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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o [eree s 21,061,373,311 |ovovcciicccirnis e 21,061,373,311 |.......... 18, 134,459,419
2. Stocks:
2.1 Preferred STOCKS .....o.viiiiiiiieieieiieese st [ 890,764,086 |......ccoveeereeerreeceeinrnes [ererereeieinens 890,764,036 |............... 802,140,384
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 292,770,313 [ 4,248,729 |............... 288,521,584 |......cccevnve 162,438,883
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,821,564,802 |....oocoveererircieiinines forciieinne 1,821,564,802 |............ 1,426,559, 180
3.2 Other than first IENS.........c.covriiiiieeeeieee e [ 303,163,937 oo [ 303,163,937 |.oeeeeenne 294,942,378
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
s ENCUMDIANCES) ..ovvvineinieincieieieieieiees [ooreieiniieiieas 96,734,422 |.....ooovvvvvieeererines [ 96,734,422 |.....ooovvvivieeerces
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 ($ 317,313,555 ), cash equivalents
[ J— 550,548,209 ) and short-term
investments ($  ........... 2,966,577,329 ) ..o e 3,834,489,003 [ [ 3,834,439,003 | 3,859,773,442
6. Contract loans (including $  .ooovcececicrnccccce 351,918,919
7. Derivatives 575,141,170
8. Other iNVESIEd @SSELS ......cueuiuiuiiiieieieieieeeee e 1,493,228,593
9. Receivables for SECUNMHIES ............cciiuiiiiiriieccce e 127,334,401
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for invested assets ... , , 16,129,321
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 31,041,762,094 |................ 21,727,887 |......... 31,020,034,207 |.......... 27,244 ,066,090
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment income due and 8CCTUET ...........cueueuiuiuriiirincieieieieeeieieieeeieeas freeeeieinens 618,499,698 |......cccovovvrinne. 43,475 | 618,456,223 |............... 480,307,416
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c.ccccciviiiiiiiiiins foviiiiiiiiiiin i [
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums ($ oo 162,143 ) and
contracts subject to redetermination ($ ..........ccccceeveenne 55,464 ) ... | 162,143 .o oo 162,143 [ 162,143
16. Reinsurance:
16.1 Amounts recoverable from reiNSUrErs ..............cccoveveveeeeeeeeeerevereeeeenns frererensneeeee 16,416,173 [ 1,006,183 ... 15,410,020 |...ocveeeee 16,753,352
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ................cccecee. |oeeererreieneeeen 3,480,807 [oovceeeiiiis ... 3,480,801 | 9,020,873
17.  Amounts receivable relating to uninsured plans .............ccccceeeveeireeeerereneenns frevrseereneienn 036,192 i [ 836,192 | 636,152
18.1 Current federal and foreign income tax recoverable and interest thereon .... |..................23,330, /72 oo eiinn23,330, 172 |
18.2 Net deferred tax asset 176,588,537
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftWare ...........cooveveeveeeeoenens foeeeeecnvinnnn 17,893 [ v 17,893 o 71,572
21. Furniture and equipment, including health care delivery assets
(B s ) et snsrennenen [reeesrennnennnens 1,809,982 | 1,369,982 [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 152,910,153 [.ooooovieeeieieceeeeiees o 152,910,153 |....cocoeeee 185,276,500
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ...........cccococeeveieecierenenns frrenccenenne 204,200,682 |.......c.con... 24,500,712 |.cooveenee 179,699,970 |............... 250,172,183
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 32,323,309,586 |.....cocenve 48,648,209 |........... 32,274,661,377 |......... 28,363,054,818
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 18,153,083,256 |.....c.cecverieririiieierininiee ferrieienne 18,153,083,256 |........... 17,727,809,937
28. Total (Lines 26 and 27) 50,476,392,842 48,648,209 50,427,744,633 46,090,864,755
DETAILS OF WRITE-INS
1101, Mortgage eSCrol fUNAS ......occcciriiiiiicieiiic e [erreneeenienenas 29,482,154 |.ovoviieecececeeeeens [ 29,482,154 |...cocvevnee. 16,129,321
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 29,482,154 29,482,154 16,129,321
2501. Admitted disallowed IMR ..o [ 134,067,531 v oo 134,067,531 |.cvovviinnee 140,735,418
2502. Miscellaneous receivables and other assets ......cccooooievciiiiieiciiccees forreeeee 29,847,574 ..o 13,478,241 | 16,369,333 |................. 16,684,564
2503. Accounts receivable fee and other income ........ccoovviiiininiccnnnnes e 16,254,988 |....o.ovoveveiecicieeeicies e 16,254,988 16,616,176
2598. Summary of remaining write-ins for Line 25 from overflow page ...24,030,589 |... 11,022,471 |... ... 13,008,118 |... ... 76,136,025
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 204,200,682 24,500,712 179,699,970 250,172,183




STATEMENT AS OF SEPTEMBER 30, 2024 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 $ .......... 24,579,359,517
(INCUAING $ v MOGCO RESEIVE) .....vovriieeittiiceeesie ettt sttt et bttt b sns s s s s 21,040,252,678
2. Aggregate reserve for accident and health contracts (including $  ........c.cccceeeiiciciiec. MOACO RESEIVE) . foicccccccs [
3. Liability for deposit-type contracts (including $ 1,979,496,813
4. Contract claims:
B LIFE o st snens s [rennennnnenenns 20, 898, 443 [ 32,706,438
4.2 Accident and health 31,919
5. Policyholders’ dividends/refunds to members $ and coupons $
and unpaid
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 $ ..o
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ ..o, MOACO) .o
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
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 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ .........c.cc....
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
U and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSUranCe aSSUMEA .........ccoeuiiuiiiriieieerieesieesieenie e e seeseeseesreesree s [eeeesee s sieees [oesee e s iee e s s
12.  General eXPenSEs AUE OF GCCIUEM ...........ccccveueiveueiiereieteeteteeseteesetesssessasessssessssesessesessesessesesssensssessssessssessssesessesessesessasessssessssens [ressesesnesennens 29,002,242 |oiiiiiiniinns 29,467,602
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @llOWANCES) ...........ccooveirieieuereueriiiiieieieseseeese st seaenens (195,531,052)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME taXES ............coevevereueiiririnieieeeeeeeseseeieeeee s e 2,041,900 [ 3,385,565
15.1 Current federal and foreign income taxes, including $ ......ccccocovvverennee on realized capital gains (losses) . .81,263,341
15.2 Net deferred tax HADIlILY ..ottt ettt e e et et e e et et et et e s et e e et ere e [
16, UNEANEd INVESIMENT INCOME ......cuiuiuiiiiieieieieieieetie ettt ettt s et e e e e e st et esesesese s s s et et et esesesese s s sesesesesenes [eeeeeaenenennans 30,229,681 |........coec. 41,048,308
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 1,035,208 |..
18.  Amounts held for agents' account, including $ agents' credit balances ...........ccccceoveeieeiiniineinee feo .
19. Remittances and items not allocated ..63,878,149 |..
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiii s [
21. Liability for benefits for employees and agents if Not iNCluded @DOVE ............ccoiiiiiiiiiiiii s o [
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccvrieeecccrnencnee ) FEINSUIErs ......... |-coccereenns 254,569,086 |................ 260,713,133
24.04 Payable to parent, subsidiaries and affiliates ................cccceieieieiiiiiccieiieeee e .107,202,216 |.. .59,678,655
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e ettt
24.06 Liability for amounts held under uninsured plans .. 213 e ,213
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa ..55,029,051 |. 106,268,764
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .398,707,241 |.. 435,849,806
24.09 Payable for securities ..... 1,217,495,873 |.. 1,122,768,651
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 103,191,008 98,379,923
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 29,517,549, 101 25,800,807,656
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 18,153,081,944 |.......... 17,727,808 ,662
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 47,670,631,045 43,528,616,318
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 6,437,000 |...ccccoveeeenee 6,437,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32, SUIPIUS NOES .....eeieiiieteteeceee ettt ettt ettt et s s s et ee et e 2 e s e b et eseas s s es s e s e s et essas st eses et e s es et esseeas s st esesesesesessss s ssssesesesesesnsnsssasas |eeesenenenennes 390,212,683 |......cccvnenve 390,212,683
33.  Gross paid in and contributed surplus 1,590,920,461 |.. 1,590,920,461
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 134,067,531 [ 140,735,418
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvevveeiceeiceeiie ettt ea s s st s et e s s s sttt es et essass s s s seseseseseasassssssesesesesessasassssasans |eeesenenensnnes 635,475,913 |.cooornnnee 433,942,875
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovrereernnns 1,312 in Separate Accounts Statement) .............. 2,750,676,588 2,555,811,437
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 2,757,113,588 2,562,248,437
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 50,427,744 ,633 46,090,864,755
DETAILS OF WRITE-INS
2501,  Derivative COlIateral PAYADIE .....ooioiiiicccc ettt ettt bt ee st s et nens [esenene s 46,734,370 |...cocone... 64,282,370
2502, ESCheatment [1abiliTies ..ottt [ee e 4,432,557 ..o 2,222,264
2503, MOrtgage €SCIOW FUMAS ....cuoviiieieieiteiiic ittt bbbt bbbttt b ettt ben e [oeseseieienennns 29,482,154 |.....coeee... 16,129,321
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 22,541,927 | 15,745,968
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 103,191,008 98,379,923
0 PR RO PP ROOU OO PR PR
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, Admitted diSalloned IMR ..ottt [eetet et 134,067,531 .o 140,735,418
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
3403, s
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 134,067,531 140,735,418




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 5,387,498,334 |........... 3,155,362,838 |............ 5,446,324 923
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 19,051,850 |................. 29,211,802 |................. 33,719,460
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,292,514,153 |.. ..1,242,007,279
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .. (1,074,663)|......cccceee.e.. 1,693,971 | 1,786,910
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 77,039,152 |.....coceee. 76,540,991 |............... 103,236,900
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (805,433,418).............. (704,479,136)|....cocvnenv (964,496,805)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.cvviueueueiiieseeeteiiesaese e esese s sesssese s s s sens [eesnecacecees 249,505,910 |.....ccevenee 236,582,707 |...ooecee... 312,625,008
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (47,816,526) (153,944,546) (262,607,129)
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 6,171,284,792 3,367,922,664 5,912,596,546
10, DEath DENEFIS ...ttt 96,161,941 [ 109,904,331 [.ococeenee 131,919,058
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..2,478,006,045 |.. ..1,495,383,873 |.. ..2,039,160,950
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 31,308,747 ..o 33,896,597 |...covornnne 53,499,149
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 32,408,483 |....cocene 33,711,975 | 43,820,284
19. Increase in aggregate reserves for life and accident and health contracts 3,539, 106,840 1,821,632,796 3,734,432,482
20.  Totals (LINES 1010 19) ..ottt n e n e | 6,472,160,182 |............ 3,787,641,160 |........... 6,384,663,413
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 17,119,562 | 7,409,962 |...ocooovee. 6,902,781
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e ettt
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (892,116,622)|.............. (695,117,633)|.............. (983,184,173)
27. Aggregate write-ins for deductions .... (161,690,760) (216,197,238) (229,553,405)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 5,840,512,045 3,260,289,362 5,591,076,085
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 330,772,747 |....coeee 107,633,302 |-.covovuveneee 321,520,461
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 330,772,747 ..o 107,633,302 |...cocoeee.... 321,520,461
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 158,935,664 60,602,547 183,751,438
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 171,837,083 |..ococecne 47,030,755 |...coveeee 137,769,023
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (1,486,806) (excluding taxes of $  ....ccoveuveuene 1,486,806
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 9,776,224 (7,039,060) 7,206,676
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 181,613,307 39,991,695 144,975,699
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,562,248 ,437 2,244 646,585 2,244 646,585
37, NetinCOME (LINE 35) ..ottt et 181,613,307 |[oooeeneee 39,991,695 |.....coocee. 144,975,699
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..3,303,262 ... 22,843,037 |.. ... (5,074,160)|.. ... 42,835,087
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e .. (3,858,298) ..o (162,661)]...c.ccvceeeeee 4,620,858
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 87,237,768 |.. ...52,562,849 |.. ..141,057,090
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (2,989,485)].. ... (6,571,236)|.. ..(13,668,160)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 4,901,602 20,402,421 17,625,707
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 194,865, 151 133,064,267 317,601,852
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,757,113,588 2,377,710,852 2,562,248 437
DETAILS OF WRITE-INS
08.301. Investment income on reinsurance deposit asset ... (176,996,500)|.............. (244 ,898,662)|.............. (261, 142,243)
08.302. Miscellaneous income (including revenue sharing and surrender charges) .........cooooeoeeeevcecoveieieiciccnns 53,042,643 |....coovene. 45,658,591 ..ol 62,955,336
08.303. Reinsurance experience FefUNG ...........ococoiiiiieioioeeececcee et 76,137,331 [l 45,295,525 |.cooee. 54,436,919
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE ............cccveueueueuiieeiieieieeiceceeeeeeee s e eseseseieeees oeseeneseseseeeeeee e seseseeees [ereeinieienens (118,857,141)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (47,816,526) (153,944,546) (262,607,129)
2701. Investment expense on funds withheld ..(44,730,108)]|.. (216,401,720)|.. (180,512,646)
2702. Hedging program agreement ............cccccoeovrinnnne (117,189,366) ... ..(49,422,500)
2703. Fines and penalties of regulatory authorities ... e 245,316 [ 50 [ 120,464
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeeveveveviveievereeieeeeieeeesesese s e (16,602) [....cvceeeeeanee 204,432 | 261,278
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (161,690,760) (216,197,238) (229,553,405)
5301. Investment expense on funds withheld — unrealized ...........ccccooooeiiiieiiieieeeceeee e e 6,021,062 |..ccoeevne. 16,009,347 | 7,939,633
5302. Reinsurance adjustment ..........ccccooviviiiiiiieiei (1,119,460)|.. ..5,905,611
5303. Prior period adjustment net 0f TaX .....ccooooioiiiiiieeeeee e e ..3,780,463
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 4,901,602 20,402,421 17,625,707




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 5,693,492,869 |............ 3,391,622,312 |............ 5,753,440, 166
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,171,762,561 |.....c..cecc. 829,705,673 |............ 1,258,846,899
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 380,042,606 282,884,121 258,967,632
4. TOtal (LINES 110 B) ..ottt 7,145,298,036 4,504,212, 106 7,271,254,697
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 3,860,253,953 |............ 2,751,988,276 |............ 3,610,705,673
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (851,185,078).............. (640,651,343)].............. (901,198,495)
7. Commissions, expenses paid and aggregate write-ins for deducCtions ..............cccccoveveveveveccceeceienens [oeeeeeeeeens 270,182,492 |................ 391,305,791 |.covenee 361,427,630
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ .............. (1,486,806) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 262,042,971 99,506,382 108,685,027
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 3,541,294,338 2,602,149, 106 3,179,619,835
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,604,003,698 1,902,063,000 4,091,634 ,862
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 2,302,950, 145 853,703,928 877,630,071
12.2 Stocks .............. ... 49,947,648 |.. 316,561,416 875,522,537
12.3 Mortgage loans ... . 188,145,814 |.. .53,009,756 175,963, 168
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 63,906,859 |.....ccoveenee. 15,850,342 |...coccevenene 139,135,084
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 205,304,379 129,188,719
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,604,950,466 |............ 1,444,429 821 |............ 2,197,439,579
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 5,312,966,178 |........... 2,522,015,771 | 4,861,590,361
13.2 SEOCKS ...ttt enna [ereenennnanaeias 222,750,179 |.cooviennne 222,867,460 |................ 354,704,302
13.3 MOMGAGE IONS ...ttt [oneeeennnanaeaas 583,083,371 |.....ocevneee 263,593,198 |............... 500, 124,460
13,4 REAI ESIALE ...t |oeinn s 97,139,422 ..o o
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 97,690,717 |...covveeennne 362,236,355 |...ccvvennne 345,015,324
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 262,027,304 170,391,433 190,874,267
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 6,575,657,171 3,541,104 217 6,252,308,714
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (5,526,309) (6,474 ,674) (1,731,951)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,965, 180,396) (2,090,199,722) (4,053,137,184)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€8S treasury STOCK .............c.ceueueureieiiieieteeeeeeeeee et |reseeseteneeene e seneiereees [oeenenenenees 115,000,000 |............... 115,000,000
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveeceeees |oevvreeenns 472,407,182 |...covnee. 463,574,621 |................ 416,536,297
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (136,564,833) (8,822,729) 148,063,662
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 335,842,349 569,751,892 679,599,959
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (25,334,349)|...cocvenne 381,615,170 |....cccccnee. 718,097,637
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 3,859,773,442 |............ 3,141,675,805 |........... 3,141,675,805
19.2 End of period (Line 18 plus Line 19.1) 3,834,439,093 3,523,290,975 3,859,773,442
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested assel ... [ 42,329,070 |......cocvueee. 44,236,881 |......c........ 707,034,844
20.0002. Capitalized INErest ... o 20,875,156 |.......ccvvunne 7,905,250 f..ccoverrennee 29,254,881
20.0003. Modified coinsurance reserve adjustment - net (including premium, miscellaneous income,
ANA DENETITS) .o [ 519,940,827 |.....cccco.e. 704,479,136 |.............. 964,496,805
20.0004. Transfer of invested assets in settlement of coinsurance ... i, 118,673,041 | i




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 15,870,852 |.....cccoveeee 15,381,569 |...ccovvvrennne 24,249,061
GIOUP T .. | (16,143 177)|..ccoee (3,463,424)................ (2,938,636)
INIVIAUAI @NNUITIES ... e s 5,639,915,684 |............ 3,322,324,295 |........... 5,657,831,665
GIOUD GNNUILIES ...vvveviveeeeteececeeeeeeeeee ettt es et esete et s eeses s esssstesesesessesesssssesesesessessesssssssesesesnansssssssesesenferesensssnnenes 100,564,499 |................. 92,100,262 |............... 124,564,908
ACCIHENT & NBAIMN ... [oeene e 19,432 | 46,410
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 5,740,207,858 |............ 3,426,362,134 |........... 5,803,753,408
DEPOSIt-LYPE CONMTACES ........ovveieieiicicieieiice ettt sttt s s s s s sesesssns eescneeennnnens 750,026,986 |................ 475,028,290 |................ 475,028,290
Total (Lines 8 and 9) 6,490,234 ,844 3,901,390, 424 6,278,781,698
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

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

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

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

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

NET INCOME (LOSS)
(1) Company state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $181,613,307 $144,975,699

(2) State Prescribed Practices that are an increase/

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

(decrease) from NAIC SAP: N/A N/A N/A — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $181,613,307 $144,975,699

SURPLUS

(5) Company state basis (Page 3, Line 38, Columns 1 &2) XXX XXX XXX $2,757,113,588 $2,562,248,437

(6) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP: N/A N/A N/A — —
(7) State Permitted Practices that are an increase/
(decrease) from NAIC SAP: N/A N/A N/A — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $2,757,113,588 $2,562,248,437
B. No significant change

C. Accounting Policy

(1)  No significant change

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

(3-5) No significant change

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

(7-13) No significant change

D. Going Concern

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

Note 2 Accounting Changes and Corrections of Errors

No significant change

7.1



Note 3

Note 4

Note 5

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Business Combinations and Goodwill

A

B.-D. None

E.

No significant change

No Significant change

Discontinued Operations

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

No significant change

Loan-Backed Securities

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

None

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 5,992,435
2. 12 Months or Longer 98,567,357

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 673,454,919
2. 12 Months or Longer 1,404,717,672

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

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

None
No significant change

None

Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1

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

7.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

)

REPURCHASE TRANSACTION - CASH TAKER - OVERVIEW OF SECURED BORROWING

TRANSACTIONS

Type of Repurchase Trades Used

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) Yes Yes Yes
b. Tri-Party (YES/NO) No No No
(3)  Original (Flow) & Residual Maturity
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open - No Maturity $ — 3 — $ 26,285,337
2. Overnight — — —
3. 2 Daysto 1 Week — 106,725,000 —
4. >1 Week to 1 Month — — 154,626,908
5. >1 Month to 3 Months 370,000,000 97,752,985 3,817,305
6. >3 Months to 1 Year — 332,843,905 693,985,479
7. >1 Year — — —
b. Ending Balance
1. Open - No Maturity $ — % — $ 26,285,337
2. Overnight — — —
3. 2 Daysto 1 Week — 106,725,000 —
4. >1 Week to 1 Month — — 154,626,908
5. > 1 Month to 3 Months 370,000,000 97,752,985 3,817,305
6. >3 Months to 1 Year — 332,843,905 693,985,479
7. >1 Year — — —
(4) None
(5) Securities “Sold” Under Repurchase - Secured Borrowing
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount
1. BACV XXX XXX XXX
2. Nonadmitted - Subset of BACV XXX XXX XXX
3. Fair Value $ 400,847,000 $ 659,463,000 $1,036,269,303

b. Ending Balance
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value

XXX XXX XXX
XXX XXX XXX
$ 400,847,000 $ 659,463,000 $1,036,269,303

7.3



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(6)  Securities Sold Under Repurchase - Secured Borrowing by NAIC Designation

ENDING BALANCE

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3

Bonds - BACV $ — $ 449,464,362 $ 426,314,347 $ 2,442,583
Bonds - FV — 562,797,303 469,782,000 3,190,000
LB & SS - BACV — — — —
LB & SS-FV — — — —
Preferred Stock - BACV — — — —
Preferred Stock - FV — — — —
Common Stock — — — —
Mortgage Loans - BACV — — — —
Mortgage Loans - FV — — — —
Real Estate - BACV — — — —
Real Estate - FV — — — —
Derivatives - BACV — — — —
Derivatives - FV — — — —
Other Invested Assets - BACV — — — —
Other Invested Assets - FV — — — —
Total Assets - BACV $ — $ 449,464,362 $ 426,314,347 $ 2,442,583
Total Assets - FV $ — $ 562,797,303 $ 469,782,000 $ 3,190,000

Se "0 a0 oo

- x T -

L T o0 5 3

ENDING BALANCE

5 6 7 8
NON-
NAIC 4 NAIC 5 NAIC 6 ADMITTED

Bonds - BACV $ 493,737 § — 39 — ¢ —
Bonds - FV 500,000 — — —
LB & SS - BACV — — — —
LB & SS-FV — — — —
Preferred Stock - BACV — — — —
Preferred Stock - FV — — — —
Common Stock — — — —
Mortgage Loans - BACV — — — —
Mortgage Loans - FV — — — _
Real Estate - BACV — — — —
Real Estate - FV — — — —
Derivatives - BACV — — — —

. Derivatives - FV — — — _
Other Invested Assets - BACV — — — —
Other Invested Assets - FV — — — —
Total Assets - BACV $ 493,737 $ — $ — % —
Total Assets - FV $ 500,000 $ — 3 — 9 —
p=a+c+e+g+h+j+l+n q=b+d+f+g+i+k+m+o

Se@ "0 a0 oo

- x T -

L © o 5 3

(7) Collateral Received - Secured Borrowing

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Maximum Amount
1. Cash $ — 3 — 3 —
2. Securities (FV) 400,847,000 659,463,000 1,036,269,303
b. Ending Balance
1. Cash $ — 3 — 3 —
2. Securities (FV) 400,847,000 659,463,000 1,036,269,303
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(8)

9)

(10)

(1)

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

ENDING BALANCE

2
NAIC 1

3
NAIC 2

4
NAIC 3

Cash $
Bonds - FV _
LB & SS-FV —

— 3

562,797,303

— 3
469,782,000

3,190,000

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

— $ 562,797,303 $ 469,782,000 $ 3,190,000

ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 5 NAIC 6 ADMITTED

Cash $ — 3 — 5 — 3 —
Bonds - FV 500,000 — — _
LB & SS-FV — — — —
Preferred Stock - FV — — — —
Common Stock — — — —

NAIC 4

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

500,000 $ — $ — 3 —

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR
VALUE
a. Overnight and Continuous $ —
b. 30 Days or Less 2,000,000
c. 31to 90 Days 151,000,000
d. >90 Days 883,269,303

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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REPURCHASE TRANSACTION - CASH PROVIDER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

)

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

@)

a. Maximum Amount

(4)
®)

a. Maximum Amount

No ok wd~

No oo

Overnight
2 Days to 1 Week

> 1 Year

. Ending Balance

Overnight
2 Days to 1 Week

> 1 Year

Type of Repurchase Trades Used

Open - No Maturity

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

Open - No Maturity

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

Original (Flow) & Residual Maturity

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
Yes Yes Yes
No No No
FIRST SECOND THIRD
QUARTER QUARTER QUARTER

$ — 5 — 5 —
— 25,840,000 —
460,200,000 245,000,000 245,000,000

1,046,707,323

1,236,067,323

1,261,907,323

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
$ — 3 — 3 —
— 25,840,000 —
460,200,000 245,000,000 245,000,000

1,046,707,323

1,236,067,323

1,261,907,323

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

Fair Value of Securities Acquired Under Repurchase - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

b. Ending Balance

(6)

ENDING BALANCE

S@e "0 a0 oo

Bonds - FV

LB & SS-FV
Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

1,524,363,851

$ 1,524,363,851 $ 1,526,670,898 $ 1,530,024,419

1,526,670,898  1,530,024,419

Securities Acquired Under Repurchase - Secured Borrowing by NAIC Designation

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$1,530,024,419 $

Other Invested Assets - FV

Total Assets - FV

(Sum of a through h)

$1,530,024,419 $
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ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED

Bonds - FV $ — 3 — $ — 3 —
LB & SS-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) $ — 3 — 5 — 9 —

Se "0 a0 oo

(7)  Collateral Pledged - Secured Borrowing

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Maximum Amount

1. Cash $ — $ — 9 —
2. Securities (FV) 1,5624,363,851 1,526,670,898 1,530,024,419
3. Securities (BACV) XXX XXX XXX
4. Nonadmitted Subset (BACV) XXX XXX XXX

b. Ending Balance
1. Cash $ — % — 3 —
2. Securities (FV) 1,524,363,851 1,526,670,898 1,530,024,419
3. Securities (BACV) — — —
4. Nonadmitted Subset (BACV) — — —

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

H.-J. None

K.-L. No significant change

M.-N. None

0. No significant change

P. None

Q. No significant change

R. None

Note 6 Joint Ventures, Partnerships, and Limited Liability Companies
A. No significant changes
B. During the nine months ended September 30, 2024, the Company recognized credit related impairments of

$1,448,405 on three residual tranche securities. The fair value of the securities was determined by a third-
party pricing vendor by calculating the present value of expected future cash flows.

Note 7 Investment Income

No significant change
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Note 8

Note 9

Note 10

Note 11

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Derivative Instruments

A

B.

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

None

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 September 26, 2024, the Company contributed $7,000,000 in cash to its wholly owned subsidiary,
Delaware Life and Annuity Company ("DLAC").

The Company has a reciprocal demand loan agreement with its wholly-owned subsidiary, DL Investment
Holdings 2016-1, LLC ("DLIH 2016-1"). During the nine months ended September 30, 2024, the Company
made draws relating to this agreement totaling $256,000,000 and made repayments of $203,000,000 to DLIH
2016-1. As of September 30, 2024, the Company owed $105,000,000 to DLIH 2016-1 related to this
agreement.

The Company has a reciprocal demand loan agreement with an affiliate, Clear Spring Life and Annuity
Company ("CSLAC"). In July 2024, the Company made a draw relating to this agreement totaling
$100,000,000, and in August 2024, the Company fully repaid the amount borrowed. As of September 30,
2024, there is no outstanding amount owed under 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. In January 2024,
the Company received cash of $49,422,500 in settlement of the prior year receivable from DLIH 2016-1
related to this agreement. The net impact of service fees and liability option impact during the nine months
ended September 30, 2024 was $117,189,366. During the nine months ended September 30, 2024, the
Company received cash of $97,034,428 in settlement of current year invoices related to this agreement, and
as of September 30, 2024, the Company had a receivable from DLIH 2016-1 of $20,154,938.

As of December 31, 2023, the Company held a cash equivalent of $60,000,000 relating to amounts borrowed
by Clear Spring Health Insurance Company ("CSHIC"), an affiliate, in the form of a demand promissory note.
During the nine months ended September 30, 2024, CSHIC borrowed an additional $340,000,000 from the
Company and made repayments of $230,000,000. As of September 30, 2024, the Company holds a short-
term investment of $170,000,000, which reflects the outstanding balance of the demand promissory note.

During the nine months ended September 30, 2024, the Company had $255,000,000 of acquisitions of short-
term investments and cash equivalents in Wright STF III, LLC, an affiliate, offset by $217,000,000 of proceeds
from maturities.

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

. No significant change
. None

. No significant change

None

No significant change

None
FHLB Agreements

(1)  The Company is a member of the Federal Home Loan Bank of Indianapolis (the "FHLB"). Through its
membership, the Company utilizes funding agreements issued to the FHLB consistent with its other
investment spread operations and considers these funds policyholder liabilities. From time to time, the
Company also uses FHLB funds for operations; any funds obtained from the FHLB for use in the
Company's general operations are accounted for as borrowed money. The Company has determined
its estimated maximum borrowing capacity with the FHLB as $2,121,466,376 as of September 30,
2024. The Company calculated this amount in accordance with its current collateral pledged to the
FHLB.
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(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 86,710,000 86,710,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 91,710,000 $ 91,710,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $2,121,466,376 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 7,500 7,500 —
(c) Activity Stock 69,202,500 69,202,500 —
(d) Excess Stock 2,250,000 2,250,000 —
(e) Aggregate Total (a+b+c+d) $ 71,460,000 $ 71,460,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $1,683,708,493 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 months to
Membership Total for Less Than 6 | Less Than 1 1to Less
stock (2+3+4+5+6) | Redemption Months Year Than 3 Years | 3to 5 Years
1. Class A $ —1$ —1|$ —$ —1|$ —|$ —
2. Class B 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) $ 2,562,607,639 $ 2,658,669,914 $ 2,038,000,000
2. Current Year General Account Total Collateral
Pledged 2,562,607,639 2,658,669,914 2,038,000,000
3. Current Year Separate Accounts Total Collateral
Pledged — — —
4. Prior Year-end Total General and Separate
Accounts Total Collateral Pledged 1,966,287,282 2,110,096,841 1,538,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed

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

7.9

Fair Value Carrying Value at Time of Maximum
Collateral

2,562,607,639 $2,658,669,914 $ 2,038,000,000

2,562,607,639 2,658,669,914 2,038,000,000

1,966,287,282 2,110,096,841 1,538,000,000
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(4)  Borrowing from FHLB

a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
Total General Separate Reserves
2+3 Account Accounts Established
1. Current Year
(a) Debt $ — % — $ — XXX
(b) Funding Agreements 2,038,000,000 2,038,000,000 — 1,958,827,139
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 2,038,000,000 $2,038,000,000 $ — $ 1,958,827,139
2. Prior Year-end
(a) Debt $ — % — $ — XXX
(b) Funding Agreements 1,538,000,000 1,538,000,000 — 1,475,607,001
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 1,538,000,000 $1,538,000,000 $ — $ 1,475,607,001

b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total
2+3 General Account Separate Accounts
1. Debt $ — 3 — 3 —
2. Funding Agreements 2,038,000,000 2,038,000,000 —
3. Other — — —

4. Aggregate Total (Lines 1+2+3) $ 2,038,000,000 $ 2,038,000,000 $ —
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the Company have prepayment
obligations under the following

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

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

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

l. None

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

No significant change

Note 14 Liabilities, Contingencies and Assessments
A.-B. No significant change
C.-D. None

E. No significant change
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F. The Company provided an unconditional financial guaranty (the "DLAC Guaranty") to DLAC that results in a
contingent exposure of the Company's assets. The Company provided the DLAC Guaranty as a condition of
licensure for DLAC to write business in the State of Maine. The DLAC Guaranty would obligate the Company
to contribute capital if DLAC fails to maintain capital and surplus at a level no less than the greater of the
regulatory action level risk-based capital or the minimum requirements for capital and surplus each in the
amount of $1,500,000. The DLAC Guaranty was approved by the Delaware Department on January 11, 2024
and became effective May 8, 2024.

Note 15 Leases
A. No significant change
B. None

Note 16 Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with
Concentrations of Credit Risk

No significant change

Note 17 Sale, Transfer, and Servicing of Financial Assets and Extinguishment of Liabilities

A. None
B. No significant change
C. None

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

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

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

None

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

(1)  Fair Value Measurements at September 30, 2024:

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 ~ $ — $§ 28,062,502 $ — 3 — $ 28,062,502
Total Preferred Stocks $ — $ 28,062,502 $ — 3 — $ 28,062,502
Common Stocks (a)
Industrial and miscellaneous 15,589,737 — 28,711,970 3,319,469 47,621,176
Total Common Stocks $ 15,589,737 $ — $ 28,711,970 $ 3,319,469 $§ 47,621,176
Bonds
Hybrid securities — 6,382,902 — — 6,382,902
Industrial and miscellaneous — 56,093,988 3,644,256 — 59,738,244
Total Bonds $ — $§ 62,476,890 $ 3,644,256 $ — $ 66,121,146
Other Invested Assets —
Industrial and miscellaneous — 25,706,779 32,054,696 — 57,761,475
Total Other Invested Assets $ — $ 25,706,779 $ 32,054,696 $ — $ 57,761,475
Derivative Assets
Interest rate contracts 521,420,678 72,100 — — 521,492,778
Equity contracts 1,691,775 — — — 1,691,775
FX contracts — — 79,996 — 79,996
Total Derivative Assets $§ 523,112,453 $ 72,100 $ 79,996 $ — $ 523,264,549
Separate Accounts Assets (b) 12,799,364,268  3,778,908,663 309,579,849 125,134,269 17,012,987,049

Total assets at fair value/NAV $13,338,066,458 $ 3,895,226,934 $ 374,070,767 $ 128,453,738 $17,735,817,897
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Description for each class of liability (Level 1) (Level 2) (Level 3) Net Asset Value Total
b. Liabilities at fair value
Derivative Liabilities
Interest rate contracts $ 550,151,301 $ — 9 — 3 — $ 550,151,301
Equity contracts 722,350 17,146,500 — — 17,868,850
FX contracts — — 1,131,443 — 1,131,443
Total Derivative Liabilites $ 550,873,651 $ 17,146,500 $ 1,131,443 $ — $ 569,151,594
Total liabilities at fair value $ 550,873,651 $ 17,146,500 §$ 1,131,443 § — $ 569,151,594

(a)

The common stock line in the above fair value table excludes FHLB common stock with a carrying value of $91,710,000.
The stock may only be issued, redeemed, and repurchased by the FHLB at a price equal to its par value.
(b) Separate account invested assets are typically carried at fair value. In instances where market risk is guaranteed by the
Company, the bonds and preferred stocks are carried at amortized cost based on their respective NAIC rating. Separate
account assets exclude $878,429,949 of investment income and receivables due at September 30, 2024.

(2-3) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy:
Total gains  Total gains
Transfers  and (losses) and (losses)

Balance as of ~ Transfers ~ Outof Level includedin included in Balance as of

6/30/2024 Into Level 3 3 Net Income Surplus Purchases  Issuances Sales Settlements 9/30/2024
Assets:
Common Stocks -
Industrial &
miscellaneous $ 21,756,621 $ 6,979,804 §$ — $ 7 $ 449 $ — $ — $ (24,897) $ — $ 28,711,970
Bonds - Industrial and
miscellaneous — 4,599,747 — (21,549) 251,124 — — (1,185,066) — 3,644,256
Other Invested Assets
- Industrial &
miscellaneous 10,502,366 31,174,369 (4,990,500) (4,137) (3,036,910) 4,937,923 — (6,528,415) — 32,054,696
Derivatives - FX
contracts 342,805 — — 627,241 (262,809) — — — (627,241) 79,996
Separate Accounts
Assets 300,053,164 — (1,575,865) (52,451) 1,922,139 55,954,888 — (46,654,245) (67,781) 309,579,849
Total Assets $332,654,956  $42,753,920 $ (6,566,365) $ 549,097 $ (1,126,007) $60,892,811 $ — $(54,392,623) $ (695,022) $ 374,070,767
Liabilities:
Derivatives - FX
Contracts $ 214677 § — 3 — $ 2,026,333 $ 916,766 $ — 3 — 3 — $(2,026,333) $ 1,131,443
Total Liabilities $ 214677 § — § — $ 2,026,333 $ 916,766 $ — $ — 3 — $(2,026,333) $ 1,131,443

(4)

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

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

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

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

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

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

There were no significant changes made in valuation techniques during the nine months ended
September 30, 2024.
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(5) 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 September 30, 2024:

Not
Admitted Practicable
Type of Financial Aggregate Fair Assets/ Net Asset  (Carrying
Instrument Value Liabilities (Level 1) (Level 2) (Level 3) Value Value)

Assets:

Cash, cash equivalents
and short-term

investments $3,834,489,549 $3,834,439,093 $ 462,817,048 $3,371,672,501 $ — $ — 8 —
Bonds 20,458,523,985 21,061,373,311 1,646,647 20,115,451,063 341,426,275 — —
Preferred stocks 895,451,356 890,764,036 — 895,451,356 — — —
Common stocks (a) 258,388,240 258,388,240 15,589,737 192,410,922 47,068,112 3,319,469 —
Mortgage loans on real

estate 2,049,509,136  2,124,728,739 — 2,049,509,136 — — —
Real estate 96,734,422 96,734,422 — 96,734,422 — — —
Derivative assets 535,952,603 531,176,531 535,800,507 72,100 79,996 — —
Contract loans 357,522,251 346,491,625 — — 357,522,251 — —
Other invested assets (a) 802,435,212 810,362,424 — 750,840,277 51,594,935 — —
Separate Account assets  17,262,499,251 17,274,653,308 12,803,633,698 4,023,499,835 310,231,449 125,134,269 —
Liabilities:

Liabilities for deposit-type

contracts $2,492,821,902 $2,451,903,995 $ — 3 — $2,492,821,902 $ — $ —
Derivative liabilities 402,259,797 398,707,241 383,981,854 17,146,500 1,131,443 — —
Separate Account

liabilities 338,164,813 338,164,813 — — 338,164,813 — —

(@) The common stock and other invested assets lines in the above fair value table exclude equity method investments with carrying
values of $30,133,344 and $728,358,229, respectively, as of September 30, 2024.

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.

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

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

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

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

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

7.13



Note 21

Note 22

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Mortgage loans on real estate - The fair value of mortgage loans is estimated by discounting future cash
flows using current rates at which similar loans would be made to borrowers with similar credit ratings and for
the same remaining maturities.

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

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

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

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

Separate accounts include assets with a fair value of $125,134,269 at September 30, 2024 in hedge funds,
private equities, and other alternative investments for which fair value is measured at net asset value ("NAV")
using the practical expedient. These investments are not quoted on a securities exchange or in the over-the-
counter ("OTC") market. As of September 30, 2024, there were no unfunded commitments. The investments
have liquidity restrictions consisting of notice periods (typically 60 days), redemption schedules (typically
quarterly), and hold backs (typically 3% of the investment is held back until the next annual audit is
completed). The redemption period may be extended if there is a delay in liquidating underlying holdings
within an investment. The investments are within the policyholders' separate accounts so any fluctuation in
NAV will result in a corresponding change in the policyholder reserve liability and therefore will have no
impact on income.

Common stocks include assets with a fair value of $3,319,469 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.

D.-l.

No significant change other than the following:

As of September 30, 2024, the Company had $134,067,531 and $9,133,833 of net negative (disallowed)
Interest Maintenance Reserve ("IMR") recorded in its general account and non-insulated separate account,
respectively. The amount recorded in the general account was admitted and reported as an asset within Line
25 on the Company's general account Statement of Assets. The Company's calculated adjusted capital and
surplus for purposes of determining net negative (disallowed) IMR allowed to be admitted using information
from the Company's most recently filed statement with the Delaware Department was $2,311,505,903. The
general account admitted net negative (disallowed) IMR represents 5.8% of the Company's general account
adjusted capital and surplus. The separate account recognized disallowed IMR represents 0.4% of the
Company's general account adjusted capital and surplus.

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

None

Events Subsequent

Subsequent events have been considered through November 13, 2024 for the Quarterly Statement dated
September 30, 2024. 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.
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Note 23

Note 24

Note 25

Note 26

Note 27

Note 28

Note 29

Note 30

Note 31

Note 32

Note 33

Note 34

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Reinsurance
A.-B. No significant change
C.-G. None

H.  No significant change

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

E. None

Change in Incurred Losses and Loss Adjustment Expenses

A.-B. Changes in estimates related to the prior year incurred claims are included in total hospital and medical
expenses in the current year in the Statements of Operations. There were no changes in methodologies or
assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.
The payable for claims unpaid, net of health care receivables, as of December 31, 2023, was $31,919. As of
September 30, 2024, $2,465 has been paid, net of health care receivables, for incurred claims attributable to
insured events of prior years. Reserves remaining for prior years, net of health care receivables, are $29,454
as of September 30, 2024, as a result of re-estimation of unpaid claims. Original estimates are increased or
decreased as additional information becomes known regarding claim development experience. The
Company incurred no claims adjustment expenses for the nine months ended September 30, 2024 or for the
year ended December 31, 2023.

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables
A. No significant change

B. None

Participating Policies

None

Premium Deficiency Reserves

No significant change

Reserves for Life Contracts and Annuity Contracts

No significant change

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

No significant change

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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 35 Separate Accounts

No significant change

Note 36 Loss/Claim Adjustment Expenses

No significant change
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

If the response to 3.2 is yes, provide a brief description of those changes.
See attached organizational chart inCluded iN SChEAUIE Y. ... ettt

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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

12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

06/14/2021

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

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

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

INVESTMENT

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

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

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X ]

No [ ]

Amount of real estate and mortgages held in short-term investments: ...................... . ....24,862,500
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value

343,021,000 3. 343,021,000

Preferred Stock 241,129,785 $. 255,000,000
Common Stock . 25,712,351 $. 34,382,073
Short-Term Investments ...... .557,832,500 $. .738,500,000
Mortgage Loans on Real Estate $.
All Other 529,762,178 3. 544,529,999
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ..1,697,457 814 5. ..1,915,433,072
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 SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

Guggenheim Partners Investment Management, LLC
Andrew Kenney, Chief Investment Officer
Insight North America, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVEsted @SSEtS?..........ccoviirirrriieeieiirrrsee e Yes[ 1 No[X]

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

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

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

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

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

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

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

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeiiienine Yes[ 1 No[X]
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan T 164,073,932
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,953,954,932
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 2,118,028,864

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 $ 6,699,875

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 2,124,728,739

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 SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

94 above)

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL el fe 42,526 1. 74,646,480 |.....oovveciiiies e [ 74,689,006 |........ccocrvvvvvernene
2. AIBSKA e AK e L 6,590 . 1,208,015 [ e [ 1,214,605
3. Arizona ..... . AZ ..68,922,689 |. .69,153,217 |..
4. Arkansas .. .. AR ..41,210,655 |. ....41,210,655 |..
5. California .. CA 460,014,582 |. ..462,384,534 |..
6. Colorado ...... .. CO ..39,640,716 |. 239,714,194 |..
7. Connecticut .. . CT 150,912,958 |. .. 152,404,171 |..
8. Delaware ............. .. DE ..48,763,900 |. .46,270,729 |..
9. District of Columbia . . DC . ....1,915,238 |. ...1,917,429 |..
10.  Florida .. .. FL ........680,839,370 |. 681,215,578
11.  Georgia .. GA ........ 113,896,981 |. .. 114,073,739 |..
12.  Hawaii .. . HI ..58,830,113 |. ....59,105,047 |..
13.  Idaho .... . ID . ..21,517,249 |. ....21,557,068 |..
14.  lllinois ... L ........ 143,735,830 |. 144,383,425
15.  Indiana . . IN ........ 118,951,163 |. .. 119,106,087 |..
16. lowa ..... LA ..53,272,464 |. ....53,312,909 |..
17. Kansas . .. KS . ..25,837,972 |. .25,868,873 |..
18, KENUCKY ...oveiiiceeieee e KY oo b i 25,711 65,088,682 |....c.cvvrerieciiens [ [ 65,064,393
19, LOUISIANG ...ouvviiiiiicit et LA b i 24,452 | 124,364,894 124,389, 346
20. Maine ....... e 17,577,39% |. ... 17,599,958 |..
21.  Maryland . ........ 135,053,591 |. .. 135,250,055 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA oL 2290, 520 ... 163,752,978 164,043,498
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b 771,405 |, 201,680,104 |....c.cooneieiicce e o 202,451,500 ....oooovivereiciiiine
24. Minnesota . .. MN ..80,532,319 |. ....82,324,053 |..
25.  Mississippi .. Ms . ..60,937,890 |. .60,941,312 |..
26, MISSOU ...veeeiieiiieiceeiceee s MO oo b i 75,873 [ 96,749,261 |..eoneeccciens [ o 96,825, 134
27, MONANG ..o MT e b e 4,419 8,553,896 |...c.cvvrririeieiiies oo e 8,558,315
28. Nebraska .. . NE ..30,241,034 |. .30,252,415 |..
29. Nevada......... NV . 47,732,729 |. .47,840,271 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 18,127 | 50,037,285 |..oveeieiieeieeies [ [ 50,055,412
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 150,291 236,062,623 236,212,914
32.  New Mexico . NM ... 7,968,263 .. 7,993,583 |..
33. New York ..... .. 1,652,002 |..
34. North Carolina .. ..408,330,524 |..
35.  North Dakota ....11,368,960 |..
36. OO coveeeeeee . .. 182,195,790 |..
37.  Oklahoma . ..33,078,587 |. ....33,083,543 |..
38. Oregon......... ..60,122,631 |. ....60, 158,998 |..
39. Pennsylvania ... . 341,489,070 |. .. 341,822,876 |..
40. Rhode Island .... e 21,984,628 |. ....21,999,870 |..
41.  South Carolina . . 214,050,463 |. .. 214,118,504 |..
42, South Dakota ... e 24,029,940 |. ....26,351,155 |..
43. Tennessee ... 345,646,248 |. .. 345,905,243 |..
44, Texas ....... 177,481,469 |. .. 178,717,256 |..
45, Utah ..... ..27,995,135 |. ....28,098,462 |..
46. Vermont ..15,630,580 |. .... 15,630,765 |..
47, Virginia coceeeeeeceeeeeeeeeeeeeseseseseeeseenenenee. VA [ Lo ... 948,029 | 176,611,733 | o oo 177,559,762
48.  Washington .........cccceeeeevevereeeeecnencnnneeeee. WA e L . 319,006 ... 57,154,911 [ e o 57,473,917
49. West Virginia 42,731,378 |. ....42,732,230 |..
50. Wisconsin .... . 148,196,152 |. .. 148,305,248 |..
51, WYOMING eveeeeeneeeiineeeeieeeeeeseneneneeeeenenes. WY o L e 1,520 o 9,632,743 oo o o 9,634,263
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......ccccceevveennens .. CAN S N
58. Aggregate Other Aliens . oT 1,992 . ...124,260 |.
59.  Subtotal .....cccovieiiiiiiiiiciiciiiiiees e XK e 2,288,355 |..... 5,740,480, 183
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities. ... focd XXX e e e e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oooervniniiiiis i
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 5,740,480, 183
96. Plus Reinsurance Assumed.............oocceeeeeiiniiinnnes e XXX i i ..
97  Totals (All Business).... ...2,288,35% |..... 5,740,480, 183 |....cevirieccene [ [ 5,742,768,538 |..
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 54,492,035 |........ 300,778,169 355,270,204
99. Totals (All Business) less Reinsurance Ceded (52,203,680)[ 5,439,702,014 5,387,498,334 750,026,986
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 1,992 |. .. 126,252 |.
58002. ..cocoviiriieiiieiis
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 1,992 124,260 126,252
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG............c.cccceene
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Group 1001, Inc.*

100%
Group 1001 Insurance
Holdings, LLC

1009 Group 1001 Capital, LLC

100%

cl

Y Y Y Y Y Y Y
. . Group 1001 Distribution . Group One Thousand One
See Page 9 DLIC Holdings, LLC CSLIC Holdings, LLC T, 11 Group 1001 Services, Inc. R.V.l. Manager, LLC S e
100% 100% 100% 100% 100%
See page 2 See Page 6 See page 7 See page 8 See page 10

*Mark R. Walter, an individual, is the ultimate controlling person of the Group 1001 insurance holding company system. Group 1001, Inc. (“G1001”) is a subsidiary of the following
intermediate holding companies: TWG Financial Holdings, LLC (f.k.a. Delaware Life Holdings Parent, LLC) (“TWGFH”), TWG Global Holdings, LLC (f.k.a. Delaware Life Holdings Parent II, LLC)
(“TWGGH”), DLHPII Equity Participation Company, LLC (“DEPC”), and DLICM, LLC (“DLICM”). Mr. Walter holds 100% of the voting membership interests in DLICM and DEPC. DLICM and
DEPC together hold 100% of the voting membership interests in TWGGH. In turn, TWGGH holds 100% of the voting membership interests in TWGFH, and TWGFH holds 91.89% of the
voting membership interests in G1001.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

DLIC Holdings, LLC

100%

l

100%

4

DLIC Sub-Holdings, LLC

100%

Y

Y

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

Delaware Life Reinsurance
(Barbados) Corp.
Insurer - Barbados

l

100%

Y

See page 3

Y

Clear Spring Health Holdings, LLC

l

100%

¥

See Page 5

Delaware Life Marketing, LLC

Y

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

PART 1 - ORGANIZATIONAL CHART

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

100%

DL Reinsurance Company
Insurer - DE
NAIC No. 15690
FEIN No. 47-2139462

Y

}

Delaware Life and
Annuity Company
Insurer - DE
NAIC No: 17466
FEIN No: 92-1177640

Delaware Life Reinsurance (U.S.)
Corp.
Captive - OK
NAIC No. 16097
FEIN No: 81-4775554

100%

Y

Clarendon Insurance Agency,

Inc.

Ellendale Insurance Agency, LLC

IDF IX, LLC

220 Williams Street, 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

NCS Franklin Park, LLC

l

Clear Spring PC Holdings, LLC

l

100% 100%
Y Y
EDIA Funding I, LLC
EDL Holdings, LLC See Page 4

ELND Collateral Company I, LLC
EDIA Funding II, LLC
EDL Holdings Il, LLC
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Clear Spring PC Holdings, LLC

I
100%
Y

Clear Spring PC
Acquisition Corp.

I
100%
Y

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

l

100%

A4

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

[

100%
Y
Y Y
Clear Spring National Clear Spring American
Insurance Company Insurance Company
Insurer - IN Insurer - IN
NAIC No. 12274 NAIC No. 11219
FEIN No. 51-0525163 FEIN No. 23-3005758
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Clear Spring Health Holdings, LLC

100%

Y

Y

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

Eon Health Plan, LLC

Y

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

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

Y

Y

Clear Spring Health (CO), Inc.

Y

Y

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

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

FEIN No. 81-1230796

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

Clear Spring Health (VA), Inc.
HMO - VA
NAIC No. 16534
FEIN No. 61-1919127

Clear Spring Health
Management Services, LLC

Clear Spring Health
Administrative Services, LLC

Advisor Advantage

Marketing, LLC

Clear Spring Health
Advisory Services, LLC

Healthcare Distribution
Partners, LLC
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STATEMENT AS OF SEPTEMBER 30, 2024 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
100% Clear Spring Life 1099 Reporting Company, LLC l .
Y IDF I, LLC 100%
IDF II, LLC v
Efland Funding 2015-4, LLC Paragon GBM Investco, LLC
Efland Funding 2016-2, LLC Renewable Energy Investors, LLC
ELSL Funding V, LLC Retail Investors Ill, LLC**
ELSL Funding VII, LLC Grayson Road Capital, LLC
Elsmere Renewable Energy, LLC Grovewood Funding, LLC
Y

GL Acquisition
Defeasance Co., LLC

**0Owns a portfolio of 10 limited liability company entities, carried as disregarded entities, consisting of real estate investment
portfolio asset holdings, with each entity holding a single unique real estate property, each 100% wholly-owned. Such entities are
disclosed in Schedule Y, Part 1A.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Group 1001 Distribution

Holdings, LLC
100%
' : :
Gainbridge Insurance Group 1001 Insurance L R .
ety e Marketing, LLC Gainbridge Risk Solutions, LLC
| I
0,
100% 10|0A
¥ ¥ 4

Gainbridge Loyalty Services, LLC Gainbridge P&C Services, LLC Vesper Risk, LLC
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Group 1001 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 DG Telecom, LLC

—90%»

+—100%>- —100%>
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Group 1001 Capital, LLC

82.76%

100%

Y Y JL Y

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

Evolution of Sports, Inc.
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STATEMENT AS OF SEPTEMBER 30, 2024 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.I. Holdings, LLC

——100%—>

R.V.l. Acquisition Holdings, LLC

169 Lackawanna Avenue, LLC

I
100%
Y

~<—85.38%—

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

|
100%
h 4

100%

R.V.l. America Corporation

v

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

l

100%

A4

7109 Harvard Avenue, LLC

v

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... Mark R. Walter .... ....No
..... DLICM, LLC . .. |Mark R. Walter Ounership.. .100.000 ...|Mark R. Walter ... N0..
..... DLHPI| Equity Participation Company, LLC .... |.. . [Mark R. Walter ... .. | Ownership.. .100.000 ... . Walter ....N0..
..... TWG Global Holdings, LLC ... .. |Delaware Life Partners, LLC . . |Other.... . Walter ....NO..
..... TWG Global Holdings, LLC .. [DLICM, LLC ... weeeeer. |Ownership.. 72.920 . Walter ....N0..
..... TWG Global Holdings, LLC ... . |DLHPII Equity Participation Company, LLC . |Ownership.. 27.080 . Walter ....N0..
..... Delaware Life Partners, LLC . ... N0..
..... TWG Financial Holdings, LLC ..| WG Global Holdings, LLC .. . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001, Inc. ......ceeee.ns ..| WG Financial Holdings, LLC . . [Ownership.. ..}..91.890 ....|Mark R. Walter ....N0..
..... Group 1001 Capital, LLC .... .. |Group 1001, Inc. ....cceeneen . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Finance Company, LLC ... .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Investment Holdings, LLC . .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Equity Holdings, LLC ... .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
.............. Evolution of Sports, Inc. ........ . |Group 1001 Capital, LLC Ownership.. ..82.760 ....|Mark R. Walter ....N0..
| Group 1001 oooeieiiiiiiiiei Group 1001 Insurance Holdings, LLC Group 1001, Inc. ..coeeennnnn Ownership .100.000 ...|Mark R. Walter ... ... N0
Group One Thousand One Advisory Services, LLC
. 4794 ...|Group Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group Group istribution Holdings, .. |Group 1001 Insurance Holdings, LLC ......... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Group 1001 Insurance Marketing, LLC . .. |Group 1001 Distribution Holdings, LLC ..... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Gainbridge Insurance Agency, LLC .. . |Group 1001 Distribution Holdings, LLC ..... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Gainbridge Loyalty Services, LLC .. .. |Gainbridge Insurance Agency, LLC ............ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group Gainbridge Risk Solutions, LLC . .. |Group 1001 Distribution Holdings, LLC ..... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Gainbridge P&C Services, Inc. .. |Gainbridge Risk Solutions, LLC . . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group . Vesper Risk, LLC ....cceeenenn .. |Gainbridge Risk Solutions, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group 83-1075334 .. Group 1001 Services, Inc. .. . |Group 1001 Insurance Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group U 61001 Innovations Group, LLC . . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group ... |84-3501155 .. G1001 Advisory Resources, LLC . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group .|83-1510950 .. Group 1001 Resources, LLC .. . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group . PSA Realty Company ........ .. |Group 1001 Services, Inc . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 84-3527669 .. Group 1001 Indiana Holdings, LLC .. . |PSA Realty Company ....... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Group 1001 IP Holdings, LLC .. .. |Group 1001 Services, Inc. . .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Group 1001 IP Properties, LLC .. |Group 1001 IP Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ... N0..
. 4794 ...|Group Group 1001 IP Lab, LLC ......... . |Group 1001 IP Holdings, LLC . . [ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Group 1001 IP Development, LLC ... Group 1001 IP Lab, LLC . | Ownership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group Group 1001 IP Solutions, LLC Group 1001 IP Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group AxiaTP Holdings, LLC . |Group 1001 IP Solutions, LLC Ownership.. ..}..90.000 ....|Mark R. Walter ... No..
. 4794 ...|Group Axia Technology Partners, LLC AxiaTP Holdings, LLC . | Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group DG Telecom, LLC Axia Technology Partners, LLC Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group Group 1001 Portfolio Services, LLC .|Group 1001 Services, Inc. .......... . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group DLIC Holdings, LLC Group 1001 Insurance Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group Armstrong STF IV, LLC .... DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group Wright STF 111, LLC . .|DLIC Holdings, LLC . Ounership.. ..}.100.000 ...|Mark R. Walter ..NO..
. 4794 ...|Group Delaware Life (Bermuda) Holdings, Inc. ....... DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ...No
4794 ...|Group Delaware Life Marketing, LLC .... DLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group Daltonville Capital, LLC ... . |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ..No..
4794 ...|Group Danetown Funding, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group U I, DLIC Sub-Holdings, LLC «eeeeveeeeeeeeeiiiieeeeeenns . DLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group ... | 98-0608562 .. Delaware Life Reinsurance (Barbados) Corp ..|DLIC Sub-Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group . [04-2461439 .. Delaware Life Insurance Company ................ .|DLIC Sub-Holdings, LLC Ownership .100.000 ...[Mark R. Walter ... ... NO.




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Group B 15690 .... [47-2139462 .. DL Reinsurance Company ..........ccccceeeeeeeeeenns . .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
| Group 1001 oo 16097 ....[81-4775554 .. Delaware Life Reinsurance (U.S.) Corp. . Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group B 17466 ....[92-1177640 .. Delaware Life and Annuity Company .............. . .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
DL Private Placement Investment Company I,
| Group 1001 oooeiiiiiiiiiie 00000 | PP . Delaware Life Insurance Company Ownership .100.000 ... Walter
| Group 1001 oo 00000 Clarendon Insurance Agency, Inc. ............... . .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group Delaware Life 1099 Reporting Company, LLC ... |.. Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
..|Group 1800 Naismith Drive, LLC ..ccoeeeeeeeeieeeeeeens . .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group 220 Williams Street, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group 1475 N. High Street, LLC ... Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
..|Group DL Investment Holdings 2016-1, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group DL Investment Holdings 2016-2, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group DL Service Holdings, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
..|Group DL Residential Mortgage Trust ... .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group IDF IX, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group 2707 Rio Grande Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ... Walter
| Group 1001 oooeieiiiiiiiiei NCS Franklin Park, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ Ellendale Insurance Agency, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ... Walter ...
..|Group EDIA Funding |11, LLC .... Ellendale Insurance Agency, LLC .. Ownership.. ..}.100.000 ... Walter
..|Group EDL Holdings, LLC ..|Ellendale Insurance Agency, LLC .. | Ownership .100.000 ... Walter ...
..|Group EDIA Funding |1, LLC .|EDL Holdings, LLC ... . | Ownership .100.000 ... Walter ...
..|Group ELND Col lateral Company Il, LLC EDL Holdings, LLC ... . | Ownership.. ..}.100.000 ... Walter
| Group 1001 oooeiiiiiiiiiie EDL Holdings |1, LLC .|Ellendale Insurance Agency, LLC .. . | Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ Clear Spring PC Holdings, LLC .|Delaware Life Insurance Company Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 00000 Clear Spring PC Acquisition Corp. ... Clear Spring PC Holdings, LLC .. | Ownership.. ..}.100.000 ... Walter
| Group 1001 .oooeiiiiii [ 15563 Clear Spring Property and Casualty Company . .|Clear Spring PC Acquisition Corp. ........... Ownership .100.000 ... Walter ...
Clear Spring Property and Casualty Company
| Group 1001 ... [ 11703 Clear Spring Casualty Insurance Company ..... . Ownership .100.000 ... Walter ...
L Group 1001 ..o [ 11219 Clear Spring American Insurance Company ..... .|Clear Spring Casualty Insurance Company .. |Ownership .100.000 ... Walter ...
| Group 1001 ... [ 12274 Clear Spring National Insurance Company ..... Clear Spring Casualty Insurance Company .. [Ownership .100.000 ... Walter ...
L Group 1001 ..o [ 00000 Clear Spring Health Holdings, LLC .............. . DLIC Sub-Holdings, LLC .....oovvvvviiiiiiiinne Ounership .100.000 ... Walter ...
Clear Spring Health Administrative Services,
L Group 1001 ..o [ 00000 ....[82-1780353 .| .cevvvvvvvree | cereririiiiiee [ e [LLC Clear Spring Health Holdings, LLC Ounership .100.000 ... Walter
| Group 1001 .oooeiiiiii [ 00000 Advisor Advantage Marketing, LLC ............... Clear Spring Health Holdings, LI Ownership .100.000 ... Walter ...
L Group 1001 ..o [ 00000 Clear Spring Health Advisory Services, LLC . .|Clear Spring Health Holdings, LI . | Ownership.. .4.100.000 ... Walter
| Group 1001 .oooeiiiiii [ 16536 Clear Spring Health (CO), Inc. ...cccevvvrrrnens . Clear Spring Health Holdings, LI Ownership .100.000 ... Walter ...
| Group 1001 oooeieiiiiiiiiei 16534 Clear Spring Health (VA), Inc. ..ccovvveeenennee . Clear Spring Health Holdings, LI Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ 15209 Clear Spring Health Community Care, Inc. .... .. |Clear Spring Health Holdings, LI . [Ownership.. ..}.100.000 ... Walter
| Group 1001 oooeieiiiiiiiiei 78301 Clear Spring Health Insurance Company ........ .|Clear Spring Health Holdings, LI . [Ownership.. ..}.100.000 ... Walter
| Group 1001 .oooeiiiiii [ 16278 Clear Spring Health of Illinois, Inc. ........ . Clear Spring Health Holdings, LLC ... Ownership .100.000 ... Walter ...
Clear Spring Health Management Services, LLC
| Group 1001 .oooeiiiiii [ 00000 ... | 821780353 .. | ..ceeeeiiiiiee | eererrirrmiiiien | eeeeeeeeeeeieeeeeeieeee e | e Clear Spring Health Holdings, LLC ........... Ownership .100.000 ... Walter
| Group 1001 oooeieiiiiiiiiei 00000 Eon Health Plan, LLC Clear Spring Health Holdings, LLC ... . | Ownership .100.000 ... Walter ...
| Group 1001 .oooeiiiiii [ 16005 Clear Spring Health (GA), Inc. . |Eon Health Plan, LLC .. . | Ownership.. ..1.100.000 ... Walter
| Group 1001 ooovieiiiiiiiii 15988 Clear Spring Health (SC), Inc. .... Eon Health Plan, LLC .. .. | Ownership .100.000 ... Walter ...
| Group 1001 oo [ 00000 Healthcare Distribution Partners, LLC ........ Clear Spring Health Holdings, LLC ........... Ownership .100.000 ... Walter ...
..|Group CSLIC Holdings, LLC . |Group 1001 Insurance Holdings, LLC . .. | Ownership.. ..}.100.000 ... Walter
..|Group STFP Aggregator |, LLC CSLIC Holdings, LLC .....evveeeeiiiiiiiiiiiiines Ownership .100.000 ... Walter ...
..|Group STFP Aggregator |1, LLC ...ccoevveveeeeeeeeeeennns CSLIC Holdings, LLC ....vvvvvvvvveiiiiiiiiiinnnes ONNErsNip..cceeeeeeeeeiiieeeeeeeeeeees .100.000 ... Walter
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e STFP Aggregator |11, LLC CSLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...1Group 10071 ....oeeis | e GL Acquisition Defeasance Co., LLC .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e Clear Spring Life Marketing, LLC .. .. |CSLIC Holdings, LLC ... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e Grayson Road Capital, LLC ..... ..|Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....| . Grovewood Funding, LLC ...... .. |Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 83607 ....|43-1380564 .. Clear Spring Life and Annuity Company . .| CSLIC Holdings, LLC .......evvvvveennnnee .. |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e ....|47-3023521 .. Gainbridge Life Insurance Company ..|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group 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 ....N0..
. 4794 ...|Group Elsmere Renewable Energy, LLC ... .. |Elsmere Insurance Agency, LLC ........ .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...|Group CL Investment Holdings 2022-1, LLC ..|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 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 II, 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 o Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... N0
Clear Spring Life 1099 Reporting Company,
. 4794 ...|Group LLC U Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group IDF I, LLC .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group IDF I, LLC .. Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group Paragon GBM Investco, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group Renewable Energy Investors, LLC .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
4794 ...|Group Retail Investors 11, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group FD Orange Beach 859, LLC ... Retail Investors |11, LLC . | Qunership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group GW Phoenix 799, LLC . |Retail Investors IIl, LLC . Ownership.. ..1.100.000 ...|Mark R. Walter .. NO..
. 4794 ...|Group SE Sacramento 1224, LLC Retail Investors |11, LLC . | Qunership .100.000 ...|Mark R. Walter ... ... N0
479 ...|Group TLEXP Ellisville 926, LLC Retail Investors I11, LLC . | Ounership .100.000 ...|Mark R. Walter ... ...No
. 4794 ...|Group TLEXP Overland Park 978, LLC . . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group TLEXP St. Peters 899, LLC Retail Investors I11, LLC . | Ounership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group GM Lansing 824, LLC Retail Investors |11, LLC . | Qunership .100.000 ...|Mark R. Walter ... ....No
479 ...|Group JL Milwaukee 1397, LLC .. |Retail Investors |11, LLC . Ounership.. ..}.100.000 ...|Mark R. Walter ... N0..
. 4794 ...|Group JL Plover 1320, LLC .... .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group JL Princeton 1332, LLC .. |Retail Investors IIl, LLC ....... 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..
4794 ...|Group R.V.1. Holdings, LLC . |Group 1001, Inc. . . |Other.... 0.000 .... |Mark R. Walter ....N0..
. 4794 ...|Group R.V.I. Holdings, LLC ... R.V.l. 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 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e .... | AA-3190637 .. R.V.l. Guaranty Co., Ltd. R.V.1. Acquistion Holdings, LLC .. Ownership.. 100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 1001 ......oeeeeiiiiiiees | 2222 00000 L | e 169 Lackawanna Ave, LLC . R.V.1. Guaranty Co., Ltd. .... Ownership.. 85.380 ....|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|06-1418940 .. R.V.1. America Corporation R.V.l. Guaranty Co., Ltd. . . | Ownership.. 100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 23132 ....| 36-2490086 .. R.V.1. America Insurance Company .. R.V.1. America Corporation ... . | Ownership.. 100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leevvviiiiiiiiiiiieiieeeeeieeiiianns | e 7109 Harvard Avenue, LLC ... R.V.1. America Insurance Company . . [Ownership.. 100.000 ...|Mark R. Walter ....No..
4794 ...]Group 10071 ..o | e 00000 ... 169 Lackawanna Ave, LLC . R.V.1. America Insurance Company . . [Ownership.. 14.620 ....|Mark R. Walter ....No..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeeeiiiiinns | e 00000 ....|93-1022306 .. R.V.1. Services Co., Inc. .. .|R.V.1. America Corporation Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 10071 ......oiiiiis | e 00000 .... | 06-1448465 .. Transtion Services, Inc. R.V.1. America Corporation ... Ownership .100.000 ...[Mark R. Walter ... ... No.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 ....|04-3823384 .. | ..cccovvvvvees | eereereiiiiiiien | e RVI Analytical Services, INnC. ....ceevvvvevevnnns LDE ] NIA....... R.V.1. America Corporation .............cc.... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... [Mark R. Walter ........cccooeeeviiiiunnnnnne vl N0
Asterisk
1 Non-Voting, Economic Interest 79.27%
2. ...| Voting Control 72.92%, Economic Interest 15.12%
3. ...| Voting Control 27.08%, Economic Interest 5.61% ......
4. .| Non-Voting, Economic Interest 79.27% in TWG Global Holdings, LLC ..
5. .| Health Maintenance Organization -

Non-Voting, Economic Interest 100%




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

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

Business not written

Bar Code:

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

o
—

0 3
0 3
0 3
0 3
0 3

o o o
I — E—

o
—
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid eXPENSES ....c.ccvcveeieiieieieteteteeee ettt
2505.  Amounts due from agents .... . ... 155,362 |...
2506. Reinsurance deposit asset ... e 12,852,756 [ [ 12,852,756
2807, ettt ettt a ettt sttt e e s et [oetsueetsueeteeesseeessseneeninen [oeereeenesseneeneseeerereeneree |orereereeeteeeseeesseeneeeeens |eereeet et e e et
2597. Summary of remaining write-ins for Line 25 from overflow page 24,030,589 11,022,471 13,008,118 76,136,025
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, MiSCellaneouUS THaDiTiTieS ..ooeeiiiiieeee ettt s s e e s s sesenenens [eresennsnnenenas 11,724,448 |................ 12,236,704
2505. Surplus note interest due and accrued ,227,
2506.  Mortgage commitment fEES ... s , ,
2597.  Summary of remaining write-ins for Line 25 from overflow page 22,541,927 15,745,968
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Assets transferred on COINSUIANCE ... ee e | eeeeeeees oo oo (118,857, 141)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (118,857, 141)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704, IMR reinsurance tranSTer ...t oeten et (16,602)....cccovvrernnne 204,432 |.coine 261,278
2797. Summary of remaining write-ins for Line 27 from overflow page (16,602) 204,432 261,278
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOT YEAI .......cc..oiuiiiiiieie ettt ettt e e e e sneessesnees [eeiseeaeetenie s e se s s sineens [eneenseeiae e
2. Cost of acquired:
2.1 Actual cost at iMe OF @CQUISTHION .............oureeeeeeeeeeeeeceee e e e ees e eee e eeaeeeneseesaeeenaseenaseenaseenaseenaneenaneanane |eeseeeseeenieeas 92,589,422
2.2 Additional investment made after CQUISITION ................c.cueueuieiieieeciceeietctceeeee ettt es s s s s s sesessnensnenes |oeeeeseeeeeaeieaens 4,550,000 |...
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 405,000 [..eovovereeeeeene
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 96,734,422 |
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) 96,734,422
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,723,961,558 |............ 1,390,277,437
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 474,266,897 |............... 381,777,675
2.2 Additional investment made after acquisition . e 108,816,474 |................ 118,346,785
3. Capitalized deferred interest and other ............. IO FO 8,033,168 |......ccocveee 8,481,270
4. ACCTUAD OF GISCOUNT ...ttt sttt h e s ettt h et e bttt s bt et et n st st et ennas [onnmanansesennananaees 379,519 | 1,558,588
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 .................... ... 204,242 |...
7. Deduct amounts received on disposals . e e, 188,145,813 |.............. 175,963, 168
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I S 327,306 | 486,119
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year’s other than temporary impairment rECOGNIZEA ...........cccoiiiiiiiiiiiii e [eeeseesee e eenies [eeeie e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..2,127,188,739 |............ 1,723,961,558
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 2,124,728,739 |............ 1,721,501,558
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 2,124,728,739 1,721,501,558
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,510,864,221 |........... 1,251,866,323
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 33,391,259 |.....ccoo.ee 255,411,497
2.2 Additional investment made after acquisition . U OO 69,299,458 |................ 111,851,003
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 ..ottt ee e s s s s ae s e s e s s s s aeseses s s ssssseses s s sssssesasanssassesesasssssnsnsasssssanassesanssansnessnsnas |sesebesesenstscaeiesananas 2,824 | 3,599
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 12,523,848 |.....ccocoec. 55,814,585
6. Total gain (I0SS) ON QISPOSAIS ........c.ceiueeiiereeeeeecieeee et et et eteaeae ettt seas s et e s et eseasass sttt et et esessssssasasssesesessssasassssseseseanas |oeseseseneneseneaeas (841,917)]... 331,431
7. Deduct amounts received on disposals . i [ 67,462,248 |................ 139,135,084
8. Deduct amortization of premium and dEPrECIALION ...............c.cviviveueueuieieee ettt ettt es s es st sessss s s s sesesssnnens |eeeeeeeseeeaeieneeaes 129,760 ..o 169,538
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 1,448,405 |....ccovevnne 25,109,595
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,556,199,280 |... ..1,5610,864,221
12.  Deduct total NONAAMIEA GMOUNES ...........c.eveviuieeeieieiieeeteteecee ettt ea ettt et es e e s st s e s eseseasssa s st et esesesessasanssseseseseseanas [eoeseneasesenenas 17,478,627 |................. 17,635,628
13.  Statement value at end of current period (Line 11 minus Line 12) 1,538,720,653 1,493,228,593
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 19,103,201,998 |.......... 15,750,130, 115
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 5,593,920,580 |............ 5,930,337,213
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 40,958,778 |.coeeeeeenne 44,012,625
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 14,385,028 |....cccovenve (2,843,771)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ... 19,660,655 |... (127,216,665)
6. Deduct consideration for bonds and stocks disposed of . I 2,507,739,987 |........... 2,460,456,954
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 20,787,059 |................ 26,309,138
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 3,112,435 | 5,825,567
9. Deduct current year's other than temporary impairment FECOGNIZEA ..........ceiriririririeieieieiine sttt se s sssnes [oeseeemeeeeeeeeeaeaens 166,787 |.....cocvv..... 10,546,496
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. ... (1,637,981)|... 269,502
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 22,244 ,907,660 |.......... 19,103,201,998
12.  Deduct total NONAAMItEEA BMOUNES .......c.curiiieiiiieieiies ettt ettt ettt ettt et et en ettt esenanaens [renmennnananannanas 4,248,729 ... 4,163,312
13. Statement value at end of current period (Line 11 minus Line 12) 22,240,658,931 19,099,038,686
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 8,593,977,102 |..cvvcuneeee 648,666,452 |................ 669,193,499 |................. 99,325,961 |........... 8,190,201,868 |............ 8,593,977,102 |............ 8,672,776,016 |............ 7,982,845,483
2. NAIC 2 () ettt h ettt b ekt h et bt bt b et bttt b bt e et ea bttt e et e ete e ens [er e rees 10,472,417,063 |............ 1,803,383,122 |...cccvvnnene 526,703,050 |............. (127,701,544)(.......... 10,067,451,420 |.......... 10,472,417,063 |.......... 11,621,395,591 |........... 9,513,632,220
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 634,936,816 |................ 49,294,881 |......cooeee. 21,348,064 |................. 24,203,705 |.oceeeenne 577,459,685 |................ 634,936,816 |.............. 687,087,338 |............... 545,294,586
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 153,672,954 |...ccoovennnee 10,735,006 |......cceveeeene 4,564,297 |, 342,566 |.........c.... 156,843,360 |..........c..... 153,672,954 |............... 160,186,229 |............... 165,302,945
5. NAIC B () ittt b ettt ne s [re e 56,698,336 |.........ccoeune. 2,317,996 |....ccovicnneee 5,615,488 |.....ccconc.. 12,196,681 |....ocovcvnvee 32,495,218 |.ooee 56,698,336 |....c.ccvvnve. 65,597,525 |....ccceneeeiee 21,688,694
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 6,995,167 7,916,808 33,518 (1,003, 130) 7,106, 151 6,995,167 13,875,327 6,879,115
7. Total Bonds 19,918,697,438 2,522,314,265 1,227,457,916 7,364,239 19,031,557,702 19,918,697,438 21,220,918,026 18,235,643,043
PREFERRED STOCK
8. INAIC 1 bbb bbbttt [reer s 482,339,072 |ooeeiieciriciricirieiniens oo oo 190,525 |......co.c.... 482,408,458 |............... 482,339,072 |..cveeneee. 482,529,597 |.....cocenvee 482,490,979
2 (2RSSR PRRRSTSTRRPRUIY RO 147,982,197 oo v (3,955,800)|......ccoueue (73,047,976) .......cconc. 79,486,851 |..coveneee 147,982,197 |.oooovvieiee 78,890,021 |..covvnene. 78,463,049
LT Y (O SO SO PO N OPSOR RO KOS RRRRRRTRR SO 9,901,905 |veerieeecirieririeeenes [ [ 9,901,905 |oeveeereeeieieereeeieine
R 72 (2 OSSOSO NSO KRR RRRTRRRORRI) ISR HOR 64,442,381 ..o o | 64,442,381 |
T2, INAIC B bbbttt bbbt h bt b et b ettt be s [sere e 284,178,820 |-...eeeiiciriciriciriens oo oo 10,821,180 |................ 251,706,930 |..cooereneee 244,178,820 |......coee.e... 255,000,000 |............... 241,129,785
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 6,600 (6,468) 9,900 6,600 132 56,571
14, Total Preferred STOCK ..ot 874,506,689 (3,955,800) 12,301,547 813,612,139 874,506,689 890,764,036 802,140,384
15. Total Bonds and Preferred Stock 20,793,204, 127 2,522,314,265 1,223,502, 116 19,665,786 19,845, 169,841 20,793,204, 127 22,111,682,062 19,037,783,427
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 159,544,716 ; NAIC2 $ oooveeeeeeeeeeeeeee i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,966,577,329 XXX 2,966,267,116 1,659,814 92,631
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveveveueeeeceeeieieteteeeeeeee ettt s st sesess s s s seseseas [ereneneenes 2,281,513,875 |............ 2,047,232,584
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 3,624,985,749 |............ 4,122,931,661
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 826,674 |..cocoveeenee 14,585,669
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceieiieeeeeeeeeeceeeie et eteteaee ettt e s e s e s s st s et et et esessssasssssesesesesessssas s sesesesesessssssasseseseseseas [sesesesesesesesenesneneasesesenns [oesesnneneiennnnsnaeaeas (6,058)
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 2,940,748,969 |............ 3,903,229,981
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccevruremrereierereeeeeeeeeeeeeieeieseaeeas [eeeeneenes 2,966,577,329 |............ 2,281,513,875
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 2,966,577,329 2,281,513,875
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 139,630,461
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 1,526,750
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (5,153,897)

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

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieieeteiiieeetete ettt et et et ese st s st ssssse s e b s et st eesebe b st e e s eb et s esseses bbbt seses et e b st e et ebesesassnsesebebesans eattssietann (118,417,587)
Considerations received/(Paid) ON tEIMINALIONS .............ccieueiiiieieeeteieieese ettt et se st s ettt s e s e s s s s ssssese s s sssasseses s ssssssesesessssssnsssesesssnsnsnsesass ertstsesesenn (116,890,837)
440 7251 o PP PP PP PPOS

................... 1,535,357
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 136,011,921

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 136,011,921

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHIOT YEAT).......c.c.c.ovwcueuereeeeeeceeseseeesessaesssesesesssssssesesesessssssesssesesssssssssssssssssssesasanas <eesssassssssssesasas (339,097)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas 56,067,082
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 (8,503,211)
50,767,406 ................ (59,270,616) .....coenvevne (59,270,616)

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 (8,503,211)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 50,767,406
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (59,270,616) ................ (59,270,616)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 4,832,243
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (54,438,373)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (54,438,373)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e eae e et s s s ae s et s es s asaseese s s s asssseses s s asseteses s sssssseesas s s sssesesas s s ssses et s s sssssnsesas s sssnsssssansananansa 2ansesesessnnas 59,270,616
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa (3,542,631)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas (3,542,631)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

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

24611#AG2 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... 17,188,000 |... ..19,744,508 |........... 17,276,264 [11/01/2018 ..... 03/24/2047 ... Swap ... 01,744,829 |.. .... 2,765,049 | 05526D-BF-1 . | BAT CAPITAL CORP 4.54% 08/15/2047 | 2AFE ... ... 17,999,680 ...14,511,215
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 |........... 14,939,708 |........... 13,616,487 | 11/01/2018 ..... 03/24/2047 ... U N 1,370,545 |............ 2,171,918 | 05723K-AF-7 . [12/15/2047 ...ccoeveeeeeeiieeeeeeeees [ =S RN 13,569,163 |........... 11,444,570
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 |............ 6,736,969 |............ 6,251,475 [ 11/01/2018 ..... 03/24/2047 ... R RN 583,911 |l 925,329 [37045V-AQ-3 . | GENERAL MOTORS CO 5.4% 04/01/2048 [ 2BFE ......ccooeeiiiiiiiiiiiiens fooviiiennns 6,153,058 |............ 5,326,146
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 |............ 5,797,893 |............ 5,245,276 | 11/01/2018 ..... 03/24/2047 ... P N 515,693 |........eees 817,224 1562081-AM-3 . 02/26/2055 .......evvvvvrnmnnnnnnnnnnnnns BFE oo [ 5,282,200 |............ 4,428,052
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 3,997,320 |..evvvrennnn 3,549,902 | 11/01/2018 ..... 03/24/2047 ... R N 285,458 |............... 452,369 [ 13645R-AX-2 . [09/15/2115 .....evvvrrririiiiiiiiiiinnnes BFE (oo [ 3,711,861 [oeevveenees 3,007,533
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 |............ 1,979,016 |............ 2,030,794 [11/01/2018 ..... 03/07/2047 ..... P N 158,451 |............... 266,316 | 00206R-FS-6 . [AT&T INC 5.3% 08/15/2058 ........... BFE (oo [ 1,820,563 |............ 1,764,478
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 |........... 10,248,676 |............ 8,954,140 |11/01/2018 ..... 03/07/2047 ..... N RN 841,501 | 1,414,345 [00817Y-AZ-1 . | AETNA INC 3.875% 08/15/2047 ....... BFE (oo [ 9,407,175 | 7,539,795
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 |............ 8,163,662 |............ 8,790,064 |05/13/2020 ..... 03/07/2047 ..... B N 635,985 |............ 1,068,926 [59156R-AP-3 . [METLIFE INC 6.4% 12/15/2066 ....... BFE (oo [ 7,527,678 |............ 7,721,138
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 3,388,167 |............ 3,076,246 |11/01/2018 ..... 03/07/2047 ..... N RN 272,889 |....oooeeieins 458,655 | 20030N-CE-9 . | COMCAST CORP 3.999% 11/01/2049 .... | 1GFE ...oovvviviiiiiiiiiiiiiiens e, 3,115,279 |........... 2,617,591
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 102,000 f[..vvvvvennnnnns 120,022 |............... 108,224 | 11/01/2018 ..... 03/07/2047 ..... Y N 8,890 [ceevvvrrrinnnns 14,942 | 031162-CF-5 . | AMGEN INC 4.663% 06/15/2061 ....... 2 111,132 [, 93,282
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 |............ 5,887,890 |............ 5,668,880 | 11/01/2018 ..... 03/02/2047 ..... N RN 562,975 |....oooeeeennn 879,223 | 025932-AL-8 . [06/15/2047 ........coeeeiiiiiiiiiiiiiins 2 = R 5,324,915 |............ 4,789,657
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 |... ... 1,662,267 |............ 1,505,563 [11/01/2018 ..... 03/02/2047 ..... Swap ... ... 152,792 .. ....238,623 |460146-CS-0 . |08/15/2048 ... 2BFE ... ... 1,499, 464 .... 1,266,930
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 |............ 7,09,643 |............ 7,090,800 | 11/01/2018 ..... 03/02/2047 ..... N N 778,063 |............ 1,215,136 | 07274N-BH-5 . |07/15/2064 ...........cceeeeeiiiiiiiins BFE (oo [ 6,318,580 |............ 5,875,664
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 93,542 [.vennininnnnns 92,001 | 11/01/2018 ..... 02/02/2027 ..... B N (4,702) [.evvvvvennnnnnns (3,933)|674599-CM=5 . |02/15/2027 ..ooveeeeeieieiieieeieen FE oo | 98,244 | 95,934
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 93,935 [.eeveininnnnnee 94,385 [11/01/2018 ..... 02/02/2027 ..... ISWAP oo e (4,702) [..cvvvveeennanns (3,933) | 833034-AK-7 . | SNAP-ON INC 3.25% 03/01/2027 ...... TFFE s [, 98,637 |..evvvvririnnnns 98,318
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 |............ 8,718,825 |............ 8,744,083 [11/01/2018 ..... 02/02/2027 ..... I . (432,813)]....ccceen (362,023) | 86765B-AU-3 . [10/01/2027 ......coovvvvriiiiniiinnnnnns BFE oo [ 9,151,638 |............ 9,106,106
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 |............ 9,681,044 |............ 9,676,359 |05/15/2019 ..... 02/02/2027 ..... ISWAP e e (477,341) ..o (399,268) | 00206R-HI-5 . | AT T INC 3.8% 02/15/2027 ........... BFE (oo [ 10,158,384 |........... 10,075,627
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 |............ 4,588,697 |............ 4,386,229 | 08/01/2019 ..... 02/02/2027 ..... B . (192,779) |t (161,249)| 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ....coovvvrrinnniniiininins |oeneennnnns 4,781,477 | 4,547,478
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... ...200,000 |... .223,839 |... ....213,962 |09/27/2019 ..... 02/02/2027 ..... Swap ... .. (9,404)].. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....233,243 .221,828
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 |............ 9,517,033 |............ 9,621,061 | 11/01/2018 ..... 02/02/2027 ... SWap i [, (470, 194) ] (393,290) [ 172967-KA-8 . [ CITIGROUP INC 4.45% 09/29/2027 .... | 2BFE ..ooovviiiiiiiiiiiiiiiiinns foveiiininnns 9,987,227 |........... 10,014,351
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

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

24611#AK3 .......... [create Floating Rate Bond ........... |NR - Other BA Asset ........ ...4,323,000 |... 4,838,278 |............ 4,624,797 |06/03/2020 ..... 02/02/2027 ..... Swap ... .. (208,265) /.. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... .... 5,041,542 ....4,794,816
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 983,438 |........ennt 1,010,712 [ 11/01/2018 ..... 02/02/2027 ..... ST ) RN (47,019) ... (39,329) [ 472319-AE-2 . [06/08/2027 ....vvvvvvvvrnnnieiiiinnnnnns 2 R RN 1,030,457 |............ 1,050,041
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 185,781 [ 188,353 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e eeeenee e eeenne e eees e (9,404).ccevennnnne (7,866)(29278G-AA-6 . [05/25/2027 ...ceevveeaeeeeenneeeeees 2AFE e et 195,185 [ooeeneeeeennn 196,219
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR LYB INTERNATIONAL FINANC 3.5%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|cceeuenns 17,213,000 |........... 15,935,788 |........... 16,204,687 [11/01/2018 ..... 02/02/2027 ..... NI RN R (809,344)|............. (676,970) [ 50247W-AB-3 . [03/02/2027 ........cuuurviiiiinnnnenans 22 R RN 16,745,133 |........... 16,881,657
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. 4,050,574 |..oeennnnnn. 4,109,862 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeeeeeeeene e eeenene e eeeniees (203,265) |-cevvvnnnnnns (170,019) [ 79588T-AC-4 . [05/12/2027 .....ccvvveeeeeeeinneaaenns 2AFE e feeeeeeee 4,253,838 |............ 4,279,882
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR BECTON DICKINSON AND CO 3.7%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeevennns 4,225,000 |.....ennnnn. 3,955,320 |........een. 4,004,970 | 11/01/2018 ..... 02/02/2027 ..... NI RN R (198,657) [..evvvvnnnnes (166, 165) [ 075887-Bli-8 . [06/06/2027 .......evvvvvvvvrnnnenninnnnns 2 R RN 4,153,976 |.....ouunnn. 4,171,135
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 [............ 8,480,341 |............ 8,632,135 | 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e e eernne e erneneeeee Jernnieees (423,174) |.eeeeenneeen (353,961) | 05581K-AC-5 . | BNP PARIBAS 4.625% 03/13/2027 ..... 2AFE e feeeeeeee 8,903,515 |.ceevrnnnnns 8,986,096
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 186,296 |[.......ccevnnns 186,228 [01/10/2019 ..... 02/02/2027 ..... N ) RN (9,404)..ccvvnnnnne (7,866) [ 756250-AE-9 . |.eeeeerenereiiiiieeeeeeiiieeeeeeeeeeeeens [ 1GFE i [ 195,699 |...oovvnnnnnnns 194,004
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR RENAISSANCERE FINANCE 3.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........feeciienes 750,000 [feeiiivennnnns 698,811 [......ccevnnnns 705,260 | 01/10/2019 ..... 02/02/2027 ..... ISWAP - eeeeerennererrnnnnnereernnnnareeee Jornnnaareeeees (35,265) [ .cccvennnnnnns (29,497) [ 759730-AA-5 . 07/01/2027 .eeeeeeeennniieaeeeniinnnes 16FE ooeeiiiiiiiiieeeerenis foerenniaeeees 734,076 |.oeeeeeeennnns 734,757

9999999999 - Totals 161,984,270 155,659, 190 XXX XXX XXX 4,381,251 9,734,802 XXX XXX XXX 157,603, 020 145,924,388




90IS

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e [/ S 161,065,382 [.ooeeceeeeeeeceiceeene [/ S 161,370,553 .o [/ S 161,675,822 |....oeeeeecccreieies oo [ /N 161,065,382
Add: Opened or Acquired Transactions............cceveereeneeforiiniiniiiiiiiiiiicies o i [ [ [ e [reeee e e [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............cccoevriernirneennc s, DO & NN O 450,039 |............. DO & N U 450,888 |.............. DO N U 456,562 |.............. XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ D 0. SN NV 1,357,489
Less: Closed or Disposed of Transactions............ccoceveeeec i s o o [ [ [ [ [ s [
Less: Positions Disposed of for Failing Effectiveness

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

Transactions Statement Value XXX 144,868 XXX 145,619 XXX 148,114 XXX XXX 438,601
Ending Inventory 4 161,370,553 4 161,675,822 4 161,984,270 4 161,984,270
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 136,011,921

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 4,960,580

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 140,972,501
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 531,176,531

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 (398,707,241)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cvoueuiiiiieieicieteteteecesee ettt et s s en s st esessn s s snssesesesssnnensneeere e 8,503,211

Fair Value Check

Part A, Section 1, Column 16 137,235,438

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (3,542,631)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 133,692,807
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 535,952,604

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 (402,259,797)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuiecerieceeesceseese sttt se st s bbbttt enn | sosssesssinieans 179,458, 127
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 68,591,781
Part D, SECHON 1, COIUMN 12 ......uiiuiuieeeiriieiseee st ss s ettt senies | soieseansasseas 248,049,908
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

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

2. Cost Of cash eqUIVAIENTS BCGUINET ............cciiiiieieeceeececece ettt ettt ea s s ettt esese e s s s s sesesesessanssssesesesessananannas [eeeeesenens 10,786,416,377 |.......... 10,679,116,345

3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 686,113 [..oeeee 3,594,776

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

5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas L5 A (7)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 11,342,261,269 |.......... 10,203,670,243

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceueuiririeieeeeereeeeeeeeeeeieeseeesnas [eeeeneneeeeens 550,548,209 |........... 1,105,706,471
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 550,548,209 1,105,706,471

S108
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STATEMENT AS OF SEPTEMBER 30, 2024 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
Cameron & Montgomery Student Housing ...07/17/2024 .......... 40,889,422 |.... 41,839,422 ... 1,000,000
0199999. Acquired by Purchase 40,889,422 41,839,422 1,000,000

0399999 - Totals

40,889,422

41,839,422 1,000,000
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
5000731 .... Westlake Village . . 09/25/2024 ... 476,306 |... ... 815,000
5000732 .... Jackson . 09/25/2024 ... 375,080 |... ... 470,000
5000733 .... Seattle . 09/25/2024 ... 466,423 |... ... 580,000
5000734 .... Philadelphia . . 09/25/2024 ... 145,170 |... ... 250,000
5000735 ... Santa Barbara .. . 09/25/2024 ... 596,973 ... .2,000,000
5000736 ... Hialeah . 09/25/2024 ... 319,184 ... ... 517,000
5000737 .... Port Orchard .... . 09/25/2024 .. 873,511]... .. 990,000
5000738 . Safety Harbor . 09/25/2024 .. 247,971 360,000
5000739 . Hami I ton ... . 09/25/2024 .. 144,538 192,000
5000740 . Cape Coral . 09/25/2024 .. 450,608 595,000
5000741 ... Ormond Beach . . 09/25/2024 ... 550,698 |... ... 670,000
5000742 .... East Hampton ... . 09/25/2024 ... 830,231)... .1,107,000
5000743 .... Fort Lauderdale . 09/25/2024 ...332,522 ... ... 640,000
5000744 .... Jacksonville . . 09/25/2024 ... 130,475 ... ... 165,000
5000745 .... Riverside .... . 09/25/2024 ... 556,115 ... ... 670,000
5000746 ... Phoenix ... . 09/25/2024 .. 152,682 ]... ... 206,000
5000747 ... .. |Brooklyn ... . 09/25/2024 ... 519,462 ... .2,000,000
0399999. Mortgages in good standing - Residential mortgages-all other 7,167,949 12,227,000
4006092 L0 04/21/2023 15,400,000
4006840 ... Opa-Locka .07/01/2021 .. . 105,911,123
4006880 ... Fort Worth ... .09/01/2021 .. .. 46,187,818
4007030 .... Los Angeles .. . 10/12/2021 .. .. 98,550,000
4007160 . Big Sky . . 03/07/2022 .. .. 89,747,126
4007300 . Durham .01/12/2023 .. .. 87,556,383
4007320 . Oswego ... .05/01/2023 .. .. 75,200,000
4007370 ... North Las Vegas .. .09/07/2023 .. .. 77,400,000
4007380 .... Kearny .09/07/2023 .. . 107,300,000
4007400 ... Bauyonne ... .09/07/2023 .. .. 66,000,000
4007410 .... Atlanta . .01/09/2024 .. . 145,900,000
4007550 ... Miami .... .07/02/2024 .. .
4007560 ... Spanish Fort ... .07/03/2024 .. 25,000,000 |...
4007570 .... San Antonio .07/10/2024 .. 39,100,000 |...
4007580 ... Chatham . . 07/24/2024 ..
4007590 . Durham ... .07/16/2024 ..
4007600 . Houston . . 08/14/2024 .. .. 60,000,000 . 102,900,000
4007620 ... .. |McKinney ... . 09/30/2024 .. 22,300,000 |... .. .. 37,500,000
0599999. Mortgages in good standing - Commercial mortgages-all other 211,689,348 48,049,103 1,283,201,767
4007610 wevneieieiii e | HOUSEON ...ttt e e et e e e e e e s e e e eenn e e e e eennn e e e e ennnnneeeennnnnesennnnnnaes | nnsseeeeennnanesesennnnn P PP PPTUUUUPPPTN FETTTTTINY 08/14/2024 .ooovvee | 12,750 |eeeieieeiiieee e eeeennnns 5,782,000 ... eeeeennunaeeeennnnaneeennnnnaneeennnnnnaes [ereernnnnaareernnnaaraerrnnnaaaaas 67,306,780
0699999. Mortgages in good standing - Mezzanine Loans 5,782,000 67,306,780
0899999. Total Mortgages in good standing 224,639,297 48,049,103 1,362,735,547
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 224,639,297 48,049,103 1,362,735,547
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0740156 .... Pelham Bay .. 07/22/2004 ....08/26/2024
0750037 .... Niceville ... 04/21/2023 ....08/08/2024 .... .
0790337 .... Orange Park .... 06/25/2019 ....08/08/2024 .... . 357 138 |...
4006830 . Att leborough .07/09/2021 .. .07/03/2024 . 55,100,000 |. . 55,100,000 |........ 55,100,000
5000085 . .| FORT WHITE .01/27/2021 .. .07/03/2024 66,803 |. .65,543 |. ..63,628
5000081 . ALTAMONT . .02/24/2021 .. .07/03/2024 84,677 |. .82,637 |. ..79,729
5000084 .... PANGBURN .. 02/24/2021 ....09/06/2024 . 41,548 ....39,885 |.
5000133 .... PUEBLO .... 03/24/2021 ....08/02/2024 ... 74,618 |.... 12,969 |.
5000218 .... TECUMSEH .. 05/27/2021 ....07/03/2024 ....43,545 |.... 42,132 |
5000241 .... WEST SACRAMENTO .... 05/27/2021 ....07/03/2024 ...89,403 |.... .. 87,877 |.
5000253 ... 05/27/2021 ....07/03/2024 .....
5000349 ... 08/26/2021 ....08/02/2024 .....
5000384 .... 09/24/2021 ....08/02/2024 .....
5000419 .... 10/22/2021 ....09/06/2024 .....
5000571 . BROOKSVILLE 05/27/2022 ...08/02/2024 .....
0199999 Mortgages closed by repayment
0716822 ..oevveniiviiniieeees SaNdy L..oiiiiiii 06/28/2012 ..o feeeeeeiiiins s
0740156 .... Pelham Bay .. 07/22/2004
0740163 . Visalia 1271472021 ..
0740243 . .. |Fresno .... .11/29/2005 ..
0740247 . .| Cuyahoga Heights .10/20/2005 ..
0740287 ... Visalia 12/14/2021
0740333 .... Corvallis ... 10/16/2006
0740350 ... Houston 09/13/2006
0740393 .... Medford 06/25/2019
0750037 .... Niceville ... 04/21/2023
0767111 ... Rigby 04/21/2023
0767150 ... Texas City .. 04/21/2023
0780874 ... Lehi 11/12/2004
0780931 . Dana Point ... 01/18/2006 ..
0780955 . .| Tucson ... ... 09/08/2006 ..
0780960 . North Salt Lake . ... 10/06/2006 .. .
0790319 . . |Houston ... .06/25/2019 .. . (473), (473)|..
0790323 . . | Queens ... .06/25/2019 .. ..(5,714) (5,714)]..
0790333 .... Sacramento .. 06/25/2019 (1,398)]... ...(1,3%8)f..
0790337 ... Orange Park 06/25/2019
0790344 .... HARMAR TOWNSHIP . 06/25/2019 .
0790358 .... NEW YORK . 06/25/2019 .. (50,886)|...
4006091 .... Chicago ... 04/22/2016
4006092 .... CHICAGO 04/21/2023
4006101 . Long Island City, Queens . ... 04/08/2016 ..
4006102 . Long Island City, Queens . ... 04/08/2016 ..
4006103 . Long Island City, Queens . .08/19/2022 ..
4006104 . Long Island City, Queens . .04/21/2023 ..
4006570 . San Diego ... .06/01/2022 ..
4006760 ... San Diego ... 04/01/2020 R IO
4006880 ... Fort Worth .. 09/01/2021 [N I 32,666,493 |.... .. 682,906
4007041 ... St. Louis ... 01/01/2023 [ IO 28,000,000 |....
4007120 .... Gar land 01/07/2022 [N I 23,029,418 |....
4007130 .... «... |Mechanicsburg . 02/18/2022 [ IO 38,300,000 |.... L 172,141 .
4007140 ..ivviniiiiiiiiis Camp Hill wvoeiiiiiiiiiiiniiiiiiiiininieens 02/18/2022 ... eeeeeeiinn e o AL O o O T PPPTN 131,241 | i o
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4007170 ... South Bend 03/14/2022 51,205,856 |.... .. 911,126

4007180 ... West Palm Beach . 04/01/2022 22,200,000 |....

4007210 .... Fort Myers 06/01/2022 21,413,671 |.... .. 520,840

4007291 . . |East Providence . .01/01/2023 .. 1,882,282 |.

4007300 . Durham . .01/12/2023 .. . 23,388,508 |. .. 12,800,052

4007320 . .| Oswego . .05/01/2023 .. . 13,547,875 |. . 539,349

5000002 .... NAVARRE ... 12/21/2020 106,532 |.... (170 ] R RN RN 1,140 |...

5000005 ... ZEPHYRHILLS ... 12/21/2020 ....36,764 |.... . (60)|..

5000006 ... SPARTANBURG ... 12/21/2020 ....99,629 [....

5000007 ... 12/21/2020 ... 42,361 ...

5000008 ... 12/21/2020 ...65,928 |....

5000009 ... 12/21/2020 .. (95)]..

5000011 ... DALY CITY ... 12/21/2020 .. (212)]..

5000012 .... SORRENTO .. 12/21/2020 . (83)]..

5000013 . MARGATE ... 12/21/72020 .. . (30)]..

5000014 . NORTH LITTLE ROCK . 12/21/2020 .. . (69)]..

5000016 . DEWEY ........... 1272172020 .. . (70)]..

5000017 ... GARDEN GROVE .....eeevveeeeeemnneeeeennn Jemmmneeeeeenns CAecccc o s et 12/21/2020 .. (128)]..

5000018 ... MARBLE FALLS ...evvniiiiiiiiniiiiinninnes Jevvnenneeeeens T foeeeees e s 12/21/2020 ... (56)|..

5000019 .... EAST STROUDSBURG .....eeeeeeeennineeeennn Jeemmmneeeeeene PAec e s et 12/21/2020 .. (116)]..

5000021 .... DALY CITY iivviiiiiiiiiiinieeceiiineeees Jevvnenneeeeenen CAecs o e s 12/21/2020 .. (355)]..

5000022 ..eeeveeeeeeeemnneeeeeeennn [MESA e [ A [ 12/21/2020

5000023 .... PALMETTO .... 12/21/2020

5000024 .... DEATSVILLE .. 12/21/2020 . . (68)]..

5000026 .... ... | WOODBURN 12/21/2020 190,359 |.... .. (100)]..

5000029 . . | OCEANSIDE 12/21/2020 .. 186,780 |. (150)|..

5000037 . DEWEY .. 12/21/72020 .. .33,078 | . (23)]..

5000040 . . | GUTHRIE 12/21/2020 .. 150,738 |. (136))..

5000042 . .. | LINCOLN 12/21/72020 .. .. 110,784 |. (102)]..

5000043 . . |KYLE ... 12/21/72020 .. 52,792 |. . (47)]..

5000046 .... SAN ANTONIO . 12/21/2020 ....15,565 [.... . (30)]..

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

5000048 .... 01/27/2021 .. 140,253 |.... . (85)]..

5000049 .... 01/27/2021 .. 102,256 |.... . (82)]..

5000051 .... 01/27/2021 ... 48,018 [.... . (62)]..

5000053 .... 01/27/2021 114,491 |.... . (39)]..

5000054 . .| SEGUIN . .01/27/2021 .. . (67)]..

5000056 . LEGRANGE . .01/27/2021 .. . (81)]..

5000057 . DODGE CITY .01/27/2021 .. . (74)]..

5000060 . KENDLETON .01/27/2021 .. . (69)]..

5000061 . HOT SPRINGS . .01/27/2021 .. . (39)]..

5000062 .... HERMANN 01/27/2021 . (46)..

5000063 .... TEXARKANA ... 01/27/2021 . (39)]..

5000064 .... BANQUETE ... 01/27/2021 . (60)|..

5000066 ... 01/27/2021

5000068 ... MAGNOLIA . 01/27/2021

5000069 ... BEAVERTON 01/27/2021

5000071 ... DOUBLE SPRINGS ... 01/27/2021 . . (48)|..

5000072 .... SAN JOSE .. 01/27/2021 162,988 |.... .. (183)]..

5000074 . SAN JOSE .. .01/27/2021 .. .. 276,709 |. (187))..

5000075 ... JACKSONVILLE ..... 02/24/2021 163,009 |.... . (90))..
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5000076 ... CHIPLEY ... 02/24/2021 ... 47,551 ... . (60)|..

5000078 ... BONIFAY ... 02/24/2021 . (99)]..

5000079 .... BAXLEY ... 02/24/2021 . (65)]..

5000080 . SEVERN . .02/24/2021 ..

5000082 . VANCOUVER .02/24/2021 ..

5000083 . SEGUIN ... .02/24/2021 ..

5000084 .... PANGBURN .. 02/24/2021

5000085 ... AVON PARK ... 02/24/2021

5000086 ... 02/24/2021

5000088 ... 02/24/2021

5000089 ... SAN JOSE 02/24/2021 .

5000092 .... NEWALLA 02/24/2021 105,432 |....

5000093 .... EAST PRAIRIE .. 02/24/2021 102,781 |....

5000095 ... EL MIRAGE ... 02/24/2021 31,477

5000096 . CANBY .. .02/24/2021 .. 44,797 |

5000097 . ODESSA . .03/24/2021 .. .. 151,189 |.

5000098 . SEGUIN ... .03/24/2021 .. .. 166,111 |.

5000099 .... WALNUT GROVE .. 03/24/2021 117,630 |....

5000100 ... BENSON ... 03/24/2021 185,187 |....

5000101 ... BYHALIA ... 03/24/2021 176,719 |.... 812 |...

5000102 .... FAYETTE ... 03/24/2021 207,256 |....

5000103 .... HORTENSE .. 03/24/2021 145,216 |....

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

5000105 ... 03/24/2021 122,316 |.... . (78)]..

5000106 ... HANSON ... 03/24/2021 168,265 |.... . (87)]..

5000107 . SALTERS ... .03/24/2021 .. 121,614 |. . (98)]..

5000109 . LAFAYETTE .03/24/2021 .. .79,697 |. . (81)]..

5000110 . LEWISTON . .03/24/2021 .. .38,204 |. . (41)]..

5000111 . BELL . .03/24/2021 .. 119,888 |. (7).

5000112 . WETUMPKA . .03/24/2021 .. .53,427 | . (38)]..

5000113 ... EUFAULA ... 03/24/2021 ... 61,361 [.... . (66)..

5000114 ... MILL RUN . 03/24/2021 ....65,799 [.... ... (B1)]..

5000115 .... HAYWARD ... 03/24/2021 .. 207,324 |.... .. (182)]..

5000116 ... NOWATA ... 03/24/2021 .. 68,018 |.... ... (76)]..

5000117 ... POMONA ... 03/24/2021 .. (119)]..

5000118 ... NAVARRE 03/24/2021 . (61)]..

5000119 . FAYETTEVILLE .03/24/2021 .. . (25)]..

5000120 . . | SPRING BRANCH . .03/24/2021 .. . (74)]..

5000122 . .. | ORLANDO ... .03/24/2021 .. . (40)|..

5000123 . ..|BOISE .. .03/24/2021 .. . (68)]..

5000124 . . | GLENDALE . .03/24/2021 .. . (33)]..

5000125 .... SPRINGFIELD . 03/24/2021 . (60)|..

5000126 .... ANAHE IM 03/24/2021 ... (86)[..

5000127 .... CANYON COUNTRY 03/24/2021 .. (108)]..

5000128 .... 03/24/2021 .. (143)]..

5000129 .... HUNTINGTON BEACH ... 03/24/2021 .. (112)]..

5000130 .... SAN JOSE .. 03/24/2021 .. (140)|..

5000132 .... GILROY .... 03/24/2021 244,436 |.... .. (207)]..

5000134 .... COLTON ... 03/24/2021 L7282 . . (57)]..

5000135 . .| JASPER ... .03/24/2021 .. 128,377 |. . (63)]..

5000136 ... NORTHVILLE .. 03/24/2021 ...55,924 |.... . (57))..
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5000137 ... EAGLE CREEK ... 03/24/2021 ....45,257 |.... ... (30)f..

5000139 .... 03/24/2021 .. 121,950 |.... .. (108)]..

5000140 .... 03/24/2021 ...39,723 |.... . (59)]..

5000141 . .03/24/2021 .. 87,916 |. (82)]

5000142 . .03/24/2021 .. .. 133,302 |. (126)|.

5000143 . .03/24/2021 .. 38,660 |. (55)]

5000144 .... 03/24/2021 LA43,418

5000145 .... 03/24/2021 ....63,274 |....

5000146 .... GRAND ISLAND .. 03/24/2021 ....45,288 |....

5000149 .... HEPHZ |BAH 04/29/2021 .. 101,988 |....

5000150 .... CHAMBERSBURG .. 04/29/2021 +...75,050 ...

5000151 .... OKLAHOMA CITY . 04/29/2021 156,554 |....

5000152 .... SAND SPRINGS .. 04/29/2021 141,720 |....

5000154 .... 04/29/2021 ... 80,786 |....

5000155 . . | PANAMA CITY .04/20/2021 .. .. 125,899 |.

5000158 . . | LORANGER .. .04/29/2021 .. .. 210,838 |.

5000159 . . | LEBANON .04/20/2021 .. .82,508 |.

5000160 ... MARBURY ... 04/29/2021 ....64,022 |....

5000161 ... WALKER 04/29/2021 ... 87,577 |....

5000162 .... NORTHPORT ... 04/29/2021 .. 161,076 |....

5000163 .... JACKSON ... 04/29/2021 ...75,122 |....

5000164 .... OXFORD ... 04/29/2021

5000165 ... TUCSON ... 04/29/2021

5000166 ... 04/29/2021

5000167 ... 04/29/2021

5000168 . POLK CITY .04/29/2021 ..

5000169 . LEXINGTON .04/20/2021 ..

5000170 . REFORM ... .04/29/2021 ..

5000171 . BASTROP .04/20/2021 ..

5000173 . KELLYVILLE .04/29/2021 ..

5000175 .... SAFETY HARBOR . 04/29/2021

5000176 ... REDFIELD .... 04/29/2021

5000177 ... QUEENSBURY .. 04/29/2021

5000180 ... 04/29/2021

5000182 .... 04/29/2021

5000183 .... 04/29/2021

5000184 . KISSIMMEE .04/20/2021 ..

5000185 . SOUDERTON ... .04/29/2021 ..

5000186 . SPOKANE VALLEY .04/20/2021 ..

5000187 . SALADO ... .04/29/2021 ..

5000188 . ZEELAND ... .04/20/2021 ..

5000189 .... NEW BRAUNFELS . 04/29/2021

5000190 .... COOKVILLE ... 04/29/2021

5000192 .... SAN DIMAS ... 04/29/2021

5000193 .... BONITA SPRINGS .. 04/29/2021

5000194 .... 04/29/2021

5000196 .... FAIRVIEW .... 04/29/2021

5000197 .... CLACKAMAS ... 04/29/2021

5000198 .... ... | GUATAY 04/29/2021

5000199 . .| WooD VILLAGE .04/29/2021 ..

5000200 ... STROUDSBURG . 04/29/2021
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5000201 .... HARWOOD ... 04/29/2021 ....98,751 [.... . (59)]..

5000202 .... PACHECO ... 04/29/2021 .. 143,146 |.... . (88)]..

5000203 .... FALLING WATERS .. 04/29/2021 ....39,497 [.... . (29)]..

5000204 . . | SACRAMENTO .. .04/29/2021 .. 100,636 |. . (88)]..

5000206 . BELMONT .04/20/2021 .. .52,106 |. . (46)|..

5000208 . EL MIRAGE .04/29/2021 .. .43,346 |. . (30)]..

5000210 .... ROSAMOND 04/29/2021 ....56,918 [.... . (48)]..

5000212 .... CLACKAMAS 04/29/2021 .. 109,551 [.... . (89)]..

5000213 .... CLEARLAKE OAKS .. 04/29/2021 ...82,938 |.... . (86)..

5000215 ... DALY CITY ... 04/29/2021 .. (220)|..

5000217 ... SUNNYVALE ... 04/29/2021 169,123 |.... .. (128)]..

5000220 ... GREEN COVE SPRINGS 05/27/2021 130,179 |.... . (81)]..

5000221 .... CLAREMORE 05/27/2021 162,307 |.... . (38)]..

5000222 .... BRONSON ... 05/27/2021 135,371 |.... . (53)]..

5000223 . .. |RIESEL . .06/27/2021 .. .. 146,578 |. . (87)]..

5000225 . .. | OREGON . .05/27/2021 .. . (48)|..

5000227 . . | HEMPHILL . .06/27/2021 .. . (44)]..

5000228 .... TEMPERANCE .. 05/27/2021 . (57)]..

5000230 ... MIDDLEBURG .. 05/27/2021 . (86)..

5000232 .... 05/27/2021 . (40)|..

5000235 ... CLIFTON PARK .. 05/27/2021 . (91)]..

5000236 ... SOUTHINGTON ... 05/27/2021 . (43)]..

5000237 ... GARDINER 05/27/2021 . (41)]..

5000239 ... MESA .... 05/27/2021 . (28)]..

5000242 .... SAN JOSE .. 05/27/2021 .. (158)]..

5000243 . . |PITKIN ... .05/27/2021 .. . (38)]..

5000244 . .| BOWLING GREEN . .06/27/2021 .. . (47)]..

5000245 . .. |HAZLET ....... .05/27/2021 .. L (77).-.

5000246 . .. | CHINO HILLS . .06/27/2021 .. . (76)|..

5000248 . . | GRAHAM ... .05/27/2021 .. (125)]..

5000249 ... DEBARY .... 05/27/2021 ... (44)]..

5000250 ... CHEEKTOWAGA ... 05/27/2021 . (32)]..

5000251 .... L IVERPOOL 05/27/2021 . (25)]..

5000252 .... SUNNYVALE 05/27/2021 .. (139)]..

5000254 ... 05/27/2021 ... (46)|..

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

5000257 . .. | VICTORIA . .06/27/2021 .. . (45)]..

5000258 . .. |LORIS .05/27/2021 .. . (37)]..

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

5000261 . . | GEORGETOIN ... 06/17/2021 .. (130)..

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

5000264 .... HOE ... 06/17/2021 ....76,3% [.... ... (46)|..

5000265 ... 06/17/2021 142,562 |.... . (85)]..

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

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

5000268 ... 06/17/2021 .. 162,7% |.... . (69)]..

5000269 ... 06/17/2021 . 111,884 ... . (35)]..

5000270 ... RIVERSIDE ... 06/17/2021 15,951 [ . (58)|..

5000271 ... ... | TALLASSEE ... 06/17/2021 146,630 |.... . (46)|..

5000272 . . |KEITHVILLE .. 06/17/2021 .. 120,064 |. . (50)|..

5000273 ... LIVE OAK .... 06/17/2021 .95, 174 |.... . (43))..
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5000274 .... PORTLAND .. 06/17/2021 ... 87,137 |.... . (49)]..

5000275 ... 06/17/2021 41,407 . . (33)]..

5000276 ... 06/17/2021 .. 103,703 |.... . (47)]..

5000277 . ... 06/17/2021 .. .. 67,461 |. . (72)]..

5000278 . . | SAN LUIS OBISPO . ... 06/17/2021 .. (148))..

5000279 . . | DALY CITY ... .. 06/17/2021 .. (151)|..

5000281 .... 06/17/2021 ... (62)|..

5000282 .... 06/17/2021 .. (142)]..

5000283 ... 06/17/2021 ... (89)f..

5000284 .... 06/17/2021 . . (51)]..

5000285 ... 06/17/2021 15,740 |.... . (47)]..

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

5000288 .... ORMOND BEACH .. 07/15/2021 124,491 |.... . (41)].. 79 |...

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

5000290 . .. |EDDYVILLE ... .07/15/2021 .. 169,139 |. . (70)]..

5000291 . .. |HOT SPRINGS . .07/15/2021 .. 194,795 |. . (41)]..

5000293 . . | LAKESIDE ... .07/15/2021 .. 97,074 | . (54)|..

5000294 .... JENSEN BEACH .. 07/15/2021 . (48)|..

5000295 ... ARCHER 07/15/2021 .. (101)]..

500029 ... SEWICKLEY ... 07/15/2021 ... (53)]..

5000297 .... PARKER DAM .. 07/15/2021 .. (134)]..

5000298 .... SANTA ROSA .. 07/15/2021 ... (53)]..

5000299 ... EL CAJON .... 07/15/2021 . (75)]..

5000300 ... BOYNE CITY .. 07/15/2021 . (41)]..

5000301 .... ... | BELMONT 07/15/2021 . (20)]..

5000302 . .. | BUENA VISTA .07/15/2021 .. . (48)|..

5000304 . . | CLEARLAKE OAKS .. .07/15/2021 .. . (33)]..

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

5000307 . GEORGETOWN .. .07/15/2021 .. . (92)]..

5000308 . ACKWORTH .. .08/26/2021 .. . . (81)]..

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

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

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

5000314 .... LAKE CHARLES 08/26/2021 . (34)]..

5000315 ... GRAND RAPIDS 08/26/2021 . (70)]..

5000316 .... CHESTERFIELD .. 08/26/2021 . (46)..

5000317 ovvvveneiiiiinnineeeennens [ TYLER Lol .08/26/2021 .. . (19)]..

5000318 . . |CITRUS HEIGHTS .08/26/2021 .. . (67)|..

5000319 . . |ERNUL ... .08/26/2021 .. . (40)|..

5000320 . . | PERRY .08/26/2021 .. L (77).-.

5000321 . .08/26/2021 .. . (53)]..

5000322 .... 08/26/2021 . . (81)]..

5000323 ... OXNARD 08/26/2021 101,155 |.... . (64)]..

5000324 .... LAKE SUzy ... 08/26/2021 146,066 |.... . (64)]..

5000325 ... LEESVILLE ... 08/26/2021 ....48,053 [.... . (27)..

5000326 ... 08/26/2021 ....26,005 |.... . (24)|..

5000329 ... 08/26/2021 L9715 . (36)..

5000333 ... ANKENY ... 08/26/2021 ....62,302 [.... . (48)|..

5000336 ... GREENWOOD ... 08/26/2021 ....29,931 [.... . (43)]..

5000338 . .| CORDOVA ... .08/26/2021 .. 113,480 |. . (67)|..

5000342 ... ROSEBURG . 08/26/2021 ...70,233 |.... . (62))..
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5000343 ... 08/26/2021 ....60,945 [.... . (33)]..

5000344 .... 08/26/2021 ....80,574 |.... . (56)..

5000345 ... 08/26/2021 ....57,518 [.... . (48)]..

5000346 . .. |NORTH HIGHLANDS . .08/26/2021 .. 72,148 | . (40)|..

5000347 . . | TROUTDALE .08/26/2021 .. .. 116,919 |. . (87)]..

5000349 . .| SALEM ..... .08/26/2021 .. 61,756 |.

5000351 .... LANCASTER ... 08/26/2021 ....93,361 [....

5000352 ... CLACKAMAS ... 08/26/2021 ....80,829 [....

5000353 ... 08/26/2021 .. 280,857 |....

5000385 ... ALBUQUERQUE . 08/26/2021 12,462 ...

5000356 ... AMARILLO .... 08/26/2021 .. 143,941 ...

5000357 .... HANCOCK ... 09/24/2021 132,822 |....

5000359 ... CAMERON ... 09/24/2021 132,681 |....

5000360 ... VILLE PLATTE .. 09/24/2021 105,124 |....

5000361 . . |UMATILLA .... .09/24/2021 .. . 211,195 |

5000362 . .. | MIDDLEBURG .. .09/24/2021 .. .. 204,974 |.

5000363 . . | TUCUMCARI .09/24/2021 .. .. 148,877 |.

5000364 .... MONROE 09/24/2021 T VA

5000366 ... PRATTVILLE .. 09/24/2021 ....97,853 [....

5000367 ... QUAKERTOWN .. 09/24/2021 .. 102,644 |....

5000369 ... LOGANSPORT .. 09/24/2021 ... 36,600 |....

5000370 ... 09/24/2021 51,192 [

5000371 ... HANCEVILLE .. 09/24/2021 201,349 |....

5000372 .... SYLMAR 09/24/2021 183,082 |....

5000373 ... MULBERRY ... 09/24/2021 108,454 |....

5000374 . .. | WINNSBORO .09/24/2021 ..

5000375 . .| DAVIE .. .09/24/2021 ..

5000376 . NORWALK .09/24/2021 ..

5000377 . ORLANDO .09/24/2021 ..

5000378 . STUART . .09/24/2021 ..

5000379 ... VERNON ... 09/24/2021

5000380 ... 09/24/2021

5000381 .... ROSEVILLE ... 09/24/2021

5000382 ... ST STEPHENS . 09/24/2021

5000383 ... HARTLAND ... 09/24/2021 .

5000384 .... SAN JOSE .. 09/24/2021 239,617 |....

5000385 . . | SIKESTON .. .09/24/2021 .. .. 161,216 |.

5000386 . HAYWARD ... .09/24/2021 .. .. 316,909 |.

5000387 . SUNNYVALE .09/24/2021 .. .. 234,99 |.

5000388 . . | CORONA . .09/24/2021 ..

5000389 . . | LANCASTER .09/24/2021 ..

5000390 ... 09/24/2021

5000391 .... SAN JOSE .. 09/24/2021

5000394 .... WARREN ... 09/24/2021

5000395 ... CORVALLIS 09/24/2021

500039 ... FORT COLLINS .. 09/24/2021 .

5000397 .... 09/24/2021 147,002 |....

5000399 ... WATILLA ... 09/24/2021 180,957 |....

5000401 .... JACKSONVILLE .. 09/24/2021 168,282 |....

5000402 . . |HARRAH ....... .09/24/2021 .. .. 113,857 |.

5000403 ... SHADY POINT ... 10/22/2021 144,929 |....
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5000404 .... ABILENE ... 10/22/2021 ....99,352 [.... . (29)]..

5000405 ... GLEN ROSE 10/22/2021 ....98,221 ... . (40)|..

5000406 ... BOYNTON BEACH . 10/22/2021 .. 132,309 |.... .. (109)]..

5000407 . 1072272021 .. .64,315 | . (87)]..

5000408 . 1072272021 .. . (82)]..

5000409 . 1072272021 .. . (48)|..

5000410 .... 10/22/2021 . (67)]..

5000411 ... 10/22/2021 .. (118)]..

5000412 .... BLOOMINGBURG .. 10/22/2021 ... (25)|..

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

5000414 .... JACKSON ... 10/22/2021 . (60)|..

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

5000416 .... WASHINGTON .. 10/22/2021 . (50)|..

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

5000418 . . | HARRISBURG 1072272021 .. . (69)]..

5000419 . .. |HOPKINS ... 1072272021 .. A

5000420 . . |LAKE CITY 1072272021 ..

5000421 .... 10/22/2021

5000422 .... CLAYTON 10/22/2021

5000423 .... AUMSVILLE ... 10/22/2021

5000424 .... HOPKINS ... 10/22/2021

5000426 ... LAKESIDE . 10/22/2021 .

5000429 ... TRENTON ... 10/22/2021 213,259 |....

5000430 ... PEARSALL . 10/22/2021 192,893 |....

5000431 .... TUCSON ... 11/19/2021 239,101 |....

5000432 . .. | OCALA .. 1171972021 .. 100,647 |.

5000433 . .. |LOUISA . 1171972021 .. .82,329 |.

5000434 . .. | MARSHALL . 1171972021 .. .82,408 |.

5000436 . .. | CUSHING 1171972021 .. .99,299 |.

5000438 . . | MELBOURNE ... 1171972021 ..

5000439 ... SPRING VALLEY . 11/19/2021

5000440 ... PINELLAS PARK . 11/19/2021

5000442 .... RIVERVIEW 11/19/2021

5000443 .... FLAT ROCK ... 11/19/2021

5000444 .... 11/19/2021

5000445 .... MAYS LANDING .. 11/19/2021

5000446 . .. | SARASOTA ... 1171972021 ..

5000447 . .. | ZEPHYRHILLS . 1171972021 ..

5000448 . .. |MARION .... 1171972021 ..

5000449 . .. | TRENTON 1171972021 ..

5000450 . . | LA PUENTE 1171972021 ..

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

5000452 .... PERRYVILLE .. 12/16/2021

5000453 .... 12/16/2021

5000454 .... 12/16/2021

5000455 ... 12/16/2021

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

5000457 ... BRIGHTON 12/16/2021

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

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

5000460 ... ASHLEY ... 12/16/2021
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5000461 .... JACKSONVILLE .. 12/16/2021 . (61)]..

5000462 .... LOWER LAKE 01/25/2022 . (74)]..

5000463 .... SANFORD ... 01/25/2022 . (93)]..

5000464 . .. | LORENA . .01/25/2022 .. . (64)]..

5000465 . . | DELANO . .01/25/2022 .. . (57)]..

5000466 . MUNFORD ... .01/25/2022 .. . (44)]..

5000467 .... NEW RINGGOLD .. 01/25/2022 . (27)..

5000469 ... OVERTON ... 01/25/2022 ... (37)]-.

5000470 .... SAN JOSE .. 01/25/2022 .. (166)|..

5000471 ... FORESTHILL .. 01/25/2022 . (44)]..

5000472 .... 01/25/2022 . (43)]..

5000473 ... EL MIRAGE ... 01/25/2022 . (34)]..

5000474 .... HUDSONVILLE . 01/25/2022 . (48)]..

5000475 ... VALRICO ... 01/25/2022 . (44)]..

5000477 . DONALD ... .01/25/2022 .. . (89)]..

5000478 . . | MYRTLE BEACH .01/25/2022 .. . (57)]..

5000479 . . | STUART ... .01/25/2022 .. . (55)]..

5000480 ... CORNELIUS ... 01/25/2022 . (81)]..

5000481 .... SILVER CITY 01/25/2022 . (38)]..

5000482 .... HEREFORD ... 01/25/2022 . (69)]..

5000483 .... DEL VALLE ... 01/25/2022 L (77)..

5000485 ... 01/25/2022 . (87)]..

5000486 .... MURRELLS INLET .. 01/25/2022 .. (206)|..

5000487 ... MELROSE 01/25/2022 . .. (101)]..

5000488 .... ... | NORWOOD ... 01/25/2022 197,167 |.... . (58)]..

5000489 . .. | QUITMAN .01/25/2022 .. .. 116,535 |. . (37)]..

5000490 . .. | FLORENCE .01/25/2022 .. .. 186,711 |. . (55)]..

5000491 . .. | SPARTA . .01/25/2022 .. . (54)|..

5000493 . .. | ROXBORO .02/18/2022 .. . (81)]..

5000494 . .| DIANA .. .02/18/2022 .. . (63)]..

5000495 ... JESSUP ... 02/18/2022 . (75)]..

5000496 ... FORT DEPOSIT .. 02/18/2022 . (50)|..

5000497 .... 02/18/2022 . (41)]..

5000498 .... 02/18/2022 ... (26)]..

5000500 ... 02/18/2022 .. (156)|..

5000502 .... 02/18/2022 . (84)]..

5000503 . .. | COATESVILLE .02/18/2022 .. . (25)]..

5000504 . .. |ROCKY POINT . .02/18/2022 .. . (81)]..

5000505 . . | RUSKIN . .02/18/2022 .. (106))..

5000506 . POINT .02/18/2022 .. . (61)]..

5000507 . LAKELAND . .02/18/2022 .. . . (66)..

5000508 .... CHIEFLAND ... 02/18/2022 ... 90,100 |.... . (81)]..

5000509 .... COCHRANTON .. 02/18/2022 157,363 |.... ... (44)]..

5000510 .... CLAREMORE ... 04/13/2022 149,631 |.... .. (107)]..

5000511 ... MONETTA ... 04/13/2022 ....60,474 |.... . (54)|..

5000513 .... COLUMBUS .. 04/13/2022 ....86,255 [.... . (50)|..

5000514 .... 04/13/2022 128,562 |.... . (82)]..

5000516 .... SACRAMENTO .. 04/13/2022 109,497 |.... . (67)]..

5000517 ... DEL VALLE ... 04/13/2022 ... 88,846 [.... . (59)]..

5000518 . TUCSON ... .04/13/2022 .. 105,267 |. . (98)]..

5000519 ... MACUNGIE ... 04/13/2022 ...31,335 [.... . (19))..
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5000520 ... BENSALEM . 04/13/2022 ...83,250 |.... . (67)]..

5000521 .... 04/13/2022 . (61)]..

5000522 ... PETALUMA 04/13/2022 ... (68)[..

5000523 . .. | OCEAN BREEZE .04/13/2022 .. (151)|..

5000524 . .. | GRASS VALLEY .04/13/2022 .. . (30)]..

5000525 . SINOVI L .04/13/2022 .. . (39)]..

5000526 ... DADE CITY 04/13/2022 (1))

5000527 .... 04/13/2022 . (58)]..

5000530 ... BARNARD ... 04/13/2022 . (47)]..

5000531 .... CAMPTONVILLE .. 04/13/2022 .. (143)]..

5000532 ... 05/27/2022

5000533 .... BUTLER .... 05/27/2022

5000534 .... BISMARCK . 05/27/2022

5000535 .... FREEPORT .. 05/27/2022

5000536 . .. | HIGBEE . .05/27/2022 ..

5000537 . .. |LLANO .. .05/27/2022 ..

5000538 . | WILLIS . .05/27/2022 ..

5000539 ... DOWNSVILLE .. 05/27/2022

5000540 ... MANSFIELD ... 05/27/2022

5000541 .... EL DORADO ... 05/27/2022

5000542 .... 05/27/2022

5000543 .... HOLLY LAKE RANCH 05/27/2022

5000544 .... BLUE CREEK 05/27/2022

5000545 ... NEW BLOOMFIELD .. 05/27/2022

5000547 ... WILLIS 05/27/2022

5000548 . .. | PALM BEACH GARDENS .05/27/2022 ..

5000549 . .. | SAN JOSE .. .05/27/2022 ..

5000551 . .. | ENUMCLAW . .05/27/2022 ..

5000553 . .. | ANAHEIM .05/27/2022 ..

5000554 . . | CHESHIRE .05/27/2022 ..

5000555 ... QUITMAN ... 05/27/2022

5000556 ... LEVELLAND ... 05/27/2022

5000857 .... 05/27/2022

5000558 .... 05/27/2022

5000560 ... LEESBURG . 05/27/2022

5000562 .... JOHNSTON .. 05/27/2022

5000563 . .. |HIGHLAND .. .05/27/2022 ..

5000564 . .. | PALATKA .05/27/2022 ..

5000565 . . | HARLETON .. .05/27/2022 ..

5000566 . QUINLAN .05/27/2022 ..

5000567 . KARNACK .05/27/2022 .. .

5000568 ... HASTINGS .. 05/27/2022 237,998 |....

5000569 ... MELBOURNE 05/27/2022 ....68,489 [....

5000571 .... BROOKSVILLE ... 05/27/2022 . 77,09 |.... . ..

5000572 .... PORUM ... 05/27/2022 ...89,936 |.... 190 .190 ..

5000573 ... CUSTER . 05/27/2022

5000574 .... Staten Island . 06/09/2022 .

5000575 ... Por tland 06/09/2022 123 ...

5000576 .... Mililani 06/09/2022

5000577 . Staten Island . .06/09/2022 ..

5000578 ... Brooklyn .... 06/09/2022
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5000579 ... Nashville ... 06/09/2022 R [ 19

5000581 .... Mililani .... 06/09/2022 . 150 |..

5000583 ... Francis 06/09/2022 L1683 ..

5000585 . . | HASTINGS ON HUDSON .06/09/2022 .. 157

5000587 . Township 0f Washington . .06/09/2022 .. 13

5000588 . Oceanside ... .06/09/2022 .. .

5000590 ... Washington .. 06/09/2022 780 527 |....

5000591 .... Port Richey . 06/09/2022 ...94,366 |....

5000592 ... Morristown .. 06/09/2022

5000593 .... La Crescenta .. 06/09/2022

5000594 ... Washington 06/09/2022

5000595 ... Sonora 06/09/2022

5000597 .... Hicksville .. 06/09/2022

5000598 .... San Diego 06/09/2022

5000599 . .| Pembroke Pines .06/09/2022 ..

5000602 . Aventura .06/09/2022 ..

5000603 . Atlanta ... .06/09/2022 ..

5000604 .... Burnsville .. 06/09/2022

5000605 ... Brigantine 06/09/2022

5000607 ... Gainesville ... 06/09/2022

5000608 ... Stockton .. 06/09/2022

5000609 ... New York . 06/09/2022

5000610 ... GOSHEN 06/09/2022

5000613 .... Princeton ... 06/09/2022

5000615 .... Irvine .... 06/09/2022

5000618 . Brooklyn . .06/09/2022 ..

5000620 . Montague .. .06/09/2022 ..

5000621 . . |Cotton Wood Heights .06/09/2022 ..

5000622 . . |Bakersfield ... .06/09/2022 ..

5000624 . . |Nottingham .06/09/2022 ..

5000625 ... Jamaica 06/09/2022

5000626 ... Point Pleasant Beach . 06/09/2022

5000627 .... Flemington 06/09/2022

5000628 .... Haddonfield . 06/09/2022

5000630 ... Syosset 06/09/2022

5000631 .... Long Beach .. 06/09/2022 .

5000632 . .. |Norwood ...... .06/09/2022 .. .. 597,619 |.

5000634 . .|Land O Lakes .06/09/2022 .. .. 382,284 |.

5000635 . . |Meridian .. .06/09/2022 ..

5000636 . Brooklyn .. .06/09/2022 ..

5000637 . Hewlett Harbor .06/09/2022 ..

5000639 .... Fresh Meadous ... 06/09/2022

5000640 .... Ossining . 06/09/2022

5000641 .... Manteca ... 06/09/2022

5000642 .... HOWELL TOWNSHIP . 06/09/2022

5000643 .... Rio Rancho 06/09/2022

5000645 ... San Carlos .. 06/09/2022

5000647 .... Montauk 06/09/2022

5000648 .... . |Corona .... 06/09/2022 401,123 |....

5000649 . . |Brooklyn . .06/09/2022 .. 1,400,508 |.

5000652 ... Temecula . 06/09/2022 ... eeeeeeeeeinn eeveiiiees [ 908,875 |....
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5000653 .... Nor thpor t 06/09/2022 223 |.. ...3,039 [...

5000654 .... Broken Arrow .. 06/09/2022 L1441 L1725

5000685 ... Ontario 06/09/2022 ...1,993 |...

5000656 . Great Neck .06/09/2022 .. .779 ..13,308

5000657 . Ridgewood ... .06/09/2022 .. ..244 3,003

5000658 . Spring Valley . .06/09/2022 .. .22

5000689 ... Brooklyn 06/09/2022 . 657 |..

5000662 .... Holtsville 06/09/2022 178 ..

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

5000664 .... 0Ozone Park 06/09/2022

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

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

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

5000671 ... Bakersfield 06/09/2022

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

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

5000676 . Mililani . .08/18/2022 ..

5000677 ... MIAMI 08/18/2022

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

5000683 .... 08/18/2022

5000684 .... KIRKLAND 08/18/2022

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

5000686 ... SAN DIEGO 08/18/2022

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

5000688 ... IRVING 08/18/2022 905,168 |....

5000689 . STATEN ISLAND . .08/18/2022 .. .. 810,606 |.

5000690 . . |WILLIS ... .08/18/2022 .. .. 752,829 |.

5000692 . .. | PONTE VEDRA BEACH . .08/18/2022 .. .. 705,616 |.

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

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

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

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

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

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

5000702 .... PLEASANTON .. 08/18/2022 446,49 |....

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

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

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

5000707 . CHESTERF IELD .08/18/2022 .. .. 392,073 |.

5000708 . WEST ISLIP .. .08/18/2022 .. .. 349,027 |.

5000709 . MIAMI SPRINGS . .08/18/2022 .. .. 355,385 |.

5000710 ... FRANKLIN LAKES .. 08/18/2022 354,213 |....

5000711 ... MIAMI 08/18/2022 348,625 |....

5000712 .... ORLANDO ... 08/18/2022 305,635 |....

5000714 .... OZONE PARK .. 08/18/2022 272,282 |....

5000715 .... DAVENPORT .. 08/18/2022 230,754 |....

5000716 ... BROOKLYN .. 08/18/2022 227,112 ...

5000717 ... CARVEL .... 08/18/2022 199,500 |....

5000718 ... NORTH BEACH 08/18/2022 191,936 |....

5000719 . LEXINGTON PARK .08/18/2022 .. .. 190,992 |.

5000720 ... HAMPTON ... 08/18/2022 189,139 |....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

16

18

1 Location 4 5 Change in Book Value/Recorded Investment 14 15
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
5000721 .oooeeeeeee CORAL GABLES ........eevvvveeiiiiiiiiiieenns fevvvvvvvvnnnnnen Fla s s s 08/18/2022 ... feuuneeeiinn e [ 182,832 133
5000722 .... DELRAY BEACH ...coeeeiiieiiiiiiiieceiieeeees fevveeevveeeeeee Fla s i s 08/18/2022 ... .. 180,045 |.... .. 157 |...
5000723 . . |HAINES CITY .. ...08/18/2022 151,686 |.
5000724 .... BALTIMORE ....ovnniiiiiiiiiiiis fevvevvvvevseeneee e e s v 08/18/2022 ... ... 139,473 |....
5000725 .... FREDERICKSBURG ......evvvvvvvvvvnnnnnnnnnnns fervvvvnnnnnnnnnns VA s s s 08/18/2022 .... .. 136,3% |....
5000726 . CONROE ...08/18/2022 114,646 |.
5000728 .... PHILADELPHIA D T O IR 08/18/2022 .... .. 109,198 |....
5000729 PHILADELPHIA ..o feveeeeiieeeeeee Phiciiiiiiiiiiiies s i o, 08/18/2022 ...u.vvvvvviinns ciiiiiiiin |t 88,960
0299999. Mortgages with partial repayments 506,568,592 14,005 2,681,573 2,695,578 17,610,988
4006001 .... Chicago 04/22/2016 ... 08/26/2024 28,740,759 | e o e [ fe 24,407,702 .. 24,407,702 |....
4007590 . . |Durhanm .. ...07/16/2024 ..08/30/2024 .. .4,000,000 |.
4007610 ... Houston ... 08/14/2024 ... 09/09/2024 .2,000,000 |....
0399999. Mortgages disposed 24,740,759 30,407,702 30,407,702
0599999 - Totals 588,365, 149 13,213 2,681,573 2,694,786 86,928,946 104,506, 258 (33,676) (33,676)
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

1 2 Location 5 6 7 8 9 10 11 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BGH3J0-RQ-3 ......... |BLACKSTONE TACTICAL OPP FD II .... .| BLACKSTONE TACTICAL OPPORTUNIT .. ....01/26/2015 ...
BGH55K-0G-0 . ..|JLC INFRASTRUCTURE FUND | L.P. DIRECT FUNDING ... ..08/10/2017 .
BES1L3-63-5 .........| OCEANSOUND PARTNERS FUND LP . OCEANSOUND PARTNERS FUND, LP ..02/14/2020 .
BES20S-94-3 ......... | PENDULUM OPP PRGRM VEHICLE | .. ...| PENDULUM OPPORTUNITIES LLC .... . |....07/13/2021 ...
BES2MJ-MH-8 .........| VIEWPOINT VENTURES FUND | LP .. ...] VIEWPOINT VENTURES FUND .. . |-...01721/2022 ...
BES3PP-P7-8 .........|BHARCAP PARTNERS |1 LP . ...|DIRECT FUNDING ..|....03/08/2024 ... .4,
BES3NT-H6-3 ......... OCEANSOUND PARTNERS FUND LP .....iieeuuiieieinnninneeernnnnnnaernnnnnnnaes | oneeessssssnssseresnnnssessessnnnseeseensnnsenes foossnsesssrnnnnnssesd OCEANSOUND PARTNERS FUND, LP ......iieeveuiieiiimnnnnnnneernnnns Joernnnnes aeeeeees 0171072024 L[ s [ereerenaeeeeenes 2,257,783 |.uuueeeeeunnunnneeennnunnaaee Jornnnaseeennnnnansaennnnnnaes Joennnnnseeennnnnnnaeeees
1999999. Joint Venture Interests - Common Stock - Unaffiliated 22,191,650 XXX
BES1Q1-0E-6 ......... [NGS TE HOLDOO 2020 LLC vovvevvoveseseesscesessesessesnesseseessenees | | [NGS TE HOLDOO 2020 LLC eovvoveoveseesseeseeseenesnesneenes [ Iz A R PR R R
2599999. Joint Venture Interests - Other - Unaffiliated 127,146 XXX
BESONT-NUS ......... [PINEBRIDGE PRIVATE CREDIT RATE .....vvvoeresessessessssemesseseeseess | eeoseessoseosseseesesseesessesssssssssssssees [oooieieind) [DIRECT FUNDING oo s seeseseeeeeeeeneeneeneas [ e, IRZIZ N A D A P P 0.000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 8,767 XXX
6099999. Total - Unaffiliated 22,327,563 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 22,327,563 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 19 20
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 Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | ment
Identification Name or Description tate Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal Disposal | Income
BGH3J0-RQ-3 ..... BLACKSTONE TACTICAL OPP FD |1 . New York . ... | DIRECT FUNDING ....01/26/2015 ...|....08/06/2024 ...|........ 23,075 |... .. JUT IO 23,075 |........ 23,073 |... e (2 1,115
BES20S-94-3 ... PENDULUM OPP PRGRM VEHICLE | .. . .| PENDULUM OPPORTUNITIES LLC ... veen |-...07/13/2021 ...]....07/10/2024 ...]....... 147,388 |[... P F 147,388 |....... 147,387 |...
BES3NT-H6-3 ..... OCEANSOUND PARTNERS FUND LP .......cccevuieeeens DIRECT FUNDING ....oeeevvninaeeennniiaaeees ...01/10/2024 ...]....07/31/2024 ...].... 3,026,098 [.....ccevuuiiies Joommmmnnnnnennnn fooreereniiiine o foorei e s 3,026,098 |.... 3,026,098
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,196,561 3,196,561 3,196,558 (3) 571,952
BES1Q1-0E-6 ..... |NCS TE HOLDCO 2020 LLC .....eoeevvvnnnaraeennnnnns | .......................................................... Capital Distribution ......ccccoeevieennnnnns ....05/07/2020 ...J....07/22/2024 ...|....... 127,147 [ | oo | o e [ 127,147 |....... 127,147 [ e oo e 127,147
2599999. Joint Venture Interests - Other - Unaffiliated 127,147 127,147 127,147 127,147
BGH4J0-CD-6 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST ...... .| DIRECT FUNDING ... ....04/12/2016 ...|....07/31/2024 ...|....... 179,301 |... VT S 179,301 |....... 175,166 |oeevveeeeeeeenn feeeeeen (4,135)] (4,135).... 3,288,675
BGH4J0-CD-6 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST ...... .| DIRECT FUNDING ... ....04/12/2016 ...|....09/30/2024 ...|.... 2,841,609 |... e |oee. 2,841,600 |.... 2,841,609 ...
BGH4PY-1Z-8 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... .| DIRECT FUNDING ... ....07/06/2016 ...|....07/31/2024 ...|....... 259,306 |... JUT FOU 259,306 |....... 259,306 |...
BGH4PY-1Z-8 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... .| DIRECT FUNDING ... ....07/06/2016 ...|....09/30/2024 ...|....... 758,331 |... P F 758,331 |....... 758,331 ...
BGH4R3-Y5-4 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 3 ... .| DIRECT FUNDING ... ....08/26/2016 ...|....07/31/2024 ...|.......202,180 |...
GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 3 ... .| DIRECT FUNDING . ....08/26/2016 . .09/30/2024 .. .591,270
KKR 2012-1A B 13.318% 07/15/30 .... . . | Paydown ....08/07/2014 . .07/15/2024 ..
LENDBUZZ AUTO 2023-RES  0.000% 12/21/30 ... . | Paydown .. ... 12/22/2023 ...|....09/16/2024 ...|....... 473,200 |...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BESOWT-NU-9 ..... PINEBRIDGE PRIVATE CREDIT RATE ........eeeeeee .| DIRECT FUNDING ... ....11/27/2018 ...|....09/12/2024 ...|........ 50,311 |... ... 4,810
87289B-AH-7 ..... |TCP DLF VIII 2018 CLO SUB EQ 0.000% ... . | Paydown ....12/20/2021 . .07/31/2024 .. .
04015X-AN-2 ..... |ARES CLO LTD SERIES 14 31RA CLASS SUB 14 ... . | Paydown ....12/20/2021 . .07/01/2024 .. 1,693,976 . 154,531
056820-AC-7 ..... BAIN CAPITAL CREDIT CLO LTD SERIES 18 2A ... .| Paydown .. ....12/20/2021 ...|....07/19/2024 ...|....... 352,484 |... R FO 25,141
09626F-AE-1 ..... BLUE MOUNTAIN LTD 0.000% 07/20/26 ....... . | Paydown .. ....06/02/2014 ...|....07/22/2024 ...|........ 26,052 |...
12560D-AC-2 ..... CIP VITI PRIVATE EQUITY BACKED SUB 0.0 ... .| Paydown .. ....09/24/2020 ...|....07/15/2024 ...|. e O )
26251G-AC-9 ..... DRYDEN SENIOR LOAN FUND SERIES 18 611 CL ... . | Paydown .. ....12/20/2021 ...)....07/17/2024 ...)..... 159,287 [ooeeeieeiiiiiiie e oo e e e s
36320N-AE-6 ..... GALXY 2015-19A COMB SERIES 2015-20A CLAS ... .| Paydown .. ....05/20/2015 ...|....07/20/2024 ...)....ee 39,592 [ooeiiiiiiiiiiins i [ e [ e [
42087E-AC-1 ..... HAYFIN KINGSLAND VIII LTD SERIES 18 8A C ... . | Paydown .. ....12/20/2021 ...)....07/26/2024 ... ... 285,676 [.ooeeeeeneiieee Joeneeeeeeenn oo e o e [
48250K-AC-5 ..... KKR FINANCIAL CLO LTD SERIES 11 CLASS SU ... .| Paydown .. ....12/20/2021 ...|....07/16/2024 ... ..o 18,429 [ooiiiiiiiiiiins v [ e [ e [
482521 -AE-7 KKR FINANCIAL CLO LTD SERIES 21 CLASS SU ... . | Paydown .. ....12/20/2021 ...)....07/15/2024 ... |..... 168,674 [.ooeeeeeniiiie | oo e e e [
55954Q-AE-2 MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... . | Paydown ....12/20/2021 . .07/22/2024 .. 711,224 ).
G7340A-AA-2 ..... |RACE POINT CLO LTD SERIES 2016-10A CLASS ... . | Paydown ....12/20/2021 . .07/25/2024 .. .. 453,412 |.
82811Q-AC-3 ..... [SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... . | Paydown ....10/13/2020 . .07/22/2024 ..
82811C-AC-4 ..... SILVER ROCK CLO LTD SERIES 23 3A CLASS S .... . | Paydown .. ....12/20/2023 ...|....07/22/2024 ...|....... 843,948 |...
BES3JS-QT-0 ..... CV HCS RATED FEEDER LP . .| DIRECT FUNDING ... ....11/06/2023 ...|....07/12/2024 ...|....... 763,208 |...
BGH530-RN-2 ..... PDFNI 2017 .| DIRECT FUNDING ... ....06/09/2017 ...|....07/31/2024 ...|....... 104,439 |[...
BGH530-RN-2 ..... PDFNI 2017 .| DIRECT FUNDING ... ....06/09/2017 ...|....09/30/2024 ...|....... 462,915 |... )
BGH523-TA-3 ..... PDFNI 2017 LLC INTEREST 4 ... .| DIRECT FUNDING ... veee |--..05/09/2017 ...|....09/30/2024 ...|....... 659,999 |....ceeirriiiins Jermmnniieeeennn feeereeeenniees Jeeeeneeeeeenn feeeeeeeeis e [0 659,999 |l 659,999 A .
118381-AC-6 ..... BUCKHORN PARK CLO LTD SERIES 19 1A CLASS ... | tieerriiiiiiiiiiiiiiiiiiiiiieiniiins |oveiiieeee ceeeenanns Paydown .....ooiiiiiiiiiin e ....12/20/2021 ...|....07/18/2024 ...]........ 16,446 [ o fovvviiins Joveiinnniiiiins foviiiines Joveennneiiiinnns e, 16,446 |l 16,446 oo o foniiiiiins o, 1,403
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 12,075,184 12,075,184 [ 12,107,074 31,889 31,889 6,457,650
6099999. Total - Unaffiliated 15,398,892 15,398,892 15,430,779 31,886 31,886 7,156,749
6199999. Total - Affiliated
6299999 - Totals 15,398,892 15,398,892 15,430,779 31,886 31,886 7,156,749
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38384D-N-4 .......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 ......ccevuunieeeerieieeeeemnneeeeemnneeeeennnnneeeeennn | cevevnnnninnens Jonnid 09/01/2024 ..... Interest Capitalization ........cooeeeiiiiiiiiiiie e e e e e e e e e eenne [oeeeeernne e e e e e e e rnnnaaes [ereeennn e e 3,922 | 3,922 |... 1.A ...
91282C-LC-3 ......... US TREASURY N'B  4.000% 07/31/29 ....ccevvunniiiiiiiiiiniiiiiiineeecceiin e eccrvineeecnnnieeenenns | eeeeeennnnneees fonnid 08/19/2024 ..... CITADEL SECURITIES INSTITUTION .. ....10,116,406 |. ....10,000,000 ...
91282C-LD-1 ......... US TREASURY N B 4.125% 07/31/31 ....iiiiirineeeeernnniaseeennnnnaseernnnnnaseenrnnnnassenrnnnnnsseenne | seeeeenssnnnnes |oennns 08/23/2024 ..... CITADEL SECURITIES INSTITUTION .....ieeeuuuunsseennnnnnasaeennnnnsaennnnnnseennnnnnnssennnnnnssseernnnns [reeennnnnsssernnnnnsssesnnnnnnereee Joerennnssseernnnnnseees 5,128,516 |eevvuuaeiieiinninns 5,000,000
0109999999. Subtotal - Bonds - U.S. Governments 15,248,844 15,003,922
31320T-FB-1 ......... FHLMC POOL SD5562  5.500% 05/01/54 ...eveeneeeeeeieeeeeeeee e e e eee e e eenne e e eeenen e e eennnes | oevvvnnniinnnns Joennid 07/25/2024 ..... CIT Group Holdings Inc. ........... 2,206,335 [...ccevrnnnarieeinnnnns 2,217,077 |...
3133ER-UZ-2 ......... FEDERAL FARM CREDIT BANK  5.400% 09/26/ ...eevvnviiiiiiiiniiiiiiiiiiniiiiiiiinsesrrniinnesnnnnnnees | eeeeeenninneens fonnid 09/20/2024 ..... DAIWA CAPITAL MARKETS AMERICA ....uuiiiiiiiiniiiiiiiiis s e e ereii e s e rnsi s s s nnnnis e sennnns oeernnninnesrnnnnnsnssnnnninnnees i, 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |...
3136B2-7H-9 ......... FANNIE MAE SERIES 2018 72 CLASS ZB 3.5 eereeiiiieceeiiieeeeeeeeeeeeeeeene e eeernneeeeennnnnees | cevvvinniinnnns Jeennid 09/01/2024 ..... Interest Capitalization ... 6,897 |
3136BR-GB-7 ......... FANNIE MAE SERIES 2024 9 CLASS GZ = 5.50 .....ccevvuniiiiiiriiiiiiiiiiininnciniinseesciniinneennnnnn | eeeeeenniineens fonnnd 09/01/2024 ..... Interest Capitalization ... 38,687 |
3137HA-DG-8 ......... FREDDIE MAC SERIES 5329 CLASS JZ = 6.000 .....ccevvmumieeeemniieeeeenniieeeeeenneeeeeennnneeeeenns | cevvvvnnninnnns Joennid 09/01/2024 ..... Interest Capitalization ... 25,202 |.
3137HA-GE-0 ......... FREDDIE MAC SERIES 5330 CLASS ZA  6.000 ........vviiiiirnnniiriiiiiiiieicriineeecrvnieeeeennnnes | eeeeeennnineens fonnid 09/01/2024 ..... Interest Capitalization .........cceeiiiiiiiiiiiiiiiii s o [ 3,981 |.
3137HA-K6-2 ......... FREDDIE MAC SERIES 5338 CLASS CZ  6.000 ......cevuuuereeemnnneeeeemnnneeeeeennnnaeeeernnnnaeeeeennnns | cevvvvnnninnnns Jonnid 09/01/2024 ..... Interest Capitalization L 21,731 .
3137HA-LL-8 ......... FREDDIE MAC SERIES 5333 CLASS LZ = 6.000 .......cevuuviirimrnnnniiiiiiiiniiniinninenenrnniineesennnns | ceeeeennnnneens fonnidd 09/01/2024 ..... Interest Capitalization ... 10,531 |.
3137HA-RC-2 ......... FREDDIE MAC SERIES 5348 CLASS HZ = 6.000 ......cevuuueeeeemnnnereeemnnneeeeernnnnaeeeernnnneneeeennnns | cevvvnnnninnnns Jonnid 09/01/2024 ..... Interest Capitalization ... 7,884 |
3137HB-XZ-2 . ..| FREDDIE MAC SERIES 5386 CLASS HZ ~ 5.500 . 09/01/2024 Interest Capitalization 21,102 |.
31418F-BM-8 . ..|FHLMC POOL MA5443  5.000% 08/01/54 .. 07/25/2024 MORGAN STANLEY & CO .. .. 487,930 |.
34074M-8G-9 . ..| FLORIDA ST HSG FIN CORP REVENU SERIES 6 09/05/2024 Raymond James & Associates . ..100,000 |.
34074M-8H-7 ......... FLORIDA ST HSG FIN CORP REVENU SERIES B ....eenneeeeeeniaeeeernnnaeeeernnneeeeemnnneeeeennnnnneeees | ceeevnnnninnnns Jonnnd 09/05/2024 ..... Raymond James & Associates .... 100,000 |.
35563C-AK-4 ......... FREDDIE MAC MILITARY HOUSING B SERIES 20 ......ccevvniiiiiirniiiiiiiiiiniinciniinnnenciniineeennnnns | eeeeeenniinenes fonnnd 09/20/2024 ..... D.A. DAVIDSON & CO. .. .. 246,970 |.
35563C-AN-8 ......... FREDDIE MAC MILITARY HOUSING B SERIES 20 .....ccevuusieermrnuaneeennnnnasreernnnnnsseernnnnanseeennnns | seeeeennnnnnnns Joennns 09/20/2024 ..... D.A. DAVIDSON & CO. .. ... 54,273 |.
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,337,523 8,059,092
000112-AA-0 ......... ASK FUNDING SERIES 2005-A  3.680% 04/10 ....eeuuiieeeeiiieeeeemnnieeeeeennneeeeeernneeeeeeennneeee | eevevnniiinnnns Jonnid 05/15/2024 ..... Various 2,201,314 oo 10,423,348
000112-AB-8 ......... ASK FUNDING SERIES 2006-A  3.790% 11/10 ...evvviiiiiiiiiiiiiiiiiniiiciiineeecviineeecvvnineeees | eeeeeenniieeees fonnnd 05/15/2024 ..... Various 9,558,477 |. ... 46,252,669 |...
010392-FU-7 ......... ALABAMA POWER CO SERIES 20 A 1.450% 09 ..eeevreeeeeeeeiieeeeeeeene e e eeenn e e e eeenne e eennnnes | cevvvnnnnnnnns Jeennid 08/27/2024 ..... GOLDMAN SACHS & €0 . ..eeeeeeei e e e e eeee s e e e eeme e e e e e e e e e e eemn s e e e eennnseeeeennnnseeeennnnnnees reeennnnaaeeeennnnnneeeennnnnnerees Joemmnnaanreennnnnannees 3,063,096 |..evvuuneiiernnninns 3,600,000 |...
02352B-AA-3 ......... AMENTUM ESCROW CORP SERIES 144A  7.250% ...eevvvnniiiiiiiiiiiiiiiiinieeciniieeeernninsssnnnnines | eeeeeennninenns fonnidd 07/30/2024 ..... J.P. MORGAN SECURITIES, LLC ...
025676-AN-7 ......... AMERICAN NATIONAL GROUP  5.750% 10/01/2 ...oeeeeeiieeeeeieeeeeeeeeeeeeeeeeenene e e eennneeeeennnns | cevvviniiinnnns Joennid 09/25/2024 ..... WELLS FARGO SECURITIES, LLC ... N
03040W-AX-3 ......... AMERICAN WATER CAPITAL C = 3.450% 05/01/ .evvvuniiiiiiiiiniiiiiiiiineesciiiineeereniineesnnnnnnees | eeeeeennnineees fonnid 09/17/2024 ..... GOLDMAN SACHS & CO ... .. 14,613,087 |. . .
036752-AM-5 ......... ELEVANCE HEALTH INC ~ 3.125% 05/15/50 ...eeeeveeneieeeneiieeeeeeneeeeeeeeeeeeeeeenneeeeeennnnneee | oevvvnnniinnnns Joennid 09/11/2024 ..... GOLDMAN SACHS & CO ... 2,152,860 |eevvuniiieininiens 3,000,000 |...
036752-AN-3 ELEVANCE HEALTH INC  2.250% 05/15/30 ....eevvvvnniiiiiiiiniiiiiiiineesciriinneereninnesnnnnnnees | eeeeeenniineees fonnidd 09/17/2024 ..... GOLDMAN SACHS & CO ... 2,515,772 |oveeiiiiiiiiiiis 2,800,000 |...
036752-AS-2 . ..|ANTHEM INC ~ 3.600% 03/15/51 ........... 09/17/2024 GOLDMAN SACHS & CO . 17,988,566 |. .23,300,000 |.
036752-AV-5 . ..| ELEVANCE HEALTH INC  5.350% 10/15/25 .. 09/11/2024 GOLDMAN SACHS & CO 4,888,000 |.
036752-AZ-6 . ..| ELEVANCE HEALTH INC ~ 5.375% 06/15/34 .. 09/17/2024 GOLDMAN SACHS & CO
036752-BA-0 . ..|ELEVANCE HEALTH INC  5.650% 06/15/54 .. GOLDMAN SACHS & CO
047649-AA-6 . .| ATKORE INC SERIES 144A  4.250% 06/01/31 . WELLS FARGO SECURITIES, LLC
054982-AA-1 BACKCAST SPECTRA ARTICOM ~ 9.551% 11/03/ ...oviiiviiiiiiiiiiiiiiccciineeccciieeeecvvineeeennn | eeeeeennieeens fonnid 09/23/2024 ... BCAST 2022-A ISSUER LLC
05523U-AP-5 ......... |BAE SYSTEMS HOLDINGS INC ~ 3.850% 12/15/ ..eeerreeieeeieeiiieeeeeeee e e ceeee e eeen e eeennes | eevvnininnennn [eeend 09/17/2024 ..... GOLDMAN SACHS & CO
05555M-AE-9 . .|BDS LTD SERIES 2024 FL13 CLASS B 144A ....uviiiiiiiiiiiiiiiiiiiececiiiiin v eesnnnnne | eeeeeeniiineees fonnnd 09/05/2024 ..... WELLS FARGO SECURITIES, LLC
05555M-AG-4 BDS LTD SERIES 2024 FL13 CLASS C 144A ..oeeeeeiieee e eeeee e eeeenn e eeeennn | cevvviniinnnns feennid 09/05/2024 ..... WELLS FARGO SECURITIES, LLC
05609J-AL-6 BXHPP TRUST SERIES 2021 FILM CLASS C 144 . .oeevniiiiiiiiiiiiiiieeccccieeccrineeccvniieeees | eeeeeennieeens ol 08/23/2024 ..... PERFORMANCE TRUST CAPITAL PART ..
056130-AA-8 BX TRUST SERIES 2024 AIR2 CLASS A 144A ...oeeieiiiieie e eeeee e eennnneeeenne | cevvviniiinnnes feennid 09/12/2024 ..... WELLS FARGO SECURITIES, LLC ...
05613R-AE-8 . .| BSPRT ISSUER LTD SERIES 2024 FL11 CLASS 09/16/2024 Barclays Capital ...
06051G-GZ-6 . ..|BANK OF AMERICA CORP  3.366% 01/23/26 . 09/17/2024 GOLDMAN SACHS & CO
06051G-HQ-5 . .| BANK OF AMERICA CORP SERIES MTN ~ 3.974% . 09/17/2024 GOLDMAN SACHS & CO

060516-HU-6 . ..|BANK OF AMERICA CORP SERIES MTN
060516-Hz-5 . ..|BANK OF AMERICA CORP SERIES MTN
06051G-JA-8 ......... BANK OF AMERICA CORP SERIES MTN

4.078% .
2.496% .
4.083% ....

06051G-JF-7 ......... BANK OF AMERICA CORP SERIES MTN ~ 1.898% ....
06051G-JL-4 ......... BANK OF AVERICA CORP SERIES MTN ~ 1.922% ...
060516-J-2 ......... BANK OF AMERICA CORP SERIES MTN

09/17/2024
09/17/2024
08/21/2024
09/17/2024
09/17/2024
09/11/2024

GOLDMAN SACHS & CO
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...

GOLDMAN SACHS & 00 ..vveeeiiisttrieiiitteee e et ittt ettt ettt e e e

....................... 1,039,800

....................... 1,500,000

..... 1,800,000 ...
..... 3,300,000 |...
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06051G-JS-9 ......... BANK OF AMERICA CORP  1.734% 07/22/27 ...eeeeeeeeeeeeeeneee e eeeneee e eeenneeeeennnnes | cevvviniiinnnns Jennid 08/21/2024 ..... GOLDMAN SACHS & CO ... 1,515,072 [oeeeeieeiiiieeeeene 1,600,000 |...
06051G-KB-4 ......... BANK OF AMERICA CORP  2.972% 07/21/52 ...eviiiiiiiiiiiiiiiiiiieccciiin e ccnnineseennnns | eeeeeenniineees fonnid 08/21/2024 ..... L0 N ) RO KON 3777416 o 5,300,000 |...
06051G-KE-8 ......... BANK OF AMERICA CORP SERIES MTN  1.530% ...eeeeeeeeeeeeeeniieeeecemnneeeeeeenne e e eeennieeeeeennn | cevvvnnninnnns Joennid 09/17/2024 ..... GOLDMAN SACHS & €0 .. eeeeeeeieeeeeeee e e e e eeene e e e e e e e e e e eenn s e e e eennns e e e eennnnseeeennnnnnaes eeeennnnaseeeennnnnneeeennnnnnerees Joermnnaaereemnnnnannees 2,775,388 |oeeveeeeieeinnniaens 2,800,000 |...
06051G-LU-1 ......... BANK OF AMERICA CORP  5.872% 09/15/34 .....coiiiviiiiiiiiiiiiiiicciiineecccii e eccvnineeeennnns | eeeeeennineees fonnnd 09/17/2024 ..... L0 N ) RSP RPN 2,496,880 |...ovvuniiiiiiiiinnnns 2,300,000 |...
06051G-MA-4 .......... BANK OF AMERICA CORP  5.468% 01/23/35 .....ccceeereieieeieniieeeeeenne e eeennie e e e eennneeeeeennnes | ceevvnnnninnnns Jennid 09/11/2024 ..... GOLDMAN SACHS & 0 .. eeeeetieeeeeeene e e e eeene s e e e eenne e e e e eene e e e e ennna s e e e eennnnnneeeennnnnnes [oeeernnnnnereermnnnaneeernnnnnnenee Joeeennnnneeeeennnnnnees 4,783,282 |oeiiiiiiiiiiiiiiins 4,566,000 |...
06051G-MB-2 ......... BANK OF AMERICA CORP SERIES MTN  5.425% ....euvviiiiiiiiiiiiiiiiiicccciiineecceiineeecvvnieeees | eeeeeenniieeens fonnid 09/17/2024 ..... GOLDMAN SACHS & CO ... R 3,300,000 |...
06405L-AC-5 ......... BANK OF NEW YORK MELLON SERIES MTN = 5.2 iieereiieieeeiieeeeeeeee e eeeenne e eeennne e eeennnnes | evvvvininnnnns Jeennid 09/17/2024 ..... GOLDMAN SACHS & CO ... 2,800,392 |eereieieeinneees 2,800,000 |...
06406R-AW-7 ......... BANK OF NY MELLON CORP SERIES MTN  1.80 ...ccevvniiiiiiiiiiiiiiiiinieeccriineeccreiineeeccnnnins | eeeeeenniieeens fonnnd 09/11/2024 ..... GOLDMAN SACHS & CO ... .. 11,059,845 |. .. 13,044,000 |...
06406R-BJ-5 ......... BANK OF NY MELLON CORP  6.185% 07/24/26 .......eeuuieeeeeeeeiaeeeeeenniieeeeeennneeeeeeenneeeeeennnns | cevvviniiinnnes Jeennid 09/17/2024 ..... GOLDMAN SACHS & CO ...
06406R-BM-8 . ..|BANK OF NY MELLON CORP  5.834% 10/25/33 . 09/11/2024 GOLDMAN SACHS & CO ...
073879-T2-4 . ..| BEAR STEARNS ASSET BACKED SEC SERIES 200 . 09/25/2024 Interest Capitalization
075887-CK-3 . ..| BECTON DICKINSON CO  3.794% 05/20/50 . 08/27/2024 GOLDMAN SACHS & CO ...
09062X-AF-0 ......... BIOGEN INC  4.050% 09/15/25 ....eeeeeeiieeeeeeeeeeeeeen e e eeen e e e eeene e e eennne e e eennnnnees | cevvvinniinnnes Jonnnd 09/11/2024 ..... GOLDMAN SACHS & CO ... . .
09062X-AG-8 ......... BIOGEN INC  3.150% 05/01/50 ...cevvenniiiiiiiiiiiiiiiiiie e ervni e eennnaeeeeennn | eeeeeennnnneees fonnid 09/11/2024 ..... L0 RO RO D0 o B £ T FE . 7,500,000 |...
09062X-AH-6 ......... BIOGEN INC  2.250% 05/01/30 ...ceeeereeeeeeemenneeeeeenniaeeeeennnaeeeerennneeeeennnneeeeennnnnneeees | sevevnnniinnnns Jonnid 09/11/2024 ..... GOLDMAN SACHS & €0 .. eeeeeeeeeeeeeeene e e e e eene e e e e ee e e e e eeens e e e e ennn s e e eennnnnneeeennnnnnes [oeeernnnnnneeermnnnaneeernnnnnnenes [reeennnnneeeeennnneenes 4,871,288 | 5,484,000 |...
09062X-AK-9 ......... BIOGEN INC  3.250% 02/15/51 ...voiiiiiiiiiiiiiiiiiiie e cevni e ecnnnanees | aeeeeenniineees fonnid 09/11/2024 ..... L0 N N R RPUPPPPRD~ 8. 1~ X | I EO . 3,500,000 |...
09247X-AT-8 ......... BLACKROCK INC ~ 4.750% 05/25/33 ......eeeeeeeeeiieeeeeenneeeeeeenne e e eeeenn s e e e eennneeeeeennnnneneees | oevvvnnnninnens Jonnid 09/11/2024 ..... GOLDMAN SACHS & €0 .. eeeeetie e e e eeene e e e eeene s e e e e e e e e e eenae s e e e ennna s e e eeennnnnneeeennnnnnes [oeeernnnnnnreeennnnaaneernnnnnnnees [reernnnnneeeeennnnnnees 2,074,700 |oeeiiiiiiiiiiiiiinnes 2,500,000 |...
096817-AJ-0 ......... BOCA COMMERCIAL MORTGAGE TRU SERIES 2024 ... 08/07/2024 ..... CIT Group Holdings INC. ...ciiiiiiiiiiiiiiiiiiii i srenes [orrrrrninrerrrnee s [evrneninnnneennnnen 2,992,499 |, 3,000,000 |...
103730-BG—4 ......... BP CAP MARKETS AMERICA  3.000% 02/24/50 .... 09/11/2024 ..... GOLDMAN SACHS & CO . .... 10,500,000 ...
10373Q-BN-9 BP CAP MARKETS AMERICA  2.772% 11/10/50 .... 09/11/2024 ..... GOLDMAN SACHS & CO ... 5,998,900 |..eevvuniiiiiininnnnns 9,000,000 |...
103730-BP-4 . ..|BP CAP MARKETS AMERICA  2.939% 06/04/51 . 09/11/2024 GOLDMAN SACHS & CO 3,088,800 |. 4,500,000 |.
103730-BQ-2 . ..|BP CAP MARKETS AMERICA  3.379% 02/08/61 . 09/11/2024 GOLDMAN SACHS & CO 6,375,330 |. 9,000,000 |.
103730-BS-8 . .| BP CAP MARKETS AMERICA ~ 3.001% 03/17/52 . 09/11/2024 GOLDMAN SACHS & CO 3,125,205 |. 4,500,000 |.

103730-BZ-2 .
103730-CA-6 . .
114259-A0-7 .........
114259-AX-2 .........
114259-AY-0 .........
12189L-AN-1 .........
12189L-BF-7 .........
12189L-86-5

12189L-BH-3 .
12189L-BL-4 .
12433C-AE-5 .
12595K-AC-5 .
12598F-AC-3 . .
126408-HS-5 .........
14307@-AA-7 .........
14687V-AG-7 .........
15675C-AC-9 .........
15678E-AG-3 .........
164737-AB-4 .........
164787-AC-2 .........
166764-BL-3 .........
166764-BZ-2 .
166764-CA-6 .
173098-AH-3 . .
18271#-AA-8 .........

..|BP CAP MARKETS AMERICA ~ 4.970% 10/17/29 .
.|BP CAP MARKETS AMERICA  5.227% 11/17/34 .

..|BURLINGTN NORTH SANTA FE ~ 2.875% 06/15/ .
..|BURLINGTN NORTH SANTA FE  5.500% 03/15/ .
..|BX TRUST SERIES 2024 AIRC CLASS C 144A ....
.. | CREDIT SUISSE MORTGAGE TRUST SERIES 2017 .
.|CP1 CG INC SERIES 144A 10.000% 07/15/29 .

..| CHEVRON CORP  2.978% 05/11/40
..| CHEVRON CORP  3.078% 05/11/50 ..
.| CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .

BROOKLYN UNION GAS CO SERIES 144A  4.27 ....
BROOKLYN UNION GAS CO SERIES 144A  6.38 ....
BROOKLYN UNION GAS CO SERIES 144A  6.41 ...
BURLINGTN NORTH SANTA FE ~ 4.150% 04/01/ ....
BURLINGTN NORTH SANTA FE  3.050% 02/15/ ...
BURLINGTN NORTH SANTA FE  3.300% 09/15/ ....

CSX CORP  3.800% 04/15/50

CARLYLE CREDIT OPPORTUNITIES N 5.000%
CARVANA AUTO RECEIVABLES TRUST SERIES 20 ...
CERBERUS SERIES 2023 3A CLASS B 144A 8 ...
CERITY PARTNERS EQUITY HOLDING 75.000%
CHERRY SECURITIZATION TRUST 20 SERIES 20 ....
CHERRY SECURITIZATION TRUST 20 SERIES 20 ....
CHEVRON CORP  2.954% 05/16/26 ...

CLARUS CAPITAL LLC  7.767% 09/30/31

09/11/2024
09/11/2024
08/21/2024
08/21/2024
09/11/2024
09/17/2024
09/11/2024
08/21/2024
07/23/2024
09/27/2024
09/30/2024
08/27/2024
08/08/2024
07/10/2024
08/19/2024
09/30/2024
09/25/2024

...00/25/2024
...09/11/2024

08/27/2024
09/17/2024
08/25/2024
09/30/2024

GOLDMAN SACHS & CO
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...

WELLS FARGO SECURITIES, LLC
CSLAC GA - G1001 - SEC ...
JEFFERIES GROUP, INC
GOLDMAN SACHS & CO
DIRECT FUNDING
SANTANDER INVESTMENT SECURITIE ..
DLIC GA DLIM Mgd. - Sec. .
DIRECT FUNDING
Barclays Capital ...
Barclays Capital ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...
Interest Capitalization
DIRECT FUNDING

..... 2,199,861 |.
...4,793,999 |.
2,388,690 |.
. 11,468,115 |
..... 4,072 |.
.. 39,759,662 |.

..... 2,200,000 |...
..... 4,888,000 |...
3,000,000 |.
. 15,300,000 |
..... 4,072 |.
.. 39,759,662 |...
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18271#-AA-8 ......... CLARUS CAPITAL LLC  7.767% 09/30/31 «ereeeeeeeeeeieeeeeeeie e eeene e e eeenn e e e eennn e eeennn | cevevnnniinnnns Joennid 09/30/2024 ..... Interest Capitalization ........cooeeeiiiiiiiiiiii e e e e e e e e eene [eeeeeeernne e e e rn e e ennnaes [ereeerne e 5,278,147 |oeereeiieeeiieee 5,278,147 |... 2BPL .o
18271#-AB-6 ......... CLARUS CAPITAL LLC  7.503% 09/30/31 ....cevvvriniiiiiiiinieeiiiiinee e ccriie e ecvnnn e scennineeees | aeeeeennninenes fonnnd 09/30/2024 ..... DIRECT FUNDING .. 13,253,221 |. .. 13,253,221 |...
18271#-AB-6 ......... CLARUS CAPITAL LLC  7.508% 09/30/31 ...eeeemeeeeeeeennieeeeeemnneeeeeennneeeeeeenneeeeeennnneeees | oeevvnnnninnnns Jonnnd 09/30/2024 ..... Interest Capitalization .. 1,759,383 |.
18271#-AC4 ......... CLARUS CAPITAL LLC 10.000% 09/30/31 ..evvveniiiiiiiiniieiiiiineeeceniie e eevnnineeecnnniseenenns | aeeeeennnineens fonnid 09/30/2024 ..... DIRECT FUNDING 8,719,017 |. .
18271J-AE-2 ......... CLARUS CAPITAL FUNDING LLC SERIES 2024 1 ...eeeeeeeieiieeeeeeeie e eeeen e e eeenn e e eeennneeeee | ovvvvininnnnns Jeennid 09/17/2024 ..... WELLS FARGO SECURITIES, LLC ... .... 36,248,094 |. .... 36,249,000 |...
18271J-AF-9 ......... CLARUS CAPITAL FUNDING LLC SERIES 2024 1 ...evuvniiiiiiiiiiiiiiiiiieeeccniineeecnnineeecnnnineeees | eeeeeenninnenns fonnnd 09/17/2024 ..... WELLS FARGO SECURITIES, LLC ... .. 11,273,331 | ....11,611,000 |...
209111-FW-8 ......... CON EDISON CO OF NY INC  3.700% 11/15/5 oeeeeeeeeeeiee e e eeene e eeee e eeeennneeeee | evvvviniinnnns feennid 08/27/2024 ..... GOLDMAN SACHS & CO ... 742,480 |eeeeeeeeeeiiiees 1,000,000 |...
209111-FY-4 ......... CON EDISON CO OF NY INC SERIES 20B 3.9 ...ceevvveniiiiiiiiiiieiiiiineeeccenieeeeennnineeecennnnns | eeeeeennnineees fonnid 08/21/2024 ..... L0 N RSP RUPPPRRRY 397 1t -1s1) B EO . 5,000,000 |...
209111-GC-1 ......... CON EDISON CO OF NY INC  3.200% 12/01/5 ..eeerenieeeeieeeeeeeeeeeieeeeeeennee e eeeeenne e eeennnenees | eevvvnniiinnnns Joennid 09/11/2024 ..... GOLDMAN SACHS & €0 .. eeeeeteeeeeeene e e e eeene e e e e e e nne e e e eeenae e e e e ennn s e e e eennnnnneeeennnnnnes [oeeernnnnnereermnnnnaeeernnnnnnnnes Joeeennnnneeeennnnnnenee 1,077,915 | 1,500,000 |...
209111-GK-3 . ..| CON EDISON CO OF NY INC ~ 5.700% 05/15/5 . 08/21/2024 GOLDMAN SACHS & CO 1,000,000 |.
224044-CG-0 . ..| COX COMMUNICATIONS INC SERIES 144A 09/11/2024 GOLDMAN SACHS & CO 4,888,000 |.
224044-CL-9 .........[COX COMMUNICATIONS INC SERIES 144A 09/17/2024 GOLDMAN SACHS & CO 3,300,000 |.
224044-CN-7 . ..| COX COMMUNICATIONS INC SERIES 144A 09/17/2024 ..... GOLDMAN SACHS & €0 .. eeeeeee e e e eeene e e e e eene e e e e eenne e e e e eenae e e e e ennn s e e e eennnnnneeeennnnnnes [oeeernnnnnereermnnnaneeermnnnnneeee [reeennnnneeeeennnnneeeeel, T4, 432 |oiiiiiiiiiiiiiies 4,300,000 |...
224044-CN-5 ......... [ COX COMMUNICATIONS INC SERIES 144A 09/17/2024 ..... GOLDMAN SACHS & CO ...
224044-CR-6 ......... [ COX COMMUNICATIONS INC SERIES 144A 09/17/2024 ..... GOLDMAN SACHS & CO ...
224044-CS-4 ......... [ COX COMMUNICATIONS INC SERIES 144A 09/17/2024 ..... GOLDMAN SACHS & CO ...
224044-CU-9 ......... [ COX COMMUNICATIONS INC SERIES 144A 09/17/2024 ..... GOLDMAN SACHS & CO ...
224044-CV-7 ......... COX COMMUNICATIONS INC SERIES 144A 08/21/2024 ..... GOLDMAN SACHS & CO ... .
233331-AY-3 ......... DTE ENERGY CO  2.850% 10/01/26 09/17/2024 ..... GOLDMAN SACHS & CO ... 2,728,908 |.eeveeeiieeinniins 2,800,000 |...
233331-BK-2 DTE ENERGY CO  5.100% 03/01/29 .... 09/11/2024 ..... GOLDMAN SACHS & CO ... 5,622,5% |......cceveiiiiiinnnnns 5,484,000 |...
233331-BL-0 . ..|DTE ENERGY CO  5.850% 06/01/34 . 09/17/2024 GOLDMAN SACHS & CO
23338V-AL-0 . ..| DTE ELECTRIC CO  2.950% 03/01/50 . 09/11/2024 GOLDMAN SACHS & CO
26441C-AS-4 . . |DUKE ENERGY CORP  2.650% 09/01/26 08/21/2024 GOLDMAN SACHS & CO

26441C-AT-2 .
26441C-CC-7 . .
26441C-CE-3 .........
26441C-CF-0 .
26442C-8J-2 ........
278865-BG-4 .........
278865-BJ-8 .........
278865-BN-9

278865-BP-4 .
288547-AU-6 .
20670G-AE-2 .
30015D-AA-9 .
337738-AT-5 . .
337738-AV-0 .........
337738-BI-9 .........
337738-BN-7 .........
33830J-AE-5 .........
36272L-AD-0 .........
36272L-BP-2 .........
36272L-CH-9 .........
370334-CP-7 .........
373334-KNI-0 .
37940X-AC-6 .
37940X-AE-2 . .
S7940X-AN-2 .........

.. | DUKE ENERGY CORP  3.750% 09/01/46
.| DUKE ENERGY CORP  4.850% 01/05/29

.. | DUKE ENERGY CORP  5.800% 06/15/54
. | DUKE ENERGY CAROLINAS ~ 4.950% 01/15/33 ..

..|ECOLAB INC ~ 5.250% 01/15/28 .....
..|ELLINGTON LOAN ACQUISITION TRU SERIES 20 .
..|ESSENTIAL UTLITIES INC ~ 3.351% 04/15/50 .
.. | EVERGREEN ACQCO TVI INC SERIES 144A
.|FISERV INC ~ 3.200% 07/01/26 .....

.| GEORGIA POWER CO  5.250% 03/15/34 ...

DUKE ENERGY CORP  5.450% 06/15/34 ...

ECOLAB INC ~ 2.125% 08/15/50
ECOLAB INC ~ 2.750% 08/18/55
ECOLAB INC ~ 2.700% 12/15/51

9. .

FISERV INC ~ 4.400% 07/01/49
FISERV INC ~ 4.750% 03/15/30
FISERV INC ~ 5.150% 08/12/34
FIVE GUYS FUNDING LLC SERIES 2023 1A CLA ....
GS MORTGAGE BACKED SECURITIES SERIES 202 ....
GS MORTGAGE BACKED SECURITIES SERIES 202 ...
GS MORTGAGE BACKED SECURITIES SERIES 202 ...
GENERAL MILLS INC ~ 3.000% 02/01/51 .

..| GLOBAL PAYMENTS INC
.| GLOBAL PAYMENTS INC

GLOBAL PAYMENTS INC

4.150% 08/15/49 ..
1.200% 03/01/26 ..
5.300% 08/15/29 ..

08/21/2024
08/21/2024
08/21/2024
09/17/2024
09/17/2024
09/17/2024
09/11/2024
05/25/2024
08/27/2024
08/08/2024
09/17/2024
08/21/2024
09/17/2024
09/17/2024
08/19/2024
09/17/2024
09/17/2024

...00/17/2024
...08/27/2024

08/27/2024
08/21/2024
08/21/2024
08/21/2024

GOLDMAN SACHS & CO
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
Interest Capitalization
GOLDMAN SACHS & CO ...

BNP Paribas ...
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
ROBERT W. BAIRD & CO INC .
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO ...

1,450,176 |.
1,045,860 |.
1,434,804 |.

4,355,800 |.
.. 16,688,427 |.
4,982,122 |.

3,472,828 |.
9,478,466 |.
342,820 |.
3,133,369 |.

3,249,840 |.
1,514,896 |.
1,840,212 |.

..800,000 |...
6,800,000 |...

5,000,000 |...
..16,379,000 |...
4,866,000 |...

..10,000,000 |...
3,475,000 ...
8,827,000 |...
500,000 |...
3,010,000 |.

4,000,000 |.
1,600,000 |.
..... 1,800,000 ...
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37940X-AR-3 ......... GLOBAL PAYMENTS INC ~ 5.950% 08/15/52 .. 08/21/2024 ..... GOLDMAN SACHS & €0 . .eeeeeeeieeeeeeee e e e e eeen s e e e e e e e e e eenn s e e e eennnseeeeennnnseeeennnnnnees reernnnnaseeeennnnnneeeennnnnaerees Joemnnnaaeneennnnnannees 1,087,040 [..oeveeeeiiieeeinnnnns 1,000,000 |... 2.CFE .oovennn
3795%E-AC-6 ......... GLOBE LIFE INC ~ 5.850% 09/15/34 08/20/2024 ..... BOFA SECURITIES INC ..uvieiiiiiiiieiciiiiie et s e eesni e srnnna s s nnnnnnnees [oeeernnnnnnnssrnnnnnnenennnnnnnees foevrnnnnnneeennns 2,993,970 |, 3,000,000 |...

38305#-AC-2 ......... GORILLA INVESTOR LLC 11.197% 03/15/27 ... 06/15/2024 ..... Interest Capitalization .. ... 20,241 |...
40171C-AC6 ......... GUGGENHE IM CORPORATE FUNDING SERIES 2024 . 09/27/2024 ..... CSLAC GA - G1001 - SEC ...

40518J-AA-T ......... HAH GROUP HOLDING CO LLC SERIES 144A 9 .... 09/17/2024 ..... BOFA SECURITIES INC ..

406216-BJ-9 ......... HALLIBURTON CO  4.850% 11/15/35 09/17/2024 ..... GOLDMAN SACHS & CO ...

437076-BS-0 ......... HOME DEPOT INC ~ 3.900% 06/15/47 ... 08/27/2024 ..... GOLDMAN SACHS & CO ...

437076-CD-2 ......... HOME DEPOT INC ~ 3.350% 04/15/50 ... 09/11/2024 ..... GOLDMAN SACHS & CO ... 500,000 |...

437076-CK-6 ......... HOME DEPOT INC ~ 2.750% 09/15/51 ... 09/11/2024 ..... GOLDMAN SACHS & €0 ..eeeeeeneiiiiee e ettt e e e e e e eiies [oreeeeeeeiiiie e e e e esireeeeeeeeins [eneeeeeeeeineeee.nnn 3,085,806 [ 4,500,000 |...
437076-CZ-3 . ..|HOME DEPOT INC ~ 5.150% 06/25/26 09/11/2024 GOLDMAN SACHS & CO 5,709,000 |.
437076-DE-9 . ..|HOME DEPOT INC ~ 4.950% 06/25/34 09/11/2024 GOLDMAN SACHS & CO

449590-AB-3 . ..| INFOGAIN CORP  6.750% 07/17/28 ... 07/16/2024 DIRECT FUNDING .....

45687V-AD-8 ......... INGERSOLL RAND INC  5.176% 06/15/29 09/17/2024 ..... GOLDMAN SACHS & CO ...

45687V-AF-3 ......... INGERSOLL RAND INC  5.450% 06/15/34 09/11/2024 ..... GOLDMAN SACHS & CO ...

461070-Al-4 ......... INTERSTATE POWER & LIGHT ~ 5.450% 09/30/ . 09/04/2024 ..... GOLDMAN SACHS & CO ...

46593D-AA-5 ......... JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... 09/17/2024 ..... J.P. MORGAN SECLRITIES, LLC ...

46593D-AG-2 ......... JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... 09/17/2024 ..... J.P. MORGAN SECURITIES, LLC ...

46593D-AV-9 ......... JP MORGAN MORTGAGE TRUST SERIES 2024 9 C .... 09/17/2024 ..... J.P. MORGAN SECLRITIES, LLC ...

46627M-EH-6 ......... JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... 12/01/2023 ..... Interest Capitalization

486618-AA-5 KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.950% 0 . 09/18/2024 ..... DIRECT FUNDING .. .. 18,585,000 |.

50203#-AA-4 . ..|LFS 2024A LLC  7.450% 04/15/38 .... 08/09/2024 DIRECT FUNDING 3,868,400 |.

50203#-AB-2 . ..|LFS 2024A LLC ~ 8.700% 04/15/38 ... DIRECT FUNDING .. ..509,000 |.

50205F-AA-2 . ..|LFS 2023A LLC SERIES 2023 A CLASS A 144A . GLAC - GA - Sec .... .(356,998) .

53161X-AA-9 . ..| OASIS SECURITISATION SERIES 2024 1A CLAS . ACADEMY SECURITIES INC. 2,999,531 |.

53161X-AB-7 . .| OASIS SECURITISATION SERIES 2024 1A CLAS . ACADEMY SECURITIES INC. 2,999,180 |.

548661-DZ-7 ......... LOWES COS INC ~ 3.000% 10/15/50 08/27/2024 ..... GOLDMAN SACHS & CO 1,345,080 |.

548661-EF-0 ......... LOWES COS INC ~ 4.450% 04/01/62 08/27/2024 ..... GOLDMAN SACHS & CO ...

58064L-AA-2 ......... MCGRAN HILL EDUCATION SERIES 144A  7.37 . 08/01/2024 ..... BOFA SECURITIES INC ..

581557-BV-6 ......... MCKESSON CORP  4.250% 09/15/29 . 09/11/2024 ..... GOLDMAN SACHS & CO ...

58933Y-AY-1 ......... MERCK CO INC  0.750% 02/24/26 .. 09/11/2024 ..... GOLDMAN SACHS & CO ... 4,651,680 |. .
58933Y-BB-0 MERCK CO INC ~ 2.450% 06/24/50 .. 09/17/2024 ..... GOLDMAN SACHS & CO ... 2,166,087 |...evveeeeeiiiaennn. 3,300,000 |...
58933Y-BE-4 . .|MERCK CO INC ~ 2.150% 12/10/31 .. 09/11/2024 GOLDMAN SACHS & CO 3,976,178 |. 4,566,000 |.

-|MERCK CO INC ~ 2.750% 12/10/51 ..

58933Y-BF-1 . . 08/21/2024 GOLDMAN SACHS & CO 5,000,000 |.
58933Y-BG-9 . ..|MERCK CO INC ~ 2.900% 12/10/61 .. 09/11/2024 GOLDMAN SACHS & CO
58933Y-BJ-3 . ..|MERCK CO INC ~ 4.300% 05/17/30 .. 09/11/2024 GOLDMAN SACHS & CO
509920-AA-3 . .|MILL CITY MORTGAGE TRUST SERIES 2024 RS1 . 09/17/2024 CIT Group Holdings

615369-AV-7 ......... MOODY § CORPORATION ~ 2.750% 08/19/41 08/27/2024 ..... GOLDMAN SACHS & CO

..... 1,800,000 ...

615369-AX-3 ......... MOODY § CORPORATION ~ 3.100% 11/29/61 .. 09/17/2024 ..... GOLDMAN SACHS & CO ...
617446-8Y-8 ......... MORGAN STANLEY ~ 2.802% 01/26/52 08/21/2024 ..... GOLDMAN SACHS & 00 ..eeeeeeneiiieee e ettt ettt e e e e e enies [orneeeeeesiiee e e e e esireeeeeeenns [eneeeeeeeeneeeeeeennn 891,897 L 1,300,000 |...
644188-BF-0 ......... NEW ENGLAND POWER CO SERIES 144A  3.800 ... 08/27/2024 ..... GOLDMAN SACHS & CO ...
65163L-AD-1 ......... NEWMONT NEWCREST FIN SERIES Wl 5.750% 09/06/2024 ..... Tax Free Exchange ....
65163L-AF-6 ......... NEWMONT NEWCREST FIN SERIES W1 4.200% .. 09/06/2024 ..... Tax Free Exchange .... .
65473P-AS-4 ......... NISOURCE INC ~ 5.200% 07/01/29 ...00/11/2024 ..... GOLDMAN SACHS & 00 ..eeeeeeneeiieee e ettt e et e e e e e e e e eiies [oreeeeeeeeiiie e e e e e sireeeeeeeins [eneeeeeeeeneenee.nnn 5,648,257 5,484,000 ...

8,441,990 |.

65473Q-BG-7 ......... NISOURCE INC ~ 3.950% 03/30/48 ... ...00/17/2024 ..... GOLDMAN SACHS & CO ... ..10,200,000 |...
670346-AR-6 . ..|NUCOR CORP  2.000% 06/01/25 .. 09/11/2024 GOLDMAN SACHS & CO 4,784,524 |.

670346-AW-5 . ..|NUCOR CORP  3.850% 04/01/52 .. 08/27/2024 GOLDMAN SACHS & CO ... 4,834,200 |.

67115#-AC-1 . ..| 0SP LAKESIDE INTERMEDIATE HOLD  9.604% 08/30/2024 Interest Capitalization

67119E-AB-2 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ...eoevvvvrreeesiiiiiiieiiiiiiiiieiiisiiiiieesisiiiiieeninns | eeenenniiieenes found 07/23/2024 ..... CIT Group Holdings Inc. .....




¥'v03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
67119E-AC-0 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM ......ceeeeemeneeeeemnnieeeeeennieeeeeennneeeeernnnnneeeeens | cevvvnnnninnnes Joennid 07/23/2024 ..... CIT Group Holdings Inc. ........ 249,999 |. ..250,000 |...
67119P-AP-6 ......... ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM ... 09/04/2024 ..... WELLS FARGO SECURITIES, LLC ... 659,329 |.
682691-AG-5 ......... ONEMAIN FINANCE CORP  7.125% 11/15/31 .... 08/14/2024 ..... Barclays Capital ... ..275,000 |.
718547-AH-5 ......... PHILLIPS 66 CO SERIES WI  3.750% 03/01/ . 04/28/2023 ..... Tax Free EXChAaNge .......cccevuuiiiiiiiiiiiiiiiiiiii it sssi s s snnna e eees [eernninnessrnni s s srrnieeeees e 1,940 |. .
718547-AX-0 ......... PHILLIPS 66 CO  5.500% 03/15/55 09/09/2024 ..... J.P. MORGAN SECURITIES, LLC .eeeeeeeenieeeeemenee e e eeeneie e e e e emene e e e eemen e s e eemnnnaeeeeennnnanes [oeeeennnnneneermnnnaaseeemnnnnnnnee Joeernnnnneeeeennnneenee 1,248,525 | 1,250,000 |...
T4834L-BF-6 ......... QUEST DIAGNOSTICS INC ~ 4.625% 12/15/29 09/11/2024 ..... L0 R RO KPP P 001 B FE . 5,484,000 |...
74834L-BG4 ......... QUEST DIAGNOSTICS INC ~ 5.000% 12/15/34 .. 09/17/2024 ..... GOLDMAN SACHS & €0 . .eeeeeeeeeieeeeeeene e e e e eene s e e e eenne e e e e eenne e e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnnereermnnnaneeernnnnnnnees [oeernnnnneneeennnnanees 1,970,008 |oooiiiiiiiiiiiiiinns 7,866,000 |...
758983-AD-2 ......... REGIONAL MANAGEMENT ISSUANC SERIES 2024 .. 08/19/2024 ..... DLIC GA DLIM Mgd. = SEC. ivvvvuniiiiiiiiiiiiiiiiis e ceii e e e e ernna e e srnnnanees [oeeernnnnnnnesrnnnninnessnnnnnnnees [oevrnnnnnneeennenenes 2,999,868 |, 3,000,000 |...
759351-AN-9 ......... REINSURANCE GRP OF AMER  3.900% 05/15/2 .... 09/17/2024 ..... GOLDMAN SACHS & CO ...
759351-AS-8 . .. | REINSURANCE GRP OF AMER  5.750% 09/15/3 . 09/17/2024 GOLDMAN SACHS & CO ...
761119-AZ-9 . ..|RESIDENTIAL ASSET SECURITIZATI SERIES 20 . 08/01/2024 Interest Capitalization
824348-BK-1 . ..| SHERWIN WILLIAMS CO  3.800% 08/15/49 .. 09/17/2024 GOLDMAN SACHS & CO ... N
824348-BL-9 ......... SHERWIN WILLIAMS CO  2.300% 05/15/30 .. 09/17/2024 ..... GOLDMAN SACHS & CO ... 270,900 |. 300,000 |...
824348-BM-7 ......... SHERWIN WILLIAMS CO  3.300% 05/15/50 09/17/2024 ..... GOLDMAN SACHS & CO ... 1,653,467 [ovvviiiiiinnnnininns 2,200,000 |...
824348-BP-0 ......... SHERWIN WILLIAMS CO  2.900% 03/15/52 08/27/2024 ..... GOLDMAN SACHS & CO ... 1,007,460 [..oeevvvenaeeeeinnnnns 1,500,000 |...
84859D-AD-9 ......... SPIRE MISSOURI INC SERIES 2034  5.150% ... 09/11/2024 ..... GOLDMAN SACHS & CO
85236K-AF-9 ......... STACK INFRASTRUCTURE ISSUER LL SERIES 20 . 09/27/2024 ..... CSLAC GA - G1001 - SEC ...
855244-AS-8 ......... STARBUCKS CORP  4.500% 11/15/48 ... 08/21/2024 ..... GOLDMAN SACHS & CO ...
855244-AX-T ......... STARBUCKS CORP  3.350% 03/12/50 ... 09/11/2024 ..... GOLDMAN SACHS & CO ... 370,730 | 500,000 |...
855244-AZ-2 STARBUCKS CORP  2.550% 11/15/30 ... 09/11/2024 ..... GOLDMAN SACHS & CO ... 4,951,267 |oeevvnniiiiiiinins 5,484,000 |...
855244-BA-6 . ..| STARBUCKS CORP  3.500% 11/15/50 ... 09/17/2024 GOLDMAN SACHS & CO 9,521,226 |. .12,300,000 |.
864300-AE-8 . ..| SUBWAY FUNDING LLC SERIES 2024 1A CLASS .. 07/24/2024 Various ... . 256,210 ..250,000 |.
864300-AL-2 . ..| SUBIAY FUNDING LLC SERIES 2024 3A CLASS .. 09/06/2024 Barclays Capital ... 3,250,000 3,250,000 |.
867458-AA-2 . .| SUNNOVA SOL VIT ISSUER LLC SERIES 2024 2 . SMBC NIKKO SECURITIES AMERICA . 19,492,714 |. .20,000,000 |.
89182F-AA-7 . ..| TOWD POINT MORTGAGE TRUST TPMT  7.294% .. PERFORMANCE TRUST CAPITAL PART ... 86,240 |. ... 84,601 |.
89578*-AA-3 ......... TRIA CAPITAL PARTNERS LLC  7.000% 08/25 .... 09/30/2024 ..... DIRECT FUNDING . 11,377,293 . o 11,377,293 ...
89578*-AB-1 ......... TRIA CAPITAL PARTNERS LLC ~ 8.000% 08/25 . 09/30/2024 ..... DIRECT FUNDING .. 11,265,753 |. .. 11,265,753 |...
91913Y-AL-4 ......... VALERO ENERGY CORP  6.625% 06/15/37 .....cevvvuniiiiiiiiiiiiiiiiiinieeccinineeeccninesecesninneeees | aeeeeennnineees fonnid 08/21/2024 ..... GOLDMAN SACHS & CO ... 1,562,498 |.
92262T-AA-4 ......... VELOCITY VEHICL GROUP SERIES 144A  8.00 ...ceevuueieeernieeeeeennieeeeeeenneeeeeennneeeeeennnnes | cevvvnnininnnns Jeennid 07/31/2024 ..... Various
92345Y-AD-8 ......... VERISK ANALYTICS INC  4.000% 06/15/25 ...eevvvnniiiiiiiiiiiiiiiiiinieciinisesecennneesennnnnnnees | eeeeeenniineens fonnid 09/11/2024 ..... GOLDMAN SACHS & CO ... N
92345Y-AJ-5 ......... [ VERISK ANALYTICS INC ~ 5.250% 06/05/34 ...ceereneeeeeeenieeeeeennieeeeeennneeeeeennnaeeeeennnneeees | cevnninnnnnnnns [oeeend 09/17/2024 ..... GOLDMAN SACHS & CO ... 312,924 |. 300,000 |...
92939U-AH-9 .. |WEC ENERGY GROUP INC ~ 5.000% 09/27/25 . 09/11/2024 GOLDMAN SACHS & CO 4,901,755 |. 4,888,000 |.
92939U-AK-2 ......... | WEC ENERGY GROUP INC  4.750% 01/09/26 . 09/17/2024 GOLDMAN SACHS & CO 2,310,074 |.
96660#-AA-3 . ..|WHITNEY FUNDING LLC ~ 6.979% 12/18/34 .. 09/20/2024 DIRECT FUNDING .. 3,944,000 |.
96660#-AB-1 . .| WHITNEY FUNDING LLC ~ 7.029% 12/18/34 .. 09/20/2024 DIRECT FUNDING ..406,000 |.
96660#-AC-9 . ..|WHITNEY FUNDING LLC ~ 7.782% 12/18/34 .. 09/20/2024 DIRECT FUNDING ..290,000 |.
96660#-AD-7 ......... WHITNEY FUNDING LLC 10.529% 12/18/34 .....ceeeeeeeeeeeee e e e e eeennnees | vvvvviniinnnes [eennid 09/20/2024 ..... DIRECT FUNDING .. 348,000 |.
BES1G2-VH-4 ......... POLYMER SOLUTIONS INC 12.509% 10/02/24 ....oevvvniiiiiiiiiiiiiiiiieeecciiineeeccenineeecvnninees | eeeeeennineees fonnid 08/02/2024 ..... Interest Capitalization ..........cooiiiiiiiiiiiiiiiii s o [ 2,384 | .
BES2M9-60-5 ......... KWOR ACQUISITION INC 10.641% 12/22/28 ......oieeeeeiieeeeeeieiee e eeeeeneeeeeennneeeeenne | cvvvviniiinnnns feennid 08/02/2024 ..... Various .. 15,452,766 |. .. 15,452,927 |...
BES2M9-60-5 ......... KWOR ACQUISITION INC 10.641% 12/22/28 .....evviiviiiiiiiiiiiiiiiiiicciiiie v eevvniinnnennns | eeeeeenniieeees fonnid 09/09/2024 ..... Interest Capitalization .. ... 19,316 |. ... 19,316 |...
BES2NT-DI-2 ......... KWOR ACQUISITION INC 12.250% 12/22/28 ...eeeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeennneeeeeeennneeee | evvvviniiinnnns Joennid 07/16/2024 ..... DIRECT FUNDING
BES2TB-Y3-6 ......... TAILOS INC CONVERTIBLE NOTE  6.500% 04/ ....cevvnniiiiiiiiiiiiiiiiiineecceiiineeecernieeeennnnies | eeeeeenniieeens fonnsd 09/03/2024 ..... Various N
BES2TB-Y3-6 ......... TAILOS INC CONVERTIBLE NOTE ~ 6.500% 04/ .... ...00/01/2024 ... Interest Capitalization .. 279,544 |.
BES2TB-Y5-1 ......... TAILOS INC SECURED 11.517% 04/01/25 ..08/01/2024 ... Interest Capitalization .. 141,847 |.
BES2U3-J0-5 . ..|CGI AUTOMATED MANUFACTURING LL 12.426% 09/27/2024 DIRECT FUNDING ........... .. 262,032 |.
BES2Y1-ON-7 . ..|HUNTER POINT CAPITAL  7.000% 07/15/52 . 08/15/2024 Interest Capitalization
BES31D-VH-2 . .| IF&P HOLDING COMPANY LLC REV 10.571% 10 . 09/30/2024 DIRECT FUNDING ...........

BES35L-51-4 .........

SPARK DSQ MIDCO LLC

0.000% 04/19/26

09/03/2024

Interest Capitalization ..
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BES36E-GA-7 ......... SALT DENTAL COLLECTIVE LLC 18.946% 02/1 ....eneeeeeeeiieeeeeenie e e eeenn e eeeene e eeennneeeeee | evvvvnnininnnns Joennid 08/30/2024 ..... R SEELAUS & CO LLC 2BZ ..
BES36E-GA-7 ......... SALT DENTAL COLLECTIVE LLC 18.946% 02/1 ...evviiiiiiiiiiiiiiiiineecciiineeccviiieeecennineeees | eeeeeennineees fonnid 09/30/2024 ..... Interest Capitalization .. 2BZ ..
BES3BE-7L-7 ......... KALIBRI LLC ~ 9.695% 05/31/26 ...eeveeeeeeeeeeieeeeeeenieeeeeeenne e e eeeennn e e eeeennneeeeernnnnnneeeens | ceevvnnninnens Jonnnd 09/01/2024 ..... Interest Capitalization 5.B Gl ..
BES3BF-06-4 ......... KWOR ACQUISITION INC ~ 9.854% 12/22/28 ......evvvniiiiiiiiiiiiiiiiiiiniccriineccriineeennnninees | eeeevennieeees fonnnd 08/02/2024 ..... WFGAIMWFXP -Whitney funding LL .. 2BZ ..
BES3G2-3V-0 ......... PATHSTONE FAMILY OFFICE LLC 11.596% 05/ ..evvveeeeeeeeeieeeeeennieeeeeennneeeeeernneeeeeennnnnneee | cevvvnnniinnnes Jonnid 07/12/2024 ..... DIRECT FUNDING .. 5.B Gl ..
BES3H6-T5-9 ......... ROYAL HOLDCO CORP  10.354% 12/30/27 ...ccevvvviniiiiiiiiiieeiiiiieeecccnin e cennnnneeeee | aeeeeenninneens fonnid 09/10/2024 ..... DIRECT FUNDING .. 2BZ ..
BES3HJ-CI-O0 ......... ARCHER ACQUISITION LLC  10.604% 10/06/29 ......cevmmeeeeeeeeiieeeeeeneeeeeeeenneeeeeeennnneeeeennn | cevvviniiinnens Joennid 09/03/2024 ..... DIRECT FUNDING .. 150,208 |. 2BZ ..
BES3JS-Pli-4 ......... CHERRY BEKAERT LLP  10.354% 06/30/28 ........euvviiiiinniiiiiiiiiiniiniiniineneeinninesennnnnnneenns | oeeeeennnnnenes fonnid 07/25/2024 ..... DIRECT FUNDING .. 723,233 |. 2BZ ..
BES3JS-Q0-3 ......... CV HCS RATED FEEDER LP  4.000% 10/04/53 ....ceevmmeieeieennniaeeeeemnnieeeeeennneeeeeennneeeeeennnns | cevvvnnnninnnns Jonnid 07/12/2024 ..... Interest Capitalization .. 116,245 |. . . 1.FZ ...
BES3JS-Q1-1 . ..|CV HCS RATED FEEDER LP  6.000% 10/04/53 . 07/12/2024 Interest Capitalization ... 58,122 |. ... 58,122 |. 4.A2
BES3L8-B3-4 . ..| RESERVOIR FINANCIAL LLC  7.479% 01/18/3 . 09/19/2024 DIRECT FUNDING . 24,772,400 |. . 24,772,400 |. 1012
BES3L8-B4-2 . ..| RESERVOIR FINANCIAL LLC ~ 8.879% 01/18/3 . 09/19/2024 DIRECT FUNDING 2,550,100 |. 2,550,100 |. 1.62Z
BES3L8-B5-9 ......... RESERVOIR FINANCIAL LLC 10.679% 01/18/3 .eeeeniieeieiieeeeeeeeeee e eeeeeee e eeeeeeeeeeeennnneeee | evvvvrninnnnns Joennid 09/19/2024 ..... DIRECT FUNDING ...eeeeeneeeeeeene e e e e eems e e e e e emee e e e e ensne e e e e eenna e e e e ennnaneeeeennnnneeeennnns reeennnnaaeeernnnnnneeeennnnnaerees Joernnnnaereemnnniannees 1,821,500 [..eeveveenieieiinnnnns 1,821,500 |... 2BZ ..
BES3P5-88-7 ......... ACS AERO 4 LLC  8.497% 11/17/29 ..oiivvviiiiiiiiiiieccccii e ennnninns | eeeeeenniieeens o 09/25/2024 ... DIRECT FUNDING .. 8,025,214 |oovvviiiiiiiiiis 8,085,858 |... 2BZ ..
BES3PU-X7-8 ......... MYLO LLC  10.000% 12/31/25 ...eeeeeeeeeeeee e e e eeene e e e ee e e eenne e e eennnnes | eeeernniiinnees Jonnid 09/13/2024 ... IMYLO LLC e eeeeeee 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 e e e ennne e e e eennnn e e eeennnnaeeeennnnnaas  reernnnnaeeeennnnnaaeeeernnnnaneees Jrrnniaaereennas 2,250,000 |.eerenneiaeennnins 2,250,000 |... 2BZ ..
BES3R7-GB-7 ......... RED OAK INVENTORY FINANCE LLC A 8.516% ...eevvuniiiiiiiiiiiiiiiiiinccccciineeccvvieeecennins | eeeeeennieeens fonnid 09/23/2024 ... DIRECT FUNDING .... 23,900,000 [. .... 23,900,000 ... 202 ...
BES3R7-GD-3 ......... RED OAK INVENTORY FINANCE LLC B 10.000% ..evvuuueeeeemnnnnareeemnnneeeeemrnnaeeeerennnneeeennnnnnees | cevvvnnnnnnnnns Joennnd 09/20/2024 ..... Interest Capitalization .. 3AZ ..
BES3RH-ZI-8 ......... KELSO INDUSTRIES  11.982% 05/16/27 ....cceevvviniiiiiiiiiieeciiiiieeeccciiin v nenninneeees | aeeeeennineeees fonnid 07/10/2024 ..... DIRECT FUNDING N 2BZ ..
BES3SH-A5-3 ......... TRIVE 11 NAV LOAN  10.154% 12/15/27 .eeeeeeeeeeeee e eeeenne e eeennneeeeeennnns | cvevvinininnnns [eennid 09/30/2024 ..... Interest Capitalization .. 583,470 |. 583,470 |... 2.AZ ...
BES3TD-NQ-1 ICONIC ISSUER LLC  7.500% 05/31/85 ...vuvviiiiiiiiiiiiiiiiiiic e s cevni e eenniins | eeeeesennnes Joeeens 09/27/2024 ..... 10100 IV 0 RO RN 1,460,317 [oooiiiiiiiiiiiiininnns 1,460,317 |... 2BZ ..
BES3WD-H6-8 . ..|MINOTAUR ACQUISITION INC 10.016% 06/03/ . 08/07/2024 DIRECT FUNDING 3,125,000 |. 3,125,000 |.
BES3WW-VN-3 . ..|ACS NB 2 7.500% 12/31/27 .. 09/27/2024 DIRECT FUNDING . 28,439,537 |. . 28,439,537 |.
BES3XC-UB-0 . .| CERITY PARTNERS EQUITY HOLDING ~ 4.946% 06/11/2024 DIRECT FUNDING ... 59,589 |. ... 59,589 |.
BES3Z5-TH-5 . ..[SR CLO IV WH FUNDING 10.301% 06/18/27 . DIRECT FUNDING .10,000,000 |. .10,000,000 |.
BES3ZM-YH-2 . ..| SMALL BUSINESS ADMINISTRATION ~ 2.980% O . Raymond James & Associates . .. 7,923,057 | . 99,102,945 |. 2B1Z
BES40C-GK-3 ......... MC WH LENDING LLC MCWH 24 7 9.000% 01/ .eevvuniiiiiininiiiiiiniineeiiiniseeeerniiseeseennnnees | eeeeeenniineens fonnid 07/23/2024 ..... DIRECT FUNDING ....90,000,000 [. ....90,000,000 ... 2BZ ..
BES40C-GM-9 ......... CREDIT WH BORROWER LLC CRWH 24 9.000% .eeevvuneeeemnnnneeeernnnaeeeermnnneeeeemnnneeeeennnnnneeees | sevvvvnnnnnnnns Jonnid 07/19/2024 ..... DIRECT ASSET FUNDS ... ...110,000,000 |. 2BZ ..
BES40C-GN-7 ......... MULT[-ASSET WAREHOUSE BORROWER ~ 9.500% .....vvvviivrneniiiiiiiiiiiiiciiiieeecciiineeecvninneeenns | eeeeeennnineens fonnidd 07/26/2024 ..... DIRECT FUNDING 2BZ ..
BES40C-PL-1 ......... SMALL BUSINESS ADMINISTRATION  3.123% 0 ..eeeeieeieeiieeeeeennieeeeeennieeeeeennneeeeeennnneeeeens | oeevvnnnninnnes Joennad 07/18/2024 ..... Raymond James & Associates .... 2BZ ..
BES40C-R3-9 ......... SMALL BUSINESS ADMINISTRATION  1.287% 0 ...oevvvvveniiiiiiiiniiiiiniinceeceneinseesrnnniseeennnnns | ceeeeenninneees fonnid 07/18/2024 ..... Raymond James & Associates .... N . . 2BZ ..
BES40S-S7-4 ELECTRONIC MERCHANT SYSTEMS IN  10.252% ..eeveeniieeeeeieeeeeennnaeeeeereneeeeeeenneeeeennnnneeees | oevvvnnnninnens Joennid 07/31/2024 ..... DIRECT FUNDING .. .... 43,230,000 |. ....44,000,000 ... 2BZ ..
BES40V-48-1 . ..|EAGLE POINT HOLDINGS BORROWER  8.354% 0 . 07/31/2024 DIRECT FUNDING .. .. 6,153,846 |. .. 6,153,846 |. 2BZ
BES41A-PU-4 . ..|ELDRIDGE INDUSTRIES LLC  7.060% 08/11/2 . 07/31/2024 ELDRIDGE INDUSTRIES, LLC . .20,000,000 |. .20,000,000 |.
BES41A-PZ-3 . ..| ELDRIDGE INDUSTRIES LLC ~ 7.180% 08/11/3 . 07/31/2024 ELDRIDGE INDUSTRIES, LLC . .15,000,000 |. .15,000,000 |.
BES41A-03-3 . ..|ELDRIDGE INDUSTRIES LLC ~ 7.350% 08/11/3 . 07/31/2024 ELDRIDGE INDUSTRIES, LLC . 5,000,000 |. 5,000,000 |.
BES42G-BS-0 . ..| ACC RISK MGT - DDTL 2023 2 9.503% 10/3 . 09/09/2024 DIRECT FUNDING .. .. 297,095 |. .. 297,095 |.
BES42G-BV-3 ......... ACC RISK MGT - DDTL 2023 9.503% 10/30/ ...eeeervnneeeeemnniaeeeeemnneeeeeeennneeeeeennnneeeeennnns | cevvvnnininnnes Jonnid 09/03/2024 ..... Various 297,095 |. ..297,095 |... 2BZ ..
BES43A-0B-3 ......... KOMLINE SANDERSON GROUP INC  10.354% 09/ .....eevvvunnniiiiiiiiiiniiiiiniineenciniineeeeenninnesnnnns | ceeeeennnnnenns fonnid 09/20/2024 ..... DIRECT ASSET FUNDS ... 126,459 |. .. 126,459 |... 2BZ ..
BES43A-0D-9 ......... KOMLINE SANDERSON GROUP INC  10.744% 09/ ...ceeveeeeeeeieneieeeeeeeneeeeeeene e e eeenn e eeennees | cevvvinnnnnnns Jeonnid 09/06/2024 ..... DIRECT ASSET FUNDS ... N ..583,658 |...
BES43C-V1-5 ......... BANK OF UTAH  8.273% 09/17/31 oevrriiiiiiiiiiiieccci v ennnnnineeens | eeeeeenniineens fonnid 09/09/2024 ..... DIRECT FUNDING .. .... 14,000,000 [. .... 14,000,000 ...
BES43J-KC-8 ......... RADIANCE BORROWER LLC ~ 4.400% 02/28/51 .....eeeeeeeeeieeeeeenieeeeeenie e e eeen e e eennneeeeeenn | cevvvinniinnnns Jonnid 09/12/2024 ..... DIRECT FUNDING .. .... 24,045,587 |. .... 25,588,579 |...
BES43J-KL-8 ......... RADIANCE BORROWER LLC ~ 4.400% 02/28/51 ....evviiiiiiiiniiiiiiiiiininccciiieeecrviineeeevnnneneeenn | eeeevenniineens fonnid 09/12/2024 ..... DIRECT FUNDING .. .
BES43J-KY-0 ......... RADIANCE BORROWER LLC ~ 4.400% 02/28/51 ...09/12/2024 ... DIRECT FUNDING .. 1,765,329 |... 2BZ ..
BES43J-18-6 ......... RADIANCE BORROWER LLC ~ 0.000% 02/28/51 ..09/12/2024 ... DIRECT FUNDING .. 2,694,135 |... 2BZ ..
BES43J-LG-8 . ..| RADIANCE BORROWER LLC ~ 0.000% 02/28/51 .. 09/12/2024 DIRECT FUNDING 1,194,257 |.
BES43J-LH-6 . .. |RADIANCE BORROWER LLC ~ 0.000% 02/28/51 .. 09/12/2024 DIRECT FUNDING .. N . 1,424,437 |
BES441-YT-4 . ..|MOAT HILL COLLATERALIZED FINAN  8.500% .. 09/20/2024 DIRECT ASSET FUNDS .65,000,000 |. .65,000,000 |.
BES441-76-3 ......... CHAPEL LANE SECURED FINANCE 20  8.750% 09/20/2024 ..... DIRECT ASSET FUNDS ... .... 55,000,000 |. ....55,000,000 ... 2B7Z ..
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BES445-NB-6 . .. |ASHLAND STREET CAPITAL LLC  9.000% T1/1 eeeeeeeeeee e e e eeene e e eeennneeeees | cvvvviniiinnens [eennnd 09/26/2024 ..... DIRECT FUNDING .. ....65,000,000 [. ....65,000,000 ... 2BZ ..
BES445-ND-2 ......... [HALSTEAD STREET CAPITAL LLC  8.900% 11/ ..iivirrriiiiiiiiiiniiiiiiiis i eeecenis e eeennnnns [ eernnnneeeeeens foend 09/26/2024 ..... DIRECT FUNDING .. ....65,000,000 [. ....65,000,000 ... 2BZ ..
BES445-NG-5 . .. [NORTH LAKELANDS FINANCIAL 2024  9.000% ......cevvvuunseeemmnnneeeemmnnneeeeemnnnnaeeeernnnnaeeeeennnns | covvvnnninnnnns Jonnnd 09/24/2024 ..... DIRECT FUNDING .. ....55,000,000 |. ....55,000,000 ... 2BZ ..
BES445-NH-3 ......... [CANAL VIEWN SECURED NOTES 2024~  8.900% .......cevuiiiiimmnnniiiiiiniinniiiiiniiseesrnnnnsessrnnnnes | eersnnnneeeeens fooned 09/24/2024 ... DIRECT FUNDING .. ....40,000,000 [. ....40,000,000 ... 2BZ ..
BES445-NP-5 ......... [CERMAK ROAD CAPITAL LLC  8.770% 11/15/3 . eeeee e e eenne e eeeenes | evvvniiennenns [eeend 09/24/2024 ..... DIRECT FUNDING .. ... 55,000,000 |. ...55,000,000 |...
BES446-LD-2 . ..|PRECISION AVIATION GROUP INC  4.753% 12 ..eevvvriiiiiiiiiiiiiiiiiiececcciineeecrvieeeceviiins | eeeeenniineeees fonnnd 09/23/2024 ... DIRECT FUNDING .. N
BES448-00-9 ......... ATLAS AIR INC  6.990% 09/19/32 ...ieeieiiieieeeeiieeeeeeeeeee e eeeene e e e e ennne e e eennnneeeeennnnnes | ceeevnniiinnnes Jonnad 09/24/2024 ..... DIRECT FUNDING ... 30,000,000 |. ....30,000,000 ...
BES44B-8A-2 ......... SMALL BUSINESS ADMINISTRATION  2.657% 0 ....cevvvvvinniiiiiiiiiieeciiiieeecccvineeecevnineeecennn | eeeeeennnineees fonnnd 09/25/2024 ... Raymond James & Associates . 7,721,242 |. ...108,376,667 |...
BES44B-80-7 ......... SMALL BUSINESS ADMINISTRATION = 1.435% 0 ..eeeneeeeeeneieeeeeennieeeeeennieeeeeennneeeeeennnnneeeeens | oeevrnnnninnnes Jonnnd 09/25/2024 ..... Raymond James & Associates . .. 6,823,143 |. ...129,782,435 |...
BGH64K-BO-2 . ..|PCl GAMING AUTHORITY  7.946% 07/18/31 ... 09/10/2024 Various .......cco... ..648,813 |.
BGH76P-KX-5 . ..| SUNRISE FINANCING PARTNERSHIP  8.211% 0 . 07/10/2024 Barclays Capital .. .. 498,125 |.
BGH8RL-KV-3 . ..| XEROX CORP  8.604% 11/17/29 .............. 09/06/2024 JEFFERIES GROUP, INC .. 449,438 |.
BGH8VQ-CX-2 ......... JANE STREET GROUP LLC  7.218% 01/26/28 .. 09/19/2024 ..... MORGAN STANLEY & CO .. 100,000 |.
BGH8XB-N1-1 ......... RECESS HOLDINGS INC ~ 9.741% 02/20/30 07/16/2024 ..... GOLDMAN SACHS & CO 325,000 |.
BGH8ZU-X6-5 ......... M1 WINDOWS AND DOORS LLC ~ 8.597% 03/20/ .... 09/26/2024 ..... RBC Capital Markets, LLC . 100,000 |.
BGHI0E-52-7 ......... PRIME SECURITY SERVICES BORROW ~ 6.909% ...evvvvniiiiiiiiiiiiiiiiiesinciiniinnesceniinsesvennninnens | eeeeeenniineens fonnnd 09/25/2024 ... Deutschebank Securities .. 300,000 |.
BGHI31-84-5 ......... CP1 HOLDCO B LLC  7.162% 05/17/31 <.eeeeeeeieieeeeeiee e e eeeeee e e eeeene e eeennnnneeeenne | cevvvinniinnnes Jeonnid 09/18/2024 ..... Various 399,875 |.
BGHI41-5A-3 ......... LBM ACQUISITION LLC ~ 8.933% 05/29/31 ...euviiiiiiiiiiiiiiiiiiiiniiiciiiincescrnnieeesrnnineeennnens | eeeeeenniineens fonnid 09/04/2024 ..... Various 194,500 |.
BGHI44-83-0 ......... MICHAEL BAKER INTERNATIONAL LL  9.689% .. 05/30/2024 ..... Taxable Exchange ... 967,725 |.
BGHI4P-DC-7 ASSETMARK FINANCIAL HOLDINGS |  8.355% 09/23/2024 ... Various 721,216 |.
BGHI4X-B3-2 . ..|WHITE CAP SUPPLY HOLDINGS LLC  8.451% 1 . 08/09/2024 MORGAN STANLEY & CO ..297,000 |.
BGHI6M-7A-3 . ..| TRIPADVISOR INC ~ 7.711% 07/01/31 .... 07/01/2024 GOLDMAN SACHS & CO ..598,500 |.
BGHI6M-J1-0 . ..| BOXER PARENT CO INC ~ 8.607% 07/02/31 07/03/2024 GOLDMAN SACHS & CO ... ..997,500 |.
BGHI7N-7A-0 . ..|HOBBS ASSOCIATES LLC ~ 8.424% 07/15/31 . RBC Capital Markets, LLC . .906,818
BGHI7S-A6-4 . ..|NEXUS BUYER LLC  9.118% 07/17/31 . MORGAN STANLEY & CO .. ..696,500
BGHI87-LH-3 ......... CHG HEALTHCARE ~ 8.597% 09/29/28 .......ccevvunniiiiiiiiiiiiiiiiiine e ervni s eennnineeennns | eeeeeenniineees fonnnd 07/23/2024 ..... GOLDMAN SACHS & CO ... 300,000 |.
BGHI87-N9-9 ......... AAL DELAWARE HOLDCO INC  8.610% 07/22/3 ..ceeeeeeeeeeeieeeeeeeeeeeeeeene e eeeenne e eeennnnes | eevvviniiinnens Joennid 07/23/2024 ..... JEFFERIES GROUP, INC 100,000 |.
BGHI8C-MD-0 ......... HIGHTOWER HOLDING LLC ~ 8.597% 04/21/28 .....ceevvvvieiiiiiiiiiiiiiiiiineeecerieeeeennineenennns | eeeeeenniineees fonnid 07/24/2024 ..... J.P. MORGAN SECURITIES, LLC ... 350,000 |.
BGHI8F-CN-2 ......... HUB INTERNATIONAL LTD  7.920% 06/20/30 ...ceevvuuneeeermnnnaeeeemnnneeeeennnneeeeernnnneeeernnnnnes | cevvvnnniinnnns Jonnnd 07/25/2024 ..... MORGAN STANLEY & CO 175,000 |.
BGHI8Y-CT-8 ......... A AP BUYER INC  8.420% 08/01/31 ..vvvuniiiiiiiiiiiiiiiiiinieccciiie e eccriie e ecnnii e ssvnnineeees | aeeeeennnineees fonnnd 08/05/2024 ..... J.P. MORGAN SECURITIES, LLC ... 298,875 |.
BGHI9B-2D-3 MIDCONT INENT COMMUNICATIONS  7.345% 08/ ...eeveeeeeeiennaeeeeennnaeeeeeenneeeeeennneeeeeennnnnees | oevvvnnnninnnns Jonnid 08/13/2024 ..... TRUIST SECURITIES INC 990,000 |.
BGHI9L-V8-0 . ..| ARCOSA INC ~ 7.412% 08/12/31 ..... 08/13/2024 J.P. MORGAN SECURITIES,
BGHIB4-EK-7 . ..| TRANSDIGM INC ~ 7.701% 09/05/32 .... 09/05/2024 GOLDMAN SACHS & CO ...
BGHIBA-1D-3 . ..|RYAN SPECIALTY LLC  7.424% 09/11/31 09/10/2024 J.P. MORGAN SECURITIES,
BGHIC1-68-8 . ..| AZEK GROUP LLC  7.097% 09/23/31 ... 09/20/2024 J.P. MORGAN SECURITIES, LLC
BGHIC6-KK-4 . .| AA FAMILY HOUSING HOLDINGS LLC ~ 7.184% 09/25/2024 DIRECT FUNDING ........ N
BGHICH-T2-1 DXP ENTERPRISES ~ 8.670% 10/11/30 09/27/2024 ..... GOLDMAN SACHS & CO ... 275,000 |...
00011#-AA-1 ASK FUNDING SERIES 2004-A COMMERCIAL ASS ... 06/12/2024 ..... Various .. 34,770,472 |...
00011#-AA-1 . ..| ASK FUNDING SERIES 2004-A COMMERCIAL ASS . 07/10/2024 Interest Capitalization ........cooeuiiiiiiiiiii e e e e ernnne e eeenne [orreeennnaeeeernnneeeeernnnaaees [eeeennnnieeeeennnnaneeeennneneee ] foeeni e 1 .
01626P-AN-6 . ..| ALIMENTATION COUCHE TARD SERIES 144A 3. A. 08/27/2024 GOLDMAN SACHS & CO 7,400,000 FE ..
13645R-BE-3 . .. | CANADIAN PACIFIC RAILWAY ~ 1.750% 12/02/ . A.. 09/11/2024 GOLDMAN SACHS & CO .. 9,819,000 |. FE ..
13645R-BH-6 . .. | CANADIAN PACIFIC RR CO  3.100% 12/02/51 . A. 09/11/2024 GOLDMAN SACHS & CO .12,500,000 |. FE ..
286181-AH-5 . .| ELEMENT FLEET MANAGEMENT SERIES 144A 6 . A.. 09/17/2024 GOLDMAN SACHS & CO .. 100,000 FE ..
286181-AK-8 . ..| ELEMENT FLEET MANAGEMENT SERIES 144A 6 . A. 09/17/2024 GOLDMAN SACHS & CO ... 7,784,000 FE ..
000000-00-0 . ..|NEWDAY FUNDING ~ 8.850% 07/15/32 ........ B.. 06/20/2024 SG AMERICAS SECURITIES .507,400 FE ..
034863-BB-5 . ..| ANGLO AMERICAN CAPITAL SERIES 144A 3.8 D.. 08/21/2024 GOLDMAN SACHS & CO ... 1,800,000 FE ..
034863-BC-3 . ..|ANGLO AMERICAN CAPITAL SERIES 144A 4.7 . D.. 08/21/2024 GOLDMAN SACHS & CO 4,000,000 FE ..
034863-BF-6 . ..| ANGLO AMERICAN CAPITAL SERIES 144A 6.0 D.. 08/21/2024 GOLDMAN SACHS & CO 1,000,000 FE ..
03770C-AY-1 . ..| APIDOS CLO LTD SERIES 2022 41A CLASS D2R . D.. 09/27/2024 SG AMERICAS SECURITIES N 5,000,000 |. z
05523R-AD-9 .........[BAE SYSTEMS PLC SERIES 144A  3.400% 04/ .... D.. 09/17/2024 ..... GOLDMAN SACHS & 00 ..vuuuiiiiiuuuniiiiiuuisissiieuisissseeuuasesseeesnnnsessesnnnssesrssnnnssssseesnnnsens [ooseessnnsesernssnnsssssrnnnnnnnsee |ooressnnssssrennnnsnnes 1,713,960 [..oovvvieiiiiiiinnnnns 1,800,000 |... FE ..
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05523R-AE-7 BAE SYSTEMS PLC SERIES 144A  3.000% 09/ .... D.. 09/17/2024 GOLDMAN SACHS & €0 . .eeeeeeeeee e e e eeene e e e e eeee s e e e e e e e e e eensn e e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnnnneermnnnaneeeennnnnneees [oeernnnnneeeeennnnnnnee 1,281,942 | 1,800,000 |...
05523R-AL-1 . ..|BAE SYSTEMS PLC SERIES 144A  5.300% 03/ . D.. 09/17/2024 GOLDMAN SACHS & CO ...
056138-AC-7 . ..| BRIGHTSPIRE CAPITAL INC SERIES 2024 FL2 .. D.. 08/02/2024 WELLS FARGO SECURITIES, LLC
06763D-AG-0 . ..|BABSON CLO LTD SERIES 2024 4A CLASS D2 1 . D.. 07/19/2024 BANK OF AMERICA MERRILL LYNCH
09262N-AG-8 . ..| BLACKROCK MAROON BELLS CLO XI SERIES 202 . D.. 09/27/2024 CSLAC GA - G1001 - SEC ...
09262N-AL-7 . ..| BLACKROCK MAROON BELLS CLO XI SERIES 202 . D.. 09/26/2024 CSLAC GA - G1001 - SEC ...
09263D-AG-9 . .| BLACKROCK SHASTA CLO XIV LLC SERIES 2024 . D.. 07/17/2024 CAPITAL ONE SECURITIES INC . N N
12574H-AU-7 CIFC FUNDING LTD SERIES 2022 6A CLASS D2 .... D.. 09/19/2024 LT o RO KON 4,000,000 foueuviiiiinnnniinnnnns 4,000,000 |...
14317B-AY-0 CARLYLE GLOBAL MARKET STRATEGI SERIES 20 . D.. 07/12/2024 GOLDMAN SACHS & €0 .. eeeeeeeieeeeeeee e e e e eeene e e e e e e e e e e eenn s e e e eennns e e e eennnnseeeennnnnnaes eeeennnnaseeeennnnnneeeennnnnnerees Joermnnaaereemnnnnannees 9,075,000 [eeeeeeeemnnnaeeeeens 9,075,000 |...
14318L-AN-1 . ..| CARLYLE CLOBAL MARKET STRATEGI SERIES 20 . D.. 08/29/2024 CIT Group Holdings Inc. .. 7,500,000 |.
171800-AU-9 . .| CIFC FUNDING LTD SERIES 2018 2A CLASS D2 . D.. 09/27/2024 CIT Group Holdings Inc. ..6,000,000 |. N
24460A-AG-5 DEERPATH CAPITAL CLO LTD SERIES 2023 1A D.. 09/19/2024 Various ... 12,243,275 |. .... 12,000,000 |...
262521-B0-1 DRYDEN SENIOR LOAN FUND SERIES 2019 76A D.. 08/15/2024 J.P. MORGAN SECURITIES, LLC .uueeeeeneieeeeeemneeeeeeemeneeeeeeennie e e e eennnaseeeennnnaeeennnnnnanne reeennnnaaeeeennnnnneeeemmnnnnenees Joernnnanereemnnnnannee 8,000,000 |.eeevvenneeeeennnnnns 8,000,000 |...
26253M-AY-6 . ..| DRYDEN SENIOR LOAN FUND SERIES 2022 108A . D.. 07/17/2024 NOMURA SECURITIES INTERNATIONA .. 7,500,000 |. .. 7,500,000 |.
268317-AZ-7 . ..|ELECTRICITE DE FRANCE SA SERIES 144A 5 . D.. 09/11/2024 GOLDMAN SACHS & CO ... . 13,510,457 |. .12,706,000 |.
268317-BB-9 . ..|ELECTRICITE DE FRANCE SA SERIES 144A 6 . D.. 08/21/2024 GOLDMAN SACHS & CO ... .. 1,018,360 .. 1,000,000
29003M-AW-7 . .| ELMWOOD CLO 18 LTD SERIES 2022 5A CLASS D.. 08/06/2024 CIT Group Holdings Inc. .5,000,000 .5,000,000
29446M-AC-6 . ..|EQUINOR ASA  3.250% 11/18/49 . D.. 09/17/2024 GOLDMAN SACHS & CO ... 12,359,419 16,300,000
20446M-AH-5 . ..|EQUINOR ASA  3.700% 04/06/50 . D.. 09/17/2024 GOLDMAN SACHS & CO 1,910,771 2,300,000
20446M-AJ-1 ..|EQUINOR ASA  1.750% 01/22/26 . D.. 09/11/2024 GOLDMAN SACHS & CO ... 4,722,284 4,888,000
36320M-AU-2 . .. | GALAXY CLO LTD SERIES 15 20A CLASS D2R 1 . D.. 09/27/2024 CSLAC GA - G1001 - SEC ... 1,504,819 1,520,266 .
36322A-AJ-1 . .. | GALAXY CLO LTD SERIES 2024 34A CLASS D2 .. D.. 09/26/2024 BANK OF AMERICA MERRILL LYI 6,450,000 6,450,000 2BZ
39055T-AS-7 . .. | GREAT LAKES CLO LTD SERIES 2015 1A CLASS . D.. 08/19/2024 DLIC GA DLIM Mgd. - Sec. .... 2,984,479 3,000,000 1.B FE
40132A-AC-8 . ..| GUARDIA 1 LTD SERIES 2019 1A CLASS D 144 . D.. 09/17/2024 MIZUHO SECURITIES USA LLC 3,003,999 3,000,000 2.CFE ..
48250L-AS-8 . ..|KKR FINANCIAL CLO LTD SERIES 9 CLASS DR . D.. 09/27/2024 CSLAC GA - G1001 - SEC 7,968,297 7,847,826 2.BFE ..
48256N-AL-3 . ..|KKR FINANCIAL CLO LTD SERIES 2024 51A CL . D.. 09/19/2024 Deutschebank Securities 5,000,000 5,000,000 2.CFE ..
527911-AN-1 . ..|LEWEY PARK CLO LTD SERIES 2024 1A CLASS .. D.. 09/27/2024 GOLDMAN SACHS & CO ......... .. 5,500,000 |. 5,500,000 2.CFE ..
55819F-BA-8 . .| MADISON PARK FUNDING LTD SERIES 2022 55A . D.. 07/09/2024 NOMURA SECURITIES INTERNATIONA .. 6,000,000 |. 6,000,000 2.CFE
55955l-AA-6 MAGNETITE CLO LTD SERIES 2024 44A CLASS D.. 09/27/2024 ..... NOMURA SECURITIES INTERNATIONA «..eeeeeeeeeneie e e eeeeeee e e eeeeeeee e e eeenn e e e eernnnaeeeernnnnneeens reernnnnaneeeemnnnnneeeemnnnnaenees Joemnnnanneennnniannees 5,500,000 [.eeeeeemnnnaeeeeens 5,500,000 |... 2BZ ..
59802T-AG-7 MIDOCEAN CREDIT CLO SERIES 2013-2A CLASS .... D.. Interest Capitalization .. . .. 199,124 |... 5.A FE
606822-BB-9 . ..|MITSUBISHI UFJ FIN GRP  4.286% 07/26/38 . D.. GOLDMAN SACHS & CO ... 1.G FE ..
606822-BK-9 . .|MITSUBISHI UFJ FIN GRP  3.751% 07/18/39 . D.. GOLDMAN SACHS & CO 1.G FE ..
606822-BU-7 MITSUBISHI UFJ FIN GRP  2.048% 07/17/30 .... D.. GOLDMAN SACHS & CO ... 1.G FE
606822-CF-9 MITSUBISHI UFJ FIN GRP  3.837% 04/17/26 ... D.. GOLDMAN SACHS & CO ... 1.6 FE
606822-CT-9 . ..|MITSUBISHI UFJ FIN GRP  5.475% 02/22/31 . D.. GOLDMAN SACHS & CO 1.G FE ..
606822-CV-4 . .|MITSUBISHI UFJ FIN GRP  5.719% 02/20/26 . D.. GOLDMAN SACHS & CO 1.G FE ..
606822-DA-9 MITSUBISHI UFJ FIN GRP  5.541% 04/17/26 ... D.. GOLDMAN SACHS & €0 . .eeeeeeeieeeeeeee e e e e eeen s e e e e e e e e e eenn s e e e eennnseeeeennnnseeeennnnnnees reernnnnaseeeennnnnneeeennnnnaerees Joemnnnaaeneennnnnannees 1,806,624 [....covvvenieeeeinnnnns 1,800,000 |... 1.G FE
606822-DE-1 MITSUBISHI UFJ FIN GRP  5.258% 04/17/30 ... D.. 09/17/2024 ..... GOLDMAN SACHS & CO ... 2,385,997 [..oovviiiiiiiiiiinnnns 2,300,000 |... 1.6 FE
636274-AD-4 . ..[NATIONAL GRID PLC  5.602% 06/12/28 .... D.. 09/11/2024 GOLDMAN SACHS & CO ... .. 5,697,705 |. 5,484,000 2.BFE
67113G-BE-6 . ..| OAK HILL CREDIT PARTNERS SERIES 2020 5A D.. 09/30/2024 CIT Group Holdings Inc. .. 6,000,000 |. 6,000,000 2BZ
67120A-AN-1 . ..| OCP CLO LTD SERIES 2024 37A CLASS D2 144 . D.. 09/27/2024 BNP Paribas ............... 6,500,000 6,500,000 2B1Z
675944-AL-6 . ..| OCTAGON INVESTMENT PARTNERS 65 SERIES 20 . D.. 09/06/2024 CIT Group Holdings Inc. 5,000,000 5,000,000 2BZ
67690A-BA-8 . ..| OAK HILL CREDIT PARTNERS SERIES 2021 9A .. D.. 09/18/2024 CIT Group Holdings Inc. .. 3,000,000 |. 3,000,000 2.C FE
75888H-BE-0 . ..|REGATTA X11 FUNDING LTD SERIES 2019 1A C . D.. 09/24/2024 BNP Paribas ........cccceeen. .. 8,000,000 |. 8,000,000 2BZ
758971-AG-0 . ..|REGATTA XXIX FUNDING LTD SERIES 2024 3A .. D.. 08/02/2024 NATIXIS SECURITIES AMERICAS 5,000,000 |. 5,000,000 |. 2.C FE
T7342B-AL-4 . ..| ROCKFORD TOWER CLO LTD SERIES 2024 1A CL . D.. 08/05/2024 MORGAN STANLEY & CO .. .. 6,060,000 |. ..6,000,000 |. 2.CFE ..
82811B-AL-6 . ..| SILVER ROCK CLO LTD SERIES 2024 4A CLASS . D.. 08/16/2024 CANADIAN IMPERIAL BANK .16,000,000 |. .16,000,000 |. 2.AFE ..
82811B-AQ-5 . ..| SILVER ROCK CLO LTD SERIES 2024 4A CLASS . D.. 08/16/2024 CANADIAN IMPERIAL BANK OF COMM .. .. 8,000,000 |. .. 8,000,000 |. 2.CFE ..
82811D-AA-6 . ..| SILVER ROCK CLO LTD SERIES 2024 4A CLASS . D.. 08/16/2024 CANADIAN IMPERIAL BANK OF COMM .. . 13,860,000 |. . 14,000,000 |. 3.C FE
82811D-AC-2 . ..| SILVER ROCK CLO LTD SERIES 2024 4A CLASS . D.. 08/16/2024 CANADIAN IMPERIAL BANK OF COMM .. . 16,173,300 |. .17,160,000 |. 2BZ
85917P-AB-3 . .| STERIS PLC ~ 3.750% 03/15/51 .............. D.. 09/17/2024 GOLDMAN SACHS & CO ............ . 13,929,305 |. .18,000,000 |. 2.BFE
97122K-AG-9 . .| WILLOW TREE CLO SERIES 2024 1A CLASS C1 D.. 09/10/2024 GREENSLEDGE CAPITAL MARKETS 5,000,000 5,000,000 1.F FE ..
97122K-AJ-3 . .. |WILLOW TREE CLO SERIES 2024 1A CLASS C2 .. D.. 09/10/2024 GREENSLEDGE CAPITAL MARKETS 5,000,000 |. 5,000,000 |. 1.F FE
BES41U-98-7 ......... HENLEY FUNDING LTD HNLY 7X  8.285% 04/2 .... B.. 08/02/2024 ..... GOLDMAN SACHS & CO 1,002,250 |. 1,092,250 |... 2BZ ..
BES420-47-2 MAGNETIC LEASING ALTAIR DAC 10.000% 05/ . D.. 07/03/2024 ..... DIRECT ASSET FUNDS ... 4,059,158 |. 4,059,158 |... 2BZ ..
BES431-FF-6 . .|LXA AVIATION LEASING 3 DAC ~ 7.960% 09/0 . C.. 09/03/2024 DIRECT FUNDING .. . 48,868,600 |. .48,868,600 |. 2BZ
BES448-02-2 VIRGIN ATLANTIC AIRWAYS LTD  3.290% 09/ . D.. 09/24/2024 ... DIRECT FUNDING .. ...60,000,000 |. ...60,000,000 |... 2B7Z ..
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BGHEGK-91-0 TELENET FINANCING USD LLC  7.315% 04/30 .... 07/10/2024 ..... SCOTIA CAPITAL USA INC . .
BGH925-11Z-1 .. .|ENTAIN HOLDINGS GIBRALTAR LIMI ~ 7.670% .. D.. 08/09/2024 ..... MORGAN STANLEY & CO . B
BGHI25-11Z-1 .. .| ENTAIN HOLDINGS GIBRALTAR LIMI ~ 7.670% .. D.. 05/31/2024 ..... Taxable Exchange ..... .400,
Z9400C-KE-1 .. .|PIETRA NERA UNO SRL  3.553% 05/22/30 .. B.. 07/01/2024 ..... Deutschebank Securities . )
794050-L1-3 .. TAURUS CMBS PLC TAURS 18 IT1  4.549% 05 . B.. 07/01/2024 ..... Deutschebank Securities .. 1,364,182 |.. .. 1,364,864 |..
Z95HVO-FE-2 .........[SOUND POINT EURO CLO FUNDING S  9.675% B.. 09/27/2024 ..... DEUTSCHE BANK AG ....iiieeuunniiiiiunnniisiisunniissiusssnsssssssssnssssesssnsssssnnssnsssssnnnsnnssssrnnsns [ooseessnnsessennsnnsssssrnnnnnsnsee |ooressnsssssresnnnnnnes 1,122,817 [ 1,117,900 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,310,258, 675 3,040,975,428 8,794,183 XXX
349541-AA-2 .. FORTEGRA FINANCIAL CORP SERIES 144A 8. 09/26/2024 ..... BARCLAYS CAPITAL INC. .iiviiiiiiiiiiiiii i e et s crrni e e e sresi s s s snnnis s s snnnnaseees [oeernnnnnnnesnnnnninsessnnnnnnenees Jonniinnnnsnnn, 3,075,000 [oeuiiviinnnnninnnnns 3,000,000 .. 114,750 [2.C FE ..........
585270-AD-3 .. MEIJI YASUDA LIFE INSURANCE SERIES 144A 09/09/2024 ..... LT AP PPN FPPPPTT PP 1,308,710 fooeeiiiiiiiieiiinnnns 1,300,000 |.. .
1309999999. Subtotal - Bonds - Hybrid Securities 4,378,710 4,300,000 114,750 XXX
2509999997. Total - Bonds - Part 3 2,338,223,752 3,068,338,442 8,956,293 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,338,223,752 3,068,338, 442 8,956,293 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks
31339%-10-7 .........[FEDERAL HOME LOAN BANK ....eeeeeeeeeieeeeeeene e e e eeene e e e e e e e e eenne e e e ee e e e e eennnnneeeennn | eieeeenrnnnnnns [oeeend 07/03/2024 ..... DIRECT FUNDING .. +2290,000.000 f.eeeieeemnnnneeeennns 9,000,000 ..
BES3S3-R1-5 .. OSP GANNETT HOLDINGS LLC evvvniiiiiiiiieeiciiin e scnviis s cvsni e nnnnnnnneees | cennnnneneeenns fonnnd 07/31/2024 ..... 0] =00 V0 RPN 1,825.400 |.. .. 1,825,397 |..
BES3V7-J0-6 .. | LENDBUZZ AUTO ...eeeeeeeeee e e eeeeee e e e e eeee e e e e eene e e e eeenne e s e e e mnnneeeeennnnnaaeeeennnnnneeennnnnns | oevernniinnnnns [oeeees 09/24/2024 ..... DIRECT FUNDING .. .. 39,216, 133.000 |.. . 39,216,133 |..
BES3Z5-TJ-1 .. LI SRCLO IV WH FUNDING ..oevveiiiiiiiiiie et ssnni e s ssnnnn s e sennnn | eeeeennnineeens [oeeend 08/13/2024 ..... DIRECT FUNDING .. ..10,000,000.000 |.. .10,000,000 |..
BES40S-SM-1 ......... ELECTRONIC MERCHANT SYSTEMS IN .eveeiiiiiinniieeeceniniieeeeeenniannes e L s 07/26/2024 ..... DIRECT FUNDING ... eeeeenuiseeeennni s e eeenns s e s e eensissseeesnnnsseeennnsnseeenennseeeeennnnaaeennnnnnn 5,000,000.000 f...eevvvnunariainnnnnns 5,000,000 |..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 65,041,530
000000-00-0 ......... |De|aware Life and AnnUity COMPANY ...evvueeenieieeeeeeeeueeeeeeeueeeuaeruneeenneeenneeeneeennnees | oeeenerernerees foeeesd 09/26/2024 ..... Capital CoMtribULTON .ovvueesieee e et et e et e et e e et e e eeeeeaeeeaneeeeneeeanaeesnneesnnare |oennseennsesnneesnneeenneereneernns Jrenneesnneeeeneeennaees 7,000,000 [.ueeeneeeneeeeereieeeiereiieee forereeereieereiiereiieereieereneee | eeeieeriieeiis
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 7,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 72,041,530 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 72,041,530 XXX XXX
5999999999. Total - Preferred and Common Stocks 72,041,530 XXX XXX
6009999999 - Totals 2,410,265,282 XXX 8,956,293 XXX
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..362000-1IM-2 | GNMA POOL 569552  6.000% 01/15/32 .....eevuuen [eeennn . 09/01/2024 . | Paydoun ... 1,724 ... e (29)). .1,6% |.. . 01/15/2082 . [1.A ........
..36201F-U9-6 | GNMA Pool 582108  6.500% 06/15/32 ......ccceen [oeennn . 09/01/2024 . | Paydoun ... ... 258 |.... . 06/15/2082 . [1.A ........
..36202T-PZ-3 | GNMA POOL 608940  5.500% 06/15/36 ............ [....... . 09/01/2024 . | Paydoun ... 1,175 | . 06/15/2036 . [1.A ........
..36200N-25-0 | GNMA Pool 476985  6.000% 03/15/29 ............ [.eeeenn . 09/01/2024 . | Paydoun ... ....9%6 |.... . 03/15/2029 . [1.A ........
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 .....ccccee [erennn . 09/01/2024 . | Paydoun ... 10,982 |.... . 02/15/2083 . [1.A ........
..36225A-IIN-6 | GNMA Pool 780653  6.500% 10/15/27 . PO [P . 09/01/2024 . | Paydoun ... 194 . 10/15/2027 . [1.A ........
..38380K-DT-9 | GNMA SERIES 2017-176 CLASS BZ ~ 3.500% 1 .... [....... . 09/01/2024 . | Paydoun ... ...64,270 |.... . 11/20/2047 . [1.A ........
..38383L-D5-6 | GOVERNMENT NATIONAL MORTAGE SERIES 2022 ..... |....... . 09/01/2024 . | Paydoun ... .1,190,865 |.... . 01/20/2082 . [1.A ........
..38383W-LA-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/03/2024 . | Paydoun ... ..415,503 |.... . 12/20/2050 . [1.A ........
..38383W-MU-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2024 . | Paydown ..534,124 |. . 12/20/2050 . [1.A .
..38383W-N2-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2024 . |Paydown . 981,078 |. . 10/20/2047 . [1.A .
..38383I1-VX-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2024 . |Paydown ..506,557 |. . 07/20/2051 . [1.A .
..38383X-35-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... . 2,437,433 |.... . 10/20/2049 . [1.A ........
..38383X-5F~7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... ..676,533 |.... . 02/20/2052 . [1.A ........
..38383X-5L-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... ..309,991 . 01/20/2049 . [1.A ........
..38383X-RV-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . |Paydoun ......oooovviiiiiins |ooveninnnnnnnnnnnns Joennnn 435,119 [l 435,119 | 420,748 (oLl 830,109 [ s 5,010 |. . 06/20/2052 . [1.A ........
..38383X-1IF-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . |Paydoun ......ooooeeeeieiins |evennnnnnnnnnnns | 403,759 [l 403,759 ..., 398,018 |...........898,511 [ s 5,248 |. . 09/20/2052 . [1.A ........
..38384A-JV-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... 873,920 | e 8,137 |. . 04/20/2050 . [1.A ........
..38384A-P2-3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... 259,210 255,727 [cveennnnnn 285,894 [oiiiiiiiiiis oo 3,316 |. . 05/20/2047 . [1.A ........
..38384A-X9-9 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... 760,412 758,749 [0t 798,723 [onniiiiiiins e 1,689 |. . 11/20/2050 . [1.A ........
..38384B-L7-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2024 . |Paydown ..642,942 ..646,156 |. .(2,852) | . 06/20/2049 . (1.
..38384C-XT-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2024 . |Paydown ..450, 184 ..440,1% |. ..9,663 | . 08/20/2051 . (1.
..38384D-3Y-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2024 . |Paydown ..4,801,299 .. 4,840,312 |. .. (46,624) |. . 05/20/2051 . (1.
..38384D-8V-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. . |. 09/01/2024 . | Paydown ..5,876,612 ..5,899,568 |. . 02/20/2052 . (1.
..38384D-B2-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |.......|. 09/01/2024 . |Paydown ..2,021,113 ..2,914,723 |. K .2,921,113 115,616 |. 01/20/2052 . (1.
..38384D-X7-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . |Paydown .......ooovveniniies |oevenninnnnnnnnnnnns |00...4,368,090 |l 4,358,099 |........ 4,367,632 [ovvvvvrnnnnnnnnnnnnn o [ (9,833) | e (9,833) [ [, 4,358,099 |.. ... 114,228 . 06/20/2052 . (1.
..38384E-JU-0 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... ... 786,656 |.... ....787,523 |.. . 09/20/2045 . [1.A ........
..38384E-MN-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... . 05/20/2049 . [1.A ........
..38384E-YF-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... . 03/20/2051 . [1.A ........
..38384G-GD-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydoun ... . 05/20/2051 . [1.A ........
..38384G-JE-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2024 . | Paydown . 02/20/2052 . [1.A ........
..911759-MM-7 | HOUSING URBAN DEVELOPMNT ~ 3.500% 08/01/ .. 08/01/2024 . (Call 100.0000 .. 249,000 .. 245,585 . 08/01/2033 . (1.
..911759-MN-5 |HOUSING URBAN DEVELOPMNT ~ 3.550% 08/01/ ... 08/01/2024 . (Call 100.0000 32,000 K 31,140 |. . 08/01/2031 . (1.
..911759-MX-3 |HOUSING URBAN DEVELOPMNT SERIES 2019 2 ... 08/01/2024 . (Maturity . .. 365,000 ..365,000 ..394,853 |. ..369,147 |. . 08/01/2024 . (1.
..91282C-CL-3 |US TREASURY N B 0.375% 07/15/24 ..... 07/15/2024 . (Maturity . 25,000,000 .25,000,000 .24,958,984 |. 24,992,579 |. . 07/15/2024 . (1.
..91282C-CX-7 |US TREASURY N B 0.375% 09/15/24 .. 09/15/2024 . (Maturity . 125,000,000 125,000,000 123,222,656 |......124,539,523 |. ..... 125,000,000 . 09/15/2024 . (1.
..91282C-FG-1 |US TREASURY N B 3.250% 08/31/24 .........euvn [orennn . 09/03/2024 . |Maturity .....oevveeeiinnnn Jooreiiiiiiis s 4,000,000 |........ 4,000,000 |........ 3,021,484 |........ 3,972,007 [oveveevverennnnn foeennnn27,998 i 27,993 | e 4,000,000 |.. . 08/31/2024 . (1.
..91282C-KT-7 |US TREASURY N B 4.500% 05/31/29 ......cevvve [oeennnn . 07/12/2024 . | Various ......oooeeeeiiiiies Jovveeeriiiiiiiiiiens Jovevveeiiiiiiieees lovevvveveeeieieeiees Jovevvveereeeiseeeees fovvvsssessssninnies fooviiiiiiiiiiins o . 05/31/2029 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 197,078,721 197,078,721 195,251,378 181,376,112 452,222 XXX XXX
Redemption 100.0000
..05178T-AA-9 | AURORA MILITARY HOUSE IIl SERIES 144A ........ [....... . 07/15/2024 . | cevvviiiiiiiii . 07/15/2034 .
..14069B-AA-2 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... |....... . 09/10/2024 . | Paydoun ... . 02/10/2082 .
..14070A-AA-1 | CAPMARK MILITARY HOUSING TRUST ~ 6.063% 09/10/2024 . |Paydown . 10/10/2052 .
..14070E-AA-3 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... 09/10/2024 . |Paydown . 07/10/2055 .
..20753G-AA-9 | FANNIE MAE CAS SERIES 2024 R04 CLASS A1A .. 09/25/2024 . |Paydown . 05/25/2044 .
..20753G-AA-9 | FANNIE MAE CAS SERIES 2024 R04 CLASS A1A .. - |. 08/26/2024 . | Paydown . 05/25/2044 .
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..30292G-AN-8 | FREMF MORTGAGE TRUST SERIES 2014-K39 CLA ... |....... . 07/25/2024 . |Various ... . 5,750,000 .5,752,937 |.... ....(4,534) | .5,748,403 |.. 1,597 |..........1,597 .. 137,701 |. 08/25/2047 .
..30295D-AS-1 | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA .... |....... . 09/01/2024 . | Paydoun ... ...20,114 |.... (20,114) | [ (20,114 e o [ e e e 7,578 |. 08/25/2049 .
..302984-AN-9 | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS .... |....... . 09/01/2024 . | Paydoun ... ...61,653 |.... ... (5,066) | 9,477 |. 02/25/2052 .
..30317C-AN-8 | FREMF MORTGAGE TRUST SERIES 2020 K120 CL .... |....... . 09/01/2024 . | Paydoun ... ....8,162 |.... ... (8,162) | ..1,207 |. 11/25/2063 .
..30317E-AJ-3 | FREMF MORTGAGE TRUST CLASS X2 A 2020 K15 .... |....... . 09/25/2024 . | Paydoun ... L4222 ... ...472 |. 05/25/2035 .
..3128LC-RS-7 |FREDDIE MAC Pool A78597  5.500% 06/01/3 .... |....... . 09/01/2024 . | Paydoun ... .. 33 |. 06/01/2038 .
..3128LX-BE-9 | FREDDIE MAC POOL GO1837  5.000% 07/01/3 .... |[....... . 09/01/2024 . | Paydoun ... . 07/01/2035 .
..3128LX-BH-2 | FREDDIE MAC Pool GO1840  5.000% 07/01/3 .... [....... . 09/01/2024 . | Paydoun ... . 07/01/2035 .
..3128M6-AP-3 | FREDDIE MAC POOL GO4214 ~ 5.500% 05/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 05/01/2038 .
..3128M9-NX-6 | FREDDIE MAC POOL GO7306  3.000% 02/01/4 .. 09/01/2024 . | Paydown . 02/01/2043 .
..3128MJ-2-9 | FREDDIE MAC POOL GO8788  3.500% 10/01/4 . 09/01/2024 . |Paydown . 10/01/2047 .
..3128MJ-6T-2 | FHLMC POOL GO8881  3.500% 06/01/49 09/01/2024 . |Paydown . 06/01/2049 .
..3128MJ-A5-9 | FREDDIE MAC POOL GO8027  5.500% 12/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 12/01/2034 .
..3128MJ-FH-8 | FREDDIE MAC POOL GO8167  5.500% 12/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 12/01/2036 .
..3128MJ-G3-8 | FREDDIE MAC POOL GO8217 ~ 6.000% 08/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 08/01/2037 .
..3128\M-WI7-4 | FREDDIE MAC POOL G18669  2.500% 11/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 11/01/2032 .
..31202G-Y4-2 |FREDDIE MAC Pool C00731  6.500% 03/01/2 .... |....... . 09/01/2024 . | Paydoun ... . 03/01/2029 .
..31292J-BR-0 | FREDDIE MAC POOL C01848  6.000% 06/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 06/01/2034 .
..31297E-0J-8 |FREDDIE MAC POOL A26757  6.500% 09/01/3 .... |....... . 09/01/2024 . | Paydoun ... . 09/01/2034 .
..31298G-AS-9 | FREDDIE MAC Pool C47217 ~ 7.000% 02/01/3 .... |....... . 09/01/2024 . | Paydown . 02/01/2031 .
Redemption 100.0000
..3130AV-LD-2 |FEDRAL HOME LOAN BANK  6.000% 04/12/38 ..... [....... . 09/18/2024 . | evvvniiiiiiiiiiiiiiiiinn e [0 2,716,081 [l 2,716,981 |........ 2,716,981 |........ 38 O P R (SRR R 2,716,981 . 04/12/2038 .
Redemption
..3130AV-YF-3 | FEDRAL HOME LOAN BANK  6.000% 05/24/33 ..... |....... . 08/29/2024 . | .evveeiiiiiiiiiiiiiiiiiiiiiinn e e 185,484 | 185,484 |........... 185,484 |........... T O R (SRR R 185,484 . 05/24/2033 .
Redemption
..3130AW-S4-3 | FEDERAL HOME LOAN BANK  6.000% 08/16/33 .... |....... . 09/09/2024 . | .eevviiiiiiiiie 193,182 193,182 |...........193,182 |.... ....193,182 |.. . 08/16/2033 .
..3130AX-3A-4 | FEDERAL HOME LOAN BANK  6.500% 09/13/38 .... |....... . 09/16/2024 . | Call .. 1,205,000 ..1,205,000 |........ 1,205,000 |.... .1,205,000 |.. . 09/13/2038 .
..3132DT-FB-1 |FHLMC POOL SD5562  5.500% 06/01/54 ........... [....... . 09/01/2024 . | Paydoun ... ....9,514 ....9,468 |.... ...9,514 |.. . 05/01/2054 .
..31320V-3Y-9 | FHLMC POOL SD8015  2.500% 10/01/49 09/01/2024 . |Paydown . 10/01/2049 .
..31320V-4E-2 |FHLMC POOL SD8021  2.500% 09/01/49 09/01/2024 . |Paydown . 09/01/2049 .
..31320V-5C-5 |FHLMC POOL SDB043  2.500% 02/01/50 .. 09/01/2024 . |Paydown . 02/01/2050 .
..3132GJ-1I0-8 | FREDDIE MAC Pool Q03655 4.000% 10/01/4 . |. 09/01/2024 . | Paydown . 10/01/2041 .
..3132H3-HIi-6 | FREDDIE MAC POOL U90245  3.500% 10/01/4 .... |.......|. 09/01/2024 . |Paydown . 10/01/2042 .
..3132L5-L5-0 |FREDDIE MAC POOL V80348  3.000% 08/01/4 .... |....... . 09/01/2024 . | Paydoun ... . 08/01/2043 .
..31320R-RN-5 | FREDDIE MAC POOL WA0503  3.830% 03/01/4 .... |....... . 09/01/2024 . | Paydoun ... . 03/01/2044 .
..31321V-AM-6 | FHLMC POOL WA1611  3.210% 10/01/28 .......... [....... . 09/01/2024 . | Paydoun ... . 10/01/2028 .
..3132XC-R4-9 | FREDDIE MAC POOL G67707  3.500% 01/01/4 .... |....... . 09/01/2024 . | Paydoun ... . 01/01/2048 .
..3132XT-TT-5 |FREDDIE MAC POOL Q51461  3.500% 10/01/4 .... |....... . 09/01/2024 . | Paydoun ... . 10/01/2047 .

.330 . 05/01/2048 .

..31335B-SE-7 | FHLMC GOLD POOL G61417  3.500% 05/01/48 .... |....... . 09/01/2024 . | Paydown .
381,431 (. 04/03/2043 .

..6,514,000 |.

..3133EP-EJ-0 | FEDERAL FARM CREDIT BANK  6.200% 04/03/ . 09/13/2024 . | Cal | 100.0000 ..6,514,000 . K .6,514,000
..3133EP-GP-4 | FEDERAL FARM CREDIT BANK  6.050% 04/26/ .... . 09/19/2024 . [Call 100.0000 ..ooe oeeiiieeiiiiiiens oo 6,500,000 26,500,000 |.evveieiiiiii feeeeeiiiiiiiees e e o e 6,500,000 [.evveeeeiiiinn Joereiiiiiieeees foeeeeiii | ...351,740 |. 04/26/2038 .

Redemption 100.0000
..3133EP-GP-4 | FEDERAL FARM CREDIT BANK  6.050% 04/26/ .... |....... L 09/18/2024 . [ .eveeiiiiiiiiiiieeiieines [ [ 500,000 |.......... 500,000 |.......... 500,000 |[.......... 500,000 [-.evveeieriiiii feereeeiiiiieees e e e s 500,000 . 04/26/2038 . |1.B FE ....
..3133EP-0K-4 | FEDERAL FARM CREDIT BANK  6.050% 07/24/ .... |....... . 09/26/2024 . [Call 100.0000 ..... . 2,500,000 . 2,497,529 |.... . 2,497,579 |.. . 07/24/2043 . (1.B FE ....
..3133EP-SD-8 | FEDERAL FARM CREDIT BANK  5.970% 08/08/ .... |....... . 08/30/2024 . [Call 100.0000 ..... . o feeeeen.. 250,000 ... . evennn.250,000 ... I X e | oo |eeeeeennn..250,000 .. . 08/08/2033 . |1.B FE ....
..3133EP-1iZ-4 | FEDERAL FARM CREDIT BANK  6.450% 09/27/ .... |....... . 09/27/2024 . [Call 100.0000 ..oo. Jooeeveeiiiiiiiiinns Joeinnes 475,000 |...........475,000 |...........471,105 |........... 471,163 | e 169 | foeneenns 69 [ e 471,333 . 09/27/2035 . [1.B FE ....
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..3133KR-PV-0 | FHLMC POOL RA9436  5.500% 07/01/53 .. . 09/01/2024 . | Paydoun ... ... 79,578 ...79,578 ..79,578 |.. 2,220 |. 07/01/2053 . |[1.A ........
.. 3133N3-WH-3 | FHLMC POOL RE6048  2.500% 04/01/50 .. . . 09/01/2024 . | Paydoun ... ... 29,967 ... 29,957 ..29,957 |.. ...502 |. 04/01/2080 . [1.A ........
..31349S-A4-5 |FREDDIE MAC ARM POOL 780927  6.344% 10/ .... |....... . 09/16/2024 . | Paydoun ... .822 . 10/01/2033 . [1.A ........
..313588-SIi-2 | FNMA CMO SER 2000-34 CLASS §  3.155% 10 .... [....... . 09/25/2024 . | Paydoun ... . 10/25/2030 . [1.A ........
..31364H-N8-6 |FNMA CMO SER 1997-281 CLASS 2 9.000% 1 .... |....... . 09/01/2024 . | Paydoun ... . 11/25/2026 . [1.A ........
..31368H-LB-7 | FEDERAL NATIONAL MORTGAGE ASSO Pool 1903 .... |....... . 09/01/2024 . | Paydoun ... . 04/01/2082 . [1.A ........
..3136AC-GN-5 |FNMA SERIES 2013-M3 CLASS AL  3.493% 01 .... [....... . 09/01/2024 . | Paydoun ... . 01/25/2033 . [1.A ........
..3136AC-U2-5 |FNMA SERIES 2013-15 CLASS DC  2.000% 03 .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2033 . [1.A ........
..3136AF-GP-3 | FNMA SERIES 2013-67 CLASS PK  3.000% 05 .... |....... . 09/01/2024 . | Paydoun ... . 05/25/2042 . [1.A ........
..3136AF-PT-5 |FNMA SERIES 2013-75 CLASS PD ~ 3.000% 04 .. 09/01/2024 . | Paydown . 04/25/2043 . [1.A .
..3136AF-QD-9 |FNMA SERIES 2013-75 CLASS EG  3.000% 02 .. 09/01/2024 . |Paydown . 02/25/2043 . [1.A .
..3136AG-4T-6 |FNMA CLASS 2013-116 CLASS YG  2.750% 10 .. 09/01/2024 . |Paydown . 10/25/2043 . [1.A .
..3136AG-G4-8 |FNMA SERIES 2013-106 CLASS PY ~ 3.000% 1 .... [....... . 09/01/2024 . | Paydoun ... . 10/25/2083 . [1.A ........
..3136AG-NP-3 | FNMA SERIES 2013-103 CLASS GZ  3.000% 1 ... [....... . 09/01/2024 . | Paydoun ... . 10/25/2033 . [1.A ........
..3136B5-GL-3 |FNMA SERIES 2019 35 CLASS FE  5.745% 07 .... |....... . 09/25/2024 . | Paydoun ... . 07/25/2049 . [1.A ........
..3136B5-GP-4 | FNMA SERIES 2019 35 CLASS FH  5.728% 07 .... |....... . 09/25/2024 . | Paydoun ... . 07/25/2049 . [1.A ........
..3136BQ-4N-6 | FANNIE MAE SERIES 2024 5 CLASS BD  5.00 .... [....... . 09/01/2024 . | Paydoun ... . 04/25/2051 . [1.A ........
..3136BQ-DN-6 | FANNIE MAE SERIES 2023 36 CLASS A 5.50 .... [....... . 09/01/2024 . | Paydoun ... . . 04/25/2049 . [1.A ........
..3136B0-GL-7 |FANNIE MAE SERIES 2023 40 CLASS CA 6.0 ... [....... . 09/01/2024 . | Paydoun ... 484,915 479,990 |.... . . 08/25/2045 . [1.A ........
..3136BQ-RA-9 | FANNIE MAE SERIES 2023 54 CLASS GA 6.5 .... [....... . 09/01/2024 . | Paydoun ... .... 830,006 834,351 . 830,006 |.. . 04/25/2049 . [1.A ........
..3136BQ-RT-8 | FANNIE MAE SERIES 2023 55 CLASS A 6.50 .. 09/01/2024 . |Paydown ..795,854 ..795,854 |. .795,854 . 06/25/2049 . (1.
..3136BQ-UB-0 | FANNIE MAE SERIES 2024 8 CLASS A 09/01/2024 . |Paydown 1,134,216 1,126,960 |. . 1,134,216 . 05/25/2050 . (1.
..3136BR-P9-2 | FANNIE MAE SERIES 2024 22 CLASS E 09/01/2024 . |Paydown .. 79,142 . 781,114 | 794,142 . 08/25/2052 . (1.
..3136BR-ON-0 | FANNIE MAE SERIES 2024 16 CLASS DA . |. 09/01/2024 . | Paydown ,441,131 1,436,981 . 05/25/2049 . (1.
..31371M-7J-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL 2565 .... . |- 09/01/2024 . | Paydown .1,233 .1,286 |. . 02/01/2087 . [1.A .
..31371M-KB-2 | FEDERAL NATIONAL MORTGAGE ASSO Pool 2569 .... |....... . 09/01/2024 . | Paydoun ... ...312 A0 . 11/01/2035 . [1.A ........
..3137A8-NL-8 | FREDDIE MAC SERIES 3830 CLASS FD  7.635 .... |....... . 09/16/2024 . | Paydoun ... 432,276 432,816 |.... . 03/15/2041 . [1.A ........
..3137AF-DA-7 | FREDDIE MAC CMO SER 3926 CLASS PW 4.0 .... |....... . 09/01/2024 . | Paydoun ... 496,023 548,570 |.... . 09/15/2031 . [1.A ........
..3137B1-EN-8 |FREDDIE MAC SERIES 4191 CLASS GE  2.500 .... |....... . 09/01/2024 . | Paydoun ... ...14,817 ..15,564 |.... . . 04/15/2083 . [1.A ........
..3137B4-KX-3 |FREDDIE MAC SERIES 4253 CLASS PB  3.500 .... |....... . 09/01/2024 . | Paydoun ... L3120 . 08/15/2041 . [1.A ........
..3137BF-XU-0 | FHLMC MULTIFAMILY STRUCTURED P SERIES KO .... |....... . 09/01/2024 . | Paydoun ... ....(2,469) |. . 12/25/2024 . (1.
..3137BG-K3-2 | FHLMC MULTIFAMILY STRUCTURED P SERIES KO .. 09/01/2024 . |Paydown .(3,474) | . 12/25/2024 . (1.
..3137FB-XS-0 |FREDDIE MAC SERIES 4734 CLASS JA  3.000 .. 09/01/2024 . |Paydown .(1,349) | . 03/15/2047 . (1.
..3137FL-YR-9 | FHLMC MULTIFAMILY STRUCTURED P SERIES KF .. 09/25/2024 . |Paydown . 04/25/2026 . (1.
..3137FM-Cli-0 | FHLMC MULTIFAMILY STRUCTURED P SERIES KF .. 09/25/2024 . |Paydown . 05/25/2029 . (1.
..3137FN-BD-1 | FHLMC MULTIFAMILY VRD CERTIFIC SERIES MO .... . 09/28/2024 . | Call 100.0000 ..... |.... . 10/15/2029 . (1.
Redempt ion 100.0000
..3137FN-BD-1 | FHLMC MULTIFAMILY VRD CERTIFIC SERIES MO .... |....... . 09/28/2024 . (1,761) . 10/15/2029 .
..3137H9-1iz-8 | FREDDIE MAC SERIES 5303 CLASS B 5.500% .. 09/01/2024 . |Paydown .79 . 06/25/2045 .
..3137HA-R6-5 |FREDDIE MAC SERIES 5348 CLASS HA  6.000 .. 09/01/2024 . |Paydown .. 806,502 2,542 . 04/25/2043 .
..3137HB-3\-4 | FREDDIE MAC SERIES 5366 CLASS MA  6.000 .. 09/01/2024 . |Paydown .. 386,739 ..386,494 |. . 245 .386,739 . 10/25/2049 .
..3137HB-7E-8 | FREDDIE MAC SERIES 5362 CLASS JD  6.000 .. . |. 09/01/2024 . | Paydown .. 347,430 ..349,749 |. (2,319) | .347,430 . 03/25/2050 .
..3137HB-BM-5 |FREDDIE MAC SERIES 5364 CLASS BA  6.000 .... . |- 09/01/2024 . | Paydown . 1,124,940 (4,086) |. K . 1,120,854 . 06/25/2049 .
..3137HB-CY-8 | FREDDIE MAC SERIES 5369 CLASS AH  5.500 .... |....... . 09/01/2024 . |Paydoun .......ooovveiinnins |oovnnnnnnnnnnnns [0 1,042,100 [l 1,042,109 |l 1,939,985 [onniiiiiiiiiiiiiiins o [ 2,124 | e 2,128 i 1,942,109 |.. . 12/25/2049 .
..3137HB-G2-4 | FREDDIE MAC SERIES 5379 CLASS A 5.500% .... [....... . 09/01/2024 . | Paydoun ... . . A (N 1,690 |. .1,351,831 . 12/25/2049 .
..3137HB-KG-8 | FREDDIE MAC SERIES 5378 CLASS H  5.500% .... |....... . 09/01/2024 . | Paydoun ... .... 876,670 ... 878,040 |.... .. (1,370) ). ... 876,670 |.. . 05/25/2049 .
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..3137HB-T9-5 |FREDDIE MAC SERIES 5387 CLASS QA  5.500 .... |....... . 09/01/2024 . |Paydoun ......oooeeeviiniins |ovenninnnnnnniiinns Joee 753,078 il 758,078 e 749,195 [ o s 3,883 | ...3,883 |... . 03/25/2050 . [1.A ........
..3137HB-Z)i-7 |FREDDIE MAC SERIES 5389 CLASS ZU  6.500 .... |....... . 09/01/2024 . |Paydoun .......ooovveiiniins |oevnninnnnnnnnns [ 523,823 [0 823,828 [l 521,631 [ o [ 2,292 |. 2,292 |... . 03/25/2054 . [1.A ........
..3137HC-JG-8 | FREDDIE MAC SERIES 5397 CLASS KP 5.000 .... |....... . 09/01/2024 . | Paydoun ... ... 12,146 | . 05/25/2051 . [1.A ........
..3137HC-LA-8 | FREDDIE MAC SERIES 5407 CLASS AM  6.000 .... |....... . 09/01/2024 . | Paydoun ... . 06/25/2050 . [1.A ........
..3137HC-QM-7 | FREDDIE MAC SERIES 5410 CLASS KC  6.000 .... |....... . 09/01/2024 . | Paydoun ... . 04/25/2051 . [1.A ........
..3137HC-QV-5 | FREDDIE MAC SERIES 5414 CLASS CD  5.500 .... |....... . 09/01/2024 . | Paydoun ... . 01/25/2051 . [1.A ........
..31385X-AZ-0 | FEDERAL NATIONAL MORTGAGE ASSO Pool 5554 .... |....... . 09/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..31387D-JY-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL 5808 .... |....... . 09/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..3138AX-KK-6 | FEDERAL NATIONAL MORTGAGE ASSO Pool AJS6 .... |....... . 09/01/2024 . | Paydoun ... . 12/01/2041 . [1.A ........
..3138EG-CF-9 | FEDERAL NATIONAL MORTGAGE ASSO Pool ALOO .. 09/01/2024 . | Paydown . 1170172040 . (1.A .
..3138L0-G3-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL AMO2 .. 09/01/2024 . |Paydown . 08/01/2042 . [1.A .
..3138L3-NN-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM30 .. 09/01/2024 . |Paydown . 05/01/2043 . [1.A .
..3138L6-CG-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL AM54 .... |....... . 09/01/2024 . | Paydoun ... . 03/01/2029 . [1.A ........
..3138L6-LE-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM57 .... |....... . 09/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..3138L6-LM-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM57 .... |....... . 09/01/2024 . | Paydoun ... . 06/01/2044 . [1.A ........
..3138L6-PW-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL AM57 .... |....... . 09/01/2024 . | Paydoun ... . 04/01/2082 . [1.A ........
..3138LE-AF-8 |FNMA POOL AN1805  2.609% 08/01/26 ............ [....... . 09/03/2024 . | Paydoun ... . 08/01/2026 . [1.A ........
..3138LL-5E-1 |FNMA POOL ANB044  3.040% 01/01/28 ............ [....... . 09/01/2024 . | Paydoun ... . 01/01/2028 . [1.A ........
..3138LL-ET-8 |FNMA POOL AN7345  3.210% 11/01/37 ccceees [ eeennn . 09/03/2024 . | Paydoun ... . 1170172087 . [1.A ........
..3138LL-LA-1 |FNMA POOL AN7520  2.900% 11/01/29 .....ccccet [oeennnn . 09/01/2024 . | Paydoun ... . 11/01/2029 . [1.A ........
..3138LM-6G-3 |FNMA POOL ANB970  3.545% 04/01/28 . 09/01/2024 . |Paydown . 04/01/2028 . (1.
..3138LM-DK-6 | FNMA POOL AN8205  3.050% 03/01/28 . 09/01/2024 . |Paydown . 03/01/2028 . (1.
..3138LM-XX-6 |FNMA POOL ANB793  3.485% 04/01/28 . 09/01/2024 . |Paydown . 04/01/2028 . (1.
..3138LP-A9-7 |FNMA POOL ANQ931  4.240% 08/01/48 . . |. 09/01/2024 . | Paydown . 08/01/2048 . (1.
..3138MB-MB-9 | FEDERAL NATIONAL MORTGAGE ASSO Pool AP75 . |- 09/01/2024 . | Paydown . 09/01/2042 . (1.
..3138W5-KWi-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL AR75 .... |....... . 09/01/2024 . | Paydoun ... . 03/01/2043 . (1.
..3138WW-K9-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL AT84 .... |....... . 09/01/2024 . | Paydoun ... . 06/01/2043 . [1.A ........
..31393D-RM-5 |FNMA CMO SER 2003-63 CLASS YB  5.000% 0 .... |....... . 09/01/2024 . | Paydoun ... . 07/25/2033 . [1.A ........
..31398N-K9-4 | FANNIE MAE SERIES 2010 110 CLASS FB 5. .... [....... . 09/25/2024 . | Paydoun ... . 10/25/2040 . [1.A ........
..313985-MB-6 | FANNIE MAE SERIES 2010 134 CLASS FV 5. ... [....... . 09/25/2024 . | Paydoun ... . 12/25/2040 . (1.A ........
..31398S-NS-8 | FANNIE MAE SERIES 2010 134 CLASS FM 5. ... [....... . 09/25/2024 . | Paydoun ... . 12/25/2040 . [1.A ........
..31398T-7F-2 | FANNIE MAE SERIES 2010 134 CLASS FQ 5. 09/25/2024 . |Paydown . 12/25/2040 . (1.
..31404M-2D-9 | FNMA POOL 773072  5.500% 04/01/34 . 09/01/2024 . |Paydown . 04/01/2034 . (1.
..31407N-5J-8 |FNMA Pool 836149  5.500% 10/01/35 . 09/01/2024 . |Paydown . 10/01/2035 . (1.
..31407N-NL-3 | FNMA POOL 835695 5.000% 08/01/35 . 09/01/2024 . |Paydown . 08/01/2035 . (1.
..31407W-VX-8 |FNMA Pool 843130  5.500% 11/01/35 . 09/01/2024 . |Paydown . 11/01/2035 . (1.
..3140FX-EC-2 |FNMA POOL BFO130  3.500% 08/01/56 ..........c. [.eeeenn . 09/01/2024 . | Paydoun ... . 08/01/2056 . (1.
..3140GS-PD-8 |FNMA POOL BH4019  4.000% 09/01/47 ............ [....... . 09/01/2024 . | Paydoun ... . 09/01/2047 . (1.A ........
..3140HS-HC-8 | FNMA POOL BL1126  4.000% 01/01/29 ......ceevee [erennnn . 09/01/2024 . | Paydoun ... . 01/01/2029 . [1.A ........
..3140HS-U4-1 |FNMA POOL BL1502  4.080% 02/01/49 ............ [....... . 09/01/2024 . | Paydoun ... . 02/01/2049 . (1.A ........
..3140HS-1I5-6 | FNMA POOL BL1567  3.590% 02/01/29 . U PRI . 09/01/2024 . | Paydoun ... . 02/01/2029 . [1.A ........
..3140HT-Y9-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL BL25 .... |....... . 09/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..3140HU-B7-0 |FNMA POOL BL2761  3.950% 06/01/49 ............ . |- 09/01/2024 . | Paydoun ... . 06/01/2049 . [1.A ........
..3140HU-B9-6 | FNMA POOL BL2763  3.990% 06/01/49 ............ . |- 09/01/2024 . | Paydoun ... . 06/01/2049 . [1.A ........
..3140HV-CO-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL BL36 09/01/2024 . | Paydown . 08/01/2049 . [1.A .
..3140HV-WD-2 |FNVA POOL BL4243 2.700% 10/01/39 .... . 09/01/2024 . | Paydoun ... . 10/01/2039 . [1.A ........
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..3140HN-MX-7 | FNMA POOL BL4873  2.540% 11/01/31 . . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 1,139 ... 1,139 L1147 ..o1,139 | . 1170172031 . [1.A ........
..3140HX-TU-4 | FNMA POOL BL5962  2.380% 03/01/30 . . 09/03/2024 . | Paydoun ... ... 48,402 ... 48,402 ...51,578 |.... ... (3,176) |. ..48,402 |.. . 03/01/2030 . [1.A ........
..3140HY-CH-9 | FNMA POOL BL6371  2.510% 02/01/48 . . 09/01/2024 . | Paydoun ... ... 532 ....53 |.... .(3)] 532 |.. 9 . 02/01/2048 . [1.A ........
..3140HY-D9-6 | FNMA POOL BL6427  2.600% 04/01/50 . . 09/01/2024 . | Paydoun ... .. 763 L T76 ....763 |.. . 04/01/2050 . [1.A ........
..3140J1-V4-7 | FNMA POOL BL8734  2.170% 11/01/50 . . 09/01/2024 . | Paydoun ... ....524 ... ....519 |.. 7 |. 1170172050 . |1.A ........
..3140J2-DE-3 |FNVA POOL BL9100  2.240% 11/01/50 . . 09/01/2024 . | Paydoun ... AT ....461 ). . 1170172050 . (1.A ........
..3140J2-T6-3 |FNMA POOL BL9572  2.340% 12/01/50 ... . 09/01/2024 . | Paydoun ... ...483 |.... 472 .. . 12/01/2050 . [1.A ........
..3140J9-D9-9 | FNMA POOL BM4627  4.000% 10/01/48 ... . 09/01/2024 . | Paydoun ... . 10/01/2048 . [1.A ........
..3140JA-KG-2 |FNMA POOL BM5694 ~ 4.000% 06/01/48 ............ [....... . 09/01/2024 . | Paydoun ... . 06/01/2048 . [1.A ........
..3140LA-Q9-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL BS04 09/01/2024 . | Paydown . 01/01/2051 . [1.A .
..3140LB-NF-6 | FNMA POOL BS1289  2.170% 03/01/51 . 09/01/2024 . |Paydown . 03/01/2051 . [1.A .
..3140LD-6N-4 | FNVA POOL BS3576  2.510% 10/01/46 . 09/25/2024 . |Paydown . 10/01/2046 . [1.A .
..3140LE-EQ-6 |FNMA POOL BS3742  2.540% 12/01/39 ... [oeennnn . 09/01/2024 . | Paydoun ... . 12/01/2039 . [1.A ........
..3140LM-AS-8 |FNMA POOL BS9916  6.490% 12/01/48 ............ ... . 09/01/2024 . | Paydoun ... . 12/01/2048 . [1.A ........
..314008-DB-8 |FNMA POOL CA0997  3.500% 01/01/48 ............ [....... . 09/01/2024 . | Paydoun ... . 01/01/2048 . [1.A ........
..314005-A6-8 |FNMA POOL CB6328  6.000% 05/01/53 ............ [....... . 09/01/2024 . | Paydoun ... . 05/01/2083 . [1.A ........
..31410C-Y2-2 |FNMA POOL 885529  5.500% 08/01/36 .......cccc. [eennn . 09/01/2024 . | Paydoun ... . 08/01/2036 . [1.A ........
..31411H-0B-9 | FNMA Pool 908650  6.000% 12/01/36 ............ [.eeeeen . 09/01/2024 . | Paydoun ... . 12/01/2036 . [1.A ........
..31411L-SA-0 |FNMA Pool 911413  5.500% 04/01/37 ....ccccees [ eennnn . 09/01/2024 . | Paydoun ... . 04/01/2087 . [1.A ........
.. 31411IN-UN-5 | FNMA POOL 912397  6.000% 02/01/37 ............ [..ccees . 09/01/2024 . | Paydoun ... . 02/01/2037 . [1.A ........
..31411R-VE-5 |FNMA Pool 913313  5.500% 04/01/37 . 09/01/2024 . |Paydown . 04/01/2037 . (1.
..31411V-TN-9 | FNMA Pool 915957  5.500% 04/01/37 . 09/01/2024 . |Paydown . 04/01/2037 . (1.
..31412L-GE-4 |FNMA Pool 928197  5.500% 03/01/37 . 09/01/2024 . |Paydown . 03/01/2037 . (1.
. 31H2N-3H-7 |FNMA Pool 930600  5.500% 02/01/39 . . |. 09/01/2024 . | Paydown . 02/01/2039 . (1.
..314128-4\-4 | FEDERAL NATIONAL MORTGAGE ASSO Pool . |- 09/01/2024 . | Paydown . 04/01/2038 . (1.
..31412T-P9-8 | FNMA POOL 934348  5.500% 07/01/38 .......euvn [oeeennn . 09/01/2024 . | Paydoun ... . 07/01/2038 . (1.
..31412X-MX-9 | FNMA Pool 937874 ~ 5.500% 07/01/37 ............ [ .eennn . 09/01/2024 . | Paydoun ... . 07/01/2087 . [1.A ........
..31414A-DY-5 |FNMA POOL 960119  6.000% 11/01/37 . JU [ . 09/01/2024 . | Paydoun ... . 1170172037 . [1.A ........
..31414E-GE-8 | FEDERAL NATIONAL MORTGAGE ASSO Pool 9637 .... |....... . 09/01/2024 . | Paydoun ... . 06/01/2038 . [1.A ........
..31415A-U8-2 | FEDERAL NATIONAL MORTGAGE ASSO Pool 9813 .... |....... . 09/01/2024 . | Paydoun ... . 06/01/2038 . [1.A ........
..31416A-1IV-8 | FNMA POOL 994460  6.000% 11/01/38 ............ [....... . 09/01/2024 . | Paydoun ... . 11/01/2038 . [1.A ........
..31417C-DR-3 | FEDERAL NATIONAL MORTGAGE ASSO Pool AB55 09/01/2024 . |Paydown . 07/01/2042 . (1.
..31417D-AX-1 | FEDERAL NATIONAL MORTGAGE ASSO Pool AB63 .. 09/01/2024 . |Paydown . 09/01/2042 . (1.
..31417F-34-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL ABSS .. 09/01/2024 . |Paydown . 04/01/2043 . (1.
..31418A-JV-1 | FEDERAL NATIONAL MORTGAGE ASSO Pool MA11 . 09/01/2024 . |Paydown . 09/01/2042 . (1.
..31418C-3J-1 |FNMA POOL MA3500  4.000% 10/01/48 . 09/01/2024 . |Paydown . 10/01/2048 . (1.
..31418D-CY-6 |FNMA POOL MA3686  3.500% 06/01/49 . . 09/01/2024 . | Paydoun ... . 06/01/2049 . (1.
..31418D-FF-4 | FNMA POOL MA3765  2.500% 09/01/49 . . 09/01/2024 . | Paydoun ... . 09/01/2049 . (1.A ........
..31418D-GK-2 | FNMA POOL MA3801  2.500% 10/01/49 . . 09/01/2024 . | Paydoun ... . 10/01/2049 . [1.A ........
..31418D-HK-1 |FNMA POOL MA3833  2.500% 11/01/49 . . 09/01/2024 . | Paydoun ... . 11/01/2049 . [1.A ........
..31418D-J0-6 |FNMA POOL MA3870  2.500% 12/01/49 . . 09/01/2024 . | Paydoun ... . 12/01/2049 . [1.A ........
..31418D-MN-9 | FNMA POOL MA3964  2.500% 03/01/50 ... . 09/01/2024 . | Paydoun ... . 03/01/2050 . [1.A ........
..31418D-NG-3 | FNMA POOL MA3990  2.500% 03/01/50 ... . |- 09/01/2024 . | Paydoun ... . 03/01/2050 . [1.A ........
..31418E-CS-7 |FNMA POOL MA4580  3.500% 04/01/52 .... . |- 09/01/2024 . | Paydoun ... . 04/01/2052 . [1.A ........
..31418F-BM-8 | FHLMC POOL MA5443  5.000% 08/01/54 .. . 09/01/2024 . | Paydoun ... . 08/01/2054 . [1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..346845-AK-6 | FORT BENNING FAM SERIES 144A  6.000% 01 .... [....... L 07/15/2024 . | eveeeiiiiiiiiininiiiiiiiens e e 1,716 |l 1,716 [oeennnnnns 2,281 |, 2,225 [oooiiiiiiiiiiies e (0] R RN (0] R RN 2,27 | | (502) [.vvvvvvnns (502) |.vvvvvvrrnnannns 104 (. 01/15/2051 . |1.E FE ....
..347075-AB-9 | FORT CARSON FAMILY HSG LLC CO  7.860% 1 .... [....... . 09/15/2024 . ...10,000 ..10,608 |.. . 11/15/2029 .
..35563C-AA-6 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 09/03/2024 . | Paydoun ... ....9,193 ..10,492 |.. . 11/25/2085 .
..36563C-AJ-7 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 09/25/2024 . | Paydoun ... ... 4,085 4,210 |.. . 10/25/2062 .
..35563C-AS-7 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 09/25/2024 . | Paydoun ... .9,839 |.. . 11/25/2052 .
..36563C-AT-5 |FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 09/25/2024 . | Paydoun ... . 11/25/2062 .
..35563C-Ali-8 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 09/25/2024 . | Paydoun ... . 11/25/2052 .
.. 36563P-CM-9 | FHLMC SCRTT SERIES 2017-4 CLASS MT 3.5 .... [....... . 09/01/2024 . | Paydoun ... . 06/25/2057 .
..35563P-DD-8 | FREDDIE MAC - SCRT SERIES 2017-4 CLASS H .. 09/01/2024 . |Paydown . 06/25/2057 .
.. 36563P-DT-3 | FHLMC SCRTT SERIES 2018-1 CLASS HT 09/01/2024 . |Paydown . 06/25/2057 .
.. 35563P-DY-2 |FHLMC SCRTT SERIES 2018-1 CLASS MT 09/01/2024 . |Paydown .. 299 . 05/25/2057 .
..35709E-AN-9 | FREMF MORTGAGE TRUST SERIES 2020 K111 CL .. . |. 09/01/2024 . | Paydown . (3,775) . 04/25/2053 .
..36185T-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .. . |- 09/10/2024 . | Paydown . (300) . 04/10/2037 .
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2024 . | Paydoun ... . 10/10/2041 .
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2024 . | Paydoun ... (453) . 05/10/2037 .
..38012D-AB-3 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2024 . | Paydoun ... (498) . 05/10/2050 .
Redemptio 100.0000
.. 44320H-AN-4 | HP COMMUNITIES LLC SERIES 144A  5.620% ..... |[....... . 09/16/2024 . | evveiiiiiiiiiiiininiiiiiiiins e e 25,83 |........... 25,835 |oeiviienns 27,813 | 27,051 |oeeeeeeiiiiiins e, (R0 ETTUTTUTUTUR A (R0 ETTTUTUTTUR A 26,971 . 09/15/2032 . (1.D FE .
Redempt ion 100.0000
..45129Y-4D-5 | IDAHO ST HSG FIN ASSN SF MTG SERIES E ....... | .eenenn . 07/29/2024 . | evveniiiiiiie . 01/01/2054 . (1.B FE ....
..57604P-5P-5 | MASSACHUSETTS ST WTR POLL ABAT = 5.192% ..... [....... . 08/01/2024 . |Call 100.0000 ..... |.... . 08/01/2040 . [1.A FE ....
Redemption 100.0000
..57604P-5P-5 | MASSACHUSETTS ST WTR POLL ABAT  5.192% ..... [....... . 08/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | (5,000) |.....eneeeee (5,000) |..cceeennnn (5,867) |.eeeeeennns (5,598) [-niiiiiiies foreiiiiiiiis i e o o [ES2:1515) ) R 598 |oeevverenns 598 |oeeeiiiiiiiiiiiinens . 08/01/2040 . [1.A FE ....
..50524E-AB-8 | MID ATLANTIC MILITARY CO SERIES 144A 5 ... [....... . 08/01/2024 . | .. ..4,509 . 5,457 |.. . 08/01/2050 . [1.E FE ....
..00983V-AA-1 |UNITED COMMUNITIES LLC SERIES 144A 5.6 .... |....... . 09/15/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns | | 5,693 |oeiiiiiinnns 5,608 [connnnnne 6,046 |............. 5,992 [oooiiiiiiiiiiies oo [(2)] S R ()] R RN 5,086 |oooeiiiiiiiiins oo (294) .o (AL P 319 |. 09/15/2051 . [2.B FE
..95829T-AA-3 | WESTERN GRP MILITARY HOUSING SERIES 144A .... |....... . 09/15/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins | | 6,699 |....ooc.... 6,69 |..... 7,672 |.oooeennnns 7,640 |oooeiiiiiiiiinn foeiiinnnns (L)) O R (L)) O RRIIN 7,626 |.ooeveevinnnnnn fovunnnnnnnn (927) .. (720 ] 452 |. 03/15/2057 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 48,723,769 48,723,767 49,217,416 36,034,834 (41,348) (41,348) 48,786,051 (62,285) (62,285) 1,965, 181 XXX XXX
..00038R-AA-4 | AASET 2019 2 TRUST SERIES 2019 2 CLASS A .... [....... . 09/16/2024 . |Paydoun ......oooeeeeiiiiins foniiinnii e 7,840 |o.ooennnnnne 7,840 |l 5,575 |............. 5,575 |.... ..2,265 | ...7,840 |.. . 10/16/2039 . [2.C FE ....
..000112-AA-0 | AGK FUNDING SERIES 2005-A .... . |- 09/30/2024 . | DIRECT FUNDING .(929,273) (929,273) (929,273) |. (929,273) |. (929,273) . 04/10/2035 .
..00110X-AA-2 | AFN ABSPROP001 LLC SERIES 2021 1A CLASS ..... |....... . 09/20/2024 . |Paydoun .......ooeeiiiiiiins foniiiinniii e 6,902 |oeoeeiinnns 6,902 |............. 5,613 |.... ...6,902 |.. . 05/20/2051 .
Redemption
..00164T-AA-6 | AMC EAST COMM LLC ~ 5.740% 01/15/28 .......... [....... . 07/15/2024 . | cevvviiiiiiiii . 01/15/2028 . [1.F FE .
Redemption
..00197*-AA-1 | ACS AERO 2 EPSILON US LLC  5.500% 04/21 .... |....... . 09/16/2024 . | .evvvviiiiiiiiiie . 04/21/2027 . |2.A PL
Redemption 100.0000
..00198*-AA-0 | QUAIL AVIATION HOLDINGS LTD ~ 6.500% 01/ .... [....... . 09/09/2024 . . 01/11/2029 . [1.G PL ....
..00212C-BP-1 | ASG RESECURITIZATION TRUST SERIES 2009 1 .... . |. 09/01/2024 . | Paydown . 06/26/2037 . (2.B FM ....
..00256D-AA-0 | AASET 2019 1 TRUST SERIES 2019 1 CLASS A .... . |- 09/15/2024 . | Paydown . 05/15/2039 . [3.A FE ....
..00256D-AA-0 | AASET 2019 1 TRUST SERIES 2019 1 CLASS A .... |....... . 08/15/2024 . | Paydoun ... . 05/15/2039 . [5.B FE ....
..00258B-AB-0 | APOLLO AVIATION SECURITIZATION SERIES 20 .... |....... . 09/15/2024 . | Paydoun ... . 01/15/2047 . (2.B FE ....
..00703Q-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .... |....... . 08/25/2024 . | Paydoun ... . 08/25/2036 . [1.A FM ....
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Redemption 100.0000
..02376U-AA-3 | AMER AIRLINE 16 1 AA PTT SERIES AA 3.5 ... [....... L 07/15/2024 . | eveeeiiiiiiiiininiiiiiiiens e e 2,374 |oeeerinnnas 2,374 |oveiinnnnn 2,392 [ooeiinnnnnne 2,385 [ e (1] R RN (1] R RN 2,384 | | (10) oo [0 FUR 85 . 01/15/2028 . |1.F FE ....
Redemption 100.0000
..02376W-AA-9 | AMER AIRLINE 16-1 A PTT  4.100% 07/15/2 .... [....... L 07/15/2024 . | evveiiiiiiiniiiiniiiiiiiinn e e 594 [ 594 oo 21 £ e O £ O 2 [, 2 [ 24 1. 07/15/2029 . [2.C FE ....

Redempt ion 100.0000
. 08/15/2030 . |2.B FE ....
. 09/25/2046 . |2.B FM ....

... 119
51,328

..02378A-AA-5 | AMER AIRLINE 17-1 A PTT SERIES A 4.000 ....
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 .....

. 08/15/2024 .

. 09/03/2024 . | Paydown ...
J.P. MORGAN SECLRITIES,

. (38,677)

..032654-BA-2 | ANALOG DEVICES INC ~ 3.450% 06/15/27 . 07/25/2024 . |LLC . 100,000 . 656 |. . 06/15/2027 . |1.G FE ...
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C 09/01/2024 . | Paydoun 98,747 . 10/25/2067 . |1.A FE ...
..03465G-AB-2 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... |....... . 09/01/2024 . | Paydoun ... . 10/25/2067 . [1.C FE .
..03465J-AB-6 | ANGEL OAK MORTGAGE TRUST SERIES 2021 6 C ... |....... . 09/01/2024 . |Paydown ... . 09/25/2066 . |1.A ........
..03466H-AC-7 | ANGEL OAK MORTGAGE TRUST SERIES 2024 3 C .... |....... . 09/01/2024 . | Paydoun ... . 11/26/2068 . |1.F FE ...
..034942-AB-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024 2 C .... |....... . 09/01/2024 . | Paydown ... . 01/25/2069 . [1.C FE .
..034943-AA-8 | ANGEL OAK MORTGAGE TRUST SERIES 20244 CL .... |....... . 09/01/2024 . | Paydoun ... . 01/25/2069 . |1.A FE .
..034943-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2024 4 C ... |....... . 09/01/2024 . [Paydown ....covevieieiennns foeneeniiiiiiiieii o 19,320 [l 19,3200 [l 19,320 [, . 01/25/2069 . |1.F FE .
..03770F-AA-6 | APOLLO AVIATION SECURITIZATION  4.076% ..... |....... . 08/15/2024 . | Paydoun ... ....386 |.... . 01/15/2043 . |1.F FE ...
..03790C-AA-9 | APL FINANCE LLC SERIES 2023 1A CLASS A 1 ... |..cceen . 09/20/2024 . |Paydown ... . 2,587,851 . 2,565,891 . 07/21/2031 . |1.C FE ....

. 07/30/2050 . |2.C FE ....
. 02/25/2034 . |1.A FM ...
. 11/18/2038 . |2.B FE ....
. 11/18/2038 . |3.A FE ....
. 12/15/2051 . |[1.A FE ....

..038779-AB-0 | ARBYS FUNDING LLC SERIES 2020 1A CLASS A ..
..040104-FW-6 | ARGENT SECURITIES INC SERIES 2004 W3 CLA ....
..04546K-AA-6 | AASET 2018 2 TRUST SERIES 2018 2A CLASS ...
..04546K-AA-6 | AASET 2018 2 TRUST SERIES 2018 2A CLASS ... - |- 08/16/2024 . [ Paydown
..05491U-BE-7 | BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 ... |....... | 09/01/2024 . |Paydown
..05526D-AZ-8 | BAT CAPITAL CORP SERIES WI ~ 3.222% 08/1 .... |....... . 08/15/2024 . |Maturity .

07/30/2024 . | Paydoun
09/25/2024 . | Paydoun
09/16/2024 . | Paydoun

... 12,530

. 08/15/2024 . |2.A FE ....
..05550M-AV-6 | BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |....... . 09/01/2024 . |Paydoun ... . . 05/15/2052 . |1.A FE ...
..05607Y-AN-1 | B2R MORTGAGE TRUST SERIES 2015-1 CLASS D .... |....... . 09/01/2024 . |Paydoun ... .577,863 |.. . 05/15/2048 . [1.A FE ...
..06054A-AY-5 |BANK OF AMERICA CMBS SERIES 2015-UBS7 CL .... |....... . 09/01/2024 . |Paydoun ... . 09/15/2048 . |1.A FE ...
..06540X-BH-3 | BANK SERIES 2019 BN22 CLASS XA  0.704% ..... |....... . 09/01/2024 . |Paydoun ... . 11/15/2062 . |1.A FE ....
..06541F-BB-4 |BANK SERIES 2017 BNK4 CLASS XA  1.493% ..... |....... . 09/03/2024 . |Paydoun ... . 05/15/2050 . |1.A FE ...
..066940-AA-5 | BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... 09/01/2024 . | Paydoun ..612,218 ..612,215 |. ..612,002 |. . 01/25/2063 . |1.A FE ....
..066940-AC-1 | BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... 09/01/2024 . | Paydoun 20,408 20,408 |. 20,401 |. . 01/25/2063 . |1.C FE ....
..07359B-AA-5 | BEACON CONTAINER FINANCE Il LL SERIES 20 .. 09/20/2024 . | Paydoun 85,000 84,438 |. 84,459 |. . 10/22/2046 . |1.F FE ....
..073879-T2-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 .. 08/25/2024 . | Paydoun ..5,825 .3,505 |. .3,653 |. . 10/25/2035 . |3.A FM ...
..08161C-AG-6 | BENCHMARK MORTGAGE TRUST SERIES 2018-B2 ... 09/01/2024 . | Paydoun 49,446 |. 21,463 |. . 02/15/2051 . |1.A FE ...
..08162C-AJ-9 | BENCHMARK MORTGAGE TRUST SERIES 2018-B6 ..... |....... . 08/01/2024 . |Paydoun ... L.T76 ... L3588 . 10/10/2051 . |1.A FE ...
..08162T-BC-6 | BENCHMARK MORTGAGE TRUST SERIES 2018-B7 ..... |....... . 09/01/2024 . |Paydoun ... ... 265 ... . 11/15/2051 . [1.A FE ...
..08162Y-AK-8 | BENCHMARK MORTGAGE TRUST SERIES 2019 B14 .... |....... . 07/01/2024 . |Paydoun ... o | . . ....148 | I [V OO U . . 12/15/2061 . |1.A FE ...
..08162Y-AK-8 | BENCHMARK MORTGAGE TRUST SERIES 2019 B14 .... |....... . 09/0172024 . [Paydoun ......ccvvveiriiiis feorniiiiiiiinniii feeneiiiiiis e [ 488 [ 254 | o (288) | o (288) | e e . 12/15/2061 . [1.D FE ....

RBC Capital Markets, LLC

..08862G-AC-8 |BANKERS HEALTHCARE GROUP SEC SERIES 2023 .... |....... . 09/09/2024 . [ .eveeiieieiiiie e oo foernn..2,605,983 |........ 2,500,000 e 2,494,397 | o850 | 850 | [ 2,494,947 |. . 12/17/2036 . |1.G FE ....
..09531M-AA-8 |BLUE BRIDGE FUNDING LLC SERIES 2023 1A C .... |....... |- 09/15/2024 . |Paydoun ... 1,432,803 1,432,724 |. 1,432,717 R . 1,432,803 . 11/15/2030 . |1.F FE ....
..096817-AJ-0 | BOCA COMMERCIAL MORTGAGE TRU SERIES 2024 .... |....... . 09/09/2024 . [Various ...........ccevevees feeeeeiiinnnnnnennnns [e0nn..2,092,477 [ 3,000,000 |........ 2,992,499 [o.oooiiiiiiiiinnins [ 82 e 82 [ s 2,992,582 |.. . 08/15/2041 . [2.C FE ....
..103186-AB-8 |BOXER PARENT CO INC SERIES 144A  7.125% .... |....... . 07/30/2024 . [Call . 100,000 . 100,000 |.... 100,000 |.. . 10/02/2025 . |4.B FE ....
..10567M-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . |Paydown ..34,547 |.. . 10/25/2063 . |1.A FE ....
..10567M-AC-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . |Paydoun ... ...3,455 |.. . 10/25/2063 . |1.F FE ....
..10568\-AB-0 | BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... |....... . 09/25/2024 . |Paydoun ... ..23,451 . 01/25/2063 . |1.C FE ....
..10569D-AB-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . [Paydown .....oocevveeeeeeie fooeeeiiiiineeeeees fene..... 92,407 [l 92,407 lllllll 92,406 [l 92,345 [ B2 [ B2 [ e 92,407 . 09/25/2063 . |1.C FE ....
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..10569J-AB-6 |BRAVO RESIDENTIAL FUNDING TRU SERIES 202 .... |....... . 09/01/2024 . | Paydoun ... ... 55,269 ...55,269 32,108 |.... ..55,269 |.. .. 3,054 |. 07/25/2062 . [1.C FE ....
..10569L-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... ... 69,855 ...69,855 ..69,855 |.. 2,048 |. 03/25/2064 . [1.A FE ....
..10569L-AC-9 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... ... 13,971 ... 13,971 . 13,971 |.. . 03/25/2064 . [1.F FE ....
..10569U-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... ... 18,267 ... 18,257 .. 18,257 |.. . 06/25/2063 . [1.A FE ....
..10569Y-AA-5 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... .. 118,489 . 05/25/2063 . [1.A FE ....
..10569Y-AB-3 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... ... 16,927 . 05/25/2063 . 1.C FE ....
..10570F-AB-1 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... ... 44,116 . 12/01/2063 . [1.C FE ....
..10570F-AC-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... .. 14,068 . 12/01/2063 . [1.F FE ....
..10570N-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... . 04/25/2054 . (1.A FE ....
..10570N-AB-4 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... . 04/25/2054 . (1.A FE ....

Redemptio 100.0000

..11042C-AA-8 |BRITISH AIR 21 1 A PPT SERIES 144A 2.9 ... [....... . 09/15/2024 . | evveniiiiiie . 09/15/2036 . (1.D FE ....

. 03/15/2033 . |1.G FE ....
. 03/20/2033 . |1.D FE ....

..11042C-AB-6 |BRITISH AIR 21 1 B PPT SERIES 144A 3.9 ... |....... . 09/15/2024 . [ .eveeiiieeiii
..11042T-AA-1 |BRITISH AIR 18 1 AA PTT SERIES 144A 3. .... |....... . 09/20/2024 . | Various

..11044M-AA-4 | BRITISH AIRWAYS PLC 20-1A SERIES 144A ........ |....... . 08/15/2024 . [ ..vviiiiiiiiiiiie i . 11/15/2032 . |1.G FE ...

.. 11134L-AH-2 | BROADCOM CRP CAYMN FI SERIES WI ~ 3.875% ... |....... . 07/25/2024 . [LLC . 01/15/2027 . |2.B FE ....

.. 125039-AG-2 | CD COMMERCIAL MORTGAGE TRUST SERIES 2017 .. 09/01/2024 . | Paydoun . 11/13/2050 . [1.A FE ...
..12510H-AA-8 | CAPITAL AUTOMOTIVE REIT SERIES 2020 1A C .. 09/15/2024 . | Paydoun . 02/15/2050 . [1.A FE ...
..12510H-AN-0 | CAPITAL AUTOMOTIVE REIT SERIES 2021 1A C .. - |- 09/16/2024 . [Paydown . 08/15/2051 . |1.E FE ...
..12510H-AQ-3 | CAPITAL AUTOMOTIVE REIT SERIES 2022 1A C .... |....... |- 09/16/2024 . |Paydown . 03/15/2052 . |1.E FE ...
.. 12510H-AT-7 | CAPITAL AUTOMOTIVE REIT SERIES 2023 1A C ... |..cenn . 09/16/2024 . | Paydown ... . 09/15/2053 . |1.E FE ....
Redemptio 100.0000
..12510M-AB-5 | CCRR PARENT INC ~ 9.523% 03/06/28 .........cc. |eeeenn L 06/28/2024 . [ ..eeeiieiiiiiiieiiiees [ o 793 793 [ TTT [l 623 [ e L T L . 03/06/2028 . |4.B FE ....
..12510M-AB-5 | CCRR PARENT INC ~ 9.523% 03/06/28 .........ce. | eeeenn . 09/30/2024 . . .. . 03/06/2028 . |4.C FE ....
..12515A-BF-6 | CD COMMERCIAL MORTGAGE TRUST SERIES 2016 .... |....... . 09/01/2024 . | Paydoun ... R O . 11710/2049 . |1.A FE ...
GAINBRIDGE LIFE
.. 12516N-AD-3 | CCAS LLC SERIES 2024 1A CLASS A 144A 7 ... |....... . 08/13/2024 . [ INSURANCE CO D ...eeonnns ferveeeeiniineeeees [ennn. 15,193,545 [, 15,000,000 |....... 14,999,870 14,999,818 |.. . 06/16/2031 . |1.F FE .
..12529T-AZ-6 | CANTOR COMMERCIAL REAL ESTATE SERIES 201 ... |....... . 09/01/2024 . | Paydown . 01/15/2053 . |1.A FE .
.. 12530M-AC-9 | CF HIPPOLYTA ISSUER LLC SERIES 2020 1 CL .... |....... . 07/15/2024 . | Paydoun ... . 07/15/2060 . |1.G FE .
.. 12553X-AD-5 | CIM TRUST SERIES 2018-INV1 CLASS A4 144A .. 09/01/2024 . | Paydoun . 08/25/2048 . |1.A ........
.. 12565K-AA-5 | CLI FUNDING LLC SERIES 2021 1A CLASS A 1 .. 09/18/2024 . | Paydoun . 02/18/2046 . |1.F FE .
.. 12565K-AE-7 | CLI FUNDING LLC SERIES 2022 1A CLASS A 1 09/18/2024 . | Paydoun .17 . 01/18/2047 . |1.F FE .
.. 12502X-BE-5 | COMM MORTGAGE TRUST ~ 0.944% 03/10/48 ........ |....... . 09/01/2024 . | Paydoun ... (15,470) |... . 03/10/2048 . |1.A FE .
..12593A-BB-0 | COMM MORTGAGE TRUST ~ 0.952% 05/10/48 ........ |.eeeeen . 09/01/2024 . |Paydown ... .(119,370) |... . 05/10/2048 . |1.B FE ....
..125930-BF-6 | COMM MORTGAGE TRUST SERIES 2015-CR26 CLA .... |....... . 09/01/2024 . | Paydoun ... ... (804) ... . 10/10/2048 . |1.A FE ...
.. 12598Q-AD-7 | CPC ASSET SECURITIZATION LLC SERIES 2022 .... |....... . 08/15/2024 . | Paydoun ... 12,800,615 |.... .. 574,385 |... . 11/16/2026 . |1.F FE .
..126281-BB-9 | CSAIL COMMERCIAL MORTGAGE TRUS 2015-C1 S .... |....... . 09/01/2024 . | Paydoun ... ...71,354 |.... .. (83,721) |... . 04/15/2050 . |1.A FE .
..12646W-AG-9 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 09/01/2024 . |Paydown ... 274 | . 04/25/2043 . |1.A ........
..12646W-AH-7 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 09/01/2024 . | Paydoun ... . 04/25/2043 . |1.A ........
..12648T-AC-3 | CREDIT SUISSE MORTGAGE TRUST SERIES 2014 .... |....... . 09/01/2024 . | Paydown ... . 07/25/2044 . |1.A ........
..12665E-AC-4 | CREDIT SUISSE MORTGAGE TRUST SERIES 2022 .. 09/01/2024 . | Paydoun . 06/25/2067 . |1.A FE .
..12665L-AA-2 | COLT FUNDING LLC SERIES 2024 2 CLASS A1 09/01/2024 . | Paydoun . 04/25/2069 . |1.A FE .
..12665L-AB-0 | COLT FUNDING LLC SERIES 2024 2 CLASS A2 ...... . 09/01/2024 . [Paydoun ... . 04/25/2069 . [1.C FE .
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..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 09/01/2024 . | Paydoun ... ...36,035 |.... ..39,250 |.. .. 3,280 |. 05/25/2034 . [1.A FM ....
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 09/01/2024 . | Paydoun ... ...99,180 |.... 100,020 |.. 4,516 |. 02/25/2035 . [1.A FM ....
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 09/20/2024 . | Paydoun ... . e 37,136 | ..37,290 |.. . R 1,481 |. 02/20/2047 . [1.AFM ....
..126694-R7-5 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 09/20/2024 . | Paydoun ... [ R ...39,383 |... ...31,987 |............32,005 |.... v e UV N . . U ..32,115 |.. R IO LY P N 1K .. 1,154 . 05/20/2046 . [1.A FM ....
..13057C-AA-6 | CALIFORNIA REPUBLIC BANCORP  5.250% 11/ ... [....... . 07/10/2024 . |PIPER SANDLER & CO ...oew |ooveveeeieiiininnnns |oeeens 1,428,750 |........ 1,500,000 |........ 1,470,000 |........ 1,470,000 |..coovvvvvnennns founnnns 18,021 [ovvviiiiiiiiins oo 18,021 [ovveviiiiiiiins oo 1,488,021 | |eens (59,271) |....... (59,271) . 11/15/2024 . [2.C ........

Redemption 100.0000
..14307@-AA-7 | CARLYLE CREDIT OPPORTUNITIES N 5.000% ..... . 08/08/2024 . | .evvvvriiniiiiiiiiiiiiinininns e | 2,777,172 |........ 2,777 172 |........ 2,777,472 oo 2,479,260 oo v o fevviiiiiiiiiies o s 2,777,172 |. . 11/30/2035 . [1.G PL ....
.. 14448C-AS-3 | CARRIER GLOBAL CORP SERIES WI ~ 3.577% 0 .. 08/13/2024 . (Call 77.3990 ..... ..1,984,000 1,530,649 |. 1,541,176 |. X . 1,546,198 . 04/05/2050 . (2.B FE ....
..14677Y-AA-6 | CARTIGA ASSET FINANCE TRUST LL SERIES 20 .... |....... . 09/13/2024 . | DLAC GA - G1001 - SEC . |.oeeeeeeeerrnnnnnnns oo 1,905,671 | 1,528,900 |........ 1,527,065 |........1,527,628 |..ccoeeeiiiiiies |oovveeeeeen 837 e o 487 [ s 1,528,065 |.. . 03/15/2035 . [1.F FE ....
..14677Y-AA-6 | CARTIGA ASSET FINANCE TRUST LL SERIES 20 .... |....... . 08/15/2024 . |Paydown ...............e.. e | 1,022,176 1,022,176 |........ 1,020,950 |........1,021,326 |...cceeeeiiiiins Joeeeeeennnnn 850 |oeeeiniiiiiiiins foviinnnnnnn 880 founiiiiiiiiiiis s 1,022,176 |.. . 03/15/2035 . [1.F FE ....
..14677Y-AB-4 | CARTIGA ASSET FINANCE TRUST LL SERIES 20 .... |....... . 09/13/2024 . | DLAC GA - G1001 - SEC . |.eeeveererrnnnnnnnns 02,492,835 | 2,500,000 |........ 2,453,000 |........2,466,391 [ oo 11812 | 110812 [ [ 2,478,203 |.. . 03/15/2035 . [2.B FE ....
.. 148550-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019 1 .... |....... . 09/16/2024 . | Paydoun ... ....8,434 ....8,4%6 |.... ...8,434 |.. . 04/15/2039 . (2.B FE ....
..14856C-AA-7 | CASTLELAKE AIRCRAFT SEC TR SERIES 2018-1 ... [....... . 09/15/2024 . | Paydoun ... ..30,785 |.. . 06/15/2043 . [2.A FE ....
Redemption 100.0000

..155431-AA-7 | CENTRAL STORAGE TRUST SERIES 144A 4.82 .... |....... . 08/01/2024 . | .evvvvviiniiiiininiiiiinninins e | 15,456 |.ooeeveenns 15,456 |............ 15,813 |l 15,686 [..ovvvevvvennnnn fooviiiiiiins [C5)] S R (9) o oo 15,677 [oveveeeiviiiinnn foniinnnne (221) feuvennnnne (73] ) I 559 |. 02/01/2038 .|1.C FE ....

.. 15675C-AC-9 | CERBERUS SERIES 2023 3A CLASS B 144A 8 ... |....... . 08/19/2024 . . 2,250,000 . 09/13/2035 . |1.C FE ....
..161929-AS-3 | CHASE MORTGAGE FINANCE CORPO SERIES 24 2 ... 09/01/2024 . | Paydoun ... 57,485 ...57,485 ...57,3% |. ..57,485 . 02/25/2055 . |1.A FE ....
..161931-AC-4 | CHASE MORTGAGE FINANCE CORPO SERIES 2024 ... 09/01/2024 . | Paydoun .. 470,39 ..470,395 ..467,455 |. .470,395 . 05/25/2055 . |1.A FE ...
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... 09/01/2024 . | Paydoun 34,159 34,159 32,487 . 07/25/2034 . [1.A FM ...
..17307G-L9-7 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 09/01/2024 . |Paydoun ... ....6,133 . 11/25/2035 . [1.A FM ...
..173098-AH-3 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 09/25/2024 . |Paydoun ... . . 11/25/2036 . [1.A FM ...
..17323V-BF-1 | CITIGROUP COMMERICAL MORTGAGE SERIES 201 .... |....... . 09/01/2024 . |Paydoun ... ... (2,026) |. . (2,026) |... (1,790) |........ (1,790) . 04/10/2048 . |1.A FE ....
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... . 09/01/2024 . |Paydoun ... .. (178) | L(178) )... (415) |........... (415) . 11/10/2048 . (1.B FE ....
.. 17325G-AJ-5 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... . 09/03/2024 . |Paydoun ... ... (128) ]... . 11/15/2049 . [1.A FE ...
..17328F-BB-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... . 09/01/2024 . |Paydoun ... . .. (11,309) |... . 08/10/2056 . [1.A FE ....
..17328H-BF-7 | CITIGROUP COMMERCIALS MORTGAG SERIES 201 .... |....... . 09/01/2024 . |Paydoun ... ....1,611 . 11/10/2052 . |1.A FE ...
Redemption 100.0000
..18271#-AA-8 | CLARUS CAPITAL LLC  7.767% 09/30/31 ......... |.eceeen . 09/30/2024 . [ .eeeiiiiiiiiiiieeiiees [ ....207,133,784 |..... 207,133,784 |..... 207,133,784 |..... 144,851,088 |.....oovvveiiies ferneeiiiis i e e s 207,133,784 [oeeeeeeeiiis | o s 7,540,198 |. 09/30/2031 . |2.B PL ....
Redemption 100.0000
..18271#-AB-6 | CLARUS CAPITAL LLC  7.503% 09/30/31 .... 09/30/2024 . 69,044,595 .69,044,595 .69,044,595 |. 48,369,668 69,044,595 2,517,889 |. 09/30/2031 . |2.C PL ....

09/15/2024 . | Paydoun

..18682F-AA-1 | CLICKLEASE EQUIPMENT RECEIVAB SERIES 202 . 4,670,722 ..4,670,722 4,670,674 |oooevviiiiiiininns .4,670,722 .42,632 |. 02/15/2030 . |1.D FE .
..19685E-AB-7 | COLT FUNDING LLC SERIES 2022 2 CLASS A2 09/01/2024 . | Paydoun .. 104,336 ..104,336 ..104,335 |. .104,336 2,392 |. 02/25/2067 . [1.C FE ....
..19688T-AB-1 | COLT FUNDING LLC SERIES 2024 1 CLASS A2 09/01/2024 . | Paydoun .. 130,803 ..130,803 . 130,801 .130,803 . 02/25/2069 . |1.C FE ....
..19688T-AC-9 | COLT FUNDING LLC SERIES 2024 1 CLASS A3 ...... | ..cc... . 09/01/2024 . |Paydoun ... ...271,251 ..21,251 . 02/25/2069 . |1.F FE .
..225458-TF-5 | CREDIT SUISSE FIRST BOSTON MOR CMO SER 2 .... |....... . 09/01/2024 . [Paydoun ......ccevvevrriiiis foorneiiiiiiiniiiis [ 389 359|388 388 [ e [ e e e SIS ORI R, L R, 1 . 07/25/2025 . [1.A FM
RBC Capital Markets, LLC
..228925-AG-8 | CRSO TRUST CRSO 23 BRND  7.658% 07/10/2 ... 09/09/2024 . | .. . 3,563,555 |. .3,553,108 . 182,067 |. 182,067 |.. . 07/10/2028 .
..23166M-AA-1 | CUSHMAN WAKEFIELD US SERIES 144A 6.75 .. 08/01/2024 . | Various . 1,542,000 . 1,542,000 ..6,149 |. . 05/15/2028 .
..233046-AF-8 | DB MASTER FINANCE LLC SERIES 2017-1A CLA .. . |- 08/20/2024 . | Paydon . 11/20/2047 .
..233046-AK-7 | DB MASTER FINANCE LLC SERIES 2019 1A CLA .... |....... |- 08/20/2024 . |Paydoun . 05/20/2049 .
..233046-AL-5 |DB MASTER FINANCE LLC SERIES 2019 1A CLA .... |....... . 08/20/2024 . |Paydoun ... . 05/20/2049 .
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021 1A CLA .... |....... . 08/20/2024 . |Paydoun ... . 11/20/2051 .
..23312J-AG-8 | DEUTSCHE BANK COMMERCIAL MORTG SERIES 20 .... |....... . 09/01/2024 . |Paydoun ... . 06/10/2050 .
..28317H-AE-2 |DDR CORP  4.250% 02/01/26 ......oeeeveevcunnans | aeeens . 08/23/2024 . [Call 100.0000 ..... . 02/01/2026 .
..26078J-AE-0 | DUPONT DE NEMOURS INC ~ 5.319% 11/15/38 ...... | ...c... . 07/18/2024 . [Call 0.0000 ..... . 11/15/2038 .
..26983B-AC-5 | EAGLE RE LTD SERIES 2021 1 CLASS M1C 144 .... |....... . 09/25/2024 . [Paydoun ......occeveeeeiine foeeeiiiiiiieneeene fene. 162,786 [l 152,785 |........ 152,735 [l 141,408 [ |l 11,832 [ | 11832 s e 152786 | [ i, . 10/25/2033 .
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..28000X-AA-6 | EDGECONNEX DATA CENTERS ISSU SERIES 2022 .... |....... . 09/25/2024 . | Paydoun ... 18,750 ... 18,384 | .. 366 | . 03/25/2052 . (2.B FE ....
..288547-AU-6 | ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... |....... . 09/25/2024 . | Paydoun ... . . 05/25/2037 . |6. FM .....
..29281L-AA-0 |ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |....... . 09/20/2024 . | Paydoun ... ..o 199 ). . 02/20/2055 . [1.G FE ....
.. 29445F-CA-4 | EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 .... |....... . 09/25/2024 . | Paydoun ... . .. 478 | . 12/25/2034 . [1.A FM ...

RBC Capital Markets, LLC|

..302635-Al-9 | FS KKR INVESTMENT CORP  7.875% 01/15/29 .... |....... . 09/09/2024 . | .evvviiiiiiiiniiiiniiiiniiiees Jeeeeeeeeeeeeeeeeeees [000000.2,690,379 [........ 2,500,000 |........ 2,591,425 [....eiiiiiiiiiiiiinn foriiies s (7,011) feuvenviiniiinnns fooeeeea (701 s | 2,584,414 | e 105,965 |....... 105,965 |........... 158,594 |. 01/15/2029 . (2.C FE ...
Redempt ion
..30202%-AA-2 | CTL - 2350 LAFAYETTE AVE UNIT ~ 3.910% 0 .... |....... . 09/16/2024 . [ .eveeiieeeiiiie A9 o 19,129 |oooiieens 19,129 |t 19,129 | o e s e e 19,120 | s e o, 499 |. 04/15/2031 . |1.B PL ....
Redempt ion
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC ~ 3.080% 06/30/3 .... |....... L 07/30/2024 . [ eveeieeeiiieeeiens e [ 181,000 [l 181,900 |.......... 181,900 |...oceveen 181,900 |oeeniniiiienns o s e e e LR IRV [V U FO PR R . 06/30/2039 . [2.C FE ....
..30605Y-AB-7 | FALCON AEROSPACE LTD SERIES 2017-1 CLASS .... |....... . 09/15/2024 . |Paydoun ... ... 16,841 ...16,908 |.... ..16,841 . 02/15/2042 . |1.G FE .
..30768I-AA-6 | FARM 2021 1 MORTGAGE TRUST SERIES 2021 1 .... |....... . 09/01/2024 . |Paydoun ... ....6,733 ....6,730 |.... . 01/25/2051 . [1.A ........
..31573E-AA-9 | ELLINGTON FINANCIAL MORTGAGE T SERIES 20 .... |....... . 09/01/2024 . |Paydoun ... 398,280 393,909 |.... . 08/25/2067 . |1.A FE .
..31684H-AA-8 |FIGRE TRUST SERIES 2024 HE1 CLASS A 144A ... |....... . 09/25/2024 . |Paydoun ... .... 168,884 ... 168,883 |.... . . 03/25/2054 . [1.A FE ....
..31684H-AB-6 |FIGRE TRUST SERIES 2024 HE1 CLASS B 144A .... |....... . 09/25/2024 . |Paydoun ... ....5,629 ....5,629 |.... .5,629 |.. . 03/25/2054 . |1.D FE ....
..316927-AB-8 |FIGRE TRUST SERIES 2024 HE2 CLASS B 144A .... |....... . 09/25/2024 . |Paydoun ... ....8,363 ....8,363 |.... .8,363 |.. . 05/25/2054 . (1.D FE .
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |....... . 09/01/2024 . |Paydoun ... ...19,782 ..19,782 |.. . 10/25/2049 . |1.A ........
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .. 09/01/2024 . | Paydoun 14,062 . 10/25/2049 . |1.A .
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... . 09/01/2024 . |Paydoun ... .2,018 | . 10/25/2049 . |1.A ........
Redemption .
..33072P-AA-7 |FLNG LIQUEFACTION 2 LLC SERIES 144A 4. ... |....... . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiininns e 2,200 i 2,200 | 1,840 [ 1,888 [ o1 e e e [ 1899 [ e, 301 | 301 | 91 |. 03/31/2038 .
..35042A-AD-5 | FOUNDATION FINANCE TRUST SERIES 2023 1A ...... | ..ceen . 09/15/2024 . |Paydoun ... ..259,729 |.... . . 12/15/2043 .
..35910E-AA-2 | FRONTIER ISSUER LLC SERIES 2023-1 CLAS A .... . |- 09/09/2024 . [Various ... ......5,784,887 |.... .. 317,717 |. 08/20/2053 .
..36169D-AA-0 | GCAT SERIES 2023 NOM2 CLASS A1 144A 5. ... . |- 09/03/2024 . [Paydoun ... 103,961 102,849 |.... ..6,467 |. 11/25/2067 .
..36169G-AC-9 | GCAT SERIES 2023 NOM3 CLASS A3 144A 7. .... 09/01/2024 . |Paydown . 126,711 ..126,709 |. . 08/25/2068 .
..36171F-AC-7 | GCAT SERIES 2023 NOM4 CLASS A3 144A 4. ... 09/01/2024 . | Paydoun 22,473 19,810 |. 19,810 |. . 05/25/2067 .
..36228F-AK-2 | GSAWP TRUST CMO SER 1998-3 CLASS A 4.9 .... 09/01/2024 . | Paydoun . 2,860 .2,821 2,844 |. . 09/19/2027 .
..3622EU-AD-8 | GSAA TRUST SERIES 2007-2 CLASS AF4A 6. ... |....... . 09/03/2024 . |Paydoun ... R . ....1,015 |... ....623 |... . . . T . . U R . . . 03/25/2037 .
..3622EU-AD-8 | GSAA TRUST SERIES 2007-2 CLASS AF4A 6. ... |....... . 09/03/2024 . [Paydoun ......ccceeeeereeins foreeiiiiiiineens e 1,016 | 1,015 [ B2 oot dT6 [ | o e e . 03/25/2037 .
RBC Capital Markets, LLC
..362414-AE-4 | GREAT WOLF TRUST SERIES 2024 WLF2 CLASS ... 09/09/2024 . | .. ..4,275,000 .. 4,264,313 |. ..1,620 | . 4,265,933 . (28,235) | . 05/15/2041 . |1.G FE ....
..36251F-AY-2 | GS MORTGAGE SECURITIES TRUST SERIES 2015 .... 09/01/2024 . | Paydoun ..604,073 |. .. (40,622) |. 32,497 . (32,497) |. . 02/10/2048 . [1.A FE ....
..362525-AX-5 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... 09/01/2024 . | Paydoun 514 |. ... (296) | . 02/10/2052 . |1.A FE ...
..36257U-AN-7 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... 09/01/2024 . | Paydoun .563 |. . 09/01/2052 . [1.A FE ....
..36270C-AD-2 | GS MORTGAGE BACKED SECURITIES SERIES 202 .... |....... . 09/01/2024 . |Paydoun ... ..416,413 414,136 |.... .416,413 |.. . 10/25/2054 . |1.A FE ...
Redemption 100.0000
..37186F-AB-0 | GENESIS LOAN TRUST 2023 1  8.630% 08/31 .... |....... L07/28/2024 . [ .eveeieiiiiiiiiiieees [ [ 514,897 |.......... 514,897 |........... 514,897 |........... 505,758 [.evveerieiiiins Joeriiiieeeeiiie feoeeeiiiiiiiees i e s 514,897 [oeeveeiiiiiiis e o s 25,234 . 08/31/2029 . |2.B Z .....
Redemption 100.0000
..37186F-AB-0 | GENESIS LOAN TRUST 2023 1  8.630% 08/31 .... |....... . 09/25/2024 . [ evveeieiiiiiiiieeeiiiees [ [ 10,240,364 |....... 10,240,364 |....... 10,240,364 |....... 10,058,591 [ooeeeiiiiiiins oo [ i . 08/31/2029 . |2.B PL ....

Redemption 100.0000

..372694-AB-0 | PROJECT H20YA  3.500% 07/15/46 .. . 07/29/2024 .| .. ..5,087 ....5,087 |.... . 07/15/2046 . |1.G PL ....
07/25/2024 . |Barclays Capital

380

..38141G-WQ-3 | GOLDMAN SACHS GROUP INC ~ 3.272% 09/29/2 87,612 . . 09/29/2025 . |2.A FE ....

..38141G-YE-8 | GOLDMAN SACHS GROUP INC ~ 5.454% 09/10/2 .... |....... . 08/11/2024 . [Call 100.0000 ..... . 5,000,000 .5,002,452 |.... ... (2,619)|. . (2,619) ... . 4,999,833 |.. . 09/10/2024 . |2.A FE ....
Redemption 100.0000

..38305#-AC-2 | GORILLA INVESTOR LLC 11.197% 03/15/27 ....... | ..cc... . 09/30/2024 . [ .eveeiieiiiiiiieeeeiiees [ [ 79,685,962 |....... 79,685,962 |....... 79,733,262 |....... 79,699,230 [oeevveeeriiiinn oo (62,228) |..evveeeeeinn e (62,228) |..evveeeeeiine o 79,657,243 |oeoeeeeiiiiis | 28,719 |........ 28,719 |........ 7,535,788 |. 03/15/2027 . |1.G PL ....

..38305#-AD-0 | GORILLA INVESTOR LLC 10.797% 03/15/27 .......|....... . 09/30/2024 [ .vviiiiiiiiiiiiieiiiiiiies [ o 21,000,708 |....... 21,000,703 |....... 20,860,839 |....... 21,640,000 |....ccovveeeeee s (201,749) |.vvveeeeeeann oo (201, 749) |.vveeeeeeine | 21,438,251 [.oooeeeeennns | (437,548) |...... (437,548) |........ 1,896,086 |. 03/15/2027 . [1.G PL ....
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..40445N-AA-6 | HTAP SERIES 2024 1 CLASS A 144A  7.000% .... |....... . 09/01/2024 . | Paydoun ... 2,333 |. 04/25/2037 .|2.B FE ....
..41162D-AF-6 | HARBORVIEW MORTGAGE LOAN TRUST SERIES 20 .... |....... . 09/17/2024 . | Paydoun ... .1,230 . 01/19/2038 . [1.A FM ....
Redemption 100.0000
..419838-AA-5 |HAWAIIAN AIRLINES 13 1A SERIES A 3.900 .... [....... . 07/15/2024 . . . 07/15/2027 . (4.B FE ....
..42806M-AD-1 |HERTZ VEHICLE FINANCING LLC SERIES 2021- .. 09/25/2024 . |Paydown . 1,428,453 |. .1,500,000 . 12/26/2025 . 3.B FE ....
..433674-AA-6 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... 09/25/2024 . |Paydown .8,358 | .8,358 . 12/25/2025 . (2.C FE ....
..43730N-AE-6 | HOME PARTNERS OF AMERICA TRUST SERIES 20 ... 09/01/2024 . |Paydown 1,506 |. .1,517 . 04/17/2039 . (1.G FE ....
..43730X-AC-8 |HOME PARTNERS OF AMERICA TRUST SERIES 20 .... . 09/01/2024 . | Paydoun ... .1,432 .. . 01/17/2041 . (1.G FE ....
Redemption 100.0000
..43785%-AA-9 | HOMETAP INVESTMENT PARTNERS I 9.615% ..... [....... L 07/01/2024 . | evveeiiiinniiiiiiininiiiiinns e | 1,474,864 |........ 1,474,864 |........ 1,469,340 |........ 1,470,253 [ e A7 PO N 207 |eveeveeiiiiiinnn fornnnnns 1,470,550 . 11/23/2027 . (2.A PL ....
RBC Capital Markets, LLC
..43789T-AB-9 | HOMETONN FINANCIAL GROUP SERIES QIB 144A .... |....... . 09/09/2024 . | .evveiiiiiiiniiiiniiininiiinns e | 2,500,000 |........ 2,500,000 |........ 2 P O U R RN 28 O A 113,021 |. 03/15/2027 . [1.G PL ....
.. 44644N-AC-3 | THE HUNTINGTON NATIONAL BANK SERIES 2024 .... |....... . 07/20/2024 . | Paydoun ... 139,991 139,991 |.... .. 1,023 |. 05/20/2082 . [1.G FE ....
.. 44644N-AC-3 | THE HUNTINGTON NATIONAL BANK SERIES 2024 .... |....... . 09/20/2024 . | Paydoun ... 138,962 138,962 |.... .. 2,455 |. 06/20/2032 . (3.B FE ....
Redemption
..449598-AB-3 | INFOGAIN CORP  6.750% 07/17/28 .....evvvvvveees [ eeenns . 08/06/2024 . | .evvviiiiniiiniiiiiiiiinininns e e 204,082 |o.eeeeenes 204,082 [...eeeeeen 00 O O U (SRR R 1 O P N 1,866 |. 07/17/2028 .|12.C Z .....
..45082D-AA-5 | IBERIA PASS THROUGH TRUST 2022  4.790% ...... [....... . 07/15/2024 . ... 94,836 ... 94,835 ...94.8385 | . ..94,8% |.. .. 3,407 |. 10/15/2037 . [1.G PL ....
..45276K-AA-5 | IMPERIAL FUND LLC SERIES 2022 NQM3 CLASS .. 09/01/2024 . |Paydown .. 549,268 ..549,268 ..549,261 ..549,057 |. .549,268 . 15,839 |. 05/25/2067 . [1.A FE .
..452760-AA-2 | IMPERIAL FUND LLC SERIES 2022 NQMS CLASS .... 09/01/2024 . |Paydown .. 504,003 ..504,003 ..503,997 |. ..503,648 |. .504,003 .18,319 |. 08/25/2067 . [1.A FE .
..45276R-AA-0 | IMPERIAL FUND LLC SERIES 2022 NQM6 CLASS ... 09/01/2024 . |Paydown .. 181,270 . 181,270 ..181,269 |. ..181,155 |. 181,270 8,122 |. 10/25/2067 . [1.A FE
..45290B-AB-5 | IMPERIAL FUND LLC SERIES 2023-NQM1 CLASS ... . |- 09/01/2024 . | Paydown 49,652 2,238 |. 02/25/2068 . |1.D FE
..456606-FA-5 | INDYMAC HOME EQUITY LOAN ASS SERIES 2004 .... . |- 09/25/2024 . | Paydown 29,708 . 11/25/2034 . [1.A FM .
..46590U-AA-0 | J G WENTWORTH XLII LLC SERIES 2018 2A CL .... [....... . 09/16/2024 . | Paydoun ... ieeeee 17,482 . 10/15/2075 . [1.A FE .
..46590U-AB-8 | J G WENTWORTH XLI| LLC SERIES 2018 2A CL .... [....... . 09/16/2024 . |Paydoun ......oooeeiiiiiiins e e 1,730 |ooeeeee 107300 | 1,978 | 1,952 | i (222) [ e (222) | . 10/15/2077 . |2.A FE
Redemption 100.0000
..46590X-AY-2 | JBS USA FOOD FINANCE ~ 5.750% 04/01/33 .. 07/12/2024 . | .. .. (24,408) ..(24,408) ..(24,09) |. ..(24,107) |.. .(24,119) . 04/01/2033 . |2.C FE
..465976-AB-4 | JP MORGAN MORTGAGE TRUST JPMMT  3.520% 09/25/2024 . |Paydown 13,066 12,793 | 12,823 |. 13,066 . 07/25/2082 . (1.B ........
..46616P-AA-1 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2024 . | Paydoun ... ... 1,804 .. 2,022 |.... ...1,804 |.. . 10/15/2056 . [1.A FE .
..46616V-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/16/2024 . | Paydoun ... ....1,768 ... 1,97 |.... .1,768 .. . 02/16/2065 . [1.A FE .
..46617L-AA-9 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/16/2024 . | Paydoun ... ... 3,469 ... 3,466 |.... . 3,467 |.. . 01/17/2073 . [1.A FE .
..46618A-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2024 . | Paydoun ... ....3,015 ... 3,013 |.... ...3,015 |.. . 01/17/2073 . [1.A FE .
..46618H-AB-5 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2024 . | Paydoun ... ... 12,23 .. 12,282 ... .. 12,23 |.. . 06/15/2079 . |2.C FE
..46618L-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2024 . | Paydoun ... ... 43,056 ..43,056 |.. . 09/15/2072 . (1.A FE .
..46620J-AB-7 | 321 HENDERSON RECEIVABLE LLC SERIES 2017 .... |....... . 09/16/2024 . | Paydoun ... ....2,033 ...2,083 |.. . 08/15/2062 . |2.B FE
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... |....... . 09/28/2024 . | Paydoun ... ...37,080 ..20,106 |.. . 03/25/2036 .
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .. 09/28/2024 . |Paydown .. (12) (1,760) . 03/25/2036 .
..46644A-BH-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .. 09/01/2024 . |Paydown . (4,036) . 2,633 .(2,633) |. . 02/15/2048 .
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .. 09/01/2024 . |Paydown 55,153 (376) |. . 12/25/2048 .
..46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .. . |. 09/01/2024 . | Paydown . 6,904 . 01/25/2048 . .
..46650X-AB-9 | J G WENTWORTH XLIIl LLC SERIES 2019 1A C .. . |- 09/15/2024 . | Paydown .2,381 . 08/15/2073 . |2.A FE
..46651T-AA-9 | J G WENTWORTH XLI LLC SERIES 2018 1A CLA .... [....... . 09/16/2024 . | Paydoun ... . 10/17/2072 . (1.A FE .
..466541-BS-9 | JP MORGAN MORTGAGE TRUST SERIES 2022 1 C .... |....... . 09/25/2024 . | Paydoun ... . 07/25/2052 . [1.A ........
..46655V-BU-5 | JP MORGAN MORTGAGE TRUST SERIES 2022 8 C .... |....... . 09/01/2024 . | Paydoun ... . 01/25/2083 . [1.A ........
..46657P-AA-1 | JP MORGAN MORTGAGE TRUST SERIES 2024 1 C .... |....... . 09/01/2024 . | Paydoun ... . 06/25/2054 . [1.A FE .
..46665R-AA-7 | 321 HENDERSON RECEIVABLES LLC SERIES 202 .... |....... . 09/16/2024 . | Paydoun ... . 01/01/2070 . [1.F FE .
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..48255K-AA-4 |KKR CORE HOLDING COMPANY LLC ~ 4.000% 07 .... |....... . 08/15/2024 . |Paydoun ......coooeeiiiiiins i e 197,676 |.......... 197,676 |.......... 197,676 |.......... 197,676 |eevvveeiiiiiins fevveviiiiiiiiins o f e e 197,676 [.vvvvvevveeninnn foniiniiiiiins oo 7,938 |. 07/15/2031 . [2.B PL ....
RBC Capital Markets, LLC
..48555L-AA-9 | KAPITUS ASSET SECURITIZATION | SERIES 20 .... |....... . 09/09/2024 . | .evviiiiiiiiiiiiiiiiiiiininins e | 3,025,286 |........ 3,000,000 |........ 2,989,662 |........ 2,990,661 [o.eevvevennnnnnn fooeieenns 2,803 |ooeiiiiiiiiiiins e 2,803 |ooeeiiiiiiiiiins e 2,093,464 |...oooooiiiiiins | 31,822 |......... 31,822 |l 138,575 |. 03/10/2031 . |1.C FE ....
..48661@-AA-5 |KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.950% 0 .... [....... . 09/23/2024 . | .evviiiiiiiiiniiiiiiiiiiiiiins e [0 27,365,000 |l 27,365,000 |....... 27,365,000 |........ 1,943,959 [evvviiiiiiiiinn o o e e e 27,365,000 [...eevveenennnnn fornnnnnniiiiins oo e 617,415 |. 02/05/2026 . |1.E FE ....
..50149X-AA-2 | KUVARE US HOLDINGS INC SERIES 144A 7.0 .... [....... . 09/09/2024 . | .vvvviiiiiiiniiiiiiiiiiiiinins e [000000.2,527,825 |l 2,500,000 |........ 2,500,000 |........2,500,000 |.coooviiiiiinns Jooviiniiiiiiis o fevviiiiiiiiiin foi o 2,500,000 |.. . ...155,944 |. 05/01/2051 . [2.C FE ....
..50205F-AA-2 |LFS 2023A LLC SERIES 2023 A CLASS A 144A .... 09/13/2024 . [Various ..2,854,517 ..2,848,4% |. 1,172,917 | . 2,849,702 . 196,216 |. 139,410 |. 07/15/2035 . |1.F FE ....
..50205F-AA-2 |LFS 2023A LLC SERIES 2023 A CLASS A 144A .. 09/15/2024 . |Paydown . 07/15/2085 . [1.F FE ....
..525221-HD-2 | LEHMAN XS TRUST SERIES 06 2N CLASS 2A1 ....... [....... . 09/03/2024 . | Paydoun ... . 02/25/2036 . [1.A FM ....
..525241-AL-9 | LEHMAN XS TRUST SERIES 2007 1 CLASS WF1 ..... [....... . 09/01/2024 . | Paydoun ... . 01/25/2087 . [1.A FM ...
..52526B-AD-4 | LEHVAN XS TRUST SERIES 2007 16N CLASS 2A .... |....... . 09/25/2024 . | Paydoun ... . 09/25/2047 . (1.A FM ...
..53161D-AA-3 | OASIS SECURITISATION SERIES 2023 1A CLAS .... |....... . 09/15/2024 . | Paydoun ... . 02/15/2035 . [1.G FE .
..55283L-AA-3 |MAPS LTD SERIES 2019 1A CLASS A 144A 4 ... ....... . 09/15/2024 . | Paydoun ... . 03/15/2044 . [2.C ........
..55283Y-AA-5 |MC LTD SERIES 2021 1 CLASS A 144A 2.62 .... |....... . 09/05/2024 . |Paydoun ......ooooeiiiiiiins | o 87,022 | 87,022 |l 87,020 i 87,020 [ o2 s 2 e 87,022 [ e . 11/05/2035 . [1.F FE .
RBC Capital Markets, LLC
..55286P-AE-3 | MCR MORTGAGE TRUST SERIES 2024 HTL CLASS .... |....... . 09/09/2024 . | .uvvviiiiiiiiii . 02/15/2087 . [1.G FE .
..553427-AA-3 | MARITIME PARTNERS LLC SERIES 2023 1A CLA .... [....... . 09/15/2024 . | Paydoun ... . 05/15/2063 . 1.F FE .
..56564R-AA-8 | MAPS LTD SERIES 2018-1A CLASS A 144A 4 ... |....... . 09/15/2024 . | Paydoun ... . 05/15/2043 . [1.G FE .
..573284-AN-6 | MARTIN MARIETTA MATERIALS ~ 4.250% 07/02 .... |[....... . 07/02/2024 . |Maturity . . 07/02/2024 . 2.B FE .
..576433-UE-4 |MASTR ADJUSTABLE RATE MORTGAGE CMO SER 2 ... |....... . 09/01/2024 . | Paydoun ... . 04/21/2034 . [1.A FM .
..59020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |....... . 07/01/2024 . | Paydoun ... . 07/25/2035 . |2.B FM
..59020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... . |- 08/01/2024 . |Paydoun ... . 07/25/2035 . |2.C FM
..59020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |....... . 09/01/2024 . | Paydown . 07/25/2035 . |3.A FM
Redemption 100.0000
..508320-AE-0 | MIDWEST FAMILY HOUSING SERIES 144A 6.6 .... [....... L07/11/2024 . | eeeeeeeeeeeeeeeeeeieeeeee i fevieeeeenn 596 o596 [ 708 899 [ e ) [ e () e 898 e e (101) . 01/01/2051 . [2.B FE .
..608934-AA-3 | MOMNT TECHNOLOGIES TRUST SERIES 2023 1A ...... [....... . 09/20/2024 . | Paydoun ... . 03/20/2045 . [1.G FE .
. 61767Y-BA-7 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... (651) |.... . 07/15/2061 . [1.A FE .
..61768H-AX-4 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... , ... 19, . (16,865) |.... . 03/15/2052 . [1.A FE
..61775L-AG-3 | MORGAN STANLEY RESIDENTIAL MO SERIES 202 .. 09/01/2024 . |Paydown .. 260,139 ..260,139 256,060 ..256,334 . 08/25/2083 . [1.A ........
. 61776E-AA-1 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 09/01/2024 . |Paydown 27,421 27,427 27,426 . . 05/05/2029 . [1.A FE .
..62046A-AC-8 |NPRL 2017-1A A1 3.372% 10/21/47 09/20/2024 . |Paydown 21,013 21,013 21,013 21,013 . 10/21/2047 . (1.G FE .
..62055)1-AA-4 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 09/25/2024 . |Paydown 16,581 16,581 16,581 |. 16,581 16,581 . 11/25/2025 . |2.C FE
..637138-AC-2 | NATIONAL PENN BANCSHARES ~ 4.250% 09/30/ ... 09/30/2024 . |Maturity ..300,000 . 300,000 ..304,406 |. . 300,618 |. 300,000 . 09/30/2024 . 2.A FE .
..63943B-AA-1 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |....... . 09/15/2024 . |Paydoun .....ooooevviiiiiins foveniiinninnns e 4,464 | 4,464 4071 e 4,164 | ...4,464 |.. . 11/15/2046 . [1.F FE .
..639438-AB-9 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |....... . 09/15/2024 . |Paydown .......ooovviiiiiiis |oviiiiiiiinnnns e 4464 | 4,464 4,464 ). 4,464 | ... 4,464 |.. . 11/15/2046 . |2.B FE
..64110D-AF-1 |NETAPP INC ~ 3.300% 09/29/24 ...........ccoeeeees [ eeennn . 09/29/2024 . |Maturity . .... 100,000 100,000 |.. . 09/29/2024 . |2.B FE
..65163L-AC-3 | NEWMONT NEWCREST FIN SERIES 144A 5.750 .... |....... . 09/06/2024 . | Tax Free Exchange ....... . 11/15/2041 . |2.A FE
..65163L-AE-9 | NEWMONT NEWCREST FIN SERIES 144A 4.200 .... |....... . 09/06/2024 . | Tax Free Exchange ....... . 05/13/2050 . [2.A FE .
..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |....... . 09/01/2024 . |Paydoun .............oeett . 07/25/2034 . [1.A FM .
Redemption 100.0000
..67115#-AC-1 | OSP LAKESIDE INTERMEDIATE HOLD  9.604% ..... |....... . 09/30/2024 . | .eeeiniiiiie . 07/31/2026 . (2.B PL .
..67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2024 . | Paydoun ... . 01/25/2063 . [1.C FE .
. 67117V-AA-8 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... |....... . 09/01/2024 . | Paydoun ... . 07/25/2063 . [1.A FE .
. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NM .... |....... . 09/01/2024 . | Paydown . 07/25/2063 . [1.C FE .
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Redemption 100.0000
..67118@-AA-4 | ORTHOPEDIC FINANCIAL SERVICES 6.265% 0 .... |[....... . 08/29/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiinns | | 2,409,538 |........ 2,409,538 |........ 2,397,491 |........ 2,398,738 [ovvvvrniinnnnnn foeeeiiinnns (SIS O RN [0S O AR 2,309,344 ..o | 10,194 |........ 10,194 |........... 115,588 |. 08/15/2032 . [1.F PL ....
..67118@-AB-2 | ORTHOPEDIC FINANCIAL SERVICES  7.265% 0 .... [....... . 08/29/2024 . .. 172,999 472,261 |.. ..9,602 |. 08/15/2032 . [2.B PL ....
..67118H-AC-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... ...92,883 ..92,883 |.. 3,205 |. 12/25/2063 . |1.C FE ....
..67118H-AD-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... |....... . 09/01/2024 . | Paydoun ... ...10,320 ..10,320 |.. . 12/25/2063 . [1.F FE ....
..67118K-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... s . . 12/25/2063 . [1.C FE ....
..67118L-AD-3 | ONSLOW BAY FINANCIAL LLC SERIES 2022 NQM .... |....... . 09/01/2024 . |Paydown .......oooevviiinins |oovnnninnnnnnns Joeennnn. 10,656 [oniiinnnnn 10,866 [onniinnnnnn 10,459 [niiiiinnnnn 6,485 [ [ L0 O A L0 O A 10,856 [vvvvvvvvennnnns fornnnniniiiiiins foei 415 |. 09/25/2062 . 1.F FE ....
RBC Cap
..67118N-AB-3 | ONDECK ASSET SECURITIZATION TR SERIES 20 .... |....... . 09/09/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiinnn e | 2,111,561 . 06/17/2031 . [1.G FE ....
..67118T-AA-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... ... 16,651 . 01/25/2064 . [1.A FE ....
. 67118T-AB-0 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... |....... . 09/01/2024 . | Paydoun ... ... 10,407 . 01/25/2064 . (1.C FE ....
..67118T-AC-8 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... . 01/25/2064 . [1.F FE ....
..67118X-AA-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... |....... . 09/01/2024 . | Paydoun ... . 02/25/2064 . (1.A FE ....
. 67118X-AB-1 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... . 02/25/2064 . [1.C FE ....
..67118X-AC-9 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... |....... . 09/01/2024 . | Paydoun ... . 02/25/2064 . (1.F FE ....
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... . 05/25/2064 . [1.C FE ....
..67119C-AC-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... 09/01/2024 . |Paydown . 05/25/2064 . [1.F FE ....
..67119E-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... 09/01/2024 . |Paydown . 06/25/2064 . [1.C FE ....
..67119E-AC-0 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... 09/01/2024 . |Paydown . 06/25/2064 . [1.F FE ....
..67119F-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2064 . [1.C FE ....
..67119F-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2064 . [1.F FE ....
..67119P-AP-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NOM .... |....... . 09/25/2024 . | Paydoun ... . 06/25/2064 . [1.A FE ....
..67181D-AD-3 | OAK ST INVT GRADE NET LEASE FD SERIES 20 .... |....... . 09/20/2024 . | Paydoun ... ....313 . 10/20/2050 . 1.C FE ....
..673919-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2024 . | Paydoun ... 64,325 . 06/25/2063 . [1.C FE ....
..673919-AL-0 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... |....... . 09/01/2024 . | Paydoun ... 128,649 . 06/25/2063 . [1.A FE ....
..67448G-AA-1 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2024 . | Paydoun ... 125,029 . 03/25/2063 . [1.A FE .
..67448G-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2063 . 1.C FE .
..67448G-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... 09/01/2024 . |Paydown . 03/25/2063 . 1.F FE .
..67448L-AC-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... 09/01/2024 . |Paydown . 11/25/2063 . [1.F FE .
..67448N-AA-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... 09/01/2024 . |Paydown . 12/01/2064 . [1.A FE .
..67448N-AB-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . |. 09/01/2024 . | Paydown . 12/01/2064 . [1.C FE .
..67448N-AC-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024 NQM .... . |- 09/01/2024 . | Paydown . 12/01/2064 . [1.F FE .
..67449C-AB-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... |....... . 09/01/2024 . | Paydoun ... . 10/25/2063 . [1.C FE .
..674599-DB-8 | OCCIDENTAL PETROLEUM COR  6.950% 07/01/ ... |....... . 07/01/2024 . |Maturity .... . 07/01/2024 . |2.C FE
..68389X-AU-9 | ORACLE CORP  3.400% 07/08/24 ...............ce. [oeennn . 07/08/2024 . |Maturity .... ..208,730 |.... . 07/08/2024 . (2.B FE .
..693286-AA-6 |PDIF GCF CLO ISSUER 2022-1 LLC  7.721% ..... |[....... . 08/22/2024 . | Paydoun ... 1,723,333 |.... . 02/22/2035 . [1.C PL .
..69374X-AA-8 | PSMC 2019 2 TRUST SERIES 2019 2 CLASS A1 .... |....... . 09/01/2024 . | Paydoun ... . 10/25/2049 . [1.A ........
..69377T-AB-2 | PRKCM TRUST SERIES 2022 AFC2 CLASS A2 14 .... |....... . 09/01/2024 . | Paydoun ... . 08/25/2057 . 1.C FE .
..69548A-AB-7 |PAGAYA Al DEBT SELECTION TRUST SERIES 20 .. 09/15/2024 . | Paydoun ... . 07/15/2031 . [1.G FE .
..718547-AG-7 |PHILLIPS 66 CO SERIES 144A  3.750% 03/0 .... . 04/28/2023 . | Tax Free Exchange .. . 03/01/2028 . |2.A FE
Redemption 100.0000
..72303#-AA-7 |PINEBRIDGE PRIVATE CREDIT RATE ~ 6.000% ..... [....... . 09/26/2024 . | evvviiiiiiiiiiniiiiiiiiiniins e | 204,364 |...........204,364 |...........204,364 |..........279,805 |.....ccooiiiiiis eriiiiiiiiiiins [ f e e 204,364 . 10/26/2025 . [1.E PL .
..73934R-AA-6 | POWERPAY ISSUANCE TRUST SERIES 2024 1A C .... |....... . 09/18/2024 . |Paydown .............oeet .. 542,689 .542,689 |.. . 02/18/2039 . [1.G FE .
..74333L-AE-6 | PROGRESS RESIDENTIAL TRUST SERIES 2020 S .... |....... . 07/01/2024 . |Call 100.0000 ..... . 06/18/2037 . (1.D FE .
.. 743528-AA-5 | AMAZON CORPORATE LLC  2.980% 08/10/41 ....... [....... . 09/10/2024 . | Various ......cooeeeeiiiiies Joveriiiiiiiiininnns . 08/10/2041 . [1.E ........




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

€1'g03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..746245-AA-7 | PURENEST FUNDING LLC SERIES 2021 1 CLASS .... [....... . 09/20/2024 . | Paydoun ... .. 3,482 | 12/22/2036 . [1.G FE ....
..748956-AB-5 | WOODWARD CAPITAL MANAGEMENT SERIES 2023 ..... |....... . 09/01/2024 . | Paydoun ... 4,597 |. 09/25/2043 . |1.A FE ....
.. 74922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 08/01/2024 . | Paydoun ... .. (1,315) [.... . 06/25/2036 . [2.A FM ....
.. 74922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... .. (2,301) |.... . 06/25/2036 . (2.B FM ...
..74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 08/01/2024 . | Paydoun ... . (2,172) |.... . 06/25/2036 . [2.A FM ....
.. 74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/03/2024 . | Paydoun ... .. (3,803) [.... . 06/25/2036 . (2.B FM ....
..74922K-AD-7 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 08/30/2024 . | Paydoun ... ... 760 |.... . 01/25/2037 . [1.A FM ...
.. 74922K-AD-7 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... . 01/25/2037 . (1.A FM ...

. 01/25/2037 . |5.C FE ....
. 01/25/2052 . | 1.A ........
. 06/25/2044 . |1.A FE ...
. 06/25/2044 . |1.A FE ...

..74922K-AD-7 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 08/30/2024 . |Paydoun ...
..74938F-AV-8 | WOODWARD CAPITAL MANAGEMENT SERIES 2022- .. 09/01/2024 . | Paydoun
..74939F-AA-5 | WIOODWARD CAPITAL MANAGEMENT SERIES 2024 ... 09/01/2024 . | Paydoun
..74939F-AB-3 | WOODWARD CAPITAL MANAGEMENT SERIES 2024 ... 09/01/2024 . | Paydoun

..T4970V-AJ-1 |RIN LTD SERIES 2024 1A CLASS E 144A 11. ... |....... . 07/20/2024 . [Various ... . 07/20/2037 . |3.C FE ....
..751151-AH-4 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2024 . |Paydoun ... .. (6,270) |........ (6,270) . 09/25/2036 . [1.A FM ....
..75115B-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2024 . |Paydoun ... ...(2,785) |.........(2,755) . 07/25/2036 . [6. FM .....
..75156Q-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... |....... . 09/25/2024 . |Paydoun ... 722 . 11/25/2036 . [1.A FM ...
..75410R-AS-5 | RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... |....... . 09/01/2024 . |Paydoun ... . 01/25/2052 . |1.A ........
..75410R-AU-0 | RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... |....... . 09/01/2024 . [Paydown ......cccuvverrenin feonniiiiiiiiinnin e 8,489 08,489 [ 8378 [ 8,385 [ | 104 [ e 104 [ [ 80489 | e . 01/25/2052 . [1.A ........
DLIC GA DLIM Mgd. - Sec.
..758983-AD-2 | REGIONAL MANAGEMENT ISSUANC SERIES 2024 ..... |....... L 08/19/2024 . [ eveeieieiie [ [ 2,999,868 |........ 3,000,000 |........ 2,999,870 [ovvvvvvvrvrnnnnnnnns forviiiiiiiins o [£:)) R RN [£:)) R R 2,999,862 . 07/15/2036 . |2.C FE ....
..761118-TB-4 |RESIDENTIAL ACCREDIT LOANS INC SERIES 06 .... |....... . 09/01/2024 . |Paydoun ... 13,374 ...17,037 11,945 |.. . 01/25/2036 . |3.C FM ....
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 7 ... |....... . 09/25/2024 . [Paydoun .......cccveeeeiin foeeiiiiiiiiin e 7,967 ... 7,97 L. 7,798 .. . 05/25/2039 . [1.A FM ...
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |....... . 09/01/2024 . |Paydoun .....ooooveviiiniins v 9,287 e, 9,287 ...6,675 |.. . 09/25/2037 . |3.C FM ....
..778296-AA-1 |ROSS STORES INC ~ 3.375% 09/15/24 .......cooeee | aunennn . 09/15/2024 . Maturity . R R .... 100,000 100,000 |.. . 09/15/2024 . |2.A FE ...
Redemption 100.0000
..778798-AB-0 |ROTOLO CONSULTANTS INC ~ 9.365% 01/15/2 .... |....... L 08/30/2024 . [ .eeeeiieiiiiie e [ [ 12,466 |............ 12,466 |....eeeen 12,395 | 70838 | o4 | 24 | 12,46 | o 40 | LU 737 |. 01/15/2029 . [3.A PL ....
Redemption 100.0000
..778798-AD-6 |ROTOLO CONSULTANTS INC ~ 9.365% 01/15/2 .... |....... . 08/30/2024 . | .evveiiiiiiiiiniinnnnninninees e e (1,233) |oevvvrnnnns (1,233) [oeuvvnnnnnne [Q7{0) ) FUUUUURTROP IO RUUURR R U R R, (1,221) oo e, (2) [eeiieennn (7 84 |.01/15/2029 . [2.B Z .....
Redempt ion 100.0000
..778798-AD-6 |ROTOLO CONSULTANTS INC ~ 9.365% 01/15/2 .... |....... L 07/01/2024 . [ eveeieeeiie [ [ 10,000 |.ocveeenns 10,000 foeeeeeeenes 9,900 . 01/15/2029 . [3.A Z .....
..78396Y-AA-1 | SESAC FINANCE LLC SERIES 2019 1 CLASS A2 .... |....... . 07/25/2024 . |Paydoun ... ... 13,750 |.... . 07/25/2049 . |2.C FE ....
..78396Y-AB-9 | SESAC FINANCE LLC SERIES 2022 1 CLASS A2 .... |....... . 07/25/2024 . |Paydoun ... L3422 . 07/25/2052 . |2.C FE ....
..78396Y-AD-5 | SESAC FINANCE LLC SERIES 2024 1 CLASS A2 .... |....... . 07/25/2024 . [Paydonn ......ccceveeeiiiiis fooeeeiiiiiiieniii foee 13,780 [ 183,750 [, 13,750 | . 01/25/2054 . |2.C FE ....
RBC Capital Markets, LLC
..78397D-AB-4 | SBL HOLDINGS INC ~ 5.000% 02/18/31 ............ |.ecees . 09/09/2024 . [ .eveiiiiiiiiiiieceeiieees [ [ 2,214,221 |........ 2,500,000 |........ 2,165,378 |........ 2,184,924 . 02/18/2031 . |2.C FE ....
..78449A-AA-0 | SLAM 2021 1 LLC SERIES 2021 1A CLASS A 1 ... |..cccen . 09/15/2024 . |Paydoun ... 23,400 ...23,400 ...20,09 |............20,862 |.... . 06/15/2046 . [1.F FE ....
..78449A-AC-6 | SLAM 2021 1 LLC SERIES 2021 1A CLASS B 1 .... |....... . 09/15/2024 . [Paydonn ......cccveeeeieins foreiiiiiiiiiien e 3,900 ....3,900 3,935 | 3,923 | . 06/15/2046 . |2.B FE ....
..785592-AM-8 | SABINE PASS LIQUEFACTION SERIES WI 5.6 .... [....... . 09/26/2024 . [Call ~ 100.0000 ..... [occoreeiiiuvrernnnns foruennnnnnns 8,052 ....8,082 ....8,169 |.... . 03/01/2025 . [2.A FE ....
..79581U-AB-0 | SALUDA GRADE ALTERNATIVE MORTG SERIES 20 ... |....... . 09/01/2024 . |Paydoun ... 17,391 ...17,391 ...17,391 . 11/25/2053 . |1.G FE ....
Redemption 100.0000
..81368N-AG-0 | SECRETARIAT ADVISORS LLC ~ 9.604% 12/13/ ... |....... . 09/30/2024 . [ .eeveiieiiiiiiiiieeeieees [ [ 1,080 ....1,080 ... 1,075 ... . 12/13/2028 . |4.B PL ....
..81375W-BV-7 | SECURITIZED ASSET BACKED RECEI SERIES 20 .... |....... . 09/25/2024 . |Paydoun ... ... 39,753 ...39,753 ...39,516 |.... . 09/25/2034 . [1.A FM ...
..81743C-AV-7 | SEQUOIA MORTGAGE TRUST SERIES 2024 5 CLA .... |....... . 09/01/2024 . | Paydoun ... . 06/25/2054 . |1.A FE ...
..81743D-AB-9 | SEQUOIA MORTGAGE TRUST SERIES 2024 6 CLA .... |....... . 09/01/2024 . |Paydoun ... . 07/27/2054 . (1.A FE ....
..81743D-AV-5 | SEQUOIA MORTGAGE TRUST SERIES 2024 6 CLA .... |....... . 09/01/2024 . | Paydoun ... . 07/27/2054 . |1.A FE ...
..81745C-AB-9 | SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA .... |....... . 09/01/2024 . |Paydoun ... . 06/25/2043 . [1.A ........

..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |....... . 09/01/2024 . [ Paydown . 07/25/2043 . [1.A ........
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..817460-AA-9 | SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .... |....... . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 4,579 ... 4,579 . 4,609 |.... ...4,579 |.. ... 110 |. 02/25/2048 . [1.A ........
..81758F-AA-8 | SERVICE EXPERTS ISSUER SERIES 2024 1A CL .... |....... . 09/20/2024 . | Paydoun ... ... 32,027 ...32,027 ..32,027 |.. . 11/20/2035 . [1.G FE ....
..817743-AA-5 | SERVPRO MASTER ISSUER LLC SERIES 2019 1A .... |[....... . 07/25/2024 . | Paydoun ... ... 13,375 .. 13,375 |.. . 10/25/2049 . [2.C FE ....
..817743-AE-7 | SERVPRO MASTER ISSUER LLC SERIES 2021 1A .... |[....... . 07/25/2024 . |Paydoun ........oooeeeiiiins Joeniiininiinins e 1,750 ... 1,750 |.. . 04/25/2051 . [2.C FE ....
..817743-AG-2 | SERVPRO MASTER ISSUER LLC SERIES 2022 1A .... |....... . 07/25/2024 . |Paydoun ......ooooeeiiiiiins feniiiinnii e 5,625 ...5,625 |.. . 01/25/2052 . [2.C FE ....
..824348-BQ-8 | SHERWIN WILLIAMS CO  4.050% 08/08/24 ........ [....... . 08/08/2024 . |Maturity . . 8,000,000 . 7,945,959 |.... .8,000,000 |.. . 08/08/2024 . 2.B FE ....
..83546D-AG-3 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A ... |....... . 09/20/2024 . | Paydoun ... 1,977 ... .2,125 |.. . 01/20/2050 . (2.B FE ....
..83546D-AJ-7 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... |....... . 09/20/2024 . | Paydoun ... ...821 ....875 |.. . 01/20/2050 . (2.B FE ....
..83546D-AN-8 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A ... |....... . 09/20/2024 . | Paydoun ... ..938 |.. . 08/20/2051 . 2.B FE ....

. 08/20/2051 . |2.B FE ....
. 12/22/2031 . |1.F FE ....
. 12/22/2031 . |2.B FE ....

. 8,250
R .3,500,360
........ 4,750,454 ..

..83546D-A0-1 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A ..
..83589C-AD-0 | SOTHEBYS ARTFI MASTER TRUST AR SERIES 20 ..
..B83589C-AE-8 | SOTHEBYS ARTFI MASTER TRUST AR SERIES 20 ....

09/20/2024 . | Paydoun ...
09/13/2024 . | DLAC GA - G1001 - SEC
. 09/13/2024 . [DLAC GA - G1001 - SEC .

Redemption 100.0000

..3,500,000 ..3,499,9% |.
........ 4,750,000 |........4,749,744 |....

..84858-AA-4 | SPIRIT AIR 2017 1 PTT AA SERIES AA 3.3 ... |..cccen . 08/15/2024 . 3,374 |.. . 08/15/2031 . |2.C FE ....
..86190B-AB-0 | STORE MASTER FUNDING LLC SERIES 2021 1A ..... . |- 09/20/2024 . [Paydoun ... ...875 |.. . 06/20/2051 . |1.A FE ...
..86212V-AG-9 | STORE MASTER FUNDING LLC SERIES 2018 1A ..... . |- 09/20/2024 . [Paydoun ... . 10/20/2048 . |1.C FE ....
..86212X-AG-5 | STORE MASTER FUNDING LLC SERIES 2023 1A ... 09/20/2024 . | Paydoun . 06/20/2053 . |1.C FE ....
..86212X-AP-5 | STORE MASTER FUNDING LLC SERIES 2024 1A ... 09/20/2024 . | Paydoun . 05/20/2054 . |1.C FE ....
..86213C-AB-1 | STORE MASTER FUNDING LLC SERIES 2015-1A ... 09/20/2024 . | Paydoun .3,438 . 04/20/2045 . [1.C FE .
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MOR SERIES 20 .... |....... . 09/03/2024 . |Paydoun ... ..36,453 |.. . 01/25/2035 . |1.A FM .
..86362V-AD-4 | STRUCTURED ASSET SECURITIES CO SERIES 20 .... |....... . 09/25/2024 . |Paydoun ... L. 7,592 ). . 01/25/2037 . [1.A FM ...
..B6745B-AA-2 | SUNNOVA SOL VI1 ISSUER LLC SERIES 2024 2 .... |....... . 08/21/2024 . [Various ... .3,899,198 |.. . 07/30/2059 . [2.B Z .....
..86745J-AA-5 |HEL10S ISSUER LLC SERIES 2018-1A CLASS A .... |....... . 07/20/2024 . |Paydoun ... . 07/20/2048 . |1.G FE .
..86773P-AA-6 | SUNRUN CALLISTO ISSUER LLC SERIES 2019 1 .... |....... . 09/30/2024 . |Paydoun ... . 06/30/2054 . [1.D FE .
..B6803N-AA-5 | SUNSTRONG 2018-1 ISSUER LLC SERIES 2018- .... |....... . 08/20/2024 . |Paydoun ... . 11/20/2048 . |1.F FE .
..87335%-AB-9 | TPR FUNDING 2022-1 LLC ~ 7.801% 12/15/32 .... |....... . 08/30/2024 . |Paydoun ... ... (275,736) |......... (275,736) |.... . 12/15/2032 . |1.D FE ....
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... |....... . 09/01/2024 . |Paydoun ... ....8,019 7,937 ... 3,351 . 11/25/2048 . |1.A ........
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST TPMT  7.204% ... 09/01/2024 . | Paydoun ..149,800 ..149,842 |. ..147,578 . 10/25/2063 . [1.A FE .
..89183C-AB-1 | TOWD POINT MORTGAGE TRUST SERIES 2024 CE .... 09/01/2024 . | Paydoun 42,428 42,428 |. . 01/25/2064 . |1.A FE .
..89183E-AA-9 | TOWD POINT MORTGAGE TRUST SERIES 2024 CE .... . 09/01/2024 . |Paydoun ... ..192,832 ..192,829 |.... . 05/25/2064 . [1.A FE .
Redemption 100.0000
..89578%-AA-3 | TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 .... |....... L 07/31/72024 . [ eveeeeeeiie [ [0 3,725,728 3,725,723 |........ 3,710,028 |........ 3,034,586 |.....ccovveieens founnnns MAT72 | s RRL 722 F N 3,711,404 oo foiiinns 14,319 |......... 14,319 |.......... 160,488 |. 08/25/2030 . [1.G PL ....
..89578*-AB-1 | TRIA CAPITAL PARTNERS LLC  8.000% 08/25 .... |....... L 07/31/2024 . [ eveeeeeeiiieee [ [+, 3,853,108 .. 3,853,108 |........ 3,834,587 |........ 1,313,773 [oveeiiiiiins s [ AU RO 51,882 [ooiviiiiiiines s 3,835,726 |.cccuviieiiiiien e 17,382 |........ 17,382 |o.oeeeneee 145,198 |. 08/25/2030 . |1.G PL ....
..89642C-AE-0 | TRINITAS CAPITAL MGMT SERIES QIB 144A ........ . 09/09/2024 . ..2,500,000 .2,500,000 |.. .74,514 |. 05/15/2029 . |1.F PL ....
..B9680H-AE-2 | TRITON CONTAINER FINANCE LLC SERIES 2021 .... . 09/20/2024 . |Paydoun ... . 03/20/2046 . |1.F FE ....
Redemption .
..909318-AA-5 |UNITED AIR 2018 1 AA PTT SERIES AA 3.5 .... |....... . 09/02/2024 . [ .eveiiiiiiiiiiieiiieees [ [ [ 25 o, PZ 3 T 28 e e o b e 28 Lo e e [ 1 |. 03/01/2030 . |1.E FE ....
Redemption
..909319-AA-3 |UNITED AIR 2013-1 A PTT A 4.300% 08/15 .... |....... . 08/15/2024 . [ .eveeiiiiiiiiiiee i 699 oo 18,699 |....ccoeeee. 19,517 | 18,878 [oeeeeeiiiiiiies o (66) |-eeeevveeneenes fereeeeeene (66) |-eeeeveveeeenes fereeeeeene 18,812 |ooeeiiiiieees foiieeene (114) e (114) | 804 |. 08/15/2025 . |2.B FE ....
Redemption
..90931G-AA-7 |UNITED AIR 2020 1 A PTT SERIES 20 1 5. .... |....... L 07/15/2024 . [ .eveeiieiiiiiii i 025 o 96,025 |....oo.... 96,255 |...ccneeee 96,159 |.eveeieiiiiies feeeeieiiiis (7) |eeeeiieeees o (7) oo o 96,151 | [ (126) [-eevveennns (126) |- 4,231 |. 04/15/2029 . [1.E FE ....

..90931M-AA-4 |UNITED AIR 2016-1 A PTT SERIES A 3.450 .... |....... L 07/07/2024 . {.ovveieeeiiiiiieiiiiiiiies e [ 26 [ 26 |iiiaennnne. 25 [ 26 oo e i e i e 26 | e Tl o 1 [. 07/07/2028 .|2.C FE ....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..90031V-AA-4 |UNITED AIR 2018 1 A PTT SERIES A 3.700 .... [....... TR P P B T O O O P O N 2 O (S R R 1 1. 03/01/2030 . |2.B FE ....
..909320-AA-4 |UNITED AIRLINES INC ~ 3.750% 09/03/26 ........ [....... . 09/03/2024 . . 09/03/2026 . 1.F FE ....
..91679R-AA-7 | UPSTART PASS THROUGH TRUST SERIES 2020 S .... |....... . 08/20/2024 . | Paydoun ... . 04/20/2028 . (1.D FE ....
..91680B-AA-9 | UPSTART PASS THROUGH TRUST SERIES 2020 S .... |....... . 08/01/2024 . | Paydoun ... . 03/20/2028 . 1.C FE ....
..92537H-AA-9 | VERUS SECURITIZATION TRUST SERIES 2019 I .... |....... . 09/01/2024 . | Paydoun ... . 07/25/2059 . (1.A FE ....
..92539D-AA-6 | VERUS SECURITIZATION TRUST SERIES 2023-2 .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2068 . [1.A FE ....
..92539D-AC-2 | VERUS SECURITIZATION TRUST SERIES 2023 2 .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2068 . [1.F FE ....
..92539G-AB-7 | VERUS SECURITIZATION TRUST SERIES 2023 3 .... |....... . 09/01/2024 . | Paydoun ... . 03/25/2068 . [1.C FE ....
..92539G-AC-5 |VERUS SECURITIZATION TRUST SERIES 2023 3 .... 09/01/2024 . |Paydown . 03/25/2068 . [1.F FE ....
..92539T-AB-9 | VERUS SECURITIZATION TRUST SERIES 2023 4 .... 09/01/2024 . |Paydown ..104,741 . 06/25/2027 . 1.C FE ....
..92540E-AC-7 | VERUS SECURITIZATION TRUST SERIES 2024 1 .... 09/01/2024 . |Paydown . 01/25/2069 . [1.F FE ....
..92540H-AB-2 | VERUS SECURITIZATION TRUST SERIES 2024 5 .... . |. 09/01/2024 . | Paydown . 06/25/2069 . 1.C FE ....
..92540H-AC-0 | VERUS SECURITIZATION TRUST SERIES 2024 5 .... |....... . 09/01/2024 . | Paydoun ... .. 60,484 . 06/25/2069 . [1.F FE ....
Redemption 100.0000
..02838@-AA-1 |VISTA RIDGE LLC  2.570% 10/14/49 ............. [.oeeees . 09/30/2024 . .. 32,431 . 10/14/2049 . [1.F PL ....
..92830H-AA-4 | VISTA POINT SECURITIZATION TRU SERIES 20 09/01/2024 . |Paydown 58,732 | . . 056/25/2054 . [1.A FE ....
..92022F-XA-1 | WAMU MORTGAGE PASS THROUGH SERIES 2004 A ... . 09/25/2024 . | Paydoun ... .. 15,726 1,925 |..........1,925 . 07/25/2044 . (1.A FM ...
RBC Capita
..931427-AH-1 | WALGREENS BOOTS ALLIANCE ~ 3.800% 11/18/ .... |....... . 09/09/2024 . | .evviiiiiiiiiiiiiiiiiiiininnns e | 3,085,448 |........ 4,000,000 |........ 3,898,427 |........ 3,948,074 (3,514) . 11/18/2024 . |3.B FE
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .... |....... . 09/03/2024 . | Paydoun ... ... 15,421 ...19,847 ...16,806 |.... .. (1,024) |.... . 09/25/2046 . [1.A FM .
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007 O .... . |- 09/01/2024 . |Paydoun ... ...85,307 ... 72,785 |.... .. 19,387 |.... . 04/25/2047 . [1.A FM
..939336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... . |- 09/28/2024 . | Paydoun ... .... 112,860 101,241 |.......... 101,775 |.... ...12,485 |.... . 03/25/2035 . [1.A FM
..939336-Y2-3 | WAMU MORTGAGE PASS THROUGH SERIES 2005 A ... 09/25/2024 . |Paydown .. 156,655 ..135,818 |. ..137,083 |. 19,377 |. . 01/25/2045 . |4.A FM
..93934F-DF-6 | WAMU MORTGAGE PASS THROUGH SERIES 2005-8 .... 09/01/2024 . |Paydown . 10/25/2035 . |4.B FM
..930935E-AC-8 | WASHINGTON MUTUAL MORTGAGE PAS SERIES 20 .. 09/01/2024 . |Paydown . 10/25/2036 . |4.C FM
..93935E-AC-8 | WASHINGTON MUTUAL MORTGAGE PAS SERIES 20 .... |....... . 09/01/2024 . | Paydoun ... . 10/25/2036 . |5.B FM
..93935H-AH-0 | WAMU MORTGAGE PASS THROUGH SERIES 2006-7 .... |....... . 09/03/2024 . | Paydoun ... . 09/25/2036 . [1.A FM
..93935H-AH-0 | WAMU MORTGAGE PASS THROUGH SERIES 2006-7 .... |....... . 09/03/2024 . | Paydoun ... . 09/25/2036 . |5.A FM
..94354K-AA-8 | WAVE USA SERIES 2019 1 CALSS A 144A 3. ... [....... . 09/15/2024 . | Paydown . 09/15/2044 . |2.A FE
Redemption 100.0000
..94978#-AX-5 |WELLS FARGO BANK NORTHWEST PASS THROUGH ...... . 09/10/2024 . | .. . 10/10/2024 . (2.B ........
..949831-AS-0 | WELLS FARGO MORTGAGE BACKED SERIES 2019 09/01/2024 . |Paydown . 10/25/2049 . [1.A .
..94089U-AA-9 | WELL FARGO MORTGAGE BACKED SERIES 2018-1 .... |....... . 09/01/2024 . | Paydoun ... . 07/25/2047 . [1.A ........
..95000T-BV-7 | WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... |....... . 09/01/2024 . | Paydoun ... . 03/15/2050 . [1.A FE .
..95058X-AL-2 | WENDYS FUNDING LLC SERIES 2021 1A CLASS ..... |[....... . 09/15/2024 . | Paydoun ... . 06/15/2051 . |2.B FE
..95058X-AP-3 | WENDYS FUNDING LLC SERIES 2022 1A CLASS ...... [....... . 09/15/2024 . | Paydoun ... . 03/15/2052 . |2.B FE
..97064G-AA-1 |WILLIS ENGINE SECURITIZATION T SERIES 20 .... |....... . 09/15/2024 . | Paydoun ... . 05/15/2046 . [1.F FE .
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 09/01/2024 . | Paydoun ... . 06/20/2044 . (1.A ........
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... . |- 09/01/2024 . |Paydoun ... . 09/20/2044 . [1.A ........
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... . |- 09/01/2024 . | Paydoun ... . 11/20/2044 . (1.A ........
..07652T-AA-1 | WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... . 09/01/2024 . | Paydoun ... . 01/20/2045 . [1.A ........
RBC Capital Markets, LLC
..98258P-AC-1 |WT HOLDINGS INC SERIES QIB 144A  5.500% .... |[....... . 09/09/2024 . .3,644,628 |.... .3,693,849 |.. . 04/30/2028 . |3.A FE
..98920M-AA-0 | ZAXBY S FUNDING LLC SERIES 2021 1A CLASS .... |....... . 07/30/2024 . | Paydoun ... .... 3,650 |.... ...3,883 |.. . 07/30/2051 . |2.B FE
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
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NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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Redemption 100.0000
..98044#-AA-7 | ZEPHYRUS AERO 1 LLC  8.050% 04/30/30 ........ | .oec... L 09/05/2024 . | cvovereceeeeeeeeeeeceeees feeeeeerereees e (91,457) |ooveveee. (91,457) [evenee (91,457) |..ove. (92,368) [..vovverereeies foereriannns M forereeeeees foeeeee LRI ORI IO (91,457) [oveveerereees foeeeeiieies feeeiiieees e 25,819 |. 04/30/2030 . [2.A PL ...
Redemption 100.0000
..BES2U3-J0-5 |CGI AUTOMATED MANUFACTURING LL 12.426% ..... |....... L 08/12/2024 . | evveiiiiiniiiiiiiiiiiiiininns e e 112,209 |........... 112,299 |........... 112,299 |............ L P (H R R R R 112,299 . 12/17/2026 . 5.B GI ....
Redempt ion 100.0000
..BES31D-VH-2 | IF&P HOLDING COMPANY LLC REV 10.571% 10 .... .| 07/23/2024 . | .. .969,717 |.. . 10/03/2028 . [5.B GI ....
..BES32W-31-5 | TA WEG HOLDINGS LLC 11.000% 10/02/27 ........ . 06/30/2024 . | DIRECT FUNDING ... . 10/02/2027 . [4.C Z .....
Redemption
..BES3G2-3V-0 | PATHSTONE FAMILY OFFICE LLC 11.596% 05/ .... [....... ARV V()72 O R R 147,231 |........... 147,231 |........... 147,231 o e e e o o s 147,281 | e e o . 05/15/2029 . [5.B Gl ....
WFGAIMWFXP —Whi tney
..BES3H6-T4-2 |ROYAL HOLDCO CORP 10.354% 12/30/27 ......eeuun [eeeennn . 08/02/2024 . | funding LL .ooooeieiiiiiss e | 3,423,372 |........ 3,418,108 |........ 3,375,381 |........ 3,148,025 [oeevvvvvvrininnn fooeeeiens 4,866 [o.ooevveennnnnnn fooeeiinnns 4,866 [o.oveveerinnnnnn foeeennn 3,381,490 [o.oovvvvvniinnnn founnnne 41,881 |........ 41,881 |ooeeeeenes 263,111 |. 12/30/2027 .|2.B Z .....
Redemption 100.0000
..BES3H6-T4-2 |ROYAL HOLDCO CORP 10.354% 12/30/27 ......eeuvn [oeeennn . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiinns e | 8,893 [eeiiiiinns 8,893 |............ 8,782 |l 8,190 |ovviiiiiiiiiins e LG PO N (T PR N 8,802 |...eevviiiiiiinn fonniniiinnne [ L7 I 858 |. 12/30/2027 . [2.B Z .....
Redemption 100.0000
..BES3H6-T5-9 | ROYAL HOLDCO CORP 10.354% 12/30/27 ......eeuun [eeeennn . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiinninns e | 1,301 |l 1,301 |oeeeieeees 1,284 |oeeeieiiiiiiiiiiens foveiiiiiis s T s T s 1,285 |ooeeeeiiiiiiiies o, 16 | 16 | 25 | 12/30/2027 . |2.B Z .....
Redemption 100.0000
..BES3HJ-CIi-0 | ARCHER ACQUISITION LLC 10.604% 10/06/29 .... |....... VLV V)72 R R R 2,497 |eeeiiiiines 2,497 |oeennnnnnne 2494 Lo e e e e o e 2,494 o o K S [T 123 |. 10/06/2029 . [2.B Z .....
Redemption 100.0000
..BES3J8-7V-0 |EIS LEGACY LLC 11.002% 11/01/27 ........oceees [ oennnn . 09/30/2024 . | .evviiiiiiiiiiniiiiiiiiniinins e | 15,000 |............ 15,000 |..eoeveeeens 15,000 [ovevveeeevennnnnnnne fornniniiiiiiis foviii e e e e, 15,000 [.evvvvevvevnnnnn fornevnnniniiiins fooii e 447 |. 11/01/2027 . [2.B Z .....
Redemption 100.0000
..BES3JS-Q0-3 |CV HCS RATED FEEDER LP  4.000% 10/04/53 .... |....... RV V()72 O K R 2,289,608 |....... 2,289,608 |........ 2,289,608 |........ 1,837,004 [oooiiiiiiiiiiies o s e o s 2,289,608 [..cccoieiiiiiies e i e 6,263 |. 10/04/2053 . [1.F Z .....
Redemption 100.0000
..BES3JS-Q1-1 |CV HCS RATED FEEDER LP  6.000% 10/04/53 .... |....... ARV V()72 R R R 763,203 |..oeeeeenns 763,203 |........... 763,208 |........... 445,698 ..oevvveiiiiis oo e e e e 763,203 [oooeeeiiiiiiiies oo e e 3,125 |. 10/04/2053 . |4.A Z .....
Redemption 100.0000
..BES3M6-IE-0 | CORRAGH SENIOR 11.083% 12/06/26 .......ccoooee [reennn . 08/19/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiinns e | 1,000,000 |........ 1,000,000 |.......... 966,667 |........... 967,004 |...ooooiiiiiiins |eeniinnns (0[O O MR [0 [0 P R 973,085 |.oooeiiiiiiiiins oo 26,915 |......... 26,915 |............ 73,872 |. 12/06/2026 . |2.A Z .....
..BES3MY-BX-0 |SKY VIEW IBERIA  7.900% 06/23/28 ........ccco [oernnn . 09/27/2024 . 268,390 268,390 |.......... 170,805 |[.... ....268,3%0 |.. . 06/23/2028 . [2.A Z .....
..BES3NO-AF-3 | LENDBUZZ AUTO 2023-1A  7.290% 07/21/28 ..... |....... . 09/16/2024 . | Paydoun ... .. 4,565,371 .. 4,565,369 |.... . 4,565,371 . 07/21/2028 . [1.C Z .....
Redemption
..BES3P5-§8-7 [ACS AERO 4 LLC  8.497% 11/17/29 ....oeevvveies | unnnns . 09/16/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiinn e [ 567,726 [ 567,708 |........... 563,451 [oovvvniiiiiiiiiiiinn o e P2 O R, 2 PO 563,674 . 11/17/2029 . |2.B Z .....
Redemption
..BES3R7-GB-7 |RED OAK INVENTORY FINANCE LLC A  8.516% .... [....... . 09/15/2024 . | evvviiiiiiiniiiniiiiiiiinns e | 19,003,691 |....... 19,003,691 |....... e e O P Y U RN R 19,003,691 [.ooveeiiiiiiiies e e e 612,822 |. 02/16/2034 .|2.CZ .....
Redemption 100.0000
..BES3WS-K3-8 | ACM NORTHERN PORTER ~ 8.690% 12/05/34 ........ [....... . 09/13/2024 . | evvviiiiiiiniininiiniiiiiiins e e 472,659 |........... 472,659 |.....oeee. L P O U (SR R 472,859 [ovvvvvviiiiiiinn foriiiis e e 6,279 |. 12/05/2034 . [2.B Z .....
Redemption 100.0000
..BES3WW-UN-3 |ACS NB 2 7.500% 12/31/27 ..cooeeeeeeeeeeeeeeens oo . 09/16/2024 . | .evveiniiiiiiiiniiiininiiinns | | 1,796,957 |........ 1,796,967 |........ 1,796,957 [ foeeeiiiiiiiiiins v o o o s I T O S N 37,896 |. 12/31/2027 .|12.B Z .....
Redemption 100.0000
..BES3XC-UB-0 |CERITY PARTNERS EQUITY HOLDING ~ 4.946% ...... [....... . 06/18/2024 . | .evvveiiiiiiiiiiiiiiiiiiiiinns e [ 59,569 [........... 59,569 |..eeiivenns e O e O P O N [N R N R R . 07/28/2029 . |2.B Z .....
Redemption 100.0000
..BES3Z5-TH-5 |SR CLO IV WH FUNDING 10.301% 06/18/27 ....... [....... . 09/30/2024 . | eveiiiiiiiiiiiniiiiiniiinns e | 10,000,000 |...... 10,000,000 |...... (0 O O P O N 10,000,000 . 06/18/2027 . |2.B Z .....
..BES40C-PL-1 | SMALL BUSINESS ADMINISTRATION  3.123% 0 .... [....... . 09/03/2024 . | Paydoun ... ..869,604 |........... 869,604 |............ 73,147 |.... ...869,604 |.. . 05/31/2034 . |2.B Z .....
..BES408-S7-4 | ELECTRONIC MERCHANT SYSTEMS IN 10.252% ...... [....... . 08/22/2024 . |Various ... ..... 11,208,750 |....... 11,500,000 |....... 11,298,750 |.... .......11,209,819 |.. . 08/01/2030 . [2.B Z .....
..BES40V-48-1 |EAGLE POINT HOLDINGS BORROWER  8.354% 0 .... |....... . 08/22/2024 . |Various .......cceeeennnnnn foorerrnnnnniinnnnnns e 2,000,000 |........ 2,000,000 |........ 2,000,000 [ooeeeeiiiiiiiiiiinns oo i e e e e 2,000,000 |oooeeiiiiiiiins feeviiiiiiiiiiees [ fo, . 03/31/2028 . |2.B Z .....
LCGAIMLCIP - Lackawanna
..BES41A-PZ-3 |ELDRIDGE INDUSTRIES LLC ~ 7.180% 08/11/3 .... |....... . 08/30/2024 . | Castal .....eeevevevevnnnnnn Jooveiiiiiinienins | 1,500,000 |........ 1,500,000 |........ 1,500,000 |oeeeeeeiiiiiiiiiens oo e o f e e 1,500,000 |.evvvveevvveennn forvemnnnniininns fooniiiii e 6,582 |. 08/11/2031 . [2.B Z .....
LCGAIMLCIP - Lackawanna
..BES41A-03-3 |ELDRIDGE INDUSTRIES LLC ~ 7.350% 08/11/3 .... |....... . 08/30/2024 . | Castal .....eeeveveeennnnnnn Jooveeiiiiiiieninns | 1,500,000 |........ 1,500,000 |........ 1,500,000 |oeveeeeiieiiiiiiins oo e o f e e 1,500,000 [.evvvvevvveeennn forvnmnnnninninns fooviiiis e 6,738 |. 08/11/2034 .[2.B Z .....
Redemption 100.0000
..BES42G-BV-3 | ACC RISK MGT - DDTL 2023  9.503% 10/30/ .... |[....... . 09/09/2024 . | .uvviiiiiiiiiiiiiiiiiiiiiiiins | | 207,095 |........... 207,005 |........... 207,005 [ooveeeiniiinnninnnn fooneiiiiiiiiiins o e Jeeeeeiiiiiiiees oo o 207,095 |.vvveeeennnnnne fovviiiiiiiiiiins o o 1,705 |. 10/30/2029 . [2.B Z .....




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

21°603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..BGHE4K-B0-2 |PCI GAMING AUTHORITY  7.946% 07/18/31 ...... [....... . 0973072024 . |SINK oo e [ 375 [oeiiiiiiiiinne 375 | T PO A RN R R R N KT R R, L PO, T 5 |.07/18/2031 . [3.A FE ....

Redemption 100.0000

. 07/18/2031 . |3.A FE ...
. 04/03/2028 . |4.C FE ....

..BGHB4K-B0O-2 |PCI GAMING AUTHORITY ~ 7.946% 07/18/31 ...... |....... . 09/30/2024 .

..BGH752-D8-0 |FCG ACQUISITIONS INC ~ 9.196% 04/03/28 ....... |....... . 07/12/2024 . [SINK .
Redemption 100.0000

..BGH752-D8-0 |FCG ACQUISITIONS INC ~ 9.196% 04/03/28 ....... |....... . 09/30/2024 . . 04/03/2028 . |4.C FE ....

..BGH757-Z2-8 | ORION ADVISOR SOLUTIONS INC ~ 8.869% 09/ .... |....... . 07/30/2024 . | .. . 09/24/2027 . |4.B FE ....

..BGH764-PY-5 |PETIQ LLC ~ 9.999% 04/13/28 .......cevvvvvvvvnnns [eerenn L 06/28/2024 . [ .eveeeeeeiiiieeeiins e [ 514 [ B B0 e e | 1 [ s 1o s £ O N O 3 [ 14 |. 04/13/2028 . |4.B FE ....

..BGH77E-9S-3 | ATLAS CC ACQUISITION CORP  9.210% 05/25 .... |....... L 06/28/2024 . [ .eveeiieeeiiiieeeeiiens e [ 834 B3 [ B27 [ 829 [ | e e e L2 L O L3 32 |. 06/25/2028 . [3.C FE ....
Redemption 100.0000

..BGH77G-0R-9 |BLUE RIBBON LLC USA 11.457% 05/08/28 ........ |....... . 09/30/2024 . | .. R N R 3125 [ 3125 | 3,047 | KGN O R, L R A [ R A 3,077 ovevvvvvviniinnn foniiniinnnnns L2 . L 20 O (243) |. 05/08/2028 . |4.C FE ....
Redemption 100.0000

..BGH79X-BE-7 | ARCLINE FM HOLDINGS LLC ~ 9.765% 06/23/2 .... |....... . 08/05/2024 . [ .eeeeieeiiiiieeeines [ [ 972,500 |.ccuveenns 972,500 |........... 967,638 |........... 968,905 [o.oeeoviiiiinns oeiiiiennns ST SRR RIS SR F [S/ce el I FOUURUR R 3,209 | 3,200 ... 86,322 |. 06/23/2028 . |4.B FE ....
Redemption 100.0000

..BGH7DD-73-5 | STANDARD INDUSTRIES INC ~ 7.534% 09/22/2 .... |....... L 09/23/2024 . [ eveeiieeiiiieceeiiees e [ 69,494 |............ 69,49 |............ 69,494 [o.oooiiiiiiiiiiins o e e e e L P 2,058 |. 09/22/2028 . [2.C FE ....
Redemption 100.0000

..BGH7GZ-2Y-0 | VECTOR WiP HOLDCO INC 10.982% 10/08/28 ....... |....... . 09/30/2024 . [ .eveeieeeiiiee i [ [ 625 |.eiiiiiinns 625 |....oocciinnnns (-2 (-2 U A, 2 PO R, P2 PO R, (R[S O 6 | [ 57 . 10/08/2028 . |4.B FE ....
Redemption 100.0000

..BGH76GZ-3V-5 | FLORIDA FOOD PRODUCTS LLC ~ 9.960% 10/18 .... |....... . 09/30/2024 . [ eveeiieeiii e [ [ 12,906 |............ 12,906 |.......ee.. 12,648 |.....ooe 13,289 |oovvieiiiiiiiins e, () FURR () R LT (VN AU SRR (264) [evvvvnnnnn (264) |vvvvvvinnnnnnns 818 . 10/18/2028 . |4.C FE ....

..BGH7JB-5F-8 |MICHAEL BAKER INTERNATIONAL LL  9.960% ..... |....... . 05/30/2024 . [Taxable Exchange ........ |ocooiicveiiiniies foeeeenaee 967,725 |........... 977,500 |........... 97,725 |........... 969,951 [ooeeiiiiiiiiies oo 508 [oeeeeeiiiiiis e 508 [oeeeeeeiiiiiins oo 970,455 |oeeeiiiiieees foiieens (2,730) |........ (2,730) |- 43,400 |. 10/26/2028 . [4.B FE ....
Redemption 100.0000

..BGH7J0-MX-7 |FR REFUEL LLC ~ 9.710% 11/02/28 ......ccoooees [erennn . 09/30/2024 . | .. . 11/02/2028 . |4.C FE ....

..BGH7LW-DN-3 | ASP DREAM ACQUISITION CO LLC ~ 9.096% 12 .... |....... L 07/3172024 . | evvviiiiiiiiiniinniiniiniiins e el 1875 [ 1,875 [ 1,856 [ 1,860 [ e T s T s 1,862 [oeveeeeiiiiin [oeeiiiiiees K OO 13 | 106 |. 12/09/2028 . |4.C FE ....

..BGH7M8-KW-7 | SECRETARIAT ADVISORS LLC ~ 9.615% 12/29/ .... |....... . 09/30/2024 . [ .eveeiiiiiiiiiiieceeiieees [ [ 140 [0 [0 [0 [ e e e e 140 | o e e 9 | 12/29/2028 . [4.B PL ....

..BGH7TM-KX-7 |PERRIGO INVESTMENTS LLC ~ 7.632% 04/20/2 .... |....... L 09/30/2024 . [ .eveeiieiiiiiiieceeiiieees [ [ 79,188 79,158 [ 79,158 [ [ e e e e s 79,188 | [ e e 1,729 |. 04/20/2029 . |3.A FE ....

..BGH7UE-ZT-6 |AL GCX HOLDINGS LLC ~ 8.352% 05/17/29 ........ |.ece.n L 07/30/2024 . [ .eveeiieiiiiiiieceeiinens [ [ 384 38 [ BB [ e e e e e 384 [oeeeiiiiiiies e e s 3 |.05/17/2029 . [4.A FE ....

..BGHBIC-AR-3 | ASURION LLC ~ 9.207% 08/19/28 .........ccccuvver | eeeeeen L 07/12/2024 . [SINK woooeiiiiiiiiiciiiies [ [ e e e e e e e e f e [ e | 21 (. 08/19/2028 . |4.A FE ....

..BGHBIC-AR-3 | ASURION LLC ~ 9.207% 08/19/28 .........ccccuvuer | eeeeenn . 09/30/2024 . .1 . 08/19/2028 . |4.A FE ....

..BGHBAM-YN-2 | TERRAFORM POWER OPERATING LLC  7.414% 0 .... |....... . 09/30/2024 . [ .eveeieeieiiieeeeiiens [ el 1108 1108 [ 1105 [ e | 2 . 056/21/2029 . [3.A FE ....

..BGHBJY-EA-7 |BLERIOT US BIDCO INC ~ 9.394% 10/31/28 ....... |....... L 09/30/2024 . [ .eeeeiieeeiiieeeeieens [ [ 500 500 [ 500 [ e e e e e LUV R N R R 16 |. 10/31/2028 . |4.B FE ....
Redempt ion 100.0000

..BGH8P3-LJ-1 | GEO PARENT CORP 10.211% 12/19/28 ............. |.eeeeen . 06/28/2024 . | .. . 12/19/2028 . |4.B FE ....

..BGHBRL-KV-3 | XEROX CORP ~ 8.604% 11/17/29 .....cceevvviiiinns | eeenn . 09/30/2024 . [ .eveeeeeeeiiiiieeeies e [l 5769 [ BUTB9 [ BUT62 [ e 2 e 2 [ el BTBE L [ L7 FO L7 IO 28 | 11/17/2029 . [3.A FE ....

..BGHBVQ-CX-2 | JANE STREET GROUP LLC  7.218% 01/26/28 ..... |....... . 0973072024 . |SINK oo e [ R O, 259 [ <l I R R R A (SRR SRR RN 259 [oeeieiiiiiiiies oo oo e . 01/26/2028 . |3.A FE ....

..BGHBXB-N1-1 | RECESS HOLDINGS INC  9.741% 02/20/30 ........ |....... . 09/30/2024 . {.viiiiiiiiiiiiiiiiiiiiies e [ 815 |oiieiieee... 815 |oeeeeiinnee.. 815 [oveeeeeeeiiiieeees o e e e e e 815 oo e foviieeeeiiiis e . 02/20/2030 . [4.B FE ....




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

81'6g03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..BGH8Y6-TZ-0 | TRITON WATER HOLDINGS INC ~ 8.961% 03/31 .... [....... . 09/30/2024 . | evviiiiiiiiiiininiiiiiiiinnns e [ 2,500 [oeeriiinnnns 2,500 |.ooooeeens ) O R R [ R A [ R A 2,456 oo | L7 O L7 PO 120 . 03/31/2028 . |4.B FE ....
Redemption 100.0000
..BGHBYS-AW-9 | STATION CASINOS LLC ~ 7.445% 03/07/31 ........ [....... TR O P 500 |.oeeeiiiiinnns 500 |.oooeiiiinnns L e PO O N L I O 2 [, 2 [ 8 |.03/07/2031 . |3.B FE ....
Redempt ion 100.0000
..BGH8YZ-05-3 |PACIFIC DENTAL SERVICES LLC ~ 8.006% 03/ .... |....... . 09/16/2024 . | .. U R RN 997,500 |oveeerrnns 997,500 f[....eeeee. LTSIV R R R 177 F L1 [P 994,221 [ovvvviiiiiiiiinn foninnnnns 3,279 | 3,279 | 38,256 |. 03/07/2031 . |4.B FE ....
Redemption 100.0000
..BGH8ZB-3L-7 |BARNES GROUP INC ~ 7.604% 08/30/30 .......eevvn [oreennn . 09/30/2024 . . 08/30/2030 . [3.C FE ....
..BGH8ZB-BM-6 | INSTALLED BUILDING PRODUCTS IN 7. 111% ..... [....... . 09/30/2024 . . 03/21/2031 . [3.A FE ....
..BGHBZU-X6-5 |MI WINDOWS AND DOORS LLC ~ 8.597% 03/20/ .... |....... . 09/30/2024 . . 03/20/2031 . [3.C FE ....
..BGH8ZZ-TS-1 | QUIKRETE HOLDINGS INC ~ 7.264% 03/19/29 ...... [....... . 09/30/2024 . . 03/19/2029 . (3.B FE ....
..BGH8ZZ-VR-0 | ALTERRA MOUNTAIN CO  8.264% 08/17/28 ........ [....... . 09/30/2024 . . 08/17/2028 . [4.A FE ....
..BGH901-VG-5 | ARAMARK SERVICES INC ~ 7.334% 06/24/30 ....... [....... . 09/30/2024 . . 06/24/2030 . (3.B FE ....
..BGHI0E-52-7 |PRIME SECURITY SERVICES BORROW ~ 6.909% ...... [....... . 09/30/2024 . . 10/13/2030 . (3.B FE ....
..BGH919-VU-6 |BEP INTERMEDIATE HOLDCO LLC ~ 8.945% 04/ .... |....... . 09/30/2024 . . 04/15/2031 . [4.B FE ....
..BGH92A-SK-8 | ANCHOR PACKAGING LLC ~ 8.357% 07/18/29 ....... [....... . 09/30/2024 . . 07/18/2029 . [4.B FE ....
..BGHO2J-XR-8 |SS C TECHNOLOGIES HOLDINGS INC ~ 6.845% ...... [....... . 09/30/2024 . . 05/02/2031 . 3.A FE ....
..BGH92T-Q7-8 | ARETEC GROUP INC  9.201% 08/09/30 ........euun [orrennn . 09/30/2024 . . 08/09/2030 . (4.B FE ....
..BGH938-0A-4 | CLOUD SOFTWARE GROUP INC ~ 9.118% 03/30/ .... [....... . 09/15/2024 . . 03/30/2029 . 4.B FE ....
..BGHO3H-LK-9 | WYNDHAM HOTELS RESORTS INC ~ 6.847% 05/2 .... |....... . 09/30/2024 . . 05/24/2030 . [2.C FE ....
..BGHI3P-31-3 | GO DADDY OPERATING COMPANY LLC ~ 6.847% . 09/30/2024 . . 05/21/2031 . 3.B FE ....
..BGHO41-5A-3 | LBM ACQUISITION LLC ~ 8.933% 05/29/31 ... . 09/30/2024 . . 05/29/2031 . 4.C FE ....
..BGHO44-83-0 |MICHAEL BAKER INTERNATIONAL LL  9.689% ..... [....... . 09/30/2024 . . 12/01/2028 . (4.B FE ....
..BGHO4B-7U-5 |GULFSIDE SUPPLY INC ~ 8.083% 05/29/31 ........ [....... . 09/30/2024 . . 05/29/2031 . (4.B FE ....
..BGHO4S-FP-0 | TRANS UNION LLC  6.595% 06/24/31 .......cceees [oeennnn . 09/30/2024 . . 06/24/2031 . 3.B FE ....
..BGHIBA-GK-7 |UGI ENERGY SERVICES LLC  7.461% 02/22/3 .... |....... . 06/28/2024 . |SINK . . 02/22/2030 . (3.C FE ....
Redemption
..BGHIBA-GK-7 |UGI ENERGY SERVICES LLC  7.461% 02/22/3 .... |....... . 09/30/2024 . | evvviiiiiiiniiiiiiiiiiiniiinn e [ 833 [l B33 [l B83 [ [ f e b e e (S 1 U O SR RN 11 |. 02/22/2030 . |3.C FE ....
Redemption 100.0000
..BGH987-LH-3 |CHG HEALTHCARE ~ 8.597% 09/29/28 .......ccooees [oreenn . 09/30/2024 . | .. . 09/29/2028 . (4.B FE ....

..BGHIBF-CN-2 |HUB INTERNATIONAL LTD  7.920% 06/20/30 ..... |....... . 09/30/2024 . {.eiiiiiiiiiiiiiieiiiiiiiies e e 437 [ 437 oo A7 e e e e e e e A7 oo oo e i, 3 |. 06/20/2030 . [4.B FE ....
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61°G03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..62435%-AA-2 | CORRAGH SENIOR ~ 6.500% 10/31/29 .....evvvvvvnns [oeeennn . 09/16/2024 . | .evvviiiiiiiiiininiiininiiinnn e | 2,370,217 |........ 2,370,277 ... 2,370,217 |........ 28 7 O O O O (RN T O O 104,851 |. 10/31/2029 . [2.A PL ....
Redemption 100.0000
..G2964*-AA-1 | ACS AERO 2 BETA LTD  4.000% 12/31/26 ........ [....... . 09/16/2024 . | .evvviiiiiiiiiininniiiniiinns e | 1,776,900 |........ 1,776,900 |........ 1,776,900 |........ 1,776,900 |oeeeeeeeeeeiees e [ fos e e 1,776,900 [evvvvvvvveninns fornnnniiiiiiiins foeiiiis e 48,204 |. 12/31/2026 . |1.G PL ....
Redempt ion 100.0000
..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 ............ [....... . 09/20/2024 . | .. A R R 2,164,242 |........ 2,164,242 |........ 2,164,242 |........ 2,164,282 oo e o f e e 2,164,282 |ovevvviiiiiininn foi e 121,123 |. 12/12/2027 . |2.A PL ....
Redemption 100.0000
..G2965*-AA-0 | ACS AERO 3 ALPHA LTD  4.570% 01/13/26 ....... [....... . 09/16/2024 . | evveeiiiiiiiiiinniiiiniiiins e | 10,727,884 |....... 10,727,884 |....... 10,727,884 |....... LU O Y R (SRR R L R O O R N 356,449 |. 01/13/2026 . [2.B PL ....
Redemption 100.0000
..G7573#-AA-9 |RIVE ENGINE LEASING LIMITED  4.937% 04/ .... [....... . 09/24/2024 . | evviiiiiiniiiiiiininiiiiinins e | 530,940 |........... 530,940 [.......... 530,940 [........... L O P Y N 530,940 [ovvvvvvviiiniinn forns o e 25,214 . 04/30/2027 .|2.B PL ....
..G8218#-AA-8 |DAOL INVESTMENT & SECURITIES C  7.754% ..... |[....... . 09/04/2024 . | .eeveeiiiiiiiiiiiiiiiiniiieees e |00 306,010 ).l 306,010 |.......... 306,010 |.......... B O O O U R R 306,010 |oeeveeeeiviiines fovvevvneiiinnens feviiiiiiiiii [, 16,168 . 10/30/2029 . |2.A PL ....
..G9401#-AA-3 | AIR CANADA TL MSN 1772 5.203% 12/30/26 .... |....... . 09/16/2024 . | evvvviiiiiiiiiiniiiiiiiiniins e [ 470,336 ).l 470,336 ...l 470,336 o T L P Y N L < O P 16,905 |. 12/30/2026 . [3.A PL ....
..G9886*-AA-1 | ZEPHYRUS AERO HOLDINGS LLC ~ 7.710% 03/3 .... |[....... . 09/16/2024 . . 03/31/2031 . |2.CPL ....

. 12/24/2056 . |1.E FE ...

..Z95L11Z-40-9 | WARRINGTON RESIDENTIAL WARES_2  5.358% ..... . |- 09/24/2024 . [Paydoun ...

Redemption .
..009090-AA-9 | AIR CANADA 2015 1A PTT SERIES 144A 3.6 .... [A..... L 09/16/2024 . [ .eeeeiiiiiiiiiieiiieees [ [ 308,076 |...eeeeeens 303,076 |........... 280,346 |........... 283,752 [oeeveeiiiiiiins oo 3,246 [ | 3,246 [ e 286,998 [..eveeeiiiiiies e 16,079 |........ 16,079 |............ 10,911 . 03/15/2027 . |1.F FE ...
STIFEL NICOLAUS &
..303901-BB-7 |FAIRFAX FINL HLDGS LTD ~ 4.850% 04/17/28 .... A..... . 07/26/2024 . [COMPANY, INC ....cccuvvirs fooeeiiiiiiieeiiis feeeens 1,984,640 |........ 2,000,000 |........ 1,964,920 |........ 1,978,685 [oooeeiiiiiiins oo 3,193 s 3193 [ s 1,976,878 | [ 7,762 |.......... 7,762 |eeeenennn. 75,983 |. 04/17/2028 . (2.B FE ....
Redemption 100.0000
..BGHBZA-Z7-5 | AIR CANADA ~ 7.604% 03/14/31 .........cceeeeeees A..... . 09/30/2024 . [ .eeviiieiiiiiiiieeiiieees [ [ 2,000 [oeeeeennne 2,000 | 1,995 | oo o e e e e 1,99 [oeeiiiiiiiiees foieieiiis L3 IO L3 O 63 |. 03/14/2031 . [3.A FE ....
..02124T-AA-1 | QATAR AIRWAYS ~ 2.950% 05/14/31 ................ . 08/18/2024 . , 235,746 229,632 |...........216,908 |.... ....230,701 |.. ... . 05/14/2031 . [1.D PL .
..03328II-AY-4 | ANCHORAGE CAPITAL CLO LTD SERIES 2016 9A .... . 07/24/2024 . 4,462,500 .. 4,462,500 ..4,19,688 |. . 4,235,749 |. . 4,250,206 . 212,294 |. . 07/15/2032 . [2.C FE .
..03331G-AL-2 | ANCHORAGE CAPITAL CLO LTD SERIES 2022 24 .... . 08/30/2024 . |Paydoun ... . 8,437,500 ..8,437,500 ..8,429,768 |. .8,437,033 |. .8,437,500 I . 04/15/2034 . [2.C FE .
..03333B-AA-5 | ANCHORAGE CREDIT FUNDING LTD SERIES 2022 .... . 07/22/2024 . [Call . 7,500,000 ..7,500,000 .. 7,420,577 |. .7,423,074 |. .7,430,817 69,183 |. . 07/21/2040 . |1.A FE .
..03333B-AC-1 | ANCHORAGE CREDIT FUNDING LTD SERIES 2022 .... . 07/23/2024 . [Call 100.0000 16,575,000 .16,575,000 .16,458,700 |. 16,461,469 |. 16,470,144 . 104,856 |. . 07/21/2040 . [1.D FE .
..03665L-AE-3 | ANTARES CLO SERIES 2018-3A CLASS B 144A . 08/22/2024 . [Call 100.0000 10,000,000 10,000,000 ..9,700,000 |. .9,732,082 |. .9,748,279 . 251,721 . 01/20/2031 . [1.C FE .
..05551C-AA-3 |BIB CENTRAL AMERICAN CARD RECE ~ 3.500% . 07/06/2024 . | Paydoun ..213,815 ..213,815 ..213,712 | ..213,769 |. .273,815 . 01/05/2030 . |1.G FE .
..05553E-AA-7 | BFNS LLC SERIES 2022 1A CLASS A 144A 5 . 07/10/2024 . | Paydown ... 557 ....567 ....528 |. ....534 |. ....557 . 07/10/2035 . [1.D FE .
..055780-AC-7 |BPCE SA SERIES 144A  4.625% 07/11/24 ... . 07/11/2024 . |Various ... . 4,409,000 .. 4,409,000 ..4,378,534 |. . 4,405,867 |. . R . 4,409,000 I . 07/11/2024 . 2.8 FE .
..05682V-AJ-4 | BAIN CAPITAL CREDIT CLO LTD SERIES 18 2A ... . 08/06/2024 . [Call 100.0000 ..... R RN 19,074,409 |....... 19,074,409 |....... 18,389,025 |.......18,419,284 |.... v o 82, . e o 82, R R 18,471,939 |.. . 602,470 |.... . 07/19/2031 . 2.C FE .
Redemption 100.0000
..06708P-AA-4 | BARBADOS GOVERNMENT ~ 4.300% 01/15/29 ........ . 09/18/2024 . .. 492,724 492,724 381,122 |...........418,869 |.... ....426,425 |.. ...66,299 |.... . 01/15/2029 .
..06760J-AJ-4 | BABSON CLO LTD SERIES 2018-2A CLASS B 14 .... . 08/23/2024 . R . 2,250,000 .. 2,250,000 ..2,106,563 |. .2,133,916 R .2,147,157 102,843 |. . 04/15/2030 .
..06763D-AG-0 | BABSON CLO LTD SERIES 2024 4A CLASS D2 1 ... . 08/21/2024 . [Various ............coueeens [ F 2,000,000 |........ 2,000,000 |........ 2,000,000 |.... R (SO R AU RO R 2,000,000 .. . 10/20/2037 .
..08179P-AN-2 | BENEFIT STREET PARTNERS CLO LT SERIES 20 .... . 08/28/2024 . [Call 100.0000 ..... . 3,750,000 ..3,750,000 ..3,712,500 |........ 3,718,259 |.... .3,719,8% |.. . 07/20/2035 .
. 08866T-AB-8 |BIB MERCHANT VOUCHER RECEIVABL SERIES 20 .... . 07/09/2024 . |Paydoun ... ... 42,965 ... 42,965 ... 42,965 |. ... 42,965 |. .. 42,965 . 04/07/2028 .
..109487-AA-6 | BRIGHTWOOD CAP MM CLO 19-1A-A1 SERIES 20 .... . 07/15/2024 . |Paydoun ..400, 187 . 400,187 ..356,366 |. ..374,092 400, 187 . 01/15/2031 .
..111013-AL-2 |BRITISH SKY BROADCASTING ~ 3.750% 09/16/ ... . 09/16/2024 . Maturity . . .... 200,000 199,839 |.... ... 200,000 [.. . 09/16/2024 .
.. 12434L-AA-2 | BXMT LTD SERIES 2020 FL2 CLASS A 144A ........ . 09/16/2024 . |Paydoun ... ...15,927 ...15,544 |.... . . 02/15/2038 .
..12560D-AA-6 | CIP VII1 PRIVATE EQUITY BACKED ~ 4.300% . 07/15/2024 . |Paydown 52,718 52,454 |. . 10/15/2035 .
..12560D-AB-4 |CIP V111 PRIVATE EQUITY BACKED  6.000% . 07/15/2024 . | Paydown , 58,267 58,267 |. , , . 10/15/2035 .
..12807C-AA-1 | CAL FUNDING IV LTD SERIES 2020 1A CLASS ..... . 09/25/2024 . |Paydoun ... .. 138,125 ..138,125 ..138,004 |. . 138,106 |. .138,125 I . 09/25/2045 .
..143122-AE-9 | CARLYLE GLOBAL MARKET STRATEGI SERIES 20 .... . 07/10/2024 . [Call 100.0000 . 1,875,000 ..1,875,000 .. 1,783,125 |. 1,773,323 .1,780,188 .94,812 |. 94,812 |.. . 01/25/2033 .
..14317B-AY-0 | CARLYLE GLOBAL MARKET STRATEGI SERIES 20 .... . 08/21/2024 . | Various 3,944,878 ..4,000,000 ..4,000,000 |. .4,000,000 . (56,122) |. (55,122) |.. . 07/25/2036 .
..14318L-AE-1 | CARLYLE CLOBAL MARKET STRATEGI SERIES 20 .... . 09/16/2024 . [Call R . 3,000,000 ..3,000,000 ..3,035,754 |. R .3,032,067 . (32,067) | . 10/15/2035 .
..17275G-AA-4 | CIRRUS FUNDING 2018 1 LTD SERIES 2018-1A .... . 07/25/2024 . Paydown .......cceeeeeennnne ..2,323,615 |........ 2,323,615 |....... 2,323,615 |........ 2,323,615 |ccuveiiiiiiiis foereiiiiiiiiins i e o e 2,323,615 |.. . . 01/25/2037 .

GAINBRIDGE LIFE
..24460A-AG-5 | DEERPATH CAPITAL CLO LTD SERIES 2023 1A ..... D..... . 08/16/2024 . [ INSURANCE CO D ..oovevvve foveeeniiiiiiiiennn foven 9,045,797 |........ 9,000,000 |........ 9,196,400 |...ooovvvvieiiiinn foveeeiiiiiiiies o (472) [oreeeeeiiiiiins e (G703 PP RN 9,195,928 |...ooovveieeees fouenn (150,130 J...... (150,130) f.vvveeeennn 92,324 |. 04/15/2035 . |1.F FE ....
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..26249B-AQ-4 |DRYDEN SENIOR LOAN FUND SERIES 2013 30A ...... D..... . 08/15/2024 . |Paydomn ...cevvueeeeeennnnn foeeemnieeeeeenies e 1,105,871 |........ 1,105,871 |........ 1,014,163 |........ 1,075,980 |.... ....29,891 |. 229,891 o eens 1,105,871 ....54,021 [. 11/15/2028 . |1.A FE ....
..262538-AJ-3 |DRYDEN SENIOR LOAN FUND SERIES 2022 104A .... . 09/09/2024 . | Call 100.0000 . 5,250,000 ..5,250,000 ..5,350,454 |. .5,348,152 |. (7,025) | A .5,341,127 L(91,127) . 401,868 |. 08/20/2034 . |1.F FE ....
..26253B-AL-8 |DRYDEN SENIOR LOAN FUND SERIES 2022 104A .... . 09/09/2024 . |Call 100.0000 . 5,250,000 ..5,250,000 ..5,160,443 |. .5,162,664 ..5,763 | .5,168,427 81,573 | 457,614 |. 08/20/2034 . |2.C FE ....
..262531-AY-6 |DRYDEN SENIOR LOAN FUND SERIES 2022 108A .... . 08/21/2024 . |Various ... 2,999,863 ..3,000,000 ..3,000,000 |. . .3,000,000 (137) |. 20,264 |. 07/18/2037 .|2.C FE ....
GAINBRIDGE
..29003M-All-7 | ELMNOOD CLO 18 LTD SERIES 2022 5A CLASS ..... . 08/16/2024 . | INSURANCE CO D ..ovvvvvvnn Joevvvnnniniciiinnns Jovnenn 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... O ) R N 5,000,000 |.. . 07/17/2037 . |2.C FE ..
..30259A-AA-0 |FDF LTD SERIES 2017 3A CLASS A1 144A 3 .... . 07/25/2024 . |Paydown ... 1,157,247 1,126,469 1,157,247 . 01/25/2036 . |1.A FE ..
..30610G-AA-1 [ FALCON AEROSPACE LTD SERIES 2019 1 CLASS .... . 09/15/2024 . | Paydown ... F R RN 8,319 ...8,319 [.... ...8,319 |.. . 09/15/2039 . |2.B FE .
Redemption 100.0000
..36321P-AE-0 | GALAXY PIPELINE ASSETS SERIES 144A 2.9 .... |D..... . 09/30/2024 . ... 16,040 16,040 [ e [ [ [ [ 16,040 |.. . 09/30/2040 . |1.C FE ..
..38172H-AE-4 | GOLUB CAPITAL PARTNERS CLO LTD SERIES 1 ..... D..... . 08/23/2024 . |Call 100.0000 ..... ...... 8,125,000 |........8,125, ..8,125, verr..8,125,000 |.... ........8,125,000 |.. . 10/20/2031 . |1.F FE ..
..38175D-AE-0 |GOLUB CAPITAL PARTNERS CLO LTD SERIES 20 .... |D..... . 07/12/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ FC VL0000 0 Y R RN N N R 3,000,000 [oeeeriiinninns foreeriiiiiiiiens ot . 07/20/2030 . |1.F FE .
DLIC GA DLIM Mgd. - Sec.
..39055T-AS-7 | GREAT LAKES CLO LTD SERIES 2015 1A CLASS .... . 08/19/2024 . | .eveniiiiiiiiieeeeiiiiieeeees | [20002.2,984,479 [l 3,000,000 |........ 2,977,500 |........2,983,318 |.eviiiiiinnn Jovneennnnn 1,208 |oveiiiiiiiiiis e 1,208 [ e 2,984,525 |.. (47)|... 209,345 |. 01/16/2030 . |1.B FE
..39057Q-AD-4 |GREAT LAKES CLO LTD SERIES 2024 8A CLASS .... . 08/21/2024 . | Various ..3,000,000 ..3,000,000 |. . .3,000,000 )| .29,674 |. 07/15/2037 . |1.F FE
..40170F-AA-4 | GUGGENHEIM MM CLO 2018-1 LTD SERIES 2018 .... . 07/15/2024 . | Paydoun ..655,110 ..600,932 |. ..570,009 .6565,110 o 47,219 |. 01/15/2031 . |1.A FE
..40170U-AG-8 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 ... . 07/21/2024 . | Paydown ... ..2,705,256 ..2,705,256 |. 2,705,256 |. . 2,705,256 .83,889 |. 01/21/2034 . |2.C FE
..42086P-AG-8 |KINGSLAND LTD SERIES 18 8A CLASS C 144A ..... . 07/12/2024 . | Call 100.0000 ..4,726,135 ..4,732,093 |. 4,725,809 |. 4,725,878 . 262,469 |. 04/20/2031 . |1.C FE
..42086P-AJ-2 |HAYFIN KINGSLAND VI11 LTD SERIES 18 8A C .... . 07/10/2024 . |Call 100.0000 . 8,069,276 ..8,069,276 ..7,919,025 |. 7,930,275 |. . 7,942,760 . 126,516 |. 507,766 |. 04/20/2031 . |2.C FE
..42087E-AA-5 |HAYFIN KINGSLAND VI11 LTD SERIES 18 8A C .... . 07/12/2024 . | Call 100.0000 . 3,990,000 .. 3,990,000 ..3,839,852 |. .3,870,191 .3,880,016 . 109,984 |. 333,618 |. 04/20/2031 . |3.C FE
..44988U-AA-5 | IP LENDING LLC SERIES 2022 3A CLASS SNR . 07/30/2024 . | Paydown ... .. 208,000 . 208,000 . 208,000 |. . 208,000 |. 208,000 . 4,682 |. 11/02/2026 . |1.G FE
..44988Y-AA-7 | IP LENDING LLC SERIES 2022 5A CLASS SNR . 07/26/2024 . |Paydown ... . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. . .2,000,000 o 64,260 |. 04/02/2026 . |1.G FE
..46602A-AU-6 | IVYH 9A C SERIES 7A CLASS ARR 144A 7.0 .... . 08/15/2024 . | Call 100.0000 ..... foeeeeeeeeiiiiiieeenn o 5,000,000 |........ 5,000,000 |........ 4,805,000 |........4,819,597 [o.ooooeiiiiiins foeeeee 7,793 [ [ 7798 [ e 4,827,390 |.. .172,610 |.... . 10/20/2033 . |1.A FE
..4665IN-AA-2 [ JOL AIR SERIES 2019 1 CLASS A 144A 3.9 .... . 09/15/2024 . | Paydown ... ..5,605 .... 5,605 ... 5,379 [.... .5,605 |.. . . 04/15/2044 . |1.G FE
..4665IN-AA-2 [JOL AIR SERIES 2019 1 CLASS A 144A 3.9 .... . 08/15/2024 . | Paydoun 11,400 11,400 10,940 |. 11,400 . 04/15/2044 . |2.A FE
..48244X-AA-0 | KDAC AIRCRAFT FINANCE LIMITED SERIES 201 .... . 09/15/2024 . | Paydoun .. 158,930 ..158,930 ..119,995 |. .158,930 . 12/15/2042 . |4.A FE
..53048L-AA-5 |LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... . 09/20/2024 . | Paydown ... LA210137 e 121,137 121,137 .. . 06/20/2047 . |1.D FE
..55281G-AA-6 | MCF CLO LLC SERIES 2018 1A CLASS A1 144A .... . 05/16/2024 . | Call 100.0000 ..588,114 [........... 588,114 s ....568,343 |.. . 07/18/2030 . |1.A FE .
..55281G-AA-6 | MCF CLO LLC SERIES 2018 1A CLASS A1 144A .... . 09/28/2024 . |Paydown ... .(588,114) (588,114) (552,827) |. (588,114) . 07/18/2030 . |1.A FE
..55819F-BA-8 | MADISON PARK FUNDING LTD SERIES 2022 55A .... . 08/21/2024 . |Various ... ..3,000,000 ..3,000,000 |. . .3,000,000 . 07/18/2037 . |2.C FE .
..55821T-AA-5 | MADISON PARK FUNDING LTD SERIES 2018 30A .... . 08/29/2024 . |Call 100.0000 ..... foeeeeeeeeiiiiiiieenn [ 1,342,123 |l 1,342,123 |........ 1,197,845 | 1,277,439 [oeeiiiiiiies oo 7,926 [ oo 7,926 [ [ 1,285,365 |.. . 04/15/2029 . |1.A FE
..55821T-AA-5 | MADISON PARK FUNDING LTD SERIES 2018 30A .... . 07/15/2024 . |Paydown .......oevvveinnnnn .. 496,922 s s e 472,972 ....496,922 |.. . 04/15/2029 . |[1.A FE .
..56577N-AE-4 | MARANON LOAN FUNDING LTD SERIES 2021 3A ...... . 09/18/2024 . | Call 100.0000 . 2,000,000 ..2,000,000 ..1,964,000 |. 1,964,171 s .1,966,228 . 01/15/2034 . |1.C FE .
..59801R-AC-1 [ MIDOCEAN CREDIT CLO SERIES 2016-5A CLASS ... . 07/19/2024 . | Call 65.5919 3,230,646 .. 4,925,371 .. 3,904,871 4,707,022 |. N . (349,564) . 4,357,458 . 10/19/2028 . |5.C FE .
..59801T-AG-8 |MIDOCEAN CREDIT CLO SERIES 2016 51 CLASS ... . 07/19/2024 . | Call 100.0000 . 1,030,609 .. 1,030,609 1,034,738 | 1,033,258 |. ... (801) ] ....(801) .1,082,458 s . 10/19/2028 . |1.A FE
..59801T-AJ-2 | MIDOCEAN CREDIT CLO SERIES 2016 51 CLASS .... . 07/19/2024 . | Call 100.0000 12,927,564 . 12,927,564 12,813,321 12,821,089 |. .. 106,505 |. 12,927,564 s . 10/19/2028 . |[1.A FE .
..59982X-AA-3 |MILL CITY SOLAR LOAN 2019 2 LT SERIES 20 .... . 09/20/2024 . |Paydoun ............ ... 85,316 ...85,316 ...84,905 |. ...84,969 |. YA ..85,316 o | 2,059 |. 06/20/2047 .|1.D FE .
..64135B-AG-4 |NEUBERGER BERMAN CLO LTD SERIES 2022 51A ... . 07/30/2024 . | Call 100.0000 6,232,500 .. 6,232,500 ..6,237,664 |. .6,237,480 |. (143) |. .6,237,337 4,837) |. . 10/23/2035 . |1.F FE .
..670970-AG-0 |OCP CLO LTD SERIES 2017 14A CLASS B 144A .... . 08/08/2024 . |Call 100.0000 . 3,675,000 ..3,675,000 3,494,925 |. .3,528,916 |. 17,293 | . 3,546,209 . 128,791 128,791 |.. . 11/20/2030 . |1.F FE
..67115C-AG-9 [OCP CLO CLT SERIES 2022-25A CLASS C2 144 .... |D.. . 07/22/2024 . | Call 100.0000 . 4,750,000 ..4,750,000 ..4,767,830 |. 4,767,292 |. ... (685) . A .4,766,606 . (16,606) |. (16,606) |.. . 07/20/2035 . |1.F FE .
..67401R-AG-9 | OAKTREE CLO LTD SERIES 2022 3A CLASS C 1 .... |D..... . 09/10/2024 . | Call 100.0000 5,625,000 |........ 5,625,000 |........ 5,646,346 |........5,645,696 |.....coeveeennnn eennnns (1,598) |veeniiiiiiiis s (1,598) | s 5,644,097 |.. . (19,097) |....... (19,097) . 07/15/2035 . |1.F FE
Redemption 100.0000
..674999-TZ-0 | ISLAY FINANCE LIMITED  7.500% 11/30/25 ..... B..... . 09/20/2024 . | .eeenniiiiiiiiieieiiiiieees e e 1,185,066 |........ 1,185,066 |........ 1,206,615 |........ 1,162,623 |oeeveeiiieiinns Joevnniieeeeeens Jeerrniieieeene Jeevniiieeeeeeens Joeeennnns 43,99 |........ 1,185,066 |....... (21,549) |oeeeeeieeeeeenn eeennnn (21,549) |.eceveennn 104,458 |. 11/30/2025 .|2.C Z .....
..758971-AG-0 |REGATTA XXIX FUNDING LTD SERIES 2024 3A ..... D..... . 08/21/2024 . |Various .........ccoeeeevenns foovvvnnininniinnnns Jovnens 2,000,000 |........ 2,000,000 |........ 2,000,000 [eeeenrirrrmnnnnnnns foonnriiiiniiin o [ [ e [ 2,000,000 [ooveeeiieninnns foovrriiiiniin fo e . 09/06/2037 . |2.C FE
GAINBRIDGE LIFE
..77342B-AL-4 |ROCKFORD TOWER CLO LTD SERIES 2024 1A CL .... |D..... . 08/16/2024 . | INSURANCE CO D . 6,206,063 . 04/20/2037 . |2.C FE ..
..78485\-AC-3 | STARWOOD COMMERCIAL MORTGAGE SERIES 2019 .... |D..... . 09/15/2024 . | Paydoun ... 85,894 s . 07/15/2038 . |1.A FE ..
..80306A-AA-8 | SAPPHIRE AVIATION FIN | LTD SERIES 2018- .... |C..... . 09/15/2024 . |Paydown .......oevrieinnnnn ... 15,455 LG 11,381 . 03/15/2040 . |3.B FE ..
..811248-AL-7 | SCULPTOR CLO LTD SERIES 31A CLASS C2 144 .... |D..... . 07/22/2024 . |Call 100.0000 ..... . 5,250,000 .5,250,000 |.... . 07/20/2035 . |1.F FE .
LCGAIMLCIP - Lackawanna
..82811D-AA-6 | SILVER ROCK CLO LTD SERIES 2024 4A CLASS .... |D..... . 08/30/2024 . |Casual .....coeveeeennnieees Jeeemniieeecenies e 1,980,000 |........ 2,000,000 |........ 1,980,000 [neeeeeemeeiereeen foreeemmmiinieee oo v e e e 1,980,000 [.oeeevvneiieee oo oo e . 10/20/2037 . |3.C FE
LCGAIMLC1P - Lackawanna
..82811D-AC-2 [SILVER ROCK CLO LTD SERIES 2024 4A CLASS .... |D..... . 08/30/2024 . |Casual .....ceeveeeennniiens Joeeenniieeeeeenes e 1,885,000 |........ 2,000,000 |........ 1,885,000 |.... OO FOPRUPRR FEPTRRPURPPR FSURRURPRRR ISUSRTRRURTRRR R 1,885,000 |.. . 10/20/2037 .|2.B Z .....
..82812L-AJ-8 [SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... |D..... . 07/20/2024 . |Paydown ....ceeeeviiiiiinnns foovenniininniiiinnns Jounnes 1,893,777 |........ 1,893,777 |........ 1,881,631 01,886,402 [.....cooeevein fooeeennnn 70875 [ o 70875 i oeeinnns 1,893,777 |.. . 01/20/2035 . |2.C FE ..
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..85572R-AA-7 | START LTD SERIES 2018 1 CLASS A 144A 4 .... [D..... . 09/15/2024 . | Paydoun ... .1, , , 1,204 .1,343 .. . 05/15/2043 . [1.F FE ....
..85572R-AA-7 | START LTD SERIES 2018 1 CLASS A 144A 4 ... . 08/15/2024 . | Paydoun ... ..2,900 . 2,900 .2,671 .2,79% | . 2,900 | . 05/15/2043 . [1.G FE ....
..86217R-AJ-7 | STORM KING PARK CLO LTD SERIES 2022 1A C .... . 09/23/2024 . | Call 100.0000 . 6,000,000 ..6,000,000 ..6,077,138 |. .6,075,386 |. .6,070,193 . (70,193) |. . 10/15/2085 . [2.C FE ....
..87240P-AJ-0 | TCP WHITNEY CLO LTD SERIES 2017-1A CLASS .... . 08/20/2024 . | Paydoun ... 27,718 27,718 26,637 26,719 |. 27,718 | . 08/20/2033 . [1.A FE ....
..87404L-AA-0 | TLWND 2019 1 SERIES 2019 1 CLASS A 144A ..... . 09/15/2024 . | Paydown ..4,247 . 4,247 . 3,769 . 4,007 |. 4,247 . 12/15/2044 . 2.A FE ....
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 09/01/2024 . | Paydown 60,749 60,749 60,739 60,708 |. 60,749 . 08/21/2045 . [1.F FE ....
..88315L-AG-3 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 09/20/2024 . | Paydown .. 104,985 ..104,985 ..103,513 |. . 103,661 |. .104,985 . 09/20/2045 . [1.F FE ....
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... . 09/20/2024 . | Paydoun ... ... 12,000 ...12,000 ...10,271 ...10,386 |.... ..12,000 |.. . 04/20/2046 . (1.F FE ....
..88315L-AS-7 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... . 09/20/2024 . |Paydoun ......cooeeiiiiiiins feniiiinni | 8,000 |............. 8,000 [...eeoveenns 6,871 [.... . ...8,000 |.. . 08/20/2046 . [1.F FE ....
..88420N-AA-5 |37 CAPITAL CLO LTD SERIES 2022 1A CLASS ..... . 08/02/2024 . | Call 100.0000 . 2,700,000 ..2,700,000 ..2,748,600 |. .2,746,108 . (46,108) |. . 07/15/2034 . [3.C FE ....
..88429P-AS-1 |37 CAPITAL CLO LTD SERIES 2022 1A CLASS ..... . 08/02/2024 . | Call 100.0000 . 7,325,000 .. 7,325,000 .. 7,412,900 |. K . 7,406,982 .(81,982) |. . 07/15/2034 . [2.C FE ....
..88430T-AE-1 |37 CAPITAL CLO LTD SERIES 2021 1A CLASS ..... . 09/20/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 4,360,000 |........ 4,360,000 |........ 4,016,650 |........4,069,240 |..........oooees | 26,414 | 26,414 L 4,095,654 .. v |l 264,346 ...323,186 |. 10/15/2034 . [1.F FE ....
..BCC2N5-8N-1 | TAURUS CMBS TAURS 2020 NL1  5.560% 02/2 ... . 08/20/2024 . | Paydoun ... ... 35,762 ...35,762 . ...35,786 |.... . ..35,762 |........... (582) |... . 1,588 |. 02/20/2030 . [3.B FE ....
..BES1A4-04-1 | EUROPEAN RESIDENTIAL LOAN SECU  5.374% . 09/24/2024 . | Paydown .. 102,578 .102,578 ..104,516 |. 102,578 . (1,126) 3,017 |. 08/24/2056 . [1.G FE .
..BESTH3-LJ-8 |MAGENTA MAGNA_20-1A  6.400% 12/20/29 .. . 09/20/2024 . | Paydown . 1,064,913 1,064,913 1,023,648 |. , K .1,064,913 ..29,89% .51,783 |. 12/20/2029 . [1.G FE .
..BES2LC-M3-5 | EUROPEAN RESIDENTIAL LOAN SECU  3.541% . 08/26/2024 . | Paydoun ... .. 156,506 ..156,506 ..153,487 |. ..150,988 |. .2,638 |. .156,506 . (1,288) 6,883 |. 11/25/2060 . [1.G FE ..
..BES20P-YD-6 |HENLEY FUNDING LTD HNLY 7X  7.935% 04/2 .... . 08/21/2024 . | Call 100.0000 . 1,112,650 .. 1,112,650 ..1,096,650 |. .1,107,700 |. . (11,050) |. 1,112,650 . 16,000 . 73,795 |. 04/25/2034 . [2.C FE ..
..BES20X-8L-0 | TORO EUROPEAN CLO TCLO 8  8.464% 04/15/ .... . 07/15/2024 . | Call 100.0000 . 2,103,706 ..2,103,706 ..2,118,447 |. 2,134,538 |. . (16,090) |. .2,103,706 (14,742) 138,380 |. 04/15/2035 . [2.C FE ..
..BES2RJ-G1-5 | ALBACORE EURO CLO | DESIGNATED  8.285% ..... . 07/31/2024 . | Call 100.0000 . 1,081,700 ..1,081,700 .1,107,700 |. (9,250) |. .1,081,700 (16,750) . 74,143 |. 07/15/2035 . [2.C FE ..
..BES2YL-6N-5 |PROVIDUS CLO VII DAC PRVD 7A  9.385% 07 .... [B..... |. 07/15/2024 . |Call 100.0000 . 1,907,811 ..1,997,811 .2,027,091 . (67,985) |. 1,997,811 . 38,705 144,968 |. 07/15/2036 . |2.C FE ..
..BES3X3-QC-6 |MAGNETIC LEASING ALTAIR DAC 10.000% 05/ .... [D..... . 07/23/2024 . |Various .......cceeevnnnnnn foorerennnnnninnnnnns foeees (1,595,301) |....... (1,595,301) U (1,595,301) |. ... |- 05/30/2029 . [2.B Z .....
Redemption
..BES3X3-QC-6 |MAGNETIC LEASING ALTAIR DAC 10.000% 05/ .... [D..... VLS S R R R 261,177 |.......... 261,177 |.......... P03 I A U FO N R (SRR RN R R 3 I 4 R A (SN . 05/30/2029 . |2.B Z .....
Redemption 100.0000
..BES3YF-T6-8 |SKY VOYAGER IV 7.613% 10/30/30 .............. D..... . 09/04/2024 . | .evvviiiiiiii . 10/30/2030 . [2.B Z .....
Redemption 100.0000
..BES420-47-2 |MAGNETIC LEASING ALTAIR DAC 10.000% 05/ .... [D..... . 09/25/2024 . . 05/30/2029 . |2.B Z .....
..BGH7A3-FL-1 | OSMOSIS HOLDINGS AUSTRALIA Il 8.393% 0 .... [D..... . 07/12/2024 . |SINK . . 07/31/2028 . [4.B FE ..
100.0000
..BGHBS3-9L-7 |FLUTTER FINANCING BV ~ 7.181% 11/25/30 ...... D..... . 09/30/2024 . | .. . 11/25/2030 . |2.C FE
..BGHIOX-KP-7 | SAMSONITE IP HOLDINGS SARL ~ 7.201% 06/1 .... . 09/30/2024 . .. 338 .1 . 06/10/2030 . [2.C FE ..
..BGH925-1iZ-1 |ENTAIN HOLDINGS GIBRALTAR LIMI ~ 7.670% . 09/30/2024 . . 750 RS .. . 10/31/2029 . [3.A FE ..
..BGHI25-X4-9 | ENTAIN HOLDINGS GIBRALTAR LIMI ~ 7.670% . 05/31/2024 . | Taxable 9 .. 399,520 . .399,500 .20 | .20 |.. .... |- 10/26/2029 . (3.B FE ..
..BRSBM5-QI-9 | RESLOC UK PLC RLOC 07 1X  3.661% 12/15/ .... . 09/18/2024 . | MORGAN STANLEY & CO . 1,266,819 .1,281,403 1,202,913 (34,945) . (26,093) |. (61,038) [.. .41,617 |. 12/15/2043 . [1.B FE ..
..BRSBMS-QIV-9 | RESLOC UK PLC RLOC 07 1X  3.661% 12/15/ . 09/16/2024 . | Paydown ... 67,242 ...64,443 |. ..67,242 . (1,998) . . (1,998) |.. 2,045 |. 12/15/2043 . |1.B FE ..
..BRSJOA-FS-1 | AA BOND CO LTD  6.269% 07/02/43 .............. . 07/31/2024 . | Call . 1,683,778 .1,700,278 |.... 1,852,578 |....... (26,899) |.... J19) ... (209,692) .. 117,898 |. 07/02/2043 . [2.B FE ..
..G1981*-AA-2 | CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% 09 .... . 07/01/2024 . |Various ......cceevvvinnnnn fooreeeenenennnnnnnns Joeeeenns 163,409 |...........163,409 |...........158,849 [........... 159,806 |vvvvvvvvvivnnns fevvvnnnnnnn (766) [ouvnnnniniiniis oot (766) oo s 169,040 |ovvveiiiiiiiins i 4,368 |o.vvvnnns 4,368 |............ 4,657 |. 09/30/2045 . (1.D PL ..
Redemption
..G2960*-AA-5 | ACS SMARTLYNX ~ 6.940% 03/31/25 ................ D..... . 08/22/2024 . | evviiiiiiiiiiiiiiiiiiiiniinns e e 336,873 |oveveeenns 336,873 [ouunnnnnn 336,873 [.vuvnnnne B O P Y N B £ O O P 15,085 |. 03/31/2025 . |3.C PL ..
..G3122*-AA-8 | ELEMENT COMMERCIAL FUNDING CA 10.864% 1 .... [D..... . 09/18/2024 . |Paydoun ......ooooeeeiiiiins i | 1,538,462 |........ 1,538,462 |........ 1,538,462 |........ 1,638,462 [.ooooeeiiiiiiies oo v e o s 1,538,462 [..evvveeniiinnnn foiiis e 138,069 |. 10/14/2024 . [1.F PL ..
Redemption 100.0000
..G9531#-AA-6 | WELLINGTON LEASING NO 54 LIMIT ~ 7.187% ..... Covee . 09/16/2024 . | .evvviiiiiiiiiiiiniiiiiiiiinns e | 426,608 |...........426,608 |...........426,607 |...........426,609 |.......oeeiiinn i e e s [ 826,609 [ [, ()] A, ()] EE 19,951 |. 05/15/2030 . |2.A PL
..69531@-AA-8 | WELLINGTON LEASING NO 34 LIMIT  6.500% . 09/16/2024 . . 03/31/2029 . |2.CPL ..
..Q744BB-AF-5 | TRITON TRUST SERIES TRTN 19 3 CLASS C ... . 09/12/2024 . | Paydown . 04/12/2051 . [1.D FE ..
..Z9400C-KE-1 |PIETRA NERA UNO SRL  3.553% 05/22/30 . 08/22/2024 . | Paydown . 05/22/2030 . [2.B FE ...
..Z9405U-L1-3 | TAURUS CMBS PLC TAURS 18 IT1  4.549% 05 . 08/19/2024 . | Paydown ..8,686 .8.,475 |. . | .8,686 . 05/18/2032 . [1.E FE ..
..Z94E59-J4-7 |LATITUDE AUSTRALIA CREDIT CARD  7.051% . 09/23/2024 . | Paydown . 1,774,462 ..1,688,450 |. .1,767,662 . (78,761) |. 1,774,462 . 09/22/2033 . [2.B FE ...
..Z9AFME-RX-1 | MEDALLION TRUST MEDL 19 1 7.611% 01/21 .... [B..... |. 09/23/2024 . |Paydown 59,424 |. .2,834 |. 54,290 . 01/21/2052 . [1.F FE ..
..295175-71-8 | PEPPER RESIDENTIAL SECURITIES 8.061% 0 .... |[B..... . 09/17/2024 . | Paydoun ... . ...32,135 |.... ..32,824 |.. . 04/17/2062 . [1.G FE ..
..295175-72-6 | PEPPER RESIDENTIAL SECURITIES 10.514% 0 .... |[B..... . 09/17/2024 . | Paydoun ... .... 288,768 285,527 |.... (8, K 288,768 |.. . 04/17/2062 . [2.C FE ...
..295109-12-8 | RESIMAC PREMIER SERIES RESI 10.492% 02/ .... |B..... . 09/09/2024 . | Paydoun ... 828,202 824,664 |.... ... (8,165) |. .828,202 |.. . 02/07/2052 . [2.B FE ..
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Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
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..Z95GNT-XZ-2 |RATHLIN RESIDENTIAL RARES 21 1 5.375% ..... . 09/27/2024 . | Paydoun ... .. 757,596 ..757,5% . 741,170 |.... ....11,525 | .11, ..37,972 ... , (33,070) . 09/27/2075 . [1.F FE ....
..Z9BHGL-KG-1 | PEPPER RESIDENTIAL SECURITIES 9.301% O .... . 09/23/2024 . | Paydown 94,706 94,706 89,381 95,199 |. ..1,046 | (5,816) |. 94,706 4,217 .. . 04/23/2063 . [3.B FE ...
..Z95KJS-ZI\-5 |PEPPER ASSET FINANCE PAF SPK 4  8.461% ..... . 09/16/2024 . | Paydown .. 224,583 ..224,583 ..213,916 |. ..225,762 |. ..3,029 | L(11,727) |. .224,583 7,519 |.. . 09/15/2030 . [3.A FE ...
..Z95NZ7-SF-2 | PEPPER RESIDENTIAL SECURITIES 7.301% 0 .... . 09/23/2024 . | Paydown .. 159,473 ..159,473 ..151,205 |. ..161,049 |. ..1,522 | (9,839) |. .159,473 6,741 . 07/23/2063 . 2.B FE ...
..295075-VZ-1 |BLUESTONE PRIME TRUST BLUST 22  9.007% ..... . 09/23/2024 . | Paydown .. 127,384 ..127,384 ..121,343 |. . 127,010 | 1,871 (5,659) |. 127,384 .4,161 . 09/21/2053 . [3.B FE ...
..Z95YTZ-FQ-3 | TRUSTEE FOR THE PEPPER SOCIAL  7.059% O .... . 09/24/2024 . | Paydown 23,531 23,531 22,219 |. 23,267 |. L4 (1,036) |. 23,531 . 09/24/2063 . 1.F FE ...
..Z960JS-F5-9 |PLENT| PL-GREEN ABS TRUST PLEN  6.544% ..... . 09/11/2024 . | Paydoun ... e 11,222 ..71,222 ...69,493 |)............73,293 |.... e e ... (270) ). .. (3,807)].... .71,222 .. . 01/11/2034 . [1.F FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 954,715,021 955,820,973 949,326,422 661,432,627 (1,438) 1,905,379 (51,296) 951,836, 164 XXX XXX
.. 340541-AA-2 | FORTEGRA FINANCIAL CORP SERIES 144A 8. .... | ....... . 09/09/2024 . |Various .......cceeeeunnnnn foorerennnnnnininnnns foeeees 2,537,281 |........ 2,500,000 |........ 2,508,784 |........ 2,504,829 |...cooovviiiiinn eviinnnnns (794) |ovevviiiiiiiiins fevveveennn (794) [ oo 2,504,035 . 10/15/2057 . [2.C FE .
..628312-AD-2 | MUTUAL OF OMAHA INS CO  4.297% 07/15/54 .... |....... . 07/15/2024 . | Call 100.0000 ... fooeeeiiiiiiiiiiiiins oo 2,310,000 |........ 2,310,000 |........ 2,332,%1 |........ 2,312,273 |ovvviiiiiiiiien fevennnns (2,273) |eeeeeeeeeeeiees e (2,273) i o 2,310,000 f.oooeiiiiiiiiies ooeiiiiiiiiiiies eveieiiieeeees . 07/15/2054 . [1.G FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 4,847,281 4,810,000 4,841,745 4,817,102 (3,067) 4,814,035 33,247 33,247 291,692 XXX XXX
2509999997. Total - Bonds - Part 4 1,205,364,792 1,206,433, 461 1,198,636,961 883,660,675 (1,438) 2,313,186 2,311,748 (51,296) | 1,202,510,901 52,984 3,720,867 3,773,851 48,873,725 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,205,364,792 1,206,433, 461 1,198,636,961 883,660,675 (1,438) 2,313,186 2,311,748 (51,296) | 1,202,510,901 52,984 3,720,867 3,773,851 48,873,725 XXX XXX
BOK Financial Securities
..759351-80-2 | REINSURANCE GRP OF AMER .........cccovunmmmmnnnnnns [ernennn . 09/30/2024 .| INC oo | 1,768.000 |.......... 44,489 |... ...44,200 |.... ..44,200 |. .. 289
..BES3QG-J7-4 | METROPOL IS TECHNOLOGIES INC . PP TN . 07/25/2024 . | Various ... ... |. (4,000,000.000)..... (4,000,000) |.............. 0.00 |[....... (4,000,000) |.... (4,000,000) |..
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred (3,955,511) XXX (3,955,800) 44,200 (3,955,800) 289 289 1,440 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 (3,956,511) XXX (3,955,800) 44,200 (3,965,800) 289 289 1,440 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 (3,956,511) XXX (3,955,800) 44,200 (3,965,800) 289 289 1,440 XXX XXX
..BES3V7-J0-6 | LENDBUZZ AUTO . 09/16/2024 . | DIRECT FUNDING ... . |...3,322,637.000 |....... 3,322,625 |..eoeiiiiiiiiiiiiins feeeeees 3,322,637 |oeeviiiiiiiiiiiiiins e e o e e e 3,322,637 |..
..BES3Z5-TJ-1 |SR CLO IV WH FUNDING .. 09/26/2024 . [DIRECT FUNDING . 10,000,000.000 10,000,000 10,000,000 |.
..81753#-AA-3 | SVOF MM LLC SER | 0.000% 02/28/30 . o |eeeennn [ 0973072024 . |Various ...... U 24,896.470 |..........24.8% [.....cccccceiiiiiins fonnnnnnnns 24,900 . (135) ... ..(2)].. ..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 13,347,521 13,347,537 (135) 13,347,535 (14) (14) 988,678 XXX XXX
5989999997. Total - Common Stocks - Part 4 13,347,521 13,347,537 (135) 13,347,535 (14) (14) 988,678 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 13,347,521 13,347,537 (135) 13,347,535 (14) (14) 988,678 XXX XXX
5999999999. Total - Preferred and Common Stocks 9,392,010 9,391,737 (135) 9,391,735 275 275 990,118 XXX XXX
60099999909 - Totals 1,214,756,802 1,208,028,698 883,729,908 (1,573) 2,313,186 2,311,613 (51,206) | 1,211,902,636 52,984 3,721,142 3,774,126 49,863,843 XXX XXX
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2 3 4 5 6 7 8 9 10 11 14 15 16 17 18 19 20 21 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Hedge
Hedged, Price, of Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure (b)
Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Subtotal - Purchased Options - Hedging Other XXX XXX
Subtotal - Purchased Options - Replications XXX XXX
Subtotal - Purchased Options - Income Generation XXX XXX
Subtotal - Purchased Options - Other XXX XXX
Total Purchased Options - Call Options and Warrants XXX XXX
Total Purchased Options - Put Options XXX XXX
Total Purchased Options - Caps XXX XXX
Total Purchased Options - Floors XXX XXX
Total Purchased Options - Collars XXX XXX
Total Purchased Options - Other XXX XXX
Total Purchased Options XXX XXX
Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Subtotal - Written Options - Hedging Other XXX XXX
Subtotal - Written Options - Replications XXX XXX
Subtotal - Written Options - Income Generation XXX XXX
Subtotal - Written Options - Other XXX XXX
Total Written Options - Call Options and Warrants XXX XXX
Total Written Options - Put Options XXX XXX
Total Written Options - Caps XXX XXX
Total Written Options - Floors XXX XXX
Total Written Options - Collars XXX XXX
Total Written Options - Other XXX XXX
Total Written Options XXX XXX
Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
....... 4.0885% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Rate......... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 06/25/2009 |. 06/29/2029 |............... 1f...... 30,000,000 [Compound) ~ |-eeeuueeeemnnnns foeeeeenneeeeeeenn feennnn. (364,895)]......... 697,834 [ ..eveneeens o 697,834 |......... 282,703 oo o e e 326,735 0411 ...
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .4.246% / (SOFR{
Fixed Swap .... Hedge .. .... |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFK8MNNCLQOF39  |. 12/15/2010 |. 12/17/2030 |.... 35,000,000 [01S Compound)  [-veeeeeeemmnnnnns foermmmmneeeeennnn feeeeee. (384,187))..... 1,337,154 [ .ovveeenes [ 1,337,154 |.........274,695 |.. 436,174 0411 ...
...... 4.28625% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate......... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/08/2011 |. 04/12/2031 |............... 1f..... 10,500,000 [Compound) ~ [eeuieviinennnins Jevnnineeeeiinins [ (112,089)]..... 443,526 | .oeeenrnnnn [ 43,526 |.......... 82,127 [eiiiiiiiieiiis i [ e 134,155 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT ..3.88% / (SOFR{
Fixed Swap .........oen. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate......... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/14/2011 |.06/16/2031 |............... 1f..... 30,000,000 [0IS Compound)  |vvveeenevvevnnnnns foovevvnnnnnnnnenns feunnnns (411,905)).......00 563,959 | .oeeerinnn [ 563,959 |......... 206,440 |.eovvnnnieiiininn [ [ e 388,489 0411 ......
....... 3.2675% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate......... EXCH oooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 08/02/2011 |. 08/04/2026 |............... 1f...... 40,000,000 [Compound) ~ -eeeuunreeennnnnns (360,369)( .evvvneeee foaenen (360,369)|........ 481,108 [eeeeeeeeeeeeenn [oeeeeeenieees feeeeeneeeeeeeeen o 271,483 0411 ...
...... 2.65125% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate......... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/02/2012 |. 02/06/2037 |............... 1f..... 50,000,000 [Compound) ~ |eeeueuniiiiinnnnns (5,113,283)] cevvvvnnnns fennnn (5,113,283)......... (1.7 VA T R EORRRUURR R N 878,677 0411 ......
....... 2.6475% /
20 YR PAY Float/ REC |Group Variable Ann Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .... Hedge .. Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFK8NNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |.... 75,000, 000 [Compound) (4,511,092)] .ccvvvnnnns fennnn (4,511,002)f...... 1,210,987 |.. P R 1,016,926 0411 ...
20 YR PAY Floa Group Va Annual CHICAGO T .. 2.65% / (SOFR{
Fixed Swap ......oeennnn Hedge Exhibit 5 ... |Rate......... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f...... 75,000,000 [0IS Compound)  [-vveeeneeeemnnnnns (4,498,953)] .....ccvvnn |oenen (4,498,953)|...... 1,210,044 [ oo e e [ 1,016,926 0411 ...
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.795% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate......... EXCH ooeeeeiees SNZ20JLFKBNNNCLQOF39  |. 02/03/2012 |. 02/07/2037 |........een.... 1f...... 50,000,000 [0IS Compound)  [-vvveeeeeeevnnnnns (4,394,151)] .eevvnnnns fennnn (4,394, 151)|......... 656,794 |...eeeeeeeenees foeeemmeeeeeeeen fereeeeeeeenees e 878,775 0411 ...
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.74% / (SOFR{
Fixed Swap .....coo...e. Hedge ..ovvieviiennnnnns Exhibit 5 ... |Rate......... EXCH ..o SNZ20JLFK8NNNCLQOF39 ). 02/10/2012 |. 02/14/2037 |.......eeevveet 1f..... 20,000,000 [0IS Compound)  |-eveeeeeeeerennnns (1,871,463)..eeneeeen [onnes (1,871,463)]........ 266,706 [ oeevennnareernnn foonereerennnnaes foerrennnnnrerrennn fraeeeeees 351,782 0411 ......
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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 .. 2.87% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/09/2012 |. 04/11/2042 |............... 1f..... 50,000,000 [0IS Compound)  .vveenrvvvmvnnnns foorevmnnnnnerennns fonns (1,066,819)..... (5,585,082)] .eevvvnnnnn fennnn (5,585,032)......... 439,599 [..oiiiiiiiiiiinn Jeeereeries [ e 1,046,653 [ (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.43% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/17/2012 |. 04/19/2032 |............... 1f..... 73,000,000 [0IS Compound)  .vveenvvvrnnnnnns foovevmnnnnnerennns fonns (1,652,921)|..... (4,264,014)] ..cevvnnnnn fennnn (4,264,014)f...... (I LI eI R RO R R 1,002,986 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.36% / (SOFR{
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 05/15/2012 |. 05/17/2027 |.....evveevennn 1 fene 100,000,000 [01S Compound) (2,517,742)|..... (3,190,878)(..ceveeees |nnne (3,190,878)|...... 1,800,676 |.evvvnneveviennnns foorveviiiiniiiins e i 810,185 [ (b) 0411 ......
...... 2.51375% /
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  |. 05/17/2012 |. 05/21/2042 |............... 1f...... 75,000,000 [Compound)  -eeuuneeeemnnnnes foeeeenneeeeeennn [ (1,801,299)|... (11,940,292)|........... ... (11,940,292)......... T22,164 .o Joeemneeeeeeee feeeeeeeeieees e 1,574,877 | ... (b) 0411 ......
....... 2.2875% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/01/2012 |. 06/07/2042 |............... 1f.... 100,000,000 [Compound)  [oeeevvevenniiiins Jevnieeeciiiin oo (2,572,483))... (18,948,476)........... ... (18,948,476)|...... 1,017,579 [ e v e 2,102,604 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT ..2.03% / (SOFR{
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 07/24/2012 |. 07/26/2042 |.........cooee 1 e 50,000,000 [0IS Compound) (1,282,684)|..... (9,466,176)(........... |..... (9,466, 176).........499, 747 [.cccooiiiiniinins Jevnnneeeceinnes [ e 1,065,282 [ ..oveennnn (b) 0411 ......
30 YR PAY Floa Group Var Annual CHICAGO .2.323% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/01/2012 |. 10/03/2042 |............... 1f..... 80,000,000 |01S Compound)  [.eevvvvvennnvinns founmneeeiinninn [ (1,875,890)....(12,123,993)| ........... ....(12,123,993)f......... 222 T PO KRR R TN 1,697,379 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.775% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/05/2013 |. 04/09/2043 |............... 1f..... 15,000,000 [01S Compound)  fueevvvrvvnnnnnns Jovvnmnnnieeevinnns foonens (330,770)f..... (1,939,758)] .ecvvvnnnnn fennnn (1,939,758)......... 119,268 [ v [ e 322,775 | weeeeennnn (b) 0411 ......
...... 3.00311% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... £ I SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 02/15/2040 |............... 1f.... 207,000,000 [Compound)  [eeeeeeeiinieeeaes Jene e oo (4,209,067)|... (17,402,030)]........... ... (17,402,030)|...... 2,137,731 [ e o | 4,058,437 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .3.025% / (SOFR
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 10/28/2044 |............... 1f.... 100,000,000 [01S Compound)  [.eeeeevemmeeeeen Joumeeeeeeennies [oeees (2,016,849)|... (10,001,271)]........... ... (10,001,271)f......... 532,199 |oeeeeeeeeeeeen foeeeeee | e 2,240,349 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 3.05% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 10/28/2014 |. 11/12/2044 |............... 1f...... 35,000,000 [01S Compound)  -vveeeeeeeermmmnnn fooeeemmmmnneeeenn founnnns (699,290)|..... (3,379,658)] ..ccvvnnnns fennnn (3,379,658)......... 181,453 [ e o [ 784,924 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.796% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 06/02/2015 |. 06/04/2045 |............... 1 [...... 52,000,000 [01S Compound) (1,138,474)|..... (7,031,616)] ....ccvvvnn |oenen (7,081,616)].........262,350 [..eeeeeeernneees Joeemmneeeeeennns oo Jeenees 1,182,250 | ..........|(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  |. 06/02/2015 |. 06/04/2035 |............... 1f..... 33,000,000 [(2.717%)  Jeeeeeeerriiinnns foererrieeeennn fees 742,118 |...... 2,706,774 [ ..eueneeees | 2,706,774 |....... [CYETRT 1)) R KU PP TN 539,095 | .......... (b) 0410 ......
....... 2.2865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 09/30/2015 |. 10/01/2030 |............... 1f...... 20,000,000 [Compound)  eeveuuneeeernnnnn foeeeeenneeeeeenn [ (514,581)|..... (1,370,333)] .cevvvnnnns fennnn (1,370,333)| 244,977 | oo (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.846% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFK8NNNCLQOF39  |. 01/20/2016 |. 01/22/2026 |........cceeeeed eneees 30,000,000 [01S Compound) (871,322)....... (807,911)... (807,911)]... 71,777 | oo [ (D) 0411 LLLLlL
30 YR PAY Floa Group Variable Annuity|Annual CHICAGO T .. 2.31% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 01/20/2016 |. 01/22/2046 |............... ... 9,000,000 [01S Compound)  [-e-eeeeemmenneee Joemmnmneeeeennnnn foeeeees (229,960)|..... (1,892,857).ceevececs |onnee (1,892,857).......... A8 T3 [ e o s 207,739 | coeeeennns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.765% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/11/2016 |. 02/16/2031 |............... ... 8,000,000 [01S Compound)  [-e-ueeeemmennaeee Joemmmmneeeeennnnn foeeeees (237,231)....... (820,187)]eevvvvnnn Jeeennnn (820,187)........ 168,863 |-evvvvneeeeeeennn foeeeeeeeeeeeee e [ 101,028 | .......... (b) 0411 ......
...... 1.91163% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/08/2016 |. 09/12/2046 |............... 1f..... 50,000,000 [Compound)  eeeenirrirnnnns foorernnineeeeenn [ e (4,998,915)] ..cvvvnnnns fennnn (4,998,915)|....... [GZARTK)) PR RN R RN 1,171,253 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/08/2016 |. 12/12/2036 |............... 1f...... 40,000,000 (2.5625%)  |oeeuueeeeerennnnes freeeenneeeeennn fereeeed 946,060 |...... 4,389,627 | ..covvnnnns fennnnn 4,389,627 |....... (563,799)] v vvmeeeeemnnn foreeemmmieeeeeen feeeeeeeee e 698,566 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/16/2017 |. 02/21/2047 |............... 1f..... 30,000,000 |(2.6941%)  |eeeeeiiiiiinninns foerrrniieeeeens feed 679,790 |...... 4,676,640 [........... [onnne 4,676,640 |......... (£S5 ) R KPR AN N 709,817 | ..........|(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  |. 02/17/2017 |. 02/21/2047 |............... 1f...... 32,000,000 |(2.6603%)  eeeuueereeeennaes frereennneeeeennn fereeeees 733,252 |...... 5,156,633 | ...covvunns fonnnnn 5,156,633 |....... (108,886)]-.cvvvvveeeeernnn frreeeemmnnneees Joermmmneeeeeeenenn foereeeens 757,138 | coveeennns (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  |. 03/13/2017 |. 03/15/2047 |............... 1f..... 22,000,000 [(2.859%)  eeeeeeerierininns ferernnieeeenns fee 471,269 |...... 2,865,198 [..oevneeens [ 2,865,198 |........ [(CIOR:[01<)) R AP AR R, 521,282 | oo (b) 0410 ......
....... 2.4825% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .....cooe.ens Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNNNCLQOF39 ). 11/22/2017 |. 11/24/2032 |............... 1f..... 42,710,000 [Compound) ~ Jeeeuuereerrnnnnaes foorrnnnnaareennnn foonns (1,036,000))..... (3,349, 149)] ....ovvvvnn oo (3,349, 149)|......... 709,998 |...oiievieiinnes Jornmnnneerennins forrreeriniieneees Jonnannnd 609,669 | .......... (b) 0411 ......




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... 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  |. 11/22/2017 |. 11/24/2037 |............... 1f...... 67,557,000 ((2.545%)  |eeeeieeeeemnnie foeeeennieeeeeenn feeens 1,606,919 |...... 8,104,042 [..ooeveees fonnnne 8,104,042 |....... (912,369)]- v eeeeeennn foreeeemmeeeeeeen foeeee e oo 1,224,903 [ .......... (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.569% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f...... 24,967,000 [01S Compound)  [-oeeevvenneeeeeenn foeeeeemniieees foeeene (589,358)|..... (4,437,665)] ...cvvunnns fonnnn (4,437,665)|.......... 84,276 [.eeeeeeeeeeeee | oo s 600,618 | .......... (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 SNZ20JLFKBNMNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f..... 13,612,000 [Compound) ~ [eeeerivviinnnnnns v [ (322,701)|..... (2,448,634) ..cevvnnnns fnnnn (2,448,634)|.......... X R IR R RN 327,457 | oo (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 01/17/2018 |. 01/19/2028 |............... 1f...... 35,000,000 [(2.609%)  eeeuueeeeeeeenes foereenneeeeennn fereeeees 815,534 |...... 1,069,178 | .oovvvnens feneenn 1,069,178 |....... (578,405)[..eeeeeeeneeeee Jeemmneeeeeemns foeeeeeeeiiieeeees fons 317,992 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/13/2018 |. 03/15/2048 |.... [ I IO 10,000,000 |(3.018%) .. ...202,244 |...... 1,065,720 [..eeeeeenns o 1,065,720 |.........(13,511)(. 242,153 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/13/2018 |. 03/15/2025 |............... 1f...... 40,000,000 |(2.862%)  eeeuueeeeeemnnnaes frereennneeeeeennn foreeeees 855,949 |......... 328,822 | ..covvnnns [ 328,822 |....... (614,303)[-. e eeeeeeneeeee Jeemmmeeeeeennes foreeeeemeiieeeees fens 134,831 ...oeenens (b) 0410 ......
....... 2.8595% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/02/2018 |. 04/04/2048 |............... 1f.... 190,000,000 [Compound)  [oeeeeveennniiiies Jerneeeciiii o (4,068,987)... (25,104,383)]........... ... (25,104,383)f......... 308,849 [c.nniiiiiiiinees Joeeenieeeeeiiis [ feee 4,606,268 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.879% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNMNNCLQOF39  |. 04/02/2018 |. 04/04/2038 |............... 1f.... 140,000,000 [01S Compound)  [...eevvvvuennrvnns Jovnnnneniiiininn [ (2,977,650))... (12,183,578)[........... ... (12,183,578)|...... 1,695,493 [ooenniiiiiiinnns v [ e 2,572,779 | «oeeeeennn (b) 0411 ......
....... 2.8555% /
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  |. 04/02/2018 |. 04/04/2033 |............... 1f.... 200,000,000 [Compound)  [eeeeeeennieeeees Jenee e oo (4,289,166)|... (10,873,553)|........... ... (10,873,553)|...... 2,949,718 |.eeeeeeeeeeeees foeeeee [ e 2,917,060 | .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.018% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 06/07/2018 |.06/11/2028 |.... U N P 79,977,000 [01S Compound) (1,617,342)|..... (1,540,877 .cceveeecs |nnee (1,540,877)|...... 1,128,521 [ feeee e e [eeee 768,789 | ol [ (D) 0411 Ll
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.073% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 06/07/2018 |. 06/11/2033 |............... 1f...... 20,824,000 [01S Compound)  [-eeeevvemneeeeennn foeeeeeemniinees foeeens (412,494)....... (820,970)( cevveneee fonnnns (820,970)......... 283,121 [ e o [ 307,029 | (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.037% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 06/07/2018 |.06/11/2048 |.........cc.ce 1 eneees 14,646,000 |01S Compound) (294,085)|..... (1,520,085)(..ceveec [onnee (1,520,085)[...ceeeen 14,812 | oo e | 356,474 | Ll [ (D) 0411 L
7 YR PAY Floa Group Variable Annuity|Annual Interes CHICAGO T .2.976% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 06/15/2018 |. 06/19/2025 |............... 1f...... 23,550,000 [01S Compound)  [-eeevvemneeeennn fomeeeeemnnieees foeeene (483,690)....... (235,125)] .ovvvvnnns feennnnn (285,125)|......... 331,474 | o e [ 099,728 (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.983% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 06/27/2018 |. 06/29/2033 |........ceeeeeed feneees 15,000,000 [0IS Compound) (307,307)....... (695,248)| ... (695,248)|......... 209,632 |..ceevrnneeeeennn feoeeeeeeennieeees foeeeeiieeeeeeeeen [ 221,786 | ol [ (D) 0411 Ll
......... 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  |. 07/25/2018 |. 07/27/2038 |............... 1f..... 20,000,000 |(3.0845%)  eeeueriiiiiinninns foerernineeeeennn for 394,453 |...... 1,329,685 [..evvneeens [onnnns 1,329,685 |....... (22281172 R KRR R R 371,762 | ceveennnns (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3% / (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/15/2018 |. 08/17/2033 |............... 1f..... 15,000,000 [Compound) ~ feeeuiviiinnnnnns Joevnniieeeceiinns [ (305,3%5)|....... (689,124)( .evvennens [ (689, 124)|........ 208,760 [..ovveveeneieinnn foreeeeeininnes fevenineeiiinen [ 223,481 ..o (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.108% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/13/2018 |. 09/17/2033 |............... 1f...... 2,000,000 [01S Compound)  [veeenrvvremnnnnns foovevmnnnenrinnns foreennnns (39,087)f......... (76,302)[ +vvnneeeeen [oereenns (76,302)f.......... 26,839 |.eevvnieiiinninn [ e 29,939 | ..oeenns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.114% / (SOFR{
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 09/14/2018 |. 09/18/2033 |............... 1f...... 8,365,000 [0IS Compound)  |oeevvvenvvvrnnnnn fooveriiiiiiniins Jevnnnns (163, 117)f....... (315,254)] ceevvvnnnn fevnnnnn (315,254)......... 112,039 [oiiiiiiieiees v [ e 125,241 ..o (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.297% / (SOFR{
Fixed Swap .........oen. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 10/11/2018 |. 10/15/2033 |............... 1f..... 20,000,000 [0IS Compound)  oevvvenevvrnnnnns foovervmnnnineenns founnnns (362,432)....... (477,460)( .evvnnneen [ (477,460)......... 250,559 |.eevveeiiiviininn [ e [ 300,672 .......... (b) 0411 ......
....... 3.2725% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 10/24/2018 |. 10/26/2048 |............... 1f...... 25,000,000 [Compound)  eeeenneeeernnnns foeeeeennieeeeeenn [ (457,652)|..... (1,639,619).....cceees |nnee (1,639,619)f........... 5,655 |.vveeeeeeennes foeeeemnneeeeeenn [ e 613,280 [ .......... (b) 0411 ......
....... 3.2425% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/26/2018 |. 10/30/2033 |.... [ I IO 20,000,000 [Compound) .. (370,638 (565,140)|.........254,992 |. 301,354 | ..........|(b) 0411 ......
....... 3.1695% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivieeinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeees SNZ20JLFKBNNNCLQOF39  |. 10/26/2018 |. 10/30/2028 |............... 1f...... 20,000,000 [Compound)  eeeennneeeernnnnn foeeeeennieeeeeenn feeenns (381,628)|....... (298,204)] ...cevvnnns funnnnn (298,204)|......... 266,985 |...eeeeeennieees Jeeennneeeeennis o [ 202,043 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooovviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 10/03/2018 |. 10/05/2028 |............... ..., 5,000,000(3.232%)  foeeeiiiiiiiiiinnns v [ 93,057 |.......... 62,148 |..oeeeene [ 62,148 |......... (64,891)]..cevveennniies e forviiiiiiiiens oo 50,085 .......... (b) 0410 ......
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15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.212% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/19/2018 |. 11/21/2033 |............... 1f..... 20,000,000 [0IS Compound)  .evveenrvernnnnns foovervmnnnineinns founnnns (375,221)|....... (618,901)... (618,901)f......... 256,893 |...evvniiiiiininn [ e 302,352 [ (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.074% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/04/2018 |. 12/06/2048 |............... 1f....... 9,125,000 [0IS Compound)  |oeevvvenvrvvrnnnnn fooreviiiiieniins Jevenens (180,684)f....... (894,888)( ... [onnnnnn (894,888)........... L0072 R (R R AR 224,369 | .......... (b) 0411 ......
....... 3.0095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......o.euenn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 12/06/2018 |. 12/10/2033 |............... 1f...... 13,000,000 [Compound)  feueeeeeernnieeee Jeeenneeeeeeenin e (263,705)|....... (612,510)[ cevveneees fonnnes (612,510)f......... 178,425 [ | foeeeee s [ 197,087 | ..o (b) 0411 ......
....... 3.0125% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2048 |.... [ I IO 14,000, 000 [Compound) .. (283,697)|..... (1,514,082)] .cevvvnnnns fennnn (1,514,052)f... ..8,134 (. 344,490 | ..........|(b) 0411 ......
....... 2.9195% /
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  |. 12/17/2018 |. 12/19/2028 |............... 1f...... 10,000,000 [Compound) ~ [oeeeeeenneeeeeenn freeeeeeenneees feeeeee (209,642)....... (250,401)( .evvenene fonnnes (250,401)|......... 148,125 [ e oo [ 102,701 ... (b) 0411 ......
....... 2.9905% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2033 |............... 1f..... 12,000,000 [Compound) ~ feeeuivviinnnnnns foevnniieeeeeinian [ (245,156)|....... (584,589)] ...ccvvunnn [eunnnnn (584,589)|......... 165,550 [.evvveviieeenes v [ e 182,170 | .......... (b) 0411 ......
....... 2.7825% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/18/2018 |. 12/20/2025 |............... 1f...... 12,000,000 [Compound)  feueeeeeerrnnaeeee Joemmneeeeeeenis o (263,943)........ (175,398)[ .evveneee fonnnes (175,398)|......... 182,441 [ e e [ 66,302 .eevunnnns (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.805% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/19/2018 |. 12/21/2028 |............... 1f...... 10,000,000 [01S Compound)  [-eeevvemneeeennn foeeeeemmnienes foeeene (218,292)....... (295,328)] ..ccvvvnnns founnnnn (295,328)|......... 154,909 |-eveeeeeeennnies foeeeemneeeeeeenn [ e 102,768 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.876% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2033 |............... 1f...... 14,000,000 [01S Compound)  f---eeeeeremmmneee Jemmmmereeeennnnn foeeees (297,990)....... (810,670)] ....cvvvnnn |ovnnnnn (810,670)|-......... 200,162 [..neeeeeeneneeee Jeeemmnneeeeemnnn foeeeeeeenieeeees fes 212,690 [ ..ooennnns (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.845% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2028 |............... 1f...... 10,000,000 [01S Compound)  [-eevvvenneeeennn foeeeeemmnieees foeeene (215,183)|....... (280,576)[ .cvveneee foennnes (280,576)......... 152,504 |- foeeeemeeeeeeen [ e 102,868 | .......... (b) 0411 ......
....... 2.9305% /
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  |. 12/21/2018 |. 12/27/2048 |............... 1f..... 15,000,000 [Compound)  feeeuiviiinnnnnns Joevnnineeeieiians [ (313,169)|..... (1,823,906)( ...evneee |nnne (1,823,906)f.......... (U PR AR KRR AR 369,263 | .......... (b) 0411 ......
....... 2.7645% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 12/21/2018 |. 12/27/2025 |.... U I O 15,000, 000 [Compound) .. (331,913)|....... (223,928)] ... (223,928)].........229,6071 [...oeeeenenieees Jemmneeeeeeen oo | 83,525 | | (D) 0411 Ll
....... 2.7215% /
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  |. 01/03/2019 |. 01/07/2034 |............... 1f..... 12,000,000 [Compound) ~ feeeuiviiinnnnnns Joevnniieeieiiins [ (269,447)|....... (844,888)( ... [onnnnnn (844,888)......... 179,977 [eoeiiiiiieeiiiis | [ e 182,684 [ .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.594% / (SOFR{
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2029 |............... 1f...... 8,000,000 [01S Compound)  [veeeveveevennnnns Joevunnnnineeinnnns foenens (187,309)f....... [REIUSTELTY) U (305,454)......... JECZ V74 U AU KRR RN 82,666 [ .......... (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 SNZ20JLFKBNNNCLQOF39  |. 01/09/2019 |. 01/11/2029 |............... ... 5,000,000 |(2.7715%)  foeeueeeeeeeniees feeeeenneeeeeennn fereees 110,389 |......... 156,134 [.oveneeees oo 156,134 |......... (78,531 eeeeeeeeeeee Jeme e Joeeeeeeee e [ 51,782 oo (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/15/2019 |. 01/17/2029 |............... 1f...... 8,000,000 ](2.7665%)  [oeuiiiiiiiiinns foerrriieeeeeinn fees 176,928 |......... 252,112 | oo [ 252,112 |....... (125,985)].ccvvveeeevinnnnn fooreeeiiniiis e o 82,931 ........e. (b) 0410 ......
....... 2.8865% /
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  |. 01/22/2019 |. 01/24/2034 |............... 1f...... 15,798,000 [Compound) ~ feueeeeeeennieees Jeenee e e (335,105)|....... (909,906)( ..vvvvnee fonenes (909,906)|......... 225,193 |oeeeeeeeeeeee oo [ [ 241,106 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/05/2019 |. 02/07/2029 |............... 1f...... 8,000,000 (2.751%)  feeeeiiiiiiiiens Jeeeerrieeeeeinn fees 177,853 |.......... 260,280 | ... 260,280 |....... [QPLTREE)) A FTRURUTRRN PR . 83,483 | ..........[(b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 02/15/2019 |. 02/19/2026 |............... 1f...... 18,271,000 1(2.634%)  feeeeeeeieeeees e e 422,261 |......... 319,604 [..eoeneeees e 319,604 |....... (296,793)]- v vvmeeeeemnnnn foeeeemmmeeeeeeen foeeeeeeeeeeees foeeeenee 107,632 .ovveennns (b) 0410 ......
......... 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  |. 02/25/2019 |. 02/27/2039 |............... 1f..... 10,000,000 [(2.8545%)  |oeeeereriiiiiinnn feereeeiiiiins feeiinnns 214,521 |......... 956,972 | .eeveviin [ 956,972 |....... [RAETEARD R IR AR R 189,798 [ .......... (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 ). 02/27/2019 |. 03/01/2029 |........eeneeet 1f..... 10,000,000 [(2.713%)  [eeeeeenierreennen fonneeereenniinaaes foeeennnns 225,215 ]......... 342,927 | .oovvvi | 342,927 |....... (161, 258)[- .o eevevnmmaeeee Jommmmneneeennnns foeereerennaanenes Joonnnas 105,073 [ .oovennnns (b) 0410 ......
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......... 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 [ 03/01/2019 |. 03/05/2029 |............... 1]...... 10,000,000 {(2.794%)  feeeeeeeiiiieeeee [ e 219,088 |......... 310,527 [ .eoevveees | 310,527 |....... (156,537 )|+ eveeeeeees Joeeeeieeeeeees foeeieeeeeces oo 105,203 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 (. 03/07/2019 |. 03/11/2049 |.... U I 25,000,000 |(2.8625%) . ...534,829 [...... 3,323, 19 | [t 3,323,119 [........ (19,617).eeeeeeeeiiieees e e e 618,005 | ..........[(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2039 |............... 1]...... 55,000,000 (2.8595%)  [eeeeeeeiiiiiiies e et 1,177,866 |...... 5,235,755 [ couvreees |onne 5,235,755 |....... (833,583)]....veeeeeeiins foineeeee e e o 1,045,078 | .......... (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 [ 03/07/2019 |. 03/11/2029 |............... 1. 40,000,000 (2.6805%)  [oveeeereiiiiiiins o e 910,529 |...... 1,432,281 | eeeeeeees e 1,432,281 ....... [(R TSIV A IR RPN RN 421,50 | ... (b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2026 |............... 1]...... 62,092,000 [(2.575%)  [eeerieeiieieeeee [ [ 1,462,726 |...... 1,147,642 | ...oovvee |- 1,147,642 |..... (1,084,896)]-....cveeeeeiens [onnreeeeeeeiiins foeeeeeeeeeiiens foieees 372,920 | ..o (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%)  feueeeieriiiiiiens foeee e 1,057,712 |......... 827,34 | | 827,341 |....... (747 878).eeeeeeieeens [ e [ 270,267 | .evveeennn (b) 0410 ......
....... 2.7095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/22/2019 |. 04/24/2034 |............... L 8,000,000 Compound)  oeeeiiiiieiiiis oo e (180,354)....... (588,584)] ..evvveeees |oneen (588,584)......... 119,027 [ e e e 123,698 | .......... (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%)  |eecreeieeeiiins foenieeeeeeeins e 141,090 |......... 682,532 |.uveeeeeen e 682,532 |........ (T4, 787 ). [ [ e 121,643 oo (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 05/02/2019 |. 05/07/2029 |.... U 5,655,000 |(2.563%) ...133,723.........236,915 | ... 100.286,915 [ (96, 135) [ e [ [ 60,640 | Loilll | (D) 0410 ...l
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)  [-.eeeeeeeerraees Joeeiiieeeeees foes (182,189)....... (611,036)[ ...ccvvvves foennnne (611,036)f........ 120,770 | oo oo [ 123,028 | L (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 [ 05/02/2019 |. 05/07/2039 |............... L1 3,182,000(2.729%)  feeeeeeiiiiiiens foreeee e 71,268 |......... 353,859 |.uveeeeeen e 353,859 |......... (37,867 ). [ e e 60,788 | .......... (b) 0410 ......
....... 2.4805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 05/15/2019 |. 05/17/2034 |......oeeveeeea 1 |eeeee 8,000,000 (Compound) (194,163)|....... (742,473)]... (742,473)|... 124,105 | ..........[(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 [ 05/15/2019 |. 05/17/2039 |............... L1 6,346,000(2.537%)  [oeeeriiiiiiiens o e 151,320 |......... 846,388 [..ccuvveees |oeennns 846,388 |........ (78,786 [ [ e 121,346 | ......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/23/2019 |. 05/28/2039 |............... 1]...... 15,834,000 (2.428%)  feeeeeeiieiieees o e 390,509 |...... 2,314,185 [ ..o [ 2,314,155 |....... (201,588)]-.cceeeeeeen Joeeeeieeeeeees foeeieieee e oo 303,085 [ .......... (b) 0410 ......
....... 2.3705% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 05/23/2019 |. 05/28/2034 |............... 1. 20,000,000 [Compound)  feeeeeeiiiiiiiines [ [ (501,911)|......(2,042,367)| ....vvveees |- (2,042,367)......... 328,300 [.oeeeeirrerinenns feeeeeiiiiieneeens e s 310,747 | eveeeees (b) 0411 ......
....... 2.3235% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/31/2019 |. 06/04/2049 |............... L 3,300,000 [Compound)  [eeeeeeeiiiiiiee [ e (83,987)f....... (734,662)] ...vvveeeen |oneen (734,662)|........... 5,463 [ e e e 81,964 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.235% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/07/2019 |. 06/11/2034 |............... L 7,676,000 [0IS Compound)  [-.eeeeeeeerreeis Joeeiiieeeeees o (200,473)|....... (873,094)] ..evvveeees |oneen (873,094)......... 130,345 [ feeeeieeeeee e s 119,501 ..o (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 |......c.eeeeeena 1 e 6,060,000 [(2.301%) . ...185,257 ... 976,817 | ... 976,817 [ (79, 416) . e [ [ 116,148 .| (b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .. 2.14% / (SOFR
Fixed Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 07/17/2019 |. 07/19/2034 |............... L1 9,000,000 [0IS Compound)  [-oeevvveeeeeninn Joeeiniieeneeiins foeens (241,483)|.....(1,104,950)] ...oooeenns | (1,104,950)|......... 156,088 |...evvveeeeiiinns foeeneeeeeeciiins foveeeeeeiiiiiees foneens 140,863 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....ocoeeceneens. Exhibit 5 ... EXCH .ooeeeenines SNZ20JLFKBMNNCLQOF39 [ 07/17/2019 |. 07/19/2039 |............... 1]....... 7,001,000 [(2.206%)  Jeeeeiiiiiiiis | o 186,739 |...... 1,227,544 |.eoeeeeenn | 1,227,544 |......... (94,831)]. . | | |, 136,389 | .......... (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)
....... 1.9485% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/01/2019 |. 08/05/2034 |............... 1f...... 10,000,000 [Compound) ~ [eeeeeeenneeeeeenn [ eeeenneees feeeeee (282,719)|..... (1,394,062)] ...cvvvnnns fennnn (1,394,062)........ 181,686 |+evveeeeeeeeeennn foeeeeeeemeeee e [ 156,886 | .......... (b) 0411 ......
....... 1.9155% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 08/02/2019 |. 08/06/2034 |.... [ I IO 11,252,000 [Compound) .. (320,919)|..... (1,599,533)] ...evennnn |oeee (1,599,533)|... 176,553 | ..........|(b) 0411 ......
....... 1.8666% /
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  |. 08/05/2019 |. 08/07/2049 |............... 1f...... 12,576,000 [Compound)  feeeeeeeeennnieees Joeenneeeeeeens e (363,367)|-.... (3,765,950)| ..cevvnnnns fennnn (3,765,950)f.......... 80,996 |-evveneeeemnnnn foeeeeemieeeeenn fee e feeeeeee 313,465 | .......... (b) 0411 ......
....... 1.7555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/05/2019 |. 08/07/2034 |............... 1f..... 22,248,000 [Compound)  [oeeeiiiiinieiiins [ [ (661,334)|..... (3,459, 177)| cevvvvnnn fennnn (3,459,177)f......... 423,056 |.eevveenniiiinnnnn [ e e 349,137 | oo (b) 0411 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.522% / (SOFR{
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 08/05/2019 |. 08/07/2026 |...............1[eeees 22,458,000 (018 Compound) (707,051)f....... (896,929) ...cevvvnnn feunnnns (896,929)|..........532,322 |. 152,763 [ .ovvennens (b) 0411 ......
....... 1.4955% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/07/2019 |. 08/09/2029 |............... 1f...... 21,000,000 [Compound)  eeeennneeeemnnnnnn foeeeeenneeeeeens feeeenns (665,337)|..... (1,920,166)(........... |..... (1,920, 166)|......... 485,863 |...eeeeeeeeieeee Jeeennnneeeeennis o [ 231,404 | .......... (b) 0411 ......
....... 1.7215% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/07/2019 |. 08/09/2049 |............... 1f..... 16,500,000 [Compound)  feueuivviiinnnnns Joevniiieeeciiinns [ (494,694)..... (5,338,031)] .cevvvnnnnn fennnn (5,338,031)f.......... 45,431 |ovveeniiiii [ e e 411,318 | .....eeens (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.709% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/08/2019 |. 08/12/2034 |............... 1ot 7,399,000 [0IS Compound)  |vevvvvenvvvrnnnnn fooreriiiiiiiiins Jevnnens (222,521)|..... (1,181,289 .eeeveeccn | (1,181,289),......... L7 (V/CN SR FORRR R R R, 116,193 [ ....eeeeet (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.742% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/12/2019 |. 08/14/2049 |............... 1o 8,249,000 [0IS Compound)  |ovevvvenvvvrnnnnn fooveriiiiiiniins Jeannnns (246,043)|..... (2,641,505)] ..cvvvnnnnn fennnn (2,641,505)f.......... 22,322 [.eoeiiiiiiieiiinn [ e [ 205,691 .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.651% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/12/2019 |. 08/14/2034 |............... 1f..... 14,744,000 [0IS Compound) — |oeevvennvvvvnnnnnn fooveiiiiniiiiiis Jovennns (449,870)|...... (2,425,265)] ..ceeevnnn |oenne (2,425,265)|......... 286,951 [ouneiiiiiiinnes v [ e 231,602 [ .oevunnnns (b) 0411 ......
....... 1.5645% /
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  |. 08/14/2019 |. 08/16/2034 |............... 1f...... 14,691,000 [Compound)  feeeeeeeernnneees Joemnneeeeeeens o (457,818)..... (2,524,017)] .eevvvnnns feunnn (2,524,017)f......... 291,285 |oeeeeneeeeeeen foreeeeeneeeecen e e 230,834 | .......... (b) 0411 ......
....... 1.4835% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/14/2019 |. 08/16/2029 |............... 1f..... 12,789,000 [Compound)  feueuiviiininnins Joevenieeeciiians [ (406,344)|...... (1,180,396)( ...evveeees [ (1,180,39)|......... 296,735 |.evvvnneieiinnnnn [ e i 141,203 [ .......eet (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 08/22/2019 |. 08/27/2039 |.... U I O 17,000,000 |(1.6895%) ..518,773 |...... 3,984,701 [..eeenenns fonnens 3,984,701 |....... (253,928)|. 328,158 | ..........[(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  |. 09/05/2019 |. 09/09/2029 |............... 1f..... 21,240,000 [(1.472%)  Jeeeereiieneiinen oo e 676,649 |...... 1,996,872 [.oeeeeenns |oeene 1,996,872 |....... (1T 151 R RN RPN RPN 236,085 | .......... (b) 0410 ......
......... 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  |. 09/09/2019 |. 09/11/2039 |..........n.... 1f...... 11,400,000 |(1.659%)  foeeeeeeeeeieeeee e o 347,162 |...... 2,718,176 |.oeeeevnns |oeeee 2,718,176 |....... (171,073)] e feeeeeeeenieeeee Jeeeeeeeeeeeeeeen o 220,362 | .......... (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  |. 09/09/2019 |. 09/11/2049 |............... 1f...... 8,175,000 (1.6975%)  [eeeeiriiiiiiniens Joerrnninieeeiins foreeenes 246,583 |...... 2,682,162 [..evuneeens [ 2,682,162 |......... (22274 PO RPN R TN 204,159 | .......... (b) 0410 ......
......... 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  |. 09/10/2019 |. 09/12/2039 |............... ... 8,634,000 [(1.7545%)  |eeerrnieeeeenenn fereeeeeeeieeees feeins 256,723 |...... 1,962,495 [.oeveneee fonnnns 1,962,495 |....... (126,915)[. e eeeeeeeeeee Jeeeneeeeemns foeeeeeeeeeeeeeees [os 166,910 | .......... (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  |. 09/13/2019 |. 09/17/2049 |............... 1o 8,435,000 [(1.9265%)  |eeereiiiiiiiinnn oo feeiin 239,870 |...... 2,445,267 | .oovvvnnnnn fennnnn 2,445,267 |......... [QEH 1 O RPN NP N 210,722 | coeeeennns (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/13/2019 |. 09/17/2029 |............... 1f...... 21,565,000 [(1.778%)  |oeeeremmieeeeemnen frrreeeeemnieeees foeeeennnd 637,360 |...... 1,785,219 [ cevveneens fonees 1,735,219 |....... (463,969)]--.vvneeeeeennn foeeeeemmieeeeeen feeneeeeeis e 240,228 | .......... (b) 0410 ......
....... 1.6475% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... Exhibit 5 ... |Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/01/2019 |. 10/03/2034 |.... P T 14,770,000 |Compound) (451,066)]..... (2,465,331)] .cevvnnnnnn fonnns (2,465,331).........286,517 |. 233,614 ..........|(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)
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/11/2019 |. 10/15/2049 |............... L 8,347,000 (1.8235%)  [eeeereiiiiiiiees e e 243,847 |...... 2,566,945 [ ......ccuu fenenes 2,566,945 |......... (20,283)]-cceeeeeeeeee Joeeeeieeeeeees oo oo 208,843 | .......... (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 [ 10/11/2019 |. 10/15/2039 |.... U I 11,600,000 |(1.818%) .. ...339,360 |...... 2,564,361 [...ccoennns fonnns 2,564,361 |....... (167,049)|. 224,925 | ..........[(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 [ 12/24/2019 |. 12/30/2039 |............... 1]...... 17,782,000 [(2.0475%)  |oeeeeeeeeeieies foeieeeee e e 489,558 |...... 3,491,115 ..o [ 3,491,115 |....... (288,513)]....eeeeeeeiies Joreeeee e o fees 347,172 | v (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 Jooeeiiieeeeees o (664,784)|.....(3,663,126)| ....evveves |- (3,663,126)|......... 17,283 [ [ e s 358,324 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 02/05/2020 |. 02/07/2040 |......eeeveeena 1 |oene 17,385,000 |(1.802%) . ...510,693 |...... 3,043,470 [..ooeennn fnns 3,043,470 |....... (245,599)|. 340,607 | .......... (b) 0410 ......
15 YR PAY Floa Group Var Annual CHICAGO .1.392% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2020 |. 02/27/2035 |............... 1. 14,538,000 [018 Compound)  [...eeeeeuvveennnns feureeeiiiiiiennn [ (471,924)|.....(2,843, 141) ..ol | (2,843, 141)......... 203,289 | [ foreeeeeeiiiee foee 234,523 ... (b) 0411 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .1.343% / (SOFR
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/27/2020 |. 03/02/2035 |............... 1. 14,500,000 [0IS Compound)  [..vvveveeeinnnns fornrreeneeiiiins o (476,037)|......(2,899,089) ........... |..... (2,899,089)f......... 205,468 |....vvveieeiiiins [ foreeeeeeiien foiee 234,002 | .oooennne (b) 0411 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .1.218% / (SOFR{
Fixed Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/28/2020 |. 03/03/2035 |............... 1. 22,000,000 [018 Compound)  [..evveeeuvuenenns feueeniiiiiiiennes [ (742,965)|..... (4,642,204)] ..o | (4,642,294)......... 459,737 | foenreieeeeciiies foveeeeeeeiiiiee foiees 355,085 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... H oo SNZ20JLFKBMNNCLQOF39 [ 04/09/2020 |. 04/15/2040 |............... 1]...... 26,500,000 (0.9795%)  [eeeeeeiiiiiiiee o e 942,531 |...... 8,688,156 [...cuvves |oennne 8,688,156 |....... (437,613)]+c e Joeeeeieeeeeees e [ 522,326 | ..ooonn. (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%)  [eeeiiiiiiiiiieeen [ [ 944,232 |...... 8,704,503 |..eveeeees e 8,704,503 |....... (438,397)]..vvveeeeeenins fonnvneeeeeiiiins forveeieiiiiiiens foeiens 523,213 | ..o (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%)  [eeeeeeeeiiiiines o e 942,379 |...... 8,654,352 [.....couns fennns 8,654,352 |....... (437,789)]-.cceeeeeeeees Joeeeeieeeeeees oo [ 524,908 | .......... (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 woveeeeeiiis SNZ20JLFKBMNNCLQOF39 . 05/26/2020 |. 05/28/2050 |............... 1. 14,700,000 [(0.9755%)  |oeeveeeeeeiiiinns foeineeeeeeeiiies o 523,273 |...... 6,688,944 | ...l | 6,688,944 |......... [CRIRC0K)) A IR RPN RSP 372,293 | ... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 06/03/2020 |. 06/05/2040 |.... R I 21,192,000 |(1.0165%) ...T47,853 [...... 6,902,528 [.....couns feunns 6,902,528 419,576 | ..........| (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 [ 06/04/2020 |. 06/08/2050 |............... 1. 14,879,000 [(1.121%)  ecreeeeeeiiins fooniieeeeeeiiies o 513,391 |...... 6,406,170 [..ccuvreees |- 6,406,170 |......... (2T 1)) AU IR RPN RS 377,048 | ..eeeeeeen (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 [ 06/05/2020 |. 06/09/2030 |............... 1]...... 51,073,000 (0.9055%)  feeeeeeeriiiiiies e et 1,844,849 |...... 6,955,297 [....covunns ferenns 6,955,297 |..... (1,833,020 foeeeeeeiiieeeees oo e 609,101 .......... (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 [ 07/31/2020 |. 08/04/2040 |............... 1. 10,415,000 [(0.7615%)  |oeeveeeeeeiiiins fooinneeeeeeiiins fovieeens 387,515 |...... 3,745 174 | .ol [l 3,745,174 |....... (175,086)...eeeeeevveeen fereeeeeiiiiieins e e 207,282 ..ueeennn (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 [ 08/18/2020 |. 08/20/2040 |............... 1]...... 10,552,000 /(0.942%)  feeeeeeiiiiiee e e 378,280 |...... 3,569,126 [......cuvs fennes 3,569,126 |....... (171,008 e [ e [ 210,298 | .evveennnn (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 08/21/2020 |. 08/25/2030 |............... 1. 30,356,000((0.64%)  [eeeeiiiiiiiieeee [ [ 1,157,242 |...... 4,705,848 |..eeeeeees | 4,705,848 |....... (G5 724+15)) A ISR RPN RS 368,674 | .......... (b) 0410 ......
....... 0.8305% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 08/21/2020 |. 08/25/2035 |............... 1]..... 20,618,000 [Compound)  feeeeeeiiiiiiiees [ [ (756,439)|......(5,260,181)] ....ceennn |- (5,260, 181)|......... 454,904 ... o e feees 340,344 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... [Rate... L |EXCH ... SNZ20JLFKBMNNCLQOF39 [, 09/02/2020 |. 02/15/2047 |.... A 10,000,000 |(1.0419%) ...350,972...... 4,126,906 |...oeeeenn |nnees 4,126,906 |.........(68,250)]. 236,519 ] ..........[(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)
....... 0.9165% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2035 |............... 1]...... 13,847,000 [Compound)  [eeeeeeieeeiiins o [ (499,075)|......(3,450,986)] ........... |- (3,450,986)|......... 299,496 |....eeeeieeieiin oo e foees 229,634 | .......... (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 [ 09/29/2020 |. 10/01/2040 |.... U I 10,658,000 |(1.0275%) . ...375,231 ... 3,513,569 [........... [t 3,513,569 |....... (168,713)[. 213,178 | ..........|(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 [ 10/05/2020 |. 10/07/2030 |............... 1]...... 20,347,000 [(0.771%)  feeeeeeiieieeeees feeeeeeeeeee e 755,623 |...... 3,065,667 |..vveeeees ounen 3,065,667 |....... (542,304)]. e Jorreeee e o fes 249,568 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 10/09/2020 |. 10/13/2040 |............... 1. 10,775,000 [(1.1945%)  |oeevveeeeeiiins fooeineeeeeeiiies o 365,811 [...... 3,337,676 |.uvveeeees o 3,337,676 |....... [QICZNCT:Z) U IR RPN RS 215,740 | .evveeenns (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2050 |............... 1]...... 13,296,000 |(1.2675%)  feeeeeerieiieiens oo e 444,064 |...... 5,434,386 [......cuvt fornns 5,434,386 |......... (36,301)[-eeeee e [ e [ 339,598 | .......... (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%)  |oeeriiieeeiins oo o 3,010,492 |..... 27,518,513 [.ooeeeniis [t 27,518,513 |..... (1,347,815)]. v [ forvreeeeeeiiiee foees 1,781,471 ... (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 [ 11/02/2020 |. 11/04/2030 |............... 1].... 102,004,000 (0.8595%)  feeeeeiiiiiiiieees [ [ 3,720,047 |..... 15,058,436 |...coeeennn [-enen 15,058,436 |..... (2,663,987)]....cvveeeeeiinn [oeereeeeee e feeeeeeee e o 1,259,084 | .......... (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 foeinieeeeeeiiies fonieees 521,411 )...... 4,509,091 [..ooceennns fennns 4,509,001 |....... (230,954)]...cvveeeeeinins fomnrieeeeeiiees foveeinieiiiiens foies 335,852 | ..ooenn. (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 02/24/2021 |. 02/15/2047 |.... R I 47,000,000 |(2.00476%)  [eeeeeeeeiiiinins o et 1,308,904 |..... 12,361,788 | .cevvveeens e 12,361,788 |....... (221,055)]...veeeeeeiinn foereeeee e e o 1,111,638 | ..........[(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%)  [oeeeeeurreiieeinn [eeeeeiiiieeeee [ 651,570 |...... 6,121,386 |..eveeeees |onnee 6,121,386 |....... [QICCINC:Z) U IR KU NN 555,819 | .......... (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 e e 977,99 |...... 3,536,334 [..ccuvvnnes |onnne 3,536,334 [....... (895,574)]...eeeeeeeeninn Jorneeeeeeiiies o feees 406,534 | .......... (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 [ 03/17/2021 |. 03/19/2041 |............... 1. 34,908,000 ((2.0785%)  [eeeiieiiiiiieeins [ [ 952,815 |...... 7,167,440 | eeveeeees | 7,167,440 |....... (424,865)]...0vvveeeeennns fonnreeeeeeiiiins foveeeeiciiiiens fonees 708,242 | .......... (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 [ 03/17/2021 |. 02/15/2047 |............... 1]...... 24,000,000 |(2.1642%)  [eeeeeeeiiiiiiees o e 639,571 |...... 5,717,574 | .cevveeeees | 5,717,574 |....... (104,447 ). e e oo 567,645 | .......... (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 [ 04/08/2021 |. 04/12/2031 |............... 1. 31,580,000 (1.688%)  [oeeeeeeiiiiiiinns foreeee e 954,796 |...... 3,450,046 [.....cceuns fnnns 3,450,046 |....... (B77,495))...ccvveeieeees |oeeeiiiieneeeis | oo 403,489 | .......... (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.961% / (SOFR
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2036 |............... 1. 22,116,000 [018 Compound)  [...eveeeeuvueeenes fereeeiiiiiiieinns [ (623,209)|...... (3,558,452)] ...eeeeennn | (3,558,452)|.......... 374,963 |- [ foveeeeeeniiien foiee 375,514 | .......... (b) 0411 ......
......... 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 [ 05/10/2021 |. 02/15/2047 |............... 1]...... 48,000,000 (2.04952%)  [eeeeeeriiiiiees e et 1,320,579 |..... 12,290,829 [...counes feenes 12,290,829 |....... (221,024)]. .. oo o o 1,135,290 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 05/11/2021 |. 02/15/2047 |............... 1. 48,000,000 (2.07818%)  [ceveeeeeeiiiiinns forvieiiiii e 1,310,224 |..... 12,076,984 |...ooeeeens | 12,076,984 |....... (217,993)].c.evveeeeeeinns fonneeeeeeiiiies foveeeeeeeiiien foeees 1,135,290 | .......... (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 [ 05/24/2021 |. 05/26/2031 |............... 1]..... 31,512,000 [(1.6055%)  [oeeeeeiiiiieeeees [eeeeiieeeeeee Jeees 972,280 |...... 3,653,500 [....covunn feunnns 3,653,500 |....... (687,224 )]..ceeeeeeee oo oo oo 406,317 | .evveeennn (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.879% / (SOFR{
Fixed Swap ............. Hedge ....ooooeecneeens. Exhibit 5 ... [Rate........... EXCH .ooeeeeiines SNZ20JLFKBMNNCLQOF39 . 05/24/2021 |. 05/26/2036 |............... 1]...... 22,021,000 018 Compound)  |..eeveeeeeeeee oo o (634,104)).....(3,749,323)] ...cceennn | (3,749,323)|......... 378,005 |, oo | |, 375,848 | .......... (b) 0411 ......




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
....... 1.6595% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2036 |............... 1]...... 21,855,000 [Compound) oo | e (665,493)|......(4,205,740)] ....coenns |- (4,205,740)......... 892,229 [ [ e e 374,197 | v (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2041 |........ceeeeoi 1 |oeee 17,077,000 |(1.7465%) .. 508,817 [...... 421177 | e 4,211 177 |....... (218,590)|. 349,198 | ..........|(b) 0410 ......
7 YR PAY Floa Group Variable Annuity|Annual CHICAGO .0.976% / (SOFR
Fixed Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2028 |............... 1. 43,715,000 018 Compound)  [+veeeuvvveneeenes [oeeeeiiiiieeeens foeae (1,555,958)|.....(4,015,410)| .cevvveees .o (4,015,410)|...... 1,161,488 [ooeeeeeeneieens o e 426,39 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... H o SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2031 |............... 1]...... 31,131,000 |(1.1835%)  [eeeeeeeeeeiiiies o et 1,059,425 |...... 4,480,501 |..oveeeees foueee 4,480,501 |....... (744,330)]..eeeeeeeeies Jomeeeee e o feee 406,005 | .......... (b) 0410 ......
....... 1.3855% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2036 |.... U I 21,446,000 [Compound) .. (697,222)|.....(4,720,570)] ...oeeeenns | (4,720,570)|.........406,729 |. 368,435 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2041 |............... 1]...... 16,647,000 [(1.482%)  |oeeeeeeeeeieiins foeeieeee e o 529,111 |...... 4,738,633 [..cooennn fenenns 4,738,633 |....... (224,694)].....ceeeeeeeiins Jomeeeee e o foees 341,212 .. (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/07/2021 |. 09/09/2041 |............... 1. 16,966,000 [(1.7105%)  |oeeeveeeeeiiinns fooinieeeeeeiiins fovieeens 510,031 |...... 4,363,185 [..oooenni fnnns 4,363,155 |....... [A1CTR1: 1)) R FOUUUUUTURR RPN N 349,164 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/07/2021 |. 09/09/2026 |............... 1]...... 20,249,000((0.9195%)  [eeeeiiciiiieeeees [ [ 729,296 |...... 1,065,611 [..oooovnn fennnes 1,065,611 |....... (560,906)-...veeeeeeen Joeeeeiieeee e foeeieeeee e [ 141,089 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 10/07/2021 |. 10/12/2031 |............... 1. 31,641,000 (1.596%)  [oeeeeeeiiiiiiinns foree e 978,553 |...... 3,887,014 |.eeeeees | 3,887,014 |....... (12 A R FOUUUUUURR KU N 49,491 ...l (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) ~ |oeeeeeiiiieeees oo e (649,252)|.....(4,063,488) ........... [..... (4,063,488)|......... 379,209 |- oo e foeen 381,815 ... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.364% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39  [. 01/07/2021 |.01/11/2036 |.......eoeeeeea 1 |oeee 21,323,000 {01S Compound) (696,691)|..... (4,545,947) .....oeeer |- (4,545,947)........ 416,176 |. 358,073 | ..........|(b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/07/2021 |.01/11/2051 |............... 1. 11,930,000 [(1.593%)  eeveeieeeiiiins foeirieeeeeeiiins fonneeens 369,226 |...... 4,222,589 [ .o |one 4,222,549 |......... (23,001)f.ceeeeeeiieeens [ e e 305,794 | .......... (b) 0410 ......
...en...SOFR-0IS
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2021 |. 03/01/2041 |............... 1]...... 28,718,000 |(1.9515%)  [eeeeeeeeiiiiees oo e 811,3% |...... 6,339,257 [..ooovinns fnens 6,339,257 |....... (361,532)]..veeeeeeeiins fomreeeeeeeiees oo feees 581,781 .......... (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 woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/16/2021 |. 09/20/2031 |............... 1. 20,913,000((1.398%)  [eeeiieiiiiiieeen [ [ 677,947 |...... 2,804,198 |..eveeeees onnee 2,804,198 |....... (474,904)].c.ovvveeeiinnns fonreeeeeeeiinees foeeeii e 276,071 ... (b) 0410 ......
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)  [..vveeeeeeinnnns forneneneeiiiiiins o (449,521)|.....(2,955,286)( ........... [..... (2,955,286)|......... 261,775 [coeeeiiiiieeeee [ e oo 250,307 | .evveennn (b) 0411 ......
......... 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 [ 11/05/2021 |. 11/09/2026 |............... 1]...... 61,137,000 |(1.1485%)  [oeeeeeeeieiiiies o s 2,096,684 |...... 3,161,532 [...ocovunns fennes 3,161,532 |..... (1,595,201 [ oo [ 443,838 | .......... (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.334% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/05/2021 |. 11/09/2028 |............... 1]...... 44,228,000 018 Compound)  [+eeeeevvnreeeas Joeeeeiiieeeeees Joeee (1,455,033)|.....(3,751,061)| ...vvveerns |-nne (3,751,061)...... 1,075,147 [eeeiieeeeee e o oo 48,204 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2031 |............... 1. 31,815,000 (1.599%)  [oeeeeeriiiinens feree e 983,164 |...... 3,945,051 [.ooeeenis fnns 3,045,051 |....... (886, 371)[.eeeeeeeieeeens [ e [ 424,336 | .......... (b) 0410 ......
....... 1.7055% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2036 |............... 1]..... 22,037,000 [Compound) ~ |oeeeiiiiiieeeees oo e (663,332)|......(4,269,634)] ... |- (4,269,634)......... 384,705 [..ooiieieeeee feeeeiieeeeees e e 383,560 | ..vveennnn (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  [. 11/10/2021 |. 11/12/2041 A 17,168,000 |(1.7495%) ...511,084 ...... 4,363,909 [.......c... [ 4,363,909 |....... (212,417). 355,144 | ..........[(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)
30 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.728% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2021 |. 11/12/2051 |............... 1. 12,298,000 [018 Compound)  [...eeeeevvvennnns feureieiiiiinennn [ (368,097)|.....(4,120,918)[ ...evvveees |-oe (4,120,918)|.......... 13,832 [ [ e 320,195 | ......... | (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%)  [eeeeeeeeeeiiines o s 1,398,982 |..... 14,457,089 [.....ceees fenes 14,457,059 |....... (234,752)]. e Joereeee e oo o 1,105,784 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 12/23/2021 |. 12/29/2031 |............... 1. 21,252,000 [(1.5915%)  [eeeeeeiiiiieeeee e s 658,060 |...... 2,689,250 [...ccoeunns fernns 2,689,250 |....... (456,835)]....vvveeeeennns fonnreenneeiiiies foveeeeieeiiiens foee 286,002 | .......... (b) 0410 ......
....... 1.7625% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 12/23/2021 |. 12/29/2051 |............... L 8,251,000 [Compound) ~ feeeeeeiiiiiiiaes e [ (244,866)|.....(2,718,799)] ...oceenns |- (2,718,799)|........... T62 | e e s 215,335 | .oooennnee (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 . 12/27/2021 |. 12/30/2026 |.... U I 41,042,000 |(1.353%) N RN R 1,344,555 |...... 2,056,832 [..cceennns fernns 2,056,832 |..... (1,011,729)]. 307,663 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 12/29/2021 |. 12/31/2026 |............... 1]...... 82,083,000 |(1.3795%)  [eeeeeeeeieiiiies o et 2,672,698 |...... 4,070,971 |.evveeeeees o 4,070,971 |..... (2,009,008)]-...ccvveeeaerenn Jonmreeeeeeeiies fereeeeeeeeeiiens foneend 615,693 | .......... (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 [ 12/30/2021 |. 01/04/2032 |............... 1. 31,929,000 ((1.628%)  [oeeeeeciiiiieein [ [ 979,779 |...... 3,977,834 [.ooeeenis fns 3,977,834 |....... (680, 310)[..eeeeeeevveeens fereeeeiiiis e [ 430,177 | v (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/04/2022 |. 05/15/2047 |............... 1]...... 47,800,000 |(1.64868%)  [..eeeeeriiiiiiies e et 1,392,342 |..... 13,239,757 [.oooonnins [ 13,289,757 |....... (216,841 e e e 1,136,699 | .......... (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 [ 02/03/2022 |. 02/07/2032 |............... 1. 21,430,000 [(1.656%)  |oeeeeeiiiiieeeins Jeeeeiiieeeeen e 618,673 |...... 2,281,354 [ .o [t 2,281,354 |....... (421,453)]...vvveeeeenins fonrvneeeeeiiies foveeeeceieens fo 290,570 | .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) ~ feeeeeeiiiiiiiiees [ [ (421,435)|...... (2,479,747 ..o fennns (2,479, 747)|......... 238,684 ..o feeeeieeeeee e s 262,385 | ..oooennne (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/14/2022 |. 05/15/2037 |............... 1. 75,000,000 |(1.90341%)  [oveeeeeeeiiiiiens forveeee e 2,038,168 |..... 11,436,829 |..oceeeens [ 11,436,829 |..... (1,142,830)]..cvveeeeeeinns fonnnneeeeeciiens forveeeeeeeiiiee fonens 1,332,283 [ ...oeeeees (b) 0410 ......
7 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.722% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/22/2022 |. 02/24/2029 |............... 1. 30,041,000 018 Compound)  [..eeveeeeuvuenenes fereeniiiiiiiennns [ (853,214)|.....(1,903,484)] ....oceeen | (1,903,484)........ 608,005 [...eeveeeeiinenns oo e [ 315,161 | ..oeeeees (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/22/2022 |. 02/24/2032 |............... 1]...... 21,617,000 |(1.781%)  [eeeeeeeieieees oo e 604,181 |...... 2,136,969 [......ccuvt fernes 2,136,969 |....... (411, 214)] e e [ [ 204,031 ... (b) 0410 ......
......... SOFR-01S
27 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/24/2022 |. 11/15/2048 |............... 1. 47,800,000 |(1.83433%)  [oeeeeeeriiiiiiins forreeeni e 1,324,286 |..... 12,199,745 [ ....oceei fonns 12,199,745 |....... (120,293)]...evvveeeeenins fonneeeeeeeiines foveeeeeeeiiiee foeees 1,173,924 | .......... (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.898% / (SOFR
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2022 |. 03/01/2037 |............... L1 7,576,000 [0IS Compound)  [-oeevvveeeeenins |ooeiniieeeeeins foenens (205,000)..... (1,142, 143)| ...evvveees |- (1,142, 143)......... 116,245 [oeeeeeiiieen [ e e 133,476 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/25/2022 |. 03/01/2042 |............... L 5,953,000 [(1.9125%)  |eeeiieiiiiieeeees Jee e Jeees 160,421 |...... 1,191,273 [ .o | 1,191,273 |......... (83,572)]+.cceeeeeeees feeeeieeeeeees oo oo 124,215 .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 03/01/2022 |. 08/15/2047 |............... 1. 48,410,000 |(1.67043%)  [oveeeeeeeiiiinns forvieiiii e 1,411,653 |..... 13,314,379 [ ..o [t 13,314,379 |....... (204,993)]....vvveeeeeinns foenneeeeeeiiiies [ fones 1,157,597 | ..........| (b) 0410 ......
......... 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 [ 03/04/2022 |. 08/15/2047 |............... 1]...... 48,500,000 |(1.67273%)  [eeeeeeeeieiinins o et 1,413,422 ..... 13,321,432 [ ..o [ 13,321,432 |....... (205, 1832)]- - veeeeeeeeiins foemeeeee e ereeeeee e o 1,159,749 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 03/04/2022 |. 08/15/2047 |............... 1. 48,500,000 |(1.66223%)  [oveeereeeiiiiinns o e 1,417,326 |..... 13,402,236 [......cooes fonees 13,402,236 |....... [ ) U IR RN NN 1,159,749 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....ocoeeceneens. Exhibit 5 ... [Rate........... EXCH .ooeeeenines SNZ20JLFKBMNNCLQOF39 [ 03/04/2022 |. 08/15/2047 |............... 1]...... 48,500,000 |(1.67163%)  [..oeeeeeieininnns o [ 1,413,831 ]..... 13,329,897 [.....oues one 13,329,897 |....... (205,248)]...cceeeeeeiiiins | o o 1,159,749 | .......... (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
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 03/08/2022 |. 08/15/2047 |............... 1f...... 49,000,000 |(1.72216%)  |oveeueeeeeemmmnns foeeeemmmneeeeennn fonnns 1,409,424 |..... 13,074,447 [...ooeeiin |t 13,074,447 |....... (201,987)[.. e eeeeeeeeeeeee Joemmneeeeeeens oo e 1,171,705 | .......... (b) 0410 ......
...... 2.27002% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |.... [ I IO 52,600,000 [Compound) .. (1,292,040)|..... (9,462,445)] ......cevn o (9,462,445)]......... 154,246 [.oovevnnnieiins foneeiiiiines [ o 1,257,789 | ..........|(b) 0411 ......
...... 2.24774% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |............... 1f...... 52,540,000 [Compound)  |eeeeeenieeeeeennn feeeeeeeeeeeees e (1,299,541)..... (9,637,393)] .ccvvvnnnns fennnn (9,637,39)|......... 156,612 [ oeeeeeeeeeeeen Jorneeeeeeneees foeeemmeie e feeens 1,256,354 | .......... (b) 0411 ......
......... 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  |. 03/25/2022 |. 02/15/2038 |............... 1f..... 76,480,000 (2.34098%)  |oeeeeneriiiirnnnns foorernninneeenns feenns 1,807,439 |...... 8,710,024 [..euveeeeen [ 8,710,024 |....... (990,963)]...vvvvnevernnnns fooveviviniiiiiiens feninciiin e 1,398,619 .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 04/01/2022 |. 02/15/2038 |............... 1f...... 75,550,000 [(2.15009%)  |eeeeerenieeeeennn frereeeeeenneees feeeee 1,896,027 |..... 10,155,687 |...ccvvvnns |onee 10,155,687 |..... (1,080,881)]+cveveeeeeeemmnnn foreeeemmmeeeeees e oo 1,381,612 .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/05/2022 |. 02/15/2038 |............... 1f..... 76,700,000 (2.33397%)  [oeeiiiiiiiiiiees i [ 1,816,761 |...... 8,792,924 | ..covvvnnnn [ennnnn 8,792,924 1....... (995, 751)].cevvvnviviinnnns foorerviiins e o 1,402,642 [ .......... (b) 0410 ......
...... 2.31963% /
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  |. 04/07/2022 |. 08/15/2047 |............... 1f...... 53,100,000 [Compound) ~ |-eeuunreeeemnnnes foeeemmneeeeeennn [ (1,284,126)|..... (9,134,399)] ...ccevvnnn |oenen (9,134,399)|......... 149,997 |oeeeeeeeeiees foeeeemeeeeeeen [ oo 1,269,745 .......... (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/07/2022 |. 02/15/2038 |............... 1f..... 77,100,000 |(2.44413%)  [ooeeeeeiniieiiies i [ 1,761,120 |...... 7,925,016 [.eevnneeens [onnnns 7,925,016 |....... [CCZ(0 ) R FORRRTURN RUPT RPN 1,409,957 | .......... (b) 0410 ......
...... 2.77258% /
16 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 05/10/2022 |. 02/15/2038 |.... U I O 79,000,000 [Compound) (1,605,588)|..... (5,328,722)| .ccvvvnnnns fennnn (5,328,722)]........900, 750 [-eeeeeennneeeenn Jommmeeeeeemmnees [oeeemenneeeeeenen foeees 1,444,703 | ..........[(b) 0411 ......
......... 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  |. 05/10/2022 |. 08/15/2047 |............... 1f..... 55,000,000 |(2.62335%)  |oeeeeniiiiiinninns fooreennnneeeins fenns 1,202,005 |...... 6,810,658 |.....ccevnn |oennee 6,810,658 |....... (119,081)].ceevvveeniiiiinn freereeeeeniinees fevenniinieeeenns fons 1,315,179 | .......... (b) 0410 ......
......... 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  |. 05/11/2022 |. 05/13/2032 |............... 1f...... 34,169,000 [(2.7285%)  |eeeerrruieeeeennnn feereeeeeeneeees feeeennns 712,075 |...... 1,299,285 [.evvenneee fonnnne 1,299,285 |....... (486,681)]..cevvveeeeeeennn foreeeemmnnneees Jeememmeeeeeeennn e 471,504 | .......... (b) 0410 ......
....... 2.7625% /
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  |. 05/11/2022 |. 05/13/2037 |.......eeuvnnn. 1f..... 24,329,000 [Compound) ~ feuuuiiiiiiiinnns e [ (500,670)f..... (1,562,070) .evvnneeecs [onnne (1,562,070)]......... 202,640 |.oevvnniiiiininn [ e [ 432,071 | .ooeeennns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 06/29/2022 |. 07/01/2082 |..........n.... 1f...... 34,598,000 [(2.909%)  |eeeernieeeeenenn feereeeeeneeees Jeeeens 676,710 |......... 914,104 [ ..oveneeees o 914,104 |....... (462,352)].ccvveeeeeennnn foeeeemmmeeeeeenn feee e e 481,610 .......... (b) 0410 ......
....... 2.9595% /
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  |. 06/29/2022 |.07/01/2037 |.........en.... 1f..... 24,734,000 Compound)  [oeeeeiiiiniiiiins [ [ (474,202)|..... (1,101,335) .evenneeecn [ (1,101,335)f......... S PO EORRUUURN AR 441,503 | .......... (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 SNZ20JLFKBNNNCLQOF39  |. 08/11/2022 |. 08/15/2032 |............... 1f...... 22,837,000 [(2.664%)  |eeeeeeenieeeeeenen feereeeeeeneeees feeeeenans 491,977 |...... 1,001,078 | .oovvvnnnns fennnnn 1,001,078 |....... (332,875)]-cvvvmeeeeemnnnn foeeeemmmnieeeeeen feeneeeeeenees oo 320,412 | ... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.733% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/11/2022 |. 08/15/2037 |............... 1f...... 16,224,000 018 Compound)  |+evvenneeeemmnnnn fooeeeemnieeccees Joeennns (340,931)|..... (1,114,516)( ..o |.nen (1,114,516)|......... 195,686 [...oeeveveeeeeeee Joemneeeeeemnes foereeeeeieeees Jeees 291,054 | .......... (b) 0411 ......
....... 3.3675% /
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  |. 09/23/2022 |. 09/27/2037 |......evvnnnnn. 1o 8,592,000 [Compound)  |eeeeeniiiiiinins [ feeeens (139,433)......... (22,012)] cevvvvnn [ (22,012).......... LTS Y£ ) AR FOPRRRUUUN R R, 154,841 .......... (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/27/2022 |. 05/15/2038 |............... 1f...... 86,300,000 |(3.55148%)  |oeeuuereeemennes foeeeenniieeeeeenn fennns 1,254,834 |..... (1,399,870) ..eevveees |nnee (1,399,870)....... (744,411 oo o | 1,592,510  .ooveennns (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  |. 09/28/2022 |. 02/15/2048 |.... P T 59,848,000 (3.172083%)  [...evvvvvrnriiinnn Jovvrriiiiiiiiiiins o 1,033,039 |...... 2,176,854 | ..o [ 2,176,854 |........ (13,618)]..eevvveenniiins Jeveneiiiiiiinnns fovvvinninniniinns o 1,446,780 | ..........|(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
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/28/2022 |. 05/15/2038  |............... 1]...... 85,681,000 (3.461499%)  [ceeeeeeriiiiiiin e s 1,304,941 |....... (548,380)] ..vvvveeees |oneen (548,380)....... (766, 185)....cceeeeeee [ e s 1,581,088 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 10/05/2022 |. 10/07/2032 |.....ovvvveeena 1 |oeee 23,951,000 |(3.5005%) ...362,9%5 |....... (338,908)] ... (338,908)|....... (251,121)|. 339,124 .| (b) 0410 ......
7 YR PAY Floa Group Variable Annuity|Annual CHICAGO .3.602% / (SOFR
Fixed Swap ............. Hedge ..voovvviiiinnnnnns Exhibit 5 ... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 10/05/2022 |. 10/07/2029 |............... 1. 32,626,000 018 Compound)  |.oeeevvveeneenns |ooeiiiiieeeeeiis foeens (469,001)f........ 506,786 | .oeovveeens ferennne 506,786 |......... KN CEiC R RRPIUUTRRRRONY RUUUURRRRRT RSP 365,443 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... H o SNZ20JLFKBMNNCLQOF39 [ 11/10/2022 |. 11/15/2032 |............... 1]...... 11,994,000 (3.5695%)  [eeeeeeiiiiiiiies e e 172,735 |....... (227,858)] ..evvveeeen |oneee (227,858)|....... (119,846)]... e oo oo oo 170,951 ... (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .3.413% / (SOFR{
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/22/2022 |. 11/25/2037 |............... 1]...... 17,186,000 [01S Compound)  |..eeeeveeaerens |oeeeiiieeeeees o (266,858).......... 32,305 [ ..o | 32,305 |......... 159,357 [.eiiiieeeees feeeiieeeeeee oo oo 311,639 | ...oeeennn (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/22/2022 |. 11/25/2082 |............... 1. 23,908,000 [(3.441%)  feeeiiiiiiiieein [ [ 366,103 |....... (235,114)] eeeveeen [ (235,114)|....... (252,589)]...0vveeeeeeinins fonnreeeeeeiinins foveeieieiiiiens fonies 341,336 | ... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/29/2022 |. 12/01/2032 |............... 1]...... 23,900,000 [(3.4385%)  [eeeeieeiiieieeeees [eeeeeieeeeeee [ 365,850 |....... (230,444)] ..ooveeii [ (230,444)|......... (252,348)]....eeeeeeeeiins Joemeeeee e o feees 341,564 | .......... (b) 0410 ......
....... 3.4095% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 11/29/2022 |. 12/01/2037 |............... 1. 17,178,000 [Compound) ~ |oeeeeevieieeeiis oo o (266,772)f.......... 25,270 [ | 25,270 |......... 159,070 [.vvvveeeeiiieenes [ e e 311,688 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 01/03/2023 |. 01/05/2033 |............... 1]...... 23,884,000((3.452%)  |eeeeeeiiieeeeeees [ [ 359,279 (251,777)....... (247, 786)|-.ceeeeeeeees Joee e oo oo 343,331 | ..o (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.535% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39  [. 01/03/2023 |. 01/05/2030 |......eeeveeena 1 |oeeee 32,582,000 [01S Compound) (469,387)|.... ....417,973.........316,115 . 373,803 | ..........|(b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 01/30/2023 |. 02/01/2033 |............... L1 5,000,000 [(3.25855%)  |eecureeiieeiiiins Joeriiiieeeeeiins [ 82,976 |.......... 18,869 |..vveeeeees o 18,869 |........ (56,767 )[.ceveeeeenveenn [ e e 72,195 | el (b) 0410 ......
...... 3.13805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/02/2023 |. 02/06/2038 |............... 1]...... 24,900,000 [Compound) oo oo e (435,879)....... (698,517)] ..vvvveeees |oneen (698,517)|......... 251,396 ... [ e foeees 454,936 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/02/2023 |. 02/06/2043 |............... 1. 20,000,000 |(3.115%)  [oeeeeeeeeiiiienns o e 353,638 |........ 879,010 [..oeeennns fernnne 879,010 |....... (125,534)].c.oveeeeeeeiins fovnveeneeeiiiies foveeenieeiiiens fos 428,390 | .......... (b) 0410 ......
....... 3.0005% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/02/2023 |. 05/15/2048 |............... 1]...... 28,900,000 [Compound)  feeeeeeiiiiiiiees [ [ (542,295)|.....(1,846,581)[ .......oes foenns (1,846,581)|.......... 14,641 | oo o fol 702,308 | .......... (b) 0411 ......
......... 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 [ 02/08/2023 |. 02/10/2033 |............... 1. 12,000,000 [(3.36226%)  |.evvveeeeeiiinnns foennneeeee i e 189,590 |......... (CYA)) R RO (47,49%)....... [QKIUR 2 (1)) A ISR RN RN 173,625 | .......... (b) 0410 ......
....... 3.6633% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/01/2023 |. 03/03/2038 |............... 1]...... 70,200,000 [Compound)  feeeeeeiiiiiiiees [ [ (949,985)|....... 1,992,539 [..ooonnnns |oenne 1,992,539 |......... 576,649 ..o feeeeiieeeeeen e [ 1,285,875 | .......... (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 [ 03/01/2023 |. 03/03/2043 |............... 1. 56,800,000 ((3.5696%)  [ceeeeriiiiiiiiinns foreeiii e 809,452 |..... (1,026,659)] ...ceeenns [enee (1,026,659)|....... (284,655)]....vveeeeeenins foennneeeeeeiiiins fovneeeeeeiiien foees 1,218,895 | ..........| (b) 0410 ......
...... 3.12759% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/24/2023 |. 03/28/2038 |............... 1]...... 25,100,000 [Compound)  feeeeeeiiiiiiiees [ [ (443,971))....... (743,589)] ..ceveeenns feuennns (743,589))......... 254,134 | oo e fees 460,935 | .......... (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 [ 03/24/2023 |. 03/28/2043 |............... 1. 20,200,000 (3.00125%)  [eveeeeeeiiiiienns o e 362,927 |......... 958,598 |..evveeeen eurranns 958,598 |....... [RF:T173) O IR RN RN 434,285 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities [Rate........... EXCH .ooeeeenines SNZ20JLFKBMNNCLQOF39 . 06/12/2024 |. 06/14/2034 |............... 1]...... 50,000,000(3.7307%)  feeereeiiiiiiiiines [ e e e |, (648,584)].....eveeeeeeeiin | o o foeee 778,739 | ..ooeee... (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 Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 06/17/2024 |. 06/20/2034 |............... 1f...... 50,000,000 [(3.6902%)  oeeuueeeeemrnnnes foeremmneeeeeennn [ e [ e (566, 313)]- e eeeeemnees [oeeemmmmeeeeeennn frreeeeeeemneees feeeenieeeeeeeeeen [ 779,398 | ..ooeennns (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /
Float Swap ... . [Liability Hedge ...... Liabilities |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |.... [ I IO 50,000,000 ((3.66918%) (524,549)]... 779,507 | ..........[(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f...... 50,000,000 (3.6711%)  |oeeueeeeeememnaes foeremmmmeeeeemnnn fereeeeeeeneeeeeee e [ e (528,329)]..ceeveeeeeeennnn feeeeeeeenieeeee e o [ 779,507 | wevvennnns (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 |(3.6411%)  |eeeueviiiiininnns foerennnnneeeenenn foeeeneniiii i [ (IS TR D) R KPP R R AR 779,507 | cevvnnnnns (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f...... 50,000,000 |(3.6287%)  |oeeuueeeeemrnnnes foeremmneeeeeennn feeeeeeeeeiieeee e [ e (444,8671)]-. e eeeeeennees foeeemmmneeeeeennn feeeeeeeeemneeees feeeeeieeeeeeeeeen [ 779,507 | wevveennns (b) 0410 ......
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39 ). 07/11/2024 |. 07/16/2034 |............... 1].... 100,000,000 |(3.6486%)  [..iiiiiiiiiiiiiins foenennniiiiiiinns feveiiiiniiens oo | o (948,128)]...uveevvevnnnes foovvvnnnniniiiiins foeennnriiiiiinnnns forvriiiiinnniiinns oo 1,564,493 | .......... (b) 0410 ......
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 8,858,928 | 149,756,517 [ XXX 145,626,483 (2,482,481) 133,057,669 | XXX XXX

.SGBVVRO1 Index
1 YR PAY Float/ REC |Group Variable Annuity | Annual Interest SOCIETE GENERALE SA / (SOFR-01S
10YR 20YR Index Swap |Hedge ...........cc...... Exhibit 5 ... |Rate..ceeeeees [ oo 02RNE8IBXP4ROTDBPU41  |. 06/24/2024 |. 06/25/2025 |.......... 3,758 |....... 5,000,000 [Compound) — |eeuieiieriinnaes foerrnnnneeeeeennn feenaeeeas (77,947 ). 72,100 foeeeniiiis o 72,100 |- 72,900 [oiieiiiinineee Joernnneeeeennns feeeeeeiiiinees Jeenias 21,415] ..o (b) 0411 ......
1149999999. Subtotal - Swaps - Hedging Other - Total Return (77,947 72,100 | XXX 72,100 72,100 21,415| XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 8,780,981 149,828,617 | XXX 145,698,583 (2,410,381) 133,079,084 [ XXX XXX
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/31/2007 |. 02/02/2027 |............... 1f..... 75,000,000 (5.4597%)  |eeeiiiiiiinins foerernieeeeenn fee 138,094 |..... (3,530,731)] .eevvnnnnnn fennnn (2,953,252)f...... LI N R RO RPN RN 573,745 | .......... (b) 0453 ......
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/28/2017 |. 03/02/2047 |............... 1f...... 14,000,000 (2.625%)  feeeeeeeeieieeeees Jeeene e [ 324,513 |...... 1,493,830 [.eevvnnee fonnnne 2,332,982 |......... (49,989)]-cvueeeeeenns foeeeemmneeeeeeen [ foeeeenen 331,430 | .......... (b) 0453 ......
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/03/2017 |. 03/07/2047 |............... 1f..... 22,000,000 |(2.75436%)  oeeeeerriiennnnns foreennneienns o 488,629 |...... 197,715 e | 3,223,184 |......... [(CZIRE)) FORR RPN R RN 520,978 | .......... (b) 0453 ......
......... SOFR-01S

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

Float Swap ... . [Liability Hedge ...... Liabilities |Rate... .. [EXCH ... SNZ20JLFKBNNNCLQOF39  |. 03/22/2017 |. 03/24/2047 |.... P 1 44,000,000 [(2.6549%)  |oeeeiiereeerennaas fooreennnnnnaeeeens fooens 1,009,772]...... 4,500,436 | ....oovnnns fonnnns 7,131,889 |....... (150, 197)|. reeneenees e 1,043,036 | ..........|(b) 0453 ......
1179999999. Subtotal - Swaps - Replication - Interest Rate 1,961,008 4,381,251 9,734,802 867,165 2,469,189 [ XXX XXX
1229999999. Subtotal - Swaps - Replication 1,961,008 4,381,251 9,734,802 867, 165 2,469,189 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX
1359999999. Total Swaps - Interest Rate 10,819,936 154,137,768 | XXX 155,361,285 (1,615,316) 135,526,858 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return (77,947 72,100 | XXX 72,100 72,100 21,415] XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 10,741,989 | 154,209,868 | XXX 155,433,385 | (1,543,216) 135,548,273 | XXX XXX

SHORT EMINISP Futures |Group Variable Annuity|Annual

Forward ...cccoeeneeeeens Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .ooovrrrrniiiiiiiiinnnns . 09/19/2024 |. 12/20/2024 |.......... 2,100 |..... 610,496,250 |....5699.94 X 50 [...eevrrmmeeeeenn forneeeeeeeeees [ ... (12,002,550)........... ... (12,002,550)... (12,002,550)]-+.. e eeeeeemmnas foeeemmmmneeeeennn foreeeeeeeeniieees foeees 30,660,000 | .......... (b) 0111 ......

SHORT EMINISP Futures |Group Variable Annuity|Annual

Forward ...cccoeeneeeeens Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .ooovrrrrniiiiiiiiinnnns . 09/19/2024 |. 12/20/2024 |............ 900 |..... 261,641,250 |....5699.94 X 50 |..eevvvemueeeeennn foeeeeeemnieeees feeeeieeeeeeen s (5,143,950)] ..covvnnnns fennnn (5,143,950)..... (5,143,950)]- v eeeeeeenns foeeeemmmneeeeeenn fereeeeeeeneeees foeees 13,140,000 | .......... (b) 0111 ......

... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.086542 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/30/2024 |. 10/04/2024 |............... ... 9,262,768 [0.920351)  iceeiiiiiiin fooriii o [ (249,613)] ... (249,613)...uniiiiiiinns oo (249,613)]..euneeiiiiiines fooviiiniiiniiiiins o 4,847 ..........|(b) 0261 ......
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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)
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 GOLDMAN SACHS per (AUD
USD $0.661034 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN .o W22LROWP2|HZNBBBKS528  |. 08/12/2024 |. 10/18/2024 |............... 1ot 4,705,240 |1.512781)  [eeeeeeeeieeeees Joenee e e [ (220,116)[ cevveneeee fonnnes (220, 116)[. .. eeeeeeeeeees Jeeeeeen (220, 116)[- .. eeeeeeeeeeee Jemeeeeeeeeen foeeeeennnan 5,223 oo (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (EUR
USD $1.095393 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/13/2024 |. 10/16/2024 |.........cceoe 1 v 6,696,138 (0.912914)  |eeeiiiiiiiii [ e [ (127,897 ... (127,897)|... . (127,897)|..... .| (b) 0261 ......
Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per
AUD 1.483983 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/20/2024 |. 10/18/2024 |............... L 146,902 [(USD $0.673862) |...vvvvnnrvvvvnnnn foovvvvvinniiniis i [ 4,364 | .eennnnee o 4,364 |eeeneeiiiiin o 4,364 |oevvieeiiiin [ e 163 .eenenes (b) 0260 ......
Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per
AUD 1.473393 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/27/2024 |. 10/18/2024 |.... 2000 225,330 |(USD $0.678706) ..vevevvvvvnnnnnes foevvmnnnneereinnnn fornniiiiiinninnns fovviiinns 5,042 ... ...5,0821.. ..5,042 ... .| (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (EWR
USD $1.112458 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN .o W22LROWP2|HZNBBEKS528  |. 08/29/2024 |. 10/24/2024 |............... 1f...... 10,716,308 0.898910)  [oooeeeeeiiiiieeee Jeenneeeeeene o fees (16,993)] .ccvvvenns fernnns (16,993)]-.eeeeeeeeeeee Joeeennnns (16,993)]-.eeeeeeeeeeee Joeeemmmeeeeeeenen feeeeeeees 13,735 | wevveennns (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 GOLDMAN SACHS per (GBP
USD $1.313833 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oovveeee W22LROWP2|HZNBBBKS28  |. 09/02/2024 |. 11/06/2024 |............... 1f...... 1,066,832(0.761132)  |eeeeeniiiiiinnnns foorrrininiiccens e oo (19,156)( .evnneeens oo (19,156))..eevvvvnieees Jovvnnnnns [QIT 1515} NI RPN RN 1,698 ..ot (b) 0261 ......
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 GOLDMAN SACHS per (AUD
USD $0.671686 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 09/04/2024 |. 10/18/2024 |............... L 6,968,742 [1.488791)  |eeeeeiieeeeiin oo e [ (210,606)] ....ccvvuns Jernnnnn (210,806)[....cevvneeeeeenn frennnn (210,806)[- ... e eevveeeeeeen Jerenneeeeeemnn foeeeeennnnn 7,735 v (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 MGN STNLY&CO INT per (GBP
USD $1.316619 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/05/2024 |. 11/06/2024 |............... 1f..... 13,442,678 (0.759521)  oeeeeeiiiiiiinnnn [ e o (249171 v o (249, 171)veeeeiviiinees o (2T VA D R R RN 21,393 | ..o (b) 0261 ......
Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per
AUD 1.500200 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 | 09/11/2024 |. 10/18/2024 |............... L 816,558 [(USD $0.666578) |....vvvenvvvrvnnn foorvvriinniiiees v [ 33,423 [.eeeeeiis | 33,423 |eeeieieeiiiin oo [T /< 2 U (P RN 906 [ ..evennnns (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (EWR
USD $1.115117 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC 4PQUHN3JPFGFNF3BB653  |. 09/16/2024 |. 11/07/2024 |.....eeeeeeeeen 1 feneees 11,416,568 10.896767)  [ooeeeeeeeiiieees Jemmmeeeeeeen foeeeeeeeiieeeeen Jeene o (24,087)] e e (24,087 e (24,087 [ e 18,412 [ (b) 0261 L
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx EUR 1.00 per
EUR 0.894200 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/20/2024 |. 11/07/2024 |............... 1|t 1,004,250 [(USD $1.118318) |-evveeeveeemnnnnns foeeemmmneeeeeenn [ Jeeeeeis (VL)) (AR R (TAT)eeeeeeeeeeeee Joeeeeees (TAT ) eeeeeeeeeee Joeeeee e foeeeeeenais 1,620 e (b) 0260 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx AUD 1.00 per
AUD 1.467743 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC 4PQUHN3JPFGFNF3BB653  |. 09/20/2024 |. 10/18/2024 |.... 1een 130,813 (USD $0.681318) [...eeeeeeennnaeee foemmmmeeeeemmnnn foeeeeeeemieeeeee e 2,832 i e 2,482 [ e 20882 [ [ e 145 [ (D) 0260 .
Fx USD $1.00 PAY per Page 3 Fx GBP 1.00 per
GBP 0.748150 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/24/2024 |. 11/06/2024 |............... 1|t 1,363,363 [(USD $1.336630) [-eevvvvmmneeeernnn fromeeeemmmmneeeee Joemmneeeeeeeni foeeeeennnns 4,559 | ooiiiiiin | 4,559 | [ 4,559 | o [ 2,70 weveennnns (b) 0260 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx AUD 1.00 per
AUD 1.462829 REC ..... Liability Hedge ...... Liabilities |Currency..... 4PQUHN3JPFGFNF3BB653  |. 09/24/2024 |. 10/18/2024 |.... veee 149,710 |(USD $0.683607) [...eeeeemmmnnnree Joemmmmmmmeeeemmnnn fooeeeeemmmiieieee e 2,274 i e 2,274 [ e 2274 | [ Jeeeeeee . 166 il [ (D) 0260 ...
Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per
AUD 1.452705 REC ..... Liability Hedge ...... Liabilities |Currency..... 4PQUHN3JPFGFNF3BB653  |. 09/25/2024 |. 10/18/2024 |............... ... 1,810,416 |(USD $0.688371) [.eeevevemneeeeen Jommmeeeeemmniees foeeeemmnieeeeeeen foeeeeeees 14,809 [.oeeeeinn foeeennnnns 14,809 [oeeeeeeeeeee Joeeeennnns 14,809 [.oeeeeeeeeeeee Jeeenee e foeeeeennnn 2,010 wevvennnns (b) 0260 ......
Fx USD $1.00 PAY per Page 3 Fx EUR 1.00 per
EUR 0.895768 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2024 |. 10/24/2024 |............... L P 295,836 |(USD $1.116360) [....eeeveemmnereee Joemmmmneeeeemmns foereeemmiieeeeeen foeeeeeeennes (oL R (ST AP RPTTR 9 e o [ YL . (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (ELR
USD $1.116126 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/27/2024 |. 11/08/2024 |............... 1f....... 9,510,510 (0.895956)  |eeeiiiiiiiiiiiinn [ [ e (11,925)] cevvvvee [ (11,925))neeieiiiieees v [RATRCV) R KPR R 15,839 [ .oeeeennns (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx EUR 1.00 per
EUR 0.897271 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/27/2024 |. 10/04/2024 |............... L} . 9,496,569 |(USD $1.114490) [....ccevvvnnrnnns Jounenerreinninns foovvvnniininiiins oo 11,881 | e [ 11,881 | [ LRI R [P T, 4,99 ...t (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (EWR
USD $1.117509 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/30/2024 |. 10/16/2024 |............... ... 1,136,507 [0.894847)  |oeeeeeeeeeeniees foeeemmneeeeeeeen [ s 1,120 | s 1,120 [ s 1,120 [ e foeeeeee 1,189 oo (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx EUR 1.00 per
EUR 0.895370 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/30/2024 |. 10/01/2024 |............... 1|t 1,135,844 [(USD $1.116857) [.eevvvenneeeernn fomeeeeeemnieees foeeemeneeeeeeeen fereeeeeens (112)] e o (1,122)] e oo (1,122)[ e e foeeeees AT IR (b) 0260 ......
Fx USD $1.00 PAY per Page 3 Fx EUR 1.00 per
EUR 0.894097 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 09/30/2024 |. 10/04/2024 |............... | PP 4,474 ](USD $1.118447) [..ooeeennneeienen Jonmmneeeemnnines foorernnnnnneerees [roneeeeeennnns [R10))] I AT (R10))] TR AT (10 e foreeenineeees A T (b) 0260 ......
1439999999. Subtotal - Forwards - Hedging Other (18,197,947)) XXX (18,197,947 (17,146,500), (1,051,447 43,909,854 | XXX XXX
1479999999. Subtotal - Forwards (18,197,947) XXX (18,197,947 (17,146,500), (1,051,447 43,909,854 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 8,780,981  131,630,671] XXX 127,500,636 |  (19,556,881) (1,051,447 176,988,939 | XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1719999999. Subtotal - Replication 1,961,008 4,381,251 XXX 9,734,802 867, 165 2,469,189 | 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 10,741,989 136,011,921 XXX 137,235,438 (18,689,716) (1,051,447) 179,458,127 | XXX XXX

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

[ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

o111 ... .... |Hedges against declines in a particular Equity Index that impact oUr GrouUP Vari@ble ANNUITY BUSTIMESS ...eeuuiiuuiiitiiiitiieitie ittt ettt a e et eea et e et e e et s e e e s e e b e e eaae e e e e e s e e e e e e e e e e e e e e e s e e e e e e e s e e e e e e e s e e e e e e e e e e e s e e e o e e e s e e e s e e e e e e oo e e e s e e o4 e e o4 e e o4 e e e e e e e e e e e e e e e e e e e oo e e e e e e e e e e e e e e e e e e e e e e aan e e e e e e e e e b e e aan e e e e eaan e eaaneeaans

0260 . . |Hedges against increases in a particular Foreign Currency that impact our foreign currency investment portfolio

0261 . . |Hedges against declines in a particular Foreign Currency that impact our foreign currency investment portfolio .

0410 . . |Hedges against rising interest rates that impact our Group Variable Annuity Business .........

0411 . . |Hedges against declining interest rates that impact our Group Variable Annuity Business

0453 .... Hedges against rising interest rates that impact our Individual Fixed Annuity Business ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

Futures Contracts Open as of the Current Statement Date

SCHEDULE DB - PART B - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
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
NZ4 Comdty |............. 40 | 5,323,750 Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ............e. 1UAUICTO4EQ4DO6ZHA73 . |.08/23/2024 .|...... 133.2969 |..... 133.0938 |...eeveennns (31,250) |- (31,250)]-eeveeeeeeeine fermemeeeeeiciins o e (8,125)|.......... (8,125)|........... 220,000 [(b) 0310 ...ccoeefvenennne 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 150 |........ 19,964,063 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ............... 1UAUICTO4EQ4DO6ZHA73 . |.08/23/2024 .|..... 133.3047 |..... 133.0938 |.......... (117,188)........... (117,188)]-ccccieeeeies e e oo (31,641)|........ (31,641)|........... 825,000 [(b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 200 |........ 26,618,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/27/2024 .|...... 133.9219 |..... 133.0938 |........... (156,250 |........... (156,250)f..cceeeeiiiiees feeeeeieiiieees oo [ (165,626)|....... (165,626)|........ 1,100,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 200 |........ 26,618,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|..... 133.5156 |..... 133.0938 |........... (156,250 |........... (156,250)f..cceeciiieees feeeeeeiiiiieeees Jeeeiiieeeeees e (84,376)|........ (84,376)|........ 1,100,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 215 |........ 28,615,156 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|...... 133.5234 |..... 133.0938 |........... (167,969) |.......... (167,969)-.veeeeeenen foremeeeiiiiies o e (92,383)|........ (92,383)|........ 1,182,500 [(b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 485 |........ 64,550,469 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ............... 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|...... 133.5313 |..... 133.0938 |........... (378,906)]........... (378,906)]-..eveeeeeeene forvemeeeeiiiiins o feeens (212,188)|....... (212,188)|........ 2,667,500 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 200 |........ 26,618,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2024 .|...... 133.3984 |..... 133.0938 |........... (156,250 |........... (156,250)..ccceeiiienes feeeeeeiiiiieeees Jeeeiiieeeeens s (60,938)......... (60,938)|........ 1,100,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 420 |........ 55,899,375 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2024 .|..... 133.4141 |..... 133.0938 |........... (328,125)|........... (328,125)[.ceeeeiiiees [ oo [ (134,530)....... (134,530)f........ 2,310,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 200 |........ 26,618,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2024 .|...... 133.4219 |..... 133.0938 |........... (156,250)|........... (156,250)f..cceeeiiieees feeeeieiiiiieeees Jeeeiiieeeeens e (65,626))......... (65,626)|........ 1,100,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 176 |........ 23,424,500 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ............... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2024 .|...... 133.4297 |..... 133.0938 |........... (137,500) |-...evvneee (137,800)]-.veeeeeeine [ o e (59,125)|........ (59,125)|........... 968,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ4 Comdty |............ 200 |........ 26,618,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2024 .|...... 133.4375 |..... 133.0938 |........... (156,250 |........... (156,250)..ccceeiiienes feeeeeeiiiiieeees Jeeeiiieeeeens s (68,750)|........ (68,750)|........ 1,100,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ4 Comdty |............ 315 [........ 39,119,063 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/26/2024 .|..... 124.7813 |..... 1241875 |........... (216,563)........... (216,563)|.cceeeeiiieees feeeeeiiiiiiees [ [ (187,031)|....... (187,031)........ 1,165,500 [(b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ4 Comdty |............ 154 |........ 19,124,875 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|...... 124.3438 |..... 1241875 |........... (105,875) .......c... (105,875)]-.veeeeeeiinn fereeeeeeiiiiins o e (24,063)|........ (24,063)]........... 569,800 [(b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ4 Comdty |......... 3,400 |....... 422,237,500 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|..... 124.3516 |..... 124.1875 |........ (2,337,500)........ (2,337,500)|-...evveeeeeens foeeeiiiiieeeiies oo o (557,804)|....... (557,804)|....... 12,580,000 [ (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USz4 Comdty |............850 |....... 105,559,375 [Long Bond .. ... |Annuity Hedge ........ Exhibit 5 ... [Rate... .12/19/2024 .| Trade ... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2024 .|..... 124.1484 |..... 124.1875 ...(584,375)|.. . (584,375)|.... ....33,201 |..........33,201 [........ 3,145,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ4 Comdty |............. 85 |........ 10,555,938 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.09/06/2024 .|..... 125.7188 |..... 1241875 |.....oeee. (58,438)|....covenns (58,438)]...veeeeeeeiinn fovemeeeeeiiins oo [t (130, 156)|....... (130, 156)|-...evevee 314,500 [(b) 0310 ......... ,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYZ4 Comdty |............ 369 |........ 41,026,969 [Note .. ... | Annuity Hedge ........ Exhibit 5 ... [Rate... .12/19/2024 .| Trade ... 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|..... 114.0469 |..... 114.2813 ...(162,674)|.. . (162,674)|.... ....84,139 [..........84,139 [...........718,000 | (b) 0310 ......... ,000
US Treasury Group Variable Annual Interes Chicago
TYZ4 Comdty |............. 76 |......... 8,685,375 |Note .....cccevcuueneenns Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2024 | Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|..... 114.0781 |..... 114.2813 |oeeeieeeees (34,438)|............ (34,438).ccee s e oo e 15,437 |.......... 15,437 |........... 152,000 | (b) 0310 ......... ,000
Group Variable Annual Chicago Mercant
NOZ4 Index .. [.oooeooee. 94 [oeeies 38,091,150 |Nasdaq Index .... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.09/18/2024 .|. 19,674.7000 |..20,261.2500 el TATR0 | e e o 1,102,714 |...... 1,102,714 |........ 2,086,800 [(b) 0110 .........
Group Variable Annual Chicago Mercan
NOZ4 Index .. |....eoeenn.n. U R 12,156,750 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/18/2024 .|..19,674.9500 |..20,261.2500 |............. 23,850 |..oocuiiaenns 23,850 |-ueeeeeeeiiiiin [eieeeeeeeiiien e foeeees 351,780 |........ 351,780 |...eevenee 666,000 | (b) 0110 ....ooee]veuivennannne 20
Group Variable Annual Chicago Mercant
NOZ4 Index .. |....eoeenn.n. 31 | 12,561,975 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/19/2024 .|. 19,587.2000 |..20,261.2500 |............. 24,645 |.............. 24,645 .o [ e 47,911 |........ 47,911 |l 688,200 | (b) 0110 ...ooeee]veuivinnannne 20
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESZ4 Index .. |............ 268 |........ 77,910,950 | .oooniviiiieieiiiiiees Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/19/2024 .|...5,680.6500 |...5,814.2500 |............ 308,200 |.....eeeenns 308,200 [-..evveeeeeiiinn feveeeeeeeeiiens o e 1,790,240 |...... 1,790,240 |........ 3,912,800 | (b) 0110 ..eeeesf e, 50
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESZ4 Index .. |.....occ..... [V SO 2,907,125 | .ooeiiiiiiee e Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/19/2024 .|...5,774.2500 |...5,814.2500 |............. 11,500 [oeeeeeeennne 11,500 [eeeeeiiiiiiies oo oo s 20,000 |.......... 20,000 |........... 146,000 | (b) 0110 ..eeeeesf e 50
S8P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESZ4 Index .. .3 872,138 | ... ... | Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch .... SNZ20JLFKBMNNCLQOF39 . [.09/26/2024 .|...5,801.5000 |...5,814.2500 .3,450 |.. ..3,450 [.... .. 1,913 . 1,018 ... ..43,800 [ (b) 0110 .........
1539999999. Subtotal - Long Futures - Hedging Other (4,995,674) (4,995,674) 1,934,972 1,934,972 39,861,400 XXX
1579999999. Subtotal - Long Futures (4,99,674) (4,995,674) 1,934,972 1,934,972 39,861,400 XXX
UXYZ4 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
......................... 1,547 |....... 183,005,273 Ul tra Note ............ |Annuity Hedge ........ |Exhibit 5 ... |Rate........... |. 12/19/2024 .[Trade ................ 1UAUICTO4EQ4DO6ZH473 . [.08/28/2024 .|..... 118.1719 |..... 118.2969 |............ 797,664 |.....ccccci 797,664 [oooeeiiiniinens |oerriiiiiiieiies Joeeiiiiieeeeees Joeeenn (193,375))....... (193,375)]........... 4,022,200 | (b) 0311 .........[.......... 1,000
UXYZ4 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................. 43 |......... 5,086,766 |Ultra Note ............ |Annuity Hedge ........ [Exhibit 5 ... [Rate........... |. 12/19/2024 .|Trade ................ 1UAUICTO4EQ4DO6ZH473 . |.08/28/2024 .|..... 118.1797 |..... 118.2969 |............. 22,172 [.....eeeee22,972 [ foeeeniiiiinns fo 111000 (5,009))............(5,089))........... 111,800 [ (b) 0311 .........].......... 1,000
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US Treasury 5-Year Group Variable Annual Interest Chicago Brd of
FVZ4 Comdty |............ 300 |........ 32,964,843 |Note ......oeeveeiunnns Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/31/2024 | Trade .........c.ee 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2024 .|..... 109.7344 |..... 109.8828 |............ 110,157 |..oceeneeee 110,157 | oo oo o (44,59)......... (44,529)........... 390,000 [(b) 0311 ..oooeit] e 1,000
Group Variable Annual Chicago Mercant
NOZ4 Index .. |....eeeenn... 12 s 4,862,700 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/18/2024 .|..19,674.9500 |..20,261.2500 |............. (9,540) |- (9,540)]-vvveeeeeeinn forremeeeeeeiies o e (140,712)|....... (140,712 266,400 [(b) 0111 o] 20
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............... 2 [ 248,780 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eereiiiiiiiiiinniinns .09/16/2024 .|...2,444.9000 |...2,487.8000 |.............. 1,040 |ooeeeennnes 1,040 [oeeeeiiiiiies oo o e (4,290)|.......... (4,290)]cevveennne 8,056 | (b) 0111 ..o f e 50
Group Variable Annual NY Stock
MFSZ4 Index |............ 124 |........ 15,424,360 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiiiniiinnns .09/16/2024 .|...2,445.0000 [...2,487.8000 |[............. 64,480 |.....coeeens 64,480 |-..eeveeeeeiiiin e e [ (265,360)|....... (265,360)........... 499,447 | (b) 0111 ..o feeeiiiiies 50
Group Variable Annual NY Stock
MFSZ4 Index |............. L R 2,985,360 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiinniinns .09/16/2024 .|...2,445.1000 [...2,487.8000 |............. 12,480 |........... 12,480 | | e e (51,240)|........ (51,240 96,667 | (b) 0111 .o ] e 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 36 | 4,478,040 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/16/2024 .|...2,445.2000 [...2,487.8000 |............. 18,720 |.eveeeennnne 18,720 [veeeeiiiiiies [ o (76,680)f........ (76,680)|........... 145,001 [ (b) 0111 .ooee ] i 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L O 124,390 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinns .09/16/2024 .|...2,445.3000 [...2,487.8000 |............ce 520 | 520 [eeeeeeeiiiiies [ o [ (2,125)|.......... (2,125)]...evenee 4,028 | (b) 0111 oveee] e 50
Group Variable Annual NY Stock
MFSZ4 Index ...3,482,920 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ... .09/16/2024 .|...2,445.4000 |...2,487.8000 |............. 14,560 [.....ooeeiiiii4,860 |oeeeeveiieiiiies Joiniieiiiiiis o o (59,360)]. ... 112,778 | (b) 0111 .........
Group Variable Annual NY Stock
MFSZ4 Index |........cc..... L3 621,950 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinns .09/16/2024 .|...2,445.5000 |...2,487.8000 |.............. 2,600 [oeeeerrinnnne 2,600 |-eeeiiiiiiieens foereeiiieeeeens e e (10,575)|........ (10,575)|........c... 20,139 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSZ4 Index |............... 2 [ 248,780 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiinniiinnns .09/16/2024 .|...2,445.6000 |...2,487.8000 |.............. 1,040 |ooeeeennnes 1,040 [oeeeeiiiiiies oo o e (4,220)|.......... (4,220)] v 8,056 | (b) 0111 ..o f e 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L O 124,390 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiinniinns .09/16/2024 .|...2,445.7000 [...2,487.8000 |.........c.eceee 520 | 520 [eeeeeeiiiiiies [ e [ (2,105)|.......... (2,105)|.......eee 4,028 | (b) 0111 oeeee] e 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L O 124,390 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinns .09/16/2024 .|...2,446.1000 [...2,487.8000 |............cee 520 | 520 [eeeeeeiiiiiies [ e [ (2,085)|.......... (2,085)|.......eue 4,028 | (b) 0111 oeeee] e 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L O 124,390 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/16/2024 .|...2,446.6000 [...2,487.8000 |............c.. 520 | 520 [eeeeeeiiiiiies [ e [ (2,060)f.......... (2,060)f............. 4,028 | (b) 0111 oveee] e 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 73 R 4,229,260 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinns .09/16/2024 .|...2,446.7000 [...2,487.8000 |[............. 17,680 |.eveeeennne 17,680 [.eeeeeeeiiiiins [ e (69,870)|........ (69,870)|........... 136,945 [ (b) 0111 .....oof e 50
Group Variable Annual NY Stock
MFSZ4 Index |........oceeee. K U 373,170 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .ereiiiiiiiiinniinnns .09/16/2024 .|...2,448.6000 |...2,487.8000 |.............. 1,560 [eoeeeeeinnes 1,560 [oeeeeeeiiiiiees [ o e (5,880)f.......... (5,880)|............ 12,083 | (b) 0111 oo, 50
Group Variable Annual NY Stock
MFSZ4 Index |............... 2 [ 248,780 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiieniinnns .09/16/2024 .|...2,448.7000 |...2,487.8000 |.............. 1,040 |ooeeeennnes 1,040 [oeeeeiiiiiies o o e (3,910)|.......... (3,910)...cnnee 8,056 | (b) 0111 ..o f e 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L O 124,390 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiinniiinnns .09/16/2024 .|...2,448.8000 [...2,487.8000 |............cee 520 | 520 [eeeeeeiiiiiies [ e [ (1,950)|.......... (1,980)|.......eeee 4,028 | (b) 0111 oveee] e 50
Group Variable Annual NY Stock
MFSZ4 Index |.............33 |oceeeees 4,104,870 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ... .09/16/2024 .|...2,448.9000 |...2,487.8000 [............. 17,160 [..eeeeeeeeees 17,960 |ooeeeiiiiiiiii o o o (64, 185)|. ....182,917 | (b) 0111 .........
Group Variable Annual NY Stock
MFSZ4 Index |............... 2 [ 248,780 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinns .09/16/2024 .|...2,449.0000 |...2,487.8000 |..........cco. 1,040 [oeeeeeeiiiiciin 1,040 |oueeeiiiiiiiiiis o o e (3,880)f.......... (3,880)|............. 8,056 | (b) 0111 ..o f e 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 15 | 1,865,850 [...ooevvriiiiiiiiininnns Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/16/2024 .|...2,450.5000 |...2,487.8000 [..........ccc. 7,800 [ceeereeeieeen7,800 | foiniieeieiiis foiieeeeeiiiins o (27,975)|......... (27,975)|............60,417 | (b) O111 ......ooofeeeiiiiinnes 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |..........ooo 1 foieees 1,368,290 | ... ... | Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ... .09/16/2024 .|...2,450.6000 |...2,487.8000 [..........ccoe 5,720 [eeeeieeeeeeenn5,720 | Joiiieeiiiiiis o o (20,460)|........ (20,460)|............ 44,306 [(b) 0111 .........[..
Index | Group Variable Annual NY Stock
MFSZ4 Index |............ 142 |........ 17,663,380 | .evveeiiiiiiiieeeiiines Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiinniiinnns .09/16/2024 .|...2,450.7000 [...2,487.8000 |[............. 73,840 |..ooceneenns 73,840 |- o o [ (263,410)|....... (263,410)|...........571,948 | (b) 0111 ......ooofeeeriiininnns 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............ 132 ... 16,419,480 | .ooveeiiiiiiieieeiins Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiinniinns .09/16/2024 .|...2,450.8000 [...2,487.8000 |[............. 68,640 |.............. 68,640 |...ooiiiiieiens | e o (244,200)........ (244,200)|...........531,670 | (b) 0111 ..o ceereeeennne 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |.............. VA PP 870,730 [ .vvveeeiiiiiiiiieeee Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiieniiinns .09/17/2024 .|...2,434.1000 |...2,487.8000 |.............. 3,640 [ooeeeernnnns 3,640 |ooooiiiiiieees oo e s (18,795)|........ (18,795)|............ 28,195 [(b) O111 .......f.eeeeeiiinns 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............... 2 248,780 [ .vvvveeiiiiiiiieeees Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiieniinnns .09/17/2024 .|...2,434.6000 |...2,487.8000 |.............. 1,040 |oooeeeennnes 1,040 [ooeeeeiiiiies oo o e (5,320)|..........(5,320)|-.....0eee... 8,056 [ (b) 0111 o] 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............. 16 [.......... 1,990,240 | .ooviiiiiiiiiiiciiis Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ ooeeriiiiiiiiniiiiiinns .09/17/2024 .|...2,434.7000 |...2,487.8000 |.............. 8,320 [ooeennnnnns 8,320 | oo i | (42,480)|........ (42,480))............ 64,445 [ (b) 0111 ..o fieeeeennnnes 50
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MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............ 300 |........ 37,317,000 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ..o, .00/17/2024 .]...2,435.1000 [...2,487.8000 |............ 156,000 |............ 156,000 |.oovvveeeeiiiieee fooveeiiiiiiiiens o e (790,500)|....... (790,500)]........ 1,208,340 [ (b) 0111 ..o, 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. Tl 124,390 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ..o, .00/17/2024 ... 2,435.2000 |...2,487.8000 |.........eevveee. 520 [oevverrninninnnns 520 |oeeeeiiiiiiiiiees oo e e (2,630)).......... (2,630)]-.ccveeennns 4,028 [(b) 0111 L], 50
Group Variable Annual NY Stock
MFSZ4 Index ...9,329,250 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .|Exchnge/ICE ... .00/17/2024 .|...2,435.6000 [...2,487.8000 |............. 39,000 [............e.39,000 |ooooeeeiiiiiiins o e e (195,750)]....... (195,750)|...........302,085 | (b) O111 ......... .
Group Variable Annual NY Stock
MFSZ4 Index |............. P3N 3,109,750 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/17/2024 .|...2,436.1000 |...2,487.8000 |............. 13,000 |.....oevneeee 13,000 [.evvvvvvvennnnnnn Jooveviniiiiiiiins oo o (64,625)|........ (64,625)........... 100,695 | (b) 0111 ..., 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 19 [ 2,363,410 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/17/2024 .|...2,436.3000 |...2,487.8000 |.........ccee. 9,880 [cvuennnnnnnnnn0,880 |ooeeeeeiiiiiiiins o e e (48,925)|........ (48,925)[............ 76,528 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSZ4 Index 621,950 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .|Exchnge/ICE ... .00/17/2024 .|...2,436.4000 [...2,487.8000 [........cceeee 2,600 [cenennnnnnnnnn2,800 |ooeeeeeiiiiiiiins [ e s (12,850)|........ (12,850)|............ 20,139 | (b) O111 .........
Group Variable Annual NY Stock
MFSZ4 Index |............. 27 oveeenens 3,358,530 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/18/2024 ....2,425.2000 |...2,487.8000 |............. 14,040 |ooevvvvenenns 14,040 | o e oo, (84,510)|........ (84,510)]........... 108,751 | (b) 0111 .oooveiif i 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 79 |oeeeens 9,826,810 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ..o, .00/18/2024 ....2,425.3000 |...2,487.8000 |............. 41,080 [o.evvvennnnnee 41,080 |oeeeeieeiiiiiiies e e e (246,875)|....... (246,875)|........... 318,196 [(b) 0111 ..ooevvii] e 50
Group Variable Annual NY Stock
MFSZ4 Index |.......eeeeenn. K R 373,170 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ..o, .00/18/2024 .|...2,425.6000 |...2,487.8000 |.............. 1,560 [c.ovvvnnnnnnnee LTSN P R R RN [CR:XI0)] — (9,330)]-ccceennns 12,083 | (b) 0111 ..o 50
Group Variable Annual NY Stock
MFSZ4 Index |.......eeeeeen. K R 373,170 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 ....2,426.0000 [...2,487.8000 |.............. 1,560 [covvvvnnnnnnne L1 PP R R (9,270)).......... [CI2(1)] 12,083 | (b) 0111 ..o 50
Group Variable Annual NY Stock
MFSZ4 Index |............. T R 1,617,070 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 .|...2,426.3000 |...2,487.8000 |.............. 6,760 |.......eeneeee 6,760 [..evvvveeennnnnnn Jooreiiiiiiiiiinns oo e (39,975)|........ (39,975)|....evneeee 52,361 [(b) 0111 L..ooeiii] e 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 4 |......... 5,473,160 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/18/2024 .|...2,426.4000 |...2,487.8000 |............. 22,880 |.ooeeeeeennns P78 VN R (SRR R (135,080)]....... (135,080)|........... 177,223 [ (b) 0111 L], 50
Group Variable Annual NY Stock
MFSZ4 Index |........o..... [ 746,340 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 .|...2,426.6000 [...2,487.8000 |........eeveee 3,120 [ouennnnnnnnnnnn 3,120 | s e e (18,360))........ (18,360)|.....ccenn. 24,167 [ (b) 0111 ool 50
Group Variable Annual NY Stock
MFSZ4 Index |.......eeeeeen. ) 497,560 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/18/2024 ....2,426.7000 [...2,487.8000 |........ceveee 2,080 [ouvennnnnnnnnnn2,080 |ooeeeeiiiiiiiiins o e s (12,220)]........ (12,220)]............ 16,111 [(b) 0111 L] 50
Group Variable Annual NY Stock
MFSZ4 Index |............. 15 [ 1,865,850 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ..o, .00/18/2024 .|...2,426.8000 |...2,487.8000 |........cceeee 7,800 [oeeeennnnnnnnna,800 |ooveeieniiiiiiins o e e (45,750)|........ (45,750t 60,417 [ (b) 0111 ..ol 50
Group Variable Annual NY Stock
MFSZ4 Index 497,560 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .|Exchnge/ICE ... .00/18/2024 .|...2,426.9000 [...2,487.8000 |........ceeeee 2,080 [oeeennnnnnnnnnn2,080 |ooeeeeiniiiiiiins s v e (12,180))........ (12,180)|............ 16,111 [ (b) 0111 .........]..
Group Variable Annual NY Stock
MFSZ4 Index |........o..... [ 746,340 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 ....2,427.1000 [...2,487.8000 [.......eevveee 3,120 [ounnnnnnnnnnnnn 3,120 | s e e (18,210))........ (18,210)|..cceveneee 24,167 [ (b) 0111 ool 50
Group Variable Annual NY Stock
MFSZ4 Index |.......eeeeee. K R TR V() [P Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 .|...2,427.3000 |...2,487.8000 |.......ceevwee 1,560 [ceennnnnnnnnnnn 1,560 |ooeeeiiiiiiiiiins [ e s (9,075)).......... (9,075)]..ccvvennns 12,083 | (b) 0111 ..o 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............. 2 o 2,736,580 | .uvvvvrninniiiiiiiiiiinas Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 .|...2,427.4000 |...2,487.8000 |............. 11,440 [oeeeennnnnn 11,440 | s e e (66,440)|........ (66,440)]............ 88,612 [ (b) 0111 .....ooo| ool 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |............. K I 3,856,090 | ..vvvrrrrnniniiiiiiiiianns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/18/2024 .|...2,427.5000 |...2,487.8000 |........ceee. 16,120 [oeunnnnnnnnnn6,120 | o e e (93,465)|........ (93,465)|........... 124,862 [ (b) 0111 ..o, 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |......oeeeeeen. L7 621,950 | .evvvvvrnnniiiniiiiiiinans Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .o, .00/18/2024 .|...2,427.6000 |...2,487.8000 |........cceeee 2,600 [oeennnnnnnnnnn2,800 |ooeeeeeiiiiiiiins [ e oo (15,050)|........ (15,050t 20,139 [(b) 0111 L] 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |........o..... Tl 124,390 [ Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ..o, .00/18/2024 .|...2,427.8000 [...2,487.8000 |......ceevveeeee 520 [ounnnnnnnnnnnnnnn820 oo Lo e s (3,000)f.......... (3,000)]-.ccvvveenns 4,028 [(b) 0111 Loooeii oo, 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |.......oeeeee.. 2 [ 248,780 [.ooeeeieiiieieee Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/18/2024 .|...2,427.9000 [...2,487.8000 |.......cceveee 1,040 [oenennnnnnnnn 1,040 | s o e, (5,990)).......... (5,990)]..cceeennns 8,056 | (b) 0111 ..ooooeif v 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |.......oceeee. 2 [ 248,780 [.ooeeeeiiiiiie Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ ., .00/18/2024 .|...2,428.2000 |...2,487.8000 |.......cceeeee 1,040 [oennnnnnnnncnn 1,040 | Lo o s (5,960).......... (5,960)]-.ccvvvennns 8,056 | (b) 0111 ..ooooeif v 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |.......ooeooo. 9 [ 1,119,510 | .oveeerininis Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .[Exchnge/ICE ........ .., .00/18/2024 .|...2,428.3000 [...2,487.8000 |.........ceeee 4,680 [ceeeeennnncend 880 |ooeeeeeiiiiiiiins [ e e (26,775)|........ (26,775)]............ 36,250 [(b) 0111 L.eeeveis]eeniiiiiinnes 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index 248,780 | ... ... [Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/23/2024 .|Exchnge/ICE ... .09/18/2024 .|...2,428.4000 |...2,487.8000 ....(5,%40)|..........(5,940)|............. 8,056 [ (b) O111 .........]..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |.............. K U 373,170 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinns .09/18/2024 .|...2,428.6000 |...2,487.8000 |.............. 1,560 [oeeveeeeennes 1,560 [oeeeeeeiiiiiees [ oo e (8,880)f.......... (8,880)]...ccven 12,083 | (b) 0111 oo, 50
Group Variable Annual NY Stock
MFSZ4 Index |.........c.... L3 621,950 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/18/2024 .|...2,428.9000 |...2,487.8000 [..........ccce 2,600 [o.eeerieeieeenn2,800 |oeeeiiiiiiiiii foiiieeieiiiis Joiieeeeeiiiins o (14,725)|........ (14,725)]....coveeee 20,139 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSZ4 Index 621,950 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ... . [-00/18/2024 .|...2,429.2000 |...2,487.8000 |.......ceeeeen 2,600 |oooeiiinnnennn2,600 [ooeeiiiiiiiiiins fooriiiiiiieeees e oo (14,650)|........ (14,650)|............ 20,139 [(b) O111 .........
Group Variable Annual NY Stock
MFSZ4 Index |.............. 6 | 746,340 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eereiiiiiiiiiinniinns .09/18/2024 .|...2,429.4000 |...2,487.8000 |.........cceoe 3,120 [oeveeieeeiiienn 3,120 | o o o (17,520)|........ (17,520)] .. 24,167 | (b) 0111 o] e 50
Group Variable Annual NY Stock
MFSZ4 Index |............ 179 |........ 22,265,810 [.evveeeriiiiiiieiens Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .cerriiiiiiiiinniiinnns .09/18/2024 .|...2,431.8000 [...2,487.8000 |............. 93,080 |..oocuveennns 93,080 [-.eevveeeeeeiiin fereeeieeeeiins e feeees (501,200)|....... (501,200)]...........720,976 [(b) 0111 .......]eeeeeeiiiins 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index 870,730 | ... ... | Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ... . [-09/18/2024 .|...2,432.1000 |...2,487.8000 |.......ceeeees 3,640 |oooeeiinneennn 3,640 [ [ e s (19,495)|........ (19,4%5)|............ 28,195 | (b) 0111 .........
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ4 Index |.............. L O 124,390 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiieniinns .09/18/2024 .|...2,432.4000 |...2,487.8000 |.........c..ce 520 | 520 [eeeeeeiiiiiies [ e [ (2,770)f.......... (2,770)|..cccceeee 4,028 [ (b) 0111 o] e 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L2 IO 995,120 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiieniiinnns .09/18/2024 .|...2,432.5000 |...2,487.8000 |.............. 4,160 |...oeeennnnnne 4,160 | [ e s (22,120)]........ (22,120)] ... 32,222 | (b) 0111 oot 50
Group Variable Annual NY Stock
MFSZ4 Index |............... 2 [ 248,780 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/18/2024 .|...2,432.6000 |...2,487.8000 |.............. 1,040 |ooeeeennnes 1,040 [oeeeeiiiiiies oo o e (5,520)|-.....c0e (5,520)].vvveennnne 8,056 | (b) 0111 ..o f e 50
Group Variable Annual NY Stock
MFSZ4 Index |............ 137 |........ 17,041,430 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinns .09/18/2024 .|...2,432.8000 [...2,487.8000 |............. 71,240 |ooooieninnns T1280 o o o e (376,750)|....... (376,750)|....vvvne 551,809 [(b) 0111 ..o ]eeeieeeiies 50
Group Variable Annual NY Stock
MFSZ4 Index |............ 145 |........ 18,036,550 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eeriiiiiiiiiiinniinns .09/18/2024 .|...2,432.9000 [...2,487.8000 |[............. 75,400 |...occenennns 75,400 |-eeeveeeeeiiiin o o [ (398,025)[....... (398,025)|........... 584,031 [(b) 0111 ..o ] 50
Group Variable Annual NY Stock
MFSZ4 Index |............ 200 |........ 24,878,000 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/18/2024 .|...2,430.7000 [...2,487.8000 |............ 104,000 |............ 104,000 |-oeiiieieeees Jooeeiiiiieeeiees e o (571,000)|....... (571,000)|......c.... 805,560 [(b) 0111 ..o ]eeeeeeeiiies 50
Group Variable Annual NY Stock
MFSZ4 Index |............ 236 |........ 29,356,040 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiiiniiinns .09/18/2024 .|...2,430.8000 [...2,487.8000 |............ 122,720 | 122,720 | o o et (672,600)|....... (672,600)]........... 950,561 [(b) 0111 ..o ] 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L2 IO 995,120 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiieniinnns .09/18/2024 .|...2,432.0000 |...2,487.8000 |.............. 4,160 |...oeeennnnnne 4,160 | [ e s (22,320)]........ (22,320)............ 32,222 | (b) 0111 oo, 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. L3 621,950 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .eerriiiiiiiiiinniiinns .09/18/2024 .|...2,437.3000 |...2,487.8000 |.............. 2,600 [ooeeeiiiiennn 2,800 [oeeeeeiieiiiiins [ e e (12,625)|........ (12,625)].....oveeee 20,139 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSZ4 Index |.............td |.cooc. 1,741,460 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ... . [-09/18/2024 .|...2,438.5000 |...2,487.8000 1,280 |t 7,280 [ e e e (34,510)|........ (34,510)|............ 56,389 | (b) 0111 .........|..
Group Variable Annual NY Stock
MFSZ4 Index |............ 100 |........ 12,439,000 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniinns .09/18/2024 .|...2,440.6000 [...2,487.8000 |[............. 52,000 |....ccveeenns 52,000 |-.eevveeeeeiiiin ferieeieeeeiies e feeees (236,000)|....... (236,000)].......... 402,780 [(b) 0111 o] 50
Group Variable Annual NY Stock
MFSZ4 Index |.............. K U 373,170 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/23/2024 .|Exchnge/ICE ........ .erriiiiiiiiiinniiinnns .09/18/2024 .|...2,444.2000 |...2,487.8000 |.............. 1,560 [oeeveeeeennes 1,560 [oeeeeeeiiiiiees [ oo e (6,540)|.......... (6,540)[............ 12,083 | (b) 0111 oot 50
Group Variable Annual Chicago Mercant
ESZ4 Index .. |...coce..... 29 | 8,430,663 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/18/2024 .|...5,700.3000 |...5,814.2500 |............ (33,350) [..ceenennne (33,350)f.ceeeeeiiiees feeeeeieiiiiees oo e (165,228)|....... (165,228)|........... 423,400 | (b) 0111 ..o f e 50
Group Variable Annual Chicago Mercant
ESZ4 Index .. |............ 204 |........ 59,305,350 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/18/2024 .|...5,700.3000 |...5,814.2500 |........... (234,600)........... (284,600).cceeeeiiiiies fereeeieiiieees [ ... (1,162,290)|.... (1,162,290)|........ 2,978,400 | (b) 0111 ..occiesf e 50
Group Variable Annual Chicago Mercant
ESZ4 Index .. |............ 100 |........ 29,071,250 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/19/2024 .|...5,774.0000 |...5,814.2500 |.......... (115,000) |-....vvnees (115,000)]- . -vveeeeeeinn forvmmeeeeeeiiine o [ (201,250)|....... (201,250)......... 1,460,000 | (b) 0111 .oooee ] 50
Group Variable Annual Chicago Mercant
ESZ4 Index .. |.....occ..... 15 | 4,360,688 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/24/2024 .|...5,791.7500 |...5,814.2500 |............ (17,250) |- (17,250)]-vveeeeeeine [ o e (16,875)|........ (16,875)|........... 219,000 [(b) 0111 o] 50
Group Variable Annual Chicago Mercant
ESZ4 Index .. |..ccc..... 20 | 5,814,250 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/26/2024 .|...5,801.5000 |...5,814.2500 |............ (23,000)]............ (28,000)]- . vveeeeeeinnn feremeeeeieiiins [ e (12,780)......... (12,750)] ... 292,000 [(b) 0111 o] 50
Group Variable Annual Chicago Mercant
ESZ4 Index .. [.eeeerrnunnen K U 872,138 [ .cvvieeiiiiiiiiee Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . (.09/26/2024 .|...5,801.7500 |...5,814.2500 450) [ee (3,450)]-eveeeeeeeinn feemeeeeeeiins o e (1,875)f.......... (1,875)|.cccenneee 43,800 | (b) 0111 .oeee] e 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ4 Index |............858 |........ 96,490,680 | Index ... .. |Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/20/2024 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.09/16/2024 .|...2,206.3000 |...2,249.2000 .(210,210)|.... ... (1,840,410)|.... (1,840,410)|........ 6,520,800 | (b) 0111 ......... .
Russel | 2000 Mini Group Variable Annual Chicago Mercant

RTYZ4 Index |............ 240 |........ 26,990,400 | Index ................. Annuity Hedge ........ Exhibit 5 ... [Equity/Index |.12/20/2024 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/17/2024 .|...2,214.2000 |...2,249.2000 |............(58,800)]............ (58,800)). e oo e e, (420,000)]....... (420,000)........ 1,824,000 | (b) 0111 oo fiveiennnees 50
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge

of ltem(s) Gain Margin Effectiveness

Hedged, Date of (Loss) Used| Cumulative Gain at

Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception

Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ4 Index |......cccc.o.70 |...... 7,872,200 [Index ... Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/20/2024 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.09/18/2024 .]...2,230.5000 |...2,249.2000 |............ (17,150)............ (17,150)].ceeeeeeeeeieieee v o e, (65,450)|........ (65,450)]........... 532,000 [(b) 0111 ..oovvveefinnnnnnnnnees 50
1609999999. Subtotal - Short Futures - Hedging Other 1,453,043 1,453,043 (10,438,183)[ (10,438, 183) 28,730,381 XXX XXX
1649999999. Subtotal - Short Futures 1,453,043 1,453,043 (10,438,183)| (10,438, 183) 28,730,381 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 (3,542,631) (3,542,631), (8,503,211) (8,503,211) 68,591,781 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 (3,542,631) (3,542,631), (8,503,211) (8,503,211) 68,591,781 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Bank of America (Merrill Lynch)

..................... (51, 106,503)

PP PPPPION 56,067,082 ...

.................... 4,960,580

Total Net Cash Deposits

(51,106,503)

56,067,082

4,960,580

Code

Description of Hedged Risk(s)

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

. |Hedges against increases in a particular Equity Index that impact our Group Variable Annuity Business
. |Hedges against declines in a particular Equity Index that impact our Group Variable Annuity Business ....
. |Hedges against increases in a particular Equity Index that impact our Individual Fixed Index Annuity Business ..
Hedges against declines in a particular Equity Index that impact our Individual Fixed Index Annuity Business
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STATEMENT AS OF SEPTEMBER 30, 2024 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 XXX 531,024,435 (380,429,298) 531,024,435 535,800,507 (383,981,854) 535,800,507 204,118,639 204,118,639
BARCLAYS BANK PLC GSGSEF7VJPS170UK5573 . |... Y 31,026,870 |.... . 47,481 |... (377,520) ... .. 47,481 ... (377,520))... ... 15,725
BNP PARIBAS ........... . ROMUWSFPUBMPROBKSP83 . ) U T S R F

CDN IMP BNK OF COMRC 21GI19DL770X0HC3ZET8 . Y. . 1,070,000

DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . Y. . 5,708,000
DLIH 2016-1 LLC ..... © e L e (17,146,500) (17,146,500) . 43,800,000 |... . 26,653,500
GOLDMAN SACHS INTERN W22LROWP2|HZNBBBK528 . Y. 42,030,000 (466,871) ... (466,871)|... ... 28,390 |...
MGN STNLY&CO INT PLC .. 4PQUHN3JPFGFNF3BB653 . Y. ,426,370 32,515 (287,052) 32,515 (287,052) ... 65,739 |...
SOCIETE GENERALE SA ... 02RNE8 |BXP4ROTDBPU41 . Y DT P FETTTT PP 72,100 L 72,100 |eiiiieiieiines 72,100 |.oeeeeennes cerrnnnnes foreeeennnnneneeenns 72,100 [ 21,415 [ 21,415
0299999999. Total NAIC 1 Designation 88,261,240 152,096 (18,277,943) 72,100 152,096 (18,277,943) 43,931,269 26,674,915

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange

0999999999 - Gross Totals

88,261,240

531,176,531

(398,707,241)

531,096,535

535,952,604

(402,259,797)

535,872,607

248,049,908

230,793,554

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

531,176,531

(398,707,241)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
MULT EXCHANGES BOAML ... eeeeee e e e e e e e e e e e e e e e e e e (0T PR EPUPPRR RPN (RN USD CASH et eeiee et e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e eernnnn [erneeeeeeenn e aeen 10,500,000 [-evvvveeeeeeennnnnnns 10,500,000 [-evvvveneeeeennnnnnns 10,500,000 |..evvvnnes veveinnnn
MULT EXCHANGES BoAML .... Treasury. . |91282C-CR-0 ... US GOVERNMENT TREASURY NOTE 1% 101,790,229 |... . 111,700,000 |... ....07/31/2028 ...|.
MULT EXCHANGES BoAML . Treasury. 91282C-LC-3 US GOVERNMENT TREASURY NOTE 4% . 10,276,291 .. 10,000,000 .. 10,113,980 |....07/31/2029

0199999999 - Total

122,566,520 132,200,000 20,613,980 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 GOVERNMENT TREASURY NOTE .1,978,353 XXX.. ... 10/31/2025 .. .
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | Treasury. 91282C-AE-1 US GOVERNMENT TREASURY NOTE .7,986,880 ... 08/15/2030 ..
BARCLAYS BANK PLC ... ... G5GSEF7VJP5I70UKE573 .. | Treasury. .. |91282C-BL-4 ... US GOVERNMENT TREASURY NOTE ... 02/15/2031 ... ...V
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-BII-0 ... US GOVERNMENT TREASURY NOTE ... 04/30/2026 ....|.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-CB-5 ... US GOVERNMENT TREASURY NOTE ... 05/15/2031 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-FF-3 US GOVERNMENT TREASURY NOTE ... 08/15/2032 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-GG-0 US GOVERNMENT TREASURY NOTE ... 01/31/2025 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. .. |91282C-GR-6 ... US GOVERNMENT TREASURY NOTE ... 03/15/2026 ....[.
BARCLAYS BANK PLC ... ... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-HC-8 ... US GOVERNMENT TREASURY NOTE ... 05/15/2033 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKSS73 .. | Treasury. . |91282C-HY-0 ... US GOVERNMENT TREASURY NOTE .. 09/15/2026 ....[.
BARCLAYS BANK PLC ... . G5GSEF7VJP5170UK5573 .. | Treasury. 91282C-J\-4 US GOVERNMENT TREASURY NOTE 11/30/2030
CDN IMP BNK OF COMRC 21GI19DL770X0HC3ZE78 .. | Cash USD CASH
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . [ Cash USD CASH
GOLDMAN SACHS INTERN W22LROWP2|HZNBB6KS28 .. | Cash USD CASH

MGN STNLY&CO INT PLC ..

4PQUHN3JPFGFNF3BB653 ..

USD CASH ...

.8,426,370 |...

.8,426,370

0299999999 - Total

88,261,240

89,569,370




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
Bank of America .........ccc....... Charlotte, North Carolina [.......|ccocoes Jooooeeeeeeeeiees oo v 107,985,069 |........... 1,955,459 |............ 3,427,696 |..
Citibank ....ocooooveeeeeeeceees New York, New YOrk ....occooooe foovr oo oo oo eeeeeeeeeeeeeeeeees e 300,000 |........... 2,569,440 (..o
Federal Home Loan Bank of
Indianapolis .....ccccoeveeeceennnne. Indianapolis, Indiana ....... |........ ... 4.450 |.............. 201,256 oo o 6,773,089 |............ 5,599,330 |............ 8,479,822
Road Town, British Virign

First Bank .....ocooovevveieeiiiene 1S1aN0S e e SD e o e e 500,000
JP Morgan Chase ..................... New York, New York .....cccooofoorei 4750 |ooeree 4,081,878 .o [ 197,828,176
JP Morgan Chase .. .. New York, New York .....ccooooo oo Gl oo oo e 98,717,528
State Street ... . Boston, Massachusetts ....... | oo s e o 1,354,871 |.

.. Kansas City, Missouri
. Minneapolis, Minnesota
.. San Francisco, California
. Wilmington, Delaware
Xeros Business Services Quincy, Massachusetts

UMB Bank
US Bank
Wells Fargo
Wilmington Trust

(85,394,766)|..

0199998. Deposits in ... 272 depositories that do
not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 785,682 62,692,267 62,959,296 63,215,671
0199999. Totals - Open Depositories XXX [ XXX 5,257,788 394,196,234 353,658,475 317,313,555
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 5,257,788 394,196,234 353,658,475 317,313,555
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX 5,257,788 394,196,234 353,658,475 317,313,555
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STATEMENT AS OF SEPTEMBER 30, 2024 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
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
TREASURY BILL .... T IO 09/30/2024 ....ccevvn |eeeennae e 0.000 [-oeereeeeeee 11/29/2024 ... 59,544,716 |..
TREASLRY BILL ... [ TP 09/05/2024 .....ccvvv |ovvrnnnniiiiiiiiiiiinees 0.000 [.....ee.ee 10/01/2024 ... ... 100,000,000 |.. .. 351,736
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 159,544,716 351,736
0109999999. Total - U.S. Government Bonds 159,544,716 351,736
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 159,544,716 351,736
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 159,544,716 351,736
09248U-71-8 ....... BLACKROCK FED FUND ‘ . ‘ ........... 09/30/2024 93,683,092 [...uueieeeiieieeeeeneie s 1,122,919 [ 2,856,491
85749T-57-4 ....... STATE ST INST TR PL MM CABR ... [ T 09/30/2024 39,141,600 |.. 385,332 |..iiiiiiiiiiiiiiiaean 1,530,681
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Id 132,824,692 1,508,251 4,387,172
R O 08/15/2024 10/15/2024 ... .. 95,000,000 |.. 992,222

PRIVATE DEBT INVESTORS FEEDER ...
CASH COLLATERAL FEDFUNDS ...
CASH COLLATERAL FEDFUNDS
CASH COLLATERAL FEDFUNDS ...
APSEC REPO CASH COLLATERAL .
APSEC REPQ CASH COLLATERAL ...

U U 08/15/2024

[ 07/02/2024
08/26/2024 .
08/26/2024 .
07/25/2024 .
07/02/2024

10/15/2024 ...
01/01/9999 ....
.... 01/01/9999
... 12/31/2070

.. 01/01/9999
01/01/9999 ...

... 150,000,000 ..

1,566,667
....6,482

32,886 |...
.2,032 |...

Subtotal - Other Cash Equivalents

258,178,801

2,600,289

8509999999.

8609999999 - Total Cash Equivalents

550,548,209

4,108,540

4,819,170
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