLC EDIA Funding Ill, LLC
220 Williams Street, LLC EDL Holdings, LLC See Page 4
6 JFK Street, LLC ELND Collateral Company Il, LLC SIEFELE
706 Mission RE-SF, LLC EDIA Funding II, 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 I, LLC
DL Residential Mortgage Trust

DL Service Holdings, LLC

IDF IX, LLC

NCS Franklin Park, LLC
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STATEMENT AS OF JUNE 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
NAIC No. 15563
FEIN No. 43-1436329

——100%—

l

100%

A4

1965 Broadway PC I, LLC

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

I
100%
Y

Y

Y

Insurer - IN
NAIC No. 12274

Clear Spring National Clear Spring American
Insurance Company Insurance Company

Insurer - IN

NAIC No. 11219
FEIN No. 51-0525163 FEIN No. 23-3005758
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STATEMENT AS OF JUNE 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 JUNE 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 JUNE 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




Lcl

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

SCHEDULE Y

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, Inc.
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
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STATEMENT AS OF JUNE 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) *
DL Private Placement Investment Company I,
4794 ...1Group 10071 ....oeeis | e e | ] i | e | e [ LLC e Delaware Life Insurance Company .............. OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e . | 04-2476246 .. Clarendon Insurance Agency, Inc. ............... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e . Delaware Life 1099 Reporting Company, LLC ... |.. Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group 155 W 66TH Street, LLC ....ovvvvvvveviiiiiiiiiiinnns . .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 220 Williams Street, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group 6 JFK Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
479 ...|Group 706 Mission RE-SF, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group 1266 Storrs Road, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 1475 N. High Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group 1800 Naismith Drive, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group 2707 Rio Grande Street, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group DL Investment Holdings 2016-1, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group DL Investment Holdings 2016-2, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group DL Service Holdings, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group DL Residential Mortgage Trust Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group IDF IX, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group NCS Franklin Park, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group Ellendale Insurance Agency, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
479 ...|Group EDIA Funding 111, LLC .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group EDL Holdings, LLC .|Ellendale Insurance Agency, LLC .. .. | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group EDIA Funding I1, LLC .. EDL Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group ELND Col lateral Company |1, LLC .|EDL Holdings, LLC ... . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group EDL Holdings |1, LLC .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|81-3986786 .. Clear Spring PC Holdings, LLC ... Delaware Life Insurance Company .. . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 00000 ....|81-4004263 .. Clear Spring PC Acquisition Corp. ... .|Clear Spring PC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 15563 .... [43-1436329 .. Clear Spring Property and Casualty Company . Clear Spring PC Acquisition Corp. ........... Ownership .100.000 ...|Mark R. Walter
Clear Spring Property and Casualty Company
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 11703 .... [24-0637535 .. Clear Spring Casualty Insurance Company ..... |.. INeo.o.]eeeeeeDSeeemeees [ eomeeiiee Ownership .100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 11219 ....[23-3005758 .. Clear Spring American Insurance Company ..... .|Clear Spring Casualty Insurance Company .. |Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 12274 ....|51-0525163 .. Clear Spring National Insurance Company ..... .|Clear Spring Casualty Insurance Company .. |Ownership .100.000 ...|Mark R. Walter ...
Clear Spring Property and Casualty Company
. 4794 ...|Group U 1965 Broadway PC |1, LLC ... . Ownership.. ..}.100.000 ...|Mark R. Walter
479 ...|Group .| 82-1780067 .. Clear Spring Health Holdings, LLC DLIC Sub-Holdings, LLC Ounership .100.000 ...|Mark R. Walter ...
Clear Spring Health Administrative Services,
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ... |82-1780353 .. LLC ettt . Clear Spring Health Holdings, Ounership .100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 Advisor Advantage Marketing, LLC ............... Clear Spring Health Holdings, Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 00000 ... Clear Spring Health Advisory Services, LLC . .|Clear Spring Health Holdings, . [Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 16536 .... [38-4106522 .. Clear Spring Health (C0), Inc. ..ccocvveeeeennne . Clear Spring Health Holdings, Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 16534 ....[61-1919127 .. Clear Spring Health (VA), Inc. ...cccceeenneens . Clear Spring Health Holdings, Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 15209 .... [46-2777821 .. Clear Spring Health Community Care, Inc. .... .|Clear Spring Health Holdings, . [Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 78301 ....|86-0201136 .. Clear Spring Health Insurance Company ........ Clear Spring Health Holdings, Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 16278 .... |82-2868818 .. Clear Spring Health of Illinois, Inc. ........ PR | SO OTH....... Clear Spring Health Holdings, Ownership .100.000 ...|Mark R. Walter
Clear Spring Health Management Services, LLC
L4794 .| Group 1007 Leevvviiiiiiiiiiiieiieeeeeieeiiianns | e 00000 ....|82-1780353 .. | ..eccevevevies | eevvrrrirriiiies | rrrrriiiiiiiiiiiieeiiiaiariiies | e ————————————————— Clear Spring Health Holdings, LLC ........... Ownership .100.000 ...|Mark R. Walter
4794 ...]Group 10071 ..o | e 00000 ....| weeereeeennnnns Eon Health Plan, LLC Clear Spring Health Holdings, LLC ... . | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeiiiiiiiiiiiieeieeeeeieiiiinns | e 16005 .... [47-5581517 .. Clear Spring Health (GA), Inc. ...0TH....... |Eon Health Plan, LLC .. .| Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group 1001 ...oovvveeiieeieeeneeeeeees [ 15988 ... |81-1230796 .. Clear Spring Health (SC), Inc. .... oo [ e SCeet] s OTH....... Eon Health Plan, LLC .. .. | Ownership .100.000 ...|Mark R. Walter ...
L4794 L[ Group 1007 L.uvvevvevvieviiiiiiiiiieiiiiiiiiins | e 00000 ....| ‘eerrrrrrnnnnns Heal thcare Distribution Partners, LLC ........ DE....[...... NIA....... Clear Spring Health Holdings, LLC ........... ONNErSNIP. e .100.000 ...|Mark R. Walter
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STATEMENT AS OF JUNE 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 CSLIC Holdings, LLC Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...]Group 1001 ...oovveeeieiiieeereeeeeees [ STFP Aggregator |, LLC .. |CSLIC Holdings, LLC ......... . | Ownership.. ..}.100.000 ...|Mark R. Walter ... N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e STFP Aggregator |1, LLC .. .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 ...oovveeeireeiieeerreeeeeees [ STFP Aggregator I11, LLC ... .. |CSLIC Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter ... N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e GL Acquisition Defeasance Co., LLC .. .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e Clear Spring Life Marketing, LLC .. .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e Grayson Road Capital, LLC ..... .. |Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e 00000 ....| . Grovewood Funding, LLC ...... ..|Clear Spring Life Marketing, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 83607 ....|43-1380564 .. Clear Spring Life and Annuity Company . . ..|CSLIC Holdings, LLC .....evvvvvvvrnnnnnnns . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 15691 .... [47-3023521 .. Gainbridge Life Insurance Company .............. . ..|Clear Spring Life and Annuity Company ..... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e ....|33-1916174 .. Gainbridge Life 1099 Reporting Company, LLC .. |Gainbridge Life Insurance Company ... . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ..o | e i Elsmere Insurance Agency, LLC ... .|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..
. 4794 ...|Group ELSL Funding V, LLC ....... . |Elsmere Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|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 ... No..
. 4794 ...|Group GLAC GBM Investco, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... N0
479 ...|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 .....oovvvvvvveeriiiiiinnnns . Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ..No
Clear Spring Life 1099 Reporting Company,
. 4794 ...|Group Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... N0
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 ...NIA....... | Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group Renewable Energy Investors, LLC ... DE.....[...... NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ...No
4794 ...|Group Retail Investors |11, LLC .. DE.....[...... NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group FD Orange Beach 859, LLC . |Retail Investors |11, . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group GW Phoenix 799, LLC Retail Investors 11, . | Ounership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group SE Sacramento 1224, LLC Retail Investors |11, . | Qunership .100.000 ...|Mark R. Walter ... ....No
479 ...|Group TLEXP Ellisville 926, LLC .. .. |Retail Investors 111, Ounership.. ..}.100.000 ...|Mark R. Walter ... N0..
. 4794 ...|Group TLEXP Overland Park 978, LLC . .. |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group TLEXP St. Peters 899, LLC .. .. |Retail Investors 111, Ounership.. ..}.100.000 ...[Mark R. Walter ... N0..
. 4794 ...|Group GM Lansing 824, LLC .... .. |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group JL Milwaukee 1397, LLC .. |Retail Investors 111, Ounership.. ..}.100.000 ...[Mark R. Walter ... N0..
. 4794 ...|Group JL Plover 1320, LLC .... .. |Retail Investors |11, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group JL Princeton 1332, LLC .. |Retail Investors I, Ownership.. ..1.100.000 ...|Mark R. Walter ....NO..
. 4794 ...|Group R.V.l. Manager, LLC . .. |Group 1001 Insurance Holdings, LLC . .. | Ownership.. .100.000 ...|Mark R. Walter ....N0..
479 ...|Group R.V.1. Holdings, LLC .. |Group 1001, Inc. ..cevvuvennne . | Other-.... ..0.000 ... |Mark R. Walter ... N0..
. 4794 ...|Group R.V.I. Holdings, LLC ... .|R.V.1. Manager, LLC . | Ownership.. .100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e . R.V.1. Acquisition Holdings, LLC .. R.V.1. Holdings, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leevvviiiiiiiiiiiieiieeeeeieeiiianns | e AA-3190637 .. R.V.l. Guaranty Co., Ltd. ........... R.V.1. Acquistion Holdings, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...]Group 10071 ..o | e U I 4646 West Sam Houston Parkway South, LLC R.V.1. Guaranty Co., Ltd. .... Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeeeiiiiinns | e 00000 ....|06-1418940 .. R.V.1. America Corporation .... R.V.l. Guaranty Co., Ltd. . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 10071 ....oeees | e 23132 ....| 36-2490086 .. R.V.1. America Insurance Company .. R.V.1. America Corporation Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 L[ Group 1007 L.uvvevvevvieviiiiiiiiiieiiiiiiiiins | e 00000 ....|93-1022306 .. R.V.l. Services Co., Inc. ........... R.V.I. America Corporation ... Ownership .100.000 ...[Mark R. Walter ... L NO e




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

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€cl

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 ....|06-1448465 .. Transition Services, Inc. ........ LDE ] NIA....... R.V.1. America Corporation ... Ownership .100.000 ...|Mark R. Walter vl N0
L4794 | Group 1007 ..eeeeeeeiieiiiieieeeeeeeeeeeeeeeees | e 00000 ....|04-3823384 .. RVI Analytical Services, Inc. ... LDE] e NIA....... R.V.1. America Corporation ... Ownership .100.000 ...|Mark R. Walter N0 e

Asterisk

o w

....| Non-Voting, Economic Interest 79.27%
.| Voting Control 72.92%, Economic Interest 15.12%

.| Voting Control 27.08%, Economic Interest 5.61%

.| Non-Voting, Economic Interest 79.27% in TWG Global Holdings, LLC

.| Health Maintenance Organization - -

.| Non-Voting, Economic Interest 100%




STATEMENT AS OF JUNE 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. .............. SEE EXPLANATION

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 YES

Explanation:

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

The Company is utilizing an ongoing statement of exemption.

Bar Code:

HUAEE AR AR O

79 0 6 5 2 0 2 5 4 9 0 0
HUAEE AR AR RIAHI

79 0 6 5 2 0 2 5 3 6 5 0
bty ieessitacsiawa | I MANAW ARV QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

79 0 6 5 2 0 2 5 4 4 7 0 0
rmesassssetais = | IR AR
Actuarial Guideline XXXVI [Document Identifier 448]

79 0 6 5 2 0 2 5 4 4 8 0
s gt | UMM IAAAR]
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

79 0 6 5 2 0 2 5 4 4 9 0

[ ]

o
—

0 2
0 2
0 2
0 2
[]

o o
— T —

—
o
—
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STATEMENT AS OF JUNE 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. Accounts receivable fee and other iNCOME .......ocooooioeioeoeoeeeeeeeeeeeeeee | 12,996,416 ..o oo 12,996,416 |................ 13,186,643
2505. Prepaid expenses

2506.  Amounts due from agents ..o [ , , ,

2597. Summary of remaining write-ins for Line 25 from overflow page 18,955,443 5,875,353 13,080,090 13,232,326
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Miscellaneous liabilities . .4,278,590
2505. Escheatment liabilities .....cccccovnneee .4,292,051
2506. Surplus note interest due and accrued ,668,299 |.....cocveeee 2,668,299
2597. Summary of remaining write-ins for Line 25 from overflow page 19,922,231 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 reinsSUurance TraNSTEI ...ttt bttt |oesessiei et neies ot (54) e 9,988,507
2797. Summary of remaining write-ins for Line 27 from overflow page (54) 9,988,507
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STATEMENT AS OF JUNE 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 41,216,376 |................ 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 AEPIECIALION ...........c.cveveviueeieieieieteteteeeececec ettt ae sttt ses e s s s st et et et essasas s essesesesesssssssssseseseseseananas |eeeeeeeseaeaesenenaes 625,452 |.coooviiiicnd 663,878
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoevevereueueeeeierereeeseeeeeseseiesereseaes |oeeeeeeieeene 218,158,289 |.....cccco..... 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) 218,158,289 175,974,266
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 .........coviiieeeeeececceeeee ettt e s s es e eanas s s seseseseeeseasnnnssnsnanns |eeeseseneenenes 417,214,044 |................ 616,814,038
2.2 Additional investment made after acquisition . e 35,434,917 oo 141,679,893
3. Capitalized deferred interest and other ............. IO FO 5,542,613 |.ccvcveee 10,753,661
4. ACCTUAD OF GISCOUNT ...ttt sttt h e s ettt h et e bttt s bt et et n st st et ennas [onnmanansesennananaees 367,809 | 459,045
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiuiitiitiitiite ettt bbb bbb bbbt bbbt bt bbbt bt nb et b ettt b [omeeeee et e
6. Total gain (loss) on disposals .................... ...(747,000)|...
7. Deduct amounts received on disposals . U P 81,196,253
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I S 419,517
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) ... ..2,570,164,207 |............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 2,567,704,207 |............ 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) 2,567,704,207 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.oovieiereeeecececeece ettt ettt et es s s s s s s esesesssnnesesesens |eeeeeseneneeans 400,864,097 |.....coveennne 62,560,175
2.2 Additional investment made after acquisition . R F 174,882,169 |......c.co..... 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 14,745,338 | 3,879
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 14,580,222 |......ccoeneee 27,428,463
6. Total gain (I0SS) ON GISPOSAIS ........cvveececeeeeieicececeeee et eeeseeeteteeesesaeaesese s s s s aeaese s s s sssssesesesssssssssesessssssssssesassssansssssesanssananannnns [oesesesassaeeesens 3,629,922 |......cocovenee 3,754,395
7. Deduct amounts received on disposals . IS TR 295,385,831 oo 80,211,467
8. Deduct amortization of premium, depreciation and proportional amortization .. i 521,772 oo 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 6,801,438 |.......coccneeee. 4,943,969
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,912,855,014 |... ..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 17,483,615 |................ 17,478,626
13. Statement value at end of current period (Line 11 minus Line 12) 1,895,371,399 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 SO 23,112,594,047 |.......... 19,103,201,998
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 5,947,618,135 |........... 8,816,807,124
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 17,136,473 ..o 56,705,393
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas (5,721,945) .o 7,301,384
5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 1,238,841 |... ..(22,338,718)
6. Deduct consideration for bonds and stocks disposed of . I 2,570,600,792 |........... 4,772,914 ,899
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 19,024,037 |................ 27,402,928
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees 10,982,760 |....ccovoerneeee 256,472
9. Deduct current year's other than temporary impairment FECOGNIZEA ..........oovririririeueieriiiririsieieieiereree s sesesenes |ooeeeeeeeaeneiennas 415,082 |....cocoee... 47,370,854
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. ... (8,179,219)|... ... (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 26,490,629,181 |......... 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) 26,490,629, 181 23,108,326,803
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STATEMENT AS OF JUNE 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 [ 3,386,812,085 |......ccenveee 315,620,567 |.....ccvvncee. 341,863,061 |............... 273,855,834 |............ 3,386,812,035 |............ 3,634,425,375 | [ 3,642,581,655
2. NAIC 2 () ettt b bttt b et ek £tk e bt h et b e bt b st bt e et e ee bttt et et nete e ens [erenerens 11,488,405,111 |............ 2,267,803,875 |........cc..... 162,575,293 |.............. (201,246,936)|.......... 11,488,405,111 |........... 13,392,386, 757 |...oocvevecercirieeceneen [ 10,641,076,913
B NAIC B () et bbbttt et [ e 223,082,625 |.....covveene. 53,180,274 |................. 27,914,592 | (98,311,041) ... 223,082,625 |................ 150,037,266 |......oveeeeeeereicnernnens Joeeeeieininens 208,903,873
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 64,113,199 | 44,751,714 | 12,384,863 |............... (12,845,051)|................. 64,113,199 | 83,634,999 | e 117,655,376
5. NAIC5 (a)... JO RO 112,037,550 |...occocvnnee 15,109,846 |.......ccccueenve. 1,083,745 |...coeuee 138,914,344 |.............. 112,037,550 |........cee.n. 264,977,995 | [ 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 351,348 491,432 203,121 351,348 63,037 491,431
7. Total ICO 15,274,801,868 2,696,466,276 546,312,986 100,570,271 15,274,801,868 17,525,525,429 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 5,313,183,257 299,088,326 (13,491,813)]............ 5,313,183,257 |........... 5,598,760,681 |.....c.oooeerrerriccene [ 5,340,557,606
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,868,380,558 143,758,220 |............. (112,276,698)............ 1,868,380,558 |............ 1,864,869,054 ..o o 1,631,683,043
TO. NAIC 3 et b bbb bbbt bt bbbttt b e [sere e 433,467,895 |................. 16,424,604 |................. 13,986,265 |.............. (390,090,276)|............... 433,467,895 |......co.e.... 45,815,958 ..o [ 443,205,798
I 7Y (2 TSSOSO SRR 100,499,818 |[.....ccovvericines 15,576 oo 4,333,716 |.coriiennne 22,130,856 |............... 100,499,818 |................ 118,312,534 | oo 84,033,827
T2, NAIC B bbbt bbbt b ettt [srre e 47,805,361 |....coocvvecine. 149,767 |....oveceiciee 2,407,190 |.....cconeevee 393,492,797 |eeieee 47,805,361 |.oceeennene 439,040,735 | [ 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 ] 11,680,903 431,064 (23,579) 11,680,903 11,226,260 12,971,543
14.  Total ABS 7,775,017,792 867,270,924 464,004,781 (100,258,713) 7,775,017,792 8,078,025,222 7,542,861,528
PREFERRED STOCK
T8, INAIC T bbbt b et bbbt bbbttt be s [rere e 437,517,399 |...oorene 87,389,139 |...ccvine 3,146,132 |....ococneee (84,278,787)|..cecvcenne 437,517,399 | 437,481,619 | e 435,610,670
L 1 7Y (2SSOSR PSPRSTSTT SRR 61,160,576 ... o 2,000,000 |..ccvrrennee 86,548,019 |...cocvrne. 61,160,576 |.............. 145,708,595 |.....coovviiriiiricrierienes [ 32,825,552
17. 36,452,608 |.......cooeoiereerrneeeens [ [ (2,596,314) ..o 36,452,608 |................. 33,856,294 |..eceieres [
= T N [ O O O O P AP PPOP KPP OPP PR
T, INAIC B bbbt h et b et bbbttt b e [sere e 256,909,536 |-.....cvieciriieinieinieiniens oo e 454,726 |.ocooennee. 256,909,536 |.......ccoece.. 257,364,262 |.....ooeeeceeeeeeeeeenieen [ 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 132 (66) 132 66 3,080
21, Total Preferred STOCK ..o 792,040,251 87,389,139 5,146,132 127,578 792,040,251 874,410,836 729,638,703
22. Total ICO, ABS & Preferred Stock 23,841,859,911 3,651,126,339 1,015,463,899 439,136 23,841,859,911 26,477,961,487 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:
NAIC1T $ .o 288,497,476 ; NAIC2 $ ooovvevernee. 4,882,649 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 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 3,222,770,914 XXX 3,222,276,389 3,054,551 43,021
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 2,913,070,458 |............ 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 505,006 |....ccevreennes 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 3,088,301,742 |............ 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 3,222,770,914 |............ 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) 3,222,770,914 3,397,497,192
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STATEMENT AS OF JUNE 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 INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs (49,520,248)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 26,452,613
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 26,452,613
440 7251 o PP PP PP PPOS

.................. (3,501,373)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 113,290,677

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 113,290,677

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 (27,221,315)
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 19,733,402
................. 36,982,178

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 19,733,402
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 36,982,178 ................. 36,982,178
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 (77,965,341)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (40,983, 163)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (40,983,163)
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 (36,982,178)
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 7,111,567
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 7,111,567
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STATEMENT AS OF JUNE 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 |... ..19,669,806 |...........17,882,672 [ 11/01/2018 ..... 03/24/2047 ... Swap ... .1,686,809 |.. .... 3,994,143 | 05526D-BF-1 . | BAT CAPITAL CORP 4.54% 08/15/2047 | 2AFE ... ... 17,982,996 ... 13,888,530
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 |........... 14,892,207 |........... 13,707,286 | 11/01/2018 ..... 03/24/2047 ... U N 1,324,972 |............ 3,137,359 |05723K-AF-7 . [12/15/2047 .....oovvvvviiiiiiiiiiiiis [ =S RN 13,567,236 |........... 10,569,928
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 |............ 6,710,284 |............ 6,335,023 | 11/01/2018 ..... 03/24/2047 ... R RN 564,49 |............ 1,336,648 | 37045V-AQ-3 . | GENERAL MOTORS CO 5.4% 04/01/2048 | 2BFE ......coovvvviiiiiiiiiinins |ooneennnnns 6,145,790 |............ 4,998,375
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 |............ 5,778,231 [.ueennnnnn 5,170,984 |11/01/2018 ..... 03/24/2047 ... P N 498,545 [....oveneee. 1,180,489 [552081-AM-3 . [02/26/2055 ............cceveeeienniennn, BFE oo [ 5,279,686 |............ 3,990,495
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 3,087,316 |............ 3,519,895 | 11/01/2018 ..... 03/24/2047 ... R N 275,966 |............... 653,452 [ 13645R-AX-2 . [09/15/2115 .....evvvrriiiiiiiiiiiiiinans 2 = R 3,711,350 |.ooeeennnns 2,866,444
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 |............ 1,973,716 |............ 1,978,919 | 11/01/2018 ..... 03/07/2047 ..... P N 183,172 |l 398,737 | 00206R-FS-6 . | AT&T INC 5.3% 08/15/2058 ........... BFE (oo [ 1,820,544 |............ 1,580, 182
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 |........... 10,225,645 |............ 9,143,480 |11/01/2018 ..... 03/07/2047 ..... N RN 813,461 |............ 2,117,603 | 00817Y-AZ-1 . | AETNA INC 3.875% 08/15/2047 ....... BFE (oo [ 9,412,185 |............ 7,025,877
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 |............ 8,133,306 |............ 9,211,328 |05/13/2020 ..... 03/07/2047 ..... B N 614,793 |............ 1,600,430 [59156R-AP-3 . [METLIFE INC 6.4% 12/15/2066 ....... BFE (oo [ 7,518,513 | 7,610,898
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 3,379,543 |...oovvennn 3,066,051 | 11/01/2018 ..... 03/07/2047 ..... N RN 263,796 |....oooeeennn 686,713 | 20030N-CE-9 . [ COMCAST CORP 3.999% 11/01/2049 .... | 1GFE .....oovvviiiiiiiiiiiiinnnn fernnnnnnnnns 3,115,747 |l 2,379,338
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 119,577 [ovvvnnnnnnnns 109,773 [11/01/2018 ..... 03/07/2047 ..... Y N 8,594 |................ 22,371 | 031162-CF-5 . | AMGEN INC 4.663% 06/15/2061 ....... 2 110,983 [ovvvvvvvininnnns 87,402
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 |............ 5,869,945 |............ 5,503,930 | 11/01/2018 ..... 03/02/2047 ..... N RN 544,205 |............ 1,256,638 | 025932-AL-8 . |06/15/2047 ..........coeeeiiiiiiiiiiiins 2 = R 5,325,741 |..eeueeeeee 4,337,292
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 |... ...1,646,241 |............ 1,503,144 [11/01/2018 ..... 03/02/2047 ..... Swap ... .... 147,698 |.. ....341,054 |460146-CS-0 . |08/15/2048 ... 2BFE ... .... 1,498,543 .... 1,162,090
Fixed Rate Corporate Bonds
bundled with Interest Rate Swap to 30YR 14M PAY 2.625/REC 3MLib, SOFR BAYER US FINANCE |1 LLC 4.7%

24611#AJ6 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 7,394,000 |............ 7,114,565 |............ 7,272,608 | 11/01/2018 ..... 03/02/2047 ..... N RN 752,121 | 1,736,744 | 07274N-BH-5 . |07/15/2064 ............ooeeeeiiiiiiiits BFE (oo [ 6,362,444 |............ 5,535,864
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 95,581 |...ooeeeeeens 95,031 | 11/01/2018 ..... 02/02/2027 ..... B N (3,201) [evvvevennnnnnns (2,380) | 674599-Cl-5 . [02/15/2027 .......covvvvviiiiiiiiinees FE oo | 98,781 [oevvevrrininnns 97,411
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 95,846 |.......oeeeenn 96,151 | 11/01/2018 ..... 02/02/2027 ..... ISWAP oo e (3,201) [eeeeeiiiiieans (2,380) | 833034-AK-7 . [ SNAP-ON INC 3.25% 03/01/2027 ...... TFFE s [, 99,046 |....ooeeeeennnn 98,531
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 |............ 8,869,737 |............ 8,921,737 [11/01/2018 ..... 02/02/2027 ..... I . (294,617)]............. (219,061)| 86765B-AU-3 . [10/01/2027 .......covvvvrieiiiiiinnnnns BFE oo [ 9,164,363 |............ 9,140,788
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 |............ 9,831,047 |............ 9,835,464 |05/15/2019 ..... 02/02/2027 ..... N R, (324,927)|..cvvvnnnnee (241,587)| 00206R-HI-5 . | AT T INC 3.8% 02/15/2027 ........... BFE (oo [ 10,155,974 |........... 10,077,051
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 |............ 4,593,573 |..vvvvinnns 4,371,380 |08/01/2019 ..... 02/02/2027 ..... B . (131,228) ..o (97,568)| 172967-BL-4 . [CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE .....evvvvvvvvrnvnnnnnnnnns fornnnnnnnnns 4,724,799 |............ 4,468,948
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 |... 224,077 |... ....213,238 |09/27/2019 ..... 02/02/2027 ..... Swap ... ..(6,401)].. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....230,478 .217,997
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 |............ 9,670,212 |............ 9,768,044 [11/01/2018 ..... 02/02/2027 ... SWap i [, (320,062)]............. (237,970) | 172967-KA-8 . | CITIGROUP INC 4.45% 09/29/2027 .... |2BFE ....oovvvveviiinieninninnns Joveeeeenees 9,990,273 |........... 10,006,014
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STATEMENT AS OF JUNE 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 |... ... 4,843,419 |............ 4,609,141 [ 06/03/2020 ..... 02/02/2027 ..... Swap ... .. (138,363) .. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....4,981,782 ....4,712,015
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 990,384 |............ 1,012,573 | 11/01/2018 ..... 02/02/2027 ..... ST ) RN (32,006)]...ccceeennnnn (23,797) | 472319-AE-2 . [06/08/2027 ........evvvrvvvrinnnnnnnnns 2 R RN 1,022,391 |oeeennnnens 1,036,370
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 190,089 [..ceeveeeennnns 192,725 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e eeeenee e eeenne e eees e (6,401) [ceeeeeeeennnnns (4,759)| 29278G-AA-6 . 05/25/2027 ...eevvveeeeeieneaaeeeeenee 2AFE e et 196,490 [oeeiieeennnnn 197,485
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 |........... 16,337,598 |........... 16,557,611 [11/01/2018 ..... 02/02/2027 ..... ST R R, (550,922) [...uvvvnnnnes (409,617) [ 50247W-AB-3 . [03/02/2027 ........cvvurirvriinnnnnaneens 22 R RN 16,888,520 |........... 16,967,228
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. 4,134,406 |............ 4,209,792 (11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeeeeeeeene e eeenene e eeeniees (138,363) |-ccvvvnnnnnns (102,874) [ 79588T-AC-4 . [05/12/2027 .....cevvveeeeeeeennaaaees 2AFE e feeeeeeee 4,272,769 |..covvnnnnn. 4,312,666
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. 4,038,270 |...ceunnnnn. 4,077,637 [11/01/2018 ..... 02/02/2027 ..... NI RN R (135,226)|............. (100,542) | 075887-BW-8 . [06/06/2027 ........ceuunvrerirnnnnnnnnnns 2 R RN 4,173,496 |.....oeen... 4,178,179
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 [............ 8,643,751 |.oeveunnnnn. 8,785,258 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e e eernne e erneneeeee Jernnieees (288,055) |.ccvvennnnnnn (214,173) | 05581K-AC-5 . | BNP PARIBAS 4.625% 03/13/2027 ..... 2AFE e feeeeeeee 8,931,807 |..eunnnneenn 8,999,430
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 190,430 |oeevveniinnns 190,813 [01/10/2019 ..... 02/02/2027 ..... N ) RN (6,401) [ceveeniiiinnnnns (4,759) | 756250-AE-9 . |eeerrnnireeiiniiieeeeeeiiieeeeeeeeeeeeeens | 1GFE i 196,831 [cevviiiinnnnn 195,572
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 714,227 |.oeeeininnnes 720,956 |01/10/2019 ..... 02/02/2027 ..... ISWAP - eeeeerennererrnnnnnereernnnnareeee Jornnnaareeeees (24,005) |+ eevneneaanes (17,848) [ 759730-AA-5 . [07/01/2027 ..eeeeeeeienniieeeceaniannes 1GFE ooeeiieiiiiiieeeerrnnis forrrnniaeeees 738,231 |oueiiieeennn 738,804

9999999999 - Totals 162,963,028 168, 152,645 XXX XXX XXX 5,245,251 16,675,442 XXX XXX XXX 157,717,778 141,477,203
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STATEMENT AS OF JUNE 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

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4

Total Replication

(Synthetic Asset)
Transactions

Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

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

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......cccovevens

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

162,334,951

140,272

....162,647,945

143,434

................ 162,334,951

283,706

Ending Inventory

162,647,945

162,963,028

162,963,028
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STATEMENT AS OF JUNE 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 113,290,677

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cvoccueueueveeecceeeeeieiees ereresesenenens (12,621,835)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 100,668,842
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 645,539,357

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 (525,137,114)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......ceviuiiiiiiiicieteececee ettt se s s s sesesnssnsnsneeeeiee s (19,733,402)

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt e et et et et et et et et et et et et e e et e e e e ee e e e e eeeeeeenaeen aanevesseeseans 128,119,466

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 7,111,567

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 135,231,033
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 659,751,708

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 (524,520,676)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 1

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuiecerieceeesceseese sttt se st s bbbttt enn | sosssesssinieans 199,493,715
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 72,393,721
Part D, SECHON 1, COIUMN T2 ...ttt eteas | soiesinsinsineas 271,887,436
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 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 ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 7,958,189,808 |.......... 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 1,449,015 | 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.ceiiiieieeeieeeeeeeiete et eteaeae e ettt etesess s s st seseseseasas st assesesesessssasssasesesesessssssnssssesesesesnas |ressesesssesennnenensnessennsesenes [oeseseneeeeseseneeeenenens 517
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 7,466,896,266 |.......... 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) ..........cceceiiiivrrererereeeeeeeieieeeeeeeesenens [eeeeeeeeeeeenend 858,407,449 |................ 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) 858,407,449 365,664,892
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

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
Park220 @ the River District Student Housing ... 04/05/2024 .......... .. 1,593,099
0199999. Acquired by Purchase 1,593,099

0399999 - Totals

1,593,099
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 JUNE 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

BESAMPONS ... CARLSBAD . 06/04/2025 .. 376,381 |... ... 715,000
BESAMPQS86 ... SAINT PETERSBURG . . 06/04/2025 .. 1,194,201 (... .1,568,000
BESAMPPQ7 ... PORTLAND ... . 06/04/2025 .. ... 253,750 ... ... 555,000
BESAMPQ37 ... CHESTER ... . 06/04/2025 .. ... 173,876 |... ... 228,000
BESAMPQPS ... SAN ANTONIO .. . 06/04/2025 .. ... 194,930 ... ... 250,000
BESAKANSO ... . 05/07/2025 .. .. 146,393 ... ... 181,000
BESAKANSO ... MIAMI® GARDENS .. . 05/07/2025 .. 311,364 |... ... 398,000
BES4KANOT . DELRAY BEACH . . 05/07/2025 .. .2,418,410 .2,960,000
BES4HDDIIO . NAUGATUCK . 04/04/2025 .. 286,846 400,000
BESAMPQBY . MIRAMAR .... . 06/04/2025 .. 451,472 664,000
BESAMPQ78 ... WAYNESBORO ... . 06/04/2025 .. ... 165,521 ... ... 205,000
BESAMPQMS ... . 06/04/2025 .. ...608,171... ... 838,000
BES4HDECS ... . 04/04/2025 .. ... 510,625 ... .1,400,000
BESAMPPG ... . 06/04/2025 .. ... 554,715 ... ... 750,000
BES4HDEVT .... WEST PALM BEACH .. . 04/04/2025 .. . 421,770 ... ... 600,000
BESAKANSS ... MIAME ... . 05/07/2025 .. ... 712,530 |... .1,050,000
BESAMPQS2 ... TOWNSEND . 06/04/2025 .. . 175,716 ... .1,255,000
BESAMPPE4 .... MADEIRA BEACH .. . 06/04/2025 .. ,208,063 |... ,606,000
BES4HDES?2 . MINNEAPOLIS ..... . 04/04/2025 .. 309,975 958,800
BES4KAN1Y . LAKE WORTH BEACH . . 05/07/2025 .. 588,874 840,000
BES4KANJO . CHARLOTTE .. . 05/07/2025 .. 135,988 190,000
BESAHDETS ... THOMASTON .. . 04/04/2025 .. ... 207,220 ... ... 320,000
BESAKANET ... SHERIOOD ... . 05/07/2025 .. ... 126,653 ... ... 182,000
BESAMPQAT ... HOUSTON ... . 06/04/2025 .. ... 166,058 |... ... 220,000
BESAHDEF6 .... NORTH FORT MYERS . . 04/04/2025 .. ... 356,380 |... ... 440,000
BES4HDEUS ... . 04/04/2025 .. ... 901,509 ... ... 285,000
BESAKANNT ... FORT WORTH ... . 05/07/2025 .. ,812,8411... .2,103,000
BESAKAMXO ... HIGHWOOD . 05/07/2025 .. 534,733 ... ... 660,000
BES4HDF16 .... FEASTERVILLE TREVOSE . 04/04/2025 .. .. 318,201 ... .. 545,000
BESAMPPW4 . PEMBROKE PINES .... . 06/04/2025 .. 280,829

BESAHDEP4 . TACOMA . 04/04/2025 .. 729,818

BESAMPQR4 . KEARNY . 06/04/2025 .. 486,095

BES4HDE25 . NEWARK . 04/04/2025 .. 203,603

BESAMPQO3 . BROOKLYN . 06/04/2025 .. .1,787,066

BESAMPQHG ... WESTPORT ... . 06/04/2025 .. ... 258,956 |... ... 340,000
BESAKANM3 ... FARIBAULT . . 05/07/2025 .. ... 110,576 |... ... 155,000
BESAKANR2 ... BRADENTON .. . 05/07/2025 .. ... 261,288 ... ... 340,000
BESAHDELS .... LAKE WORTH BEACH . . 04/04/2025 .. ... 259,637 |... ... 340,000
BESAHDEX7 ... . 04/04/2025 .. L. 2141250 ... 285,000
BES4HDEQ? ... . 04/04/2025 .. ... 158,939 ... ... 205,000
BESAMPPRS . CALUWMET CITY . 06/04/2025 .. ... 203,031 ... 255,000
BESAMPQTO . JACKSONVILLE . . 06/04/2025 .. ,071,219 ,475,000
BESAKANCS . HOUSTON ... . 05/07/2025 .. 396,416 181,000
BES4HDEH2 . WILMINGTON . 04/04/2025 .. 224,841 290,000
BES4HDEZ2 . DALLAS ... . 04/04/2025 .. 443,190 550,000
BES4HDFO8 .... ASHBURN . . 04/04/2025 .. ,575,210 (... .1,950,000
BESAKANGS ... NEWBERRY . 05/07/2025 .. ... 141,800 |... ... 285,000
BESAKANTS ... SANTA MARIA .. . 05/07/2025 .. ... 811,125 ... .1,050,000
BES4HDEOS ... WAXAHACHIE ... . 04/04/2025 .. ....544,949 ... ... 603,000
BES4HDESS .... NEW BRITAIN .. . 04/04/2025 .. L 312,13 ... 410,000
BESAHDDTY ... LOS ANGELES .. . 04/04/2025 .. ... 181,147 ... .2,025,000
BESAHDEYS ... DAYTON . 04/04/2025 .. L 241173 ... 310,000
BESAMPQ45 ... CENTERVILLE .. . 06/04/2025 .. .. 780,249 ... .1,125,000
BES4HDDR1 . BRANDON ... . 04/04/2025 .. 176,046 312,000

BESAHDEBS ...

ALAMOGORDO ...

. 04/04/2025 ..

.. 260,923 ...

... 350,000
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BESAMPPH? ... WAYNESVILLE .. . 06/04/2025 .. ... 6.750 |.. 291,59 (... ... 410,000
BESAMPQGS .... . 06/04/2025 .. .. 7.500 |.. ....2,915,457 |...
BESAMPQFO ... PALM HARBOR . 06/04/2025 .. .
BES4HDED1 ... COCONUT CREEK .. . 04/04/2025 .. ....1,525,646 |... .
BES4HDBHS ... NEWARK . 04/04/2025 .. 698,147 |... ... 905,000
BESAMPQ29 ... BODEGA BAY ... . 06/04/2025 .. ....1,078,513 ... ,405,000
BES4HDDXS ... GAITHERSBURG . . 04/04/2025 .. ...332,394 ...
BES4HDEE . EATONTOWN .. . 04/04/2025 .. 389,813
BES4KANBY . OCEAN SHORES . . 05/07/2025 .. 349,562
BES4HDEJS . HOLLYWO0D . 04/04/2025 .. .342,592
BESAMPQJ2 ... MIAMIE ... . 06/04/2025 .. ... 214,689 ... ... 280,000
BES4KANDS .... SEATTLE . . 05/07/2025 .. ...601,006 |... ... 800,000
BESAMPQ60 ... JASPER ... . 06/04/2025 .. ... 742,869 ... ... 915,000
BES4HDEG4 .... SILVERTHORNE . . 04/04/2025 .. ... 606,115 ... .1,800,000
BESAMPPF1 ... KAPOLE . 06/04/2025 .. ... 574,245 ... ... 900,000
BESAKANKY ... EAST ROCKAWAY .. . 05/07/2025 .. ... 134,504 ... ... 900,000
BESAHDESS ... DALLAS . 04/04/2025 .. ....225,342 ... ... 360,000
BES4HDDU4 ... BUTLER ... . 04/04/2025 .. .. 279,033 ]... .. 370,000
BES4HDE41 . DEBARY ... . 04/04/2025 .. 357,325 469,000
BESAMPQL7 . SAN ANTONIO . 06/04/2025 .. 194,288 245,000
BESAKANA9 . HOMESTEAD .. . 05/07/2025 .. 321,772 430,000
BESAMPQ11 ... BROOKLYN ... . 06/04/2025 .. ,609,620 |... .2,460,000
BESAKANS4 ... HIALEAH .... . 05/07/2025 .. 207,309 |... ... 286,000
BESAKANFS ... BROOKLYN ... . 05/07/2025 .. ,018,910 ... .1,740,000
BES4HDDY6 ... PEMBROKE PINES .... . 04/04/2025 .. ... 535,260 |... ... 670,000
BES4HDF24 ... CORAL SPRINGS . 04/04/2025 .. ... 526,318 ... ... 655,000
BESAHDEAT ... SAN ANTONIO . 04/04/2025 .. ... 354,756 |... ... 391,000
BESAKAN4S .... SAINT LOUIS . 05/07/2025 .. ... 108,133 ... ... 149,000
BESAMPP12 .... HAGERSTOIN ... . 06/04/2025 .. .. 160,29 |... ... 210,000
BES4HDDS9 . PROSPER ... . 04/04/2025 .. 811,186 .1,043,000
BESAMPPS3 . NEW ALBANY ... . 06/04/2025 .. 161,360 200,000
BESAMPQD5 . THE VILLAGES . 06/04/2025 .. 236,536 290,000
BESAMPJLS . MCKINNEY ... . 06/04/2025 .. 315,315 385,000
BESAHDEKS . APPLETON . 04/04/2025 .. 178,981 235,000
BESAMPPM6 .... TOOELE . 06/04/2025 .. ... 335,380 |... ... 410,000
BESAMPPDS ... ENGLEWOOD . 06/04/2025 .. ,293,440 |... .1,700,000
BESAHDEW9 .... DEFUNIAK SPRINGS ... . 04/04/2025 .. 168,269 |... ... 220,500
BESAMPPLS .... CHARLOTTE .. . 06/04/2025 .. ... 138,970 |... ... 350,000
BESAKAMYS ... . 05/07/2025 .. .. 824,431|... .1,000,000
BES4HDDQS ... NEW ORLEANS .. . 04/04/2025 .. 496,781 |... ... 615,000
BES4KANGS . HUDSON ......... . 05/07/2025 .. .1,053,000 .1,350,000
BES4HDE33 . LITTLE EGG HARBOR . 04/04/2025 .. 313,584 415,000
BESAKAN92 . LAKE HAVASU CITY . . 05/07/2025 .. 276,946 390,000
BESAKAMZS . BOCA RATON ... . 05/07/2025 .. ,656,379 .2,200,000
BESAHDENS . TOWNSEND ...... . 04/04/2025 .. 334,357 410,000
BESAKAN27 ... HILTON HEAD ISLAND .. . 05/07/2025 .. ... 163,761 ... ... 225,000
BESAKANUS ... FORT LAUDERDALE .. . 05/07/2025 .. ,410,602 |... .2,125,000
BES4KANQ4 ... WILL [ AMSPORT . 05/07/2025 .. 241,343 ... ... 293,000
BESAKANTSE ... COVINGTON .. . 05/07/2025 .. ... 169,331 ... ... 220,000
BESAKANLS ... MARIETTA ... . 05/07/2025 .. .. 428,792]... ... 735,000
BES4HDEQO ... YAPHANK ... . 04/04/2025 .. 513,439 (... ... 626,000
BES4HDE17 .... PENNGROVE .. . 04/04/2025 .. ,301,369 |... .1,700,000
BESAHDERO ... LULING ... . 04/04/2025 .. .. 262,335 ... .. 365,000
BES4KANP6 . CHESTER . . 05/07/2025 .. 159,763 210,000
BESAMPQCT ... SEMINOLE ... . 06/04/2025 .. .. 363,150 |... .. 471,000
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BESAKANH4 ... BROOKLYN .05/07/2025 .. ....2,518,619 ... .3,800,000
BES4HDEM1 ... PLANTAT [ON . 04/04/2025 .. 414,379 ... .. ... 600,000
0399999. Mortgages in good standing - Residential mortgages-all other 62,302, 141 87,609,300
BES2MJCCO GARLAND 04/04/2025 .......oo. |oeeeieiiiiiiiii 90280 [ [ 1,000,000 [ 963,349
BES3G6GKT ... BAUYONNE .04/07/2025 .. ....2,569,470
BES46EVO0 .... DURHAM ... . 04/02/2025 .. ...42,385,242
BES3G6FZ9 .... CHARLOTTE .04/07/2025 .. ....1,170,204
BES40BYYS ... DURHAM ... . 04/02/2025 .. .. 14,065, 144
BES39Z1H8 ... OSHEGO . 04/15/2025 .. ... 7,267,494
BESANOXL4 ... NASHVILLE .. . 06/10/2025 .. . 120,000,000
BES3G6FUO .... KEARNY ... .04/07/2025 ..
BES3G6GM7 . ATLANTA . . 04/07/2025 ..
BES3G6FT3 . NORTH LAS VEGAS .04/07/2025 ..
BESANREJO . ASTON ....... . 06/13/2025 .. . 50 200,000
BES4KDH36 ... KNOXVILLE . .05/08/2025 .. .. 61,600,000
BES4JQTBS ... WESTAMPTON .. . 04/24/2025 .. .. 78,000,000
BES2L62B2 ... LOS ANGELES .. .06/20/2025 .. ....6,341,583
BES2F6QF4 FORT WORTH LS - P S Y .1 N 29,578
0599999. Mortgages in good standing - Commercial mortgages-all other 155,627,007 19,976,950 394,780,291
BESAKDHA4 .....ooooeeiiiiiiiii | KNOXVILLE ... | bssssssssssssnssnssnens TNeeeiiiiiiiiiiiiiiiiiiiiiies fooreeeeeeeeeees e e 05/08/2025 ....evveee forniiiiiiiiiiiiiiiiiineees 13.000 f...ueiniiiiiiiiiiiiiiii, 2,450,000 [....uuuniiiiiii e | 61,600,000
0699999. Mortgages in good standing - Mezzanine Loans 2,450,000 61,600,000
0899999. Total Mortgages in good standing 220,379,148 19,976,950 543,989,591
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 220,379,148 19,976,950 543,989, 591
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

BES2Z0HL? ... .| TEMECULA 08/18/2022 ....06/01/2026 .... .. 705,000 |. ... 705,000 |...
BES27U9H5 . .. | GRAND RAPIDS .03/24/2021 .. .04/06/2025 ..34,464
BES4421N1 . .. | BROOKLYN .. .09/25/2024 .. .06/01/2025 135,151
BES2UTEM4 . .. | PALM BEACH GARDENS .05/27/2022 .. .04/06/2025 ..51,045
BES2VSNF1 ... .. | BROOKLYN 06/09/2022 ....06/01/2025 .... .2,149,149 |...
BES2GJ2E4 ... .. | STUART ... . U PO R 09/24/2021 ....05/06/2025
BES27U9F9 ... .. [EL CAJON .. . F FRR U RN 03/24/2021 ....05/06/2025 LG 114223 |
BES4FHI81 ... .. |MELISSA ... . U IO RN 03/10/2025 ....06/01/2025 .... ... 337,510 |...
BES2TKSQ7 ... . | CROSSETT .. . F FRR U RN 04/13/2022 ....04/22/2025 ...135,309 |...
BES2KPH25 ... MAYS LANDING .. [ O R 1171972021 ....05/06/2025 .
BES46UL47 .... FR AR RN 10/31/2024 ....05/30/2025 . . ....304,549 |...
BES22BSY4 ... [ O R 12/21/2020 ....04/06/2025 ..... .. (12,806)|... . ...316,339 |...
BES2\RTP4 ... [ e RPN 01/25/2022 ...04/22/2025 ..... (1,012)].... ...(1,012)]..




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

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
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BES46ULE? ... . 10/31/2024 ....04/03/2025 ..... .. (16,849)]... . (16,849).. .. 615,000 |...
BGH33NNX9 ... .. | SACRAMENTO .. 03/21/2005 ....04/12/2025 .....
BES4FHI65 . . | SANTA MONICA .. 03/10/2025 ....04/30/2025 .....
BES22BLVI5 . ZEPHYRHILLS ... 12/21/2020 ...04/06/2025 .....

0199999 Mortgages closed by repayment

€03

BESABUH26 ..........oooeennniienns DURHAM e 10/31/2024
BES22BM61 ... .. [NORTH LITTLE ROCK . 12/21/2020
BES2AIDAS . .| TEMPERANCE .. .05/27/2021 ..

BESADA236 . . | OCEAN CITY .. .02/12/2025 ..

BES2450K5 . .. | BALLSTON SPA .01/27/2021 ..
BES27UABG ... . | GLENDALE 03/24/2021
BES2\M423 ... .. | LORENA ... 01/25/2022
BESADA1X1 ... .. [ CONCORD ... 02/12/2025
BES20VDV1 ... . | EAST LIVERPOOL .. 07/15/2021
BES2NM449 ... 01/25/2022
BES220207 ... 08/18/2022
BESADA1C7 ... 02/12/2025
BES2ETBH7 ... 08/26/2021
BES28ZEQ7 . . [ LEBANON .04/29/2021 ..

.. | PANAMA CITY
.. | MANSFIELD ...
. [LEXINGTON ...
LANCASTER
SANTA PAULA ...
.. | BISMARCK
. | PHILADELPHIA ..
LA CRESCENTA
EAST PRAIRIE

BES28ZEH7 .
BES2UTBE2 .
BES28ZF11 ...
BES2ETBSY ...
BES220J71 ...
BES2UTBP7 ...
BES442085 ...
BES2VSN5 ...
BES25QLH? ....

.04/29/2021 ..
.05/27/2022 ..
04/29/2021
08/26/2021
08/18/2022
05/27/2022
09/25/2024
06/09/2022
02/24/2021

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

BES2UT6F9 . .. | ANAHEIM .05/27/2022 ..
BES47ZYZ2 . . [DALLAS . 11/22/2024 ..
BES2PU936 . CONWAY . .02/18/2022 ..

.. | HOUSTON
.. |LITTLETON
.. [SAN JOSE ....
.. | HASTINGS ON HUDSON
.. [LAS VEGAS
. [HOLTSVILLE ..
.. | QUAKERTONN ..
. |HOLTSVILLE ..

BESAKANSO .
BES49J4l6 .
BES2A6F61 ...
BES2VSHGS ...
BES4DAOYO ...
BESADA178 ...
BES2GJ2S3 ...

.05/07/2025 ..
.12/16/2024 ..
05/27/2021
06/09/2022
02/12/2025
02/12/2025
09/24/2021

BES2VSHJ4 ... . 06/09/2022

BES220261 . o [MIAME L ..FL. .08/18/2022 ..
BES4BAZRI . .. | LEXINGTON .01/16/2025 ..
BES2KPGV2 . . | SARASOTA ... 11/19/2021 ..

.. | JEFFERSONVILLE
. [ SANTA MONICA ..
LEESVILLE
. | CAPE CORAL ..

BESADA1BY .
BES2Z0KE4 .
BES2ETGEQ ...
BESAFHATS ...
BES2ETCHS ... .
BESADA111 ... .. [POCONO PINES 02/12/2025
BES46UHTS ... .. | BOYNTON BEACH ... 10/31/2024
BES27U993 .....vvviiiiiiiiiiin HEMET oot 03/24/2021 ..o foveeieiiins e,

.02/12/2025 ..
.08/18/2022 ..
08/26/2021
03/10/2025
08/26/2021
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BES2ZOHTS ... .. [WILLIS 08/18/2022 ... feuuneeeeinn e [ 3,822).... ..351 .. L4173 L A73

BES2BOXXS ... .. [DALY CITY ... 06/17/2021 ..o foeeviiiniins eeieeeees e 2,524 |.... .. (75)|-. ..2,448 |. L..2,448 |...

BES2ETSVS ... . |LAKE TAPPS .. 08/26/2021 .. (23)|..

BES2B9Y22 . . [LENOX ..... 06/17/2021 ..

BES27U9R3 . SPRINGFIELD . .03/24/2021 ..

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

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

BES22BV87 ... .. | WOODBURN .. 12/2172020 oo oo s e 1107 [ e (BT [ e (BT e 107 [ 1,071 ...

BES4421N1 ... . | BROOKLYN .. 09/25/2024 .. 104,283 |...

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

BES28ZF37 .... 04/29/2021

BES4FHIVO ... . 03/10/2025

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

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

BES2ETBE4 . .08/26/2021 ..

BES4BAZJT7 . .01/16/2025 ..

BES27UIL6 . . .03/24/2021 ..

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

BES2Z0HA1 ... .. | SEATTLE 08/18/2022

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

BES2ET6WO ... .. | ALBUQUERQUE . 08/26/2021

BES27U9T9 ... .. | TRACY 03/24/2021

BES2UT685 ... .. [EULESS . 05/27/2022

BES2TKSRS ... .. |DOVER ... 04/13/2022

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

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

BES46UH67 . .. |AMELIA . .10/31/72024 ..

BES2UTER3 . .. | PALATKA .05/27/2022 ..

BES28ZE20 . .. | CLACKAMAS .04/20/2021 ..

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

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

BES2JJJAT ... .. [AUMSVILLE ... 10/22/2021

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

BES2VSNF1 ... . | BROOKLYN .. 06/09/2022

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

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

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

BES27U9B8 . .. | CYPRESS ... .03/24/2021 ..

BES3CQV16 . . |LOS ANGELES .06/29/2023 ..

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

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

BES2JJJI3 ... CLAYTON 10/22/2021

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
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BES2VSXNS ...
BGH33QD5 ...
BES2VSN46 ...
BES4420Y8 .
BES4BAZTS .
BES4FHC46 .
BES2LZGRS ...
BES25QLF6 ...
BES2TKSM6 ...
BES2LZGKS ...
BES2AGFRS ...
BES2VSB1 ...
BES4BAZL2 ...
BGH33NACG ....
BES4FHAC2 .
BES220212 .
BES2906B5 .
BES2PU902 ...
BES2CVCX8 ...
BES2UT6QS ...
BES2Z0206 ...
BES4BAZST ...
BES2PUBAT ...
BES27UCNS ...
BES2GAUGO ...
BES28ZFG8 .
BES245JE9 .
BES2GON11 .
BESAKANS5 .
BES28ZFP8 .
BES2MM3X6 ...
BES22BLY1 ...
BES2VT205 ...
BES220329 ...
BES220303 ...
BES2TK5PY ...
BESAFHO57 .

BES2906E9 .

BES2UT644 .

BES2VSN61 .

BES2906D1 .

BES2VSN79 ...
BES2KPCMSG ...
BES49J547 ...
BES2\RTQ2 ...
BES4TZR23 ...
BES245J48 ....
BES22026G9 ...
BESA6UHAS ...
BES27U0J1 .
BES2VSNG ...

.. | WASHINGTON
.. | EAST HAMPTON
.. [JAMAICA ...
.. | FORT LAUDERDALE .
.. [NEWARK VALLEY ...
.. |BONIFAY ...
.. | CLAREMORE
.. [ASHLEY ....
. | OREGON ...

.. | ARCHER ....
- |WILLIS ...
.. | CARMEL ...
.. | ROSELAND ..
.. |MONTICELLO ..
.. | HAYWARD
.. |ROSEVILLE ...
. | LORANGER ..

.. | NORWALK
L | MIAMT ..
.| CHAMBERSBURG

. | BAKERSFIELD ...

.. | ORLANDO ...
.. | DADE CITY
.. | SANTA MONICA
.. | TONEY ..
.. |QUITMAN ...
.. | ALBUQUERQUE .
.. | KELLYVILLE ..
.. | EAGLE MOUNTAIN ..
. | CUSHING ...

. | MIAMI

.. | CORAL GABLES ..
.. |LAS VEGAS ...
.. | JASPER ...
- |MILILANT ...

. | BAKERSFIELD ...

PITTSBURGH

MONTAUK

CHIPPEWA FALLS ..

HOUSTON ...
ESSEX ..

.. | HAMPTON ...
. | DALY CITY

COATESVILLE ...

BANQUETE .

IRVING ...

PHOENIX ...
DEL VALLE ...

MAGNOL A

06/09/2022
01/02/2025
06/09/2022
.09/25/2024 ..
.01/16/2025 ..
.03/10/2025 ..
12/16/2021
02/24/2021
04/13/2022
12/16/2021
05/27/2021
06/09/2022

e 01/16/2025
09/13/2006
.03/10/2025 ..
.08/18/2022 ..
.04/29/2021 ..
02/18/2022
07/15/2021
05/27/2022
08/18/2022
01/16/2025
02/18/2022
03/24/2021
09/24/2021
.04/29/2021 ..
.01/27/2021 ..
.09/24/2021 ..
.05/07/2025 ..
.04/29/2021 ..
01/25/2022
12/21/2020
06/09/2022
08/18/2022
08/18/2022
04/13/2022
.03/10/2025 ..
.04/29/2021 ..
.05/27/2022 ..
.06/09/2022 ..
.04/29/2021 ..
JUR RPN R 06/09/2022
JT FECTT ORI R 11/19/2021
JUT O R 12/16/2024
JT IR R 01/25/2022

[ PP R 11/22/2024
01/27/2021
08/18/2022
10/31/2024
.03/24/2021 ..
06/09/2022

Wi.
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | 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

BES2ETSH4 ... .. [LAKE SuzY ... 08/26/2021

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

BES47ZUKI .... . 11/22/2024

BES2NRTNO . .. | EL MIRAGE ... .01/25/2022 ..

BES2Z02U6 . .. | STATEN ISLAND . .08/18/2022 ..

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

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

BES2GJ2E4 ... . 09/24/2021

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

BES28ZETT ... POLK CITY ... 04/29/2021

BES4BAZ\VO ... SAN JOSE ... 01/16/2025

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

BES2BA281 ... . | YAKIMA 06/17/2021

BES2TKSKO ... BENSALEM . 04/13/2022

BES2LZGVY . .. | GOLDEN ... 1271672021 ..

BES2KPGZ3 . .. |RIVERVIEW 1171972021 ..

BES46UPO1 . . |LAS VEGAS .10/31/72024 ..

BES477724 .... 11/22/2024

BESA7ZQES ... 11/22/2024

BES2z02U8 .... . 08/18/2022

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

BES2ET6GS5 ... OXNARD ... 08/26/2021

BES2UTSWS ... . | MELBOURNE 05/27/2022

BES27UAQO ... . 03/24/2021

BES2BOXUT ... .. | TALLASSEE ... 06/17/2021

BES4HDET6 . .. | THOMASTON ... .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 ... 09/25/2024

BES2JUHGO ... . 10/22/2021

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

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

BES2UT6BS . .. |HIGBEE . .05/27/2022 ..

BES2VSMS4 . .. |OSSINING .. .06/09/2022 ..

BES28ZERS . .. | QUEENSBLRY .. .04/20/2021 ..

BES472QT5 . .. | MECHANICSBURG . 11/22/2024 ..

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

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

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

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

BES2A6FN4 ... .. [PITKIN ... 05/27/2021

BES27UAEO ... .. | HORTENSE .. 03/24/2021

BES2BA299 ... oo [SAN LUIS OBISPO ..evevevviineeeciinines fevneneeecennen CAeccccciis e s 06/17/2021

BES2ZOHNS .... .. |HAINES CITY 08/18/2022

BES27UAAS ... . | WETUMPKA . 03/24/2021

BES4HDEU3 . . |ALVA ... .04/04/2025 ..

BES4FH981 ... . |MELISSA ... 03/10/2025
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BESAKAMXO ... HIGHWOOD .. 05/07/2025 )

BES2TK603 .... NOV1 04/13/2022 ..(15)]...

BES2AGKES ... .. |MESA ... 05/27/2021 ..(12))...

BES2CVDY5 . .. | 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

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

BES2VSNTT ... .. MORRISTOIN .. 06/09/2022 .....Jeeeeeeeeeenn eeeeiieees [ 1,085 | e 82 [ i e 82 | o 1067 e 1,

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

BES2GOUV7 .... 09/24/2021

BES22BMS3 ... 12/21/2020

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

BES2BIXS6 . . | SACRAMENTO ... 06/17/2021 ..

BES4HDE25 . .. | NEWARK ... .04/04/2025 ..

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

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

BES2PUSZ6 .... 02/18/2022

BES2457M4 ... . 01/27/2021

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

BES2\NRTES ... .. [SILVER CITY ... 01/25/2022

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

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

BES4DA1H6 . .. | SNELLVILLE .02/12/2025 ..

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

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

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

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

BES2A6JZ3 ... .. | BRONSON ... 05/27/2021

BES2S6JB7 ... .. |WEST PALM BEACH . 04/01/2022

BES2GON78 .... .. | LOGANSPORT 09/24/2021

BES2TKSF1 ... . | OCEAN BREEZE .. 04/13/2022

BES2UT628 .... . 05/27/2022

BES2GJ2R5 ... UATILLA ... 09/24/2021

BES2JJHJ4 . PEARSALL . 1072272021 ..

BES2VSMT2 . .. | NORTHPORT .06/09/2022 ..

BES2A9D91 . .. |GARDINER .. .06/27/2021 ..

BES2KPGIO . .. | MARSHALL . 1171972021 ..

BES2KPGY6 . .. | SPRING VALLEY . 1171972021 ..

BESAFHBES ... . | BAKERSFIELD ... 03/10/2025

BES2PU969 ... .. | FORT DEPOSIT .. 02/18/2022

BES2VSMY1 ... .. | WASHINGTON 06/09/2022

BES2GIUDT7 ... .. | CORVALLIS 09/24/2021

BESAHDELS .... .. |LAKE WORTH BEACH 04/04/2025

BESAHDEX7 ... .. [ALVA ... 04/04/2025

BES47ZUFO ... .. | CORONA . 11/22/2024

BES27U9Y8 .... .. [SAN JOSE 03/24/2021

BES2BAZH1 . . |BELL ... 06/17/2021 ..

BES20VDQ2 ... BUENA VISTA ... 07/15/2021
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BES4DA210 .... . | POMPANO BEACH ... 02/12/2025

BES2GINS6 ... . 09/24/2021

BES245085 ... .. |DODGE CITY .. 01/27/2021

BES22BT49 . .. |GUTHRIE ... 12/21/2020 ..

BES2VSXL7 . . |NOTTINGHAM .. .06/09/2022 ..

BES2JJJY9 . .. | MOSES LAKE 1072272021 ..

BES2BOYMS ... CJLIVE OAK ceeieecccceieeecvviineees fovvevvnncn Floc s e e 06/17/2021

BES2LZGUT ... WALLED LAKE .o eeeemnneeeeeen feemmeeeeeeeee M e s et 12/16/2021

BESAFHBZS .......coeevevvvnnneeennnn [SYRACUSE oveiiiiiiiiiiicccien [ Y o 03/10/2025

BESAHDEQ2 .........cevuueeeeeennnnas [GOLDSBORO ...oeeeeeeieeeeeeiieeeeeeenis femeeeeeeemnee e NCe e [ i s 04/04/2025

BESAFHCO5 .......eevvvvnvvvvnnnnnes [NIANTIC oo [ Ol oo s 03/10/2025

BES27U9M4 .... . 03/24/2021

BES2CVDW9 ... .. | CLEARLAKE OAKS .. 07/15/2021

BES2ETBS3 ... .. | ROGERS .... 08/26/2021

BES2UT693 . .. [LLANO .. .05/27/2022 ..

BES2CVDRO . .. | GEORGETOWN .07/15/2021 ..

BES2TKSE4 . . [HAMMOND .04/13/2022 ..

BES2PU7X2 ... 02/18/2022

BES28ZFJ2 .... 04/29/2021

BES22BM46 .... 12/21/2020

BES2TKS95 ... 04/13/2022

BES2ETALY .... 08/26/2021

BES22BT72 .... 12/21/2020

BES49J505 ... 12/16/2024

BES25QLKS ... . 02/24/2021

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

BES2GIUCY . MONROE ... .09/24/2021 ..

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

BES2UTED4 . .. [KARNACK ... .05/27/2022 ..

BES4HDEZ2 . . |DALLAS ... .04/04/2025 ..

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

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

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

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

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

BES25QLA7 ... .. |NEWALLA ... 02/24/2021

BESAFHEGY . .. | ATHENS . .03/10/2025 ..

BES2UT719 . .. |BUTLER . .05/27/2022 ..

BES2JJK19 . .. [ JACKSON 1072272021 ..

BES27UAH3 . . | SALTERS .03/24/2021 ..

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

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

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

BES2KPH33 ... 11/19/2021

BES2NM472 ... . 01/25/2022

BES28ZE04 ... .. | COOKVILLE ... 04/29/2021

BES2Z01X3 .... . | PHILADELPHIA .. 08/18/2022

BES2JJJS2 ... .. | TRENTON 10/22/2021

BES2VSNBO ... .. |RIDGEWOOD ... 06/09/2022

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

BES2A6FDS ... GRAHAM ... 05/27/2021
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BES2A6KG3 ... .. | GREEN COVE SPRINGS 05/27/2021 ...(26))... ..(26)|..

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

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

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

BES28ZF52 . .. | ROSAMOND .. .04/20/2021 ..

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

BES2\NRTSS ... 01/25/2022

BES2BA273 ... o [ TUCSON e eeeeeneee Jemeeeeeeeee e A o s 06/17/2021

BES2A9D6 ... o [SUNNYVALE .o feneevcvennn Chec oo e 05/27/2021

BES4HDEO9 ... [ WAXAHACHIE .o e eeeeeees T [ s [ 04/04/2025

BES245JH2 ... JOR 14110/ =3 0 PR R ) PP ISR RN 01/27/2021

BES20DBS9 ... L BIG SKY e e M [ [ 03/07/2022

BES49J479 ... oo [NEWBURY PARK .evvvnviiivnineeiirinnnens fovvvvvvninc CA e e e 12/16/2024

BES4HDESS .... L [NEW BRITAIN e Jemmeeeeeeees CT e [ s [l 04/04/2025

BES245J33 . MESA ....... .01/27/2021 ..

BES442143 . RIVERSIDE .09/25/2024 ..

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

BES49J4U0 ... SAINT PETERSBURG ......eevvmeeeeeeemnnnns Jeemmnneeeeemnns Pl o et 12/16/2024

BES2JJJ%4 ... BLOOMINGBURG .......cevvnnevrrennnnnnennnnnn Jovvnnnneeeeenne N e o e s 10/22/2021

BES2ABFQ7 ..evveeeeeeeeneeeeeenn [JACKSON Lo [ eeeeee MO o 05/27/2021

BES2KPH74 .....covvveneevevnnnnnens [ZEPHYRHILLS i [ Pl o s 11/19/2021

BES2JJJ06 ... e JFOX e [ B e e 10/22/2021

BES4HDDTY ... oo [LOS ANGELES ....ovvvniviirineneieeinninees foeeneeeeevnnenn Chen s oo i s 04/04/2025

BESAHDEYS ... [ DAYTON e eeeeeeeeeee Jeemmeeeeeeeees TN [ s [ 04/04/2025

BGH33PRJT ... .. |VISALIA ... 05/25/2006

BES250L58 . .. |BAXLEY .... .02/24/2021 ..

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

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

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

BES2VSN38 . .. | TEMECULA .... .06/09/2022 ..

BES27UATS ... . [ CANYON COUNTRY ...evveereieiinineeeeennnnn Jevneneneeeennns CAicciis [ e el 03/24/2021

BES2LZGP2 .... o [SURPRISE e eeeeene feeeeeeeeeeee e A [ i e 12/16/2021

BES47ZQJ7 ... [ SAN DIEGO vuvvvveeevieeniieenneenineeninee foeevneeninenn CAccc oo i e 11/22/2024

BES28ZECS .... REDFIELD ..eeeveeeeeeeeenneeeeeemmmeeeee Jeemmmeeeeeeem AR [ s el 04/29/2021

BES2UT6YS ... LU0 0 ) R VU AR RN 05/27/2022

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

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

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

BES2A6FE4 . .. |HEMPHILL . .06/27/2021 ..

BES2BIY30 . .. | PORTLAND ... 06/17/2021 ..

BES2KPCLS . .. [LA PUENTE 1171972021 ..

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

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

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

BES2VSNO4 ... . 06/09/2022

BESAFHBF2 .... . | COVINGTON ... 03/10/2025

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

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

BESAFHCA2 .... . | ORLANDO ... 03/10/2025

BES245N9 . SEGUIN ... .01/27/2021 ..

BES2UT6LS ... NEW BLOOMFIELD ..... 05/27/2022
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BES4420A0 .... .. [HIALEAH ... 09/25/2024 (21 (21))..

BES2GIU8S .... . |HANCOCK ... 09/24/2021 .. (55)|..

BES2KPH25 ... .. |MAYS LANDING .. 11/19/2021 ..(85)|..

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

BES46ULS4 . .. [PITTSBURGH .. .10/31/72024 ..

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

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

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

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

BES2BIZT2 .... .. |VAIL ... 06/17/2021

BES2NRTG4 ... .. [VALRICO 01/25/2022

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

BES47ZYS8 ... .. | SANTA CLARITA .... 11/22/2024

BES2Z0HZ1 ... .. | MILILANI 08/18/2022

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

BES4HDDR1 . BRANDON .04/04/2025 ..

BES2GOV12 . .. [DAVIE .. .09/24/2021 ..

BES46UHIT ... .. [HAMDEN .... 10/31/2024

BGH33PZMS ... . | TUCSON ... 09/08/2006

BES4BAZQ1 ... 01/16/2025

BESAFHBPO ... 03/10/2025

BES2BOXW7 ... . 06/17/2021

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

BES4420W12 .... .. | ORMOND BEACH .. 09/25/2024

BES46UL47 .... .. [KITTERY ... 10/31/2024

BES46UNW3 . . [MIAMT . .10/31/2024 ..

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

BES2VSMU9 . .. | COTTON WOOD HEIGHTS .06/09/2022 ..

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

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

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

BES4BAY0 ... KISSIMMEE ... 01/16/2025

BES2TK637 ... PETALWA ... 04/13/2022

BES2KPCKO ... . 11/19/2021

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

BES2\NRTH2 ... .. | STUART .... 01/25/2022

BES47ZQR9 . .. |BROOKLYN .. 11/22/2024 ..

BES2JUKO1 . .. [ SHADY POINT . 1072272021 ..

BES4FHBD7 . .. |SPRING VALLEY . .03/10/2025 ..

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

BES22BNX1 . .. | GARDEN GROVE 1272172020 ..

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

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

BES22BV38 .... .. | SAN ANTONIO . 12/21/2020

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

BGH33NVJT ... . |NORTH SALT LAKE .... 10/06/2006

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

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

BES47ZZA6 ... MIAMI 11/22/2024

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

BES28ZFNS ...

. |HEPHZIBAH ...

04/29/2021
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BES191JD7 .... .. [ SAN DIEGO ... 06/21/2019 ...195,968 [.... (1,567)f.. ... 194,301 . ... 194,301 |...

BES22BSY4 ... .. [DALY CITY ... 12/2172020 oo foreeiiiiis e e TUBT6 [ e (BB | e (BB e 1,611 e 1,611]...

BES2KPHSS ... .. | MELBOURNE 11/19/2021 L5217 ).

BES2VT643 . .. | TOUNSHIP OF WASHINGTON . .06/09/2022 .. ,633 |.

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

BES2ETSWT . . |SEGUIN ....... .08/26/2021 ..

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

BES2TK5BO ... .. | TUCSON ... 04/13/2022

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

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

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

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

BES2\M415 ... .. | FLORENCE .. 01/25/2022

BES22BV46 .... .. | TUCSON ... 12/21/2020

BES28ZE38 . .. | TUCSON ... .04/20/2021 ..

BES4FHBV7 . . | LONG BEACH .03/10/2025 ..

BES2VSR34 . .. | PORTLAND .. .06/09/2022 ..

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

BES47ZQV0 ... .. | GYPSUM 11/22/2024

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

BES2BA2G3 .... 06/17/2021

BGH33NWQ4 .....oeeeeeeeeeeeennnee [NEW YORK e [ eeeeeee N [ e 03/30/2007

BESA7ZUHG .........oovvvvvvnnnnnnns [LOS ANGELES ..oovvvnnniiiiiiiiieiciiiinen [ Che oo i s 11/22/2024

BGH33V4N4 ... o [SANDY e eeeenee feeeeeeeee DT e e 06/28/2012

BES2z024 ... .. |ELIZABETH ... 08/18/2022

BES22BV61 . .. | DEATSVILLE 12/21/2020 ..

BES2A9D67 . . |RIESEL . .06/27/2021 ..

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

BES2TKSLS . . | GRASS VALLEY .04/13/2022 ..

BES4HDBHS . .. | NEWARK ... .04/04/2025 ..

BES28ZFFO ... .. | WALKER .... 04/29/2021

BES477799 .... . [HOLLYWOOD ... 11/22/2024

BES2GIN9%4 ... .. | TUCUMCARI ... 09/24/2021

BES2PR8B6 ... . | MECHANICSBURG ... 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 ..

BES2UT6X0 . .. | FREEPORT ... .05/27/2022 ..

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

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

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

BES441TD5 ... 09/25/2024

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

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

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

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

BES4KANBY . . | OCEAN SHORES .05/07/2025 ..

BES2ETANS ...

CLACKAMAS ...

08/26/2021
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BES2VSQV3 ... . | GREAT NECK .. 06/09/2022 .....|eeeeeeeeeenn e [ 5,033 |.... 188 ..5,191 . ...5,191 ...

BES49J5% ... 12/16/2024

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

BES2VSMNS . .. | HADDONF [ELD . .06/09/2022 ..

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

BES4DA1J2 . . |WEST ISLIP .. .02/12/2025 ..

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

BES2GIN37 ... 09/24/2021

BES2JJJH6 ... 10/22/2021

BES2GIN6O ... . 09/24/2021

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

BES2202KO0 ... DESTIN 08/18/2022

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

BES2202J3 ... . 08/18/2022

BES220311 . .. |LAS VEGAS .08/18/2022 ..

BES4FHDFO . .. [NEWARK . .03/10/2025 ..

BES2UT6W2 . . [ QUINLAN .05/27/2022 ..

BES2BA2B4 .... 06/17/2021

BES2VSMX3 ....eevvveeeiiinnnnneens [SAN CARLOS eevviiiiiiiiiviiiiieeecienns feeeeeecvnnnn Chen oo i s 06/09/2022

BES22BLS4 .....ceevvuneeeeennnnnees [NAVARRE oo eeeeee e Pl [ e 12/21/2020

BES2Z02P9 ..........ccoeeeevvvnnnnne. [FREDERICKSBURG .....oeevvvenieiciiiinnenees feveeneevcenen VA oo i s 08/18/2022

BESA9UAXA .....oeeeieeieeeeennnees [DAYTON e eeeeen feeeeeeeemee O o s 12/16/2024

BESABUNZG ...........coevvvvnnnnenns [PHILADELPHIA ©oooiiviiiiiiiiiniieciiiin [ Pha o s 10/31/2024

BES27UIVA .....eoeeeeeeeeinneees [BOISE e [eeeeeeeee D [ 03/24/2021

BES2LZGLT ... 12/16/2021

BES245.D1 . . .01/27/2021 ..

BES22BNY9 . .. |MARBLE FALLS 12/21/72020 ..

BES4BAXKG . .. | CLEVELAND .01/16/2025 ..

BES4KAND3 . .. | SEATTLE .05/07/2025 ..

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

BES28ZEX2 ... JACKSON 04/29/2021

BES28ZES7 ... .. | CLEARLAKE OAKS .. 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 . .. | BELLEVUE . 11/22/2024 ..

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

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

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

BES2UT6TO ... . [HOLLY LAKE RANCH ... 05/27/2022

BES2ET5J0 .... 08/26/2021

BES47ZZB4 .... 11/22/2024

BES2JUK50 ... 10/22/2021

BES27UKS .... . 03/24/2021

BES2GIUJ4 ... .. | CORONA ... 09/24/2021

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

BES2PUS3 . .. | PIEDMONT .02/18/2022 ..

BES2JJJX1 ... . | ABILENE ... 10/22/2021
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BES2VSNKO ... . | STATEN ISLAND . 06/09/2022 L1421

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

BES2PUSY9 ... . 02/18/2022 ... (29)..

BES49J513 . .. | BALCH SPRINGS . .12/16/2024 .. (1,776)]..

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 ..

BES28ZFD5 . .. |OCALA .. .04/20/2021 ..

BES28ZE61 ... .. | SALADO ... 04/29/2021

BES2BYYP1 ... . | ARCHER 06/17/2021

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 ..

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

BES2VT5R3 . .. [ 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

BGH33M6E?2 .... .. | CUYAHOGA HEIGHTS 10/20/2005

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

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

BES2B9Y06 . .. | OGDEN ... 06/17/2021 ..

BESAKANA9 . .. | HOMESTEAD .05/07/2025 ..

BES2A6K99 . .. [CLIFTON PARK .06/27/2021 ..

BES2B9XVI ... .. | LUBBOCK 06/17/2021

BES2G9VO04 .... . |PRATTVILLE .. 09/24/2021

BES2KPHS2 ... 11/19/2021

BESAKANS4 ... 05/07/2025

BES2Z0KKO ... . 08/18/2022

BES28ZDX3 ... .. |EL MIRAGE ... 04/29/2021

BES4BAZU2 .... . [MILILANT ... 01/16/2025

BES2ETBF1 ... .. | CORDOVA 08/26/2021

BES4HDDY6 . .. | PEMBROKE PINES .04/04/2025 ..

BES2NM407 ... . |QUITMAN ... 01/25/2022
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

BES2JJHDT ... LAKESIDE 10/22/2021 ... (48))...

BES4HDF24 ... CORAL SPRINGS ... 04/04/2025 ().

BES4420R3 ... SAFETY HARBOR . 09/25/2024

BES2UT5Y9 . HARLETON .. .05/27/2022 ..

BES49J554 . TAMPA .. .12/16/2024 ..

BES28ZEKO . . | HAMBURG .04/29/2021 ..

BES28ZEMG ... UPLAND ... 04/29/2021

BES2GJ4E2 .... . 09/24/2021

BESAKAN43 .... .. [SAINT LOUIS . 05/07/2025

BES28ZD5 ... .. |REFORM .... 04/29/2021

BES2UT701 .... .. | SAN JOSE .. 05/27/2022

BES28ZF29 .... .. |WOOD VILLAGE 04/29/2021

BES27UAF7 ... .. | WALNUT GROVE 03/24/2021

BESADAILY .... .. | GLEN BURNIE ... 02/12/2025

BES46UNVS . . | BOCA RATON .10/31/72024 ..

BES2VSNRS . JAMAICA .06/09/2022 ..

BES22BM12 . .. [ TAMPA .. 1272172020 ..

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 . 11/19/2021

BES27UIN2 ... COVE .... 03/24/2021

BES2A6KB4 ... . 05/27/2021

BGH33NN76 . .. | TEXAS CITY .07/23/2007 ..

BES2ETBA2 . .. | GRAND RAPIDS .08/26/2021 ..

BES4DA106 . .. [BRISTOL ... .02/12/2025 ..

BES2CVDZ2 . .. [ SANTA ROSA .07/15/2021 ..

BES2NLG71 . .. | NORWOOD ... .01/25/2022 ..

BES2VSNW6 ... .. [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

BES2UT6KS . .. | EL DORADO .05/27/2022 ..

BES2NLG63 . .. | CORNEL1US .01/25/2022 ..

BES2UTSX1 . .. |LEESBURG . .05/27/2022 ..

BES4BAZES . .. | BEDFORD .01/16/2025 ..

BES27UAS9 . .. | ORLANDO ... .03/24/2021 ..

BES2Z0HU2 .... .. | SAN DIEGO ... 08/18/2022

BES47ZUJ2 ... . | PALM BEACH GARDENS 11/22/2024

BES4DATKI .... 02/12/2025

BES28ZEW4 ... 04/29/2021

BES2ETBT9 ... 08/26/2021

BES4DA160 .... . 02/12/2025

BES2VSR67 ... .. | BROOKLYN .. 06/09/2022

BES2UT6AO ... .. | ENUMCLAW . 05/27/2022

BES2GIUY1 . .. |HARRAH ... .09/24/2021 ..

BES2CVDMA ... . | PARKER DAM .. 07/15/2021




Gl'co3

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

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
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BES2KPGU4 ... .. [LOUISA . 11/19/2021 .. (23)|..

BES2ET683 ... .. | ERNUL ... 08/26/2021 - (17)-.

BES2NM3Z1 ... .. |FORESTHILL 01/25/2022

BES442119 . .. [ JACKSONVILLE .09/25/2024 ..

BES4720Z1 . .. | JENSEN BEACH 11/22/2024 ..

BES27U9S1 . . | NAVARRE ... .03/24/2021 ..

BES28ZELS ... 04/29/2021

BES28ZEF1 ... 04/29/2021

BESAHDEKS .......cevvnvvvvevnnnnnens [APPLETON Loviiiiiiiiiiiiiiinineccenineens [ W [ s 04/04/2025

BES4FHALO ... o [MCKINNEY e eeeeee feeeeemneeeeees T e e e 03/10/2025

BES2VSNCS ... o [SANDIEGO ©.ivvviieieciiiineeeceviieees feeeeeevinenn Chec [ i 06/09/2022

BES2TKSH7 ... o [DEL VALLE oo eeeeeenen feeeeeeeeeeee T [ i e 04/13/2022

BES245JA7 ... .. | HERMANN 01/27/2021

BESAHDEW9 ... .. |DEFUNTAK SPRINGS ... 04/04/2025

BES28ZES3 . .. |BASTROP ... .04/20/2021 ..

BESAKAMYS . . | BRONX .. .05/07/2025 ..

BES2CVCPS5 . .. | DEFUNIAK SPRINGS .07/15/2021 ..

BES2NM464 .... .. | TALENT 01/25/2022

BES220204 .... . | WASHINGTON .. 08/18/2022

BES2NRTJS ... 01/25/2022

BES2ET7D1 .... 08/26/2021

BES27UAL4 .... . 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 ..

BES2A9D83 . . |BOWLING GREEN . .06/27/2021 ..

BES2KPCJ3 . .. | OCALA .. 1171972021 ..

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

BES2Z0KH7 ... .. | PLEASANTON 08/18/2022

BES220253 ... . [ STATEN ISLAND . 08/18/2022

BES2NM3U2 ... .. |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 ..

BESAKAMZS . . |BOCA RATON .05/07/2025 ..

BES4HDENO ... TOWNSEND ... 04/04/2025

BES2JJJR4 ... .. | GLEN ROSE 10/22/2021

BES3368X6 .... . | EAST PROVIDENCE . 01/01/2023

BES2GIUT? ... 09/24/2021

BES28ZFK9 .... . 04/29/2021

BES2UT651 ... .. [ JOHNSTON 05/27/2022

BES2VTEVS ... .. | PRINCETON ... 06/09/2022

BES2GJ2W4 .... . [ JACKSONVILLE .. 09/24/2021

BES2PU928 . .. |DIANA ........ .02/18/2022 ..

BES28ZEJS ... .| STROUDSBURG . 04/29/2021
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BES2VSQTS ... . |GAINESVILLE ... 06/09/2022 1

BES4DA1R4 ... . 02/12/2025

BES2PUB2Y ... .. | LAKELAND . 02/18/2022

BES2GIUA3 . .. |HARTLAND .. .09/24/2021 ..

BES28ZF60 . .. | GUATAY . .04/20/2021 ..

BES28ZDU9 . .. | NORTHPORT .04/29/2021 ..

BES2Z02E4 .... . [PHILADELPHIA .. 08/18/2022

BES2A9D42 ... SANTA ROSA .. 05/27/2021

BES2AGEYT ... . 05/27/2021

BES2Z02H7 ... .. |BROOKLYN ... 08/18/2022

BES22BVBO ... . | OCEANSIDE ... 12/21/2020

BES2VSN53 ... .. | MANTECA 06/09/2022

BES2JJJG8 .... .. |HOMER ... 10/22/2021

BES4BAYH2 .... .. | ROSEDALE .. 01/16/2025

BES2JJJFO . . [HAYWARD ... 1072272021 ..

BGH33NANT . DANA POINT ... 01/18/2006 ..

BESAFHBX3 . o [MIAMT ... .03/10/2025 ..

BES4BAZDO ... .. | BOCA RATON .. 01/16/2025

BES2ZOHW8 .... . |RANCHO MIRAGE ....evvvvvvevininniieeiinines fovvvvvvninncn CAccs e e | 08/18/2022

BGH33PRHS ... o JVISALTA e foereeee CA e i e 08/12/2004

BES4420F9 .... .. [PORT ORCHARD ...covvnvviernnennnneecnninnnes [ WA o s 09/25/2024

BES4BAZP3 ... «. [COLLEGE STATION ..eevveeeeeeemnneeeeemnnn fomeeeeemmneee T [ e s 01/16/2025

BES250LG4 .... o [DEXTER ovveiiiiiiiiieneeceiineeeeenns [ QR oo 02/24/2021

BES2VSMZ8 ... o JONTARIO e eeeeee e eeeenns Jeeeeemmieeeeees CA e i e e 06/09/2022

BES2B9ZQ8 .... .. |BLAINE 06/17/2021

BES2AGEV7 . .. | CHINO HILLS . .05/27/2021 ..

BES2TKSZ7 . .. | TAMPA .04/13/2022 ..

BES22BNVS . .. |DEWEY .. 12/21/2020 ..

BES2TK611 . .. | COLUMBUS .04/13/2022 ..

BES2KPH41 . .. | FLAT ROCK 1171972021 ..

BES220279 .... . |WEST ISLIP .. 08/18/2022

BES2A9D59 ... .. |LIVERPOOL ... 05/27/2021

BES28ZF03 ... .. | KISSIMMEE ... 04/29/2021

BES46UNX1 ... .| YORBA LINDA ... 10/31/2024

BGH33Q1J7 ... . 06/20/2006

BES480044 .... .. | YOUNGSVILLE ... 11/22/2024

BES2BA2D0 . .. | GEORGETOWN 06/17/2021 ..

BES2NRTKS . .. [DELANO . .01/25/2022 ..

BES28ZDV7 . .. | MARBURY .04/20/2021 ..

BES27U9X0 . .. |RIFLE .. .03/24/2021 ..

BES2LZGN7 . . | FAYETTEVILLE 1271672021 ..

BES27U%D4 ... .. | HANSON 03/24/2021

BES2ETEF7 ... .. |LAKE CHARLES .. 08/26/2021

BES2PUSK9 ... . | COCHRANTON 02/18/2022

BES2\NRTTG ... . 01/25/2022

BES2VT2Y1 ... .. | PEMBROKE PINES ....eeoeeeeeineeeeeennins foeeeemmneeeeene Flec i e e 06/09/2022

BES2VSYYS ... .. |HUNTINGTON BEACH ...covvvnivvinininiinenn Jovvvvnnineecn CAeccs e e e 06/09/2022

BES2VSN20 ... .. |RIO RANCHO 06/09/2022

BES2VSROO ... .. | SONORA ... 06/09/2022

BES2VSNQ7 . . | ATLANTA .06/09/2022 ..

BES2VT163 ... FRANCIS ... 06/09/2022
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | 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
BES2JJJBY ... .. |HARTLAND .. 10/22/2021 ..(26)|..
BES27UAJI ... . | FAYETTE ... 03/24/2021
BES28ZEZ7 ... CLACKAMAS ... 04/29/2021
BES47ZVAO . .. |LA JOLLA .... 11/22/2024 ..
BES4FHC61 . .. | NEW BRAUNFELS . .03/10/2025 ..
BES440P90 . .. |WESTLAKE VILLAGE .09/25/2024 ..
BES2A6JM2 .... .. [ SOUTHINGTON 05/27/2021
BES2KPH17 ... .. |PINELLAS PARK . 11/19/2021
BES2GONCT7 ... .. | LANCASTER 09/24/2021
BES28ZF45 ... .. | SACRAMENTO .. 04/29/2021
BES2A6588 ... .. | MIDDLEBURG .. 05/27/2021
BES27U%PT7 ... .. [MILL RN .... 03/24/2021
BES47ZZ40 .... . | CLEVELAND ... 11/22/2024
BES2VTSW2 .... INLET BEACH 06/09/2022
BES2TKSS3 . . | BARNARD ...... .04/13/2022 ..
BES27UCP3 . HUNT INGTON BEACH .03/24/2021 ..
BES2VSMH8 . .. [HOLTSVILLE .. .06/09/2022 ..
BESADA1S2 ... .. | DRAPER 02/12/2025
BES2BA034 .... o [KEITHVILLE ooeniiiineccevieeeeeeens feeneneneeeeee B e s 06/17/2021
BES4HDE17 ... - [PENNGROVE ... eeeeene Jemmeeeeeeeen CAecccc [ s [l 04/04/2025
BES2JJUNS ..eeniiiiiiineeeeennnn [HOPKINS oo [ M [ 10/22/2021
BES2VSMPO ....cevveeeeeeennnneeeee [OZONE PARK .. eeeeees [ eeeeeeee N [ s 06/09/2022
BES2ETCZ6 ... . 08/26/2021
BES2Z0HRI .... .. |CHESTERFIELD .. 08/18/2022
BES4HDERO ... . [LULING . 04/04/2025
BES2A9D34 . .. |MESA ... .05/27/2021 ..
BES27U9W2 . .. | NOWATA . .03/24/2021 ..
BES2UTEHS . . | CHESHIRE .05/27/2022 ..
BES2GON45 . HAYWARD .09/24/2021 ..
BES27UAG5 . .. [SEGUIN . .03/24/2021 ..
BES2B9Y14 .... CfDUETTE vviiieinicieiieeneveenineeeeens Jevveeeeeeeeen Pl e s 06/17/2021
BES2VSNS3 ... LONG BEACH -..oeeeeeeeeeeeemnnieeeeeemnnis Jeemmmneeeeeeee N s o s e 06/09/2022
BES2NRTLS .....cevvvenevvvvnnnnnens [OVERTON Lo [ e [ i s 01/25/2022
BES2VT1JS ..oeeeveeeeeeeennnneeeee [FRESH MEADOWS ..o e N [ s 06/09/2022
BES2ETBYS ... . 08/26/2021
BES22BLZS8 .... UPPER MARLBORO ... 12/21/2020
BES2ETA62 . . |ENNIS ... .08/26/2021 ..
BES2VSNJ3 . CORONA ... .06/09/2022 ..
BES2CVCNO . .. [ JENSEN BEACH .07/15/2021 ..
BES2VT6P6 . .. |NEW YORK .. .06/09/2022 ..
BES27UAD2 . .. |KEYSTONE HEIGHTS .03/24/2021 ..
BES2GINOS ... . | WINNSBORO 09/24/2021
BES28ZF78 ... OXFORD 04/29/2021
BES4BAXZ3 ... SAINT CLOUD . 01/16/2025
BES2NM3VO ... 01/25/2022
BES22BLX3 ... 12/21/2020
BES22BSZ1 ... . 12/21/2020
BES49J4V8 .... .. [DEVINE .... 12/16/2024 .. (23,119)...
BES2Z0JK2 .... .. |FRANKLIN LAKES .. 08/18/2022 . (27 765) . (27 765
BES25PLNT . .. [ JACKSONVILLE .02/24/2021 .. .3,658 |.. . 3,658
BES2ETSZ4 ... . | ROSEBURG .. 08/26/2021 ....2,800 ....2,800
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BES2GONS2 09/24/2021
BES47ZZD0 11/22/2024 ...
BES2VTO056 .. ...06/09/2022 .
BES2VSNA2 .. |LAND O LAKES .... U N < IR AR R 06/09/2022 ...
BES2ETOY3 ...vvvvvvvvnniiininnnnnnns GOODYEAR ...vvvvvvvvvrvrvnnnnnensnnnsnnnnnnnns fovvvvvnnnnnnnnnns AZuviiiiiiiiiiiins Joveerees coinnn fovnns 08/26/2021 ,
0299999. Mortgages with partial repayments 9,462,221 9,532,651 9,618,533 (85,882)] (85,882
BGH33N4C6 HOUSTON ... 09/13/2006 ... 04/29/2025 Jc < N VN Y R R AU AP R 333,970 |... ....333,970 |....
BES20DB89 .. . |BIG SKY . ...08/07/2022 . ..05/23/2025 .. .4,500,000 |. K 4,500,000 .4,500,000 |.
e KR P LV 010 O IO YA IPPPPP RN RN 09/08/2006 ... 04/29/2025 .....[|...ouuneee L4 L e O S ) A A 1,219,069 |.......... 1,219,069 |....
BES2F6M19 S CAGUAS o e PR e 08/24/2021 ... 05/23/2025 .....[|...cuueee 4,500,000 |.eevviiiiiiiiiiiiiins feneiiiiiiiiiiiiien foerei e e fe 4,500,000 |..........4,500,000 |....
BES3368X6 EAST PROVIDENCE ....vvvvvvvvvvvennnnnnnnnnns fovvvvvvvvnnnnnnne Rlvivviiiniiiiins Joeeeees v o, 01/01/2023 ... 04/30/2025 .....|..eveeees 1,516,218 [oovvvvvvvvvvniiiinnns foovee e feeveiinnnnnnn 8,156 [ 8196 | e 1,624,374 ..........1,524,374 |....
0399999. Mortgages dlsposed 12,069,257 , 12,077,413 12,077,413
0599999 - Totals 26,363,475 (3,532) 8 .33 4,803 29,541,561 29,627,443 (85,882)| (85,882
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STATEMENT AS OF JUNE 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
65538X-AE-1 . .| NOMURA INTERNAT IONAL FUNDING P SENIOR IN .... ..|No Broker ... .. 12/3172024 ... ... 2,277,299 |...
313588-SII-2 .. .| FNMA CMO SER 2000-34 CLASS S 4.114% 10 .... L No Broker ... ...1,99 |...
0199999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 2,279,295

00212C-BP-1 ......... [ ASG RESECURITIZATION TRUST SERIES 2009 1 ..vovvoceeveesesnscnsneans [ .. I T O AU .05/02/2023 .. |..

0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated

BGH3J0-RQ-3 .........|BLACKSTONE TACTICAL OPP FD I .... LDE.......... | DIRECT FUNDING ... .|....01/26/2015 ...

BES4A2-TE-4 .........| CROSSBEAM VENTURE PARTNERS FUN ... .. DIRECT FUNDING ... |-...08/22/2025 ...

BGH55K-06-0 .........|JLC INFRASTRUCTURE FUND | LP .. .| DIRECT FUNDING ... ...08/10/2017 .. . 2,624,834
BES20S-94-3 .| PENDULUM OPP PRGRM VEHICLE | .. DIRECT FUNDING 07/13/2021 .. 22,684 |..

BES4B3-8C-8 .
BESAHY-1V-9 ..
BES2XR-BR-8 ........
BES1Q1-0E-6 .........

..|SR CLO V - WiH FUNDING SRM CLO V - CLASS
..| VIEWPOINT VENTURES FUND I LP .
.| VOLOFIN CAPITAL MGMT GROUP

DIRECT FUNDING
DIRECT FUNDING

.{DIRECT FUNDING ...

..04/21/2025 .
o |----07/29/2022 ...
...05/07/2020 ...

.1,078,000 |[..

NCS FRANKLIN PARK LLC ...eeeeruunsaeernnnnsaeeeennnsaeerennnnsaeeeennnnnnns DIRECT FUNDING

1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 7,976,992

401378-AB-0 ......... GUARDIAN LIFE INSURANCE SERIES 144A 4. o NO BFOKEr e eee [eeeee 1.DFE ...... ....08/06/2018 ... |oeiiiit i e 2,045 |...

00452A-AA-8 ......... ACCIDENT FUND INS CO AM SERIES 144A 8. N0 BROKEr wuveiiiiiiii i [ 2BFE ... ....08/04/2023 ... 4,004,148 |... ... 744,648
575767-AM-0 ......... MASS MUTUAL LIFE INS CO 5.077% 02/15 ... o NO BFOKEr e eee [eeeee 1.DFE ...... ....03/26/2021 ... ... 2,250,000 |...

628312-AE-0 ......... MUTUAL OF OMAHA INS CO SERIES 144A 6.1 .... . LJNO BrOKEr wovveeiiiiiiiie i e 1.GFE ...... ....01/09/2024 ... I . ... 3,500,000 |...
636792-AB-9 ......... NATIONAL LIFE INSURANCE CO SERIES 144A ......ccevvreiiiiiinniianaeennnns NO BrOKEr ..ieeeveuiesieereuneaeseeerennaseernnnnnasseennnnnassaeenen Joeres 1.GFE ...... ...04/23/2019 .. foeiiiii i e 4,065,919 |..oonuiiiiinnnnnns 3,811,799
2799999. Surplus Notes - Unaffiliated 13,822,112 4,556,447
BES45Y-Y3-8 .........|CARLYLE CREDIT OPP FUND IIl A RES 0.00 .... ...|DIRECT FUNDING ... .. 12/23/2024 ... .... 368,967
445717-AB-7 . ..|HUNTER POINT CAPITAL SUB  0.000% 07/15/ .... ...|DIRECT FUNDING ... .|....08/05/2022 ... ... 139,632
BES4D6-70-9 .. .| MAPLE BORROWER LLC HOMETAP FORWARD FLOW .. ...|DIRECT FUNDING ... . |-...02/10/2025 ... . 3,934,976
BES4A7-TC-7 . .. | RADIANCE BORROWER LLC CLASS SUB  0.000% . T .| DIRECT FUNDING ... ...12/19/2024 ...

4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 4,462,218
BES4K1-8T-5 ......... |LENDBUZZ AUTO 2025 Feeder .......oivvevvuniiiiiininiiiiiiiiiiiiiiiinnnnnns | ................................................. | ..................... |DIRECT 0 PP PPPPPN FETPTTTT I TUPPPTN 04/29/2025 ... [.eeeeee i i 19,941,296 |...ooiiiiinnnnn 43,922,063
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 19,941,296 43,922,063
6899999. Total - Unaffiliated 44,043,730 59,535,498
6999999. Total - Affiliated

7099999 - Totals 44,043,730 59,535,498
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
48253B-AA-6 ... KKR REIGN | LTD 5.000% 05/30/49 .......... . | Paydown ....12/31/2021 ...|....06/04/2025 ...|.
82323\-AA-7 APOLLO AVIATION SEC EQUITY TR Series 201 ... . | Redempt ion 100.0000 . ..05/17/2023 . .06/18/2025 ..
31364H-N8-6 FNMA CMO SER 1997-281 CLASS 2 9.000% 1 ... .| Paydoun .. ...02/17/1999 . .06/01/2025 ..

313588-SH-2 ... FNMA CMO SER 2000-34 CLASS §  4.114% 10 ... Paydown .. .

..09/14/2000 ...)....06/25/2025 ...|.

(67)).....

0199999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated

(4,369)

12524A-AT-6 ..... |CEDR TRUST CEDR_22-SNAI SERIES 2022 SNAI .... . | Paydown ....02/23/2022 . .06/16/2025 ..
126581-AL-3 . CREDIT SUISSE MORTGAGE TRUST C SERIES 20 ... . | Paydown ....10/08/2021 . .06/02/2025 ..
30295D-AU-6 ..... FREMF MORTGAGE TRUST FREMF_16- SERIES 20 ... .| Paydown .. ....03/24/2021 ...|....06/01/2025 ...|.
303050-AK-7 ..... FREMF MORTGAGE TRUST FREMF_17- SERIES 20 ... . | Paydown .. ....03/12/2020 ...|....06/01/2025 ...|.
302984-A0-2 ..... FREMF MORTGAGE TRUST FREMF_20- SERIES 20 ... .| Paydown .. ....02/21/2020 ...|....06/01/2025 ...|.
35709E-AQ-2 ..... FREMF MORTGAGE TRUST FREMF_20- SERIES 20 ... . | Paydown .. ....07/14/2020 ...|....06/01/2025 ...|.
30317C-AQ-1 ..... FREMF MORTGAGE TRUST FREMF_20- SERIES 20 ... .| Paydown .. ....11/19/2020 ...|....06/01/2025 ...|.
00212C-BP-1 ..... ASG RESECURITIZATION TRUST ASG SERIES 20 ... ... | Paydown e |-...05/02/2023 ...|....06/01/2025 ...|. . 104,859 .
30317E-AN-4 ..... FREMF_MORTGAGE TRUST CLASS C 2020 K1516 ..... .. e |l .US .| BANK OF AMERICA MERRIL LYNCH ... . |....07/17/2020 ...|....06/30/2025 ...|. P PPN (438,822)|...... (438,822))...
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated , (333,963) (350,342)
BES33B-EN-O ..... COBBLE FUNDING LLC ABS-SER-2022 CL-A 1 ... [ weeerrniiiiiiiiieieeeiiie e ‘ ..................... Redempt ion 100.0000 ........eunnnnenn |....12/08/2022 ‘....05/28/2025 [ 143,339 ... (288)f........ ST ST 2 R RN RN 97,566 [.oovvvvvnenens Joennnnn 241,192 |....... 241,192
BES33B-EP-5 ..... LOCKES HOLDINGS LLC 1.000% 05/28/60 ... | tevririiiiirnniiiiiiiiiiiininiiiniis forenerrrrnnsanis Redempt ion 100.0000 .....ccvvneneeee [onnn 12/08/2022 ...|.... 05/28/2025 ...|....... 111,631 [........... (225)]-....... 76,268 [..ooieeeeniiees Joeennineeeennnn foreeees 76,043 [ooooiiiiiiiiies |oeenens 187,899 |....... 187,899
0799999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 254,970 (513) 174,122 173,609 429,091 429,091
BES3PP-P7-8 ..... BHARCAP PARTNERS |1 LP ... |DIRECT FUNDING ... ....03/08/2024 ...|....06/16/2025 ...|.....2,619,656 o |... 2,482,764 |.... 2,482,764 |...
BGH3J0-RQ-3 ... BLACKSTONE TACTICAL OPP FD |1 . .|DIRECT FUNDING ... ....01/26/2015 ...|....06/30/2025 ...|.........65,026
BES1Q1-0E-6 ..... NCS FRANKLIN PARK LLC ... |Capital Distribution .. ....05/07/2020 ...|....04/14/2025 ...|....... 118,751
BES20S-94-3 ... PENDULUM OPP PRGRM VEHICLE | .. . .... | DIRECT FUNDING e |....07/13/2021 ...|....06/28/2025 ...|. . R P L P RUUU U RN
000000-00-0 ..... BRINSON 1999 PRIMARY FUND .....ceeeeiievvnnnnnns Capital Distribution ......ccccoeevieennnnnns ....10/17/2013 ...]....06/30/2025 ... |eeuuuieeerennnnn Jounnnnneeeennnns foreeeeeniinnees Jorniinnrecniies forerrniiiiniiees fornieneeeeninns foeereeniinnneees foneeeeas (2,859)|........ (2,859)]--uueeeeemmnnns foeeemmmnnnenene fonnnneerennninns foreennnnnaaeens
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -

Unaffiliated 2,810,896 (62,226) (62,226) 2,880,746 2,880,735 (11) (11) 185,084
000000-00-0 ..... [DL Investment Holdings 2016-1 LLC ............ [Waltham ...ooveoveeiiieieieenenns | VA......... [Return of capital .ocooooeeveereiiiienennes [....01/24/2017 ...]....06/26/2025 ... | ioviiiiiiiies [ooeeeiiiiiiiies fooeieeieiieiiins fooreeieeisiieins [oeeresissiesies fooeresisiiniiens fooreereeeeans ..150,000,000 |..150,000,000 |...cvvunnvivennn foonerriinnninnns fovvvvniniiiiinnn fooniiiiiinnnnnns
2699999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Affiliated 150,000,000 | 150,000,000
74728G-AE-0 ..... |QBE INSURANCE GROUP LTD SERIES 144A HYB ..... | ..................................... | ......... AUS........ |Ca|| 100.0000 ....ccvvenniiiiiiiinnnns |....05/05/2020 ...|....05/12/2025 T 4,039,956 [....ccvvniiiiins Joviiinnniiiinnns fovvviiiiinns Jevviinnnniiins foiiiiin i .... 4,039,956 |....4,000,000 |...ccooniiiiinn fonnnns (39,956))....... (39,956))....... 117,500
2999999. Capital Notes - Unaffiliated 4,039,956 4,039,956 4,000,000 (39,956) (39,956) 117,500
104224-AA-3 ... |BRADFORD ALLEN SECURED FUNDING 7.000 ... | ..................................... | ..................... |Malurity ....................................... |....12/14/2016 ...|....05/15/2025 v 057,250,000 Jouenniiiiiiiins foovvvininnnniins foeenniniiiiiinns fovviiiin foeennniiiin fovii ... 57,250,000 |... 57,250,000 |...ccvueniiiinnn fooenniniiinnnnns foovevnninniniens foues 3,435,000
3199999. Collateral Loans - Unaffiliated 57,250,000 57,250,000 | 57,250,000 3,435,000
03330J-AN-3 ..... ANCHORAGE CREDIT FUNDING LTD SERIES 2019 .... Paydown ......ooovviiiiiiniiiiii ....10/26/2021 ...|....04/25/2025 ...|........ 362,848 |........ 48,746 |........ 88,204 |.....cooeviiiinn foonnniiiiniinnns | 137,040 [ e 451,142 |....... 153 70 O ) R
04019V-AC-6 ..... APBN 21 1 0.000% 10/15/36 . .| CSGAIMCSXP - GLIC GA - G1001 ... ...09/21/2021 ...|....06/17/2025 ...].....5,000,000 . |-... 5,000,000 [.... 5,000,000 |...
09626F-AE-1 BLUE MOUNTAIN LTD 0.000% 10/20/30 ....... .| Paydown ...eeeiiiiiiiis .04/29/2025 .. L4244 | . 38,486 . 775
118381-AC-6 . BUCKHORN PARK CLO LTD SERIES 2019 1A CLA ... . | CSGAIMCSXP - GLIC GA - G1001 .06/17/2025 .. . 2,441,947 |.. 1,923,664 .(227,072)). .. 341,581
118381-AC-6 . BUCKHORN PARK CLO LTD SERIES 2019 1A CLA ... .| Paydown ...eeeiiiiiiiis .04/18/2025 .. ...80,757 |.. 138,969 11,296
12560D-AC-2 CIP VIII PRIVATE EQUITY BACKED SUB 0.0 ... . | CSGAIMCSXP - GLIC GA - G1001 . .06/17/2025 .. .2,170,523 |.. 2,184,848
12560D-AC-2 CIP VITI PRIVATE EQUITY BACKED SUB 0.0 ... . |Paydown ......eennnnn ....09/24/2020 . .04/15/2025 .. ... 36,374 |.. . 36,374
BES3JS-QT-0 ..... CV HCS RATED FEEDER LP EQ  0.000% 12/29 ... .| DIRECT FUNDING ... ....11/06/2023 ...|....05/29/2025 ...|..... 4,183,783 . ... 4,183,783 |...
BES3NO-AS-5 ..... LENDBUZZ AUTO 2023-1 RES ~ 0.000% 12/21/ ... . | Paydown ....12/22/2023 ...|....05/01/2025 ...|. (737,958) e e . U N . P PO (737,958)...... (737,958)]... [T R (868,778),
BES3NO-AS-5 ..... LENDBUZZ AUTO 2023-1 RES  0.000% 12/21/ ... . | Redempt ion 499.3697 . ....12/22/2023 ...|....06/15/2025 ...|........439,096 . |-... 1,753,606 |... v |-en 1,753,606 |... o een 2,192,702 ... 2,192,702 |... N IO 492,689
BES4A2-PS-T7 ..... LENDBUZZ AUTO SERIES 2024-1 CLASS SUB ....... . | Redempt ion 532.8680 . ....12/27/2024 ...)....06/15/2025 ...|..... 2,406,847 |.....eeveennnn ... (1,286,364)[... . |...(1,286,364)[... oo 1,163,131 [.... 1,153,131 |...
55954Q-AE-2 ... MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... . | Paydown ....12/20/2021 ...|....04/21/2025 ...|.
BESOWT-NU-9 ..... PINEBRIDGE PRIVATE CREDIT RATE 0.000 ... .| DIRECT FUNDING ... ....11/27/2018 ...|....04/21/2025 ...|.
817890-AC-0 ..... SEVEN STICKS CLO LTD SERIES 2016-1A CLAS ... . | Paydown ....12/20/2021 ...|....04/15/2025 ...|. . . I
828110-AC-3 ..... SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... .| CSGAIMCSXP - GLIC GA - G1001 ... ....10/13/2020 ...|....06/17/2025 ...|..... 1,126,662 |....... 109,965 |........ 43,653 .(133,101)).
82811Q-AC-3 ..... SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... . | Paydown ...10/13/2020 ...|....04/21/2025 ...J.........25,870 |.......... 2,525 |........ 15,916
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82811D-AC-2 ..... SILVER ROCK CLO LTD SERIES 2024 4A CLASS .... . | Paydown .. ....08/16/2024 ...|....04/21/2025 ...|.....1,621,071 199,806 |........ 98,858 R . 298,664 |... | 1,719,929 |.... 1,719,929 |...
071328-AC-5 .. BATTALION CLO LTD SERIES 15 8A CLASS SUB ... . | Paydown ....12/20/2021 . .04/18/2025 .. 42,583 |.. 140,861
26251G-AC-9 DRYDEN SENIOR LOAN FUND SERIES 2018 611 ..... . | Paydown ....12/20/2021 . .04/17/2025 .. .3,045,413 |..
36320N-AE-6 ... GALAXY CLO LTD Series 2015-20A  0.000% .... . | Paydown .. ....12/20/2021 ...|....04/21/2025 ...|.
48250K-AC-5 ... KKR FINANCIAL CLO LTD SERIES 11 CLASS SU ... . | Paydown .. ....12/20/2021 ...|....04/15/2025 ...|.
48252L-AE-T ... KKR FINANCIAL CLO LTD SERIES 21 CLASS SU ... . | Paydown .. ....12/20/2021 ...|....04/16/2025 ...|.
48250H-AC-2 ..... KKR FINANCIAL CLO LTD SERIES 9 CLASS SUB ... . | Paydown .. ....12/20/2021 ...|....04/15/2025 ...|.
82811C-AC-4 ..... SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... . | Paydown .. ....12/20/2023 ...|....04/21/2025 ...|. U
BGH39E-FK-O0 ..... GUGGENHE IM PDFNI 0.000% 05/22/25 ........ .| Tax Free Exchange ... ....04/17/2014 ...|....04/30/2025 ...|. (7,967)|........ (7,967)[...
BGH530-RN-2 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... . | Paydown ....06/09/2017 ...|....04/16/2025 ...|.
BGH4J0-CD-6 GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... . | Paydown .. ....04/12/2016 ...|....04/15/2025 ...|.
BGH4R3-Y5-4 GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... . | Paydown ....08/26/2016 . .04/15/2025 ..
BGH523-TA-3 . GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... . | Paydown ....05/09/2017 . .04/15/2025 ..
BGH4PY-1Z-8 . GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... . | Paydown .. ....07/06/2016 . .04/15/2025 .. o U
BGH39U-A6-0 ... GUGGENHE IM PDFNI LLC INTEREST 0.000% ... .| Tax Free Exchange ... ....05/22/2014 ...|....04/30/2025 ...|. 79,253 |........ 75,070 |... . (4,183)[........ (4,183)[...
445717-AB-T7 ... HUNTER POINT CAPITAL SUB  0.000% 07/15/ ... . | Redemption 100.0000 . ....08/06/2022 ...|....01/16/2025 ...|. 207,680 |....... 207,680 |...
056821-AC-7 ... BAIN CAPITAL CREDIT CLO LTD SERIES 2018- ... | .. o feeenennn . CYM........ | Paydoun ...12/20/2021 ...|....06/30/2025 ...|. T e v feei [ 181,275 ) 131,275 o
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 23,970,251 788,191 1,728,867 2,517,058 25,720,175 | 25,362,176 (357,998) (357,998) 176,416
BES4K1-8T-5 ..... |LENDBUZZ AUTO 2025 Feeder ...........oeeeenn.ns | ..................................... | ..................... |DIRECT FUNDING ..evvvvvveviiniiiiiiiiinnnnnes ...04/29/2025 ...|.... 06/16/2025 ...|........ 541,087 oo Lo e o o L o, 541,087 |....... 541,087 |evveeeeeeieieee oo Lo o, 2,005
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 541,087 541,087 541,087 2,005
6899999. Total - Unaffiliated 88,945,431 725,371 1,911,266 2,636,637 90,532,824 [ 90,165,800 (367,023) (367,023) 3,920,692
6999999. Total - Affiliated 150,000,000 | 150,000,000
7099999 - Totals 88,945,431 725,371 1,911,266 2,636,637 240,532,824 | 240, 165,800 (367,023) (367,023) 3,920,692
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91282C-MZ-1 ......... US TREASURY N B 3.875% 04/30/30 . JUT PO 05/14/2025 ..... CITADEL SECURITIES INSTITUTION ... 987,109 |. .. 1,000,000 |... 1.A ...
912820-NG-2 . .. |US TREASURY N'B  4.000% 05/31/30 . i 06/10/2025 ..... HSBC SECURITIES T I .. 329,175 |. 330,000 |... 1.4 ...
0019999999 Subtotal Issuer Credit Obllgatlons U.S. Government Obligations (Exempt from RBC) 1,316,284 1,330,000
3130B5-YR-3 ......... | FEDERAL HOME LOAN BANK  6.000% 05/05/50 ..veuvevesesesssesesssessessssessesseesessessessessssssssnssesseanes J...... 04/17/2025 ..... JRBC CAPITAL MARKETS LLC . .vvvesiesiesiesiesiessessessessessessessessensessessesseseessessaseessessassesesseeseesens | RO TR 2,000,000 fo.oiiiiiiinnniiiinnns 2,000,000
0029999999. Subtotal - Issuer Credit Obligations - Other U.S. Government Obligations (Not Exempt from RBC) 2,000,000 2,000,000
649668-NJ-1 . .. [NEW YORK NY  6.385% 02/01/55 ............... ...04/15/2025 .....|RBC CAPITAL MARKETS LLC I .. 1,500,000 |. .. 1,500,000 |...
938429-2P-1 ......... [WASHINGTON & MULTNOMAH CNTYS 0  0.000% .. ...05/14/2025 ..... PIPER SANDLER & CO I I 281,015 . 650,000 |...
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct and Guaranteed) 1,781,015 2,150,000
59524E-AB-8 ......... TMID-ATLANTIC FAMILY MILITARY SERIES T44A ..o.viveoreeueeseeseesseueeeeeueeussseeseaneaneeseeeesnesneanesneanenes ... 05/05/2025 ..... [T R T = T R R T - T 175,479

175,479

03

0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operatlng Entities (Unaffiliated)

00175P-AC-7 ANN HEALTHCARE ~ 4.000% 04/15/29 ....ooiiiiiiiiiieiiiiiiie e oo 04/15/2025 DLICGA-GPIM=INDFA .ot e et e e e saan e e e e nnnes [oesneeeeeesninneeeeessinnnneeeees [essinneeeeeeenneeee 892,081 | 1,000,000 |... 4.AFE
00404A-A0-2 . ..| ACADIA HEALTHCARE CO INC ~ 7.375% 03/15/ . 04/15/2025 . DLICGA-GPIM-INDFA .. 4.AFE ..
03027X-BW-9 . .| AMERICAN TOWER CORP  4.050% 03/15/32 ..... ......06/06/2025 . DLICGA-GPIM-INDFA .. 2.BFE ..
035231-B-0 ANHEUSER-BUSCH INBEV WORLWIDE ~ 3.750% O ... P 04/04/2025 DLGAINDLPP - DLIC GA - G1001 - .. 1.G FE
12769G-AD-2 CAESARS ENTERTAINMENT INC ~ 6.000% 10/15 .eeevviiieeeiiiiiee e oo 04/15/2025 DLICGA-GPIM-INDFA , K , 4.C FE
12784#-AA-1 . ..| CFW 55 OWNER LLC ~ 8.139% 06/12/27 ...... 03/03/2025 . Interest Capitalization .(1,670,198) | .(1,670,198) | 2.AFE ..
18271#-AA-8 . .| CLARUS CAPITAL LLC  7.074% 09/30/31 ......06/20/2025 . DIRECT FUNDING ............ . 62,936,566 |. . 62,936,566 |. 2BPL ..
18271#-AA-8 CLARUS CAPITAL LLC  7.074% 09/30/31 ... UV O 06/01/2025 Interest Capitalization ... 2,900,923 |. 2,900,923 |... 2.BPL
18271#-AB-6 CLARUS CAPITAL LLC  7.074% 09/30/31 ... R 06/20/2025 DIRECT FUNDING ..20,978,855 |. ..20,978,855 |... 2.CPL
18271#-AB-6 . ..| CLARUS CAPITAL LLC  7.074% 09/30/31 06/01/2025 Interest Capitalization K K ..966,974 |. ..966,974 |. 2.CPL ..
18271#-AC-4 . ..|CLARUS CAPITAL LLC 10.000% 09/30/31 06/20/2025 . DIRECT FUNDING ...... K K . 12,332,404 |. . 12,332,404 |. 3.APL ..
256677-AM-7 . ..|DOLLAR GENERAL CORP  5.500% 11/01/52 .. 05/06/2025 . DL ICGA-GPIM- INDFA .. 2,497,886 |. ..2,500,000 |. 2.BFE ..
28473#-AB-1 . ..|ELDRIDGE INDUSTRIES LLC ~ 4.150% 02/11/2 . 04/17/2025 . GLAC - GA - SEC .. 10,927,770 | . 11,900,000 | 2.CPL ..
34964C-AH-9 ......... | FORTUNE BRANDS INNOVATIO  5.875% 06/01/ . 01/01/2025 DL ICGA-GPIM- INDFA .. 4,001,351 |. ..4,000,000 |. 2.BFE ..
548868-AA-2 . ..|LOXTON FINANCIAL LLC  5.730% 10/31/29 . 04/17/2025 . GLAC - GA - SEC .. .25,076,950 |. .26,500,000 | 2.AFE ..
553020-AA-6 . ..| 706 MISSION STREET CO LLC ~ 0.000% 03/01 . 06/26/2025 . DIRECT FUNDING 2,446,707 |. 2,446,707 |. 1EPL ..
67115#-AD-9 . ..| OSP LAKESIDE INTERMEDIATE HOLD 11.427% .. 06/30/2025 . DIRECT FUNDING .. 2,250,000 | .. 2,250,000 | 3.APL ..
75684*-AA-3 . ..|RED OAK' INVENTORY FINANCE LLC A 7.830% . 06/02/2025 . DIRECT FUNDING . 34,975,000 |. . 34,975,000 |. 2.CPL ..
75684*-AB-1 . ..|RED OAK INVENTORY FINANCE LLC B 10.000% . 06/02/2025 . DIRECT FUNDING ... 3.APL ..
75684*-AB-1 . ..|RED OAK INVENTORY FINANCE LLC B 10.000% . 06/20/2025 . Interest Capitalization 3.APL ..
80578*-AB-1 . ..| TRIA CAPITAL PARTNERS LLC ~ 8.000% 08/25 . 04/25/2025 . Interest Capitalization 1.GPL ..
BES2TB-Y3-6 . ..| TAILOS INC CONVERTIBLE NOTE ~ 6.500% 04/ . 06/25/2025 . DIRECT FUNDING ......... 1.A
BES2TB-Y3-6 . ..| TAILOS INC CONVERTIBLE NOTE ~ 6.500% 04/ . 03/01/2025 . Interest Capitalization 1A ..
BES3BE-7L-7 . .|KALIBRI LLC ~ 8.822% 05/31/26 ............ ......03/01/2025 . Interest Capitalization 5.8 Gl
BES43A-0B-3 KOMLINE SANDERSON GROUP INC  10.069% 09/ ......eoiiiieiiiiiiiieeiiiiie et eeins oo 05/30/2025 DIRECT FUNDING 5.8 Gl
BES43A-GD-9 . .. | KOMLINE SANDERSON GROUP INC 10.086% 09/ .... DIRECT FUNDING 5.8 Gl ..
BES44P-90-5 ......... | MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO . Interest Capitalization 1A ..
BES4B3-7Y-1 . .| SR CLO V - WH FUNDING SRM CLO V - CLASS .. DIRECT FUNDING ... 5.8 Gl
BES4CJ-W7-6 ROTOLO CONSULTANTS  INC DDTL ~ 8.646% 01 .... DIRECT FUNDING ... .. 3,858, K .. 3,858, 3.AFE
BESADE-6F-7 ORION ENERGY CREDIT OPP FND Il 10.030% .. DIRECT FUNDING ... (8 014,387) . (8 014,387)|... 2BZ..
BESAEY-6M-7 . ..| GAUGE CAPITAL |1 LLC  9.780% 02/09/27 DIRECT FUNDING . (3,311,697) . . (3,311,697) . 2B
BES4FL-L3-9 . .| GAUGE CAPITAL Il LP  9.780% 09/16/29 ... DIRECT FUNDING . (4,629,380) | . (4,629,380) | 2Bz
BES4G6-QT-9 KIOR HOLDINGS LP REVOLVER ~ 9.546% 02/28 .... . DIRECT FUNDING ... 5.8 Gl ..
BES4G6-QII-2 ......... KIOR HOLDINGS LP DDTL ~ 9.546% 02/28/30 ....ccuvvvvireeiiiiiiieeisiiiiis et ssiinen e [oees 02/28/2025 DIRECT FUNDING ... 5.8 Gl
BES4JH-PO-7 . ..| IRVINGTON FINANCIAL LLC ~ 7.770% 04/25/3 . 04/22/2025 . DIRECT FUNDING .85,000,000 | .85,000,000 | 2.BFE ..
BES4JH-PA-4 . ..| TORRINGTON FINANCIAL LLC ~ 8.030% 04/25/ . 05/02/2025 . DIRECT FUNDING .85,000,000 | .85,000,000 | 2.BFE ..
BES4JH-PB-2 . ..| STONY CREEK FINANCIAL LLC ~ 7.930% 04/25 . 04/30/2025 . DIRECT FUNDING .80,000,000 | .80,000,000 | 2.BFE ..
BES4JH-PC-0 . ..|ROCKLEIGH INVESTORS LLC ~ 7.950% 04/25/3 . 05/02/2025 . DIRECT FUNDING .80,000,000 |. .80,000,000 | 2.BFE ..
BES4JH-PK-2 . .. |UNDERHILL FINANCIAL LLC ~ 7.820% 04/25/3 . 04/22/2025 . DIRECT FUNDING .78,000,000 | .78,000,000 | 2.BFE ..
BESAKA-NX-9 . ..|CHICAGO FUND INV PARTNERS CLO  8.100% 1 . 05/07/2025 . DIRECT FUNDING .52,000,000 | .52,000,000 | 2.AFE ..
BESAKA-NY-7 . ..|RED HOOK FINANCIAL LLC ~ 8.100% 03/25/33 . 05/07/2025 . DIRECT FUNDING .50,500,000 | .50,500,000 | 2.AFE ..
BES4LU-0S-0 . ..|PATIENT SQUARE EQUITY PARTNERS ~ 4.281% .. 04/03/2025 . DIRECT FUNDING .10,000,000 |. .10,000,000 |. 2.CFE ..
BES4LU-F8-8 . ..|BEAR MOUND CAPITAL LLC ~ 8.410% 03/15/35 . 05/22/2025 . DIRECT FUNDING .70,000,000 | .70,000,000 | 2.AFE ..
BESALU-FX-3 . .| GARFIELD PARK CAPITAL LLC  8.680% 03/15 . ......05/22/2025 . DIRECT FUNDING . 72,750,000 |. . 72,750,000 |. 2.AFE ..
BESA4MB-Y3-0 EVERS CAPITAL COMPANY LLC ~ 8.100% 05/15 .ouvveieeeieiiiiiieeeeeiiiieeeeeiiiee e o, 05/27/2025 ..... DIRECT FUNDING ... ... 83,250,000 |. ...83,250,000 |... 2.BFE
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BESAME-XT-7 YORK STREET CAPITAL LLC  8.920% 01/15/5 ..eeeniiieeieeiieeeeeeiee e eeeeee e e eeeee e e eeenne e e eennnnees |eenand 05/30/2025 DIRECT FUNDING ... U ....60,000,000 |. ....60,000,000 ... 2.BFE
BESAME-XU-4 . ..|DIVISION STREET CAPITAL LLC 8.880% 01/ . 05/29/2025 . DIRECT FUNDING N N . 45,000,000 |. . 45,000,000 |. 2.BFE ..
BESAME-XV-2 . ..| CHICAGO STREET CAPITAL LLC  8.840% 01/1 . 05/29/2025 . DIRECT FUNDING N N .65,000,000 |. .65,000,000 |. 2.BFE ..
BESAME-XW-0 . ..| JACKSON STREET CAPITAL LLC ~ 8.900% 01/1 . 06/03/2025 . DIRECT FUNDING N N .57,500,000 |. .57,500,000 |. 2.BFE ..
BES4ME-XX-8 . ..| CLAREMONT AVENUE CAPITAL LLC  8.860% 01 . 06/03/2025 . DIRECT FUNDING N N .50,000,000 |. .50,000,000 |. 2.BFE ..
BESAME-XY-6 . ..| BRANDON STREET CAPITAL LLC ~ 8.820% 01/1 . 05/30/2025 . DIRECT FUNDING N N .52,500,000 |. .52,500,000 |. 2.BFE
BES4MJ-YU-8 . .| BRADFORD ALLEN SECURED FUNDING ~ 7.000% .. ......05/15/2025 . DIRECT FUNDING N N .57,250,000 |. .57,250,000 |. 2B1Z
BESANO-3N-2 THURGOOD INVESTORS LLC ~ 8.260% 05/15/37 .... R 06/26/2025 DIRECT FUNDING ... I ....80,000,000 [. ....80,000,000 ... 2.BFE ..
BES4NO-3P-7 JEMISON INVESTORS LLC ~ 8.210% 05/15/36 ....eeeeernneeeeeenniaeeeeeeniaeeeeeneneeeeeeennneeeeernnneeeeeennn |eennad 06/05/2025 DIRECT FUNDING ... U ....76,500,000 [. ....76,500,000 ... 2.BFE
BES4NO-30-5 . .. [HAMER CAPITAL HOLDINGS LLC ~ 8.170% 05/1 . 06/05/2025 . DIRECT FUNDING N N .65,000,000 |. .65,000,000 |. 2.BFE ..
BES4NO-3R-3 . .|DUBOIS FINANCIAL LLC ~ 8.040% 05/15/33 . ......06/26/2025 . DIRECT FUNDING N N .85,000,000 |. .85,000,000 |. 2.BFE ..
BESANB-TM-2 VENTANA ASSET COMPANY | LLC ~ 8.530% 04/ . R 06/12/2025 DIRECT FUNDING ... I ....55,000,000 [. ....55,000,000 ... 2.BFE
BES4NB-UK-4 ANDES ASSET COMPANY | LLC  8.740% 04/15 .... N - 06/10/2025 DIRECT FUNDING ... U ....62,500,000 [. ....62,500,000 ... 2.BFE
BESANB-VU-1 . ..| CERRA ASSET COMPANY | LLC  8.620% 04/15 . 06/10/2025 .....|DIRECT FUNDING N N . 47,500,000 |. . 47,500,000 |. 2.BFE ..
BESANB-IP-1 . ..| ALCORTA ASSET COMPANY | LLC 8.780% 04/ . 06/12/2025 . DIRECT FUNDING N N .55,000,000 |. .55,000,000 |. 2.BFE ..
BESANB-X9-6 . ..| LUGONES ASSET COMPANY | LLC  8.660% 04/ . 06/12/2025 . DIRECT FUNDING N N .60,000,000 |. .60,000,000 |. 2.BFE ..
BES4NQ-7F-8 . ..| PRINCESA ASSET COMPANY | LLC  8.700% 02 . 06/20/2025 . DIRECT FUNDING A N .63,000,000 |. .63,000,000 |. 2.BFE ..
BESANQ-70-4 .. [LANIN ASSET COMPANY | LLC ~ 8.390% 02/15 . 06/20/2025 . DIRECT FUNDING N N .52,000,000 |. .52,000,000 |. 2.BFE ..
BES4NQ-7V-3 . .. |PLAZA ASSET COMPANY | LLC  8.530% 02/15 . 06/17/2025 .....|DIRECT FUNDING A N .55,000,000 |. .55,000,000 |. 2.BFE ..
BESANQ-7Z-4 . ..|PLAZA ASSET COMPANY | LLC  8.490% 02/15 . 06/17/2025 .....|DIRECT FUNDING N N .63,000,000 |. .63,000,000 |. 2.BFE ..
BES4NQ-80-3 . ..| CONDOR ASSET COMPANY | LLC ~ 8.260% 02/1 . 06/17/2025 .....|DIRECT FUNDING A N .47,000,000 |. .47,000,000 |. 2.BFE ..
BES4NQ-9J-8 .. |REGENT HILL CAPITAL LLC  8.520% 03/15/3 . 06/24/2025 . DIRECT FUNDING N N .62,500,000 |. .62,500,000 |. 2.AFE ..
BES4JB-CL-7 . ..| TCGL FINANCE LIMITED 10.300% 03/22/30 06/23/2025 . DIRECT FUNDING ... . 34,830,962 |. . 34,830,962 |. 2.CFE ..
00175P-AC-7 . ..| AMN HEALTHCARE ~ 4.000% 04/15/29 ........ 04/15/2025 . JANE STREET EXECUTION SERVICES . 1,000,000 |. 4.AFE ..
00404A-AQ-2 . ..| ACADIA HEALTHCARE CO INC  7.375% 03/15/ . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4.AFE ..
01883L-AG-8 . ..| ALLTANT HOLDINGS INTERMEDIATE  6.500% 1 . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4BFE ..
023528-AA-3 . .| AMENTUM ESCROW CORP SERIES 144A  7.250% . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4BFE ..
04020J-AA-4 . .| ARETEC ESCROW ISSUER 2 INC 10.000% 08/1 . ......04/15/2025 . JANE STREET EXECUTION SERVICES ..901,000 |. 4BFE ..
08079K-AA-2 BELROSE FUNDING TRUST SENIOR SECURED 144 ......cceeeeieieeeeeene e e eeenee e e e eeene e e e ee e e e eenn e eeenn |eenaad 05/13/2025 Various .. 3,250,000 |... 2.AFE el
08661U-AB-2 BETH ISRAEL LAHEY HEALTH SERIES L  3.08 . RAYMOND JAMES & ASSOCIATES I . ..100,000 |... 1.6 FE
12769G-AD-2 . ..| CAESARS ENTERTAINMENT INC ~ 6.000% 10/15 . JANE STREET EXECUTION SERVICES N N .. 786,080 |. 850,000 |. 4.CFE ..
140944-AA-T . .| CAPSTONE BORROWER INC ~ 8.000% 06/15/30 .. JANE STREET EXECUTION SERVICES N N .. 403,840 |. 400,000 |. 4.CFE ..
17289R-AB-2 CITADEL SECURITIES LP  6.200% 06/18/35 GOLDMAN SACHS & CO. LLC U 499,485 |. ..500,000 |... 2.C FE
18060T-AD-7 CLARIOS US FINANCE COMPANY INC ~ 6.750% .. JANE STREET EXECUTION SERVICES ... I 999,200 |. 1,000,000 |... 4.A FE
19240C-AE-3 . .| COGENT COMMUNICATIONS GROUP IN  7.000% JANE STREET EXECUTION SERVICES . 1,000,000 |. 4.CFE ..
227046-AB-5 . .|CROCS INC ~ 4.125% 08/15/31 .......eeuneen. Various ......eceveveevnnnnnnniinnnns 1,125,000 |. 4BFE ..
23166M-AA-1 CUSHMAN WAKEFIELD US BORROWER SERIES 144 .... JANE STREET EXECUTION SERVICES ... 1,000,000 |... 3.C FE
25470D-BX-6 DISCOVERY COMMUNICATIONS ~ 4.875% 04/01/ .... R 06/30/2025 Tax Free Exchange .. 2,802,000 |... 3.B FE
25470D-BY-4 . .. | DISCOVERY COMMUNICATIONS LLC ~ 5.000% 09 . 06/30/2025 . Tax Free Exchange .. ..471,000 |. 3.BFE ..
25470D-BZ-1 . ..| DISCOVERY COMMUNICATIONS LLC ~ 6.350% 06 . 06/30/2025 . Tax Free Exchange ..... 139,000 |. 3.BFE ..
31556T-AA-7 . ..|FERTITTA ENTERTAINMENT LLC (NE  4.625% .. 04/15/2025 . JANE STREET EXECUTION SERVICES ..900,000 |. 4BFE ..
34417V-AA-5 . ..| FOCUS FINANCIAL PARTNERS LLC SENIOR SECU . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4BFE ..
37954F-AK-0 . ..| GLOBAL PARTNERS LP SENIOR SECURED 144A . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4.AFE ..
425911-AA-2 . .. |HENNEMAN TRUST ~ 6.580% 05/15/55 ...... 06/24/2025 . Various ......eceveveevnnnnnnniinnnns 4,500,000 |. 2.AFE ..
445587-AE-8 . .|HUNT CO INC SENIOR SECURED 144A  5.250% . 04/15/2025 . JANE STREET EXECUTION SERVICES ..750,000 |. 4BFE ..
465965-AC-5 . J.B POINDEXTER & CO INC SENIOR SECURED 1 . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4BFE ..
483007-AJ-9 . ..| KAISER ALUMINUM CORP SENIOR SECURED 144A . 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 3.CFE ..
489399-AL-9 . .. | KENNEDY-WILSON INC ~ 4.750% 03/01/29 04/15/2025 . JANE STREET EXECUTION SERVICES 1,000,000 |. 4BFE ..
49456B-BC-4 . .. |KINDER MORGAN INC ~ 5.850% 06/01/35 .. 04/22/2025 . J.P. MORGAN SECURITIES LLC ..... ..425,000 |. 2.BFE ..
527298-BV-4 . ..|LEVEL 3 FINANCING INC SENIOR SECURED 144 . 04/15/2025 . JANE STREET EXECUTION SERVICES 875,000 |. 4.AFE ..
58064L-AA-2 . .| MCGRAW HILL EDUCATION SERIES 144A 7.37 . 04/15/2025 . JANE STREET EXECUTION SERVICES 900,000 |. 4BFE ..
64438II-AA-5 . .|NEW FLYER HOLDINGS INC SENIOR SECURED 14 . 05/30/2025 . BOFA SECURITIES INC .......cceune 100,000 |. 4BFE ..
669810-AB-2 . ..| BRUNDAGE-BONE CONCRETE PUMPING ~ 7.500% .. ......04/15/2025 . JANE STREET EXECUTION SERVICES 750,000 |. 4BFE ..
670001-AH-9 ......... NOVELIS CORP SENIOR SECURED 144A  3.875 ....ciiiiiiiiiiiiiiiiiiiiiiiiiis s ennnia e ennes [enand 05/02/2025 ..... MORGAN STANLEY & CO ..400,000 |... 4.A FE
670001-AL-0 ......... NOVELIS CORP SENIOR SECURED 144A  B.875 ...eeereiieeeeereieeeeeeeee e e e eenne e e eeenne e e e eenn e e eeennnns |eenaad 04/15/2025 ..... JANE STREET EXECUTION SERVICES .. 1,000,000 |... 4.A FE
682691-AK-6 . .| ONEMAIN HOLDINGS INC ~ 7.125% 09/15/32 .... ......05/28/2025 . BARCLAYS CAPITAL ....cevvvnnnnns ..300,000 |. 3.BFE ..
69007T-AE-4 OUTFRONT MEDIA CAPITAL LLC SENIOR SECURE . i 04/15/2025 ..... JANE_STREET EXECUTION SERVICES ,000,000 |... 4.B FE
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70932M-AE-7 PENNYMAC FIN SVCS INC  7.125% 11/15/30 .eeveveiiiiiiiiiiiiieiiiiieseiseeeeesesssseessssssssessssssessssssnnnnees [oeeeas 04/15/2025 JANE STREET EXECUTION SERVICES ....eereeeeeeruseesessessssssssssssessssssssssssssssssssssssssssssssssssssssssssssssss [oassssssssssssssssssssssssssnsnnnns |oereeeeeenennnnnnnnnnns 1,004,700 [.eeveveeeeiiiiiiinenns 1,000,000 |... FE
7593561-AT-6 . ..| REINSURANCE GRP OF AMER  6.482% 09/15/5 . 04/15/2025 . Various ...oooeeeeeeiiiniiiiiiinnnnn FE ..
810186-AX-4 . .. SCOTTS MIRACLE-GRO CO/THE ~ 4.000% 04/01 . 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
82067N-BG-2 . ..|SIRIUS XM RADIO LLC SENIOR SECURED 144A 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
864486-AL-9 . ..| SUBURBAN PROPANE PRTNR LP SENIOR SECURED .. 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
903522-AA-8 . ..| UM HOLDINGS LLC SENIOR SECURED 144A 6 . 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
91824Y-AA-6 . ..| VFH PARENT VALOR CO  7.500% 06/15/31 .. 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
922966-AA-4 ......... VENTURE GLOBAL PLAQUEMINES LNG SENIOR SE ......eevvrvvrrriiiririiiiiiiiiiiiiisiiisssnsssssssssssssnssssssnnnnnanns [oeeen 04/15/2025 MIZUHO SECURITIES FE
92332Y-AE-1 . ..| VENTURE GLOBAL LNG INC SENIOR SECURED 14 ... fennens 04/15/2025 JANE STREET EXECUTION SERVICES ... FE
92043G-AD-3 ......... | W R GRACE HOLDINGS LLC SENIOR SECURED 14 . 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
983133-AD-1 .| WYNN RESORTS FINANCE LLC SENIOR SECURED 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
984121-CS-0 XEROX CORP  10.250% 10/15/30 ooeeeeeieeiieieieeeeeceeeceeeeceeeecc e [ 04/15/2025 Various FE
303901-BU-5 FAIRFAX FINL HLDGS LTD  6.100% 03/15/55 ...cooeeeiiiiiiiiiiiiiiiiiiiicieecccceccecccceececccecceccecccceceeeees o 04/28/2025 Tax Free Exchange FE i
02220A-AB-3 . ..|ALUMINA PTY LTD  6.375% 09/15/32 .... 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
039853-AA-4 . .. | ARDONAGH FINCO LTD  7.750% 02/15/31 04/15/2025 . JANE STREET EXECUTION SERVICES FE ..
04530D-AE-2 . ..| ASPEN INSURANCE HOLDINGS LIMIT  5.750% 06/10/2025 CITIGROUP GLOBAL MARKETS INC FE ..
20430E-AA-T7 . ..|EQT AB  5.850% 05/08/35 .... 05/22/2025 . Various ... FE ..
20077L-AA-9 . .| EVERARC ESCROW SARL SERIES 144A  5.000% . 04/15/2025 . JANE STREET EXECUTION SERVICES K FE ..
31575F-AC-0 . ..|FIDELIS INSURANCE HOLDINGS LTD  7.750% .....uueisisssiisiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins |oeeed 06/10/2025 ..... WELLS FARGO SECURITIES, LLC .eeevviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiesisiseissssssessssssesssssssssesssssssssees [oosssssssssnssssnnnsssnsnnnssnsnnns fooreeesssssssssssssaess 1,000,000 foiiiiiiiiiinnnnnneee, 1,000,000 |... Fi
0089999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 2,345,440,640 667,228
4723201-AF-9 ......... JJEFFERIES FINANCE LLC SENIOR SECURED 144 ...i.vivieosessessssesessessssessssesesnsnesnssssessssesssnnsssesnssene Josenes 04/15/2025 ..... JJANE STREET EXECUTION SERVICES ..vvvesesesessesnssesessesessesssnssessssesessesessssesssessssessssessssesnsseses onssesessesessssessssenssesessasns Joesessessssenssssesseres 205,988 [oovivsrresssseesnarnnns 000 [ooveiiiiiiiiiiiiiiiiiinees 4.A FE
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business Development Corps, Closed End Funds & REITS (Unaffiliated) 205,988 225,000 1,906
46672P-AC-8 JF ACQUISITION LLC  10.046% 06/18/30 ......eevvrrrrerreieriiieiieiiiisiiiiessssssessessssssssssssssssssssssssssnnes [oeeed 06/18/2025 JEFFERIES COMPANY . 582,353 |. 2B7Z ..
48825C-AC-9 . ..|KELSO INDUSTRIES KELSO HVAC - DDTL 10.0 . 04/04/2025 . DIRECT FUNDING ...... ,022,222 | 4.CPL
70470@-AB-8 . ..|POLYMER SOLUTIONS INC 11.538% 10/03/25 .. 06/30/2025 . Interest Capitalization (1,801)[. 3.CFE ..
BES2U3-J0-5 . ..| CGI AUTOMATED MANUFACTURING LL 11.436% .. 04/21/2025 . DIRECT FUNDING 74,866 |. 5.B Gl ..
BES31D-VH-2 . ..| IF&P HOLDING COMPANY LLC REV ~ 9.531% 10 . 04/11/2025 . DIRECT FUNDING ... .. 469,461 |. 5.B Gl ..
BES36L-51-4 . ..| SPARK DSO MIDCO LLC 10.948% 04/19/26 06/02/2025 . Interest Capitalization ..6,231 |. 5.B Gl ..
BES38G-FT-0 . ..|CHOREO BUYER LLC ~ 0.000% 02/18/28 ...... 06/17/2025 DIRECT FUNDING ... 2,666,667 |. 4.CFE ..
BES3HJ-CII-0 . ..| ARCHER ACQUISITION LLC ~ 9.292% 10/06/29 . 06/30/2025 . DIRECT FUNDING 5.B Gl ..
BES3JS-Pli-4 . .. | CHERRY BEKAERT LLP 10.046% 06/30/28 ... 05/14/2025 . DIRECT FUNDING 5.B Gl ..
BES3XC-UB-0 . ..| CERITY PARTNERS HLDGS 23 TL 10.057% 07/ . 06/26/2025 . DIRECT FUNDING 5.B Gl ..
BES3ZM-YF-6 . .[MARINA ACQUISITION INC ~ 9.296% 06/27/30 . 06/27/2025 . DIRECT FUNDING 5.B Gl ..
BES446-LD-2 PRECISION AVIATION GRP INC TL 9.546% 1 ..oeeiiiiiiiiiiiiiiiiieiceccecceeceneeneneeeeeeeeeeeneeeeens [ 06/27/2025 DIRECT FUNDING ... 5.8 Gl
BES45J-DM-2 ACC RISK MGMT DDTL  9.067% 10/30/29 ....evvviviriiiiiiiiiiiiiiiiiieieiieiesessesesssesesssssssssssssssssesssnnanes [oeeeed 06/30/2025 DIRECT FUNDING ... 5.8 Gl
BES474-00-7 . ..| ACC RISK MGMT DDTL ~ 9.030% 10/30/29 ... 05/20/2025 . DIRECT FUNDING 5.B Gl ..
BES4A2-EH-3 . .| EDGECO BUYER INC DDTL E  8.796% 06/01/2 . 05/09/2025 . DIRECT FUNDING .. 365, K 5.B Gl ..
BES4A9-7P-8 AVBIENT ENTERPRISES  10.091% 06/30/30 ...evvvvvrrririiiiiiiiiiiiiiiiiiiiiiieeeceeeeeessesseeeeeeeeeeeeeeeennnnnees [oeeeed 06/30/2025 DIRECT FUNDING ... 782,016 |. . . 5.8 Gl
BES4MW-B6-1 TCGL FINANCE LIMITED 10.296% 03/22/30 ...ccooviiiiiiiiiiiiiiiiiiiccccccceeeeeeeeee [ 03/28/2025 DIRECT FUNDING ... ,000,000 |. ,000,000 |... 2B7Z ..
BGHBRL-KV-3 . ..| XEROX CORP  8.327% 11/17/29 ........ 05/21/2025 . CROSS ...evvvvveeans 130,000 |. 3.B FE
BGHOBM-7A-3 . ..| TRIPADVISOR INC  7.077% 07/08/31 . 06/25/2025 . J.P. MORGAN SECURITIES LLC 60,000 |. 3.CFE ..
BGHACH-T2-1 . ..| DXP ENTERPRISES ~ 8.077% 10/11/30 ... 04/08/2025 . GOLDMAN SACHS & CO. LLC 650,000 |. 4.B FE ..
BGHOEZ-PJ-6 . ..| CLOUD SOFTWARE GROUP INC TERM LOANB 8 . 05/27/2025 . CROSS ... 111,567 |. 4.B FE ..
BGHOGH-211-0 . ..| SAVAGE ENTERPRISES LLC ~ 4.315% 09/21/28 . 04/02/2025 . MORGAN STANLEY & CO 575,000 |. 3.CFE ..
BGHOHF-T3-8 . ..| ARETEC GROUP INC TERM LOANB 1L CL 7.8 . 05/27/2025 . CROSS .. 108,915 |. 4.B FE ..
BGHOHY-QY-2 . ..| GRANT THORNTON ADVISORS LLC  6.958% 05/ . 04/15/2025 . DEUTSCHEBANK SECURITIES ..400,000 |. 4.B FE ..
BGHOL3-BZ-8 . ..|BLUE RIBBON LLC USA 11.827% 05/08/28 .. 01/08/2025 .....[Tax Free Exchange ,675,000) . 5.B FE ..
BGHOL8-L3-7 . ..| RECESS HOLDINGS INC ~ 7.992% 02/20/30 .. 05/27/2025 . CROSS ... ..250,000 |. 4.B FE ..
BGHORY-L9-1 . ..| VISTA MANAGEMENT HOLDING INC ~ 8.065% 03 . 04/07/2025 . Various . 500,000 |. 3.CFE ..
BGHOX6-CN-4 . .| IMC FINANCING LLC 1L TERM LOAN B 7.829 . 06/02/2025 . J.P. MORGAN SECURITIES LLC 600,000 |. 3.B FE ..
BGHOZ9-BK-3 . .. | BEACH ACQUISITION BIDCO LLC  7.569% 06/ . 06/26/2025 . J.P. MORGAN SECURITIES LLC .. 600,000 |. 3.CFE
0189999999. Subtotal Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 16 319,751 16,334,201
12664U-AD-7 ......... CVAUSA MANAGEMENT LLC  10.772% 05/22/29 ... oo 03/31/2025 ..... 0] o S 0 PR S PPPOPPPPPPPPPPPPI R 9,397,768 |.....evvvnnnininnnnnnne 9,397,768
48825C-AB-1 ......... KELSO INDUSTRIES TERM LOAN  10.046% 12/3 ......evvviviiiiiiiiiiiiiiiiiiiiiiiiiiiieisssssssssssssssessensnnannnanns oo 04/04/2025 ... Tax Free Exchange .. .. 1,022,222 |...
BES2XY-ZU-0 . .| CHERRY BEKAERT LLP  9.822% 06/30/28 ... 05/14/2025 . DIRECT FUNDING ...... .. 330,380 |.
BES36E-GA-7 SALT DENTAL COLLECTIVE LLC TERM LOAN 18 ..iiivvverrrrririiiiiiiiiiiisiiiiiisieiieesssesieieeesesseeeeeeeeenneeee [oeeeed 06/30/2025 ..... Interest Capitalization ... .. 251,967 |...
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BES4A9-7N-3 AMBIENT ENTERPRISES DDTL  10.091% 06/30/ eevvuuneeeerenneeeeeenniaeeeemnnneeeeemnnnneeeennnnneeeeennnnaes |eennnd 05/08/2025 DIRECT FUNDING ... 5.B Gl
BES4ANM-HO-3 . ..| MONROE ENGINEERING GROUP LLC DDTL B 9. 06/24/2025 . DIRECT FUNDING 5.BGI ..
BES4CY-WW-8 . ..| TA WEG HOLDINGS LLC ~ 9.296% 10/02/28 .. 06/27/2025 . DIRECT FUNDING 4.CFE ..
BESALX-L9-3 . ..| SPECIALTY1 PARTNERS REVOLVER 1ST LIEN .. 05/23/2025 . DIRECT FUNDING 5.B Gl ..
BGHOWV-ET-1 . ..|E20PEN LLC  7.874% 02/04/28 ........ 04/21/2025 . CITIGROUP GLOBAL M ,000,000 |. 4BFE ..
BGH76N-KB-8 . ..| CORELOGIC INC ~ 7.922% 06/02/28 . 05/02/2025 . J.P. MORGAN SECURITIES LLC ,000,000 |. 4.CFE ..
BGH790-K8-5 . .| ILPEA PARENT INC ~ 8.327% 06/22/28 ... ......06/11/2025 ...30,000 |. 4.AFE ..
BGH7DD-BN-6 ENGINEERED MACHINERY HOLDINGS TERM LOAN .....viiiiiiiiiiiiiiiiie e i cevni e ecvnii e e cnnnineeeens [eannnd 04/21/2025 CITIGROUP GLOBAL MARKETS INC .. ,000,000 |... 4.C FE
BGH7PR-1T-0 ATHENAHEALTH GROUP INC  7.324% 02/15/29 ...eeveeeeeeeeeee e eeeeie e e e e e e e eenne e eeennnnaes |eenaad 05/01/2025 BOFA SECURITIES INC ,000,000 |... 4.C FE
BGH8KS-F1-7 . ..| CALPINE CONSTRUCTION FINANCE C  6.330% 04/21/2025 . CITIGROUP GLOBAL MARKETS INC ,000,000 |. 3.AFE ..
BGH8ZB-61-0 . ..| TRASDIGM INC ~ 7.074% 08/24/28 ........... ......04/15/2025 . GOLDMAN SACHS & CO. LLC ..425,000 |. 3.CFE ..
BGH8ZU-X6-5 ......... M1 WINDOWS AND DOORS LLC ~ 7.296% 03/28/ . R R 05/27/2025 CROSS .. 114,138 |... 3.C FE
BGHI4Z-YV-0 ......... SCIENTIFIC GAMES HOLDINGS LP  7.322% 04 . P AU 05/27/2025 CROSS N 202,881 |... 4.B FE
BGHI5H-AP-8 . ..|DS ADMIRAL BIDCO LLC ~ 8.535% 06/26/31 . 04/25/2025 . J.P. MORGAN SECURITIES LLC ..979,250 |. 1,000,000 |. 4.CFE ..
BGHI65-3T-3 . ..|OEG BORROWER LLC ~ 7.783% 06/30/31 ...... 05/21/2025 . CROSS vveeeeereeiees 74,625 |. 75,000 |. 4BFE ..
BGHICS-E-4 . ..|AS MILEAGE PLAN IP LTD  6.308% 10/15/31 . 04/21/2025 . BOFA SECURITIES INC ..988,766 |. 997,494 |. 2.CFE ..
BGHIGQ-00-2 . ..| ANCHOR PACKAGING LLC 10/15/30 04/21/2025 . TD SECURITIES USA LLC .. 247,505 |. .. 249,375 |. 3.B FE
BGHOHC-DD-0 . .. |FUGUE FINANCE LLC  0.000% 01/09/32 . 04/15/2025 . HSBC SECURITIES .. ..993,750 |. 1,000,000 |. 4B 2
BGHOHU-0K-8 . ..|CVR CHC LP  8.296% 12/30/27 ........... 06/11/2025 84,947 |. ... 85,000 |. 3.C FE
BGHILP-CL-9 . .. [ALLWYN ENTERTAINMENT FINANCING ~ 6.318% 04/24/2025 . BNP PARIBAS ... ..988,750 |. 1,000,000 |. 3.CFE ..
BGHILT-WN-5 . ..| AZURIA WATER SOLUTIONS INC ~ 7.324% 05/1 . 04/22/2025 . BOFA SECURITIES INC .. 985,000 1,000,000 |. 4.CFE ..
BGHIM8-U4-4 . ..|ARSENAL AIC PARENT LLC ~ 7.074% 08/18/30 . 05/02/2025 . J.P. MORGAN SECURITIES 992,625 1,000,000 |. 3.CFE ..
BGHIVR-0S-4 . .. |FOCUS FINANCIAL PARTNERS LLC  7.072% 09 . 05/16/2025 .....| CROSS ...eveneeeerneneeeeenes 149,813 .. 150,000 |. 4BFE ..
BGHIND-36-7 . ..|GEN DIGITAL INC  6.061% 02/13/32 . 04/21/2025 . CITIGROUP GLOBAL MARKETS INC 987,806 1,000,309 |. 3.AFE ..
BGHITV-2C-3 . ..| BEACON ROOFING ~ 7.321% 04/23/32 ... 04/23/2025 . GOLDMAN SACHS & CO. LLC ... 198,000 ..200,000 |. 3.CFE ..
BGHOVR-44-1 . ..|ORION US FINCO  7.818% 05/19/32 ... 05/20/2025 . BARCLAYS CAPITAL 99,500 100,000 |. 4BFE ..
BGH8PV-NV-0 . ..| BOMBARDIER RECREATIONAL PRODUC 1L TLB3 C . 05/16/2025 . CROSS ... .. 224,428 |. ..225,131 |. 3.BFE ..
BGH8WC-RD-0 . .| BOMBARDIER RECREATIONAL PRODUC 1L TLB4 C . ......05/16/2025 . CROSS . ,112,822 |. 1,122,645 |. 3.BFE ..
BGH7KJ-QC-3 COBHAM ULTRA SENIORCO SARL  0.000% 08/0 .... R 05/05/2025 ..... Various . 986,250 |. ,000,000 |... 4.C FE
BGHOHU-DG-3 FLUTTER FINANCING BV 6.035% 11/30/30 .evvvniiiiiiiiiiiiiiiin e cvnii e eenn [anand 04/21/2025 ..... J.P. MORGAN SECURITIES LLC .. 442,125 |. ..450,000 |... 2.CFE
BGHIS9-8L-3 . .| INTERNATIONAL ENTERTAINMENT JJ  8.071% ......04/04/2025 . DEUTSCHEBANK SECURITIES ... .. 198,000 |. 200,000 |. 4BFE ..
BGHIWS-VR-7 SAPHILUX SARL  7.818% 07/27/28 .......... v Jeennnd 05/22/2025 ... J.P. MORGAN SECURITIES LLC .. I 400,000 . ..400,000 |... 4.B FE
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 34,818,469 35,004,827
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 2,398,266, 100 2,402,660, 147 673,536
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999997. Total - Issuer Credit Obligations - Part 3 2,398,266, 100 2,402,660, 147 673,536
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 2,398,266, 100 2,402,660, 147 673,536
38385D-T3-0 ......... [ GOVERNMENT NATIONAL MORTGAGE A  5.000% .. ...04/08/2025 ..... | MORGAN STANLEY & CO .. .... 25,627,769 |. .... 25,639,788 |... . 35,611 | 1.
38385G-D0-9 . .. [GINNIE MAE  5.000% 02/20/53 ........... ...04/29/2025 ..... | MORGAN STANLEY & CO .. I ... 14,937,305 [. .... 15,000,000 |... 60,417 [ 1.
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 40,565,074 40,639,788

96,028
BESAHK-LJ-4 . .. | SMALL BUSINESS ADMINISTRATION COOF - 170 .... P 04/07/2025 ..... RAYMOND JAMES & ASSOCIATES
BESALN-0K-5 . .. | SMALL BUSINESS ADMINISTRATION COOF - 172 . .......05/20/2025 . RAYMOND JAMES & ASSOCIATES ..
BESAHK-M5-3 ......... SMALL BUSINESS ADMINISTRATION COOF - 171 .... P FPOO 04/07/2025 ..... RAYMOND JAMES & ASSOCIATES ..

1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 13,9
3136B2-7H-9 .........|FANNIE MAE SERIES 2018 72 CLASS 2B 3.5 . [ 06/01/2025 ..... Interest Capitalization ... e . A
3136BR-GB~7 ......... FNUA  5.500% 03/25/54 .vvvuveueeereeeseseeseeeseseesesessesessesessessssesessesessesessesessssensssensssesnssenes [oesens 06/01/2025 ..... Interest Capitalization ... A
3136BV-YS-1 FANNIE MAE  5.000% 0B/25/52 ....v.veveueareneasenessenessesessesessesessesensesensesensssensssenessesessesessenennes [oenen 04/25/2025 ... MORGAN STANLEY & CO I . . . A
3137HA-DG-8 .........| FREDDIE MAC SERIES 5329 CLASS JZ  6.000 . 06/01/2025 .....| Interest Capitalization . . ... 12,492 |. 12,492 |. A
3137HA-GE-0 . .| FREDDIE MAC SERIES 5330 CLASS ZA  6.000 . ......06/01/2025 .....| Interest Capitalization . . 12,492 |. 12,492 |. A
3137HA-K6-2 FREDDIE MAC SERIES 5338 CLASS CZ  6.000 .... IOV 06/01/2025 ..... Interest Capitalization ... o e 4,143 |. 4,143 ... A
3137HA-LL-8 FREDDIE MAC SERIES 5333 CLASS LZ  6.000 ... N 06/01/2025 ..... Interest Capitalization o e 4143 [ 4,143 |... A
3137HF-X8-3 . .| FREDDIE MAC FHLMC_5458  4.000% 09/25/52 . 04/23/2025 ... | PIPER SANDLER & CO ... . . . 22,662,266 |. . 23,925,850 |. A
A

3136BJ-WW-1 FANNIE MAE SERIES 2021 76 CLASS PZ 2.5 .... ..... 06/01/2025 ..... Interest Capitalization e e 2,683 [t 2,683 |...
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.. | FEDERAL HOME LOAN MORTGAGE COR  5.500% ..
.. | FEDERAL HOME LOAN MORTGAGE COR SERIES 55 .
.. | FEDERAL HOME LOAN MORTGAGE COR SERIES 55 .
.. | FEDERAL HOME LOAN MORTGAGE COR  6.000% ..
.| FEDERAL HOME LOAN MORTGAGE COR  6.000% ..

3137HH-2U-8 .
3137HJ-6R-3 .
3137HJ-6U-6 .
3137HK-Y6-5 .
3137HK-Y6-5 .
3137H.-Ga-9

06/01/2025
06/01/2025
06/01/2025 .....| Interest Capitalization ...
05/13/2025 ..... [WELLS FARGO SECURITIES, LLC .
......06/01/2025 .....| Interest Capitalization ...
...... 06/17/2025 .....[BMO CAPITAL MARKETS CORP .

11,697 |.
27,880 |.

Interest Capitalization ...
.| Interest Capitalization
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3136BR-GB-7 FNMA  5.500% 03/25/54 .....eeeeeeeee et et e e e e e e e e e e e e e e e eennnn |eenaad 06/01/2025 ..... Interest Capitalization ... .. 40,313 |. .. 40,313 |... AL
3136BS-US-2 . .. | FNMA FNMA_24-53-AZ  6.000% 08/25/54 06/01/2025 .....| Interest Capitalization A
3136BT-RY-1 . ..| FEDERAL NATIONAL MORTGAGE ASSO  5.500% 06/01/2025 .....| Interest Capitalization A
3136BV-D9-6 . ..| FANNIE MAE REMICS ~ 5.500% 05/25/55 .. 04/11/2025 . BNP PARIBAS . A
3136BV-D9-6 . ..| FANNIE MAE REMICS ~ 5.500% 05/25/55 06/01/2025 .....| Interest Capitalization A
3136BV-L3-0 . ..|FNVA  6.500% 05/25/55 .........ceuunnn 06/16/2025 .....|BMO CAPITAL MARKETS CORP A
3136BV-V3-9 . .| FNMA  CMO-SER-2025-29C CL-CZ  5.500% 05/ . ......05/20/2025 .....| STONEX FINANCIAL INC .... A
3136BV-V3-9 FNVMA CMO-SER-2025-29C CL-CZ ~ 5.500% 05/ .... [ R 06/01/2025 ..... Interest Capitalization ... A
3137HA-DG-8 FREDDIE MAC SERIES 5329 CLASS JZ  6.000 .... N - 06/01/2025 ..... Interest Capitalization ... AL
3137HA-K6-2 . ..| FREDDIE MAC SERIES 5338 CLASS CZ  6.000 . 06/01/2025 .....| Interest Capitalization A
3137HA-LL-8 . .| FREDDIE MAC SERIES 5333 CLASS LZ  6.000 . ......06/01/2025 .....| Interest Capitalization A
3137HB-XZ-2 FEDERAL HOME LOAN MTG CORP SERIES 5386 C ... R R 06/01/2025 ..... Interest Capitalization ... A
3137HH-NC-1 FEDERAL HOME LOAN MORTGAGE COR  5.500% ....eeevvuueeeeeernuseeeeenneeeeeeennneeeeeeenneeeeeennnnneeeeennnns |eennnd 06/01/2025 ..... Interest Capitalization s N AL
3137HH-ZU-8 . .| FEDERAL HOME LOAN MORTGAGE COR  5.500% .. 04/21/2025 . J.P. MORGAN SECURITIES LLC ,197,088 |. A
A
A
A
A
A
AL

FEDERAL HOME LOAN MORTGAGE COR POOL 5534 .

¥'v03

1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securltles Not/Partially Guaranteed (Not Exempt from RBC) 70 677,986 72 919,578

3140LF-09-8 ......... JFNMA 3.1500% 03/01/40 ..viveutieeetseeneseseeseseenesueneseeessentasanessaneasaneeasenessenesseneseasensanensssens |.-.2..05/01/2025 ... [ TaX Free EXCRANGE ..e.eeerereeresseenesseessesssesessesensesensaseeasenesseneasenesseseaseneseesesasensaseneasenes U PO O 499,069 A i
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 500,000 499,069

161935-AA-9 . .| CHASE HOME LENDING MORTGAGE TR 6.000% R 05/08/2025 J.P. MORGAN SECURITIES LLC . o e 7,003,281 [oovevieiieiiiins 7,000,000 |... E
161935-AV-3 .........| CHASE HOME LENDING MORTGAGE TR 6.000% .. 05/08/2025 ....|J.P. MORGAN SECURITIES LLC .. 6,877,359 |. 6,900,000 |. E ..
36268V-BJ-0 .........| GS MORTGAGEBACKED SECURITIES T 6.000% 04/24/2025 ....|J.P. MORGAN SECURITIES LLC .. . . .18,832,031 |. 18,750,000 |. E..
36270X-BJ-2 .........| GS MORTGAGEBACKED SECURITIES T  6.000% .. 04/28/2025 .....|J.P. MORGAN SECURITIES LLC . . 5,300,244 |. 5,250,000 E ..
362710-AA-3 .........| GS MORTGAGE-BACKED SECLRITIES  6.000% 0 . 04/16/2025 ... | GOLDMAN SACHS & CO. LLC . . . 5,008,594 |. 5,000,000 E..
36271W-AU-O .........| GS MORTGAGE-BACKED SECURITIES ~ 6.000% 0 . 04/16/2025 .....| GOLDMAN SACHS & C0. LLC . . 6,531,498 |. 6,553,000 E ..
362710-CD-5 ......... | GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 04/16/2025 .....| GOLDMAN SACHS & CO. LLC . . 3,535,934 |. 3,470,000 E ..
362720-AU-0 .........|GSMBS  6.000% 10/25/55 .....cvvnevennnens 05/15/2025 .....| GOLDMAN SACHS & C0. LLC . . 7,476,563 |. ..7,500,000 |. E ..
36272(-AN-0 .........| GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 06/16/2025 .....| GOLDMAN SACHS & CO. LLC . . 9,944,072 |. .10,000,000 |. E..
36272(-AR-1 . .| GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 06/16/2025 GOLDMAN SACHS & CO. LLC . . 3,968,641 |. 4,000,000 |. E ..

GS MORTGAGE-BACKED SECURITIES CMO-SER-20 ... ..... 06/16/2025 GOLDMAN SACHS & C0. LLC .

il e« e« s R R R e R e e 1

1.A

1.A

1.A

1.A

1.A

1.A

1.0

1.A

1.A

1.A
36272K-AU-4 7,202,211 foeeeiiiiiiiees 7,218,000 |... 1.A
46593R-AD-8 JP MORGAN MORTGAGE TRUST JPMMT CMO-SER-2 ... B 04/15/2025 ..... J.P. MORGAN SECURITIES LLC ..... 8,660,950 |...vveeeeiiiiiieenn. 8,661,000 |... 1.AFE
46593R-AF-3 . ..| JP MORGAN MORTGAGE TRUST JPMMT CMO-SER-2 . 04/15/2025 . . MORGAN SECURITIES LLC .. .21,338,639 | .21,339,000 | 1.D FE ..
46593U-AU-3 .........| JP MORGAN MORTGAGE TRUST CMO-SER-2025-4 ......05/15/2025 . .P. MORGAN SECURITIES LLC .. 17,748,969 |. . 17,900,000 | 1B FE ..
46593V-AC-1 . .| JP MORGAN MORTGAGE TRUST JPMMT_25-MPR P R 05/28/2025 .P. MORGAN SECURITIES LLC 9,999,741 |. ....10,000,000 |... 1.AFE
46593V-AG-2 JP MORGAN MORTGAGE TRUST CMO-SER-2025-MP .........ccoeuiiiiiiieiiiiie e [ 05/28/2025 .P. MORGAN SECURITIES LLC .... 19,050,552 |. .... 19,061,000 |... 1.D FE
46593Y-All-1 . .. | JP MORGAN MORTGAGE TRUST CMO-SER-2025-CC . 06/12/2025 . . MORGAN SECURITIES LLC .. .19,968,750 |. .20,000,000 |. 1.BFE ..
465989-AF-8 . ..| JP MORGAN MORTGAGE TRUST JPMMT ~ 5.500% .. 04/24/2025 . .P. MORGAN SECURITIES LLC .. ..9,725,000 | .10,000,000 | 1.AFE ..
46658R-AG-3 . ..| JP MORGAN MORTGAGE TRUST JPMMT  6.000% 04/24/2025 . . MORGAN SECURITIES LLC .. .10,044,893 |. 9,999,582 |. 1.AFE ..
46659E-AV-8 . ..| JP MORGAN MORTGAGE TRUST JPMMT ~ 6.000% 04/23/2025 . .P. MORGAN SECURITIES LLC .. . 14,554,346 |. . 14,655,100 |. 1B FE ..
617760-AD-8 . .. MORGAN STANLEY RESIDENTIAL MOR  6.000% .. 04/28/2025 . .P. MORGAN SECURITIES LLC . 18,170,156 |. . 18,000,000 |. 1.AFE
67119C-AB-6 . ..| ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM . 06/30/2025 . DLICGA-INS ...ovvreeenniiiees K K ..(15,618)/. . (15,625 1A ..
75023X-BM-3 . ..|RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 . 06/06/2025 WELLS FARGO SECURITIES LLC K K 7,676,214 |. 7,716,000 1.AFE
75410P-AR-1 . .. | RATE MORTGAGE TRUST RATE_24-J1  6.000% 04/28/2025 . J.P. MORGAN SECURITIES LLC .. .. 6,532,500 | ..6,500,000 | 1.AFE ..
81743E-AN-1 . ..| SEQUOTA MORTGAGE TRUST SEMT_25  6.000% .. 04/28/2025 . J.P. MORGAN SECURITIES LLC .. .21,206,719 | .21,000,000 | 1.AFE ..
81743G-AB-2 . ..| SEQUOTA MORTGAGE TRUST ~ 5.500% 06/25/55 . 05/08/2025 . WELLS FARGO SECURITIES LLC .. ..6,895,000 | ..7,000,000 | 1.AFE ..
817436-AU-0 . ..| SEQUOTA MORTGAGE TRUST ~ 6.000% 06/25/55 . 05/08/2025 . WELLS FARGO SECURITIES LLC .. . 12,521,250 |. . 12,600,000 |. 1.AFE ..
8174M-AN-7 . ..| SEQUOTA MORTGAGE TRUST ~ 6.000% 05/25/55 . 04/16/2025 . WELLS FARGO SECURITIES LLC .. .10,000,000 | .10,000,000 | 1.AFE ..
81749M-AU-1 . ..| SEQUOTA MORTGAGE TRUST ~ 6.000% 05/25/55 . 04/16/2025 . WELLS FARGO SECURITIES LLC .21,691,645 |. .21,712,000 |. 1.AFE ..
22790A-AF-2 . ..| CROSS MORTGAGE TRUST ~ 6.450% 06/25/70 . 05/14/2025 . GOLDMAN SACHS & CO. LLC ..500,000 |. 2.CFE ..
77118U-AB-6 . ..|ROC SECURITIES TRUST CMO-SER-2024-RTL1 C . ......05/28/2025 . BARCLAYS CAPITAL ......... 3,250,000 |. 2.CFE ..
924928-AD-6 ......... VERUS SECURITIZATION TRUST VER  6.652% [ R 04/15/2025 ..... J.P. MORGAN SECURITIES LLC .. e 1,500,000 |... 2.AFE ..........
01030R-PU-6 ......... ALABAMA HOUSING FINANCE AUTHOR  5.130% ....eeeviiiuvrriiiiiiiiiiiiiiiiiiiiiiieieiiiiiieecssiiiiieecsiiiieees e 06/04/2025 ..... RAYMOND JAMES & ASSOCIATES .....eeeeiiiussiieeiiiiitiiieeiiiitiieeeeiiitie e e e e ettt e e e esiieeeeessiiieeeeesnns [oeiieieeeessiineeeeeensnineeeeness Joennineereensnnnneenennnnn 900,000 |ooiiiiiiiiiiiiiiiinnn, 500,000 1BFE ..oeeen
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88046K-RU-2 . .
882750-G4-8 .........
882750-K8-4 .........
92830H-AA-4 .
173095-AH-3 .

.. TENNESSEE ST HSG DEV AGY  5.953% 07/01/ .

..| VISTA POINT SECURITIZATION TRU SERIES 20 .
.| CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .

TEXAS ST DEPT HSG & CMNTY ~ 4.900% 07/01 .
TEXAS ST DEPT HSG & CMNTY ~ 6.047% 07/01 ...

RBC CAPITAL MARKETS LLC
RBC CAPITAL MARKETS LLC ...
RBC CAPITAL MARKETS LLC ...
BOFA SECURITIES INC .....
Interest Capitalization
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m

m
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10570Q-AJ-0 BRAVO RESIDENTIAL FUNDING TRUS CMO-SER=2 ...eeeeeeeeeeinenaeeeeemniaeeeeeeeie e e e eeenne e e eeennneeeeeennnnes |eennad 04/23/2025 BOFA SECURITIES INC ...eeeeeeieeeeeene e e e e eeeee e e e e eese e e e e eens e e e e eennae e e e eennnneeeeeennnnneeeemnnnnnaes [seeernnnnaneeeemnnnnneeeennnnnaneee |oeennnnnnereeennnnnenee 0,749,898 |t 5,750,000 |... . 28,597 |1.F FE .
161935-AG-6 . ..| CHASE HOME LENDING MORTGAGE TR CMO-SER-2 . 05/08/2025 . J.P. MORGAN SECURITIES LLC .. 1.AFE ..
20775J-BJ-7 . .| CONNECTICUT ST HSG FIN AUTH  5.963% 11/ . 05/29/2025 . WELLS FARGO SECURITIES, LLC . 1.AFE ..
22540A-BE-7 . ..| INDYMAC MANUFACTURED HOUSING ABS SER 199 . 04/01/2025 . Interest Capitalization ... 3.AFE ..
246395-R7-4 ......... |DELAWARE ST HSG AUTH  4.900% 07/01/45 . 05/12/2025 . J.P. MORGAN SECURITIES LLC 1.B FE ..
316922-AB-9 . ..|FIGRE TRUST CMO-SER-2025-PF1 CL-B 144A . 04/25/2025 . GOLDMAN SACHS & CO. LLC 1.DFE ..
316922-AC-7 . .|FIGRE TRUST CMO-SER-2025-PF1 CL-C 144A . 06/11/2025 Various ...cceeeeeeeeeeennnns .. 147, 1.G FE ..
36171G-AC-5 GCAT TRUST CMO-SER-2025-NOM1 CL-A3 144A . ..ovveriiiiiiiiiiiiiiii e [anand 04/30/2025 ..... GOLDMAN SACHS & CO. LLC ..6,000,000 |... 1.F FE
36171H-AC-3 GCAT TRUST CMO-SER-2025-NQM2 CL-A3 144A ....emeeeeieeee et eeee e e e eennne s |eenand 05/22/2025 ..... BARCLAYS CAPITAL ..300,000 |... 1.G FE
36171M-AE-8 . ..| GCAT TRUST CMO-SER-2025-NOM3 CL-A3 144A .. 06/17/2025 GOLDMAN SACHS & CO. LLC 500,000 |. 1.G FE ..
43761Y-AE-4 . .| HOMES TRUST CMO-SER-2025-AFC2 CL-A3 144A . 06/24/2025 . J.P. MORGAN SECURITIES LLC 150,000 |. 1.F FE ..
45130B-BA-0 IDAHO HSNG AND FINANCE ASSOC  5.951% 07 ..eviiiiiiiiiiiiiiiie e ennni e eeen [oeeens 05/14/2025 ..... BOFA SECURITIES INC ..750,000 |... 1.B FE
491309-NM-8 . .. | KENTUCKY HSG CORP  6.065% 07/01/45 ....ceeeeeieeeeeeeeee e et e e eeeeeee e e e ennne e e e ennnneeees [enaad 05/06/2025 ..... BOFA SECURITIES INC .. ..100,000 |... 1.A FE
491309-PR-5 ......... [KENTUCKY HSG CORP  4.900% 01/01/50 .. 05/07/2025 . BOFA SECURITIES INC 100,000 |. 1.AFE ..
566736-KX-1 . ..|MARICOPA CNTY & PHOENIX ARIZ | 4.950% 05/09/2025 . STIFEL NICOLAUS ..... 500,000 |. 1.B FE ..
57419U-VE-5 . .. |MARYLAND DEPT HSG COMM DEV ~ 5.963% 09/0 . 05/21/2025 . BOFA SECURITIES INC 750,000 |. 1.BFE ..
57419U-1IK-0 . .| MARYLAND CMNTY DEV ADMIN HSG & SENIOR UN . 05/21/2025 . BOFA SECURITIES INC .. 250,000 |. 1.B FE ..
594654-C7-8 . .. [MICHIGAN STATE HOUSING DEVELOP  4.950% .. 04/11/2025 . WELLS FARGO SECURITIES, LLC . 1.CFE ..
60637G-KM-0 . ..|MISSOURI ST HSG DEV COMMN  5.100% 11/01 . 06/25/2025 . RAYMOND JAMES & ASSOCIATES 1.B FE ..
61778L-AE-5 . ..| MORGAN STANLY RESI MORTGAGE CMO-SER-2025 . 05/16/2025 . MORGAN STANLEY & CO ..... 1.G FE ..
647201-4T-6 . ..|NEW MEXICO ST MTGE FIN AUTH  5.050% 09/ . 04/25/2025 . RBC CAPITAL MARKETS LLC 1.B FE ..
64832C-AE-3 . .. |NEW RESIDENTIAL MORTGAGE LOAN CMO-SER-20 . 06/02/2025 . BARCLAYS CAPITAL ... 1.G FE ..
649661I-HK-6 . ..|NEW YORK CITY NY HSG DEV CORP  4.800% O . 04/11/2025 . JEFFERIES COMPANY .. 1.C FE ..
677560-8A-8 . ..| OHIO HOUSING FINANCE AGENCY  4.700% 09/ . 04/11/2025 . J.P. MORGAN SECURITIES LLC N 1.BFE ..
67886M-2C-2 . ..| OKLAHOMA HSG FIN AGY SINGLE FA  4.875% .. 04/30/2025 . RAYMOND JAMES & ASSOCIATES .. ..100,000 |. 1.AFE ..
69377T-AC-0 . ..| PRKCM TRUST ~ 6.140% 08/25/57 ............ 05/01/2025 . BOFA SECLRITIES INC ........... 72,147 |. 1.EFE ..
69392N-AB-6 . ..|PRPM LLC SERIES 2025-RPL3 CL-A2 144A 3 . 04/10/2025 . NOMURA SECURITIES INTERNATIONA .. 225,691 |. 1.DFE ..
69392P-AB-1 .. |PRESTON RIDGE PARTNERS MORTGAG CMO-SER-2 . 06/27/2025 . NOMURA SECURITIES INTERNATIONA 1.DFE ..
708790-V8-3 ......... PENNSYLVANIA HSG FIN AGY SF MT  5.150% .eevveeeeeeeeeeee e eeee e e eeee e e eeene e e e eenn e e e e ennn e e [eenand 06/11/2025 ..... BOFA SECURITIES INC 1.B FE
81749Y-AH-4 SEQUOIA MORTGAGE TRUST CMO-SER-2025-6 CL .... MORGAN STANLEY & CO A FE
88046K-0S-8 . .| TENNESSEE ST HSG DEV AGY ~ 5.000% 07/01/ . RBC CAPITAL MARKETS LLC B Fl
.B Fl
B Fl
.B Fl
A F
LA Fl
C Fl

288547-AU-6

ELL INGTON LOAN ACQUISITION TRU SERIES 20 ..

Interest Capitalization ..

P
=

1059999999. Subtotal - Asset-Backed Securities - FlnanC|aI Asset-Backed - Self-Liquidating - N

353 982,624

BES4PY-04-5 .
Z295DX8-30-0 .

TAURUS CMBS CMBS-SER-2025-UK3A CL-C 144A ....
TAURUS CMBS CMBS-SER-2021-UK4A CL-E 144A .

...06/26/2025 .

04/28/2025 .

DEUTSCHE BANK AG

on-Agency Residential Mortgage Backed Securities (Unaffiliated)
..| BANK OF AMERICA .

on- Agency Commercial Mortgage-Backed Securities (Unaffiliated)

1 140,530

1,157,684

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - N

033296-BG-8 .
03330R-AJ-4 .
04021H-AL-3 .
05555G-AF-9 .
05555Y-AL-7 .
056820-AC-9 .
171937-AL-9 .
25253Y-AC-0 .
466040-AA-3 .
50802Y-AA-9 .
69700U-AC-5 .
761130-AG-7 .
761138-AH-5 . .
761138-A-1 .........
76676J-AU5 .........

.. | ANCHORAGE CAPITAL CLO LTD SERIES 2024 28 .
..| ARES LXXVI CLO LTD ARES_25-76 ABS-SER-20 .
..|BCC MIDDLE MARKET CLO  8.780% 07/17/36 ..
..|BCC MIDDLE MARKET CLO LLC ABS-SER-2025-1 .
..|BAIN CAPITAL GLOBAL ABS-SER-2025-1A CL-B .
..|CIFC LBC MIDDLE MARKET CLO LLC SERIES 20 .
.. | DIAMETER CREDIT FUNDING Il DCF  3.350% ..
.| IVY HILL MIDDLE MARKET CREDIT ABS-SER-20 .
.. MIDOCEAN CREDIT CLO SERIES 2017-7A CLASS .
..|PALMER SQUARE CREDIT FUNDING SERIES 2019 .
..|RESERVOIR FINANCIAL LLC CLASS A 6.469% .
.| RESERVOIR FINANCIAL LLC CLASS B 7.869% .

.| ANCHORAGE CREDIT FUNDING LTD SERIES 2015 ....

RESERVOIR FINANCIAL LLC CLASS C  9.669% ... .
RIN LTD ABS-SER-2023-1A CL-DR 144A 7.3 ..iiiiiiiiiiiiiiiiiiiiiiieiiiiiiit et

05/19/2025 .
04/14/2025 .
04/25/2025 .
06/05/2025 .

06/06/2025

05/28/2025 .

04/14/2025 .
04/29/2025 .
04/15/2025 .
05/19/2025 .

06/10/2025
06/10/2025
06/10/2025
06/30/2025

.| GREENSLEDGE CAPITAL MARKETS .
SMBC NIKKO SECURITIES AMERICA .

MIZUHO SECLRITIES
DLSAIMDLPP DLIC SA-G1001-PRT
J.P. MORGAN SECURITIES LLC ..
SCOTIA CAPITAL (USA) INC.

SG AMERICAS SECLRITIES LLC

MIZUHO SECWRITIES ..............

SMBC NIKKO SECURITIES AMERICA .

Interest Capitalization ...
DLSAIMDLPP DLIC SA-G1001-PR

..|DIRECT FUNDING ...
.| DIRECT FUNDING

DIRECT FUNDING ...

MIZUHO SECURITIES ...evveeeeeiiitteete ettt ettt e e e e et e e

1,342,301
....................... 3,000,000

4,575,000 |.

. 18,256,522 |.
1,879,348 |.

I 3,000,000

5,000,000 |...

..2 805,000 |.
. 18,256,522 |.
1,879,348 |.
1,342,301 |...

~N
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76676J-Al-1 RIN LTD ABS-SER-2023-1A CL-ER 144A 10.6 .... U 06/30/2025 ..... MIZUHO SECURITIES 2. .
87240P-AJ-0 . ..| TCP WHITNEY CLO LTD SERIES 2017-1A CLASS . 05/20/2025 . Interest Capitalization .........cceiiiiiiiiiiiiiiiiii s e s e 1 E
96660#-AA-3 . ..|WHITNEY FUNDING LLC A  5.969% 12/18/34 .. 06/10/2025 .....|DIRECT FUNDING ... 1.DFE ..
96660#-AB-1 . ..|WHITNEY FUNDING LLC B 6.019% 12/18/34 .. 06/10/2025 .....|DIRECT FUNDING 1 E ..
96660#-AC-9 . ..|WHITNEY FUNDING LLC C  6.769% 12/18/34 .. 06/10/2025 .....|DIRECT FUNDING 2.BFE ..
96660#-AD-7 . ..|WHITNEY FUNDING LLC D 9.519% 12/18/34 .. 06/10/2025 .....|DIRECT FUNDING ... N 3.CFE ..
001120-AG-2 . .| ABPCI DIRECT LENDING FUND CLO ABPCI_23-1 . ......05/01/2025 . SG AMERICAS SECURITIES LLC . 6 800,000 |. ,800, N 1 E ..
00121P-AL-2 AGL CLO LTD ABS-SER-2025-41A CL-D2 144A ......cciivvriiiiiiiiiiieiiiiiin e eneen [enand 04/10/2025 MIZUHO SECURITIES 8,000,000 |. 8,000,000 |... 2.CFE
03329M-AQ-2 ANCHORAGE CREDIT FUNDING 2 LTD  7.044% ... eeee e e eenne e eeennnneeee |eennnd 05/06/2025 SMBC NIKKO SECURITIES AMERICA .... 5,306,140 |. 5,285,000 |... 1 E
056921-AL-3 . ..|BAIN CAPITAL CREDIT CLO LTD SERIES 2024- . 04/10/2025 . CITIBANK .....cee 2.CFE ..
08183D-AY-9 . .| BENEFIT STREET PARTNERS CLO  8.120% 04/ . 04/15/2025 . BANK OF AMERICA .. 2.CFE ..

2,000,000 |..

o 05/19/2025 2,000,000 |.

m

26253)1-AY-6 DRYDEN SENIOR LOAN FUND SERIES 2022-108A .... DLSAINDLPP DLIC SA-G1001-PRT ..

29701B-PN-4 AURIUM CLO LIMITED ACLO_11-R  5.636% 04 .... ..... 03/26/2025 BNP PARIBAS

12434L-AA-2 BXMT LTD SERIES 2020 FL2 CLASS A 144A ...ooiiiiiiiiiiiiiiiiiiie e oo 05/17/2025 Interest Capitalization K E
39810M-AC-3 . ..| GREYSTONE COMMERCIAL REAL ESTA  6.450% WELLS FARGO SECURITIES, LLC . .. 249,375 |. E
40190A-AA-1 . .| GUGGENHEIM INVESTMENTS PRIVATE  7.280% .. DIRECT FUNDING ... 1,760,000 |.

NNTITITIITONTINTINNT I I NI I I I ImTamaN

2.
38130X-AN-1 GOLDENTREE LOAN MANAGEMENT US ABS-SER-20 ... JN R 04/10/2025 BANK OF AMERICA 3,500,000 |. 3,500,000 |... 2.CFE
46604C-AS-5 . ..| IVY HILL MIDDLE MARKET CREDIT 7.06%% 0 . 05/08/2025 . NATIXIS SECURITIES AMERICAS LL 1.FFE ..
46604C-AU-0 . .| IVY HILL MIDDLE MARKET CREDIT ~ 8.269% 0 . 05/08/2025 . NATIXIS SECURITIES AMERICAS LL 2.CFE ..
46604J-AE-1 . ..[IVY HILL MIDDLE MARKET CREDIT 11.769% 0 . 05/08/2025 . NATIXIS SECURITIES AMERICAS LL 3.CFE ..
50802T-AG-7 . ..|MIDOCEAN CREDIT CLO SERIES 2013-2A CLASS . 04/29/2025 . Interest Capitalization 5.A FE
6475411-AS-2 . .. |NEW MOUNTAIN CLO LTD ABS-SER-2025-A CL-5 . 06/30/2025 . CITIBANK ..evveennnne 2.
67110D-8Y-2 . ..| 0CP CLO LTD ABS-SER-2016-11A CL-D2R3 144 . 06/26/2025 . MIZUHO SECURITIES 2.
69704B-AL-3 . ..|PALMER SQUARE CLO LTD  8.469% 07/20/38 .. 05/13/2025 . MORGAN STANLEY & CO .. 2.CFE
740420-AC-1 . .. | PREFERRED TERM SECURITIES XXVI ABS-SER-2 . 06/02/2025 . GUGGENHE IM SECURITIES, LLC .. 2.AFE
82809X-AL-2 . ..|SILVER POINT CLO 11 LTD ABS-SER-2025-11A . 06/27/2025 . SG AMERICAS SECLRITIES LLC 2.
93656E-AL-5 . ..|WARWICK CAPITAL CLO LTD  8.412% 07/20/3 . 05/22/2025 . RBC CAPITAL MARKETS LLC ... 2.CFE
39057V-AT-6 . ..| GREAT LAKE CLO LTD ABS-SER-2021-6A CL-DR . 04/07/2025 . BMO CAPITAL MARKETS CORP .. 2.CFE
56575V-All-8 . .. | MARANON LOAN FUNDING LTD MRNON ~ 8.306% 06/27/2025 . WELLS FARGO SECURITIES LLC 2.
69382J-AB-7 . ..|PFP LTD CMBS-SER-2025-12 CL-AS 144A 4. 05/29/2025 . CITIBANK ovvvveeiiiiiiens 1.AFE
BCC3LB-2J-3 . ..| ADAGIO CLO CLASS D 5.961% 04/25/38 ... 03/19/2025 . GOLDMAN SACHS & CO. LLC 2.CFE ..
296YSM-§1-3 . .| NASSAU EURO CLO SERIES 5A CLASS D 5.82 . 03/21/2025 . J.P. MORGAN SECURITIES LLC 2.CFE ..

2.CFE
1

1

1

2.

40190A-AK-9 GUGGENHEIM INVESTMENTS PRIVATE ~ 9.280% DIRECT FUNDING ...
BOHORF-U2-7 ......... GUGGENHE IM_[NVESTMENTS PRIVATE  0.000% WELLS FARGO SECURITIES, LLC ...vvvvieiiiiuuiiiieiiiiiiiiieiiesiit it et ettt e e

340,000 |

WO O r >0 0 T T TOIIFTOOTNOOOOSONOIO O >

N
~N

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 314,732

054982-AA-1 . .| BACKCAST SPECTRA ARTICOM ~ 8.506% 11/03/ . 04/02/2025 . DIRECT FUNDING . L ..
12665X-AA-6 . ..| CV HCS RATED FEEDER LP A 4.000% 10/04/ . 04/10/2025 . Interest Capltallza ion L ..
12665X-AB-4 . ..|CV HCS RATED FEEDER LP B 6.000% 10/04/ . 04/10/2025 . Interest Capitalization L ..
143076-AA-7 . ..| CARLYLE CREDIT OPPORTUNITIES N SENIOR NO . 06/27/2025 . DIRECT FUNDING ... L ..
30220R-AA-9 . ..|EXPERITY VENTURES SPV IV LLC ABS-SER-202 . 06/20/2025 . DIRECT FUNDING L ..
30206#-AC-0 . ..|FP SOLAR FINANCE HOLDINGS LLC SERIES A . 06/09/2025 . DIRECT FUNDING L ..
30296#-AD-8 . ..|FP SOLAR FINANCE HOLDINGS LLC SERIES B . 06/09/2025 . DIRECT FUNDING L ..
30206#-AF-3 . .|FP SOLAR FINANCE HOLDINGS LLC  9.777% 0 . 06/09/2025 . DIRECT FUNDING L ..

[ 04r2572005

=

445717-AA-9 HUNTER POINT CAPITAL SR~ 7.000% 07/15/5 .... DIRECT FUNDING .

48555N-AC-1 . ..|KAPITUS ASSET SECURITIZATION L ABS-SER-2 .... J R 04/28/2025 TRUIST SECURITIES INC . 5,098,466 |........ccoeereennns 6,000,000 |... E
48555N-AD-9 ......... |KAPITUS ASSET SECURITIZATION L ABS-SER-2 . 04/28/2025 . TRUIST SECLRITIES INC .. 5,999,467 |. ..6,000,000 |. E ..
53170#-AA-7 . ..|LIBRA SOLUTIONS SERIES 2024-B CLASS A .. ......05/30/2025 . DIRECT FUNDING ... .11,014,91 | 11,014,961 | E
53170#-AB-5 ......... LIBRA SOLUTIONS SERIES 2024-B CLASS B R R 05/30/2025 DIRECT FUNDING ... 1,016,766 [..occoenvriiiiennns 1,016,766 |...
53170#-AC-3 ......... LIBRA SOLUTIONS SERIES 2024-B CLASS C .. R 05/30/2025 DIRECT FUNDING 1,406,355 |. 1,406,355 |... E
62909D-AB-9 . ..|NFAS 25-1 SER B 6.720% 05/15/31 .... 05/13/2025 . GUGGENHE IM SECURITIES, LLC E ..
62909D-AC-7 . ..|NFAS 25-1 SER C  8.185% 05/15/31 .... 05/13/2025 . GUGGENHE IM SECURITIES, LLC E ..
750256-AA-9 . .. | RADIANCE BORROWER LLC CLASS A 4.400% 0 . 04/28/2025 . DIRECT FUNDING . L ..
750256-AB-7 . .. | RADIANCE BORROWER LLC CLASS B 4.400% 0 . 04/28/2025 . DIRECT FUNDING L ..
750256-AC-5 . .| RADIANCE BORROWER LLC CLASS C  4.400% O . 04/28/2025 . DIRECT FUNDING L ..
L ..

.. RADIANCE BORROWER LLC CLASS D 0.000% O .
RADIANCE BORROWER LLC CLASS E 0.000% O ...

75025@-AD-3 .
75025@-AE-1

......04/28/2025 . DIRECT FUNDING
P PO 04/28/2025 ..... DIRECT FUNDING ...
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TEPTTMMOOOOO IO MOD®> o0
U UDTTNTTNTTITNTTTNTUUUDTUUUTUTT

=




L'v03

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

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91534L-AA-5 UPGRADE MASTER PASS-THRU TRUST  5.981% ..eeereeeeieeeie e eeeen e e e eenn e e e ee e e e e e e eennnees |eennad 05/14/2025 JEFFERIES COMPANY ..
BES45Y-XV-7 . ..| CARLYLE CREDIT OPP FUND II1 A SENIOR SEC . 04/29/2025 . DIRECT FUNDING ...
BES45Y-XZ-8 . .| CARLYLE CREDIT OPPORTUNITIES CARLYLE CRE . 04/29/2025 . DIRECT FUNDING
BES45Y-Y1-2 . ..| CARLYLE CREDIT OPPORTUNITIES CARLYLE CRE . 04/29/2025 . DIRECT FUNDING
BES4D6-6N-7 . ..| MAPLE BORROWER LLC HOMETAP FORWARD FLOW .. 06/27/2025 . DIRECT FUNDING ...
BES4D6-6N-7 . .. | MAPLE BORROWER LLC HOMETAP FORWARD FLOW 06/01/2025 .....| Interest Capitalization
BES4FR-1H-7 . .|PAYZEN INC 10.816% 12/18/27 .......... ......06/11/2025 .| DIRECT FUNDING ... ,990, N ,990, N
BES4JZ-YE-6 ......... OCEANA AUSTRALIAN FIXED INCOME OAFIT = C ovvvvriniiiiiiiiie e e cciii e e s eenni s eenni e eennnnns fanand 04/29/2025 ..... DIRECT FUNDING ... ... 32,150,000 |. ... 32,150,000 |...
BES4JZ-YH-9 ......... OCEANA AUSTRALIAN FIXED INCOME CLASS A = ...iiiiiiiiisieermnnunsseernnnunaseernnnnnseenrnnnnsseeernnnnnsseeennnns |oennns 04/29/2025 ... DIRECT FUNDING 32,150,000 32,150,000
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 188,369,986 189,689, 175
36831F-AA-3 . GCM GROSVENOR DIV LLC SERIES 144A 4.25 . 06/30/2025 . No Broker . . 12,670,000 |. . 12,670,000 |.
36831F-AB-1 .........[ GCM GROSVENOR DIV LLC SERIES 144A  6.00 . ...06/30/2025 ..... LT L P AP PPy 2,000,000 fo..oiiiiiiinnniiiinnns 2,000,000 |...
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self- quwdatlnc - Equity Backed Securities (Unaff liated) 14,670,000 14,670,000
25277#-AA-7 DIAMOND SPORTS GROUP LLC DIAMOND SPORTS . 04/11/2025 DIRECT FUNDING .
30296#-AH-9 . .|FP SOLAR FINANCE HOLDINGS LLC ~ 9.774% 0 06/09/2025 . DIRECT FUNDING s
BES45Y-X0-8 ELEMENT COMMERCIAL FUNDING CA  7.663% 1 . . DIRECT FUNDING . , .
1339999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self- quwdatlnc - Other Financial Asset- Backed Securities - Not Self-Liquidating (Unaffiliated) 5 956,096 5,956,096
BES420-47-2 . .. [MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO ..euuniiiirnniiiiiiiiiieiesciiii e s ecnneis s ennni s sennnnnaes Joannns 04/23/2025 ..... DIRECT FUNDING 3,599,843 |...
BES420-47-2 . .. [MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO . Interest Capitalization 10,247 |.
G57440-AA-9 . .|MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO . Interest Capitalization 41,570 |.
BES4KZ-EN-6 .........[NIDA LEASING 1 DESIGNATED HESTON = MSN 2 ...iirriiiieiimnnieeeeinnnisaeeeenninseeeennnnseerennnnnnsenennnnns [onneas 05/15/2025 ..... DIRECT FUNDING , .. 17,013,782 |...
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - FuII Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 20,665,442 20,665,442
233046-AS-0 . ..|DB MASTER FINANCE LLC SERIES 2021 1A CLA . 06/30/2025 . DL |CGA-GP I~ INDFA
BES4J4-CR-0 . ..[ ICONIC ISSUER LLC ABS-SER-2025 CL-A 6. . 06/17/2025 DIRECT FUNDING ...
33830J-AE-5 . .|FIVE GUYS FUNDING LLC SERIES 2023 1A CLA . 05/21/2025 .....|BOFA SECURITIES INC s N
78475C-AA-3 SSI ABS-25-1 ISSUER LLC ABS-SER-2025-1 C ...euunniiiiirnnniiiiiiiiiiiiiiiiiiiiissiisiinsseecssnnnsseecennnnseees |oonend 06/18/2025 ..... BARCLAYS CAPITAL T ..200,000 |...
1739999999. Subtotal - Asset-Backed Securltles Non Financial Asset-Backed Securities - FuII Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unafflllated) 2,500,804 2,499,500
1889999999. Total - Asset-Backed Securities (Unaffiliated) 867,270,924 857,865,866 2,279,595
1899999999. Total - Asset-Backed Securities (Affiliated)
1909999997. Total - Asset-Backed Securities - Part 3 867,270,924 857,865,866 2,279,595
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 867,270,924 857,865,866 2,279,595
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,265,537,024 3,260,526,013 2,953,131
89578*-AB-1 ......... JTRIA CAPITAL PARTNERS LLC  8.000% 08/25 ....ivviveeuiesiesiesiessesuessessessessessesseseessessessesesseeseeseans J...... 06/30/2025 ..... | TPV VUV VIOV RSO 87,443,318.910 |..evvuniiiiiinnnnnnns 87,389,139 |..iivvuiiiiiiiiiiiiiiiiiiiiins i 1,204,775
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 87,389,139 XXX 1,204,775
4509999997. Total - Preferred Stocks - Part 3 87,389,139 XXX 1,204,775
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 87,389,139 XXX 1,204,775
31339%-10-7 ......... FEDERAL HOME LOAN BANK ... e e eeee e e e s e e e e e e e e e e e e e e e e e e e e mnn s e e e e enn e e e eennnnnnees |eenand 06/26/2025 ..... VAT TOUS . eeeete e e e et e e e e e e e e e e e e e e e e e e e e e e e e e enaa e e e e eennnn e e e eennnaneeeeennn e eeennnnnnns eeernnnaeeeeennnnann 303,750.000 |..eveueeeeinnninnns 30,375,000
BES4FZ-C2-0 ......... RAINFOREST FUNDING TRUST ..evvuuniiiiiiiiiiiiiiiii e e cieni e e eeaii s s ersais s s e snnne s s e nennn s s ssnnnnnnes |oonand 06/16/2025 ..... DIRECT FUNDING ..61,623,989 |.
BGHIZ3-2U-4 .........[FUSION BUYER T 06/06/2025 ..... Tax Free Exchange ..
5029999999. Subtotal Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 92,007,602
5989999997. Total - Common Stocks - Part 3 92,007,602
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 92,007,602 XXX XXX
5999999999. Total - Preferred and Common Stocks 179,396,741 XXX 1,204,775 XXX
6009999999 - Totals 3,444,933,765 XXX 4,157,906 XXX
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STATEMENT AS OF JUNE 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- [ (10+11-| 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 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
DLGAINDLPP - DLIC GA - G1001 -
..912828-P4-6 |US TREASURY N B 1.625% 02/15/26 o |- 04/04/2025 . [ .eeniiiiii .. 100,000 103,352 |.......... 100,787 |.... 100,609 |.. ...813 |. 02/15/2026 . [1.A ........
..91282C-NG-2 | US TREASURY N B 4.000% 05/31/30 .. .. |. 06/10/2025 . | CLEAR SPRING HEALTH INSURANCE . |.... 330,000 329,175 |.... .329,175 |.. ...397 |. 05/31/2030 . [1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 430,000 432,527 429,784 1,210 XXX
..02124T-AA-1 | QATAR AIRWAYS ~ 2.950% 05/14/31 . 05/14/2025 . | Various 241,001 234,750 |.... 3,555 |. 05/14/2031 .
..06708P-AA-4 | BARBADOS GOVERNMENT  4.300% 01/15/29 . 06/18/2025 . | Redemption 100.0000 ....... |. .. 508,844 393,598 |........... , , . , , 9,141 |. 01/15/2029 . [4
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 749,845 749,845 628,348 680,938 5,346 5,346 686,285 63,560 63,560 12,696 XXX
..592098-24-2 JWET GOVT NASHVILLE & DAVIDSON SERIES B ....... . 06/10/2025 . JCall 76.9640 ..o Lo o 192,410 |........... 250,000 |........... 250,000 |........... 250,000 J.oooeeiiiiiiiis o feveeeiiiiiiiies fovceiiiiiiiieee foviiiiiiiiiiins o 250,000 f.oooeiiiiiiiiins o o Joveeieenes (50,337) |. 07/01/2043 .
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 192,410 250,000 250,000 250,000 250,000 (50,337) XXX
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 04/10/2025 . |Paydoun . . ....1,700 ... 1,670 |.... ....616 |.... .1,700 .. .35 |. 10/10/2041 .
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/10/2025 . |Paydoun . . 3,430 .3,367 | .1.243 | . 3,430 . .98 |. 10/10/2041 .
..048677-AB-4 | ATLANTIC MARINE CORP SERIES 144A  5.343 . 06/02/2025 . | Redemption 100.0000 . . 2,497 248 .73 |. 12/01/2050 .
..081331-AB-6 |BELVOIR LAND LLC ~ 5.030% 12/15/25 . . 06/15/2025 . | Redemption 100.0000 . 15,264 .26 385 | 12/15/2025 .
..140694-AA-8 | CAPMARK MILITARY HOUSING TRUST ~ 6.059 . 06/10/2025 . | Paydoun ... .3,344 .85 |. 10/10/2052 .
..14069B-AA-2 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... . 06/10/2025 . |Paydoun . 16,341 (32) 377 |. 02/10/2082 .
..14070A-AA-1 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... . 06/10/2025 . |Paydoun . . 4,452 K R 113 [. 10/10/2052 .
..14070E-AA-3 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... . 06/10/2025 . |Paydoun . ..16,641 (2,809) [........ (2,809) ...370 |. 07/10/2055 .
..347075-AB-9 | FORT CARSON FAMILY HSG LLC CO  7.860% 1 .... [. 06/16/2025 . | Redemption 100.0000 . ..10,541 (541) [evvvvvnnnn (541) ...360 |. 11/15/2029 .
..36185T-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/10/2025 . |Paydoun ... 1,282 | .38 |. 04/10/2037 .
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/10/2025 . |Paydoun . .2,13%5 .61 |. 05/10/2037 .
..38012D-AB-3 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/10/2025 . |Paydoun . ...258 |. 05/10/2080 .
..445630-AE-5 |HUNT MH BORROWER LLC ~ 6.200% 12/01/55 ....... . 06/09/2025 . | Redemption 100.0000 . , ..1,079 |. 12/01/2085 .
..445638-AF-2 | HUNT MH BORROWER LLC ~ 6.200% 12/01/55 . . 06/10/2025 . | Various .........cccunns 46,804 1,494 |. 12/01/2055 .
..50207#-AA-0 | FLEETWOOD FUNDING COMPANY LLC ~ 5.900% 0 . 06/21/2025 . | Redemption 137,419 4,052 |. 06/21/2048 .
..50208@-AA-1 |LMH SPE AM LLC  4.350% 06/21/48 . 06/23/2025 . | Various 36,667 798 |. 06/21/2048 .
. 677071-AK-8 | OHANA MILITARY COMM LLC  5.880% 10/01/5 .... . 04/01/2025 . | Redemption 100.0000 . 2,128 .70 |. 10/01/2051 .
..677071-ANM-4 | OHANA MILITARY COMM LLC ~ 5.462% 10/01/2 .... . 04/01/2025 . | Redemption 100.0000 . 44,237 1,211 |. 10/01/2026 .
..677071-AU-6 | OHANA MILITARY COMM LLC SERIES 144A 6. . 04/01/2025 . | Redemption 100.0000 . 13,004 375 |. 10/01/2051 .
..677071-AV-4 | OHANA MILITARY COMM LLC SERIES 144A 6. .... |. 04/01/2025 . |Redemption 100.0000 ....... 2,145 ....51 |. 10/01/2061 .
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 404,568 404,568 408,331 308,788 407,080 (2,513) (2,513) 11,383 XXX XXX
..01220#-AA-6 | ALBANY FINANCIAL LLC  5.660% 06/30/26 ...... . 05/21/2025 . | Redemption 100.0000 ...oeew founemniiiiiiiiiiiis oo 5,324,724 |........ 5,324,724 |........ 5,330,049 |........ 5,326,3% |...ooooveiiiiins fevneinennnn (839) e o (339) | s 5,326,057 [o.eevvevvnnnnnnn fonnnnnne (1,333) |- (1,333) |.ooeeens 247,498 |. 06/30/2026 . |1.G PL .
DLGAIMDLPP - DLIC GA - G1001 -
..03523T-BQ-0 | ANHEUSER-BUSCH INBEV WORLWIDE ~ 3.750% O .... . 04/04/2025 . ..100,000 .... 100,000 ...82,265 |............82,337 |.... ..82,497 |.. 17,503 |.... .. 1,875 |. 07/15/2042 . [1.G FE .
..04920#-AA-3 | ATLAS AIR INC  6.990% 09/24/32 .. . 06/24/2025 . | Redemption 100.0000 . .. 146,785 ..146,785 ..146,785 |. ..146,785 |. .146,785 4,075 |. 09/24/2032 . [2.C FE .
..053015-AE-3 | AUTOMATIC DATA PROCESSING ~ 3.375% . 06/15/2025 . | Call 100.0000 ......... ..4,000 . 4,000 3,997 | .4,000 |. . 4,000 | ...101 |. 09/15/2025 . [1.D FE .
..06051G-JF-7 |BANK OF AMERICA CORP SERIES MTN ~ 1.898% .... [. 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. .. 440,039 . 500,000 ..434,905 |. ..437,297 .440,063 . (23) . 7,302 |. 07/23/2031 . [1.G FE .
..06051G-JP-5 |BANK OF AMERICA CORP SERIES N 2.651% 0 . 04/29/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |. ..868,471 ..1,000,000 ..862,036 |..eeviiiiiiiiiiiens .868,536 . (65) . 16,863 |. 03/11/2032 . |1.G FE .
..090572-A0-1 |BIO RAD LABS ~ 3.700% 03/15/32 . 04/29/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |. .. 972,826 ..1,000,000 ..997,330 | ..997,997 |. .998,076 . (25,250) |. . 03/15/2032 . [2.B FE .
..09062X-AF-0 |BIOGEN INC ~ 4.050% 09/15/25 ...... . 06/27/2025 . | Call 100.0000 ......... . 4,611,000 ..4,611,000 ..4,514,833 |. . 4,580,333 |. .4,601,431 . 09/15/2025 . [2.A FE .
..009260M-AA-5 | BLACKSTONE DIV ALT ISSR SERIES A 144A . 05/15/2025 . | Redemption 100.0000 . . 2,462,000 ..2,462,000 ..2,462,000 |. . 2,462,000 |. . 2,462,000 . 05/15/2029 . 1.F FE .
..12505B-AD-2 | CBRE SERVICES INC ~ 4.875% 03/01/26 . 05/28/2025 . | Call 100.0000 ...eveveeennnnn fooeeeeiiiieeieieeens e 5,000 ....5,000 ....5,185 |. ....5,027 |. ...5,015 . 03/01/2026 . 2.A FE .
..12784#-AA-1 | CFW 55 OWNER LLC  8.139% 06/12/27 . . 06/10/2025 . | Redemption 100.0000 . 3,340,990 ..3,340,990 .. 3,340,990 |. .3,340,990 |. . 3,340,990 . 06/12/2027 . [2.A FE .
..15678E-AG-3 | CERITY PARTNERS HLDGS 23 TL ~ 9.577% 0 . 06/30/2025 . | Redemption 100.0000 . ..1,515 ....1,515 ....1,515 | .1,515 | .1,515 . 07/30/2029 . [5.B GI .
.. 172967-JT-9 | CITIGROUP INC ~ 4.400% 06/10/25 ........ . 06/10/2025 . |Maturity .....ccccovvvnnnns .. 750,000 . 750,000 ..746,925 |. ..749,778 |. 750,000 . 06/10/2025 . 2.B FE .
..18271#-AA-8 | CLARUS CAPITAL LLC  7.074% 09/30/31 . . 06/01/2025 . | Redemption 100.0000 . 12,208,586 .12,208,586 .12,208,586 |. .6,821,784 |. K 12,208,586 . 09/30/2031 . (2.B PL .
..18271#-AB-6 | CLARUS CAPITAL LLC  7.074% 09/30/31 ......... . 06/01/2025 . | Redemption 100.0000 ....ovw fornnmnniiiiiii o 4,069,529 |........ 4,069,529 |........ 4,069,529 |........2,273,928 |.eccvviiiiiiinns fennnnnnninnnnnn fov f e e 4,069,529 |.. . 09/30/2031 . |2.CPL ...
..20030N-BM-2 | COMCAST CORP  4.200% 08/15/34 ................. . 04/29/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |[.... .. 459,182 .... 500,000 |.. 458,088 |.... ....459,192 |.. . 08/15/2034 . [1.G FE ..
..23311V-AG-2 |DCP MIDSTREAM OPERATING  5.375% 07/15/2 .... |. 06/27/2025 . |Call 100.0000 ... . 3,387,000 ..3,387,000 .. 3,363,935 |. .3,381,638 . 3,386,503 . 07/15/2025 . 2.B FE ..
..25470D-AR-0 | DISCOVERY COMMUNICATIONS ~ 3.950% 03/20/ .... |. 06/30/2025 . |Various ............ . 4,111,920 .19,064,000 .18,834,373 |. 18,981,598 |. K 18,993,540 .(14,295,931) |. 03/20/2028 . [3.A FE ..
..25470D-BL-2 | DISCOVERY COMMUNICATIONS SERIES WI 4.0 .... |. 06/30/2025 . [Call 571579 v fovviiiiiiiiiiiiii o 3,115,107 |........ 5,450,000 |........ 5,554,009 |........5,091,808 |........oevvverr fovvrrnnnnnn (840) ouvvvnnnniinins oo (840) | e 5,548,121 |o.vvvvvvevninnnn fovviiiiiiiiiiins foviiiiii o (2,260,431) [. 09/15/2055 . |3.A FE ..
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..256677-AD-7 |DOLLAR GENERAL CORP  4.150% 11/01/25 ........ |. 04/29/2025 . |Call 100.0000 ... .5, s s eeeeeeeeen 5,008 ... (3] (3] .5,008 |.. . ...103 |. 11/01/2025 . |2.B FE ....
..256746-AG-3 |DOLLAR TREE INC ~ 4.000% 05/15/25 ..... . 06/15/2025 . |Maturity .. ..2,000 .2,000 .1,089 | . 1,99 | S I .2,000 o . . 05/15/2025 . |2.B FE ....
..27409L-AA-1 | EAST OHIO GAS CO THE SERIES 144A  1.300 . 06/15/2025 . |Maturity N . 7,000,000 ..7,000,000 ..6,646,150 |. .6,867,660 |. .. 132,340 |. .7,000,000 . 06/15/2025 . |1.G FE ....
..28473#-AF-2 |ELDRIDGE INDUSTRIES LLC ~ 7.180% 08/11/3 .... |. 04/29/2025 . [DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. . .1,000,000 . 08/11/2031 . |2.CPL ....
..28473#-AG-0 |ELDRIDGE INDUSTRIES LLC  7.350% 08/11/3 . 05/08/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 3,500,000 ..3,500,000 ..3,500,000 |. .3,500,000 |. . .3,500,000 . 08/11/2034 .|2.CPL ....
..302491-AX-3 |FMC CORP  5.650% 05/18/33 ................. . 05/08/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. . 1,930,078 ..2,000,000 1,927,763 |. 2,407 .1,930,170 . 05/18/2033 . |2.C FE ....
..33972P-AA-7 |FLNG LIQUEFACTION 2 LLC SERIES 144A 4. . 04/01/2025 . |Various ......ceeveuereeemmnnnaneees foreereeeemniinneees forreeeenieeeeens . (78,210) . (67,646) |. (132) (67,779) . 03/31/2038 . |2.B FE ....
. 000000-00-0 |GCM GROSVENOR DIV LLC SERIES 144A  6.00 .... |. 06/30/2025 . [Security Withdraw .. . 2,000,000 |........2,000,000 .2,000,000 |.... .2,000,000 |.. . 11/15/2031 . |2.C FE ....
. 000000-00-0 |GCM GROSVENOR DIV LLC SERIES 144A 4.25 .... |. 06/30/2025 . [Security Withdraw .. 12,670,000 |....... 12,670,000 12,670,000 |.... 12,670,000 |.. . 11/15/2030 . |1.G FE ....
..377372-AM-9 [ GLAXOSMITHKLINE CAP INC ~ 3.625% 05/15/2 .... |. 05/15/2025 . |Maturity 10,996 |. 11,000 . 05/15/2025 . |1.F FE ....
..378272-AL-2 |GLENCORE FUNDING LLC SERIES 144A  4.000 .... |. 04/16/2025 . |Maturity .1,997 | .2,000 . 04/16/2025 . |2.A FE ....
..38141G-XD-1 | GOLDMAN SACHS GROUP INC ~ 5.739% 05/15/2 .... |. 05/15/2025 . |Various ... ... 14,001 |.... ..68,000 |.. . 05/15/2026 . |2.A FE ....
..38148L-AE-6 |GOLDMAN SACHS GROUP INC ~ 3.750% 05/22/2 .... |. 05/22/2025 . |Maturity eeennnn. 48,902 ... ..49,000 |.. . 05/22/2025 . |2.A FE ...
..413875-AR-6 |HARRIS CORPORATION  3.832% 04/27/25 .... . 04/27/2025 . |Maturity .. ..2,000 .2,000 .1,082 | . 1,99 | .2,000 . 04/27/2025 . |2.B FE ....
..422185-AD-0 |HEALTH CARE SVC CORP  1.500% 06/01/25 . . 06/01/2025 . |Maturity N . 6,000,000 ..6,000,000 ..5,716,800 |. .5,900,022 s N .6,000,000 o | s . 06/01/2025 . |2.A FE ....
..438516-CF-1 |HONEYWELL INTERNATIONAL  1.750% 09/01/3 .... |. 04/29/2025 . [DLSAIMDLPP DLIC SA-G1001-PRT .. |. .. 413,884 . 500,000 410,097 [ ..3,819 | 413,916 . (32)). . ) . 09/01/2031 . |1.F FE ....
..581557-BC-8 | MCKESSON CORP  4.883% 03/15/44 ..... . 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. . 1,086,440 ..1,000,000 ..1,184,770 |. 1,145,650 |. (1,772) |. 1,143,878 . (57,438) |. .. .30, . 03/15/2044 . |2.A FE ...
..620076-AH-2 | MOTOROLA SOLUTIONS INC ~ 7.500% 05/15/25 . 06/15/2025 . Maturity ...oooovvvnniiiiiiiiinines e [ 5,000 .... 5,000 L...5,770 |. ....5,049 |. .. (49) ). ...5,000 A - . 05/15/2025 . |2.B FE ....
..670346-AR-6 | NUCOR CORP  2.000% 06/01/25 . 06/01/2025 . |Maturity . 4,000,000 ..4,000,000 ..3,838,640 |. . 3,943,071 .4,000,000 . 06/01/2025 . |2.A FE ....
..72079%-AA-9 | PIERMONT INVESTORS LLC  5.630% 06/30/25 . 05/21/2025 . | Redemption 100.0000 . . 3,879,011 .. 3,879,011 ..3,882,890 |. .3,879,488 |. . 3,879,206 . 06/30/2025 . |1.G PL ....
..72079%-AA-9 | PIERMONT INVESTORS LLC  5.630% 06/30/25 .... |. 06/30/2025 . [Maturity .. 46,082,455 .46,082,455 .46,128,537 |. 46,088,115 |. 46,082,455 . 06/30/2025 . |1.G PL ....
..740189-AM-7 |PRECISION CASTPARTS CORP  3.250% 06/15/ .... |. 06/15/2025 . [Maturity .......cooovvivvmnnnnnienns foovviinnns s 5,000 ....5,000 ... 4,903 |. ... 4,993 | ...5,000 . 06/15/2025 . |1.C FE ....
..75684*-AA-3 |RED OAK INVENTORY FINANCE LLC A  7.830% . 06/17/2025 . |Redemption 100.0000 . 17,500,000 .17,500,000 .17,500,000 |. 13,854,697 |. 17,500,000 . 02/16/2034 . |2.CPL ....
..84859D-AD-9 [SPIRE MISSOURI INC ~ 5.150% 08/15/34 .... . 04/29/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. 169,748 . 165,000 . ..169,564 .169,439 . 08/15/2034 . |1.F FE ....
..87236Y-AD-0 |TD AMERITRADE HOLDING CO  3.625% 04/01/ . 04/01/2025 . |Maturity ..5,000 .5,000 .4,99 | . 04/01/2025 . |1.G FE ....
..87264A-BB-0 [T MOBILE USA INC SERIES WI ~ 3.500% 04/1 .... |. 04/15/2025 . |Maturity ,000,000 .12,000,000 . ,941,708 |. . . 04/15/2025 . |2.B FE ....
..89578%-AA-3 | TRIA CAPITAL PARTNERS LLC  7.000% 08/25 .... |. 04/29/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT .. 997,050 ..1,000,000 ..1,000,000 |. 21,000,000 [.ooeevveniiieee oeeeenieeeees . 08/25/2030 . |1.G PL ....
..89578%-AA-3 | TRIA CAPITAL PARTNERS LLC  7.000% 08/25 .... |. 01/15/2025 . |Redemption 100.0000 . . 22,036,746 .22,036,746 .21,957,214 |. 21,968,730 |. . . 08/25/2030 . |1.G PL ....
..89578*-AB-1 | TRIA CAPITAL PARTNERS LLC  8.000% 08/25 .... |. 01/15/2025 . |Redemption 100.0000 ....... IUUUTRUUTR S 22,918,234 |....... 22,918,234 |....... 22,902,421 |....... 22,791,691 [oooeeeeiiiieee o (1) e o @) e s 22,903,191 . 08/25/2030 . |1.G PL ....
..89578*-AB-1 | TRIA CAPITAL PARTNERS LLC  8.000% 08/25 .... |. 06/30/2025 . [Security Withdraw ................ 87,389,134 |....... 87,443,319 |[....... 87,385,415 |.......83,459,345 |.... 87,389,134 |.. . 08/25/2030 . |1.G PL .
..92343V-FR-0 | VERIZON COMMUNICATIONS ~ 1.750% 01/20/31 . 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. .. 840,085 ..1,000,000 . 828,711 ..832,240 |. .840, 152 . 01/20/2031 . |2.A FE ..
..92345Y-AD-8 |VERISK ANALYTICS INC ~ 4.000% 06/15/25 . . 04/21/2025 . | Call 100.0000 ............... .. 100,000 . 100,000 . ...99,897 |. ..99,966 . 06/15/2025 . |2.B FE ...
..98258P-AC-1 |WT HOLDINGS INC SERIES QIB 144A  6.500% .... |. 05/08/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... . 1,034,047 ..1,100,000 01,027,499 |.... 1,034,317 |.. . 04/30/2028 . |3.A FE ...
..98389B-AR-1 [ XCEL ENERGY INC ~ 3.300% 06/01/25 .. . |- 0670172025 . [Maturity ...coovvviiinniiiiiiiiiinns e e 1,000 .... 1,000 . ...1,000 |.. . 06/01/2025 . |2.B FE ...
..BES3UC-KN-1 | INVERIS INT FO  9.446% 03/19/28 ... . 06/30/2025 . | Redemption 100.0000 . .. 100,000 . 100,000 . 100,000 |. . 100,000 |. 100,000 . 03/19/2028 . |2.B Z .....
..BES431-FF-6 |LXA AVIATION LEASING 3 DAC ~ 7.960% 09/0 .... |. 04/21/2025 . Redemption 100.0000 . . .. 449,753 ..449,753 ..449,753 |. ..449,753 |. .449,753 . 09/03/2029 . |2.C FE ...
..BES43A-0B-3 |KOMLINE SANDERSON GROUP INC 10.069% 09/ .... |. 06/30/2025 . |Redemption 100.0000 ....... ....316 |.. 3 |. 09/06/2029 . |5.B GI ..
..BES44P-90-5 |MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO .... |. 05/28/2025 . [Redemption 100.0000 ....... foeeeeeeiiiiiiiiins |oeeen. 5,566,672 ... 5,566,672 |........ 5,566,672 |........4,503,065 |...ceooviiiiinns Jonniiiiiiiiiins e e e o 5,566,672 |.. . 1070172029 . |1.A ........
..BES4G6-08-5 |KWOR HOLDINGS LP TERM LOAN ~ 9.546% 02/2 .... |. 05/02/2025 . [WHITNEY FUNDING, LLC A ..8,231,707 ..9,967,249 |. N .9,899,281 (1,746,867) |... (1,746,867) |.. . 02/28/2030 . |2.B Z ..
..00774M-AZ-8 | AERCAP IRELAND CAPITAL DAC  3.850% 10/2 . 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. . 1,173,729 .. 1,500,000 1,154,805 |. .1,183,912 .(10,184) [ (10,184) |.. . 10/29/2041 . |2.A FE ...
..50247V-AC-3 [LYB INTL FINANCE BV ~ 4.875% 03/15/44 . 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. . 1,095,811 ..1,000,000 ..1,124,170 |. 01,101,917 |. .1,100,720 .(4,909) |. (4,909) |.. . 03/15/2044 . |2.B FE ...
..53044Y-AF-0 |LLOYDS BANK PLC ~ 4.450% 05/08/25 .. . 05/08/2025 . |Maturity .. ..200,000 . 200,000 ..199,880 |. ..199,993 |. 200,000 . . . 05/08/2025 . |1.G FE ...
..597433-AC-5 | MIDLAND BANK PLC  7.650% 05/01/25 . . 05/01/2025 . |Maturity .. 50,000 ...50,000 58,906 |. 50,911 50,000 . . 05/01/2025 . |2.A FE ...
..606822-CF-9 |MITSUBISHI UFJ FIN GRP  3.837% 04/17/26 . 04/17/2025 . | Call 100.0000 ..300,000 . 300,000 ..298,074 |. ..298,425 |. .298,772 1,228 . 04/17/2026 . |1.G FE ...
..606822-DA-9 [MITSUBISHI UFJ FIN GRP  5.541% 04/17/26 .... |. 04/17/2025 . |Call 100.0000 ..1,800,000 ..1,806,624 |. .1,803,370 |. ,800,000 . . 04/17/2026 . |1.G FE ...
..87164K-AG-9 | SYNGENTA FINANCE NV SERIES 144A  4.892% .... |. 04/24/2025 . [Maturity ..... . 200,000 ..199,894 |. ..199,995 |. 200,000 . 04/24/2025 . |2.B FE ...
..BES497-QC-2 |VOLOFIN CAPITAL MGMT GROUP 10.000% 06/1 .... |. 06/16/2025 . |Redemption . . .. 5,664,296 ..5,664,296 |. 5,664,296 |. ,664,29 . 06/15/2037 .|12.C Z .....
..G9406%-AA-2 | VIRGIN ATLANTIC AIRWAYS LTD  7.042% 09/ .... |. 06/30/2025 . [Redemption 100.0000 . .. 750,000 . 750,000 . 750,000 |. ..501,441 750,000 . 09/23/2028 . |2.A PL ..
..G9406%-AA-2 | VIRGIN ATLANTIC AIRWAYS LTD  7.042% 09/ . 05/30/2025 . | Redemption 100.0000 . . 1,500,000 .. 1,500,000 ..1,500,000 |. 1,002,882 |. .1,500,000 o | . 09/23/2028 . |2.C FE ..
..BRT1AP-ZU-6 |RAC BOND CO PLC SENIOR SECURED  4.870% . 06/04/2025 . | Call 100.1410 ... . 1,354,707 1,352,800 ..1,161,067 |. 1,324,827 |. . 1,434,498 .(81,698) |. 176,29 |.. . 05/06/2046 . |2.B FE ..
..00175P-AC-7 | AMN HEALTHCARE  4.000% 04/15/29 ......... . 05/06/2025 . | DLICGA-CIO .. .. 892,081 ..1,000,000 . 890,700 |. .892,081 o | . 04/15/2029 . |3.C FE ..
..00404A-AQ-2 | ACADIA HEALTHCARE CO INC ~ 7.375% 03/15/ . 05/06/2025 . | DLICGA-CIO .. . 1,616,945 ..1,600,000 ..1,617,026 |. - . 1,616,945 . 03/15/2033 . |4.A FE ..
..03027X-BW-9 | AMERICAN TOWER CORP  4.050% 03/15/32 ... . 05/06/2025 . | DLICGA-CIO ..... . ..1,000,000 . ..996, 106 R o | . 03/15/2032 . |2.B FE ..
..11134L-AH-2 [ BROADCOM CRP CAYMN FI SERIES WI  3.875% .... |. 06/04/2025 . | GOLDMAN SACHS & C0. LLC ....coooifoeeeevviivnnnnnnnnes [.....3,319,043 |........ 3,345,000 (1,472)]........ (1,472) . 01/15/2027 . |2.A FE ..
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..12769G-AD-2 | CAESARS ENTERTAINMENT INC ~ 6.000% 10/15 .... [. 05/06/2025 . | DLICGA-CIO .. .. 786,456 .... 850,000 ... 786,080 |.... ... 376 | 786,456 |.. .. 3,117 |. 10/15/2082 . [4.C FE ....
..14988#-AA-1 | CEAMER FINANCE LLC ~ 3.690% 03/24/31 .... . 05/15/2025 . | Paydoun . ..217,015 ..217,015 ..212,675 |. ..214,114 .217,015 4,154 |. 03/24/2031 .|12.B PL ....

..149898-AA-2 | CEAMER FINANCE LLC  6.920% 11/15/37 . . 05/15/2025 . | Paydoun . .. 173,060 . 173,060 . 173,060 |. . 173,060 |. 173,060 6,098 |. 11/15/2087 . [2.B PL ..

..155431-AA-7 | CENTRAL STORAGE TRUST SERIES 144A  4.82 . 05/01/2025 . | Redemption 100.0000 . . 02/01/2038 . [1.C FE ..
..194160-BX-7 | COLGATE PALMOLIVE CO SERIES MTNB  7.600 .... [. 05/19/2025 . |Maturity .............cce. . 05/19/2025 . [1.E FE ..

..247361-ZX-9 |DELTA AIR LINES INC SERIES 144A  7.000% .... (. 05/01/2025 . |Redemption 100.0000 . . 05/01/2025 . (2.B FE ..

..25470D-AD-1 | DISCOVERY COMMUNICATIONS ~ 6.350% 06/01/ .... [. 06/30/2025 . |Tax Free Exchange .. ...88,642 |. . 06/01/2040 . [3.A FE ..

..25470D-AJ-8 | DISCOVERY COMMUNICATIONS ~ 4.875% 04/01/ .... |. 06/30/2025 . |Tax Free Exchange . .2,783,633 |.... . . . 04/01/2043 . 3.A FE ..

..25470D-AS-8 | DISCOVERY COMMUNICATIONS ~ 5.000% 09/20/ .... . 06/30/2025 . |Tax Free Exchange .. .... 471,000 ...20,333 |.... ....481,302 |.. . 09/20/2037 . 3.A FE ..

..256677-AM-7 | DOLLAR GENERAL CORP  5.500% 11/01/52 ... . 05/06/2025 . | DLICGA-CIO .. ..2,500,000 . 2,497,874 |. . 2,497,886 . 11/01/2052 . [2.B FE ..

..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC  3.080% 06/30/3 .... |. 06/30/2025 . |Various ..209,100 .. ..209,100 .209, 100 , . 06/30/2039 . [2.C FE ..

..34417V-AA-5 | FOCUS FINANCIAL PARTNERS LLC SENIOR SECU .... . 05/29/2025 . | CROSS ...... 1,012,500 |........ .980,561 .15,000 |. 09/15/2031 . [4.B FE ..

.. 34964C-AH-9 | FORTUNE BRANDS INNOVATIO  5.875% 06/01/ .... [. 05/06/2025 . |Various .........ccccccevvvvvviininns fooverennninnnnnnnnns s 4,001,351 |........ 4,000,000 |........ 4,000,824 |........ 4,001,358 [ooevvveveeennnnn fooeeiieaaaa (D oo e d(M e e 4,001,351 [oooiiiiiiiiies i e e 101,833 |. 06/01/2033 . 2.B FE ..

JANE STREET EXECUTION SERVICES

..37954F-AJ-3 | GLOBAL PRTNS LP GLP FIN CORP  6.875% 01 .... |. 06/10/2025 . 250,000 250,000 |...........250,000 |.... ....250,000 |.. . 01/15/2029 . [4.A FE ...
..37959E-AB-8 |GLOBE LIFE INC ~ 4.800% 06/15/32 . 06/25/2025 . | Various .. 1,250,000 ..1,245,900 |. 1,246,832 |. . 1,247,002 . 06/15/2032 . 2.A FE ...
..37959E-AC-6 |GLOBE LIFE INC 5.850% 09/15/34 ... . 06/24/2025 . | Various ... , .. 3,250,000 .. 3,247,477 |. .3,247,704 |. . 3,247,892 . 09/15/2034 . [2.A FE ...
..477164-AA-5 | JETBLUE AIRWAYS CORP SERIES 1A 4.000% . 05/15/2025 . | Redemption 100.0000 . .24,539 24,539 ... 24,539 |. 24,539 .. 24,539 . 11/15/2032 . [2.B FE ...
..527298-BV-4 |LEVEL 3 FINANCING INC SENIOR SECURED 144 .... |. 06/30/2025 . |Cal | 116.2645 ... .. 107,655 92,595 ..102,845 |. .102,340 . 11/15/2029 . [4.A FE ...
. 670001-AL-0 |NOVELIS CORP SENIOR SECURED 144A  6.875 . 05/02/2025 . | MORGAN STANLEY & CO .. ..408,000 . 400,000 ..398,400 |. . .398,430 . 01/30/2030 . [3.C FE ...
..67059T-AH-8 |NUSTAR LOGISTICS LP  6.375% 10/01/30 ... . 06/05/2025 . | GOLDMAN SACHS & CO. LL( . 1,278,125 .. 1,250,000 ..1,250,000 |. . 1,250,000 .1,250,000 . 10/01/2030 . [3.A FE ...
..682691-AH-3 | ONEMAIN FINANCE CORP  6.625% 05/15/29 . 05/29/2025 . | TRADEWEB DIRECT LLC .. .. 303,321 . 300,000 . 300,000 |. . 300,000 |. 300,000 . 05/15/2029 . [3.B FE ...
..68389X-BC-8 | ORACLE CORP  2.950% 05/15/25 .......... . 05/15/2025 . | Various ... .. 444,000 ..444,000 .. 422,324 ..442,637 |. .444,000 . 05/15/2025 . [2.B FE ...
..758200-AC-6 |RELX CAPITAL INC SERIES MTN  7.500% 05/ . 05/15/2025 . |Maturity ..100,000 . 100,000 115,164 . 100,980 |. 100,000 . 05/15/2025 . [1.G FE ...
..75972Y-AA-Q | RENAISSANCERE FINANCE ~ 3.700% 04/01/25 ..... |. 04/01/2025 . |Redemption ..300,000 . 300,000 ..288,538 |. ..299,49% 300,000 . 04/01/2025 . [1.G FE ...
..810186-AX-4 | SCOTTS MIRACLE-GRO CO/THE ~ 4.000% 04/01 . 05/15/2025 . |LIQUIDNET INC. .......... .. 892,500 ..1,000,000 . 866,200 |..eevvriiiiiniinnnns .867,725 . 04/01/2031 . [4.C FE ...
..02838@-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 . 06/30/2025 . | Redemption 100.0000 . ... 16,399 . ...16,399 |. 16,399 ..16,399 . 10/14/2049 . [1.F PL ...
..303901-B0-4 | FAIRFAX FINL HLDGS LTD  6.100% 03/15/85 .... . 04/28/2025 . |Tax Free Exchange ........2,064,822 |.... .2,064,621 |.. . 03/15/2085 . [2.B FE ...
..68306M-AA-7 | ONT GAMING GTA OTG CO IS  8.000% 08/01/ .... |. 05/16/2025 . | Various , 147,175 |........... 147,012 |.... .... 146,902 |.. . 08/01/2030 . [4.C FE ...
..65638X-AE-1 | NOMURA INTERNATIONAL FUNDING P SENIOR UN .... [. 04/01/2025 . |Security Withdraw .. .19,960,000 ..2,273,444 |. .2,277,29 . 12/15/2067 . [1.G FE ...
..117020-AA-4 | BRUNSWICK ASSET FINANCING LLC ~ 5.750% O .... . 06/30/2025 . |Redemption 100.0000 . ..5,941,463 ..5,041,463 |. .5,041,463 . 07/02/2028 . [1.E PL ...
..401378-AB-0 | GUARDIAN LIFE INSURANCE SERIES 144A 4. .... [. 06/30/2025 . |Security Withdraw ................ ...2,045 |.. . 06/19/2064 . [1.D FE ...
..BES3XC-U5-6 | CERITY PARTNERS HLDGS 23 TL CERITY - DDT .... |. 03/31/2025 . |Redemption 100.0000 ....... .4, 4,207 |.. . 07/28/2029 . |2.B Z .....
..BES3XC-U5-6 | CERITY PARTNERS HLDGS 23 TL CERITY - DDT .... |. 06/30/2025 . |Redemption 100.0000 . ..4,544 . . . 4,544 . 07/28/2029 . [5.B GI ...
..00452A-AA-8 | ACCIDENT FUND INS CO AM SERIES 144A 8. .... [. 06/30/2025 . |Various ............... .. 486,617 ..486,638 . (21) 486,617 , . 08/01/2032 . [2.B FE ...
..575767-AM-0 | MASSACHUSETTS MUT LIFE INS CO  5.077% 0 .... [. 06/30/2025 . |Security Withdraw . 2,250,000 K .2,250,000 |. . .2,250,000 100,271 |. 02/15/2069 . 1.D FE ...
..628312-AE-0 | MUTUAL OF OMAHA INS CO SERIES 144A 6.1 . 06/30/2025 . | Security Withdraw . 3,500,000 ..3,500,000 ..3,500,000 |. .3,500,000 |. ) K .3,500,000 206,080 |. 01/16/2064 . |1.G FE ...
..628312-AE-0 | NATIONAL LIFE INSURANCE CO SERIES 144A ....... . 06/30/2025 . | Various ......coceeeeiiiiiiiiiiiiiins Jovvrrrrrnrinniiieins fonnns 7,877,719 |........ 7,750,000 |........ 7,633,750 |........ 7,854,857 |.... ....22,862 |. ..22,862 |... PP TP 7,877,719 |.. P ...386,531 ). 07/19/2068 . [1.G FE ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 384,434,530 420,206, 427 401,379,625 362, 193,398 378,778 (149,663) 403, 335,060 257,993 (1,579,123) | (1,321,130) (310, 198) XXX XXX
..02377A-AA-6 | AMERICAN AIRLINES SERIES A 3.700% 10/0 .... (. 04/01/2025 . | Redemption 100.0000 ....... ... 99,034 ...99,034 ...96,806 |............98,359 |[.... U ..98,465 |.. 568 1,832 |. 10/01/2026 . [2.B FE ...
..45082D-AA-5 | IBERIA PASS THROUGH TRUST 2022  4.790% ...... [. 04/15/2025 . | Redemption 100.0000 . .. 100,544 .. 100,544 ..100,544 |. ..100,544 |. .100,544 . 2,408 |. 10/15/2087 . [1.G PL ...
..84858D-AA-6 | SPIRIT AIR 2015-1 PTT A 4.100% 10/01/2 .... [. 04/01/2025 . |Various ............... .. 12,192 . . .. 12,192 | .. 12,192 ...250 |. 10/01/2029 . [3.A FE ...
..003461-AA-1 |US AIRNAYS INC ~ 3.950% 11/15/25 .............. . 05/16/2025 . | Call . 1,938,681 . , . , ........ 1,031,957 |.... .1,034,630 |.. .38,502 |. 11/15/2025 . [2.A FE ...
..90346I1-AA-1 |US AIRNAYS INC ~ 3.950% 11/15/25 .............. . 05/15/2025 . | Redemption .. 202,833 ..202,833 ..201,848 |...........202,129 |.... 202,447 |.. 4,006 |. 11/15/2025 . 2.A FE ...
..90032P-AA-6 |UNITED AIRLINES INC SERIES A 4.000% 04 . 04/11/2025 . | Various ........cccceeeee .. 178,199 ..178,199 LA77,144 . 177,513 | 177,664 3,564 |. 04/11/2026 . |1.G FE ...
..009088-AA-3 | AIR CANADA  3.750% 06/15/29 . 06/15/2025 . | Redemption 100.0000 . . . 8,680 . 7,920 .8,146 |. .8,232 ...163 |. 06/15/2029 . [1.E FE ...
..00931G-AA-7 |UNITED AIR 2020 1 A PTT SERIES 20 1 5. .... [. 04/15/2025 . | Redemption 100.0000 ....... 1,687 |. 10/15/2027 . |1.E FE ...
..11042C-AB-6 |BRITISH AIR 21 1 B PPT SERIES 144A 3.9 .... . 06/15/2025 . | Redemption 100.0000 3,387 |. 03/15/2033 . [1.E FE ...
..00909D-AA-1 |AIR CANADA SERIES 144A  5.250% 04/01/29 .... |. 04/01/2025 . |Redemption 100.0000 . ...990 |. 04/01/2029 . [1.F FE ...
..02376*-AA-0 | AMERICAN AIRLINES PTT ~ 4.140% 06/15/27 ..... |. 06/16/2025 . |Redemption 100.0000 . 1,148 |. 06/15/2027 . [1.E PL ...
..023765-AA-8 | AMER AIRLINE 16 2 AA PTT SERIES AA 3.2 .... . 06/15/2025 . | Redemption 100.0000 . .90 |. 06/15/2028 . [1.F FE ...
..02376A-AA-7 | AMER AIRLINE 17 2 AA PTT SERIES AA 3.3 .... . 04/15/2025 . | Redemption 100.0000 . 113 [. 10/15/2029 . |1.E FE ...
..023771-R9-1 | AMER AIRLINE 16 3 AA PTT  3.000% 10/15/ .... |. 04/15/2025 . | Redemption 100.0000 . .56 |. 10/15/2028 . [1.F FE ...
..11042T-AA-1 |BRITISH AIR 18 1 AA PTT SERIES 144A 3. .... [. 06/20/2025 . |Various ... 41 ). 03/20/2033 . [1.C FE ...
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..62027#-AT-3 |NFL VENTURES LP  3.420% 04/15/45 ............. . 04/15/2025 . | Redemption 100.0000 .. 12,604 ...12,604 |.... .. 12,604 |.. ...216 |. 04/15/2045 . [1.E FE ..
..90932J-AA-0 |UNITED AIR 2019 2 AA PTT SERIES AA 2.7 . 05/01/2025 . | Redemption 100.0000 . 6,382 .5,680 |. 5,717 . 05/01/2032 . (1.E FE ....
..BGHO3H-LK-9 | WYNDHAM HOTELS RESORTS INC ~ 6.077% 05/2 .... |. 06/30/2025 . |Redemption 100.0000 . , . 1,250 , K .1,249 | 1,249 . 05/24/2030 . [3.A FE ...
..G1981*-AA-2 | CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% 09 .... (. 06/30/2025 . |Redemption 100.0000 . 224 910 ..224,910 218 634 |. ..218,971 .219,037 . 09/30/2045 . [1.D PL ...
..009088-AB-1 |AIR CANADA SERIES 144A  4.125% 06/15/29 .... |. 06/15/2025 . |Redemption 100.0000 . .29,235 29,235 27,925 |. . 06/15/2029 . [2.B FE ...
..11042C-AA-8 |BRITISH AIR 21 1 A PPT SERIES 144A 2.9 . 06/15/2025 . | Various .........cceeunn. 17,626 17,626 16,847 |. . 03/15/2035 . [1.C FE ...
.. 11044M-AA-4 |BRITISH AIRWAYS PLC 20-1A SERIES 144A . . |- 05/15/2025 . [ Redemption 100.0000 ....... |[.... .. ... 19,880 ... 19,880 ...19,914 |.... . 11/15/2082 . [1.F FE ..
0129999999. Subtotal - Issuer Credit Obl|gat|ons - Single Entity Backed Obl|gat|ons (Unaffiliated) 3,194,595 3,194,595 3,144,970 3 128,031 3, 161 409 XXX XXX
..002446-AB-0 | AG TWIN BROOK CAPITAL INCOME  7.780% 03 .... [. 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |.... R 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [....ovvrmerunnnn foovemiiiiiiiiins fooviis e e [ 1,000,000 |.. . 03/19/2029 . [2.B FE ...
..48661@-AA-5 |KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.060% O .... (. 05/12/2025 . | Redemption 100.0000 . 10,799,698 .10,799,698 .10,799,698 |. 4,611,525 |. 10,799,698 . 02/05/2026 . [1.E FE ...
..48661@-AA-5 |KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.060% O .... [. 06/09/2025 . |Redemption 100.0000 . 35,620,802 .35,620,802 .35,620,802 |. 15,210,262 |. 35,620,802 . 02/05/2026 . [1.F FE ...
..873436-AC-5 |AG TWIN BROOK CAPITAL INCOME SERIES C . 04/29/2025 . | DLSAIMDLPP DLIC SA-G1001-PR . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 .1,000,000 . 10/15/2029 . [2.B FE ...
..BES4EH-00-1 |RUNWAY TERM LOAN  9.080% 02/25/30 .... . 06/30/2025 . | Redemption 100.0000 . . 100,000 . 100,000 |. 100,000 | . 02/25/2030 . [2.C FE ...
..85571B-AY-1 | STARWOOD PROPERTY TRUST SERIES 144A 4. . 06/24/2025 . | Various .. .. 1,250,000 .. 1,250,000 |.... .1,250,000 |.. . (20,597) |....... (20,597) . 01/15/2027 . [3.C FE ...
0169999999. Subtotal - Issuer Credit Obllgatlons - Bonds Issued from SEC-| Reglstered Busmess
Development Corps, Closed End Funds & REITS (Unaffiliated) 49,749,903 49,770,500 49,770,500 49,770,500 (20,597) (20,597) XXX XXX
..12664U-AC-9 | CVAUSA MANAGEMENT LLC 10.796% 05/22/29 ..... |. 03/31/2025 . |Redemption 100.0000 . . 6,624,656 ..6,624,656 ..6,624,656 |. .6,624,656 . 05/22/2029 . [3.B PL ...
.. 12664U-AE-5 | CVAUSA MANAGEMENT LLC 10.796% 05/22/29 ..... |. 03/31/2025 . |Redemption 100.0000 . . 2,773,112 ..2,773,112 .2,773,112 | .2,773,112 . 06/22/2029 . [3.B PL ...
..48825C-AC-9 |KELSO INDUSTRIES KELSO HVAC - DDTL 10.0 .... |. 04/04/2025 . |Tax Free Exchange 1,022,222 1,022,222 1,022,222 |. 1,022,222 . 12/31/2029 . |4.CPL ...
..BES2U3-J0-5 |CGI AUTOMATED MANUFACTURING LL 11.436% . 04/11/2025 . | Redemption 100.0000 . ... 74,866 ... 74,866 ... 74,866 |. .. 74,866 . 12/17/2026 . [5.B GI ...
..BES38G-FT-0 |CHOREO BUYER LLC  0.000% 02/18/28 . . 04/21/2025 . | Redemption 100.0000 . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 . 02/18/2028 . [4.C FE ...
..BES3HJ-CIi-0 | ARCHER ACQUISITION LLC ~ 9.292% 10/0 . 06/30/2025 . | Redemption 100.0000 . ..2,497 . 2,4% . 10/06/2029 . [5.B GI ...
..BES3JS-PWi-4 | CHERRY BEKAERT LLP 10.046% 06/30/28 . . 06/30/2025 . | Redemption 100.0000 . ..6,392 . 6,339 . 06/30/2028 . [5.B Gl ...
..BES3SF-PD-4 | INSURVIA REV  10.072% 03/08/30 ......... . 06/23/2025 . | Redemption 100.0000 . ..625 000 .619,715 . 03/08/2030 . [5.B GI ..
..BES3XC-UB-0 | CERITY PARTNERS HLDGS 23 TL 10.057% 07/ . 05/01/2025 . | Redemption 100.0000 . .. 449,884 .449,884 . 07/28/2029 . |2.B Z .
..BES3ZM-YF-6 |MARINA ACQUISITION INC ~ 9.296% 06/27/30 . 05/12/2025 . | Redemption 100.0000 . ..350,000 .350,000 . 06/27/2030 . [2.B Z
..BES45J-DI-2 | ACC RISK MGMT DDTL ~ 9.067% 10/30/29 .... . 05/20/2025 . | Redemption 100.0000 . ..510,000 510,000 . 10/30/2029 . [2.B Z ..
..BES474-00-7 | ACC RISK MGMT DDTL ~ 9.030% 10/30/29 .... . 06/30/2025 . | Redemption 100.0000 . . 10/30/2029 . [5.B GI ...
..BES48Z-E8-3 | TROPICAL BIDCO REVOLVER ~ 9.046% 12/09/3 .... |. 04/11/2025 . |Redemption 100.0000 ....... , , . 12/09/2030 . [5.B Gl ...
..BES4GY-06-8 | MODERA WEALTH MANAGEMENT LLC TERM LOAN ...... . 06/25/2025 . | Various 22 704,729 |....... 22 704 729 , . 03/27/2030 . [2.C FE ...
..BES4GY-06-8 | MODERA WEALTH MANAGEMENT LLC TERM LOAN . . 06/30/2025 . | Redemption 100.0000 . .. 180,738 . 180,738 174,835 . 03/27/2030 . [2.C FE ...
..08078U-AM-5 |BELRON FINANCE 2019 LLC 1L CL TLB  7.06 .... (. 06/30/2025 . |Redemption 100.0000 . . 2,432 . 10/16/2031 . [3.C FE ...
..12510M-AB-5 | CCRR PARENT INC ~ 8.691% 03/06/28 ............. . 06/30/2025 . | Redemption 100.0000 . 03/06/2028 . [5.C FE ...
..35180Y-AB-9 | FRANCHISE GROUP INC ~ 9.222% 03/10/26 ........ . 06/06/2025 . | Tax Free Exchange . 03/10/2026 . |6. FE .....
..69889P-AE-5 |PAR PETROLEUM LLC TERM LOAN B 8.009% 0 . 06/30/2025 . | Redemption 100.0000 . . 02/28/2030 . [4.A FE ...
..89378X-AH-7 | TRANSNETWORK LLC TERM LOAN ~ 9.827% 12/3 .... |. 06/30/2025 . |Redemption 100.0000 . . 12/30/2030 . [4.B FE ...
..BGH75F-FZ-9 | FIRST BRANDS GROUP LLC  9.528% 03/30/27 .... |. 06/30/2025 . |Redemption 100.0000 . 03/30/2027 . [4.A FE ...
..BGH7B8-TU-4 |VC GB HOLDINGS | CORP  8.083% 07/21/28 ..... . 04/28/2025 . | Various . 07/21/2028 . [4.B FE ...
..BGH7DD-73-5 | STANDARD INDUSTRIES INC ~ 6.324% 09/22/2 . 06/23/2025 . | Redemption 100.0000 . . 09/22/2028 . [2.C FE ...
..BGH7JO-MX-7 |FR REFUEL LLC ~ 9.191% 11/08/28 .......... . 06/30/2025 . | Redemption 100.0000 . . 11/08/2028 . [4.C FE ...
..BGH7LW-DN-3 | ASP DREAM ACQUISITION CO LLC ~ 8.677% . 04/30/2025 . | Redemption 100.0000 . . 12/15/2028 . [4.C FE ...
..BGH7UE-ZT-6 |AL GCX HOLDINGS LLC  7.060% 05/17/29 . 04/01/2025 . | BARCLAYS CAPITAL ... . 05/17/2029 . [4.A FE ...
..BGHBAC-AR-3 | ASURION LLC ~ 8.677% 08/19/28 . . 06/30/2025 . | Redemption 100. . . 08/19/2028 . [4.A FE ...
..BGHBRL-KV-3 | XEROX CORP  8.327% 11/17/29 ... . 04/11/2025 . | Redemption 100.0000 . . 11/17/2029 . [3.B FE ...
..BGH91G-4P-1 | MODENA BUYER LLC TL  8.781% 07/01/31 . 04/30/2025 . | Redemption 100.0000 . . 07/01/2031 . [4.B FE ...
..BGHI1K-MC-1 | FRANKLIN SQUARE HOLDINGS LP  6.577% 04/ .... |. 06/30/2025 . |Redemption 100.0000 . . 04/25/2031 . [3.B FE ...
..BGHO2J-XR-8 | SS C TECHNOLOGIES HOLDINGS INC ~ 6.327% . 04/30/2025 . | Redemption 100.0000 . . 05/09/2031 . [3.A FE ...
..BGHO31-84-5 |CPI HOLDCO B LLC  6.327% 05/17/31 .... . 06/30/2025 . | Redemption 100.0000 . . 05/17/2031 . 3.B FE ...
..BGHI3P-31-3 | GO DADDY OPERATING COMPANY LLC ~ 6.077% . 06/30/2025 . | Redemption 100.0000 . . 05/30/2031 . [3.B FE ...
..BGHO4P-DC-7 | ASSETMARK FINANCIAL HLDGS TL  7.282% 09 .... (. 06/30/2025 . |Redemption 100.0000 . . 09/05/2031 . [4.A FE ...
..BGHO4S-FP-0 | TRANS UNION LLC  6.077% 06/24/31 ........ . 06/30/2025 . | Redemption 100.0000 . . 06/24/2031 . 3.B FE ...
..BGHO57-SA-4 | CLARIOS GLOBAL LP TL  6.827% 05/06/30 . . 06/30/2025 . | Redemption 100.0000 . . 05/06/2030 . [4.A FE ...
..BGHO6A-D5-3 | APRO LLC 1L TL  8.064% 07/09/31 .............. . 06/30/2025 . | Redemption 100.0000 . 07/09/2031 . [4.B FE ...
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..BGHIBA-GK-7 |UGI ENERGY SVCS LLC 1L TL  6.827% 02/22 .... |. 06/30/2025 . |Redemption 100.0000 . .22 | 02/22/2030 . (3.C FE .
..BGHI6M-7A-3 | TRIPADVISOR INC ~ 7.077% 07/08/31 ..... . 06/30/2025 . | DIRECT FUNDING . 07/08/2031 . [3.C FE ..
..BGHI6M-7A-3 | TRIPADVISOR INC  7.077% 07/08/31 .. . 06/30/2025 . | Redemption 100.0000 . N . 07/08/2031 . [3.C FE ..
..BGHI7N-7A-0 | HOBBS ASSOCIATES LLC  7.577% 07/23/31 . 04/01/2025 . | Various ... (3,401) |. . 07/23/2031 . [4.B FE ..
..BGHI9B4-EK-7 | TRASDIGM INC ~ 6.792% 01/19/32 ......... . 06/30/2025 . | Redemption . . L3 . 01/19/2082 . [3.C FE ..
..BGHOBA-1D-3 |RYAN SPECIALTY LLC  6.577% 09/15/31 . . 06/30/2025 . | Redemption 100.0000 . . 09/15/2031 . [3.C FE ..
..BGHIC1-68-8 | AZEK GROUP 1L TLB  6.327% 09/26/31 .. . 06/30/2025 . | Redemption 100.0000 . . 09/26/2031 . 3.B FE ..
..BGHICB-8K-7 |LERNEN BIDCO LTD TERM LOAN ~ 8.317% 10/2 .... . 05/30/2025 . | Redemption 100.0000 ....... . 10/27/2031 . [4.C FE ..
..BGHACH-T2-1 |DXP ENTERPRISES ~ 8.077% 10/11/30 . |- 06/30/2025 . |Redemption 100.0000 . 10/11/2030 . [4.B FE ..
..BGHOE2-FII-1 [ OUTCOMES GROUP HOLDINGS INC TERM LOAN . 06/30/2025 . | Redemption 100.0000 . . 05/06/2031 . [4.B FE ..
..BGHOEG-83-2 |CITADEL SECURITIES LP  6.327% 10/31/31 . 06/30/2025 . | Redemption 100.0000 . . 10/31/2031 . [2.C FE ...
..BGHOEZ-PJ-6 | CLOUD SOFTWARE GROUP INC TERM LOAN B 8 .... [. 05/30/2025 . |DIRECT FUNDING .................... . 03/21/2031 . [4.B FE ...
..BGHOEZ-PJ-6 | CLOUD SOFTWARE GROUP INC TERM LOAN B 8 .... |. 05/30/2025 . |Redemption 100.0000 . 03/21/2031 . [4.B FE ...
..BGHOF4-50-0 | ALTERRA MOUNTAIN CO 1L TLB6 CL  7.077% ..... . 06/30/2025 . |Redemption 100.0000 . . 08/17/2028 . [4.A FE ...
..BGH9G3-L6-7 |VS BUYER LLC 1L TLB CL  7.071% 04/12/31 .... . 06/30/2025 . | Redemption 100.0000 . . 04/12/2031 . [4.B FE ...
..BGHIGH-2II-0 | SAVAGE ENTERPRISES LLC ~ 4.315% 09/21/28 .... |. 06/30/2025 . |Redemption L e s 1 O 1 O 1/ O O O e e P 4 O N K . 09/21/2028 . [3.C FE ...
..BGHIGK-GX-6 | TPC GROUP INC TERM LOAN 10.064% 11/22/3 .... [. 04/14/2025 . | JEFFERIES COMPANY .. . (15,968) |. . 11/22/2031 . [4.B FE ...
..BGHIGP-VN-0 |BEP INTERMEDIATE HOLDCO LLC TL B 1L CL ...... |. 06/30/2025 . |Redemption 100.0000 . oo I . 04/28/2031 . [4.B FE ...
..BGHOHF-T3-8 | ARETEC GROUP INC TERM LOAN B 1L CL 7.8 . 06/30/2025 . | Redemption 100.0000 . . 08/09/2030 . [4.B FE ...
..BGHOHN-E9-4 [ WORLD WIDE TECHNOLOGY HOLDING 1L CL TLB . 06/30/2025 . | Redemption 100.0000 . . 03/01/2030 . [3.C FE ...
..BGHOHU-4U-2 | CLOUD SOFTWARE GROUP INC 1L TLB1 CL 7. . 05/30/2025 . | Redemption 100.0000 . . 03/29/2029 . [4.B FE ...
..BGHOHX-PH-2 |DEALER TIRE LLC  7.311% 07/02/31 . 06/30/2025 . | Redemption 100.0000 . . 07/02/2031 . [4.A FE ...
..BGHOHX-SZ-9 | ABG INTERMEDIATE HLDS 2 LL TL  6.577% 1 .... |. 06/30/2025 . | Redemption 100.0000 . . 12/21/2028 . [4.A FE ...
..BGHOHY-QY-2 | GRANT THORNTON ADVISORS LLC ~ 6.958% 05/ .... . 06/30/2025 . |Redemption 100.0000 . . 05/30/2031 . [4.B FE ...
..BGHOHY-R9-6 | JANE STREET GROUP LLC  6.327% 12/11/31 ..... |. 06/30/2025 . |Redemption 100.0000 . . 12/11/2031 . [3.A FE ...
..BGHOJX-55-8 |BIFM CA BUYER INC 05/08/28 .. . 04/08/2025 . | Redemption 100.0000 . . 05/08/2028 . [4.C FE ...
..BGHOKU-79-2 | HUNTER DOUGLAS INC 01/06/32 . . 06/30/2025 . | Redemption 100.0000 . . 01/06/2032 . [4.B FE ...
..BGHIL4-QY-3 | BOOST NEWCO BORROWER LLC TL 1L TLB CL . 06/30/2025 . | Redemption 100.0000 . . 01/31/2031 . [3.C FE ...
..BGHIL8-L3-7 |RECESS HOLDINGS INC ~ 7.992% 02/20/30 ........ |. 06/30/2025 . |Redemption 100.0000 . 02/20/2030 . [4.B FE ...
..BGHOLR-ZX-4 |MICHAEL BAKER INTERNATIONAL LL  8.321% ..... . 06/30/2025 . | Redemption 100.0000 . 12/01/2028 . [4.B FE ...
..BGHILT-LG-2 |BOXER PARENT CO INC ~ 7.324% 07/30/31 . 06/30/2025 . | Redemption 100.0000 . . 07/30/2031 . [4.B FE ...
..BGHOLX-QP-8 |NEXUS BUYER LLC  7.824% 07/31/31 .. . 06/30/2025 . | Redemption 100.0000 . . 07/31/2031 . [4.A FE ...
..BGHOMA-XL-8 |PRIMO BRANDS CORP  6.546% 03/31/28 ........... |. 06/30/2025 . | Redemption 100.0000 ....... . 03/31/2028 . [3.C FE ...
..BGHONW-5J-5 |KNIFE RIVER CORP  4.513% 02/19/32 ............ . 06/30/2025 . | Redemption 100.0000 . 02/19/2032 . [3.A FE ...
..BGHOP4-DE-7 | SECRETARIAT ADVISORS LLC ~ 8.563% 02/21/ . 06/30/2025 . | Redemption 100.0000 . . 02/21/2032 . [4.C FE ...
..BGHOQ4-58-8 | MANNINGTON MILLS ~ 9.072% 03/07/32 . 06/30/2025 . | Redemption 100.0000 . . 03/07/2032 . [4.C FE ...
..BGHIOX-KP-7 | SAMSONITE IP HOLDINGS SARL ~ 6.327% 06/2 .... |. 06/30/2025 . |Redemption 100.0000 ....... . 06/21/2030 . [2.C FE ...
..BGHOHN-33-9 |PERRIGO INVESTMENTS LLC ~ 4.324% 04/20/2 .... |. 06/30/2025 . |Redemption 100.0000 ....... . 04/20/2029 . [3.A FE ...
..BGHIQ5-HZ-2 | PEER HOLDING |11 CLASS TL-BSB  6.822% 0 .... |. 06/30/2025 . | Redemption 100.0000 ....... .. .2, .2, | P . 07/01/2031 . [3.B FE ....
0189999999. Subtotal - Issuer Credit Obl|gat|ons - Bank Loans - Issued (Unaffiliated) 4, 009 930 41,919,815 40,787,936 2,857,744 18,914 18,914 40,810,947 198,984 198,984 XXX XXX
..12664U-AD-7 | CVAUSA MANAGEMENT LLC 10.772% 05/22/29 ..... . 06/30/2025 . | GLAC - GA - SEC e e . 2,000,000 .2,000,000 |.. . 05/22/2029 . (3.B PL ...
..12664U-AD-7 | CVAUSA MANAGEMENT LLC 10.772% 05/22/29 ..... |. 03/31/2025 . |Redemption 100.0000 . 23,852 23,852 . 05/22/2029 . [3. PL .....
..12664U-AD-7 | CVAUSA MANAGEMENT LLC 10.772% 05/22/29 ..... |. 06/30/2025 . |Redemption 100.0000 . 23,852 23,852 . 05/22/2029 . [3.B PL ...
..48825C-AB-1 |KELSO INDUSTRIES TERM LOAN 10.046% 12/3 .... . 06/30/2025 . |Redemption 100.0000 ....... ..16,220 |.. . 12/31/2029 . |4.CPL ...
..BES4A9-7N-3 | AMBIENT ENTERPRISES DDTL 10.091% 06/30/ .... . 06/30/2025 . |Redemption 100.0000 ....... L4107 .. . 06/30/2030 . [5.B Gl ...
..BES4AM-H0-3 | MONROE ENGINEERING GROUP LLC DDTL B 9. . 06/26/2025 . | Redemption 100.0000 . . 12/20/2028 . [5.B GI ...
..00582#-AA-1 |BLUE RIBBON LLC USA 10.960% 05/08/28 . 03/31/2025 . | Various ... . 05/08/2028 . [4.C FE ...
..00682¢#-AA-1 |BLUE RIBBON LLC USA 10.960% 05/08/28 ........ . 06/30/2025 . | Various ... T . . . . . 05/08/2028 . [5.A FE ...
..00582#-AA-1 |BLUE RIBBON LLC USA 10.960% 05/08/28 ........ . 04/01/2025 . | Tax Free Exchange .. ....(1,650,798) |....... (1,675,000) |....... (1 633 125) |.... s e (118) s o (M8 | s (1, 650 798) .. . 05/08/2028 . [4.C FE ...
..231338-AA-8 | CURRICULUM ASSOCIATES LLC TL  9.165% 01 . 05/07/2025 . | Various ............... . 2,250,000 ..2,250,000 ..2,233,125 |. 2 242 086 |. X . 2,243,308 . 01/27/2027 . [4.CZ .....
..34068G-AD-4 |FLORIDA FOOD PRODUCTS LLC ~ 9.429% 10/18 .... |. 05/19/2025 . |J.P. MORGAN SECURITIES LLC .. 133,121 . 170,287 |. .. 175,455 |. 175,230 . 10/18/2028 . [5.B FE ...
..BGH64K-B0-2 |PCI GAMING AUTHORITY  6.206% 07/18/31 . . 06/30/2025 . | Redemption 100.0000 . . 2,4% .2,4% . 07/18/2031 . [3.A FE ...
..BGHBWV-ET-1 |E20PEN LLC  7.874% 02/04/28 ... . 05/30/2025 . | DIRECT FUNDING ... . 2,569 . 02/04/2028 . [4.B FE ...
..BGH76N-KB-8 | CORELOGIC INC  7.922% 06/02/28 .. . 06/30/2025 . | Redemption 100.0000 . .2,576 |.. . 06/02/2028 . [4.C FE ...
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..BGH7DD-BN-6 | ENGINEERED MACHINERY HOLDINGS TERM LOAN ..... . 06/30/2025 . | Redemption 100.0000 ....... .1 .2,546 |.. . 05/19/2028 . [4.C FE .
..BGH7GZ-2Y-0 | VECTOR WP HOLDCO INC ~ 9.426% 10/12/28 .. . 06/30/2025 . | Redemption 100.0000 . .620 . 10/12/2028 . [4.C FE ..
..BGH7PR-1T-0 | ATHENAHEALTH GROUP INC  7.324% 02/15/29 . 06/30/2025 . | DIRECT FUNDING .2,488 . 02/15/2029 . [4.C FE ..
..BGHBYS-AW-9 | STATION CASINOS LLC ~ 6.577% 03/14/31 ... . 06/30/2025 . | Redemption 100.0000 . .249 . 03/14/2031 . (3.B FE ..
..BGHBZB-61i-0 | TRASDIGM INC  7.074% 08/24/28 ....... . 06/30/2025 . | Redemption 100.0000 . 1,07 . 08/24/2028 . [3.C FE ..
..BGHBZU-X6-5 |MI WINDOWS AND DOORS LLC ~ 7.296% 03/28/ . 06/30/2025 . | Redemption 100.0000 . . 1,408 . 03/28/2031 . [3.C FE ..
..BGH8ZZ-TS-1 | QUIKRETE HOLDINGS INC ~ 6.577% 03/19/29 . 06/30/2025 . | Redemption 100.0000 . A .1,4% . 03/19/2029 . [3.B FE ..
..BGH901-VG-5 | ARAMARK SERVICES INC ~ 6.327% 06/22/30 ....... . 06/30/2025 . | Redemption 100.0000 ....... .. 14,849 |.. . 06/22/2030 . (3.B FE ..
..BGHO41-5A-3 |LBM ACQUISITION LLC ~ 8.164% 06/06/31 ........ . 06/30/2025 . | Redemption 100.0000 ....... .2,5% |.. . 06/06/2031 . [4.C FE ...
..BGHO4X-B3-2 |WHITE CAP SUPPLY HOLDINGS LLC  7.577% 1 . 05/02/2025 . | Redemption 100.0000 . . 1,804 . 10/19/2029 . [4.B FE ...
..BGH94Z-YV-0 | SCIENTIFIC GAMES HOLDINGS LP  7.322% 04 .... [. 06/30/2025 . |DIRECT FUNDING .509 . 04/04/2029 . [4.B FE ...
..BGH94Z-YV-0 | SCIENTIFIC GAMES HOLDINGS LP ~ 7.322% 04 .... |. 06/30/2025 . |Redemption 100.0000 ....... |.... .1,748 .. . 04/04/2029 . [4.B FE ...
..BGHO5H-AP-8 | DS ADMIRAL BIDCO LLC  8.535% 06/26/31 ....... |. 06/30/2025 . | Redemption 100.0000 ....... 2,497 |.. . 06/26/2031 . [4.C FE ...
..BGHOB5-3T-3 | OEG BORROWER LLC  7.783% 06/30/31 .... . 06/30/2025 . | Redemption 100.0000 . .188 . 06/30/2031 . [4.B FE ...
..BGHI9B-2D-3 | MIDCONT INENT COMMUNICATIONS ~ 6.812% 08/ . 06/30/2025 . | Redemption 100.0000 . .2,417 . 08/16/2031 . 3.B FE ...
..BGHI9L-V8-0 | ARCOSA INC  6.577% 08/12/31 . 06/17/2025 . | Redemption 100.0000 . .398,976 . 08/12/2031 . [3.A FE ...
..BGH9GQ-00-2 | ANCHOR PACKAGING LLC 10/15/30 . . 06/30/2025 . | Redemption 100.0000 . .1,369 . 10/15/2030 . [3.B FE ...
..BGHOHC-DD-0 | FUGUE FINANCE LLC ~ 0.000% 01/09/32 .. . 05/30/2025 . | Redemption 100.0000 . . 2,484 . 01/09/2032 . [4.B Z .....
..BGHOHQ-QF-0 | ANCHOR PACKAGING LLC ~ 7.563% 07/18/29 . . 06/30/2025 . | Redemption 100.0000 . .2,021 . 07/18/2029 . [4.B FE ...
..BGHOHU-0K-8 | CVR CHC LP  8.296% 12/30/27 . 06/30/2025 . | Redemption 100.0000 . 18,557 . 12/30/2027 . [3.C FE ...
..BGHOLP-CL-9 | ALLWYN ENTERTAINVENT FINANCING ~ 6.318% ..... [. 06/30/2025 . |DIRECT FUNDING ... . 2,472 . 06/02/2031 . [3.C FE ...
..BGHOLT-WN-5 | AZURIA WATER SOLUTIONS INC ~ 7.324% 05/1 .... |. 06/30/2025 . |Redemption 100. . . 2,469 . 05/17/2028 . [4.C FE ...
..BGHOM8-U4-4 | ARSENAL AIC PARENT LLC  7.074% 08/18/30 .... . 06/30/2025 . |Redemption 100.0000 . .2,488 . 08/18/2030 . [3.C FE ...
..BGHOMR-QS-4 | FOCUS FINANCIAL PARTNERS LLC ~ 7.072% 09 . 06/30/2025 . | Redemption 100.0000 . .375 . 09/15/2031 . [4.B FE ...
..BGHITV-ZC-3 |BEACON ROOFING ~ 7.321% 04/23/32 . . 05/29/2025 . | Redemption 100.0000 . .123,209 . 04/23/2032 . [3.C FE ...
..BGH8ZA-Z7-5 |AIR CANADA ~ 6.321% 03/21/31 ... . 06/30/2025 . | Redemption 100.0000 . .9%8 . 03/21/2031 . [3.A FE ...
..BGHO4W-D0-8 | 1011778 BC UNLIMITED LIABILITY  6.077% . 06/30/2025 . | Redemption 100.0000 . . 2,49 . 09/20/2030 . [3.B FE ...
..BGH7KJ-QC-3 | COBHAM ULTRA SENIORCO SARL  0.000% 08/0 . 06/30/2025 . | DIRECT FUNDING 1,726 . 08/03/2029 . [4.C FE ...
..BGH7KJ-QC-3 | COBHAM ULTRA SENIORCO SARL ~ 0.000% 08/0 .... . 06/30/2025 . |Redemption 100.0000 ....... [.... ... 740 .. . 08/03/2029 . [4.C FE ...
..BGH925-1IZ-1 |ENTAIN HOLDINGS GIBRALTAR LIMI ~ 7.072% ..... . 06/30/2025 . | Redemption 100.0000 ....... 1,747 ). . 10/31/2029 . [3.A FE ...
..BGHOHU-DG-3 | FLUTTER FINANCING BV 6.035% 11/30/30 ...... . 06/30/2025 . | Redemption 100.0000 ....... |[.... L1 01,120 .. .19 . 11/30/2030 . [2.C FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 1,251,386 972 972 3,493,104 (33,020 XXX XXX
..30292%-AA-2 | CTL - 2350 LAFAYETTE AVE INIT  3.910% 0 .... | 06/15/2025 . |Various ... ... 19,697 ...19,697 ..19,697 |.. . 07/15/2033 . (1.B PL .
.. 743528-AA-5 | AMAZON CORPORATE LLC  2.980% 10/10/41 ....... . 06/10/2025 . | Various ... .. ... 92,310 ..92,310 |.. . 10/10/2041 . [1.E ........
0229999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated) 112,007 112,007 112,007 112,007 112,007 1,468 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 483,737,044 520,514,277 500,409, 257 393,954,866 408,861 408,861 (149,663) 502,456, 176 257,993 (1,340,136) | (1,082, 143) 876,268 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 483,737,044 520,514,277 500,409, 257 393,954,866 408,861 408,861 (149,663) 502,456, 176 257,993 (1,340,136) | (1,082, 143) 876,268 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 483,737,044 520,514,277 500,409, 257 393,954,866 408,861 408,861 (149,663) 502,456, 176 257,993 (1,340,136) | (1,082, 143) 876,268 XXX XXX
..362000-1IM-2 | GNMA POOL 569562  6.000% 01/15/32 ............ [. 06/01/2025 . |Paydoun ... .1,510 |.. . 01/15/2082 . [1.A ........
..36201F-TK-3 | GNMA POOL 582054  7.000% 03/15/32 . . 06/01/2025 . | Paydoun . .892 . 03/15/2082 . [1.A .
..36201F-U9-6 | GNMA Pool 582108  6.500% 05/15/32 . . 06/01/2025 . | Paydoun . .278 . 05/15/2032 . [1.A .
..36202T-PZ-3 | GNMA POOL 608940  5.500% 06/15/36 . . 06/01/2025 . | Paydoun . 718 . 06/15/2036 . [1.A .
..36202V-6L-0 | GNMA POOL 611175  6.000% 01/15/34 . . 06/01/2025 . | Paydoun . 3,958 . 01/15/2034 . [1.A .
..36206W-K5-3 | GNMA POOL 423416  7.500% 12/15/25 . . 06/01/2025 . | Paydoun . .14 . 12/15/2025 . [1.A .
..36208)-2D-0 |GNMA POOL 455340  7.000% 11/15/27 . . 06/01/2025 . | Paydoun . .63 . 11/15/2027 . [1.A .
..36208U-C8-8 | GNMA POOL 460995  7.000% 11/15/27 . . 06/01/2025 . | Paydoun . .93 . 11/15/2027 . [1.A .
..36209H-E5-0 | GNMA POOL 471856  6.500% 04/15/28 . . 06/01/2025 . | Paydoun . 191 . 04/15/2028 . [1.A .
..36200H-EU-5 |GNMA POOL 471847  6.500% 04/15/28 . . 06/01/2025 . | Paydoun . .157 . 04/15/2028 . [1.A .
..36200N-25-0 | GNMA Pool 476985 6.000% 03/15/29 . . 06/01/2025 . | Paydoun . 475 . 03/15/2029 . [1.A .
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..36209X-7H-7 [GNMA POOL 485196  7.000% 03/15/29 . . |- 06/01/2025 . | Paydoun ... . 03/15/2029 . |1.A ........
..36210D-C7-4 | GNMA POOL 488894  7.000% 09/15/28 . . 06/01/2025 . | Paydoun . . 09/15/2028 . |1.A .
..36212G-X2-3 |GNMA POOL 533597  7.000% 01/15/31 . . 06/01/2025 . | Paydoun . . 01/15/2031 . |1.A .
..36212N-A5-6 | GNMA POOL 538328  7.000% 03/15/32 . . 06/01/2025 . | Paydoun . . 03/15/2032 . |1.A .
..36213F-M6-7 [GNMA POOL 553081  6.000% 02/15/33 . . 06/01/2025 . | Paydoun . . 02/15/2033 . |1.A .
..362135-26-5 |GNMA POOL 563365 7.000% 10/15/31 . . 06/01/2025 . | Paydoun . . 10/15/2031 . |1.A .
..36213X-ZF-4 |[GNMA POOL 567842  6.500% 09/15/32 . . 06/01/2025 . | Paydoun . . 09/15/2032 . |1.A .
..36225A-IIN-6 | GNMA Pool 780653  6.500% 10/15/27 . ... |- 06/01/2025 . | Paydoun ... .. 181 190 ). . 10/15/2027 . |1.A ........
..38383L-D5-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2022 .... |. 06/01/2025 . |Paydoun ... A, 183 907 1, 166 895 |.... . 01/20/2052 . |1.A ........
..38383II-LA-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 467,029 . 12/20/2050 . |1.A .
..38383II-MU-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . ..598,615 ..600, N .598, . 12/20/2050 . |1.A .
..38383W-N2-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun ... . 1,102,238 .1,100,742 |.... 01,102,238 |.. . 10/20/2047 . |1.A ........
..38383lI-VX-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun ... .. 570,124 ..569,340 |.... 570,124 |.. . 07/20/2051 . |1.A ........
..38383X-35-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 645,865 ..645,865 |. .645,865 . 10/20/2049 . |1.A .
..38383X-5F-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 734,209 ..736,320 |. .734,209 . 02/20/2052 . |1.A .
..38383X-5L-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 362,046 ..361,544 |. .362,046 . 01/20/2049 . |1.A .
..38383X-RV-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 474,102 ..469,511 |. 474,102 . 06/20/2052 . |1.A .
..38383X-IIF-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . RTARTA ..466,046 |. 471,171 . 09/20/2052 . |1.A .
..38384A-JV-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 762,853 ..753,979 |. .762,853 . 04/20/2050 . |1.A .
..38384A-P2-3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 524,311 ..517,763 |. .524,311 . 05/20/2047 . |1.A .
..38384A-X9-9 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 828,540 ..826,704 |. .828,540 . 11/20/2050 . |1.A .
..38384B-L7-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 603,193 . 605,607 |. .603,193 . 06/20/2049 . |1.A .
..38384C-XT-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . ..693,979 |. .708,435 . 08/20/2051 . |1.A .
..38384D-3Y-1 [ GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . 1 943,639 |. . 1,943,639 . 05/20/2051 . |1.A .
..38384D-8V-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . ..2,256,469 |. .2,247,689 |. . 2,247,689 . 02/20/2052 . |1.A .
..38384D-B2-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 1,479,459 |. . 1,478,663 |. . 1,482,702 . 01/20/2052 . |1.A .
..38384D-X7-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . ..1,768,084 |. 1,764,225 1,764,225 . 06/20/2052 . |1.A .
..38384E-JU-0 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . . 09/20/2045 . |1.A .
..38384E-MM-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun ... s s s s .. . 05/20/2049 . |1.A
..38384E-YF-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun ... 1 211,116 |........ 1 211 16 |....... 1 195 409 |........ 1, 211 116 |.. . 03/20/2051 . |1.A
..38384G-GD-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . . 1,865,659 .. 1,865,659 ..1,877,611 1,865,659 |. . 1,865,659 . 05/20/2051 . |1.A .
..38384G-JE-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . |Paydoun . . 2,119,662 ..2,119,662 ..2,119,331 |. . 2,119,662 .2,119,662 . 02/20/2052 . |1.A .
..38385D-T3-0 |GOVERNMENT NATIONAL MORTGAGE A 5.000% ..... . 06/01/2025 . | Paydown ... 252,842 252,724 |.... ...252,842 |.. . 03/20/2051 . |1.B
..38385G-DQ-9 |GINNIE MAE  5.000% 02/20/53 . 06/01/2025 . | Paydown ... .. 578,678 578,678 |.. . 02/20/2053 . |1.B
..36213F-M6-7 [GNMA POOL 553081  6.000% 02/15/33 . . 06/01/2025 . | Paydoun . 11,588 11,588 . 02/15/2033 . |1.A .
..38380K-DT-9 | GNMA SERIES 2017-176 CLASS BZ ~ 3.500% 1 . 06/01/2025 . | Paydoun . . 11/20/2047 . |1.A .
..38384E-JU-0 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |. 06/01/2025 . | Paydoun .. . 09/20/2045 . |1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset- Backed Self- L|qU|dat|ng -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 24,961,663 24,961,663 24,926,818 23,989,845 61,248 61,248 571,507 XXX XXX
..BES3UC-K1-9 | SMALL BUSINESS ADMINISTRATION COOF 148 ....... . 06/30/2025 . |Paydoun ......eveiiiiiiiniiiiiiinns s e 729,285 ... .. 100,651 . 12/07/2033 . [1.A ........
..BES3UC-K1-9 [ SMALL BUSINESS ADMINISTRATION COOF 148 .. . 04/01/2025 . | Redemption (624,033) |. (624,033) | (60,004) |. 12/07/2033 . [1.A .
..BES3X9-RK-4 | SMALL BUSINESS ADMINISTRATION COOF - 149 . 06/30/2025 . |Paydown ........ceveriiinnnnn ..126,756 |. ..126,756 |. 15,083 |. 12/11/2048 . [1.A .
..BES3X9-RK-4 | SMALL BUSINESS ADMINISTRATION COOF - 149 .... |. 04/01/2025 . |Redemption .. (294,515) [.... (294,515) |.... . 12/11/2048 . |1.A ........
..BES3XS-XW-9 | SMALL BUSINESS ADMINISTRATION COOF 150 ....... . 06/30/2025 . |Paydoun .......ovviiiiiiiiniiiiiinnns s I . 03/07/2034 . |1.A ........
..BES3XS-XW-9 [ SMALL BUSINESS ADMINISTRATION COOF 150 . 04/01/2025 . | Redemption (610,960) | . 03/07/2034 . |1.A .
..BES3ZM-YH-2 | SMALL BUSINESS ADMINISTRATION COOF 151 . 06/30/2025 . | Paydoun ..374,678 |. . 04/15/2034 . |1.A .
..BES3ZM-YH-2 | SMALL BUSINESS ADMINISTRATION COOF 151 ....... . 04/01/2025 . | Redemption .. (514,715) |.... N . 04/15/2034 . |1.A ........
..BES40C-PL-1 | SMALL BUSINESS ADMINISTRATION COOF 153 - .... |. 06/30/2025 . [Paydown ............cevirvivunnnnnns s 013,136 [ et (513,136) | .(513,136) |... . 05/31/2034 . |1.A ........
..BES40C-PL-1 | SMALL BUSINESS ADMINISTRATION COOF 153 - . 04/01/2025 . | Redemption (624,999) |......... (626,720) [...ccvvvmueeaee foeeeennnnn 1,720 |. ...1,720 . 05/31/2034 . |1.A .
..BES40C-R3-9 [ SMALL BUSINESS ADMINISTRATION COOF 152 .. . 06/30/2025 . | Paydoun .. 131,978 |. .(131,978) |. .(131,978) . 03/28/2049 . |1.A .
..BES40C-R3-9 | SMALL BUSINESS ADMINISTRATION COOF 152 . 04/01/2025 . | Redemption (455,525) |. N . 03/28/2049 . |1.A .
..BES44B-8A-2 | SMALL BUSINESS ADMINISTRATION COOF 156 . 06/30/2025 . | Paydoun . ..303,867 |. . 06/15/2034 . |1.A .
..BES44B-8A-2 | SMALL BUSINESS ADMINISTRATION COOF 156 . 04/01/2025 . | Redemption . . N (546,489) |. . 06/15/2034 . |1.A .
..BES44B-80-7 [ SMALL BUSINESS ADMINISTRATION COOF 157 . 06/30/2025 . |Paydomn ......eiiiiiiiiiiiiiiiiiinns . 04/29/2049 . |1.A ........
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..BES44B-80-7 | SMALL BUSINESS ADMINISTRATION COOF 157 ....... . 04/01/2025 . | Redemption 0.0000 . .(850,237) |... ... (350,237) |.... (350,237) |.... A (350,237) |... (32,540) [. 04/29/2049 . |1
..BES46G-X4-5 | SMALL BUSINESS ADMINISTRATION COOF 159 . 12/30/2024 . | Paydown ... . ...15,297 |. ...16,556 |. .. (16,556) |. (16,556) ...464 |. 08/12/2034 . |1.
..BES46G-X4-5 | SMALL BUSINESS ADMINISTRATION COOF 159 . 06/30/2025 . | Paydoun . . ..130,097 |. ..140,803 |. .(140,803) |. .(140,803) N .18,602 |. 08/12/2034 . [1.
..BES46G-X4-5 | SMALL BUSINESS ADMINISTRATION COOF 159 . 04/01/2025 . | Redemption . . (331,729 (331,729) | (359,027) | ... 21,704 |. . 21,704 . (337,323) (56,661) |. 08/12/2034 . (1.
..BES485-KN-9 | SMALL BUSINESS ADMINISTRATION COOF - 160 . 06/30/2025 . |Paydonn ....cceuuueeeeeennnnn N ..313,616 |. ..337,601 |. .(337,601) |. .(337,601) .36,458 |. 09/08/2034 . [1.
..BES485-KN-9 | SMALL BUSINESS ADMINISTRATION COOF - 160 .... |. 04/01/2025 . [Redemption (332,044) |. (357,438) | .. (1,071) ). . (1,07) (27,857) |. 09/08/2034 . |1.
..BES49J-5F-2 | SMALL BUSINESS ADMINISTRATION COOF - 161 .... |. 06/30/2025 . [Paydoun ..168,490 [...oceeiiniiienes .(168,490) |. .(168,490) .18,910 |. 10/03/2034 . [1.
..BES49J-5F-2 | SMALL BUSINESS ADMINISTRATION COOF - 161 .... |. 04/01/2025 . [Redemption I cor e (174,331) | (174,331) |.... N N (26,083) |. 10/03/2034 . |1.
..BES49J-5G-0 | SMALL BUSINESS ADMINISTRATION COOF - 162 .... |. 06/30/2025 . [Paydown ........cceeuuvereeeemnunnnns e | 19,215 |.... .. .. 1,424 . 09/02/2049 . [1.
..BES49J-5G-0 | SMALL BUSINESS ADMINISTRATION COOF - 162 .... |. 04/01/2025 . [Redemption (127,637) |...ooeeen (127,837) |eeeeeeiiiiiiies [, N (20,419) |. 09/02/2049 . |1.
..BESA4CU-CH-1 | SMALL BUSINESS ADMINISTRATION COOF - 163 .... |. 06/30/2025 . [Paydoun ...15,882 |. .. (75,882) |. s 5,839 |[. 09/20/2034 . |1.
..BESACU-CH-1 | SMALL BUSINESS ADMINISTRATION COOF - 163 .... |. 04/01/2025 . [Redemption N L (80,645) [ o e (10,497) |. .. (10,497) |... . 09/20/2034 . |1.
..BES4CU-DZ-0 | SMALL BUSINESS ADMINISTRATION COOF - 164 .... |. 06/30/2025 . [Paydown ........cceeuuvereeeennnnnnns e | 11,042 . eeeenn (11,042) |, (11,042) |... . 01/10/2049 . |1.
..BESACU-DZ-0 | SMALL BUSINESS ADMINISTRATION COOF - 164 .... |. 04/01/2025 . [Redemption ..(21,763) |. .(2,244) | ..(2,244) . 01/10/2049 . |1.
..BESAHK-LJ-4 | SMALL BUSINESS ADMINISTRATION COOF - 170 .... |. 06/30/2025 . | Paydoun ... 2,843 |.... ....(2,843) . ..(2,843) |... . 01/05/2050 . |1.
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) (5,089,622) (1,584,386) (1,776,505) (3,532,982) (3,532,982) XXX XXX
..31288B-GE-7 |FHLMC GOLD POOL #C72897  6.500% 11/01/3 .... |. 06/01/2025 . [Paydown ........ccevvuevvivvvinnnnnns foovvvvinniinnniiis Jooviiinnnn 393 |39 [oenininnd05 [ i e . 1170172032 . |1.A ........
..3128LC-RS-7 |FREDDIE MAC POOL #A78597  5.500% 06/01/ .... |- 06/01/2025 . |Paydoun ... .. . .. ... (120) | . 06/01/2038 . |1.A ........
..3128LX-BE-9 [FHLMC GOLD POOL GO1837  5.000% 07/01/35 .... |. 06/01/2025 . |Paydoun . L (37)]. . 07/01/2035 . |1.A .
..3128LX-BH-2 [FHLMC GOLD Pool GO1840  5.000% 07/01/35 .... |. 06/01/2025 . |Paydoun . . 07/01/2035 . |1.A .
..3128\6-AP-3 |FHLMC GOLD POOL GO4214  5.500% 05/01/38 .... |. 06/01/2025 . |Paydoun ... . 05/01/2038 . |1.A ........
..3128\19-NX-6 |FHLMC GOLD POOL GO7306  3.000% 02/01/43 .... |. 06/01/2025 . |Paydoun ... . 02/01/2043 . |1.A ........
..3128MJ-20-9 [FHLMC GOLD POOL GO8788  3.500% 11/01/47 .... |. 06/01/2025 . |Paydoun . . 11/01/2047 . |1.A .
..3128\1J-6T-2 [FHLMC GOLD POOL GO8881  3.500% 06/01/49 .... |. 06/01/2025 . |Paydoun . . 06/01/2049 . |1.A .
..3128MJ-A5-9 [FHLMC GOLD POOL GO8027  5.500% 12/01/34 .... |. 06/01/2025 . |Paydoun . . 12/01/2034 . |1.A .
..3128\1J-FH-8 [FHLMC GOLD POOL GO8167  5.500% 12/01/36 .... |. 06/01/2025 . |Paydoun . . 12/01/2036 . |1.A .
..3128\1J-G3-8 [ FHLMC GOLD POOL GO8217  6.000% 08/01/37 .... |. 06/01/2025 . |Paydoun . . 08/01/2037 . |1.A .
..3128\M-W7-4 [FHLMC GOLD POOL G18669  2.500% 12/01/32 .... |. 06/01/2025 . |Paydoun . . 12/01/2032 . |1.A .
..31292G-5U-6 |FHLMC GOLD POOL C00859  6.500% 09/01/29 .... |. 06/01/2025 . |Paydoun . . 09/01/2029 . |1.A .
..31292G-Y4-2 [FHLMC GOLD Pool C00731  6.500% 03/01/29 .... |. 06/01/2025 . |Paydoun . . 03/01/2029 . |1.A .
..31292J-BR-0 [FHLMC GOLD POOL C01848  6.000% 06/01/34 .... |. 06/01/2025 . |Paydoun . . 06/01/2034 . |1.A .
..31297E-QJ-8 |FREDDIE MAC POOL A26757  6.500% 09/01/3 .... |. 06/01/2025 . |Paydoun . . 09/01/2034 . |1.A .
..31298G-AS-9 |FREDDIE MAC Pool C47217  7.000% 02/01/3 . 06/01/2025 . | Paydoun . . 02/01/2031 . |1.A .
..3132DV-4E-2 [FHLMC POOL SD8021  2.500% 09/01/49 .. . 06/01/2025 . | Paydoun . . 09/01/2049 . |1.A .
..3132DV-5C-5 [FHLMC POOL SD8043  2.500% 02/01/50 .. . 06/01/2025 . | Paydoun . . 02/01/2050 . |1.A .
..3132GJ-0-8 |FHLMC GOLD Pool Q03655  4.000% 10/01/41 . 06/01/2025 . | Paydoun . . 10/01/2041 . |1.A .
..3132H3-HII-6 |FHLMC GOLD POOL U90245  3.500% 10/01/42 .... |. 06/01/2025 . |Paydoun . . 1070172042 . |1.A .
..3132L5-L5-0 |FHLMC GOLD POOL V80348  3.000% 08/01/43 .... |. 06/01/2025 . |Paydoun ... . 08/01/2043 . |1.
..3132XT-TT-5 |FREDDIE MAC POOL Q51461  3.500% 10/01/4 .... |. 06/01/2025 . |Paydoun ... . 10/01/2047 . |1.
..31335B-SE-7 |FHLMC GOLD POOL G61417  3.500% 05/01/48 . 06/01/2025 . | Paydoun . . 05/01/2048 . |1.
..3133KR-PV-0 [FHLMC POOL RA9436  5.500% 07/01/53 . 06/01/2025 . | Paydoun . . 07/01/2053 . |1.
..313498-A4-5 |FHARM ARM POOL 780927  7.093% 10/01/33 ..... . 06/02/2025 . | Paydown ... . 10/01/2033 . |1.
..31368H-LB-7 |FNMA Pool 190322  6.000% 04/01/32 ............ . 06/01/2025 . | Paydown ... . 04/01/2032 . |1.
..3136A7-AL-6 |FNMA Series 2012-68 Class GY ~ 3.000% 07 .... |. 06/01/2025 . |Paydoun . . 07/25/2032 . |1.
..3136AC-U2-5 [FNMA SERIES 2013-15 CLASS DC  2.000% 03 .... |. 06/01/2025 . |Paydoun . . 03/25/2033 . |1.
..3136AF-GP-3 |FNMA SERIES 2013-67 CLASS PK  3.000% 05 .... |. 06/01/2025 . |Paydoun ... . 05/25/2042 . |1.
..3136AF-PT-5 |FNMA SERIES 2013-75 CLASS PD  3.000% 04 .... |. 06/01/2025 . |Paydoun ... . 04/25/2043 . |1.
..3136AF-QD-9 [FNMA SERIES 2013-75 CLASS EG ~ 3.000% 02 .... |. 06/01/2025 . |Paydoun . . 02/25/2043 . |1.
..3136AG-4T-6 |FNMA CLASS 2013-116 CLASS YG ~ 2.750% 10 .... |. 06/01/2025 . |Paydoun . . 10/25/2043 . |1.
..3136AG-NP-3 [FNMA SERIES 2013-103 CLASS GZ  3.000% 1 .... |. 06/01/2025 . |Paydoun . s s . 10/25/2033 . |1.
..3136B5-GL-3 [FNMA SERIES 2019 35 CLASS FE  4.770% 07 .... |. 06/25/2025 . |Paydoun . .. 184,272 ..184,128 |. . 07/25/2049 . |1.
..3136B5-GP-4 |FNMA SERIES 2019 35 CLASS FH  4.771% 07 .... |. 06/25/2025 . |Paydoun . .. 189,468 ..189,420 |. . 07/25/2049 . |1.
..3136BQ-4N-6 [FANNIE MAE SERIES 2024 5 CLASS BD  5.00 .... |. 06/01/2025 . | Paydoun ... . 1,664,735 1,636,180 |.... . 04/25/2051 . |1.
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..3136BQ-DN-6 |FANNIE MAE SERIES 2023 36 CLASS A 5.50 .... |. 06/01/2025 . |Paydoun ... 401,403 |...........401,702 |ocorriiiieinnn ennanns 2,926 |. ..9,387 |. 04/25/2049 . [1.A ........
..3136BQ-GL-7 |FANNIE MAE SERIES 2023 40 CLASS CA 6.0 . 06/01/2025 . | Paydoun . ..587,459 |. N 14,799 |. 08/25/2045 . [1.A .
..3136BQ-RA-9 | FANNIE MAE SERIES 2023-54 CLASS GA 6.5 . 06/01/2025 . | Paydoun . . 1 165,409 ..1,171,366 |. .1 064 336 |. 1, 165 409 31,695 |. 04/25/2049 . [1.A .
..3136BQ-RT-8 [FANNIE MAE SERIES 2023 55 CLASS A 6.50 .... |. 06/01/2025 . |Paydoun . . 1,656,194 1,656,194 |. 1,656,194 |. . 1,656,194 . 43,535 |. 06/25/2049 . [1.A .
..3136B0-UB-0 |FEDERAL NATIONAL MORTGAGE ASSO SERIES 20 .... |. 06/01/2025 . |Paydoun . 1,336,226 ,336, ..1,327,666 |. 01,327,944 |. .1,336,226 .29,823 |. 05/25/2050 . [1.A .
..3136BR-P9-2 [FANNIE MAE SERIES 2024-22 CLASS E  5.50 .... |. 06/01/2025 . |Paydoun . . 1,013,489 ..1,013,489 ..996,861 |. ..998,978 |. .1,013,489 . 23,472 |. 08/25/2052 . [1.A .
..3136BR-QN-0 |FANNIE MAE SERIES 5391 CLASS B 5.500% . 06/01/2025 . | Paydoun . .. 2,446,930 ..2,439,883 |. . 2,439,691 N . 2,446,930 54,683 |. 05/25/2049 . [1.A .
..3136BV-YS-1 |FANNIE MAE  5.000% 06/25/52 ..........ceuunnnns . 06/01/2025 . | Paydown ... 1,367,013 |........ 1,347,472 | o oo 90582 s 9542 [ [ 1,357,013 |.. ..8,001 |. 06/25/2052 . [1.B
..31371M-7J-0 [FNMA POOL 256597  5.500% 02/01/37 .... . |- 06/01/2025 . | Paydoun ... . 2,020 02,108 |.... .2,020 |.. . 02/01/2037 . |1.
..31371M-KB-2 [FNMA Pool 255990  5.000% 11/01/35 . . 06/01/2025 . | Paydoun . .405 . 11/01/2035 . |1.
..31376K-JB-3 |FNMA POOL 357658  6.000% 09/01/34 . . 06/01/2025 . | Paydoun . 126 . 09/01/2034 . |1.
..31376K-JV-9 | FNMA POOL 357676  6.000% 11/01/34 . ... |- 06/01/2025 . |Paydown ... . 11/01/2034 . |1.
..3137A8-NL-8 |FREDDIE MAC SERIES 3830 CLASS FD  4.778 .... |. 06/16/2025 . |Paydoun ... . 03/15/2041 . |1.
..3137AL-MX-4 [FREDDIE MAC SERIES 3995 CLASS LA 2.500 .... |. 06/01/2025 . |Paydoun . . 02/15/2032 . |1.
..3137B1-El-8 [FREDDIE MAC SERIES 4191 CLASS GE  2.500 .... |. 06/01/2025 . |Paydoun . . 04/15/2033 . |1.
..3137FB-XS-0 [FREDDIE MAC SERIES 4734 CLASS JA  3.000 .... |. 06/01/2025 . |Paydoun . . 03/15/2047 . |1.
..3137H9-1iZ-8 |FREDDIE MAC SERIES 5303 CLASS B 5.500% . 06/01/2025 . | Paydoun . . 06/25/2045 . |1.
..3137HA-R6-5 |FREDDIE MAC SERIES 5348 CLASS HA  6.000 .... |. 06/01/2025 . |Paydoun . . 04/25/2043 . |1.
..3137HB-3\1-4 [FREDDIE MAC SERIES 5366 CLASS MA  6.000 .... |. 06/01/2025 . |Paydoun . . 10/25/2049 . |1.
..3137HB-7E-8 |FREDDIE MAC SERIES 5362 CLASS JD  6.000 .... |. 06/01/2025 . |Paydoun . . N . N . . 03/25/2050 . |1.
..3137HB-BM-5 [FREDDIE MAC SERIES 5364 CLASS BA  6.000 .... |. 06/01/2025 . |Paydoun . ,470, ..1 470 359 .. 1,476,102 |. 1,470,359 |. .1,470,359 . 06/25/2049 . |1.
..3137HB-CY-8 [FREDDIE MAC SERIES 5369 CLASS AH  5.500 .... |. 06/01/2025 . |Paydoun . . 2,114,466 .. 2,114,466 .2,112,183 |. 2,111,790 |. .2,114,466 . 12/25/2049 . |1.
..3137HB-G2-4 |FREDDIE MAC SERIES 5379 CLASS A 5.500% .... |. 06/01/2025 . |Paydoun . . 1,170,482 ..1,170,482 ..1,169,019 |. 1,168,730 |. 1,170,482 . 12/25/2049 . |1.
..3137HB-KG-8 |FREDDIE MAC SERIES 5378 CLASS H  5.500% .... |. 06/01/2025 . |Paydoun . 1,303,243 1,303,243 1,305,280 |. 1,304,650 |. .1,303,243 . 05/25/2049 . |1.
..3137HB-T9-5 |FEDERAL HOME LOAN MTG CORP SERIES 5387 C .... |. 06/01/2025 . |Paydoun . . 1,128,741 ..1,128,741 1,122,921 |. 1,123,067 |. 01,128,741 . 03/25/2050 . |1.
..3137HC-JG-8 |FREDDIE MAC SERIES 5397 CLASS KP 5.000 .... |. 06/01/2025 . |Paydoun . .. 790,295 . 175,724 |. ..776,695 |. .790,295 . 05/25/2051 . |1.
..3137HC-LA-8 [FREDDIE MAC SERIES 5407 CLASS AM  6.000 .... |. 06/01/2025 . |Paydoun . . 1,056,852 ,063,953 |. 1,083,110 |. . 1,056,852 . 05/25/2050 . |1.
..3137HC-QM-7 [FREDDIE MAC SERIES 5410 CLASS KC  6.000 .... |. 06/01/2025 . |Paydoun . . 896,600 |. ..896,455 |. .898,004 . 04/25/2051 . |1.
..3137HC-QW-5 |FREDDIE MAC SERIES 5414 CLASS CD  5.500 .... |. 06/01/2025 . |Paydoun ... ,740,020 |........ 1,754,274 |.... ,754,274 .. . 01/25/2051 . |1.
..3137HF-X8-3 |FREDDIE MAC FHLMC_5458  4.000% 09/25/52 .... |. 06/01/2025 . |Paydoun ... . 09/25/2052 . |1.
..31385X-AZ-0 [FNMA Pool 555424  5.500% 05/01/33 .. . 06/01/2025 . | Paydoun . . 05/01/2033 . |1.
..31386L-42-2 |FNMA POOL 567040  8.500% 12/01/30 . . 06/01/2025 . | Paydoun . . 12/01/2030 . |1.
..31387D-JY-6 |FNMA POOL 580879  6.500% 05/01/31 . . |- 06/01/2025 . | Paydown ... . 05/01/2031 . |1.
..31389T-RM-6 [FNMA POOL 635092  6.500% 07/01/32 .... . |- 06/01/2025 . | Paydoun ... . 07/01/2032 . |1.
..3138AX-KK-6 [FNMA Pool AJ5697  3.500% 12/01/41 . . 06/01/2025 . | Paydoun . . 12/01/2041 . |1.
..3138EG-CF-9 |FNMA Pool AL0069  5.000% 11/01/40 . . 06/01/2025 . | Paydoun . . 11/01/2040 . |1.A .
..3138MB-MB-9 |FNMA Pool AP7553  3.000% 09/01/42 ............ |- 06/01/2025 . |Paydoun ... . 09/01/2042 . |1.A ........
..3138W5-KI-7 | FNMA POOL AR7508  3.500% 03/01/43 ............ . 06/01/2025 . | Paydown ... . 03/01/2043 . |1.A ........
..31393D-RM-5 |FNMA CMO SER 2003-63 CLASS YB  5.000% O . 06/01/2025 . | Paydoun . . 07/25/2033 . |1.A .
..31398N-K9-4 [FANNIE MAE SERIES 2010 110 CLASS FB 4 . 06/25/2025 . |Paydoun . . 10/25/2040 . |1.A .
..31398S-MB-6 |FANNIE MAE SERIES 2010 134 CLASS FV 4. . 06/25/2025 . |Paydoun . . 12/25/2040 . |1.A .
..31398S-NS-8 [FANNIE MAE SERIES 2010 134 CLASS FM 4. . 06/25/2025 . |Paydoun . . 12/25/2040 . |1.A .
..31398T-7F-2 |[FANNIE MAE SERIES 2010 134 CLASS FQ 4 . 06/25/2025 . | Paydoun . . 12/25/2040 . |1.A .
..31404M-2D-9 [FNMA POOL 773072  5.500% 04/01/34 . . 06/01/2025 . | Paydoun . . 04/01/2034 . |1.A .
..31405K-LK-5 |FNMA POOL 791530  6.000% 07/01/34 . . 06/01/2025 . | Paydoun . . 07/01/2034 . |1.A .
..31407N-5J-8 [FNMA Pool 836149  5.500% 10/01/35 . . 06/01/2025 . | Paydoun . . 1070172035 . |1.A .
..31407N-NL-3 [FNMA POOL 835695 5.000% 08/01/35 . . 06/01/2025 . | Paydoun . . 08/01/2035 . |1.A .
..31407W-VX-8 [FNMA Pool 843130  5.500% 11/01/35 . . 06/01/2025 . | Paydoun . . 1170172035 . |1.A .
..3140GS-PD-8 |FNMA POOL BH4019  4.000% 09/01/47 . . 06/01/2025 . | Paydoun . . 09/01/2047 . |1.A .
..3140J9-D9-9 |FNMA POOL BM4627  4.000% 10/01/48 . . 06/01/2025 . | Paydoun . . 10/01/2048 . |1.A .
..31400S-A6-8 |FNMA POOL CB6328  6.000% 05/01/53 . . 06/01/2025 . | Paydoun . . 05/01/2053 . |1.A .
..31410C-Y2-2 [FNMA POOL 885529  5.500% 08/01/36 . . 06/01/2025 . | Paydoun . . 08/01/2036 . |1.A .
..31411H-0B-9 |FNMA Pool 908650  6.000% 12/01/36 . . 06/01/2025 . | Paydoun . . 12/01/2036 . |1.A .
..31411L-SA-0 [FNMA Pool 911413  5.500% 04/01/37 .... . 06/01/2025 . | Paydown ... . 04/01/2037 . |1.A ........
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..31411IN-UN-5 | FNMA POOL 912397  6.000% 02/01/37 . . 06/01/2025 . | Paydoun ... ... 331 R <7 ()] .33 ) . 02/01/2087 . [1.A ........
..31411R-VE-5 |FNMA Pool 913313  5.500% 04/01/37 . . 06/01/2025 . | Paydoun . . 186 .19 | .186 . 04/01/2037 . [1.A .
..31411V-TN-9 | FNMA Pool 915957  5.500% 04/01/37 . . 06/01/2025 . | Paydoun . . 04/01/2087 . [1.A .
..31412L-GE-4 |FNMA Pool 928197  5.500% 03/01/37 . . 06/01/2025 . | Paydoun . . 03/01/2037 . [1.A .
. 31H2N-3H-7 |FNMA Pool 930600  5.500% 02/01/39 . . 06/01/2025 . | Paydoun . . 02/01/2039 . [1.A .
..314128-40-4 | FNMA Pool 933828  4.500% 04/01/38 . . 06/01/2025 . | Paydoun . . 04/01/2038 . [1.A .
..31412T-P9-8 | FNMA POOL 934348  5.500% 07/01/38 . . 06/01/2025 . | Paydoun . . 07/01/2038 . [1.A .
..31412X-MX-9 | FNVA Pool 937874  5.500% 07/01/37 . . 06/01/2025 . | Paydoun ... . 07/01/2037 . [1.A ........
..31414A-DY-5 |FNMA POOL 960119  6.000% 11/01/37 ... . 06/01/2025 . | Paydoun ... . 1170172087 . [1.A ........
..31414E-GE-8 | FNMA Pool 963797  6.000% 06/01/38 . . 06/01/2025 . | Paydoun . . 06/01/2038 . [1.A .
..31415A-UB-2 | FNMA Pool 981307  6.000% 06/01/38 . . 06/01/2025 . | Paydoun . . 06/01/2038 . [1.A .
..31416A-1IV-8 | FNMA POOL 994460  6.000% 11/01/38 . . 06/01/2025 . | Paydoun ... . 1170172038 . [1.A ........
..31417C-DR-3 | FNMA Pool ABS511  3.500% 07/01/42 . . 06/01/2025 . | Paydoun ... . 07/01/2042 . [1.A ........
..31417D-AX-1 |FNMA Pool AB6321  3.500% 09/01/42 . . 06/01/2025 . | Paydoun . . 09/01/2042 . (1.A .
..31417F-3H-9 | FNVA POOL AB8899  3.000% 04/01/43 . . 06/01/2025 . | Paydoun . . 04/01/2043 . [1.A .
..31418A-JV-1 |FNVA Pool MA1175  3.000% 09/01/42 . . 06/01/2025 . | Paydoun . . 09/01/2042 . (1.A .
..31418D-CY-6 |FNMA POOL MA3686  3.500% 06/01/49 . . 06/01/2025 . | Paydoun . . 06/01/2049 . [1.A .
..31418D-FF-4 |FNMA POOL MA3765  2.500% 09/01/49 . . 06/01/2025 . | Paydoun . . 09/01/2049 . (1.A .
..31418D-J0-6 |FNMA POOL MA3870  2.500% 12/01/49 . . 06/01/2025 . | Paydoun . . 12/01/2049 . [1.A .
..31418D-MN-9 | FNMA POOL MA3964  2.500% 03/01/50 . . 06/01/2025 . | Paydoun . . 03/01/2050 . [1.A .
..31418D-NG-3 |FNMA POOL MA3990  2.500% 04/01/50 . . 06/01/2025 . | Paydoun . . 04/01/2050 . [1.A .
..31418E-CS-7 |FNMA POOL MA4580  3.500% 04/01/52 . . 06/01/2025 . | Paydoun . . 04/01/2052 . [1.A .
..35563P-DT-3 | FHLMC SCRTT SERIES 2018-1 CLASS HT ~ 3.0 . 06/01/2025 . | Paydoun . . 05/25/2057 . [1.A .
.. 36563P-DY-2 | FHLMC SCRTT SERIES 2018-1 CLASS MT 3.0 . 06/01/2025 . | Paydoun . . 06/25/2057 . [1.A .
..20753G-AA-9 | FANNIE MAE CAS SERIES 2024 R04 CLASS A1A .... [. 06/25/2025 . |Paydoun . . 05/25/2044 . [1.A .
..3132DT-FB-1 |FHLMC POOL SD5562  5.500% 05/01/54 ... . 06/01/2025 . | Paydoun . . 05/01/2054 . [1.A .
..31320V-3Y-9 | FHLMC POOL SDB015  2.500% 09/01/49 .. . 06/01/2025 . | Paydoun . . 09/01/2049 . [1.A .
..3132XC-R4-9 | FREDDIE MAC POOL G67707  3.500% 01/01/4 .... [. 06/01/2025 . |Paydown . . 01/01/2048 . [1.A .
..3133KR-PV-0 | FHLMC POOL RA9436  5.500% 07/01/53 ........... . 06/01/2025 . | Paydoun ... . 07/01/2053 . [1.A ........
.. 3133N3-WH-3 | FHLMC POOL RE6048  2.500% 05/01/50 .......... . 06/01/2025 . | Paydoun ... . . I K . . 05/01/2050 . [1.A ........
..3136A1-45-1 |FNMA CMO SER 2011-117 CLASS MB ~ 4.000% . 06/01/2025 . | Paydoun . .. 431,315 ..431,315 ..473,368 |. ..447,216 |. .. (15,901) | .431,315 . 11/25/2041 . [1.A .
..3136AG-G4-8 |FNMA SERIES 2013-106 CLASS PY ~ 3.000% 1 .... [. 06/01/2025 . |Paydown . .. 485,676 ..485,676 ..438,778 |. ..469,964 |. 15,711 .485,676 . 10/25/2033 . [1.A .
..3136BT-U6-8 | FNMA CMO-SER-2024-95K CL-ZU  6.000% 12/ .... [. 06/01/2025 . |Paydoun ... ... 23,665 ...23,665 ...23,563 |............ 23,563 |.... ..23,665 |.. . 12/25/2054 . [1.A ........
..3136BV-L3-0 |FNMA  6.500% 05/25/85 .......cevvvvvvvvvrnnnnnnns . 06/01/2025 . | Paydoun ... ... 89,189 ...89,189 ...89,021 |.... K ..89,189 |.. . 06/25/2055 . [1.A ........
..3137AF-DA-7 |FHLMC CMO SER 3926 CLASS PW  4.000% 09/ . 06/01/2025 . | Paydoun . .. 521,194 ..521,194 ..576,408 |. ..532,280 .. (11,085) |. .521,194 . 09/15/2031 . [1.A .
..3137HB-Z)i-7 | FREDDIE MAC SERIES 5389 CLASS ZU  6.500 .... [. 05/01/2025 . |Paydoun . .. 375,219 ..375,219 ..373,578 |. ..373,572 |. .376,219 . 03/25/2054 . 1.A .
..31393D-RW-5 | FNMA CMO SER 2003-63 CLASS YB  5.000% O .... [. 06/01/2025 . |Paydoun ... .. 16,026 ...16,026 ...15,034 |............ 15,741 |.... ..16,026 |.. . 07/25/2033 . [1.A ........
..3140FX-EC-2 |FNMA POOL BFO130  3.500% 08/01/56 . . |- 06/01/2025 . [Paydown ... ....8,701 ... 8511 | 8,522 | .8,701 . 08/01/2056 . [1.A ........
..3140JA-KG-2 |FNMA POOL BM5694  4.000% 06/01/48 . . 06/01/2025 . | Paydoun . 7,211 . 7,466 |. 7,434 | 7,21 . 06/01/2048 . [1.A .
..314008-DB-8 | FNMA POOL CA0997  3.500% 01/01/48 . . 06/01/2025 . | Paydoun . 18,099 |. . 01/01/2048 . [1.A .
..314005-A6-8 | FNMA POOL CB6328  6.000% 05/01/53 . . 06/01/2025 . | Paydoun . 28,456 |. . 05/01/2053 . [1.A .
..31418C-3J-1 |FNMA POOL MA3500  4.000% 10/01/48 . . 06/01/2025 . | Paydoun . 701 | . 10/01/2048 . [1.A .
..31418D-GK-2 | FNMA POOL MA3801  2.500% 10/01/49 . . 06/01/2025 . | Paydoun . ,406 | . 10/01/2049 . [1.A .
..31418D-HK-1 |FNMA POOL MA3833  2.500% 11/01/49 . . 06/01/2025 . | Paydoun . 24,731 | . 11/01/2049 . [1.A .
..31418F-ED-5 |FNMA  5.500% 11/01/54 ................ . 06/01/2025 . | Paydoun . 78,297 |. . 11/01/2054 . [1.A .
.. 36563P-CM-9 | FHLMC SCRTT SERIES 2017-4 CLASS MT 3.5 .... [. 06/01/2025 . |Paydoun . 22,404 |. . 06/25/2057 . [1.A .
..35563P-DD-8 | FREDDIE MAC - SCRT SERIES 2017-4 CLASS H .... . 06/01/2025 . | Paydoun . 24,137 |. . 06/25/2057 . [1.A .
.. 36563P-DT-3 | FHLMC SCRTT SERIES 2018-1 CLASS HT ~ 3.0 .... [. 06/01/2025 . |Paydoun . 4,786 | . 06/25/2057 . [1.A .
.. 35563P-DY-2 | FHLMC SCRTT SERIES 2018-1 CLASS MT 3.0 .... [. 06/01/2025 . | Paydoun . . 05/25/2057 . [1.A ........
1039999999. Subtotal - Asset-Backed Securmes Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 29,929,619 29,929,619 29,882,725 27,969,028 59 XXX XXX
..30295D-AS-1 | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA ... | 06/01/2025 . |Paydoun ... ...37,088 |.... . .. (37,088) |... . 08/25/2049 . [1.A FE .
..302984-AN-9 | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS .... [. 06/01/2025 . |Paydoun ... ..19,630 |.... .. (1,085)]. .. (1,085)]... . (18,545) |.... . 02/25/2052 . [1.A FE .
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..30317C-AN-8 | FREMF MORTGAGE TRUST SERIES 2020 K120 CL .... |. 06/01/2025 . |Paydoun ... ....8,645 [.... .. (8,645) |. ...901 |. 11/25/2083 . |1.
..3132IV-AM-6 | FHLMC POOL WA1611  3.210% 10/01/28 ..... . 06/01/2025 . | Paydoun . 27,229 |. 354 |. 10/01/2028 . [1.
..3137FL-YR-9 |FHLMC MULTIFAMILY STRUCTURED P SERIES KF . 06/25/2025 . |Paydoun . .2,331 | .2, .49 |. 04/25/2026 . |1.
..3137FM-CI/-0 [ FHLMC MULTIFAMILY STRUCTURED P SERIES KF .... |. 06/25/2025 . |Paydoun . .. 116,314 |. 116,314 2,088 |. 05/25/2029 . |1.
..3137FN-BD-1 [ FHLMC MULTIFAMILY VRD CERT SERIES M058 C .... |. 06/15/2025 . |Call 63,206 |. 62,948 753 |. 10/15/2029 . |1.
..3138L9-L6-7 |FNMA  3.450% 05/01/45 . 06/01/2025 . | Paydown ... 8,577 | .8,919 151 |. 05/01/2045 . |1.
..3138LE-AF-8 [FNMA POOL AN1805  2.435% 08/01/26 . . 06/01/2025 . | Paydoun . (1 286) 531 |. 08/01/2026 . |1.
..3138LL-ET-8 [FNMA POOL AN7345  3.210% 11/01/37 .... . |- 06/01/2025 . | Paydoun ... .. (21,022) |... 2,267 |. 11/01/2087 . |1.
..3138LL-LA-1 [FNMA POOL AN7520  2.900% 11/01/29 .... . |- 06/01/2025 . | Paydoun ... . ... 141 11/01/2029 . |1.
..3138LM-6G-3 [FNMA POOL AN8970  3.545% 04/01/28 . . 06/01/2025 . | Paydoun . 179 |. 04/01/2028 . |1.
..3140HS-U4-1 |FNMA POOL BL1502  4.080% 02/01/49 . . 06/01/2025 . | Paydoun . 142 |. 02/01/2049 . |1.
..3140HS-W5-6 [FNMA POOL BL1567  3.590% 02/01/29 . . |- 06/01/2025 . | Paydoun ... ... 37 . 02/01/72029 . |1.
..3140HT-Y9-4 [FNMA POOL BL2535  3.420% 05/01/31 .... . |- 06/01/2025 . | Paydown ... ...640 |. 05/01/2031 . |1.
..3140HV-2B-9 [FNMA POOL BL4369  2.470% 10/01/34 . . 06/01/2025 . | Paydoun . .11 ]. 10/01/2034 . |1.A .
..3140HV-C9-3 [FNMA POOL BL3695  3.460% 08/01/49 . . 06/01/2025 . | Paydoun . .18 |. 08/01/2049 . |1.A .
..3140HV-WD-2 [FNMA POOL BL4243  2.700% 10/01/39 . . 06/01/2025 . | Paydoun . .. 9 |.10/01/2039 . |1.A .
..3140HX-TU-4 [FNMA POOL BL5962  2.380% 03/01/30 . . 06/01/2025 . | Paydoun . . 03/01/2030 . |1.A .
..3140HX-VX-5 [FNMA POOL BL6029  2.320% 04/01/35 . . 06/01/2025 . | Paydoun . .25 |. 04/01/2035 . |1.A .
..3140LD-EF-2 |FNMA POOL BS2833  2.570% 08/01/51 .. . 06/01/2025 . | Paydoun . o | ..5].08/01/2051 . |1.A .
..35563C-AA-6 | FREDDIE MAC MH BONDS RESEC TR SERIES 201 . 06/25/2025 . |Paydoun . .(2,922) |. 405 |. 11/25/2085 . |1.B
..35563C-AS-7 |FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... |. 06/25/2025 . |Paydoun . .(1,339) | 168 |. 11/25/2052 . [1.B
..35563C-AT-5 [FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... |. 06/25/2025 . |Paydoun . . N (709) |. .46 |. 11/25/2052 . |1.B
..35709E-AN-9 | FREMF MORTGAGE TRUST SERIES 2020 K111 CL .... |. 05/22/2025 . DLSAIMDLPP DLIC SA-G1001-PRT .3, 012 385 |. .(180,632) |. (180 632) ..1,363 | . 04/25/2053 . |1.A
..35709E-AN-9 | FREMF MORTGAGE TRUST SERIES 2020 K111 CL .... |. 05/01/2025 . [Paydoun .. 4,449 | .(4,449) | ..(4,449) . 04/25/2053 . |1.A
..307681i-AA-6 | FARM 2021 1 MORTGAGE TRUST SERIES 2021 1 .... |. 06/01/2025 . |Paydoun . 13,989 |. . . . 01/25/2051 . |1.A .
..31320R-RN-5 [FREDDIE MAC POOL WA0503  3.830% 03/01/4 .... |. 06/01/2025 . |Paydoun . .1,932 | . 03/01/2044 . |1.A .
..3136AC-GN-5 |FNMA SERIES 2013-M3 CLASS AL  3.493% 01 . 06/01/2025 . | Paydoun . 596 |. . 01/25/2033 . |1.A .
..3138L3-NN-1 [FNMA POOL AM3096  3.790% 05/01/43 . . 06/01/2025 . | Paydoun . .5,791 | . 05/01/2043 . |1.A .
..3138L6-CG-1 |FNMA POOL AM5470  4.010% 03/01/29 . . |- 06/01/2025 . | Paydown ... 992 ... . 03/01/2029 . |1.A ........
..3138L6-LE-6 |FNMA POOL AM5724  3.910% 04/01/34 .... . |- 06/01/2025 . | Paydoun ... 14,474 . 04/01/2034 . |1.A ........
..3138L6-LM-8 [FNMA POOL AM5731  3.990% 06/01/44 . . 06/01/2025 . | Paydoun . 22,268 |. . 06/01/2044 . |1.A .
..3138L6-PW-2 [FNMA POOL AM5736  4.050% 04/01/32 . . 06/01/2025 . | Paydoun . .3,882 | . 04/01/2032 . |1.A .
..3138LL-5E-1 |FNMA POOL ANB044  3.040% 01/01/28 . . |- 06/01/2025 . | Paydown ... ....8,675 [.... . 01/01/2028 . |1.A ........
..3138LM-DK-6 [FNMA POOL AN8205  3.050% 03/01/28 .... . |- 06/01/2025 . | Paydoun ... ...10,180 |.... . 03/01/2028 . |1.A ........
..3138LM-XX-6 [FNMA POOL AN8793  3.485% 04/01/28 . . 06/01/2025 . | Paydoun . L2,242 | . 04/01/2028 . |1.A .
..3138LN-G7-0 [FNMA POOL AN9221  3.660% 05/01/33 . . 06/01/2025 . | Paydoun . .1,105 ). . 05/01/2033 . |1.A .
..3138LP-A9-7 [FNMA POOL AN9931  4.240% 08/01/48 .... . |- 06/01/2025 . | Paydoun ... L2211 . 08/01/2048 . |1.A ........
..3140HS-HC-8 |FNMA POOL BL1126  4.000% 01/01/29 . . |- 06701/2025 . [Paydown ... ... 4,070 |.... . 01/01/2029 . |1.A ........
..3140HU-B7-0 |FNMA POOL BL2761  3.950% 06/01/49 . . 06/01/2025 . | Paydoun . .3,109 | . 06/01/2049 . |1.A .
..3140HU-B9-6 [FNMA POOL BL2763  3.990% 06/01/49 . . 06/01/2025 . | Paydoun . L2437 | . 06/01/2049 . |1.A .
..3140HII-MX-7 |FNMA POOL BL4873  2.540% 11/01/31 . . 06/01/2025 . | Paydoun . .1,187 ). . 11/01/2031 . |1.A .
..3140HY-CH-9 |FNMA POOL BL6371  2.510% 02/01/48 . . 06/01/2025 . | Paydoun . 562 . . 02/01/2048 . |1.A .
..3140HY-D9-6 |FNMA POOL BL6427  2.600% 04/01/50 . . 06/01/2025 . | Paydoun . 799 |. . 04/01/2050 . |1.A .
..3140J1-V4-7 |FNMA POOL BL8734  2.170% 11/01/50 . . 06/01/2025 . | Paydoun . 539 |. . 11/01/2050 . |1.A .
..3140J2-DE-3 |FNMA POOL BL9100  2.240% 11/01/50 . . 06/01/2025 . | Paydoun . 487 |. . 11/01/2050 . |1.A .
..3140J2-T6-3 [FNMA POOL BL9572  2.340% 12/01/50 . . 06/01/2025 . | Paydoun . .498 |. . 12/01/2050 . |1.A .
..3140LA-Q9-9 |FNMA POOL BS0479  2.280% 01/01/51 . . 06/01/2025 . | Paydoun . ,336 |. . 01/01/2051 . |1.A .
..3140LB-NF-6 |FNMA POOL BS1289  2.170% 03/01/51 . . 06/01/2025 . | Paydoun . 2 326 |. . 03/01/2051 . |1.A .
..3140LD-6N-4 |FNMA POOL BS3576  2.510% 10/01/46 . . 06/01/2025 . | Paydoun . 1,751 ). . 10/01/2046 . |1.A .
..3140LE-EQ-6 |FNMA POOL BS3742  2.540% 12/01/39 . . 05/01/2025 . | Paydoun . ..236,223 |. . 12/01/2039 . |1.A .
..3140LF-Q9-8 [FNMA  3.150% 03/01/40 ............. . 06/01/2025 . |Paydomn oeevveeneeeeeenniieeeeennnnn foeeeeeeemnnneeeee foreeeeennn 437 43T |38 [ . 03/01/2040 . |1.A .
..3140LM-AS-8 [FNMA POOL BS9916  6.490% 12/01/48 . . 06/01/2025 . | Paydoun . . 12/01/2048 . |1.A .
..35563C-AJ-7 |FREDDIE MAC MH BONDS RESEC TR SERIES 201 . 06/25/2025 . | Paydoun . N () . 10/25/2052 . |1.B .
.. 35563C-AK-4 [FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... |. 06/25/2025 . | Paydoun ... . (1 124) 5 . (1,124)]... . 10/25/2052 . |1.B
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..35563C-AN-8 |FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... |. 06/25/2025 . |Paydoun ... 249 ). L 27 ... ... (104) | . (104) |... L. 143 L (143) ... ... 14 ). 10/25/2052 . |1.A
..35563C-AT-5 [FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... |. 06/25/2025 . |Paydoun . .2,626 | .2,160 |. L (37)]. . .2,122 .(2,122) |. 13 | 11/25/2082 . |1.
..35563C-All-8 [FREDDIE MAC MH BONDS RESEC TR SERIES 201 .... |. 06/25/2025 . |Paydoun . ...856 |.... T ... .. (283)). .51 . (511) [.... ... 38 | 11/25/2052 . |1.
1049999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self-| L|qU|dat|ng -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 3,771,591 938,475 5,378,060 4,066,065 (266,829) (266,829) 3,799,673 (28,083) XXX
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST SERIES 2023 2 C .... |. 06/01/2025 . |Paydoun ... L 121,110 ... YT 3 ..4,501 . 10/25/2067 . |1.
..03465H-AC-8 | ANGEL OAK MORTGAGE TRUST SERIES 2021 5 C .... |. 06/01/2025 . |Paydoun . 1,356 . 07/25/2066 . |1.
..03465J-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2021 6 C .... |. 06/01/2025 . |Paydoun . .. 405 . 09/25/2066 . |1.
..034943-AA-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... |. 06/01/2025 . |Paydoun . .. 178, . s N .62 s . 01/25/2069 . |1.
..066940-AA-5 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 06/01/2025 . |Paydoun . .. 771,379 . 770,8% |. .. 483 771,379 . 01/25/2063 . |1.
..10569D-AB-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . .. 135,747 ..135, .. 135, ..135,567 |. .. 180 135,747 . 09/25/2063 . |1.
..10569Y-AA-5 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun ... 211,115 211,115 AR | ..210,929 |.... . 187 ... 211,115 .. . 05/25/2063 . |1.
..10570N-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun ... ... 68,998 ...68,998 ...69,091 [............69,051 .. (83) ... ..68,998 |.. . 04/25/2054 . |1.
..10570P-AA-1 [BRAVO RESIDENTIAL FUNDING TRUS  5.549% ...... |. 06/25/2025 . |Paydoun . .. 450,934 ..450,934 ..450,933 |. ..451,891 .450,934 . 09/25/2054 . |1.
.. 12553X-AD-5 [CIM TRUST SERIES 2018-INV1 CLASS A4 144A .... |. 06/01/2025 . |Paydoun . 1,471 1,478 . 08/25/2048 . |1.
..126461I-AG-9 |CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |. 06/01/2025 . |Paydoun ... .1,061 |.. . 04/25/2043 . |1.
..12646I-AH-7 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |. 06/01/2025 . |Paydoun ... .1,170 .. . 04/25/2043 . |1.
..12648T-AC-3 [CREDIT SUISSE MORTGAGE TRUST SERIES 2014 .... |. 06/01/2025 . |Paydoun . N 2,248 . 07/25/2044 . |1.
..12665E-AC-4 [CREDIT SUISSE MORTGAGE TRUST SERIES 2022 .... |. 06/01/2025 . |Paydoun . ..348 115 ..343 620 |. .348,115 . 06/25/2067 . |1.
..161600-AA-2 |CHASE HOME LENDING MORTGAGE TR 5.500% ..... . 06/01/2025 . | Paydown ... 130,015 128,857 |.... . 09/25/2085 . |1.
..161600-AV-6 | CHASE HOME LENDING MORTGAGE TR 5.500% ..... . 06/01/2025 . | Paydown ... . 09/25/2085 . |1.
..161929-AS-3 [CHASE HOME LENDING MORTGAGE TR SERIES 24 .... |. 06/01/2025 . |Paydoun . . . . N . 02/25/2055 . |1.A .
..161931-AC-4 [ CHASE MORTGAGE FINANCE CORPO SERIES 2024 .... |. 06/01/2025 . |Paydoun . . 1,166,827 . 1,166,827 ,159,534 |. . 05/25/2085 . |1.A .
..161935-AA-9 [ CHASE HOME LENDING MORTGAGE TR 6.000% ..... |. 06/01/2025 . |Paydoun . 78,274 78,274 78,310 | . 10/25/2055 . |1.A FE ..
..161935-AV-3 [ CHASE HOME LENDING MORTGAGE TR  6.000% . 06/01/2025 . | Paydown ... 77,155 77,155 76,902 |. . 10/25/2055 . |1.A FE ..
..19648G-GU-0 | COLORADO HOUSING AND FINANCE A SERIES A . 05/01/2025 . | Call 100. 35,000 35,000 35,000 |. . 11/01/2044 . |1.A FE ..
..19648G-GV-8 | COLORADO HOUSING AND FINANCE A SERIES A . 05/01/2025 . | Call 100.0000 10,000 10,000 |. . 05/01/2048 . |1.A FE ..
..19685E-AB-7 | COLT FUNDING LLC SERIES 2022 2 CLASS A2 . 06/01/2025 . | Paydown ... . 02/25/2067 . |1.A FE ..
..19688F-AC-9 [COLT FUNDING LLC SERIES 2021 3 CLASS A3 ...... |. 06/01/2025 . |Paydoun . . 09/25/2066 . |1.A FE ..
..22757TH-AC-5 |CROSS MORTGAGE TRUST SERIES 2024-H5 CLAS .... |. 06/01/2025 . |Paydoun . . 08/26/2069 . |1.A
..31573E-AA-9 [ELLINGTON FINANCIAL MORTGAGE T SERIES 20 .... |. 06/01/2025 . |Paydoun . . 08/25/2067 . |1.A
..31684G-AB-8 |FIGRE TRUST SERIES 2024-HE3 CLASS B 144A .... |. 06/25/2025 . |Paydoun . . 07/25/2054 . |1.D
..31684H-AA-8 [FIGRE TRUST SERIES 2014 HE1 CLASS A 144A .... |. 06/25/2025 . |Paydoun . . 03/25/2054 . |1.A
..316927-AA-0 |FIGRE TRUST  6.380% 05/25/54 ............. . 06/25/2025 . | Paydoun . . 05/25/2054 . |1.A
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV . 06/01/2025 . | Paydoun . . 10/25/2049 . |1.A .
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |. 06/01/2025 . |Paydoun . . 10/25/2049 . |1.A .
..36169D-AA-0 | GCAT SERIES 2023 NQM2 CLASS A1 144A 5. .... |. 06/01/2025 . |Paydoun ... . 11/25/2067 . |1.
..36169G-AC-9 |GCAT SERIES 2023 NOM3 CLASS A3 144A 7. .... |. 06/01/2025 . |Paydoun ... . . I, . . 08/25/2068 . |1.
..36270C-AD-2 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 06/01/2025 . |Paydoun . .. 607,452 ..607,452 ..604,130 |. ..604,277 |. .607,452 . 10/25/2054 . |1.
..36270W-BP-0 | GS MORTGAGE-BACKED SECURITIES  5.500% O .... |. 06/01/2025 . |Paydoun . .. 287,530 ..287,530 ..282,183 |. ..282,221 |. .287,530 . 02/25/2085 . |1.
..36270W-BS-4 |GS MORTGAGEBACKED SECURITIES T CMO-SER-2 .... |. 06/01/2025 . |Paydoun ... ...20,790 21,157 21,154 ) . 02/25/2085 . |1.
..36271D-AA-5 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... |. 06/01/2025 . |Paydoun ... . 287,928 287,568 |.... . . 06/25/2055 . |1.
..362711-AA-3 [ GS MORTGAGE-BACKED SECURITIES ~ 6.000% O .... |. 06/01/2025 . |Paydoun . .. 142,465 .. 142,465 .. 142,710 |. . 142,465 . 09/25/2085 . |1.
..36271W-AU-9 [ GS MORTGAGE-BACKED SECURITIES ~ 6.000% O .... |. 06/01/2025 . |Paydoun . .. 186,714 . 186,714 . 186,102 |. 186,714 . 09/25/2085 . |1.
..36271W-CD-5 |GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 06/01/2025 . | Paydoun . .7,381 7,381 7,521 . 7,381 . 09/25/2085 . |1.
..36272D-AU-0 |GSMBS  6.000% 10/25/55 ... . 06/01/2025 . | Paydoun . 54,283 54,283 54,113 54,283 . 10/25/2055 . |1.
..36272K-AR-1 | GS MORTGAGE-BACKED SECURITIES CMO-SER-20 . 06/26/2025 . | Various . 2,480,401 ..2,500,000 ..2,480,401 |. . . 2,480,401 . 11/25/2085 . |1.
..36272L-AD-0 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 06/01/2025 . |Paydoun . .. 874,389 ..874,389 ..872,750 |. ..872,562 .874,389 . 02/25/2085 . |1.
..36272L-BP-2 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... |. 06/01/2025 . |Paydoun . ..303 850 ..303,850 ..303,660 |. ..303,527 |. .303,850 . 02/25/2085 . |1.
..36272L-CH-9 |GS MORTGAGE BACKED SECURITIES SERIES 202 . 06/01/2025 . | Paydoun . 33,457 33,457 35,926 |. 35,549 33,457 . 02/25/2085 . |1.
..36273l-AA-1 | GS MBS SECURITIES TRUST SERIES 2025-PJ3 . 06/01/2025 . | Paydoun . .. 252,622 ..252,622 ..253,017 |. .252,622 . 07/25/2085 . |1.
..362731I-AU-7 | GS MBS SECURITIES TRUST SERIES 2025-PJ3 . 06/01/2025 . | Paydoun . .. 505,244 ..505,244 ..503,823 |. .505,244 . 07/25/2085 . |1.
..362957-AU-6 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... |. 06/01/2025 . | Paydoun ... .. 600,995 600,995 599,681 .600,99 |.. . 07/25/2085 . |1.
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..36831C-AC-6 | GCAT SERIES 2024 NOM2 CLASS A3 144A 6. .... [. 06/01/2025 . |Paydown .......cccoooviiinnnnn Jooveniniiiiinninnnns |, 7,739 |oeeeiiinnns 7,739 |l 7,780 |oeevvernnnnnn 7,776 ... ... (36) ] 1,739 . 06/25/2059 . (1.
..40445N-AA-6 | HTAP HTAP_24-1  7.000% 04/25/37 ... . 05/08/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT . 6,617,322 ..6,746,848 ..6,603,514 |. .6,612,581 ..5,062 | .6,617,643 . 04/25/2037 . (2.
..40445N-AA-6 | HTAP HTAP_24-1  7.000% 04/25/37 ... . 06/01/2025 . | Paydown 49,620 48,566 |. 48,632 |. . 987 | . 04/25/2037 . (2.
..45129Y-3li-4 | IDAHO HSG & FIN ASSN SERIES D 1 5.877% . 04/01/2025 . | Call 100.0000 10,000 9,832 | 9,832 | . . 07/01/2043 . (1.
..45129Y-4D-5 | IDAHO HSG & FIN ASSN SERIES E  6.160% O .... [. 05/01/2025 . | Cal | 100.0000 . ..145,000 ..145,000 |. ..145,000 |. . . 01/01/2054 . (1.
..45276K-AA-5 | IMPERIAL FUND LLC SERIES 2022 NQM3 CLASS .... . 06/01/2025 . |Paydoun ... .. 239,502 ..239,502 ..239,499 ..230,344 |. .239,502 . 05/25/2067 . (1.
..452760-AA-2 | IMPERIAL FUND LLC SERIES 2022 NQMS CLASS .... . 06/01/2025 . |Paydoun . .. 648,655 648,655 ..648,647 |. ..648,297 |. .648,655 . 08/25/2067 . (1.
..45276R-AA-0 | IMPERIAL FUND LLC SERIES 2022 NQM6 CLASS .... . 06/01/2025 . |Paydoun ... . 242,282 |...........242,104 |.... . . 10/25/2067 . (1.
..46593D-AA-5 | JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... [. 06/01/2025 . |Paydoun ... . .... 688,675 |.......... 688,620 |.... . . 02/25/2055 . (1.
..46593D-AV-9 | JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... . 06/01/2025 . |Paydoun . .. 748,824 . ..747,520 .748,824 . 02/25/2055 . [1.A
.. 46593N-All-5 | JP MORGAN MORTGAGE TRUST JPMMT SERIES 20 .... [. 06/01/2025 . |Paydoun . .. 994,038 . K .094,038 . 07/25/2055 . (1.
..46593R-AF-3 | JP MORGAN MORTGAGE TRUST JPMMT CMO-SER-2 .... [. 06/01/2025 . |Paydoun ... . .. 611,518 |.... . . 09/25/2055 . (1.
..46593U-AU-3 | JP MORGAN MORTGAGE TRUST CMO-SER-2025-4 ...... . 06/01/2025 . | Paydoun ... . 425,405 |.... . . 11/25/2085 . (1.
..46593V-AG-2 | JP MORGAN MORTGAGE TRUST CMO-SER-2025-MP ... . 06/01/2025 . |Paydoun . .. 523,459 ..523,459 ..523,447 |. .523,459 . 11/25/2085 . (1.
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... [. 06/01/2025 . |Paydoun . ..3,516 .3,516 . 3,262 . 12/25/2048 . (1.
..46657P-AA-1 | JP MORGAN MORTGAGE TRUST SERIES 2014 1 C .... [. 06/01/2025 . |Paydoun . 57,623 57,623 |............57,307 |.ooooiiiiiiiiiis 57,623 . 06/25/2054 . (1.
..46658T-AA-2 | JP MORGAN MORTGAGE TRUST JPMMT JPMMT 24~ .... . 06/01/2025 . |Paydoun . .. 157,047 .. 157,947 ..157,9% |. 157,947 . 06/25/2055 . (1.
..46658T-AV-6 | JP MORGAN MORTGAGE TRUST JPMMT JPMMT_24- .... . 06/01/2025 . |Paydoun . .. 197,434 .. 197,434 ..196,632 197,434 . 06/25/2085 . (1.
..46658U-AB-7 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... . 06/01/2025 . |Paydoun . ..261,066 . 261,066 . 261,066 . 06/25/2055 . (1.
..46658U-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... . 05/01/2025 . |Paydoun . .. 434,162 ..434,162 . (1,920) .434,162 . 06/25/2085 . (1.
..46658U-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... . 06/01/2025 . |Paydoun . .. 166,289 166,289 . (735) .166,289 . 06/25/2055 . (1.
..46659E-AV-8 | JP MORGAN MORTGAGE TRUST JPMMT ~ 6.000% ..... [. 05/01/2025 . |Paydown . .. 216,948 216,948 .216,948 . 09/25/2055 . (1.
..46659E-AV-8 | JP MORGAN MORTGAGE TRUST JPMMT ~ 6.000% ..... [. 06/01/2025 . |Paydoun . .. 214,393 214,393 .214,393 . 09/25/2055 . (1.
..617944-AV-5 | MORGAN STANLEY RES MTG TRUST ~ 6.000% 03 .... [. 06/01/2025 . |Paydoun . .. 641,290 641,290 .641,290 . 03/25/2055 . (1.
..67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... . 06/01/2025 . | Paydoun . .18, 721 113,721 114,125 113,721 . 01/25/2063 . (1.
. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... . 06/01/2025 . |Paydoun . .. 154,782 154,782 ..155,296 |. .154,782 . 07/25/2063 . (1.
..67118H-AC-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . | Paydoun . .. 117,333 .. 117,333 7,227 . 117,333 . 12/25/2063 . (1.
..67118X-AA-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun . .. 174,160 . 174,160 ..174,065 |. 174,160 . 02/25/2064 . (1.
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun ... 164,923 ...62,378 |.... . . 05/25/2064 . (1.
..67119D-AB-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... (. 04/29/2025 . |DLSAINMDLPP DLIC SA-G1001-PRT .. |.... . 01/25/2064 . (1.
..67119D-AB-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... [. 04/01/2025 . |Paydoun ........ccoovviiiiiiiinnnnns . 01/25/2064 . (1.
..67119M-AC-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... [. 04/29/2025 . |DLSAINDLPP DLIC SA-G1001-PRT . 05/25/2064 . (1.
..67119M-AC-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 04/01/2025 . | Paydoun . 05/25/2064 . (1.
..673919-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... . 06/01/2025 . |Paydoun ... . . . . 06/25/2063 . (1.
..673919-AL-0 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... . 06/01/2025 . | Paydoun . .. 217,262 ..217,665 |. .217,262 . 06/25/2063 . (1.
..67448G-AA-1 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... . 06/01/2025 . |Paydoun . .. 122,331 ..121,837 |. 122,331 . 03/25/2063 . (1.
..67448G-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... . 06/01/2025 . |Paydoun ... . . 03/25/2063 . (1.
..67448N-AA-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 06/01/2025 . | Paydown . 01/25/2064 . (1.
..677560-50-6 | OHIO ST HSG FIN AGY ~ 6.087% 09/01/53 ... . 06/02/2025 . | Call 100.0000 . 09/01/2053 . (1.
..69374X-AA-8 | PSMC 2019 2 TRUST SERIES 2019 2 CLASS A1 . 05/01/2025 . | Paydoun ... . 10/25/2049 . (1.
.. 74939F-AA-5 | WOODWARD CAPITAL MANAGEMENT SERIES 2024 ..... |. 06/01/2025 . |Paydoun . , K . 06/25/2044 . (1.
..749421-AA-1 | RCKT MORTGAGE TRUST RCKT_24-CE  5.490% ..... [. 06/01/2025 . |Paydoun . .. 319,920 ..319,913 .319,920 . 11/25/2044 . (1.
.. 74942B-AA-9 | WOODWARD CAPITAL MANAGEMENT RC SERIES 20 . 06/01/2025 . | Paydoun . .. 119,333 .119,333 . 02/25/2055 . (1.
.. 749431-Al-2 | RCKT MORTGAGE TRUST ~ 6.000% 03/25/55 ... . 06/01/2025 . | Paydoun . ..587,976 .587,976 . 03/25/2055 . (1.
..749971-BM-8 | RADIAN MORTGAGE CAPITAL TRUST SERIES 202 . 06/01/2025 . | Paydoun . .. 421,519 421,519 . 07/25/2055 . (1.
..750231/-AF-1 | RADIAN MORTGAGE CAPITAL TRUST RMCT_24-J2 .... . 06/01/2025 . |Paydoun . .. 363,112 ..358,642 |. .363,112 . 03/25/2055 . (1.
..750230-BM-5 | RADIAN MORTGAGE CAPITAL TRUST CMO-SER-20 .... [. 06/01/2025 . |Paydoun . .. 363,112 ..358,190 .363,112 . 03/25/2055 . (1.
..816935-AA-8 | SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLA .... . 06/01/2025 . |Paydown . ..660,742 . . N .660,742 . 03/25/2055 . (1.
..816935-AU-4 | SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLA .... . 06/01/2025 . |Paydoun . . 1,174,653 ,174,653 .. 1,174,286 |. . 1,174,653 . 03/25/2055 . (1.
..817370-AU-3 | SEQUOIA MORTGAGE TRUST ~ 6.000% 04/25/55 .... . 05/01/2025 . |Paydoun . ..550,813 ..560,813 ..561,587 |. .560,813 . 04/25/2055 . (1.
..817370-AU-3 | SEQUOIA MORTGAGE TRUST ~ 6.000% 04/25/55 .... [. 06/01/2025 . |Paydoun . .. 147,176 . 147,176 .. 147,383 |. . 147,176 . 04/25/2055 . (1.
..81743C-AV-7 | SEQUOIA MORTGAGE TRUST SERIES 2024 5 CLA .... . 06/01/2025 . |Paydown . ..9,806 . 9,806 .9,681 | . 9,683 .9,806 . 06/25/2054 . (1.
..81743D-AB-9 | SEQUOIA MORTGAGE TRUST SEMT_24 SERIES 20 .... . 06/01/2025 . |Paydoun . .. 323,352 .. 323,352 ..321,685 |. ..321,690 |. .323,3652 . 07/27/2054 . (1.
..81743D-AV-5 | SEQUOIA MORTGAGE TRUST SEMT 24  6.000% ..... . 06/01/2025 . | Paydoun ... ..646,704 646,704 638,115 |...........638,214 |.... .646,704 |.. . 07/27/2054 . [1.
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..81743G-AB-2 |SEQUOIA MORTGAGE TRUST  5.500% 06/25/55 .... |. 06/01/2025 . |Paydoun ... .. 165,993 165,993 163,504 |.... TR R 2,490 |. ...2,490 .165,993 |.. ...761 |. 06/25/2055 .
..81743G-AU-0 [SEQUOIA MORTGAGE TRUST  6.000% 06/25/55 .... |. 06/01/2025 . |Paydoun . .. 298,788 ..208,788 ..296,921 |. - ..1,867 | . . .298,788 o . 1,494 |. 06/25/2055 .
..81745C-AB-9 [SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA .... |. 06/01/2025 . |Paydoun . 12 s .1,282 ). .1, 2 | . . N 1,243 . . .18 |. 06/25/2043 .
..81745D-AE-1 [SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |. 06/01/2025 . |Paydoun . ..3,338 A o . .49 |. 07/25/2043 .
..81749M-AU-1 [SEQUOIA MORTGAGE TRUST  6.000% 05/25/55 .... |. 06/01/2025 . |Paydoun . .. 552,002 ,100 |. 05/25/2055 .
..86362V-AD-4 [SASC SERIES 2006-BC6 CLASS A4  7.164% 0 .... |. 06/25/2025 . |Paydoun . 180 . 01/25/2037 .
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... |. 06/01/2025 . |Paydoun . .. 1] 11/25/2048 .
..89182F-AA-7 | TOND POINT MORTGAGE TRUST TPMT  7.204% ..... . 06/01/2025 . | Paydown ... 1,623 |. 10/25/2063 .
..89183E-AA-9 | TOND POINT MORTGAGE TRUST SERIES 2024 CE .... |. 06/01/2025 . [Paydoun 9,338 |. 05/25/2064 .
.. 92538H-AC-4 | VERUS SECURITIZATION TRUST SERIES 2021 4 .... |. 04/29/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT 306 |. 07/25/2066 .
.. 92538H-AC-4 | VERUS SECURITIZATION TRUST SERIES 2021 4 .... |. 04/01/2025 . |Paydoun ... 2 |. 07/25/2066 .
..92539D-AA-6 | VERUS SECURITIZATION TRUST SERIES 2023-2 .... |. 06/01/2025 . |Paydoun ... . 03/25/2068 .
..92539T-AB-9 | VERUS SECURITIZATION TRUST SERIES 2023-4 .... |. 06/01/2025 . |Paydoun ... . 01/25/2028 .
..92839H-AA-4 [VISTA POINT SECURITIZATION TRU SERIES 20 .... |. 06/01/2025 . |Paydoun . 658 |. 05/25/2054 .
..93934F-DF-6 | WASHINGTON MUTUAL SERIES 2005-8 CLASS 3C .... |. 06/01/2025 . |Paydoun . . 10/25/2035 .
..949831-AS-0 [WELLS FARGO MORTGAGE BACKED SERIES 2019 ..... |. 06/01/2025 . |Paydoun . . 07/25/2049 .
..94989U-AA-9 [WELL FARGO MORTGAGE BACKED SERIES 2018-1 .... |. 06/01/2025 . |Paydoun . . 07/25/2047 .
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |. 06/01/2025 . |Paydoun . . 06/20/2044 .
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |. 06/01/2025 . |Paydoun . . 09/20/2044 .
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |. 06/01/2025 . |Paydoun . . 11/20/2044 .
..97652T-AA-1 [ WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... |. 06/01/2025 . |Paydoun . . 01/20/2045 .
..45290B-AB-5 | IMPERIAL FUND LLC SERIES 2023-NOM1 CLASS .... |. 06/01/2025 . |Paydoun . . 02/25/2068 .
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2025 . |Paydoun . . 05/25/2064 .
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 05/01/2025 . |DLICGA-CIO . 05/25/2064 .
..67119P-AP-6 [ ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |. 06/01/2025 . |Paydoun . . 07/15/2064 .
..Z95HGL-KG-1 |PEPPER RESIDENTIAL SECURITIES 8.693% 0 .... |. 06/23/2025 . |Paydoun . . 04/23/2063 .
..BES1A4-Q4-1 [EUROPEAN RESIDENTIAL LOAN SECU ABS-SER-2 .... |. 06/24/2025 . |Paydoun . s s . . . 08/24/2056 .
..BES2LC-M3-5 [EUROPEAN RESIDENTIAL LOAN SECU CLASS A1 ...... |. 05/27/2025 . |Paydoun . .. 111,201 111,201 . . .. . 11/25/2060 .
..Z94FNME-RX-1 | MEDALLION TRUST MEOL 19 1 4.340% 01/21 .... |. 06/23/2025 . |Paydoun ... ....44,249 44,249 |.........(5, s . 01/21/2052 .
..295175-Z1-8 |PEPPER RESIDENTIAL SECURITIES 7.498% 0 .... |. 06/17/2025 . [Paydoun v oo 19,302 19,302 [oeennnnins I . . 04/17/2062 .
..295175-72-6 |PEPPER RESIDENTIAL SECURITIES  9.948% 0 .... |. 05/19/2025 . |Call 100.0000 72,004 72,939 (1, . s .. . 04/17/2062 .
..295175-72-6 |PEPPER RESIDENTIAL SECURITIES 9.948% 0 .... |. 04/17/2025 . |Paydoun ... . 35,307 o . 04/17/2062 .
..Z95LWZ-4Q-9 |WARRINGTON RESIDENTIAL WARES_2  3.934% ...... . 06/24/2025 . |Paydown ... ... 62,067 . 12/24/2056 .
..Z95NZ7-SF-2 | PEPPER RESIDENTIAL SECURITIES 6.693% 0 .... |. 06/23/2025 . [Paydoun .. 153,569 153,569 . . R . I . . .. . 07/23/2063 .
..295075-VZ-1 |BLUESTONE PRIME TRUST BLUST 22  9.003% ..... . 04/22/2025 . |Call 100.0000 .. 718,457 ..718,457 . 688,568 |. WA . s N s s . . (8, .. . 09/21/2053 .
..Z95YTZ-FQ-3 |TRUSTEE FOR THE PEPPER SOCIAL  6.436% 0 .... |. 06/24/2025 . |Paydoun ... 31,838 31,838 30,003 |. . N . . A, . s . o . .. . . 09/24/2063 .
..2965611-XB-0 |LA TROBE FINANCIAL CAPITAL MAR 8.153% ..... . 06/16/2025 . | Paydown ... L. 47,19 ... 45,759 |.... e |- N I . .2, 47, .. . 10/14/2054 .
..03465G-AB-2 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... |. 06/01/2025 . |Paydoun ... ... 13,227 ...12,485 |.... R N I A .12, .. . . . 10/25/2067 .
..03465J-AB-6 | ANGEL OAK MORTGAGE TRUST SERIES 2021-6 C .... |. 06/01/2025 . |Paydoun . . 4,541 3,631 | . N . . N 4, o | . . . 09/25/2066 .
..03466H-AC-7 | ANGEL OAK MORTGAGE TRUST SERIES 2024 3 C . 06/01/2025 . | Paydoun . . 3,850 3,693 | . N . . . .3, . . . . 11/26/2068 .
..034932-AC-7 | ANGEL OAK MORTGAGE TRUST AOMT_  6.008% . 06/01/2025 . | Paydoun . 14,268 14,267 |. 2. . . N s . . . 10/25/2069 .
..034942-AB-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024 2 C .... |. 06/01/2025 . |Paydoun . 35,055 35,037 |. .18 . . . s . . . 01/25/2069 .
..034943-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... |. 06/01/2025 . |Paydoun . 32,518 32,530 |. . N . N s o | . . 01/25/2069 .
..066940-AC-1 [BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 06/01/2025 . |Paydoun . 38,394 25,414 |. (4] . . . s . . s . 01/25/2063 .
..10567M-AA-3 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 39,334 39,339 |. N . N s o | . . 10/25/2063 .
..10567M-AC-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . . 3,933 .3,928 | .6 | . . .3, . . . 10/25/2063 .
..10568-AB-0 [BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 55,079 43,490 |. . N . . N s . . . 01/25/2063 .
..10569J-AB-6 |BRAVO RESIDENTIAL FUNDING TRU SERIES 202 .... |. 06/01/2025 . |Paydoun . 78,699 67,438 |. . N . . . s . . . 07/25/2062 .
..10569L-AA-3 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 89,984 89,958 |. .26 | . . N s . . . 03/25/2064 .
..10569L-AC-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 17,990 . . . . 03/25/2064 .
..10569U-AB-1 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 36,197 . 06/25/2063 .
..10569Y-AB-3 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 30,159 . 05/25/2063 .
..10570F-AB-1 |BRAVO RESIDENTIAL FUNDING TRUS  6.096% ..... . 06/01/2025 . | Paydoun . 53,868 . 12/01/2063 .
..10570F-AC-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . | Paydoun ... L A7,177 . 12/01/2063 .
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..10570N-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun ... .. 68,998 ...68,998 ...68,9%8 |............68,950 |.... ..68,998 |.. 1,812 |. 04/25/2054 . |1.A FE ....
..10570N-AB-4 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2025 . |Paydoun . 10,350 10,350 10,350 |. 10,347 10,350 278 |. 04/25/2054 . |1.A FE ....
..105700-AJ-0 |BRAVO RESIDENTIAL FUNDING TRUS CMO-SER-2 .... |. 05/02/2025 . |Paydoun . 37,592 37,592 37,591 . 05/25/2065 . |1.E FE ....
..105700-AJ-0 [BRAVO RESIDENTIAL FUNDING TRUS CMO-SER-2 .... |. 06/02/2025 . |Paydoun . 74,782 74,782 74,781 |. . 05/25/2065 . |1.F FE ....
.. 12553X-AD-5 [CIM TRUST SERIES 2018-INV1 CLASS A4 144A .... |. 06/01/2025 . |Paydoun . 17,29 17,296 17,192 |. ,208 . 08/25/2048 . |1.
..12665L-AA-2 [ COLT FUNDING LLC SERIES 2024 2 CLASS A1 . 06/01/2025 . | Paydoun . .. 164,612 ..164,612 . 164,611 |. ..164,572 |. .164,612 . 04/25/2069 . |1.
..12665L-AB-0 |COLT FUNDING LLC SERIES 2024-2 CLASS A2 . 06/01/2025 . | Paydown ... ...41,153 ...41,153 |. 41,116 | 41,153 . 04/25/2069 . |1.
..13057M-AB-2 [ CALIFORNIA PUBLIC FIN AUTH MF 3.150% O .... |. 05/01/2025 . | Tax Free Exchange .. .. 500,000 .. 500,000 |.......... 500,000 |.... 500,000 |.. . 03/01/2040 . |1.
..19688T-AC-9 |COLT FUNDING LLC SERIES 2024 1 CLASS A3 ...... . 06/01/2025 . | Paydown ... . 02/25/2069 . |1.
..22540A-BE-7 | INDYMAC MANUFACTURED HOUSING ABS SER 199 . 06/02/2025 . | Paydoun . . 02/25/2028 . |3.
..22757C-AE-2 | CROSS MORTGAGE TRUST ~ 5.970% 11/25/69 .. . 06/01/2025 . | Paydoun . . 11/25/2069 . |1.
..24763L-DC-1 |DELTA FUNDING HM EQ LN TR ABS SER 1998-1 .... |. 06/01/2025 . |Paydoun ... . 05/25/2030 . |1.
..30191L-AB-5 |FIGRE TRUST SERIES 2025-HE1 CLASS B 5. .... |. 06/01/2025 . |Paydoun ... . 01/25/2055 . |1.
..30191L-AC-3 [FIGRE TRUST SERIES 2025-HE1 CLASS C 6. . 06/01/2025 . | Paydoun . . 01/25/2085 . |1.
..31684D-AC-3 |FIGURE LENDING FIGRE CMO-SER-2024-HE6 CL .... |. 06/01/2025 . |Paydoun . . 12/25/2054 . |1.
..31684F-AA-2 |FIGURE LENDING FIGRE_24-HES  5.440% 10/ . 06/25/2025 . | Paydoun . . 10/25/2054 . |1.
..31684F-AC-8 |FIGURE LENDING  5.700% 10/25/54 ... . 06/25/2025 . |Paydoun . N . 10/25/2054 . |1.
..31684H-AA-8 |FIGRE TRUST SERIES 2014 HE1 CLASS A 144A . 06/25/2025 . | Paydoun . A2 | 171,275 . 03/25/2054 . |1.
..31684H-AB-6 |FIGRE TRUST SERIES 2024 HE1 CLASS B 144A . 06/25/2025 . | Paydoun . .5,709 .5,709 . 03/25/2054 . |1.
..316922-AB-9 |FIGRE TRUST CMO-SER-2025-PF1 CL-B 144A . . 05/08/2025 . | Paydoun . 1,196 . 06/25/2085 . |1.
..316922-AB-9 |FIGRE TRUST CMO-SER-2025-PF1 CL-B 144A . . 06/01/2025 . | Paydoun . . 3,256 . 06/25/2055 . |1.
..316922-AC-7 |FIGRE TRUST CMO-SER-2025-PF1 CL-C 144A .. . 06/02/2025 . |Paydoun . . 4,452 . 06/25/2085 . |1.
..316927-AB-8 |FIGRE TRUST SERIES 2024 HE2 CLASS B 144A . 06/25/2025 . |Paydoun . .7,663 . 05/25/2054 . |1.
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |. 06/01/2025 . |Paydoun . . 10/25/2049 . |1.
..36169D-AA-0 | GCAT SERIES 2023 NQM2 CLASS A1 144A 5. .... |. 04/01/2025 . |DLICGA-CIO . 11/25/2067 . |1.
..36170H-AC-4 [GCAT TRUST CMO-SER-2022-NOM4 CL-A3 5.7 .... |. 06/02/2025 . |Paydoun . . 08/25/2067 . |1.
..36171F-AC-7 |GCAT SERIES 2023 NOM4 CLASS A3 144A 4. .... |. 06/01/2025 . |Paydoun . . 05/25/2067 . |2.
..36171G-AC-5 |GCAT TRUST CMO-SER-2025-NOM1 CL-A3 144A . 06/01/2025 . | Paydoun . . 11/25/2069 . |1.
..36171G-AC-5 |GCAT TRUST CMO-SER-2025-NOM1 CL-A3 144A ...... . 05/05/2025 . | Paydown ... . 11/25/2069 . |2.
..36171H-AC-3 | GCAT TRUST CMO-SER-2025-NOM2 CL-A3 1444 ...... . 06/25/2025 . |Paydown ... . 04/25/2070 . |1.
..36228F-AK-2 | GSAMP TRUST CMO SER 1998-3 CLASS A 5.1 .... |. 05/01/2025 . |Paydoun . . 09/19/2027 . |1.
..3622EU-AD-8 | GSMSC SERIES 2007-2 CLASS AF4A  6.483% ..... . 04/01/2025 . | Paydoun . . 03/25/2037 . |5.
.. 393505-NC-2 | CONSECO FINANCIAL CORP ABS SER 1996-5 CL .... |. 06/15/2025 . |Paydoun ... . 07/15/2027 . |5.
..41162D-AF-6 |HARBORVIEW MTG LOAN TRUST SERIES 2006-12 .... |. 06/20/2025 . |Paydoun ... . 01/19/2038 . |1.
..437920-AE-1 |HOMES TRUSTS  5.982% 10/25/59 ............ . 06/01/2025 . | Paydoun . . 10/25/2059 . |1.
..465976-AB-4 | JP MORGAN MORTGAGE TRUST JPMMT  3.520% . 06/25/2025 . |Paydoun . . 07/25/2062 . |1.
..465983-AC-8 |JP MORGAN MORTGAGE TRUST CMO-SER-2024-NQ .... |. 06/01/2025 . |Paydoun ... . 02/25/2064 . |1.
..46641C-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2014-1 C .... |. 06/01/2025 . | Paydoun ... . 01/25/2044 . |1.
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |. 06/01/2025 . |Paydoun . . 12/25/2048 . |1.
..46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |. 06/01/2025 . |Paydoun . . 01/25/2048 . |1.
..46654\-BS-9 | JP MORGAN MORTGAGE TRUST SERIES 2022 1 C .... |. 06/01/2025 . |Paydoun . . 07/25/2052 . |1.
..46655V-BU-5 |JP MORGAN MORTGAGE TRUST SERIES 2022 8 C .... |. 06/01/2025 . |Paydoun . N . 01/25/2063 . |1.
..46657P-AA-1 [ JP MORGAN MORTGAGE TRUST SERIES 2014 1 C .... |. 06/01/2025 . |Paydoun . .. 230,492 ..230,492 ..229,700 |. . 06/25/2054 . |1.
..46659A-AA-2 [ JP MORGAN MORTGAGE TRUST JPMMT  6.000% ..... |. 06/01/2025 . |Paydoun . 67,369 67,369 67,284 |. . 04/25/2085 . |1.
..46659A-AT-1 [ JP MORGAN MORTGAGE TRUST JPMMT  6.225% ..... |. 06/01/2025 . |Paydoun . 42,105 42,105 42,062 |. . 04/25/2085 . |1.
..46659A-AU-8 | JP MORGAN MORTGAGE TRUST JPMMT  6.000% ..... |. 06/01/2025 . |Paydoun . 42,105 . 04/25/2085 . |1.
..576433-UE-4 |MASTR ADJUSTABLE RATE MORTGAGE CMO SER 2 .... |. 06/01/2025 . |Paydoun . . 04/21/2034 . |1.
..590219-AE-1 [MLCC MORTGAGE INVESTORS, INC SERIES 2006 .... |. 06/01/2025 . |Paydoun . . 05/25/2036 . |1.
..59982D-AA-7 [MILL CITY MORTGAGE LOAN TRUST ~ 3.000% O .... |. 06/01/2025 . |Paydoun . . 08/01/2069 . |2.
..599920-AA-3 [MILL CITY MORTGAGE TRUST SERIES 2024 RS1 .... |. 06/01/2025 . |Paydoun . N . 11/01/2069 . |2.
..61775L-AG-3 [ MORGAN STANLEY RESIDENTIAL MO SERIES 202 .... |. 06/01/2025 . |Paydoun . ..352,379 ..346,853 |. . 08/25/2053 . |1.
..61778L-AE-5 [MORGAN STANLY RESI MORTGAGE CMO-SER-2025 .... |. 06/01/2025 . |Paydoun . . . . 05/25/2070 . |1.
..64832C-AE-3 |NEW RESIDENTIAL MORTGAGE LOAN CMO-SER-20 .... |. 06/11/2025 . |Paydoun . . 05/25/2065 . |2.
. 67117V-AA-8 [ ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |. 06/01/2025 . | Paydoun ... . 07/25/2063 . |1.
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..67118H-AD-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 06/01/2025 . |Paydoun ... .. 13,087 .. 13,037 ...13,031 |.... .. 13,037 |.. ...334 | 12/25/2063 . (1
..67118K-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun . 20,413 20,413 20,406 |. 20,413 549 |. 12/25/2063 . |1.
..67118L-AD-3 | ONSLOW BAY FINANCIAL LLC SERIES 2022 NQM .... . 06/01/2025 . | Paydoun . 18,3% 18,394 18,229 |. 18,3% 485 |. 09/25/2062 . (1.
..67118T-AA-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 06/01/2025 . |Paydoun . .22,33% 22,33% 22,332 |. 22,33 589 |. 01/25/2064 . (1.
. 67118T-AB-0 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . | Paydoun . 13,958 13,958 13,953 |. 377 |. 01/25/2064 . (1.
..67118T-AC-8 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 06/01/2025 . |Paydoun . 27,916 27,916 27,89 |. 767 . 01/25/2064 . |1.
. 67118X-AB-1 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . | Paydoun . 29,027 29,027 29,014 |. 813 |. 02/25/2064 . (1.
..67118X-AC-9 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun ... ... 34,832 ... 34,832 ...34,817 |.... ...998 |. 02/25/2064 . (1.
..67119C-AC-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 06/01/2025 . |Paydoun ... .. 93,605 ...93,605 ...93,565 |.... 436 |. 05/25/2064 . (1.
..67119F-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun . 11,342 11,342 11,338 | ...299 |. 03/25/2064 . (1.
..67120G-AE-8 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . | Paydoun . 44,348 44,348 44,347 |. ,089 |. 10/25/2064 . |1.
..673911-AD-5 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQi .... [. 06/01/2025 . |Paydoun ... ... 12,067 ...12,057 ... 12,057 |.... ...207 | 11/25/2064 . (1.
..673911-AE-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQi .... . 06/01/2025 . |Paydoun ... .. 24,115 ...24,115 L2414 ...610 |. 11/25/2064 . (1.
..673913-AC-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/25/2025 . |Paydoun . 24,248 24,248 24,248 |. 567 |. 10/25/2064 . (1.
..67448G-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... . 06/01/2025 . | Paydoun . .7,136 7,136 7,061 |. 184 |. 03/25/2063 . |1.
..67448L-AC-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . 06/01/2025 . |Paydown . 12,825 12,825 12,816 |. 341 |. 11/25/2063 . (1.
..67448N-AB-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . | Paydoun . 45,528 45,528 45,497 |. , 112 |. 01/25/2064 . |1.
..67448N-AC-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun . 45,528 45,528 45,49 ,130 |. 01/25/2064 . |1.
..67448Y-AE-4 | 0BX TRUST OBX_25-NOM3  5.952% 12/01/64 ...... [. 06/01/2025 . | Paydoun . 50,315 50,315 850 |. 12/01/2064 . (1.
..67448Y-AE-4 | 0BX TRUST OBX_25-NOM3  5.952% 12/01/64 ...... [. 04/01/2025 . | Paydoun . 18,846 18,846 187 |. 12/01/2064 . |1.
..67449C-AB-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... . 06/01/2025 . | Paydoun . 32,008 32,008 950 |. 10/25/2063 . (1.
..67449D-AC-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... . 06/01/2025 . |Paydoun . 20,046 20,046 455 |. 10/25/2064 . |1.
..69377T-AB-2 | PRKCM TRUST SERIES 2022 AFC2 CLASS A2 14 .... |. 06/01/2025 . |Paydoun . 14,894 14,8% 365 |. 08/25/2057 . (1.
..69377T-AC-0 | PRKCM TRUST ~ 6.140% 08/25/57 .......evvvvvnees . 06/01/2025 . | Paydoun . ... 883 853 | 88T .. 4 |. 08/25/2057 . (1.
..73015C-AA-1 | PMT LOAN TRUST CMO-SER-2024-INV2 CL-A1 1 .... [. 06/01/2025 . |Paydoun . 60,637 60,637 ,457 |. 12/25/2059 . |1.
..73015C-BD-4 | PMT LOAN TRUST SERIES 2024-2 CLASS A28 1 .... . 06/01/2025 . |Paydoun . 60,637 60,637 K 457 |, 12/26/2059 . |1.
..74389B-AA-9 | PROVIDENT FUNDING MTG TRUST ~ 5.500% 12/ .... [. 06/01/2025 . |Paydoun . .. 168,851 . 168,851 ..165,210 |. ..165,221 |. 168,851 . 12/25/2054 . (1.
..748956-AB-5 | WOODWARD CAPITAL MANAGEMENT SERIES 2023 ..... . 06/01/2025 . |Paydown . 82,448 82,448 82,448 |. 82,379 |. 82,448 . 09/25/2043 . (1.
..74938F-Ali-8 | WOODWARD CAPITAL MANAGEMENT SERIES 2022- .... [. 06/01/2025 . |Paydoun ... ... 36,545 ... 36,545 ... 35,534 |............ 35,640 |.... ..36,545 |.. . 01/25/2052 . (1.
.. 74939F-AB-3 | WOODWARD CAPITAL MANAGEMENT SERIES 2024 ..... . 06/01/2025 . | Paydoun ... .. 17,859 ... 17,859 ... 17,859 |............ 17,854 |.... .. 17,859 |.. . 06/25/2044 . (1.
..75410R-AS-5 |RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... . 06/01/2025 . |Paydoun . 15,523 15,523 14,876 |. 14,934 |. 15,523 . 01/25/2052 . 1.A
..79581U-AB-0 | SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... [. 06/01/2025 . |Paydown . 17,435 17,435 17,435 |. 17,432 |. 17,435 . 11/25/2063 . (1.
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... [. 06/01/2025 . |Paydoun ... .. 38,877 ...38,877 ...39,437 |............ 39,269 |.... ..38,877 |.. . 07/25/2043 . (1.
..817460-AA-9 | SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .... [. 06/01/2025 . |Paydoun ... 12,949 12,949 13,030 |.... 12,949 |.. . 02/25/2048 . (1.
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... [. 06/01/2025 . | Paydoun . ... 755 ....755 ... 754 . ....755 . 11/25/2048 . (1.
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST TPMT ~ 7.204% ..... [. 06/01/2025 . |Paydoun . .. 146,887 . 146,887 ..146,928 |. 146,887 . 10/25/2063 . [1.A .
..89183C-AB-1 | TOWD POINT MORTGAGE TRUST SERIES 2024 CE .... . 06/01/2025 . |Paydoun ... .. 46,215 ...46,198 |.... . . 01/25/2064 . [1.A ........
..89183G-AB-2 | TOWD POINT MORTGAGE TRUST ~ 4.435% 10/27 .... . 06/01/2025 . |Paydoun ... ...33,038 |.... . 10/27/2064 . (1.B ........
..92539D-AC-2 | VERUS SECURITIZATION TRUST SERIES 2023 2 .... |. 06/01/2025 . |Paydoun . 5,775 |. . 03/25/2068 . [1.A .
..92539G-AB-7 | VERUS SECURITIZATION TRUST SERIES 2023-3 .... [. 06/01/2025 . |Paydoun . 78,397 |. . 03/25/2068 . [1.A .
..92539G-AC-5 | VERUS SECURITIZATION TRUST SERIES 2023 3 .... |. 06/01/2025 . |Paydoun . 52,576 |. . 03/25/2068 . [1.A .
..92540E-AC-7 | VERUS SECURITIZATION TRUST SERIES 2024 1 .... . 06/01/2025 . |Paydoun . 46,030 | . 01/25/2069 . 1.A .
..92540H-AB-2 | VERUS SECURITIZATION TRUST SERIES 2024 5 .... . 06/01/2025 . |Paydoun . K 61,049 |. . 06/25/2069 . [1.A .
..92540H-AC-0 | VERUS SECURITIZATION TRUST  6.648% 06/2 .... [. 06/01/2025 . |Paydoun . . 109,061 . 109,060 |. ..109,015 |. 109,061 . 06/25/2069 . [1.A .
..92540R-AE-4 | VERUS SECURITIZATION TRUST CMO-SER-2024- .... |. 06/01/2025 . |Paydoun . 22,522 22,522 |. 22,521 |. 22,522 . 11/25/2069 . [1.A .
..92830H-AA-4 | VISTA POINT SECURITIZATION TRU SERIES 20 .... . 06/01/2025 . |Paydoun . 93,587 |. 87,39 |. 93,406 . 05/25/2054 . [1.A FE ..
..93935E-AC-8 | WASHINGTON MUT MSC MTG SERIES 2006-8 CLA .... [. 06/01/2025 . |Paydoun . .3,4%6 |. .3,400 |. . 3,415 . 10/25/2036 . [5.B FM ..
.. 93935H-AH-0 | WASHINGTON MUTUAL SERIES 2006-7 CLASS A5 .... . 06/02/2025 . |Paydoun . . 7,560 |. L7,913 | 7,992 . 09/25/2036 . [1.A FM ..
..949831-AS-0 |WELLS FARGO MORTGAGE BACKED SERIES 2019 ..... [. 06/01/2025 . |Paydoun . .1,308 |. 01,305 |. .1,304 . 07/25/2049 . [1.A
..94989U-AA-9 | WELL FARGO MORTGAGE BACKED SERIES 2018-1 .... [. 06/01/2025 . |Paydoun . .6,176 |. .6,226 |. . 6,422 . 07/25/2047 . (1.A .
..00703Q-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .... [. 06/25/2025 . |Paydoun . 17,075 |. 18,538 |. 18,974 . 08/25/2036 . [1.A F
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 ..... (. 06/02/2025 . |Paydown . 18,377 |. 18,742 |. 18,665 . 09/25/2046 . [1.A FI
..040104-Fli-6 | ARGENT SECURITIES SERIES 2004 W3 CLASS A .... . 06/25/2025 . |Paydoun . 24,773 |. 25,252 |. 25,343 . 02/25/2034 . [1.A F
..073879-T2-4 |BEAR STEARNS ASSET BACKED SERIES 2005 AC .... [. 06/25/2025 . |Paydoun ... ....4,930 |.... ...5,3%% .. . 10/25/2035 . |5.A FI
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..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN T SERIES 20 .... |. 06/01/2025 . |Paydoun ... .. 34,569 ...33,079 |.... .. 34,569 |.. . 05/25/2034 . |1.A FM .
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN T SERIES 20 .... |. 06/01/2025 . |Paydoun . 78,096 62,997 |. . 02/25/2035 . |[1.A FN ...
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |. 06/20/2025 . |Paydoun . 40,633 30,927 |. . 02/20/2047 . |[1.A FM ...
..126694-R7-5 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |. 06/20/2025 . |Paydoun . 24,146 26,879 |. . 05/20/2046 . |[1.A FN ....
..173076-FT-0 [CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |. 06/01/2025 . |Paydoun . 36,967 |. . 07/25/2034 . |[1.A FM ...
..17307G-L9-7 [CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |. 06/01/2025 . |Paydoun . . 11/25/2035 . |3.A FM ...
..456606-FA-5 | INDYMAC HOME EQUITY LOAN ASS SERIES 2004 .... |. 06/25/2025 . |Paydoun . . 11/25/2034 . |[1.A FM ...
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... |. 04/01/2025 . |Paydoun ... . 03/25/2036 . |1.G FM ....
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... |. 05/01/2025 . |Paydoun ... . 03/25/2036 . |2.A FM ...
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 . 06/01/2025 . | Paydoun . . 03/25/2036 . |2.B FM ....
..525221-HD-2 |LEHMAN XS TRUST SERIES 06 2N CLASS 2A1 . . 06/02/2025 . |Paydoun . . 02/25/2036 . |1.A FM ...
..525241-AL-9 [LEHMAN XS TRUST SERIES 2007 1 CLASS WF1 ..... . 06/01/2025 . | Paydown ... . 01/25/2037 . |[1.AFN ...
..52525B-AD-4 |LEHMAN XS TRUST SERIES 2007 16N CLASS 2A .... |. 06/25/2025 . |Paydoun ... . 09/25/2047 . |[1.A FM ...
..59020U-XH-3 [MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |. 05/01/2025 . |Paydoun . . 07/25/2035 . |[1.A FN ...
..65535V-DB-1 [NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |. 06/01/2025 . |Paydoun . . 07/25/2034 . |[1.A FM ...
.. T4922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 04/01/2025 . |Paydoun . . 06/25/2036 . |1.B FM ....
..T4922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 05/01/2025 . |Paydoun . . 06/25/2036 . |1.C FM ...
.. T4922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2025 . |Paydoun . . . 06/25/2036 . |1.D FM ...
.. TA922E-AR-0 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 04/01/2025 . |Paydoun . . (1 821)|.. . 06/25/2036 . |1.B FM ....
.. TA922E-AR-0 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 05/01/2025 . |Paydoun . . (1,674) |.. . 06/25/2036 . |1.C FM ....
..TA922E-AR-0 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/02/2025 . |Paydoun . . 06/25/2036 . |1.D FM ...
.. TA922K-AD-7 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2025 . |Paydoun . . 01/25/2037 . |[1.AFN ...
..751151-AH-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2025 . |Paydoun . . 09/25/2036 . |1.A FM ...
..75115B-AC-3 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2025 . |Paydoun . . 07/25/2036 . |6. FM .....
..751560-AD-8 [RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... |. 06/25/2025 . |Paydoun . . 11/25/2036 . |1.A FM ...
..761118-TB-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... |. 04/01/2025 . |Paydoun . . 01/25/2036 . |1.B FM ....
..761118-TB-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... |. 05/01/2025 . |Paydoun . . 01/25/2036 . |1.D FM ...
..761118-TB-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... |. 06/01/2025 . |Paydoun . . 01/25/2036 . |[1.E FM ....
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 6 .... |. 06/01/2025 . |Paydoun ... . 05/25/2039 . |[1.A FM ...
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |. 06/01/2025 . |Paydoun ... . 09/25/2037 . |3.B FM ....
..813751-BV-7 [SECURITIZED ASSET BACKED REC SERIES 2004 .... |. 06/25/2025 . |Paydoun . . 09/25/2034 . |[1.A FM ...
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MTG SERIES 20 .... |. 06/02/2025 . |Paydoun . . 01/25/2035 . |[1.A FN ...
..92922F-XA-1 | WASHINGTON MUTUAL SERIES 2004 AR10 CLASS .... |. 06/25/2025 . |Paydoun ... . 07/25/2044 . |5.A FM ...
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .... |. 06/02/2025 . |Paydoun ... . 09/25/2046 . |[1.A FN ....
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007 O .... |. 06/01/2025 . |Paydoun . . 04/25/2047 . |1.A FM ...
..939336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... |. 06/01/2025 . |Paydoun . . 03/25/2035 . |2.CFM ....
..939336-Y2-3 [ WAMU MORTGAGE PASS THROUGH SERIES 2005 A . . 06/25/2025 . | Paydoun .. 3,605 |. 01/25/2045 . |3.CFM ....
1059999999. Subtotal - Asset-Backed Securmes - Financial Asset- Backed Self- L|qU|dat|ng Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 27,666,200 116,118 116,118 75,921 42,657,957 (20,901) 165,065 144,164 903,904 XXX
.. 12433C-AE-5 |BX TRUST SERIES 2024-AIRC CLASS C 144A ....... . 04/15/2025 . | Paydown ... 88,192 |.... .. (351) ). . (351) ... . 08/15/2039 . |1.
..126281-BB-9 | CSAIL COMM MTG TR 2015-C1 SERIES XA 0. . 06/01/2025 . | Paydown ... N . 04/15/2050 . |1.
..228925-AG-8 |CRSO TRUST CRSO 23 BRND SERIES 2023-BRND ..... |. 04/29/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT . 07/10/2028 . |1.
..23312J-AG-8 |DEUTSCHE BANK COMMERCIAL MORTG SERIES 20 .... |. 06/12/2025 . [Paydoun . 06/10/2050 . |1.
..46644R-BE-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... |. 06/01/2025 . |Paydoun ... . 05/15/2048 . |1.
. 61776E-AA-1 [MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |. 06/01/2025 . |Paydoun . . 05/05/2029 . |1.
..87252L-AA-3 | THARALDSON HOTEL PORTFOLIO TRU SERIES 20 .... |. 04/01/2025 . |Paydoun ... . s N s N . 12/10/2034 . |1.
..95000C-BH-5 |WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... |. 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |.... .. 797,010 |.......... 883,187 |.... . 01/15/2059 . |3.
..95003l1-AL-0 | WELLS FARGO COMMERCIAL MTG TR SERIES 202 .... |. 04/29/2025 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... 932,952 |...........967,506 |.... . 12/15/2039 . |1.
..056130-AA-8 [BX TRUST SERIES 2024 AIR2 CLASS A 144A .. . 04/15/2025 . |Paydoun .. . 105,011 |. ..105,043 |. . 10/15/2041 . |1.
.. 12433C-AE-5 |BX TRUST SERIES 2024-AIRC CLASS C 144A . 04/15/2025 . | Paydoun . 36,955 |. 36,940 |. . 08/15/2039 . |1.
..Z9400C-KE-1 |PIETRA NERA UNO SRL  3.210% 05/22/30 ... . 05/22/2025 . |Paydoun . .2,810 | . 05/22/2030 . |2.
..Z9405U-L1-3 [ TAURUS CMBS PLC TAURS 18 IT1  3.127% 05 .... |. 05/18/2025 . |Paydoun . .6,626 | . 05/18/2032 . |1.
..05491U-BE-7 |BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |. 06/01/2025 . |Paydoun . 267 |. . 12/15/2051 . |1.
..05550M-AV-6 [ BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |. 06/01/2025 . | Paydoun ... ...669 |.... . 05/15/2062 . |1.
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..05609V-AJ-4 |BX TRUST SERIES 2021 VOLT CLASS C 144A ....... . 06/15/2025 . | Paydoun ... ... 15,586 ...15,586 ...15,480 |.... ..15,586 |.. ...437 |. 09/15/2036 . [1.A ........
..05609V-AN-5 |BX TRUST SERIES 2021 VOLT CLASS E 144A . . 06/15/2025 . | Paydoun . ..9,362 . 9,362 .9,33% | . 9,362 305 |. 09/15/2036 . [1.A .
..06054A-AY-5 |BANK OF AMERICA CMBS SERIES 2015-UBS7 CL . 06/01/2025 . | Paydoun . .6,249 |. .2,282 7,726 |. 09/15/2048 . [1.A FE ..
..06540X-BH-3 | BANK SERIES 2019 BN22 CLASS XA  0.579% ..... [. 06/01/2025 . |Paydown . 148 | .15 |. 11/15/2062 . [1.A FE ..
..06541F-BB-4 |BANK SERIES 2017 BNK4 CLASS XA  1.327% ..... [. 06/01/2025 . |Paydoun . 131 .28 |. 05/15/2050 . [1.A FE ..
..08161C-AG-6 | BENCHWARK MORTGAGE TRUST SERIES 2018-B2 ..... . 06/01/2025 . |Paydoun . 814 |. 158 . 02/15/2051 . |1.D FE ...
..08162C-AJ-9 | BENCHWARK MORTGAGE TRUST SERIES 2018-B6 ..... [. 06/01/2025 . |Paydoun . .505 |. .82 |.10/10/2051 . [1.A FE ..
..08162T-BC-6 | BENCHWARK MORTGAGE TRUST SERIES 2018-B7 ..... . 05/01/2025 . | Paydoun ... ....18 |. 11/15/2061 . [1.A FE ..
..08162T-BC-6 | BENCHWARK MORTGAGE TRUST SERIES 2018-B7 ..... . 06/01/2025 . | Paydoun ... .. 12 |. 11/15/2051 . [1.C FE ...
..08162Y-AK-8 | BENCHWARK MORTGAGE TRUST SERIES 2019 B14 .... [. 06/01/2025 . |Paydoun . . 12/15/2061 . [1.D FE ...
..125039-AG-2 | CD COMMERCIAL MORTGAGE TRUST SERIES 2017 .... [. 06/01/2025 . |Paydoun . . (1,073) ). . 11/13/2050 . [1.A FE ..
..12515A-BF-6 | CD COMMERCIAL MORTGAGE TRUST SERIES 2016 .... [. 06/01/2025 . |Paydoun ... ... (%4) . 11/10/2049 . [1.A FE ..
..12592X-BE-5 | COMM MORTGAGE TRUST ~ 0.240% 03/10/48 ........ . 06/01/2025 . | Paydoun ... K . 03/10/2048 . [1.A FE ..
.. 12593A-BB-0 | COMM MORTGAGE TRUST  0.653% 05/10/48 ... . 04/11/2025 . | Paydoun . . (9,040) |. . . 05/10/2048 . (1.B FE ..
..12593A-BD-6 | COMM MORTGAGE TRUST SEIRES 2015-CR23 CLA . 04/01/2025 . | Paydoun . . 2,350,000 ..2,350,000 .44 . 2,350,000 | . 05/10/2048 . [1.A ........
..12593J-BG-0 | COMM MORTGAGE TRUST SERIES 2015-CR24 CLA .... . 06/14/2025 . |Paydoun . (2,707) |. (2 707) 1,161 (1,161) | . (1,161)|.. . 08/10/2048 . [1.A FE .
..125930-BF-6 | COMM MORTGAGE TRUST SERIES 2015-CR26 CLA .... [. 06/01/2025 . |Paydoun . .. (20,650) | (20,650) . (15,047) |. (15,047) |.. . 10/10/2048 . [1.A FE
.. 12595V-AE-7 | COMM MORTGAGE TRUST SERIES 2018-COR3 CLA .... [. 06/01/2025 . |Paydoun . . (22) ) (56) |.. . 05/10/2051 . (1.B FE .
..126281-BB-9 | CSAIL COMM MTG TR 2015-C1 SERIES XA 0. .... [. 06/01/2025 . |Paydoun . e e e e f . . 04/15/2050 . [1.A FE .
..12630B-BF-4 | COMM MORTGAGE TRUST SERIES 2013-CR13 CLA .... [. 06/12/2025 . |Paydown . L3 . . 1171072046 . [1.A ........
..17323V-BF-1 | CITIGROUP COMM MTG TR SERIES 2015-GC29 C .... . 05/01/2025 . |Paydoun . (9,102) | . (9,102) . 04/10/2048 . [1.A FE .
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 04/01/2025 . |Paydown . ... (189) | . (189) .. (383)|.. . 11/10/2048 . (1.B FE .
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 06/01/2025 . |Paydoun . (2,164) |. . (2,580) |.. . 11/10/2048 . [1.C FE .
.. 17325G-AJ-5 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 06/01/2025 . |Paydown . L (79) ) . 11/15/2049 . [1.A FE .
..17328F-BB-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... [. 06/01/2025 . |Paydoun . (186) |. . 08/10/2056 . [1.A FE .
.. 173284-BF-7 | CITIGROUP COMMERCIALS MORTGAG SERIES 201 .... . 06/13/2025 . |Paydoun . (125) |. . 11/10/2052 . (1.A FE .
..362525-AX-5 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... . 06/01/2025 . |Paydoun . (246) |. . 02/10/2052 . [1.A FE .
..36257U-AN-7 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... [. 06/01/2025 . |Paydoun . (387) |. . . 09/01/2052 . [1.A FE .
..46644A-BH-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... [. 06/01/2025 . |Paydoun ... 1,256 |. 02/15/2048 . [2.A FE .
..46644R-BE-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... [. 06/01/2025 . |Paydoun ... 4,181 |. 05/15/2048 . [1.A ........
. 61767Y-BA-7 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... [. 06/01/2025 . |Paydoun . (7,330) |. 1,591 |. 07/15/2051 . [1.A FE ..
..61768H-AX-4 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... [. 06/01/2025 . |Paydoun . (977) |. 156 |. 03/15/2052 . |1.A FE ..
..95000T-BV-7 | WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... [. 06/01/2025 . |Paydoun .. .. (524)].... ...126 |. 03/15/2050 . [1.A FE .
1079999999. Subtotal - Asset-Backed Securmes - Financial Asset- Backed Self- L|qU|dat|ng Non-

Agency Commercial Mortgage-Backed Securities (Unaffiliated) 5,806,412 5,846,341 7,204,166 3,525,646 (43,917) (43,917) 340 5,838,674 469 (32,264) (31,795) 205,270 XXX XXX
..03330H-AA-5 | ANCHORAGE CREDIT FUNDING LTD SERIES 2019 .... [. 04/25/2025 . |Paydown ......ccoovviiiiiiiiiiinnnnns ..1,054,297 |........ 1,054,297 |........ 1,055,683 |........ 1,064,822 |.... .. (525) | L(825) |vviiiiiiiiiiies e 1,054,297 |.. .19,995 |. 10/25/2037 . [1.A FE .
..03330R-AJ-4 | ANCHORAGE CAPITAL CLO LTD SERIES 2024 28 .... |. 05/13/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. ) .5,000,000 | 224,145 |. 04/20/2037 . [2.C FE .
..03331D-AA-3 | ANCHORAGE CREDIT FUNDING LTD SERIES 2018 .... [. 04/29/2025 . |DLSAINMDLPP DLIC SA-G1001-PRT .. |. .. 979,322 ..1,000,000 ..1,000,000 |. .1,000,000 |. . .1,000,000 . (20,678) |. 34,688 |. 04/25/2036 . |1.F FE .
..03331T-AL-4 | ANCHORAGE CAPITAL CLO LTD SERIES 2023 26 .... |. 06/04/2025 . |Call 100.0000 .......eevveeen ...... 5,000,000 |....... 5,000,000 |........ 5,000,000 |........5,000,000 |....ccoeviiirnns Joorrniiiiiiiinns o fovviiiiiiiiiies foii o 5,000,000 |.. K . 07/19/2034 . [1.F FE .
..039948-AL-8 | ARES CLO LTD ARES_24-75  8.306% 01/15/3 .... [. 05/08/2025 . |Various ..........ccccevvvvvvvininns foeveeeeenennnnnnnnns |oeeees 4,016,737 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |..cooevrrriinnns Joorernniiiiiinns fovveveieiiiinees foviniiiiiiiiinn Lo o 4,000,000 |.. . 01/15/2037 . [2.C FE ..
..04021H-AL-3 | ARES LXXVI CLO LTD ARES_25-76 ABS-SER-20 . 05/08/2025 . | CSGAIMCSXP - GLIC GA - G1001 . 3,000,000 ..3,000,000 ..3,000,000 [..eeevvrriiiiiinnnns .3,000,000 . 05/27/2038 . [3.B Z .....
..00261M-AA-4 | BLACKROCK RAINIER CLO LTD SERIES 2021-6A . 04/21/2025 . | Call 100.0000 ... 15,000,000 .15,000,000 14,702,580 |. 14,790,903 X 14,817,496 , . 04/20/2033 . [1.A FE ..
.. 17275G-AA-4 | CIRRUS FUNDING LTD SERIES 2018-1A CLASS ...... . 06/18/2025 . | Call 100.0000 ... ....19,081,145 |....... 19,981,145 |....... 19,981,145 |....... 19,981,145 [oovvveiiiiiiiinn oo e e e e 19,981,145 |.. ...860,521 |. 01/25/2037 . [1.A FE ..
..24460A-AG-5 | DEERPATH CAPITAL CLO LTD DPATH SERIES 20 .... |. 04/10/2025 . |Call 100.0000 ... . 3,000,000 3,044,745 |.... 143,605 |. 04/15/2035 . |1.F FE ..
..26249B-A0-4 | DRYDEN SENIOR LOAN FUND SERIES 2013 30A ...... [. 05/15/2025 . | Paydoun s N ..790,985 |. s . 22,354 |. 11/15/2028 . [1.A FE ..
..28851Q-AJ-2 |ELLINGTON CLO | LTD SERIES 2017 1A CLASS . 04/15/2025 . | Call ,292, . 1 260 106 | 1,283,319 |. X 1 289 238 . 10/15/2029 . [1.A FE ..
..288510-AL-7 |ELLINGTON CLO | LTD SERIES 2017 1A CLASS .... [. 04/15/2025 . |Paydoun ......cccooeveiiiiiiiiiiiinns Jooveeeeennnnnnnnnnns |eee 1,314,811 |, 1,314,811 |........ 1,309,078 [.occeetu 1,311,170 ooeiiiiiiiiiiins el 3084 | [l 30641 s s 1,314,811 . 10/15/2029 . [1.G FE ..
..28852E-AE-9 |ELLINGTON CLO |1 LTD SERIES 2017-2A CLAS .... [. 05/15/2025 . |Paydoun ... .. 1,373,751 .1,376,5% |.... 1,373,751 |.. . 02/15/2029 . [1.C FE ...
..28853R-AG-4 |ELLINGTON CLO IV LTD SERIES 2019 4A CLA .... [. 04/15/2025 . |Paydoun ... . 770,477 ..772,121 710,477 . 04/15/2029 . [1.D FE ...
..30250A-AA-0 | FDF LTD SERIES 2017 3A CLASS A1 144A 3 . 06/06/2025 . | Call , ..241,975 , K ..237,238 |. .240,985 . K . 01/25/2036 . [1.A FE ..
..30250A-AE-2 | FDF LTD SERIES 2017-3A CLASS D 144A 5. . 06/06/2025 . |Various ............... 11 202,700 .11,202,700 .10 840 487 |. 10 979,550 |. 11,003,548 . 199,152 |. , . 01/25/2036 . [1.B FE ..
..36320V-AC-2 | GALAXY CLO LTD SERIES 2018-27A CLASS F 1 .... . 06/10/2025 . |Call 100.0000 . 2,100,000 ..2,100,000 ..2,016,000 |. .2,064,902 |. .2,067,426 .32,574 |. 161,345 |. 05/16/2031 . |5.A FE ...
..38174Y-AG-0 | GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 .... |. 05/05/2025 . |Call 100.0000 . 4,250,000 .. 4,250,000 ..4,250,000 |. .4,250,000 |. .4,250,000 183,611 |. 11/05/2029 . [2.A FE ...
..39055T-AS-7 | GREAT LAKES CLO LTD SERIES 2015 1A CLASS .... [. 04/16/2025 . |Paydoun .. 275,934 275,934 274,507 |...........274,623 |.... ...275,934 .. ...10,102 ). 01/16/2030 . [1.B FE ..
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..40170F-AA-4 | GUGGENHEIM MM CLO 2018-1 LTD SERIES 2018 .... [. 04/15/2025 . |Paydoun ... , 199, 165 182,694 |...........190,844 |.... ....199,165 |.. ..6,316 |. 01/15/2031 . [1.A FE ....
..40170U-AG-8 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... [. 04/21/2025 . |Paydoun ... 2,824,403 .. 2,824,403 ..2,824,403 |. .2,824,403 |. . 2,824,403 .58,606 |. 01/21/2034 . [2.C FE ....
..59801W-AR-7 | MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS .... |. 04/15/2025 . |Call 100.0000 ... 27,501 ...27,501 ...21,201 | ...21,321 | .. 27,501 ...882 |. 07/15/2029 . [1.A FE ....
..50801W-AT-3 | MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS .... [. 04/15/2025 . |Paydoun ... 1,128,029 1,128,029 ..1,115,8% |. 01,120,346 |. . 1,128,029 . . 39,504 |. 07/15/2029 . [1.A FE ....
..67389D-AJ-0 | OAKTREE CLO LTD ~ 9.506% 04/15/36 ........ . 05/01/2025 . | Call 100. . 2,000,000 ..2,000,000 ..2,045,000 |. .2,041,069 |. . 2,039,656 . (39,656) |. 106,840 |. 04/15/2036 . [2.C FE ....
..67591V-AG-0 | OCTAGON INVESTMENT PARTNERS SERIES 2018 . 06/27/2025 . | Call 100.0000 . 7,625,000 .. 7,625,000 ..6,353,913 |. .6,901,004 |. .6,973,906 . 651,004 |. 333,770 . 07/25/2030 . |1.F FE ...
..693286-AA-6 |PDIF GCF CLO ISSUER 2022 1 LLC CLASS X .. . 05/22/2025 . | Paydoun ... 1,723,333 |. .1,723,333 . 60,866 |. 02/22/2035 . [1.C PL ....
..69328@-AE-8 |PDIF GCF CLO ISSUER 2022 1 LLC CLASS D ....... . 05/22/2025 . | Paydoun ... ...........681,257 ...........681,257 |.. .39,132 | 02/22/2035 . [2.C PL ...
..69700U-AC-5 |PALMER SQUARE CREDIT FUNDING SERIES 2019 .... . 05/08/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |...cceveeeeeennnenns |-.....4,663,265 |........ 4,805,000 |........ 4,652,775 |........ e e 2,985 | 2,085 | e 4,663,413 |.. ...191,642 |. 04/20/2037 . [1.E FE ....
..87289B-AB-0 | TCP DLF VIIl 2018 CLO SUB EQ SERIES 201 .... [. 06/28/2025 . |Paydown ......ccoovvviiiiiiiininnnnns .. 3,014,475 ..3,031,685 |. .1,562,010 |. .3,014,475 . 02/28/2030 . (1.A FE ....
..87289B-AD-6 | TCP DLF VIII 2018 CLO SERIES 2018-8 CLAS .... [. 06/17/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |. .. 4,848,484 .. 4,895,653 |. . 4,885,662 ..(4,413) K .4,881,249 . 02/28/2030 . (1.B FE ....
..00122J-AL-5 | AGL CLO LTD ABS-SER-2025-40A CL-D2 144A ..... . 05/08/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. [...evvvvvvvvvvnnnnns fernen. 4,750,000 |........ 4,750,000 |........ 4,750,000 |.... Y 4,750,000 |.. . 07/22/2038 . |2.B Z .....
..08182D-Al-4 |BENEFIT STREET PARTNERS CLO VI SERIES 15 .... [. 05/08/2025 . |Various ..........cccceevervvennnns ..3,135,199 |........ 3,125,000 |........ 3,125,000 |.... Y (SR R R R, 3,125,000 |.. . 04/20/2038 . [2.C FE ....
..26253)1-AY-6 | DRYDEN SENIOR LOAN FUND SERIES 2022-108A .... . 05/08/2025 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |. . 4,500,000 ..4,500,000 ..4,500,000 |. .4,500,000 .4,500,000 . 07/18/2037 . [2.C FE ....
..38139X-AN-1 | GOLDENTREE LOAN MANAGEMENT US ABS-SER-20 .... [. 05/08/2025 . | CSGAIMCSXP - GLIC GA - G1001 .. |. . 3,500,000 ..3,500,000 ..3,500,000 |. .3,500,000 . 04/20/2038 . [1.G Z .....
..43133Y-AS-4 |HILDENE TRUPS SECURITIZATION L SERIES 20 .... . 06/12/2025 . |CSPC GA - G1001 - SEC . 1,985,164 ..2,000,000 ..1,920,000 |. 1,921,770 . 01/23/2040 . (1.G FE .
..46604J-AE-1 | IVY HILL MIDDLE MARKET CREDIT 11.769% O .... [. 06/30/2025 . |Various ... 1,509,338 ..1,500,000 ..1,500,000 |. . .1,500,000 . 07/19/2087 . [3.C FE ..
..68626C-AG-9 | ORION CLO LTD SERIES 2023 1A CLASS D 144 .... . 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT 1,029,541 ..1,000,000 ..1,032,000 |. .1,030,563 . 1,029,531 . 10/25/2036 . [2.C FE ..
..740420-AC-1 | PREFERRED TERM SECURITIES XXVI ABS-SER-2 .... [. 06/22/2025 . |Paydoun ... .3, ... 3,385 ....2,788 |. ... 3,385 . 09/22/2037 . (2.B
..81125M-AN-1 | SCULPTOR CLO LTD SERIES 35A CLASS D2 8 .... . 06/30/2025 . |Various 1,482,483 ..1,500,000 ..1,500,000 |. .1,500,000 . 04/27/2038 . (2.C
..82812L-AU-3 | SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... [. 04/20/2025 . |Paydoun . .. 527,041 ..527,041 ..525,531 |. 527,041 . 01/20/2035 . (2.B
..82812L-A-9 | SILVER ROCK CLO LTD SERIES 2021-2A CLASS . 04/20/2025 . | Paydoun ... ..561,007 ..561,097 ..568,068 |. . .561,097 . 01/20/2035 . (2.B
..896421-AJ-7 | TRINITAS CLO LTD SERIES 23 26A CLASS D .. . 06/03/2025 . | Call 100.0000 . 8,800,000 ..8,800,000 ..8,818,000 |. .8,816,149 .8,815,198 . 01/20/2035 . [2.C
..93656E-AL-5 |WARWICK CAPITAL CLO LTD  8.412% 07/20/3 .... |. 06/25/2025 . |Various ... . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 . 07/20/2038 . |2.B Z .....
.. 12434L-AA-2 | BXMT LTD SERIES 2020 FL2 CLASS A 144A ... . 06/17/2025 . | Paydoun . 3,92 |. . 4,023 . 02/15/2038 . [1.A FE ..
..78485W-AC-3 | STARWOOD COMMERCIAL MTG TRUST SERIES 201 . 05/15/2025 . | Paydoun . 1,866 |. .2,023 . 07/15/2038 . [1.A FE ..
..784850-AG-4 | STARWOOD COMMERCIAL MTG TRUST SERIES 201 .... [. 05/15/2025 . |Paydoun . .. ...96,000 |.... 100,000 |.. . 07/15/2038 . [1.F FE .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency - CLOs/CBOs/CDOs (Unaffiliated) 143,792,464 143,913,409 141,727,393 118,272,644 142,783,925 1,008,539 1,008,539 5,554,503 XXX XXX
..12665X-AA-6 | CV HCS RATED FEEDER LP A 4.000% 10/04/ .... . 05/29/2025 . |Redemption 100.0000 ....uun founnnniniiiiiiiiin oo 12,551,349 |....... 12,551,349 |....... 12,551,349 |.......10,544,306 |...coovvvrrnnnns fervnnnnnnnnnnnnn fovviins fo e e 12,551,349 |.. . .51,345 |. 10/04/2063 . [1.G PL ...
..12665X-AB-4 | CV HCS RATED FEEDER LP B 6.000% 10/04/ .... . 05/29/2025 . |Redemption 100.0000 . . 4,183,783 ..4,183,783 ..4,183,783 |. . 3,538,997 |. K .4,183,783 .58,617 |. 10/04/2053 . [4.A PL ...
..14307@-AA-7 | CARLYLE CREDIT OPPORTUNITIES N SENIOR NO .... |. 06/27/2025 . |Redemption 100.0000 . 2,929,156 .. 2,929,156 ..2,929,156 |. 2,734,095 |. . 2,929,156 . 11/30/2035 . [1.G PL ...
..14307@-AB-5 | CARLYLE CREDIT OPS SUB NOTE ~ 7.000% 11/ .... [. 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT . 250,000 ..250,000 ..250,000 |. ..250,000 |. .250,000 . 11/30/2035 . [2.B PL ...
..14307@-AB-5 | CARLYLE CREDIT OPS SUB NOTE ~ 7.000% 11/ .... (. 06/27/2025 . |Redemption 100.0000 . .. 232,417 ..232,477 ..232,477 | ..232,477 | .232,477 . 11/30/2035 . [2.B PL ...
..29281L-AA-0 | ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... [. 06/20/2025 . |Paydoun . 32,033 31,808 |. 31,813 |. 32,033 . 02/20/2055 . [1.G FE ...
..30296#-AC-0 |FP SOLAR FINANCE HOLDINGS LLC SERIES A .. . 05/27/2025 . | Redemption . . ..649,915 ..658,633 |. ..589,050 |. .657,472 . 07/29/2028 . [1.E PL ...
..30296#-AD-8 |FP SOLAR FINANCE HOLDINGS LLC SERIES B .. . 05/27/2025 . | Redemption 100.0000 . .. 3,892,691 .. 3,892,691 .3,477,747 |. . 3,892,691 . 07/29/2028 . [2.A PL ...
..30296#-AF-3 |FP SOLAR FINANCE HOLDINGS LLC ~ 9.777% 0 . 05/27/2025 . | Redemption 100.0000 . ..2,124,831 ..2,124,831 |. 1,898,334 |. .2,124,831 . 07/29/2028 . [2.A PL ...
..46616V-AA-8 | 321 HENDERSON RECEIVABLES SERIES 2012 1A .... [. 06/16/2025 . |Paydoun ........ccooevviiiiiininnnns .. , I 1,609 |oooveeeneens 1,790 |oevveeennnn 1,764 ... ...1,609 |.. . 02/16/2065 . [1.A FE ...
..48555L-AA-9 | KAPITUS ASSET SECURITIZATION | SERIES 20 .... |. 05/07/2025 . |Call 100.0000 ...ovvvvvniinnn foereeeeeieeieeeeeens e 25,000,000 |....... 25,000,000 |[....... 24,913,848 |.......24,966,066 |........ccevvnns fooeennnn 12,476 |oeiiiiiiiiiiins | 12,476 | [ 24,968,542 |.. . 03/10/2031 . [1.C FE ...
..48555L-AB-7 |KAPITUS ASSET SECURITIZATION | SERIES 20 .... |. 05/07/2025 . |Call 100.0000 . 6,689,000 ..6,689,000 ..6,672,884 |. .6,680,762 |. K .6,683,092 . 03/10/2031 . [1.E FE ...
.. 48555L-AC-5 |KAPITUS ASSET SECURITIZATION | SERIES 20 .... |. 05/07/2025 . |Call 100.0000 ... . 6,375,000 ..6,375,000 ..6,365,676 |. .6,370,147 X .6,371,492 . 03/10/2031 . [2.A FE ...
.. 48555N-AC-1 |KAPITUS ASSET SECURITIZATION L ABS-SER-2 .... [. 06/12/2025 . |CSPC GA - G1001 = SEC ....eevvvnn |ooveveniiiiiiiniinns |oeees 1,980,187 |........ 2,000,000 |........ 1,999,489 |...ovvviviiiiiiiiins forveniiiiiiiien i e el e e 1,999,513 |.. . 04/10/2082 . [2.C FE ...
.. 48555N-AD-9 |KAPITUS ASSET SECURITIZATION L ABS-SER-2 .... [. 06/12/2025 . |CSPC GA - G1001 = SEC .....ccooon |oevrrvrrrnnnnnnnnnns |- 1,099,822 |oiie, 2,000,000 |........ 1,999,822 |.... L Y L R R 1,999,837 |.. . 04/10/2032 . [3.B FE ...
..50205F-AA-2 |LFS 2023A LLC SERIES 2023 A CLASS A 144A .... . 06/15/2025 . | Paydoun .. 1,795,212 ..1,791,126 |. 01,792,229 1,795,212 . 07/15/2035 . [1.F FE ...
..53161D-AA-3 | OASIS SECURITISATION SERIES 2023 1A CLAS .... |. 04/23/2025 . |Call ..1,801,738 1,798,365 |. . 1,799,150 . 02/15/2035 . [1.G FE ...
..53161D-AA-3 | 0ASIS SECURITISATION SERIES 2023 1A CLAS .... [. 04/15/2025 . |Paydoun ..186,153 |.... ....186,502 |.. . 02/15/2035 . [1.G FE ...
..53161J-AA-0 |LIBRA SOLUTIONS 2023 A LLC ~ 8.200% 09/1 .... (. 06/16/2025 . | Redemption 100.0000 . .8,629,727 |.... . 09/17/2035 . [1.G PL ...
..530948L-AA-5 | LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... . 06/20/2025 . |Paydoun ... ..132,832 |. . 06/20/2047 . [1.D FE ...
..50082X-AA-3 |MILL CITY SOLAR LOAN 2019 2 LT SERIES 20 .... [. 06/20/2025 . |Paydown . 90,270 |. . 06/20/2047 . [1.D FE ...
..608934-AA-3 | MOMNT TECHNOLOGIES TRUST SERIES 2023 1A . 06/20/2025 . | Paydoun . ..882,259 . 03/20/2045 . [2.B FE ...
..62909D-AB-9 |NFAS 25-1 SER B 6.720% 05/15/31 .. . 06/12/2025 . | CSPC GA - G1001 - SEC . 05/15/2031 . [1.G FE ...
..62009D-AC-7 |NFAS 25-1 SER C  8.185% 05/15/31 ..... . 06/12/2025 . | CSPC GA - G1001 - SEC .. K . 1,508,700 ..1,500,000 ,499, K . K . 1,499,620 . 05/15/2031 . [2.C FE ...
..69648A-AB-7 |PAGAYA Al DEBT SELECTION TRUST SERIES 20 .... [. 04/29/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT .. |.... 1,195,956 |........ 1,195,956 |........ 1,195,966 |........ 1,195,956 |........oeeeeees Joovveeeeennenns Jovvvvvviiiiiiens fovevvvinnnnnnne fovviiiiiiiiiiins oo 1,195,956 |.. . 07/15/2031 . [1.G FE ...
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..69548A-AB-7 | PAGAYA Al DEBT SELECTION TRUST SERIES 20 .... |. 06/15/2025 . [Paydown ........cceeuuvereeeemnnnnnns .. 440,613 440,613 440,613 |...........440,613 |.... ....440,613 |.. . 07/15/2031 . |1.G FE .
..69548A-AC-5 |PAGAYA Al DEBT SELECTION TRUST SERIES 20 .... |. 04/29/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT . 1,200,470 .. 1,200,470 ..1,200,470 |. .1,200,470 |. .1,200,470 . 07/15/2031 . |2.C FE ....
..69548A-AC-5 |PAGAYA Al DEBT SELECTION TRUST SERIES 20 .... |. 06/15/2025 . [Paydoun .. 256,384 ..256,384 ..256,384 |. ..256,384 |. .256,384 . 07/15/2031 . |2.C FE ....
..72303#-AA-7 | PINEBRIDGE PRIVATE CREDIT RATE SERIES 14 .... |. 04/21/2025 . Redemption . 1,397,618 ..1,397,618 ..1,397,618 |. .1,397,618 |. 1,397,618 . 10/26/2025 . |[1.EPL ....
..73934R-AA-6 | POWERPAY ISSUANCE TRUST SERIES 2024 1A C .... |. 06/18/2025 . |Paydown ..........ccevvuunnns .. 475,846 ..475,846 ..475,842 |. ..475,835 |. .475,846 o | . 02/18/2039 . |1.F FE ....
..75025@-AA-9 | RADIANCE BORROWER LLC CLASS A 4.400% O .... |. 06/01/2025 . Redemption 100.0000 . . 5,660,130 ..5,660,130 ..5,319,634 |. .2,698,273 |. .5,322,041 . 338,089 |. . 06/20/2054 . |[1.EPL ....
..83589C-AA-6 | SOTHEBYS ARTFI MASTER TRUST AR SERIES 20 .... |. 04/29/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT .. 999,977 ..1,000,000 .1,000,002 .999,977 . 12/22/2031 . |[1.A FE ...
..86324C-AA-9 | STREAM INNOVATIONS ISSUER T SERIES 2024 ...... . 06/15/2025 . |Paydoun ......eevviiiininniiiiiinnns ...4,901 |.. . 07/15/2044 . |1.G FE ....
..91534L-AA-5 | UPGRADE MASTER PASS-THRU TRUST = 5.981% ...... . 06/15/2025 . |Paydomn .ceevuueeeeenniieeeeennnas s s s . 137 582 |.. . 06/15/2032 . |2.C FE ....
..927648-AA-9 | LENDBUZZ AUTO 2023-1A  7.290% 07/21/28 ..... |. 06/16/2025 . Redemption 100.0000 . .4 100,847 ..4,100,847 ..4,100,845 |. . 4,100,930 .4 100,928 . 07/21/2028 . |[1.CPL ....
..92770@-AA-1 | LENDBUZZ AUTO SERIES 2024-1 CLASS A1 4 .... |. 04/15/2025 . |Redemption 100.0000 . . 2,791,077 ..2,791,077 ..2,791,077 |. 2,791,077 |. N .2,791,077 . 12/15/2025 . |[1.A Z .....
..927708-AB-9 | LENDBUZZ AUTO SERIES 2024-1 CLASS A2 5 .... |. 06/16/2025 . [Redemption 100.0000 6,141,050 |........ 6,141,050 |........ 6,140,690 |........6,140,682 [.......cooveeees foorireennnnnnn93 [ [ 93 [ [ 6,140,776 |.. . 05/15/2029 . |[1.A FE ....
..G3165%-AA-6 | CCO ANNEX | CREDIT BACKED LOAN  4.000% ..... . 04/15/2025 . |Redemption 100.0000 ....... ..619,569 s ..619, .619,569 |.. . 07/28/2031 . |1.F PL ...
..G3165%-AB-4 |CCO ANNEX | CREDIT BACKED LOAN ~ 5.750% ..... |. 04/15/2025 . Redemption 100.0000 . .. 186,562 .186,562 ..186,562 |. .186,562 . 07/28/2031 . |2.A PL ....
..00111J-AD-6 |ACHV ABS TRUST SERIES 2023 2PL CLASS D 1 .... |. 06/18/2025 . |Paydoun ... .. 540,319 .540,261 ..540,255 |. .540,319 . 05/20/2030 . |2.C FE ....
..349941-AD-6 | FOUNDATION FINANCE TRUST SERIES 2024 1A ...... |. 06/15/2025 . |Paydoun . .. 165,336 155,312 ..155,314 |. .155,335 . 12/15/2049 . |2.C FE ....
..35042A-AD-5 |FOUNDATION FINANCE TRUST SERIES 2023 1A ...... |. 06/15/2025 . |Paydoun . .. 247,988 246,624 ..246,886 |. .247,988 . 12/15/2043 . |2.C FE ....
.. 44644N-AC-3 [HUNTINGTON BANK AUTO CREDIT-LI SERIES 20 .... |. 06/20/2025 . |Paydoun . .. 176,522 . ..176,522 |. ..176,522 |. .176,522 . 05/20/2032 . |3.B FE ....
..674999-TZ-0 | ISLAY FINANCE LIMITED  7.500% 11/30/25 ..... |. 06/20/2025 . |Redemption 100.0000 . .. 742,484 L. 742,484 ..735,795 |. . 696,168 |. 742,484 . 11/30/2025 .|12.C Z .....
..Z960JS-F5-9 [PLENTI PL-GREEN ABS TRUST PLEN  8.103% . 05/11/2025 . | Paydown ... 35,818 36,711 |. 35,047 |. 35,818 . 01/11/2034 . |1.B FE ....
..349941-AB-0 | FOUNDATION FINANCE TRUST SERIES 2024-1A . 06/16/2025 . | Paydoun . . 5,508 .5,508 | .5,508 | 5,508 . 12/15/2049 . |[1.D FE ....
..46590U-AA-0 [J G WENTWORTH XLI1 LLC SERIES 2018 2A CL .... |. 06/16/2025 . |Paydoun . 14,110 15,966 |. 15,793 |. 14,110 . 10/15/2075 . |[1.A FE ....
..46590U-AB-8 [J G WENTWORTH XLII LLC SERIES 2018 2A CL .... |. 06/16/2025 . |Paydoun . . 1,396 . 1,59 | .1,570 | 1,396 . 10/15/2077 . |2.A FE ....
..46616P-AA-1 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2025 . |Paydoun . . 2,561 .2,871 | .2,819 2,561 . 10/15/2056 . |1.A FE ....
..46617L-AA-9 321 HENDERSON RECEIVABLES SERIES 2013-3A .... |. 06/16/2025 . |Paydoun . . 8,597 7,986 | . 01/17/2073 . |1.A FE ....
..46617T-AA-2 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2025 . |Paydoun . . 03/15/2063 . |1.A FE ....
..46617T-AB-0 |321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2025 . |Paydoun . . 03/16/2065 . |2.A FE ....
..46618A-AA-2 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2025 . |Paydoun . 264 |.01/17/2073 . |1.A FE ....
..46618H-AB-5 |321 HENDERSON RECE|VABLES LLC SERIES 201 .... |. 06/15/2025 . |Paydoun ... .9,864 |.... ...175 |. 06/15/2079 . |2.C FE ....
..46618L-AA-8 |321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2025 . |Paydoun ... ... 19,675 |.... ...241 | 09/15/2072 . |[1.A FE ....
..46620J-AB-7 321 HENDERSON RECEIVABLE LLC SERIES 2017 .... |. 06/16/2025 . |Paydoun . . 1,447 ). .29 |. 08/15/2062 . |2.B FE ....
..46650X-AB-9 [J G WENTWORTH XLI11 LLC SERIES 2019 1A C .... |. 06/16/2025 . |Paydoun . . 2,466 |. .56 |. 08/15/2073 . |2.A FE ....
..46651T-AA-9 | J G WENTWORTH XL| LLC SERIES 2018 1A CLA .... |. 06/16/2025 . |Paydoun ... ....6,200 |.... ....86 |. 10/17/2072 . |[1.A FE ....
..46665R-AA-7 | 321 HENDERSON RECEIVABLES LLC SERIES 202 .... |. 06/16/2025 . |Paydoun ... ... 12,161 . .. ...164 |. 01/01/2070 . |1.F FE ....
..05551C-AA-3 [BIB CENTRAL AMERICAN CARD RECE  3.500% ..... . 04/07/2025 . | Paydoun . .. .. 281,066 . 281,011 281,066 |.. 4,919 . 01/07/2030 . [1.G FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other

Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 113,342,295 113,342,059 112,874,837 99,530,070 4,276 112,960,332 5,042 381,965 387,907 2,893,990 XXX XXX
..12560D-AA-6 [CIP VII1 PRIVATE EQUITY BACKED  4.300% ..... . 04/15/2025 . | Paydown ... . 10/15/2035 . |1.G PL ....
..12560D-AB-4 [CIP VII1 PRIVATE EQUITY BACKED  6.000% ..... . 04/15/2025 . | Paydown ... O s s s s s . 10/15/2035 . |2.B PL ....
..36831F-AC-9 [ GCM GROSVENOR DIV LLC SERIES 144A  7.00 .... |. 05/08/2025 . | DLSAIMDLPP DLIC SA-G1001-] PHT .......................... 2 107,761 |........ 2,000,000 |........ 2,000,000 |........ 2 095 31 [ oo 12,981 i oo 12,981 i oveennns 2 108,292 . 11/15/2032 . |3.B FE ....
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self—quuidating -

Equity Backed Securities (Unaffiliated) 2,374,208 2,266,447 2,265,815 2,361,286 2,374,739 XXX XXX
..30296#-AH-9 |FP SOLAR FINANCE HOLDINGS LLC ~ 9.774% O .... |. 05/27/2025 . |Redemption 100.0000 ....... .. 466,757 466,757 466,757 |...........296,646 |.... ....466,757 |.. . 07/29/2028 . |2.A PL ....
..843038-AA-4 | SOUTHERN GRAPHICS INC 10.314% 12/20/26 ...... |. 06/13/2025 . Redemption 100.0000 . . 1,500,000 .. 1,500,000 1,452,778 |. 1,467,138 |. .1 473,861 . 12/20/2026 . |2.A PL ....
..Z95RHC-LS-1 | NEWDAY FUNDING PLC NDFT 21 1X  8.850% O . 04/15/2025 . |Maturity ..... . 3,086,326 .. 3,086,326 ..2,857,426 |. .2,864,088 |. . 3,031,591 . 04/15/2030 . |2.B FE ....
. 08866T-AB-8 [BIB MERCHANT VOUCHER RECEIVABL SERIES 20 .... |. 04/09/2025 . | Paydoun ... A .. .. 65,526 ... 44,326 |.... . 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) 5,118,609 5,118,609 4,842,220 4,672,198 4,6%4 5,037,735 160,528 80,874 241,402 163,105 XXX XXX
~.03790C-AA-9 [APL FINANCE LLC SERIES 2023 1A CLASS A T ... |. 06/20/2025 . [PaydouN wvovevrvereesreeenennenns [oeremmnmnenesnenne |oonenn 1,665,130 |....... 1,665,130 |....... 1,650,620 |........ 1,655,406 |-... 1,665,130 |.. 07/21/2031 . |1.C FE ...
..09531-AA-8 [BLUE BRIDGE FUNDING LLC SERIES 2023 1A C ... [ 06/15/2025 . |Paydoun ... . 1,203,075 1,203,075 1,203,009 |........ 1,202,970 |. 1,203,075 . 11/15/2030 . |1.F FE ....
..005311-AB-6 [BLUE BRIDGE FUNDING LLC SERIES 2023 1A C .... |- 05/08/2025 . [DLSAINDLPP DLIC SA-G1001-PRT .. |. 3,999,421 ..4,000,000 ..3,999,189 |........ 3,999,322 |. 3,999,437 . 11/15/2030 . [2.B FE ...
..18682F-AA-1 [ CLICKLEASE EQUIPVENT RECEIVAB SERIES 202 .... |- 06/16/2025 . [Cal| 100.0000 ... 351,230 ..351,196 |. . 02/15/2030 . |1.D FE ...
..18682F-AA-1 | CLICKLEASE EQUIPVENT RECEIVAB SERIES 202 .... |. 05/15/2025 . | Paydoun 1,546,817 1,546,669 |.... . 02/15/2030 . |1.D FE ...
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..86803N-AA-5 | SUNSTRONG 2018-1 ISSUER LLC SERIES 2018~ .... [. 05/20/2025 . |Paydoun ... 6,320 |. 11/20/2048 . [1.F FE ....
..00038R-AA-4 | AASET 2019 2 TRUST SERIES 2019 2 CLASS A .... . 06/16/2025 . |Paydown . 932 |. 10/16/2039 .|2.C FE ....
..00256D-AA-0 | AASET 2019 1 TRUST SERIES 2019 1 CLASS A .... [. 05/15/2025 . | Paydoun . 117 |. 05/15/2039 . |1.G FE ....
..04546K-AA-6 | AASET 2018 2 TRUST SERIES 2018 2A CLASS ..... . 05/16/2025 . |Paydown . 829 |. 11/18/2038 . [1.G FE ....
..07359B-AA-5 |BEACON CONTAINER FINANCE Il LL SERIES 20 .... [. 06/20/2025 . |Paydoun . 803 |. 10/22/2046 . 1.F FE ....
.. 12565K-AA-5 | CLI FUNDING LLC SERIES 2021 1A CLASS A 1 .... [. 06/18/2025 . |Paydoun . 165 . 02/18/2046 . |1.F FE ...
.. 148550-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019 1 .... [. 06/15/2025 . | Paydoun . K 553 |. 04/15/2039 . |2.B FE ....
..14856C-AA-7 | CASTLELAKE AIRCRAFT SECURITIZA SERIES 20 .... [. 06/15/2025 . |Paydoun ... . 102,818 |.... 1,780 |. 06/15/2043 . |2.A FE ....
..30605Y-AB-7 | FALCON AEROSPACE LTD SERIES 2017-1 CLASS .... [. 06/16/2025 . |Paydoun ... .3,3%5 |.... .78 |. 02/15/2042 . [1.F FE ....
..30605Y-AB-7 | FALCON AEROSPACE LTD SERIES 2017-1 CLASS .... [. 05/15/2025 . |Paydoun . .891 |. .17 . 02/15/2042 . (1.G FE ....
..30610G-AA-1 | FALCON AEROSPACE LTD SERIES 2019 1 CLASS .... . 06/15/2025 . |Paydoun . . 9,562 |. 160 |. 09/15/2039 . |2.B FE ....
..46651N-AA-2 | JOL AIR SERIES 2019 1 CLASS A 144A 3.9 .... [. 06/15/2025 . |Paydoun ... . ... 16,822 | ...281 |. 04/15/2044 . [1.G FE ....
..48244X-AA-0 | KDAC AIRCRAFT FINANCE LIMITED SERIES 201 .... [. 06/15/2025 . |Paydoun ... .o 111,480 |.......... 111,480 |.... ..2,480 |. 12/15/2042 . [4.A FE ....
..55283L-AA-3 | MAPS LTD SERIES 2019 1A CLASS A 144A 4 .... [. 06/15/2025 . |Paydoun . 84,726 |. 84,726 |. 1,673 |. 03/15/2044 . [2.C ........
..56564R-AA-8 | MAPS LTD SERIES 2018-1A CLASS A 144A 4 .... [. 06/15/2025 . | Paydoun . 12,272 |. 12,375 | 233 |. 05/15/2043 . |1.F FE .
..63943B-AA-1 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... [. 06/15/2025 . |Paydoun . 11,807 |. 12,244 |. 169 [. 11/15/2046 . |1.F FE .
..639438-AB-9 | NAVIGATOR AIRCRAFT ABS LTD NAV SERIES 21 . 06/15/2025 . | Paydoun . 13,005 |. 13,005 |. 219 |. 11/15/2046 . (2.B FE .
..80306A-AA-8 | SAPPHIRE AVIATION FIN | LTD SERIES 2018- . 06/15/2025 . | Paydoun . 22,466 |. 22,466 |. 552 |. 03/15/2040 . |1.F FE .
..80306A-AA-8 | SAPPHIRE AVIATION FIN | LTD SERIES 2018- .... [. 04/15/2025 . | Paydoun . 12,025 |. 12,025 |. 214 |. 03/15/2040 . (2.B FE ..
..81758F-AA-8 | SERVICE EXPERTS ISSUER SERIES 2024 1A CL .... . 06/20/2025 . |Paydoun . 28,817 |. 28,817 765 |. 11/20/2035 . (1.G FE ..
..85572R-AA-7 | START LTD SERIES 2018 1 CLASS A 144A 4 .... [. 06/15/2025 . | Paydoun . 2,875 | 3,086 .55 |. 05/15/2043 . [1.F FE ...
..87404L-AA-0 | TLWND 2019 1 SERIES 2019 1 CLASS A 144A ..... [. 06/15/2025 . |Paydoun . .5,773 | 6,260 118 |. 12/15/2044 . |2.A FE ...
..94354K-AA-8 | WAVE USA SERIES 2019 1 CALSS A 144A 3. .... [. 06/15/2025 . | Paydoun . 27,878 |. 28,450 418 |. 09/15/2044 . 2.A FE ...
..00037U-AD-2 | AASET 2018 3 NOTE ISSUER DAC SERIES 2018 .... [. 06/16/2025 . |Paydoun . 88,550 |. 88,623 1,934 |. 12/15/2038 . |2.B FE ...
..00037U-AD-2 | AASET 2018 3 NOTE ISSUER DAC SERIES 2018 . 04/15/2025 . | Paydoun . 28,613 |. 28,637 434 |. 12/15/2038 . |2.C FE ...
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securi
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 9,890,187 9,890,766 9,785,846 9,801,764 9,877,864 12,325 312,426 XXX XXX
..0008M@-AA-5 | ACM NORTHERN ASSETCO | LLC ~ 8.689% 05/1 .... . 06/12/2025 . |Redemption 100.0000 ....... ... 68,815 , ...68,815 |.... ..68,815 |.. ..2,478 |. 06/12/2034 . 2.B PL ...
..0010M#-AA-9 |ACS NB 2 7.500% 12/31/27 ... . 06/16/2025 . | Redemption 100.0000 . . 1,703,357 , 1,703,357 |. 1,708,357 |. .1,708,357 .57,814 |. 12/31/2027 . (2.B PL ...
..00197*-AA-1 | ACS AERO 2 EPSILON US LLC  5.500% 04/21 . 06/16/2025 . | Redemption 100.0000 . .. 362,391 ..352,391 ..352,984 |. ..352,805 |. K .352,742 .11,858 |. 04/21/2027 . [2.A PL ...
..05607Y-AS-0 |B2R MORTGAGE TRUST SERIES 2015-1 CLASS F .... |. 04/17/2025 . |Cal 100.0000 . 6,958,807 ..6,958,807 ..6,085,600 |. .6,850,322 |. .. 108,486 |. .6,958,807 133,639 |. 05/15/2048 . |2.B FE ...
..05607Y-AU-5 |B2R MORTGAGE TRUST SERIES 2015-1 CLASS G . 04/17/2025 . | Call 100.0000 ... 3,443,000 .. 3,443,000 ..2,842,761 .3,375,037 |. . 3,443,000 . 05/15/2048 . [3.B FE ...
..06430#-AA-1 | GHZ MSN 1438  8.273% 09/17/31 . 06/16/2025 . | Redemption 100.0000 . 64,138 |. . 09/17/2031 . |2.B Z .....
..12510H-AM-2 | CAPITAL AUTOMOTIVE REIT SERIES 2021 1A C .... [. 06/16/2025 . |Paydoun ... ... 204 | . 08/15/2051 . [1.E FE ..
..12510H-AQ-3 | CAPITAL AUTOMOTIVE REIT SERIES 2022 1A C .... [. 06/16/2025 . |Paydoun . .2,500 |. . 03/15/2052 . [1.E FE ..
..12510H-AT-7 | CAPITAL AUTOMOTIVE REIT SERIES 2023 1A C .... [. 06/16/2025 . |Paydoun . .2,443 | . 09/15/2053 . [1.E FE ..
.. 12565K-AE-7 | CLI FUNDING LLC SERIES 2022-1A CLASS A1 ..... . 06/18/2025 . |Paydoun . . 4,356 |. . 01/18/2047 . [1.F FE ..
..33768N-AA-0 | FIRSTKEY HOMES TRUST SERIES 2022 SFR1 CL .... [. 06/01/2025 . |Paydown . . 05/17/2039 . [1.A FE ..
..43730X-AB-0 | HOME PARTNERS OF AMERICA TRUST SERIES 20 .... [. 06/01/2025 . |Paydoun ... . 01/17/2041 . [1.C FE ...
..553427-AA-3 | MARITIME PARTNERS LLC SERIES 2023 1A CLA .... [. 06/15/2025 . |Paydoun ... . 05/15/2063 . 1.F FE ...
..86745B-AA-2 | SUNNOVA SOL VIl ISSUER LLC SNV 6.580% ..... [. 04/30/2025 . |Paydoun . , , , K , . 07/30/2059 . [1.G FE ...
..86773P-AA-6 | SUNRUN CALLISTO ISSUER LLC SERIES 2019 1 .... . 06/30/2025 . |Paydouwn . .. 179,549 .. 179,549 .. 179,539 |. ..179,538 |. . 06/30/2054 . [1.D FE ...
..86805%-AA-4 |TAI | US BRIDGE 1 LLC  8.934% 06/30/2 .... |. 06/03/2025 . |Redemption 100.0000 ....... [.... 15,200,000 |....... 15,200,000 |....... 15,200,000 |.......15,200,000 |.... ,200, . . 06/30/2025 . [2.B FE ...
..92873R-AC-5 | VOLOFIN FINANCE DAC ABS-SER-2024-1A 6. .... [. 04/29/2025 . | DLSAINDLPP DLIC SA-G1001-PRT .. |.... . 1,826,635 |........ 1,826,644 |........ 1,826,630 |........ 1,826,625 |....coovvvrnnnns fervvnnnnnnnnn 10 fonnnnniiiins 10 o 1,826,635 |.. . 06/15/2037 . [1.F FE ..
..92873R-AC-5 | VOLOFIN FINANCE DAC ABS-SER-2024-1A 6. . 06/15/2025 . | Paydoun ... ,035, ..6,035,203 ..6,035,155 |. .6,035,139 |. K .6,035,203 . 06/15/2037 . [1.F FE ..
..92873R-AD-3 | VOLOFIN FINANCE DAC ABS-SER-2024-1A-D ... . 06/15/2025 . | Paydoun . . 1,961,336 1,961,336 1,961,283 |. X .1,961,336 . 06/15/2037 . 2.B FE ...
..BES420-47-2 | MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO .... [. 06/25/2025 . |Various ... JU U R 6,000,000 |........ 6,000,000 23,189,942 | e o e e e 6,000,000 |.. . 05/30/2029 . [2.A PL ..
..BES420-47-2 | MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO ... (. 05/27/2025 . |Redemption 100.0000 ....... .. 261,473 ..261, ..125,357 |.... .261,473 |.. . 05/30/2029 . [2.A PL ..
..BES4CF-NQ-2 | APF 5 PROJEKT NR 5A GMBH & CO GOAL PORTE . 06/30/2025 . | Redemption 100.0000 . .. 394,650 ..3%4, ..3%4, e .394,650 . 11/27/2030 . |2.B Z .....
..G2965*-AA-0 | ACS AERO 3 ALPHA LTD  4.570% 03/31/26 . . 06/16/2025 . | Redemption 100.0000 . .. 326,807 ..326,807 ..326,807 |. ..326,807 .326,807 . 03/31/2026 . (2.B PL ..
..G57440-AA-9 | MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO .... . 05/28/2025 . |Redemption 100.0000 . . 2,406,647 .. 2,406,647 .. 2,406,647 |. 1,051,995 |. . 2,406,647 . 05/30/2029 . [2.A PL ..
..G8227*-AA-1 | SKY VIEW IBERIA  7.900% 06/23/28 .. . 06/27/2025 . | Redemption 100.0000 . . . . . ..71,258 . 06/23/2028 . |2.C PL ..
..G9886*-AA-1 | ZEPHYRUS AERO HOLDINGS LLC ~ 7.710% . 05/21/2025 . | Redemption 100.0000 . ,047,169 . 04/28/2030 . [2.C FE ..
..86212X-AG-5 | STORE MASTER FUNDING LLC SERIES 2023 1A ..... . 06/20/2025 . |Paydown ......oovveeeiieeieiieieeeees fovvviivinnniiniinns fooeeeennnnnn 3,876 [ 3,876 [ 3882 i 4195 s e (B) s e (B) [ 3,876 |.. . 06/20/2053 . [1.C FE ..
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..00198*-AA-0 | QUAIL AVIATION HOLDINGS LTD  6.500% 01/ .... . 04/02/2025 . |Redemption 100.0000 ....... . 8,520,180 . 8,459,566 |.... ..3,267 | 57,348 |.........57,348 ...173,835 |. 01/11/2029 . [1.G PL .
..37186F-AB-0 | GASL BERMUDA A 1 LTD  8.630% 08/31/29 ...... |. 06/25/2025 . |Redemption 100.0000 . .. 789,221 110,39 |. 08/31/2029 . [1.F PL .
..BES44X-B1-0 |TAI | AERO TEN LTD TITAN THY  6.782% 08 .... |. 04/14/2025 . | Redemption 100.0000 . 54,083 , , K , 1,202 |. 08/12/2031 . [2.C Z .....
..BES44X-B1-0 |TAI | AERO TEN LTD TITAN THY ~ 6.782% 08 .... [. 06/16/2025 . | Redemption 100.0000 . .. 125,262 .. 125,262 ..125,262 |. .126,262 3,858 |. 08/12/2031 . [2.C FE ..
..BESAKZ-EN-6 |NIDA LEASING 1 DESIGNATED HESTON - MSN 2 .... [. 06/25/2025 . |Various .................. . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 0,366 |. 05/15/2030 . [2.B Z ..
..BESAKZ-EN-6 |NIDA LEASING 1 DESIGNATED HESTON - MSN 2 .... . 06/25/2025 . |Redemption 100.0000 . ... 82,801 ...82,801 ...82,801 |. ..82,801 ..838 |. 05/15/2030 . [2.B Z ..
..62435%-AA-2 | CORRAGH FINANCE DESIGNATED ACT  6.500% . 06/16/2025 . | Redemption 100.0000 . K ..507,130 ..507,130 ..507,130 |. .507,130 . 10/31/2029 . [2.A PL ...
..G2960*-AA-5 |ACS SL V LIMITED  6.940% 03/31/26 ............ . 06/20/2025 . | Redemption 100.0000 ....... 663,374 |.... . 03/31/2026 . |3.CPL ...
..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 ............ . 06/20/2025 . | Redemption 100.0000 .. 427, , 427,269 |...........427, ... . 12/12/2027 . [2.A PL ...
..G7573#-AA-9 |RIVE ENGINE LEASING LIMITED ~ 5.000% 04/ .... |. 06/20/2025 . |Redemption 100.0000 . .. 199,587 ..199,587 ..199,587 |. ..199,587 |. . 04/30/2027 . [2.B PL ...
..G8218#-AA-8 |DAOL INVESTMENT & SECURITIES C  7.754% . 06/03/2025 . | Redemption 100.0000 . K 56,709 56,709 56,709 |. 56,709 |. . 10/30/2029 . [2.A FE ...
..(8222#-AA-2 | SKY VOYAGER IV 7.613% 10/30/30 .............. . 06/03/2025 . | Redemption 100.0000 ....... ... 64,742 ...64,742 L. 64,782 ... 64,742 | . 10/30/2030 . [2.B PL ...
..G9401#-AA-3 | AIR CANADA TL MSN 1772  5.293% 12/30/26 .... |. 06/16/2025 . |Redemption 100.0000 ....... .. 44,717 ... 44,777 ... 44,073 |............44,115 ... . 12/30/2026 . [3.A PL ...
..G9631#-AA-6 | AERGO TL MSN 29786  7.248% 12/15/29 .... . 05/15/2025 . | Redemption 100.0000 . 75,162 75,162 75,162 |. 75,162 |. . 12/15/2029 . [2.A PL ...
..69531@-AA-8 | WELLINGTON LEASING NO.34  6.500% 03/31/ . 06/15/2025 . Hedemptlon 100.0000 . .. 125,912 .. 125,912 ..125,912 |. ..125,912 125,912 . 03/31/2029 . |2.CPL ...
..00258P-AA-1 | APOLLO AVIATION SECURITIZATION SERIES 20 .... [. 06/16/2025 . |Paydoun .. . 8,835 . 02/16/2050 . [1.F FE ..
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... |. 06/01/2025 . |Paydoun . , 13,537 . 08/21/2045 . [1.F FE ..
..97064G-AA-1 |WILLIS ENGINE SECURITIZATION T SERIES 20 .... [. 06/15/2025 . |Paydoun . .. 214,940 .214,940 . 05/15/2046 . 1.F FE ..
..00110X-AA-2 | AFN ABSPROP001 LLC SERIES 2021 1A CLASS ..... . 05/20/2025 . |Paydoun . 36,183 . 05/20/2051 . [1.A FE ..
..00258B-AB-0 | APOLLO AVIATION SECURITIZATION SERIES 21 .... [. 06/15/2025 . |Paydoun . ..3,460 . 01/15/2047 . [2.B FE ..
.. 12510H-AN-0 | CAPITAL AUTOMOTIVE REIT SERIES 2021 1A C .... [. 06/16/2025 . | Paydoun . . 438 . 08/15/2051 . [1.E FE ..
..12807C-AA-1 | CAL FUNDING IV LTD SERIES 2020 1A CLASS ..... . 06/25/2025 . |Paydown . . 09/25/2045 . [1.F FE ...
..43730X-AC-8 | HOME PARTNERS OF AMERICA TRUST SERIES 20 .... . 06/01/2025 . |Paydoun . . 01/17/2041 . [1.F FE ..
..55283Y-AA-5 |MC LTD SERIES 2021 1 CLASS A 144A  2.62 .... [. 06/05/2025 . |Paydoun . . 11/05/2035 . [1.F FE ...
..67181D-AD-3 | OAK ST INVT GRADE NET LEASE FD SERIES 20 .... [. 06/20/2025 . |Paydoun . . 10/20/2050 . [1.C FE ...
..78449A-AA-0 | SLAM 2021 1 LLC SERIES 2021 1A CLASS A 1 .... [. 06/15/2025 . |Paydoun . . 06/15/2046 . [1.F FE ...
..78449A-AC-6 | SLAM 2021 1 LLC SERIES 2021 1A CLASS B 1 .... [. 06/15/2025 . | Paydoun . . 06/15/2046 . [2.B FE ...
..86212V-AG-9 | STORE MASTER FUNDING LLC SERIES 2018-1A ..... . 06/20/2025 . |Paydoun . . 10/20/2048 . [1.C FE ...
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 06/01/2025 . | Paydoun ... . 08/21/2045 . [1.F FE ...
..88315L-AG-3 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 06/20/2025 . | Paydoun ... . 09/20/2045 . 1.F FE ..
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS SERIES 2021- .... [. 06/20/2025 . |Paydoun . . 04/20/2046 . [1.F FE ..
..88315L-AS-7 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... [. 06/20/2025 . |Paydouwn . . 08/20/2046 . [1.F FE ..
..89680H-AE-2 | TRITON CONTAINER FINANCE LLC SERIES 2021 .... . 06/20/2025 . |Paydoun ... . 03/20/2046 . 1.F FE ..
..86190B-AB-0 | STORE MASTER FUNDING LLC SERIES 2021 1A ..... . 06/20/2025 . | Paydoun ... . 06/20/2051 . [1.A FE ..
..86212X-AP-5 | STORE MASTER FUNDING LLC SERIES 2024-1A ..... . 06/20/2025 . | Paydoun . . . 05/20/2054 . [1.C FE ..
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) XXX XXX
..000112-AA-0 | ASK FUNDING LLC SERIES 05-A  3.680% 04/ .... . 06/10/2025 . | Redemption 0.0000 ....... . 04/10/2035 . |6. FE .....
..000112-AB-8 | AK FUNDING LLC SERIES 06-A  3.790% 11/ .... |. 06/10/2025 . | Redemption 0.0000 ....... , . . 11/10/2036 . |6. FE .....
..03789X-AE-8 | APPLEBEES [HOP FUNDING LLC SERIES 2019 1 .... |. 06/17/2025 . |Call 100.0000 ... 1 805 786 |.... . 06/07/2049 . |2.B FE
..233046-AL-5 |DB MASTER FINANCE LLC SERIES 2019 1A CLA .... [. 05/20/2025 . |Paydoun ... 4,078 |. . 05/20/2049 . |2.B FE
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021 1A CLA .... [. 05/01/2025 . |Paydoun . (6,500) | . 11/20/2051 . |2. FE .....
..233046-AS-0 |DB MASTER FINANCE LLC SERIES 2021 1A CLA .... [. 05/20/2025 . |Paydoun . ...(6,497)|.... . 11/20/2051 . 2.B FE ...
..45111@-BD-0 | ICONIC ISSUER LLC  7.500% 05/31/65 ........... . 04/03/2025 . | Redemption 100.0000 . .2,762,000 |.... . 05/31/2065 . 1.F FE ...
..78396Y-AA-1 | SESAC FINANCE LLC SERIES 2019 1 CLASS A2 . 04/25/2025 . | Paydoun ... 31,024 |. . 07/25/2049 . [2.C FE ...
..78396Y-AB-9 | SESAC FINANCE LLC SERIES 2022 1 CLASS A2 .... [. 04/25/2025 . |Paydown . .3,478 | . 07/25/2082 . [2.C FE ...
..78396Y-AD-5 | SESAC FINANCE LLC SERIES 2024 1 CLASS A2 .... |[. 04/25/2025 . |Paydoun ... ... 13,750 |.... . 01/25/2054 . [2.C FE ...
..86213C-AB-1 | STORE MASTER FUNDING LLC SERIES 2015-1A ..... . 04/21/2025 . | Call 100.0000 ... .1,900,612 |.... . 04/20/2045 . [1.C FE ...
..86213C-AB-1 | STORE MASTER FUNDING LLC SERIES 2015-1A ..... [. 04/20/2025 . |Paydoun ............... . 04/20/2045 . [1.C FE ...
. 00011#-AA-1 | ASK FUNDING LLC SERIES 04-A  6.130% 04/ .... [. 06/10/2025 . | Redemption . 04/10/2034 . [5.B GI ...
..433674-AA-6 |NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... . 06/25/2025 . |Paydoun ... . 12/25/2025 . [2.C FE ...
..62055)-AA-4 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... . 06/25/2025 . |Paydoun . . 11/25/2025 . [2.C FE ...
..98920M-AA-0 | ZAXBY S FUNDING LLC SERIES 2021 1A CLASS .... [. 04/30/2025 . |Paydoun . . 07/30/2051 . [2.B FE ...
..038779-AB-0 | ARBYS FUNDING LLC SERIES 2020 1A CLASS A .... [. 04/30/2025 . |Paydoun ... . 07/30/2050 . [2.C FE ...
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

..05567S-AA-0 | BNSF FUNDING TRUST | ....ovevveeviiiniiiiieninnnes . 06/30/2025 . [DIRECT FUNDING ......cevvesivvnnnns Jovviniiiiiiiiinnes

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- [ (10+11-| 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 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..22822R-BD-1 | CROWN CASTLE TOWERS LLC ~ 3.663% 05/15/2 .... . 05/15/2025 . |Maturity .. . 100,000 |.. 1,526 |. 05/15/2025 . [1.F FE ....
..233046-AF-8 | DB MASTER FINANCE LLC SERIES 2017-1A CLA .... [. 05/20/2025 . |Paydoun . ....875 .18 |. 11/20/2047 . (2.B FE
..233046-AK~7 | DB MASTER FINANCE LLC SERIES 2019 1A CLA .... [. 05/20/2025 . |Paydoun . .25 |. 05/20/2049 . (2.B FE .
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021 1A CLA .... [. 05/01/2025 . |Paydown . (17,643) |. 11/20/2051 . |2. FE .
..233046-AS-0 |DB MASTER FINANCE LLC SERIES 2021 1A CLA .... [. 05/01/2025 . | DLICGA-C 17,643 |. 11/20/2051 . [2. FE ..
..28000X-AA-6 | EDGECONNEX DATA CENTERS ISSU SERIES 2022 .... |. 06/25/2025 . |Paydoun . 332 |. 03/25/2052 . |2.B FE ...
..33830J-AE-5 |FIVE GUYS FUNDING LLC SERIES 2023 1A CLA .... [. 04/25/2025 . |Paydoun . 566 |. 01/26/2054 . [2.C FE ...
..78520E-AA-4 | SABEY DATA CENTER ISSUER LLC SERIES 2020 .... [. 04/20/2025 . |Paydoun ... 4,936 |. 04/20/2045 . |1.F FE ...
..817743-AA-5 | SERVPRO MASTER ISSUER LLC SERIES 2019 1A .... [. 04/25/2025 . |Paydoun ... ...260 |. 10/25/2049 . [2.C FE ...
..817743-AE-7 | SERVPRO MASTER ISSUER LLC SERIES 2021 1A .... [. 04/25/2025 . |Paydouwn . .21 |. 04/25/2051 . [2.C FE ...
..817743-AG-2 | SERVPRO MASTER ISSUER LLC SERIES 2022 1A .... . 04/25/2025 . |Paydoun . .78 |. 01/25/2052 . [2.C FE ...
..83546D-AG-3 | SONIC CAPITAL LLC SERIES 2020-1A CLASS A .... [. 06/20/2025 . |Paydoun ... .... 34 |. 01/20/2080 . (2.B FE ...
..83546D-AJ-7 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... [. 06/20/2025 . |Paydoun ... . 01/20/2050 . [2.B FE ...
..83546D-AN-8 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A .... [. 06/20/2025 . |Paydoun . . 08/20/2051 . [2.B FE ...
..83546D-A0-1 | SONIC CAPITAL LLC SERIES 2021-1A CLASS A .... [. 06/20/2025 . |Paydoun . . 08/20/2051 . [2.B FE ...
..864300-AE-8 | SUBWAY FUNDING LLC SERIES 2024-1A CLASS ..... . 04/30/2025 . |Paydoun . . 07/30/2054 . 2.B FE ...
..864300-AL-2 | SUBWAY FUNDING LLC SERIES 2024 3A CLASS . 04/30/2025 . | Paydoun . . 07/30/2054 . 2.B FE ...
..95058X-AL-2 | WENDYS FUNDING LLC SERIES 2021 1A CLASS . 06/15/2025 . | Paydoun . X . 06/15/2051 . [2.B FE ...
..95058X-AP-3 | IENDYS FUNDING LLC SERIES 2022 1A CLASS ...... . 06/15/2025 . | Paydoun . . . 03/15/2052 . [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) 8,018,070 8,781,727 7,888,170 7,928,604 9,159 9,159 7,959,618 58,452 58,452 141,147 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 465,899,564 469,181,364 467,282,199 401,083,708 (1,376,653) (1,376,653) 122,231 464,150,814 146,038 1,748,745 1,894,783 14,016,412 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 465,899,564 469,181,364 467,282,199 401,083,708 (1,376,653) (1,376,653) 122,231 464,150,814 146,038 1,748,745 1,894,783 14,016,412 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 465,899,564 469,181,364 467,282,199 401,083,708 (1,376,653) (1,376,653) 122,231 464,150,814 146,038 1,748,745 1,894,783 14,016,412 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 949,636,608 989,695,641 967,691,456 795,038,574 (967,792) (967,792) (27,432) 966,606,990 404,031 408,609 812,640 14,892,680 XXX XXX
..BES3QG-J7-4 | SHARP FUNDING CO LP .....ccoeeeeeniiiiinnn, . 04/01/2025 . | Various (9,313,363) |.... .588,542 |.. (607,595) |...... (607,59)
..BES497-0G-3 | VOLOFIN CAPITAL MGMT GROUP LP 15.000% P .... [. 06/01/2025 . |DIRECT FUNDING ... .
..808513-BD-6 | CHARLES SCHIAB CORP SERIES G 9.101% Pe ..... . 06/01/2025 . | Call 100.0000 ... |-..2,800,000.000 |.. . (22,500) |....
..064058-AH-3 |BANK OF NY MELLON CORP SERIES G~ 4.700% .... [. 05/14/2025 . |HSBC SECURITIES R 750,000.000 |.. ... 938 |....

4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 2,516,975 XXX 3,146,132 (9,313,425) 4,160,980 (629,157) (629, 157) 413,879 XXX XXX
..50149X-AA-2 |KUVARE US HOLDINGS INC SERIES 144A 7.0 ..... | 05/08/2025 . |DLSAIMDLPP DLIC SA-G1001-PRT .. |...2,000,000.000 ...... 2,001,868 [......oevennnnnnnnnn founnnns 2,000,000 [.ooeeeeiiiiiiiiiaees v oeeeees (2,494) [.nnnnnniiiiin oo (2,494) [.nnnnnnnnininnn foeeenns 2,000,000 |..ooooeiiiiiiens oveiennns 1,868 |.......... 1,868 |............ 74,278 |..cceees unnnnn 3.B FE ..
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable

Preferred 2,001,868 XXX 2,000,000 (2,494) (2,494) 2,000,000 1,868 1,868 74,278 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 4,518,843 XXX 5,146,132 (9,313,425) (2,494) (2,494) 6,160,980 (627,289) (627,289) 488, 157 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 4,518,843 XXX 5,146,132 (9,313,425) (2,494) (2,494) 6,160,980 (627,289) (627,289) 488, 157 XXX XXX
. 000000-00-0 |De|aware Life Reinsurance (US) Corp ........... | ................ |Return of Capital ...t | ........ 1,000.000 |....... 5,269,562 [........cccccciiii founnnnn 7,250,000 |........ 4,267,244 |..... 2,982,756 [..coooeiiiiiiies oo et 2,982,756 [o.oveeeennnnnnnn fooeennns 7,250,000 f.ocoeiiiinnnnns .. (1,980,438) |... (1,980,438) [..eevvveeeeennnnnnne fovinnn wvvvvinn] weviiiiinns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 5,269,562 XXX 7,250,000 4,267,244 2,982,756 2,982,756 7,250,000 (1,980,438) |  (1,980,438) XXX XXX
5989999997. Total - Common Stocks - Part 4 5,269,562 XXX 7,250,000 4,267,244 2,982,756 2,982,756 7,250,000 (1,980,438) | (1,980,438) XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 5,269,562 XXX 7,250,000 4,267,244 2,982,756 2,982,756 7,250,000 (1,980,438) |  (1,980,438) XXX XXX
5999999999. Total - Preferred and Common Stocks 9,788,405 XXX 12,39, 132 (5,046, 181) 2,982,756 (2,494) 2,980,262 13,410,980 (2,607,727)| (2,607,727) 488, 157 XXX XXX
6009999999 - Totals 959,425,013 XXX 980,087,588 789,992,393 2,982,756 (970,286) 2,012,470 (27,432) 980,017,970 404,031 (2,199,118) |  (1,795,087) 15,380,837 XXX XXX




STATEMENT AS OF JUNE 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

903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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 foeeemmmmeeeeeenn foeeeeeeennees e [ e 287,290 |-eveeeeeeemnnes foeeeemrnieeeeennn freeeeeeeeneees feeere e e 748,144 .......... (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 [ T U P R AR RPN RN 748,830 [ .......... (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%)  |oeeuuueeeermmnnas foerrmmmmeeeeeenn [ e [ e 14,562 | e e [ e feeeeeees 748,944 | .......... (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%)  |eeeeenvieviinnnns foorrvrnnneeeennn o e [ [ L [VIV£SICT) R FO R R R RN 748,944 | .......... (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%)  |oeeeueeeeemnnnes foeermmmneeeeennn [ e [ e A70,217 [oeeeeeeeeeeees e foeeeeeeeeeee [ e 748,944 | .......... (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 [ A9 79% | e e [ 748,944 | .......... (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%)  |-iieeerennarrrrrnn frnnnereeennnnnees foerrnennnnreernnnn frrreereriniinneees e foeiaeees 948,835 |....eeeeerniies foreernnnnaanreeene frreeeeeeennnaes [eerennanneeennen [eaaeas 1,503,589 [ ..ooennnns (b) 0410 ......
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate XXX 3,398,597 5,996,339 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 3,398,507 5,996,339 | 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) ~ uueuiniiiiiiinnnns fooreiininineiinns foes (82,185)|......... 45,972 | .o | 45,972 ......... 744,895 |..ovvveeiiiiinnn [ e | 299,897 (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)  evvveeevvrnnnnns foorermmnnnineinnns fooiennnns (72,446)........ 868,719 |... 868,719 [...... 1,047,796 [.ooeveeneiieens feeeeecviiees e [ 409,094 | ..........[(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 (19,629)|........ 287,817 oo | 287,817 |......... 321,616 [eneeeeeeneeees Joeemneeeeeen o [ 126,244 | .......... (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 oooeeeiees SNZ20JLFK8NNNCLQOF39  |. 06/14/2011 |.06/16/2031 |............... 1f...... 30,000,000 [01S Compound)  -vveeeeeeeermmmnnn foeveemmmmneeeeenn founnnns (116,693)f......... IV RTA ) [ R 179,873 |......... 964,905 |.eevenneeeeenennn foreeeeen e feee e [ 366,206 | .......... (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) .. (277,462)|....... (357,674 ... (357,674)|.........331,489 |. 209,298 | ..........|(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 (499,983)|..... (6,624, 181)(.....cccce |nnen (6,624,181)...... 1,612,275 [ [ e [ 851,680 | .......... (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)  eeeeenniiriinninns foorreriiieeeens feaeenns (751,372)|..... (5,086,800)]...ccvvvunn |oenee (5,086,800)|...... 2,728,821 |vevniiiieinn [ e e 963,862 [ .......... (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)  oevvvenevvvnnnnns fooveevmnnnineiens founnnns (750,440)|..... (5,075,826)(..euvneec |nnne (5,075,826)...... 2,723,938 |eeveeiieiiinin [ e e 963,862 [ .......... (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 (464,245)....... (5,953,688)] ..ccvvunnnn fennnn (5,953,688)f...... 1,606,924 [..oevvvniiiiiins oo i [ 851,781 .......... (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 (191,166)f..... (2,490,324)] ...covvvnnn |onee (2,490,324)......... (T2 7 0 PO FORRRRRRR R R 340,993 | .......... (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 (445,584)..... (8,321,841 .eeenncccn | (8,321,841)f...... 1,142,080 [.oovvveviiieiins feeeiiiiinees v e 1,024,004 [ .......... (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)  .evvvenevevnnnnns foovevvmnnninnenns founnnns (714,273)|..... (4,904,820)] ..cevvnnnnn fennnn (4,904,820)f...... 2,649,730 |.eevveneiiiiinnn [ e e 952,053 | .......... (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 [ (1,144 ,841)|..... (2,595,615)] .eevvvnnnns fennnn (2,595,615)|...... 1,881,213 [ e o o 685,231 ......eent (b) 0411 ......
...... 2.51375% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 05/17/2012 |. 05/21/2042 |.... U I O 75,000,000 [Compound) .. (801,241)|... (15,866,503)| ... .. (15,866,503)(...... 1,676,839 [oeeeeeeeeeeeeenn feeeee s oo fes 1,541,145 | ..........[(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) ~ [oeeeevevennniinns Jorneeeciiii oo (1,180,855)[... (24,024,676)|........... ... (24,024,676)|...... 2,207,999 |.eeveeniiiinin foereei [ e 2,057,690 | .......... (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 (588,682)[... (12,032,854)]........... ... (12,032,854)...... 1,000,462 [..ovvvvenniiiinn [ v e 1,082,912 .ooeeenens (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)  [..eevevvvnnvvrenn fornnneniiiiiinens e (825,208)|... (16,477,576)]........... ... (16,477,576)|...... 1,733,300 [ooevveeveiiiiinn feeeeeiviiees v e 1,661,778 | .......... (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 (140,754)|..... (2,809,596)] ..cvvvunnnn fonnnn (2,809,596)......... 311,942 | [ e e 316,195 | .......... (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 (1,707,839)[... (27,032,998)|........... ... (27,032,998)|...... 5,586,073 [ceeeeeeeeieeeee Jemmneeeeeeen oo e 3,958,565 | .......... (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 .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 10/28/2044 |............... 1f.... 100,000,000 [01S Compound)  [-oeeeevemmneeeeenn foumeeeeemnnnees foeeene (814,166)|... (16,630,141)]........... ... (16,630, 141)|...... 1,795,250 [.eneeeeeennnnees Joeemmneeeeeenen oo e 2,198,251 .......ee (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 .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 10/28/2014 |. 11/12/2044 |............... 1f...... 35,000,000 [01S Compound)  -vveeuneeeermmmnns fooeeemmmmneeeeenn founnnns (280,594)|...... (5,713,360) .eevveeens [onnee (5,713,360)|........ 626,077 [oeeeeeeeneeeeeenn foreeeeeemmneeees feemmeeeeeeeenen o 770,205 | ovveennns (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 oooeieees SNZ20JLFKBNNNCLQOF39  |. 06/02/2015 |. 06/04/2045 |............... 1f...... 52,000,000 [01S Compound)  -vveeueeeeermmmnnn fooveemmmnneeeeenn fornnnns (482,573)|... (10,494,138)]........... ... (10,494,138)......... 855,921 |+eeeeeeeeeeenn oo e e 1,160,684 | .......... (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%) . ...319,211 ... 3,460,533 | ..cevvnnnnn [ennnnn 3,460,533 |..... (1,138,778)]. 519,880 | ..........[(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 (236,236)|..... (1,377,962 ... |nnee (1,377,962)|........ 710,105 [ eeeeeeeeeeeeeen formeeeeemmieees Jeeemmeneeeeeeeenn [ 229,215 | .ooeeeenn (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 (420, 11)f....... (430, 710)f cevvennenee fones (430,710)f......... 373,624 |..ovveieieiinen oo | e 112,650 [ ..ooennnns (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 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 (105,269)|..... (2,473,151)] cevvvenns fennnn (2,473,151)......... EUNYACK ) (SRR AP R . 204,064 [ (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 (115,239)|....... (807,331)[ cevvnneens o (807,331)f......... 302,408 [...eieiiiininns feevnnineeeeiiies [ e 94,925| .......... (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 (6,973,870) ..eeveen |onnee (6,973,870)|..... (1,081,830 eeeeeneeeeen Jormmeeeeemniees foeeeeeneeeeeenen feeeens 1,151,138 | .......... (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%) . . A417,637 ... 5,546,152 | .coevvnnnnn [ennnnn 5,546,152 |..... (1,301,874). 676,829 | ..........[(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 293,5% |...... 6,839,254 | ..covvnnnns fennnnn 6,839,254 |....... (386,352)].cvvveeeeemennn foeeeemmmneeeeenn feeeeeeeniees e 697,870 | ...vnn.ee. (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%)  |eeerererrriinnnnns ferernnieeeienn fores 318,545 |...... 7,452,747 | coveeen [ 7,452,747 |....... (410,558)[...eeevvvennnens Jevnnineeeeiinins [ fens 744,395 | .......... (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 197,261 |...... 4,492,497 | ..ooeeiinn |oeenne 4,492 497 |....... (285,906)[-. e eevevmneeee Jeemmmmeeeeemnninn foeeeeeemeiieeeees fons 512,483 | .......... (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 (462,978)|..... (3,775,440)| .eevvvnnnnn fennnn (3,775,440)f...... 1,575,922 [ceveniiiiiiiinnns e [ e 581,042 ........n. (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%)  |eeeeeeeeerennnes foeeeenneeeeennn feeees 711,326 |..... 10,348,110 |..coevvvnes |oveee 10,348,110 |..... (2,093,904)]-...eeeeeemnns foeeeemmneeeeeenn [ foeeees 1,189,582 .......... (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) (259,905)|..... (6,272,278 .eevveeees |onnee (6,272,278)|.........279,971 |. 590,841 | ..........[(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 [ (142,614)|..... (3,446,983)| ...evvnnnnn fonnnn (3,446,983)......... LSV C15 T8 PO RPN RN RN 322,127 | weeeeeen (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 357,355 |......... 933,993 [.euvnieeees [ 933,993 |....... (796,595)]- v vveeeeeeeenn foeeeemmmieeeeeen foeeeeeeeeeees oo 279,694 | .......... (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%)  |oeeerreiniiiiiiinn freereeeeriiieees foevinienns 81,758 |...... 1,858,192 [..eeeeenns | 1,858,192 |....... [RAKHN1Z)) R FTUR R R 238,263 | .......... (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 (1,703,013)[... (39,889,220 ........... ... (39,889,220)|...... 2,080,218 [...eeeeeeeieeees Jeeneeeeeeeee o | 4,532,455 | .......... (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 (1,241,278)|... (17,387,387)]......ceeen ... (17,387,387)|...... 4,287 547 oo oo [ e 2,500,590 | .......... (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 (1,796,623)|... (13,655,052)]........... ... (13,655,052)...... 7,203,865 [..evvvvivnnnnens fevvnnneeeciiiinn [ e 2,786,002 | .......... (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 (653,904)|...... (1,494,514) .covvvnnnns [nnnn (1,494,514)|....... 1,885,488 [..oovvveniiiiinn oo i [ 686,670 | .......... (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 (164,565)|..... (1,154,792) ceevvvnnnnn fennnn (1,154,792)f......... AT O EORRUUURN AR 293,537 [ (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 [ (118,364)f..... (2,695,234)] ...covvnnns |onne (2,695,234)......... LIS 71N R RN RN R 350,807 [ .......... (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) (124,005)|....... (930,027)f ... (930,027)|.........534,134 |. 212,096 [ (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 156,915 |...... 2,128,557 | .oevvvnnnn fennnnn 2,128,557 |....... (594, 141+ o [ e 361,569 [ ...oeennnn (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 (123,993)]....... (935,322)f ..ooviiinn |oeenes (935,322)].......... 534,092 |..evvnneieeenenn oo Joee e foeeeennnn 213,867 | ...ooennnt (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 (15,457)f....... (111,334) ... (111,334)f.......... (011 R FORRRRUUURRRN R R, 28,664 [ (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 (64,397)f....... (462,105)( .evvunneens fonnnns (462,105)|......... 295,583 |..evvniiiiiiininn [ e e 119,907 [ ....eeeent (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) (135, 771)f....... (857,926 ... (857,926).........699,308 |. 287,975 [ (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 [ (172,774)..... (3,742,980)| ..cevvnnnns fennnn (3,742,980)f......... 263,919 |oeeeeeeeeeeeee oo e [ 603,683 | .......... (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 (139,404)|....... (942,032)] ..cevvvnnnn founnnns (942,032)......... 699,155 |.ovvvvniiiiiinnn oo e [ 288,687 | .......... (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 [ (146,704)....... (320,761)(.cevennenes fonneee (320,761)f......... 500,254 |.eeveeeeeeenei e e e 182,612 ...oeennnt (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 [ 35,555 |...ceunnn 69,363 |..covvvnnnn fernnnnns 69,363 |....... (122,472)] v [ e o 45,182 | .......... (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 (144,227)....... (996,724)] .eevvvnnnn feunnnns (996,724)........ (O 1R T/ R PRI RPN AR 289,728 | .......... (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)  |oeevvvennivvvnnnnn fooreiiiiiiiiiis i (72,088)|..... (1,646,527)(.ceeneeccn |onee (1,646,527).......... 91,593 |.evveiiiiiinn [ e e 220,874 | .......... (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 (106,840)....... (844,990)] ...covvvnns founnnnn (844,990)|.......... 460,494 | [ e e 188,906 | .......... (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 [ (114,859)|..... (2,659,616)(........... |..... (2,659,616)f......... JECECTLCT N R FORRRRURRR R R, 339,132 | ..oeeen (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) .. .. (86,666)|....... (247,227)| ... (247,227 )|+ e e n267,869 [ eeeeeeeeeeeeenn feeeeeeeeneeeee feeeeieeeeeeeeen [l 93,161 | o [ () 0411 Ll
....... 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)  [eeeieiiinnnniins Jvnnieeeciiii [ (99,763)f....... (798,673)[ cevvnneaes o (798,673)......... 425,392 [coeiviiiiniees e [ e 174,629 | .......... (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 (112,159)|......... (97,220)] .cevvvnnnn fennaens (97,220)f.......... 94,299 [.eeeeeiieeeeeen feree e e feeeeees 41,293 ... (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)  [-eevvveemneeeemnnn foeneeeeemmiieeees Jeeeennnns (92,349)....... (284,727 cevvenene [ (284,727)).cvee 272,528 |.eeeeeeeeeeenn [ e e 93,235 | ..nnene (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 (124,345),..... (1,052,075) .eeeneeecs [oneee (1,052,075)f......... 498,879 |..eeeeeeeneeees Jeereneeeeeenn o [ 203,898 | .......... (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)  [-eevvvvemneeeemnnn foeneeeeemmieeeee Jeeennnns (90,359)....... (272,917 v o (272,917)+vve 271,783 [oeeeeeeeeeeeeee Joeemme e feeeeeeeee et 93,345 .......... (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 [ (129,166)f..... (3,039,077 veeeneeecs [ (3,039,077)f......... JLETRICICN R AR R R, 363,526 | .......... (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 (141,546)|....... (126,397)[ cevvenene [ (126,397)|......... 119,547 [ e e [ 52,650 | ....coennn (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) .. (115,793)|..... (1,042,251)] cevvvvnnnns fennnn (1,042,251)|.........430,669 |. [ (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)  [vveenvvvrennnnnns foovevmnnnninrennns fooeenenns (82,267)....... (286,719)[ .evveneens fonnnns (286,719)f......... 226,459 |..evveneeiiinnnn [ e [ 75,085 cevvnnnnns (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 47,007 |..eeee 150,391 [.oeeiiiiin [ 150,391 |....... (188, 314)]- - eeeeeeeeee Joemmmmeneeeeennes foeeeeeeiiiiienees Jeeniinns 47,001 .ooeennnns (b) 0410 ......
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... 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%)  |eeeeeeeieeriiin Joeriieeeee e [ 75,412 ......... 242,960 |.eeeeeieis e 242,960 |....... (222,073)]-vveeeeeeeeien Joereeee e e o 75,376 | .ooneeee (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) .. (1,189,061)( .evvveees oo (1,189,061)|........ 561,866 [.....eoeeeennnnns forveeeeeiiiiiiens [ [ 231,283 | | (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%)  |eeeeeeiieeieis Joeeieeeee e e 76,029 |......... 251,394 |.eveeeneis o 251,394 |....... (224,787 )|+ eeeeeeeee oo e oo 75,984 [ ...t (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 184,269 |......... 202,819 [.coeiiiees | 202,819 |....... (Q72 &) A IR KU RN 73,121 s (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%)  [oeeeeeiiiiiieiee feeeeeiieeeeee [ 89,887 |...... 1,368,401 [.ccvveeees |oenne 1,368,401 |....... (287, 133)]- e Jeeeeieeeeeees oo s 184,810 | .......... (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%)  feeeeeiiiiiiieeee [ [ 96,930 |......... 330,804 [.counieees | 330,804 |....... (285,284)]...cvvveeeeinnns fonreneneeiiiins fovneeneeeiiiens fonieeens 95,770 | ... (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%)  feeeeeeeiieieeee [ [ 92,902 |......... 304,016 [..cvvveee |oeennns 304,016 |....... (282,705)]-.cccveeeeeees Joeeeeeiieeeeeees oo oo 95,912 ..ooeeins (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 223,733 |...... 5,348,507 [..ccoeeunn fernnns 5,348,507 |....... (230,923)]-.vvveeeeeenins fonrreeeeeeiiines foveeieieeiiiens fonn 608,483 | .......... (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%) ...493,033 [...... 7,508,902 |.evveeeeees foueee 7,508,902 |..... (1,576,324 [ e s 1,017,676 | ..........[(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%)  [oveeeeeeiiniiinns o e 394,171 ... 1,378,090 [.convreees |oenne 1,378,090 |..... (1,151,638)]..vveeeeeeiinns fovnveeeeeeiiies forveeeeeeiiiieens foeeens 384,505 | .......... (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%)  feeeeeeeiieieeeees [ feees 644,443 |......... 746,185 [ .o | 746,185 |....... (580, 756)[-. e eveeeeeeees Joeeeeiieeeeeees foeeieieee e oo 258,897 | ..oeeeennn (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%)  [eeeeereiiiiiiiens foeee e 465,482 |......... 538,645 |.uvveeeees e 538,645 |....... (419,403)]. .. e forneeei e 187,631 .......... (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)  |oueeeeiieriiiins e feeeees (77,682),....... (730,440)] c.vvvveeees | (730,440)......... 285,434 | oo e s 118,766 | .......... (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 [ 60,191 |......... 945,028 |.evveeeeen eunianns 945,028 |....... (181, 142)]. e | [ oo 118,383 | .......... (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 59,029 |......... 226,765 [ ..oovvreee |oeeens 226,765 |....... (169, 274)|.ccceeeeeeee oo e oo 55,495 | .......... (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)  |-..eeeveeeereinns Joeinieeeee e e (78,893)....... (752,681)] c.evveeeeen |oneee (752,681)......... 285,570 [.eeeeiiiieieeee feeeeeeiiieeeeee e e 119,006 | .......... (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 30,589 |......... 484,769 [ .cocnreee | 484,769 |......... [/Cle)) AP IR RPN N 59,212 eeeeens (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)  |oeeeiiiieiiiiis oo e (86,794)....... [C74700):73) [ R (875,082)|.......... 288,036 ..oooeeeeeeeeees feeeeiiieeeeees feeeeieeeeeen e 119,190 | .......... (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%) .67,067 |...... 1,099,564 |..ueeeeeenn [nneee 1,099,564 |....... (179,732). 118,205 | ..........[(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%)  |eeeeeeeeeeenene foeeeeeeeeeeenn [ 175,891 |...... 2,936,449 [....coevvnn |oennee 2,936,449 |....... (447 189)[..eeeeeeeeeeee Jeemmneeeeeeens foeeeeeeeeieeeeees fos 295,255 [ .....onnns (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) .. (227,887)..... (2,363,385)] .cevvnnnnnn feounnn (2,363,385)]......... 722,919 [ e [ [ 208,479 | Ll | (D) 0411 L
....... 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 (38,378)....... (984,768)( ...ouveee fonnnnn (984,768)|.......... 26,292 |eeeeeeeeeeeen foeeeeee | e 80,713 .evveennns (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)  [-vveeeeeemmmnnnes foeremmmreeeeennn foriaeees (92,645)|....... (991,029)] ...cvvvnnns feennnnn (991,029)|......... 278,867 [eeeeeeeneeeeeenn foeeeeeeenieees feeemeeeeeeeenen o 114,802 [ .......... (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 71,182 1,210,526 |....ccceees o 1,210,526 |....... (170,701)]. 13,156 | .......... (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 (112,879)f..... (1,242,140)] .eevvvnnnnn fonnnn (1,242,140)f......... P71 G IR KRR R R 135,384 | .......... (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%)  feeeeeeeeeeneeee Jeeene e e 86,609 |...... 1,499,434 | ...ooovvnns [ennnnn 1,499,434 |....... (198, 316)[-. e eeeeeeneeeee Joemmmmeeeeeemnis foreeeeeeiiieeeees fons 132,900 [ .evveennns (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 [ [ (134,944)..... (1,537,096)( ... |nnne (1,537,096)......... R IO 0.8 NN EORRRRRR R R 150,813 [ .oeveennns (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 (153,680)f..... (1,758, 175) .o | (1,758,175)|......... 12,435 | o e e 169,721 [ ..ooeennns (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 [ (174,858)..... (4,662,047)(..ccneeeecn |nnne (4,662,047).......... 86,943 |..ovvnniiiiini [ [ e 308,715 [ .......... (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) .. (321,562)|..... (3,750,887)f....ceeees |nnee (3,750,887)|... 335,631 | .....o...n [ (D) 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 (350,671)....... (619,436)( ..evvnneee fonnnen (619,436) 17,950 [ .oveeennns (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 (330,634)|...... (1,749,560)( ..eevneeen | (1,749,560)f......... FEZARTE T M R PRI RN 212,855 | .......... (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 (241,243)..... (6,487,118)]..cevvvnnn |onee (6,487,118)|........ 110,270 | oo e e 405,087 | .......... (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 (108,652)f..... (1,276,802 ....oceeees |nnee (1,276,802)|......... 273,392 e [ e [ 11,704 | .......... (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 (119,780)f..... (3,218,348)] ..covvvnnns fennnn (3,218,348)|.......... 55,109 |+eveeneeeeemnnns foeeeeemeecn e e 202,576 | ..ovunnnns (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 (220,763)|..... (2,610,358)(..ceveeec [onnee (2,610,358)......... 546,109 [...eeeeeeeeneees Joemmmeeeeeemnis foreeeeeeiieeeees feees 222,660 [ .......... (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 [ (226,268)|..... (2,700,922)] .eevvvnnnnn fennnn (2,700,922)f......... 545,998 |..ovvveiiiiinnnn [ e e 221,926 | ..ooeeeenn [ (D) 0411 L.l
....... 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 (202,125)|..... (1,076,193) ..evveeees [oneee (1,076,193)|......... A47 4671 .o e o [ 129,931 ..ooeee (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 251,283 |...... 4,583,919 | .coevnnnnnn [ennnnn 4,583,919 |....... ({13 R RN PP RN 319,824 | .......... (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 336,936 |...... 1,826,348 [....oovvvnn |oevnee 1,826,348 |....... (749,087)[-. .o eevevennaanee Jommmmneneeennnns forereerrnnnaeeees Joonnnas 217,500 | ...eeennns (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 170,241 |...... 3,119,300 |.evveerees foueee 3,119,300 |....... (314,576)]..cceeeeeees |oeeeeieeeeeees oo [ 214,781 | ..ol (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%) . ...120,516 |...... 3,251,494 .o |- 3,251,494 [.........(52,883)[...ccconiiiiinnn [ e | 201,078 ..........[(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%)  [eeeeeeeriiiiiiees e e 124,835 |...... 2,212,139 [ oo [ 2,212,139 |....... (288,336)]-..vveeeeeeiees Jonmreeeeeeeines foeeeeee e foeees 162,684 | .......... (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 14,741 |...... 3,054,603 [.....ccunt [ 3,054,603 |......... [C7A0 ) A ISP RPN RN 207,543 | oo (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%)  [oeeeeeeiieieeeees foeeeeiieeeeeee e 309,271 |...... 1,606,104 |........... [eeees 1,606,104 |....... (738,281 e oo [ 221,404 | .......... (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 (221,390)|......(2,659,908)] ......cen. |- (2,659,908)f......... 544,224 ..o [ e e 24720 | ... (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 [ [ 117,819 |...... 3,161,993 [.....oonn fennns 3,161,993 |......... (54,351)).cceieeeeee Joeeeeieeeeeee e e 205,703 | ...oeoen.n (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%)  [oeeeeeiiiieeein [ [ 164,083 |...... 2,990,160 |..eeeeeeens |onnnee 2,990,160 |....... (2 V4/:(0)) A FOUURUUUUURR KU RN 219,264 | .......... (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%) ...280,179 |...... 4,186,877 [ ..ccuvveees |oennne 4,186,877 |....... (479,670)|. 338,555 | ..........|(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 (323,721)|.....(4,003,685)] ....cocnnn |- (4,003,685)|......... 806,450 ...ooeeeeeeeeees feeeeiiiieeeeees foeeieieeeees oo 345,149 | .......... (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 247,255 |...... 4,601,732 |evveeeees o 4,601,732 ]....... (465,084))....vvvveeeeeeen |oeeeiiniinieeeis e oo 332,213 | oo (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 [ (236,397)|.....(3,087,731)] cevveeeen | (3,087, 731)f......... 532,008 ..ooeecerreeieenns feeeeiiiiiinneeens e s 225,946 | .......... (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 (239,322)|.....(3,089,257)( ...ccvnus fonenn (3,089,257)f......... 531,441 | [ foreeeie foe 225,482 | . (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 [ (376,783)|..... (4,914,489) ........... |..... (4,914,489)........ 809,671 [cvvveeeeeiineen oo e 342, 13| . (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%)  [eeeeeeiiiiiiiees e e 485,260 |...... 9,565,832 [..cuvveens |oenne 9,555,832 [....... (692,126)]-..cveeeeeeees Joeeeeieeeeeees foeeieiee e oo 509,610 | ..oeeevnnn (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 [ [ 486,150 |...... 9,573,588 [...cceeunn fennns 9,573,558 |....... (693,298)]....0vveeeeennns fonnreeneeeiiiies foreeeeeeeiiiens foee 510,476 | ....ooee.. (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%)  [eeeeeeeeiiiieees e e 484,481 |...... 9,530,913 [ ...ooovunn fennnes 9,530,913 |....... (895,724)]..eeeeeeeeiinn Jonreeeeeeeies o foeeis 512,130 | .evveeenns (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%)  |oeeveeeeeeiiinns foeiiieeeeeeiiins fonieeens 269,460 |...... 7,616,001 [..cceveee | 7,616,001 |......... [T ) AR ISR RPN RSRRPNE 366,830 [ ....oeen.n (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%)  [oeeeeeeiiiieeeies foeeeeiiieeeeee oo 384,175 |...... 7,612,873 | eeveeeees o 7,612,873 |....... (546,923)]....eeeeeeeeiinn Jormeeee e oo feees 409,453 | .......... (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%) ...261,997 [...... 7,370,331 | e [ 7,370,331 |.........(63,032)]. 371,522 | ..........[(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%)  [eeeeeeereiiiiines o e 954,046 |...... 6,472,131 |.evveeeeees o 6,472,131 |..... (2,006,954)....ccoomieerae fereeeiiiiiiiees e [ 567,682 .......... (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%) . ...202,019 [...... 4,081,752 | .uvveeeees o 4,081,782 |....... (263,716)|. 202,333 | ..........|(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 195,194 |...... 3,925,544 | ...ovvees e 3,925,544 |....... (266,887 )...cceeeeeeeees fereeeeeiiiiees e [ 205,292 | .ooeennnen (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%)  |eeeiiiiiiieeni | e 607,162 |...... 4,389,565 [ ..o fonnns 4,389,565 |..... (1,280, 919)..ceeeeeiiieees [ e [ 344,532 .......... (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 [ [ (392,859)|.....(5,509,466) ........... [..... (5,509,466)|......... 750,769 [-eeeeeieeeeeee foeeeeiiieeeeeees e oo 328,467 | ..oeeoen.. (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%)  [oeeeeeiiiiieeeee e oo 180,020 |...... 4,684,257 [.ooeeennn fennns 4,684,267 |....... (105,444)]....vvvveeeinnns forrneeeeeiiies foveeieieiiens foees 232,535 | ..o (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 (257,883)|.....(3,631,784)] ..oeeeenns |- (3,631,784)......... 500,317 [eeeieiieieeeee feeeeeieeeeee oo oo 221,6% | .......... (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%)  |oeeveeeeeeiiiins foeinnieeeeeiiins fovieeens 192,600 |...... 3,884,941 ..o [t 3,884,941 |....... (IR 70 A ISR RPN RS 208,140 [ .evveeenn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... [Rate... EXCH SNZ20JLFKBMNNCLQOF39 . 10/05/2020 |. 10/07/2030 |.... R I 20,347,000 {(0.771%) ...393,668 |...... 2,878,706 [...cevvees |oeene 2,878,706 |....... (820,237)|. 233,556 | ..........|(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%)  [oerveeeeeiiiiins foenieeeeeiiiins forieens 185,786 |...... 3,727,809 |.evveeeees o 3,727,809 |....... (TR TS R IR RN NSRS 210,652 | ...eeeennn (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%)  feveeeerieiinines oo e 224,450 |...... 6,330,551 [.ooeeennns fennns 6,330,551 |......... (50,093)]-.c e Joeeeeieeeeeee e e 334,699 | .......... (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 1,528,533 |..... 30,756,873 [..ceeeunnns fennns 30,756,873 |..... (2,211,865, [ e [ 1,739,617 | ..o (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 [ [ 1,928,862 |..... 14,205,150 | ..oeeeenns feeee 14,205,150 |..... (4,095,382)....cccoeneenians foreeeiiiiiis e [t 1,179,351 | .......... (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%)  |oeeveeeeeeiiinns foeenieeeeeeiiies fovieeens 258,267 |...... 5,170,733 | cvveeeeees o 5,170,733 |....... [CUC TR TAC)) A ISR KU RS 328,072 ..eeeeennn (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%)  [eeeeeeeeiiiiinens o e 621,079 |..... 15,427,576 |.eeeeeeens e 15,427,576 |....... (560, 373)[-.ceeeeeeeeees Joeeeeiieeeeees oo oo 1,092,915 | .......... (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%)  [oeeeeenrreiieeinn [oeeeeiiiiieeeee [ 308,636 |...... 7,658,055 |..uveeeees [onnee 7,658,005 |....... [ UK <)) O ISR RPN RN 546,457 | ..........|(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%)  feeeeeeeeiieees o e 480,245 |...... 3,469,711 |.eveeeees o 3,469,711 |..... (1,224, 436)..coeeeeeee [ e [ 382,277 | eveeennnn (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%)  [eeeiiiiiiiiieeens [ [ 448,506 |...... 8,717,7% [ ..o |- 8,717,796 |....... [15 T <)) R IR KU RO 691,980 [ .....ce... (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%)  foeereiiiiiiiiies o e 298,120 )...... 7,320,816 |..ccceeen | 7,320,816 |....... (291,626)]. ... | | | 558,084 | .......... (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%)  [eeeeeeeeiiiiiees o e 467,021 |...... 3,402,290 [....covunn feunnns 3,402,290 |..... (1,207, 314)]. e o o ol 379,694 | .......... (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 (297,042)|.....(4,046,841)] ..ot | (4,046,841)|......... 754,081 [ feeeeieieeeeees e oo 363,140 [ ..vveeennn (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%)  [eveeeeeeiiniienns o e 623,611 [..... 15,443,083 [...coounnns fonns 15,443,033 |....... (575,372)].c.vvveeeeeiinns foennneeeeeeiiiins fovneeeeeeiiiee foees 1,116,168 | .......... (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%)  [eeeeeeriiiiiiiees [ e 616,771 ..... 15,242,752 [ ..o [ 15,242,752 |....... (577, 38| oo e o 1,116,168 | .......... (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%) ...478,978 |...... 3,602,435 [...ocoeunn fnnns 3,602,435 |..... (1,216,303)[. 382,803 [ .......... (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 (304,770)|...... (4,235,017)| .cevvvveees |- (4,235,017)f......... 748,207 e [ e oo 363,594 | .......... (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 (326,305)|.....(4,664,243)] ... | (4,664,243)|......... 744,085 .. feeeeiieeeeees oo oo 362,074 | .......... (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%)  [oeeeeeivieneeenn [ oo 247,580 |...... 5,003,849 [.....cccun fennns 5,003,849 |....... (405,699)]....0vvveeeennns fonnreeeeeeiiiies forveeieiciiiiens foeees 341,306 | .......... (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)  |.oeeevvveereeans |ooviiiiieieeeiis foeins (801,286)..... (3,403,341)| ...ceveees | (3,403,341)|...... 17,821 [ e s oo 382,236 | ..oonnn. (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%) ...538,506 |...... 4,365,931 [..ooovinn fennnns 4,365,931 [..... (1,242,828)|. 383,054 | ..........[(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 | [ (349,434)|.....(5,140,690)( ........... [o.... (5,140,690)f......... K70 127 N IR R RS 356,581 [ ....ocee.n (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 263,253 |...... 5,424,640 [........... [eeeees 5,424,640 |....... (390, 172)]+cc e oo oo [ 333,538 | ...ocennne (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%)  |ooeveeeeeeiiinns fooinnieeeeeiines fonieeens 249,017 |...... 5,100,694 |...ocoeees |nnnee 5,100,694 |....... (394,874)]..vvveeeeeiinns fonrnneeeeeiiiins foveeeeiciieens foes 341,375 | ..o (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 [ [ 376,843 |......... 733,324 |.eveeeeeis e 733,324 |....... (402,044)]....veeeeeeiins o oo s 110,617 | .......... (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 482,397 |...... 3,882,029 [..cceennn fennns 3,882,029 |..... (1,281, 371)] e fonerieeeeeiiies foveeeeeiiien foeees 396,567 | ...eeennn (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 (314,772)|.....(4,574,851)] .oeeeens | (4,574,851)|......... 734,955 .. o o foeen 369,767 | ..vveeennn (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 (349,694)|.....(4,910,599)( ........... [eo.e. (4,910,599)......... TA9, 117 [ e e o 346,007 | .......... (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%)  [oeveeeieeeeiinns foenieeeeeeiiiins forieees 182,066 |...... 5,077,530 |.evveeeeees o 5,077,530 |......... (A7, 47 [ e e 301,414 ...l (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%)  [oeeeeeeieiiiiees [ e 387,101 |...... 7,581,418 |..oveeeees |neee 7,581,418 |....... (704,738)]-ceeeeeeeees Joee e oo oo 568,383 | .......... (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%) ...339,432...... 2,770,172 v | 2,770,172 260,850 | ..........|(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 (221,948)|.....(3,268, 112)] ...ooeenn | (3,268,112)f......... 486,922 |- [ foveeeeeeieee foiee 242,368
......... 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 1,068,054 |...... 2,270,393 [ ..oooinnn fenees 2,270,393 |..... (1,226,048)]....ceveeeeeiens fomeeeeeeeiiies o ol 356,580 | ..vveennnn (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)  |oeeeeveeeereas |oeeeiiieeeeees o (731,863)|.....(3,265,650)| .....0eevn. |- (3,265,650)|...... 1,434,661 [ oo e oo 405,482 | .......... (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%) .. ...484,595 |...... 3,950,303 [..cceennns fernns 3,950,303 401,432 | ..........|(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 (323,991)|.....(4,777,594)( ......oees fenens (4,777 ,594|......... 733,861 [.eeeieieeieeeee feeeeiieeeeeee oo oo 371,542 | ... (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%)  [oeeeeeiiiiieenie [ oo 248,650 |...... 5,126,416 |...ocoeeen |nnee 5,126,416 |....... (393,418)]....vveeeeeinins fonrrneeeeeiiies foveeieiceiiiens fos 347,303 | ..o (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 [ (179,431)|.....(5,046,041)] ...ooeeenn | (5,046,041)|.......... K7 1< O FU U RN RS 315,751 | ..eeeeees (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%)  [eeeeeeeeeeiiineas oo e 683,148 |..... 17,389,229 [...coounns feenes 17,389,229 |....... (511,436)].. oo Joeeeeieeeeeees oo oo 1,087,362 | ..ooenne (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 [ [ 323,582 |...... 2,702,316 |.euveeeees | 2,702,316 |....... (828,335)]...cvveeeeeeinins fonrrneneeeiiiies forveeeecceiiiens foen 270,847 | .eveeeeeen (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) (118,563)|..... (3,345,158)| ....evvees |-ee (3,345,158)..........21,773 |. 212,361 | ..........|(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%)  [eeeeeeiieieeee e s 673,788 |...... 1,520,844 |..ooeeeen | 1,520,844 |....... [C:7:CHEe ) A ISR U RSN 251,359 | .......... (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 1,336,633 |...... 3,017,345 [ .oooovnn [ 3,017,345 |..... (1,649,633 [ oo [ 503,169 | ...oeonnn (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%)  [eeeeiiciiiiieeins [ [ 481,697 |...... 4,007,596 |..eveeeees |onnnee 4,007,596 |..... (1,242,853, [ e e 407,434 | ... (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%)  [..eeeeeriiiiiiens o e 675,966 |..... 16,368,492 |..veeeeennn [eeeee 16,368,492 |....... (546,613)]-..ceeeeeeeeees Joeeeeieeeeeees oo oo 1,117,761 .......... (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 [ [ 295,696 |...... 2,350,968 [......ccuu frnns 2,350,968 |....... (819,991))..cceiiiiieeee oo [ [ 275,407 | .evveeennn (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 [ [ (199,726)|.....(2,871,917)] ceveeeeen | (2,871,917)|........ 488,788 ..o [ e 254,325 | ..o (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%)  [oveeeeeeiiiiienns foreee e 964,562 |..... 13,573,287 |.uveeeeens [ 13,573,287 |..... (2,423,376, [ e e 1,202,203 | ..........|(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 [ (406,260)|......(1,724,018)[ ...evvvees |- (1,724,018)|......... 940,357 |+ [ foreeeeeiiien foee 287,164 | ..eveeenn (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%)  [eeeeeeeeeieees oo e 285,925 |...... 2,227,464 | ... fennns 2,227,464 |....... (821,270)]. e oo oo s 218,788 | .......... (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%) .. 616,140 |..... 15,663,313 [....cccunes fonn 15,653,313 |....... (414,739)]. v foveeeeeeeeiiiies foeeeeeeiiiiiens foaes 1,156,597 | ..........[(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)  [veeenvvvrennnnnns foovermnnnnenninnns foreennnns (95,956)..... (1,350,878)( e |nnne (1,350,878)|......... 246,869 ....iiviininenes foevinneneieiiies [ fe 129,3%
......... 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%)  [oeeeeeeeiiiieeees e o 74,965 |...... 1,484,068 [......ccevn |oeveee 1,484,088 |....... (134,976)..eeeeeeeeeeeee Joemmneeeeeeen foeeeeeeeieeeeees fes 121,520 cooeeennns (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%)  [oeeerrerernnnnns foorennnnnieeinnns oo 677,687 |..... 16,534,955 | ..oevvnnnns [onnn 16,534,955 |....... (G AT /0] AR FOPRRRUTUTRRN AP RN 1,138,525 .ooveennns (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%)  |oeeeueeeeemmmnaes foeemmmmneeeeennnn foreeeees 678,386 |..... 16,549,151 [...ooeeeen |nnee 16,549,151 |....... (582,331 ceveeeeeemmnnn foreeeemmeeeeeeen Joeeeeeeeees oo 1,140,642 | .......... (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%) ...680,946 |..... 16,624,679 [....cccooen | 16,624,679 |....... (531,538)].ccvvveieiiinnnns fooreiiiiiiiiiies e e 1,140,642 | .......... (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%)  |ovveeereeemmnnes foeremmmmneeeeenns ferneeeead 678,654 |..... 16,557,063 [...oeeeees [onnee 16,557,063 |....... (582,248)].ceveeeeeeeenn foeeeeemneeeeeeen o oo 1,140,642 | .......... (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%)  |oeveeneerrrmnnnns foorernnnnieeeinns foeiennns 673,202 |..... 16,360,536 [.....oceeen [onne 16,360,536 |....... [EST IRt} R FORRRURN AP RN 1,152,401 .......... (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 [ (577,774)... (13,288,536)]........... ... (13,288,536)......... 626,219 [c.neeeeeeniiees Joeeenieeeeeeeeis e e 1,237,067 | ...oeeeeee (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 [ [ (583,001)....(13,446,992), ........... ....(13,446,992)......... 623,683 [...niiiiiiiiinns Joeenniieeeeiiis [ feeee 1,235,656 | .......... (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%)  |oeeuueeeeeennnnes frereenneeeeeennn fereeeees 795,082 |..... 11,383,586 [...ooeeees |nnee 11,383,586 |..... (2,349,344 .o feeeeeeereees e fes 1,358,984 [ .......... (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%)  |oeeeeriiiiiiiiinnn feereeeriiiies feeiiinns 857,893 |..... 12,699,180 [...oeeeeen | 12,699,180 |..... [ 720011 KR RO RPN AR 1,342,459 | .......... (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%) ...800,042 |..... 11,470,540 [..oeveeeeen |nnee 11,470,540 |..... (2,356, 243)]...cevvneeeeeeenn feeeeeeemnieees feeeeieeeeeeenen fees 1,362,894 | ..........[(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 (570,022)|... (13,024,153)]........... ... (13,024, 153)f......... (KT T O EORRRRRRR (RN RN 1,248,826 | .......... (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 oo 761,512 |..... 10,674,051 |...ccvvvnes |oveee 10,674,051 |..... (2,366,308)[-ceeeeenneeeeen Jormmeeeeemniees foeeemnneeeeeeennn feeeens 1,370,001 .......... (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 (649,820)|...... (8,321,027 vevvnneeecn [ (8,321,027)f...... 2,817,832 |eeeeeeiviien foeeeiii e e 1,403,763 | .......... (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%)  |oeeuueeeeeemnnnaes foereenneeeeennn fereeeees 506,431 |..... 11,012,669 |....cevvne |oenee 11,012,669 |....... (685,080)[-.veeeeeenneeee Jeemmmmneeeeemnnnn foreeeeeeniieeeees Jeeeee 1,293,511 ..ooeeeens (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%)  |oeeieriiiiiiiiinnn feereeeeiiiins feeiiinan 297,507 |...... 1,673,387 [.eeeeeenns | 1,673,387 |..... (1,226,797 oo Jerieeeceii [ e LEYSVAKT . (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 (207,672)..... (2,392,227)] ..ccevvvnnn |oenee (2,392,227)|........ TT7,002 [eeeeeeeeeeeeenn foeeeeeemnieees feeeemeeeeeeeeeen e 419,077 | wovveennns (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%) ... 274,073 ... 1,350,087 f.oeeeeennn | 1,350,087 |..... (1,232,941)). 457,800 | ..........[(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 (189,654)|..... (1,992,3%)] ...cccvvnnn |oenen (1,992,3%)|......... 785,093 [.eneeeeeeenieeee Jeermmnneeeeemnes oo fos 428,454 | .......... (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%) . ...205,612|...... 1,268,978 [..eeeeenns | 1,268,978 |....... (825,770)|. 304,825 | ..........[(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 (140,444)...... (1,686,613)]...ccevvnns |oveee (1,686,613)......... LRI R EORRRUURRR AR R 282,479 ...t (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)  eeeernnieeeeenenn feeeeeeeeeieeees feeeins (45,767)....... (367,413)[ cevvenene fonnes (367,413)|......... 266,959 |.eeeeneeeeeneinn foreeeeeee e e 150,321 [ .ovveennns (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%) . ...394,797 |...... 2,421,609 | ..covvnnnnn fennnnn 2,421,609 |..... (2,610,641)[....cccvnnninnins [ foeveriiineeeinns fees 1,548,200 | .......... (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%)  |-eeeereunareeernnn ferreeeeeenieeeees feeeennnns 372,072 |...... 7,207,133 [ceveeeees o 7,207,133 |....... (728,637)[. e eeeeeeeeeeeee Joemmneeeeeemnis oo e 1,423,462 | .......... (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%)  |oeevenvivvinnnnnns foorennninieeiiens fens 430,728 |...... 3,193,296 | ..cevvvnnnn feunnnn 3,193,296 |..... (2,592,928)]....ccvvmnviiiinnn fooeneeeriiinnnens foeveiiiennieiennn o 1,637,006 [ ..ooeenens (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 110,842 |.......... 85,543 | ..ovvvnins [ 85,543 |....... (820, 130)[-- e eeeeeeneeeee Jeemmmmeeeeeemnes foreeeeeeeiieeeees fois 322,933 [ .oevennnns (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 (134,339).......... PZYS A T (R I 247,711 |......... 888,320 [..neeeeeeninees Joeennneeeeeennes e [ 337,133 | ..o (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 49,966 |.......... (5,263)] cevvnneens o (5,263)|....... (408,484).....ccevvnnnenns |evnnneeeciinins [ fois 162,899 [ .......... (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)  |..evvvvennvvvvvnnn foonerriiiniinnnns fovvnnnnns (84,636)f....... (675,934)] .eevvvnnnn feunnnnn (675,934)|......... £V (VN O FORRRUURRN R R 302,654 | .......... (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 114,374 |......... 191,952 | eevvvns [ 191,952 |....... (820,766)]-.eevvvneeeeennn feeeeeemmnnneees Jeeemmnieeeeeennnn foreeeeens 325,313 | ..ooeeeee (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 114,166 |......... 197,287 [ o 197,287 |....... (820,466).......cevvnnnvins |evnnnneereninnns fooriiiiiniiiens fos 325,565 | ...eeeunn (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) ~ [oeeeeeeeeeeeeenen foeeeeeeeenieeeee Jeeeeennns (84,561)f....... (683,469)( ..evvnnee fonnnns (683,469)|......... 527,091 [.eneeeeeeeieeee Joeemneeeeeemn o fees 302,714 | .......... (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 111,108 |......... 186,535 [.eveneeees [ 186,535 |....... [E-RECTR:11C)) RPN IR RPN AR 327,440 | .......... (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 (137,974)]......... 157,919 [ o 157,919 |......... 922,734 | [ e | 346,254 | .......... (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 28,716 |......... 105,947 [.oeeeeeees oo 105,947 |....... (178,899)[. e eeeeeeeeee Jeeemneeeeeeene feeeeeeeeee s 68,884 .......... (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 [ [ (157,946)|..... (1,701,130)] .o eeeevvean |oveee (1,701,130)......... AT PO EORRUUURN AR . 42,020 | .......... (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 129,182 |...... 2,134,068 [........ce [onnnen 2,134,068 |....... (436,075)[.. e eeeeeeneeeee Jeemmmmeeeeemmnns foreeeeemniieeeees fons 419,576 | .......... (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) (212,268)...... (4,247,209)] ..cvvvnnnns fonnnn (4,247,209))..........335,927 [....oovvvinnnnns | fooniiiiiiniins o 691,108 | ..........|(b) 0411 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 02/08/2023 |. 02/10/2033 |............... 1f...... 12,000,000 (3.36226%)  [ooeeeeeemmmnnieees Jernneeeeeenn o 62,744 |........ 170,757 | eoveveiinn | 170,757 |....... (414,892)]. v foeeeeeeeecce [ e 165,590 [ ...oennnns (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 |.... [ I IO 70,200,000 [Compound) .. (265,835)|..... (1,103,445)] .ccvvvnnnns fennnn (1,103,445)(....... 2,130,403 |.oevvnniiiiininn foeeeiii [ e 1,249,556 | ..........[(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%)  |-eeuueeeeeemrnnaes fereenniieeeeennn ferieeees 241,850 |...... 2,767,775 [.eveeeeees foneee 2,767,775 |..... (1,258,959)]-cveeeeeenen foeeeemmmeeeeeenn feeeeeeeeeneees foeees 1,193,909 [ .....ee.n. (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 (164,715)f..... (1,767,615)] «oeeeeenaas |oveee (1,767,615)......... 763,433 |.eevvvnnieiinnnnn [ e e 447,983 | .......... (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 fereees 136,250 |...... 2,233,565 [...ooeevenn |oeenee 2,233,565 |....... (436,525)].ccvvmeeeeemnnnn foeeeeemmnieeeeeen feeneeeeeeiees oo 425,416 | .......... (b) 0410 ......

3 YR PAY Fixed/ REC Page 3 Interest SOFR-CME 3-Mo /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 04/30/2025 |. 05/02/2028 |............... 1f.... 200,000,000 (3.34%)  feeeeeeeeeeeeeeee Jern e e 306,774 |......... 415,407 [ .eveeneees o 415,407 |......... A15,407 [eneeeeeeieeeees Joeemneeeeeeens e feeee 1,684,978 | .......... (b) 0410 ......

3 YR PAY Fixed/ REC Page 3 Interest SOFR-CME 3-Mo /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/30/2025 |. 05/02/2028 |............... 1]..... 300,000,000(8.3315%)  feeeiiiiiiiiiiiees Jennneeeeenni foeeeeens 464,340 |......... 691,723 | v o 691,723 |......... 691,728 [.eeieeeiiniienes Jeemmneneeeenins foeereeeiiiiaenees Joenen 2,527,467 | .......... (b) 0410 ......
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 7,386,793 [ 141,766,440 | XXX 141,766,440 10,895,949 126,178,226 | XXX XXX

2 YR PAY AUD Fixed/ .. USD 10.025% /

REC USD Fixed Swap ... |Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E  |. 04/28/2025 |.05/17/2027 |............... 1f...... 32,090,000 [(AUD 9.75%)  |oeeeeeemnaereeenn frmeeeeemmninees foeeeennnnns 5,242 |....... (813,521)[ cevvenenes [ (CIRR7A) R I (813,521)].e e feeeemeneeeeeeneen fereeeeees 219,891 .......... (b) 0261 ......

2 YR PAY AUD Fixed/ .. USD 10.010% /

REC USD Fixed Swap ... |Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 04/30/2025 |. 06/14/2027 |............... 1f...... 32,090,000 [(AUD 9.75%)  |reeeeremmaeeeeenn frmeeeeeemninees foeeeennnnns 1,288 ....... (815,328)[ .evvennene fonnnns (ERIN72:)) T TR (815,328)]...eeeeeeneeeee foeeemnneeeeeennnn fereeeeens 2 XK . (b) 0261 ......

12 YR PAY USD Float/ SMBC CAP MARKETS (| GBP-SONIA /

REC GBP Float Swap ... |Currency Hedge ........ Schedule D .. |Currency..... INC o TVJBSHLIZLORGWGDTNO3  |. 06/18/2025 |. 07/02/2037 |............... 1f.... 201,810,000 |(USD-SOFR)  [oeeeeeeeemeneeee Jeemmmmeeeeeemns foeeeeeeenieeeeee Jeeees 2,301,680 [....coeeees fonnnnn 2,301,680 [-oeeeeenieeeeeenn feenenn 2,301,680 [-oeeeeenneeeeenn [oeeneeeeeeeees foeees 3,496,249 | .......... (b) 0260 ......

...... GBP / (USD

7 YR PAY USD Float/ SMBC CAP MARKETS SOFR-01S

REC GBP Float Swap ... | Currency Hedge ........ Schedule D .. | Currency..... INC v TVJBSHL IZLORGWGDTNO3 |. 06/18/2025 |. 07/02/2032 |............... ... 19,775,910 [COMPOUND) — oevvveniiviinnnn fooveviiiiiniiins o (1,516)f......... 297,982 | .o | AT R T 207,932 |.cevviiiniiiiinn o | 261,726 | .......... (b) 0260 ......
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 4,964 970,763 | XXX 970,763 970,763 4,202,199 | XXX XXX

.SGBVVRO1 Index

1 YR PAY Float/ REC |Group Variable Annuity | Annual SOCIETE GENERALE SA / (SOFR-01S

10YR 20YR Index Swap [Hedge ... .. |Exhibit 5 ... |Equity/Index |.... ... O2RNE8IBXP4ROTDBPU41 |. 06/24/2024 |. 06/25/2026 |......... 5,000, 000 |Compound) .. (115,020).......... 10,447 | oovvnnnees feeeeenn i 10,447 |0 25,025 [ [ e e 24,820 | el [ (D) 0411 Ll

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)  eceeiiiiiieieinns fooreriniineeinns oo (38,056)]....... (201,086)[ +evvnneeee fonnnns (201,0836)f....... (201,086)[...ceevveennnnnns Joevnnnnnenerinnnns fooviniiiniiininies Jovnnns 197,521 [ ....eeells (b) 0411 ......
1149999999. Subtotal - Swaps - Hedging Other - Total Return (153,076) (190,589) XXX (190,589) (176,011), 222,311 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 7,238,681 142,546,614 | XXX 142,546,614 10,719,938 970,763 130,602,766 [ 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%)  |eeeeueeeeeenenn foeeeeenneeeeeenn [ (297,417)|..... (2,403,375)] .eevvnnnns feunnn (1,786,937)......... TAT A8 [ e e [ 473,367 | cevvnnnnns (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%)  [ooeeiiiiiiiininns i [ 141,828 |...... 1,444,024 [ .coveeeeei | 3,334,435 |......... [ReCTN027) O RPN RN TN 325,858 | .......... (b) 0453 ......
......... SOFR-01S

30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 03/03/2017 |. 03/07/2047 |............... 1f...... 22,000,000 [(2.75436%)  |oeeuueeeeeemnnnaes fereennneeeeeennn foreeeees 208,719 |...... 1,853,814 [..cceeiiins | 4,825,854 |......... (42,366)]--v v eeeemennes foeeeemmneeeeeeenn feeeeeeeeeieees feeeeennnn 512,224 | .......... (b) 0453 ......
......... SOFR-01S

30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39 ). 03/22/2017 |. 03/24/2047 |............... ... 44,000,000 [(2.6549%)  eeeeiiiiiiininns fooreriniininniinns oo 439,170 )...... 4,350,787 [..oeeeenin [ 10,302,090 |......... (99,218)].cevveniiiiinnnnns foovvviiiiiiiiiiins o oo 1,026,547 | .....ee..l (b) 0453 ......
1179999999. Subtotal - Swaps - Replication - Interest Rate 492,300 5,245,250 | XXX 16,675,442 572,835 2,336,996 | XXX XXX
1229999999. Subtotal - Swaps - Replication 492,300 5,245,250 | XXX 16,675,442 572,835 2,336,996 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 7,879,093 147,011,690 [ XXX 161,840,479 11,468,784 134,511,562 XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX




STATEMENT AS OF JUNE 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
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1379999999. Total Swaps - Foreign Exchange 4,964 970,763 | XXX 970,763 970,763 4,202,199 | XXX XXX
1389999999. Total Swaps - Total Return (153,076) (190,589) XXX (190,589) (176,011), 222,311 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 7,730,981 147,791,864 [ XXX 162,620,653 11,292,773 970,763 138,936,102 | XXX XXX
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ......oeevens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .eoevrrrrnniiiiiininnnnns . 06/17/2025 |. 09/19/2025 |........ (2,100)..... 656,643,750 [.6038.1270 X 50 [...eevvvvenvvrrinn fonnieiiiiiiines [ ... (22,640,415)........... ... (22,640,415)[... (22,640,415))....uuiiiiinnnn foorrinnnniniiinnn [ oo 42,315,000 | .......... (b) 0111 ......
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ......oveeens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .eoevrrrrnniiiiiininnnnnns . 06/17/2025 |. 09/19/2025 |........... (900)..... 281,418,750 .6038.1270 X 50 |.eevvenevvrnnnnns foovrevnnniniiins e oo (9,703,035)] .evvvvnnnnn fennnn (9,708,035)|..... [CRY(VCHVE ) FORR R R RN 18,135,000 | .......... (b) 0111 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.134171 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/08/2025 |. 07/17/2025 |........enn.... 1f...... 15,445,14510.881701)  [oeeeeeeeeeieeees Joee e e [ (570,549)] ...ovvvnnns founnnnn (570,549)]- e |eeeeee (570,549)]. . eeeeeeeeeees feeeemeneeeeeenen feeeeeeeens 16,661 ...ceee (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 per (GBP
USD $1.334598 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/14/2025 |. 07/08/2025 |............... 1f..... 11,721,77310.749289)  [oeeiiiiiiiinens v [ e (319,987)( .evveneens o (319,987 ))..eveeeeevninens foeeees (319,987 )].cvvveeeevvninns [oevvenniiinieiiins fereeeeens 8,674 ..ouennnns (b) 0261 ......
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 GOLDMAN SACHS per (AUD
USD $0.641421 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 08/14/2025 |............... 1ot 4,824,76911.559038)  [eeeieeiiiiieieeen Joere e e [ (127,071)] oo Jeeennnn (127,071)f e s (127,071)f e e e foeeeeennens 8,468 | .......... (b) 0261 ......
Fx USD $1.00 PAY per Page 3 Fx GBP 1.00 per
GBP 0.745115 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 05/21/2025 |. 07/08/2025 |.... e oo 344,913 | (USD $1.342075) |.eveeeeeeeennnnes foeeemmmeeeeeennn [ s 7,410... e 10 e el TUA0 | e e 255 | | (D) 0260 ...
Fx USD $1.00 PAY per Page 3 BANK OF ANERICA NA Fx AUD 1.00 per
AUD 1.548362 REC ..... Liability Hedge ...... Liabilities |Currency..... |..ccoveeeriiiiinnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/23/2025 |. 08/14/2025 |............... L P 177,607 |(USD $0.645844) |......covvemeeeee |oemmneeeeemnns fooeeeemeiieeeeeens [ 3,101 [ o 3,101 [eeeeeeeeeeee Jeeeeeeen 3101 [ e o312 [ (D) 0260
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (ELR
USD $1.138027 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oovveeee W22LROWP2|HZNBBBKS28  |. 05/28/2025 |. 07/28/2025 |............... 1f..... 11,515,695 (0.878714)  |oeeeeeeiiiiiininn [ e [ (419,296)] ..eevvvnnnn founnnns (419,206))..vveevvvnnnnees foevenns [ ICTE ) R R AR 15,942 .ooeeenins (b) 0261 ......
Fx USD $1.00 PAY per Page 3 BANK OF AVERICA NA Fx GBP 1.00 per
GBP 0.738721 REC ..... Liability Hedge ...... Liabilities |Currency..... |..ceevoeeriiiinnnennis BATYDEB6GKMZ0031MB27  |. 06/06/2025 |. 07/08/2025 |............... L} . 1,360,459 [(USD $1.353691) [...evvvvnnnvvvvnnn fooennereiiininnns foevvnniiniiiiinns oo 7,114 e | 7AW i [ 711 | [ s 1,007 | oo (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 BANK OF ANERICA NA er (EUR
USD $1.146453 REC .... |Liability Hedge ...... Liabilities |Currency..... |..ccoveeeriiiiinnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/11/2025 |. 07/28/2025 |............... 1foes 4,089,400 [0.872256)  |eeereieieeeennnn o e [ (110,958)( .evveneee [ (110,958)[. e eeveeeeeeees Jeeenenn (110,958)[. e eeeeeeeeeeee Jeeeeeeeeeeemen foeeeeennnns 5,661 ..ouennnns (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (ELR
USD $1.148248 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oovveeee W22LROWP2|HZNBBBKS28  |. 06/11/2025 |. 08/19/2025 |............... 1f..... 12,285,105(0.870892)  |oeeevenvriiiinnnn [ e o (351,723)] ceevvvvnnnn funnnnn [(SIIFC) R R, [RSTIFC) R R RN 2 1 (b) 0261 ......
Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per
AUD 1.537779 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/18/2025 |. 08/14/2025 |.... 87,789 [(USD $0.650289) |.. T84 e el TBA L [ e 164 [ (D) 0260
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.152567 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 06/23/2025 |. 09/08/2025 |............... 1f...... 11,956,729 (0.867629)  |eeeenneeeeeeennn oo e e (285,299)] ..evvvvnns funnnnn (285,299)]ccvvveeeeeeennnn feeeees (285,299)]..cevveeeeeeennn [ s 26,172 cevveennns (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx AUD 1.00 per
AUD 1.537802 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 06/24/2025 |. 08/14/2025 |............... L P 108,597 [(USD $0.650279) |..vvvvueeeeemmnnn foreeeemmnieeeees oo foeeeeeis ST [ LT/ T I [T/ ST IEUUURRRRRRUURITR RRRPRR 191 s (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 BANK OF ANERICA NA ber (EUR
USD $1.176766 REC .... |Liability Hedge ...... Liabilities JCurrency..... |[.ccovieiiiiiiinnnn.. BATYDEB6GKMZ0031MB27 ). 06/27/2025 |. 09/08/2025 |.... . 1].......... 635,454 |0.849787) e Jeeeenene (2,240)] . , ... (2,240).... . L1301 (b) 0261 ......
1439999999. Subtotal - Forwards - Hedging Other (34,501,187)] XXX (34,501,187)|  (32,343.450)  (2,157,737) 60,557,613 | XXX XXX
1479999999. Subtotal - Forwards (34,501,187)] XXX (34,501, 187)]  (32,343,450), (2,157,737) 60,557,613 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 3,398,597 5,996,339 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 7,238,681 108,045,427 | XXX 108,045,427 (21,623,512) (1,186,974) 191,160,380 [ XXX XXX
1719999999. Subtotal - Replication 492,300 5,245,250 | XXX 16,675,442 572,835 2,336,996 | 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 7,730,981 113,290,677 | XXX 128,119,466 | (21,050,677)  (1,186,974) 199,493,715 | XXX XXX
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STATEMENT AS OF JUNE 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 JUNE 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
WNUS Comdty |............ 850 |....... 101,256,250 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/23/2025 .|..... 113.6094 |..... 119.1250 |......... 1,142,188 |.......... 1,142,188 | [ o s 4,688,277 |...... 4,688,277 |........ 4,377,500 | (b) 0310 ....oeeefuerrnnnnn 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
WNUS Comdty |............. 55 | 6,551,875 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2025 .|..... 114.0469 |..... 119.1250 |...eeveeeenns 73,906 |...ooevenenns 73,906 |-eevveeeeeiiiis oiemieeeiiiies oieeeeeeeiins foeeees 279,297 |........ 279,297 |........... 283,250 | (b) 0310 .....ooerfuerrunnen 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
WNUS Comdty |............ 800 |........ 95,300,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2025 .|..... 114.0625 |..... 119.1250 |......... 1,075,000 |.......... 1,075,000 [-.evvveeeeeiinn foreeeieiiiiiies e s 4,050,000 |...... 4,050,000 |........ 4,120,000 | (b) 0310 ....ooveefuerrunnen 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
WNUS Comdty |............ 500 |........ 59,562,500 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/28/2025 .|..... 115.8984 |..... 119.1250 |..eeeeeennns 671,875 | 671,875 | feeeeeeeeeeiiins o e 1,613,280 |...... 1,613,280 |........ 2,575,000 | (b) 0310 ....ooveefuerrunnnn 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
WNUS Comdty |............. 56 |ueeenns 6,671,000 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/28/2025 .|..... 115.9063 |..... 119.1250 |...eeveeeenns 75,250 |ooooeciiinnnns 75,250 |-eeiieeeeiiii foeieeieeeieiies oo o 180,240 |........ 180,250 |........... 288,400 [(b) 0310 ...ccceetfveeennnne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |............ 325 |........ 37,527,344 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.05/22/2025 .|..... 110.4219 |..... 115.4688 |............ 325,000 |...ooennn.n. 325,000 [.eeeeeeiiiiiins [ oo | 1,640,233 |...... 1,640,233 |........ 1,202,500 [(b) 0310 ...ccceeefvenennnne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |....ccceeeeee L O 115,469 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/23/2025 .|..... 110.8438 |..... 115.4688 |.............. 1,000 | 1,000 [-eeeeieeeeiiiin oieeeeeeieies o o 4,625 | 4,625 | 3,700 | (b) 0310 ...eovvefieernnnen 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |......... 1,000 |....... 115,468,750 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/23/2025 .|..... 110.85%4 |..... 115.4688 |......... 1,000,000 |.......... 1,000,000 |-eeeiieiieins Joeeiiiiieeieies oo o 4,609,370 |...... 4,609,370 |........ 3,700,000 [(b) 0310 ...ccoeeefvenennne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |............ 500 |........ 57,734,375 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2025 .|..... 111.3047 |..... 115.4688 |............ 500,000 |......ovnnns 500,000 [-.eevveeeeeiiinn feremeeeeeeiiins o e 2,082,030 |...... 2,082,030 |........ 1,850,000 [ (b) 0310 .........|.cceeeees 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |............ 131 |........ 15,126,406 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2025 .|..... 111.3125 |..... 115.4688 |............ 131,000 |............ 131,000 |oooiiiiiiieies oo oo e 544,469 |......... 544,469 |........... 484,700 [(b) 0310 ...ccoeeefveeennne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |......... 1,000 |....... 115,468,750 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2025 .|..... 111.3208 |..... 115.4688 |......... 1,000,000 |.......... 1,000,000 |-eeiieeiiins oo oo e 4,148,440 |...... 4,148,440 |........ 3,700,000 [(b) 0310 ...ccoeefvenennne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |............. 40 |eeeenns 4,618,750 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/28/2025 .|..... 112.5313 |..... 115.4688 |............. 40,000 f..oeeeennnnnn 40,000 |.oeeeiiiiiieees Jereeiieieeeees Jeeiiieeeeeen e 117,500 |........ 117,500 |........... 148,000 | (b) 0310 .....ooerfuerrnnnen 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |......... 1,032 |....... 119,163,750 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/28/2025 .|..... 112.5547 |..... 115.4688 |......... 1,032,000 |.......... 1,082,000 [-.evveeeeeeiinn foeeeeeiiiiins e s 3,007,310 |...... 3,007,310 |........ 3,818,400 | (b) 0310 .....ooeefuerrnnnen 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUS Comdty |............ 500 |........ 57,734,375 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/28/2025 .|..... 112.5703 |..... 115.4688 |............ 500,000 |......evnens 500,000 [-.eevveeeeeiiinn feremreeeeeiiins o e 1,449,220 |...... 1,449,220 |........ 1,850,000 [ (b) 0310 .........|.ceeeeees 1,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYUS Comdty [............335 |........ 37,561,875 | Note .. ... | Annuity Hedge ........ Exhibit 5 ... [Rate... .09/19/2025 .| Trade ... 1UAUICTO4EQ4DO6ZHA73 . |.05/23/2025 .|..... 109.8750 |..... 112.1250 ... 104,688 |...ooeeeeee. 104,688 | o e o 753,750 |........ 753,750 |...........628,125 | (b) 0310 ......... .
Group Variable Annual Chicago Mercant
NQUS Index .. |..eeeeennn. 7 foeeeeeee 7,783,705 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/16/2025 .|. 21,868.3000 |..22,893.2500 |............. 48,195 | 48,195 | o oo foieees 348,483 |........ 348,483 |........... 511,564 [(b) 0110 .....ooofeeeeeeennnes 20
Group Variable Annual Chicago Mercant
NQUS Index .. [-eeeeeeineeen 25 foueees 11,446,625 |Nasdaq Index .... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch .... SNZ20JLFKBMNNCLQOF39 . [.06/17/2025 .|. 22,166.7500 |..22,893.2500 |........ccee. 70,875 |ooiieieeeenn 70,875 [ feeeiiiiiiieiies e oo 363,250 |........ 363,250 |...........752,300 | (b) 0110 ......... .
Group Variable Annual Chicago Mercan
NQUS Index .. |..eeeeennn. 25 | 11,446,625 |Nasdagq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/17/2025 .|. 22,166.8500 |..22,893.2500 |............. 70,875 foeeeeeennnes 70,875 |eeeeiiiieeeees Jereiiiiieeeeees e oo 363,200 |........ 363,200 |........... 752,300 [(b) 0110 ...ooooi]iennieennes 20
Group Variable Annual Chicago Mercant
NQUS Index .. [-eeeeeineeen 25 [ 11,446,625 |Nasdaq Index .... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch .... SNZ20JLFKBMNNCLQOF39 . [.06/17/2025 .|..22,167.5500 |..22,893.2500 |........cce.. 70,875 |oorieuieeeenn 70,875 [ feeeiiiiiiieeies e oo 362,850 .. 362,880 |...........752,300 | (b) 0110 ......... .
Group Variable Annual Chicago Mercan
NQUS Index .. |..eeeeennn. 25 | 11,446,625 |Nasdagq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/18/2025 .|..21,954.1000 |..22,893.2500 |............. 70,875 foeeeeeennnes 70,875 |eeeeiiiieeeees Jereiiiiieeeeees e oo 469,575 |........ 469,575 |........... 752,300 [(b) 0110 ...ooooi]iennieennes 20
Group Variable Annual Chicago Mercant
NQUS Index .. |..eeeeennn. 10 f......... 4,578,650 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/24/2025 .|..22,410.7500 |..22,893.2500 |............. 28,350 ..o 28,350 |-ueeeeeeeeeiiin fereeeeeeeiiees e e 96,500 |.......... 96,500 |.....oennn 300,920 [(b) 0110 ..ooooet]ieniieennes 20
Group Variable Annual Chicago Mercant
NQUS Index .. [oeeeeeernneee [ P 2,747,190 |Nasdag Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/17/2025 .|. 22,166.7500 |..22,893.2500 |............. 17,010 |oeeeeenenne 17,010 [eoeeeeiiiiiies oo oo s 87,180 |.......... 87,180 |........... 180,552 [ (b) 0110 ...oeeee] v 20
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUS Index .. |..eeerennnn. AT R 6,566,438 | ...ccuvviiieeiiiiiiieean Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/23/2025 .|...6,077.0000 |...6,253.7500 |............. 31,500 |.ooooevinnnns 31,500 [-eevveeeeeiiiis oiieieeeiiiies o foeeees 185,588 |........ 185,588 |........... 423,150 | (b) 0110 .eeeeeef e 50
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUS Index .. |.oeerennnn. 70 |........ 21,888,125 | .oooiiiiieieiciiiiieen Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/24/2025 .|...6,145.2500 |...6,253.7500 |............ 105,000 |............ 105,000 |-oiiiiieneens Joereiiiiieeeees e s 379,750 |........ 379,750 |........ 1,410,500 [(b) 0110 ....oootfivneeeeinnes 50
S8R 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUS Index .. |..eeerennnn. 7 foeeeeeee 5,315,688 | ...ccvvrieiiiiiiiiieenn Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/26/2025 .|...6,191.0000 |...6,253.7500 |............. 25,500 |..cocuvinnnns 25,500 [-.eevveeeeeiiiin foreeeeeeeeiiies e feee 53,338 |....euees 53,338 |........... 342,550 | (b) 0110 ..ceeeeef e 50
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUS Index .. |..oeeeeennn. 1N R 7,191,813 | eeeeeiiiiiieecees Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/27/2025 .|...6,210.7500 |...6,253.7500 |............. 34,500 |...ocuvenenns 34,500 |-.eeeveeeeeiiiin oo e e 49,450 |.......... 49,450 |........... 463,450 | (b) 0110 ..eeeeecf e 50
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESU5 Index .. |............ 19 ).......... 5,941,063 | ...oovviieiiiiiiiiie Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/30/2025 .|...6,250.7500 |...6,253.7500 |.............. 2,850 [ooeeeennnnnns 2,850 | v | i 2,850 |........... 2,850 |........... 382,850 [(b) 0110 ......o.feeeeeennnnees 50
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&P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESU5 Index .. [|....ceeennns 207 |........ 92,868, 188 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/19/2025 .|Exch .......cccuueeee SNZ20JLFKBMNNCLQOF39 . |.06/16/2025 .|...6,032.3000 |...6,253.7500 |............ 445,500 |............ 445,500 [..oeveneniiiiiins Jeereiiiiiiiiiiens oo e 3,288,533 |...... 3,288,533 |........ 5,984,550 | (b) 0110 ....oooefvriiiinnnnns 50
Group Variable Annual Chicago Mercant
ESUS Index .. [|....ccevennnns [ 2,501,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/19/2025 .|Exch .......cccuueeee SNZ20JLFKBMNNCLQOF39 . |.06/17/2025 .|...6,043.2500 |...6,253.7500
Group Variable Annual Chicago Mercant
ESU5 Index .. |.. 938,063 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/19/2025 .|Exch .... SNZ20JLFKBMNNCLQOF39 . |.06/26/2025 .|...6,191.0000 |...6,253.7500
Group Variable Annual Chicago Mercant
ESU5 Index .. |....cceeeee..s 2 625,375 | uvvvniniiiiiiiiiiiiians Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/19/2025 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/30/2025 .|...6,252.2500 |...6,253.7500 |................. TV 150 fooeveeeeiiiininne Jovveeiiiiiiiiiees o o, 150 [ooeeinnnnn 150 [............ 40,300 [(b) 0110 ...oooea oo, 50
1539999999. Subtotal - Long Futures - Hedging Other 8,710,461 8,710,461 35,312,358 | 35,312,358 42,300,811 XXX XXX
1579999999. Subtotal - Long Futures 8,710,461 8,710,461 35,312,358 35,312,358 42,300,811 XXX XXX
UXYUS Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 500 |........ 57,132,815 [Ultra Note ............ [Annuity Hedge ........ [Exhibit 5 ... |Rate........... |.09/19/2025 .| Trade ................ 1UAUICTO4EQ4DO6ZH473 . |.05/23/2025 .[..... 111.3594 |..... 114.2656 |...........(242,190)...cevvunee (242,190)].ceennniiiiiins forviiiiiiiiiiiins e [onnn(1,453,125)(...... (1,458, 125))......... 1,275,000 [ (b) 0311 .........].......... 1,000
UXYUS Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................. 17 |..........1,942,516 |Ultra Note ............ | Annuity Hedge ........ |Exhibit 5 ... |Rate........... [.09/19/2025 .[Trade ................ 1UAUICTO4EQ4DOBZHA73 . |.05/23/2025 .|..... 111.3672 |..... 114.2656 |............. (8,234)|cceeeeeeeii i (8,284) e fooeeiiiiiiis o [ennnnnn (49,273))....... (49,273)].............. 43,350 | (b) 0311 .........[.......... 1,000
UXYUS Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 823 |........ 94,040,613 [Ultra Note ............ | Annuity Hedge ........ |Exhibit 5 ... |Rate........... [.09/19/2025 .[Trade ................ 1UAUICTO4EQ4DO6ZH473 . (.05/27/2025 .|..... 111.7266 |..... 114.2656 |...........(398,645)|........... (398,645)....eevvrrrruunee |ooveverinnnnnnnns oo [10022(2,089,655))......(2,089,655)|........ 2,008,650 | (b) 0311 .........[.......... 1,000
Group Variable Annual Chicago Mercant
NOUS Index .. [c.oeeveennns 10 ..., 4,578,650 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/19/2025 .|Exch .......cccuueeee SNZ20JLFKBMNNCLQOF39 . |.06/17/2025 .|. 22,166.6500 |..22,893.2500 |............ (28,350) ... [P35 <101 RN [SRRRRRRRRRR R R (145,320)f....... (145,320)f........... 300,920 [(b) 0111 L.oeeeeie] e 20
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSUS Index |............ 268 |........ 35,934,780 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ ..o, .06/16/2025 .|...2,657.2000 |...2,681.7000 |............ (18,760)............ (QETL1)] PO R SRR R (328,300)]....... (328,300)f........ 1,207,825 | (b) 0111 L] 50
Group Variable Annual NY Stock
MFSUS Index |............ 300 |........ 40,225,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ .., .06/16/2025 .|...2,657.5000 |...2,681.7000 |............ (21,000)f............ (21,000)]-ccceeeveeieiines Jooeeeiiiiiiiiens fos e (363,000)]....... (363,000)........ 1,452,789 | (b) 0111 L] 50
Group Variable Annual NY Stock
MFSUS Index |.......oeeeees ) 536,340 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ ..o, .06/17/2025 .|...2,609.2000 |...2,681.7000 |..........eee... (2 10)) O, [(72:10)) R R (SRR R (14,500)|........ (14,500)]............ 19,371 | (b) 0111 oo | 50
Group Variable Annual NY Stock
MFSUS Index |.......oceeees K R 402,255 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ .., .06/17/2025 .|...2,609.4000 |...2,681.7000 |...........ee... [410)] S [4110)] PO R (SRR R, (10,845)|........ (10,845)]............ 14,528 [ (b) 0111 Lo, 50
Group Variable Annual NY Stock
MFSUS Index |.............. 4 . 938,595 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ .., .06/17/2025 .|...2,609.6000 |...2,681.7000 |...........c.... (/1)) O, [10)) PR R (RN R, (25,235)[......... (25,285)|....evveeee 33,898 [(b) 0111 L.eeeviii] s 50
Group Variable Annual NY Stock
MFSUS Index |[............ 244 ... 32,716,740 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ .., .06/17/2025 .|...2,609.7000 |...2,681.7000 |............ (17,080)....oeeeeeee QA1) PO R SRR R (878,400)f....... (878,400)........ 1,181,602 | (b) 0111 ...ooooif v 50
Group Variable Annual NY Stock
MFSUS Index |.............. [ 804,510 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/22/2025 .[Exchnge/ICE ........ ..o, .06/17/2025 .|...2,609.8000 |...2,681.7000 |...........e... [720)) [(720)) PO R (SRR R, (21,570)|........ (21,570)]...cccees 29,056 [(b) 0111 ..eeeeeii]enniiiiiinnns 50

Group Variable Annual NY Stock
Annuity Hedge ........ Exhibit 5 ... [Equity/Index |.09/22/2025 .|Exchnge/ICE ...
Group Variable Annual NY Stock
Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eereiiiiiiiiiinniinnns .06/17/2025 .|...2,610.0000 [...2,681.7000 |[................ (C210)] R (0o eiiies oo o e (46,605)|......... (46,605)............ 62,954 [(b) 0111 ..o ] 50
Group Variable Annual NY Stock
Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiinniiinnns .06/17/2025 .|...2,610.1000 [...2,681.7000 |[................ (630) [ (830)f-veeee s [ e (32,220)]........ (32,220)............ 43,584 [(b) 0111 o] 50
Group Variable Annual NY Stock
Annuity Hedge ........ Exhibit 5 ... [Equity/Index |.09/22/2025 .|Exchnge/ICE ...

MFSUS Index

402,255 . [-08/17/2025 .|...2,609.9000 |...2,681.7000

........ (10,770)f........ (10,770)|....

MFSUS Index |............. 13 ... 1,743,106
MFSUS Index |............... L IO 1,206,765

MFSUS Index

...1,474,935 . [-06/17/2025 .|...2,610.2000 |...2,681.7000

...(39,325)f.........(39,325)[....

Group Variable Annual NY Stock

MFSUS Index [eeevennnnnnns [N IO 804,510 Annuity Hedge ........ Exhibit 5 ... |Equity/Index [.09/22/2025 .|Exchnge/ICE ........ cieeiiiiiiiiiniiininnnnns .06/17/2025 .[...2,610.3000 |...2,681.7000 |......ccevunn... [C70) ] I (420)]ceeeeeeeeeeen e e [ (21,420)]........ (21,420)).ccveennnnee 29,056 | (b) 0111 .oooeeecf s 50
Group Variable Annual NY Stock

MFSUS Index [eeevennnnnnns [N IO 804,510 | evveniiiiiiiiinieeeinnen Annuity Hedge ........ Exhibit 5 ... |Equity/Index [.09/22/2025 .|Exchnge/ICE ........ eeeiiiiiiiiiniiiiinennns .06/17/2025 .[...2,610.4000 |...2,681.7000 |......ccceuen... [C70) ] I (420)]ceeeeeeeeeeen e e [ (21,390)]........ (21,390))+cevveennnns 29,056 | (b) 0111 .oooeeecf s 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock

MFSUS Index |.eeeennn... 134 |........ 17,967,390 | .vveneeeiiiiiiiieieeinens Annuity Hedge ........ Exhibit 5 ... |Equity/Index [.09/22/2025 .|Exchnge/ICE ........ ceeeiiiiiiiiiniiiiinnnnns .06/17/2025 .[...2,610.5000 |...2,681.7000 |............. (9,380) [vvvneeeeenes (9,380)]cevvveneeeeennn feeeereeeemiiieee e e (477,040)|....... (477,040)]-ceenneee 648,912 [ (b) 0111 ..o eeeiiiies 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock

MFSUS Index [eeevennnnnnns [N IO 804,510 | evvenieiiiiiinieeeiinen Annuity Hedge ........ Exhibit 5 ... |Equity/Index [.09/22/2025 .|Exchnge/ICE ........ eeeiiiiiiiiiniiniiininns .06/17/2025 .[...2,610.6000 |...2,681.7000 |......ccceeen... [C70) ] IO (20)] e eeeeeeeeeeeen e e [ (21,330)]........ (21,330))+ceveeennnes 29,056 | (b) 0111 ..oooeeisf s 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock

MFSUS Index |eeeeeunnnne. 13 |oeeeenens 1,743,105 [ .ovvvniiiiiiiees Annuity Hedge ........ Exhibit 5 ... |Equity/Index [.09/22/2025 .|Exchnge/ICE ........ eeviiiiiiiiiniiininnnnns .06/17/2025 .[...2,610.7000 |...2,681.7000 |......ccceunnn.. (910) |+ eeeeeeeeeeee [CCR10)] PO PRI INUUTTRRRRTRRTR TR (46,150)|........ (46,150))..cvveenneee 62,954 | (b) 0111 ...oooeiefiiiiiiiinnnns 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock

MFSUS Index |............... 5l 670,425 | ooviiiiiiiiiiieis Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/22/2025 .|Exchnge/ICE ........ ooeerreriiiiiiiiiininnnns .06/17/2025 .|...2,610.8000 |...2,681.7000 |................ (350)[uureeeaeannnnns (350) . veeeeeeeiiiies foveeeieeiiiiiis o | (17,725)|........ (17,725)|............. 24,213 [(b) 0111 o], 50
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MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSUS Index |............. 14 ......... 1,877,190 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiieniiinnns .06/17/2025 .|...2,610.9000 [...2,681.7000 |[................ (980) |- (9B0)f-vveeee s [ o (49,560)|........ (49,560)|......0eue. 67,797 | (b) 0111 o] e 50
Group Variable Annual NY Stock
MFSUS Index |............. 15 | 2,011,275 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/17/2025 .|...2,611.0000 [...2,681.7000 [..........cc (1,050) [ceeeeeeeeeeccc(1,080)] e foiiieeiiiiiis o o (53,025)|........ (53,025)|............ 72,639 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSUS Index ...6,972,420 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/22/2025 .|Exchnge/ICE ... . [-06/17/2025 .|...2,611.1000 |...2,681.7000 |.......cccce. (3,640)|oceeeeeeeeena(3,640)]cceiiiiiiiins | e o (183,560)|....... (183,560)|...........251,817 | (b) 0111 .........
Group Variable Annual NY Stock
MFSUS Index |............. 35 | 4,692,975 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/17/2025 .|...2,611.2000 [...2,681.7000 |............. (2,450) [c.eeeeeeeeei(2,480)] e foiiieeeiiiiiis o [ (128,375)|....... (123,375)|........... 169,492 | (b) 0111 .....coofeeeriiiiinns 50
Group Variable Annual NY Stock
MFSUS Index |.......coceeee L U 536,340 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/17/2025 .|...2,611.3000 [...2,681.7000 |[................ (280) ] (280)f-eeeeeeeiiiees [ o (14,080)|........ (14,080)[............ 19,371 [ (b) 0111 ..o ] 50
Group Variable Annual NY Stock
MFSUS Index 402,255 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/22/2025 .|Exchnge/ICE ... . [-06/17/2025 .|...2,611.4000 |...2,681.7000 |-.....eeeeeeeeee (210) |oeeeieneaaeees (210)]eeiiiiiiiies e e oo (10,545)|......... (10,545)|............ 14,528 | (b) 0111 .........
Group Variable Annual NY Stock
MFSUS Index |........c...... 2 [ 268,170 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiinniiinnns .06/17/2025 .|...2,611.5000 [...2,681.7000 |[................ (140) ] (H0)feeeeeeiiiies oo e [ (7,020)f.......... (7,020)f............. 9,685 [ (b) 0111 ...ooooe ] 50
Group Variable Annual NY Stock
MFSUS Index |.......o...... 2 [ 268,170 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/17/2025 .|...2,611.6000 [...2,681.7000 |[................ (140) ] (H0)feeeeeeiiiies oo e [ (7,010)f.......... (7,010)|............. 9,685 | (b) 0111 ....ccooiferriiiinns 50
Group Variable Annual NY Stock
MFSUS Index |.............. L O 134,085 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/17/2025 .|...2,611.7000 [...2,681.7000 |............c. ()] PO (T0)]- e o o e (3,500)|.......... (3,500)|............. 4,843 | (b) 0111 L] e, 50
Group Variable Annual NY Stock
MFSUS Index |............... 2 [ 268,170 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eeriiiiiiiiiiieniiinnns .06/17/2025 .|...2,611.8000 [...2,681.7000 |[................ (140) ] (H0)feeeeeeiiiies oo e [ (6,990)|.......... (6,990)f............. 9,685 | (b) 0111 ..oooee] i 50
Group Variable Annual NY Stock
MFSUS Index |............ 205 |........ 36,873,375 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eereiiiiiiiiiinniiinnns .06/18/2025 .|...2,619.3000 [...2,681.7000 |............ (19,250) |- (19,250)]-vveeeeeeeiine fememeeeeeeiiins o e (858,000)|....... (858,000)]........ 1,331,723 | (b) 0111 ..ot 50
Group Variable Annual NY Stock
MFSUS Index |...ooccoceees L U 536,340 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiinniiinnns .06/16/2025 .|...2,667.7000 [...2,681.7000 |[................ (280) ] (280)feeeeeeeeiiiens feoeeeiiiiiiies oo s (2,800)f.......... (2,800)[............ 19,371 | (b) 0111 ..ot 50
Group Variable Annual NY Stock
MFSUS Index |............ 122 |........ 16,358,370 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eeriiiiiiiiiiinniiinnns .06/16/2025 .|...2,667.8000 [...2,681.7000 |[............. (8,540)[..cccnnnnnnne (8,540)]...cvvieeeeees Joereiiieeeeees e oo (84,790)|........ (84,790)]..cvvenen 590,801 [(b) 0111 ..o ] 50
Group Variable Annual NY Stock
MFSUS Index |............ 157 |........ 21,051,345 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/16/2025 .|...2,667.9000 [...2,681.7000 |............ (10,990) |- (10,990)]--vveeeeeeeine ferremeeeeeeiiine o et (108,330)|....... (108,330)]...0vvuens 760,293 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSUS Index |.............. L O 134,085 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/16/2025 .|...2,668.0000 [...2,681.7000 |................. ()] PO (/0] RO RRRRR FRUUUUUUURUTTTUR ROROUPUUUTRTRUPI ROPPTRP [(:1:1)] RO (315 R 4,843 | (b) 0111 L] e, 50
Group Variable Annual NY Stock
MFSUS Index RN 134,085 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/22/2025 .|Exchnge/ICE ... . [-06/16/2025 .|...2,668.3000 |...2,681.7000 o (B70)] e (B70)|...... 4,843 | (b) 0111 ...
Group Variable Annual NY Stock
MFSUS Index |...oocooeeen K U 402,255 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eriiiiiiiiiiieniiinnns .06/16/2025 .|...2,668.4000 [...2,681.7000 |[................ (PA10)] R (210)feeeeeeeiiiiees [ oo e (1,995)|.......... (1,995)]..eevees 14,528 | (b) 0111 .ooeei ] e 50
Group Variable Annual NY Stock
MFSUS Index |............. 81 [........ 10,860,885 [ ....oevvreiiiiiiinnenns Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/16/2025 .|...2,668.5000 [...2,681.7000 |[............. (5,670)[.cceennnnnee (5,670)]-cccereeeeeees Joereiiiieeeeees e oo (53,460)|........ (53,460)|........... 392,253 [ (b) 0111 .ooeee ] i 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSUS Index |.......o...... 2 [ 268,170 [ .vvvveeieiiiiiieeeee Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eeiriiiiiiiiiieniiinnns .06/16/2025 .|...2,668.6000 [...2,681.7000 |[................ (140) ] (H0)feeeeeeiiiies oo e [ (1,310)f.......... (1,310) [ 9,685 | (b) 0111 ..oooee] i 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSUS Index |.............. VA PP 938,595 | .ooeuriiieeeeiiiiiees Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinnns .06/16/2025 .|...2,668.8000 [...2,681.7000 |[................ (490) |- (490)f-veeeeeeiiees [ oo [ (4,515)|.......... (4,515)].c.eevens 33,898 [(b) 0111 o] 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSUS Index |............. 2 |oeeeens 2,681,700 | .evveeeiiiiiieneeiiiins Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.00/22/2025 .|Exchnge/ICE ........ .eerriiiiiiiiieniiinnns .06/16/2025 .|...2,667.9000 [...2,681.7000 |[............. (1,400) [..ccnnnenee (1,400)]-cccvieeeeees oo e oo (13,800)|........ (13,800)[............ 96,853 [(b) 0111 ..ooooi] e 50
S&P 500 E-mini Index | Group Variable Annual Chicago Mercant
ESUS Index .. [...eoe..... 421 |....... 133,517,563 [ .eveeeeeiiiiieieiiiins Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/16/2025 .|...6,032.1500 |...6,253.7500 |........... (640,500) |......eun.. (640,500)]-.vveeeeeeine fovemeeeiieiiins o ... (4,731,160)|.... (4,731,160)........ 8,604,050 | (b) 0111 ..occeeesf e, 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUS Index |............ 200 |........ 21,917,000 | Index .......cceeeennnn. Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/17/2025 .|...2,141.3000 |...2,191.7000 |............ (29,000) |-....vvvnens (29,000)]-vvveeeeeeinn forremeeeeieiiins o et (504,000)|....... (504,000)|........ 1,688,400 [ (b) 0111 .o 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUS Index |............ 400 |........ 43,834,000 [ Index ......ccceeeunen Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/17/2025 .|...2,141.7000 |...2,191.7000 |............ (58,000)............ (58,000)]-.cevveeeeeens Joeeeiinieeeeees oo ... (1,000,000)).... (1,000,000)|........ 3,376,800 | (b) 0111 ..occeeesf e 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUS Index |............ 103 |........ 11,287,255 | Index .......ceeeeenn. Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/18/2025 .|...2,118.6500 |...2,191.7000 |............ (14,935)|............ (14,935)[.ceeeeiiiies [ oo e (376,208)|....... (376,208)]........... 869,526 [(b) 0111 ..o ]eeeeieeiiaes 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUS Index |............ 106 |........ 11,616,010 [ Index ................. Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.09/19/2025 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/18/2025 .|...2,118.8000 |...2,191.7000 |............ (15,370)]....coeuee (15,870)]-ceveeeeeeiiine feveeieeiiiiiiins foveeeieiiiiiiins foee (386,370)|....... (386,370))............ 894,852 | (b) 0111 ...cceeeef i 50
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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUS Index |............ 240 |........ 26,300,400 | Index .................. Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/19/2025 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2025 .|...2,118.4500 |...2,191.7000 |............ (34,800)]............ (34,800).cceeeeeeieiiees fonnniiiiiiiiiinn Joveeiiiiiiiiiiins oo (879,000)|....... (879,000)........ 2,026,080 [ (b) 0111 ..uvvveeefivnnnnnnnnnees 50
1609999999. Subtotal - Short Futures - Hedging Other (1,598,894) (1,598,894) (15,578,956)|  (15,578,956) 30,092,910 XXX XXX
1649999999. Subtotal - Short Futures (1,598,894) (1,598,894) (15,578,956)  (15,578,956) 30,092,910 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 7,111,567 7,111,567 19,733,402 19,733,402 72,393,721 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 7,111,567 7,111,567 19,733,402 19,733,402 72,393,721 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
S I o N o T PN AUy R 14,599,479 |..ovvvvvviiiiiennnnes (27,221,315) [ouvvvvennnininnnnnnns (12,621,835)
Total Net Cash Deposits 14,599,479 (27,221,315) (12,621,835)

Description of Hedged Risk(s)

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

Hedges
Hedges
... |Hedges
... | Hedges

. | Hedges
Hedges

against increases in a particular Equity Index that impact our Group Variable Annuity Business
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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STATEMENT AS OF JUNE 30, 2025 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 641,792,783 (488,776,656) 641,792,783 656,005, 134 (488, 160,218) 656,005, 134 202,692,838 202,692,838

BANK OF AMERICA NA .
BARCLAYS BANK PLC .

BATYDEB6GKMZ0031MB27 .

DEUTSCHE BANK AG
DLIH 2016-1 LLC
GOLDMAN SACHS INTERN
MGN STNLY&CO INT PLC ...
SMBC CAP MARKETS INC
SOCIETE GENERALE SA ....

G5GSEF7VJPSI70UK5673 . |

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . |.
CDN IMP BNK OF COMRC 21GI19DL770X0HC3ZETS . |.
CITIBANK NA ........ . E5700ZWZ7FF32TWEFATE . |.

TLTWFZY1CNSX8D621K86 .

W22LROWP2 IHZNBBBKS28 . |.
4PQUHN3JPFGFNF3BB653 . |
TVJBSHLIZLORGIIGDTNOS . |
02RNES |BXP4ROTD8PU41 .

(530 000)]....
.4,973,129 |.
.. (1,430,000)|.
... 250,000 |.
..(460,000)|.
......... 5,083,000 |....

437,017 |..

.. 539,465

PP PRI (32,343,450) ...
.. 31,680,000 |. .. (898,091)|.

.7,356,370 |. e |
..(560,000)|.

(5,650,000)).....

3,159,611
......... 5,450,411 |.

2 (201,036) .o

.. (113,199)

.. (201,036)

o (285.299) ..
(890.535)|...

... (898.001)| ..

3,150,611

437,017 |..

....5,459,411 |..

.. 26,581

..2,129,202

.. 47,136
... 191
..3,757,975

............. 8,371 |...

........ 2,527,467 |...
60,450,000 ...

222,340 |...

0299999999. Total NAIC 1 Designation

40,712,499 (36,360,458) 9,595,503

(36,360, 458)

9,595,503

69,194,597

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

40,712,499 (525,137, 114) 651,388,287

659,751,708

(524,520,676)

665,600,637

271,887, 436

0999999999 Gross Totals 645,539, 357 236 189 169
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 645,539,357 (525,137, 114)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BANK OF AMERICA NA ..o eeeeeee et e e e e e e e e e e e e e e e e e e e e nnnnann BATYDEBBGKMZOO3MB27 . | Cash....ceeeeeeeeeeeee e e USD CASH e e ettt e e e e et e e e e e e e e e eene e e e eennne e e e e eennnneeeeennnneneeennnnn [onneeeeeennnnnneeeeennnnns 980,000 [oooiiiiiiiiiiiiininn 530,000 [oeiiii s 530,000 |...

BNP PARIBAS .. . ROMUWSFPUBMPROSKSP83 .. | Cash... USD CASH ... .1,430,000

CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Cash... . USD CASH ... 460,000 ... .

MULT EXCHANGES BoAML . Treasury. 912803-EH-2 US GOVERNMENT TREASURY STRIP NOTE 0% 1,972,314 |....05/15/2044 ..

MULT EXCHANGES BoAML . Treasury. 912803-FD-0 US GOVERNMENT TREASURY STRIP NOTE 0% .1,077,875 |....05/15/2048 ..

MULT EXCHANGES BoAML .... Treasury. .. |912803-FJ-7 ... US GOVERNMENT TREASURY NOTE ....05/15/2049 ...|.

MULT EXCHANGES BoAML .... Treasury. .. |912828-2A-7 ... US GOVERNMENT TREASURY NOTE ...08/15/2026 ...|.

MULT EXCHANGES BoAML ... Treasury. .. |912828-6B-1 ... | US GOVERNMENT TREASURY NOTE ....02/15/2029 ...|.

MULT EXCHANGES BoAML .... Treasury. .. |91282C-AE-1 ... US GOVERNMENT TREASURY NOTE ....08/15/2030 ...|.

MULT EXCHANGES BoAML .... Treasury. . |91282C-LC-3 ... US GOVERNMENT TREASURY NOTE ..10,000,000 |... ...07/31/2029 ...|.

110,693,163 |...

. 110,693,163 |...

. 110,693,163 |...

MULT EXCHANGES BoAML . . Cash... USD CASH ...
SMBC CAP MARKETS INC .. TVJ8SHL IZLORGWGDTNO3 .. | Cash... USD CASH ... ... 560,000 |... 560,000 |... 560,000 ...
SOCIETE GENERALE SA 02RNEB IBXPAROTDBPUAT .. [ CaSh. .. oeeeeuneneeeiiinieeeeeennieeeeeennieneeeennnies | ernseesssssnnnsenenes USD CASH .t ieeiiitie e e eeiiite s s e er e e s eeennne e e e eernnneeeernrn e reernrnn e eeernnnnn [saaneeeennnnnneeernennnn 5,650,000 [..iiieiniiiieeeeeannnn 5,650,000 [..iiiiiiniiiaeeeeennnn 5,650,000 [oooiiiiinn wuniiins fonnnns |
0199999999 - Total 143,125,225 148,897, 163 146,349, 140 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 .. | Treasury 912828-5J-5 ........ US GOVERNVENT TREASURY NOTE 3% eveeeeeeeeenieeeeeenneeeeeeenneeeeeemnnneeeeennnns [eeeeeeeemnnneeeeeeeneen 190,148 [l 150,000 ... 10/31/2025 ... |
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-BII-0 ... US GOVERNMENT TREASURY NOTE  0.75% ..evvniiiiiniiniiiiiiiiinneeciniinesernniinnsennnns foenneeeesnnnneeeeennennenen L, 798 [ 8,000 ... ... 04/30/2026 ....|.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-CB-5 ... US GOVERNMENT TREASURY NOTE 1.625% ... ... 05/15/2031 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-DJ-7 ... US GOVERNMENT TREASURY NOTE 1.375% ... ... 11/15/2031 ... |.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-GM-7 ... US GOVERNMENT TREASURY NOTE 3.5% ... ... 02/15/2033 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-HC-8 ... US GOVERNMENT TREASURY NOTE 3.375% ... 05/15/2033 ....[.
BARCLAYS BANK PLC ... . G5GSEF7VJP5170UK5573 .. | Treasury. . |91282C-dJ-1 ... US GOVERNMENT TREASURY NOTE 4.5% ..... ... 11/15/2033 ....[.
CDN IMP BNK OF COMRC .. 21GI19DL770X0HC3ZE78 .. | Cash... USD CASH ...
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . USD CASH
GOLDMAN SACHS INTERN W22LROWP2 | HZNBB6KS528 .. USD CASH
MGN STNLY&CO INT PLC .. 4PQUHN3JPFGFNF3BB653 .. USD CASH ... .7,356,370 |... .7,356,370 |...

0299999999 - Total

49,342,499

49,712,370




STATEMENT AS OF JUNE 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 JUNE 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, 742,788 |.covvenn 148,007 |...coevee.... 10,000
Citibank ....ocooooveeeeeeeceees New York, New YOrk ....occoooee foovoeovoeeees foeeeeees et e Joeeeeeeeeeeeeeeeees oo o 330,000
Federal Home Loan Bank of
Indianapolis Indianapolis, Indiana ....... [ [ 42000 [ 157,557 |t [ 29,692,371 |.......... 39,690,614 |.......... 35,029,423
JP Morgan Chase .. . New York, New York ..259,104,447 |........ 185,376,415 |........ 366,770,336
JP Morgan Chase ...................... New York, New York .....cccooo fooeee G foer s s e o 161,477,822 |........ 161,477,822 |........ 161,477,822
State Street .....coovvvviviieii Boston, Massachusetts ....... | oo e e o (115,205,323)]...... (164,616,153)...c.......... 827,768

UMB Bank Kansas City, Missouri ... |iococioecss oo 4.400 |...oooveneen 242,493 | oo (55,523,371)|........ (71,507,427)|........ (49,867,097)
0199998. Deposits in ... 109 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 271,948 26,136,297 26,227,443 26,318,535
0199999. Totals - Open Depositories XXX XXX 4,534,985 306,425,031 176,796,721 540,896,787
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 4,534,985 306,425,031 176,796,721 540,896,787
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

4,534,985

306,425,031

176,796,721

540,896,787

E13
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STATEMENT AS OF JUNE 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
TREASLRY BILL .... ... 06/23/2025 ... 0.000 |.. . 08/05/2025 .. ..60,994,920 |...
TREASURY BILL .... ... 06/23/2025 ...0.000 |.. . 08/12/2025 .. ..60,940,325 |...
TREASLRY BILL .... ... 06/23/2025 ... 0.000 |.. . 08/19/2025 .. . 60,883,702 |...
e .... | TREASLRY BILL .... .. 06/23/2025 .. 0.000 .. . 08/26/2025 .. ..60,839,963 |... ..
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 243,658,910 204,909
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 243,658,910 204,909
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999999. Total - Issuer Credit Obligations 243,658,910 204,909
31846V-41-9 ....... FIRST AMER TREAS OBLIG FD ... 06/30/2025 .......... ... 800,005 |...
94975H-29-6 ........ ALLSPRING TREASURY PLUS MMKF .. ... 06/30/2025 .......... ..
09248U-71-8 ....... BLACKROCK FED FUND ... 06/30/2025 .......... 240,526,472 |...
85749T-57-4 ....... STATE ST INST TR PL MM CABR ... .. 06/30/2025 .......... ..23,436,916 |...
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 264,803,393
...................... ARIZONA PUBLIC SERVICE COMPANY ... .. .eeeeeei e eeeeen e e e e et e e e e e e e e e e e e s s e e e e e ena e e e e e e e nna e e e e eesna e e eeensaneeeeennnnnaeeeennnnnsaeeennnnnnseeeennnnnnees | oeeeesninneeenenns |eeeennnnn.. 06/30/2025 07/07/2025 ..covvve |oeeeeeneeeeeeeeieeeeeeeennnn....450, 659
CRH AMERICA FINANCE INC ... ... 06/30/2025 . 07/07/2025 ... .3,257,528 |...
EDISON INTL ... 06/30/2025 . 07/01/2025 ... .3,000,000 |...
HARLEY-DAVIDSON FINANCIAL ... ... 06/09/2025 . 07/02/2025 .. . 4,999,303 |...
ONECK INC ... 06/18/2025 . 07/08/2025 . 4,995,520 |...
PHILLIPS 66 .. 06/13/2025 . 07/1172025 ... . 4,993,485 |...
SOUTHERN CAL EDISON 06/30/2025 .. . 07/01/2025 . .5,000,000
WISCONSIN POWER AND LIGHT COMP 06/30/2025 .. . 07/01/2025 . .2,500,000
CELL POWER HOLDINGS LLC ... 04/23/2025 .. ..07/22/2025 .. . 80,000,000
RBC REPO CSH COLLATERAL ... ... 04/11/2025 . 0170179999 .. ... 650,000 |...
APSEC REPO CSH COLLATERAL ... 06/16/2025 . 01/01/9999 .. ... 105,000 |...
ALIMENTATION COUCHE TARD INC .. .. 06/30/2025 . 07/1172025 . - . 4,993,651 |... ..
...................... PRIVATE DEBT INVESTORS FEEDER 04/23/2025 07/22/2025 ..oooevvee fooeemnnnnnneeeeennneeeeen. 235,000,000 fo..iiiiiiiiiiiiiiiieen 3,878,125 |
8499999999. Subtotal - Other Cash Equivalents (Unaffiliated) 349,945, 146 4,528,125 54,840
8589999999. Total Cash Equivalents (Unaffiliated) 858,407,449 5,832,164 3,053,911

8599999999. Total Cash Equivalents (Affiliated)

8609999999 - Total Cash Equivalents

858,407,449

5,832,164

3,063,911
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