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STATEMENT AS OF SEPTEMBER 30, 2023 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 BONGS ettt [reneenna 16,006,283,480 |......covvvricerrerirriccens oo 16,006,283,480 |.......... 14,325,527,869
2. Stocks:
2.1 Preferred SIOCKS ...t eeseesee e seessee s sesnssseseses [enirecunnns 1,165,727,921 |oeecceeceee [ 1,165,727,921 |............ 1,121,391,241
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 191,061,553 ..o [ 191,061,553 |....ccoeec. 303,211,005
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 1,361,627,967 [ v 1,361,627,961 |........... 1,130,745, 196
3.2 Other than firSt IBNS........c.eueureeieeeeeeee e es s eseses [oreeeenicienenns 242,433,830 ..o [ 242,433,830 |....cccovne.. 257,072,241
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash($ .oeernenn 250,621,632 ), cash equivalents
[C T 1,069,397,076 ) and short-term
investments ($ ... 2,203,272,267 ) oo [rereeeee 3,523,290,975 | ..o oo 3,523,290,975
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... [ceoeeerrenene 347,275,742 ... 97,081 | 347,178,711
7. Derivatives ............... . 828,806,962 |.. .. . 828,806,962 |..
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 1,585,488,399 |............... 17,361,247 |........... 1,568,127,152
9. Receivables fOr SECUMLIES ..........ccruriiiiieieieicee s [ 264,276,838 |.....oooveeeererriceeine [ 264,276,838
10. Securities lending reinvested collateral @SSets ...........cccooieiiiiiiiiiniiieeieees e [ [
11.  Aggregate write-ins for iNVested asSets ... 16,647,770 16,647,770
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 25,532,921,431 | 17,458,278 |.......... 25,515,463,153 |.......... 22,772,841,442
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cceueururiimiueiernesinieieeiseeeseeeieas [oreseennienanns 465,576,853 |......ccocvvererrinenne 94,681 [ 465,482,172 |.......ccevnv 344,590,018
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...........cccccevrenne. 2,553 | [ 2,953 [ 2,717
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums ($ ..o 132,612 )and
contracts subject to redetermination ($ ..........ccccceeveenrne 55,464 ) ... | 132,612 [ o 132,612 [ 113,180
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 14,325,461 |ooveeeeeeeeeeeeeeees e 14,325,461 |..coccooee 11,342,670
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 1,232,173 | e 1,232,173 | 2,426,341
17.  Amounts receivable relating to uninsured plans .............ccccceoeeerieeeeeeieienens foerrereeeeneeend 635,427 v e 635,427 |.covviiiinn 692,751
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 16,855,343 ..o o 16,855,343 [...ocviviiiieeeeee
18.2 Net deferred tax asset 87,725,355 |.. 87,725,355 |. 39,948,867
19. Guaranty funds receivable or 0N dePOSit ..........ccceoiiriiiiiiiiiieieeieeeeieiies [ [ [ [
20. Electronic data processing equipment and SOfWAre ............ccocoeveueeieririeies foeveerrenirnineenenns 89,465 | [ 89,465 |
21. Furniture and equipment, including health care delivery assets
(8 e IR OT SO SU PO UEPRUTTOTPRTRTE NUSPTPTORPRPRUOPN 1,855,754 | 1,855,754 | [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............c.ccoeevevevrvreees foeveeeiinennne 119,694,770 [....oeovcvereeieieceeeeiees o 119,694,770 |....cooee.e. 124,533,672
24. Healthcare ($ oooovvrveeenens 43,816 ) and other amounts receivable ...... |-.cccrrrncrcunns 43,816 | 43,816 | [ 140,937
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 127,532,546 |......ccccovvnee 19,109,269 |................ 108,423,277 |..ocveveee. 202,940,484
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 26,368,623,559 |....cccceenvne 38,561,798 |.......... 26,330,061,761 |........... 23,499,573,079
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt esceeeee e esseesee e esssesesee s eseseses e s s s sesesesesnsnnnsesesnnnas [eoesisinans 17,400,336,163 |..vcvvveecierernrccens fereiienen 17,400,336, 163 |......... 17,680,810,664
28. Total (Lines 26 and 27) 43,768,959,722 38,561,798 43,730,397,924 41,180,383,743
DETAILS OF WRITE-INS
1101, Mortgage eSCrol fUNAS .....cocooiciiiiiicicicii e [orrenecenienenns 16,647,770 |oevveveeieiicereeeeeeees [ 16,647,770 |.ooveverrene. 9,139,819
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 16,647,770 16,647,770 9,139,819
2501. Reinsurance deposit assel ... L, 75,051,926 |...ocoomeveveeercceiiiiinenes |oereneeceiieennns 75,051,926 |...coooorerenees 174,387,039
2502. Accounts receivable fee and other income ..o o 13,909,306 |...oovveeeeeeeeeeeeeeeeeeeeeeeees e, 13,909,306 |.....c.cov...... 11,737,900
2503. Miscellaneous receivables and other assets ... [ 33,300,750 |..ccverennee 13,871,092 | 19,429,658 |.......ccconcee 16,701,214
2598. Summary of remaining write-ins for Line 25 from overflow page ..5,270,564 |... ..5,238,177 |... ... 32,387 |... 114,331
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 127,532,546 19,109,269 108,423,277 202,940,484




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 19,127,452,991
(including $  .voveverre Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
B LIFE o E bbb bbbt b et be s [rren e 38,741,055 |..ocveiine 37,420,583
4.2 ACCIAENT NG NEAIN ...ttt bbbt b et b bttt bttt b b [eniesssennanieaneannas 43,230 | 224,850
5. Policyholders’ dividends/refunds to members $ due
E= Lo T U aT o= o PP R PP TPPR PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveeiiiicee accident and health premiums ... e [
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 15,313,687 | 15,232,639
9.4 Interest Maintenance Reserve 10,510,205 |......c........... 16,242,893
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16.  Unearned investment income 47,507,113 |... . 26,602,261
17.  Amounts withheld or retained by reporting entity as agent or trustee 1,263,055 |... 1,609,221
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers . 259,413,663 .. 256,194,680
24.04 Payable to parent, subsidiaries and affiliates ... 27,149,464
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccc...... . 686,842,828 . 458,298, 102
24.09 Payable for securities ...... ..1,335,826,748 |... 1 152,825,256
24.10 Payable fOr SECUMIES IENTING ......o.eiiieieei ettt ettt et e st e s st e ae e b e e aeeeaeeenseeaeeeseeeseenseenseenseeseennees [ooeesaseiaesiaesiaesiaesaesnesnns [oaesisesseesssesaee s e saessaeens
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 104,465,761 27,622,763
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 23,952,352, 142 21,254 927,715
27. From Separate Accounts Statement 17,400,334,930 |.......... 17,680,809,443
28. Total liabilities (Lines 26 and 27) 41,352,687,072 38,935,737, 158
29. Common capital stock 6,437,000 |...cocooveeeenee 6,437,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,233 in Separate Accounts Statement) .............. 2,371,273,852 2,238,209,585
38. Totals of Lines 29, 30 and 37 2,377,710,852 2,244,646,585
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 43,730,397,924 41,180,383,743
DETAILS OF WRITE-INS
2501. Derivative collateral payable 63,582,000
2502. Escheatment liabilities ... ..2,343,509 |...
2503. Mortgage escrow funds 16,647,770
2598. Summary of remaining write-ins for Line 25 from OVEIfOW PAGE ......cvvvieieiieiiiiieiieieie ettt [ees e eieeenennas 21,892,482
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 104,465,761
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2023 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 ..............cccoeeeeenc oo 3,155,362,838 |............ 1,910,649,132 |............ 2,436,071,015
2. Considerations for supplementary contracts with life contingencies..............ccccoveveveveveveveccceeeeeeees e 29,211,802 .o 19,979,563 |...ocoieeeenne 26,203,722
3. Netinvestment INCOME ..o 726,954,037 .910,525,866 |.. ..1,113,550,007
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. 1,693,971 ..10,110,109 | 4,435,529
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 76,540,991 | 79,593,320 |.....ococ...... 104,874,393
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviveveuieieeeeeeieieeieseseees st e (704,479,136)|....cocvnvnve (677,015,177)|...cececc.. (897,172,935)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.viueueueriieseieseiieesesesesessesesese s ssssesesesssssssse s ssns [eesscieeeeseenas 236,582,707 |..ccovennenee 259,540,179 |...c.coc... 336,072,563
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (153,944,546) 104,294,063 2,360,533
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 3,367,922,664 2,617,677,055 3,126,394,827
10, DEath DENETIS ......ueiiiie ettt ettt 109,904,331 [.ococeenee 115,137,616 |.......co... 154,335,434
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeierierieneeneeneenes fooviiiic . ..
12, ANNUILY DENETIS ...ttt sttt e 293,083,184 |.....ceevnvee 259,940,388 |......cccvevnvne 345,464,884
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeievevercvevevceeeeeens oo 28,404 | 1,341,791 | 1,639,447
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e et
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,495,383,873 |.. ..995,070,315 |.. ..1,295,060,099
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 33,896,597 |...covvennne 45,711,766 |..ooeeeeenne 60,691,403
18. Payments on supplementary contracts with life CONtINGENCIES ...........cccccveieieveieieeeceeceeee e 33,711,975 | 35,454,270 ..o 45,361,602
19. Increase in aggregate reserves for life and accident and health contracts 1,821,632,796 1,092,406,460 1,245,954,180
20.  Totals (LINES 1010 19) ..ottt n e | 3,787,641,160 |........... 2,545,062,606 |............ 3,148,507,049
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses ................. !
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 7,409,962 |......cococne.... 5,470,786 |...ocooovee. 6,119,070
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiieiinieee s [ e et
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (695,117,633)|.............. (628,813,618)|.............. (833,856,916)
27. Aggregate write-ins for deductions ... (216,197,238) 174,507,738 47,455,931
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 3,260,289,362 2,460,640, 362 2,834,728,890
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 107,633,302 |....ccveenenee 157,036,693 |........coeec 291,665,937
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) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas 107,633,302 |-.ccvceveene 157,036,693 |............... 291,665,937
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 60,602,547 12,442,634 46,563,781
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 47,030,755 |............... 144,594,059 |............... 245,102,156
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,459,735) (excluding taxes of $  ...cceoeuveeeee. (1,127,926)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (7,039,060) 7,932,931 14,186,042
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 39,991,695 152,526,990 259,288,198
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,244,646,585 2,076,341,963 2,076,341,963
37, NetinCOmME (LINE 35) ..ottt e e e 39,991,695 |.oceennee 152,526,990 |............... 259,288,198
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..4,786,363 ... (5,074,160)|.. (349,123,376)).. (345,739,610)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeievevevevereeeeeeeeeeee e e (162,661)].. .(17,173,624)|.. ..(10,232,495)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...52,562,849 |.. ... 24,131,237 |.. ...26,761,921
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ... (6,571,236)|.. ... (7,206,562)]|.. ..2,653,962
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e ...50,000,000
51.2 Transferred to capital (StOCk DIiVIdENA) ........ooiiiiiiieiieeee e e oo [
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result Of FEINSUIANCE ..........cc.eiiiiiiiiiiiie e see s e oo [
52.  Dividends t0 SIOCKNOIAETS ...........cucueviuieieiiiieieietetceceeee ettt st esees st esessan s s s s e seseafe e en et seeeenene [oeeeeneeenes (100,000,000)|.............. (100,000,000)
53. Aggregate write-ins for gains and losses in surplus 20,402,421 183,214,063 219,115,240
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 133,064,267 4,537,609 168,304,622
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,377,710,852 2,080,879,572 2,244 646,585
DETAILS OF WRITE-INS
08.301. Investment income on reinsurance deposit assel ... (244 ,898,662)|................ (22,098,622)|.............. (154,844 ,357)
08.302. Miscellaneous income (including revenue sharing and surrender charges) .........ccocooooeeeevceifoveveieieiecnns 45,658,591 ..ol 37,865,338 |..ccooeen. 51,987,206
08.303. Reinsurance exXperience FefUNG ... 45,295,525 .o 88,527,347 |..ccvcee.. 105,217,684
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (153,944,546) 2,360,533
2701. Investment expense on funds withheld (216,401,720)|.. ... 47,392,672
2702. IMR reinSUranCe TranSTEr .........iciiiiee ettt ee et et eaeeaeneeeneeenereeeeteena foreeeae e eaeaeenens 204,432 oo A8, 733 | 57,876
2703. Fines and penalties of regulatory authorities ... 50 [ 1,008 [ 5,383
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiiiinieeseesieeseeseesde e [ e s
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (216,197,238) 174,507,738 47,455,931
5301. Investment expense on funds withheld — unrealized ...........ccccooooiiiiiiioicieccceeeeeeeeeeee o 16,009,347 |..ooveee. 183,233,183 .o 185,982,770
5302. Prior period adjustment net of tax ................ 3,780,463 ..o . ... 33,173,896
5303. Reinsurance adjustment ..........occoiiiiiiiiiiee ettt e 612,611 |. C(19,120) ] (41,426)
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 20,402,421 183,214,063 219,115,240




STATEMENT AS OF SEPTEMBER 30, 2023 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 ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 3,391,622,312 |............ 2,220,927,654 |........... 2,824,908,772
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 829,705,673 |....ocvvenene. 775,563,118 |............ 1,086,575,442
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 282,884,121 298,324,467 389,288,860
4. TOtal (LINES 110 3) oottt 4,504,212, 106 3,294,815,239 4,300,773,074
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,751,988,276 |............ 2,262,648,078 |............ 2,960,470,931
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (640,651,343)].............. (639,875,057).............. (829,714,623)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 391,305,791 |.covineee 400,836,993 |........cc.c.... 502,314,442
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ............... (2,587,661) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 99,506,382 11,000,000 11,000,000
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 2,602,149, 106 2,034,610,014 2,644,070,750
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,902,063,000 1,260,205,225 1,656,702,324
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 853,703,928 1,573,224,150 2,998,524, 421
12.2 Stocks .............. 316,561,416 131,000,000 381,570,096
12.3 Mortgage loans ... .53,009,756 286,754,474 332,138,322
L o =T e (= OO OO A O S
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 15,850,342 |......cconee 242,809,060 |................ 351,592,573
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccoceiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 205,304,379 270,267,562 235,471,914
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,444 429 821 |............ 2,504,055,246 |............ 4,299,297,326
13. Cost of investments acquired (long-term only):
T = T T OO RSO 2,522,015,771 | 2,701,455,109 |........... 4,182,568,979
1312 STOCKS ..ottt [eeees e 222,867,460 |........ccconc. 70,389,271 |.covvvene 89,350,503
13.3 MOMGAGE [OBNS ..ottt sttt [eesssinensnens 263,593,198 |............... 681,281,956 |............... 757,256,497
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 362,236,355 |..oocvcennne 27,619,848 |.....c.coece. 74,038,090
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 170,391,433 5,728,378 80,612,284
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 3,541,104 217 3,486,474 ,562 5,183,826,353
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (6,474 ,674) (14,570,456) (19,539,808)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,090,199,722) (967,848,860) (864,989,219)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..............cceueurieiieieeeeeieeceeeeeee e |eeeeeeeeeeens 115,000,000 |vvvoeececerenirirenecnene feerereneeenenens 50,000,000
16.3 BOITOWE TUNDS ...ttt s e es s e s e e sesesesesesnsnsesesenasnnnnsnnns [esressasiceetssssssinisaensennanes [oessecesunennes (93,000,000 -...cconennne (93,000,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooeveveeeeecers |oervreenns 463,574,621 |................ 200,331,469 |............... 199,557,122
16.5 Dividends t0 SLOCKNOIAETS ..........cuciiuiiiciiicirieie ettt [ornsesinestnne e [ornenennenenes 100,000,000 |............... 100,000,000
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (8,822,729) (129,891,582) (105,792,317)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 569,751,892 (122,560, 113) (49,235,195)
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.cocevue. 381,615,170 |....ccccee... 169,796,252 |................ 742,477,911
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 3,141,675,805 |........... 2,399,197,8% |........... 2,399,197,89%4
19.2 End of period (Line 18 plus Line 19.1) 3,523,290,975 2,568,994, 146 3,141,675,805
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested assets ... [ 44,236,881 |..cocvvvennne 82,507,331 |.coennnee 218,534,093
20.0002. Modified coinsurance reserve adjustment - net (including premium, miscellaneous income,
ANA DENETITS) Lo [ 704,479,136 |......cocone.. 677,015,177 |..ccccoeeevee. 897,172,935
20.0003. Capitalized INTEreSt ..ot [oerereee e 7,905,250 |...oovveveeeeeieeceeeeeeees e 36,536,007




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3
Current Year Prior Year Prior Year Ended

To Date To Date December 31
................. 15,381,569 |................ 16,544 477 |................ 24,332,205
............ 3,322,324,295 |............2,150,081,914 |............ 2,727,998, 793
................. (3,463,424)|................. (5,146,012)|................. (1,641,843)
................. 92,100,262 |............... 101,960,885 |................131,818,401
........................ 19,432 |.ccoooueee..... 800,627 |................... 1,114,615
............ 3,426,362,134 |............2,264,241,891 |............ 2,883,622, 171
............ 3,426,362,134 |............2,264,241,891 |............ 2,883,622, 171
................ 475,028,290 |................183,000,000 |................183,000,000

3,901,390,424 2,447,241,891 3,066,622, 171

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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NOTES TO THE FINANCIAL STATEMENTS
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Note 1:

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A

B.

C.

D.

Accounting Practices

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

Certain footnote disclosures normally included in the financial statements have been omitted pursuant to the
National Association of Insurance Commissioners' (the "NAIC's") 2023 Life, Accident & Health Quarterly
Statement Instructions. Therefore, these financial statements should be read in conjunction with the footnote
disclosures contained in the Company's 2022 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 National
Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual (“NAIC
SAP”) has been adopted as a component of prescribed or permitted practices by the State of 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 2023 2022

NET INCOME (LOSS)

Company state basis (Page 4, Line 35, Columns 1

(1) &3) XXX XXX XXX $§ 39,991,695 $ 259,288,198
(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 § 39,991,695 $ 259,288,198

SURPLUS

(5) Company state basis (Page 3, Line 38, Columns 1
& 2) XXX XXX XXX $2,377,710,852  $2,244,646,585

(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 $2,377,710,852  $2,244,646,585

No significant change
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

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.

7.1



Note 2:

Note 3:

Note 4:

Note 5:

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors

During 2023, the Company discovered an error related to a reinsurance agreement with an affiliate under which the
Company cedes risks associated with certain of the Company’s in-force corporate-owned variable universal life
insurance and private placement variable universal life insurance policies on a combination coinsurance and
coinsurance with funds-held basis. The error resulted in other amounts receivable under reinsurance and
miscellaneous income being understated. This error has been corrected and recorded, net of tax, in the Summary
of Operations, page 4, line 5302 in the amount of $3,780,463.

Business Combinations and Goodwill
A. No significant change

B.-D. None

E. No Significant Change

Discontinued Operations

None

Investments

A. No significant change
B.-C. None

D. Loan-Backed Securities

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

(2)  Securities owned by the Company with a recognized OTTI at September 30, 2023 were as follows:

M () @)

Amortized Other-than-Temporary
Cost Basis  Impairment Recognized in Loss

Before Other-
than- (2a) (2b)

Temporary Interest Non-interest Fair Value
OTTI recognized 1st Quarter
a. Intent to sell $ — 3 — 3 — $ —

b. Inability or lack of intent to retain the
investment in the security for a period of
time sufficient to recover the amortized

cost basis — — — —
c. Total 1st Quarter (a+b) $ — 3 — 3 — 3 _
OTTI recognized 2nd Quarter
d. Intent to sell $ — 3 — 3 — 3 —

e. Inability or lack of intent to retain the
investment in the security for a period of
time sufficient to recover the amortized

cost basis 1,650,362 - 626,876 1,023,486
f. Total 2nd Quarter (d+e) $ 1,650,362 $ — $ 626,876 $ 1,023,486
OTTI recognized 3rd Quarter
g. Intent to sell $ — 3 — 3 — 3 —

h. Inability or lack of intent to retain the
investment in the security for a period of
time sufficient to recover the amortized

cost basis 75,456 — 15,345 60,111
i. Total 3rd Quarter (g+h) $ 75,456 $ — $ 15,345 $ 60,111
Annual Aggregate Total (c+f+i+l) $ — 3 642,221

7.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

@)

(4)

®)

NOTES TO THE FINANCIAL STATEMENTS

Loan-backed securities with a recognized OTTI at September 30, 2023 were as follows:

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Amortized
Amortized Recognized Cost After Date of
Cost Before | Present Value | Other-Than- Other-Than- Financial
Current Period | of Projected Temporary Temporary Fair Value at Statement
CuUsIP OTTI Cash Flows Impairment Impairment time of OTTI | when reported
03770-FAC-2 |$ 70,948 | $ 47,037 |$ 23911 |$ 47,037 [ $ 47,037 06/30/2023
78711-DAA-5 |$ 1,579,414 ($ 976,449 | $ 602,965 | $ 976,449 | $ 976,449 06/30/2023
03770-FAC-2 |$ 75,456 | $ 60,111 |$ 15,345 | $ 60,111 |$ 60,111 09/30/2023
Total XXX XXX $ 642,221 XXX XXX XXX

Impaired securities (i.e., 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 OTT!I for non-interest
related declines when non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 13,353,568
2. 12 Months or Longer 218,053,495

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 671,502,218
2. 12 Months or Longer 2,210,380,879

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 conditions/events; the issuer's rating,
standing and prospects within the issuer's 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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1
)
(3-7)

None
No significant change

None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1

(2)

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.

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

7.3




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(3)  Original (Flow) & Residual Maturity

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open - No Maturity $ — 3 — 561,000
2. Overnight — — —
3. 2 Days to 1 Week — — —
4. >1 Week to 1 Month 100,561,043 202,221,753 —
5. > 1 Month to 3 Months 150,231,836 265,836,578 424,039,772
6. >3 Months to 1 Year 277,378,661 209,949,566 348,935,026
7. > 1 Year — — —
b. Ending Balance
1. Open - No Maturity $ — 3 — 3 561,000
2. Overnight — — —
3. 2 Days to 1 Week — — —
4. >1 Week to 1 Month 100,561,043 202,221,753 —
5. > 1 Month to 3 Months 150,231,836 265,836,578 424,039,772
6. >3 Months to 1 Year 277,378,661 209,949,566 348,935,026
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 $ 590,797,000 $ 754,596,000 $ 899,498,000

b. Ending Balance
1. BACV XXX XXX XXX
2. Nonadmitted - Subset of BACV XXX XXX XXX
3. Fair Value $ 590,797,000 $§ 754,596,000 $ 899,498,000

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

ENDING BALANCE

Bonds - BACV
Bonds - FV

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$ 286,265,328
318,879,000

$ 487,270,470
580,619,000

LB & SS - BACV — — _
LB & SS-FV — — —
Preferred Stock - BACV — — —
Preferred Stock - FV — — —

-~ 0o o o0 T o

Common Stock — — —
Mortgage Loans - BACV — — _
i. Mortgage Loans - FV — — —
j. Real Estate - BACV — — _
k. Real Estate - FV — — —
I.  Derivatives - BACV — — —

= @

m. Derivatives - FV — — _
Other Invested Assets - BACV — — —
Other Invested Assets - FV — — —
Total Assets - BACV $ — $ 286,265,328 $ 487,270,470 $
Total Assets - FV $ — §$ 318,879,000 $ 580,619,000 $

B

L T ©

7.4



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(7)

®)

ENDING BALANCE

Bonds - BACV

Bonds - FV

LB & SS - BACV

LB & SS-FV

Preferred Stock - BACV
Preferred Stock - FV

-~ 0o o0 T o

Common Stock
Mortgage Loans - BACV
i. Mortgage Loans - FV

j. Real Estate - BACV

k. Real Estate - FV

I.  Derivatives - BACV

= @

m. Derivatives - FV

B

Total Assets - BACV
Total Assets - FV

L T ©

p=atcte+g+h+j+l+n g=b+d+f+g+i+k+m+o

NAIC 4

NAIC 5

NAIC 6

8
NON-

ADMITTED

Other Invested Assets - BACV
Other Invested Assets - FV

$
$

Collateral Received - Secured Borrowing

$ — 3

QUARTER

FIRST

SECOND
QUARTER

THIRD
QUARTER

a. Maximum Amount
1. Cash $
2. Securities (FV)
b. Ending Balance
1. Cash $
2. Securities (FV)

— $
617,797,000

— $
615,797,000

— $
799,596,000

— $
799,596,000

1,024,498,000

1,024,498,000

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

ENDING BALANCE

Cash

Bonds - FV

LB &SS-FV
Preferred Stock - FV

T o

Common Stock

-~ o o o

Mortgage Loans - FV
Real Estate - FV

7 @

Derivatives - FV

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

i. Other Invested Assets - FV
j. Total Collateral Assets - FV

(Sum of a through i)

443,879,000

$ — $
580,619,000
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

9

(10)

(11)

NOTES TO THE FINANCIAL STATEMENTS

ENDING BALANCE

5 6 7 8

DOES NOT

QUALIFY AS

NAIC 4 NAIC 5 NAIC 6 ADMITTED
a. Cash $ — 3 — 3 — 3 —
b. Bonds - FV = — — _
c. LB&SS-FV — — — —
d. Preferred Stock - FV — — — _
e. Common Stock — — — _
f. Mortgage Loans - FV — — — _
g. Real Estate - FV — — — _
h. Derivatives - FV — — — —
i. Other Invested Assets - FV — — — —

j. Total Collateral Assets - FV

(Sum of a through i) $ — $ — 3 — $ —

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR

VALUE
a. Overnight and Continuous $ 600,000
b. 30 Days or Less 413,743,000
c. 31to 90 Days 307,565,000
d. >90 Days 302,590,000

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.

REPURCHASE TRANSACTION - CASH PROVIDER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

)

@)

Type of Repurchase Trades Used

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Bilateral (Yes/No) Yes Yes Yes

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

Original (Flow) & Residual Maturity

a. Maximum Amount

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

1. Open - No Maturity $ — 3 — 3 —
2. Overnight — — —
3. 2 Days to 1 Week — — —
4. >1 Week to 1 Month 55,652,726 148,329,660 —
5. >1 Month to 3 Months 387,774,938 314,200,000 275,000,000
6. >3 Months to 1 Year 837,529,660 629,177,664 1,032,707,323
7. >1 Year — — —
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

(4)
®)

(6)

)

(8)
9)

NOTES TO THE FINANCIAL STATEMENTS

b. Ending Balance

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

1,648,572,262 $
1,648,572,262

a. Maximum Amount $

b. Ending Balance

1,400,264,362 $
1,400,264,362

1,323,588,999
1,323,588,999

FIRST SECOND THIRD
QUARTER QUARTER QUARTER
1. Open - No Maturity $ — 3 — 3 —
2. Overnight — — —
3. 2 Days to 1 Week — — —
4. >1 Week to 1 Month 55,652,726 148,329,660 —
5. >1 Month to 3 Months 387,774,938 314,220,000 275,000,000
6. >3 Months to 1 Year 837,529,660 629,177,664 1,032,707,323
7. >1 Year — — —

Securities Acquired Under Repurchase - Secured Borrowing by NAIC Designation

ENDING BALANCE

Bonds - FV

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)

S@e ™ e a0 Tp

ENDING BALANCE

Bonds - FV

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)

S@e ™ e a0 T QP

1
NONE

2
NAIC 1

3
NAIC 2

4
NAIC 3

$1,323,588,999 $

$1,323,588,999 $

8
DOES NOT
QUALIFY AS
ADMITTED

$ — 3

Collateral Pledged - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

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

1,648,572,262
XXX
XXX

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

1,648,5672,262
XXX
XXX

— $

— 3%

— $

1,400,264,362
XXX
XXX

— 3%

1,400,264,362
XXX
XXX

10,206,271
1,323,588,999

XXX

XXX

10,206,271

1,323,588,999
XXX
XXX

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity: None

Recognized Receivable for Return of Collateral - Secured Borrowing: None

7.7




Note 6:

Note 7:

Note 8:

Note 9:

Note 10:

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(10)  Recognized Liability to Return Collateral - Secured Borrowing (Total): None
H.-J. None

K.-L. No significant change

M.-N. None
0. No significant change
P. None
Q. No significant change
R. None

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

B. The Company recognized impairments of $23,504,215 as of September 30, 2023 on residual tranche
securities. The impairments were calculated using the difference between the current book value and the
securities' expected cashflows until maturity. Fair value is determined using third-party pricing services.

Investment Income

No significant change

Derivative Instruments

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

B. None

Income Taxes

No significant change

Information Concerning Parent, Subsidiaries and Affiliates and Other Related Parties

A.-B. No significant change other than the items disclosed below.
The Company received the following surplus contributions from its parent, DLIC Sub-Holdings, LLC ("DLSH"):
— In June 2023, the Company received $115,000,000 in cash from DLSH.

The Company made the following capital contributions to its wholly-owned subsidiary, Delaware Life and
Annuity Company ("DLAC"):

— In February 2023, the Company contributed $3,000,000 in cash to DLAC.
— In March 2023, the Company contributed an additional $20,000,000 in cash to DLAC.

On July 1, 2023, the Company closed its previously announced sale of Delaware Life Insurance Company of
New York ("DLNY"), formerly a wholly-owned subsidiary of the Company, to Nassau Life Insurance Company
("NFG"). The Company received $184,858,714 in cash and recognized a realized gain of $28,080,851 on the
sale of DLNY. After reversal of accumulated unrealized gains on the Company's investment in DLNY, the net
increase to surplus as a result of the sale was $18,525,334.

The Company made the following capital contributions to its wholly-owned subsidiary, DL Investment
Holdings 2016-1, LLC ("DLIH 2016-1"):

— In May 2023, the Company contributed $150,000,000 in cash to DLIH 2016-1.
The Company has a reciprocal demand loan agreement with DLIH 2016-1. During the nine months ended
September 30, 2023, DLIH 2016-1 made draws relating to this agreement totaling $80,000,000, and
subsequently repaid the full amount owed to the Company. Additionally, the Company made draws relating to

this agreement totaling $59,000,000 and subsequently repaid the full amount owed to DLIH 2016-1. As of
September 30, 2023, there was no amount due to or owed by the Company related to this agreement.

The Company made the following capital contributions to its wholly-owned subsidiary, DL Investment
Holdings 2016-2, LLC (DLIH 2016-2"):

— In June 2023, the Company contributed $100,000 in cash to DLIH 2016-2.
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Note 11:

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

The Company has a reciprocal demand loan agreement with its affiliate, Clear Spring Life and Annuity
Company ("CSLAC"). In June 2023, CSLAC made draws relating to this agreement totaling $115,000,000.
As of September 30, 2023, the Company had a receivable owing from CSLAC in the amount of
$115,000,000.

In August 2023, Clear Spring Health Insurance Company ("CSHIC"), an affiliate, borrowed $20,000,000 from
the Company in the form of a demand promissory note. The full amount of the borrowing was subsequently
repaid by CSHIC in September 2023, and there was no outstanding balance as of September 30, 2023.

In September 2023, the Company purchased securities at fair market value from CSLAC for $89,598,656.

. No significant change

No significant change other than the following:

— Activity related to the reciprocal demand loan agreements with DLIH 2016-1 and CSLAC disclosed in
Note 10A-B.

— Effective June 1, 2023, the Company entered into a management services agreement with DLAC
pursuant to which the Company furnishes personnel and certain investment, actuarial, and
administrative services to DLAC on a cost-reimbursement basis. (Reference: GSA-120)

. No significant change

. None

. No significant change

No significant change

FHLB Agreements

1) The Company is a member of the Federal Home Loan Bank of Indianapolis (the "FHLB"). Through
its membership, the Company utilizes funding agreements issued to the FHLB consistent with its
other investment spread operations and considers these funds policyholder liabilities. From time to
time, the Company also uses FHLB funds for operations; any funds obtained from the FHLB for use
in the Company's general operations are accounted for as borrowed money. The Company has
determined its estimated maximum borrowing capacity with the FHLB as $1,609,003,955 as of
September 30, 2023. The Company calculated this amount in accordance with its current collateral
pledged to the FHLB.

(2) FHLB Capital Stock

a. Aggregate Totals
1 2 3
Total General Separate
243 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 7,500 7,500 —
(c) Activity Stock 71,452,500 71,452,500 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 71,460,000 $ 71,460,000 $ —
(f)  Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 1,609,003,955 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ — $ — $
(b) Membership Stock - Class B 5,000,000 5,000,000
(c) Activity Stock 45,085,000 45,085,000
(d) Excess Stock 1,000 1,000
(e) Aggregate Total (a+b+c+d) $ 50,086,000 $ 50,086,000 $
(f)  Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 1,158,585,456 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)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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 monthsto| 1toLess
Membership Total for Less Than | Less Than Than 3
stock (2+3+4+5+6) | Redemption 6 Months 1 Year Years 3to 5 Years
1. Class A $ —1% —|$ —|$ —|$ —|$ —
2.Class B 7,500 7,500 — — — —
11B(2)b1 Current Year Total (Column1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column1) should equal 11B(2)a1(e) Total (Column 1)
Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Fair Value Carrying Value Ag%r:rgr;g\tlﬁr;l'gmal

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

2. Current Year General Account Total Collateral
Pledged

3. Current Year Separate Accounts Total Collateral
Pledged

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

1,912,782,933  2,085,707,012

1,354,090,814 1,496,903,690

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)

1,588,000,000

1,113,000,000

$ 1,912,782,933 $ 2,085,707,012 $ 1,588,000,000

b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed
Fair Value Carrying Value at Time of Maximum
Collateral

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

$ 1,933,246,332

$2,085,707,012 $ 1,588,000,000

1,933,246,332  2,085,707,012 1,588,000,000

1,354,090,814  1,496,903,690 1,113,000,000

(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Total General Separate Agﬁggﬂg% .
2+3 Account Accounts Elz%stﬁgﬁgd
1. Current Year
(a) Debt $ — 9 — ¢ — XXX
(b) Funding Agreements  1,588,000,000 1,588,000,000 — 1,518,551,374
(c) Other — — — XXX
(d) Aggregate Total
(atb+c) $ 1,588,000,000 $ 1,588,000,000 $ — $1,518,551,374
2. Prior Year-end
(a) Debt $ — 9 — ¢ — XXX
(b) Funding Agreements  1,113,000,000  1,113,000,000 — 1,046,812,350
(c) Other — — — XXX
(d) Aggregate Total
(atb+c) $ 1,113,000,000 $ 1,113,000,000 $ — $1,046,812,350
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

b. Maximum Amount during Reporting Period (Current Year)
1 2 3

Total General Separate

2+3 Account Accounts
1. Debt $ — 3 — 3 _
2. Funding Agreements 1,588,000,000 1,588,000,000 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3) $ 1,588,000,000 $ 1,588,000,000 $ —

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

c. FHLB - Prepayment Obligations

Does the Company have prepayment
obligations under the following

arrangements?
(YES/NO)
1. Debt YES
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

. None
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 13: Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A.-J. No significant change

K. Effective April 28, 2023, June 30, 2023, and September 29, 2023, Group 1001 Finance Company, LLC
("Group 1001 Finance"), a related party, purchased $55,000,000, $50,000,000, and $50,000,000,
respectively, of interests in the Company's surplus notes previously held by Security Benefit Life Insurance
Company. On August 21, 2023, Group 1001 Finance sold $25,000,000 of its previously purchased interests
to various unaffiliated entities. As of September 30, 2023, the interest holders and the outstanding note
balances were as follows:

Item Number 1000
The Lange Dispositive Trust $ 20,712,683

Item Number 1001
Group 1001 Finance, LLC $ 85,500,000

Item Number 1002

Group 1001 Finance, LLC $ 14,500,000
Security Benefit Life Insurance Company 10,087,000
Total $ 24,587,000

Item Number 1003

Security Benefit Life Insurance Company $ 24,612,000
Iltem Number 2000

Group 1001 Finance, LLC $ 52,301,000
Horace Mann Life Insurance Company 9,700,000
Gleaner Life Insurance Society 1,750,000
Puritan Life Insurance Company of America 1,000,000
Physicians Mutual Insurance Company 3,500,000
Investors Heritage Life Insurance Company 5,200,000
Capital Avenue Reinsurance LLC 2,500,000
Reliance Standard Life Insurance Company 250,000
HMO Louisiana Inc. 100,000
Louisiana Health Service & Indemnity Company 500,000
Factory Mutual Insurance Company 500,000

Total $ 77,301,000

Iltem Number 3000

North American Company for Life and Health Insurance $ 50,000,000
Midland National Life Insurance Company 100,000,000

Total $ 150,000,000

ltem Number 4000
Group 1001 Finance, LLC $ 7,500,000

No other significant changes

L.-M. No significant change

Note 14: Liabilities, Contingencies and Assessments

A. Contingent Commitments
On July 13, 2023, the Company’s board of directors approved a capital support commitment to maintain
DLAC’s capital at a minimum of 350% of its Company Action Level Risk-Based Capital Ratio. The
commitment is valid through the filing of DLAC’s December 31, 2027 statutory financial statements.

B. No significant change

C.-D. None

E.-F. No significant change

Note 15: Leases
A. No significant change

B. None
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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. Transfer and Servicing of Financial Assets
(1)  No significant change
(2-4) None
(5)  No significant change
(6) None
(7)  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, 2023:

Description for each class of asset or
liability (Level 1) (Level 2) (Level 3) NAV Total

a. Assets at fair value

Preferred stock
Industrial and miscellaneous -

unaffiliated $ — $ 41,240,939 $ — 8 — $ 41,240,939
Paygnt, Subsidiaries and
Affiliates — 237,265,770 — — 237,265,770

Common stock (b)
Industrial and miscellaneous -

unaffiliated 15,804,604 1,000,000 10,365,577 — 27,170,181
Bonds - Unaffiliated

Hybrid securities — 2,698,479 — — 2,698,479

Industrial and miscellaneous — 3,919,671 8,454,588 — 12,374,259

Other Invested Assets

Industrial and miscellaneous -

unaffiliated — 14,356,928 27,863,355 — 42,220,283
Derivative Assets

Interest Rate contracts 814,689,095 — — — 814,689,095

Equity contracts 3,729,800 — — — 3,729,800

FX contracts — — 2,123,015 — 2,123,015
Separate Accounts assets (a) 10,691,774,929  4,543,138,154 298,993,521 124,884,464 15,658,791,068
Total assets at fair value $11,525,998,428 $ 4,843,619,941 $347,800,056 $ 124,884,464 $ 16,842,302,889

b. Liabilities at fair value
Derivative Liabilities

Interest Rate contracts $ 681,665986 $ — 3 — 3 — $ 681,665,986
Equity contracts 810 — — — 810
FX contracts — — 133,900 — 133,900
Total liabilities at fair value $ 681,666,796 $ — $ 133,900 $ — § 681,800,696

(a) Separate account invested assets are typically carried at fair value. In instances where
market risk is guaranteed by the Company, the bonds and preferred stocks are carried at
amortized cost based on their respective NAIC rating. Separate account assets exclude
$1,478,523,844 of investment income and receivables due at September 30, 2023.
Separate account liabilities include derivative liabilities carried at fair value.
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)

NOTES TO THE FINANCIAL STATEMENTS

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

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

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

Balance as of ~ Transfers ~ Outof Level includedin included in Balance as of
7/1/2023 Into Level 3 3 Net Income Surplus Purchases  Issuances Sales Settlements 9/30/2023
. Assets:
Common stock -
Unaffiliated $ 22,993,246 $ — $(12,530,870) $§ 178,518 $ (14,619) $ — 3 — $ (260,698) $ — 3 10,365,577
Bonds - Industrial and
miscellaneous -
Unaffiliated 11,702,645 — — (174,172) (70,444) — — (3,003,441) — 8,454,588
Other Invested Assets 27,603,210 113,563 — — 146,582 — — — — 27,863,355
Derivatives - FX
contracts 265,508 — — 1,739,902 1,857,507 — — —  (1,739,902) 2,123,015
Separate Accounts
assets 282,812,056 61,766 (4,033,891) 8,730 5,185,169 47,628,470 —  (32,667,337) (1,442) 298,993,521
Total Assets $345,376,665 $ 175,329 $(16,564,761) $ 1,752,978 $ 7,104,195 $47,628,470 $ — $(35,931,476) $ (1,741,344) $ 347,800,056
. Liabilities:
Derivatives - FX
Contracts $ 529,174 § — 3 — $ 1,580,035 $ (395274) $ — $ — $ — $(1,580,035) $ 133,900
Total Liabilities $ 529,174 $ — 3 — $ 1,580,035 $ (395,274) $ — $ — $ — $(1,580,035) $ 133,900

@)

(4)

®)

The Company's policy is to recognize transfers between levels of the fair value hierarchy at the end
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 2023.

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

B. Presentation of Fair Value Information

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

Note 20.
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Note 22:

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Aggregate Fair Value of all Financial Instruments
The following table presents the carrying amounts and estimated fair values of the Company’s financial
instruments as of September 30, 2023:

Not
Practicable
Type of Financial Aggregate Fair (Carrying
Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) NAV Value)

Assets:
Cash, cash
equivalents and short-
term investments $ 3,521,558,662 $ 3,523,290,975 $ 1,232,485,640 $2,289,073,022 $ — 3 — 3 —
Bonds 14,556,356,237  16,006,283,480 1,498,984 14,359,510,012 195,347,241 — —
Preferred stocks 1,085,497,845 1,165,727,921 — 1,085,497,845 — — —
Common stocks (a) 158,201,759 158,201,759 15,804,603 117,393,802 25,003,354 — —
Mortgages 1,489,112,558 1,604,061,791 — 1,489,112,558 — — —
Derivatives — swaps
and forwards 834,913,953 822,455,492 832,790,938 — 2,123,015 — —
Derivatives - futures 6,351,470 6,351,470 6,351,470 — — — —
Contract loans 323,036,160 347,178,711 — — 323,036,160 — —
Other invested assets
(a) 813,911,218 842,325,095 — 766,383,644 47,527,574 — —
Separate Account
assets 15,886,661,846  15,921,812,319  10,689,589,197 4,773,194,078 298,994,107 124,884,464 —
Liabilities:

Contract holder
deposit funds and
other policyholder

liabilities $ 1,937,551,280 $ 2,026,535,137 $ — 3 — $ 1,937,551,280 $ — $
Derivatives — swaps

and forwards 682,946,119 686,609,991 682,812,219 — 133,900 —
Derivatives- Futures 232,837 232,837 232,837 — — —
Separate Account

liabilities 328,610,214 328,610,214 — — 328,610,214 —

(@) The common stock and other invested assets lines in the above fair value table exclude
equity method investments with carrying values of $32,859,794 and $725,802,057 as of
September 30, 2023, respectively.

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

Separate accounts include assets with a fair value of $124,884,464 at September 30, 2023 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, 2023, there were no unfunded commitments. The investments
have liquidity restrictions consisting of notice periods (typically 60 days), redemption schedules (typically
quarterly), and hold backs (typically 3% of the investment is held back until the next annual audit is
completed). The redemption period may be extended if there is a delay in liquidating underlying holdings
within an investment. The investments are within the policyholders' separate accounts so any fluctuation in
NAV will result in a corresponding change in the policyholder reserve liability and therefore will have no
impact on income.

Other Items

A.-B. None

No significant change other than the following:

As of September 30, 2023, the Company had $798,872 of net negative (disallowed) interest maintenance
reserve ("IMR"), all of which was related to the non-insulated separate accounts and was reported as an
asset within the Company's non-insulated separate accounts. 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 $2,217,172,697. The
admitted net negative (disallowed) IMR represented 0.04% of adjusted capital and surplus.

Fixed income investments generating IMR losses comply with the Company's documented investment and
liability management policies. IMR losses for fixed income related derivatives are accounted for in
accordance with prudent and documented risk management procedures, in accordance with the Company's
derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were
reversed to IMR and amortized in lieu of being recognized as realized gains upon derivative termination.
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 14, 2023 for the Quarterly Statement dated
September 30, 2023. There have been 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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STATEMENT AS OF SEPTEMBER 30, 2023 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, 2022, was $83,913. As
of September 30, 2023, $102,711 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 $9,607 as of September 30, 2023, as a result of re-estimation of unpaid claims. Therefore,
there has been $28,405 of unfavorable development on prior years during 2023. Original estimates are
increased or decreased as additional information becomes known regarding claim development
experience. The Company incurred claims adjustment expenses of $0 and $80,449 for the nine months
ended September 30, 2023 and for the year ended December 31, 2022, respectively.

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables

A

B.

No significant change

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

B.

No significant change

None

C.-D. No significant change

Premiums and Annuity Considerations Deferred and Uncollected

None
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STATEMENT AS OF SEPTEMBER 30, 2023 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, 2023 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? ........c ittt bbbttt a et eae e e h e e eh e e e b e e b e e bt e bt e a bt e abeeabeeaeesheeeheeebeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIEY ..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 F= (=N el i =g Lo L USSP

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
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

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

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

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? .............cccccooiiiiiiiiiiiiciis

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

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

12/31/2019

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

06/14/2021

By what department or departments?
Delaware DepartmeEnt Of INSUFANCE ..ottt ettt a e ea e e e st e et e e et e st e s aeeas e ea e e ea e e ea e e ea e e es e e st e aseeaeeeas e emseeaeeemeeeneeeneeseenseenseenneennean

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[ 1 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. ....ccoooeicccieieieiceeereiceeae Waltham, MA .o ....NO.....]....NO.....|....NO.....|... YES....
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9.2
9.21

9.3
9.31
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12.

13.
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14.22
14.23
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14.25
14.26
14.27
14.28
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15.2

16.

STATEMENT AS OF SEPTEMBER 30, 2023 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? .............ccccooiiiiiiiiiie,

(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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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? ..........ooiiiiiii 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? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie 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 ]

Amount of real estate and mortgages held in short-term investments: ...................... . ....57,502,795
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 $.. ....343,021,000
Preferred Stock 243,199,365 5. ...237,265,770
Common Stock . 169,831,135 $. 32,859,794
Short-Term Investments ...... .536,029,900 $. .445,332,500
Mortgage Loans on Real Estate $.
All Other .368,882,677 3. .511,387,279
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ..1,660,964,077 .. ...1,569,866,343
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiieiieeee e e D ettt B e
Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cciiiiiiiiiiieeeeee e 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. ..........ccccooceeieiieniiennene
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. ........ccooiiiiiiiii e $
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 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 ...........ccccooooimieioieieiciccccee 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? ............cccccceoeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

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

Sun Life Institutional Investments (U.S.), LLC
Guggenheim Partners Investment Management, LLC
Milliman Financial Risk 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 assets?..... 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?...........covvereceieninnnsecene 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
109684 Sun Life Institutional Investments (U.S.), LLC 5493001YLOMBHWNPENSS ........ NO....
Guggenheim Partners Investment Management, LLC 549300XWQLVNUK615E79 ........

Milliman Financial Risk Management, LLC ... |5493002HGSTETA94T224 .. ...

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? ...
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? ............ceeuruiiiiiiirieietetete ettt ettt e ettt e s e se et st et eseseseseesssesesesenenene 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? ... 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? ............cccccoeiiiiiine Yes[ 1 No[X]
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ..enveveeievenieeesieieieeeseetese et ete et ese st ese st esese et e s e s ese s ese s es e s esessesessesesseses e s es e s es e s esessesenseses s s ese s ess s ese s enensesenseseneeseneas B
1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieietetet ettt ettt et e e ettt et et a st et e s et et e b e b et e se st s ss et e s e b et esessas et sses et e b et et esnss s ssesasesesesesnrnanas B 166,374,790
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieiee ettt ettt ettt et s e e e st et et et es e se e s e s et e s et e s et e ss s et et et et et et esesess s st esesesesesesnssasasasasesesesn T 1,428,717,754
1.14 Total Mortgages iN GOOA STANAING ..........covovevererieeieecieietet ettt ettt s s s s s sttt es et eseseas s s s seseseseasssasnsesesenas $ 1,595,092,544

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B
1.32 Residential Mortgages ...1,137,025
1.33 COMMETCIAI IMOTIGAGES ..........cvcvveveeieieeeeeeie ettt et ettt tetese e et s s et et et es s st s esss e s et e s eseseasssessses e s e s et esssnssesssesesesesesessasessseseseseseses Denesencaeasasaseseeeseneseneeaeeneeas 1,832,222
1.34 Total Mortgages with Interest Overdue more than Thre€ MONLNS ............ccoccueueiereececeeeeeeee et eeesae e esenesaeae s s enesaeaenas $ 8,969,247
1.4 Long-Term Mortgage Loans in Process of Foreclosure
147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 1,604,061,791
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $
Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas 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 .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.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 FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses 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.ovvicuceeeeeeeeeceee ettt es e ae e s s s s e sesensananeesnas Yes [ ] No [ I NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] 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, 2023 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, 2023 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. AlabamMa ..o AL el [ 64,878 | 38,212,326 |...ooveeeciiiies e [ 38,277,204 |
2. AIBSKA et AK e b 1,722 4,020,174 [ooecciies o o 4,021,8%
3. Arizona ..... . AZ ..50,359,435 |. .50,567,108 |..
4. Arkansas .. .. AR ..22,215,415 |. ....22,215,957 |..
5. California .. CA 261,815,203 |. .. 264,630,014 |..
6. Colorado ...... .. CO ..21,888,857 |. 21,947,117 ..
7. Connecticut .. . CT 126,320,123 |. .. 127,777,386 |..
8. Delaware ............. .. DE ..29,550,407 |. ....28,973,439 |..
9. District of Columbia . . DC e 1,285,812 [ e o 1,248,008 |..
10.  Florida .. .. FL 428,612,493 |. .. 429,311,218 |..
11.  Georgia .. GA ..56,360,159 |. ....56,534,525 |..
12.  Hawaii .. . HI ..36,064,491 |. .36,308,895 |..
13.  Idaho .... . ID ..12,677,686 |. .12,789,549 |..
14.  lllinois ... L 73,425,571 .74,139,426 |..
15.  Indiana . . IN 54,088,525 .54,232,682 |..
16. lowa ..... LA 33,055,386 .33,093,867 |..
17. Kansas . .. KS . .. 14,809,918 |. . 14,891,717 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY oo b i 28,377 o 48,794,555 |...oiiiies e [ 48,817,932
19, LOUISIANG ...ouvviiiiiricie et LA b . 46,762 . 72,300,737 | v [ 72,347,499
20. Maine ....... ..12,675,253 |. .12,690,554 |..
21.  Maryland . ..64,083,799 |. ....64,291,115 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA oL fe.485,596 |......... 126,235,012 126,720,608
23, MIChigan ..o ML e b [ 975,347 |, 141,348,080 |...oovoveeeiiiieiies [ [ 142,323,427
24. Minnesota . .. MN ..43,334,757 |. ....45,894,523 |..
25.  Mississippi .. Ms . ..23,883,541 |. .23,888,129 |..
26, MISSOU w..ueeiiiieiiieieeeeie s MO oo b [ 46,131 [ 80,934,577 80,980,708
27, MONANG ..ot MT e b 05,936 [ 2,877,224 |...cooccccees v [ 2,883,160
28. Nebraska .. .. NE .. 11,168,679 |. 11,178,202 |..
29. Nevada......... NV . . 17,297,119 |. .17,402,769 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe. 20,905 .o 45,928,669 45,949,574
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e 190,979 |, 175,122, 111 [ o o 175,313,090
32.  New Mexico . NM ... 4,562,080 .. 4,618,530 |..
33, NeW YOrK .cooeevereeeeeeieeseeseeneeeneeeneneneeees NY e Nec 05,666 oo 1,527,002 [ooeecces .. 1,532,668 |..
34. North Carolina .. .. 240,899,322 |..
35.  North Dakota .. 5,243,252 |..
36.  ONiO coveeeeee . .. 120,263,950 |..
37.  Oklahoma . .. 12,144,606 |. .... 12,150,610 |..
38.  Oregon ......... . ..37,053,150 |. ....37,101,512 |..
39. Pennsylvania ... ..orn. 209,130,795 |. .. 209,399,337 |..
40. Rhode Island .... ..16,107,719 |. .... 16,109,874 |..
41.  South Carolina . ..86,905,211 |. .86,966, 111 |..
42, South Dakota ... . ..11,099,172 |. ... 11,153,110 |..
43. Tennessee ... ........ 166,842,714 |. 167,077,232
44, Texas ....... ... 114,508,773 |. .. 115,717,013 |.
45, Utah ..... ..15,780,723 |. ....15,871,080 |..
46. Vermont . ....8,279,992 |. .. 8,280,177 |..
47, Virginia coeeeeeeeeeeeeeeeeeeeeesesesesesseenenenene. VA e L . 708,039 | 95,729,380 [...cocveeeeeen 2,780 [ o 96,440,199 ..o
48, Washington .........cccceeeveveveeeeecicnenennneeees. WA | L 420,170 | 42,243,280 |- e [ 42,663,450
49.  West Virginia ..20,580,027 |. .20,580,878 |..
50. Wisconsin .... ..71,783,277 |. .72,034,047 |..
51, WYOMING eveeeeeeeeeeneneeeeeeeeeeseseneneneeeenenes. WY o L o 1,488 | 3,382,971 [ o o 3,384,424
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP [ N e [
57. Canada .......ccccoeeevuveennnns .. CAN S N
58.  Aggregate Other Aliens . oT ...1,936 |.... ...165,563 |.
59.  Subtotal .....ccocoveeiiiiiiiiiiiiiiiiiiiiiee e XK e 14,890,198 |..... 3,414,424,554
90. Reporting entity contributions for employee benefits
Plans. ... XXX e e f L [ [
91.  Dividends or refunds applied to purchase paid-up
additions and annuities. ... foed XXX i [ e e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeueeeeeeeeinneees foees XXX eciii oo 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.......[oooeriniiiniis i
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas 3,414,424 ,554
96. Plus Reinsurance Assumed.............ooccoeeeeiiiiiinnnes e XXX i i ..
97  Totals (All Business).... ... 14,890,198 |..... 3,414,424 554 | 19,432 | [ 3,429,334,179 |..
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 56,577,823 |....... 217,393,518 273,971,341
99. Totals (All Business) less Reinsurance Ceded (41,687,630)]  3,197,031,036 19,432 3, 155,362,838 475,028,290
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 1,936 |. ..157,499 |..
58002. ...ocooiciiiiiiieeins
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccoceevevviviiiiniiinnniecienesneees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 1,936 155,563 157,499
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevevieviiiiniiininiieeee e XXX foreei e e e 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...............ccceene
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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Group 1001
Group No. 4794

September 30, 2023

Group 1001, Inc.*

100%

v

100%

See Page 9

Group 1001 Capital, LLC

v

Group 1001 Insurance
Holdings, LLC

100%

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

DLIC Holdings, LLC

CSLIC Holdings, LLC

Group 1001 Distribution

Group 1001 Services, Inc.

R.V.l. Manager, LLC

Group One Thousand One

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

membership interests in G1001.

Holdings, LLC Advisory Services, LLC
100% 100% 100% 100% 100%
See page 2 See Page 6 See page 7 See page 8 See page 10




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

Group 1001
Group No. 4794
September 30, 2023 DLIC Holdings, LLC**

100%

Lcl

100%

¥

DLIC Sub-Holdings, LLC

100%

|

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

Delaware Life Reinsurance

(Barbados) Corp.
Insurer - Barbados

100% 100%
) 4 ) 4
See page 3 See Page 5

Clear Spring Health Holdings, LLC

**Formerly known as Group One Thousand One, LLC

Delaware Life Marketing, LLC

A

Armstrong STF IV, LLC
Wright STF Ill, LLC

Delaware Life (Bermuda) Holdings, Inc.

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

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

Dolomites Range Capital, LLC
Dovemont Capital, LLC
Drawford Holdings, LLC
Duststorm Road Capital, LLC
Dyewood Forest Capital, LLC
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Group 1001
Group No. 4794
September 30, 2023

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

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

100%

4

h 4

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

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

Delaware Life Reinsurance (U.S.)
Corp. Clarendon Insurance Agency,
Captive - OK 100% Inc.
NAIC No. 16097
FEIN No: 81-4775554

Ellendale Insurance Agency, LLC

Y

Delaware Life 1099 Reporting Company, LLC
DLIC Real Estate, LLC

DL Investment Holdings 2016-1, LLC

DL Investment Holdings 2016-2, LLC

DL Private Placement Investment Company |, LLC
DL Service Holdings, LLC

IDF IX, LLC

McMillan Street, LLC

NCS Franklin Park, LLC

Clear Spring PC Holdings, LLC

100% 100%
Y +
EDIA Funding |, LLC
See Page 4

EDIA Funding Ill, LLC

EDIA Funding IV, LLC

EDL Holdings, LLC
ELND Collateral Company I, LLC
EDIA Funding Il, LLC

EDL Holdings Il, LLC

ELND Collateral Company Parent, LLC
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

Group 1001
Group No. 4794
September 30, 2023

Clear Spring PC Holdings, LLC

|
100%
¥

Clear Spring PC
Acquisition Corp.

I
100%
+
Clear Spring Property and
Casualty Company
Insurer - TX
NAIC No. 15563
FEIN No. 43-1436329

100%
A4

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

100%
+
h 4 h 4
Clear Spring National Clear Spring American
Insurance Company Insurance Company
Insurer - TX Insurer - TX
NAIC No. 12274 NAIC No. 11219
FEIN No. 51-0525163 FEIN No. 23-3005758




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

Group 1001
Group No. 4794
September 30, 2023

Clear Spring Health Holdings, LLC

yecl

100%
100%
A 4 A 4 ~ A 4 A 4 A 4 y
Clear Spring Health . K
of lllinois, Inc AR AL Clear Spring Health (CO), Inc. Clear Spring Health Clear Spring Health (VA), Inc. .
, Inc. Eon Health Plan. LLC Community Care, Inc. HMO - CO Insurance Company HMO - VA Clear Spring Health
HMO - IL ! HMO - IL Insurer - AZ Management Services, LLC

NAIC No. 16278
FEIN No. 82-2868818

NAIC No. 15209
FEIN No. 46-2777821

NAIC No. 16536
FEIN No. 38-4106522

NAIC No. 78301
FEIN No. 86-0201136

NAIC No. 16534
FEIN No. 61-1919127

100%

4

1

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

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

Clear Spring Health
Administrative Services, LLC

Advisor Advantage
Marketing, LLC

Clear Spring Health
Advisory Services, LLC

Healthcare Distribution
Partners, LLC
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Group 1001
Group No. 4794
September 30, 2023

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

CSLIC Holdings, LLC

Y

100%:
e 100%
Clear Spring Life
and Annuity Company
Insurer - DE 1
NAIC No. 83607
FEIN No. 43-1380564
STFP Aggregator |, LLC
| STFP Aggregator Il, LLC
100% STFP Aggregator lll, LLC
Y Y 100%

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

Elsmere Insurance Agency, LLC

Saganaw Insurance Agency, LLC

100%
A4

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

ELSL Funding VI, LLC

ELSL Funding VII, LLC
Elsmere Renewable Energy, LLC

100%

¥

Saganaw Receivables, LLC

CL Investment Holdings 2022-1, LLC
GLAC GBM Investco, LLC

CSLAC Investment Holdings, LLC
CSLAC Investment Holdings Il, LLC
CSLAC Investment Holdings, IlI, LLC
CSLAC Real Estate, LLC

Clear Spring Life 1099 Reporting Company, LLC
IDF I, LLC

IDF 1I, LLC

Paragon GBM Investco, LLC
Renewable Energy Investors, LLC
Retail Investors Ill, LLC***

***Owns a portfolio of 37 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.

Clear Spring Life Marketing, LLC

I
100%
4

Cannonville Funding, LLC
Gallahan Funding, LLC
Geiger Funding, LLC
GLMF1, LLC

Grayson Road Capital, LLC
Grovewood Funding, LLC

GL Acquisition

Defeasance Co, LLC
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Group 1001
Group No. 4794
September 30, 2023

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

Group 1001 Distribution
Holdings, LLC

100%

Gainbridge Insurance
Agency, LLC

100%

¥

Group 1001 Insurance
Marketing, LLC

Gainbridge Loyalty Services, LLC

Gainbridge Risk Solutions, LLC

Y

Y

Gainbridge P&C Services, LLC

Vesper Risk, LLC
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Group 1001
Group No. 4794
September 30, 2023

10i

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

Group 1001 Services, Inc.

100%

Group 1001 IP
Holdings, LLC

G1001 Innovations Group, LLC

G1001 Advisory
Resources, LLC

Group 1001 IP Properties, LLC

Group 1001 IP Lab, LLC

T
100%
v

Group 1001 IP
Development, LLC

Group 1001 IP Solutions, LLC

—90%p

AxiaTP Holdings, LLC

PSA Realty Company

100%

1

Group 1001 Portfolio Services,
LLC

Group 1001 Resources, LLC

Group 1001 Indiana
Holdings, LLC

—100%>

Axia Technology Partners, LLC

—100%—P,

DG Telecom, LLC
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

Group 1001
Group No. 4794
September 30, 2023

82.76%

Group 1001 Capital, LLC

100%

Y

Evolution of Sports, Inc.

Group 1001 Finance
Company, LLC

Y

Y

Group 1001 Investment
Holdings, LLC

Group 1001 Equity
Holdings, LLC
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Group 1001
Group No. 4794
September 30, 2023

R.V.l. Manager, LLC

|
100%

-

R.V.I1. Holdings, LLC

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

R.V.I. Acquisition Holdings, LLC

169 Lackawanna Avenue, LLC

F——100%—
|
100%
L 4
R.V.l. Guaranty Co., Ltd
4—85.38%—— Insurer - Bermuda
|
100%
+
R.V.l. America Corporation
_—
100%

v

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

100%

+

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, 2023 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 ... NO..
..... DLHPI| Equity Participation Company, LLC .... |.. . [Mark R. Walter ... .. | Qunership.. .100.000 ... . Walter ....No..
..... TWG Global Holdings, LLC ... .. |Delaware Life Partners, LLC . . |Other.... . Walter ....NO..
..... TWG Global Holdings, LLC .. [DLICM, LLC ... weeeeer. |Ownership.. 72.920 . Walter ....No..
..... 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. ... ..| WG Financial Holdings, LLC . . [Ownership.. ..}..91.890 ....|Mark R. Walter ....No..
..... Group 1001 Capital, LLC .... .. |Group 1001, Inc. ...ccceennnn . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
..... Group 1001 Finance Company, LLC ... .. |Group 1001 Capital, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
..... 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 ....No..
.............. Evolution of Sports, Inc. ........ . |Group 1001 Capital, LLC Ownership.. ..82.760 ....|Mark R. Walter ....N0..
| Group 1001 cooeieiiiiiiiii Group 1001 Insurance Holdings, LLC e | Group 1001, Inc. ..eceeennnnn 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
479 ...|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 ....No..
4794 ...|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 ....No..
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 ....No..
4794 ...|Group . Vesper Risk, LLC ....cceennnnn .. |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 ....No..
4794 ...|Group U G1001 Innovation Group, LLC .. . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group ... |84-3501155 .. G1001 Advisory Resources, LLC . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
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 ....No..
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 ....No..
479 ...|Group Group 1001 IP Properties, LLC .. |Group 1001 IP Holdings, LLC . . | Ownership.. ..}.100.000 ...[Mark R. Walter ... NO..
. 4794 ...|Group Group 1001 IP Lab, LLC ......... . |Group 1001 IP Holdings, LLC . . [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
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
479 ...|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
479 ...|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..
479 ...|Group DLIC Holdings, LLC Group 1001 Insurance Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group Armstrong STF IV, LLC .... DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group Wright STF 111, LLC . .|DLIC Holdings, LLC . Ounership.. ..}.100.000 ...[Mark R. Walter ..NO..
. 4794 ...|Group Delaware Life (Bermuda) Holdings, Inc. ....... DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ...No
4794 ...|Group Delaware Life Marketing, LLC .... DLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ... No
. 4794 ...|Group Daltonville Capital, LLC ... . |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group Danetown Funding, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... .. No
. 4794 ...|Group Dansbury Capital, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group Delta Lane Funding, LLC .. . |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group Dixon Canyon Capital, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...[Mark R. Walter ... ... No.
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2023 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 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e DLMF1, LLC Delaware Life Marketing, LLC ... . | Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...1Group 10071 ... | e Dolomites Range Capital, LLC . .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e Dovemont Capital, LLC .... .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 10071 ..o | e Drawford Holdings, LLC ... .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e Duststorm Road Capital, LLC .. .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 1001 ..o | e Dyewood Forest Capital, LLC . .. |Delaware Life Marketing, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 00000 ... DLIC Sub-Holdings, LLC U P . |DLIC Holdings, LLC ........ . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 10071 ..o | e 00000 ....|98-0608562 .. Delaware Life Reinsurance (Barbados) Corp. . DLIC Sub-Holdings, LLC .. . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiieiiiieeeeeievieeiiiiens | e 79065 ....|04-2461439 .. Delaware Life Insurance Company ... DLIC Sub-Holdings, LLC ..... . [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...]Group 10071 ....oeeen | e 15690 .... [47-2139462 .. DL Reinsurance Company ............... Delaware Life Insurance Company . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 16097 ....|81-4775554 .. Delaware Life Reinsurance (U.S.) Corp. . Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 10071 ..o | e 17466 ....[92-1177640 .. Delaware Life and Annuity Company .............. . .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ... ... No
DL Private Placement Investment Company I,
4794 ...1Group 10071 ....oeeeeieiininn | e 00000 oo | e | e | e [ e [ LLC e Delaware Life Insurance Company .............. Ownership .100.000 ...|Mark R. Walter
. 4794 ...|Group B ....|04-2476246 .. Clarendon Insurance Agency, Inc. ............... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ..o | e - Delaware Life 1099 Reporting Company, LLC ... |.. Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group DLIC Real Estate, LLC ...covvvvveeveeieiiiieeeeenens .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
479 ...|Group DL Investment Holdings 2016-1, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group DL Investment Holdings 2016-2, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group DL Service Holdings, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group IDF IX, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group McMillan Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group T U NCS Franklin Park, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group B ....|81-2573791 .. Ellendale Insurance Agency, LLC ... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group EDIA Funding |, LLC Ellendale Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group EDIA Funding 111, LLC .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group EDIA Funding IV, LLC .. .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group EDL Holdings, LLC .... Ellendale Insurance Agency, LLC Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group EDIA Funding |1, LLC .. ..|EDL Holdings, LLC . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group ELND Col lateral Company Il, LLC .|EDL Holdings, LLC . | Ownership .100.000 ...|Mark R. Walter ...
. 4794 ...|Group EDL Holdings |1, LLC Ellendale Insurance Agency, LLC Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 1001 ..o | e 00000 ....| .. ELND Collateral Company Parent, LLC .... .|Ellendale Insurance Agency, LLC . | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 00000 ....|81-3986786 .. Clear Spring PC Holdings, LLC .|Delaware Life Insurance Company Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 1001 ..o | e 00000 ....|81-4004263 .. Clear Spring PC Acquisition Corp. ... Clear Spring PC Holdings, LLC ..... .. | Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 15563 .... [43-1436329 .. Clear Spring Property and Casualty Company . Clear Spring PC Acquisition Corp. .. | Ownership.. .100.000 ...|Mark R. Walter
Clear Spring Property and Casualty Compan:
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 11703 .... [24-0637535 .. Clear Spring Casualty Insurance Company ..... . Ownership .100.000 ...|Mark R. Walter ...
4794 ...]Group 10071 ....oeeen | e 11219 ....[23-3005758 .. Clear Spring American Insurance Company ..... .|Clear Spring Casualty Insurance Company .. |Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 12274 ....|51-0525163 .. Clear Spring National Insurance Company ..... Clear Spring Casualty Insurance Company .. |Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 1001 ...oovvveeireiieeerieeeeeees [ 00000 ... |82-1780067 .. Clear Spring Health Holdings, LLC .............. . DLIC Sub-Holdings, LLC ..oevvvveriierieene Ounership .100.000 ...|Mark R. Walter ...
Clear Spring Health Administrative Services,
4794 ...|Group 1001 ...oovvveeireiieeerieeeeeees [ 00000 ... |82-1780353 .. LLC e . Clear Spring Health Holdings, LLC ... Ounership .100.000 ...|Mark R. Walter ... ....No
L4794 .| Group 1007 Loevveiiiiiiiiiiiviieeeieeeeniiiinns | e 00000 Advisor Advantage Marketing, LLC .. .. |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...]Group 10071 ....oeeen | e 00000 ... Clear Spring Health Advisory Services, LLC . .. |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loevveiiiiiiiiiiiviieeeieeeeniiiinns | e 16536 .... [38-4106522 .. Clear Spring Health (C0), Inc. . ..|Clear Spring Health Holdings, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...|Group 1001 ...oovvvieiriieeeeereeeeeees [ 16534 ....|61-1919127 .. Clear Spring Health (VA), Inc. .... .. |Clear Spring Health Holdings, LLC . | Ownership.. ..}.100.000 ...[Mark R. Walter ... N0..
L4794 .| Group 1007 Leevveieiiiiiiiiieeieeeeeeeeeiiiinns | e 15209 .... [46-2777821 .. Clear Spring Health Community Care, Inc. .. |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 1001 ... | e 78301 ....|86-0201136 .. Clear Spring Health Insurance Company ........ .| Clear Spring Health Holdings, LLC ... Ownership .100.000 ...[Mark R. Walter ... ... No.




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

cel

..|Group

..|Group e [

..|Group

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 1001 cooeieiiiiiiiii 16278 ... [82-2868818 .. | ....eevvvvvene | eevrrrriiiiiiinn | i Clear Spring Health of Illinois, Inc. ........ PR | SO D OTH....... Clear Spring Health Holdings, LLC ........... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... |Mark R. Walter ........ccccoeeeviiiinnnnnnns ....N0...... UV T
Clear Spring Health Management Services, LLC
..|Group B 00000 ....|82-1780353 .. Clear Spring Health Holdings, LLC ... Ownership .100.000 ...|Mark R. Walter ...
| Group 1001 .ooeeiiiii 00000 ....| weeeeeeeennnnns Eon Health Plan, LLC .. . |Clear Spring Health Holdings, LLC . [Ownership.. .100.000 ...|Mark R. Walter

B 16005 ....|47-5681517 .. .100.000 ... [Mark R. Walter ...

..|Group . Clear Spring Health (GA), Inc. .... Eon Health Plan, LLC . | Ownership

..| Group N 15988 ....|81-1230796 .. Clear Spring Health (SC), Inc. ........... Eon Health Plan, LLC . | Ownership .100.000 ...|Mark R. Walter ...
..|Group Healthcare Distribution Partners, LLC . - . |Clear Spring Health Holdings, LLC .. [Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group CSLIC Holdings, LLC ...eeueeeiiiiiiie . Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ...
..|Group STFP Aggregator |, LLC CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
..|Group STFP Aggregator II, LLC .. .| CSLIC Holdings, . [Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group STFP Aggregator |11, LLC ... CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
..|Group GL Acquisition Defeasance Co, LLC .... CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
..|Group Clear Spring Life Marketing, LLC .. . |CSLIC Holdings, . [ Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Cannonvil le Funding, LLC Clear Spring Life Marketing, LLC .... Ownership .100.000 ...|Mark R. Walter ...
..|Group Gallahan Funding, LLC Clear Spring Life Marketing, LLC ............ Ownership .100.000 ...|Mark R. Walter ...
..|Group Geiger Funding, LLC . ..|Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group GLMF1, LLC . .. |Clear Spring Life Marketing, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Grayson Road Capital, .|Clear Spring Life Marketing, LLC . Ownership.. .100.000 ...|Mark R. Walter

.4.100.000 ... [Mark R. Walter
..}.100.000 ...|Mark R. Walter
.4.100.000 ... [Mark R. Walter
..}.100.000 ...|Mark R. Walter

.100.000 ... |Mark R. Walter

.. |Clear Spring Life Marketing, LLC . . | Ownership..
..|CSLIC Holdings, LLC ... .. [Ownership..
..|Clear Spring Life and Annuity Company ..... Ownership..
.|Clear Spring Life and Annuity Company Ownership..

..|Group e [
. BTSRRI BRI 83607 .... [43-1380564 ..
.| Group e [ e ... | 47-3023521 ..

Grovewood Funding, LLC .........

Clear Spring Life and Annuity Company .
Gainbridge Life Insurance Company
Saganaw Insurance Agency, LLC

..|Group Saganaw Receivables, LLC ... .. | Saganaw Insurance Agency, LLC ..... Ownership.. .

..|Group Elsmere Insurance Agency, LLC .|Clear Spring Life and Annuity Company Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Funding 2015-1, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Funding 2015-2, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Funding 2015-3, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Funding 2015-4, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Funding 2016-1, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Funding 2016-2, LLC . . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Parent 2015-3, LLC .. . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Efland Parent 2016-1, LLC .. . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group ELSL Funding V, LLC .... . |Elsmere Insurance Agency, Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group ELSL Funding, VI, LLC Elsmere Insurance Agency, Ownership .100.000 ...|Mark R. Walter ...
..|Group ELSL Funding VII, LLC Elsmere Insurance Agency, Ownership .100.000 ...|Mark R. Walter ...
..|Group Elsmere Renewable Energy, LLC . |Elsmere Insurance Agency, .. | Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group CL Investment Holdings 2022-1, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
..|Group GLAC GBM Investco, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
..|Group CSLAC Investment Holdings, LLC . .|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group CSLAC Investment Holdings |1, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
..|Group CSLAC Investment Holdings I11, LLC .. Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
..|Group CSLAC Real Estate, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...

Clear Spring Life 1099 Reporting Company,

..|Group LLC ettt LDE] s NIA....... Clear Spring Life and Annuity Company ..... OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mark R. Walter
..|Group IDF I, LLC .... LDE ] NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...

..|Group IDF I, LLC .. ..|Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Paragon GBM Investco, LLC DBl NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...
..|Group Renewable Energy Investors, LLC ... LDE] s NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ...

Retail Investors I1l, LLC LDE.... .. NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...[Mark R. Walter ...




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€cl

13 14 15
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Group FD Orange Beach 859, LLC ... Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ....No
..|Group NE Lewiston 820, LLC .. .. |Retail Investors I, LLC . Ownership.. ..1.100.000 ... Walter ....NO..
..|Group Gl Phoenix 799, LLC .... .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..|Group NC Lincolnshire 624, LLC .. |Retail Investors I, LLC . Ownership.. ..1.100.000 ... Walter ....NO..
..|Group NC Little Rock 642, LLC . .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..| Group NC Naperville 623, LLC ... .. |Retail Investors |11, LLC . Ounership.. ..}.100.000 ... Walter ... NO..
..|Group SE Sacramento 1224, LLC . .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..|Group SE Union City 1247, LLC . .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....N0..
..|Group TLEXP Ellisville 926, LLC .. .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..|Group TLEXP Kansas City 1250, LLC .. .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....N0..
..|Group TLEXP Over land Park 978, LLC . .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..| Group TLEXP St. Peters 899, LLC .. .. |Retail Investors |11, LLC . Ounership.. ..}.100.000 ... Walter ... NO..
..|Group TLEXP St. Peters 1200, LLC .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..|Group GM Lansing 824, LLC . .. |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....N0..
..|Group JL Appleton 980, LLC .. . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ....No..
..| Group JL Bentonville 1412, LLC ... Retail Investors I11, LLC . | Ounership .100.000 ... Walter ... ....No
..|Group JL Cypress 821, LLC .... Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ....No
..|Group JL Cypress 894, LLC . . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter ... No..
..|Group JL Hamburg 1301, LLC .. Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ... N0
..| Group JL Huntley 797, LLC Retail Investors I11, LLC . | Ounership .100.000 ... Walter ... ...No
..|Group JL Irondequoit 1252, LLC . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter .. No..
..| Group JL Joplin 1391, LLC Retail Investors I11, LLC . | Ounership .100.000 ... Walter ... ..No.
..|Group JL Katy 916, LLC Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ..No
..| Group JL Milwaukee 1397, LLC ... . |Retail Investors 11, LLC . Ounership.. ..}.100.000 ... Walter ..NO..
..|Group JL Nicholasville 1389, LLC .... Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ... N0
..|Group JL Normal 1378, LLC .... Retail Investors I, LLC . | Ownership .100.000 ... Walter ... ... NO.
..|Group JL Plover 1320, LLC . . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter .. No..
..| Group JL Porter 1414, LLC .... Retail Investors I11, LLC . | Ounership .100.000 ... Walter ... ..No.
..|Group JL Princeton 1332, LLC Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ..No
..| Group JL Rib Mountain 1319, LLC .. . |Retail Investors 11, LLC . Ounership.. ..}.100.000 ... Walter ..NO..
..|Group JL Romeoville 1318, LLC Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ... N0
..|Group JL Somers 1403, LLC .... Retail Investors I, LLC . | Ownership .100.000 ... Walter ... ... NO.
..|Group JL Spring 1384, LLC . . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... Walter .. No..
..|Group JL Springdale 1357, LLC . Retail Investors |11, LLC . | Ownership .100.000 ... Walter ... ..No
..|Group JL Sycamore 1379, LLC Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ..No
..| Group JLSB For Smith 1405, LLC ... . |Retail Investors 11, LLC . Ounership.. ..}.100.000 ... Walter ..NO..
..|Group Stonebriar JL Henrietta 1273, LLC Retail Investors |11, LLC . | Qunership .100.000 ... Walter ... ... N0
..|Group R.V.1. Manager, LLC .... Group 1001 Insurance Holdings, LLC . Ownership.. .100.000 ... Walter ... ... No
..|Group R.V.l. Holdings, LLC . |Group 1001, Inc. ..eoovereennnnnn . |Other.... Walter .. No..
..|Group R.V.1. Holdings, LLC ... .|. Manager, LLC . | Ownership.. ..}.100.000 ... Walter ... ..No
..|Group R.V.1. Acquisition Holdings, LLC .V.I. Holdings, LLC . | Ownership .100.000 ... Walter ... ..No
..|Group R.V.l. Guaranty Co., Ltd. .. V.I. Acquistion Holdings, LLC Ownership.. ..}.100.000 ... Walter .. No..
..|Group 169 Lackawanna Ave, LLC .... V.I. Guaranty Co., Ltd. ............. . | Ownership ..85.380 .... Walter ... ...No
..|Group R.V.1. America Corporation V.I. Guaranty Co., Ltd. ............. Ownership .100.000 ... Walter ... ... No
..|Group R.V.1. America Insurance Company .. .V.I. America Corporation ... Ownership.. ..}.100.000 ... Walter .. No..
..|Group 7109 Harvard Avenue, LLC .V.I. America Insurance Company .... Ownership .100.000 ... Walter ... .. No
..|Group 169 Lackawanna Ave, LLC .... .V.I. America Insurance Company .... Ownership ..14.620 .... Walter ... ...No
..|Group R.V.1. Services Co., Inc. .V.I. America Corporation ... Ownership.. ..}.100.000 ... Walter ... No..
..|Group Transtion Services, Inc. .|. America Corporation Ownership.. .100.000 ... Wal ter ... NO..
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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 .| Group 1007 Leeveeeiiiiiieiiiveeeeeieeieiiiinns | e 00000 ....|04-3823384 .. | ...ccovvvvvies | eereireiiiiiinen | e, RVI Analytical Services, INC. ....ccevvvvvveennes LDE ] NIA....... R.V.1. America Corporation .............cc.... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... |Mark R. Walter ........ccccoeeeviiiinnnnnnns vl N0 e

Asterisk

ol w N

...| Voting Control 72.92%, Economic Interest 15.12% .
...| Voting Control 27.08%, Economic Interest 5.61%

.| Non-Voting, Economic Interest 79.27% in Delaware Life Holdings Parent II, LLC
.| Health Maintenance Organization

Non-Voting, Economic Interest 79.27%

Non-Voting, Economic Interest 100%




STATEMENT AS OF SEPTEMBER 30, 2023 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? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas 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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? ...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. ............cccciiiiiiiii e N/A

Explanation:

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

Business not written

Bar Code:

79 0 6 5 2 0 2 3 4 9 0 0 0
79 0 6 5 2 0 2 3 3 6 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
79 0 6 5 2 0 2 3 4 4 1 0 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
79 0 6 5 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
79 0 6 5 2 0 2 3 4 4 9 0 0 0 0 3

o
—

0 3
0 3

o EY
S E—

14



STATEMENT AS OF SEPTEMBER 30, 2023 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 ......cccevevieiiiieeieietetetetee ettt et en s enes |oreieieaeeinna 5,199,493 |...ccovoen. 5,199,493 ..o o
2505.  Amounts due from agents .. 11,071 |... ... 38,684 |... 114,331
2508, et snsens|oeeeseeseeseeseeseeseesensensenes |oerereeeeseeseseessenseesenseneiees e e e e eeneenes |
2007, e sesses |oeietseeseeseeseeseeseeseesensenee |oerereeee s eie e sen s s sensiees | eee e oo
2597. Summary of remaining write-ins for Line 25 from overflow page 5,270,564 5,238,177 32,387 114,331
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504, MisCellaneous 10T TITIES .ovoiiieceeieiiiccee ettt ettt enns oesesnnanaesens 10,857,999 11,771,705
2505.  Surplus note interest due and accrued e 2,668,299
2506. Mortgage commitment fEES ... [nsnsesnnnsensees O40, 98 | 1,056,220
2507, ReinsSUrance adjUSTMENT .......ooiiiiiiiceec ettt ettt sttt bbbt e s s s bbb ene e et ssesesesesenenans [orenennsesseseseseneennnnetene [oesereeeeneeneaenas 612,611
2597.  Summary of remaining write-ins for Line 25 from overflow page 21,892,482 16,108,835

15




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquUISItion g .........geem.......... ommuu ... o .. L [ [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeeveeeee... [ NENER. - B - ... N B B DOy -+ |+vveeeveeneeeneeneeneeneenieens [
5. Deduct amounts received on disposals ........ B PR W PN DR BN B W BEN eevvereerrn S R R
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOillized .. ... _........ —_......
8.  Deduct cUrrent YEar's dEPIECIALION ..........oi ittt ettt et e e e e st e eaeeeaeeeaeese e s e e e e eneeeneeeseeeneenseeneeseeneennean
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,390,277 ,437 |................ 962,916,230
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviiieeeecececceeeee ettt e s es e e eas s s seseseseaesnesnnnssnsnanns |reeeeseneenees 184,677,675 |................ 657,021,059
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 78,915,523 |....cocoe. 100,757,299
3. Capitalized deferred iNtEreSt ANG ONET ...............ccviviiiiiiieeieceeteeeeteee ettt sttt sttt et ettt et e s s aesssaesssaessssesessesessebessasensans [oeeseseseeeneeas 4,786,218 |..cooevnee 2,219,672
4. ACCTUAI OF GISCOUNL ...ttt teae [oneesniesninias 1,335,528 |...cooviiice 492,458
5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiiuiiuiiiiitiiti ittt bbbt bbbt b bbbt b bbbt bbbt bt e sttt nbe b [omeeeen oot
6. Total gain (I0SS) ON GISPOSAIS ......c.c.evuiuieeieiiiieieieie ettt ettt ettt s et et s s s ae st et e s s sssses et s s e ses et et s ssnsesesessnsnsesesesenen ..(90,873)|.
7.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccovivuevereeeeeeeeeeeeteeeeee e eeee et e et s e st et e s et e s e e et s et et e e seeasassseseseeeenananenaes 53,009,756 |.
8. Deduct amortization of premium and mortgage interest points and commitment fees ............. . 369,961 |.
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveeniiiiiencnenes foovmeel
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccciiiiiiiiiiiiii e [reeseesee e eeienies [eeee 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) ......... |-cececeeeee 1,606,521,791 |........... 1,390,277,437
12, TOtal VAIUGHON BIIOWANCE ......e.vieeiaieiacieieieia ettt h et h ettt [ooneninaninias (2,460,000)|..cccvcveeenne (2,460,000)
13, SUDLOtAl (LINE 11 PIUS LINE 12) w...eviiiiiecicieieiiee ettt s et s s st s se st ssnsnsesesenans |eeecececenes 1,604,061,791 |............ 1,387,817,437
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 1,604,061,791 1,387,817,437
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 ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,251,866,323 |............ 1,584,919,403
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oovuiivereeeececeieeee ettt ettt sttt es e s s st esesesessnnnesesesens |eeeeeeenenennans 362,236,355 |..oovcvennne 104,710,952
2.2 Additional investment made after acquisition . 5,016,000
3. Capitalized deferred interest and other ............. N
4. ACCIUAI OF GISCOUNL ......ceeeeececeeece ettt ettt e s e s e s s e s s et e s et e s eaea s s st e s e s et esessasass st esesesesessssasssesesesessananasanas [eoesesenenneneseeeaeaeaeae 2,658 | 240,384
5. Unrealized valuation iNCTEASE (ECTEASE) ............cccueueueveeeeceeteeeeeeeesceeaetesesesssaeaesesesesssaesssesesessssesesesesensssssesesssnsssssssasssnssansasans [eesesesseneiesens 10,655,766 |............... (99,914,913)
6. Total gain (I0SS) ON QISPOSAIS ........c.ceeuiieiereececeeeeeieee et ettt ettt eae et s et e s es e s s s st es et et essasasas s sesesesesssnsssnsseseseseananas |oeeseseseaeaeaenenaes 207,951 [ 10,642,606
7. Deduct amounts reCeived ON AISPOSAIS ..............cceueveieiececeeeeeeteeeeeeeeeeeeeseeeaeseeesesessassesesesessassesesesesssssssesssasssssassesasasssassnsnnns oesesssscaeiesens 15,850,342 |............... 352,957,189
8. Deduct amortization of premium and dEPrECIALION .............c.c.cviviveueuirieieee et eteteee ettt s et sesessss s s s besesssnnens |eeeeeeeeeaeaeieneeaes 126,096 |...ooovivne 195,601
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sieesbeens [esessnensse e ees [oreeiseeite et e
10. Deduct current year's other than temporary impairment recognized 223,504,216 | 595,319
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccoeruruererereececeeeeeereeeeeeeeesesenenans ..1,585,488,399 |. 1,251,866,323
12.  Deduct total NONAAMIEA GMOUNES ...........c.cveviuieeeieieiieteteteecee ettt et s s e st s et eseseassss s s st esesesessasnaseseseseseseanas [eeesenenenennnas 17,361,247 | 17,023,640
13.  Statement value at end of current period (Line 11 minus Line 12) 1,568, 127, 152 1,234,842,683
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 15,750,130, 115 14,984,492 ,537
2. Cost of bonds and Stocks aCqUIred .............cc.eevveueieueeereieieeeeeeeeeieeeieenne ..2,797,025,358 |. 4,490,778,854
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 36,449,403 |..ocoreeene 29,927,241
4. Unrealized valuation iNCrEASE (JECIEASE) ........civiiiririiueeeteiiieritststeteteteteses et st e sesetesesesestsessesesesesesesesssessesesesesesasesssssssesesesenens [ooesenininanenns (1,440,296)|.............. (109,668,416)
5. Total gain (I0SS) ON GISPOSAIS ........c.cevuiuiveieiieiieseieteieieesetese st e sttt s se st ss s s ssese st s s s ses et s s s snses et et ssssssesesessansnsesesesnanns [oseesnicaceseen 23,277,905 |....coovneeee. (4,379,320)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 1,214,502,283 |........... 3,597,408,762
7. Deduct amOrtization OF PIEMIUM .............c.eveueuieieeeeeeeseetet et ceee et et et st et eseeses s et esstesesesesses s et assseteteseseansasssssasesesesssnssssssssssesesesnanns |oeseesesenenenens 20,183,111 [ 26,932,353
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE .............ccceueueuiririniriiiiieieiesereese st s s sssnens|ooeesseesesneicnnns 606,728 |....cceveenvne (10,232,495)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovriririrueueueriiiieririseieiereee ettt sesens ..8,290,930 |.
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............cccooeveviiiiinenens [ oeemrmieieeccees 65 |.
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .............. .17,363,072,954 |.
12.  Deduct total NONAAMItEEA @MOUNLS ......c..iiiiieiiiiecieeee ettt e ste e e e e b e esteeseesaeeeseesseesseesseenseesseenseesseensesnsenns |oeoesnssssesiaesisesiaesnesnesns oaeeseesaeseesaeesanesae s e
13. Statement value at end of current period (Line 11 minus Line 12) 17,363,072,954 15,750,130, 115
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 6,498,407,657 |................ 702,241,633 |...coiennne 574,096,639 |......ccoveeuenenne (443,363)|............ 6,090,298,182 |............ 6,498,407,657 |............ 6,626,109,288 |............ 5,546,533,094
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 8,996,449,716 |............... 364,024,926 |................ 147,457,674 |................ (11,975,163)[............ 8,978,345,748 |............ 8,996,449,716 |........... 9,201,041,805 |........... 8,302,385,656
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 401,432,190 |..coccvevnnee 12,774,989 |...oovoveeee 1,332,376 |...cooveeennne 19,552,264 |............... 397,781,347 |...oooveenee 401,432,190 |.......cc....... 432,427,067 |......ccce..... 476,653,900
4. INAIC 4 () oottt a k£t e bt h et bt bt b s b ekt e et et b et b ettt ettt et naese s e 115,129,181 [ 3,482,661 |...ccvvvnnee 10,441,994 |....ocooviiinnee 1,087,856 |......ccocenve. 108,341,012 |......cc.co.e. 115,129,181 | 109,257,704 |................ 104,762,196
5. NAIC B () ittt ettt b et be s [rr e 16,942,964 |.....coovcvicee 250,245 |..ocoiiiriciee 531,940 ..o 818,027 .o 17,101,129 | 16,942,964 |................ 17,479,296 |........o....... 21,226,859
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 983,742 3,450,673 (381,599) 990,831 983,742 4,052,816 994,739
7. Total Bonds 16,029,345,450 1,086,225,127 733,860,623 8,658,022 15,592,858,249 16,029,345,450 16,390,367,976 14,452 556,444
PREFERRED STOCK
8. INAIC 1 bbb bbbttt enns [reer s 859,690,438 |.....coveeeieeirieiricrienns [ (420,751) [ccveeinne 7,010,018 |............... 854,192,512 | 859,690,438 |............... 867,121,207 |.coveeneee. 832,837,997
NAIC 2 .ttt ettt b et h et bt b st beh et h et bt h et bt bbbt ettt et en bttt etenes [rreree s 163,620,144 |................. 31,047,396 |............... 125,214,962 |................. (8,128,194)|................. 43,969,065 |.......c....... 163,620,144 |................. 61,324,384 |.......coo.cc. 45,353,879
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
T2, INAIC B bbbt bbbt b et bttt st [sere e 243,696,615 |-...ooiciiccricriens e o (6,430,845)|...cccvcvnnene 247,763,865 |....cvcvnnene 243,696,615 |................ 237,265,770 |.veceennene 243,199,365
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 19,484 (2,924) 19,484 16,560
14, Total Preferred StOCK ..o 1,267,026,681 31,047,396 124,794,211 (7,551,945) 1,145,925,442 1,267,026,681 1,165,727,921 1,121,391,241
15. Total Bonds and Preferred Stock 17,296,372, 131 1,117,272,523 858,654,834 1,106,077 16,738,783,691 17,296,372, 131 17,556,095,897 15,573,947,685

(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:
NAIC1 $ cooeerrenn. 384,084,495 : NAIC2 $ ooveeveeveereeeeeereeieenann : NAIC3 $

NAIC4 $§ e i NAICS § ; NAICG $..........




STATEMENT AS OF SEPTEMBER 30, 2023 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 2,203,272,267 XXX 2,199,025,685 4,286,937
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 .........cccvcvoveveveueeeeceeieeeteteteeeeee ettt ss s s s sesesens [eeeseneenes 2,047,232,584 |............ 1,643,619,639
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.ceoiuiiieieieeeeeecece ettt ettt ettt et s e s s s et et esese s sssseseseseanas [ereseneenes 3,076,846,769 |........... 3,180,563,659
3. ACCTUAN OF GISCOUNL ...ttt et et eee et sseeeeee e essaesesee e e s esesesee e eseseeeeee e e seseeee e e e e sesesee e s e e seaeseses s ananseseses s snsnsesesesnsanansens [orernnacacisenen 11,867,749 | 778,536
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (6,058) ...
6. Deduct consideration received 0N ISPOSAIS ................c.eueveuiuiieieeeeeeieteteseeee e et eseteteseseseees st esesesesesssssesesssesesesesessasesssasasesesesens [reseeseseens 2,932,668,777 |........... 2,777,729,250
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ae e he e e bt e she e bt e beeabeea bt eaeesaeesheesbeesbee bt enbeenbeennesnnesnees [omessseesnsinesinesiaessaesaeans [oaessesaeseesessaessae e enes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceceurururiiiererereeeeeeeeeeeeeeeieeeeas [eeeeneenes 2,203,272,267 |............ 2,047,232,584
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 2,203,272,267 2,047,232,584
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STATEMENT AS OF SEPTEMBER 30, 2023 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) ........ccuivieivereriiriesisetesesssssesesesssssssesesesassssssssesessssssssesesesassssssesesesassnsns sesssesessssses 147,013,764
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eviiiuiueieieiiieecieteieiees ettt esese st st es et s ssssesese s s sseses et s ssssssesesessssssssesesessssssssesesasns ebesesrstssiesena 2,698,750
Unrealized Valuation INCrEASE/(AECIEASE) ............cvvueueueueirieieseseseiesaesesesessssssesesess s ssssesesesssssssesesesssssassssese s s sseses et et s s snsesesessssssesesese s sassnsesesessnanans esteesesssnsnes (14,645,418)

SSAP NO. 108 AUJUSEMENES ......eiitiitiiti ittt bbbt bbbt bbb E b 4R E £ £ E €S b e E £ e E £ E e £ E e E £ E e e E £ E e H b e 4R e AR e e b e e b e e b e e bt bbbt e bt r b nne e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviieiieieiteteiei ittt s et eese s st ssses et e se b st ses s e b s s et sesesebe s s s se s s ebe b s s e s et e bbb s s st b es s essn st ebesesssnsnsntes febebessssesneees (8,162,390)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiieeieteiiseee ettt ettt et s s s sesese s s s s s et e st s s s s esesesesssssses et e s ssssssesesessssnsnsnsenens | ftstsetesssnencs (3,798,640)
440 17251 o PP P PP P PTRTOS

................... 5,142,156
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........coovuiueueiiiiiieieieiiieseiesesissesese et s s esese s ssssanaes tsseesesasnees 135,845,502

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......cueiiiiiitiitiii bbbttt a b et h et e b e oo b e e E e e bt e b e oot e e hs e eh et 4 b oAb £ e b e e b e e bt e et e e ab e eb e e s beesbeeabeeabeeate eeabeeareeareenreaeeaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuiuiuiiiiiiiieieteiee ettt ettt ettt s et b s s sssns bbb s sssnsesebesessnns | ehebeseenessees 135,845,502

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvoceueueueeeeeeeeeeeseseeeseassesesesesssssesesesassssssssesesssssesssesasassssssssesassanas <eesassssssssesasns 3,735,604
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveeeeieceeueieeeeeeecaeas ceeeeeeeeeneeenas 34,590,499
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ..........ccccceiiiiiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieieiiie ittt ettt sie s eesieesie e e e e sb s sa e e seabesaesssesssessaessressbeeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveeeeees covverereeieneens (8,252,527)
23,954,945 ... (32,207,472) ... (32,207,472)

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 ..........cccceeieriiiiiiis v,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiieiiee ittt ettt see s eesieesbe s s e s e e b e s sa s s b sae s saabeesesssesssessaessressreesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveeeeies covrerereeieeenas (8,252,527)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ccueveveeeeeereeeeiereresiseseeenes erereresessenens 23,954,945
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvcvvcvieieieeeeie ettt ettt eaessas s e <eeseseeaesesessesesesenetaeaeaes aeaesessesesens (32,207,472) ..o (32,207,472)
10 o) o) =TI (g Lo i o g UL I 1= 0 OO
Cumulative variation margin on terminated contracts during the Year ..............cccecueveeccueueieeeececeeeees eeseseeneeens (178,505,775)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt seseananas eeseseseneeas (210,713,246)
4.23 SSAP NO. 108 AQJUSIMENLS ........oueviiieterieieieeeeiete e tetcaese s beseaeas eeeesebeseseeaesesssaesetereneeas sreeaesesees (210,713,246)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ...eeoeeeeeeeeeeeeeee ettt ae et s s s aesete s s sasasseee s s s ssassesesssssanssseses s sssssesesas s sssssseesas s ssssseses s s ssansesess s sssnsssssanssananansn 2ansesesessnnas 32,207,471
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieti ettt ettt et b et e sa e e sae e sh e e eheeehe e bt e bt ea bt em b e ea et eae e eheeeheeebeeabeebeen Seemeeeaeesaeeaeeaesneesaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT ..ottt et e e e et e et e s Seeseesaeesaessaesaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cceueveueeeeeeeeeeeeeeeeeeeeteseseseesesesesesesasaesesesesssssesssesasssssssssesassanas <eesassssesesesasns 6,118,632
Deduct total NONAAMIEA @MOUNLS ...ttt e e e e e e e e et e e s e e e e e oo e e R e £ R e SR e £ R e e R e e R e e R e £ R e e R e e R e e R e e e e e e e e R e seeeeeseeeeeaae s maeeseemeeseneesesee e e eneenees

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovierueueieeeeeeceete e eeeeecaeteteseeesscaete e s esesssaesesesesesssassesesesssseaesesesassssssesesesesssssassasesananes Sansesesssesasnnas 6,118,632
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STATEMENT AS OF SEPTEMBER 30, 2023 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 |... ..10,843,274 |........... 16,296,099 [11/01/2018 ..... 03/24/2047 ... Swap ... 1,822,613 |.. .... 4,475,423 | 05526D-BF-1 . | BAT CAPITAL CORP 4.54% 08/15/2047 | 2BFE ... ...18,020,661 ...11,820,676
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 ........|ceeeeeees 13,501,000 |........... 15,002,616 |........... 13,609,400 | 11/01/2018 ..... 03/24/2047 ... R N 1,431,644 |............ 3,515,399 |05723K-AF-7 . [12/15/2047 .....coovvvviiiiiiiiiiniiis [ = RN 13,570,972 |........... 10,004,001
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 |............ 6,772,288 |............ 6,044,816 | 11/01/2018 ..... 03/24/2047 ... R N 609,941 |............ 1,497,710 | 37045V-AQ-3 . [GENERAL MOTORS CO 5.4% 04/01/2048 | 2BFE ........eevvmvmmvevnnnnnnns forvnnnnnnnns 6,162,347 |............ 4,547,106
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 ........|oeeeeeeeees 5,080,000 |............ 5,824,121 |............ 5,083,694 |11/01/2018 ..... 03/24/2047 ... B N 538,682 |............ 1,322,734 [552081-AM-3 . 102/26/2085 .......cevvvvvvvirniiiinnnnas 2 U A 5,285,439 |............ 3,760,961
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 |...cceennns 4,010,701 |............ 3,439,444 | 11/01/2018 ..... 03/24/2047 ... R RN 208,184 |l 732,190 | 13645R-AX-2 . 09/15/2115 ...ccoeiiiiiiiiiiiiiies BFE (oo [ 3,712,516 |............ 2,707,253
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 ........|ceeeeeeees 1,818,000 |............ 1,986,008 |............ 1,926,525 [11/01/2018 ..... 03/07/2047 ..... B N 165,530 |............... 450,084 | 00206R-FS-6 . | AT&T INC 5.3% 08/15/2058 ........... 2 U A 1,820,563 |............ 1,476,441
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 9,655,000 |........... 10,279,802 |............ 9,144,144 | 11/01/2018 ..... 03/07/2047 ..... R RN 879,002 |............ 2,390,298 |00817Y-AZ-1 . [ AETNA INC 3.875% 08/15/2047 ....... BFE (oo [ 9,400,710 |....cennnn 6,753,845
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 ........|ceeeeeeees 7,297,000 |............ 8,217,169 |............ 8,937,109 [05/13/2020 ..... 03/07/2047 ..... B N 664,395 |............ 1,806,526 |59156R-AP-3 . [METLIFE INC 6.4% 12/15/2066 ....... 2 U A 7,552,774 |....ovvneee 7,130,583
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 22M PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 3,131,000 |..cceeennns 3,399,764 |............ 3,007,441 [ 11/01/2018 ..... 03/07/2047 ..... R RN 285,079 |..cooeeeeenns 775,145 | 20030N-CE-9 . | COMCAST CORP 3.999% 11/01/2049 .... | 1GFE ...ooovviiiiiiiiiiiiiiiiins e 3,114,685 |............ 2,322,296
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 ........|oeeeeeeeennns 102,000 [..evvvvennnnnns 120,610 [ovvvvvennnnnes 107,989 (11/01/2018 ..... 03/07/2047 ..... B N 9,287 |ceevvriirinanns 25,252 [031162-CF-5 . | AMGEN INC 4.663% 06/15/2051 ....... 20FE oo e 111,323 o, 82,737
Fixed Rate Corporate Bonds (3)
bundled with Interest Rate Swap to 30YR 14M PAY 2.625/REC 3MLib, SOFR AVERICAN FINANCIAL GROUP 4.5%

24611#AJ6 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 5,350,000 |............ 5,912,830 |............ 5,388,253 | 11/01/2018 ..... 03/02/2047 ..... R RN 588,140 |....ccveunnn 1,406,750 |025932-AL-8 . [06/15/2047 .......cevvvvvviviiiiininnnns 2 R R 5,324,690 |............ 3,981,503
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 |... 1,660,276 |............ 1,509,531 | 11/01/2018 ..... 03/02/2047 ..... Swap ... ....159,622 |.. ....381,795 |460146-CS-0 . 08/15/2048 ... 2BFE ... .... 1,500,654 ... 1,127,737
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 |............ 7,131,422 |............ 7,267,922 11/01/2018 ..... 03/02/2047 ..... N R N 812,842 |............ 1,944,207 | 07274N-BH-5 . |07/15/2064 ..........coeeeeeiiiiiiiiiins BFE (oo [ 6,318,580 |............ 5,323,715
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor OCCIDENTAL PETROLEUM CORP 3%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 100,000 |...ceeeeennnnns 90,835 |....ooeeeennnn 87,689 (11/01/2018 ..... 02/02/2027 ..... B N (A ) ] P, (1,835) | 674599-CM-5 . [02/15/2027 .......covvvvviiiiiiiinenns FE oo e 97,550 |..ooeeiiiennnns 89,524
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeeennns 100,000 |ooeeeeieeeennns 91,394 [ 91,808 (11/01/2018 ..... 02/02/2027 ..... ISWAP oo e (A1) ] P (1,835) [ 833034-AK-7 . [ SNAP-ON INC 3.25% 03/01/2027 ...... TFFE e [, 98,109 |o.evvvvvennnnnns 93,643
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor SUNOCO LOGISTICS PARTNER 4%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 9,205,000 |............ 8,517,207 |............ 8,372,061 | 11/01/2018 ..... 02/02/2027 ..... U . (618,088)............. (168,953) | 86765B-AU-3 . [10/01/2027 ......ccevvvvvviniiiiennnnns FE oo | 9,136,295 |............ 8,541,015
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeees 10,152,000 |............ 9,479,850 |............ 9,359,716 |05/15/2019 ..... 02/02/2027 ..... TR R, (681,676)............. (186,335)| 00206R-HI-5 . | AT T INC 3.8% 02/15/2027 ........... BFE oo [ 10,161,526 |............ 9,546,051
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 4,100,000 |............ 4,580,057 |.....eunee. 4,088,307 | 08/01/2019 ..... 02/02/2027 ..... U . (275,302)|-.eeeeeeennn (75,254)| 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... [2BFE ....cooeeeeeieeiiiieiiienns fooeeeiiinns 4,855,359 |............ 4,163,561
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor

24611#AK3 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... ...200,000 |... 223,417 |... ....199,430 |09/27/2019 ..... 02/02/2027 ..... Swap ... ....(13,429)].. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....236,847 .208,101
Fixed Rate Corporate Bonds
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|icceee.. 10,000,000 |............ 9,311,856 |............ 9,205,760 [11/01/2018 ..... 02/02/2027 ... SWap i [, (671,470)..eevveeeees (183,545) | 172967-KA-8 . | CITIGROUP INC 4.45% 09/29/2027 .... |2BFE ....ooovvvivviineeninennnns |oveeeeeness 9,983,326 |............ 9,389,305
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STATEMENT AS OF SEPTEMBER 30, 2023 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 3MLibor

24611#AK3 .......... [create Floating Rate Bond ........... |NR - Other BA Asset ........|[... ... 4,323,000 |... 4,829,167 |............ 4,310,672 |06/03/2020 ..... 02/02/2027 ..... Swap ... .. (290,276) /.. ....(79,347)| 172967-BL-4 . [CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... .... 5,119,443 ....4,390,018
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor JEFFERIES GROUP LLC 6.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeennns 1,000,000 |..cevnnnnnnnnne 973,622 |..cevvvnnnnnnns 986,663 |11/01/2018 ..... 02/02/2027 ..... ST ) RN (67,147) [cevvvrnnnnnnnn (18,355) | 472319-AE-2 . [06/08/2027 .........vvnrvvrrirnnnnennens BFE i [ 1,040,769 |............ 1,005,018
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor ENEL FINANCE INTL NV 3.625%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeeeenes 200,000 feeueeeeennnnns 180,083 |....oeeeenennns 182,150 [11/01/2018 ..... 02/02/2027 ..... ISWAP e eeeeeeeeeeeenee e e enneeeees Jeenne e (13,429)[..cceveinnnees (3,671)| 29278G-AA-6 . [05/25/2027 ......eeeeeeenenaaeeeennnnnns 2AFE e [ 193,512 |eevries 185,821
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor LYB INTERNATIONAL FINANC 3.5%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|cceeeenns 17,213,000 |........... 15,410,710 |........... 15,725,225 | 11/01/2018 ..... 02/02/2027 ..... ST RN KRR (1,155,800) |.vvvveennnn (315,937) | 50247W-AB-3 . [03/02/2027 ....evvvvviirniiiiiiininnnns 2 RN RN 16,566,511 |........... 16,041,161
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor SAMMONS FINANCIAL GROUP 4.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ieeeeeennns 4,323,000 |..ceennnnnnn 3,939,416 |............ 3,880,787 [11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeeeeeeeenne e eeennneeeees Jernnieees (290,276) |-cvvveeeaenee (79,347)| 79588T-AC-4 . [05/12/2027 ....eoeeeeeeneeeeeeennnns 2AFE e feeeeeeeen 4,229,692 |............ 3,960, 134
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor BECTON DICKINSON AND CO 3.7%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeeenns 4,225,000 |.....ounnnn. 3,845,809 |............ 3,884,287 | 11/01/2018 ..... 02/02/2027 ..... NI RN R, (283,696)]............... (77,548)| 075887-BW-8 . [06/06/2027 .........vunnvvvrivnnnnnnnnns BFE i [ 4,129,505 |......ounnn. 3,961,834
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ieeeeeennns 9,000,000 |........c.... 8,263,090 |..cevunnnnnn 8,357,068 [11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeeeeeeeenne e eeennneeeees Jernnieees (604,323)|+cevvennnnnnn (165,191) [ 05581K-AC-5 . [BNP PARIBAS 4.625% 03/13/2027 ..... 2AFE e feeeeeeeen 8,867,412 |..eennnneee. 8,522,258
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor RECKITT BENCKISER TSY 3% 06/26/2027

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ooveeeeennnnns 200,000 fouuuiiernnnnns 180,805 [.....cvvvvnnnns 179,850 [01/10/2019 ..... 02/02/2027 ..... ST ) RN (13,429)[...evvnnnnnnnnns (3,671)| 756250-AE=9 . [c+eeeeeeennneeeieeeiieeeeeeiiieeeeeeeens [1GFE oo [ 194,235 |oovinis 183,521
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597 / REC 3MLibor RENAISSANCERE FINANCE 3.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........feceeeieanes 750,000 f.eiiieennnnns 678,367 [coeeeieeennnnns 674,361 | 01/10/2019 ..... 02/02/2027 ..... ISWAP - eieerenniereernnnnaereeennnnareees Jrnnnnaaeeennes (50,360) |-cvvnuneaanes (13,766) [ 759730-AA-5 . [07/01/2027 ..eeeeriieiiniieeeeeeiiannes 1GFE ooeiiieiiiieerecrenis foreennnaeeees 728,727 |oeeeeaeennnnn 688, 127

9999999999 - Totals 160, 756,653 151,438,200 XXX XXX XXX 3,222,921 19,345,253 XXX XXX XXX 167,533,732 132,092,947
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ...........cocooiiiiiiiiicceeeeeeseeeeeeeee e [/ S 159,844,876 |......ccveeeeeecceeeene [/ S 160,145,396 [...ooeeeeeeecciceeeene [/ S 160,449,349 ..o e et /N 159,844,876
Add: Opened or Acquired Transactions..............ccccceeeceecforereninninieciceccies oo o o e e Lo e [ [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............cccooevreernienneenec s, DO N U 442,052 |............... DLC & N U 447,367 ..o DO & N U 452,931 [...ooco.e DO N ST TTTSTUR PR D 0. SO NV 1,342,350
Less: Closed or Disposed of Transactions..............cccceeee i i e [ [ [ [ [ [ [
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V) N O OO N RO N RO N OO UT U AU OO OO OO URURURUR NEUROR OO ORURURORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 141,532 XXX 143,414 XXX 145,627 XXX XXX 430,573
Ending Inventory 4 160, 145,396 4 160,449,349 4 160,756,653 4 160,756,653
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STATEMENT AS OF SEPTEMBER 30, 2023 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, COIMM 14...... ettt eeseeseesee e ee s eseesees e e e e £ e84 £8 458282 s et en et enrens | eeseesenscnasens 135,845,502
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.............cc.ouevevccucueueeeeeccceeens eeeeeenenenees 14,371,159
TOtal (LINE 1 PIUS LINE 2) ..ottt sttt s e s s s s s s et esessas s nsesesesesesesnsnsnsnsnesenenininne e 150,216,661
Part D, SECHON 1, COIUMN B ... eeeeee s s ese s es e e e e s e s es e s e e e et e e s e s e e eeseesesetnes sesessensinains 828,806,962
Part D, SECHON 1, COIUMN 7 ..o e eeeese s s s e e ee s s s s s e e e ee e e e e s s eeseaseesesnanes eeeeesensinnis (686,842,828)
Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cvoueuiiiiiiieeeieietetcece ettt es sttt esessn s s snssssesesssnnenaneneere s 8,252,527
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ee et ettt et ettt et et et e e et et et e e et et et e e e e et et e e e e e e e e e e e e seenenee eaeeaesreareanes 151,967,833
Part B, SECHON 1, COIUMN T3 ... .ottt ettt ettt et ettt et et et et et et et et et et et et e e et et e e et e e e e e e e e seeeeeaeen eaneveeresseeaeanes 6,118,632
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt eae e s s et et et es e s ssnsssesesessssanmnsnsnenenennnenne s 158,086,466
Part D, SECHON 1, COIUMN G ... es s es s s s e et s ee e sesnes eesessensinnins 841,265,422
Part D, SECHON 1, COIUMMN T0 ....eueueureaeiseeaeeceeeeeeeese s sse s eeseeseesease e ee e e e aee e esseesees s es e ees e e e e e e e e e et e ensessessesseeseaseesesnanes | sesessensinnis (683,178,956)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt e b sbessbesnesnesneneesies i
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 .....uuieiereieceeiseceseeseceeesesese s sese e se e b £ttt enteen | soiesssnsinieas 138,209,876
Part B, SECHON 1, COIIMN 20 ......cuuiiiureeeiseceeesceessesesesseseessesesessesssesse e ss e ss e se e s se s b bbbt b st s e sb et enians | ansissesnsinieas 98,270,663
Part D, SECHON 1, COIUMN 12 ..ot ee s ss s ss st se bbbt ienies | soiesssnsinieas 236,480,539
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiicee ettt nssnennenens i

Slo7



STATEMENT AS OF SEPTEMBER 30, 2023 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 PriOF YEAT ..........c.cvcveveueueeeieieieeeteteteeeeee et e ss s seseseseseasanas [eresenenseeeeas 626,665,600 |................ 339,300,668
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 6,596,292,386 |............ 1,531,950,697
3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 3,406,502 |.....cooveeeeeeeeeeieene
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens
5. Total gain (I0SS) ON QISPOSAIS ........c.cccoieeieeeeeteeeeciee e teteteteaeeee et sesese s s s e s s sesesesesessss s sesesesesessasssasssesesesesessssasssasasaseseseanas |renseseseseseseneneeeaeenaeas (5] ]
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 6,156,967,406 |............ 1,244 585,765
7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 1,069,397,076 |............... 626,665,600
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,069,397,076 626,665,600
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF SEPTEMBER 30, 2023 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
4006590 ... Inwood ... .08/12/2019 .. ....3,952,736
4006810 .... Waddel | . .06/17/2021 .. .. 40,800,000
4006880 ... Fort Worth ... .09/01/2021 .. .. 46,187,818
4007000 .... Hous ton .10/18/2021 .. . 139,900,000
4007030 .... Los Angeles .. 1071272021 .. .. 98,550,000
4007050 .... Millstone .... . 11/09/2021 .. .. 32,000,000
4007160 ... Big Sky .03/07/2022 .. .. 89,747,126
4007230 . Farnsville . 06/23/2022 .. 41,565,389
4007300 . Durham . 0171272023 .. .. 87,556,383
4007320 . Oswego .05/01/2023 .. .. 75,200,000
4007350 .... Katy .08/11/2023 .. .. 18,500,000 |... .. 35,200,000
4007360 .... Hous ton .08/11/2023 .. 14,800,000 |... .. 26,100,000
4007370 ... North Las Vegas .. .09/07/2023 .. 11,266,055 |... .. 77,400,000
4007380 .... Kearny .09/07/2023 .. ...29,528,373 |... . 107,300,000
4007400 .... Bauyonne ... .09/07/2023 .. ....8,915,229|...
4007170 oovieiiiiiiiiiiiiiiieeeeee SOULN BENG ... 03/14/2022 .....oooes |oveeeeeeieeeeineeeeeeee 7,000 [,
0599999. Mortgages in good standing - Commercial mortgages-all other 83,009,657 48,237,334 968,059,452
0899999. Total Mortgages in good standing 83,009,657 48,237,334 968,059,452
1699999. Total - Restructured Mortgages
4007291 i |East Providence ......oooooiiiiiiiiiiii i [ Rl fooeeieies e v 01/01/2023 ....oeveee foniiiiiiiiiiiiiiiiiinnee, LR 339,862 [......uuuiiiiiiiiiii, 3,842,898
2199999. Mortgages with overdue interest over 90 days-Commercial mortgages-all other 339,862 3,842,898
2499999. Total - Mortgages with overdue interest over 90 days 339,862 3,842,898
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 83,009,657 48,577,196 971,902,350
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
0740058 . . |Ewing Tushp . .06/14/2005 .. ..08/09/2023 85,743 |. ..85,743
0740201 . . [Webster ... .04/13/2006 .. .07/24/2023 670,038 |. 670,038
0780939 .... Fayettville ..ooveeviiiiiiniiiiiiiinnnns e N e [ 07/18/2006 ....08/01/2023 .... 115,260 |. ... 115,864 |...
5000020 .... BLOOMBURG ......evvvveeevennennnennnniinnnnns fevvennnnnnnnnnens Tenninininninnnns Joeeeenns s e 12/21/2020 ....09/07/2023 .. 158,220 |. .. 150,910 |...
5000090 ... BULLHEAD CITY vvivviiiiiiiiiinineceinnn v A feeeeeee e el 02/24/2021 ....08/04/2023 13,327 |,
5000108 .... NEW LONDON ..o e NCeiiis s s e 03/24/2021 ....07/06/2023 .... 102,911 |.
5000191 .... CITRUS HEIGHTS ..evviviiiniinieeiiiiinees Jevvnineeeeeenn A e e el 04/29/2021 ....08/04/2023 150,460 |.
5000214 .......coooeiiiiiiiiiiiieenns [PACHECO i feveviiiiiiineeen Chuniiiiiiiiiiis s i [ 04/29/2021 ....09/07/2023 166,096 |.
5000263 .... REDWOOD CITY wevvniivvininneinviininneeeens feevneneeeevennn CAece i e [ 06/17/2021 ....07/06/2023 .... 118,716 |.
5000280 .... B T PP SN ' RN IR N 06/17/2021 ....08/04/2023 ....95,410 |.
5000303 . .. | SHERRILLS FORD .07/15/2021 .. .09/07/2023 42,577 |.
5000529 . . |BOISE . .04/13/2022 .. .09/07/2023 .63,279 |.
5000550 . HAMBUHG 05/27/2022 ...07/06/2023 ... ... 69,181 |
0199999 Mortgages closed by repayment 2 390,012 504 504 1,911,218
0716822 ..evvvvnniiiiiininniiienns SaNdy L...iiiiiiii e | UT s e e o 06/28/2012 ..o feeeeeeiiiinn e [ IR T O O O PPN
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

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

0740058 .... Ewing Twshp 06/14/2005

0740063 .... Atlanta 06/25/2019

0740102 .... Huntington 06/14/2005

0740156 . Pelham Bay .07/22/2004 ..

0740163 . Visalia 1271472021 ..

0740243 . . |Fresno .... .11/29/2005 ..

0740247 ... Cuyahoga Heights 10/20/2005 I

0740287 ... Visalia ... 12/14/2021 (7,104)|..

0740291 .... Webster ... 04/13/2006

0740333 .... Corvallis ... 10/16/2006

0740350 ... Houston 09/13/2006

0740389 .... PARKER ... 02/15/2007

0740393 .... Medford ... 06/25/2019

0750037 .... Niceville ... 04/21/2023

0767111 . Rigby ..... .04/21/2023 ..

0767150 . Texas City .04/21/2023 ..

0780813 . Atlanta .09/10/2003 ..

0780874 ... Lehi .... 11/12/2004

0780931 .... Dana Point 01/18/2006

0780939 .... Fayettville ... 07/18/2006

0780955 .... Tucson 09/08/2006

0780960 ... North Salt Lake . 10/06/2006

0780970 ... Springfield . 12/15/2006

0790319 .... Houston 06/25/2019

0790323 ... Queens 06/25/2019 .

0790333 . .. | Sacramento .06/25/2019 .. ..671,69 |.

0790337 . ..|Orange Park . .06/25/2019 .. .. 866,197 |.

0790344 . .. |HARVAR TOWNSHIP . .06/25/2019 .. .. 229,085 |.

0790358 . .| NEW YORK ... .06/25/2019 .. 9,851,634 |.

4005750 . . | Denver . .12/01/2014 .. | . 13,185,241 |.

4006091 .... Chicago ... 04/22/2016 ) 26,177,958 |....

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 .. 7,578,731 (1,068)]..

4006760 . San Diego .04/01/2020 .. 7,626,649 . .

4006880 . Fort Worth .. .09/0172021 .. . 27,562,067 |. . 622,493 . 622,493

4007100 . Richmond Hill . .01/21/2022 .. . 33,168,390 |.

4007120 . Garland ... .01/07/2022 .. . . 21,002,204 |. . 516,686 . 516,686

4007210 .... Fort Myers .. 06/01/2022 N 20,880,000 |.... .. 423,344 .. 423,344 |..

5000002 .... NAVARRE 12/21/2020 (126))..

5000005 ... ZEPHYRHILLS . 12/21/2020 ... (T4)]..

5000006 ... SPARTANBURG . 12/21/2020 . (52)]..

5000007 ... LIVE OAK .... 12/21/2020 . (80)]..

5000008 ... UPPER MARLBORO ... 12/21/2020 ... (70)}..

5000009 ... 12/21/2020 - (111)]..

5000011 ... DALY CITY ... 12/21/2020 .. (213)]..

5000012 . SORRENTO .. 12/21/2020 .. . (88)]..

5000013 ... MARGATE ... 12/21/2020 . (37))..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

5000014 .... NORTH LITTLE ROCK . 12/21/2020 ....30,924 |.... . (92)]..

5000016 ... 12/21/2020 ... 37,426 |.... . (72)]..

5000017 ... GARDEN GROVE 12/21/2020 .. 128,347 |.... .. (127)]..

5000018 . MARBLE FALLS .. 12/21/2020 .. .67,456 |. . (60)|..

5000019 . EAST STROUDSBURG 12/21/72020 .. 87,070 (123)]..

5000020 . BLOOMBURG ... 12/21/2020 .. 160,438 . e o e e

5000021 .... DALY CITY ... 12/21/2020 369,203 |.... (353)]..

5000022 ..eevvneeeeeeemneeeeeeeennn [MESA e [ A [ 12/21/2020 ... 64,880 [.... . (44)]..

5000023 .... PALMETTO ©.vvvvvieeieiinniinneeeeniineeeees feevnnneeeeeene Flee e s 12/21/2020 ... 60,657 [.... . (49)]..

5000024 .... DEATSVILLE .eeeeeeeeeeeeeeeeeemeieeeee Jeemmmeeeeeeenes Al o s s 12/21/2020 136,470 |.... ... (69)]..

5000026 ...eevvnieviennnnnrennnnnn [WOODBURN .eveiiiiiiiiiiiiiiiicieccinie feeeeccvnen QR oo s 12/21/2020 .. (100)]..

5000029 .... OCEANSIDE ....eieeeeeeeeeeemmnneeeeeennnn Jeemmmneeeeenns CAeccc o s s 12/21/2020 .. (150)|..

5000037 .... ) Y AR ISR UUROR R 12/21/2020 ... (26)|..

5000040 ... ... |GUTHRIE ... 12/21/2020 .. (137)]..

5000042 . .. | LINCOLN 12/21/72020 .. (104)]..

5000043 . . |KYLE ... 12/21/2020 .. . (50)|..

5000046 . SAN ANTONIO . 12/21/72020 .. . (48)]..

5000047 .... TUCSON 12/21/2020 . . (53)]..

5000048 .... RICEVILLE ... 01/27/2021 143,710 |.... . (88)]..

5000049 .... SEMINOLE .... 01/27/2021 104,717 |....

5000051 .... BALLSTON SPA .. 01/27/2021 ....49,450 |....

5000053 .... 01/27/2021 .. 115,616 |....

5000054 .... 01/27/2021 .. 123,081 |....

5000055 ... FORT WHITE .. 01/27/2021 ....69,235 [....

5000056 ... LEGRANGE .... 01/27/2021 ....62,333 [....

5000057 . DODGE CITY .01/27/2021 .. 45,445 |.

5000060 . KENDLETON .01/27/2021 .. .61,520 |.

5000061 . HOT SPRINGS . .01/27/2021 .. .33,302 |

5000062 . HERVANN ... .01/27/2021 .. 60,286 |.

5000063 . TEXARKANA .01/27/2021 .. .63,450 |

5000064 .... BANQUETE .... 01/27/2021 ....99,991 [....

5000066 ... 01/27/2021 ....63,348 [....

5000068 ... MAGNOLIA . 01/27/2021 ....61,432 [....

5000069 ... BEAVERTON 01/27/2021 ... 87,788 |....

5000071 ... DOUBLE SPRINGS ... 01/27/2021 ....94,523 [....

5000072 .... SAN JOSE .. 01/27/2021 168,024 |....

5000074 . SAN JOSE .. .01/27/2021 .. .. 286,486 |.

5000075 . JACKSONVILLE .02/24/2021 .. 168,698 |.

5000076 . CHIPLEY ... .02/24/2021 .. 51,139 |.

5000078 . BONIFAY .02/24/2021 .. 171,554 |.

5000079 . BAXLEY . .02/24/2021 .. 214,543 |.

5000080 ... SEVERN ... 02/24/2021 ....54,060 |....

5000081 ... ALTAMONT ... 02/24/2021 ... 88,036 [....

5000082 .... VANCOUVER ... 02/24/2021 ....87,242 ...

5000083 .... SEGUIN ... 02/24/2021 .. 194,79 |....

5000084 .... PANGBURN .. 02/24/2021 ....44,046 |....

5000085 ... AVON PARK ... 02/24/2021 ....76,449 |....

5000086 ... DEXTER 02/24/2021 ....43,828 [....

5000088 ... KENT ... 02/24/2021 ....70,321 ...

5000089 . SAN JOSE .02/24/2021 .. 138,543 |.

5000090 ... BULLHEAD CITY . 02/24/2021 L4799
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

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

5000092 .... NEWALLA 02/24/2021 . (66)..

5000093 .... EAST PRAIRIE .. 02/24/2021 . (91)]..

5000095 ... EL MIRAGE ... 02/24/2021 .. (105)]..

5000096 . CANBY .. .02/24/2021 .. . (48)]..

5000097 . ODESSA . .03/24/2021 .. (120)]..

5000098 . SEGUIN ... .03/24/2021 .. . . (38)]..

5000099 .... WALNUT GROVE .. 03/24/2021 121,757 |.... .. (119)]..

5000100 ... BENSON ... 03/24/2021 189,319 |.... . (34)]..

5000101 ... BYHALIA ... 03/24/2021 183,245 |.... . (39)]..

5000102 .... FAYETTE ... 03/24/2021 213,300 |.... - (7).

5000103 .... HORTENSE .. 03/24/2021 148,781 |.... ... (36)[..

5000104 .... KEYSTONE HEIGHTS ... 03/24/2021 166,709 |.... . (34)]..

5000105 .... 03/24/2021 125,379 |.... L (77)..

5000106 ... 03/24/2021 ... (90)]..

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

5000109 . LAFAYETTE .03/24/2021 .. . (86)..

5000110 . LEWISTON . .03/24/2021 .. . (44)]..

5000111 ... 03/24/2021 . (78)]..

5000112 ... WETUMPKA . 03/24/2021 . (41)]..

5000113 ... EUFAULA ... 03/24/2021 (7).

5000114 ... MILL RUN . 03/24/2021 ... (54)|..

5000115 ... HAYWARD ... 03/24/2021 .. (186)..

5000116 ... NOWATA ... 03/24/2021 ... (85)|..

5000117 ... POMONA ... 03/24/2021 .. (118)]..

5000118 ... NAVARRE 03/24/2021 . (59)]..

5000119 . FAYETTEVILLE .03/24/2021 .. . (81)]..

5000120 . SPRING BRANCH . .03/24/2021 .. . (80)]..

5000121 . . | FORT LAUDERDALE . .03/24/2021 .. L (77)..

5000122 . .. | ORLANDO ... .03/24/2021 .. . (43)]..

5000123 . .|BOISE .. .03/24/2021 .. . (72)]..

5000124 .... GLENDALE . 03/24/2021 . (32)]..

5000125 .... SPRINGFIELD . 03/24/2021 (7).

5000126 .... 03/24/2021 . (88)]..

5000127 .... 03/24/2021 .. (105)]..

5000128 .... 03/24/2021 .. (151)]..

5000129 .... HUNTINGTON BEACH ... 03/24/2021 138,436 |.... .. (114)]..

5000130 . . | SAN JOSE .. .03/24/2021 .. .. 165,212 |. (145)]..

5000132 . .. | GILROY . .03/24/2021 .. 252,855 |. (220)]..

5000133 . .. | PUEBLO . .03/24/2021 .. 77,145 ). . (88)]..

5000134 . .. | COLTON . .03/24/2021 .. .79,963 |. . (61)]..

5000135 . .| JASPER ... .03/24/2021 .. 126,308 |. . (65)]..

5000136 .... NORTHVILLE .. 03/24/2021 ...58,715 [.... . (59)|..

5000137 ... EAGLE CREEK ... 03/24/2021 L4727 ... (37)]..

5000139 .... 03/24/2021 .. 126,158 |.... - (7).

5000140 .... 03/24/2021 L4561

5000141 ... 03/24/2021 ....90,813 [....

5000142 .... 03/24/2021 . 137,612 |.... .. (129)]..

5000143 .... GRAND RAPIDS .. 03/24/2021 ....40,958 |.... ... (60)]..

5000144 .... DADEVILLE ... 03/24/2021 ....53,546 |.... .. (544)|..

5000145 . . | CYPRESS ... .03/24/2021 .. .65,798 |. . (66)..

5000146 ... GRAND ISLAND ..... 03/24/2021 ...46,897 |.... . (46))..
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

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

5000149 .... HEPHZ 1BAH 04/29/2021 .. (265)|.. L7437 .

5000150 ... CHAMBERSBURG .. 04/29/2021 ... (66)]..

5000151 ... ... | OKLAHOMA CITY . 04/29/2021 . (56)|..

5000152 . .. | SAND SPRINGS .04/29/2021 .. . (39)]..

5000154 . .. |VILONIA ... .04/20/2021 .. . (33)]..

5000155 . . | PANAMA CITY .04/29/2021 .. . (51)]..

5000158 .... LORANGER ... 04/29/2021 215,573 |.... . (40)|..

5000159 .... LEBANON ... 04/29/2021 ....84,319 [.... . (66)..

5000160 ... MARBURY ... 04/29/2021 ....066,272 |.... . (34)]..

5000161 ... 04/29/2021 ...89,567 |.... . (39)]..

5000162 .... NORTHPORT ... 04/29/2021 . (59)]..

5000163 .... JACKSON ... 04/29/2021

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

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

5000166 . OCALA .. .04/20/2021 ..

5000167 . TONEY .. .04/29/2021 ..

5000168 . POLK CITY .04/20/2021 ..

5000169 ... LEXINGTON ... 04/29/2021

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

5000171 ... BASTROP ... 04/29/2021

5000173 .... KELLYVILLE .. 04/29/2021

5000174 ... SANTA ANA ... 04/29/2021

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

5000176 ... REDFIELD 04/29/2021

5000180 ... 04/29/2021

5000182 . HAMBURG .04/29/2021 ..

5000183 . EARP ... .04/20/2021 ..

5000184 . KISSIMMEE .04/29/2021 ..

5000185 . SOUDERTON . .04/20/2021 ..

5000186 . SPOKANE VALLEY .04/29/2021 ..

5000187 ... 04/29/2021

5000188 ... 04/29/2021

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

5000190 .... COOKVILLE 04/29/2021

5000191 ... CITRUS HEIGHTS .. 04/29/2021

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

5000193 . .. |BONITA SPRINGS .04/20/2021 ..

5000194 . .. |UPLAND .... .04/29/2021 ..

5000195 . . | ABBOTTSTONN .04/20/2021 ..

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

5000197 . CLACKAMAS .04/20/2021 ..

5000198 .... GUATAY 04/29/2021

5000199 .... WOOD VILLAGE .. 04/29/2021

5000200 ... STROUDSBURG ... 04/29/2021

5000201 .... HARWOOD ... 04/29/2021

5000202 .... PACHECO ... 04/29/2021

5000203 .... FALLING WATERS .. 04/29/2021

5000204 .... SACRAMENTO 04/29/2021

5000206 ... BELMONT ... 04/29/2021

5000207 . LOMITA . .04/29/2021 ..

5000208 ... EL MIRAGE ... 04/29/2021
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY
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5000209 .... CLEARWATER .. 04/29/2021 ....45,828 [.... . (45)]..

5000210 .... 04/29/2021 ....58,478 |.... . (48)]..

5000212 .... CLACKAMAS 04/29/2021 . 111,700 |....

5000213 . .. | CLEARLAKE 0AKS .04/29/2021 .. .94,339 |.

5000214 . .. | PACHECO ... .04/20/2021 .. 169,607

5000215 . . | DALY CITY .04/29/2021 .. .. 299,490

5000217 ... SUNNYVALE ... 04/29/2021 174,652 |....

5000218 .... 05/27/2021 ....46,140 |....

5000220 .... GREEN COVE SPRINGS ... 05/27/2021 .. 135,161 |....

5000221 .... CLAREMORE ... 05/27/2021 157,468 |....

5000222 .... 05/27/2021 138,485 |....

5000223 .... RIESEL .... 05/27/2021 149,307 |....

5000225 ... OREGON ... 05/27/2021 162,542 |....

5000227 .... HEMPHILL .... 05/27/2021 .. 102,569 |....

5000228 . .. | TEMPERANCE .06/27/2021 .. 41,041 ).

5000230 . .. | MIDDLEBURG .05/27/2021 .. 149,921 |.

5000232 . .| JACKSON ... .06/27/2021 .. 33,771 ).

5000233 .... SOUTHINGTON . 05/27/2021 ....52,329 |.... . (67)]..

5000235 ... CLIFTON PARK .. 05/27/2021 ... 89,086 |.... . (89)]..

5000236 ... SOUTHINGTON ... 05/27/2021 ....43,663 [.... . (42)]..

5000237 ... GARDINER .. 05/27/2021 42,136 .. . (41)]..

5000239 ... MESA ... 05/27/2021 ...22,677 |.... . (28)|..

5000241 .... WEST SACRAMENTO .... 05/27/2021 ... (85)|..

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

5000243 .... PITKIN 05/27/2021 . (39)]..

5000244 . .. |BOWLING GREEN . .05/27/2021 .. . (46)..

5000245 . .. |HAZLET ... .06/27/2021 .. . (76)|..

5000246 . .. | CHINO HILLS . .05/27/2021 .. . (78)]..

5000248 . .. | GRAHAM ... .06/27/2021 .. (126))..

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

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

5000251 .... LIVERPOOL ... 05/27/2021 ... (26)]..

5000252 ... SUNNYVALE ... 05/27/2021 .. (144)]..

5000253 ... EL CAJON .. 05/27/2021 .. (126)]..

5000254 ... MESA .... 05/27/2021 ... (47)]..

5000255 .... SANTA ROSA .. 05/27/2021 .. (100)|..

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

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

5000259 . .| BELL ... ... 06/17/2021 .. (113)]..

5000261 . . | GEORGETOIN ... 06/17/2021 .. (122)]..

5000262 . . | TEMPE .. .. 06/17/2021 .. (103)]..

5000264 .... HOE .... 06/17/2021 . ... (44)]..

5000265 ... 06/17/2021 145,550 |.... . (85)]..

5000266 ... 06/17/2021 201,956 |.... . (63)]..

5000267 .... 06/17/2021 101,731 |.... . (42)]..

5000268 ... 06/17/2021 167,075 |.... . (69)]..

5000269 ... 06/17/2021 . 113,975 ... . (36)]..

5000270 ... RIVERSIDE ... 06/17/2021 .. 18,452 ... . (59)|..

5000271 ... ... | TALLASSEE ... 06/17/2021 150,460 |.... . (45)|..

5000272 . . |KEITHVILLE .. 06/17/2021 .. 122,852 |. . (50)|..

5000273 ... LIVE OAK .... 06/17/2021 ..97,2% |.... . (42))..
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5000274 .... PORTLAND .. 06/17/2021 ....89,448 |.... . (48)]..

5000275 .... 06/17/2021 L A3775 . . (34)]..

5000276 .... 06/17/2021 .. 106,054 |.... . (46)|..

5000277 . ... 06/17/2021 .. .69,516 |. (7).

5000278 . . | SAN LUIS OBISPO . ... 06/17/2021 ..

5000279 . . | DALY CITY ... .. 06/17/2021 ..

5000280 ... SACRAMENTO .. 06/17/2021

5000281 .... BLAINE .... 06/17/2021

5000282 .... FREMONT ... 06/17/2021

5000283 .... MORGAN HILL ... 06/17/2021

5000284 .... LENOX 06/17/2021

5000285 ... SACRAMENTO .. 06/17/2021

5000286 .... SAN DIEGO ... 06/17/2021

5000287 ... 06/17/2021

5000288 . . | ORMOND BEACH .. .07/15/2021 ..

5000289 . .. | DEFUNIAK SPRINGS .07/15/2021 ..

5000290 . . |EDDYVILLE ... .07/15/2021 ..

5000291 .... HOT SPRINGS . 07/15/2021

5000293 ... LAKESIDE 07/15/2021

5000294 .... JENSEN BEACH .. 07/15/2021

5000295 ... 07/15/2021

5000296 ... SEWICKLEY ... 07/15/2021 .

5000297 ... PARKER DAM .. 07/15/2021 145,261 |.... .. (131)]..

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

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

5000300 . BOYNE CITY .07/15/2021 ..

5000301 . . | BELMONT ... .07/15/2021 ..

5000302 . .. | BUENA VISTA .07/15/2021 ..

5000303 . .. | SHERRILLS FORD .07/15/2021 ..

5000304 . . | CLEARLAKE 0AKS .07/15/2021 ..

5000306 ... EAST LIVERPOOL 07/15/2021 . (33)]..

5000307 .... GEORGETOUN .. 07/15/2021 . (91)]..

5000308 .... ACKWORTH ... 08/26/2021

5000309 ... RAYMOND ... 08/26/2021

5000310 .... ODESSA ... 08/26/2021

5000311 ... ... | SEGUIN 08/26/2021 . (85)|..

5000314 . .. |LAKE CHARLES .08/26/2021 .. . (33)]..

5000315 . .| GRAND RAPIDS .. .08/26/2021 .. . (52)]..

5000316 . CHESTERF IELD .08/26/2021 .. . (46)|..

5000317 . TYLER .. .08/26/2021 .. . (18)]..

5000318 . CITRUS HEIGHTS .08/26/2021 .. . (66)..

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

5000320 .... 08/26/2021 . (78)]..

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

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

5000323 ... 08/26/2021 . (62)]..

5000324 .... LAKE SUzZY ... 08/26/2021 . (64)]..

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

5000326 ... ROGERS ... 08/26/2021 . (24)]..

5000329 . .| EDMOND . .08/26/2021 .. . (35)]..

5000333 ... ANKENY ... 08/26/2021 . (47))..
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5000336 ... GREENWOOD ... 08/26/2021 ....31,408 |.... . (43)]..

5000337 ... WHITE CITY .. 08/26/2021 ....60,123 [.... . (44)]..

5000338 .... 08/26/2021 .. 115,759 [.... . (65)]..

5000339 . .. | SPRING HILL . .08/26/2021 .. .34,400 | . (54)|..

5000342 . .. | ROSEBURG .08/26/2021 .. 72,942 | . (61)]..

5000343 . .| DAVIE .. .08/26/2021 .. .63,013 | . (32)]..

5000344 .... LAKE TAPPS .. 08/26/2021 ....83,202 |.... . (56)|..

5000345 ... 08/26/2021 ....62,646 |.... . (48)]..

5000346 .... NORTH HIGHLANDS .... 08/26/2021 13,789 ... . (40)|..

5000347 .... TROUTDALE ... 08/26/2021 120,624 |.... ... (87)]..

5000348 .... 08/26/2021 132,412 ... .. (105)]..

5000349 ... 08/26/2021 ....63,522 [.... . (57)]..

5000351 .... LANCASTER ... 08/26/2021 ....95,3%8 [.... . (41)]..

5000352 ... CLACKAMAS ... 08/26/2021 ....83,516 [.... ... (49)]..

5000353 . .. | OXNARD ... .08/26/2021 .. 287,412 |. (137)..

5000385 . .. | ALBUQUERQUE . .08/26/2021 .. 74,872 | . (61)]..

5000356 . . | AMARILLO . .08/26/2021 .. 146,201 |. . (41)]..

5000357 ... HANCOCK ... 09/24/2021 135,551 |.... (7).

5000358 .... BRANFORD .. 09/24/2021 .. (102)]..

5000359 ... CAMERON ... 09/24/2021 ... (B1)]..

5000360 ... VILLE PLATTE .. 09/24/2021 ... (47)]..

5000361 .... 09/24/2021 .. (131)]..

5000362 .... MIDDLEBURG .. 09/24/2021 . (68)]..

5000363 .... TUCUMCARI ... 09/24/2021 . (61)]..

5000364 .... MONROE . 09/24/2021 ....06,447 |.... . (35)]..

5000365 . . |LORIS ... .09/24/2021 .. .66, 144 |. . (37)]..

5000366 . PRATTVILLE .09/24/2021 .. . (81)]..

5000367 . . | QUAKERTONN .. .09/24/2021 .. . (55)|..

5000369 . . | LOGANSPORT .. .09/24/2021 .. . (45)]..

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

5000371 ... HANCEVILLE .. 09/24/2021 .. (121)]..

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

5000373 ... MULBERRY . 09/24/2021 . (45)]..

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

5000375 ... 09/24/2021 . (70)]..

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

5000377 . ORLANDO .09/24/2021 .. . (53)]..

5000378 . . | STUART . .09/24/2021 .. . (63)]..

5000379 . .| VERNON . .09/24/2021 .. . (52)]..

5000380 . APOPKA . .09/24/2021 .. . (35)]..

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

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

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

5000384 .... SAN JOSE .. 09/24/2021 . (116) ..

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

5000386 ... HAYWARD ... 09/24/2021 .. (166)..

5000387 .... SUNNYVALE ... 09/24/2021 . (141)]..

5000388 .... CORONA 09/24/2021 ... (94)]..

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

5000390 . .| OCALA .. .09/24/2021 .. . (81)]..

5000391 ... SAN JOSE . 09/24/2021 . (64))..
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5000393 ... LADY LAKE ... 09/24/2021 ....50,582 [.... . (47)]..

5000394 .... 09/24/2021 ... 18,981 [.... . (28)|..

5000395 ... CORVALLIS 09/24/2021 ...39,565 |.... . (32)]..

5000396 . .. | FORT COLLINS .09/24/2021 .. 68,807 |. . (42)]..

5000397 . .. | AIKEN .. .09/24/2021 .. 150,425 . (47)]..

5000399 . . | UMATILLA . .09/24/2021 .. .. 185,962 . (54)|..

5000401 .... JACKSONVILLE .. 09/24/2021 171,380 |.... . (53)]..

5000402 .... 09/24/2021 17,213 |.... . (39)]..

5000403 .... SHADY POINT . 10/22/2021 150,651 |.... . (61)]..

5000404 .... ABILENE ... 10/22/2021 100,8% |.... . (28)|..

5000405 .... GLEN ROSE 10/22/2021 . (38)]..

5000406 ... BOYNTON BEACH . 10/22/2021

5000407 .... GOLETA 10/22/2021

5000408 .... MOSES LAKE .. 10/22/2021

5000409 . . |HOMER ..... 1072272021 ..

5000410 . BIG SANDY 1072272021 ..

5000411 . HAYWARD ... 1072272021 ..

5000412 .... BLOOMINGBURG .. 10/22/2021 ....19,266 |.... .

5000413 .... HARTLAND .. 10/22/2021 126,223 |.... . (66)..

5000414 .... JACKSON ... 10/22/2021 113,980 |.... . (59)|..

5000415 .... SUNNYVALE ... 10/22/2021 .. 154,363 |.... . (58)]..

5000416 .... WASHINGTON .. 10/22/2021 ....50,999 [.... . (49)|..

5000417 ... 10/22/2021 .. 200,569 |.... . (76)|..

5000418 .... HARRISBURG .. 10/22/2021 L..24,097 |.... . (54)|..

5000419 .... HOPKINS 10/22/2021 L1702 ... . (27)..

5000420 . .. |LAKE CITY .10/22/2021 .. 96,670 |. . (58)|..

5000421 . .. |FOX .. 1072272021 .. . (49)]..

5000422 . .. | CLAYTON 1072272021 .. (121)|..

5000423 . .. | AMSVILLE 1072272021 .. . (49)]..

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

5000426 .... LAKESIDE . 10/22/2021 . (94)]..

5000429 .... TRENTON ... 10/22/2021 . (63)]..

5000430 ... PEARSALL . 10/22/2021 . (61)]..

5000431 .... TUCSON ... 11/19/2021 . (92)]..

5000432 ... 1171972021 . (50)|..

5000433 .... LOUISA .... 11/19/2021 . (56)..

5000434 . .. | MARSHALL . 1171972021 .. . (35)]..

5000436 . .. | CUSHING ... 1171972021 .. . (79)]..

5000438 . .. | MELBOURNE ... 1171972021 .. . (38)]..

5000439 . .. | SPRING VALLEY . 1171972021 .. . (65)]..

5000440 . . | PINELLAS PARK . 1171972021 .. (162)|..

5000442 .... RIVERVIEW 11/19/2021 ... (60)|..

5000443 .... FLAT ROCK ... 1171972021 . (35)]..

5000444 .... 11/19/2021 . (50)|..

5000445 ... 1171972021 . (99)]..

5000446 .... 11/19/2021 . (99)]..

5000447 .... ZEPHYRHILLS . 11/19/2021 . (49)]..

5000448 .... MARION 11/19/2021 . . (40)|..

5000449 .... TRENTON 1171972021 104,689 |.... . (31)]..

5000450 . . | LA PUENTE 1171972021 .. .. 261,79% |. . (82)]..

5000451 ... MINERAL WELLS . 12/16/2021 ...86,354 [.... . (64))..
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5000452 .... PERRYVILLE .. 12/16/2021 . (95)]..

5000453 .... 12/16/2021 . (86)..

5000454 .... 12/16/2021 . (46)|..

5000455 . . .12/16/2021 .. . (43)]..

5000456 . .. |CITRUS HEIGHTS .12/16/2021 .. . (76)|..

5000457 . .| BRIGHTON ... .12/16/2021 .. . (54)|..

5000458 .... FAYETTEVILLE .. 12/16/2021 . (54)]..

5000459 ... NEWARK VALLEY . 12/16/2021 . (55)|..

5000460 ... 12/16/2021 . (30)]..

5000461 .... JACKSONVILLE .. 12/16/2021 . (59)|..

5000462 .... LOWER LAKE ...ovvveiiviiniiniiniiinnnnnens feevninneeeeenn CAecis e e el 01/25/2022 . (73)]..

5000463 .... SANFORD ...eeeeeeeeneeeeemnnneeeeeemnnnns Jemmmneeeeeenes N e s el 01/25/2022 293,586 |.... . (92)]..

5000464 .... 0 R b SR AR R 01/26/2022 164,706 |.... . (63)]..

5000465 ... DELANO ... 01/25/2022 ... 87,897 [.... . (57)]..

5000466 . MUNFORD ... .01/25/2022 .. .79,846 |. . (44)]..

5000467 . NEW RINGGOLD .01/25/2022 .. .33,480 | . (26)..

5000468 . PRESTON ... .01/25/2022 .. .53,804 |. . (27)..

5000469 ... OVERTON ... 01/25/2022 . (38)]..

5000470 ... SAN JOSE ... 01/25/2022 .. (163)]..

5000471 ... FORESTHILL .. 01/25/2022 ... (42)]..

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

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

5000474 .... HUDSONVILLE . 01/25/2022 .. (299)]..

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

5000476 .... 01/25/2022 . (36)]..

5000477 . .01/25/2022 .. . (90)]..

5000478 . . | MYRTLE BEACH .01/25/2022 .. . (58)]..

5000479 . . | STUART ... .01/25/2022 .. . (54)|..

5000480 . CORNEL 1US .01/25/2022 .. . (80)]..

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

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

5000483 .... DEL VALLE ... 01/25/2022 . (75)]..

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

5000486 ... 01/25/2022 .. (233)]..

5000487 ... 01/26/2022 . . (97)]..

5000488 .... ... | NORWOOD ... 01/25/2022 200,369 |.... . (57)]..

5000489 . .. | QUITMAN .01/25/2022 .. .. 118,517 |. . (37)]..

5000490 . .. | FLORENCE .01/25/2022 .. .. 190,385 |. . (53)]..

5000491 . .. | SPARTA . .01/25/2022 .. .. 134,135 |. . (54)]..

5000493 . .. | ROXBORO .02/18/2022 .. .. 104,499 |. . (80)|..

5000494 . .| DIANA .. .02/18/2022 .. .. 109,921 |. . (61)]..

5000495 ... JESSUP ... 02/18/2022 .. 83,177 |.... . (78)]..

5000496 .... FORT DEPOSIT .. 02/18/2022 ....66,565 [.... . (54)]..

5000497 .... 02/18/2022 ....45,789 [.... . (41)]..

5000498 .... 02/18/2022 29,722 |.... . (26)]..

5000499 ... 02/18/2022 L T7,790 ... . (78)]..

5000500 ... 02/18/2022 145,539 |.... .. (163)]..

5000502 .... MONTICELLO .. 02/18/2022 146,243 |.... ... (82)]..

5000503 .... COATESVILLE ... 02/18/2022 ....29,363 [.... . (25)]..

5000504 . . | ROCKY POINT . .02/18/2022 .. 103,136 |. . (30)]..

5000505 ... RUSKIN ... 02/18/2022 242,015 |.... . (72))..
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5000506 .... 02/18/2022 . (60)f..
5000507 .... LAKELAND . 02/18/2022 . (63)[..
5000508 .... ... |CHIEFLAND ... 02/18/2022 . (30)f..
5000509 . . | COCHRANTON .02/18/2022 .. . (43)[..
5000510 . CLAREMORE .04/13/2022 .. (104)f..
5000511 . MONETTA ... .04/13/2022 .. . (48)[..
5000512 .... CROSSETT .. 04/13/2022 . (45)[..
5000513 .... COLUMBUS .. 04/13/2022 . (44)|..
5000514 .... HAMMOND ... 04/13/2022 L (79)]..
5000516 .... SACRAMENTO .. 04/13/2022 . (64)|..
5000517 .... DEL VALLE ... 04/13/2022 . (57)f..
5000518 .... TUCSON ... 04/13/2022
5000519 .... MACUNGIE . 04/13/2022
5000520 ... BENSALEM . 04/13/2022
5000521 . .. |DOVER ... .04/13/2022 ..
5000522 . .. | PETALUMA . .04/13/2022 ..
5000523 . .| OCEAN BREEZE .04/13/2022 ..
5000524 .... GRASS VALLEY 04/13/2022 ....46,246 |....
5000525 ... NV 04/13/2022 42,94
5000526 ... DADE CITY 04/13/2022 ....85,599 |....
5000527 .... TAVPA .. 04/13/2022 ... 81,676 |....
5000529 ... BOISE .. 04/13/2022 ....65,419 |....
5000530 ... 04/13/2022 149,578 |....
5000531 ... CAMPTONVILLE .. 04/13/2022 313,653 |....
5000532 ... OXFORD ... 05/27/2022 ....88,504 |....
5000533 . .. |BUTLER . .05/27/2022 .. 41,404 |.
5000534 . .. | BISMARCK . .06/27/2022 .. .. 286,722 |.
5000535 . .. | FREEPORT .05/27/2022 .. 80,567 |.
5000536 . .. | HIGBEE . .06/27/2022 .. .30,622 |.
5000537 . . [LLANO .. .05/27/2022 .. 77,993 |.

5000538 ....
5000539 ...
5000540 ....
5000541 ....
5000542 ...
5000543 ....
5000544 .
5000545 .
5000546 .
5000547 .
5000548 .
5000549 ...
5000851 ....
5000852 ....
5000853 ...
5000554 ....
5000855 ...
5000556 ...
5000857 ....
5000558 .
5000859 ...

. [HUDSON .
PELL CITY ...

WILLIS ...

DOWNSVILLE ..

MANSFIELD ...
EL DORADO ...

HOLLY LAKE R

.. | BLUE CREEK .
.. | NEW BLOOMF IEL
.. [miceo ...
.. [WILLIS .
. | PALM BEACH G

SAN JOSE
ENUVCLAW ...

HOT SPRINGS .

ANAHEIM ...
CHESHIRE ..

LEVELLAND ...

EULESS ....

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

....94,564 |....
... 80,080 |....
L 71,140 ).

165,963 |....
173,852 |....

ANCH 05/27/2022 ....48,646 |....

.05/27/2022 .. 7,344 |.

LD .05/27/2022 .. 76,175 |.
.05/27/2022 .. .38,484 |.

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

ARDENS
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5000560 ... LEESBURG . 05/27/2022 ....56,642 [.... ...66 |... ...66 |..

5000562 .... JOHNSTON .. 05/27/2022 ...91,439 ... .55 ..

5000563 .... HIGHLAND .. 05/27/2022 . 198 |..

5000564 . .. | PALATKA .05/27/2022 .. . 100

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

5000566 . QUINLAN .05/27/2022 .. .

5000567 .... KARNACK ... 05/27/2022 116,184 |....

5000568 ... HASTINGS .... 05/27/2022 .. 242,043 |....

5000569 ... MELBOURNE .......cvvvnnvrrrrnnnnneeninnnnnns Jovvnnnnneneee AReccecis e e el 05/27/2022 ....70,289 |....

5000571 .... BROOKSVILLE ...eeeeeeeeeeeeieeeeeeenes Jeemmmeeeeeeeee Pl e el 05/27/2022 ... 78,318 |....

5000572 .ovvvvenieeernnineeeeeennn [PORUM e [ O o 05/27/2022 ....94,05 |....

5000573 .... 05/27/2022 367,508 |....

5000574 .... Staten Island . 06/09/2022 997,219 |....

5000575 .... Portland .. 06/09/2022 408,742 |....

5000576 . Mililani . .06/09/2022 .. ,291,187 |.

5000577 . Staten Island . .06/09/2022 .. ,437,714 |.

5000578 . Brooklyn .... .06/09/2022 .. ,438,553 |.

5000579 ... Nashville ... 06/09/2022 243,846 |....

5000581 .... Mililani . 06/09/2022 435,080 |....

5000583 .... Francis ... 06/09/2022 450,368 |....

5000585 ... HASTINGS ON HUDSON .....ccvvvvnnrrvinnnnns Jvvnnnneeeenne N e o e e 06/09/2022 465,238 |....

5000587 ... Township Of Washington ......ocovveenives Jooveennenniece e Ndecs o [ 06/09/2022

5000588 .... 0ceanside ........cevvvevvrvvinnnninnineinnnn Jovnnnneeeeenen N e o e e 06/09/2022 849,130 |....

5000590 ... Washington .. 06/09/2022 790,954 |....

5000591 .... Port Richey . 06/09/2022 ....95,891 [....

5000592 . . |Morristown .. .06/09/2022 .. .. 230,263 |.

5000593 . .|La Crescenta .06/09/2022 .. ,065,139 |.

5000594 . . | Washington .. .06/09/2022 .. .. 654,522 |.

5000595 . .| Sonora . .06/09/2022 .. 120,262

5000597 . . |Hicksville .06/09/2022 .. .. 735,940

5000598 .... San Diego ... 06/09/2022 725,087 |....

5000599 ... Pembroke Pines ......eeveeeeveneereeemnnnns Jeemmmneeeeeen Pl e e 06/09/2022 181,911 |....

5000602 .... Aventura ....oooeevveiiniiiiiiiinneniiie e Fle e 06/09/2022

5000603 .... Atlanta ooooeeeeiiiieeeeeceeieeee e GAe fe  fe 06/09/2022

5000604 .... Burnsville .ooeveeviiviiieiniiiiinnninnnns v Noe s e e e 06/09/2022 480,723 |....

5000605 ... Brigantine 06/09/2022 364,880 |....

5000607 . Gainesville .06/09/2022 .. .. 152,918 |.

5000608 . Stockton .06/09/2022 .. .. 315,635 |.

5000609 . New York .06/09/2022 .. 2 260,602 |.

5000610 . GOSHEN . .06/09/2022 .. .. 600,355 |.

5000611 . Staten Island . .06/09/2022 .. .. 482,776 |.

5000613 .... Princeton 06/09/2022 851,826 |....

5000615 .... Irvine .... 06/09/2022 ...1,647,940 |....

5000618 ... Brooklyn . 06/09/2022 ...1,352,419 |....

5000620 .... Montague 06/09/2022

5000621 .... Cotton lood Heights .. 06/09/2022

5000622 .... Bakersfield 06/09/2022

5000623 .... Rancho Mirage .... 06/09/2022 .

5000624 .... Nottingham .. 06/09/2022 185,931 |....

5000625 . .| Jamaica ...... .06/09/2022 .. 1,009,029 |.

5000626 ....

Point Pleasant Beach ...

06/09/2022

..... 474,705 |....
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

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

5000627 .... Flemington .. 06/09/2022 L 194 ).

5000628 .... Haddonfield . 06/09/2022 72 ..

5000630 ... Syosset 06/09/2022 LTAT ..

5000631 . Long Beach .06/09/2022 .. . 154

5000632 . .. |Norwood ... .06/09/2022 .. . 189

5000634 . .|Land O Lakes .06/09/2022 .. BRVX]

5000635 ... Meridian 06/09/2022 19

5000636 ... Brooklyn 06/09/2022 . 266 |..

5000637 .... Hewlett Harbor .. 06/09/2022 . 389 |..

5000639 ... Fresh Meadous . 06/09/2022 . 380 |..

5000640 ... Ossining 06/09/2022 . 156 |..

5000641 .... Manteca 06/09/2022

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

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

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

5000646 . Mammoth Lakes . .06/09/2022 ..

5000647 . Montauk ... .06/09/2022 ..

5000648 .... Corona .... 06/09/2022

5000649 .... Brooklyn .... 06/09/2022

5000650 ... Brooklyn .... 06/09/2022

5000652 .... Temecula ... 06/09/2022

5000653 .... Nor thport . 06/09/2022

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

5000655 ... Ontario 06/09/2022

5000656 ... Great Neck .. 06/09/2022 .

5000657 . Ridgewood ... .06/09/2022 .. .. 800,985 |.

5000658 . Spring Valley . .06/09/2022 .. .. 691,981 |.

5000659 . . |Brooklyn .... .06/09/2022 ..

5000662 . Holtsville .06/09/2022 ..

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

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

5000666 ... Albuquerque . 06/09/2022

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

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

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

5000671 ... Bakersfield 06/09/2022

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

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

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

5000677 . MIAME .. .08/18/2022 ..

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

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

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

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

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

5000686 ... SAN DIEGO 08/18/2022

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

5000688 ... IRVING 08/18/2022

5000689 ... STATEN ISLAND . 08/18/2022 823,221 |....

5000690 . WILLIS .......... .08/18/2022 .. .. 765,135 |.

5000692 ... PONTE VEDRA BEACH ... 08/18/2022 717,956 |....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
5000693 .... RANCHO MIRAGE . 08/18/2022 L 913 |.. ..3,749 |...
500069 ... 08/18/2022 L412 .. ...1,031 ...
50006% ... Washington .. 08/18/2022 . 502 |..
5000697 . SEATTLE ... .08/18/2022 .. . 687
5000698 . SANTA MONICA .08/18/2022 .. . 470
5000701 . SELBYVILLE .. .08/18/2022 .. . . 289
5000702 .... PLEASANTON .. 08/18/2022 453,362 |.... . 390 |..
5000703 .... 08/18/2022 409,130 |.... . 503 |..
5000704 ... FALL RIVER .. 08/18/2022 303,437 |.... . 508 |..
5000706 .... STATEN ISLAND .... 08/18/2022 399,906 |.... . 330 |..
5000707 ... CHESTERFIELD 08/18/2022 398,005 |.... ..363 |..
5000708 .... WEST ISLIP 08/18/2022 354,276 |.... . 537 |..
5000709 .... MIAMI SPRINGS . . 08/18/2022 360,819 |.... .309 |..
5000710 .... FRANKLIN LAKES .. e 08/18/2022 359,507 |.... . 304 |..
5000711 . MIAMI ..... .08/18/2022 .. .. 352,756 |. . 256
5000712 . ORLANDO ... .08/18/2022 .. .. 308,335 |. . 185
5000714 . 0ZONE PARK .08/18/2022 .. .. 274,927 |. 77
5000715 .... DAVENPORT ... U O R 08/18/2022 232,612 |.... 133 ..
5000716 ... BROOKLYN .. F FRR RN 08/18/2022 229,450 |.... L1682 ..
5000717 ... CARMEL .... [ O R 08/18/2022 . 146 |..
5000718 ... NORTH BEACH F FRR RN 08/18/2022 L1321
5000719 .... LEXINGTON PARK .. [ O R 08/18/2022 . 123 ..
5000720 .... F FRR RN 08/18/2022 191,872 |....
5000721 .... CORAL GABLES .. e 08/18/2022 189,673 |....
5000722 .... DELRAY BEACH .. 08/18/2022 182,999 |....
5000723 . .. |HAINES CITY .08/18/2022 .. .. 154,173 |.
5000724 . .. | BALTIMORE ... .08/18/2022 .. .. 140,861 |.
5000725 . . | FREDERI CKSBURG .08/18/2022 .. .. 137,707 |.
5000726 . CONRCE ... .08/18/2022 .. 115,696
5000727 . CONRCE ... .08/18/2022 .. .. 115,69
5000728 .... PHILADELPHIA .. . 08/18/2022 110,130 |....
5000729 .... PHILADELPHIA . e 08/18/2022 ..91,017 |....

5000730 .

TERRE HAUTE .

I N A 08/18/2022

..96,721 ...

0299999 Mortgages W|th partial repayments

347,429,672

396,202

1,562,523

1,958,726

6,741,144

0599999 - Totals

349,819,684

396,706

1,562,523

1,959,229

1,911,218

8,620,803

(31,559)

(31,559)




€03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 10 11 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional
CusIpP Name of Vendor strative Originally and i Investment Made Amount of 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 I .... New York .| BLACKSTONE TACTICAL OPPORTUNIT .. ....01/26/2015 ...
BGH55K-0G-0 . ..|JLC INFRASTRUCTURE FUND | L.P. Chicago DIRECT FUNDING ... ..08/10/2017 .
BES1L3-63-5 .........| OCEANSOUND PARTNERS FUND LP ....ccevreeieeiiieieeeeceeneeeeecenieeeeee | s OCEANSOUND PARTNERS FUND, LP ..02/14/2020 . 2,135,527
BES20S-94-3 ......... | PENDULUM OPP PRGRM VEHICLE | .. ...| DIRECT FUNDING . |....07/13/2021 ...
BES2PG-FH-9 ......... | SEMPERVIRENS CAPITAL FUND II L ...|DIRECT FUNDING ... L|-...02/11/2022 ...
BES39U-AV-8 .........|LENDBUZZ AUTO 9.500% 12/31/33 .. ...|DIRECT FUNDING ... .|....06/02/2023 ... .
BESOWT-NU-9 .. .| PINEBRIDGE PRIVATE CREDIT RATE .. ...|DIRECT FUNDING ... ... 1172772018 ... ... 78,883 |...
BES2XR-BR-8 .. .| VOLOFIN STL - ZEPHYRUS .| DIRECT FUNDING ... ...07/29/2022 ... ... 350,000 |...
1999999. Jomt Venture Interests - Common Stock - Unaffiliated 25,956,540
59801R-AE-7 ......... |M|DOCEAN CREDIT CLO SERIES 2016-51 CLASS ......ccovvevvvnniiiiiinnnnnnns | ...................................................................... |M|DOCEAN CREDIT CLO SERIES 2016-51 CLASS ......ccevvvvvninnns Jovvvnnnes wvvvveens fonns 12/20/2021 .o foeeeeee e | LT O O P (TP PPPPPI
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 45,290 XXX
6099999. Total - Unaffiliated 26,001,830 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 26,001,830 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 19 20
3 4 9 10 12 14
Book/ Current Book/
Adjusted Year's Total Adjusted
Carrying Current Other Foreign | Carrying
Value Year's Than Capital- Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred Book/ Encum- Gain Total
Date brances, | Increase | (Amorti- ment Interest Adjusted | brances (Loss) Gain Invest-
CuUsIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and Carrying on Consid- on (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other Value Disposal | eration | Disposal Disposal | Income
BGH3J0-RQ-3 ..... BLACKSTONE TACTICAL OPP FD |1 New York . .| BLACKSTONE TACTICAL OPPORTUNIT . ....01/26/2015 ...]....09/21/2023 ...|.... 2,607,688 |... . |.... 2,607,688 |.... 2,607,3% |... .. (292)f...
BES39U-AV-8 ..... LENDBUZZ AUTO 9.500% 12/31/33 ... . . | Redempt ion 100.0000 ... ...05/02/2023 ...|....05/03/2023 ...|....... 705,947 |... 705,947 |....... 705,947 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,313,635 3,313,635 3,313,343 (292)
BES1Q1-0E-6 ..... |NCS TE HOLDCO 2020 LLC .....ieeevvemnarrermnnnnnns | eevnnsserernnnnnsrssrnnnnnsnesrnnsnns fooseessennnsnnnnnnnns Paydomn .....ooiiiiiiie e ....05/07/2020 ...J....09/29/2023 ...|....... 124,500 [-oeeinniiiies oo oo e fo e [ 124,500 |....... 124,500 [ooeinniiiies e oo |
2599999. Joint Venture Interests - Other - Unaffiliated 124,500 124,500 124,500
48250H-AC-2 ..... KKR 2012-1A B 15.095% 07/15/30 . . | Paydown .. ....12/20/2021 ...|....07/17/2023 ...|....... 169,807 |... P AU 169,807 |....... 169,807 |...
T8711A-AA-1 ... SAILS 4 LLC 3.000% 04/30/26 .... . | Paydown .. ....09/30/2018 ...|....07/156/2023 ...|. R
87289B-AH-7 TCP DLF VII1 2018 CLO SUB EQ 0.000% ... . | Paydown ....12/20/2021 ...|....03/28/2023 ...|. R AP (546,621)...... (546,621)
92870V-AG-0 . VOLTAGE FINANCE LLC CL C  1.000% 05/15/ ... . | Redempt ion 100.0000 . ..02/07/2014 . .07/19/2023 .. 87,175 |.
92870V-AH-8 ..... |VOLTAGE FINANCE LLC CL D  0.000% 05/15/ ... . | Redempt ion 100.0000 . ..02/07/2014 . .07/24/2023 .. 872 |.
04015X-AN-2 ..... [ARES CLO LTD SERIES 14 31RA CLASS SUB 14 ... .| Paydown .. ....12/20/2021 . .08/24/2023 .. ..237,005 |.
056820-AC-7 ..... |BAIN CAPITAL CREDIT CLO LTD SERIES 18 2A ... . | Paydown ....12/20/2021 . .07/19/2023 .. . 767,357 ..620,231 |.
07132B-AC-5 ..... |BATTALION CLO LTD SERIES 15 8A CLASS SUB ... . | Paydown ....12/20/2021 . .07/18/2023 .. .261,781 ..206,067 |.
09626F-AE-1 ... BLUE MOUNTAIN LTD 0.000% 07/20/26 ...... . | Paydown .. ....06/02/2014 ...|....07/20/2028 ... |eeeeueeeeennn [ e e e e e e
118381-AD-4 ... BUCKHORN PARK CLO LTD SERIES 19 1A CLASS ... | tieeeviiiiiiiiiiiiiiiiiiiiininiiins |ovviiieeee ceeennanns Paydown ...12/20/2021 ...]....07/18/2028 ...]....... 220,181 | foovevnninniniens foeeennnn 46,277 | oo (46,277) ] ccciiieienn e 173,904 |....... 173,904 [ o Lo o, 964
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
26251G-AC-9 ..... DRYDEN SENIOR LOAN FUND SERIES 18 611 CL ... . | Paydown .. ....12/20/2021 ...|....07/17/2023 ...].... 1,052,619 |... 154,449 | [t (154,449) . o 898,170 |....... 898,170 [.oeeeeenieeeee Joeneeeeeeenen
36320N-AE-6 GALXY 2015-19A COMB SERIES 2015-20A CLAS ... . | Paydown ....12/20/2021 . .07/20/2023 .. . 186,636 .. 51,872 (51,872) 257,663 .. 122,893 |.
42087E-AC-1 HAYFIN KINGSLAND VIII LTD SERIES 18 8A C ... . | Paydown ....12/20/2021 . .07/20/2023 .. . 191,379 .. 191, 191,379
48250K-AC-5 ..... KKR FINANCIAL CLO LTD SERIES 11 CLASS SU ... . | Paydown .. ....12/20/2021 ...)....07/17/2023 ...]...... 383,886 [...ccevvreniiins Jovrnniniiiinnn [ e [ e [ 383,886 |....... 383,886 |...
48252L-AE-7 ..... KKR FINANCIAL CLO LTD SERIES 21 CLASS SU ... . | Paydown .. ....12/20/2021 ...)....07/15/2028 ... |oeeuus . T13,752 [ooeeiieiiieiee e oo e e e e 713,752 |....... 713,752
55954Q-AE-2 ... MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... .| Paydown .. ....12/20/2021 ...|....07/20/2023 ...|.......640,726 |... T . JUTR O A 640,726 |....... 640,726
828110-AC-3 ..... SILVER ROCK CLO LTD SERIES 2020 1A CLASS ... . | Paydown .. ....10/13/2020 ...|....07/20/2023 ...|....... 461,835 |... 2130,329 |oeeieieeeeen [ (130,329)|... VT S 331,506 |....... 331,506 |...
BGH530-RN-2 ... PDFNI 2017 v . | Paydown .. ....06/09/2017 ...|....01/17/2023 ...]......(722,008)|... PR RN (722,003)f...... (722,008)f...
BGH523-TA-3 ..... PDFNI 2017 LLC INTEREST 4 ...covveeieeeinnannnns . | Paydown .. ....05/09/2017 ...J....01/17/2023 ...|...... (839,902)|... FUVUR IO (839,902)|....... (839,902)|...
BGH4J0-CD-6 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST ...... . | Paydown .. ....04/12/2016 ...|....01/17/2023 ...|... (4,359, 145)|... coee [onn (4,359,145)[... (4,359, 145))...
BGH4PY-1Z-8 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... . | Paydown .. ....07/06/2016 ...|....01/17/2023 ...]... (1,230,615)[... veee |--- (1,230,615)]... (1,230,615)...
BGH4R3-Y5-4 ..... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 3 ... [ .. . | Paydown .. voer |....08/26/2016 ...)....01/17/2028 ...|...... (959,509)).... I . P PPN (959,509)J...... (959,509)).... T .
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated (3,282,784) 585,767 (585,767) (3,868,551)[  (83,745,662) 122,893 122,893 268,716
6099999. Total - Unaffiliated 155,351 585,767 (585,767) (430,416) (307,819) 122,601 122,601 278,119
6199999. Total - Affiliated
6299999 - Totals 155,351 585,767 (585,767) (430,416) (307,819) 122,601 122,601 278,119
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38384A-X9-9 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 ......ccevvuueieeeenniieeeeennnieeeeemnneeeeemnnnneeeeenns | cevvvnnnninnens Joennid 07/19/2023 ..... PIPER SANDLER & CO ... .... 14,898,883 |. ... 14,931,545 |... . 52,468
38384B-L7-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .........ceuiiiiiirmiiiiiiiiiiiiieeeiiiineeecnnninneenenns | aeeeeennnineees fonnid 07/24/2023 ..... PIPER SANDLER & CO ... .... 10,050,000 |. ....10,000,000 ... . 45,000
38384E-JU-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023 ......ccevvuuieeernneieeeeennneeeeemnnaeeeeennnnneeeeennn | cevvvnnnninnnns Jonnnd 09/14/2023 ..... WELLS FARGO SECURITIES, LLC .. 4,967,161 |. .. 4,980,000 |... . 23,240
91282C-HY-0 ......... US TREASURY N B 4.625% 09/15/26 ......iiiiivuuuniiiiiiiiiiiiiiiiiiiiiiiniiieesiennnnsessessnnnsennee | aeeeeensnnnenes |oasnsd 09/13/2023 ..... CITADEL SECURITIES INSTITUTION .. 499,297 |. 500,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 30,415,341 30,411,545 120,708
62878U-2G-6 ......... [NBN CO LTD SERIES 144A  6.000% 10/06/33 ..eveveirereesessessssssessesessesssesessessessseseaseaseas | J..... 09/27/2023 ..... [J.P. MORGAN SECURITIES, LLC .vviveiviisiesiesiesiessesiesseseessessessessessessessessessessensesesenernes Jovueruesueruesuessesuersesuesnerues |oreersessesuessesessueseas 498,625 |..ievvuiiiiiiiiiiiiis 500,000 |.uvuuiiiiiiniiiiiiiiiiiieeenes
0309999999. Subtotal - Bonds - All Other Governments 498,625 500,000
19648G-BT-8 ......... COLORADO ST HSG & FIN AUTH SF SERIES N 1 .evveniiiiiiiiiiiiiiiiieneccviieeecrnineeecvnnieeees | eeeeeenninneees fonnid 08/17/2023 ..... RBC Capital Markets, LLC .....oouuuiiiiiiiiiiiiiiiii e
3130A-84-3 ......... FEDERAL HOME LOAN BANK ~ 6.000% 08/16/33 .....ceeereeniieeemnniaeeeernnieeeeeennneeeeennnnneeeenne | cevvvnnniinnnns Jonnid 07/28/2023 ..... STIFEL NICOLAUS & COMPANY, INC ..
3130AX-3A-4 ......... FEDERAL HOME LOAN BANK ~ 6.500% 09/13/38 ...evvvuiiiiiiiiiiiiiiiiiniiiciiiinnneccrninnennnnninees | eeeeeennineees fonnid 08/29/2023 ..... SANTANDER US CAPITAL LLC
31320V-4E-2 FHLMC POOL SDB021  2.500% 09/01/49 .....eeeeeeiieeeeeeie e eeeee e e eeene e e eeene e e eennnnees | eevvvinniinnnes Jeennid 05/01/2023 ..... Interest Capitalization
3133EP-PK-5 . .. |FEDERAL FARM CREDIT BANK  5.980% 07/12/ . D Securities (USA) LLC .....
3133EP-0K-4 . .. | FEDERAL FARM CREDIT BANK  6.050% 07/24/ . FHN FINANCIAL CAPITAL MARKETS
3133EP-SD-8 . .. |FEDERAL FARM CREDIT BANK  5.970% 08/08/ . NOMURA SECURITIES INTERNATIONA
3136B2-7H-9 . ..|FANNIE MAE SERIES 2018 72 CLASS ZB 3.5 . Interest Capitalization .....
3136BJ-Wi-1 . ..| FANNIE MAE SERIES 2021 76 CLASS PZ 2.5 . Interest Capitalization N
3136B0-DN-6 ......... FANNIE MAE SERIES 2023 36 CLASS A 5.50 .... 08/02/2023 ..... PIPER SANDLER & CO .. 10,747,284 |...
3137HO-IZ-8 ......... FREDDIE MAC SERIES 5303 CLASS B 5.500% ... 07/31/2023 ..... PIPER SANDLER & CO ... 1,898,190 |...
3137HA-DG-8 ......... FREDDIE MAC SERIES 5329 CLASS JZ  6.000 .... 08/02/2023 ..... MORGAN STANLEY & CO .. 1,758,750 |...
3137HA-DG-8 ......... FREDDIE MAC SERIES 5329 CLASS JZ  6.000 .... 09/01/2023 ..... Interest Capitalization .........ccooooiiiiiiiiiiiiiiiii s [ [l 8T 8,794 |...
3137HA-GE-0 ......... FREDDIE MAC SERIES 5330 CLASS ZA  6.000 .... 08/03/2023 ..... BMO CAPITAL MARKETS CORP BONDS .. ..251,250 |...
3137HA-GE-0 ......... FREDDIE MAC SERIES 5330 CLASS ZA  6.000 .... 09/01/2023 ..... Interest Capitalization ..
3137HA-K6-2 ......... FREDDIE MAC SERIES 5338 CLASS CZ  6.000 .... ...08/15/2023 ..... BOFA SECURITIES INC
3137HA-K6-2 ......... FREDDIE MAC SERIES 5338 CLASS CZ  6.000 .... ...00/01/2023 ..... Interest Capitalization ..
3137HA-LL-8 . ..| FREDDIE MAC SERIES 5333 CLASS LZ  6.000 . Brean Capital LLC .......
3137HA-LL-8 . ..| FREDDIE MAC SERIES 5333 CLASS LZ  6.000 . Interest Capitalization . 7,500 |. . 7,500 |.
3137HA-R6-5 . ..|FREDDIE MAC SERIES 5348 CLASS HA  6.000 . PIPER SANDLER & CO ... . 14,953,125 |. . 15,000,000 |.
3137HA-RC-2 ......... FREDDIE MAC SERIES 5348 CLASS HZ ~ 6.000 .... 09/27/2023 ..... Barclays Capital
31400S-A6-8 ......... FNVA POOL CB6328  6.000% 05/01/53 08/16/2023 ..... GOLDMAN SACHS & CO
641279-WY-7 ......... NEVADA ST HSG DIV SF MTGE REVE SERIES E .. 08/30/2023 ..... J.P. MORGAN SECURITIES, LLC
0909999999. Subtotal - Bonds - U.S. Special Revenues
00110X-AA-2 ......... AFN ABSPROP001 LLC SERIES 2021 1A CLASS .....ceevivvreiiiiiiiiiiiiiiiirinnecceninceeeennineesnennns | eeeeeennineees foinid 09/15/2023 ..... Barclays Capital .......eviiiiiiiiiiiiiiiiii e
00212C-BP-1 ......... ASG RESECURITIZATION TRUST SERIES 2009 1 ....eeiieeieiiiieeeeienieeeeeennieeeeeennneeeeeennneeeeens | cevvvnnnninnnns Joennid 05/02/2023 ..... BANK OF AMERICA MERRILL LYNCH ...
00452A-AA-8 ......... ACCIDENT FUND INS CO AM SERIES 144A 8. ..eeeiiiiiiiiiiiiiiiiiinirrcinii e eeennninnneens | eeeeeenniieeees fonnid 08/04/2023 ..... J.P. MORGAN SECURITIES, LLC . . .
00792F-AA-6 ......... AFFIRM INC SERIES 2023 B CLASS A 144A .....iieeeeeeeceeie e eeeeee e eeene e e eenne e eeennnees | cevvvnnnineens [eennid 09/12/2023 ..... Barclays Capital ... 8,998,972 |. 9,000,000 |...
00792F-AB-4 ......... AFFIRM INC SERIES 2023 B CLASS B 144A .....cciivvviiiiiiiiiiiiiieccciiie e eeccvnieeeennnnies | eeeeeenniieeees fonnid 09/12/2023 ..... Barclays Capital ......uuiiiiiiiiiiiiiiiii e e e 7,998,167 |. 8,000,000 |...
01627A-AD-0 ......... ALIGNED DATA CENTERS ISSUER LL SERIES 20 .....cceeveuuiieeeeriiieeeeemnieeeeeeenneeeeeennnneeeeenns | cevvvnnniinnens Jeennid 08/10/2023 ..... Guggenheim Securities, LLC . .. 976,954 |.
032654-BA-2 ......... ANALOG DEVICES INC ~ 3.450% 06/15/27 ....ccevvuuniiiiiiiiniiiiiiiiieeeceiiieeeecvninesecvnnineeees | aeeeeennnnneees fonnid 09/18/2023 ..... Tax Free Exchange
03789X-AE-8 ......... APPLEBEES |HOP FUNDING LLC SERIES 2019 1 ...eeiieiiiiiie e eeeeei e eeeeenee e eeeennneeeeeees | cevvvnnniinnnns Joennid 07/25/2023 ..... Barclays Capital
05377R-HN-7 . ..|AVIS BUDGET RENTAL CAR FUNDIN SERIES 202 . BOFA SECURITIES INC ..
07359B-AA-5 . ..| BEACON CONTAINER FINANCE Il LL SERIES 20 . ROBERT W. BAIRD & CO INC .
09951L-AC-7 . ..|BOOZ ALLEN HAMILTON INC ~ 5.950% 08/04/3 . BOFA SECURITIES INC ..
100743-AN-3 ......... BOSTON GAS COMPANY SERIES 144A  6.119% .eeeneeieeeeie e ceeee e eeeeee e e eeene e e eennne e eeenn | cevvvnnnnenenns [0 07/17/2023 .. Various
10568M-AB-0 ......... BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .....uviivivinnniiiiiiiiiniiiiiiiinneeviniinneennnnineeeens | oeeeeennnnenes fonnid 08/22/2023 ..... BOFA SECURITIES INC ..
10569D-AB-9 ......... BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 ...eeeeeeeeeeiieeeeeennieeeeeeenn e e eeeenneeeeeenneneeees | eevvvnnnninnnns Jeonnid 08/31/2023 ..... Barclays Capital
10569J-AB-6 ......... BRAVO RESIDENTIAL FUNDING TRU SERIES 202 ......uviiiiviiiniiiiiiiiiiieccniineecceiineeecvnnineeees | oeeeeennnnneens fonnid 08/04/2023 ..... Barclays Capital ... .
10569U-AA-3 ......... BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 ..eeeeneeeeeeiieeeeeemnieeeeeeene e e e eeenneeeeeenneneeeee | eevvvnnninnens Jeennid 08/03/2023 ..... Barclays Capital ... 499,992 |.
12510H-AT-7 ......... CAPITAL AUTOMOTIVE REIT SERIES 2023 1A € ..iivvvenniiiiiiiinniiiiiiniiiieiiiinnniesecinnnnneserennnnes | aeeeeennnnnenes |ounnsd 09/14/2023 ..... SMBC NIKKO SECURITIES AMERICA .....iiievuunniiiiiuunnniiiiiiunnnsiriiinnnnsirsrrensnsrsrrssnnssssrnsnnnss  [oorerssnnssssennsnnssssrrnnnnnensee |oersssnnssssrnsnnnnnees 1,933,834
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12565K-AE-7 ......... CLI FUNDING LLC SERIES 2022 1A CLASS A 1 .... 07/05/2023 ..... STONEX FINANCIAL INC ... ..219,533 |...
12575A-AD-9 ......... CMFT NET LEASE MASTER ISSUER SERIES 2021 .... 09/28/2023 ..... CANTOR FITZGERALD & CO .
12667FK8-7 ......... COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 ... 04/11/2023 ..... AMHERST PIERPONT ...
14307@-AA-T ......... CARLYLE CREDIT OPPORTUNITIES N 5.000% 04/11/2023 ..... Various
15675C-AC-9 ......... CERBERUS SERIES 2023 3A CLASS B 144A 8 ... 08/17/2023 ..... NATIXIS SECURITIES AMERICAS ...
171937-AG-0 ......... CIFC LBC MIDDLE MARKET CLO LLC SERIES 20 .... 08/31/2023 ..... WELLS FARGO SECURITIES, LLC ... .
171937-Ad-4 ......... CIFC LBC MIDDLE MARKET CLO LLC SERIES 20 .... 08/31/2023 ..... WELLS FARGO SECURITIES, LLC ..ieeereeeeeeemnieeeeemnneeeeemmn s e eeeennnaeeeernnnnaeeeennnnnneeeenns reeennnnaneeeemmnnnseeeemmnnnaerees Joemnnnannreemmnnnnnnees 5,500,000 [.eeeeeemenneeeeens 5,500,000 |...
171937-AL-9 ......... CIFC LBC MIDDLE MARKET CLO LLC SERIES 20 .... 08/31/2023 ..... WELLS FARGO SECURITIES, LLC ..ivveviiniiiiiiniiiieciiiis i creni s e rnnni s s snnnn e senns [oeernnnisnnernnsnnsnssnnnnnnnnees i, 1,980,000 [..oevvvvennniiiiinnnnns 2,000,000 |...
17307G-FT-0 ......... CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... 03/30/2023 ..... AMHERST P1ERPONT
173076-19-7 . ..|CITIGROUP MORTGAGE LOAN TRUST SERIES 200 . 04/19/2023 BANK OF AMERICA MERRILL LYNCH
173098-AH-3 . ..|CITIGROUP MORTGAGE LOAN TRUST SERIES 200 . 03/27/2023 BANK OF AMERICA MERRILL LYNCH N
173098-AH-3 . ..[CITIGROUP MORTGAGE LOAN TRUST SERIES 200 . 08/25/2023 Interest Capitalization ........ 66 |.
17331L-AA-5 ......... CITIGROUP COMMERCIAL MORTGAG SERIES 2023 .... 07/17/2023 ..... BBGAIMBEXP - BarbCo BOLI Enhan .. 5,000,000 |...
228925-AA-1 ......... CRSO TRUST CRSO 23 BRND  7.121% 07/10/2 .... 07/07/2023 ..... T Y o R RO (8 o 01 [+ < T FO . 7,600,000 |...
228925-AG-8 ......... CRSO TRUST CRSO 23 BRND ~ 7.910% 07/10/2 .... 07/07/2023 ..... MORGAN STANLEY & €0 -.ueeeeenueeeeeennieeeeeeeene e e eeerene e e e e mnnnaeeeemnnnnaseeeemnnnnaneeennnnnnaeees  [eeeernnnnnereermnnnaneeeennnnnneees Joeeennnnneeeeennnnnnea.d,554,996 |is 4,550,000 |...
233046-AL-5 ......... DB MASTER FINANCE LLC SERIES 2019 1A CLA .... 07/25/2023 ..... Barclays Capital
25755T-AH-3 ......... DOMINOS P1ZZA MASTER ISSUER L SERIES 201 .... 07/06/2023 ..... WELLS FARGO SECURITIES, LLC ...
26441C-CA-1 ......... DUKE ENERGY CORP  6.100% 09/15/53 09/05/2023 ..... MIZUHO SECURITIES USA LLC ... .
288547-AU-6 ......... ELLINGTON LOAN ACQUISITION TRU SERIES 20 . 06/26/2023 ..... Interest Capitalization (12,736) | (12,736) ...
30296#-AC-0 FP SOLAR FINANCE HOLDINGS LLC SERIES A .... 05/30/2023 ..... DIRECT FUNDING .. ...(10,700,000) . ...(10,700,000) ...
30296#-AD-8 . ..| FP SOLAR FINANCE HOLDINGS LLC SERIES B . 05/30/2023 DIRECT FUNDING .. .(6,300,000) . .(6,300,000) .
32027E-AH-4 . ..|FIRST FRANKLIN MTG LOAN ASSET SERIES 200 . 07/25/2023 Interest Capitalization ..
33830J-AA-3 . .|FIVE GUYS FUNDING LLC SERIES 2017 1A CLA . 08/09/2023 WELLS FARGO SECURITIES, LLC

33852A-AC-1
35910E-AA-2 . .
361448-Bl-4 .........
36169D-AA-0 .........
361696-AC-9 .........
36228F-6R-2 .........
3683IN-AA-6 .........
40467A-AH-2

40467A-AH-2 .
440327-AL-8 .
44148J-AA-T .
460690-B0-2 .
46590X-A0-9 . .
46590X-AY-2 .........
48555L-AA-9 .........
48555L-AB-7 .........
48555L-AC-5 .........
486616-AA-5 .........
525221-HD-2 ..
52525B-AD-4 ..
529022-AA-4 ..
529922-AD-8
59020U-XH-3 .
61775L-AG-3 . .
62534K-AA-8 .........

.. | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .
.| FRONTIER ISSUER LLC SERIES 2023-1 CLAS A .

..|HAH GROUP HOLDING CO LLC 10.434% 04/02/ .
.. | HORACE MANN EDUCATORS CO  7.250% 09/15/ .
..|HOTWIRE FUNDING LLC SERIES 2021 1 CLASS ..
..| INTERPUBLIC GROUP OF COMPANIES ~ 5.400%
.| JBS USA FOOD FINANCE ~ 4.375% 02/02/52 .

.. |LEHVAN XS TRUST SERIES 06 2N CLASS 2A1 ....
.. |LEHVAN XS TRUST SERIES 2007 16N CLASS 2A .
.. |LIBERTAS ASSET SECURITIZATION SERIES 202 ...
.. |LIBERTAS ASSET SECURITIZATION SERIES 202 .
.. |MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .
.| MORGAN STANLEY RESIDENTIAL MO SERIES 202 .

GATX CORP  6.050% 03/15/34
GCAT SERIES 2023 NQM2 CLASS A1 144A 5.
GCAT SERIES 2023 NQM3 CLASS A3 144A 7. .
GSAMP TRUST SERIES 2004 AR1 CLASS M3 6
GCM GROSVENOR  10.520% 10/24/29
HAH GROUP HOLDING CO LLC 10.434% 04/02/ ....

JBS USA FOOD FINANCE ~ 5.750% 04/01/33 ....
KAPITUS ASSET SECURITIZATION | SERIES 20 ...
KAPITUS ASSET SECURITIZATION | SERIES 20 ...
KAPITUS ASSET SECURITIZATION | SERIES 20 ...
KAYNE BDC LEVERAGE SUBSIDIARY 10.641% 0 ....

MULLIGAN ASSET SECURITIZATION SERIES 202 ...

09/06/2023
07/13/2023
09/18/2023
05/02/2023
09/15/2023
05/31/2023
05/31/2023
09/12/2023
08/17/2023
08/01/2023
08/21/2023
08/21/2023
09/27/2023
09/27/2023
09/27/2023
09/19/2023
03/29/2023

...03/28/2023
...07/28/2023

07/28/2023
05/10/2023
09/15/2023
09/20/2023

Interest Capitalization ..
GOLDMAN SACHS & CO ...
Various
MIZUHO SECURITIES USA LLC
Various
BANK OF AMERICA MERRILL LYNCH
DIRECT FUNDING
Tax Free Exchange ....
Tax Free Exchange ....
J.P. MORGAN SECURITIES, LLC
WELLS FARGO SECURITIES, LLC
Various ...
Tax Free Exchange .
Tax Free Exchange ....
GLAC - GA - Sec ....
GLAC - GA - Sec ....
GLAC - GA - Sec ....
DIRECT FUNDING
BANK OF AVERICA MERRILL LYNCH ...
BANK OF AVERICA MERRILL LYNCH ...
Guggenheim Securities, LLC ....
Guggenheim Securities, LLC .
MORGAN STANLEY & CO
MORGAN STANLEY & CO
GLAC - GA - Sec

..... 7,625,000 |.

.... 15,187,695 |.
5,024,911 |.

..... 3,750,000 |...
..... 6,750,000 |...
..... 1,672,000 |...

..... 7,625,000 |...

.... 15,188,000 |...

..... 7,500,000 |...

. (2,802)
....(283)
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62829D-2A-7 ......... MUTUAL OF OMAHA GLOBAL SERIES 144A 5.8 ..eeeeeiiieiiiiiieieeeeneieeeeeeenne e e eeennneeeeeennnneees | cevvvnnniinnnns Jeonnid 07/20/2023 ..... Various .. 5,008,925 |. ..5,100,000 |... 1.EFE
65535V-DB-1 ......... NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .........eevuniiiiimnniiiiiiiiiinieniiniinenseinninnnnnnnns | seeeeenninneens fonnid 04/11/2023 ..... BANK OF AMERICA MERRILL LYNCH (32,245)|. (37,202) ...
67108S-AA-6 ......... ONDECK ASSET SECURITIZATION TR SERIES 20 ..eeveeeeeeeeeieeeeeennieeeeeennneeeeeeenneeeeeennnneeees | eevvvnnnninnnns Jeennid 07/20/2023 ..... JEFFERIES GROUP, INC .... 28,996,274 |. ....29,000,000 ...
67115#-AC-1 ......... OSP LAKESIDE INTERVEDIATE HOLD  10.295% ....eevvvvunnniiiiiniieiiiiiniineeecinineeseenniiseennnnns | aeeeeennnnneens fonnid 07/31/2023 ..... Interest Capitalization ..
67117V-AA-8 ......... ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM ......eeeeeemnnereeimnnieeeeemnnneeeeemnnneeeeernnnneneeeens | cevvvnnnninnnns Joonnid 07/21/2023 ..... BMO CAPITAL MARKETS CORP BONDS .
67117V-AB-6 ......... ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM ......eiivveveeniiiiiniiniiiiiiiineeecininsseeennnninneenns | oeeeeennnnnenes fonnidd 07/21/2023 ..... BMO CAPITAL MARKETS CORP BONDS ...2,249,974 |. .. 2,250,000 |...
67448G-AA-1 ......... ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM ......eeeeeeenneeeeimnnieeeeemnnneeeeemnnneeeeernnnnneeeeens | cevvvnnnnnnnnns Joennid 08/02/2023 ..... BNP PariDAS ...ieeeeeeieeeeeienie e e e e it e e e e et e e e e e e e e e n e e e e rnnn e e e e ennn e e e eernnnnaeees reeennnnaaeeeennnaneeeennnnnaeeees Joernniaeeeern s 2,834,888 |....euiiiieiniiinns 2,848,687 |...
682680-BC-6 ......... ONEOK INC ~ 4.500% 03/15/50 ....ueiivirriniiiiiiiiiiiieiiiiiis e eecirii e eeerrni e ernnnssesnnnnnees | eeeeeennnineees fonnid 07/20/2023 ..... L o (0 | R RORPPPRRY 397, 1Y -1 | EO R, 5,500,000 |...
69328@-AE-8 ......... PDIF GCF CLO ISSUER 2022-1 LLC 12.372% eeeveeneeeeieenieeeeeeneieeeeeeenneeeeeeenneeeeennnnneeees | oevvvnnnninnnns Joonnid 05/22/2023 ..... DIRECT FUNDING
709599-BI-3 . .. |PENSKE TRUCK LEASING CORP SERIES 144A .. 07/27/2023 WELLS FARGO SECURITIES, LLC
72303#-AA-7 . ..| PINEBRIDGE PRIVATE CREDIT RATE  6.000% 07/03/2023 DIRECT FUNDING ..
748956-AB-5 . ..| WOODWARD CAPITAL MANAGEMENT SERIES 2023 .. 09/13/2023 BOFA SECURITIES INC
75115B-AC-3 ......... RESIDENTIAL ACCREDIT LOANS INC SERIES 20 ..eeeenieeeeeiieeeeeenneeeeeeenn e e eeenneeeeeenneneeees | eevvvnnniinnees Jeennid 05/10/2023 ..... MORGAN STANLEY & CO ..
762000-AA-8 ......... RESIDENTIAL FUNDING MTG SEC | SERIES 200 .......cevuuviiiiirnnniiiiiiniiniiniiniinnneninniineesnnnnns | eeeevenniineens fonnid 05/02/2023 ..... AMHERST PIERPONT ...
762000-AA-8 ......... RESIDENTIAL FUNDING MTG SEC | SERIES 200 .....ceevuuuieeeemrniereeemnnnaeeeernnnneeeeennnnaeeeeenenns | cevvvnnnninnnns Jonnnd 05/02/2023 ..... AMHERST PIERPONT ...
762000-AA-8 ......... RESIDENTIAL FUNDING MTG SEC | SERIES 200 ........euuuiiiiiirnnnniiiiiniiniiniinnineneniininneesennnns | ceeeeennnieenns fonnnd 05/02/2023 ..... AMHERST PIERPONT ...
762000-AA-8 ......... RESIDENTIAL FUNDING MTG SEC | SERIES 200 ......cevuuuereeemnnnnreeemnnneeeeernnnaeeeernnnnaeeeeennnns | cevvvnnnninnens Jonnid 05/02/2023 ..... AMHERST PIERPONT ...
78711D-AA-5 ......... SAIL 4 VFN NOTE ISSUER LLC  5.268% 10/1 ...eevvunniiiiiiiiiiiiiiiiiinceccviineeccvvineeecviniies | eeeevennineees foniad 04/10/2023 ..... Interest Capitalization ..
83546D-AG-3 ......... SONIC CAPITAL LLC SERIES 2020 1A CLASS A ...oeeeeeeieeeeeeeieeeeeeene e e e eeenn e e eeennnn e eeennn | cevvvnnniinnnns Jeennid 07/07/2023 ..... Barclays Capital
83546D-AJ-7 SONIC CAPITAL LLC SERIES 2020 1A CLASS A ...oiviiiiiiiiiiiiiinieccriiin e eecnnineeecevnieeecennn | eeeeeenninneees fonnid 08/30/2023 ..... Barclays Capital ...
85208#-AB-3 . .| SPRINT INTERMEDIATE HLDGS |11 SPRINT INT . 09/26/2023 DIRECT FUNDING ..
85236K-AH-5 . ..|STACK INFRASTRUCTURE ISSUER LL SERIES 20 . 07/24/2023 MORGAN STANLEY & CO ..
863579-GY-8 . .| STRUCTURED ADJUSTABLE RATE MOR SERIES 20 . 05/10/2023 MORGAN STANLEY & CO INTERNAT'L

863579-GY-8 .
86805*-AA-4 . .
8728B-AA-2 .........
87335*-AB-9 .........
87342R-AE-4 .........
89578*-AA-3 .........
89578*-AB-1 .........
89680H-AE-2 ....
92539T-AD-5 ..
93363T-AD-4 .
93364A-AB-8 .
93364A-AB-8 .
939336-26-7 . .
939336-26-7 .........
939336-Y2-3 ..
939336-Y2-3 ........
974153-AB-4 .........
BESILO-YU-0 .........
BES26U-Y0-4 .........
BES26U-Y5-3 .........
BESONT-DI-2 .........
BES2Ii4-KQ-2 .
BES2IIE-A3-2 .
BES2XY-ZT-3 . .
BES2XY-ZU-0 .........

..| STRUCTURED ADJUSTABLE RATE MOR SERIES 20 .
| TAI I US BRIDGE 1 LLC 4.250% 04/23/2 .

..| SGA DENTAL PARTNERS OPCO LLC 11.391% 06 .
..|APT OPCO 11.788% 12/28/26 ..
.| CHERRY BEKAERT LLP 10.577% 06/30/28

TCP DLF VITI 2018 CLO  7.097% 02/28/30
TPR FUNDING 2022-1 LLC  7.808% 12/15/32 ....
TACO BELL FUNDING LLC SERIES 2018 1A CLA ....
TRIA CAPITAL PARTNERS LLC ~ 7.000% 08/25 ....
TRIA CAPITAL PARTNERS LLC ~ 8.000% 08/25 ....

.| TRITON CONTAINER FINANCE LLC SERIES 2021 ....
.. | VERUS SECURITIZATION TRUST SERIES 2023 4 .
.. | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .
..|WAMU MORTGAGE PASS THROUGH SERIES 2007 O .
..|WAMU MORTGAGE PASS THROUGH SERIES 2007 O .
.| WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .

WASHINGTON MUTUAL MORTGAGE P SERIES 2005 ...

.. | WAMU MORTGAGE PASS THROUGH SERIES 2005 A ....
. [ WAMU MORTGAGE PASS THROUGH SERIES 2005 A ...

WINGSTOP FUNDING LLC SERIES 2020 1A CLAS ...
LAB CRAFTERS INTERMEDIATE HOLD 12.538%
CLARUS CAPITAL LLC  8.416% 09/30/31 ...
CLARUS CAPITAL LLC 10.000% 09/30/31 ...
KIOR ACQUISITION INC 12.500% 12/22/28 ...

CHERRY BEKAERT LLP 10.570% 06/30/28 ...

06/28/2023
09/06/2023
07/07/2023
09/12/2023
09/12/2023
07/05/2023
05/15/2023
03/29/2023
05/12/2023
05/12/2023
05/04/2023
05/04/2023
05/04/2023
05/04/2023
09/13/2023
06/30/2023
09/29/2023

...09/29/2023
...00/28/2023

09/07/2023
08/07/2023
08/07/2023
09/01/2023

MORGAN STANLEY & CO INTERNAT'L ..
DIRECT FUNDING ..............
Interest Capitalization ..
TPR FUNDING 2022-1 ...
Barclays Capital
DIRECT FUNDING ..
DIRECT FUNDING ..
STONEX FINANCIAL INC
MORGAN STANLEY & CO
AMHERST PIERPONT ...
MORGAN STANLEY & CO
MORGAN STANLEY & CO
BANK OF AMERICA MERRILL LYNCH
BANK OF AVERICA MERRILL LYNCH ...
BANK OF AVERICA MERRILL LYNCH ...
BANK OF AVERICA MERRILL LYNCH ...
Barclays Capital
Interest Capitalization ..
DIRECT FUNDING ..
DIRECT FUNDING ..
DIRECT FUNDING ..
DIRECT FUNDING
DIRECT FUNDING
Various ......
DIRECT FUNDING ..

..... 2,401,847 |.
.. 2,204,268 |.
..920,000 |.

.. (44,575) /...
... 44,575 |...
.. 344,750 |...
...80,172 |...
.... 15,755,655 |...
..... 2,401,847 |...

2BZ..
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BES30M-ED-1 ......... HLSG INTERMEDIATE LLC  6.250% 03/31/28 PP SO 07/12/2023 ..... WHITNEY FUNDING, LLC 2,336,967 | 2BZ ..
BES313-06-2 ......... CENTRIC COMMERCIAL FUNDING 11 11.126% 1 ..ooviviiiiiiiiiiiiiniicciiiecenccviinn s eeeennens | eeeeeennineees fonnid 09/29/2023 ..... CENTRIC COMMERCIAL FUNDING 11, weueniiiiiiiiiiiiiiiiii e e e ernsi s reniis e eennnns [oeerrnninneernnnnnsnssnnsnnenees oo, 4,287,782 |. 2BZ ..
BES32Z-8X-3 .........|BACKCAST SPECTRA ARTICOM  9.558% 11703/ ...eereeeieeeieeeieeeeeeee e e eeee e e eeen e eeennes | eevvniinnenennn [eeeend 09/11/2023 ..... BCAST 2022-A ISSUER LLC ....eeeeeeeieeeeeenn e e e eeeene e e e eenni e e e ee e s e e eennna s e e eennnnnneeeennnn reeennnnaseeeennnnnseeeennnnnnerees Joemmnnanneeemnnnnnnnees 1,500,000 |. 2BZ ..
BES344-94-3 ......... [CLARUS CAPITAL LLC ~ 8.409% 09/30/31 ..eervriniiiiiiiiiiiiiiiiine e crvi e cvnni e eennns [ eeennnneeeeenns [ooned 09/29/2023 ..... DIRECT FUNDING N 2BZ ..
BES39Y-WN-7 ......... FP SOLAR FINANCE HOLDINGS LLC  8.930% 0 ..eeueeeeeeeneieeeeiennieeeeeennieeeeeennneeeeernnnnnneeeens | cevvvnnnninnnns Joennid 07/31/2023 ..... DIRECT FUNDING .. ....21,875,000 |. ....21,875,000 |... 2BZ ..
BES39Y-UN-5 ......... FP SOLAR FINANCE HOLDINGS LLC 11.330% 0 .eevvniiiiiiiiiiiiiiiineeeciiiisneecinnineeennnnineneens | eeeeeennninenes fonnid 07/31/2023 ..... DIRECT FUNDING .. .. 13,125,000 |. .. 13,125,000 |... 2BZ ..
BES3BE-7L-7 ......... KALIBRI LLC ~ 9.834% 05/31/26 ...eeveeeeeeeeeieeeeeeenee e e eeene e e eeenn e e e eennneeeeeennnneneeens | cevvvnnniinnens Jonnid 09/20/2023 ..... DIRECT FUNDING .. 900,000 |. ..900,000 |... 2BZ ..
BES3BF-06-4 ......... KWOR ACQUISITION INC 10.492% 12/22/28 ......evvvniiiiiiiiiiiiiiiiiiieieccrinins v eeeniniinees | eeeevenniineees fonnid 09/29/2023 ..... DIRECT FUNDING .. 135,333 |. .. 136,333 |... 2BZ ..
BES3DK-SJ-3 ......... OSP LAKESIDE INTERVEDIATE HOLD  12.342% ......oeeeeeeeiieeeeenieeeeeenne e e eeene e e e eennneeeeeenn | evvvvnnniinnnns Joennid 09/28/2023 ..... DIRECT FUNDING .. ..6,000,000 |. .. 6,000,000 |... 2BZ ..
BES3EF-AH-6 . ..| GC WAVES HOLDINGS INC 11.331% 08/11/28 .. 08/25/2023 DIRECT FUNDING .. .. 202,950 |. ..205,000 |.
BES3F1-0B-2 . ..| APOLLO DEBT SOLUTIONS BDC ~ 8.540% 09/28 . 08/10/2023 GOLDMAN SACHS & CO . 32,500,000 |. . 32,500,000 |.
BES3G2-3V-0 . ..| PATHSTONE FAMILY OFFICE LLC 11.852% 05/ . 08/31/2023 DIRECT FUNDING ..
BES3G2-9H-5 ......... CVAUSA MANAGEMENT LLC 11.917% 05/22/29 09/07/2023 ..... DIRECT FUNDING .. .
BES3G2-DX-5 ......... CVAUSA MANAGEMENT LLC 11.917% 05/22/29 09/07/2023 ..... DIRECT FUNDING .. 923,148 |. 923,148 |...
BES3G6-GR-6 ......... GENESIS LOAN TRUST 2023 1  8.630% 08/31 .... 09/29/2023 ... DIRECT FUNDING .. ... 28,922,969 |. ... 28,922,969 |...
BES3GA-E3-2 ......... METRONET INFRA ISSUER LLC MNET  7.860% 09/21/2023 ..... DIRECT FUNDING .. ....20,000,000 [. ....20,000,000 ...
BES3GA-E4-0 ......... METRONET INFRA ISSUER LLC MNET ~ 9.110% 09/21/2023 ..... DIRECT FUNDING ....eeeeeenieeeeeene e e e e eeee s e e e e e nn s e e e e eenne e e e e eenn s e e e eennaneeeeennnnneeeennnnn reeennnnaseeeemnnnnneeeennnnnaerees Joemnnnaaneeemnnnnnnnees 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |...
BES3HH-84-1 ......... LIBRA SOLUTIONS 2023 A LLC ~ 8.200% 09/1 .... 09/29/2023 ... DIRECT ASSET FUNDS ... ....30,074,031 |. ....30,074,031 |...
BGH7DM-SF-5 ......... EISNER ADVISORY GROUP 11.443% 07/28/28 09/29/2023 ... ] PO REPP ESP PP EPPPPRRURPUP ISP RRPPPPPTRURPPRRTN 4,657 e 4,657 |...
BGH82K-U4-1 AA FAMILY HOUSING HOLDINGS LLC ~ 7.927% 07/13/2023 ..... DIRECT FUNDING

295L11Z-40-9 . .. | WARRINGTON RESIDENTIAL WARES_ 2  5.869% .. 09/11/2023 Deutschebank Securities 1.EFE.
13607L-1-9 . ..| CANADIAN IMPERIAL BANK  6.092% 10/03/33 . 09/26/2023 CIBC Vorld Markets Inc . 1.FFE.
775109-CH-2 . ..|ROGERS COMMUNICATIONS IN  3.800% 03/15/ . 07/25/2023 Tax Free Exchange .... CFE ..
00103C-AC-3 . ..| ACRES PLC SERIES 2021 FL1 CLASS AS 144A .. 07/20/2023 PERFORMANCE TRUST CAPITAL PART FE ..
03770C-AL-9 . ..|APIDOS CLO SERIES 2022 41A CLASS D 144A ... 09/20/2023 GLAC - GA - Sec .... FE ..
04017T-AG-4 . ..| ARES CLO LTD SERIES 14 31RA CLASS C 144A . 09/13/2023 GLAC - GA - Sec . FE ..
05682V-AJ-4 . ..|BAIN CAPITAL CREDIT CLO LTD SERIES 18 2A . 09/13/2023 GLAC - GA - Sec . FE ..
26253B-AL-8 . .. | DRYDEN SENIOR LOAN FUND SERIES 2022 104A . 09/13/2023 GLAC - GA - Sec . FE ..
288510-AJ-2 . ..|ELLINGTON CLO LTD SERIES 2017 1A CLASS C . 09/13/2023 GLAC - GA - Sec . FE ..
20002A-AJ-3 . .. | ELMWOOD CLO 20 LTD SERIES 2022 7A CLASS .. 09/27/2023 GLAC - GA - Sec . FE ..
349641-AL-6 . ..| FORTRESS CREDIT BSL LIMITED SERIES 2022 .. 09/20/2023 GLAC - GA - Sec . FE ..
36320M-AU-2 . ..| GALAXY CLO LTD SERIES 15 20A CLASS DR 1 . 09/13/2023 GLAC - GA - Sec . E ..
42086P-AG-8 . ..|KINGSLAND LTD SERIES 18 8A CLASS C 144A .. 09/27/2023 GLAC - GA - Sec . E ..
42086P-AJ-2 . . |HAYFIN KINGSLAND VI11 LTD SERIES 18 8A C . 09/20/2023 GLAC - GA - Sec . E..
48252K-AG-4 KKR FINANCIAL CLO LTD SERIES 21 CLASS D .. 09/20/2023 ..... BLAC = GA = 8BC 1eiiueiiiiie e ettt e e ran e e e e e [ereeee e e e e e e e e e e e e [erreeee e e e 6,500,669 |.....eeeereinrennnnn. 6,758,386 |... E

00/28/2023 .....|BANK OF ANERICA NERRILL LYNCH ...

LATITUDE AUSTRALIA CREDIT CARD  6.806% ..
.| PEPPER RESIDENTIAL SECURITIES ~ 7.805% O .
PEPPER RESIDENTIAL SECURITIES 10.265% 0 ....

294E59-J4-7 .
295175-21-8 .
295175-72-6

08/09/2023 Deutschebank Securities ..
08/09/2023 Deutschebank Securities ..
08/09/2023 ..... Deutschebank Securities
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48256E-AL-3 KKR FINANCIAL CLO LTD SERIES 48A CLASS D ..eoeevuiviiiieeiiiiiiieeeesiiiieeeessiieeeeeesnneeeeens | Deciiiiiiiin 10....09/28/2023 ... [BANK OF AMERICA MERRILL LYNCH .....ooiiiiiiiiiiiiiiiiiiie ettt [oiieie e [oiiiee e e 8,000,000 |..covvviiiaeiiiiinnns 8,000,000 |... 2BZ..
50801T-AJ-2 . ..|MIDOCEAN CREDIT CLO SERIES 2016 51 CLASS . GLAC - GA - Sec .... 1.EFE
59801i-AJ-5 . .| MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS . GLAC - GA - Sec . 2.CFE ..
508011i-AR-7 MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS ... 09/27/2023 ..... GLAC - GA - Sec .... 1.AFE
59801i-AT-3 MIDOCEAN CREDIT CLO SERIES 2017 7A CLASS ... 09/27/2023 ..... GLAC - GA - Sec 1.EFE ..
640977-AJ-3 . .. | NEUBERGER BERMAN LOAN ADVIS SERIES 2023 .. SMBC NIKKO SECURITIES AMERICA . 13,000,000 | 2812
640977-AL-8 . .| NEUBERGER BERMAN LOAN ADVIS SERIES 2023 .. SMBC NIKKO SECURITIES AMERICA 3,980,000 |. 2Bz
647558-AA-3 NEW MOUNTAIN GUARDIAN IV RAT SERIES 2023 ... 09/27/2023 ..... DIRECT FUNDING 6,977,390 [ooeeeiiiiiieenns 7,000,000 |... 1.G FE ..
67115C-AG-9 OCP CLO CLT SERIES 2022-25A CLASS C2 144 .... 09/27/2023 ..... e O 4,767,830 |.vveereeiiiiiiinannn 4,750,000 |... 1.F FE
69380C-AE-8 . ..|PFP 111 SERIES 2023 10 CLASS B 144A 8. . 07/19/2023 MORGAN STANLEY & CO 1.DFE ..
697020-AJ-6 . ..|PALMER SQUARE CLO LTD SERIES 2022 5A CLA . 09/27/2023 GLAC - GA - Sec .... 2.CFE ..
74983D-AlI-7 . ..| RACE POINT CLO LTD SERIES 2016 10A CLASS . 09/20/2023 GLAC - GA - Sec . 1.FFE ..
74983D-BA-4 . ..|RACE POINT CLO LTD SERIES 2016 10A CLASS . 09/27/2023 GLAC - GA - Sec .... 1.C FE
87169T-AJ-9 . .| SYMPHONY CLO LTD SERIES 2023 39A CLASS D . 09/22/2023 BANK OF AVERICA MERI 2812
Z94ATP-Y9-9 . .| PEPPER RESIDENTIAL SECURITIES ~ 0.000% 1 . 08/31/2023 STANDARD CHARTERED LONDON ... Fi
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2951D9-12-8 RESIMAC PREMIER SERIES RESI 10.255% 02/ .... B.. 08/10/2023 STANDARD CHARTERED LONDON ....eeeeeueeeeennneeeeemnnneeeeemnnnaseeemnnnnaaeeernnnnaaseeennnnnnseeenns |reeennnnaseeeemnnnnneeeennnnnaeeees Joemnnnaaneeemmnnnnnnees 1,156,79% |. . 2.B
2957VY-E0-0 . ..|NEWDAY FUNDING PLC NDFT 21 1X  7.085% 0 . B.. 09/11/2023 Deutschebank Securities 1.FFE ..
295HDZ-UL-1 . .| VERMILION TRUST VERMI 20-1  7.855% 12/1 . B.. 08/09/2023 SOC GEN .eoeeeeeeeeeeeeeeees 1.F FE ..
Z95HGL-KG-1 . ..| PEPPER RESIDENTIAL SECURITIES ~ 0.000% O . B.. 09/12/2023 BANK OF AMERICA MERRILL LYNCH 3.BFE ..
295KJS-Z-5 . .. |PEPPER ASSET FINANCE PAF SPK 4  0.000% .. B.. 08/31/2023 STANDARD CHARTERED LONDON ...... 3.AFE ..
Z95NZ7-SF-2 . .. | PEPPER RESIDENTIAL SECURITIES  0.000% 0 . B.. 09/12/2023 BANK OF AMERICA MERRILL LYNCH 2.BFE ..
295075-VZ-1 . .| BLUESTONE PRIME TRUST BLUST 22  8.761% .. B.. 08/09/2023 BANK OF AMERICA MERRILL LYNCH 3.BFE ..
Z95RHC-LS-1 NEWDAY FUNDING PLC NDFT 21 1X 8.085% O .... B.. 09/11/2023 Deutschebank Securities 2.BFE
295YTZ-FQ-3 TRUSTEE FOR THE PEPPER SOCIAL  6.804% O ... B.. 08/09/2023 Deutschebank Securities 1.F FE
7960J8-F5-9 . ..|PLENTI PL-GREEN ABS TRUST PLEN  0.000% .. B.. 08/31/2023 STANDARD CHARTERED LONDON 1.FFE ..
29656I-XB-0 . ..| LA TROBE FINANCIAL CAPITAL MAR  0.000% B.. 08/31/2023 STANDARD CHARTERED LONDON . 1.F FE ..
Z968EX-P3-0 ......... TOGETHER ASSET BACKED SECURITI  8.475% B.. 09/06/2023 ..... LLOYDS SECURITIES INC 1.F FE
00212C-BP-1 ......... ASG RESECURITIZATION TRUST SERIES 2009 1 ....eeeieieeiiieeeeeienneeeeeennieeeeeeneeeeeeeennneeeeens | cevvvnnnninnens Jeennid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ... 5,504,971 |.
00703Q-AD-4 ......... ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 ........coviviiiviniiiiiiiiiiiiiiiiiieeecniiineeecenninnes | eeeevenniieeens fonnid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ... 1,730,259 |.
02660X-AA-2 ......... AMERICAN HOME MORTGAGE ASSE SERIES 2006 .........eeeeeemmmmnsreeemnnneeeeemnnneeeeernnnneeeernnnnees | sevvvnnnnnnnns Jonnad 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...
030728-WW-2 ......... AMERIQUEST MORTGAGE SECURITIE SERIES 200 ........evuuiiiiimrinniiiiiiininiiiiiinineneerininneesnnnnns | eeeeeennnnneens fonnid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...
040104-BF-7 ARGENT SECURITIES INC SERIES 2003 W3 CLA ....eeeieeeeeeieeeeieeeeeeeeenn e eeeeeneeeeeennneeeeeens | oevvvnnniinnees Joennid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...
040104-FW-6 . ..| ARGENT SECURITIES INC SERIES 2004 W3 CLA . BANK OF AMERICA MERRILL LYNCH
040104-FW-6 . ..| ARGENT SECURITIES INC SERIES 2004 W3 CLA . BANK OF AMERICA MERRILL LYNCH
073879-T2-4 . ..| BEAR STEARNS ASSET BACKED SEC SERIES 200 . MORGAN STANLEY & CO .. ... 426 |
073879-T2-4 . ..| BEAR STEARNS ASSET BACKED SEC SERIES 200 . MORGAN STANLEY & CO ..538,374 |.
12667F-DB-8 . ..| COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 . AMHERST PIERPONT ... 1,584,318 |.
12667FK8-7 ......... COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 ......ccevmumiieeeeniiieeeeennieeeeeeenneeeeeennineeeeennn | cevvvnnninnnns Joennid 07/03/2023 ..... AMHERST PIERPONT ... 1,841,509 |.
12668R-AA-6 ......... COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 ..........eoviiviirnnnniiiiiiiiniiiiinninnnenrininneeennnnns | eeeevennnnnenes fonnidd 07/03/2023 ..... MORGAN STANLEY & CO .. 1,582,098 |. 2,017,365 |...
17307G-FT-0 ......... CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .....eeeeeemnnereeemnnneeeeemnnnnaeeeemnnnneeeernnnnneneenns | cevvvnnnnnnnns Jonnid 07/03/2023 ..... AMHERST P1ERPONT 1,765,350 |. 1,848,534 |...
173076-L9-7 ......... CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .....uvivvivrreniiiiiiiiniiiiiniinneeciniinneennnnninnnenns | aeeeeennnineens fonnid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ... 1,787,250 |. 2,196,504 |...
173098-AH-3 ......... CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .....eeeeeemnnereeimnnneeeeemnnnaeeeemnnnneeeernnnnaneeenns | sovvvnnnnnnnnns Joennid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ... 6,772,079 |.
288547-AU-6 ......... ELLINGTON LOAN ACQUISITION TRU SERIES 20 ..evvvvniiiiiiiiniiiiiiiiiieeccniineeecrnnineeecennineeees | eeeeeennninenns fonnid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...
288547-AU-6 ......... ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... ...07/03/2023 ..... Interest Capitalization
20445F-BZ-0 ......... EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 .... ...07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...
29445F-BZ-0 . ..|EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 . BANK OF AMERICA MERRILL LYNCH
20445F-CA-4 ......... [EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 . BANK OF AMERICA MERRILL LYNCH
32027E-AH-4 . .|FIRST FRANKLIN MTG LOAN ASSET SERIES 200 . BANK OF AMERICA MERRILL LYNCH

36228F-6R-2 .........
456606-FA-5 ....
525221-HD-2 ...
52525B-AD-4 ..
59020U-XH-3 . .
65635V-DB-1 .........
T4922E-AC-3 .........
T4922E-AR-0 .........
751151-AH-4 .
751158-AC-3 .
75156Q-AD-8 . .
751560-AD-8 .........
761119-AZ-9 .........
761119-AZ-9 .........
761128-P9-5 .........
761128-P9-5 .........
762000-AA-8 .........

GSAMP TRUST SERIES 2004 AR1 CLASS M3 6 ....

..| INDYMAC HOME EQUITY LOAN ASS SERIES 2004 .
.. |LEHVAN XS TRUST SERIES 06 2N CLASS 2A1 ....
.. |LEHVAN XS TRUST SERIES 2007 16N CLASS 2A ....
.| MERRILL LYNCH MORTGAGE INVESTO SERIES 20 ...

NOMURA ASSET ACCEPTANCE CORP SERIES 2004 ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 20 ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 20 ....

.. | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .
..|RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .
.| RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .
RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 ...

RESIDENTIAL ASSET SECURITIZATI SERIES 20 ....
RESIDENTIAL ASSET SECURITIZATI SERIES 20 ....

RAAC SERIES SERIES 2005 RP3 CLASS M2 6 ....
RAAC SERIES SERIES 2005 RP3 CLASS M2 6 ....

RESIDENTIAL FUNDING MTG SEC | SERIES 200

07/03/2023
07/03/2023
07/03/2023
07/03/2023
07/03/2023
07/03/2023
07/03/2023
07/03/2023

07/03/2023
07/03/2023
07/03/2023
07/03/2023
07/03/2023

BANK OF AVERICA MERRILL LYNCH ...
BANK OF AVERICA MERRILL LYNCH ...
BANK OF AVERICA MERRILL LYNCH ...
BANK OF AVERICA MERRILL LYNCH ...
MORGAN STANLEY & CO
BANK OF AVERICA MERRILL LYNCH ...
AMHERST P1ERPONT
AMHERST PIERPONT
BANK OF AMERICA MERRILL LYNCH
MORGAN STANLEY & CO
MORGAN STANLEY & CO
MORGAN STANLEY & CO ..
MORGAN STANLEY & CO
Interest Capitalization ..
BANK OF AVERICA MERRILL LYNCH ...
BANK OF AMERICA MERRILL LYNCH ...
AMHERST PIERPONT .....ueeeiisiiiiiiiiis s i ittt e s s et e s s st e e e e e ee e e e e s e e e e e sireeeee e

..... 1,280,977 |...
1,349,089 |...
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762000-AA-8 ......... RESIDENTIAL FUNDING MTG SEC | SERIES 200 ......cevuuuereeemmnnneeeemnnneeeeernnnneeeernnnnaneeeennnns | cevvvvnnnnnnnns Joennid 07/03/2023 ..... AMHERST P1ERPONT .. 1,119,363 |. .. 1,618,162 |...

813750-BV-7 ......... SECURITIZED ASSET BACKED RECEI SERIES 20 .......ccvvuuviiiiiiiiiiiiiiiiiiiiiinciiiineeeccviineeeeenne | eeeevenniieenns fonnid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ... 403,988 |...

813750-BV-7 ......... SECURITIZED ASSET BACKED RECEI SERIES 20 .....ceeeveunieeeeeiiieeeeennieeeeecenneeeeeennieeeeeenns | cevvvnnninnnns Jeennid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ... ... 5,788 |...

92022F-XA-1 ......... WAMU MORTGAGE PASS THROUGH SERIES 2004 A ....eviiiiiiiiiiiiiiiiiniiniiriisneecinnineennnnnnnneeens | eeeeeennnineees fonnid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...

92922F-XA-1 ......... WAMU MORTGAGE PASS THROUGH SERIES 2004 A .....eeieeieeeieeeeieneeeeeeennieeeeeennneeeeeennneeeeeens | oevvvnnniinnens Joennid 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...

93363T-AD-4 ......... WAMU MORTGAGE PASS THROUGH SERIES 2006 A ......ccevvuniiiiiiiiiiiiiiiiiineeccniineeecevnineeeeennn | eeeeeennnnnenns fonnidd 07/03/2023 ..... AMHERST PI1ERPONT

939336-Y2-3 ......... | WAMU MORTGAGE PASS THROUGH SERIES 2005 A .....ceeveuueieerrmnnaaeeermnnaeeeeemnnneeeeennnneeeeennnnns | cevsnnnnnnenns [oeeead 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...

939336-Y2-3 .. .| WAMU MORTGAGE PASS THROUGH SERIES 2005 A ......cevvnniiiiiinniiiiiiiiiinieeciiiisessnnnssssesennnnns | eennnnneeeeenns [ooned 07/03/2023 ..... BANK OF AMERICA MERRILL LYNCH ...

BES2EF-5L-5 SRCLO T11 WH FUNDING ...eeeeeeieeeeeeene e e eeee e e e e e e e e e e e e e e e e nnn e e e ennnnnns | oevevnnnninnnns Joennad 07/03/2023 ..... Transfer from Short Term (DA) .

BES36E-GJ-8 . ..| SALT DENTAL COLLECTIVE LLC 12.931% 02/1 . 08/28/2023 DIRECT FUNDING .. . 13,559,981 |. . 13,836,716 |.

BES2TB-Y3-6 . .| TAILOS INC CONVERTIBLE NOTE  6.500% 03/ . 06/13/2023 DIRECT FUNDING .(1,335,000) . .(1,335,000) .

BES2TB-Y3-6 .........[TAILOS INC CONVERTIBLE NOTE  6.500% 03/ .....viiiiivuuniiiiiiininiiiiiiiiiiieriiinininsensnnnnennee | seesnnneeeeeens fooness 03/09/2023 ..... DIRECT FUNDING .. .... (4,600,000)[. ....(4,600,000)|...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 653,487,775 678,395,752 1,851,242
2509999997. Total - Bonds - Part 3 727,913,752 753,027,429 2,016,898
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 727,913,752 753,027,429 2,016,898

BES3DK-SK-0 ......... LENDBUZZ INC ... eeeeee e e eeee e e e e e e e e e e e e e e e nms e e e eennne e e e e ennnnneeeennnnnnnees | cvnnninenesnnnn Jonnnd 07/11/2023 ..... DIRECT FUNDING .. ....15,000.000 |.... ... 14,999,923 |. 2. .

BES3DK-SL-8 ......... L= 7 RN ORI RN 07/11/2023 ..... DIRECT FUNDING .. ....42,185.000 |.... 6,321,958 |. 2. .

BES3DK-SM-6 ......... LENDBUZZ INC ... eeeee e e e et e e e e e e e e e e e e e e nnnn e e e e emnnnneeeennnnnnnees | cvnnnineesnnnnn Jonnnd 07/11/2023 ..... DIRECT FUNDING .. 15,870.000 |.eevvveeeeeeennnnes 2,678,047 |. 2. .

81807#-11-9 . .| 706 MISSION STREET CO LLC 09/29/2023 DIRECT FUNDING 2,890,368.000 |. 2,890,368 |. 2.

553928-10-8 . ..[706 MISSION STREET CO LLC ... I 09/29/2023 ... DIRECT FUNDING .. ...4,157,100.000 [...ecvvvnniiiiinnnnnns 4,157,100 |. 2. .
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 31,047,396
4509999997. Total - Preferred Stocks - Part 3 31,047,39
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 31,047,396

BES3DK-SN-4 ......... L= 7 R OO | ...... 07/11/2023 ..... 0] =00 IV 0 NPT 1,000.000 |.eevvvnniiiiiinnnnnnnns 1,000,034 [..oevveeiiiiiiiiiiiiicciiines [ | e

BES3G7-CM-9 ......... BHARCAP ACQUISITION |1 LP ..uuiiieiennesseeennnuaseeenennnseeennnnnnaseernnnnnssaeennnnnsssennnnnnnneee | sessssseessenes |oennnd 09/08/2023 ..... DIRECT ASSET FUNDS ... ...ieieeuuuuseeennnunsaeennnsaasesennnssasseennnanaseennnnnnsaennnnnnnsseennnnnnsaes [reernnnnnseseennes 5,000,000.000 f...eevvvnuniraaennnnnns 5,000,000 -..eierennnnnrerennnnaareernenns forereeenenaaeeerrnnnaasreerneniaes | ceesssseesseennns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 6,000,034 XXX XXX
5989999997. Total - Common Stocks - Part 3 6,000,034 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,000,034 XXX XXX
5999999999. Total - Preferred and Common Stocks 37,047,430 XXX XXX
6009999999 - Totals 764,961,182 XXX 2,016,898 XXX
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..362000-1IM-2 | GNMA POOL 569552  6.000% 01/15/32 .....evvvunn [eeeennn . 09/01/2023 . | Paydoun ... ... 3,231 ....3,280 |.... ... (50) | .3,231 |.. ... 131 |. 01/15/2082 . [1.A ........
..36201F-U9-6 | GNMA Pool 582108  6.500% 06/15/32 ......ccccen [oeennn . 09/01/2023 . | Paydoun ... ... 1,207 1,076 .. ... 47 . 06/15/2032 . [1.A ........
..36202T-PZ-3 | GNMA POOL 608940  5.500% 06/15/36 ............ [....... . 09/01/2023 . | Paydoun ... L1282 ... 1,251 . 06/15/2036 . [1.A ........
..36200N-25-0 | GNMA Pool 476985  6.000% 03/15/29 ............ [.eeeenn . 09/01/2023 . | Paydoun ... . 03/15/2029 . [1.A ........
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 .....ccccen [erennn . 09/01/2023 . | Paydoun ... . 02/15/2083 . [1.A ........
..36225A-IIN-6 | GNMA Pool 780653  6.500% 10/15/27 . PO [P . 09/01/2023 . | Paydoun ... . 10/15/2027 . [1.A ........
..38380K-DT-9 | GNMA SERIES 2017-176 CLASS BZ ~ 3.500% 1 .... [....... . 09/01/2023 . | Paydoun ... . 11/20/2047 . (1.A ........
..38383W-LA-2 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... . 12/20/2050 . [1.A ........
..383830-MU-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/29/2023 . | Paydoun ... . 12/20/2050 . [1.A ........
..38383W-N2-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/01/2023 . |Paydown . 10/20/2047 . (1.A .
..38383I1-VX-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/29/2023 . |Paydown . 07/20/2051 . [1.A .
..38383X-35-1 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .. 09/29/2023 . |Paydown . . K . 10/20/2049 . (1.A .
..38383X-5F~7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... 186,422 187,29 |.... . 02/20/2052 . [1.A ........
..38383X-5L-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... ...92,026 ...91,011 ... . 01/20/2049 . (1.A ........
..38383X-RV-8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... ..118,893 |.... . 06/20/2052 . [1.A ........
..38383X-1IF-7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... 211,520 |.... . 09/20/2052 . [1.A ........
..38384A-JV-6 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... 301,550 |.... . 04/20/2050 . [1.A ........
..38384A-P2-3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... . 05/20/2047 . (1.A ........
..38384A-X9-9 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... . 11/20/2050 . [1.A ........
..38384B-L7-4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2023 .... |....... . 09/01/2023 . | Paydown . 06/20/2049 . [1.A ........
DAGAIMDAXP - DLAC GA -
..91282C-HY-0 |US TREASURY N B 4.625% 09/15/26 ........cvvve [oeennnn . 09/13/2023 . 1G1001 = oo e e 499,297 |.......... 500,000 |........... 499,297 vvvvvviiiiiiiiiiine fovevviniiiiiiens fovviiiiiiiiiiins o e e foviiinnn, 499,297 |ouvvvvvvvvnnnnnn fovvviiiiiiiiiins o e . 09/15/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,716,869 2,717,572 2,712,504 72,407 4,736 4,736 2,716,869 30,554 XXX XXX
Redemption 100.0000
..00083Y-AA-3 | ACC GROUP HOUSING LLC ~ 6.350% 07/15/54 ...... [....... L 07/17/2023 . | cevvvnvinininiiiiiiis . 07/15/2054 . [1.C FE .
Redemption
..05178T-AA-9 | AURORA MILITARY HOUSE IIl SERIES 144A ........ [....... . 07/15/2023 . | cuvvviriiiiiiiiii . 07/15/2034 .
..14069B-AA-2 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... . |- 09/10/2023 . | Paydoun ... . . 02/10/2062 .
..14070A-AA-1 | CAPMARK MILITARY HOUSING TRUST ~ 6.063% ..... 09/10/2023 . |Paydown .39 | . 10/10/2052 .
..14070E-AA-3 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... 09/10/2023 . |Paydown .(2,233) | ..(2,233) . 07/10/2055 .
..30317E-AJ-3 | FREMF MORTGAGE TRUST CLASS X2 A 2020 K15 .. 09/29/2023 . |Paydown (4,130) | . (4,130) . 05/25/2035 .
..3128LC-RS-7 |FREDDIE MAC Pool A78597  5.500% 06/01/3 .... |....... . 09/01/2023 . | Paydoun ... . 06/01/2038 .
..3128LX-BE-9 | FREDDIE MAC POOL GO1837  5.000% 07/01/3 .... |....... . 09/01/2023 . | Paydoun ... . 07/01/2035 .
..3128LX-BH-2 | FREDDIE MAC Pool GO1840  5.000% 07/01/3 .... [....... . 09/01/2023 . | Paydoun ... . 07/01/2035 .
..3128M6-AP-3 | FREDDIE MAC POOL GO4214  5.500% 05/01/3 .... |....... . 09/01/2023 . | Paydoun ... . 05/01/2038 .
..3128M9-NX-6 | FREDDIE MAC POOL GO7306  3.000% 02/01/4 .... |....... . 09/01/2023 . | Paydoun ... . 02/01/2043 .
..3128MJ-2-9 | FREDDIE MAC POOL GO8788  3.500% 10/01/4 .... |....... . 09/01/2023 . | Paydoun ... . 10/01/2047 .
..3128MJ-6T-2 |FHLMC POOL G08881 ~ 3.500% 06/01/49 .......... [....... . 09/01/2023 . | Paydoun ... . 06/01/2049 .
..3128MJ-A5-9 | FREDDIE MAC POOL GO8027  5.500% 12/01/3 .... |....... . 09/01/2023 . | Paydoun ... . 12/01/2034 .
..3128MJ-FH-8 | FREDDIE MAC POOL GO8167  5.500% 12/01/3 .. 09/01/2023 . |Paydown . 12/01/2036 .
..3128MJ-G3-8 | FREDDIE MAC POOL GO8217  6.000% 08/01/3 . 09/01/2023 . |Paydown . 08/01/2037 .
..3128\M-W7-4 | FREDDIE MAC POOL G18669  2.500% 11/01/3 .. 09/01/2023 . |Paydown . 11/01/2032 .
..31202G-Y4-2 | FREDDIE MAC Pool C00731  6.500% 03/01/2 .... |....... . 09/01/2023 . | Paydoun ... . 03/01/2029 .
..31292J-BR-0 | FREDDIE MAC POOL C01848  6.000% 06/01/3 .... |....... . 09/01/2023 . | Paydoun ... . 06/01/2034 .
..31297E-QJ-8 |FREDDIE MAC POOL A26757  6.500% 09/01/3 .... |....... . 09/01/2023 . | Paydoun ... . 09/01/2034 .
..31298G-AS-9 | FREDDIE MAC Pool C47217  7.000% 02/01/3 .... |....... . 09/01/2023 . | Paydown . 02/01/2031 .
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..31320V-3Y-9 | FHLMC POOL SDB015  2.500% 10/01/49 .. . 09/01/2023 . | Paydoun ... .. 64,033 ...64,933 ...64,659 |.... ..64,933 |.. . 10/01/2049 .
..31320V-4E-2 |FHLMC POOL SDB021  2.500% 09/01/49 .. . 09/13/2023 . | Paydoun ... ...58,306 ...58,377 |.... ..58,306 |.. . 09/01/2049 .
..31320V-5C-5 |FHLMC POOL SD8043  2.500% 02/01/50 .......ccee [eennn . 09/01/2023 . | Paydoun ... ..10,291 |.. . 02/01/2050 .
..3132GJ-1I0-8 | FREDDIE MAC Pool Q03655 4.000% 10/01/4 .... |....... . 09/01/2023 . | Paydoun ... .. 7,228 |.. . 10/01/2041 .
..3132H3-HIi-6 | FREDDIE MAC POOL U90245  3.500% 10/01/4 .... |....... . 09/01/2023 . | Paydoun ... .6,310 |.. . 10/01/2042 .
..3132L5-L5-0 |FREDDIE MAC POOL V80348  3.000% 08/01/4 .... |....... . 09/01/2023 . | Paydoun ... 7,138 .. . 08/01/2043 .
..31320R-RN-5 | FREDDIE MAC POOL WA0503  3.830% 03/01/4 .... |....... . 09/01/2023 . | Paydoun ... . ...1,851 |.. . 03/01/2044 .
..31321V-AM-6 | FHLMC POOL WA1611  3.210% 10/01/28 .......... [....... . 09/01/2023 . | Paydoun ... . (1,415) ... ..24,334 |.. . 10/01/2028 .
..3132XC-R4-9 | FREDDIE MAC POOL G67707  3.500% 01/01/4 .... |....... . 09/22/2023 . | Paydoun ... [ R . . . I e e PR AN €:Xc7) | . 01/01/2048 .
..3132XT-TT-5 |FREDDIE MAC POOL Q51461  3.500% 10/01/4 .. 09/01/2023 . |Paydown K , , , K , K s N . . (1,267) . 10/01/2047 .
..31335B-SE-7 |FHLMC GOLD POOL G61417  3.500% 05/01/48 09/01/2023 . |Paydown . 05/01/2048 .
.. 3133N3-WH-3 | FHLMC POOL RE6048  2.500% 04/01/50 09/01/2023 . |Paydown . 04/01/2050 .
..31349S-A4-5 |FREDDIE MAC ARM POOL 780927  4.344% 10/ .... |....... . 09/29/2023 . | Paydoun ... . 10/01/2033 .
..313588-SIi-2 | FNMA CMO SER 2000-34 CLASS §  3.121% 10 .... [....... . 09/25/2023 . | Paydoun ... . 10/25/2030 .
..31364H-N8-6 |FNMA CMO SER 1997-281 CLASS 2 9.000% 1 .... |....... . 09/01/2023 . | Paydoun ... . 11/25/2026 .
..31368H-LB-7 |FANNIE MAE Pool 190322  6.000% 04/01/32 .... |....... . 09/01/2023 . | Paydoun ... . 04/01/2032 .
..3136AC-GN-5 |FNMA SERIES 2013-M3 CLASS AL  3.493% 01 .... [....... . 09/01/2023 . | Paydoun ... . 01/25/2033 .
..3136AC-U2-5 |FNMA SERIES 2013-15 CLASS DC  2.000% 03 .... |....... . 09/01/2023 . | Paydoun ... . 03/25/2033 .
..3136AF-GP-3 | FNMA SERIES 2013-67 CLASS PK  3.000% 05 .... [....... . 09/01/2023 . | Paydoun ... . 05/25/2042 .
..3136AF-PT-5 |FNMA SERIES 2013-75 CLASS PD  3.000% 04 .... |....... . 09/29/2023 . | Paydoun ... . 04/25/2043 .
..3136AF-QD-9 |FNMA SERIES 2013-75 CLASS EG  3.000% 02 .. 09/01/2023 . |Paydown . 02/25/2043 .
..3136AG-4T-6 |FNMA CLASS 2013-116 CLASS YG  2.750% 10 .. 09/01/2023 . |Paydown . 10/25/2043 .
..3136AG-G4-8 |FNMA SERIES 2013-106 CLASS PY  3.000% 1 .. 09/01/2023 . |Paydown . 10/25/2083 .
..3136AG-NP-3 | FNMA SERIES 2013-103 CLASS GZ  3.000% 1 .. . |. 09/01/2023 . | Paydown K K . 10/25/2033 .
..3136B5-GL-3 |FNMA SERIES 2019 35 CLASS FE  5.779% 07 .... |.......|. 09/25/2023 . |Paydown K ..217, ..216,922 |. .217,126 . 07/25/2049 .
..3136B5-GP-4 | FNMA SERIES 2019 35 CLASS FH  5.779% 07 .... |....... . 09/29/2023 . | Paydoun ... U AL ......... 218,671 218,603 |.... 218,671 |.. . 07/25/2049 .
..3136BQ-DN-6 | FANNIE MAE SERIES 2023 36 CLASS A 5.50 .... [....... . 09/01/2023 . | Paydoun ... [ R (1N .......... 108,779 108,779 |.. . 04/25/2049 .
..31371M-7J-0 | FANNIE MAE POOL 266597  5.500% 02/01/37 .... |....... . 09/01/2023 . | Paydoun ... ...1,507 |.. . 02/01/2037 .
..31371M-KB-2 | FANNIE MAE Pool 255990  5.000% 11/01/35 .... |....... . 09/01/2023 . | Paydoun ... 412 ) . 11/01/2035 .
..3137A8-NL-8 | FREDDIE MAC SERIES 3830 CLASS FD  5.788 .... |....... . 09/29/2023 . | Paydoun ... .570,913 |.. . 03/15/2041 .
..3137B1-Eli-8 |FREDDIE MAC SERIES 4191 CLASS GE  2.500 .... |....... . 09/01/2023 . | Paydoun ... ..18,821 |.. . 04/15/2033 .
..3137B4-KX-3 |FREDDIE MAC SERIES 4253 CLASS PB  3.500 .. 09/01/2023 . |Paydown .5,888 . 08/15/2041 .
..3137BB-QP-8 | FREDDIE MAC SERIES 4351 CLASS VB 4.150 .. 09/01/2023 . |Paydown .104,792 . 05/15/2033 .
..3137BF-XU-0 | FHLMC MULTIFAMILY STRUCTURED P SERIES KO .. 09/01/2023 . |Paydown . 12/25/2024 .
..3137BG-K3-2 | FHLMC MULTIFAMILY STRUCTURED P SERIES KO .. 09/01/2023 . |Paydown K . . 12/25/2024 .
..3137BT-U2-5 |FHLMC MULTIFAMILY STRUCTURED P SERIES K7 .. 09/01/2023 . |Paydown K . 7,441,783 . 7,441,783 . 11/25/2023 .
..3137FB-XS-0 |FREDDIE MAC SERIES 4734 CLASS JA  3.000 .... [....... . 09/01/2023 . | Paydoun ... ....23,032 . 03/15/2047 .
..3137FL-YR-9 | FHLMC MULTIFAMILY STRUCTURED P SERIES KF .... |....... . 09/29/2023 . | Paydoun ... .. 164,720 164,720 . 04/25/2026 .
..3137FM-Cli-0 | FHLMC MULTIFAMILY STRUCTURED P SERIES KF .... |....... . 09/29/2023 . | Paydoun ... e | 528,171 L 528,171 |... . 05/25/2029 .
..3137FN-BD-1 | FHLMC MULTIFAMILY VRD CERTIFIC SERIES MO .... |....... . 09/15/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiin oo 130,000 |.......... 130,000 |........... 142,203 |....eeennn 139,672 [oeeveviiiiiiiins foniecd (BA7) feies e (BA7) | e 138,885 [ feiennnn (8,858) [ (8,855) . 10/15/2029 .
Redemption 100.0000
..3137FN-BD-1 | FHLMC MULTIFAMILY VRD CERTIFIC SERIES MO .... |....... . 06/15/2023 . | .eevvenininiiiie .. 45,000 ...45,000 ... 49,224 |.... ..48,154 |. . 10/15/2029 . (1.B FE ....
..3137H9-1iZ-8 | FREDDIE MAC SERIES 5303 CLASS B 5.500% .... [....... . 09/25/2023 . |Paydoun ..........oceeeenns ... 18,244 ... 18,244 ..18,219 |.... .. 18,244 |.. . 06/25/2045 . [1.A ........
Redemption 100.0000
..3137H9-1iZ-8 | FREDDIE MAC SERIES 5303 CLASS B 5.500% .... [....... . 08/23/2023 . ... 32,131 ...32,131 ...32,085 |.... . ..32,085 |.. . 06/25/2045 . [1.A ........
..31385X-AZ-0 | FANNIE MAE Pool 565424 5.500% 05/01/33 .... |....... . 09/01/2023 . | Paydoun ... ... 17,391 ... 17,391 ..19,642 |.... . (1,913)]. - (1,913)]... .. 17,391 . 05/01/2033 . [1.A ........
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..31387D-JY-6 |FANNIE MAE POOL 580879  6.500% 05/01/31 .... [....... . 09/01/2023 . | Paydoun ... ... (89) ] .. (89) ... . 05/01/2031 . [1.A ........
..3138AX-KK-6 | FANNIE MAE Pool AJS5697 ~ 3.500% 12/01/41 .... |....... . 09/01/2023 . | Paydoun ... ... (830) | .(830) )... . 12/01/72041 . (1.A ........
..3138EG-CF-9 | FANNIE MAE Pool AL0069  5.000% 11/01/40 .... |....... . 09/01/2023 . | Paydoun ... . 1170172040 . [1.A ........
..3138L0-G3-9 | FANNIE MAE POOL AM0217  3.900% 08/01/42 .... |....... . 09/01/2023 . | Paydoun ... . 08/01/2042 . [1.A ........
..3138L3-NN-1 | FANNIE MAE POOL AM3096  3.790% 05/01/43 .... |....... . 09/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138L6-CG-1 |FANNIE MAE POOL AM5470  4.010% 03/01/29 .... |....... . 09/01/2023 . | Paydoun ... . 03/01/2029 . [1.A ........
..3138L6-LE-6 |FANNIE MAE POOL AM5724  3.910% 04/01/34 .... |....... . 09/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
..3138L6-LM-8 |FANNIE MAE POOL AM5731  3.990% 06/01/44 .... |....... . 09/01/2023 . | Paydoun ... . 06/01/2044 . [1.A ........
..3138L6-PW-2 | FANNIE MAE POOL AM5736  4.050% 04/01/32 .... |....... . 09/01/2023 . | Paydoun ... . 04/01/2032 . [1.A ........
..3138L6-V8-8 |FANNIE MAE POOL AMB038  3.370% 06/01/26 . 09/23/2023 . [Paydown .........ccevveveens foreerrrenereininnens fornnnniniiinnnn, K . 06/01/2026 . [1.A .
..3138L8-A5-3 |FANNIE MAE POOL AM7227 ~ 3.000% 12/01/24 .. 07/01/2023 . |Paydown . 4,850,000 .. 4,791,432 |. .4,850,000 . 12/01/2024 . [1.A .
..3138LE-AF-8 |FNMA POOL AN1805  2.435% 08/01/26 . 09/29/2023 . |Paydown 47,573 51,625 |. 47,573 . 08/01/2026 . [1.A .
..3138LL-5E-1 |FNMA POOL ANB044 ~ 3.040% 01/01/28 ............ [....... . 09/01/2023 . | Paydoun ... ....8,071 |.... ...8,036 |.. . 01/01/2028 . [1.A ........
..3138LL-ET-8 |FNMA POOL AN7345  3.210% 11/01/37 ccoennnnn [ oeennn . 09/01/2023 . | Paydoun ... ... 181,967 |.... .156,305 |.. . 1170172037 . [1.A ........
..3138LL-LA-1 |FNMA POOL AN7520  2.900% 11/01/29 ....cccccees [erennn . 09/01/2023 . | Paydoun ... . 11/01/2029 . [1.A ........
..3138LM-6G-3 |FNMA POOL ANB970  3.545% 04/01/28 .......cccoe [oeeennn . 09/01/2023 . | Paydoun ... . 04/01/2028 . [1.A ........
..3138LM-DK-6 |FNMA POOL AN8205 ~ 3.050% 03/01/28 ............ [..eeeen . 09/01/2023 . | Paydoun ... . 03/01/2028 . [1.A ........
..3138LM-XX-6 |FNMA POOL ANB793  3.485% 04/01/28 ......ccccee [oeeennn . 09/01/2023 . | Paydoun ... . 04/01/2028 . [1.A ........
..3138LP-A9-7 |FNMA POOL ANQ931 ~ 4.240% 08/01/48 .......cccc [oeeeenn . 09/01/2023 . | Paydoun ... . 08/01/2048 . [1.A ........
..3138MB-MB-9 | FANNIE MAE Pool AP7553  3.000% 09/01/42 .... |....... . 09/01/2023 . | Paydoun ... . 09/01/2042 . [1.A ........
..3138W5-Kli-7 | FANNIE MAE POOL AR7508  3.500% 03/01/43 .. 09/01/2023 . |Paydown . 03/01/2043 . (1.
..3138WW-K9-9 | FANNIE MAE POOL AT8419  3.000% 06/01/43 . 09/01/2023 . |Paydown . 06/01/2043 . (1.
..31393D-RM-5 |FNMA CMO SER 2003-63 CLASS YB  5.000% O .. 09/01/2023 . |Paydown . 07/25/2083 . (1.
..31398N-K9-4 | FANNIE MAE SERIES 2010 110 CLASS FB 5. . |- 09/25/2023 . | Paydown .. 140,278 . 10/25/2040 . (1.
..313985-1B-6 | FANNIE MAE SERIES 2010 134 CLASS FV 5. weeeee. |- 09/25/2023 . | Paydown .. 103,917 . 12/25/2040 . (1.
..313988-NS-8 | FANNIE MAE SERIES 2010 134 CLASS FM 5. ... [....... . 09/25/2023 . | Paydoun ... . 12/25/2040 . (1.
..31398T-7F-2 |FANNIE MAE SERIES 2010 134 CLASS FQ 5. ... [....... . 09/25/2023 . | Paydoun ... . 12/25/2040 . [1.A ........
..31404M-2D-9 | FNMA POOL 773072  5.500% 04/01/34 ......ccccct [oeennnn . 09/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
..31407N-5J-8 |FNMA Pool 836149  5.500% 10/01/35 .....ccccees [orennnn . 09/29/2023 . | Paydoun ... . 10/01/2035 . [1.A ........
..31407N-NL-3 | FNMA POOL 835695 5.000% 08/01/35 ......ccccc [oeennnn . 09/01/2023 . | Paydoun ... . 08/01/2035 . [1.A ........
..31407W-VX-8 |FNMA Pool 843130  5.500% 11/01/35 ....cccccuns [ erennnn . 09/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..3140FX-EC-2 |FNMA POOL BFO130  3.500% 08/01/56 . 09/01/2023 . |Paydown . 08/01/2056 . (1.
..3140GS-PD-8 | FNMA POOL BH4019  4.000% 09/01/47 . 09/01/2023 . |Paydown . 09/01/2047 . (1.
..3140HS-HC-8 | FNMA POOL BL1126  4.000% 01/01/29 . 09/01/2023 . |Paydown . 01/01/2029 . (1.
..3140HS-U4-1 |FNMA POOL BL1502  4.080% 02/01/49 . 09/01/2023 . |Paydown . 02/01/2049 . (1.
..3140HU-B7-0 |FNVA POOL BL2761  3.950% 06/01/49 . 09/01/2023 . |Paydown . 06/01/2049 . (1.
..3140HU-B9-6 | FNMA POOL BL2763  3.990% 06/01/49 . U PRI . 09/01/2023 . | Paydoun ... . 06/01/2049 . (1.
..3140HV-C9-3 | FANNIE MAE POOL BL3695  3.460% 08/01/49 .... |....... . 09/01/2023 . | Paydoun ... . 08/01/2049 . [1.A ........
..3140HV-WD-2 |FNMA POOL BL4243  2.700% 10/01/39 ....ccccces [oeennn . 09/01/2023 . | Paydoun ... . 10/01/2039 . [1.A ........
..3140HN-MX-7 | FNVA POOL BL4873  2.540% 11/01/31 . . 09/01/2023 . | Paydoun ... . 1170172031 . [1.A ........
..3140HX-TU-4 |FNMA POOL BL5962  2.380% 03/01/30 . . 09/29/2023 . | Paydoun ... . 03/01/2030 . [1.A ........
..3140HY-CH-9 | FNVA POOL BL6371  2.510% 02/01/48 . . 09/01/2023 . | Paydoun ... . 02/01/2048 . [1.A ........
..3140HY-D9-6 |FNMA POOL BL6427 ~ 2.600% 04/01/50 . . |- 09/01/2023 . |Paydoun ... . 04/01/2050 . [1.A ........
..3140J1-V4-7 | FNMA POOL BL8734  2.170% 11/01/50 . . |- 09/01/2023 . |Paydoun ... . 1170172050 . [1.A ........
..3140J2-DE-3 |FNMA POOL BL9100  2.240% 11/01/50 . 09/01/2023 . |Paydown . 11/01/2050 . [1.A .
..3140J2-T6-3 |FNVA POOL BL9572  2.340% 12/01/50 ... . 09/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........




STATEMENT AS OF SEPTEMBER 30, 2023 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

€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
..3140J9-D9-9 | FNMA POOL BM4627 ~ 4.000% 10/01/48 ..........c. [oeeennn . 09/01/2023 . | Paydoun ... ... 18,797 |... . e 20,162 ... oo Jeeeeennn (1,365) . e Jeeeeennn (1,365) ... U .. 18,797 |.. . 10/01/2048 .
..3140JA-KG-2 |FNVA POOL BM5694  4.000% 06/01/48 . PO [P . 09/01/2023 . | Paydoun ... ...17,685 |... . e, 18,276 ... JUT . O U .. 17,685 |.. . 06/01/2048 .
..3140LA-09-9 |FANNIE MAE POOL BS0479  2.280% 01/01/51 ... [....... . 09/01/2023 . | Paydoun ... L1281 ) e 1,255 oo |- N e |- . U .1,231 ). . 01/01/2051 .
..3140LB-NF-6 | FNMA POOL BS1289  2.170% 03/01/51 ............ [....... . 09/01/2023 . | Paydoun ... ....2,166 |... e 2,172 | JUT . e e U .2,166 |.. . 03/01/2061 .
..3140LD-6N-4 |FNMA POOL BS3576  2.510% 10/01/46 ............ [....... . 09/25/2023 . | Paydoun ... L1611 e 1,642 | e e K T . U 1,611 ). . 10/01/2046 .
..3140LE-EQ-6 |FNMA POOL BS3742  2.540% 12/01/39 ........... [.eeeees . 09/01/2023 . | Paydoun ... 120 ... O P K JUT . e e U 21,129 ). . 12/01/2039 .
..314008-DB-8 |FNMA POOL CA0997  3.500% 01/01/48 ............ [....... . 09/01/2023 . | Paydoun ... ,032 ... 18,400 |.... oo |- N e |- . U 18,082 |.. . 01/01/2048 .
..31410C-Y2-2 | FNMA POOL 885529  5.500% 08/01/36 ............ [.eeeenn . 09/01/2023 . | Paydoun ... ....709 ... JUT . e e . U ....709 |.. . 08/01/2036 .
..31411H-0B-9 | FNMA Pool 908650  6.000% 12/01/36 ..........c. [oeeennn . 09/01/2023 . | Paydoun ... ...599 . 12/01/2036 .
..31411L-SA-0 |FNVMA Pool 911413  5.500% 04/01/37 . 09/01/2023 . |Paydown . 04/01/2037 .
.. 31411IN-UN-5 | FNMA POOL 912397  6.000% 02/01/37 . 09/01/2023 . |Paydown . 02/01/2037 .
..31411R-VE-5 |FNMA Pool 913313  5.500% 04/01/37 . 09/01/2023 . |Paydown . 04/01/2037 .
.. 31411V-TN-9 | FNMA Pool 915957  5.500% 04/01/37 .....eevvuen [ereennn . 09/01/2023 . | Paydoun ... . 04/01/2037 .
..31412L-GE-4 |FNMA Pool 928197  5.500% 03/01/37 ....ccccenn [oennnn . 09/01/2023 . | Paydoun ... . 03/01/2037 .
. 31H2N-3H-7 |FNMA Pool 930600  5.500% 02/01/39 ......cccce [orennn . 09/29/2023 . | Paydoun ... . 02/01/2039 .
..314128-40-4 | FANNIE MAE Pool 933828  4.500% 04/01/38 .... |....... . 09/01/2023 . | Paydoun ... . 04/01/2038 .
..31412T-P9-8 | FNMA POOL 934348  5.500% 07/01/38 .......eeuuw [eeeennn . 09/01/2023 . | Paydoun ... . 07/01/2038 .
..31412X-MX-9 | FNMA Pool 937874 ~ 5.500% 07/01/37 ............ [...ces . 09/01/2023 . | Paydoun ... . 07/01/2037 .
..31414A-DY-5 |FNMA POOL 960119  6.000% 11/01/37 . U IR . 09/01/2023 . | Paydoun ... . 11/01/2087 .
..31414E-GE-8 | FANNIE MAE Pool 963797  6.000% 06/01/38 .... |....... . 09/01/2023 . | Paydoun ... . 06/01/2038 .
..31415A-U8-2 | FANNIE MAE Pool 981307  6.000% 06/01/38 . 09/01/2023 . |Paydown . 06/01/2038 .
..31416A-1IV-8 | FNMA POOL 994460  6.000% 11/01/38 . 09/01/2023 . |Paydown . 11/01/2038 .
..31417C-DR-3 | FANNIE MAE Pool AB5511  3.500% 07/01/42 .. 09/01/2023 . |Paydown . 07/01/2042 .
..31417D-AX-1 | FANNIE MAE Pool AB6321  3.500% 09/01/42 .. . |. 09/01/2023 . | Paydown . 09/01/2042 .
..31417F-34-9 | FANNIE MAE POOL AB8899  3.000% 04/01/43 .... |.......|. 09/01/2023 . |Paydown . 04/01/2043 .
..31418A-JV-1 | FANNIE MAE Pool MA1175  3.000% 09/01/42 .... |....... . 09/01/2023 . | Paydoun ... . 09/01/2042 .
..31418C-3J-1 |FNMA POOL MA3500  4.000% 10/01/48 ............ [.eeeenn . 09/01/2023 . | Paydoun ... . 10/01/2048 .
..31418D-CY-6 | FNMA POOL MA3686  3.500% 06/01/49 ............ [....... . 09/01/2023 . | Paydoun ... . 06/01/2049 .
..31418D-FF-4 |FNMA POOL MA3765 ~ 2.500% 09/01/49 ............ [.eeens . 09/01/2023 . | Paydoun ... . 09/01/2049 .
..31418D-GK-2 | FNMA POOL MA3801  2.500% 10/01/49 ............ [....... . 09/01/2023 . | Paydoun ... . 10/01/2049 .
..31418D-HK-1 |FNMA POOL MA3833  2.500% 11/01/49 .....cccccet [orennnn . 09/01/2023 . | Paydoun ... . 11/01/2049 .
..31418D-J0-6 | FNVA POOL MA3870  2.500% 12/01/49 . 09/01/2023 . |Paydown . 12/01/2049 .
..31418D-MN-9 | FNMA POOL MA3964  2.500% 03/01/50 . 09/01/2023 . |Paydown . 03/01/2050 .
..31418D-NG-3 | FNMA POOL MA3990  2.500% 03/01/50 . 09/01/2023 . |Paydown . 03/01/2050 .
..31418E-CS-7 |FNMA POOL MA4580  3.500% 04/01/52 . 09/01/2023 . |Paydown . 04/01/2052 .
Redemption .
..346845-AK-6 | FORT BENNING FAM SERIES 144A  6.000% 01 .... [....... R/ (17X R R R . 01/15/2051 .
..35563C-AA-6 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... . 11/25/2085 .
..35563C-AJ-7 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .. 09/25/2023 . |Paydown . 10/25/2052 .
..36563C-AS-7 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .. 09/25/2023 . |Paydown . 11/25/2062 .
..35563C-AT-5 |FREDDIE MAC MILITARY HOUSING B SERIES 20 .. 09/25/2023 . |Paydown . 11/25/2052 .
..35563C-Ali-8 | FREDDIE MAC MILITARY HOUSING B SERIES 20 .. . |- 09/25/2023 . | Paydown . 11/25/2062 .
.. 35563P-CM-9 | FHLMC SCRTT SERIES 2017-4 CLASS MT 3.5 .... |.......]. 09/01/2023 . |Paydown . 06/25/2057 .
.. 36563P-DD-8 | FREDDIE MAC - SCRT SERIES 2017-4 CLASS H .... |....... . 09/01/2023 . | Paydoun ... . 06/25/2057 .
..35563P-DT-3 | FHLMC SCRTT SERIES 2018-1 CLASS HT 3.0 .... [....... . 09/01/2023 . | Paydoun ... . 05/25/2057 .
.. 36563P-DY-2 | FHLMC SCRTT SERIES 2018-1 CLASS MT 3.0 ... |[....... . 09/01/2023 . | Paydoun ... . 05/25/2057 .




¥'G03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36185T-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2023 . | Paydoun ... 1,124 L1422 . (298) ... 1,124 )., . 04/10/2087 . (1.D FE ....
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2023 . | Paydoun ... ....1,710 ....1,648 |.... 1,710 ). . 10/10/2041 . (1.F ........
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2023 . | Paydoun ... ....1,880 2,332 ... .1,880 |.. . 05/10/2087 . [1.G ........
..38012D-AB-3 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... |....... . 09/10/2023 . | Paydoun ... ....8,569 |.... .8,098 |.. . 05/10/2050 . |2.B FE
Redemption 100.0000
.. 44320H-AN-4 | HP COMMUNITIES LLC SERIES 144A  5.620% ..... |[....... . 09/15/2023 . | evviviininiiniiiiiiiiinninnns e e 24,316 |............ 24,316 |......eeee. 26,177 |eveveeeenns 25,563 [o.vvviiiiiiiiin oo (72) [ervvnniiiniiinns oo (72) fervvnniiiniiinn oo 25,491 [ | (1,176) |........ (1,176) [euvvrnnnnnnne 1,367 |. 09/15/2032 . [1.D FE .
Redemption 100.0000
..445636-AC-9 | HUNT MH BORROWER LLC ~ 4.500% 12/21/48 ....... [....... L 07/20/2023 . | eeeneeeiiiiieeeeeeiiiieeeees e [ 2 | P2 PO (2,900) |..........n (72772 ) R R LS R A S R AN (2,8%) |.ceeeeieeieieees | 2,807 |ovvennnns 2,897 |oeeiiieiiei . 12/21/2048 . |2.B PL
Redemption 100.0000
..57604P-5P-5 | MASSACHUSETTS ST WTR POLL ABAT ~ 5.192% ..... |....... . 08/01/2023 . | evvvrrininnnininniiiiiininnns e e 15,000 |.......eee. 15,000 |...oeeeeens 17,600 |............ 16,939 |ooveveeiiiiiiins e (RS0 PO N (1) PO N LT L7 PO R (1,744) |........ (1,744) |l 757 |. 08/01/2040 . [1.A FE ....
..59524E-AB-8 | MID ATLANTIC MILITARY CO SERIES 144A 5 ... [....... . 08/01/2023 . . 08/01/2050 . (1.E FE ....
..64971W-FK-1 |NY CITY NY TRANS FIN AUTH REV  3.000% O .... . 08/01/2023 . |Maturity .... . . 08/01/2023 . [1.A FE ....
Redemption 100.0000
..00983V-AA-1 |UNITED COMMUNITIES LLC SERIES 144A 5.6 .... |....... VLA V(1 72< S OO R R 5,367 |oeeeeiinnnns 5,367 |eoiiiiins 5,700 |..cceeeeenns LT PO N [(2)] R R ()] R R 5,651 |ooooeiiiiiiiiins | (285) [evveeennns (21 P 301 |. 09/15/2051 . 2.B FE
Redemption 100.0000
..95829T-AA-3 | WESTERN GRP MILITARY HOUSING SERIES 144A .... |....... . 09/15/2023 . | .evvviiiiiiiiiiiiiiiiiiiiiiins |oeeeeeneieeseeeeeees | 6,259 |..ceee. 6,259 |............. 7,169 |l 7,156 | foeeiinnnes (K] O RN (K] RO RN T3 | | (884) |........... (884) [.....oeennneene 423 |. 03/15/2057 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,881,044 17,881,044 18,165,102 17,740,680 (20, 142) (20, 142) 17,898,534 (17,491) (17,491) 461,974 XXX XXX
..00038R-AA-4 | AASET 2019 2 TRUST SERIES 2019 2 CLASS A ... . |- 09/16/2023 . |Paydoun ... .6,852 |.... ..2,784 | 2,784 |... .9,636 |.. . 10/16/2039 . |2.C FE
..00110X-AA-2 | AFN ABSPROP001 LLC SERIES 2021 1A CLASS ..... . 09/20/2023 . | Paydoun ... .1,2% | . 05/20/2051 . [1.A FE .
Redemption
..00197*-AA-1 | ACS AERO 2 EPSILON US LLC ~ 5.500% 04/21 .... |....... . 09/26/2023 . | evvviiiiininniinnniiiiininins e | 902,408 |........... 902,408 |........... 902,408 |...........002,408 [....ccccceiiiies Joeriiiiniiiiinns v e o o . 04/21/2027 . |2.A PL
Redemption 100.0000
..00198*-AA-0 | QUAIL AVIATION HOLDINGS LTD  6.500% 01/ .... [....... . 09/15/2023 . | evvvriiiiiiiiniiniiniiininnns e | 484,087 |ooeeeennns 484,087 |........... L O S (S R R R . 01/11/2029 . [1.G PL .
Redemption 100.0000
..00198*-AA-0 | QUAIL AVIATION HOLDINGS LTD ~ 6.500% 01/ .... . 08/10/2023 . | .. 964,378 964,378 |.... . 01/11/2029 . |2.B Z .....
..00212C-BP-1 | ASG RESECURITIZATION TRUST SERIES 2009 1 .. 09/01/2023 . |Paydown . 280,878 ..230,549 |. . 06/26/2037 . [1.A FM .
..00256D-AA-0 | AASET 2019 1 TRUST SERIES 2019 1 CLASS A .. 09/15/2023 . |Paydown . 05/15/2039 . [4.C FE ....
..00258B-AB-0 | APOLLO AVIATION SECURITIZATION SERIES 20 .. 09/15/2023 . | Paydown . 01/15/2047 . (2.B FE ....
..00703Q-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .... |....... . 09/25/2023 . | Paydoun ... . 08/25/2036 . [1.A FM ....
Redemption 100.0000
..00868P-AA-3 | AHOLD LEASE SERIES 2001 SERIES A-2 8.6 ... [....... . 09/28/2023 . | evveeiiiiinininiiiiniiiininns e e 450 foeiiiiiiiiinns 450 | 531 T Y. -3 I IO R ¢ ) AU RURURUUUURROR (<) IRPRPR RN . 01/02/2025 . [2.A FE ....
Redemption 100.0000
..02376U-AA-3 | AMER AIRLINE 16 1 AA PTT SERIES AA 3.5 ... [....... . 07/15/2023 . | evvveiiiininniiiiiiininninnns e e 2,374 |oeeeiiinnns 2,374 oo 2,392 [ooeiinnnnnne 2,388 |oeeeeeieiieieens e (D) [ () . 07/15/2028 . 2.A FE ....
Redemption 100.0000
..02376W-AA-9 | AMER AIRLINE 16-1 A PTT  4.100% 07/15/2 .... [....... . 07/15/2023 . | .. . 07/15/2029 . 3.A FE ....
..02376Y-AA-5 | AMER AIRLINE 16-1 B PTT SERIES B 5.250 .... |....... B P . 2 1 . e O P Y N . 07/15/2025 . |4.B FE
Redemption 100.0000
..02378A-AA-5 | AMER AIRLINE 17-1 A PTT SERIES A 4.000 .... |....... . 08/15/2023 . . 08/15/2030 . [2.C FE .
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 ..... |....... . 09/01/2023 . | Paydoun ... . 09/25/2046 . [1.A FM .
..032654-AZ-8 | ANALOG DEVICES INC SERIES 144A  3.450% ..... [....... . 09/18/2023 . | Tax Free Exchange . 06/15/2027 . [1.F FE .
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... |....... . 09/01/2023 . | Paydown . 10/25/2067 . [1.A FE .
..03465G-AB-2 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... |....... . 09/01/2023 . | Paydoun ... . 10/25/2067 . [1.C FE .
..03465J-AB-6 | ANGEL OAK MORTGAGE TRUST SERIES 2021 6 C .... [.......|. 09/01/2023 . |Paydoun ... . 09/25/2066 . [1.A ........
..03770F-AA-6 | APOLLO AVIATION SECURITIZATION ~ 4.076% ..... [....... . 09/15/2023 . | Paydoun ... . 01/15/2043 . [1.F FE .
..03770F-AC-2 | APOLLO AVIATION SECURITIZATION SERIES 20 .. 09/15/2023 . | Paydown . 01/15/2043 . |4.B FE
..038779-AB-0 | ARBYS FUNDING LLC SERIES 2020 1A CLASS A .... . 07/30/2023 . | Paydoun ... . 07/30/2050 . |2.C FE
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..040104-Fli-6 | ARGENT SECURITIES INC SERIES 2004 W3 CLA .... |....... . 09/25/2023 . | Paydoun ... ... 73,206 L T3,206 e 87,807 | e [ 2,344 |. ..70,152 |.. ..3,055 |.... . 02/25/2034 . [1.AFM ...
..04546K-AA-6 | AASET 2018 2 TRUST SERIES 2018 2A CLASS ..... |....... . 09/16/2023 . |Paydoun .......oooovviiiiins |oonennninnnnnnnns [onnnn29,233 [ 20,283 [ 28,177 [t 28177 [ 6,056 |. . 11/18/2038 . (3.B FE ....
..05491U-BE-7 |BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... ... (280) | . 12/15/2051 . [1.A FE ....
..05550M-AV-6 | BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... ... (672) ] . 056/15/2052 . [1.A FE ....
..05607Y-AL-5 |B2R MORTGAGE TRUST SERIES 2015-1 CLASS C .... [....... . 09/01/2023 . | Paydoun ... ... (6,075) | .. (1,786) |.... . 05/15/2048 . [1.A FE ....
..06054A-AY-5 |BANK OF AMERICA CMBS SERIES 2015-UBS7 CL .... |....... . 09/01/2023 . | Paydoun ... ... (1,365) | . 09/15/2048 . [1.A FE ....
..06540X-BH-3 |BANK SERIES 2019 BN22 CLASS XA  0.708% ..... [....... . 09/01/2023 . | Paydoun ... ... (208) | . 11/15/2062 . [1.A FE ....
..06541F-BB-4 |BANK SERIES 2017 BNK4 CLASS XA  1.499% ..... |[....... . 09/03/2023 . | Paydoun ... ... (208) ] . 05/15/2050 . [1.A FE ....
..066940-AA-5 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |....... . 09/01/2023 . | Paydoun ... .1 . 01/25/2063 . [1.A FE ....
..066940-AC-1 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... 09/01/2023 . |Paydown . 01/25/2063 . [1.C FE ....
..07359B-AA-5 |BEACON CONTAINER FINANCE Il LL SERIES 20 .. 09/20/2023 . |Paydown . 10/22/2046 . (1.F FE ....
..073879-T2-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 .. 09/25/2023 . |Paydown . 10/25/2035 . [1.A FM ....
..073879-T2-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 .... |....... . 08/31/2023 . | Paydoun ... . 10/25/2035 . [1.A FE ....
. 07877K-AE-0 | BELLEMEADE RE LT SERIES 2020 3A CLASS M1 .... [....... . 09/27/2023 . | Paydoun ... . 10/25/2030 . (1.E FE ....
..08161C-AG-6 | BENCHMARK MORTGAGE TRUST SERIES 2018-B2 ..... |....... . 09/01/2023 . | Paydoun ... . 02/15/2051 . [1.A FE ....
..08162C-AJ-9 | BENCHMARK MORTGAGE TRUST SERIES 2018-B6 ..... |....... . 09/01/2023 . | Paydoun ... . 10/10/2051 . [1.A FE ....
..08162T-BC-6 | BENCHMARK MORTGAGE TRUST SERIES 2018-B7 ..... |....... . 09/01/2023 . | Paydoun ... ... (2,787) ). . 11/15/2051 . [1.A FE ....
..08162Y-AK-8 | BENCHMARK MORTGAGE TRUST SERIES 2019 B14 .... |....... . 09/01/2023 . | Paydoun ... ... (507) | . 12/15/2061 . [1.A FE ....
..105681-AB-0 | BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... . 01/25/2063 . [1.C FE ....
..10569D-AB-9 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... . 09/25/2063 . 1.C FE ....
..10569J-AB-6 |BRAVO RESIDENTIAL FUNDING TRU SERIES 202 ... 09/01/2023 . |Paydown . 07/25/2062 . [1.C FE ....
..10569U-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... 09/01/2023 . |Paydown . 06/25/2063 . [1.A FE ....
..10569Y-AA-5 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 ... 09/01/2023 . |Paydown . 05/25/2063 . [1.A FE ....
..10569Y-AB-3 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... . |. 09/01/2023 . | Paydown . 05/25/2063 . 1.C FE ....
Redemption .
.. 11042A-AA-2 [BRITISH AIR 13-1 A PTT  4.625% 06/20/24 .... |....... 100/20/2023 . | vereereeeennnennnnneeeene [reenenenienieiins [ooereeeei 29,985 [iiiirir 29,985 [ 31,783 [ 80,264 | feeereees (174) [ oo (78) [ [ 30,000 . 06/20/2024 . [1.E FE ....
Redemption
..11042C-AA-8 [BRITISH AIR 21 1 A PPT SERIES 144A 2.9 ... |....... TR P 2 L) O - e . O . O e 1 O P O N 12,371 . 09/15/2036 . [1.F FE ....
Redemption
..11042C-AB-6 |BRITISH AIR 21 1 B PPT SERIES 144A 3.9 09/15/2023 . | .. .. 173,693 ..173,693 ..148,528 |. .. 149,153 |. 161,262 . 03/15/2033 . [2.A FE ....
..11042T-AA-1 |BRITISH AIR 18 1 AA PTT SERIES 144A 3. . 09/20/2023 . |Various ... o [ 2,017 ....2,017 ....1,820 |............. 1,860 |.... ... 1,876 |.. . 03/20/2033 . [1.F FE ....
Redemption 100.0000
.. 11044M-AA-4 |BRITISH AIRWAYS PLC 20-1A SERIES 144A ........ [....... . 08/15/2023 . | .evvvrriiiniiiinininiiiiiinins e | 18,493 |oeeveeeens 18,493 |............ 18,639 |............ 18,589 |.oovvviiiiiiiins fevviiiiiiinns [(2)] R R ()] R R 18,583 . 11/15/2082 . [1.G FE ....
Redemption 100.0000
.. 117028-AA-4 | BRUNSWICK ASSET FINANCING LLC  5.750% 0 .... [....... . 06/30/2023 . | .evvvriiiiriiiiiiniiiiiininnns e | 1,040,325 |........1,040,325 |........1,040,325 |........ 1,040,325 |...ccoviiiiiiins forrrrmnnininnnnn fonniiiiiiiis o e e 1,040,325 . 07/02/2028 . [1.E PL ....
.. 12479R-AE-7 | CAPITAL AUTOMOTIVE REIT SERIES 2017 1A C .... [....... . 09/25/2023 . | Call 100.0000 ..... . 1,109,843 1,001,974 |.. . 04/15/2047 . (1.E FE ....
.. 12479R-AE-7 | CAPITAL AUTOMOTIVE REIT SERIES 2017 1A C .... [....... . 09/15/2023 . | Paydown ...2,965 |.. . 04/15/2047 . (1.E FE ....
..125039-AG-2 | CD COMMERCIAL MORTGAGE TRUST SERIES 2017 .... |....... . 09/01/2023 . | Paydoun ... 1,570 |.. . 11/13/2050 . [1.A FE ....
.. 12510H-AN-0 | CAPITAL AUTOMOTIVE REIT SERIES 2021 1A C .... [....... . 09/15/2023 . | Paydoun ... . 08/15/2051 . [1.E FE ....
..12510H-AQ-3 | CAPITAL AUTOMOTIVE REIT SERIES 2022 1A C .... [....... . 09/15/2023 . | Paydown . 03/15/2052 . [1.E FE ....
Redemption 100.0000
..12510M-AB-5 | CCRR PARENT INC ~ 9.903% 03/06/28 ............. [....... . 06/30/2023 . | .euviiniiiiiiii . 03/06/2028 . (4.B FE ....
..12515A-BF-6 | CD COMMERCIAL MORTGAGE TRUST SERIES 2016 .... |....... . 09/01/2023 . | Paydoun ... . 11/10/2049 . [1.A FE .
..12529T-AZ-6 | CANTOR COMMERCIAL REAL ESTATE SERIES 201 .... |....... . 09/01/2023 . | Paydoun ... . 01/15/2063 . [1.A FE ....
.. 12553X-AD-5 | CIM TRUST SERIES 2018-INV1 CLASS A4 144A ... |....... . 09/01/2023 . | Paydoun ... . 08/25/2048 . [1.A ........
.. 12565K-AE-7 |CLI FUNDING LLC SERIES 2022 1A CLASS A 1 ... |[....... . 09/18/2023 . | Paydoun ... JUT ... 751 e e 751 ) . 01/18/2047 . (1.F FE .
.. 12592X-BE-5 | COMM MORTGAGE TRUST  0.952% 03/10/48 ........ [....... . 09/01/2023 . |Paydown ......oooeeeeeeeeens Jooeeeiinniiniinennns Jeeeeeeniiieeiees Jeveeeeeeeeeeeeeeees feeeeeeeennn 2,981 [ 1,340 [ s (1,340) |.oooeeieiiiiiees eveeees (1,340) . 03/10/2048 . [1.A FE .
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..12593A-BB-0 | COMM MORTGAGE TRUST ~ 0.999% 05/10/48 ........ [....... . 09/01/2023 . | Paydoun ... ...23,780 |.... (23,780) [.... ..9,125 |. 05/10/2048 . (1.B FE ....
..125930-BF-6 | COMM MORTGAGE TRUST SERIES 2015-CR26 CLA .... |....... . 09/01/2023 . | Paydoun ... (3,007) |.... 1,104 |. 10/10/2048 . [1.A FE ....
.. 12595V-AE-7 | COMM MORTGAGE TRUST SERIES 2018-COR3 CLA .... |....... . 09/01/2023 . | Paydoun ... ... (200) |.... . 05/10/2051 . [1.A FE ....
..126281-BB-9 | CSAIL COMMERCIAL MORTGAGE TRUS 2015-C1 S .... |....... . 09/01/2023 . | Paydoun ... (2,086) |.... . 04/15/2050 . [1.A FE .
..12630B-BB-3 | COMM MORTGAGE TRUST SERIES 2013-CR13 CLA .... [....... . 09/01/2023 . | Paydoun ... . (47,384) ... . 11/10/2046 . [1.A FE .
..12646W-AG-9 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 09/01/2023 . | Paydoun ... . 04/25/2043 . [1.A ........
..12646W-AH-7 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |....... . 09/01/2023 . | Paydoun ... . 04/25/2043 . [1.A ........
..12648T-AC-3 | CREDIT SUISSE MORTGAGE TRUST SERIES 2014 .... |....... . 09/01/2023 . | Paydoun ... . 07/25/2044 . (1.A ........
.. 12665E-AC-4 | CREDIT SUISSE MORTGAGE TRUST SERIES 2022 .... |....... . 09/01/2023 . | Paydoun ... . 06/25/2067 . [1.A FE .
..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .. 09/01/2023 . |Paydown | . 05/25/2034 . [1.A FM .
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .. 09/01/2023 . |Paydown ..5,582 |. . 02/25/2035 . [1.A FM .
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .. 08/22/2023 . |Paydown .85,2%6 |. . 02/25/2035 . [1.A FE .
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 09/20/2023 . | Paydoun ... e e 42,082 . . U N < 1Y 13: ) 1 . . 02/20/2047 . (1.A FM .
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 07/29/2023 . |Paydoun ........oooeviiiiins |oeniniiiiiinienns e L0 O - O € ) O O A 1 O N (6,741) |........ (L D) O 122 . 02/20/2047 . |1.A FE .

Redemption 100.0000
. 11/30/2035 . |1.F PL ....
. 03/15/2035 . |1.F FE ....
. 04/15/2039 . |2.B FE ....
. 06/15/2043 . |2.A FE ....

........ 1,005,157 |..
.2,383,615
.2,180

..143070-AA-7 | CARLYLE CREDIT OPPORTUNITIES N 5.000% .....
..14677Y-AA-6 | CARTIGA ASSET FINANCE TRUST LL SERIES 20 ..
.. 14855\1-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019 1 ..
.. 14856C-AA-7 | CASTLELAKE AIRCRAFT SEC TR SERIES 2018-1 ....

. |- 09/29/2023 . | ..
09/15/2023 . | Paydoun
09/15/2023 . | Paydoun
. 07/15/2023 . | Paydown ...
Redemption

........ 1,006,157 |........ 1,005,157 |....
..2,383,615 ..2,380,755 |.
.2,180 .2,180 |.

100.0000[

..155431-AA-7 | CENTRAL STORAGE TRUST SERIES 144A 4.82 ... |....... . 08/01/2023 . [ .eveiiiiiiiiiiie e , , , 899 | e ) e e ) | e 890 [ o (284) [ (284) [ . 02/01/2038 . |1.C FE ....
Redemption
..15678E-AC-2 | CERITY PARTNERS EQUITY HOLDING 75.000% ..... |....... . 06/30/2023 . | .uuvviiiiiiiiiiis , , , , . 07/30/2029 . [2.B Z .....
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 09/01/2023 . |Paydoun ... . 07/25/2034 . [1.A FM ...
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 08/22/2023 . |Paydoun ... . 07/25/2034 . |1.A FE ...
..17307G-L9-7 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 09/01/2023 . |Paydoun ... . 11/25/2035 . [1.A FM ...
..17307G-L9-7 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 08/22/2023 . |Paydoun ... . 11/25/2035 . |1.A FE ...
..173098-AH-3 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 09/25/2023 . |Paydoun ... . 11/25/2036 . [1.A FM ...
..17321J-AJ-3 | CITIGROUP MTG LOAN TRUST SERIES 2013-GC1 .... 09/01/2023 . | Paydoun . 09/10/2046 . |1.A FE ....
..17323V-BF-1 | CITIGROUP COMMERICAL MORTGAGE SERIES 201 .. 09/01/2023 . | Paydoun . 04/10/2048 . |1.A FE ....
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .. 08/01/2023 . | Paydoun . 11/10/2048 . |1.A FE ....
.. 17324K-AV-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .. . |- 09/01/2023 . [Paydoun . 11/10/2048 . |1.B FE ....
.. 17325G-AJ-5 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... |- 09/01/2023 . |Paydoun . 11/15/2049 . |1.A FE ...
..17328F-BB-0 | CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |....... . 09/01/2023 . |Paydoun ... . 08/10/2056 . |1.A FE ....
..17328H-BF-7 | CITIGROUP COMMERCIALS MORTGAG SERIES 201 .... |....... . 09/01/2023 . |Paydoun . 11/10/2052 . |1.A FE ...

BBGAIMBEXP - BarbCo BOLI
..17331L-AA-5 | CITIGROUP COMMERCIAL MORTGAG SERIES 2023 .... |....... . 07/11/2023 . [Enhan ..........cccceniiens . 07/10/2028 . |1.A FE ...
..19685E-AB-7 | COLT FUNDING LLC SERIES 2022 2 CLASS A2 ...... | ..eenn . 09/01/2023 . |Paydown ... . 02/25/2067 . |1.C FE ....
..225458-TF-5 | CREDIT SUISSE FIRST BOSTON MOR CMO SER 2 .... |....... . 09/01/2023 . |Paydoun ... . 07/25/2025 . |[1.A FM ...
..233046-AK-7 | DB MASTER FINANCE LLC SERIES 2019 1A CLA ... |....... . 08/20/2023 . |Paydown ... . 05/20/2049 . |2.B FE ....

. 05/20/2049 . |2.B FE ....
. 11/20/2051 . |2.B FE ....
. 06/10/2050 . |1.B FE ....

..233046-AL-5 | DB MASTER FINANCE LLC SERIES 2019 1A CLA ....
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021 1A CLA ....
..23312J-AG-8 | DEUTSCHE BANK COMMERCIAL MORTG SERIES 20 ....

. |- 08/20/2023 . [Paydoun ...
. |- 08/22/2023 . [Paydoun ...
. 09/01/2023 . | Paydown ...
Redemption

100.0000[

..24737A-AA-5 |DELTA AIRLINES 20158 SERIES 15-1 4.250 .... |....... . 07/30/2023 . . 2,491 . 01/30/2025 . |3.A FE ...
..25755T-AE-0 | DOMINOS P1ZZA MASTER ISSUER L SERIES 201 .... |....... . 07/25/2023 . |Paydown ... o | . . . e | . v | . . PR R .2,500 |.. . 10/25/2045 . |2.A FE ....
..25755T-AH-3 | DOMINOS P1ZZA MASTER ISSUER L SERIES 201 .... |....... . 07/25/2023 . [Paydown ...oooeeevveeeeeee foveeeeeiiiiiieeeens o 4,138 |............ 4,138 |...ccnne.s 3,785 |ooeeeeiiiieeeeees o oo 362 [ e, 352 foveeeeiiiiiies oo 4138 oo e e e 43 |. 07/25/2047 . |2.A FE ....
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..25755T-AP-5 | DOMINOS P1ZZA MASTER ISSUER L SERIES 202 .... |....... . 07/25/2023 . | Paydoun ... . 04/25/2051 . [2.A FE ....
..26983B-AC-5 |EAGLE RE LTD SERIES 2021 1 CLASS M1C 144 .... |....... . 09/25/2023 . | Paydoun ... . 10/25/2033 . [1.G FE ....
Redemption 100.0000

. 1073072025 . [4.B Z .....
. 03/25/2052 . |2.B FE ....
. 09/15/2023 . |2.C FE ....
. 12/25/2034 . |[1.A FM ...
. 12/25/2034 . |1.A FM ...

.2,912,340 |....
16,011 |.
.2,004

..27616@-AC-1 | EASTERN WHOLESALE FENCE LLC 11.943% 10/ ... |..cco.n . 09/15/2023 .
..28000X-AA-6 | EDGECONNEX DATA CENTERS ISSU SERIES 2022 ... 09/25/2023 . | Paydoun
..20278N-AC-7 | ENERGY TRANSFER PARTNERS SERIES &Y 4.2 ... 09/15/2023 . | Maturity
..20445F-BZ-0 | EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 .. 08/25/2023 . | Paydoun

.. 29445F-CA-4 | EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 .... . 09/25/2023 . |Paydoun ...
Redemption 100.0000

..30202%-AA-2 | CTL - 2350 LAFAYETTE AVE UNIT ~ 3.910% 0 ... | ..ccnnn . 09/15/2023 . PR ... 18,237 |.... . 04/15/2031 . |1.B PL ....

..30295D-AS-1 | FREMF MORTGAGE TRUST SERIES 2016 K57 CLA .... |....... . 09/01/2023 . |Paydoun ... ....9,085 |.... . 08/25/2049 . |1.A FE ...
BBGAIMBEXP - BarbCo BOLI

..30206#-AC-0 | FP SOLAR FINANCE HOLDINGS LLC SERIES A .. 09/01/2023 . | Enhan 15,000,000 |. 15,000,000 . 07/29/2028 . |1.E PL ....

..302984-AN-9 | FREMF MORTGAGE TRUST SERIES 20 K104 CLAS ... . 09/01/2023 . |Paydown 8572 | e (B72) | [ (B72) e [ 8,000 |[.. . (8,000) . 02/25/2052 . |1.A FE ...

Rederption  100.0000|

..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC ~ 3.080% 06/30/3 .... |....... . 07/30/2023 . .... 181,050 ... 181,050 |.... ... 181,050 [.. . 06/30/2039 . (2.C FE ....
..30307W-AA-4 |FRR RE REMIC TRUST SERIES 2018-C1 CLASS ..... |....... . 09/29/2023 . |Paydoun ... ..2,150,025 .2,150,025 |.. . 10/27/2046 . |1.F FE ....
..30307W-AC-0 |FRR RE REMIC TRUST SERIES 2018-C1 CLASS ..... |....... . 06/27/2023 . |Paydoun ... ... 500,000 500,000 |.. . 10/27/2046 . 2.C FE ....
..30317C-AN-8 | FREMF MORTGAGE TRUST SERIES 2020 K120 CL .. 09/01/2023 . | Paydoun .....cceeeeuveeenns foummmnniiiiiiiis foiiis s o 4837 08,809 | [ (3,809) i [ (3,809) [ [ . 11/25/2053 . |1.A FE ...
..30605Y-AB~7 | FALCON AEROSPACE LTD SERIES 2017-1 CLASS .... 09/15/2023 . | Paydoun 34,501 . 02/15/2042 . |1.G FE .
..30768I-AA-6 | FARM 2021 1 MORTGAGE TRUST SERIES 2021 1 .. 09/01/2023 . | Paydoun 7,439 . 01/25/2051 . |1.A ........
..31573E-AA-9 | ELLINGTON FINANCIAL MORTGAGE T SERIES 20 .. . |- 09/01/2023 . [Paydown .422,99% . 08/25/2067 . |1.A FE .
..32027E-AH-4 | FIRST FRANKLIN MTG LOAN ASSET SERIES 200 .... |....... |- 07/25/2023 . |Paydoun .9,525 . 04/25/2036 . |1.A FM .
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |....... . 09/19/2023 . |Paydoun ... ..12,503 |.. . 10/25/2049 . [1.A ........
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |....... . 09/01/2023 . |Paydoun ... .8,822 |.. . 10/25/2049 . |1.A ........
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019 1INV .... |....... . 09/01/2023 . |Paydoun ... 1,266 |.. . 10/25/2049 . [1.A ........
..35709E-AN-9 | FREMF MORTGAGE TRUST SERIES 2020 K111 CL .... |....... . 09/29/2023 . |Paydoun ... . . 04/25/2053 . |1.A FE ...
..36169D-AA-0 | GCAT SERIES 2023 NOM2 CLASS A1 144A 5. .... |....... . 09/01/2023 . |Paydoun ... .... 106,651 |.... 107,825 |.. . 11/25/2067 . [1.A FE ....
..36198F-AM-4 | GS MORTGAGE SECURITIES TRUST SERIES 2013 .... |....... . 07/01/2023 . |Paydoun ... .. 4,629,132 |........ 4,447,320 |.... .4,425,000 |.. . 08/10/2046 . |1.A ........
..3622EU-AD-8 | GSAA TRUST SERIES 2007-2 CLASS AF4A 5. .. 09/01/2023 . | Paydoun 21,102 | ....543 | (15)|. 1,107 . 03/25/2037 . |1.A FM .
..3622EU-AD-8 | GSAA TRUST SERIES 2007-2 CLASS AF4A 5. .. 09/01/2023 . | Paydoun .835 |. ....843 | RN .840 . 03/25/2037 . [4.B FM .
..36248G-AH-3 | GS MORTGAGE SECURITIES TRUST SERIES 2013 .... 09/01/2023 . | Paydoun . 2,760,000 ..2,760,000 .. 2,974,043 |. .2,782,318 |. .. (22,318) | .2,760,000 U . 11/10/2046 . [1.A ........
..36251F-AY-2 | GS MORTGAGE SECURITIES TRUST SERIES 2015 .... 09/01/2023 . | Paydoun .8,481 |. 2,041 |. ... (576) | . 1,466 . (1,466) |.. . 02/10/2048 . |1.A FE .
..362525-AX-5 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... 09/01/2023 . | Paydoun .230 | (230) | . 02/10/2052 . |1.A FE .
..36257U-AN-7 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... |....... . 09/01/2023 . |Paydoun ... ...363 |.... . 09/01/2052 . |1.A FE .
DLIC GA DLIM Mgd. - Sec.
..36831N-AA-6 | GCM GROSVENOR  10.520% 10/24/29 ......ocoeevvcs | vueenns . 09/19/2023 . [ eveiiiiiiiiiiieeeiiieiees [ [ 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 4,499,799 |..eeiiiiiiiiii feeeeiiiiiinees o oo e ee000005,000,000 | e e e 335,786 |. 10/24/2029 . |[1.F Z .....
Redemption 100.0000
..38305#-AC-2 | GORILLA INVESTOR LLC 11.921% 03/15/27 ....... | ..ce... L 09/23/2023 . [ eveiieeiiiiiiiieeeeiiieees [ [ 20,241 | 20,241 |ooeeeeennne 20,736 |.eeeennnne 20,670 |oooieciiiieiens [ (<) FOUOOUR (<) FOUOOU 20,645 |..eoveeiiiiiiin feeeeis (404) [..evveneenn (404) [ 36,570 |. 03/15/2027 . [1.F PL ....

Redemption 100.0000

..40467A-AH-2 | HAH GROUP HOLDING CO LLC 10.434% 04/02/ ... . 09/19/2023 . | .. . 04/02/2029 . [2.B Z .....

..41162D-AF-6 | HARBORVIEW MORTGAGE LOAN TRUST SERIES 20 .... . 09/17/2023 . |Paydoun . 01/19/2038 . [1.A FM ...
Redemption 100.0000

..419838-AA-5 |HAWAIIAN AIRLINES 13 1A SERIES A 3.900 .... |....... . 07/15/2023 . . 07/15/2027 . |4.B FE ....

. 12/25/2025 . |2.C FE ....
. 04/17/2039 . |1.G FE ....
. 01/17/2041 . {1.G FE ....

..433674-AA-6 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 ....
..43730N-AE-6 | HOME PARTNERS OF AMERICA TRUST SERIES 20 ....
..43730X-AC-8 | HOME PARTNERS OF AMERICA TRUST SERIES 20 ....

09/25/2023 . | Paydown
09/01/2023 . | Paydoun
. 09/01/2023 . | Paydown ...
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..43785%-AA-9 | HOMETAP INVESTMENT PARTNERS || 10.288% ..... |....... . 07/29/2023 . | DIRECT FUNDING ....ccovves Jooveniiiiiiiiiiiiies oo i oo feeiiiiiiiiiiiiiiees fovieiiiiiiiiens foiis fiis e e feriiiiiiiiiiieens freiiiiiiiiis fos e s 925,107 . 11/23/2027 . |2.A PL ....

Redemption 100.0000
..43785%-AA-9 | HOMETAP INVESTMENT PARTNERS || 10.288% ..... |....... . 07/29/2023 . | evvvivininniiinininnniiniinns e e 1,827,474 |00 1,827,474 ... 1,820,498 ........ 1,820,875 [ oo 345 | . 11/23/2027 . [2.A PL ....
Redemption

..45082D-AA-5 | IBERIA PASS THROUGH TRUST 2022  4.790% ...... [....... L 07/3172023 . | evvviiiiiiiiiiie . 10/15/2087 . [1.F PL ....
..45276K-AA-5 | IMPERIAL FUND LLC SERIES 2022 NQM3 CLASS .... |....... . 09/01/2023 . | Paydoun ... . 05/25/2067 . [1.A FE ....
..452760-AA-2 | IMPERIAL FUND LLC SERIES 2022 NQMS CLASS .... |....... . 09/01/2023 . | Paydoun ... . 08/25/2067 . [1.A FE ....
..45276R-AA-0 | IMPERIAL FUND LLC SERIES 2022 NQM6 CLASS .... |....... . 09/01/2023 . | Paydoun ... . . 10/25/2067 . [1.A FE ....
..45290B-AB-5 | IMPERIAL FUND LLC SERIES 2023-NQM1 CLASS .... |....... . 09/01/2023 . | Paydoun ... I & . 02/25/2068 . [1.D FE ....
..46590U-AA-0 | J G WENTWORTH XLII LLC SERIES 2018 2A CL .... [....... . 09/15/2023 . | Paydoun ... ... (2,781) ). . 10/15/2075 . [1.A FE ....

. 10/15/2077 .|2.B FE ....
. 02/02/2052 . |2.C FE ....
. 04/01/2033 . |2.C FE ....

..46590U-AB-8 | J G WENTWORTH XLII LLC SERIES 2018 2A CL .. (286) |.
..46590X-AE-6 | JBS USA FOOD FINANCE SERIES 144A  4.375 ....

..46590X-AH-9 | JBS USA FOOD FINANCE SERIES 144A  5.750 ....

09/15/2023 . | Paydown ...
08/21/2023 . | Tax Free Exchange
08/21/2023 . | Tax Free Exchange

. 1,999,357
.3,702,184

.1,999,350 |.
.3,699,010 |.

..465976-AB-4 | JP MORGAN MORTGAGE TRUST JPMMT ~ 3.520% ..... - |- 09/25/2023 . [Paydown ... 20,173 |. . 07/25/2052 .

..46616P-AA-1 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... |- 09/15/2023 . |Paydown .2,79 |. . 10/15/2056 . |1 .
..46616V-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2023 . |Paydown ... ... 2,824 ... . 02/16/2065 . |1.A FE ....
..46617L-AA-Q | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2023 . |Paydoun ... JURR N 1 . 01/17/2073 . |1.A FE ...
..46618A-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2023 . |Paydown ... ....2,066 |.... . 01/17/2073 . |1.A FE ...
..46618H-AB-5 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2023 . |Paydoun ... ...12,038 |.... . 06/15/2079 . |2.C FE ....
..46618L-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |....... . 09/15/2023 . |Paydown ... ...34,687 |.... ..(2,473)]... . 09/15/2072 . |1.A FE ...
..46620J-AB~7 | 321 HENDERSON RECEIVABLE LLC SERIES 2017 .... |....... . 09/15/2023 . |Paydoun ... ....1,839 |.... ... (286) |... . 08/15/2062 . |2.B FE ....
..46640N-AJ-7 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .. 09/01/2023 . | Paydoun .1,823,341 |. . (7,869) . 11715/2045 . |1.A ........

.(2,2.2.4)

..46640U-AF-9 | JPMBB COMMERCIAL MORTGAGE SEC  0.780% O . 09/01/2023 . | Paydoun 12,367 |. (10, 143) . 01/15/2047 . |1
..46644A-BH-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .. 09/01/2023 . | Paydoun ....987 | (707) |. . 02/15/2048 . |1
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .. 09/01/2023 . | Paydoun 71,489 |. (489) |. . 01/25/2048 . |1

.. 46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .. 09/01/2023 . | Paydoun .6,268 |. . 01/25/2048 . |1.A . .
..46651T-AA-9 | J G WENTWORTH XLI LLC SERIES 2018 1A CLA .... |....... . 09/15/2023 . |Paydoun ... ...12,045 |.... . 10/17/2072 . |1.A FE ...
..46654-BS-9 | JP MORGAN MORTGAGE TRUST SERIES 2022 1 C .... |....... . 09/25/2023 . |Paydoun ... ...40,022 |.... . 07/25/2052 . |1.A ........
..46655V-BU-5 | JP MORGAN MORTGAGE TRUST SERIES 2022 8 C .... |....... . 09/01/2023 . |Paydoun ... ...23,632 |.... . 01/25/2053 . |1.A ........
..46665R-AA-7 | 321 HENDERSON RECEIVABLES LLC SERIES 202 .... |....... . 09/15/2023 . |Paydoun ... ...16,630 |.... . 01/01/2070 . |1.F FE .
..482524-AA-8 |KKR EAGLE ASSET FINANCING LLC  5.500% 1 .... |....... . 06/30/2023 . [Various ... .2,250,444 |.... . 12/29/2027 . [1.G PL .

Redemption 100.0000

..486610-AA-5 | KAYNE BDC LEVERAGE SUBSIDIARY 10.641% 0 .... |....... . 08/30/2023 . [ .eveeiiiiiiiiiiien s [ [ 3,900,000 |........ 3,900,000 |........ 3,900,000 [o.eeeeeeeeen81,900 [euveeeiiiiiiins oo o e e s 3,900,000 |.. . 02/05/2024 . |1.E FE .
..50205F-AA-2 | LFS 2023A LLC SERIES 2023 A CLASS A 144A .... |....... . 09/15/2023 . [Paydoun ......cccevveiiiiiin foeniiiiiiiineiiiis [ 3,088,078 |........ 3,088,078 |........ 3,088,078 [o.oeeeeieviiiiniens forneeeiiiiiii v e e e s 3,088,078 |.. . 07/15/2035 . [1.F FE ....
..525221-HD-2 | LEHVAN XS TRUST SERIES 06 2N CLASS 2A1 ....... |..cc... . 09/01/2023 . |Paydoun ... . 02/25/2036 . |1.A FM ....
..525221-HD-2 | LEHVAN XS TRUST SERIES 06 2N CLASS 2A1 ....... |....... . 08/17/2023 . |Paydoun ... . 02/25/2036 . |1.A FE .
..52525B-AD-4 | LEHVAN XS TRUST SERIES 2007 16N CLASS 2A ... |....... . 09/25/2023 . |Paydoun ... . 09/25/2047 . |1.A FM ...
..52525B-AD-4 | LEHVAN XS TRUST SERIES 2007 16N CLASS 2A ... |....... . 08/17/2023 . |Paydoun ... . 09/25/2047 . |1.A FE ...
..55282G-AA-5 | MASSAGE ENVY FRANCHISING LLC SERIES 2019 .... |....... . 07/30/2023 . |Paydoun ... . 07/30/2049 . |2.B FE ....

. 03/15/2044 . 12.C ........
. 11/05/2085 . |1.F FE ...
. 05/15/2063 . |1.F FE ....
. 05/15/2043 . |2.A FE ....
. 04/21/2034 . |1.A FM ...
. 07/25/2085 . [1.A FM ....

..55283L-AA-3 | MAPS LTD SERIES 2019 1A CLASS A 144A 4 ..
..56283Y-AA-5 | MC LTD SERIES 2021 1 CLASS A 144A 2.62 ..
..553427-AA-3 | MARITIME PARTNERS LLC SERIES 2023 1A CLA ..
..56564R-AA-8 | MAPS LTD SERIES 2018-1A CLASS A 144A 4 .. 09/15/2023 . | Paydoun
..576433-UE-4 | MASTR ADJUSTABLE RATE MORTGAGE CMO SER 2 .. 09/01/2023 . | Paydoun
..50020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |....... . 09/01/2023 . [Paydoun ...

09/15/2023 . | Paydoun
09/05/2023 . | Paydown
09/15/2023 . | Paydoun
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..59020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |....... . 08/31/2023 . |Paydoun .....coooeveiiiiiins |oviiiiiiiiis e e e ()] R R [C-10)) SRR R (C-1 ) R R [R-173 ) O 812 [ovveiinnns 812 [ 6 |. 07/25/2035 . |1.A FE ....
Redemption 0.0000
..50064@-AA-5 |MESA AIRLINES INC ~ 7.500% 12/31/28 .......... [....... L 07/28/2023 . | evvvivinininnnininiiiiiiiinns v e e e e e o e e e e feii e e 15,497 |. 12/31/2028 . |2.C Z .....
Redemption 100.0000
..50064@-AA-5 |MESA AIRLINES INC ~ 7.500% 12/31/28 .......... [....... L 07/17/2023 . | evvvvviiinnnnininniinnnininns e o 1,661,047 |........ 1,661,047 |........ 1,661,019 |........ 1,647,322 [ oo 13,700 [oovveveeiiininnn oo 13,700 [oovveveviiiiinnn oo 1,661,022 |.ooooeeeeieiiins |, P R, P O 66,317 |. 12/31/2028 . (2.C PL ....
Redemption 100.0000
..50064@-AA-5 |MESA AIRLINES INC ~ 7.500% 12/31/28 .......... [....... . 03/15/2023 . | .evvvviiniiiiiinnininiinnninns e | 553,682 |........... 553,682 [.....eeeee. 553,673 |........... 549,107 [oevvrniiiininnn oo [R<1CICT PR 4,566 |ooeeeiiiiiiiiinn e 553,673 [cevvveeeriiiinnn foriiiiiiinnne [ O 9 [ 11,808 |. 12/31/2028 . [2.C Z .....
Redemption 100.0000
..50064@-AA-5 |MESA AIRLINES INC ~ 7.500% 12/31/28 .......... [....... VLA V(174 S OO K R 1,238,609 |........ 1,238,609 |........ 1,238,588 |........ 1,228,375 [ oo 10,216 [oovveveiiiiiinnn oo (V74 [ R MR 1,238,501 [oeeeeiiiiiiiinn o 19 | 19 [ 69,108 |. 12/31/2028 . (2.C PL ....
Redemption
..508320-AE-0 | MIDWEST FAMILY HOUSING SERIES 144A 6.6 .... [....... . 07/10/2023 . | cevvvnrnnniniiiiiiie . 01/01/2051 . 2.B FE ....
. 61767Y-BA-7 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... . 07/15/2061 . [1.A FE ....
..61768H-AX-4 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... . 03/15/2052 . [1.A FE ....
..62046A-AC-8 |NPRL 2017-1A A1 3.372% 10/21/47 .cooovveeees [oeennn . 09/20/2023 . | Paydoun ... . 10/21/2047 . (1.G FE ....
..6205511-AA-4 | NRZ EXCESS SPREAD COLLATERALIZ SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... . 11/25/2025 . [2.C FE ....
..63943B-AA-1 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |....... . 09/15/2023 . | Paydoun ... . 11/15/2046 . [1.F FE ....
..639438-AB-9 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021 1 .... |....... . 09/15/2023 . | Paydoun ... K . 11/15/2046 . (2.B FE ....
..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |....... . 09/01/2023 . | Paydoun ... ....(4,400) |. . 07/25/2034 . (1.A FM ...

..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .. 08/17/2023 . | Paydoun . 07/25/2034 . |1.A FE ...

K (1,312) |
...... 1,000,000 |........1,000,000 |... v foeeeeen 1,315 )

........ 1,000,000 |..

. 666807-BG-6 | NORTHROP GRUMMAN CORP  3.250% 08/01/23 ...... . 08/01/2023 . [Maturity .... . 08/01/2023 . |2.A FE ....
Redemption .

..671154-AC-1 | OSP LAKESIDE INTERMEDIATE HOLD 10.295% ..... |....... L 07/28/2023 . [ .eeeeieeeiiieeeeiiiees e [ 661,205 |........... 661,205 |........... 654,448 |........... 586,175 |.cvveviieiiii feeeeeinn 581 e s L1 R 657,277 . 07/31/2026 . [1.G Z .....

..67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2023 . | Paydoun ... ... 78,821 ...78,821 ..78,821 . 01/25/2063 . |1.C FE ....

. 67117V-AA-8 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2023 . |Paydoun ... e foeeen 11,0919 . 07/25/2063 . [1.A FE ....

. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2023 . |Paydoun ......ooooeeeiiiiins foveiiiiniiis e, 53,633 . 07/25/2063 . |1.C FE ....
Redemption 100.0000

..671180-AA-4 | ORTHOPEDIC FINANCIAL SERVICES 6.265% 0 .... |....... L 09/15/2023 . [ eveiiieiiiiiiieeeeiiiiees [ [ 1,519,265 |........ 1,619,265 |........ 1,511,668 |........ 1,611,884 |..ooeeeeiiiiis oo 361 | [ 361 | feeeeees 1,512,245 . 08/15/2032 . [2.B Z .....

Redemption 100.0000
..671180-AB-2 | ORTHOPEDIC FINANCIAL SERVICES  7.265% 0 .... |....... . 09/15/2023 .
..673919-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... . |- 09/01/2023 . [Paydoun
..673919-AL-0 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NQM .... |.......]. 09/01/2023 . |Paydown
..67448G-AA-1 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2023 . |Paydoun ...

..109,080 .... 109,080 ..108,549 |.... .108,574 |.. . 08/15/2032 . [2.B Z .....

. 06/25/2063 . |1.C FE ....
. 06/25/2063 . |1.A FE ...

113,473 |.. . 03/25/2063 . |1.A FE ....

..67448G-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023 NOM .... |....... . 09/01/2023 . | Paydoun ... ....183,145 |.. . 03/25/2063 . |1.C FE ....
..693288-AA-6 |PDIF GCF CLO ISSUER 2022-1 LLC  7.972% ..... |....... . 08/01/2023 . |Paydoun ... e 1,723,333 .. . 02/22/2035 . [2.B Z .....
..693280-AE-8 |PDIF GCF CLO ISSUER 2022-1 LLC 12.372% ...... |....... . 08/01/2023 . Paydoun ......cceveeeeeiis foeeeiiiiiieieeeiis feee.. 1,686,320 |........ 1,686,320 |........1,686,320 |........ 1,686,320 . 02/22/2035 . [2.B Z .....

Redemption 100.0000
..693280-AE-8 |PDIF GCF CLO ISSUER 2022-1 LLC 12.372% ...... |....... L 08/30/2023 . [ .evveiieeiiiiiiiiee i [ [ (153,054) |......... (153,054) |......... (153,054) [......... (152,671) [eeeveeeeeeieiin foeeeeiiiiiiines oo Joeeeiiiiieeees o Joeeeis (163,054) | e . 02/22/2035 . [2.B Z .....
..69374X-AA-8 | PSMC 2019 2 TRUST SERIES 2019 2 CLASS Al ... |....... . 09/29/2023 . |Paydoun ... ... 645 . 10/25/2049 . [1.A ........
..69377T-AB-2 | PRKCM TRUST SERIES 2022 AFC2 CLASS A2 14 .... |....... . 09/01/2023 . |Paydoun ... 15,094 . 08/25/2057 . |1.C FE ....

Redemption 100.0000
..694669-AA-0 | PACIFIC NORTHWEST COMMUNITY ~ 5.912% 06/ .... |....... . 07/20/2023 . ... (1,870) |... . 06/15/2050 . |1.D FE
..743520-AA-5 | AMAZON CORPORATE LLC ~ 2.980% 08/10/41 . 09/10/2023 . | Various 82,800 . 08/10/2041 . |1.E .
..746245-AA-7 | PUREWEST FUNDING LLC SERIES 2021 1 CLASS .. 09/20/2023 . | Paydoun .. 174,756 - R . 12/22/2036 . |1.G FE ....
..T4922E-AC-3 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2023 . |Paydoun ... .. 15,485 .. ... (1,054) ] . (1,054) ... .(5,446) |.... . 06/25/2036 . [1.A FM ....
..74922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 08/19/2023 . |Paydoun ... ... (1,600) |... ...(2,329) . ..(2,329) ... 79 . 06/25/2036 . |1.A FE
..T4922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2023 . |Paydoun ... e foeeeen... 25,581 .(2,3%) |.... . 06/25/2036 . [1.A FM
..74938F-AN-8 | WOODWARD CAPITAL MANAGEMENT SERIES 2022- .... |....... . 09/25/2023 . [Paydoun ......ccceeeeeiiiie fooeiiiiiiiiiineiiis [ 20,227 oo 29,227 | 28419 |l 28482 | e TAB | e TA6 | [ 20,227 [ | . 01/25/2052 . [1.A ........
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..751151-AH-4 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... 10,465 ...16,355 ...50 .. 12,871 . (2,406) . 09/25/2036 . [1.A FM ....
..75115B-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... ... 25,250 .56 ... ..21,088 |.. (21,058) . 07/25/2036 . 3.C FM ....
..751560-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... ...10,654 L53) ...8,702 |.. .1,952 . 11/25/2036 . [1.A FM .
..75410R-AS-5 |RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... |....... . 09/01/2023 . | Paydoun ... ... 17,051 .. 667 |... ..17,051 . 01/25/2082 . [1.A ........
..75410R-AU-0 | RATE MORTGAGE TRUST SERIES 2022 J1 CLASS .... |....... . 09/01/2023 . |Paydoun ......cooeeeeieniins Joveiiinininnnnnnnns o 5,684 [ 5,684 .70 ). ...5,684 |.. . 01/25/2052 . [1.A ........
..759351-AL-3 | REINSURANCE GRP OF AMER  4.700% 09/15/2 .... |....... . 09/15/2023 . |Maturity . .... 300,000 300,000 |.. . 09/15/2023 . |2.A FE
..75951A-AJ-7 |RELIANCE STAND LIFE Il SERIES 144A 3.8 ... [....... . 09/19/2023 . |Maturity . .... 400,000 400,000 |.. . 09/19/2023 . (1.E FE .
..761119-AZ-9 | RESIDENTIAL ASSET SECURITIZATI SERIES 20 .... |....... . 09/01/2023 . |Paydown ......ooovvveiniiins |oeveinnniiinnnnns o 2,081 [ 2,993 ... 1,462 |.. . 08/25/2036 . [2.B Z .....
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 7 ... [....... . 08/25/2023 . | Paydoun ... 4142 .4,142 .. . 05/25/2039 . [1.A FM .
..762000-AA-8 | RESIDENTIAL FUNDING MTG SEC | SERIES 200 .. 07/29/2023 . |Paydown .2,807 .2,023 .(2,023) |. . 09/25/2037 . (1.C FM .
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .. 07/25/2023 . |Paydown 18,638 13,020 ..2,562 |. . 09/25/2037 . (1.E FM .
..762000-AA-8 | RESIDENTIAL FUNDING MTG SEC | SERIES 200 .. 05/25/2023 . |Paydown . 3,267 .2,2M1 (2,271) |. . 09/25/2037 . (1.A FE .
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |....... . 09/01/2023 . | Paydoun ... ... 3,419 .2,393 |.. . (2,077) |.... . 09/25/2037 . |2.A FM
..762000-AA-8 | RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |....... . 08/01/2023 . | Paydoun ... . 7,798 ... . 09/25/2037 . |2.B FM
..77862U-AA-6 |ROSY BLUE CARAT SA SERIES 2018 1 CLASS A .... |....... . 07/29/2023 . | Paydoun ... .(282,000) |... .. (282,000) |.. . 12/15/2025 . [1.F FE .
..78396Y-AA-1 | SESAC FINANCE LLC SERIES 2019 1 CLASS A2 .... |....... . 07/25/2023 . | Paydoun ... ... 13,750 .. 13,750 |.. . 07/25/2049 . |2.C FE
..78396Y-AB-9 | SESAC FINANCE LLC SERIES 2022 1 CLASS A2 .... |[....... . 07/25/2023 . |Paydoun .......ooooeeiiiiins v e 3,516 |... . 07/25/2052 . |2.C FE
..78711D-AA-5 | SAIL 4 VFN NOTE ISSUER LLC ......evvvvmvmnnnnnnnn [ereeenn . 09/29/2023 . | Paydoun ... .(216,777) |... . 10/10/2025 . |5.B FE
..78711D-AA-5 | SAIL 4 VEN NOTE ISSUER LLC ....oevvvvrvnnnnnnnnnn [ereeenn . 09/23/2023 . | Paydoun ... . 10/10/2025 . |5.B FE
..78449A-AA-0 | SLAM 2021 1 LLC SERIES 2021 1A CLASS A 1 ... [....... . 09/15/2023 . | Paydoun ... . 06/15/2046 . [1.F FE
..78449A-AC-6 | SLAM 2021 1 LLC SERIES 2021 1A CLASS B 1 ... [....... . 09/15/2023 . | Paydoun ... . 06/15/2046 . |2.B FE
Redemption 100.0000
..81368N-AG-0 | SECRETARIAT ADVISORS LLC 10.943% 12/13/ .... [....... . 06/20/2023 . . 12/13/2028 . |4.B PL
..81375W-BV-7 | SECURITIZED ASSET BACKED RECEI SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... . 09/25/2034 . [1.A FM .
..81745C-AB-9 | SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA ... |....... . 09/01/2023 . | Paydoun ... . 06/25/2043 . [1.A ........
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |....... . 09/01/2023 . | Paydoun ... . 07/25/2043 . [1.A ........
..817460-AA-9 | SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .... |....... . 09/01/2023 . | Paydoun ... . 02/25/2048 . [1.A ........
..81761T-AA-3 | SERVICEMASTER BRANDS SERIES 2020 1 CLASS .... 07/30/2023 . |Paydown . 01/30/2051 . |2.C FE
..81761T-AC-9 | SERVICEMASTER BRANDS SERIES 2020 1 CLASS ... 07/30/2023 . |Paydown . 01/30/2051 . |2.C FE
..817743-AA-5 | SERVPRO MASTER ISSUER LLC SERIES 2019 1A .... 07/25/2023 . |Paydown . 10/25/2049 . |2.C FE
..817743-AE-7 | SERVPRO MASTER ISSUER LLC SERIES 2021 1A .... [....... . 07/25/2023 . | Paydoun ... . 04/25/2051 . |2.C FE
..817743-AG-2 | SERVPRO MASTER ISSUER LLC SERIES 2022 1A .... |....... . 07/25/2023 . | Paydoun ... . 01/25/2052 . |2.C FE
..826418-BJ-3 | SIERRA PACIFIC POWER CO SERIES T 3.375 ... [....... . 08/15/2023 . |Maturity . . 08/15/2023 . 1.F FE .
..83546D-AG-3 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... |....... . 09/20/2023 . | Paydoun ... . 01/20/2050 . |2.B FE
..83546D-AJ-7 | SONIC CAPITAL LLC SERIES 2020 1A CLASS A .... |....... . 09/20/2023 . | Paydoun ... 192 . . 01/20/2050 . |2.B FE
..83546D-AQ-1 | SONIC CAPITAL LLC SERIES 2021 1A CLASS A .... |....... . 09/20/2023 . | Paydoun ... ...6,875 |.. . 08/20/2051 . |2.B FE
..842587-CU-9 | SOUTHERN CO  2.950% 07/01/23 ...evvvnnnnnnnnnnn [ eeeenn . 07/01/2023 . |Maturity . R ..14,000 |.. . 07/01/2023 . |2.B FE
Redemption 100.0000
..848581-AA-4 | SPIRIT AIR 2017 1 PTT AA SERIES AA 3.3 ... [....... . 08/15/2023 . | .uvvvvriiiiiiiiiiiie ...3,944 |.. . 08/15/2031 . [1.G FE .
..854502-AT-8 | STANLEY BLACK & DECKER INC ~ 6.000% 03/0 .... |....... . 09/27/2023 . | SWRIDGE PARTNERS, LLC .3,496,622 |.. . 03/06/2028 . |2.A FE
..86190B-AB-0 | STORE MASTER FUNDING LLC SERIES 2021 1A ..... |....... . 09/20/2023 . | Paydoun ... ....625 |.. . 06/20/2051 . [1.A FE .
..86212X-AG-5 | STORE MASTER FUNDING LLC SERIES 2023 1A ..... |....... . 09/20/2023 . | Paydoun ... .2,813 |.. . 06/20/2053 . [1.E FE .
..86213C-AB-1 | STORE MASTER FUNDING LLC SERIES 2015-1A ..... |....... . 09/20/2023 . | Paydoun ... ...3,438 |.. . 04/20/2045 . [1.E FE .
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MOR SERIES 20 .... |....... . 06/01/2023 . | Paydoun ... ..63,523 |.. . 01/25/2035 . [1. .........
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MOR SERIES 20 .... |....... . 09/01/2023 . | Paydoun ... .4,5% |.. . 01/25/2035 . [1.A FM .
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MOR SERIES 20 .... |....... . 08/01/2023 . | Paydoun ... 7,260 .. . 01/25/2035 . [1.A FE .
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..86362P-AD-7 | STRUCTURED ASSET SECURITIES CO SERIES 20 .... |....... . 07/25/2023 . | Paydoun ... ... 4,931 ....4,872 |.... .4,913 |.. .18 . 02/25/2087 . (1.A FM ...
..86362V-AD-4 | STRUCTURED ASSET SECURITIES CO SERIES 20 .... |....... . 09/25/2023 . | Paydoun ... ....5,793 5,793 |.. . 01/25/2037 . (1.A FM ...
..86745J-AA-5 |HELIOS ISSUER LLC SERIES 2018-1A CLASS A .... |....... . 07/20/2023 . | Paydoun ... [ R .... 103,871 |... . ... 103,871 . 07/20/2048 . (1.G FE ....
..86773P-AA-6 | SUNRUN CALLISTO ISSUER LLC SERIES 2019 1 .... |....... . 09/30/2023 . | Paydoun ... [ ..o 207,071 )L , IR oo 207,071 . 06/30/2054 . [1.G FE ....
..86803N-AA-5 | SUNSTRONG 2018-1 ISSUER LLC SERIES 2018~ .... |....... . 08/20/2023 . |Paydoun .......ooooeeiiiiins |eieiiiinnns e 175,617 |.......... 175,617 |........... 175,567 |.eeveeeees 175,572 [ooveeiiiiiiiiies e e e [ s 175,617 . 11/20/2048 . [1.F FE ....

Redemption 100.0000

..86805%-AA-4 |TAI | US BRIDGE 1 LLC  4.250% 04/23/2 .... . 05/16/2023 . | .. R 1,000,000 |........ 1,000,000 |........ 1,000,000 f...eeeeennn@47,761 [onniiiiiiiiiies fooeiiiiiiiis e s e e 1,000,000 |. . 04/23/2025 . [2.C Z .....
..87289B-AA-2 | TCP DLF VIII 2018 CLO  7.097% 02/28/30 ... 09/28/2023 . |Paydown 4,554,905 .. 4,554,905 ..4,554,916 |. . 4,554,914 |. . 4,554,905 . 02/28/2030 . (1.A FE ....
..87289B-AB-0 | TENNENBAUM SENIOR LOAN FUNDING 11.147% ..... |[....... . 07/01/2023 . | Paydoun ... .(794,834) |......... (794,834) |......... (803,332) |......... (802,711) |.... .. (794,834) .. . 02/28/2030 . (1.B FE ....
..87289B-AD-6 | TENNENBAUM SENIOR LOAN FUNDING 12.147% ...... [....... . 07/01/2023 . | Paydoun ... .(317,933) |......... (317,983) |......... (322,718) |......... (322,380) |..... .. (317,933) |.. . 02/28/2030 . (1.D FE ....
..87289B-AE-4 | TENNENBAUM SENIOR LOAN FUNDING 12.647% ...... [....... . 07/01/2023 . | Paydoun ... .(264,944) |......... (264,944) |......... (266,825) |......... (266,692) |.... .. (264,944) .. . 02/28/2030 . [1.G FE ....
..87289B-AF-1 | TENNENBAUM SENIOR LOAN FUNDING 15.147% ...... [....... . 07/01/2023 . | Paydoun ... .(201,439) |......... (291,439) |......... (290,115) |......... (290,187) |.... . .. (291,439) |.. . 02/28/2030 . [3.A FE ....
..87289B-AG-9 | TENNENBAUM SENIOR LOAN FUNDING 16.647% ..... |....... . 07/01/2023 . | Paydoun ... . (132,473) |......... (132,473) |......... (124,268) |......... (124,702) |.... . (7,770) | .. (132,473)|.. . 02/28/2030 . [3.C FE ....
..87342R-AC-8 | TACO BELL FUNDING LLC SERIES 16-1A CLASS .... |....... . 08/25/2023 . | Paydoun ... ..1,000 1,000 |.... .1,000 |.. . 05/25/2046 . 2.B FE ....
..87342R-AE-4 | TACO BELL FUNDING LLC SERIES 2018 1A CLA .... . |- 08/25/2023 . |Paydoun ... ... 750 ....700 |.... ... 750 .. . 11/25/2048 . (2.B FE ....
..87342R-AJ-3 | TACO BELL FUNDING LLC SERIES 2021 1A CLA .... . |- 08/25/2023 . | Paydoun ... ... 10,625 ...10,625 |.... ..10,625 |.. . 08/25/2051 . (2.B FE ....
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .. 09/01/2023 . |Paydown 10,213 10,110 |. 10,213 . 11/25/2048 . [1.A ........
..89613F-AA-6 | TRICON AMERICAN HOMES SERIES 2017-SFR2 C ... 09/01/2023 . |Paydown .. 104,307 ..103,784 |. .104,139 . 01/17/2036 . [1.A FE ....

. 03/20/2046 . |1.F FE ...
. 07/15/2023 . |2.C FE ....

..B9680H-AE-2 | TRITON CONTAINER FINANCE LLC SERIES 2021 .... 09/20/2023 . | Paydoun

..902905-A0-1 | USX CORPORATION ~ 8.125% 07/15/23 .....ccevvees | aveennn . 07/15/2023 . Maturity . R R
Redemption 100.0000

15,938

..909318-AA-5 |UNITED AIR 2018 1 AA PTT SERIES AA 3.5 ... | ..ceen L 09/0172023 . [ .eeveeeieiiiiiiieeiiiees [ 28 25 o P2 P P ) PN O ] P 1 [ 03/01/2030 . |1.F FE ....
..909319-AA-3 |UNITED AIR 2013-1 A PTT A 4.300% 08/15 .... | ..ccoen L 08/15/2023 . [ .evveeiiiiiiiiieieiieees [ [l 18,696 [ 18,696 |............ 19,514 |l 18,971 [oeveeeiiiiins s [0 PO A (100 PO A 18,911 | o (215) [ (215) ferreeeiiiinns 804 . 08/15/2025 . |2.C FE ....
..90931G-AA-7 |UNITED AIR 2020 1 A PTT SERIES 20 1 5. ... |..eeeen . 07/15/2023 . | .. . 04/15/2029 . |1.G FE ....
..90931M-AA-4 | UNITED AIR 2016-1 A PTT SERIES A 3.450 ... |..cc... L 0771072023 . [ e [ 26 P R 25 [ 2 P P P PP LI O A L I T LI TN 1| 07/07/2028 .|2.C FE ....
..90931V-AA-4 |UNITED AIR 2018 1 A PTT SERIES A 3.700 .... |....... L 09/0172023 . [ .eeeeeeeeiiiiiieeiiiees [ 28 25 o P2 P P ) PN O ] P 1 [. 03/01/2030 .|2.C FE ....

Redemption 100.0000
. 09/03/2026 . |1.F FE ....
. 04/20/2028 . |2.A FE ....
. 04/20/2028 . |2.B FE ....
. 03/20/2028 . |2.B FE ....

..909320-AA-4 |UNITED AIRLINES INC ~ 3.750% 09/03/26 ........
..91679R-AA-7 | UPSTART PASS THROUGH TRUST SERIES 2020 S
..91679R-AA-7 | UPSTART PASS THROUGH TRUST SERIES 2020 S ....
..91680B-AA-9 | UPSTART PASS THROUGH TRUST SERIES 2020 S ....

. |- 09/05/2023 . | ..
09/20/2023 . | Paydown
08/20/2023 . | Paydoun
. 09/01/2023 . | Paydown ...
Redemption 100.0000

..91857#-AA-7 | VCM A320  4.000% 03/31/24 .....ooeeiiuiiniiaaes | aveeens L 09/15/2023 . [ eveiiieiiiiiiie s [ [ 7,457,285 |........ 7,457,255 |........ 7,457,255 |........ 7,457,285 |eeeeeeiiiiiie feeeeeiiiiieees o oo o e 7,457,255 | oo i e 202,222 |. 03/31/2024 . |2.B FE ....

. 9,546
22,690
..16,492 |..

.9,546 |.
22,690 |.
...16,492 |....

..91858*-AA-0 | VCM A321 10.945% 10/31/29 ......cccciiiiiiiiics | eeens 0772172028 . [ eveiieeeiiiiieeeiiieees e [ 6,099,671 |........ 6,000,671 |........ 6,009,671 |........ 6,000,671 [oooeeeiiiiiis e e i e e 6,099,671 [ooeeeeiiiiies e e e 321,870 |. 10/31/2029 . [2.C Z .....

..92537H-AA-9 | VERUS SECURITIZATION TRUST SERIES 2019 | .... |....... . 09/01/2023 . |Paydown ... .278,809 |.. 3,280 | 07/25/2059 . |1.A FE ...
..92539D-AA-6 | VERUS SECURITIZATION TRUST SERIES 2023-2 .... |....... . 09/01/2023 . |Paydoun ... .205,070 |.. ..5,298 |. 03/25/2068 . |1.A FE ....
..92539G-AB-7 | VERUS SECURITIZATION TRUST SERIES 2023 3 .... |....... . 09/01/2023 . |Paydown ... .. 1,472 . 03/25/2068 . |1.C FE ....
..92539T-AB-9 | VERUS SECURITIZATION TRUST SERIES 2023 4 .... |....... . 09/01/2023 . |Paydoun ... .. 1,720 |. 05/25/2027 . |1.C FE ....

7,399 |. 05/25/2068 . [2.C FE ....
....60 . 07/25/2044 . |1.AFM ....
.78,503 |. 03/15/2046 . |1.A FE ...
...567 |. 09/25/2046 . |[1.A FM ....

..92539T-AD-5 | VERUS SECURITIZATION TRUST SERIES 2023 4 .... |....... . 07/31/2023 . | Paydoun ...
..92022F-XA-1 | WAMU MORTGAGE PASS THROUGH SERIES 2004 A .... 09/25/2023 . | Paydoun
..92938J-AH-5 | WELLS FARGO COMMERCIAL MTG TR SERIES 201 .. 09/01/2023 . | Paydoun
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .... . 09/01/2023 . [Paydoun ...

.3,367

. (26,646) |.
....8,514 |....

22,397
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..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .... |....... . 08/17/2023 . | Paydoun ... .. (389) .. . 09/25/2046 . [1.A FE ....
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007 O .... |[....... . 06/01/2023 . | Paydoun ... .3,802 |.. . 04/25/2047 . (1.A FE ....
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007 O .... [....... . 09/01/2023 . | Paydoun ... ...8,445 |.. . 04/25/2047 . (1.AFM ...
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007 O .... |....... . 08/01/2023 . | Paydoun ... . 04/25/2047 . (1.A FE ....
..930336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... |....... . 06/01/2023 . | Paydoun ... . 03/25/2035 . [1.A FE ....
..939336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... |....... . 09/01/2023 . | Paydoun ... . 03/25/2035 . [1.A FM ....
..9309336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... |....... . 08/01/2023 . | Paydoun ... . 03/25/2035 . [1.A FE ....
..939336-Y2-3 | WAMU MORTGAGE PASS THROUGH SERIES 2005 A .... |....... . 07/29/2023 . | Paydoun ... . 01/25/2045 . [1.C FE ....
..939336-Y2-3 | WAMU MORTGAGE PASS THROUGH SERIES 2005 A .... |....... . 09/25/2023 . | Paydoun ... . 01/25/2045 . (3.B FM ...
..93934F-DF-6 | WAMU MORTGAGE PASS THROUGH SERIES 2005-8 .... 09/01/2023 . |Paydown . 10/25/2035 . (4.B FM ....
..930935E-AC-8 | WASHINGTON MUTUAL MORTGAGE PAS SERIES 20 .. 09/01/2023 . |Paydown . 10/25/2036 . [4.A FM ....
..93935E-AC-8 | WASHINGTON MUTUAL MORTGAGE PAS SERIES 20 .. 09/01/2023 . |Paydown . 10/25/2036 . 5.A FM ....
..93935H-AH-0 | WAMU MORTGAGE PASS THROUGH SERIES 2006-7 .... |....... . 09/01/2023 . | Paydoun ... . 09/25/2036 . [1.A FM ....
..93936H-AH-0 | WAMU MORTGAGE PASS THROUGH SERIES 2006-7 .... |....... . 09/01/2023 . | Paydoun ... . 09/25/2036 . [4.C FM ....
..94354K-AA-8 | WAVE USA SERIES 2019 1 CALSS A 144A 3. ... [....... . 09/15/2023 . | Paydoun ... . 09/15/2044 . 2.A FE ....
Redemption 100.0000
..94978#-AX-5 |WELLS FARGO BANK NORTHWEST PASS THROUGH ...... [....... . 09/10/2023 . . 10/10/2024 . (2.B ........
..949831-AS-0 |WELLS FARGO MORTGAGE BACKED SERIES 2019 ... 09/01/2023 . |Paydown . 10/25/2049 .
..94089U-AA-9 | WELL FARGO MORTGAGE BACKED SERIES 2018-1 . 09/01/2023 . |Paydown . 07/25/2047 .
..95000T-BV-7 |WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... |....... . 09/01/2023 . | Paydoun ... . 03/15/2050 .
..95058X-AL-2 | WENDYS FUNDING LLC SERIES 2021 1A CLASS ..... [....... . 09/15/2023 . | Paydoun ... . 06/15/2051 .
..95058X-AP-3 | WENDYS FUNDING LLC SERIES 2022 1A CLASS ...... [....... . 09/15/2023 . | Paydoun ... . 03/15/2062 .
..97064G-AA-1 |WILLIS ENGINE SECURITIZATION T SERIES 20 .... |....... . 09/15/2023 . | Paydoun ... . 05/15/2046 .
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 09/01/2023 . | Paydoun ... . 06/20/2044 .
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 09/01/2023 . | Paydoun ... . 09/20/2044 .
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |....... . 09/01/2023 . | Paydoun ... . 11/20/2044 .
..07652T-AA-1 | WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... |....... . 09/01/2023 . | Paydoun ... . 01/20/2045 .
..98920M-AA-0 | ZAXBY S FUNDING LLC SERIES 2021 1A CLASS .... |....... . 07/30/2023 . | Paydoun ... . 07/30/2061 .
Redemption 100.0000
..98944#-AA-7 | ZEPHYRUS AERO 1 LLC  6.924% 04/30/30 ........ [....... . 09/05/2023 . ..634,211 |... 634,211 |... 634,211 [...........634,211 [.... ....634,211 . 04/30/2030 . |2.A PL
..BES1G2-VH-4 |POLYMER SOLUTIONS INC 12.634% 07/29/24 ...... |....... . 09/22/2023 . |Maturity . R .(144,516) |......... (144,516) |......... (144,516) |.... (144,516) |.... .. (144,516) |.. . 07/29/2024 . |3.B FE
Redemption 100.0000
..BES1L9-8G-1 |GC WAVES HOLDINGS INC 11.183% 10/31/25 ..... |....... VT3 V(17X S RO R R 740,741 |.......... 740,741 |........... 740,741 | TA0,741 | s e e fo e T O O A, 47,102 |. 10/31/2025 . |4.B Z .....
Redemption 100.0000
..BES2NT-DIW-2 |KWOR ACQUISITION INC 12.500% 12/22/28 ....... [....... . 09/20/2023 . | .evvviiiiiniiiniiniiiiiiniinns e [ 4,509,146 |........ 4,500,146 |........ 4,500,146 |............ 36,872 |oeeeeiiiiiiiiies i e e e s 4,509,146 |..evvvveiiieinnn fornnnniiiiiiiis foe e 31,689 |. 12/22/2028 .|12.C Z .....
Redemption 100.0000
..BES2SW-N7-4 |ROTOLO CONSULTANTS INC 11.166% 12/20/2 .... |....... . 06/30/2023 . | .evvvrriiniiinininiiiiiiniinns e | 7,869 |.....eennnne 7,869 ..ot 7,845 |l 7 I PO AN 2 R R - R R - T PR 20 [ 20 foeeiiiiiinnnns 314 |. 12/20/2026 . [2.C Z .....
Redemption 100.0000
..BES2VV-IV-0 | ASP MCS ACQUISITION CORP 11.530% 10/20/ .... |....... . 03/31/2023 . | .evvviiiiiiiiniiiiiiiiiiiniins e e 168 . 10/20/2025 . |4.B FE
Redemption 100.0000
..BES214-KQ-2 | SGA DENTAL PARTNERS OPCO LLC 11.391% 06 .... |....... . 08/05/2023 . | ..uvvviinniiiiiiiiis ... 12,609 . 06/07/2027 .|2.B Z .....
..BES2XY-ZT-3 | CHERRY BEKAERT LLP 10.577% 06/30/28 ......... [....... . 07/12/2023 . | TPR FUNDING 2022-1 ...... |.... . 1,670,089 . 06/30/2028 . [2.B Z .....
Redemption 100.0000
..BES2Y1-ON-7 |HUNTER POINT CAPITAL ~ 7.000% 07/15/52 ....... [....... L 08/31/2023 . | evvvviiiiiiiiiiiiiiniiiininns e e 4,351 . 07/15/2052 . |2.B Z .....
Redemption 100.0000
..BES2Y1-SP-0 |HUNTER POINT CAPITAL  7.000% 07/15/82 ....... |....... . 08/31/2023 . | .. . 07/15/2052 . |2.B Z .....
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..BES30M-ED-1 |HLSG INTERMEDIATE LLC  6.250% 03/31/28 ..... |....... . 09/29/2023 . |Various .......cceeeeunnnnn Joorerrniiniinnninnns foeeens 3,117,909 |........ 3,155,241 |........ 3,126,085 |........... A7 <7 R R (072 RO R 102 [ s 3,126,158 . 03/31/2028 . [2.B Z .....
Redemption 100.0000
..BES32L-TE-3 |GORILLA INVESTOR LLC 11.421% 03/15/27 ....... [....... . 09/23/2023 . | uvviiiiiiiiiiiis . 03/15/2027 . |2.B Z .....
..BES32V-L5-8 |GC WAVES HOLDINGS INC 11.147% 08/13/26 ..... |....... . 07/17/2023 . | DIRECT ASSET FUNDS ...... |.... . 1,034,788 1,025,980 |.. . 08/13/2026 . [2.B Z .....
Redemption 100.0000
..BES32V-L5-8 |GC WAVES HOLDINGS INC 11.147% 08/13/26 ..... |....... . 06/30/2023 . | evvriiiininniininiiiininniens e [ L2 2 L1 O . P Y N 5,165 . 08/13/2026 . [2.B Z .....

Redemption 100.0000

..BES32-31-5 | TA WEG HOLDINGS LLC 11.538% 10/02/25 07/31/2023 . ..5,567 5,567 5,567 |. ..761 .5,567 . 10/02/2025 .

..BES33B-EN-0 | COBBLE FUNDING LLC ~ 1.000% 05/28/60 . 09/15/2023 . | Paydoun . 2,008,607 ..2,008,607 ..2,008,607 |. .2,008,607 |. R .2,008,607 . 05/28/2060 .
..BES33B-EP-5 |LOCKES HOLDINGS LLC ~ 1.000% 05/28/60 ........ |....... . 08/28/2023 . |Paydoun ... R O R 1,017,250 |........ 1,017,250 |........ 1,017,250 |.veei 1,017,250 |oenviiiiiiiiies feoreiiiiiiiins i e o oo 1,017,250 |.. . 05/28/2060 .
Redemption 100.0000
..BES34C-ZC-8 | CHOREO BUYER LLC 10.788% 02/18/28 ............ | .eeeeen L 06/30/2023 . [ .eveeeeeieiiiiie e [ [ 16,191 |[............ 16,191 ... 16,191 [oeeeeiiiiiiiiiiins o e e e e 16,191 . 02/18/2028 . [2.B Z .....
Redemption 100.0000
..BES38G-F2-9 | EAGLE POINT HOLDINGS BORROWER ~ 9.992% 0 .... |....... . 09/13/2023 . ... 369,231 [........... 369,231 |.......... 369,231 |.... ....369,231 . 03/31/2028 . |2.B Z .....
..BES39Y-VM-7 |FP SOLAR FINANCE HOLDINGS LLC  8.930% 0 .... |....... . 08/30/2023 . [Various ... 62,591,500 |....... 62,500,000 |....... 62,500,000 |.... 62,500,000 |.. . 07/29/2028 . [2.B Z .....
Redemption 100.0000
..BES3CQ-SR-3 |DAOL INVESTMENT & SECURITIES C  7.754% ..... |....... . 09/05/2023 . | .uvvviriiniiniinnniiiiiniiinns e o 365,072 |oeeveeenns 365,072 [..oeeeeee 365,072 [oevvvvnniiiiiiiiiinn oo e e e e 365,072 . 10/30/2029 . [2.B Z .....
..BES362-3V-0 | PATHSTONE FAMILY OFFICE LLC 11.852% 05/ .... |....... L 09/15/2023 . [ eveiieiiiiiiiieeeeiiieees [ [ 40,650 |............ 40,650 |............ 40,650 |.evveeieeiiiiiiins e [ i e e e 40,650 |- [ e e . 05/15/2029 . [2.B Z .....
..BGHBEB-G2-2 | WICG PURCHASER CORP  5.000% 01/08/27 ......... |..ccc.. L 07/20/2023 . [ .eveeeeeiiiiiiieeeeiiieees [ [ Pk T R X I 253 | 253 [oeeiiiiiiieens e e e e e 253 foeeeiiiiiiies e L I RO LI 8 |. 01/08/2027 . |4.B FE ....

. 10/05/2027 . |4.C FE ....
. 10/29/2027 . |4.C FE ....

..BGHBVF-B9-4 | SOUTHERN VETERINARY PARTNERS L 10.443% ...... . 07/15/2023 .

..BGHBWC-8X-1 | HAH GROUP HOLDING CO LLC 10.559% 10/29/ ... . 05/31/2023 . [ Tax Free Exchange .
Redemption 100.

..BGH77E-78-5 | ATLAS CC ACQUISITION CORP  9.683% 05/25 .... |....... L 05/31/2023 . [ ceeeeiieeeiiieeeeiee e e K R R 3,116 | 3,085 |.ooocunnnnns 3,001 [ o L7 (O RO L7 O RN 3,006 oo | 20 [ AU PO 195 . 05/25/2028 . |4.B FE ....
Redemption 100.0000

..BGH77E-9S-3 | ATLAS CC ACQUISITION CORP  9.683% 05/25 .... |....... L 06/30/2023 . [ .eveeieeeeiiiiie s e [ 634 | 634 [ (72 R L7 N F LU PO AN KU FU (G152 20 O (23} (755 O 29 |. 05/25/2028 . |3.C FE ....
Redemption 100.0000

..BGH77G-0R-9 |BLUE RIBBON LLC USA 11.433% 05/08/28 ........ |....... . 09/19/2023 . | .. J N A 21,971 [ 21,971 oo 21,422 |oooonnnn. ATEY I R U U F A KU FOUUR 21,545 [ | 426 |oviiinnnns 426 |oveeeiiiinns 8,861 . 05/08/2028 . |4.C FE ....
Deutschebank Securities

..BGH7DM-SF-5 | EISNER ADVISORY GROUP 11.443% 07/28/28 ...... | ....... L 00/1172023 . [ ceveeieeeeiieeeeiees e [ 2,947,527 |........ 2,047,827 |........ 2,919,3%8 |........ 2,925,211 | e 2,457 |eeiiiiiiinens foiieens 2,457 |oeiiiiiiiiines o 2,927,669 |...ccvviiiiiins feneenne 19,859 |......... 19,859 |........... 417,803 |. 07/28/2028 . |4.B FE ....
Redemption 100.0000

..BGH7DM-SF-5 | EISNER ADVISORY GROUP 11.443% 07/28/28 ...... | ....... L 07/20/2023 . [ .eeveeeeeeiiiieeeiiees e e 7495 ..o 7,495 ..o 7,428 | A U RN [ PO R, L PO R, TA82 | o [ O X O 807 . 07/28/2028 .|4.B FE ....
Redemption 0.0000

..BGH7GZ-2Y-0 | VECTOR WP HOLDCO INC 11.191% 10/08/28 ....... |....... L 09/22/2023 . [ eveeieeeeiiiieeeeiiiens e [ e e e e e e i e f i [ i | 56 . 10/08/2028 . |4.B FE ....
Redemption 100.0000

..BGH76GZ-3V-5 | FLORIDA FOOD PRODUCTS LLC 10.439%% 10/18 .... |....... L 09/25/2023 . [ eeveeeeeeiiiieeeeiiees e e 5,000 [eeerenne 5,000 |..ocoiieens 4,900 |...cocunnens 4913 | e [ (O R [/ PO RN 4,920 |ooooiiiiieieins foees L1V 80 |eeeiiiiiins 441 |. 10/18/2028 . [4.C FE ....
Redemption 100.0000

..BGH7LW-DN-3 | ASP DREAM ACQUISITION CO LLC 10.310% 12 .... |....... L 07/31/2023 . [ e e e 1,875 | 1,875 [ooooinnns 1,856 [ooeeeennnes ;13 O RN 1 [ s LI SRR R LI O A, 6 | 6 | 213 |. 12/09/2028 . [4.C FE ....
Redemption 100.0000

..BGH7M8-KW-7 | SECRETARIAT ADVISORS LLC 10.193% 12/29/ .... |....... L 07/20/2023 . [ eveeeeeeeiiiieeeeiens e e 85 | 85 | 85 | 85 | e i e i e LI PO (O R R 7 | 12/29/2028 . |4.B PL ....
Redemption 100.0000

..G2435%-AA-2 | GENESIS LOAN TRUST 2023 1 6.500% 10/31 .... |....... . 09/15/2023 . [ eveeiieeeiiiee e R R IR ie T8 . S I 1,505,324 |........ 1,505,324 |.....eo. 1,595,324 |ooooiiiiiinnns [ e o e e 1,505,324 |.. . 10/31/2029 . [2.B Z .....
Redemption 100.0000

..G2964*-AA-1 | VCM A319EJ LLC  4.000% 12/31/26 .......ccovvee | eveenn L 08/15/2023 . [ uveeiieeeiiiiie e e [ 1,134,136 |........ 1,134,136 |........ 1,134,136 [ 1,134,136 [ s o i e s TA34,136 [ | o s 28,791 |. 12/31/2026 . |1.G PL ....

..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 ............ |....... . 09/20/2023 . | .uvvvieiiiniiiiiiiiiiiiiiiiins i e 5,125,181 |........ 5,125,181 |........ 5,125,181 ..o o fovvieiiiiiiiins e oo o o 5,125,181 |.ooveeiiiiiiies oo e fovieinen, 70,278 |. 12/12/2027 . |2.B Z .....
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Redemption 100.0000
..G2965*-AA-0 | ACS AERO 3 ALPHA LTD  4.570% 01/13/26 ....... [....... . 09/13/2023 . | evveeiiiininiiiinniiniiininns e [ 4,309,936 |........ 4,309,936 |........ 4,309,936 |........ 4,287,507 [ouvveiiiinininn oo 2,428 | e 2,428 | e 4,309,936 [.evvrrrrrnnnnnn fornniniiiiiiis fo e 141,635 |. 01/13/2026 . |2.B PL ....
Redemption 100.0000
..G3165*-AA-6 | CCO ANNEX | CREDIT BACKED LOAN ~ 4.000% ..... |....... L 04/17/2023 . | evveeiinininiiiniiiniiiininns e | 485,526 |........... 485,526 |........... 485,526 |........... R O P Y N 485,526 [.vvvvvvvrininnnn foviiiiiis e e 6,950 |. 07/28/2031 . [1.F Z .....
Redemption 100.0000
..G3165%-AB-4 | CCO ANNEX | CREDIT BACKED LOAN ~ 5.750% ..... |....... . 04/17/2023 . | .. U R R 146,199 |[........... 146,199 |........... 146,199 |........... o Y N (SRR R LT O O S N . 07/28/2031 . |2.B Z .....
Redemption 100.0000
..G7573#-AA-9 |RIVE ENGINE LEASING LIMITED  4.937% 04/ .... [....... . 09/20/2023 . | evvieiiinninniinnnininninnnns e [ 785,722 |oveeerenns 785,722 |ovvrnennen 785,722 |.vvvennnee T 77 S P Y N T O O P 24,459 |. 04/30/2027 . {2.C Z .....
Redemption 100.0000
..G9401#-AA-3 | AIR CANADA TL MSN 1772 5.203% 12/30/26 .... |....... . 09/15/2023 . | evvveiiiiiiniiiiniiiiiniiinns e | 445,857 |........... 445,857 [o.vvveennen 445,857 |...eeeeneee R O P Y N 445,857 [ovvvvviiiiiiiinn fors e e 15,933 |. 12/30/2026 .|2.CZ .....
Redemption 100.0000
..G9631#-AA-6 | AERGO TL MSN 29786  7.187% 056/15/30 ......... [....... . 08/15/2023 . | evvviiiiiiiniiiiniiiiinininns e | 264,414 |........... 264,414 |........... 264,413 |........... 264,414 [ e T s L O A AT I R N (D] ()] S 12,045 |. 05/15/2030 . [2.A PL ....
Redemption 100.0000
..G9631@-AA-8 |PICP PROJECT SPRINT INTER Il L 6.500% ..... [....... . 04/15/2023 . | evvvriiniiniiiiiininiinininns e e 208,323 |........... 208,323 |........... 208,323 [ovvvevenns A IR 7. U R (S R R A 208,323 [ovvvvvvvnnnnninn foriiiiins e e 4,804 |. 03/31/2029 . [2.B Z .....
Redemption 100.0000
..69631@-AA-8 |PICP PROJECT SPRINT INTER Il L 6.500% ..... [....... . 08/15/2023 . | evvveiiiiiiiiiiiiiiiinnininns e | 681,133 [........... 681,133 |........... 681,133 |........... 681,133 | | e e L e L2 P 24,589 |. 03/31/2029 . |2.C PL ....
..G9886*-AA-1 | ZEPHYRUS AERO HOLDINGS LLC ~ 7.710% 03/3 .... |....... . 08/15/2023 . | evvveininniiniiiiiiiiiiiiiinn e e 166,722 [l 165,722 |........... 165,722 |........... LT O O R (RN R 165,722 . 03/31/2031 . |2.B Z .....
..Z95LWZ-40-9 | WARRINGTON RESIDENTIAL WARES_2 ~ 5.869% ..... |....... . 09/25/2023 . ...28,497 ...21,837 |.... .1 .. 27,401 . 12/24/20%6 . [1.E FE ....
..009090-AA-9 | AIR CANADA 2015 1A PTT SERIES 144A 3.6 .... [A..... . 09/15/2023 . .... 306,886 ....286,250 |.. . 09/15/2028 . [1.F FE ....
..775109-CC-3 | ROGERS COMMUNICATIONS IN SERIES 144A 3 .... [A..... . 07/25/2023 . | Tax Free Exchange ....... R ........ 2,872,825 |.... , . 03/15/2082 . [2.C FE ....
..89153U-AF-8 | TOTAL CAPITAL CANADA LTD  2.750% 07/15/ .... [A..... . 07/15/2023 . |Maturity ...ccoovvviiiiiins Joeeeennnnniis Joveen 4,000 [ 4,000 | 3,88 | 3,988 |oeeieiiiieiiiins e 12 [ [ 12 [ s 4,000 . 07/15/2023 . [1.E FE
Redemption 100.0000
..BES2QV-1M-9 |DYE AND DURHAM  11.295% 12/03/27 .....evvvvvvnns [eeeennn L 08/11/2023 . | eeveeieiiiiiieeeeeieiiieeeees v [+0222.3,073,497 ..., 3,073,497 |........ 3,324,649 |........ 3,118,663 |.oeeeeeeeiiieens |t (4,852) |.oevvveiiiiiiens fevniinns (4,852) |....... 199,491 |........ 3,119,671 |...... (193,630) |....... (46,175) |...... (239,805) [..eennvene 245,841 . 12/03/2027 .|12.CZ .....
..02124T-AA-1 | QATAR AIRWAYS ~ 2.950% 05/14/31 ................ . 08/30/2023 . 222,981 |.... ... 263 | ..5,4%8 |..........5,498 .. 4,497 |. 05/14/2031 . [1.D PL ..
..03880V-AG-5 |ARBOR REALTY CLO SERIES 2019 FL2 CLASS C .... . 08/15/2023 . | Paydown ..537,717 | ..8,492 | | . .26,695 |. 09/15/2034 . [1.E FE ..
..03880V-AJ-9 | ARBOR REALTY CLO SERIES 2019 FL2 CLASS D .... . 08/15/2023 . | Paydown ..995,974 |. K .52,217 |. 09/15/2034 . [1.G FE ..
..05071T-AA-7 | AUDAX SENIOR DEBT CLO Il LLC SERIES 2019 .... . 07/22/2023 . | Paydoun ... ...33,984 |............33,984 |.... ...900 |. 10/22/2029 . [1.C FE .

Rederption  100.0000|
..06708P-AA-4 | BARBADOS GOVERNUENT  4.300% 01/15/29 ........ TR T2 7 Y SRS NOSS SO 628,200 [orrvrrrren X 485,944 oo 522,423
- 08866T-AB-8 | BIB NERCHANT VOLCHER RECEIVABL SERIES 20 .... . 07/09/2023 . | Paydown ... 215 | a2t 215 [ et |

A-4 [BARBADOS GOVERNMENT ~ 4.300% 01/15/29 ........ |D..... |- 09/15/2023 . |..cccvmiiieiniiiiineninins o [0, 628,240 |...........628,240 |...........485,044 |..........522,423 |....cooooiiis [l 7,916 | [l 7,916 o [eell830,339 [ el 97,002 |...0l0007,902 | 15,220 |. 01/15/2029 .
B-8
..109487-AA-6 | BRIGHTWOOD CAP MM CLO 19-1A-A1 SERIES 20 . 07/17/2023 . | Paydown .. 266,820 ..266,820 ..237,603 |. ..242,888 |.
A-2
L-9
A-1

.. 1,202 |. 04/07/2028 .

........... 530,339 5
1
13,270 |. 01/15/2031 . |1.A FE ...
1
1
1

..41,215 |..
.266,820

.. 12434L-A BXMT LTD SERIES 2020 FL2 CLASS A 144A ... . 09/15/2023 . |Paydown 2121 ...834 |. 02/15/2038 .
.. 12551A-A CIFC FUNDING LTD SERIES 2017 1A CLASS AR .... . 07/24/2023 . |Paydoun ... .... 268,880
..12807C-A CAL FUNDING IV LTD SERIES 2020 1A CLASS . 09/25/2023 . |Paydown

BBGAIMBEXP - BarhCo BOLI

. .11,808 |. 04/23/2029 .
........... 138,125 | [ i [l 2,044 (. 09/25/2045 .

..17150E-AC-5 | CHURCHILL MIDDLE MARKET CLO LT SERIES 20 .... [D..... . 07/19/2023 . [Enhan ... .. 171,819 |. 10/01/2032 . [1.A FE .
..25256L-AG-6 | DIAMOND CLO 2018-1 SERIES 2018-1A CLASS ..... D..... . 07/24/2023 . [Paydoun .....cccevveeeneiis fooeeeiiiiiieeiiins e 45,744 [ 45,744 [ 44,622 [ 45,366 [ | 378 [ e 378 [ BT | e e 2,950 |. 07/22/2030 . [1.E FE .
..26249B-A0-4 | DRYDEN SENIOR LOAN FUND SERIES 2013 30A ...... D..... . 08/15/2023 . | Paydoun ... 41,913 |. 11/15/2028 . |1.A FE .
..30610G-AA-1 | FALCON AEROSPACE LTD SERIES 2019 1 CLASS .... [D..... . 09/15/2023 . |Paydoun ... ...669 |. 09/15/2039 . |2.B FE .
BBGAIMBEXP - BarhCo BOLI
..34966B-AC-0 | FORTRESS CREDIT BSL LIMITED SERIES 2023 ..... D..... . 07/11/2023 . [Enhan ........ccoocceveeees feeeeiiiiiiennennns 220022 5,000,000 [........5,000,000 |........5,000,000 [..eeeeriiiummmnnnns fommmnariiiiis Joeiiiiiieens e e e 5,000,000 | [ e e . 07/24/2036 . |1.E FE ....
Redemption 100.0000
..36321P-AE-0 | GALAXY PIPELINE ASSETS SERIES 144A 2.9 .... . 09/30/2023 . ... 16, .16, .16, eieeeene 16, .16, . ...492 |. 09/30/2040 . |1.C FE ..
..40170F-AA-4 | GUGGENHEIM MM CLO 2018-1 LTD SERIES 2018 .... . 07/15/2023 . |Paydoun .. 122,364 .. 122,364 . 112,245 | 114,121 122,364 5,788 |. 01/15/2031 . |1.A FE ..
..40170U-AG-8 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... . 07/21/2023 . |Paydoun . 2,626,015 ..2,626,015 ..2,626,015 |. .2,626,015 |. .2,626,015 .81,735 |. 01/21/2034 . |2.C FE ..
..44988U-AA-5 | IP LENDING LLC SERIES 2022 3A CLASS S\R . 08/07/2023 . |Paydoun . 1,092,000 ..1,092,000 ..1,092,000 |. .1,092,000 |. .1,002,000 .23,923 | 11/02/2026 . |1.G FE ..
..46651N-AA-2 | JOL AIR SERIES 2019 1 CLASS A 144A 3.9 ... . 09/15/2023 . |Paydoun . . ...16,319 |. ...16,561 |. . ...450 |. 04/15/2044 . |2.A FE ..
..48244X-AA-0 | KDAC AIRCRAFT FINANCE LIMITED SERIES 201 ... . 09/15/2023 . [Paydoun ... ... 165,077 |.......... 165,077 |.... 5,896 |. 12/15/2042 . |4.C FE ..
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..530439-AS-8 |LLOYDS BANKING GROUP PLC ~ 4.050% 08/16/ .... [D..... . 08/16/2023 . |Maturity . ... 42,000 ...42,000 , e 41,042 ..42,000 |.. ..1,701 |. 08/16/2023 . [1.G FE ....
..53048L-AA-5 | LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... . 09/20/2023 . | Paydown .. 128,492 .. 128,492 . 127,866 |. ..127,936 |. .128,492 3,223 |. 06/20/2047 . |1.F FE ....
..55281G-AA-6 | MCF CLO LLC SERIES 2018 1A CLASS A1 144A .... . 07/18/2023 . | Paydown .. 104,633 ..104,633 98,355 |. ..100,573 |. .104,633 4,854 |.07/18/2030 . |1.A FE ....
..55821T-AA-5 | MADISON PARK FUNDING LTD SERIES 2018 30A .... . 07/17/2023 . | Paydown 12,489 11,147 |. 12,489 . 04/15/2029 . [1.A FE ....
..59801T-AE-3 | MIDOCEAN CREDIT CLO SERIES 2016 51 CLASS .... . 07/19/2023 . | Paydown .103, 159 ..103,763 |. .103,159 . 10/19/2028 . [1.A FE ....
..50082X-AA-3 |MILL CITY SOLAR LOAN 2019 2 LT SERIES 20 .... . 09/20/2023 . | Paydoun ... . 108,780 108,256 |.... 108,780 |.. . 06/20/2047 . [1.F FE ..
Redemption 100.0000
..674999-TZ-0 | ISLAY FINANCE LIMITED ~ 2.330% 11/30/25 ..... . 09/29/2023 . ..3,003,441 .2,898,072 |.... .3,003,441 . 11/30/2025 .
..780097-BD-2 |ROYAL BK SCOTLND GRP PLC  3.875% 09/12/ .... [D..... |. 09/12/2023 . |Maturity . 182,000 . 181,106 |. 182,000 . 09/12/2023 .
..80306A-AA-8 | SAPPHIRE AVIATION FIN | LTD SERIES 2018- .... [C..... . 09/15/2023 . | Paydoun ... 155,761 . 114,706 |.... ... 114,706 |.. . 03/15/2040 .
BBGAIMBEXP - BarbCo BOLI
..811248-AL-7 | SCULPTOR CLO LTD SERIES 31A CLASS C2 144 .... . 07/1172023 . |Enhan ....ccevvvviiiiiiiiies Joeeeeeeieiiieeeeenns e 4,000,000 |........ 4,000,000 R (S R R R 4,000,000 |.. . 07/20/2035 .
..82812L-AJ-8 |SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... . 07/20/2023 . | Paydown . 1,981,105 ..1,981,105 .1,070,752 .1,981,105 . 01/20/2035 .
..83368R-AL-6 | SOCIETE GENERALE SERIES 144A  4.250% 09 .... . 09/14/2023 . |Maturity ..500,000 . 500,000 ..490,921 |. 500,000 . 09/14/2023 .
..85572R-AA-7 | START LTD SERIES 2018 1 CLASS A 144A 4 ... . 09/15/2023 . | Paydown ..3,390 ... 3,390 , K 3,184 |. . 3,39 . 05/15/2043 .
..871980-AJ-7 | SYMPHONY CLO LTD SERIES 2022 35A CLASS C .... . 08/24/2023 . | Paydown . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. .1,500,000 . 07/24/2034 .
..87404L-AA-0 | TLWND 2019 1 SERIES 2019 1 CLASS A 144A ..... . 09/15/2023 . | Paydown ..7,365 .6,5%6 |. .6,823 |. . 7,365 . 12/15/2044 .
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 09/01/2023 . | Paydown 69,965 69,953 |. 69,929 |. 69,965 . 08/21/2045 .
..88315L-AG-3 | TEXTAINER MARINE CONTAINERS SERIES 2020 ..... . 09/20/2023 . | Paydown .. 110,475 ..108,927 |. .110,475 . 09/20/2045 .
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS SERIES 2021 ..... . 09/20/2023 . | Paydown .8,566 |. 10,000 . 04/20/2046 .
..BCC2N5-8N-1 | TAURUS CMBS TAURS 2020 NL1  5.815% 02/2 ... . 08/21/2023 . | Paydown .8,462 |. .8,217 . 02/20/2030 .
..BES1A4-04-1 | EUROPEAN RESIDENTIAL LOAN SECU  5.869% . 09/25/2023 . | Paydown 38,648 |. 37,989 . 08/24/2056 .
..BESTH3-LJ-8 |MAGENTA MAGNA_20-1A  6.635% 12/20/29 .. . 09/20/2023 . | Paydown 5,744 | .5,531 . 12/20/2029 .
..BES2DM-HB-0 | TAURUS CMBS TAURS 21 UK4A  7.741% 08/17 . 08/17/2023 . | Paydown .2,285 | 2,101 . 08/17/2031 .
..BES2LC-M3-5 | EUROPEAN RESIDENTIAL LOAN SECU  3.826% . 08/25/2023 . | Paydown 99,161 |. L2721 . 98,046 ..(3, . 11/25/2060 .
..BRS75T-1Y-1 |RMAC SECURITIES PLC RMACS_06-N  7.405% ..... . 09/12/2023 . | Paydown 63,058 |. .(2,952) | 60,788 ..(2,334) 2,921 |. 06/12/2044 .
..BRSBM5-QI-9 | RESLOC UK PLC RLOC 07 1X  4.025% 12/15/ .... . 09/15/2023 . | Paydoun ... ...50,810 |.... ..(3,642) |... .. 1,200 |. 12/15/2043 .
Redemption 100.0000
..G2960*-AA-5 |ACS SL V LIMITED  6.940% 03/31/25 ............ . 08/21/2023 . 449,251 449,251 |........... 449,251 |.... ....449,251 ....25,320 |. 03/31/2025 . 3.C PL ..
..00832%-AC-0 | AUSTRALIA PAC AIRPORTS PTY LTD SERIES B . 09/15/2023 . |Maturity ..3,000,000 ..3,000,000 |. .3,000,000 |. .3,000,000 140,100 |. 09/15/2023 . [2.A FE .
..Q744B7-AJ-6 |LA TROBE FINANCIAL CAPITAL MAR  6.255% . 07/11/2023 . | Paydoun ... 530,602 460,663 |...........517,714 |.... ....530,602 |.........37,914 |... ....17,658 |. 02/11/2051 . [1.A FE .
..Q744BB-AF-5 | TRITON TRUST SERIES TRTN 19 3 CLASS C ........ . 09/12/2023 . | Paydoun ... ...20,184 ...21,099 |............20,448 |.... ..20,184 |........ (1,406) |... ...817 |. 04/12/2051 . [1.D FE .
..Q78102-AJ-5 |RESIMAC MBS TRUST SERIES RESI 19 2X CLAS .... . 09/10/2023 . | Paydown 99,404 ..105,947 |. . 102,700 99,494 . (7,849) 4,367 |. 02/10/2051 . [1.C FE .
..Z94A7P-YQ-9 | PEPPER RESIDENTIAL SECURITIES ~ 0.000% 1 .... . 09/18/2023 . | Paydown 19,231 19,436 |oooeeeeeeneeenes 19,231 ... (147) ... 137 |. 11/18/2060 . [1.F FE ....
..ZOAFME-RX-1 | MEDALLION TRUST MEDL 19 1 7.356% 01/21 ... . 09/21/2023 . | Paydown ..101,490 .. 114,293 |. .101,490 (11,036) 6,610 [. 01/21/2052 . [1.F Z .....
..296175-Z1-8 | PEPPER RESIDENTIAL SECURITIES 7.805% O .... . 09/17/2023 . | Paydown .6,674 .6,791 | .6,674 .. (94) .45 |. 04/17/2062 . [1.G FE .
..295175-72-6 | PEPPER RESIDENTIAL SECURITIES 10.255% O ... . 09/17/2023 . | Paydown 24,025 24,685 |. . (340) 212 |. 04/17/2062 . [2.C FE .
..295109-12-8 |RESIMAC PREMIER SERIES RESI 10.255% 02/ .... . 09/07/2023 . | Paydown 35,086 58,431 |. . (1,002) 474 ). 02/07/2062 . 2.B FE .
..Z95GNT-XZ-2 |RATHLIN RESIDENTIAL RARES 21 1  5.858% . 09/27/2023 . | Paydown 94,288 ..100,242 |. . (7,460) 3,080 |. 09/27/2075 . [1.F Z .....
..Z95KJS-ZI\-5 | PEPPER ASSET FINANCE PAF SPK 4  0.000% . 09/15/2023 . | Paydown K 99,862 99,033 |. . (628) 696 |. 09/15/2030 . [3.A FE ....
..BES2TB-Y3-6 | TAILOS INC CONVERTIBLE NOTE 09/29/2023 . |Paydown K . 3,625,000 .. 3,625,000 ..3,625,000 |. . 03/31/2024 . |1. .........
..00212C-BP-1 | ASG RESECURITIZATION TRUST SERIES 2009 1 .... |....... . 07/03/2023 . | Paydoun ... ... 13,449 AFM.
..007030-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .... |....... . 07/03/2023 . | Paydoun ... ... 37,881 AFM
..00703Q-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 06 .... |....... . 07/03/2023 . | Paydoun ... ... 34,015 AFE.
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 ..... |....... . 07/03/2023 . |Paydoun .......oooeeeiiiiins foviiiiiiiiiins e 2,500 A FM
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006 ..... |....... . 07/03/2023 . | Paydoun ... ... 13,316 A FE
..040104-Fli-6 | ARGENT SECURITIES INC SERIES 2004 W3 CLA .... |....... . 07/03/2023 . |Paydoun .......oooeeeiiiiins foniiiiiiiiins e 9,496 AFE.
..040104-Fli-6 | ARGENT SECURITIES INC SERIES 2004 W3 CLA .... |....... . 07/03/2023 . | Paydoun ... .. 10,595 AFM.
..040104-Fli-6 | ARGENT SECURITIES INC SERIES 2004 W3 CLA .... |....... . 07/03/2023 . | Paydoun ... 20,187 AFE.
..073879-T2-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 .. 07/03/2023 . |Paydown . 708 AFE .
..073879-T2-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 .. 07/03/2023 . |Paydown 1,775 AFE L
..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... . 07/03/2023 . | Paydoun ... .. 10,622 AFM ...
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..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 07/03/2023 . | Paydoun ... ... 10,872 ...10,872 ..10,872 |.. AFE L
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 07/03/2023 . |Paydoun ........coeeeeiiiins Joeniiiiiiieiienns e 7,240 AFRM L
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2004 .... |....... . 07/03/2023 . |Paydoun .......cooeeeiiiiins foviiiiiiiiis e 5,170 AFE L
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |....... . 07/03/2023 . | Paydoun ... ... 21,012 AFE L
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 07/03/2023 . | Paydoun ... . 12,422 AR
..17307G-FT-0 | CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 07/03/2023 . | Paydoun ... AFE L
..17307G-L9-7 |CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 07/03/2023 . | Paydoun ... ...(2,209) |.... AR
..17307G-L9-7 |CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |....... . 07/03/2023 . | Paydoun ... .. (1,860) ... AFE L
..20445F-BZ-0 | EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 .... |....... . 07/03/2023 . | Paydoun ... AR
..20445F-BZ-0 | EQUIFIRST MORTGAGE LOAN TRUST SERIES 200 07/03/2023 . |Paydown DFE ...
..525221-HD-2 | LEHMAN XS TRUST SERIES 06 2N CLASS 2A1 . 07/03/2023 . |Paydown AR
..525221-HD-2 | LEHMAN XS TRUST SERIES 06 2N CLASS 2A1 . 07/03/2023 . |Paydown AFE L
..52525B-AD-4 | LEHMAN XS TRUST SERIES 2007 16N CLASS 2A .... |....... . 07/03/2023 . | Paydoun ... AR
..52526B-AD-4 | LEHVAN XS TRUST SERIES 2007 16N CLASS 2A .... |....... . 07/03/2023 . | Paydoun ... AFE L
..59020U-XH-3 | MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... AFE L
..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |....... . 07/03/2023 . | Paydoun ... AFRM L
..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |....... . 07/03/2023 . | Paydoun ... AFE L
.. 74922E-AC-3 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... AFRM L
.. 74922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... AFE L
.. 74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... .(3,083) |.... AFRM L
..74922E-AR-0 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 ... 07/03/2023 . |Paydown .(2,330) |. AFE L
..751151-AH-4 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... 07/03/2023 . |Paydown . 100 |. AFRM L
..751151-AH-4 | RESIDENTIAL ACCREDIT LOANS INC SERIES 20 ... 07/03/2023 . |Paydown .(2,023) |. AFE L
..751560-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... . |. 07/03/2023 . | Paydown AFE L
..751560-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .. . |- 07/03/2023 . | Paydown AR
..751560-AD-8 |RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... AFE L
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 6 .... [....... . 07/03/2023 . | Paydoun ... AR
..76112B-P9-5 |RAAC SERIES SERIES 2005 RP3 CLASS M2 6 .... [....... . 07/03/2023 . | Paydoun ... FFE ...
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |....... . 07/03/2023 . | Paydoun ... CFM ...
..81375W-BV-7 | SECURITIZED ASSET BACKED RECEI SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... AFRM L
..81375I-BV~7 | SECURITIZED ASSET BACKED RECEI SERIES 20 .... |....... . 07/03/2023 . | Paydoun ... .CFE ...
..92022F-XA-1 | WAMU MORTGAGE PASS THROUGH SERIES 2004 A ... 07/03/2023 . |Paydown AFRM L
..92022F-XA-1 | WAMU MORTGAGE PASS THROUGH SERIES 2004 A ... 07/03/2023 . |Paydown .CFE.
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .. 07/03/2023 . |Paydown K AFM.
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006 A .. 07/03/2023 . |Paydown . 4,547 .3,810 |. K AFE.
..939336-Y2-3 | WAMU MORTGAGE PASS THROUGH SERIES 2005 A .... |....... . 07/03/2023 . | Paydoun ... . ... 44,568 ...38,646 |.... P ..5,929 |. P .CFE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 257,281,732 257,700,722 259,704,408 127,060, 902 1,901 115,732 884 116,749 471,415 257,251,599 (371,426) 326,588 (44,838) 10,235,662 XXX
2509999997. Total - Bonds - Part 4 277,879,645 278,299,338 280,582,014 144,873,989 1,901 100,326 884 101,343 471,415 277,867,002 (371,426) 309,097 (62,329) 10,728,190 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 277,879,645 278,299,338 280,582,014 144,873,989 1,901 100,326 884 101,343 471,415 277,867,002 (371,426) 309,097 (62,329) 10,728,190 XXX
J.P. MORGAN SECURITIES,
..064058-AB-6 |BANK OF NY MELLON CORP  7.970% Perpet. ......[....... . 09/27/2023 . |LLC woovveeiiiiiiiiiies s 445,000.000 |......... 440,550 |.............. 0.00 |oeevrrenns 414,963 |........... 416,044 |........ (1,082) [vvvvvvvvrnnnnnn fonnniiiiiiiis s (1,082) [ouvvvnnnniniinnn oo 414,963 [oovvvviiiiiiiinn fonnnnnns 25,588 |......... 25,588 |............ 19,879 |oeveeens oo 2.AFE ...
BOK Financial Securities
..857477-60-8 | STATE STREET CORP .......cccceeeieiiiiiiiiiiiiiiiass [eeennn . 09/27/2023 L] INC .oooeeeiiiiiiiieeeeeeeees o 132,000.000 |....... 3,303,960 [.............. 0.00 |........ 3,300,000 |........ 3,202,320 |........ 97,680 |o.evvvvvrnnnnnns fovviiiiiiiiiiins oo 97,680 |ovevrrriiiiiins fornnnnns 3,300,000 f.oeeeeiiiiiiiins ouererens 3,960 |......... 3,90 |........... 146,005 |........ ........ 2.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 3,744,510 XXX 3,714,963 3,618,364 96,598 96,598 3,714,963 29,548 29,548 165,884 XXX XXX
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..55393%-10-9 |MCAF FUND LLC  5.500% 10/04/24 ................ [ .eeeins . 09/29/2023 . | Paydown ceee |- (420,751.490) |........ (420,751) |..evvvveennnn 0,00 |..eeeeee (421,749) |......... (420, 751) [cevvvneniiiinis oo e s e e (420,751) |oooeeeeiiiieiees oo o e (1,572) |oeeeeees e 1.FPL ...
..BES30Q-UB-2 | HCS-GIRLING HOLDCO LLC ....coooevviiiiiiiiiiiiiiis oo . 07/26/2023 . | DIRECT FUNDING v foens 187,067.000 |....121,500,017 |.............. 0.00 |..... 121,500,000 J..oooeeeeeeeeeeeeens e Jevevvviiiiiiiens fovviiiiiiiiiiins Lo o e 121,500,000 fo.oovviivvnnnnns fooenvrnnnnnnn 17 oo A7 s 763,952 [..oiieen ennnl. 2. i
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 121,079,266 XXX 121,078,251 (420,751) 121,079,249 17 762,380 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 124,823,776 XXX 124,793,214 3,197,613 96,598 96,598 124,794,212 29,565 928,264 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 124,823,776 XXX 124,793,214 3,197,613 96,598 96,598 124,794,212 29,565 928,264 XXX XXX
..BGHAXL-QC-1 |CAHVANA AUTO REC TRUST CART 2015-1A . | .. |- 06/15/2023 . | DIRECT FUNDING ... 76,675.360 ....12,668 (15,851) | [ s (15,851) [.... 12,668 e .. 64,008 .. 64,008
..BGHAXL-QE-7 | CARVANA AUTO REC TRUST CART 2015-1B .. . 09/15/2023 . | DIRECT FUNDING . . 184,022.370 |.... .69,513 |.. . (38,987) |... (38,987) |. .69,513 |.. . 114,510 |...
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 82,181 (54,838) (54,838) 82,181 178,518
_ ‘NASSAU FINANCIAL GROUP, |
..86679#-10-5 |Delaware Life Insurance Co of New York ....... [....... . 07/03/2023 L |L.P. tooeiiiiiiiiiiiiieeee e 6,001.000 |.... 188,476,943 |.......oevvvviveeees lovvveiiiiiiiiiiiins Jeveeveviiiiiieiniees fovvsvssnnsnnnns fovviiiiiiiiiiins o e Jevvvvviiiieiiens fouens 160,396,092 |.....vvvvvnnees ... 28,080,851 |... 28,080,851 [......cevvvvvvnnnnns fornnnnn wevivina] eniinnnnns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 188,476,943 XXX 160,396,092 28,080,851 | 28,080,851 XXX XXX
5989999997. Total - Common Stocks - Part 4 188,737,640 XXX 82,181 137,019 (54,838) (54,838) 160,478,273 28,259,369 28,259,369 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 188,737,640 XXX 82,181 137,019 (54,838) (54,838) 160,478,273 28,259,369 28,259,369 XXX XXX
5999999999. Total - Preferred and Common Stocks 313,561,416 XXX 124,875,395 3,334,632 41,760 41,760 285,272,485 28,288,934 28,288,934 928,264 XXX XXX
6009999999 - Totals 591,441,061 XXX 405,457,409 148,208,621 43,661 100,326 884 143,103 471,415 563, 139,487 (371,426) | 28,598,031 28,226,605 11,656,454 XXX XXX
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0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.425% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/29/2009 |. 05/01/2024 |............... 1f...... 50,000,000 [0IS Compound)  [.vveeevvrvnnnnnns foevvnnnnnineinnnns (675,595)] ...cevvnnn (675,595)|....... [QECITNCIC72) RPN IR RN AR 191,360 [ .......... (b) 0411 ......
....... 4.0885% /
20 YR PAY Float/ REC |Group Variable Ann Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .... Hedge .. Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFK8MNNCLQOF39  |. 06/25/2009 |. 30,000,000 [Compound) (793,586)........... (793,586)....... (747,470)|.. 359,586 0411 ...
20 YR PAY Floa Group Va Annual Interes CHICAGO T .4.246% / (SOFR{
Fixed Swap .......oeuenn Hedge Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8MNNCLQOF39  |. 12/15/2010 |. 12/17/2030 |............... 1f...... 35,000,000 [01S Compound)  [-veeeeeermmnnnes foemmmnneeeennnns (706,061)].....cc0nnn (706,061)..... (1,276,500)[- . eeeeeeeeeeeee Jemmeeeeeeens foeeeeeeeieeeees Jeens 470,038 | .......... 0411 ...
...... 4.28625% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/08/2011 |. 04/12/2031 |............... 1f...... 10,500,000 [Compound)  [euueriviiininnnns Joernniieeeeianns (189,370)........... (189,370)....... (498,603)[.....cevvvvnnenns Jevnnnneereennens foorerviiniineens fes 144,082 .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT ..3.88% / (SOFR{
Fixed Swap .... Hedge .. .... |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/14/2011 |. 30,000,000 OIS Compound) (1,333,612)] ..cevnennnn (1,333,612)|..... (1,105,482)|.. 416,498 [ (b) 0411 ......
....... 3.2675% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 08/02/2011 |. 08/04/2026 |............... 1f...... 40,000,000 [Compound)  [euuueeerennaees feeennne e eeenaas (1,777,643) ........... (1,777,643)|....... (356, 132)]cvvveeeeemnnn foreeemmmieeeeeen foeeeeeeeeeiees oo 337,320 | ....cooen 0411 ...
...... 2.65125% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/02/2012 |. 02/06/2037 |............... 1f...... 50,000,000 [Compound) ~ [euueuiiiiiiniiinns forrriiee e (9,585,609 ........... (9,585,609)|..... (VAT L)) FORR RPUUR R RRT 913,620 [ .......... (b) 0411 ......
....... 2.6475% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......ooeuenn Hedge ..ovvvvvieinnnnnns Exhibit 5 ... |Rate........... EXCH .oeeeeeees SNZ20JLFK8MNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f...... 75,000,000 [Compound)  [eeueeeeernnnaees foeeenneeeeeeneas (9,947,088)........... (9,947,088)|..... (2,758,532)].ccceveneeeeeeenn feeeeeeemmneees feeemieeeeeeennn fees 1,083,998 | .......... 0411 ...
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.65% / (SOFR{
Fixed Swap .......oeuenn Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... (6, I SNZ20JLFK8NNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f...... 75,000,000 [01S Compound)  [-eeeeeeermmnnnnes foemmmneeeeennnns (9,934, 113)] ..cvvvnnnns (9,934,113)|..... (2,754,901)]-wvveeeeeeemnns foeeeemmneeeeeenn [ foeeees 1,083,998 | .......... 0411 ...
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.795% / (SOFR{
Fixed Swap .....cooeeens Hedge .oovvoiiiiennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8MNNCLQOF39  |. 02/03/2012 |. 02/07/2087 |.....evveeeeees 1f..... 50,000,000 [0IS Compound)  |-.--ueeeermemnnnne Joermmnnnnaeeennnns (8,866,985)[........... (8,866,985)..... (3,075, 185)[- .o eeeevnmeeeee Jemnnneeceiiis fooreeeiiiineeiees Jornnannas 913,714 .......... 0411 ......




STATEMENT AS OF SEPTEMBER 30, 2023 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

1’903

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)
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.74% / (SOFR{
Fixed Swap ........euuns Hedge ....ovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/10/2012 |. 02/14/2037 |............... 1f...... 20,000,000 [0IS Compound)  .vvveenevvrmnnnns fooveevvnnninennns founnnns (365,229)..... (3,661,830)..euvneeces |nnne (3,661,830)f..... (1,201, 705)[ceevevvneeies Jevieeeceiiis [ o 365,748 [ (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 2.87% / (SOFR{
Fixed Swap ........euuns Hedge ....ovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/09/2012 |. 04/11/2042 |............... 1f...... 50,000,000 [0IS Compound)  .evvvunrevvvmnnnns fooveevmnnnineenns founnnns (873,337)|... (10,519,520)] ........... ... (10,519,520)f..... (IR )) FORR RPN R RN 1,076,156 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 2.43% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 04/17/2012 |. 04/19/2032 |.......eevveen 1 e 73,000,000 [0IS Compound) (1,366,725)|..... (9,598,156)] ..evvvnnnnn fennnn (9,598, 156))..... (3,027,042)].ccvvnieeiinnnnns foovrrvnnininiiins [ oo 1,067,464 [ (b) 0411 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .. 2.36% / (SOFR
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 05/15/2012 |. 05/17/2027 |............... 1f.... 100,000,000 [01S Compound)  [...evvvvvunnnrvvns Jovnnnnenieiiiin oo (2,125,611)|..... (8,030,462)(...cveeeeen |nnnn (8,030,462)....... (621,361)[...eevvevennnens Jeevnnneeeeeinens [ fos 952,320 | .......... (b) 0411 ......
...... 2.51375% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 05/17/2012 |. 05/21/2042 |............... 1f...... 75,000,000 [Compound)  |-eeuueeeemnnnies foerennneeeeeennn fenns (1,508,637)[... (19,224,673 ........... ... (19,224,673)..... (5,913,940)]- .. eeeeeenens foeeeemmneeeeeenn [ foeeees 1,618,997 | .......... (b) 0411 ......
....... 2.2875% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/01/2012 . 06/07/2042 |.......euvenen 1 e 100,000,000 |Compound) .. (2,211,669)|....(28,557,343)| ........... ....(28,557,343)..... (WAL TK)) FRR KR R RN 2,161,356 | .......... (b) 0411 ......
30 YR PAY Floa Group Var Annual CHICAGO ..2.03% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvvvviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/24/2012 |. 07/26/2042 |............... 1f...... 50,000,000 [0IS Compound)  -vveenrvvrmennnns foorevmnnnnnnrennns fonns (1,111,645)[... (14,276,633 ........... ... (14,276,633)f..... [N 07ATR<101<)) R RO RN R 1,084,550 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT . 2.323% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/01/2012 |. 10/03/2042 |............... 1f...... 80,000,000 |01S Compound)  [..eevvvvvennrnnns founnnieeiiiiiann [ (1,570,972)|... (19,941,682)|........... ... (19,941,682)f..... (6,184,592)]..cuvvniiviiinnnns foovreviiiniiiiens [ oo 1,743,968 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.775% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/05/2013 |. 04/09/2043 |............... 1f...... 15,000,000 [01S Compound)  f.evvvvvvvnnnnnns Jovvvnnnnneiinnnns foenens (274,366)|..... (3,425,455)] ...ceeennns o (3,425,455)|..... (1,361,246)[....cccvvvnnninns feennniieciiins [ e 331,392 | .......... (b) 0411 ......
...... 3.00311% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... Hoeeieeeeeees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 02/15/2040 |............... 1f.... 207,000,000 [Compound)  [eeeeeeeiinieeeees Jeni e oo (3,347,327)|.... (37,342,813)........... ... (37,342,813)[... (17,308,321)]..ueeeeerennaes foeemmmmeeeeeennnn foeeeeeeeiiieeeees e 4,188,596 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .3.025% / (SOFR
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 10/28/2044 |............... 1f.... 100,000,000 [01S Compound)  [-eeeeevemmeeeeen Jormeeeeeeennies [oeees (1,624,922))... (20,157,937)........... ... (20,157,937)[....(10,423,325)]....cceeeeenenens Joeemmneeeeeennn feeeeeeeiiiieees e 2,295,578 | .....oeuen (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 3.05% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 10/28/2014 |. 11/12/2044 |.... U N P 35,000,000 [01S Compound) (569,451)|...... (6,940,805)(.....ceeees |nnee (6,940,805)|..... (3,659,042)|. 804,235 | ..........[(b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.796% / (SOFR{
Fixed Swap ......ooeuenn Hedge ..ovvvvvieinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFK8NNNCLQOF39  |. 06/02/2015 |. 06/04/2045 |............... 1f...... 52,000,000 [01S Compound)  -vveeueeeeermmmnnn foeveemmmnneeeeens founnnns (228,078)|....(12,249,044)| ........... ....(12,249,044)..... (5,368,392)]-cvueeeeeennnn foeeeemmnieeeeeenn foeeeeeeeennees foeeees 1,210,559 [ ..ooeennns (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/02/2015 |. 06/04/2035 |............... 1f...... 33,000,000 {(2.717%)  feeeeererirnnnnns foerrrnieeeeeinn oo 162,677 |...... 5,499,363 [...ccoevnnn |oenne 5,499,363 |...... 1,978,700 |.evvveneeviinnen [ e o 563,830 [ .......... (b) 0410 ......
.. 2.2865% / (M
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT LIBOR, SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFK8MNNCLQOF39  |. 09/30/2015 |. 10/01/2030 |.....eevuneeeee 1 feneees 20,000,000 [Compound) .. (439,866)|..... (2,732,136)] .cevvvnnnns fennnn (2,732,136)f....... (662,704)|. 264,640 | ..........[(b) 0411 ......
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO T .1.846% / (SOFR{
Fixed Swap ......ooeuenn Hedge ..ovvvvvieinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFK8NNNCLQOF39  |. 01/20/2016 |. 01/22/2026 |............... 1f...... 30,000,000 [01S Compound)  -vveeeeeeeermmmnnn foeveemmmnnneeeens founenns (753,452)..... (2,123,538)] .ccvvvnnnns fonnnn (2,123,538)......... (47,981)]-eeeeeeeeeeennes foeeeemmeeeeeeen [ foeeenees 228,152 | .ooeevenn (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.31% / (SOFR{
Fixed Swap .......oeuenn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFKBNNNCLQOF39  |. 01/20/2016 |. 01/22/2046 |............... 1f...... 9,000,000 [01S Compound)  [-e-eveeemnennnees Joemmmnneeeeennnnn foeeees (195,182)|..... (2,766,067)]....cccvnnn |oenen (2,766,067)|....... (891,285)[.. e eeeeeeneeee Jeemmmeeeeeemnis foeeeeeemeiieeeees fonns 212,567 | .oovennnns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.765% / (SOFR{
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 02/11/2016 |. 02/16/2031 |............... 1f...... 8,000,000 [01S Compound)  [---eveeemmennaene Joemmmnneeeeennnnn foeeeees (203,968)|..... (1,401,088)]....cccvnen |oemen (1,401,088)|....... (251,345)]. e foeeeemmeeeeceen [ e 108,674 | .......... (b) 0411 ......
...... 1.91163% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/08/2016 |. 09/12/2046 |............... 1f...... 50,000,000 [Compound) ~ |eeeenniiriinnnnns foereeiiieeeens [ (2,916)]..... (5,283,821)] .eevvvnnnnn fennnn (5,283,821)|..... [QIR:CIC 02 | R RPN R RN 1,197,691 .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFKBNNNCLQOF39  |. 12/08/2016 |. 12/12/2036 |............... 1f...... 40,000,000 (2.5625%)  |oeeueeeeemnnnaes feeennneeeeennnn feeeeees 814,870 |...... 7,949,892 | . .oovunnns fennnnn 7,949,892 |...... 2,617,871 oo [ e [ 726,689 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/16/2017 |. 02/21/2047 |............... 1f...... 30,000,000 |(2.6941%)  |eeeeeiiiiiinnnns foerernieeeeeenn foes 564,248 |...... 7,693,057 [.evunneenns [ 7,693,057 |...... 3,251,910 |oevveeniiiiiiins [ e e 725,525 | .ooeeen (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivveeinnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 02/17/2017 |. 02/21/2047 |............... 1f...... 32,000,000 |(2.6603%)  |eeeuueeeeeemenaes frereenneeeeennn fereeeed 609,986 |...... 8,364,893 |.....ouunns [ennnnn 8,364,893 |...... 3,452,226 |..oeeeeeeieeeeenn feeeeeeeeeees e e 773,893 | covvennnns (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... |Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/13/2017 |. 03/15/2047 |.... P 1 22,000,000 |(2.859%) ...384,103 |...... 5,109,406 [.........oo foonnns 5,109,406 |...... 2,443,921 |. 532,736 | ..........|(b) 0410 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
....... 2.4825% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 11/22/2017 |. 11/24/2032 |............... 1f...... 42,710,000 [Compound) ~ |eeeenmeeeemmnnnns foeeeemnnieeeeeeen feenenns (875,406)..... (6,611,914)(........... |..... (6,611,914)..... (1,962,838)[-ceeeeeeneeeeee Joemeeeeeeeeees foeeeeeeeeeeeeeen [ 646,060 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 11/22/2017 |. 11/24/2037 |......eeeeeeei 1 fennnns 67,557,000 |(2.545%) R U R 1,353,533 |..... 14,266,557 [..oeveeeeen | 14,266,557 |...... 4,677,898 [c.evivvvnnieeens | [ | 1,270,716 .| (b) 0410 ......
30 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.569% / (SOFR
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f...... 24,967,000 (018 Compound)  [..evevvvnnnivvinnn foonereeeiiniinnes foevenns (497, 114)|..... (6,929,272)] .eevvvnnnnn fennnn (6,929,272)..... (2,721,916)[...oeeeeeeneeiiis fennneceii [ e 613,480 [ .......... (b) 0411 ......
....... 2.5555% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f...... 13,612,000 [Compound)  feeeeeeeeeenieeee Jeeenne e e (272,402)|..... (3,805,379)] ..cvvvnnnns feunnn (3,805,379)|..... (1,481,089)[....ceeeveneeeeee Joemmeeeeeeens foeeeeeees s 334,469 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 01/17/2018 |. 01/19/2028 |.... [ I O 35,000,000 |(2.609%) .. .. 676,910 |...... 2,845,806 [.....cceee [onnnnn 2,845,806 |.........663,571 |. 363,052 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivvvennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFK8NNNCLQOF39  |. 03/13/2018 |. 03/15/2048 |............... 1f...... 10,000,000 [(3.018%)  [oeeeeeuneeeermenn foereeeeenneeeees Jeeeenans 162,670 |...... 2,108,071 |.ooeeeevnnn foenee 2,108,071 |...... 1,173,022 [ e e e 247,211 | oo (b) 0410 ......
......... SOFR-018
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/13/2018 |. 03/15/2025 |............... 1f...... 40,000,000 |(2.862%)  eeeeererrerennnns foerernneeeeenns oo 695,159 |...... 1,473,120 [.enneeeenns | 1,473,120 |.......... 28,182 [ciiiiiiieeeens i [ e 241,374 | .......... (b) 0410 ......
....... 2.8595% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2048 |............... 1f.... 190,000,000 [Compound)  [oeeeeeennnieeeees Joene e oo (3,372,001)|... (44,632,567)|........... ... (44,632,567)[... (21,895,868)]......cccvvrmuaees |ermmmnneeeemnnnn feeeeeeeiniieeeees e 4,703,409 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.879% / (SOFR{
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2038 |............... 1f.... 140,000,000 [01S Compound)  [-eeeeevemmereeen Joummeeeeeenies [oeees (2,456,760)|... (25,111,433)]........... ... (25,111,433)[... (10,410,765)]....ceeeeemenaes Joeemmmmneeeeennnn foeeeeeeiniieeeees e 2,666,496 | .......... (b) 0411 ......
....... 2.8555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/02/2018 |. 04/04/2033 |............... 1f.... 200,000,000 [Compound)  [eeeeiiininiinns fernieeeeeiii o (3,544,600)|... (26,178,455)]........... ... (26,178,455)[... (10,194,290)).....ccevvmmnnnnns Joorvmnnnnineinnnnn [ e 3,084,039 | .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.018% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2028 |............... 1f...... 79,977,000 [0IS Compound)  -vveenvevenennnns foovemmnnnnnnrennns fonns (1,361,500)]..... (5,555,533)] ..eeeevnnn |oenee (5,556,533)f..... (1,911,108)] v oo i [ 866,760 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.073% / (SOFR{
Fixed Swap ........euuns Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |. 06/11/2033 |............... 1f...... 20,824,000 (018 Compound)  [..evvvvunnnvevrnnn foonneerieiniinnes foevenns (345,643)|...... (2,414,246)] .oovvvnnnnn fennnn (2,414,246)|..... (1,112,315)[c s e [ s 324,238 | .......... (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.037% / (SOFR{
Fixed Swap .........uen. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2048 |............... 1f...... 14,646,000 [01S Compound)  [ouevevvvvvnnnnnns Jovvnnnnnneiiiinnns foenens (247,649)|..... (3,051,327)] cevvvvnnnnn fennnn (3,051,327)|..... (RIVEST: 170 R T R R, 363,933 | .......... (b) 0411 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.976% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/15/2018 |. 06/19/2025 |............... 1f...... 23,550,000 (018 Compound)  [..evvvvvenniirrnnn fooneneeeiiniinnns foeeenns (395,307)........ (921, 414)] ceeeevi [venens (921,414)......... (99,424)]...ccvvvniiiiinnn oo v [ 154,399 | .......... (b) 0411 ......
15 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.983% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/27/2018 |. 06/29/2033 |............... 1f...... 15,000,000 [01S Compound)  f.evvvvrvvnnnnnns Jovvmnnnieriinnnns foenens (251,723)|..... (1,849,765)( ...eveeecn | (1,849,765)|....... (WA STR-77)) A FTTURP RPN R, 234,148 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 07/25/2018 |. 07/27/2038 |............... 1f...... 20,000,000 |(3.0845%)  |oeeuueeeeerennaes foereenneeeeeennn fereeees 315,69 |...... 3,195,917 | .oevvvnnns fennenn 3,195,917 |...... 1,555,801 [ eeeeeeneeeeeen foeeeeeemeeee feeeemeeeeeeeeen oo 385,003 ..evuennns (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3% / (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 08/15/2018 |. 08/17/2083 |............... 1f...... 15,000,000 [Compound) ~ feueeeeeeennnaeees Jeemnneeeeeeenis o (244,820)|..... (1,852,670).ceevveec |oneee (1,852,670)....... (807,356)[- e eeveeemaeeee Jeemmmmeeeeemmnns foreeeeemniieeeees fonns 235,754 | ....coeenn (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.108% / (SOFR{
Fixed Swap .......oeunnn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFK8NNNCLQOF39  |. 09/13/2018 |. 09/17/2033 |............... 1f...... 2,000,000 [01S Compound)  [-vveeeeeemmmmnnns foeremmmmneeeeeennn foreaeeees (30,845)|........ (231,482)] ..cevvvnnns funnnnn (231,482)....... (110, 175)] e [ e [ 31,569 | ... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.114% / (SOFR{
Fixed Swap .......oeunnn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFK8NNNCLQOF39  |. 09/14/2018 |. 09/18/2033 |............... 1f...... 8,365,000 [0IS Compound)  |veveveeneeeeemnnnn fooeeeemniieeeeees Jeeeenns (129,431)|....... (964,149)] ...covvvnns founnnnn (964, 149)|........ (4671,346).....eeeeeeeeeeee Jeemmneeeeeeens foreeeeeeeieeeeees fons 132,054 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.297% / (SOFR{
Fixed Swap .......eeuenn Hedge ..ovvvivveeinnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 10/11/2018 |. 10/15/2033 |............... 1f...... 20,000,000 [01S Compound)  -vveeueeeeemmmmnnn fooveemmmnneeeeens founnnns (286,727)..... (2,023,905)] ..cvvvnnnns fennnn (2,023,905)..... (1,144,057)[.cceeeeeeeeeeee e o s 316,898 | .......... (b) 0411 ......
....... 3.2725% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/24/2018 |. 10/26/2048 |.... [ I O 25,000,000 [Compound) .. (360,322)|..... (4,321,254)] c.eeeenaas o (4,321,254)..... (3,098,789)f. 625,915 | ..........|(b) 0411 ......
....... 3.2425% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .....ccoe.ens Hedge .oovvievivvnnnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8MNNCLQOF39  |. 10/26/2018 |. 10/30/2033 |............... 1f..... 20,000,000 [Compound) ~ eeeeuuiererrnnnnns frorrennnnnanaeeens Joonnnns (291, 145)|...... N7, 740 [ (2,117, 741)]..... (1,137,485)[ ..o | oo s 317,545 | .......... (b) 0411 ......




€903

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
....... 3.1695% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 10/26/2018 |. 10/30/2028 |............... 1f...... 20,000,000 [Compound)  eeeenneeeeennnnn foeeeeenneeeeeeen feneans (302,370)|..... (1,331,319)] .cevvvenns fennnn (1,331,319)f....... (549,478)].cvvveeeeeeenns foeeeeemneeeeeeee e e 225,481 ..oceee (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/03/2018 |. 10/05/2028 |.......ceeceenn 1 feennnes 5,000,000 |(3.232%) N 75,124 ].........316,089 | ... ....316,089 |.........137,448 |. .| (b) 0410 ......
15 YR PAY Floa Group Variable Annuity|Annual CHICAGO .3.212% / (SOFR
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/19/2018 |. 11/21/2033 |............... 1f...... 20,000,000 [0IS Compound)  .evvvenrevernnnnns fooveevvmnnineinns founnens (299,280)|..... (2,177,534) ceevvennn fennnn (2,177,534)|..... (1,184, 707)[c oo Jeenneeciii [ e 318,492 | .......... (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 11/27/2018 |. 11/29/2023 |............... 1f...... 40,000,000 |(3.0415%)  |oeeueeereeemennaes foereemneeeeeeennn feeeed 651,765 |......... 176,543 [.oveneeeees oo 176,543 |....... (565,064)....eeeeeenneeee Jeemmmmnreeeemnnnn foreeeeemmniieeeee Joenns 81,061 .. (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/04/2018 |. 12/06/2023 |.............o. 1 eeeees 40,000,000 |(2.9325%) ...684,288 |.........204,557 |........... ....204,557 |....... (589,536)].. v vvvneernrennn foevuneeninieninees forveeniiiiiiiins oo 85,659 [ Liiiis (b) 0410 ......
30 YR PAY Floa Group Var Annual CHICAGO .3.074% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvvvviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/04/2018 |. 12/06/2048 |............... ... 9,125,000 [0IS Compound)  |oeevvvenivvvinnnnn fooveiiiiiiiniiis Jeannnns (147,688)..... (1,856,494) ..ccvvnnnns fennnn (1,856,494))..... (1,102, 912)]. e | [ [00000002.228,970 | (b) 0411 ......
....... 3.0095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ......ooeunnn Hedge ..ovveevevennnnnns Exhibit 5 ... EXCH .ooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 12/06/2018 |. 12/10/2033 |............... 1f...... 13,000,000 [Compound) ~ feueeeeeeennnieees Jeeneeeeeeeenn e (221,798)|..... (1,636,157 ..evveeees |onnee (1,636, 157)|....... (720,428)[..ceeeeeeeeeeee Jeeemneeeeeenns foeeeeeeeeeeeeees feens 207,550 | cevvunnnns (b) 0411 ......
....... 3.0125% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uen. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2048 |............... 1f...... 14,000,000 [Compound) ~ feeeuivviinnnnnns Joevnninieeceinins [ (231,707)f..... (2,981,158)(..ceveeecs | (2,981,158)|..... (1,680,909)[....cccvvvnnvnnns feerniniieeiinis [ feis 351,544 | .......... (b) 0411 ......
....... 2.9195% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 12/17/2018 |. 12/19/2028 |............... 1f...... 10,000,000 [Compound) ~ [eeeeeeemneeeeennn foeeeeeeenneees feeeeee (172,195)|....... (792,656)( .evveneees foennnes (792,656)....... (264,925)].cevveeeeeeennn foeeeeemmeeeeeeen feeee e oo 14,248 | .......... (b) 0411 ......
....... 2.9905% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2033 |............... 1f...... 12,000,000 [Compound) ~ feeeuiviiinnnnnns Joevnninieeciinins [ (199,999),..... (1,530,926)] ..cevvnnnnn fennnn (1,530,926)|....... (664,925)]...cvunieiinnnnns foovrerniininiiinn e i 191,816 | .......... (b) 0411 ......
....... 2.7825% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/18/2018 |. 12/20/2025 |........ceeeeeed eneees 12,000, 000 [Compound) .. (216,092)|....... (592,755)| ... (592,755)]..cevve (85,131 eeeeeeeee e eeeees oo | 89,461 | Ll (D) 0411 Ll
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.805% / (SOFR{
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 12/19/2018 |. 12/21/2028 |............... 1f...... 10,000,000 [01S Compound)  [-.eeevvemneeeeenn foeeeeeemmninees foeeene (179,335)|....... (845,833)] ...cevvnnns founnnnn (845,833)....... (257 ,465)]. v vveeeeeeenn foeeeeemmieeeeeen feeeeeeeeeeees e 114,308 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.876% / (SOFR{
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2033 |........ceeeeee 1 feneees 14,000,000 |0IS Compound) (246,445)|..... (1,920,558)] ..cevvnnnns fennnn (1,920,588)....... (765,691)|. 223,935 ..........|(b) 0411 ......
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.845% / (SOFR{
Fixed Swap ......ooeuenn Hedge ..ovvvvvieinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 12/20/2018 |. 12/24/2028 |............... 1f...... 10,000,000 [01S Compound)  [-eeevvemneeeeennn foeeeeeemnnieees foeeene (178,548)|....... (829,301)[.evvennes fonnnns (829,301)f....... (261,910)[-. e eeeeeeeeeee Jeemnneeeeeeens foeeeeeeeeieeeeees fois 114,398 | .......... (b) 0411 ......
....... 2.9305% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBNMNNCLQOF39  |. 12/21/2018 |. 12/27/2048 |............... 1f...... 15,000,000 [Compound) ~ feeeuriviiinnnnens Joevnnineeeceinins [ (259,908)|..... (3,383,559)] ...ceeennnn |onee (3,383,559)..... (QIVE7I0E")) R FRRUUI R R, 376,818 | .......... (b) 0411 ......
....... 2.7645% /
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 12/21/2018 |. 12/27/2025 |............... 1f...... 15,000,000 [Compound) ~ feueneeeernnnnieees Jemmneeeeeeenis o (277,917)....... (750,004)( .evveneees foenee (750,004)....... (108, 149)[... e eeeeeeeeeee Jeeemeeeeeeeeen o [ 12,307 | woveeennns (b) 0411 ......
....... 2.7215% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2034 |............... 1f...... 12,000,000 [Compound) ~ feeeuiviiinnnnnns Joevnnineeeciinins [ (224,070)|..... (1,804,137 .evvneeeecn | (1,804,137)f....... (LT (074 RPN IR RN AR 192,304 | .......... (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.594% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2029 |............... 1f...... 8,000,000 018 Compound)  fveeevvvrvvennnnns Joevvnnniereiinnns foeneens (157,142)....... (760,695)| ... (760,695)....... [QECie I R R R RN 91,853 [ (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 01/07/2019 |. 01/09/2024 |............... 1f...... 25,000,000 [(2.597%)  eeeeeeeeeeennees foeeeenneeeeeennn fereeees 485,834 |......... AL 7 ) (R I 218,662 |....... (400,957)[. e eeeeeeeneeee Jeemmmneeeeeemnnn feeeeeeeemeeeeeee Jeenns 65,732 ...ceeuee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/09/2019 |. 01/11/2029 |............... 1f...... 5,000,000 (2.7715%)  [oeeeeiiiiiiiees e [ 90,531 |ouuunnnns 434,758 | oo [ 434,758 |......... LKIUNYACN SR AR KRR AR 57,468 [ .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .oovvieiiiennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8MNNCLQOF39  |. 01/15/2019 |. 01/17/2029 |.....evveennees 1f...... 8,000,000 (2.7665%)  |oiieieerrennaaes foorrennnneeeeennn fornaaeees 145,227 |......... 699,005 | . uuuniiees forreenns 699,005 |......... 209,832 |..evveeeieeeennnn foreeeeiii e [ 9R2,091] ..o (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
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39  [. 01/18/2019 |. 01/22/2024 |............... 1]...... 10,000,000 (2.719%)  feeeeeeiiiieeeee fee e e 183,982 |.......... 9,746 [ .o | 94,746 |....... (148,798)]-cceeeeeeeeeen Joeeeeiieeeeeee oo oo 27,934 | oot (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 01/22/2019 |. 01/24/2024 |.... U 1 42,000,000 |(2.674%) .. ...785,663 |... 410,744 | (836,052)]...ccevvveeeeenen [eeeeeiiiiieeeeen e | 118,346 | Ll () 0410 ...l
....... 2.8865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 01/22/2019 |. 01/24/2034 |............... 1]...... 15,798,000 [Compound)  [eeeeeeeeeiiiiiins o [ (271,486)|.....(2,167,860)| .....ovev. |- (2,167,860)|....... (878,286)]-.cceeeeeeees Joeeeeiiieeeeees oo oo 253,741 .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 02/05/2019 |. 02/07/2029 |............... L 8,000,000 [(2.751%)  |eeereeeieeeeiins Joeirrieeee e o 145,661 |........ 710,808 [.ooeeeennns fernne 710,808 |......... ATV X A IUUUURUUUUUI RN N 92,589 [ ..oeeeenn (b) 0410 ......
....... 2.5935% /
5 YR PAY Float/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/15/2019 |. 02/19/2024 |............... 1]...... 25,000,000 [Compound)  feeeeeeriiiiiiees [ [ (485,052)|........ (309,553)] ..eeveeenn fouennns (309,583)......... 379,768 |.ceeeiieeeeeees [eeeeeiiieeeeee e e 77,940 ... (b) 0411 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/15/2019 |. 02/19/2026 |............... 1. 18,271,000 [(2.634%)  |eeeieiieeiiiins foenieeeeeeeins o 352,139 |...... 1,003,403 [..evvveees |- 1,003,403 |......... 133,812 [ e e e 141,236 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/25/2019 |. 02/27/2039 |............... 1]...... 10,000,000 {(2.8545%)  |oeeeeeiiiiieeees Joeeeieeeeeee oo 178,567 |...... 1,899,281 [..cvvvnes |oenne 1,899,281 |......... TTT,584 .o e e s 196,287 | ...oeeeeee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 02/27/2019 |. 03/01/2029 |............... 1. 10,000,000 (2.713%)  feeeeieiiiiiieeen [ [ 189,685 |......... 912,386 [..ovvveees | 912,386 |......... 262,032 |- foenrieeeeeeiiins foreeeeeeeieen foie 116,385 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 03/01/2019 |. 03/05/2029 |.... VR N 10,000,000 |(2.794%) 42,116 |.........875,144 | ... ....875,144 |.........268,294 |. 116,503 | ..........[(b) 0410 ......
5 YR PAY Float/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.523% / (SOFR{
Fixed Swap ............. Hedge ..eooevrriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2024 |............... 1].... 111,218,000 [0IS Compound)  |..eeeveeeriiiins foeiieeeeeceies [ (2,281,337)|.....(1,590,020)[ .....vvve fennns (1,590,020)|...... 1,678,628 ..o oo e 371,487 | et (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2049 |............... 1. 25,000,000(2.8625%)  [oveeeeeeiiiiiinns o e 453,254 |...... 5,912,506 [.....ccun fennns 5,912,5% |...... 2,958,365 [.eeeeeeiiiieins e e [ 630,545 | .......... (b) 0410 ......
5 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.538% / (SOFR
Fixed Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2024 |............... 1. 183,559,000 [01S Compound)  [-oeeevvveeeeenas fooeeiiiiiieeeees | (3,744,641)......(2,612,184)[ ... .. (2,612, 184)|...... 2,750,917 |ooeiiiiieceins oo e oo 613,118 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eooevrriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2039 |............... 1]...... 55,000,000 (2.8595%)  [eeeeeeiiiiiiiiees o e 996,083 |..... 10,423,092 [....counees fenes 10,423,092 |...... 4,290,380 ..eeeeeeeiieeees [ e s 1,080,726 | .......... (b) 0410 ......
....... 2.5215% /
5 YR PAY Float/ REC  [Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2024 |............... 1. 75,520,000 [Compound) ~ [eeeeeeiiiiiiieeen [ [ (1,549,936)|.....(1,080,162)| ...evvvees |-oe (1,080, 162)...... 1,140,639 [ e i oo 252,250 | ..oo.enn. (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2029 |............... 1]...... 40,000,000 (2.6805%)  [eeeeeeeriiiiiiees o e 778,419 |...... 3,726,095 [....coounns fennnes 3,726,095 |...... 1,050,483 [.oeeieeeeeeees foeeeiieeeeees e s 466,716 | .......... (b) 0410 ......
5 YR PAY Float/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.522% / (SOFR{
Fixed Swap ............. Hedge ..ooeevrriiiinnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2024 |............... 1]...... 85,000,000 [01S Compound)  [..eeeeeeeeeeennns foueeeeiiiiiiiins e (1,744,181)|.....(1,215,568)] ........... |..... (1,215,568)|...... 1,283,521 | o o fes 283,915 | .......... (b) 0411 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2026 |............... 1. 62,092,000 ((2.575%)  [eeiiiiiiieieeen [ [ 1,257,459 |...... 3,530,234 [.counrian |onnne 3,530,234 [......... 453,944 [ [ e e 485,441 ..........|(b) 0410 ......
......... SOFR-01S
7 YR PAY Fixed/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/07/2019 |. 03/11/2026 |............... 1]...... 45,000,000 (2.582%)  feeeeeeeiiiiiiees e e 908,964 |...... 2,551,303 [..ooeiinns feunns 2,551,303 [......... 331,124 | o o fees 351,814 .......... (b) 0410 ......
....... 2.7095% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/22/2019 |. 04/24/2034 |............... L 8,000,000 Compound) ~ eeeiiiiiiiiiinn oo fos (148,741)|.....(1,236,478)| ...vvvvees |- (1,236,478)....... (439,889)]....vveeeeeennnns fornreeeeeeeiiiees forneeeeiiciien e 130,018 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....oocccceeens. Exhibit 5 ... [Rate........... EXCH .ooeeeeinnes SNZ20JLFKBMNNCLQOF39 [ 04/22/2019 |. 04/24/2039 |............... 1]....... 6,370,000 [(2.762%)  |ceeiiiiiiiiinn foeeeeeeeeiiin o 116,012 ...... 1,283,451 | eeeeeeens |eneee 1,283,451 |......... 494,868 ... | | |, 125,655] .......... (b) 0410 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 05/02/2019 |. 05/07/2029 |............... L 5,655,000 [(2.563%)  |eeeeeenieeeeeenenn feereeeeeineees Jeeeins 11,326 |........ 570,610 |..oevvevnnn Jeennnnns 570,610 |......... 149,833 |.eeneeeeeeenees foeeemmeeeeeeenen [ s 66,921 ..eveennns (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.679% / (SOFR{
Fixed Swap .......eeuenn Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 05/02/2019 |. 05/07/2034 |............... 1f...... 8,000,000 [01S Compound)  [-e-eveeemmennaene Joemmmnneeeeennnnn feeeeees (150,419)|...... (1,260,546)(........... |..... (1,260,546)....... (438,652)]..eeeeeeeenn foeeeeemmeeeeeeen feeee e e 130,236 [ .ovveennns (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  |. 05/02/2019 |. 05/07/2039 |............... 1f...... 3,182,000 [(2.729%)  eeeeeieiiiiiiines [ [ 58,676 |......... 654,016 [..eovveeees [ornnnnns 654,016 |......... 246,343 |..evveneiiiennn [ e [ 62,840 [ ...oennnn. (b) 0410 ......
....... 2.4805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 05/15/2019 |. 05/17/2034 |............... 1f...... 8,000,000 [Compound)  feeeueeeemniiieees Jeeernieeeeeenen feeeees (162,310)f..... (1,396,590)] ..ccvvnnnns fennnn (1,396,590)....... (426,159)].cevveeeeeenn foeeeeemneeeeeees feeee e oo 130,405 [ .......... (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  |. 05/15/2019 . 05/17/2039 |.....eevvvvvnnn 1 fennnns 6,346,000 [(2.537%) .. . 126,171 1,442,811 |.oeeeeiiiin | 1,442,811 .........478,829 |. 125,434 .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivvvennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 05/23/2019 |. 05/28/2039 |............... 1f...... 15,834,000 [(2.428%)  |eeeeeeeeeeennie foeeeeeneeeeeenn [ 333,757 |...... 3,799,757 | .evvvvnnns fennnnn 3,799,757 |...... 1 A77,783 | o [ oo 313,275 | .ooeeeenn (b) 0410 ......
....... 2.3705% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 05/23/2019 |. 05/28/2034 |............... 1f...... 20,000,000 [Compound) ~ eeveennreriinnnnns fooreeriiiieeeens feaeeens (429,816)|..... (3,685, 411)(..ceeeeeccs | (3,685,411))..... (1,048,940)[....cccvvvninnnns feernniniieiis [ o 326,473 | .......... (b) 0411 ......
....... 2.3235% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 05/31/2019 |. 06/04/2049 |............... 1f...... 3,300,000 [Compound)  eeeeeeneeeeemnenn o s (26,166)|..... (1,058,535)] .ccvvvnnnns fennnn (1,058,535)....... (862,679)[-. e eeeeeenneeee Jeemmmmeeeeeemnnen foeeeeeeemiiieeeee foeens 83,612 .evvennnns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.235% / (SOFRq
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 06/07/2019 |. 06/11/2034 |............... 1f...... 7,676,000 [01S Compound)  [-eeeeeeemmennees Joemmmnneeeeennins feeeees (175,379)|..... (1,507,018)]..cevvvnnn |onee (1,507,018)|....... (395,939)[- e eveeeeeeeeen foneeeeeenneees feeeeenee e feeeeeees 125,525 | .ooeee (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2019 |. 06/11/2039 |............... 1f...... 6,060,000](2.301%)  feeeiiiiiiiiens feeerrnieeeeeens fees 135,548 |...... 1,544,069 [...ouvneen fonnnnn 1,544,069 |......... 444,004 |..oovneeviinenn [ e e 120,043 [ ...oeenens (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.14% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/17/2019 |. 07/19/2034 |............... 1f...... 9,000,000 [01S Compound)  feveenvevrvnennnnns foevvnnnneeeeiinnns foeneens (205,493)...... (1,853,523)] .eevvvnnnns fennnn (1,853,523)....... [T R RN R RN 147,891 [ .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 07/17/2019 |. 07/19/2039 |............... 1f...... 7,091,000 ((2.2068%)  feeeueeeeeennnees foeeennneeeeeennn fereeeees 158,530 |...... 1,891,222 [.eveennenes [ 1,891,222 |......... BA7,248 | e oo [t 140,931 .....oennt (b) 0410 ......
....... 1.9485% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/01/2019 |. 08/05/2034 |............... 1f...... 10,000,000 [Compound)  [oeeeeevinniiiiinn [ [ (247,112)|..... (2,231,831)] cevvvnnnnnn fennnn (2,231,831))....... [(CI0UN 7723 R FRRRRRR R RN 164,677 | .......... (b) 0411 ......
....... 1.9155% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFK8NNNCLQOF39  |. 08/02/2019 |. 08/06/2034 |............... 1f...... 11,252,000 [Compound)  |eeeeeeeeeeennnn foeeeeeeeeeecces s (274,479)|..... (2,543,051)] .cevvvnnnns fennnn (2,543,051)|....... (560,309)[-. e eeeeemmaeeee Jeemmmmreeeemmnns foreeeeemeiieeeees fos 185,318 [ .......... (b) 0411 ......
....... 1.8666% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uen. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/05/2019 |. 08/07/2049 |............... 1f...... 12,576,000 [Compound)  feeeeivviinnnnnns Joernieeeciiinns [ (313,104)|..... (4,941,691)] .eevvvnnnnn fennnn (4,941,691))..... QI TCTX)) FORR RPUUR R PR 319,722 | .......... (b) 0411 ......
....... 1.7555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeunnn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFK8NNNCLQOF39  |. 08/05/2019 |. 08/07/2034 |............... 1f...... 22,248,000 [Compound)  [eeeeeeinieeeeeenn [ eeeeneees [eeeeee (570,582)|..... (5,332,971)] ceevvvnnns founnn (5,332,971)|..... (1,078,365)[- e eeeeeneeeeee Joemmeeeeeeens foeeeeeeeeeeees Jeees 366,465 | .......... (b) 0411 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.522% / (SOFR{
Fixed Swap .......oeunnn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFK8NNNCLQOF39  |. 08/05/2019 |. 08/07/2026 |............... 1f...... 22,458,000 [01S Compound)  [-eeeevvemneeeeennn foeeeeeemninees foeeene (615,509)|..... (2,029,777 ceveneeeees |oneee (2,029,777)......... (65,809)[-eeeveeeneeeee Jemmeeeeeemns foeeeeeeeeeeeeeen Jeees 189,662 [ .......... (b) 0411 ......
....... 1.4955% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uen. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/07/2019 |. 08/09/2029 |............... 1f...... 21,000,000 [Compound) ~ eeveennririinnnnns fooreeiiieeeeens feaeenns (578,770)..... (3,335,264)] ...ceevvnnn |onee (3,335,264)....... (435,299)[....cevvnnnniininn foreeeeiiiinees foeveeiieiinen [ 254,156 | .......... (b) 0411 ......
....... 1.7215% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......eeuenn Hedge ..ovvvivveeinnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 08/07/2019 |. 08/09/2049 |............... 1f...... 16,500,000 [Compound)  feeeeeeeeennnieees Jeeenneeeeeeenn o (428,164)|..... (6,855,454)] ...cvvnnnns fennnn (6,855,454)..... (1,656,283)[-...ceeeeeeeeeeee Joemeeeeeeeens foeeeeeeees s 419,527 | oo (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.709% / (SOFR{
Fixed Swap ......ooeuenn Hedge ..ovvviveeennnnnns Exhibit 5 ... |Rate........... EXCH oo SNZ20JLFKBNNNCLQOF39  |. 08/08/2019 |. 08/12/2034 |............... 1ot 7,399,000 [0IS Compound)  |veveeenneeeemmnnnn fooeeeemniieeeeees Jeeeenns (193,654)|..... (1,805,605)(....0ceeees [onnee (1,805,605)|....... (355,709)] v vveeeeeeen foeeeeemmnieeeeeen feeeeeeeeeeees oo 121,952 ..o (b) 0411 ......
....... 1.4545% /
5 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ...ooovviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/08/2019 |. 08/12/2024 |............... 1f..... 20,704,000 [Compound) ~ ueieiiiiiiiiininns foorriiiiiiniins foaanans (579,594)....... (746, 414)] ooveneen [t (746,414)......... 351,830 |.uuuniiiiiiiinnns foevvniininiiiines oo | 96,440 ) .......... (b) 0411 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.742% / (SOFR
Fixed Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 08/12/2019 |. 08/14/2049 |............... L1 8,249,000 |018 Compound)  [..eevveveuvveninns fereeniiiiiiienes [ (212,993)|.....(3,401,999)( ........... [..... (3,401,999)....... (GRS O IR U RSN 209,794 | ..........|(b) 0411 ......
....... 1.4245% /
5 YR PAY Float/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 08/12/2019 |. 08/14/2024 |............... 1]...... 25,000,000 [Compound)  feeeeeeiiiiiiiees [ [ (702,112)|....... (912,844)] oo [ (912,844)|......... 427,952 |- oo e o 116,818 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.651% / (SOFR{
Fixed Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 08/12/2019 |. 08/14/2034 |............... 1]...... 14,744,000 [01S Compound)  [..eeeeeeeeeennans forereeiiiiieenees [ (389,613)|.....(3,671,320)] ..ooeennnn |- (3,671,320)|....... (701,753)].cc e oo oo oo 243,075 | ... (b) 0411 ......
....... 1.5645% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 (. 08/14/2019 |. 08/16/2034 |.... U 1 14,691,000 (Compound) .. (396,540)|......(3,768,533)] ...eeeennnn | (3,768,533)|....... (689,380)|. 242,262 | .ooeeenn | (b) 0411 Ll
....... 1.4835% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 08/14/2019 |. 08/16/2029 |............... 1]...... 12,789,000 [Compound)  [oeeeeeiieeiiiins o [ (353,045)|..... (2,044,351 ....vvns fennns (2,044,351)f....... (264,573)]-.veeeeeeeiins Jorreeeee e o foeens 155,034 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 08/22/2019 |. 08/27/2039 |............... 1. 17,000,000 [(1.6895%)  [oeeeeeiriiieneins [eeeeeiiiieeeeee [ 452,213 |...... 5,558,746 [...ccoenns fennnns 5,558,746 |...... 1,150,115 [eeeeiieceee e o oo 339,010 [ .evveeenns (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 08/29/2019 |. 09/03/2024 |............... 1]...... 20,641,000 |(1.3445%)  [oeeeeeeiiiiiee o 311,114 [........ 812,010 [..ooovnnns fernne 812,010 |....... (350, 470)]-eeeeeeeeeees Joeeeeiieeeeeee e oo 99,427 | evveennn (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 09/05/2019 |. 09/09/2024 |............... 1. 41,300,000 |(1.384%)  [oeeeeeeeiiiiiins foree e 1,188,637 |...... 1,635,861 [..ccuvneees |- 1,635,861 |....... [CZETE7 1) O ISR RPN RS 200,694 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/05/2019 |. 09/09/2029 |............... 1]...... 21,240,000 [(1.472%)  feeeeeeieeeeeee [ e 599,036 |...... 3,440,369 [......ceut fernns 3,440,369 |......... 446,313 | e e feee 258,916 | ....oo.... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 (. 09/09/2019 |. 09/11/2039 |............... 1. 11,400,000 [(1.659%)  |oecereeeeeeiiiins foeiniieeeeeiiies o 309,127 |...... 3,773,209 [ ..oeeenni [t 3,773,209 |......... 769,907 [.oeeeenvieeeeenns foereeiiiieeeeeens e oo 27,629 .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39  [. 09/09/2019 |. 09/11/2049 |.......eeeeeeea 1 |eeeeee 8,175,000 [(1.6975%) ...219,737 |...... 3,431,957 [.oooevinn [ 3,431,957 |........ 818,587 |. 208,219 | ..........|(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 09/10/2019 |. 09/12/2039 |............... L 8,634,000 |(1.7545%)  [oeeeeiiiiiiinns o e 227,662 |...... 2,763,382 [..oceennns fennns 2,763,382 |......... L IACT. N R ROPIUUTRRRROY RUUUURRRRRP RSP 172,414 .......... (b) 0410 ......
...ce....SOFR-0IS
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eooevrriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39  [. 09/10/2019 |. 09/12/2024 |............... 1]...... 20,720,000 |(1.515%)  feeeeeeeeiiieees oo e 582,371 |......... 802,272 [ .cocuvveee |oeees 802,272 |....... (B17,656)]-.ceeeeeeeees Joeeeeieeeeeees oo oo 101,124 .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 09/13/2019 |. 09/17/2049 |............... L1 8,435,000 (1.9265%)  [oeeeriiiiiiiiiens o e 205,354 |...... 3,230,245 [.ceuniiie o 3,239,245 |......... 877,938 [.oeeeeviieieene feeeeeiiiieeeeeens e o 214,910 [ .eeeeeeens (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/13/2019 |. 09/17/2029 |............... 1]...... 21,565,000 (1.778%)  [eeeeeeeiiieeeeees feeeeiieeeeeee e 547,492 |...... 3,160,518 |.....ccceu |-eveee 3,160,518 |......... 501,255 |..eeeeeeecieiies foeiieeeee e o foieens 263,362 | .oooonnnne (b) 0410 ......
.. 1.6475% / (3N
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT LIBOR, SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/01/2019 |. 10/03/2034 |............... 1. 14,770,000 [Compound) ~ [oeeeveeeeriiiinns fonrneeeeeiiiies o (394,785)|......(3,718,371)[ oeeennnns feens (3,718,371)|....... (WA A7) O IR U RN 245,032 | .......... (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eooveriiiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 10/11/2019 |. 10/15/2049 |............... L1 8,347,000 (1.8235%)  [eeeeeeeieiiiiiees [ e 212,025 |...... 3,343,858 [..cuvveens |oenne 3,343,558 |......... 857,795 [.eiiieieeeee feeeeiieeeeeees e oo 212,981 | eveenns (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 1 11,600,000 |(1.818%) .. ...294,480 |...... 3,642,810 |..oeeeeees | 3,642,810 |.........809,825 |. 232,298 | ..........|(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 . 12/24/2019 |. 12/30/2039 |............... 1]...... 17,782,000 [(2.0475%)  |oeeeeeeeeeeieiies foeieeee e o 424,000 |...... 5,156,049 [......ccou fenenes 5,156,049 |...... 1,295,663 |-...eveeeeeeiins foeneeeee e o foees 358,398 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.739% / (SOFR{
Fixed Swap ............. Hedge .....oocccceeens. Exhibit 5 ... [Rate........... EXCH .ooeeeeinnes SNZ20JLFKBMNNCLQOF39 . 02/05/2020 |. 02/07/2035 |............... 1]...... 22,271,000 018 Compound)  |..eeeeeneeeiee oo o (573,936))......(5,567,252)] ..cccennnn o (5,567,252)|.....(1,124,666)]......covveeeeeeee | | o 375,261 | .......... (b) 0411 ......
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/05/2020 |. 02/07/2040 |............... 1]...... 17,385,000 [(1.802%)  |oeeeeeeeeeieies foeiieeee e o 440,243 |...... 5,563,125 [....coounns feunnns 5,563,125 |...... 1,227,977 |oeeecieeeeeee e o oo 351,546 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.392% / (SOFR{
Fixed Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... |Rate........... |EXCH ....oooeeiiiiins SNZ20JLFKBMNNCLQOF39 [ 02/25/2020 |. 02/27/2035 |............... 1]...... 14,538,000 [01S Compound)  [..eeeeeeeeeeennns forreieiiiiiieeaes [ (418,817)|...... (4,097 ,115)| ...evvveers |- (4,097, 115)|....... (692, 511)]..ceeeeeeee oo oo oo 245,552 | ... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.343% / (SOFR{
Fixed Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... |Rate........... |EXCH ...oooeeiiiiiins SNZ20JLFKBMNNCLQOF39 [ 02/27/2020 |. 03/02/2035 |............... 1]...... 14,500,000 [01S Compound)  [..eeveeereeiinns foueneeeeeeiiiies e (425,135)|..... (4,151,439 ......oees fennns (4,151,439)|....... (684,576)]....eeeeeeeees Joeeeeiieeeeees oo [ 244,998 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.218% / (SOFR{
Fixed Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... |Rate........... |EXCH ...oooeeiiiiiis SNZ20JLFKBMNNCLQOF39 [ 02/28/2020 |. 03/03/2035 |............... 1]...... 22,000,000 |01 Compound)  [.eeeeeeeeeennans foueeeiiiiiiieaaes [ (354,097)|......(6,547,726)] ...oeeeenns |- (6,547,726)|......(1,016,783)[....ccereeeereaes foreeeiiiiiiiees oo e 371,766 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 04/09/2020 |. 04/15/2040 |............... 1. 26,500,000 (0.9795%)  [eweeeeiiiiiiiiens e e 838,803 |..... 11,099,546 |........... |..... 11,009,546 |...... LT 7 PO FFUUUUUURR KR RN 538,904 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/09/2020 |. 04/15/2040 |............... 1]...... 26,545,000((0.979%)  |eeeeieiiiiieeeee [ e 840,327 |..... 11,119,952 |.eveeeeen [ 11,119,952 |...... 1,660,500 |...ooeeeeeeennns oo e e 539,819 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/13/2020 |. 04/15/2040 |............... 1. 26,631,000 (1.0035%)  feeeereeiiiiiiiens [ e 838,176 |..... 11,079,431 |l [ 11,079,431 |...... 1,672,951 [oooeiiiieeneeii e e oo 541,568 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 . 05/26/2020 |. 05/28/2050 |............... 1]...... 14,700,000 [(0.9755%)  |oeeeeereeereiins Joeeneeee e o 470,531 |...... 7,918,909 |..eveeeees oueee 7,918,909 |...... 1,300,266 [..oeeeeeeeeees foeeeiiiieeeeees Joeeieieeceees oo 379,494 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 06/03/2020 |. 06/05/2040 |............... 1. 21,192,000 [(1.0165%)  [oeeeeeciiiieenin [ oo 372,416 |...... 8,832,258 [...ccoeunns fennnns 8,832,258 |...... 1,335,957 |oevvenieeiinins fonnreeneeeiiins forvneineeiiinns [l 432,775 | e (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 . 06/04/2020 |. 06/08/2050 |.... VR N 14,879,000 |(1.121%) ...459,788 |...... 7,674,753 | .evveeeees o 7,674,753 |...... 1,364,941 |. 384,332 | ..........|(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/05/2020 |. 06/09/2030 |............... 1. 51,073,000(0.9055%)  [oeeeeeeeiiiiiinns forreeieii e 1,658,278 |..... 10,765,770 [ ceuvveeees |oee 10,765,770 |...... 1,004,291 |.evveiniciiins forieeneeeiiees foeeeei e 660,567 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 07/31/2020 |. 08/04/2040 |............... 1]...... 10,415,000 [(0.7615%)  |oeeeeeeeeeieiies Jooieeeeee e o 345,802 |...... 4,685,496 [.........o. [eeees 4,685,496 |......... 635,342 |- [ e foees PARTK ) (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 08/18/2020 |. 08/20/2040 |............... 1. 10,562,000 (0.942%)  feeeeeeiiiiienn feree e 336,897 |...... 4,527,488 [..oooennn fnnns 4,527,488 |........ 664,681 [.....oooviinnenns oo e 216,829 [ .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiinnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 . 08/21/2020 |. 08/25/2030 |............... 1]...... 30,356,000((0.64%)  [eeeiieiieiieeee [ [ 1,038,364 |...... 7,001,374 | | 7,041,374 |......... 626,450 |...oooeveeieeeee foeeeeiieeeeeen e s 398,755 | ..ooennnne (b) 0410 ......
....... 0.8305% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 08/21/2020 |. 08/25/2035 |............... 1. 20,618,000 [Compound) ~ [eeeeeeiiiiiininns e [ (679,540)|......(7,074,585)] ....oceenn | (7,074,585)|....... [C7 040 R TR NS RN 355,645 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiinnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 09/02/2020 |. 02/15/2047 |............... 1]...... 10,000,000 (1.0419%)  [eeeeeeiiiieeeee feeeiiieeeeeee oo 415,234 |...... 4,991,188 [ ..ooooiunn fennes 4,991,158 |......... 832,663 |....oveeieeeie [eeeeiiiieeeeee e e 281,757 | eveeennn (b) 0410 ......
..0.9165% / (3M
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT LIBOR, SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2035 |............... 1. 13,847,000 [Compound)  [eeeeveeieriiiinns fonrieeeeeiiiie o (446,612)|.....(4,669,654)] ........... |..... (4,669,654)|....... [CREIREUV)) A IR PR RN 239,864 | ..........|(b) 0411 ......
.3\l LIBOR, SOFR
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT 01S Compound /
Float Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2040 |............... 1]...... 10,658,000 [(1.0275%)  |oeeeeeeeeeieies foeeeieeee e o 335,260 |...... 4,484,082 [...ccounns fennes 4,484,032 ........ 687,388 |....ceeeeienees oo e 219,751 | veeeenns (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/05/2020 |. 10/07/2030 |............... 1. 20,347,000((0.771%)  feeeeieiiiieeeeen [ [ 677,645 |...... 4,624,162 [ ... [ 4,624,162 |......... 458,581 [.oeeeiiiiiieeee [ e s 269,547 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....oocccceeens. Exhibit 5 ... [Rate........... EXCH .ooeeeeinnes SNZ20JLFKBMNNCLQOF39  [. 10/09/2020 |. 10/13/2040 |............... 1]...... 10,775,000 [(1.1945%)  |eeeeeeiiiiiins foiiieeeeeeiiiis o 324,828 |...... 4,324,412 .. ... 4,324,412]......... 716,956 |, | | |, 222,378 .......... (b) 0410 ......
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2050 |............... 1]...... 13,296,000 |(1.2675%)  [eeeeeerieiiinines oo e 392,319 |...... 6,587,907 |.evveeeeees o 6,587,907 |...... 1,267,306 [+oooeeeeeeeeeeees feeeiiieeeeees oo oo 346,057 | ... (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 [ 11/02/2020 |. 11/04/2040 |.... U 1 88,808,000 [(1.201%) [N RN R 2,659,327 |..... 35,651,951 [..eveees oo 35,651,951 |...... 5,918,584 [...oeeeeiiiieins e e e 1,836,087 | ..........[(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2030 |............... 1].... 102,004,000 (0.8595%)  foeeeeiiiiiiiieee [ [ 3,311,484 |..... 22,848,357 | .couvveeens |onne 22,848,357 |...... 2,391,590 [ oo e 1,358,656 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.364% / (SOFR{
Fixed Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... |Rate........... |EXCH ....oooeeiiiiins SNZ20JLFKBMNNCLQOF39  [. 01/07/2021 |.01/11/2036 |............... 1]...... 21,323,000 018 Compound)  |.eeeeemeaereas Joeeeiiieeeeees foes (610,694)|.....(6,420,504) ........... |..... (6,420,504)|.....(1,091,977)[...cceermrimnnns [ oo e 373,640 | ..oeoe... (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39  [. 01/07/2021 |.01/11/2051 U 1 11,930,000 |(1.593%) .. ...322,148 |...... 5,301,782 [ .coeeenns fnns 5,301,782 |...... 1,214,112 (. 311,569 | ...oeeeenn (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 01/21/2021 |. 01/25/2041 |............... 1]...... 16,627,000 [(1.5385%)  |oeeeeeeeeriiiies Joeeieeee e o 453,536 |...... 6,050,923 [....coouns feunnes 6,050,923 |...... 1,184,938 [ oo e o 346,009 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/24/2021 |. 02/15/2047 |............... 1. 47,000,000 |(2.00476%)  [evveeeeeeiirniens forrieiiiiii e 1,114,164 |..... 16,810,437 [ .cuvvveees oo 16,810,437 |...... 4,602,650 |...evveeieeeiinn foeiniieeeeenins forieeeeeeiinn fonens 1,136,256 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 02/25/2021 |. 03/01/2041 |............... 1]...... 28,718,000 |(1.9515%)  [oeeeeeeieiiiiees [ [ 708,883 |...... 9,044,961 [...ooovunns fennnns 9,044,961 |...... 2,182,589 [ e e 599,275 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/11/2021 |. 02/15/2047 |............... 1. 23,500,000 ((2.02105%)  [eeeeeeirriiieeinn [eeeeeiiiieeeee [ 554,207 |...... 8,348,982 [........... [ 8,348,982 |...... 2,307,185 [.eeeeeeeiiienn e e 568,128 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eooevrriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 03/12/2021 |. 03/16/2031 |............... 1]...... 32,000,000 |(1.644%)  feeeeeeeiiieees e e 849,457 |...... 5,890,257 [..cooovunns feunns 5,890,257 |......... 990,833 |..eeeeeeeeien foeireee e e foieees 436,947 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/17/2021 |. 03/19/2041 |............... 1. 34,908,000 ((2.0785%)  |eeeiieiiiiieeenes Jeeeeiieeeeeeen e 811,019 |..... 10,472,936 |..eeeeeenn [ 10,472,936 |...... 2,714,314 [ e e 729475 | ..o (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... [Rate... EXCH SNZ20JLFKBMNNCLQOF39 [ 03/17/2021 |. 02/15/2047 |.... VR N 24,000,000 (2. 1642%) ...540,192 ...... 8,021,921 |.evveeeeees o 8,021,921 |...... 2,408,561 |. 580,216 | ..........| (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2031 |............... 1. 31,580,000 (1.688%)  [oeeeeriiiiiiiinns foreee e 829,323 |...... 5,775 177 | e 5,775,177 |...... 1,008,261 [.eeeeeeeiieeenn oo e e 433,344 | .......... (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.961% / (SOFR
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2036 |............... 1. 22,116,000 |018 Compound)  [..eeveeeeuvennenns ferveniiiiiiiines [ (535,631)|......(5,501,167)] ...cceeennn | (5,501,167)]..... (1,271,547 c.coveeeeeeiins foirneeeeeiiiins forneeeeeeeiiiiee foeeenns 301,489 | .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 05/10/2021 |. 02/15/2047 |............... 1]...... 48,000,000 |(2.04952%)  [eeeeeeriiiiiees e et 1,121,732 |..... 16,852,488 |........... |..... 16,852,488 |...... 4,783,296 [ [ e 1,160,432 | ... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/11/2021 |. 02/15/2047 |............... 1. 48,000,000 (2.07818%)  [ceveeeeeeiiiiiins forrieiiiii e 1,111,398 |..... 16,650,397 |...ooeeens [ 16,650,397 |...... 754,285 |ooiiiieeee [ e | 1,160,432 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eooveriiiiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2031 |............... 1]...... 31,512,000 [(1.6085%)  |eeeeeeeiieiieeie Joeeeiieeeeee oo 857,600 |...... 6,000,745 |..vveeeees ouenen 6,000,745 |......... 996,945 |- e e foieees 435,855 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.879% / (SOFR{
Fixed Swap ............. Hedge ..ooeevrriiiiinnnns Exhibit 5 ... |Rate........... |EXCH ....oooeeiiiiins SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2036 |............... 1]...... 22,021,000 018 Compound)  |.eeveemeeereas Joeeeiiieeeeees o (554,336)|.....(5,690,020)( .......cunt feunns (5,690,020)]..... (1,253, 213)[...cceeeniieinn [ oo [ 391,676 | .......... (b) 0411 ......
....... 1.6595% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2036 |............... 1. 21,855,000 [Compound) ~ |oeeeeuiiiiiieeiis | [ (576,563)|.....(6,137,720)] .eeeeenns | (6,137,720)].....(1,209,364)]....ovvveeeennns fonnrneeeeeiiiins forneeeeeeeiiiien foeeenns 389,857 | .....oo... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....oocccceeens. Exhibit 5 ... [Rate........... EXCH .ooeeeeinnes SNZ20JLFKBMNNCLQOF39  [. 06/18/2021 |. 06/22/2041 |............... 1]...... 17,077,000 (1.7465%)  |ooooieceeneeenie oo | 439,906 |...... 5,867,857 |..ueeeeeens |neee 5,867,857 |...... 1,278,965 |, | i o, 359,506 | .......... (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)
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT .0.976% / (SOFR{
Fixed Swap ........euuns Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/19/2021 |. 07/21/2028 |............... 1f...... 43,715,000 (018 Compound)  |..vevvvennrvvrnnnn fooreniiiininennes foeee (1,382,184)|..... (6,891,091)f v |onne (6,891,001)f....... (£ PR LIS)) R IR RPN R, 479,256 | ..........|(b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBMNNCLQOF39  |. 07/19/2021 |. 07/21/2031 |......eeennn.e. 1f...... 31,131,000 (1.1835%)  |oeeeeeeeermennaes foeeemmmmeeeeeennn ferieeeees 935,733 |...... 6,883,089 [....oveees fornnee 6,883,089 |......... 924,402 ..o o | e 434,877 | oovnenns (b) 0410 ......
....... 1.3855% /
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  |. 07/19/2021 |. 07/21/2036 |............... 1f...... 21,446,000 [Compound) — [ooeeiiviiniiiiinn [ [ (612,299)|...... (6,624, 172)( ..evveeeen | (6,624,172)..... (1,145,386)[.....ccevvnnvnnns foennniiiiiinns [ o 383,753 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 07/19/2021 |. 07/21/2041 |............... 1f...... 16,647,000 |(1.482%)  foeeeeeeiieieeeees e e 463,799 |...... 6,279,356 | ..covvunnns feunnnn 6,279,356 |...... 1,204,284 .o e o s 351,238 | ...ceeee (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  |. 09/07/2021 |. 09/09/2041 [ I O 16,966,000 [(1.7105%) . ...448,676 |...... 5,048,628 | .....euunnn [onnnnn 5,048,628 |...... 1,276,501 |. 359,342 [ ...oeennns (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivvvennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFK8NNNCLQOF39  |. 09/07/2021 |. 09/09/2026 |............... 1f...... 20,249,000 [(0.9195%)  |eeeeereiieeeeeenen ferreeeeeeneeeee feeeeennd 654,708 |...... 2,202,817 [.eveeeeees e 2,202,817 |.eueennn. (14,122)]- e foeeeemneeeeeeen [ e 173,693 [ .ovveennns (b) 0410 ......
......... SOFR-018
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/16/2021 |. 09/20/2031 |............... 1f...... 20,913,000 [(1.398%)  |eeeeriiiiiiiinnn oo feeiiinen 591,613 |...... 4,408,750 [..ovuneenns fonnnns 4,408,750 |......... (ST 7 O KR R R 295,248 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.577% / (SOFR{
Fixed Swap .........uen. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/16/2021 |. 09/20/2036 |............... 1f...... 14,468,000 [01S Compound)  [o.evevvvvvnnnnnns Jovvnnnnieeiinnnns [ (389,865)|..... (4,241,956)] ..evvvnnnnn fennnn (4,241,956)|....... [C-0Z (VR ' R FORRRRUPRR RPN . 260,571 .....enens (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 10/07/2021 |. 10/12/2031 |............... 1f...... 31,641,000 (1.596%)  |oeeeueeeermmmnnes freremmmmneeeeennn forieeeees 852,559 |...... 6,291,268 [....oeeee [onnnen 6,291,268 |...... 1,073,629 [eeeeeeeeeeeee foeeeeeeeeees e o 448,389 | .......... (b) 0410 ......
....... 1.7865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/07/2021 |. 10/12/2036 |............... 1f...... 22,014,000 [Compound) ~ [ooeeieiiiniiiiins [ [ (561,876)..... (6,021,361).ceuneeeecs |nnne (6,021,361)f..... (1,275,705)[.ceevevvneiies Jevnniiecenis [ o 397,3% | .......... (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFK8MNNCLQOF39  |. 11/05/2021 |. 11/09/2026 |.........ccccee |eneees 61,137,000 (1.1485%)  |oeeeeereeemmenns foeeeemmmeeeeeeenn feeenns 1,846,256 |...... 6,536,142 | ..coovvnnns fennnnn 6,536,142 |.........113,135 |. 539,099 | ..........[(b) 0410 ......
7 YR PAY Floa Group Variable Annuity|Annual CHICAGO . 1.334% / (SOFR{
Fixed Swap .......oeuenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 11/05/2021 |. 11/09/2028 |............... 1f...... 44,228,000 [01S Compound)  |-eeevvennreeemnnn feoreeeeenieeeees Joeee (1,274,099)|..... (6,614,318)(........cc. |..e. (6,614,318)|....... (B66,201)].+eevvveeeeeeemnn foeeeeeemmnnneees Jeeemnmeeeeeeennnn foereeeens 499,970 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/10/2021 |. 11/12/2031 |............... 1f...... 31,815,000 ((1.599%)  |eeereriiriiinnnns foererninieeeeens fees 860,535 |...... 6,371,135 [.eveeeeenn [ 6,371,135 |...... 1,085,313 [ e v [ 453,231 ..o (b) 0410 ......
....... 1.7055% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......oeuenn Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFKBNNNCLQOF39  |. 11/10/2021 |. 11/12/2036 |............... 1f...... 22,037,000 [Compound)  [eeeeeeinneeeeennn [ eeeenneees [eeeeee (578,632)|..... (6,233,123)] .ccvvvnnnns fennnn (6,233,123)|..... (1,261,986)[-...ceevveeeeeee Joemmeeeeeemns foeeeeeeiieeeees Jeees 399,104 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/10/2021 |. 11/12/2041 |............... 1f...... 17,168,000 [(1.7495%)  |oeeeeeeeiriiiinnn oo foeeiinnns 445,757 |...... 5,970,780 [..euueeenns fonnnns 5,970,780 |...... LIRCIOC IR0 O EROUUN R R, 365,391 .......... (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.728% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/10/2021 |. 11/12/2051 |............... 1f...... 12,298,000 [0IS Compound) — |veevvennvvvennnnns fooveiiiiiiiiiins Joveenns (321,874)|..... (5,252,254)] .eeeennnn |onee (5,252,254 )..... (1,302,619)[..ccevvvvneines foenniieeieiis [ e 326,058 | .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivieiinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeneees SNZ20JLFKBNNNCLQOF39  |. 12/16/2021 |. 05/15/2047 |............... 1f...... 46,500,000 |(1.70773%)  |oeeemeeeeemmnnns foeeeemmmneeeeenns fonnns 1,208,816 |..... 18,736,529 [..euveeees |nnee 18,736,529 |...... 4,374,909 |- foeeeee [ e 1,130,012 .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/23/2021 |. 12/29/2031 |.........e..... 1f...... 21,252,000 [(1.5915%)  |eeeeiiiiiiiiinnn oo i 577,447 |...... 4,319,630 | ..oevvnnnnn fennnnn 4,319,630 |........ IR <0 TR PRI R AR 305,142 | .......... (b) 0410 ......
....... 1.7625% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......eeuenn Hedge ..ovvvivveeinnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 12/23/2021 |. 12/29/2051 |............... 1f...... 8,251,000 [Compound)  |eeeeeneeeeennnnn e [ (214,400)|..... (3,481,097)( .. |onnee (3,481,097)....... (882,916)[....eeeeeeeneeeee Jeemmneeeeeennis foreeeeeeeieeeees fos 219,259 | .......... (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 |.... P 1 41,042,000 (1.363%)  foeeeiiiiiiiinn Jeeeeiiiiiiiiiiees o 1,191,202 |...... 4,285,075 ] ..ccevunnns |onnnn 4,285,075 |.........166,479 |. 369,938 | ..........|(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
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 12/29/2021 |. 12/31/2026 |............... 1f...... 82,083,000 [(1.3795%)  |oeeeuereeemennns foeeeemmmneeeeeenn fenans 2,362,706 |...... 8,510,533 | ..cevvvnnns fennnnn 8,510,533 |......... 349,402 | [ e [ 740178 | ...eeeeeee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/30/2021 |. 01/04/2032 |.... [ I O 31,929,000 |(1.628%) . ...856,849 |...... 6,426,040 [ ... [onnnns 6,426,040 |...... 1,129,081 |. 458,902 | ..........[(b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivvvennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 01/04/2022 |. 05/15/2047 |............... 1f...... 47,800,000 |(1.64868%)  |oeveueeeeeemennnns foeeeemnneeeeeeenn fennns 1,201,838 |..... 17,749,791 [ .o | 17,749,791 |...... 4,660,782 [..oeeeeeeeeeeee Jemneeeeeeen oo | 1,161,603 | .......... (b) 0410 ......
......... SOFR-018
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/03/2022 |. 02/07/2032 |............... 1f...... 21,430,000 [(1.656%)  |oeeeereiiiriiiinnn frereeeeeiins feeeiinnns 537,493 |...... 3,907,752 | .eevvvnnnnn fennnnn 3,907,752 |.uueenn. 809,295 |..evvvniiiiiinnnn [ e e 309,734 | .......... (b) 0410 ......
....... 1.7395% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......o.euenn Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 02/03/2022 |. 02/07/2037 |............... 1f...... 14,929,000 [Compound)  |eeeeenneeeemmnnnn foeeeeeie s s (365,021)|..... (3,821,085)(...eveeees [oneee (3,821,085)|....... (912,455)]. e foeeeeeeeeeeees [ e 212,817 | covveennns (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 05/15/2037 |.......eunnn.n. 1f...... 75,000,000 {(1.90341%)  |oeevenrrrvrinnnnns foorrennnnnieeenns fonnns 1,741,382 |..... 18,217,643 [.oeeneeeeen | 18,217,643 |...... LIVAU Rt FUURT U R R, 1,384,128 | .......... (b) 0410 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.722% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/22/2022 |. 02/24/2029 |............... 1f...... 30,041,000 [0IS Compound)  eevveenvvvemnnnns foovevvvnnnieninns founnnns (737,874)..... (3,763,734) .eevvnnnnnn fennnn (3,763,734)|....... [(C7(V15)) A FPPUUPRR RPN R, 349,191 .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 02/22/2022 |. 02/24/2032 |............... 1f...... 21,617,000 |(1.781%)  |oeeeeereeemenees foeeeemnmeeeeeennn fereeees 521,326 |...... 3,769,456 |....cevunns fennnnn 3,769,456 |........ 841,600 [-eeveeeeeeeeeenn foeeeeeemmieees feemmeeeeeeeeeeen o 313,306 | .....en... (b) 0410 ......
......... SOFR-01S
27 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/24/2022 |. 11/15/2048 |............... 1f...... 47,800,000 |(1.83433%)  |oeevenvrerrinnnnns foorrrnnnnnieeenns fonens 1,147,221 |..... 16,803,077 |.oeeeeeennn |oveee 16,803,077 |...... 5,019,710 [oeiiviiiiennns v [ | 1,198,055 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.898% / (SOFR{
Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2037 |............... 1f...... 7,576,000 [01S Compound)  [vevevvvrvvennnnns Joevvnnnnieeeinnnns foeneens (175,978)..... (1,823,832)] .cevvvnnnnn fennnn (1,823,832)....... (476, 194)...oevviieieeens Jeennneeeceinns [ fois 138,758 [ ..eeennnnt (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFK8MNNCLQOF39  |. 02/25/2022 |. 03/01/2042 |......eeeveeeen 1 feeenees 5,953,000 |(1.9125%) ... 137,626 |...... 1,762,803 [...coevvvnn |oernee 1,762,803 |.........492,933 |. 127,738 | ..........|(b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/01/2022 |. 08/15/2047 |............... 1f...... 48,410,000 (1.67043%)  |oeveenvrrvrennnns foorrrvnninieeenns fonnns 1,221,027 |..... 17,890,950 [..euneeeenn [onnne 17,890,950 |...... 4,770,957 [oviiiiiiienns fvvnineeeceines [ e 1,182,683 | .......... (b) 0410 ......
. eeeenn..SOFR-0IS
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvieinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFKBNNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f...... 48,500,000 |(1.67273%)  |oeeeueeeeemmmnns foeeeemmmneeeeenns fonnns 1,222,454 |..... 17,907,543 [.oeeveeeen |neee 17,907,543 |...... 4,781,608 [..oeeeeeeeieeee Jemneeeeeeen oo | 1,184,881 .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f...... 48,500,000 (1.66223%)  |oeeveerrerrrnnnnns foorernnninniiinnns fonns 1,226,302 |..... 17,983,638 [..eeveeeeen [ 17,983,638 |...... 477349 | fooriii e o 1,184,881 .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivveennnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f...... 48,500,000 (1.67163%)  |oeeeeeeeeeemmmnnns foeeemmmmneeeeenns fennns 1,222,857 |..... 17,915,515 [ ..o | 17,915,515 |...... 4,780,754 [ceeeeeeieeeeee e oo | 1,184,881 .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/08/2022 |. 08/15/2047 |............... 1f...... 49,000,000 (1.72216%)  |oeevenreveennnnns foorernnnnenneenns fonnns 1,216,756 |..... 17,730,238 [.eveneeeen | 17,730,238 |...... 4,869,464 |...ovnniiviinnn [ [ e 1,197,097 | .......... (b) 0410 ......
...... 2.27002% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .......eeuenn Hedge ..ovvvivveeinnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |............... 1f...... 52,600,000 [Compound) ~ -eeuuneeeemnnnies foeeennneeeeeennn fenns (1,088,419)[... (14,726,814 ........... ... (14,726,814)..... (5,686,079)[-ceeveeneeeeeen Jormmeeeeemniees foeeeeeeeeeeeeenen feeees 1,285,047 | .......... (b) 0411 ......
...... 2.24774% /
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 O 52,540,000 [Compound) .. (1,096,022))... (14,884,931)... ... (14,884,931)f..... (5,660,953)]....ccceeeeeeen [ e [ 1,283,581 ..........|(b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .oovvievivvnnnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39 ). 03/25/2022 |. 02/15/2038 |......eeeuenees 1f..... 76,480,000 [(2.34098%)  |oeeiiiereeerennnas foorerenninnaeeeens foonns 1,520,751 ..... 15,767,516 | ...oovvvnnn |oeee 15,767,516 |...... 5,450,966 |...vnneeeeennnns fooeeeinii | s 1,450,057 | .......... (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
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/01/2022 |. 02/15/2038  |............... 1]...... 75,550,000 [(2.15009%)  [oeeeieiiiiiieeee feeeeeieeeeeee [ 1,611,223 ..... 17,112,051 [ .o e 17,112,051 |...... 5,240,078 |...eeeeeeeeiiiin foeieeeee e Joeeeee e o 1,432,424 | .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 04/05/2022 |. 02/15/2038 |.... U 1 76,700,000 ((2.33397%) [N RN R 1,529,188 |..... 15,870,147 [ ceerreeee |- 15,870,147 |...... 5,461,205 [cooeeeeeiinienns e e e 1,454,228 | ..........[(b) 0410 ......
...... 2.31963% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiis SNZ20JLFKBMNNCLQOF39 [ 04/07/2022 |. 08/15/2047 |............... 1]...... 53,100,000 [Compound)  [eeeeeeeiiiiiiee e [t (1,078,862)|... (14,473,173)|........... ... (14,473,173)].....(5,782,074)] . ..eeeeeeeeiinn foneeeeeeeins o o 1,297,262 | .......... (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 04/07/2022 |. 02/15/2038  |............... 1. 77,100,000 [(2.44413%)  |oeerveeeeeiins Joeriiieeeeeeiins o 1,472,991 |..... 15,048,164 |....occen | 15,048,164 |...... 5,674,897 [ceeveeeiinnenns e e e 1,461,812 ..o (b) 0410 ......
...... 2.77258% /
16 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 . 05/10/2022 |. 02/15/2038  |............... 1]...... 79,000,000 [Compound)  feeeeeeeiiiiiiee [ [t (1,313,242)|... (12,654,951))........... ... (12,654,951)].....(5,972,452)].....cereerriinnn foeneeeeeeiiins o foes 1,497,836 | .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/10/2022 |. 08/15/2047 |............... 1. 55,000,000 (2.62335%)  [oveeeereiiiiiinns o e 991,253 |..... 12,494,955 | .eevveee | 12,494,955 |...... [T 7 O FEUUUURUN RN N 1,343,680 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 05/11/2022 |. 05/13/2032 |............... 1]...... 34,169,000 [(2.7285%)  [eeeeieeiiieeeeees [eeee e feees 580,382 |...... 3,775,248 [ ..oooonnn fenns 3,775,248 |...... 1,614,769 [oooieeeeee oo e oo 501,562 | .......... (b) 0410 ......
....... 2.7625% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..ooovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 05/11/2022 |. 05/13/2037 |............... 1. 24,329,000 [Compound)  [oeeveiieriiiiies foniieeeeeiiiin o (406,993)|.....(3,768,966)| ........... |..... (3,768,966)|..... (1,749,725)]....ovvveeeeiinns |onrveeeeeiiinns fonneeeeeeiinien foreeenns 448,903 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 06/29/2022 |. 07/01/2032 |.... VR N 34,598,000 |(2.909%) ...544,319 [...... 3,417,471 | | 3,417,471 1...... 1,706,355 |. 511,79 | ..........|(b) 0410 ......
....... 2.9595% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/29/2022 |.07/01/2037 |............... 1. 24,734,000 [Compound) ~ |oeeeeiiiiiieeeis | [ (379,69)|......(3,356,437)] ceveeeeenn | (3,356,437).....(1,839,461)|....cevreeeneeans | | oo 458,618 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 08/11/2022 |. 08/15/2032 |............... 1]...... 22,837,000 ((2.664%)  |eeeiieeiiieeeees [ [ 404,572 |...... 2,688,608 [......cee. . 2,688,608 |...... 1,007,826 |- foeeeiiieeeeee oo o 340,189 [ ..vveeennn (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.733% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 08/11/2022 |. 08/15/2037 |.......eeeeeeea 1 |oeee 16,224,000 |01S Compound) (278,960)..... (2,597,546) .....oeeev. |- (2,597,546)|.....(1,179,800)|. 302,170 | ..........|(b) 0411 ......
....... 3.3675% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH woveeeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/23/2022 |. 09/27/2037 |......eeeee... L1 8,592,000 [Compound)  [eeeeeeiiiiiiiinns e [ (107,989)f....... (813, 771)[ e [ (813, 771)f....... (681,869).....ccovnveennns fereeeeiiiiiiies e [ 160,702 | .......... (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..eoeverriiiinnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/27/2022 |. 05/15/2038  |............... 1]...... 86,300,000 (3.55148%)  [eeeeeeeeiiiiiiies e e 905,273 |...... 6,745,120 |.evveeeees oueeee 6,745,120 |...... 7,320,683 |-..eeeeeeeeeeinn Joeiieeee e e o 1,650,050 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 09/28/2022 |. 02/15/2048 |............... 1. 50,848,000 [(3.172083%)  [oeeeeecurreiierins [eeeeeiiiiiieeeen [ 809,328 |...... 8,702,509 |..eveeeees fonnne 8,702,509 |...... TA76,418 | | o foees 1,477,465 | .......... (b) 0410 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooeevrriiiinnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 09/28/2022 |. 05/15/2038  |............... 1]...... 85,681,000 (3.461499%)  [ceeeeeeeiiiinies oo e 957,031 |...... 7,528,271 |.eveeeeeees o 7,528,271 |...... 7,189,456 | oo o o 1,638,214 .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ooovvrviiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiins SNZ20JLFKBMNNCLQOF39 [ 10/05/2022 |. 10/07/2032 |............... 1. 23,951,000((3.5005%)  [oeeeeiiriiiieeinn [ [ 276,536 |...... 1,370,695 [..cvvreees |- 1,370,69% |...... 1,323,631 | fonnreeeeeeiiies foveeeeiin [ 359,688 | .......... (b) 0410 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.602% / (SOFR
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39 [ 10/05/2022 |. 10/07/2029 |.....evvvveeena 1 |oeee 32,626,000 [01S Compound) (351,677)|...... (1,235,975)| ...nvveees |- (1,235,975)|..... (1,237,563)|. 400,268 .| (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/10/2022 |. 11/15/2032 |............... 1]...... 11,994,000 (3.5695%)  [oeeeeeiiiiiiiiees [ e 130,618 |........ 631,706 [....coovvns ferennnne 631,706 |........ 678,112 [ e e s 181,185 | ... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.413% / (SOFR{
Fixed Swap ............. Hedge .....oocccceeens. Exhibit 5 ... [Rate........... EXCH .ooeeeeinnes SNZ20JLFKBMNNCLQOF39  [. 11/22/2022 |. 11/25/2037 |............... 1]...... 17,186,000 [01S Compound)  |...eeeeeeeeeeae oo o (206,795))......(1,560,832)]..ceeennnn e (1,560,8832)|.....(1,387,976)[.....ccccueennees [ o e, 323,292 .......... (b) 0411 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFK8NNNCLQOF39  |. 11/22/2022 |. 11/25/2032 |............... 1f...... 23,908,000 [(3.441%)  |eeeeeiieeeeeenen feeeeeeeeeneeees feeeenn 282,622 |...... 1,493,128 [.oeveneen fonnnes 1,493,128 |...... 1,832,585 |oeeeeeeeeeeene o e e 361,702 .ovveennns (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 11/29/2022 |. 12/01/2032 |.... [ I O 23,900,000 |(3.4385%) .. ...282,406 |...... 1,499,019 [..oeeeeeens [ 1,499,019 [...... 1,334,075 |. 361,906 | ..........[(b) 0410 ......
....... 3.4095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......ooenenn Hedge ..ovvvivvvennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFKBMNNCLQOF39  |. 11/29/2022 |. 12/01/2037 |............... 1f...... 17,178,000 [Compound)  [oeeeeeenneeeeennn foeeeeemnnieees foeeene (206,741)f..... (1,567,945)] ..covvnnnns fennnn (1,567,945)|..... (1,388,566)[.....cevvvnneeeeee Joemmmeeeeeemns foreeeeeeeeeeees Jons 323,329 [ ..eeennnns (b) 0411 ......
......... SOFR-018
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2023 |. 01/05/2033 |............... 1f...... 23,884,000 [(3.452%)  |eeeeeeiiiiiieinnn feereeeeiiins feeiinnn 273,374 |...... 1,486,850 [...coeeenns |onnne 1,486,850 |...... 1,486,850 [...ovvvvnenieiins fonieiiiiinees v [ 363,548 | .......... (b) 0410 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.535% / (SOFR{
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 01/03/2023 |. 01/05/2030 |........eveeend v 32,582,000 (018 Compound) (352,873)|..... (1,387, 790) .evvnneeeen | (1,387,790)]..... (1,387,790)f. 407,827 | ..oennnnns (b) 0411 ......
......... SOFR-01S

10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /

Float Swap ............. Hedge ..ovvvivvvennnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeniiens SNZ20JLFK8NNNCLQOF39  |. 01/30/2023 |. 02/01/2033 |............... 1f...... 5,000,000 (3.25555%)  [oeeeeeieeiieeee Jeenne e feeeeeeeee 60,015 ........ 388,110 | ..oeevevnnn Jeeeennnn 388,110 |........ 388,110 [-oeeeeeeneeeeenn foreeeeeemnieees foeeeemneeeeeenen freeeeeeens 76,410 [ ..oveennns (b) 0410 ......
...... 3.13805% /

15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/02/2023 |. 02/06/2038 |............... 1f...... 24,900,000 [Compound) ~ [oeeeiiiiiiiiiiins [ [ (313,138)|..... (3,016,021)f .eevneeeecs | (3,016,021)..... (3,016,021)[..ccevvvneniinns Jeernieieeiiis [ Jeis 471,698 | .......... (b) 0411 ......
......... SOFR-01S

20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /

Float Swap ............. Hedge ..ovvvvvevinnnnnns Exhibit 5 ... |Rate........... EXCH oooeeenieeees SNZ20JLFKBNNNCLQOF39  |. 02/02/2023 |. 02/06/2043 |............... 1f...... 20,000,000 (3. 115%)  |eeeeneeeeeemenaes foereemmmeeeeeennn fereeeeees 254,526 |...... 2,987,290 | .oovvvnnnns fonnnnn 2,937,290 |...... 2,987,290 |+eeeeeeeeenen foeeeeeeeeeeen [ e 439,930 | .......... (b) 0410 ......
....... 3.0005% /

25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/02/2023 |. 05/15/2048 |............... 1f...... 28,900,000 [Compound) ~ eevvennreriinnnnns fooreeniiiieeeens feaeenns (312,477)|..... (4,958,338)] ..ccvvnnnnn fennnn (4,958,338)..... (4,958,338)]..cuuueeeernnnn foorernniniieiiinn o i 717,050 | ..oneeeeee (b) 0411 ......
......... SOFR-01S

10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /

Float Swap ............. Hedge ..ovvvvvieinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeneeees SNZ20JLFK8NNNCLQOF39  |. 02/08/2023 |. 02/10/2033 |............... 1f...... 12,000,000 (3.36226%)  [-oeeeeeememnieeees Joernee e foeeeeeee 131,565 |......... 835,807 [..evuneees foereennnn 835,807 |......... 835,807 [..neeeeeennneees Jemnnnneeeeennin feeeeeeeenieeeeen fes 183,625 [ .......... (b) 0410 ......
....... 3.6633% /

15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap ........euuns Hedge ....ovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/01/2023 |. 03/03/2038 |............... 1f...... 70,200,000 [Compound) ~ eeveenniiriinnnnns fooreeiiniieeeens feanenns (591,958)|...... (4,594,961)] ..cvvvnnnnn fennnn (4,594,961)..... [RSCT D R RPN TR RN 1,333,015 ..oeeeenns (b) 0411 ......
......... SOFR-01S

20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /

Float Swap ... Hedge ... .. |Exhibit 5 ... |Rate... EXCH SNZ20JLFK8MNNCLQOF39  |. 03/01/2023 |. 03/03/2043 |.... U I O 56,800,000 |(3.5696%) ...510,009 |...... 4,967,802 [..evunrees fornenn 4,967,802 |...... 4,967,802 [.eeeeeeenieeeee Jemnneeeeeeen oo e 1,251,609 | ..........|(b) 0410 ......
...... 3.1275% /

15 YR PAY Float/ REC [Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap .........uee. Hedge ...oovvvvvviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 03/28/2038 |............... 1f...... 25,100,000 [Compound) ~ |eeveennririinnnnns fooreeniinieeeens feanenns (262,136)|..... (3,089, 141)f.eeeneeecn | (3,089, 141)|..... (3,089, 141)[..oevvineneiiis Jeernnneeeii [ e LYV LN (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvnoeviivnnnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFK8NNNCLQOF39 ). 03/24/2023 |. 03/28/2043 |............... 1f...... 20,200,000 (3.09125%)  eeuiiereermnnnnes forernnnneneeennn foonaaeees 214,734 |....... 3,038,416 [..ooueeees fornnes 3,038,416 |...... 3,088,416 [....oeevveeneeeee Joennnneneeenni o fenins 445,898 | .......... (b) 0410 ......
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 2,833,073 [ 130,633,466 | XXX 130,633,466 | (12,128,391) 135,470,012 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 2,833,073 130,633,466 [ XXX 130,633,466 (12,128,391) 135,470,012 [ 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%)  eeeriiiiiiinins foereeiiieeens feeeens (141,402)|..... (5,042,132)] cevvvvnnnnn fennnn (1,378,260)|...... 1,127,356 [ feneeeciiinees v [ 685,637 | ..........[(b) 0453 ......
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ooeeeeneees SNZ20JLFK8NNNCLQOF39  |. 02/28/2017 |. 03/02/2047 |............... 1f...... 14,000,000 (2.625%)  feeeeeeeeeeieeeeee Jeerne e e 276,750 |...... 1,560,604 [......ccevn |oeeeee 3,782,752 |......... (49,807)[- e eeeeeeneeeeee Jmmmmeeeeemmnes foreeeeeeeeeeeen Jeees 338,756 | ..evunnnns (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%)  oeeeeeiierennnns foerernnineneennnn fre 406,865 |...... 2,003,384 | ...cevnnnnn feunnnn 5,447,305 |......... [(CKIRC[0[0)) R FOPRRUUURR R R, 532,487 | .......... (b) 0453 ......
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFK8NNNCLQOF39 ). 03/22/2017 |. 03/24/2047 |............... 1f...... 44,000,000 [(2.6549%)  oeeiiereeeennnaes foorernnnnnaaenennn foonaaeeas 847,201 |...... 4,701,064 [...coooeeen [onnes 11,543,456 |....... (149,649)] . vvvveeeeeennnn oo Joneeeeeiiiees foeees 1,066,031 .......... (b) 0453 ......
1179999999. Subtotal - Swaps - Replication - Interest Rate 1,389,414 3,222,921 | XXX 19,345,253 864,000 2,622,911 XXX XXX
1229999999. Subtotal - Swaps - Replication 1,389,414 3,222,921 XXX 19,345,253 864,000 2,622,911 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€17903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 4,222,486 133,856,387 | XXX 149,978,718 (11,264,391) 138,092,923 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 4,222,486 133,856,387 | XXX 149,978,718 (11,264,391) 138,092,923 | XXX XXX
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.102324 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/01/2023 |. 10/17/2023 |............... L 5,918,377 (0.907174)  |eeeeeeeeeeeeei foeeeeeeeee [ e 231,884 | .oeveneeens [ 231,884 | [ 231,884 |- e [ 6,384 .......... (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 per (GBP
USD $1.273417 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/07/2023 |. 10/19/2023 |............... L} . 5,409,88810.785289)  [o.eiiiiiiiiiiiiins i [ [ 226,280 [.eevuneeens forrinnnn 226,280 |.evueneeeiiininns o 226,280 |..vueneeeeiiinin e foeeeeens 6,272 .ooeeenenn (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.103176 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/07/2023 |. 10/25/2023 |............... 1f...... 7,577,71810.906474)  [oeeeeeeeiieees e eeeeen oo s 299,767 [.evveneeees e 299,767 |-eveeeeeeeennn foeeeeens 299,767 |-vveeeeeeemnnns foeeeemenieeeeeenn fereeeeeeens 9,913 .ooeennnnn (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.102311 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/09/2023 |. 10/30/2023 |.....evvnvvvenn 1 feunnnins 7,168,332 (0.907185) . ...276,576 | ... ....276,576 |... 276,576 |oeeveeeeeeiii [ e 10,272 el (D) 0261 Ll
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 per (GBP
USD $1.275368 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/17/2023 |. 10/18/2023 |............... L} . 3,713,872(0.784087)  |eeeeeeeeeeeinenn oo [ e 158,378 [.eveneeeees oo 158,378 |eeeeeeeeeeeeenn [ 158,378 | eeeeeeeeeeeeeen [ s 4122 e (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 MGN STNLY&CO INT per (GBP
USD $1.275179 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 08/21/2023 |. 11/02/2023 |............... L} . 5,487,09410.784204)  [eeeiiiiiiiiiiiins i [ [ 231,835 | .eeeeeiin [ 231,835 |ouveeieiiiii o 231,835 |vveeeeeiiiinin [ e 8,247 | (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx GBP 1.00 per
GBP 0.782520 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC .. 4PQUHN3JPFGFNF3BB653  |. 08/22/2023 |. 10/18/2023 |.... .... 357,818 |(USD $1.277923) |.. . (15,918)] ... eeeeen..(15,918)... e (15,918)] e [ [ 397 | (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (EWR
USD $1.093852 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/22/2023 |. 11/07/2023 |.......eeen.... 1f...... 6,518,266 (0.914200)  |eeeeiieieeiiiinn foeeeeeeeeeeeeen [ e 199,397 | .evvvve [ 199,397 [oneeeeeeeeeee Joeeennnns 199,397 [oneeeeeeeeieeee foeeemeee e feeeeeeees 10,512 ....eeeeee (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx EUR 1.00 per
EUR 0.922115 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/29/2023 |. 11/07/2023 |.......eenn.... L P 134,473 |(USD $1.084463) [...eevvvnmeeeeenn Jorneeeeeemnnees foeeemeneeeeeennn feeeeeeeens [25° 1273 IR (2,992)]- e o (2,992)]- e eeeemes foeeeemmeee e [ 27 s (b) 0260 ......
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 per (AUD
USD $0.648976 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/01/2023 |. 10/17/2023 |............... 1f...... 4,076,217 [1.540889)  |eeeeiiiiiiiinenn [ e i 21,204 | oo [ 21,204 Lo | 21,204 |oveeeiiiiens o [ 4,307 | ceeeeeennn (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 per (GBP
USD $1.263179 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/04/2023 |. 10/18/2023 |............... 1f...... 5,307,877 [0.791653)  |eeeeenieieeiinin oo [ e 177,484 [.oeeneeniin o 177,484 | [ 77,484 | [ s 5,892 .oevennnn (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ELR
USD $1.076240 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/06/2023 |. 10/17/2023 |............... L} . 2,774,546 10.929161)  [oooeiiiiiiiiniiins Joeeeeeniinns [ oo 44,305 | .eeeeniennn [ 44,305 |.cevneeeeeeiiinn oo 44,305 | e 2,993 oo (b) 0261 ......
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 MGN STNLY&CO INT per (AUD
USD $0.639906 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC 4PQUHN3JPFGFNF3BBE53  |. 09/07/2023 |. 11/17/2028 |eeeeveeneeeenn 1 [ 8,743,032 |1.562730) wernneeeeeennnnn foreeeeennneeeen Jereeeeeeeenens foeeeeenn(90,665)] ceviiiiins e (90,865)]- e e (90,885 e [ 15,847 |l [ (D) 0261 L
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (EUR
USD $1.075176 REC .... |Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/12/2023 |. 11/21/2023 |............... L} . 2,442,79910.930080)  eeeenrriiiirnnnes fereenieeeenenes foeriiii e 32,922 [ | 32,922 |eeviiieiiiiin o 32,922 |oeeviiieeiiiinn e s 4,609 .......... (b) 0261 ......
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 MGN STNLY&CO INT per (GBP
USD $1.247999 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/12/2023 |. 10/18/2023 |............... 1f...... 6,210,041(0.801283)  |eeeeeiieieeiinnn oo [ e 134,401 [.oeeeniis s 134,401 [ e 134,401 [ooeeeeeeeeeee e foreeeeenn 6,893| ... (b) 0261 ......
... Fx USD $1.00
Fx AUD 1.00 PAY per Page 3 MGN STNLY&CO INT per (AUD
USD $0.641393 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC ..ivvviiiiins 4PQUHN3JPFGFNF3BB653  |. 09/13/2023 |. 10/17/2023 |.......eenvene. |} 2,957,46501.559107)  [o.iiiiiiiiiiinnnns i fooiis o (20,693)] .cevvvnnnn fonnnnnns (20,693)]...eeiiinininns fovennnnns (20,693)]...evevevninnines Jovveniiniiiiiines forniiiinnn 3,190) .......... (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 GBP 1.00 PAY per Page 3 MGN STNLY&CO INT per (GBP
USD $1.241176 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 11/16/2023 |............... L P 986,735(0.805688)  |eeerriuieieeeennn feereeeeenieeeeen Jeee e [ 15,837 [.eeeeiins Joeeenennns 15,837 [eeeeeeeeeeeeee Joeeeeinnns 15,837 [ceeeeeeeeeeeeee Jeeeee e foeeeeeenn 1,770 | e (b) 0261 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx AUD 1.00 per
AUD 1.550203 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/18/2023 |. 11/17/2023 |.......eeee..e. L P 117,404 [(USD $0.645077) |+eevvemeeeeemmnnn foeeeeemmnieeeees e ot K [ K] T I 278 | e [ AR . (b) 0260 ......
Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per
AUD 1.546394 REC ..... Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 11/17/2023 |............... L P 98,293 |(USD $0.646666) |.....cevvnmneeeeen Joummmrreeemmmnnes [oeeeemmmieeeeeenn foreeeeeeeennns (573 PP ((:73) R ISP (B2)[- e eeeeeeeeeeee Joemmee e foeeeeeeis 178 e (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (ELR
USD $1.072435 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/20/2023 |. 11/28/2023 |.... P 1 IO 6,852,860 (0.932457) . .| (b) 0261 ......
Fx USD $1.00 PAY per Page 3 Fx GBP 1.00 per
GBP 0.812904 REC ..... Liability Hedge ...... Liabilities |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/21/2023 |. 10/18/2023 |............... L 423,174 1(USD $1.230158) [....ovvvvvvennnees Joevnnnniieeeinnes [ v (3,207)] cevvnnneeee o [(I070) AR R (K070 SR AR R, LY(V) [ (b) 0260 ......
Fx USD $1.00 PAY per Page 3 MGN STNLY&CO INT Fx EUR 1.00 per
EUR 0.947556 REC ..... Liability Hedge ...... Liabilities |Currency..... PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/28/2023 |. 11/07/2023 |.... .... 226,900 [(USD $1.056347) |.eeeeeeeeeeeeeeees [ [ e 1,087 | oo .. e 1037 | e 1037 e o [ 366 | (b) 0260 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (EWR
USD $1.053780 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC .oieiiiiiaieeees 4PQUHN3JPFGFNF3BB653  |. 09/28/2023 |. 10/02/2023 |.......eeneeee. 1 s 79,03410.948965)  [oaiiiiiiiiiiiiiien Joerneeeeeeiii forreeeiiieeeeeen [ (363)] +evvvvnnes fonariaennns [REESK)) TR T (B3B3)]-- e eeeemmmmneree Jeermnnnanreernenns forreeeennns 29] e (b) 0261 ......
1439999999. Subtotal - Forwards - Hedging Other 1,989,115| XXX 1,989, 115 1,989, 115 116,953 | XXX XXX
1479999999. Subtotal - Forwards 1,989,115| XXX 1,989,115 1,989,115 116,953 | 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 2,833,073 132,622,581 [ XXX 132,622,581 (12,128,391) 1,989,115 135,586,965 [ XXX XXX
1719999999. Subtotal - Replication 1,389,414 3,222,921 XXX 19,345,253 864,000 2,622,911 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 4,222,486 135,845,502 | XXX 151,967,833 (11,264,391) 1,989,115 138,209,876 | XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0110 ... ... |Hedges against increases in a particular Equity Index that impact our Group Variable Annuity Business ..
0111 Hedges against declines in a particular Equity Index that impact our Group Variable Annuity Business ...
0260 ... .. |Hedges against increases in a particular Foreign Currency that impact our foreign currency investment portfolio .
0261 ... . |Hedges against declines in a particular Foreign Currency that impact our foreign currency investment portfolio ..
0410 Hedges against rising interest rates that impact our Group Variable Annuity Business ...

0411
0453 ...

Hedges against declining interest rates that impact our Group Variable Annuity Business
. |RSAT which hedges against fixed interest rates by converting fixed interest securities to variable rate securities, matching one interest rate swap closely with several fixed interest securities as to duration and total size ...
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US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 375 |........ 44,507,813 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c..e. 1UAUICTO4EQ4DO6ZHA73 . |.08/25/2023 .|..... 127.4141 |..... 118.6875 |............ 140,625 |............ 140,625 |...eveeeeecinn [ e e (3,272,460)).....(3,272,460)|........ 2,250,000 | (b) 0310 ....ooeerfuerrunnen 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 400 |........ 47,475,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.ee. 1UAUICTO4EQ4DO6ZHA73 . |.08/25/2023 .|...... 127.4453 |..... 118.6875 |............ 150,000 |............ 150,000 |-ooeeiiieeieins oo e e (3,503, 124)|......(3,503, 124)]........ 2,400,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
NZ3 Comdty |............. 60 |......... 7,121,250 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2023 .|..... 127.3906 |..... 118.6875 |...ccneenes 22,500 |..ooouiinenns 22,500 |-eevveeeeeeiiinn feieeeeeeeiies e feeees (522,188)|....... (522,188)|........... 360,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 500 |........ 59,343,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2023 .|..... 127.4063 |..... 118.6875 |............ 187,500 |............ 187,500 |- oo oo e (4,359,375)|.....(4,359,375)|........ 3,000,000 [(b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 400 |........ 47,475,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.eo. 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2023 .|..... 127.4297 |..... 118.6875 |............ 150,000 |............ 150,000 |-ooeiiieeeeins oo oo .. (3,496,876)|.... (3,496,876)|........ 2,400,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 300 |........ 35,606,250 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.e.. 1UAUICTO4EQ4DO6ZHA73 . |.08/28/2023 .|..... 127.4609 |..... 118.6875 |............ 112,500 |............ 112,500 |- oo oo e (2,682,082)|.....(2,632,032)|........ 1,800,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 500 |........ 59,343,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.e.. 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 127.3281 |..... 118.6875 |............ 187,500 |............ 187,500 |- oo e e (4,320,315)......(4,320,315)........ 3,000,000 [(b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 400 |........ 47,475,000 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 127.3828 |..... 118.6875 |............ 150,000 |............ 150,000 |-eeiiieeieins oo e e (3,478,124)|.....(3,478,124)|........ 2,400,000 | (b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 500 |........ 59,343,750 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........ceeee. 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 127.4063 |..... 118.6875 |............ 187,500 |............ 187,500 |..eiieeieiiis oo i e (4,359,375)|.....(4,359,375)|........ 3,000,000 [(b) 0310 ......... ,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INZ3 Comdty |............ 25 |........ 31,452,188 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........ceeee. 1UAUICTO4EQ4D06ZH473 . |.08/30/2023 .|..... 128.8047 |..... 118.6875 |...ccneenes 99,375 |.eeeeeeannne 99,375 [eeeeeeiiiiiies [ [ .. (2,681,085)|.... (2,681,085)|........ 1,590,000 [ (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............ 281 |........ 31,972,531 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........ceeee. 1UAUICTO4EQ4DO6ZHA73 . |.08/21/2023 .|..... 119.3750 |..... 13.7813 | 79,031 | 79,031 | o o .. (1,571,844)|.... (1,571,844)|........ 1,095,900 [(b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............ 400 |........ 45,512,500 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/23/2023 .|..... 118.5078 |..... 113.7813 |............ 112,500 |............ 112,500 |ooooiiiieeeins oo oo .. (1,890,624)|.... (1,890,624)|........ 1,560,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............ 500 |........ 56,890,625 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........ceeee. 1UAUICTO4EQ4DO6ZHA73 . |.08/24/2023 .|..... 120.4219 |..... 113.7813 |............ 140,625 |............ 140,625 |...eveeeeecins [ e s (3,320,315))......(3,320,315)........ 1,950,000 [ (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............ 500 |........ 56,890,625 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c..... 1UAUICTO4EQ4DO6ZHA73 . |.08/25/2023 .|..... 120.0391 |..... 113.7813 |............ 140,625 |............ 140,625 |...eveeeeeeins [ e s (3,128,905))......(3,128,905)|........ 1,950,000 [ (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USz3 Comdty |............254 |........ 28,900,438 [Long Bond .. ... |Annuity Hedge ........ Exhibit 5 ... [Rate... .12/19/2023 .| Trade ... 1UAUICTO4EQ4D06ZHA73 . |.08/28/2023 .|...... 119.9453 |..... 113.7813 L7148 ... .. (1,565,671)|.... (1,565,671)|...........990,600 [(b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |..eeeeerneeen VA PP 796,469 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 120.0313 |..... 137813 oo 1,969 |.oeeeeeennnes 1,969 [.oeeeeeeiiiies oo o e (43,750)]........ (43,750)]...cvvenes 27,300 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USz3 Comdty |[............493 |........ 56,094,156 [Long Bond .. ... | Annuity Hedge ........ Exhibit 5 ... [Rate... .12/19/2023 .| Trade ... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 120.0391 |..... 113.7813 ... 138,656 |.. .. 138,656 |.... .. (3,085,100)|.... (3,085,100)........ 1,922,700 [(b) 0310 ......... ,000
US Treasury Group Variable Annual Interes Chicago
USZ3 Comdty |............ 439 |........ 49,949,969 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........ceeee. 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 120.0547 |..... 113.7813 | 123,469 |............ 128,469 |..eeveeeeeeinn [ e s (2,754,040)|......(2,754,040)|........ 1,712,100 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USz3 Comdty |............500 |........ 56,890,625 [Long Bond .. ... | Annuity Hedge ........ Exhibit 5 ... [Rate... .12/19/2023 .| Trade ... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 120.0625 |..... 113.7813 .... 140,625 |.. 140,625 | e e [ (3,140,625)|......(3, 140,625)|........ 1,950,000 [ (b) 0310 ......... ,000
US Treasury Group Variable Annual Interes Chicago
USZ3 Comdty |............ 500 |........ 56,890,625 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 120.1016 |..... 113.7813 | 140,625 |............ 140,625 |...eveeeeeeiiie feeeeeeeeiiiins o .. (3,160, 185)|.... (3,160, 185)|........ 1,950,000 [ (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............. 20 |eiiens 2,275,625 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.e.. 1UAUICTO4EQ4D06ZHA73 . |.09/01/2023 .|..... 120.5000 |..... 1137813 | 5,625 |..cccureeennnne 5,625 |-.ueeiieieeiiiin feeeeeee s oo feeees (134,375)|....... (134,375)|............ 78,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............. LN R 3,413,438 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........ceeee. 1UAUICTO4EQ4D06ZHA73 . |.09/15/2023 .|..... 118.5625 |..... 137813 oo 8,438 |..eoeeeennnee 8,438 |.ooeiiiieeees e e o (143,438)[....... (143,438)|........... 117,000 | (b) 0310 ......... ,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USZ3 Comdty |............ 150 |........ 17,067,188 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.e.. 1UAUICTO4EQ4DO6ZHA73 . |.09/27/2023 .|..... 113.5625 |..... 13.7813 | 42,188 oo 42,188 | e e e 32,813 |......e 32,813 |t 585,000 [(b) 0310 ......... ,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYZ3 Comdty |............. 32 | 3,458,000 |Note ........ccccuveeenns Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 110.1094 |..... 108.0625 |.........eoeee 6,500 [.eeeeerennnne 6,500 |.ooeeiiiiiieees e e e (65,500)......... (65,500)]-....cvvennn 64,000 | (b) 0310 ......... ,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYZ3 Comdty |............ 408 |........ 43,549,188 [Note ......ccevveeennnee Annuity Hedge ........ Exhibit 5 ... [Rate........... .12/19/2023 .| Trade ..........c.... 1UAUICTO4EQ4DO6ZHA73 . |.08/29/2023 .|..... 110.1250 |..... 108.0625 |............. 81,857 [ceveeeernnnes 81,857 |oeeeiiiiieeeees oo e o (831,188)|....... (831,188)]....eeuee 806,000 | (b) 0310 ......... ,000
Group Variable Annual Chicago Mercant
NOZ3 Index .. |.eeeerennnn. [V O 2,973,300 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/15/2023 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/14/2023 .|..15,551.1500 |. 14,866.5000 |.............. 1,350 [oeeeieeinnes 1,350 [eeeeeiiiiiies oo o e (136,930)|....... (136,930)|........... 168,000 | (b) 0110 ..ceeeesfeeiiiiiinns 20
Group Variable Annual Chicago Mercant
NOZ3 Index .. |..eeeeennnn. 15 | 4,459,950 [Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/15/2023 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/14/2023 .|..15,551.4500 |. 14,866.5000 |............... 2,025 | 2,025 | oo oo feeees (205,485)|....... (205,485)|........... 252,000 [(b) 0110 ...oooot]ieneiaenaes 20
Group Variable Annual Chicago Mercant
NOZ3 Index .. |............. 39 |........ 11,595,870 | Nasdaq Index ......... Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.12/15/2023 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.09/14/2023 .|..15,552.4500 |. 14,866.5000 |............... 5,265 |...ccueennnne 5,265 |-uvveeeeiiiiis feeeiieiiiiiiins foieeiiiiiiiiins [ (535,041)[....... (535,041)|........... 655,200 [(b) 0110 ......ofeeeeeennnnees 2
1539999999. Subtotal - Long Futures - Hedging Other 2,630,310 2,630,310 (58,305,097)  (%8,305,097) 40,033,800 XXX XXX
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1579999999. Subtotal - Long Futures 2,630,310 2,630,310 (58,305,097)] (58,305,097) 40,033,800 XXX XXX
UXYZ3 Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 790 |........ 88,134,375 [Ultra Note ............ [Annuity Hedge ........ [Exhibit 5 ... |Rate........... |. 12/19/2023 .| Trade ................ 1UAUICTO4EQ4DO6ZH4T3 . |.08/29/2023 .[..... 114.9297 |..... 111.5625 |...........(185,152)....euvenns (185,152)].ceieeiniins fovnniiniiiiiiiins |oeeeeeeeniininnes [2....2,660,080 |......2,660,080 |........ 2,212,000 [(b) 0311 .........].......... 1,000
US Treasury 5-Year Group Variable Annual Interest Chicago Brd of
FVZ3 Comdty |............ 300 |........ 31,607,814 |Note ..oooeeeeeiieennnns Annuity Hedge ........ Exhibit 5 ... |Rate........... .12/20/2023 | Trade ................ 1UAUICTO4EQ4D06ZH473 . [.08/29/2023 |..... 106.2734 |...... 105.3594 |............ (46,875)............ (F30:74:))] RUUUUUUUUUTUUUUR [ R R 274,218 |........ 274,218 |........... 397,500 [(b) 0311 ..eevvvii]vnnnnnnnnn 1,000
Group Variable Annual Chicago Mercant
NOZ3 Index .. [|....cevvvnnnes [ R 1,783,980 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccccunnne. SNZ20JLFKBMNNCLQOF39 . |.09/13/2023 .|. 15,500.0000 |. 14,866.5000 |............e... [£:310)]) U [R-210)] R FO N AP S, 76,020 |.......... 76,020 |........... 100,800 | (b) 0111 ..ooovviifinriiiiinnns 20
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ3 Index |............ 500 |........ 51,037,500 | .evvvnnnnnnnniiiiiiiinnas Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ weeeerrrriiiiiiiiiiiiiis .09/11/2023 .]...2,114.5000 [...2,041.5000 |............ 177,500 |.....oeeee. 177,500 |oeeveeeeeiiiiiees Joeeeeeeieeens o s 1,825,000 |...... 1,825,000 |........ 1,882,725 [ (b) 0111 ..ol 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ3 Index |............ 500 |........ 51,037,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerrriiiiiiiiiiiiiiis .09/11/2023 .]...2,114.9000 |...2,041.5000 |............ 177,500 |......e.ee. 177,500 |oeeveeeeeiiiiiees e o s 1,835,000 |...... 1,835,000 |........ 1,882,725 [ (b) 0111 ..o, 50
Group Variable Annual NY Stock
MFSZ3 Index |.........cce.. L P 102,075 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeeerriiiiieiiiiiiiiis .09/12/2023 .|...2,103.3000 [...2,041.5000 [........evvvvnns 355 | 355 | [ e | 3,00 | 3,090 |ovevvriinnnns 3,765 [(b) 0111 ..o, 50
Group Variable Annual NY Stock
MFSZ3 Index L1 102,075 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerriiiiiiiiiiiiiiiis .09/12/2023 .[...2,103.7000 |...2,041.5000 |.......ceuueeeeee 355 |ounnnniiiinnnnnn385 [ e i o 3,110 |. ...3,765 [(b) 0111 ......... .
Group Variable Annual NY Stock
MFSZ3 Index |.........cce.. L P 102,075 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eooerrriiiiiiiiiiiiiiis .09/12/2023 .|...2,103.8000 [...2,041.5000 [........evvvvnns 355 | 355 | [ e | 315 |l 3,115 |eveeeiiees 3,765 [(b) 0111 ..o 50
Group Variable Annual NY Stock
MFSZ3 Index |.......ceeeee. 2 [ 204,150 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeeririiiiiiiiiiiiiiis .09/12/2023 .|...2,104.3000 [...2,041.5000 [........evvvvnns T e (VN O A FP I A, 6,280 |...........6,280 |.........ls 7,531 [(b) 0111 .o 50
Group Variable Annual NY Stock
MFSZ3 Index [............162 |........ 16,536,150 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .|Exchnge/ICE ... .09/12/2023 .|...2,104.7000 [...2,041.5000 [.......000ven 57,590 [ounnnnnnnnnnl7,510 | o e e 511,920 |. ....610,003 | (b) 0111 ......... .
Group Variable Annual NY Stock
MFSZ3 Index |.........ece.. L P 102,075 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerrriiiiiiiiiiiiiiis .09/12/2023 .|...2,104.9000 [...2,041.5000 |........evvvvnes 355 | 355 | e e | 3,170 fevvvennnns 3,170 |vveeveennns 3,765 [(b) 0111 ..o 50
Group Variable Annual NY Stock
MFSZ3 Index |.........ece.. [ 612,450 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerrriiiiiiiiiiiiiiis .09/12/2023 .]...2,105.0000 [...2,041.5000 |.............. 2,130 [oeeeririininnns 2,130 |oeeeeeieies o [ e 19,050 |.......... 19,050 |.oevvveeenns 22,593 | (b) 0111 ..o | 50
Group Variable Annual NY Stock
MFSZ3 Index |.........cce.. L P 102,075 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeeerrriiiiiiiiiiiiiis .09/12/2023 .|...2,105.2000 [...2,041.5000 [........evvvvnns 355 | 355 | [ e | 3,185 |t 3,185 |oeeeiiiens 3,765 [(b) 0111 ..o, 50
Group Variable Annual NY Stock
MFSZ3 Index |............. LT 1,631,126 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerriiiiiiiiiiiiiiiis .09/12/2023 .]...2,105.7000 [...2,041.5000 [.........evvee. 5,325 |l L 7i N A ISP AU S 48,150 |t 48,150 |............ 56,482 [(b) 0111 L..ovviii] enninininnns 50
Group Variable Annual NY Stock
MFSZ3 Index |............. 19 [ 1,939,425 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeeriririiiiiiiiiiiiis .09/12/2023 .]...2,105.8000 [...2,041.5000 |.............. 6,745 [ooevvveininnns 6,745 | o [ e 61,085 |.......... 61,085 |............ 71,544 [ (b) 0111 L] 50
Group Variable Annual NY Stock
MFSZ3 Index |............ 208 |........ 21,231,600 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerrriiiiiiiiiiiiiiis .09/12/2023 .|...2,105.9000 [...2,041.5000 |............. 73,840 |l FRIR:ZIVN RUUOUUUOUTUUTUUUR [ RPN R 669,760 |........ 669,760 |........... 783,214 [(b) 0111 L.ii] e 50
Group Variable Annual NY Stock
MFSZ3 Index |............. 19 [ 1,939,425 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerriiiiiiiiiiiiiiiis .09/12/2023 .]...2,106.0000 [...2,041.5000 [.............. 6,745 [cevvvirinnnnns 6,745 |ooeeeeeeeeiins o [ | 61,275 |.......... 61,275 |............ 71,544 [ (b) 0111 L] 50
Group Variable Annual NY Stock
MFSZ3 Index |.......ceeeee. 2 [ 204,150 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeeerriiiiiiiiiiiiiiis .09/12/2023 .|...2,106.5000 [...2,041.5000 |........evvvvnns A (VN FUTU [V R A AP A, 6,500 [....ovnnnns 6,500 |..evvrrrnnns 7,531 [(b) 0111 oo 50
Group Variable Annual NY Stock
MFSZ3 Index |............. 7 |l 1,735,275 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ weeeeerrriiiiiiiiiiiiiis .09/12/2023 .|...2,106.8000 [...2,041.5000 |......evvvvnns 8,035 [ounnnnnnnnnnnn8,035 | s e e, 55,506 |.......... 55,505 [....uvnnnee 64,013 [ (b) 0111 ..o ], 50
Group Variable Annual NY Stock
MFSZ3 Index ...2,347,725 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .|Exchnge/ICE ... .09/12/2023 .]...2,106.9000 |...2,041.5000 (b) 0111 ......... .
Group Variable Annual NY Stock
MFSZ3 Index |............. P22 2,245,650 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerrriiiiiiiiiiiiiiis .09/12/2023 .|...2,107.0000 [...2,041.5000 |.....eevvvvnnn 7,810 [ennnnnnnnnenna 7,810 | s e e, 72,050 |.......... 72,050 | 82,840 [(b) 0111 ..ot 50
Group Variable Annual NY Stock
MFSZ3 Index |.........cce.. L P 102,075 | eeveeeeeieeieieieeeeeees Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeerririiiiiiiiiiiiiis .09/12/2023 ....2,107.1000 [...2,041.5000 [........evvvvnns 355 | 355 | [ e | 3,280 |.oeeeeenns 3,280 |oevverinnnns 3,765 [(b) 0111 ..o, 50
M Group Variable Annual NY Stock
MFSZ3 Index |.......ceeeee. 2 [ 204,150 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .|Exchnge/ICE ........ .09/12/2023 .|...2,107.2000 |...2,041.5000 [........evvvvnes A (VN FUTU [V R A AP A, 6,570 [..evvvnnnne 6,570 |.uevvrrnnnns 7,531 [(b) 0111 Lo 50
Group Variable Annual NY Stock
MFSZ3 Index |.......ceeeee. 2 [ 204,150 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .eeeeerriiiiiiiiiiiiiiis .09/12/2023 .|...2,107.3000 [...2,041.5000 |........cvvvvnns A (VN R [V R A EP T A, 6,580 [...uvvnnns 6,580 |..eevrrnnnns 7,531 [(b) 0111 oo 50

Group Variable Annual NY Stock
MFSZ3 Index [............. P72 2,245,650 [..cooeeeiiiiiiiiee, Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/18/2023 .|Exchnge/ICE ........ ooeeeeeieeiiieerieeennnns .09/13/2023 .|...2,105.5000 |...2,041.5000 |.............. 7,810 | 7,810 v Lo o o, 70,400 ).......... 70,400 |....cee..... 82,840 [(b) 0111 ..o 50




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

¢'/03

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
MFSZ3 Index [.......eeoo.. 12 [ 1,224,900 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .09/13/2023 .|...2,105.6000 [...2,041.5000 |.............. 4,260 [oeeveiiiinnnnns 4,260 |oooeeeeiiiiiiins o [ e 38,460 |.......... 38,460 |............ 45,185 [(b) 0111 L..oeviii] e 50
Group Variable Annual NY Stock
MFSZ3 Index [.......eeoo.. 77 o 7,859,775 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ ., .09/13/2023 .|...2,105.7000 [...2,041.5000 |............. 27,335 [ 27,335 [eevevvnnnniiinnnn Joeveiiiiiiiiiis oo e 647170 |........ 247,170 |........... 289,940 [(b) 0111 ....oii]emmninninnnnne 50
Group Variable Annual NY Stock
MFSZ3 Index ...1,039,425 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .|Exchnge/ICE ... . |-09/13/2023 .[...2,105.8000 |...2,041.5000 ....61,085|..........61,085 |............ 71,544 | (b) O111 .........
Group Variable Annual NY Stock
MFSZ3 Index |........oo... 83 [oeeenens 8,472,225 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .09/13/2023 .|...2,105.9000 [...2,041.5000 |............. 29,465 [....ccccnn29,465 | o e e 267,260 |........ 267,260 |........... 312,532 | (b) 0111 oo 50
Group Variable Annual NY Stock
MFSZ3 Index |........oo... 2 o 2,245,650 | oooviiiiiiiiiiiiiis Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .09/13/2023 .|...2,106.0000 [...2,041.5000 |......cevvvene 7,810 [ouennnnnnnnncna 7,810 | [ e e, 70,950 |t 70,950 |..ooeennnns 82,840 [(b) 0111 ..o ]l 50
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ3 Index |............546 |........ 55,782,950 | ... ... [Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .|Exchnge/ICE ... . |-09/13/2023 .[...2,106.1000 |...2,041.5000 (b) 0111 .........
MSCI EAFE MXEA Index |Group Variable Annual NY Stock
MFSZ3 Index |......eeeeeeen. L 510,375 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .09/13/2023 .|...2,106.2000 [...2,041.5000 |.....ceevveeee 1,775 [eunnnnnccectn 1,775 | i e s 16,175 |..oeveeee 16,175 |......eee 18,827 | (b) 0111 ...ooooi| v 50
Group Variable Annual NY Stock
MFSZ3 Index |.......ceeee. Tl 102,075 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,114.4000 [...2,041.5000 |.........eevveeee 355 | 355 | [ e | 3,645 |........... 3,645 ...l 3,765 [(b) 0111 Lo, 50
Group Variable Annual NY Stock
MFSZ3 Index |.......ceeee. [ 612,450 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,114.5000 [...2,041.5000 |.............. 2,130 [oeeeeiiiiiinns 2,130 | o [ e 21,900 |.ooeennns 21,900 |.ooeeeennns 22,593 | (b) 0111 ..o 50
Group Variable Annual NY Stock
MFSZ3 Index [.......eeoo.. 29 | 2,960,175 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,114.6000 [...2,041.5000 |............. 10,295 |ooeevviieennes 10,205 | o e e, 105,995 |........ 105,99 |........... 109,198 [ (b) 0111 ..o, 50
Group Variable Annual NY Stock
MFSZ3 Index |........oo... 85 oo 8,676,375 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,114.7000 [...2,041.5000 |............. 30,175 |l IR VAN AR [SORRRRRRRRRRRRR R R 311,100 |........ 311,100 |t 320,063 [(b) 0111 L.eeeeeie] e 50
Group Variable Annual NY Stock
MFSZ3 Index |.......eeeo.. P I 2,653,950 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,114.8000 [...2,041.5000 [.......0000eeen9,280 [ounnnnnnnnnnnn 9,230 | i e eennn.95,290 ..ttt 95,290 ..l 97,902 [ (b) 0111 Lo 50
Group Variable Annual NY Stock
MFSZ3 Index |.......eeeo.. 7 |l 1,735,275 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,114.9000 [...2,041.5000 [........0e0eee 6,085 [ouuinnnnnnnn8,085 | o e |eee..62,390 ... 62,390 |............ 64,013 [ (b) 0111 .....oo) ol 50
Group Variable Annual NY Stock
MFSZ3 Index |.......ceeeeee. 2 [ 204,150 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,115.0000 [...2,041.5000 [......eevveveenee 710 founnnnninniaacas 710 | i e oo 7,350 o 7,360 o 7,531 [ (b) 0111 L) 50
Group Variable Annual NY Stock
MFSZ3 Index |.......eeeo.. 10 ... 1,020,750 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/18/2023 .[Exchnge/ICE ........ .o, .00/11/2023 .|...2,115.1000 [...2,041.5000 [.......0000eeen,550 [oueennnnnnnnnnn 3,850 | i Jeeiiiiiiiiiiiees J-e....36,800 |..........36,800 |............ 37,655 [ (b) O111 .........) .ol 50

Group Variable Annual NY Stock
Annuity Hedge ........ Exhibit 5 ... [Equity/Index |.12/18/2023 .|Exchnge/ICE ...

Group Variable Annual NY Stock

MFSZ3 Index

...7,145,250 . [-09/11/2023 .|...2,115.2000 |...2,041.5000

MFSZ3 Index |...occcooeeen L U 408,300 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/18/2023 .|Exchnge/ICE ........ .eeeeriiiiiiiiinniinns .09/11/2023 .|...2,115.3000 |...2,041.5000 [.........ccco 1,420 [eeeeereiieiccen 1,420 o oiiieeiiiiins o [ 14,760 [ 014,760 |............. 15,062 | (b) 0111 L] 50
Group Variable Annual NY Stock

MFSZ3 Index |............ 374 |........ 38,176,050 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/18/2023 .|Exchnge/ICE ........ .eerriiiiiiiiiiniinns .09/12/2023 .|...2,113.0000 [...2,041.5000 |[............ 132,770 |............ 132,770 | oo oo o 1,337,050 |...... 1,337,050 |........ 1,408,278 [(b) 0111 ..o | 50
Group Variable Annual NY Stock

MFSZ3 Index |...o..coe..e. 2 204,150 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/18/2023 .|Exchnge/ICE ........ .eeerriiiiiiiiiinniinns .09/12/2023 .|...2,113.1000 [...2,041.5000 |................. 710 |oeeiiieeene T10 | o o foeeeeene 7,160 |........... 7,160 | 7,531 [ (b) 0111 o] e 50
Group Variable Annual NY Stock

MFSZ3 Index |............ 100 |........ 10,207,500 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.12/18/2023 .|Exchnge/ICE ........ .eeerriiiiiiiiiinniinns .09/12/2023 .|...2,113.2000 [...2,041.5000 |[............. 35,500 |...ocuvennnns 35,500 [-.uevveeeeeiiiin [eieeeeee e oo [eeeees 358,500 |........ 358,500 |........... 376,545 | (b) 0111 ..occoesf e, 50
Group Variable Annual Chicago Mercant

ESZ3 Index .. [|..ccceeennns 500 |....... 108, 137,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueee SNZ20JLFKBMNNCLQOF39 . |.09/12/2023 .|...4,539.3000 |...4,325.5000 |............ 300,000 [..evvvrenns LN AU R [T PP 5,345,000 |...... 5,345,000 |........ 5,600,000 [ (b) 0111 ...oooes]ieeienniiins 50
Group Variable Annual Chicago Mercant

ESZ3 Index .. [......... 1,000 |....... 216,275,000 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch ........cceuuee. SNZ20JLFKBMNNCLQOF39 . |.09/12/2023 .|...4,539.6000 |...4,325.5000 |............ 600,000 |............ 600,000 [..eevvveereinninn Jooreeiiiiiinieees foeiiiii ... 10,705,000 |.... 10,705,000 |....... 11,200,000 | (b) 0111 ...oooee]oeieiiiinins 50
Group Variable Annual Chicago Mercant

ESZ3 Index .. [|..ccceeennns 500 |....... 108, 137,500 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueee SNZ20JLFKBMNNCLQOF39 . |.09/13/2023 .|...4,513.6500 |...4,325.5000 |............ 300,000 [..evvvrenns LN AU R [T PP 4,703,750 |...... 4,703,750 |........ 5,600,000 [ (b) 0111 ...oooes]ieeienniiins 50
Group Variable Annual Chicago Mercant

ESZ3 Index .. [|o.ccceeennns 829 |....... 179,291,975 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuuee. SNZ20JLFKBMNNCLQOF39 . |.09/13/2023 .|...4,513.7500 |...4,325.5000 |............ 497,400 |............ 497,400 [.eeveeeeiiiiiiins e e e 7,802,963 |...... 7,802,963 |........ 9,284,800 [(b) 0111 ...eeeuiifeennnninnnnne 50
Group Variable Annual Chicago Mercant

ESZ3 Index .. [|.cceeeennes 299 |........ 64,666,225 | ...ooeviiiiiiiiiiiiieens Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueeee SNZ20JLFKBMNNCLQOF39 . |.09/13/2023 .|...4,513.8000 |...4,325.5000 |............ 179,400 |............ 179,400 |oeevvveeeiiiiiees oo o e 2,815,085 |...... 2,815,085 |........ 3,348,800 [(b) 0111 ...eeewiifemnninniinnnne 50

Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |............. 86 |........ 7,733,980 | Index .................. Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.09/08/2023 .|...1,876.7500 |...1,798.6000 |............. 45,150 ...l 45,150 oooeeeeeiiiiinnns foniiiiiiiiiiin Joeiiiiiiiiiiiins oo 336,045 |........ 336,045 |........... 533,200 | (b) 0111 ..oovvvesfiviniiiinnnns 50
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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
RTYZ3 Index |[............ 250 |........ 22,482,500 | Index .........ceevenns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueeee SNZ20JLFKBMNNCLQOF39 . |.09/11/2023 .|...1,872.0000 |...1,798.6000 |............ 131,250 ..ot 131,250 [oooeeiiiiiiiiiies [ e e 917,500 |........ 917,500 |........ 1,550,000 [ (b) 0111 ..ocoeei]oeiiiiiiiins 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |[............ 250 |........ 22,482,500 | Index .........ceevenns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueee. SNZ20JLFKBMNNCLQOF39 . |.09/12/2023 .|...1,875.7500 |...1,798.6000 |............ 131,250 ..ot LCH IS VN R (SRR AU R 964,375 |........ 964,375 |........ 1,550,000 [ (b) 0111 ..ocoeis oo, 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |.......e.... 250 |........ 22,482,500 | Index .........ceevenns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueee SNZ20JLFKBMNNCLQOF39 . |.09/14/2023 .|...1,860.6000 |...1,798.6000 |............ 131,250 ..ot 131,250 [ [ e e 775,000 |........ 775,000 |........ 1,550,000 [ (b) 0111 ..ocoeis oo, 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |......eeeee. L7 . 4,676,360 [ Index .................. Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueee SNZ20JLFK8BMNNCLQOF39 . |.09/14/2023 .|...1,860.6500 |...1,798.6000 |............. 27,300 |ooeeeeeeennns 27,300 [oeeeeiiiiiiiiinns [ e e 161,330 |........ 161,330 [..ceeeeenn 322,400 | (b) 0111 .ooooviif i 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |[............ 205 |........ 18,435,650 | Index ........ccceuneeee Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueeee SNZ20JLFKBMNNCLQOF39 . |.09/14/2023 .|...1,860.9000 |...1,798.6000 |............ 107,625 |............ 107,625 |oeeeeeeiiiiiiiees oo o e 638,575 |........ 638,575 |........ 1,271,000 | (b) 0111 ..o 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |[............ 150 |........ 13,489,500 | Index ........cccunnnee Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch .......ccceuueee SNZ20JLFKBMNNCLQOF39 . |.09/11/2023 .|...1,872.5000 |...1,798.6000 |............. 78,750 [oevevevnnnnee LTV PO R RN R 554,250 |......... 554,250 |........... 930,000 [(b) 0111 L.oveeeie] s 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYZ3 Index |............ 230 |........ 20,683,900 | Index .................. Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.12/15/2023 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.09/12/2023 .]...1,875.9500 |...1,798.6000 |............ 120,750 |............ 120,750 |ooeeeeeeiieiiiees v o o, 889,525 |........ 889,525 |........ 1,426,000 [(b) 0111 ..o oo, 50
1609999999. Subtotal - Short Futures - Hedging Other 3,488,323 3,488,323 50,052,571 50,052,571 58,236,863 XXX XXX
1649999999. Subtotal - Short Futures 3,488,323 3,488,323 50,052,571 50,052,571 58,236,863 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 6,118,632 6,118,632 (8,252,527) (8,252,527) 98,270,663 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 6,118,632 6,118,632 (8,252,527) (8,252,527) 98,270,663 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
o 1o o T PPl AUy TN (20,219, 340) [...vvvvvennnnnnnnnnnns 34,590,499 |.....ooeiiiiiie 14,371,159
Total Net Cash Deposits (20,219,340) 34,590,499 14,371,159

Code

Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0110 ... . |Hedges against increases in a particular Equity Index that impact our Group Variable Annuity Business ..
0111 Hedges against declines in a particular Equity Index that impact our Group Variable Annuity Business ...
0130 ... . |Hedges against increases in a particular Equity Index that impact our Individual Fixed Index Annuity Business
0131 ... . |Hedges against declines in a particular Equity Index that impact our Individual Fixed Index Annuity Business ....
0310 Hedges against increases in a particular US Treasury Note Rate that impact our Group Variable Annuity Business
0311 ... . |Hedges against declines in a particular US Treasury Note Rate that impact our Group Variable Annuity Business ...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

BARCLAYS BANK PLC

G5GSEF7VJPSI70UKS573 . ...

11,708,486 |....

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 826,683,947 (686,708,928) 826,683,947 839, 142,408 (683,045,057) 839, 142,408 236,363,586 236,363,586

BNP PARIBAS ........... . ROMUWSFPUBMPROBKSP83 . Y. . (30,000) 1,242,519 (3,269)

CDN IMP BNK OF COMRC .. 2lGI19DL770X0HC3ZET8 . Y. . 330,000

CITIBANK NA .......... . E570DZWZ7FF32TWEFATE . Y. . 3,268,000

DEUTSCHE BANK AG ... TLTWFZY1CNSX8D621K86 . Y. ..5,998,000

GOLDMAN SACHS INTERN W22LROWP2 [HZNBB6KS528 . Y. 38,820,000

MGN STNLY&CO INT PLC 4PQUHN3JPFGFNF3BB653 . |... Y .... 15,196,000 |.... .... 654,216 |... ....(130,631))... 654,216 ... (130,631))...
0299999999. Total NAIC 1 Designation 75,290,486 2,123,015 (133,900) 1,269,250 2,123,015 (133,900)

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

75,290,486

828,806,962

(686,842,828)

827,953,197

841,265,422

(683,178,956)

840,411,658

236,480,539

236,412,814

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

828,806,962

(686,842,828)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 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 CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP PARIBAS ...t e e e e ettt e e e e e e e e e e e e e e e e e eee ROMUWSFPUBMPROBKSP8 .. [ Cash. ....ceeveeeeeeeeennieeeeeceeie e e eeene e eeeenies | e USD CASH ettt e e e e e e e e e e e e e e e n e e e e e e nnna e e e eennnnnn [erneeeeenn e e e e 30,000 [eneeeeenneeeeeeenns 30,000 [-eeeeeeeneeeeeeeenieeee 30,000 [ s
MULT EXCHANGES BoAML .... Corporate... . |05723K-AE-0 ........ BAKER HUGHES LLC/CO-OBL INT'L BOND 3.337% . 21,910,209 |... .. 24,000,000 |... ...12/15/2027 ...|.
MULT EXCHANGES BoAML . Treasury. 91282C-FV-8 US GOVERNMENT TREASURY NOTE 4.125% ... 124,066, 145 . 127,000,000 .11/15/2032

0199999999 - Total 146,006, 354 151,030,000 24,268,677 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP 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. 912828-4V-9 US GOVERNMENT TREASURY NOTE 2.875% .5,294,954 ... 08/15/2028 .. .
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | Treasury. 912828-5J-5 US GOVERNMENT TREASURY NOTE .. 1073172025 ..
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |912828-29-4 ... US GOVERNMENT TREASURY NOTE ... 02/15/2030 ....|.
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI7OUKS573 .. | Treasury. .. |91282C-CB-5 ... US GOVERNMENT TREASURY NOTE ... 05/15/2031 ....[.
BARCLAYS BANK PLC ... . G5GSEF7VJP5170UK5573 .. | Treasury. . |91282C-6L-9 ... US GOVERNMENT TREASURY NOTE ... 02/15/2026 ....|.
CDN IMP BNK OF COMRC .. 21GI19DL770X0HC3ZE78 .. | Cash... USD CASH ...
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Cash... USD CASH ... .
DEUTSCHE BANK AG TLTWFZY1CNSX8D621K86 . | Cash... USD CASH ... .5,908,000 |...
GOLDMAN SACHS INTERN .. W22LROWP2|HZNBBBK528 .. | Cash... USD CASH ... . 38,820,000 |... . .
MGN STNLY&CO INT PLC ..iiieuuiniiiiiuuiisiisiiiiii e s e siiiis e s s ceenaisesseannnssesseeannnnees 4PQUHN3JPFGFNF3BB653 .. [ Cash L0 P AT 15,196,000 [...oovvvvnnniiiiinnnns 15,196,000 [......ceeen.. D ST RO
0299999999 - Total 75,320,486 76,107,000 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 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, 2023 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 .........ccco...... Charlotte, North Carolina ... [ Joroeeeeees oo e, 3,204,621 |............. (449,775)|............ 2,288,467 |..
Federal Home Loan Bank of
Indianapolis .....cccccevererceennee. Indianapolis, Indiana ....... |........ 5.100 |....coooeneeee 167,165 [ oo 14,229,561 |............ 9,346,416 |............ 5,127,843 |.
Road Town, British Virign
First Bank .....ccccocoveveveviriinnnne 1S1ands ...oovevveveveeecceeeerees oo SD e oo e o 500,000 |............... 500,000 |......c........ 500,000 |..
Intrafi .o Arlington, Virginia .......... | oo [.5.250 |ocvvnnnn. 527,961 ..o e 45,604,092 |.......... 45,797,374 |.......... 45,125,763 |..
JP Morgan Chase ...................... New York, New York ............. ... [...5.050 |............ 3,677,348 137,476,983 |....... 345,400,474 |........ 132,302,804 |..
JP Morgan Chase .. .. New York, New York ..... 98,727,471 |......... 98,727,471 |......... 98,727,471 |..
State Street ... . Boston, Massachusetts ....... | oo o e e (4,931, 701) 917,905 . 1,760,833 |..

.. Kansas City, Missouri
. Minneapolis, Minnesota
.. San Francisco, California
. Wilmington, Delaware
Xeros Business Services Quincy, Massachusetts

UMB Bank
US Bank
Wells Fargo
Wilmington Trust

0199998. Deposits in ... 2 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 34,299 147,040 147,363 147,666
0199999. Totals - Open Depositories XXX [ XXX 4,548,175 259,087,232 464,786,857 250,621,632
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 4,548,175 259,087,232 464,786,857 250,621,632
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX 4,548,175 259,087,232 464,786,857 250,621,632

E13




I4E

STATEMENT AS OF SEPTEMBER 30, 2023 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 ... 08/03/2023 ...ceevven |eeeenneeeeeeenneeeeeeennn.5.285 | 10/03/2023 .... 24,992,601 |.. ... 198,129
TREASURY BILL . 08/04/2023 . .... 10/10/2023 ..24,966,922 |.. . 200,256
TREASURY BILL ... 08/04/2023 ...ceevven |eennneeeeeeneneeeeeennn5.250 | 10/17/2028 .......... 24,941,195 |.. .... 200,049
...................... L TS P PP [FPTTTPpOn) RO 0o /4 0L, SN e 1072472023 L .. 24,915,711 reeeeeeeee... . 199,274
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 99,816,429 797,708
0109999999. Total - U.S. Government Bonds 99,816,429 797,708
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 99,816,429 797,708
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 99,816,429 797,708
09248U-71-8 ....... BLACKROCK FED FUND 09/26/2023 ...oevevnn feeeenneeeeeeeniieeeeeenen 8980 | i [ 9,756,315 |..
857492-86-2 ....... STATE STREET INSTL INVT . 09/26/2023 . 268,810,766 |..
85749T-57-4 ....... STATE ST INST TR PL MM CABR [ PP 09/27/2028 .......... ... 208,000,000 |..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 576,567,081
CREDIT SUISSE SECURITIES USA 09/22/2023 10/30/2023 ... ... 125,000,000 |..
PRIVATE DEBT INVESTORS FEEDER 09/29/2023 . ... 11/15/2023 150,000,000 |..
INFRASTRUCTURE INDIA HOLD CO .. 06/28/2023 . .... 10/31/2023 ..94,500,000 |..
CASH COLLATERAL FEDFUNDS ... 09/28/2023 . .... 01/01/9999
APSEC REPO CASH COLLATERAL . 08/04/2023 . . 01/01/9999
J 09/28/2023 12/31/72049 ... .
T I 08/18/2023 0170179999 ...ovviiis [oeeeeee e 8,752,343 |..
[ T 09/29/2023 1170172023 oovvvies | 2,137,295 |..
393,013,566
8609999999 - Total Cash Equivalents 1,069, 397,076 3,563,429 2,322,613
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