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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS s [er e 33,715,375,268 |......cevvrvriiceirninis Joeeienenne 33,715,375,268 |.......... 31,589,712,325
2. Stocks:
2.1 Preferred StOCKS ..ottt [eesree e 836,649,211 [ o 836,649,211 [...cocoeeeenne 799,029,966
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiiccec s [orsree e 326,844,580 |....c.covvviiiieriiricceis [ 326,844,580 |............... 254,821,291
3. Mortgage loans on real estate:
B ISt HENS .o [ 3,092,758,590 |.....covvverrieeiriierierienee [ 3,092,758,590 |............ 2,603,582,731
3.2 Other than first IeNS.........c.coiiiiiiiee s [oe e 196,726,408 |......oooveereeieceennees oo 196,726,408 |................ 270,564,592
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 36,542,494 | e 36,542,494 |..ooooeieieee
4.2 Properties held for the production of income (less
s ENCUMDIANCES) .vovvvieiiieicieieieieieiens [ 316,198,273 [ [ 316,198,278 [.c.ccvcvnenee 319,805,796
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .orreeennt 429,590,512 ), cash equivalents
[CJ— 3,332,707,033 ) and short-term
investments (§  ........... 4,041,221,311 ) i

Contract loans (including $ ..o,
Derivatives

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

Receivables for SECUNtIes .............ccooiiiiiiiiiiiiiice
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 49,353,814,782 |.......c......... 17,589,272 |.......... 49,336,225,510 |.......... 43,882,623,326
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers

{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccceurvriimiueiereenineeieieeeeseeeeienenas frernienenns 1,002,705,977 |.ocvviecirieinas 544,603 |............ 1,002,161,374 |....cccvvenve 828,809,483

15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c.ccccciviiiiiiiiiins foviiiiiiiiiiin i [

15.2 Deferred premiums, agents' balances and installments booked but

deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [

16. Reinsurance:
16.1 Amounts recoverable from reinSUrers ............cooceveereeieeieeieeeeeeee
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....

16.3 Other amounts receivable under reinsurance contracts ..

17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiiiiiin i i [

18.2 Net deferred tax asset

19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOfWAre ............ccocoveueueeereririeies foeveeeinirnineenenns 19,813 [ 19,813 | o
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 4,572,962 |....coovvunnn. 4,572,962 |....cooeeierieeinis e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 9,402,513 |overiie. 6,352,188 |...ccccviine 3,050,325 |.....coc.c.. 347,336,577
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ...... [ i [ [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 439,977,822 |..ovveiene. 61,675,987 |.......ccconve 378,301,835 |....cocvevee 363,072,805
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 51,342,132,947 |...coveenee. 92,738,338 |.......... 51,249,394,609 |.......... 45,903,192,677
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 19,214,361,430 [..o.ooovviieicnccrccnis v 19,214,361,430 |......... 18,796,915,045
28. Total (Lines 26 and 27) 70,556,494, 377 92,738,338 70,463,756,039 64,700,107,722
DETAILS OF WRITE-INS
1101, Mortgage eSCrol fUNAS ......occcciriiiiiicieiiic e [erreneeenienenas 32,616,728 |...oooiieeeeiieieienes o 32,616,728 |....ccccene. 30,371,447
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. oo i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 32,616,728 32,616,728 30,371,447
2501. Admitted disallowed IMR ..o [ 230,593,587 |...ceevrieirieirerenens e 230,593,587 |...coovvrennne 240,473,899
2502. Other amounts receivable under reinsurance contracts ........cccccoooveieeisfovieiviennnne 127,254,832 | ..o o 127,254,832 |..ocoveen 99,981,880
2503. Miscellaneous receivables and other assets ... e 60,478,721 |..covvrne 51,176,723 |....covvvrene 9,301,998 11,429,373

2598. Summary of remaining write-ins for Line 25 from overflow page ...21,650,682 |... ... 10,499,264 |... ..11,151,418 |... ... 11,187,653
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 439,977,822 61,675,987 378,301,835 363,072,805




STATEMENT AS OF JUNE 30, 2026 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 $ .......... 36,748,242,289
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums .........ccccooeiinis e [
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance 88,917,924 |....cocceeeee 64,482,820
24.08 Derivatives ..........ccccceueuene ...b44 322 267 |...
24.09 Payable for securities ...... 852,927,512 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 805,595,848 863,139,794
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 47,221,287,533 42 064,712,590
27. From Separate Accounts Statement 19,214,360,080 |.......... 18,796,913,698
28. Total liabilities (Lines 26 and 27) 66,435,647,613 60,861,626,288
29. Common capital stock 6,437,000 |...ccccoveeeenee 6,437,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,350 in Separate Accounts Statement) .............. 4,021,671,426 3,832,044,434
38. Totals of Lines 29, 30 and 37 4,028, 108,426 3,838,481,434
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 70,463,756,039 64,700,107,722
DETAILS OF WRITE-INS
2501. Term repo lending payable 570,020,161 |................ 702,290,880
2502. Reinsurance deposit liability ... ...127,254,832 |... .99,981,880
2503. Reinsurance experience account liability 60,740,940 15,897,213
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 47,579,915 | 44,969,821
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 805,595,848 863,139,794
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 230,593,587 240,473,899




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 4,864,312, 171 |........... 4,151,592,156 |.......... 11,260,383,861
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 17,762,065 |...ococveeenne 14,239,682 |...cccovnenee 26,102,630
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,411,205,018 |.. ..1,080,661,314 |.. ..2,443,830,321
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccccoiiieveueueeeeeeeeeiieieteteieesseee et oo eeeeeeeeeeenens (143,298)].. ... (2,078,395) ... 2,766,007
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... IS 105,972,528 |................. 51,419,071 |....cc.c...... 307,023,039
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (565,798,980)|............. (522,381,421)|.......... (1,087,768,820)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 148,438,957 |....ccceeeve 148,316,962 |............... 301,889,389
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 1,940,809 |- [
8.3 Aggregate write-ins for miscellaneous income .. 148,665, 186 (1,220,157) 27,476,136
9. Totals (LiNes 110 8.3) .o 6,132,354,456 4,920,549,212 13,281,702,563
10, DEAN DENEFIS ...ttt 78,952,801 85,874,059 |......c......... 211,956,977
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONtracts .............cccceeiiiiiiiininienene feeri [ [
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..2,060,811,753 |.. ..1,424,689,759 |.. ..2,901,297,034
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 64,320,219 | 10,984,728 |...cccovenee 98,755,412
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 19,958,766 |......ccoenve 27,088,378 |....cocoevee 45,852,717
19. Increase in aggregate reserves for life and accident and health contracts 3,122,078,475 2,897,335,189 7,916,909,054
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 5,623,475,452 |............ 4,701,244 ,579 |.......... 11,730,129,900
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiiecte ettt ettt s bbbt esens bbbt s ns b b s s [ececeseennacaas 345,294,212 |............... 145,678,254 |................ 531,611,023
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 8,241,160 |.. e 1,961,559
23. General insurance expenses and fraternal expenses ................. | S 226,280,317 |...............200, 754,623 |................ 396,314,750
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 18,806,686 |................... 8,382,125 [ 18,362,716
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e ettt
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (289,462,745)|.............. (350,841,142)[................. 77,907,913
27. Aggregate write-ins for deductions .... (108,115,421) (76,486,315) (33,013,975)
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 5,824,519,661 4,628,790,608 12,723,273,886
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 307,834,795 |.....coeeuuee 291,758,604 |.......cc.c... 558,428,677
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 307,834,795 | 291,758,604 |............... 558,428,677
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 120,297,965 108,985,855 253,658,875
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 187,536,830 [...cccveeenene 182,772,749 |............... 304,769,802
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (2,413,982) (excluding taxes of $  ....ccoovcuvinene 2,413,982
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (21,773,881) (7,205,246) (9,643,390)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 165,762,949 175,567,503 295,126,412
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,838,481,434 2,865,985,632 2,865,985,632
37 NEtINCOME (LINE 35) ...ttt es e e s e e eseseseneneneensesee e eeneennnens 165,762,949 |................ 175,567,503 |.....cccenve 295,126,412
38. Change in net unrealized capital gains (losses) less capital gains tax of $ . 277,311 ..102,183,701 |.. ..(41,648,764)]|.. (146,052,636)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveievevereeeeceeeeeie e e 2,142,159 |.. ... 10,982,760 |.. ... 12,130,190
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...51,187,209 |.. ...49,049,944 |. .. 148,138,743
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(41,071,439)|.. 9,761,974 |. ... (6,910,477)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 19,048,523 49,931,733 172,223,349
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 189,626,992 558,127,410 972,495,802
55. Capital and surplus, as of statement date (Lines 36 + 54) 4,028,108,426 3,424 113,042 3,838,481,434
DETAILS OF WRITE-INS
08.301. Reinsurance exXperience FefUNG ...........ocooiiiiiiieieececeec et 170,436,212 |................. 46,098,853 |............... 152,490,541
08.302. Investment expense on reinsurance deposit asset .........cccoooiieiiiiieieieccccceee e (102,501,209)|................ (64,812,914)|.............. (161,358,917)
08.303. Funds received on recapture of coinsurance agreement with Delaware Life and Annuity Company .|............... 62,915,238 |..oeeeececcceeeeeees o
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ..............cccceueveueeiereieeeieeiciceeeee e 17,814,945 |................ 17,493,904 |......ccccoeee 36,344,512
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 148,665, 186 (1,220,157) 27,476,136
2701. Hedging program agreement .... (120,943,643)]|.. ..(39,455,578)|.. (130,597,928)
2702. Deferred reinsurance gain ...........ccccccceeueeee 42,959,492 [ ..148,197,297
2703. Amortization of deferred reinsurance gain .......ccccoeevevennnnne. (24,960,949) ... e
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (5,170,321) | cecveee (37,030,737) [ccececeeenne (50,613,344)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (108,115,421) (76,486,315) (33,013,975)
5301. Reinsurance adjustment .........cocooooiiiiiiiiieiiiee ettt e 15,905,613 [ (1,268,478)...cecne. 145,660,337
5302. Investment income on funds withheld - unrealized ..3,142,910 |. ..51,200,211 |. ... 26,563,012
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 19,048,523 49,931,733 172,223,349




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 5,222,370,122 |........... 4,321,012,422 |......... 11,847,677,116
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,259,895,543 |............ 1,030,140,547 |............ 2,256,406, 104
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 184,755,528 167,800,809 356,641,181
4. TOtal (LINES 110 B) ..ottt 6,667,021, 193 5,618,953,778 14,460,724,401
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 3,106,777,909 |............ 2,401,428,614 |............ 5,047,789 ,465
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (300,329,912)|.............. (358,315,157 ..o 71,624,106
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccccoveveveveveccceeeceienens [oeeeeeeeneens 290,263,172 |.covrenenne 456,529,665 |............ 1,022,029,923
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ .............. (2,413,982) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 123,047,636 51,772,158 193,221,944
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 3,219,758,805 2,551,415,280 6,334,665,438
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,447,262 ,388 2,967,538 ,498 8,126,058,963
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 3,120,312,99% 1,829,789,192 4,559,086,387
12.2 Stocks .............. 9,390,445 ... 37,032,784 |.. 170,023,906
12.3 Mortgage loans ... 204,624,479 ...81,196,253 |.. 341,444,733
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiciiei ittt nienne[eesesineesnens 221,154,696 |.............. 284,484,962 |................ 681,347,263
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 296,364,182 56,855,768 2,474,233
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 3,851,846,796 |............ 2,289,358,959 |.......... 5,754 ,376,522
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 5,199,391,180 |........... 5,196,614,260 |.......... 14,002,531, 176
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 129,171,283 | 118,135,322 |..occvvieenne. 193,481,475
13.3 MOMGAGE IONS ...ttt [oneeeennnanaeaas 633,869,839 |............... 452,648,961 |............ 1,016,462,137
13.4 REAI ESLALE ...t nens [oeeee et 37,653,477 |.oecvricinee 42,809,475 |...ooovvne 152,223,649
13.5 Other iNVESIEA @SSELS ......uvuiuieiiieiiicirei ettt [eeessinessnaas 360,502,999 |................ 110,001,423 |................ 428,275,136
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 99,285,003 30,582,900 549,742,925
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 6,459,873,731 5,950,792, 341 16,342,716 ,498
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (19,024,379) 4,500,327 (9,637,238)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (2,589,002,556) (3,665,933,709) (10,578,702,738)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveveueuecieieiieieieseeeeceeeeee e seeesnenens |oereseseeneeees 174,500,000 [....coeeeeeeeeeeeeieirreeccees e 400,000,000
16.3 BOITOWE TUNDS ...ttt s e es e e e s e s e s e s s e e s eseses s s snsesesesasnsnsnans [sesssrssisieassssnsesisieassrnnns [oesecasusssssnnscesasssessninies [eoessenennnees (50,000,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 1,476,686,177 |............ 1,222,669,445 |........... 3,219,811,472
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 14,021,811 (96,142,387) (31,059,963)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 1,665,207,988 1,126,527,058 3,538,751,509
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |............ 2,523,467,820 |............... 428,131,847 |........... 1,086,107,734
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 5,280,051,037 |........... 4,193,943,308 |............ 4,193,943,303
19.2 End of period (Line 18 plus Line 19.1) 7,803,518,856 4,622,075, 150 5,280,051,037
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Modified coinsurance reserve adjustment - net (including premium, miscellaneous income,
ANA DENETITS) oo [ 565,704,571 |................ 522,307,069 |............ 1,087,619,005
20.0002. Exchanges and transfers of invested asset . ..391,581,103 |.. ... 78,464,868 |. ...339,671,846
20.0003. Capitalized INErest ... oo 3,343,343 |. 15,040,017 |.. .... 27,533,861
20.0004. Receipt of invested assets in settlement of reinsurance recapture ........cccocoovivviiiciiiceies foeviceiienns 67,204,856 |...coeoeeieeieeeeeee e e
20.0005. Transfer of invested assets from Non-Insulated Separate Account .........cccoovvvviieieieiinnns fooeeieiiiccceceens v 369,498,399 |............... 369,498,399
20.0006. Transfers resulting from revisions to SSAP No. 26 ..635,610,112 |.. ...633,419,628
20.0007. Assets received on dissolution of SUDSTAIANY ...occcooioiiiiiieciii s [ foerisieieeeeeae 3,783,924 |...coeee. 3,783,924




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ...t e 8,392,944 [ ....coovvinne 9,530,060 |................ 16,822,682
GIOUP T .. e (1,540,641)|................. (3,042,801) ..o 503,109
INIVIAUAI @NNUITIES ... e s 4,645,112,433 |........... 4,188,389,259 |.......... 10,589,636,261
GIOUD GNNUILIES ...vveeevveeeteteeceee s te et tessesseseeseste et et esessesssssstesesesessesesssssssesesesesssnsesssssesesesesssnsssssssesesensensnnaes 313,502,290 |......cc....... 168,578,177 |............ 1,132,691,395
ACCIAENE & NEAIN ...t e [
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 4,965,467,026 |............ 4,363,454,695 |........... 11,739,653,447
DEPOSIt-LYPE CONFACES .....vvveiiiiiiieieie ettt s s s e e s snsens [eeeenenenas 1,760,850,000 |............ 1,540,008,624 |............ 3,934,486,270
Total (Lines 8 and 9) 6,726,317,026 5,903,463,319 15,674,139, 717
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Note 1

STATEMENT AS OF JUNE 30, 2026 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") 2026 Life, Accident & Health Quarterly
Statement Instructions. Therefore, these financial statements should be read in conjunction with the footnote
disclosures contained in the Company's 2025 Annual Statement.

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

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

SSAP  F/S F/S
# Page Line 2026 2025

NET INCOME (LOSS)
(1) Company state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $165,762,949  $295,126,412

(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 $165,762,949  $295,126,412

SURPLUS

(5) Company state basis (Page 3, Line 38, Columns 1 &2) XXX XXX XXX  $4,028,108,426 $3,838,481,434

(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 $4,028,108,426 $3,838,481,434

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

Going Concern

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

7.1



Note 2

Note 3

Note 4

Note 5

STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors
No significant change other than the item discussed below.

In February 2026, the Company and its affiliate, Clear Spring Life and Annuity Company (“CSLAC”), received grand
jury subpoenas in connection with an investigation being conducted by the U.S. Attorney's Office for the Southern
District of New York; the U.S. Securities and Exchange Commission is conducting a parallel investigation
(collectively, the “Investigation”). The Company is cooperating with the Investigation. The Company understands
that the Investigation is focused on whether certain private credit investments introduced to the Company and
CSLAC by an affiliate should have been treated as affiliated or related-party transactions. Subsequent to receiving
the subpoenas, the Company initiated an internal investigation to review its affiliated and related-party disclosures.
Through the internal investigation, errors were identified relating to the identification and presentation of certain
related-party investments as presented in the Company's 2025 Annual Statement. Specifically, certain private credit
investments were identified as being predominantly contingent on the performance of related parties. The restated
amounts in Note 10 reflect additional related-party investments and align to the Company's 2025 Audited Financial
Report, which differs from amounts included in the Company's 2025 Annual Statement. General Interrogatory 13.2
has also been restated to reflect additional related-party investments and align to the Company's 2025 Audited
Financial Report, which differs from amounts included in the Company's 2025 Annual Statement.

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. Asset-Backed Securities

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

(2-3) None

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 78,890,543
2. 12 Months or Longer $ 120,693,773

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $5,334,347,176
2. 12 Months or Longer $1,245,451,300

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

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

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

7.2



STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)
)

(3-7)

None

The Company has pledged $2,330,515,355 and $1,725,858,693 of its assets as collateral, which are
classified as “Securities pledged to creditors,” as of June 30, 2026 and December 31, 2025,
respectively.

None

Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) The Company opportunistically uses repurchase transactions in conjunction with its liquidity

)

@)

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

REPURCHASE TRANSACTION - CASH TAKER - OVERVIEW OF SECURED BORROWING
TRANSACTIONS

Type of Repurchase Trades Used

FIRST SECOND
QUARTER QUARTER

a. Bilateral (YES/NO) YES YES

b. Tri-Party (YES/NO) NO NO

Original (Flow) & Residual Maturity

FIRST SECOND
QUARTER QUARTER

a. Maximum Amount
1. Open - No Maturity $ 43,289,666 39,562,113
2. Overnight — —
3. 2 Days to 1 Week — —
4. > 1 Week to 1 Month — —
5. > 1 Month to 3 Months 581,630,952 770,789,046
6. > 3 Months to 1 Year 555,215,471 622,374,270
7. >1 Year — —

b. Ending Balance
1. Open - No Maturity $ 37,780,822 81,316,423
2. Overnight — —
3. 2 Days to 1 Week — —
4. >1 Week to 1 Month — 4,817,250
5. >1 Month to 3 Months 581,630,952 149,280,863
6. >3 Months to 1 Year 553,229,645 334,605,625
7. >1 Year — —

None
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

a. Maximum Amount

1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value

b. Ending Balance

1. BACV

2. Nonadmitted - Subset of BACV

3. Fair Value

FIRST SECOND
QUARTER QUARTER
XXX XXX
XXX XXX

$1,313,474,569 $1,577,720,506

XXX
XXX

XXX
XXX

$1,305,861,506 $ 603,777,432

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

ENDING BALANCE

Se "o a0 Ty

b

L © o 5 3

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

Preferred Stock - BACV
Preferred Stock - FV

Common Stock

Mortgage Loans - BACV
Mortgage Loans - FV
Real Estate - BACV

Real Estate - FV

Derivatives - BACV

Derivatives - FV

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

Total Assets - FV

ENDING BALANCE

Se "o a0 Ty

b

L © o 5 3

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

Preferred Stock - BACV
Preferred Stock - FV

Common Stock

Mortgage Loans - BACV
Mortgage Loans - FV
Real Estate - BACV

Real Estate - FV

Derivatives - BACV
. Derivatives - FV
Other Invested Assets - BACV
Other Invested Assets - FV
Total Assets - BACV

Total Assets - FV

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
$ — $ 66,563,764 $ 243,318,872 $ 275,525
— 71,500,000 255,701,000 325,000
— 259,862,000 — —
— 276,251,432 — —
$ — $ 326,425,764 $ 243,318,872 $ 275,525
$ — $ 347,751,432 $ 255,701,000 $ 325,000
5 6 7 8
NON-
NAIC 4 NAIC 5 NAIC 6 ADMITTED
$ — $ — $ — 3 —
$ — $ — $ — 3 —
$ — $ — $ — 3 —

p=at+ct+e+g+h+j+l+n g=b+d+f+g+i+tk+m+o
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

@)

(8)

9)

(10)

(1)

Collateral Received - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

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

— 3
1,313,474,569

$ —
1,305,861,506

1,577,720,506

603,777,432

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

ENDING BALANCE

2
NAIC 1

3
NAIC 2

4
NAIC 3

Cash $
ICO -FV

ABS - FV

Preferred Stock - FV

Common Stock

Mortgage Loans - FV

Real Estate - FV

Derivatives - FV

Other Invested Assets - FV

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

Se "0 a0 oo

ENDING BALANCE

— 3
71,500,000
276,251,432

— 3

255,701,000

— $ 347,751,432

$ 255,701,000 $

325,000

325,000

NAIC 4

NAIC 5

8
DOES NOT
QUALIFY AS
ADMITTED

Cash $
ICO-FV

ABS - FV

Preferred Stock - FV

Common Stock

Mortgage Loans - FV

Real Estate - FV

Derivatives - FV

i. Other Invested Assets - FV

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

Se "0 a0 oo

Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR
VALUE

a. Overnight and Continuous $ 89,026,000
b. 30 Days or Less 4,500,000
c. 31to 90 Days 156,000,000
d. >90 Days 354,251,432
None

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.
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

(2)  Type of Repurchase Trades Used

FIRST SECOND
QUARTER QUARTER
a. Bilateral (Yes/No) YES YES
b. Tri-Party (Yes/No) NO NO
(3)  Original (Flow) & Residual Maturity
a. Maximum Amount
FIRST SECOND
QUARTER QUARTER
. Open - No Maturity ~ $ — 3 —

1

2. Overnight — —
3. 2 Days to 1 Week — —
4. >1 Week to 1 Month — —
5. > 1 Month to 3 Months — —
6. >3 Months to 1 Year 2,085,515,355  2,330,515,355
7. >1 Year — —

b. Ending Balance

FIRST SECOND
QUARTER QUARTER

Open - No Maturity $ — $ —
Overnight — —
2 Days to 1 Week — —
> 1 Week to 1 Month — —
> 1 Month to 3 Months — —
> 3 Months to 1 Year 2,085,515,355 2,330,515,355
> 1 Year — —

No oo

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

(5)  Fair Value of Securities Acquired Under Repurchase - Secured Borrowing

FIRST SECOND
QUARTER QUARTER

$ 2,684,001,370 $ 2,997,751,370
2,684,001,370  2,997,751,370

a. Maximum Amount
b. Ending Balance

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

ENDING BALANCE

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
ICO - FV $2,997,751,370 $ — 3 — $ —
ABS - FV — — — —
Preferred Stock - FV — — — —
Common Stock — — — —

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

Total Assets - FV
(Sum of a through h)

S@ "0 a0 oo

$2,997,751,370 $ — 3 — 9 —
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

ENDING BALANCE

NAIC 4

NAIC 5

NAIC 6

8
DOES NOT
QUALIFY AS
ADMITTED

ICO-FV $
ABS - FV

Preferred Stock - FV

Common Stock

Mortgage Loans - FV

Real Estate - FV

Derivatives - FV

Other Invested Assets - FV

Total Assets - FV
(Sum of a through h) $

Se "0 a0 oo

@)

Collateral Provided - Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

a. Maximum Amount

1. Cash $

2. Securities (FV)
3. Securities (BACV)
4. Nonadmitted Subset (BACV)

b. Ending Balance

1. Cash $
2,684,001,370 2,997,751,370

2. Securities (FV)
3. Securities (BACV)
4. Nonadmitted Subset (BACV)

(8-10) None
H.-l.  None

J.-K. No significant change

7.7

— 3
2,684,001,370 2,997,751,370

XXX
XXX

XXX
XXX

XXX
XXX

XXX
XXX

$




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

L. Restricted Assets

(1)

Restricted Assets (Including Pledged)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

2

3

4 5

7

Total General
Account (G/A)

G/A

Supporting
S/A Activity

(@)

Total Separate
Account (S/A)
Restricted
Assets

S/A Assets
Supporting
G/A Activity

Total

(b) (1 plus 3)

Total From
Prior Year

Increase/
(Decrease)

(5 minus 6)

Subject to contractual
obligation for which
liability is not shown

Collateral held under
security lending
agreements

Subject to repurchase
agreements

570,020,161

570,020,161

702,290,880

(132,270,719),

Subject to reverse
repurchase agreements

2,330,515,355

2,330,515,355

1,725,858,693

604,656,662

Subject to dollar
repurchase agreements

Subject to dollar reverse
repurchase agreements

Placed under option
contracts

Letter stock or securities
restricted as to sale -
excluding FHLB capital
stock

FHLB capital stock

223,335,000

223,335,000

152,685,000

70,650,000

On deposit with states

4,143,545

4,143,545

4,143,265

280

On deposit with other
regulatory bodies

Pledged as collateral to
FHLB (including assets
backing funding
agreements)

6,645,762,621

6,645,762,621

4,282,765,050

2,362,997,571

Pledged as collateral not
captured in other
categories

700,150,417

700,150,417

744,565,592

(44,415,175)

Other restricted assets

32,616,728

32,616,728

30,371,447

2,245,281

Collateral assets
received and on balance

Assets held under
modco reinsurance

Assets held under funds
withheld reinsurance

Total restricted assets
(Sum of a through q)

$10,506,543,827

«

$10,506,543,827

$7,642,679,927

$2,863,863,900

(a) Subset of column 1
(b) Subset of column 3

Current Year

Percentage

10

11 12

14

Restricted Asset Category

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5 minus 8)

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets (c)

Restricted to
Total Admitted

Admitted Amount
Reported in
General

Assets (d)

Interrogatories

Difference
from Note
and Gl

Annual Gl Ref

a.

Subject to contractual
obligation for which
liability is not shown

— %) XXX

XXX

XXX

Collateral held under
security lending

— %

XXX

XXX

25.04+25.05

Subject to repurchase
agreements

570,020,161

0.808 %)

0.809 %) XXX

XXX

26

Subject to reverse
repurchase agreements

2,330,515,355

3.303 %)

3.307 %) XXX

XXX

26

Subject to dollar
repurchase agreements

- 0/0

XXX

XXX

26

Subject to dollar reverse
repurchase agreements

— %]

XXX

XXX

26

Placed under option
contracts

— %] XXX

XXX

26

Letter stock or securities
restricted as to sale -
excluding FHLB capital

— %] XXX

XXX

26

FHLB capital stock

223,335,000

0.317 %)

0.317 %) XXX

XXX

26

On deposit with states

4,143,545

0.006 %)

0.006 %) XXX

XXX

26

On deposit with other
regulatory bodies

— %

— %) XXX

XXX

26

Pledged as collateral to
FHLB (including assets
backing funding

6,645,762,621

9.419 %)

9.431 %) XXX

XXX

26

Pledged as collateral not
captureq in other

700,150,417

0.992 %)

0.994 %) XXX

XXX

26

Other restricted assets

32,616,728

0.046 %)

0.046 %) XXX

XXX

26

Collateral assets
received and on balance

— %)| XXX

XXX

XXX

Assets held under
modco reinsurance

— %] XXX

XXX

XXX

Assets held under funds
withheld reinsurance

— %) XXX

XXX

XXX

Total restricted assets
(Sum of a through q)

$ —

$10,506,543,827

14.891 %

14.910 % XXX

XXX

XXX

(c) Column 5 divided by Asset Page, Column 1,

line 28

(d) Column 9 divided by Asset Page, Column 3, line 28
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Note 6

Note 7

Note 8

STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

)

Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar
Characteristics, Such as Reinsurance (excluding modified coinsurance ("modco")/funds withheld
("FWH")) and Derivatives, Are Reported in the Aggregate):

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total Gross Admitted
Separate S/A Assets Total Current | (Admitted & | Restricted to
Total General G/A Account (S/ Supporting Increase/ Year Nonadmitted) Total
Description of | Account (G/ | Supporting S/ | A) Restricted | G/A Activity Total Total From (Decrease) Admitted Restricted to Admitted
Assets A) A Activity (a) Assets (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Collateral to
Societe
Generale $241,385,083 | $ —1$ —1$ — | 241,385,083 | $241,622,612|$  (237,529)| $241,385,083 0.342 %) 0.343 %)
Collateral to
CitiGroup Inc | 294,815,064 — — — | 294,815,064 | 307,139,649 | (12,324,585)] 294,815,064 0.418 %) 0.418 %)
Derivative
Collateral 160,509,723 — — — | 160,509,723 | 195,751,260 | (35,241,537)] 160,509,723 0.227 %) 0.228 %)
Repo
Collateral 3,440,547 — — — 3,440,547 52,071 3,388,476 3,440,547 0.005 %) 0.005 %)
Total (c) $700,150,417 | $ —\|$ —\|$ — | $700,150,417 | $744,565,592 | $ (44,415,175) $700,150,417 0.987 %) 0.989 %)
Amount of
total pledged
under
derivative
contract 160,509,723 — — — | 160,509,723 | 195,751,260 | (35,241,537)| 160,509,723 XXX XXX
Total
excluding
derivative
collateral $539,640,694 | $ —\|$ —\|$ — | $539,640,694 | $548,814,332 | $ (9,173,638)| $539,640,694 XXX XXX
(a) Subset of column 1
(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5L(1)m Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)m
Columns 9 through 11 respectively
3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as Reinsurance
(exclude Modco/FWH) and Derivatives, Are Reported in the Aggregate):
Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Gross Admitted
Total Separate (Admitted & | Restricted to
Account (S/A) S/A Assets Increase/ Total Current | Nonadmitted) Total
Description of Total General | G/A Supporting Restricted Supporting G/A Total Total From (Decrease) Year Admitted | Restricted to Admitted
Assets Account (G/A) | S/A Activity (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Mortgage escrow | $ 32,616,728 | $ —|$ —1% —|$ 32,616,728 |$ 30,371,447 | $ 2,245,281 |$ 32,616,728 0.046 % 0.046 %)
Total (c) $ 32,616,728 | $ —|$ —|$ —|$ 32,616,728 |$ 30,371,447 | $ 2,245281|$ 32,616,728 XXX XXX

(a) Subset of column 1

(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)n Columns 9 through 11

respectively

(4-5)

None

o =

e

None

None

w A O

None

No significant change

No significant change

No significant change

Joint Ventures, Partnerships, and Limited Liability Companies

No significant change

Investment Income

A.-C. No significant change

D. None

E.

Derivative Instruments

A

No significant change

(1-8) No significant change

(9-10) None

None
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Note 9

Note 10

STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Income Taxes

No significant change
None
No significant change
None

No significant change

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.-B.

No significant change other than the items disclosed below.

As discussed in Note 2, certain amounts in this note have been restated to align to the Company's 2025
Audited Financial Report and differ from the Company's 2025 Annual Statement. Such amounts have been
labeled as "Restated".

On December 4, 2025, the Delaware Department approved the Company's request to record a capital
contribution receivable from DLIC Sub-Holdings, LLC ("DLSH") in accordance with SSAP No. 72, Surplus and
Quasi-Reorganizations ("SSAP No. 72"). The Company recorded a capital contribution receivable of
$174,500,000 within Receivables from parent, subsidiaries, and affiliates as of December 31, 2025. The
contribution was subsequently received in cash on February 26, 2026.

On December 31, 2025, the Company accrued a $100,000,000 capital contribution to Clear Spring PC
Holdings, LLC ("CSPCH") as part of the Company's capital commitment to its indirect subsidiary, Clear Spring
Property and Casualty Company ("CSP&C"). The Company recorded the capital contribution within Payables
to parent, subsidiaries, and affiliates as of December 31, 2025. The contribution was subsequently paid in
cash on February 26, 2026.

The Company has a reciprocal demand loan agreement with its wholly-owned subsidiary, DL Investment
Holdings 2016-1, LLC ("DLIH 2016-1"). During the six months ended June 30, 2026, the Company made
draws relating to this agreement totaling $298,000,000 and made repayments of $266,000,000. As of
June 30, 2026, the Company had a payable to DLIH 2016-1 of $32,000,000 related to this agreement. During
the six months ended June 30, 2026, DLIH 2016-1 made draws relating to this agreement totaling
$242,000,000 and fully repaid the balance. As of June 30, 2026, the Company did not have a receivable
related to this agreement.

The Company has a reciprocal demand loan agreement with an CSLAC. During the six months ended
June 30, 2026, CSLAC made a draws relating to this agreement totaling $805,000,000 and fully repaid the
balance. As of June 30, 2026, the Company did not have a receivable related to this agreement.

The Company has a reciprocal demand loan agreement with CSP&C, an affiliate, and its subsidiaries, Clear
Spring Casualty Insurance Company, Clear Spring American Insurance Company, and Clear Spring National
Insurance Company. During the six months ended June 30, 2026, CSP&C made a draw relating to this
agreement totaling $4,000,000 and fully repaid the balance. As of June 30, 2026, the Company did not have
a receivable related to this agreement.

The Company has a reciprocal demand loan agreement with its affiliate, Group 1001 IP Solutions, LLC
("Group 1001 IP"). As of December 31, 2025, the Company had a receivable of $2,604,745 from Group 1001
IP. During the six months ended June 30, 2026, Group 1001 IP made a $7,395,255 draw relating to this
agreement and made repayments of $10,000,000. As of June 30, 2026, the Company did not have a
receivable related to this agreement.

The Company has a hedging program agreement with DLIH 2016-1. Under this agreement, the Company
pays DLIH 2016-1 a service fee that is settled in conjunction with a liability option impact ("LOI"). A summary
of the activity related to this agreement for the six months ended June 30, 2026 is as follows:

2026
January 1, beginning receivable (payable) $ (3,573,382)
Cash paid (received) in settlement of prior year receivable or payable 3,573,382
Income (expense) resulting from net impact of service fees and LOI 120,943,643
Cash paid in settlement of current year invoices 103,700,370
Cash received in settlement of current year invoices (241,357,643)
June 30, ending receivable (payable) $ (16,713,630)

On March 20, 2026, the Company purchased an office building occupied by the Company in Zionsville,
Indiana from Group 1001 Indiana Holdings, LLC ("Group 1001 Indiana Holdings"), an affiliate, via its wholly
owned subsidiary, 10555 Group 1001 Way, LLC ("G1001 Way LLC"), at fair market value. The fair market
value of the office space, as determined by an appraisal prior to the sale, was $36,670,000. The Company
paid cash of $36,144,218, which was equal to the fair market value of the real estate less applicable credits.
The office space purchased by the Company is carried as a real estate asset within Line 4.1 in the
Company's Statement of Assets as of June 30, 2026.
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY
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At June 30, 2026 and December 31, 2025, the Company held direct investments in affiliates and other related
parties, excluding investments in subsidiaries, as follows:

Carrying Value
December 31, 2025

June 30, 2026 (Restated)
Short-Term Investments $ 628,954,086 $ 476,454,086
Bonds 84,604,991 $ 83,716,527
Preferred Stocks 241,052,520 246,200,970
Mortgage Loans 7,669,414 7,669,414
Other Invested Assets (a) 64,179,338 57,073,087
Total $ 1,026,460,349 $ 871,114,084

(a) The totals for other invested assets includes a $16,741,179 non-admitted investment in 2026 and 2025.

As of December 31, 2025, the Company held a short-term investment of $115,000,000 relating to amounts
borrowed by Clear Spring Health Insurance Company ("CSHIC"), an affiliate, in the form of a demand
promissory note. During the six months ended June 30, 2026, CSHIC borrowed an additional $212,500,000
from the Company and made repayments of $225,000,000. As of June 30, 2026, the Company held a short-
term investment of $102,500,000, which reflects the outstanding balance of the demand promissory note.

In the normal course of business, the Company participates in purchases and sales of securities with affiliated
entities. Book and fair value differences for sales with affiliates are recognized within investment gains and
losses. The fair value of the assets included in purchase or sales transactions with affiliates is determined in
accordance with the Company's and the affiliate's established asset pricing methodologies.

During the six months ended June 30, 2026, the Company had the following purchase transactions with
affiliated entities:

Accrued

Affiliate Date Security Type Fair Value Cost Interest Cash Paid
CSLAC January 2026  Bonds $ 303,762,450 $ 303,762,450 $ 67,927,121 $ 371,689,571
CSLAC January 2026  Common stocks 118 118 — 118
CSLAC January 2026  Preferred stock 972 972 — 972
CSLAC January 2026  Other invested assets 453,746 453,746 649 454,395
CSLAC February 2026 Bonds 124,303,684 124,303,684 39,225,779 163,529,463
CSLAC February 2026  Other invested assets 366,066 366,066 — 366,066
CSLAC March 2026 Cash equivalents 164,926,963 164,926,963 — 164,926,963
Gainbridge
Life Insurance
Company
("GLic") March 2026 Cash equivalents 19,997,839 19,997,839 — 19,997,839
CSLAC April 2026 Cash equivalents 165,632,143 165,632,143 — 165,632,143
CSLAC May 2026 Cash equivalents 49,994,681 49,994,681 — 49,994,681

During the six months ended June 30, 2026, the Company had the following sales transactions with affiliated
entities:

Accrued Gain (Loss) Cash
Affiliate Date Security Type Fair Value Book Value Interest on Sale Received
CSLAC February 2026 Cash equivalents  $49,944,201 $49,944,201 $ — % — $49,944,201
GLIC March 2026 Bonds 785,888 785,888 — — 785,888
CSP&C March 2026 Bonds 17,000,000 17,000,000 117,001 — 17,117,001
Other invested
CSP&C March 2026 assets 3,000,000 3,000,000 — — 3,000,000
Short term
CSP&C March 2026 investments 5,000,000 5,000,000 40,278 — 5,040,278
CSP&C April 2026 Bonds 2,340 2,340 — — 2,340
CSP&C April 2026 Mortgage loans 14,469,329 14,125,000 84,605 259,724 14,469,329
Short term
CSLAC May 2026 investments 103,610,059 99,750,000 3,860,059 — 103,610,059
CSLAC May 2026 Bonds 170,017,000 168,000,000 3,381,277 (1,364,277) 170,017,000
CSLAC June 2026 Bonds 4,992 4,992 — — 4,992
CSP&C June 2026 Mortgage loans 4,015,098 4,000,000 15,098 — 4,015,098
GLIC June 2026 Bonds 1,282,837 1,282,837 — — 1,282,837
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The Company has private credit investments with certain counterparties in which the investment return is
predominantly contingent on the performance of affiliates. As of June 30, 2026 and December 31, 2025, the
carrying value of these investments was as follows:

Carrying Value
December 31, 2025

June 30, 2026 (Restated)
Short-Term Investments $ 3,393,811,269 $ 3,242,904,607
Bonds 13,090,915,234 12,619,338,036
Other Invested Assets 337,500,000 509,702,487
Total $ 16,822,226,503 $ 16,371,945,130

Additionally, the Company holds investments made to certain counterparties in which the proceeds from such
investments were used to purchase separate account funding agreements ("SAFAs"). Repayment of these
investments is based on assets supporting the SAFAs, which are predominantly contingent on the
performance of affiliates. As of June 30, 2026 and December 31, 2025, the carrying value of these
investments was $308,269,000 and $308,269,000 (restated), respectively.

Additionally, the Company holds investments in trust notes in which the proceeds from such investments were
used to purchase general account funding agreements and a pool of private-credit assets, which are
predominantly contingent on the performance of affiliates. As of June 30, 2026 and December 31, 2025, the
carrying value of these investments was $512,787,235 and $326,225,000 (restated), respectively.

The Company has an amended and restated investment management agreement with Guggenheim Partners
Investment Management, LLC ("GPIM"), whereby GPIM provides investment management services for
certain of the Company's investments. GPIM managed $2,524,679,990 and $2,566,569,758 of total
investments for the Company as of June 30, 2026 and December 31, 2025, respectively. Additionally, GPIM
managed $3,371,491 and $4,104,528 of the Company's related party investments as of June 30, 2026 and
December 31, 2025, respectively.

There have been no significant changes in the Company's investments in subsidiaries as of June 30, 2026.

. No significant change

No significant change, other than the items disclosed below.

Effective January 1, 2026, the Services Agreement with Insurance Management Services, LLC was
terminated.

. No significant change

. None

. No significant change

None

No significant change

None
FHLB Agreements

(1)  The Company is a member of the Federal Home Loan Bank of Indianapolis (the "FHLB"). Through its
membership, the Company utilizes funding agreements issued to the FHLB consistent with its other
investment spread operations and considers these funds policyholder liabilities. From time to time, the
Company also uses FHLB funds for operations; any funds obtained from the FHLB for use in the
Company's general operations are accounted for as borrowed money. The Company has determined
its estimated maximum borrowing capacity with the FHLB as $5,328,005,314 as of June 30, 2026.
The Company calculated this amount in accordance with its current collateral pledged to the FHLB.
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(2) FHLB Capital Stock

a.

b.

Aggregate Totals
1 2 3
Total General Separate
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 218,335,000 218,335,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 223,335,000 $ 223,335,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $5,328,005,314 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 145,210,000 145,210,000 —
(d) Excess Stock 2,475,000 2,475,000 —
(e) Aggregate Total (a+b+c+d) $ 152,685,000 $ 152,685,000 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $3,432,767,852 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)

Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 months to
Membership Total for Less Than 6 | Less Than 1 1to Less
stock (2+3+4+5+6) | Redemption Months Year Than 3 Years | 3to 5 Years
1. Class A $ —1$ —$ —$ —1|$ —|$ —
2. Class B 5,000,000 5,000,000 — — — —

11B(2)b1 Current Year Total (Column1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column1) should equal 11B(2)a1(e) Total (Column 1)

(3)  Collateral Pledged to FHLB

a.

Amount Pledged as of Reporting Date

1 2 3

Fair Value Carrying Value Borrowing

Aggregate Total

1. Current Year Total General and Separate

Accounts Total Collateral Pledged (Lines 2+3) $ 6,516,824,589 $ 6,645,762,621 $ 4,963,000,000

2. Current Year General Account Total Collateral

Pledged 6,516,824,589  6,645,762,621 4,963,000,000

3. Current Year Separate Accounts Total Collateral
Pledged — —

4. Prior Year-end Total General and Separate

Accounts Total Collateral Pledged 4,231,482,702  4,282,765,050 3,338,000,000

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

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

(
(
(
(

Columns 1, 2 and 3 respectively

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) $6,537,642,112 $6,652,311,792 $ 4,963,000,000
2. Current Year General Account Maximum

Collateral Pledged 6,537,642,112 6,652,311,792 4,963,000,000
3. Current Year Separate Accounts Maximum

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

Accounts Maximum Collateral Pledged 5,574,976,857 5,624,393,601 3,393,000,000
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(4)  Borrowing from FHLB

a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
Total General Separate Reserves
2+3 Account Accounts Established
1. Current Year
(a) Debt $ — % — $ — XXX
(b) Funding Agreements 4,963,000,000 4,963,000,000 — 4,716,284,085
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 4,963,000,000 $4,963,000,000 $ — $ 4,716,284,085
2. Prior Year-end
(a) Debt $ — % — $ — XXX
(b) Funding Agreements 3,338,000,000 3,338,000,000 — 3,189,198,566
(c) Other — — — XXX
(d) Aggregate Total
(a+b+c) $ 3,338,000,000 $3,338,000,000 $ — $ 3,189,198,566

b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total
2+3 General Account Separate Accounts
1. Debt $ — 3 — 3 —
2. Funding Agreements 4,963,000,000 4,963,000,000 —
3. Other — — —

4. Aggregate Total (Lines 1+2+3) $ 4,963,000,000 $ 4,963,000,000 $ —
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the Company have prepayment
obligations under the following

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

C. No significant change

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

A-D. None

E. No significant change

F.-G. None

H. No significant change

l. None

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A. No significant change
B. None
C. No significant change
D.-H. None

I.-K.  No significant change

L.-M. None
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Note 14

Note 15

Note 16

Note 17

Note 18

Note 19

Note 20

STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Liabilities, Contingencies and Assessments
A.-B. No significant change

C.-D. None

E. No significant change

F. None

Leases

A. No significant change other than the following:
As disclosed within Note 10, effective March 20, 2026, the Company purchased, via G1001 Way LLC, the
Zionsville, Indiana office space that was previously leased to the Company by Group 1001 Indiana Holdings.
As a result of this transaction, the lease agreement between Group 1001 Indiana Holdings and the Company
was transferred to G1001 Way LLC.

B. None

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with

Concentrations of Credit Risk

No significant change

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

A. None

B. Transfer and Servicing of Financial Assets
The Company pledged securities under repurchase agreements during the period ended June 30, 2026.
Securities pledged included various corporate bonds with a fair value of $603,777,432. See also Note 5F(5).
No securities were pledged within the Company’s separate accounts. Under repurchase agreements,
corporate bonds pledged with a carrying value of $570,020,161 as of June 30, 2026 were reported as a write-
in line on the Company's Statement of Liabilities, Surplus and Other Funds. Cash collateral was received and
was not restricted as to sale, pledge, or reinvestment.

C. None

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

Plans

None

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

None

Fair Value Measurement
A. Assets Measured at Fair Value

(1)  Fair Value Measurements at June 30, 2026:

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

a. Assets at fair value

Preferred Stocks

Industrial and miscellaneous ~ $ 2,298,000 $ 67,191,532 § 5,848,193 § — $ 75337,725
Parent, subsidiaries and
affiliates 241,052,520 — 241,052,520
Total Preferred Stocks $ 2,298,000 $ 308,244,052 $ 5,848,193 § — $ 316,390,245
Common Stocks (a)
Industrial and miscellaneous ~ $ 9,716,728 $§ 27,023,301 $ 25,677,108 § — $ 62,417,137
Total Common Stocks $ 9,716,728 $ 27,023,301 $ 25,677,108 § — $ 62,417,137
Bonds
Issuer credit obligations $ — 3 75,096 $ — 3 — 75,096
Asset-backed securities — 75,553,993 — — 75,553,993
Total Bonds $ — $ 75,629,089 $ — $ — $ 75,629,089
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(2-3)

Assets:

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

Other Invested Assets
- Industrial &
miscellaneous

Other Invested Assets
- Residual equity
tranche

Derivatives - Equity
contracts

Derivatives - FX
contracts

Separate account
assets

Total Assets

Liabilities:

Derivatives - Equity
contracts

Derivatives - FX
contracts

Total Liabilities

(4)

NOTES TO THE FINANCIAL STATEMENTS

Other Invested Assets

Industrial and miscellaneous ~ $ — $ 31,758,796 $ 53,175,066 $ — $ 84,933,862

Residual equity tranches — 11,369,308 1,169,387 953,209 13,491,904

Total Other Invested Assets $ — $ 43128104 $ 54,344,453 $ 953,209 $§ 98,425,766
Derivative Assets

Interest rate contracts $ 651,719,554 $ — 3 — 3 — $ 651,719,554

Equity contracts 4,410,210 5,228,250 168,629 — 9,807,089

FX contracts — — 3,427,736 — 3,427,736

Total Derivative Assets $ 656,129,764 $ 5,228,250 $ 3,596,365 $ — $ 664,954,379

Separate Accounts Assets (b) 11,925,401,968  4,592,958,909 9,310,839 149,846,188 16,677,517,904

Total assets at fair value/NAV $12,593,546,460 $ 5,052,211,705 $ 98,776,958 $ 150,799,397 $17,895,334,520
Liabilities at fair value

Derivative Liabilities

Interest rate contracts $ 531,062,358 $ — $ — 3 — $ 531,062,358
Equity contracts 1,534,260 — 183,436 — 1,717,696

FX contracts — — 10,646,108 — 10,646,108
Total Derivative Liabilites $ 532,596,618 $ — $ 10,829,544 § — $ 543,426,162

Total liabilities at fair value $ 532,596,618 $ — $ 10,829,544 $ — $ 543,426,162

(@) The common stock line in the above fair value table excludes FHLB common stock with a carrying value of
$223,335,000. The stock may only be issued, redeemed, and repurchased by the FHLB at a price equal to its par value.

(b) Separate account assets exclude $1,155,175,256 of non-invested assets not subject to fair value disclosures and
$1,381,668,270 of separate account assets carried at the general account basis.

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

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

Balance as of ~ Transfers ~ Outof Level includedin included in Balance as of
4/1/2026 Into Level 3 3 Net Income Surplus Purchases  Issuances Sales Settlements 06/30/2026

$ 5,848,193 $ — $ — $ — 3 — 3 — 3 — 3 — 3 — $ 5,848,193

25,677,106 — — — 45,712 — — (45,710) — 25,677,108

41,703,258 11,620,650 — 254,721 29,830 — — (433,393) — 53,175,066

1,263,146 — — — (82,451) — — (11,308) — 1,169,387

305,910 — — (137,281) — — — — 168,629

2,943,483 — — 1,979,844 484,253 — — (1,979,844) — 3,427,736

— — — — (181) 9,311,020 — — — 9,310,839

$ 77,741,096 $11,620,650 $ — $ 2,234,565 $ 339,882 $ 9,311,020 $ — $ (2,470,255) § — $ 98,776,958

$ 500123 § — — 3 — $ (316,687) $ — $ — 3 — 3 — $ 183,436

10,409,950 — — 1,099,946 236,158 — — (1,099,946) — 10,646,108

$ 10,910,073 $ — 3 — $ 1,099,946 $  (80,529) $ — $ — $ (1,099,946) $ — 3 10,829,544

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.100, Fair Value. The hierarchy
gives the highest ranking to fair values determined using unadjusted quoted prices in active markets
for identical assets and liabilities (Level 1) and the lowest ranking to fair values determined using
methodologies and models with unobservable inputs (Level 3). An asset's or a liability’s
classification is based on the lowest level input that is significant to its measurement. For example,
a Level 3 fair value measurement may include inputs that are both observable (Levels 1 and 2) and
unobservable (Level 3). The levels of the fair value hierarchy are as follows:

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

Level 2 — Pricing inputs are other than quoted prices in active markets which are either
directly or indirectly observable as of the reporting date, and fair value is determined through
the use of models or other valuation methods. Financial instruments which are generally
included in this category include fixed maturity securities, less liquid and restricted equity
securities, and over-the-counter derivatives that are priced by third-party pricing services or
internal systems using observable inputs.
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Level 3 — Pricing inputs are unobservable for the financial instrument and include situations
where there is little, if any, market activity for the financial instrument. The inputs into the
determination of fair value require significant management judgment or estimation. Financial
instruments that are included in this category generally include non-binding broker and
internally priced mortgage or other ABS and other publicly traded issues, private corporate
securities, and private equity securities.

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

There were no significant changes made in valuation techniques during the six months ended
June 30, 2026.

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

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

Aggregate Fair Value of all Financial Instruments

The following table presents the carrying amounts and estimated fair values of the Company’s financial
instruments as of June 30, 2026:

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

Assets:
Bonds

Issuer credit

obligations $20,701,210,697 $21,627,810,187 $ 1,616,250 $20,220,624,601 $ 478,969,846 $ — 9 —

Asset-backed

securities 11,959,671,852 12,087,565,081 — 11,107,180,060 852,491,792 — —
Preferred stocks 905,363,097 836,649,211 2,298,000 897,216,904 5,848,193 — —
Common stocks (a) 285,751,736 285,751,736 9,716,727 250,357,901 25,677,108 — —
Mortgage loans 3,207,495,113  3,289,484,998 —  3,195,370,113 12,125,000 — —
Real estate 352,740,767 352,740,767 — 36,542,494 316,198,273 — —
Cash, cash
equivalents and
short-term
investments 7,803,217,782  7,803,518,856 905,829,506  6,897,388,276 — — —
Contract loans 291,942,152 291,942,152 291,942,152 — — — —
Derivative assets 690,096,518 672,250,899 681,271,903 5,228,250 3,596,365 — —
Other invested
assets (a) 895,205,993 893,792,917 — 659,906,059 232,276,950 3,022,984 —
Separate Account
assets 18,047,837,105 18,060,145,248 11,961,903,541  5,883,341,526 52,745,850 149,846,188 —

Total assets $65,140,532,812 $66,201,652,052 $13,854,578,079 $49,153,156,184 $1,979,929,377 $152,869,172 $ —

Liabilities:

Liabilities for

deposit-type

contracts 7,435,709,893  7,404,606,290 — — 7,435,709,893 — —

Derivative liabilities 553,000,169 544,322,267 542,170,625 — 10,829,544 — —

Separate Account

liabilities 362,858,642 362,858,642 — — 362,858,642 — —
Total liabilities $ 8,351,568,704 $8,311,787,199 $ 542,170,625 $ — $7,809,398,079 $ — $ —

(a) The common stock and other invested assets lines in the above fair value table exclude equity method investments with carrying
values of $41,092,844 and $969,532,569, respectively, as of June 30, 2026.

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

Bonds - The Company determines the fair value of its bonds classified as issuer credit obligations and ABS
using three primary pricing methods: third-party pricing services, non-binding broker quotes, and pricing
models. Prices are first sought from third-party pricing services, with the remaining unpriced securities priced
using one of the other two methods. Third-party pricing services derive the security prices through recently
reported trades for identical or similar securities with adjustments for trading volumes and market observable
information through the reporting date. In the event that there are no recent market trades, pricing services
and brokers may use pricing models to develop a security price based on future expected cash flows
discounted at an estimated market rate using collateral performance and vintages. The Company generally
does not adjust quotes or prices obtained from brokers or pricing services.
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For ABS, typical inputs include, but are not limited to, reported trades, benchmark yields, issuer spreads, bids
and/or estimated cash flows and prepayment speeds. In addition, estimates of expected future prepayments
are factors in determining the price of ABS. These estimates are based on the underlying collateral and
structure of the security, as well as prepayment speeds previously experienced in the market at interest rate
levels projected for the underlying collateral. Actual prepayment experience may vary from these estimates.

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

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

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

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

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

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

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

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

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

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

Other invested assets - Other invested assets include debt securities that do not qualify as bonds, low
income housing tax credits ("LIHTCs"), surplus notes, collateral loans, and equipment lease trusts. The fair
value of LIHTCs and equipment lease trusts approximate their carrying values. The fair values of debt
securities that do not qualify as bonds and surplus notes are obtained from third-party pricing services.
Collateral loans are carried at amortized cost using pricing methods similar to private placements.

Separate accounts - The estimated fair value of separate account assets and liabilities is determined using
the same methodology described in Note 35 of the Company's 2025 Annual Statement.

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

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

Separate accounts include assets with a fair value of $149,846,188 at June 30, 2026 in hedge funds, private
equities, and other alternative investments for which fair value is measured at net asset value ("NAV") using
the practical expedient. These investments are not quoted on a securities exchange or in the over-the-
counter ("OTC") market. As of June 30, 2026, 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.
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Note 21

Note 22

Note 23

Note 24

Note 25

Note 26
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The investments are within the policyholders' separate accounts so any fluctuation in NAV will result in a
corresponding change in the policyholder reserve liability and therefore will have no impact on income.

Other invested assets include residual equity tranche securities with a fair value of $3,022,984 for which the
fair value is measured at NAV, using the practical expedient, for which third-party statements are obtained.

Other Items

A.-B. None

C. No significant change other than the following:
Effective January 1, 2026, the Company entered into a coinsurance agreement with CSLAC to cede a
quota share of liabilities associated with certain fixed index and multi-year guaranteed annuity
contracts written by the Company. The quota share is variable and is declared on a monthly basis.
Through June 30, 2026, the quota share has been set to 0%, resulting in no activity under the
agreement.
Effective January 1, 2026, the Company recaptured the block of multi-year guaranteed annuities
("MYGA") that were assumed by the Delaware Life and Annuity Company ("DLAC") as of December
31, 2025. As a result of the recapture, the Company received $80,311,697 from DLAC, which was
net of a $1,816,432 recapture fee, in the form of cash and invested assets.
Effective April 1, 2026, the Company and New Reinsurance Company, LTD ("New Reinsurance") executed
a letter of intent to amend the coinsurance agreement between the two companies to cede certain fixed
index annuity ("FIA") contracts issued by the Company after January 1, 2026. As noted within Note 22, the
amendment to the coinsurance agreement was executed on August 10, 2026. The cession of this additional
business resulted in a net after-tax deferred gain of $42,959,492.

D.-E. None

F. No significant change

G.-I. None

J. No significant change

Events Subsequent

Subsequent events have been considered through August 17, 2026 for the Quarterly Statement dated June 30,
2026. There were no Type | or Type Il events identified subsequent to the close of the books and accounts for this
statement that have a material effect on the financial condition of the Company, except as discussed below.

On August 10, 2026, the Company and New Reinsurance executed the amendment to the coinsurance agreement
between the two companies that is referenced within Note 21.

On August 17, 2026, the Company entered into a definitive Purchase and Sale Agreement with TWG Global, LLC to
exchange up to $6,500,000,000 of the Company’s investments that are predominantly contingent on the
performance of affiliates with up to $6,500,000,000 of non-affiliated investments (the “Transaction”). The closing of
the Transaction is subject to the Company’s receipt of required regulatory approval.

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

H.  No significant change

Retrospectively-Rated Contracts and Contracts Subject to Redetermination

None

Change in Incurred Losses and Loss Adjustment Expenses

None

Intercompany Pooling Arrangements

None

Structured Settlements

None
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Note 28 Health Care Receivables

None

Note 29 Participating Policies

None

Note 30 Premium Deficiency Reserves

None

Note 31 Reserves for Life Contracts and Annuity Contracts

No significant change

Note 32 Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics

No significant change

Note 33 Analysis of Life Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics
A. No significant change
B. None

C.-D. No significant change

Note 34 Premiums and Annuity Considerations Deferred and Uncollected

None

Note 35 Separate Accounts

No significant change

Note 36 Loss/Claim Adjustment Expenses

None
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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

12/31/2023

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

06/23/2025

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

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28

14.1
14.2

15.

STATEMENT AS OF JUNE 30, 2026 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, 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 amended? ... Yes[ ] No[X]
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 officers? ... Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S 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 agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
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
ES1 7= (=TT PP
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... IR S 66,005,401
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

13,337,548 ,564

S 13,996,576, 460

Preferred Stock 246,200,970 5. 241,052,520
Common Stock ... 35,840,285 $. 41,092,844
Short-Term Investments ....3,719,358,693 5. ...4,022,765,355
Mortgage Loans on Real Estate . ... 1,669,414 $. ....7,669,414
AllLOther .....cccoiiieeecee .904,469,913 $. ....838,404,915
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... .. 18,251,087,839 5. .19,147,561,508
Total Investment in Parent included in Lines 13.21 to 13.26 above $.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccceieiiiiincicniciene Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes[ X] No[ 1 NAT ]
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:

15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiiiiiieiiieieeieeeeeeee L XTSRS

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiiieniii e

8.1




16.3
16.4

171
17.2

STATEMENT AS OF JUNE 30, 2026 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? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1
Name of Custodian(s)

2

Custodian Address

J.P. Morgan Chase Bank ..........cccccooeoiiiiioioieieeeeeseeeeeee e

270 Park Avenue, New York, NY 10017

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
Name(s) Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.

If yes, give full information relating thereto:

Yes [ ]

1 2
Old Custodian New Custodian

3
Date of Change

4
Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]

1
Name of Firm or Individual

2
Affiliation

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

16.5097 For those firms/individuals listed in the table for Question 16.5, 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?..... .

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

. Yes [

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............ccccccciiciicnne. Yes [

No [

No [ X ]

I No[X] NAI

I No[X] NAI

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
137432 o Guggenheim Partners Investment Management, LLC ......cccocooioiiiiininiicnnneccieine SEC e DS
145995 Insight North America, LLC

170685

Shelter Growth Capital Partners

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 SECUILIES? ......... .o ittt et e et e et e st e st e ae e b e e s e e e e eneeeneeeneesneenaeenen

8.2

Yes [ X ]

Yes [ X ]

No [

]

]

]

]



STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes [ X] No[ ]

o

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

8.3



STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan T 518,157,206
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 2,704,611,013
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 3,222,768,219

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= B
1.32 Residential Mortgages 16,492,717
1.33 COMMEICIAI IMOTIGAGES .........vvvevieieieeeeee it ettt et ettt et et se e e et et se s et et e s ese et es e s et e b et esesessesse et e s eses et essss s ssesesesesesessas s asesesesesesesns Pisenesenasessseeeseneneeeanenanas 50,224,062
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 66,716,779
1.4 Long-Term Mortgage Loans in Process of Foreclosure
B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 3,289,484,998
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $
Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

Outstanding
Date Lien Amount

Total s




ol

STATEMENT AS OF JUNE 30, 2026 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

..43-1380564 ...01/01/2026 ..




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL e b 13,766 78,706,000 |-.c.voveeeeeieieieeres foevieireeneneneseees [ 78,719,856 |.cvvvvveriieiiieins
2. AIASKA .o AK e b o1 909,312 [ e s 909,823
3. Arizona ..... .. AZ 134,796,381 |. .. 134,903,432 |..
4. Arkansas .. .. AR RS 33,243,826 |. ....33,243,826 |..
5. California .. CA 415,746,450 |. .. 417,887,621 |..
6. Colorado ...... .. CO 77,711,836 |. ... 77,765,553 |..
7. Connecticut .. .. CT 124,157,547 |. .. 124,929,521 |..
8. Delaware ............. .. DE ..29,692,864 |. ....29,738,615 |..
9. District of Columbia . . DC 1,669,292 [ e o 1,670,772
10. Florida .. .. FL 454,571,960 |. 454,971,666
11.  Georgia .. GA 145,368,069 |. .. 145,481,679 |..
12.  Hawaii .. .. HI ..55,845,940 |. ....55,981,052 |..
13. Idaho .... . ID ..25,568,849 |. ....25,578,056 |..
14.  lllinois ... LIl 127,328,202 |. .. 127,778,609 |..
15. Indiana . . IN ..79,521,937 |. ....19,659,510
16. lowa ..... LA ..48,538,974 |. .48,544,837 |..
17. Kansas . .. KS K ..31,246,321 |. .31,280,599 |..
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY Jo b f . 22,419 | 86,216,651 | oo s 86,239,070
19, LOUISIANA ...eveiiiiiiiie e LA b f 37,192 70,938,687 ..o foevieinseiseneneees [ 70,975,879
20. Maine. ....... ..12,761,887 |. ... 12,774,527 |..
21. Maryland . 125,991,006 |. .. 126,067,045 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA oL fe. 80,157 o 144,192,685 144,272,842
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e b 862,712 . 203,070,949 203,933,661
24. Minnesota . .. MN ..46,845,258 |. ....47,149,664 |..
25. Mississippi .. MS K 41,744,939 |. .41,746,070 |..
26, MISSOUN ...eouuvieiiiieeiieeiie e MO |l . 60,100 ..l 88,529,280 |.....coveevveeieeiies [ o 88,589,380
27, MONANA ...oeiniiiiiieeeee e MT e b f003,900 | 5,453,896 |...coveiieiieiieies e [ 5,457,3%
28. Nebraska .. .. NE ..27,542,920 |. .27,551,694 |..
29. Nevada ........ .. NV K ..52,362,735 |. .52,398,295 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH [ L feii.6,506 .. 39,921,897 [oovonieeeieies oo o 39,928,203
31, NEW JEISEY ...ooiuiiiiiiiiiieeeeeeeee e NJ b . 66,924 | 151,211,975 | v e 151,278,499
32. New Mexico . NM ..20,407,254 |. ....20,413,878 |..
33. New York ..... e 1,866,376 .. [ o 1,687,669 |..
34. North Carolina .. 331,701,886 |. .. 332,001,145 |..
35. North Dakota ..10,530,846 |. ....10,535,093 |..
36. Ohio ..cccueenee 166,572,810 |. .. 166,669,751 |..
37. Oklahoma . ..20,328,046 |. ....20,329,309 |..
38. Oregon ......... K ..52,743,958 |. ....52,765,668 |..
39. Pennsylvania ... ........ 255,580,061 |. .. 256,030,990 |..
40. Rhode Island .... RS 14,476,522 |. ... 14,643,232 |..
41.  South Carolina . K 178,589,706 |. .. 178,641,592 |..
42.  South Dakota ... RS 11,646,221 |. ... 11,697,133 |..
43. Tennessee ... ........ 220,480,378 |. .. 220,652,032 |..
44. Texas ....... e 207,222,474 | .. 277,650,205 |..
45.  Utah ..... ..62,128,130 |. ....62,148,989 |..
46.  Vermont .......cocoeeveeeenieeniiienceeenneenseeenee. VT e b e 08,281,085 [ [ o 6,231,128 |..
47, Virginia ...oooceeeeeeeeiieeeiceeeeeieeseeesieeeee. VA b o0 .010,897 | 124,980,896 |.....cooveeiciies [ o 125,491,753
48.  Washington .........ccceceeeevveeeivceniecnnceeniees. WA | b o 124,407 . 100,673,716 100,798, 123
49. West Virginia ..32,545,859 |. ....32,546,426 |..
50. Wisconsin .... K ..87,978,302 |. .88,016,395 |..
51, WYoming ..ccceeevveeeeecenneenireenenenseeenieeeneee. WY e Lo . 1,940 s 4,629,855 |....oeciiiiiieiie e [ 4,631,395
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam ............. o GU o N e i [ [ e
54. Puerto Rico ...... .. PR .. 14,745,460 |. .14,766,638 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e b e o 128,837 | [ e 128,837
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada ........cccoceoeiennnne .. CAN e |- 824,823 |.
58.  Aggregate other alien .. ) I ..1,354 |... ...392,857 |. ..
59.  Subtotal ......cccccciiiiiiiiii e, D,9. % ST ROV 8,488,944 |..... 4,958,614,723 [ o [ 4,967,103,667 |..... 1,760,850,000
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feeeee XXX
94.  Aggregate or other amounts not allocable by state B 0 O P P P TS .
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... 4,958,614,723 | [ [ 4,967,103,667
96.  Plus reinsurance assumed... XXX e e o 315,205,681 ..o e [ 315,205,681 |...ocvveeeiiciiiene,
97  Totals (all business)..... . XXX..... ...8,488,944 |..... 5,273,820,404 |....cooveiiieiies o e 5,282,309,348 |..... 1,760,850,000
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX oo 48,512,401 |........ 369,484,776 |...c.oveeeeeieeees [ [ 817,997 ATT [
99. Totals (all business) less reinsurance ceded XXX (40,023,457)]  4,904,335,628 4,864,312, 171 1,760,850,000
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 1,354 |. ..39%4.211 |..
58002. ..cocoviiriieiiieiis
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,354 392,857 394,211
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer...............oceveeerieereeeieees ceeeneas

2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11



STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

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

Name Number Code Domicile Footnote

TWGGlobal, LLC [ | | | 1
Plus Power Common Holder, LLC
TWG Al Power, LLC]|
TWG Al Investor, LLC
TWG Al, LLC |
|TWG Al-JV Holdings, LLC
| |Vergence.ai, LLC
TWG Financial Holdings, LLC
TWG Financial Intermediate Holdings, LLC
Insurance Management Services, LLC
GIS Administrative Services, LLC
GIS Asset Company, LLC
G1001 Capital Company, LLC
Indy RE Acquisition Holdings, LLC
|Indy RE Acquisition Sub I, LLC
Group 1001, Inc. | |
Group 1001 Insurance Holdings, LLC
CSLIC Holdings, LLC
Clear Spring Life and Annuity Company 43-1380564 83607 DE
Gainbridge Life Insurance Company 47-3023521 15691 DE
|Gainbridge Life 1099 Reporting Company, LLC
Elsmere Insurance Agency, LLC
Efland Funding 2015-4, LLC
Efland Funding 2016-2, LLC
ELSL Funding V, LLC
ELSL Funding VII, LLC
Elsmere Renewable Energy, LLC
CL Investment Holdings 2022-1, LLC
GLAC GBM Investco, LLC
CSLAC Investment Holdings, LLC
CSLAC Investment Holdings II, LLC
CSLAC Investment Holdings Ill, LLC
CSLAC Real Estate, LLC
Clear Spring Life 1099 Reporting Company, LLC
IDF I, LLC
IDF II, LLC
Paragon GBM Investco, LLC
Renewable Energy Investors, LLC
Retail Investors III, LLC
FD Orange Beach 859, LLC
GW Phoenix 799, LLC
TLEXP Ellisville 926, LLC
TLEXP Overland Park 978, LLC
TLEXP St. Peters 899, LLC
GM Lansing 824, LLC
JL Milwaukee 1397, LLC
JL Plover 1320, LLC
JL Princeton 1332, LLC
Vanguard 2025 TE Member, LLC
Franklin Park - Blue Path TE Holdings, LLC
Franklin Park 2023 FCE Tax Equity Fund, LLC
STFP Aggregator I, LLC
STFP Aggregator II, LLC
STFP Aggregator Ill, LLC
GL Acquisition Defeasance Co., LLC
Clear Spring Life Marketing, LLC
Grayson Road Capital, LLC
Grovewood Funding, LLC
DLIC Holdings, LLC |
DLIC Sub-Holdings, LLC

Delaware Life Insurance Company 04-2461439 79065 DE
DL Reinsurance Company 47-2139462 15690 DE
Delaware Life and Annuity Company 92-1177640 17466 DE

Clarendon Insurance Agency, Inc.

Ellendale Insurance Agency, LLC

EDIA Funding Ill, LLC

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

EDL Holdings II, LLC

Clear Spring PC Holdings, LLC

Clear Spring PC Acquisition Corp.

Clear Spring Property and Casualty Company 43-1436329 15563 IN
1965 Broadway PC II, LLC

Clear Spring Casualty Insurance Company 24-0637535 11703 IN

Clear Spring National Insurance Company 51-0525163 12274 IN

Clear Spring American Insurance Company 23-3005758 11219 IN

Vanguard 2025 TE Member, LLC
Franklin Park - Onyx TE Holdings, LLC
Franklin Park - Blue Path TE Holdings, LLC
Franklin Park - Dimension TE Holdings, LLC
155 W 66th Street, LLC
220 Williams Street, LLC
6 JFK Street, LLC
706 Mission RE-SF, LLC
1047 Comm Ave, LLC
10555 Group 1001 Way, LLC
1266 Storrs Road, LLC
1301 Hillsborough Street, LLC
1475 N. High Street, LLC
1800 Naismith Drive, LLC
2707 Rio Grande Street, LLC
Delaware Life 1099 Reporting Company, LLC
DLIC Depositor FRR1, LLC
DLIC MOA FRR1, LLC
DL Investment Holdings 2016-1, LLC
DL Investment Holdings 2016-2, LLC
DL MH Resi Trust
DL Private Placement Investment Company |, LLC
DL Residential Mortgage Trust
DL Service Holdings, LLC
IDF IX, LLC
NCS Franklin Park, LLC
Rainforest Funding Trust
Delaware Life Marketing, LLC

Daltonville Capital, LLC

Danetown Funding, LLC
Armstrong STF IV, LLC
Wright STF Ill, LLC |
Delaware Life (Bermuda) Holdings, Inc.
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Name Number Code Domicile Footnote

R.V.I. Manager, LLC|
R.V.I. Holdings, LLC
R.V.1. Acquisition Holdings, LLC

R.V.l. Guaranty Co., Ltd. AA-3190637 BMU
R.V.l. America Corporation
R.V.l. America Insurance Company 36-2490086 23132 DE

RVI Analytical Services, Inc.
R.V.l. Services Co., Inc.
Transition Services, Inc.
4646 West Sam Houston Parkway North, LLC
Group 1001 Distribution Holdings, LLC
Gainbridge Insurance Agency, LLC
|Gainbridge Loyalty Services, LLC
Gainbridge Risk Solutions, LLC
Gainbridge P&C Services, LLC
Vesper Risk, LLC
Group 1001 Services, Inc.
Group 1001 IP Holdings, LLC
Group 1001 IP Properties, LLC
Group 1001 IP Lab, LLC
| Group 1001 IP Development, LLC
Group 1001 IP Solutions, LLC
Axia TP Holdings, LLC
|Axia Technology Partners, LLC
G1001 Innovations Group, LLC
G1001 Advisory Resoures, LLC
PSA Realty Company
|Group 1001 Indiana Holdings, LLC
Group 1001 Portfolio Services, LLC
Group 1001 Resources, LLC
Group 1001 Advisory Services, LLC

Clear Spring Health Holdings, LLC 2
Clear Spring Health of lllinois, Inc. 82-2868818 16278 IL 3
Eon Health Plan, LLC
Clear Spring Health (GA), Inc. 47-5581517 16005 GA 3
Clear Spring Health (SC), Inc. 81-1230796 15988 SC 3
Clear Spring Health Community Care, Inc. 46-2777821 15209 IL 3
Clear Spring Health (CO), Inc. 38-4106522 16536 co 3
Clear Spring Health Insurance Company 86-0201136 78301 AZ

Clear Spring Health (VA), Inc.

Clear Spring Health Management Services, LLC
Clear Spring Health Administrative Services, LLC
Advisor Advantage Marketing, LLC

Clear Spring Health Advisory Services, LLC
Healthcare Distribution Partners, LLC

Group 1001 Capital, LLC |

Evolution of Sports, Inc.

Group 1001 Finance Company, LLC

Group 1001 Investment Holdings, LLC

Group 1001 Equity HoldinTs, LLC

TWG Resources, LLC
TWG Global Services UK Ltd
TWG Global Services Singapore Pte Ltd
TWG Private Capital, LLC| | |
TWG Lending and Debt Investments, LLC
Private Equity Investors Feeder, LLC
Private Debt Investors Feeder, LLC |
Private Debt Investors Feeder Borrower Il, LLC
Private Debt Investors Feeder Borrower, LLC
Private Debt Investors Feeder Borrower Sub |, LLC
Private Debt Investors Feeder Il, LLC
PDIF GCF CLO lIssuer 2022-1, LLC
Guggenheim MM CLO 2023-6, LLC
Guggenheim MM CLO 2024-7, LLC
Guggenheim CLO 2022-2, Ltd
Altair Credit Investor, LLC|
Arcturus Credit Investor, LLC
Capella Credit Investor, LLC
Rigel Credit Investor, LLC|
Sirius Credit Investor, LLC
Vega Credit Investor, LLC|
Private Debt Capital Investors, LLC
TWG SC BDC Investor, LLC
Franklin Park - BluePath Holdings, LLC
TWG MB Holding Company, LLC ‘
TWG MB Finance, LLC
TWG MB Portfolio Holdings, LLC
TWG Guggenheim Investment Holdings, LLC
TWG Private Investment Holdings, LLC
TWG Public Investments, LLC |
CVAN Holding Company, LLC
CVAN Holdings, LLC
|CVAN Holdings Sub I, LLC
TWG Infrastructure Holdings, LLC
Bahia Energy Holdings, LLC
|Bahia Energy, LLC
Fujairah Energy, LLC
Puerto Rico Infrastructure, LLC
Salvador Education, LLC
Brazil Ethanol, LLC |
MC Brazil SO Fund Il Feeder, LLC
TWG Private Investments, LLC|
Acri Investor Holdings, LLC
CFIP Fund Ill Investment Holdings, LLC
TWG Eldridge Holdings, LLC
TWG JLC Fund Il Holdings, LLC
MC Alt Master Fund Feeder, LLC
Hedosophia Funds Feeder, LLC
TA Fund IV Feeder, LLC
TA Fund V Feeder, LLC
TWG Teton Ridge Holdings, LLC
TWG Lambda Holdings, LLC
Turpial Fund Investment Holdings, LLC
TWG Colossal Holdings, LLC
TWG Syncromune Holdings, LLC
TruArc SOF Feeder, LLC |
TVC Investment Holdings, LLC
Vistria Fund IV Feeder, LLC
Vistria Fund V Feeder Investment Holdings, LLC
TWG EPV Holdings, LLC
TWG Slate Holdings, LLC
TWG Vistria Structured Credit Feeder, LLC
Snap Feeder, LLC
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Name Number Code Domicile Footnote

TWG Innovative Technology Holdings, LLC
TWG Food, Beverage and Packaging, LLC
CAFB GP Holdings, LLC
TWG BIA Feeder, LLC
TWG Footprint Feeder, LLC
TWG Intrepid Parent, LLC
TWG Intrepid Holdings, LLC
TWG Intrepid, LLC
Intrepid Consumer Holdings, LLC
Intrepid HPF Finance Company, LLC
|Intrepid HPF Finance Trust
Intrepid Master Purchaser Holdings, LLC
|Intrepid Master Purchaser Holdings Trust
Intrepid Master Purchaser Holdings-7.5, LLC
Intrepid Master Administrative Holdings-7.5, LLC
Intrepid Lenexa KS Townhomes, LLC
Intrepid Lenexa KS Garden, LLC
Intrepid Consumer Liquid, LLC
Intrepid HPF Master Administrator Holdings, LLC
rlntrepid HPF Master Administrator, LLC
Intrepid HPF Australia Holdings, LLC
Intrepid MLPA Holdings, LLC
Intrepid Master Administrator Holdings, LLC
Intrepid HI Finance Company |, LLC
TWG HI Finance Trust
TWG HI Finance Trust |1
TWG HI Finance Trust IlI
TWG HI Finance Trust IV
TWG HI Finance Trust V
TWG HI Finance Trust VI
Intrepid Eltura Holdings, LLC
Renovation HI Finance 2025-1 Holdings, LLC
Renovation HI Finance 2025-1 Intermediate Holdings, LLC
|Renovation HI Finance 2025-1 Trust
Renovation HI Finance 2025-2 Holdings, LLC
Renovation HI Finance 2025-2 Intermediate Holdings, LLC
|Renovation HI Finance 2025-2 Trust
Renovation HI Finance 2025-3 Holdings, LLC
Renovation HI Finance 2025-3 Intermediate Holdings, LLC
|Renovation HI Finance 2025-3 Trust
Renovation HI Finance 2025-4, LLC
|Renovation HI Finance 2025-4 Trust
Renovation HI Finance 2026-1 Holdings, LLC
Renovation HI Finance 2026-1 Intermediate Holdings, LLC
|Renovation HI Finance 2026-1 Trust
Renovation HI Finance 2026-2 Holdings, LLC
Renovation HI Finance 2026-2 Intermediate Holdings, LLC
|Renovation HI Finance 2026-2 Trust
Renovation HI Finance 2026-3 Holdings, LLC
Renovation HI Finance 2026-3 Intermediate Holdings, LP
|Ren0vation HI Finance 2026-3 Trust
Renovation HI Finance 2026-4 Holdings, LLC
Renovation HI Finance 2026-4 Intermediate Holdings, LP
|Renovation HI Finance 2026-4 Trust
Renovation HI Finance 2026-5 Holdings, LLC
|Renovation HI Finance 2026-5 Intermediate Holdings, LP
Intrepid HI Finance Servicing Holdings, LLC
Intrepid Vendor Management, LLC
HomePro Finance Company Holdings, LLC
HomePro Holdings Trust
HomePro Finance Company, LLC
HomePro Finance Australia PTY Ltd
HomePro Finance Trust
Intrepid Special Opportunities Holdings, LLC
Intrepid Innovation Finance, LLC
Intrepid Emblem Investment, LLC
Intrepid Swan Investment, LLC
Intrepid Energy and Infrastructure, LLC
|Intrepid Energy Capital, LLC
Intrepid UP Holdings, LLC
Intrepid UP Platform Investment, LLC
CAVU 1 Trust
Intrepid CLO, LLC
Intrepid Real Estate Holdings, LLC
Savannah Heartwood BTR, LLC
Intrepid BGV OpCo, LLC
Bedrock Land Partners, LLC
Bedrock LB WAB, LLC
Bedrock DF Den LG 20, LLC
BR DRH NV Skye, LLC
BR DRH NV 5 Ridges, LLC
BR DRH NV Dandrea, LLC
Bedrock Land Holdings A&D Owner, LLC
Bedrock Land Finance, LLC
Bedrock Land Finance A&D Lender, LLC
BR DRH TN Hickory, LLC
BR DWH FL Palmetto, LLC
BR DRH NV Dandrea LB1, LLC
Bedrock A&D WAB, LLC
Bedrock A&D Lender, LLC
|Bedrock Exton A&D, LLC
Intrepid Lenexa, LLC
Intrepid Finance Company |, LLC
Intrepid Equity Holdings, LLC
MRS Parent Holdings, LLC
Master Roofing Solutions Holdings, LLC
Master Roofing Solutions Intermediate, LLC
Master Roofing Solutions, LLC
Silver State Master Roofing Solutions, LLC
Golden State Master Roofing Solutions, LLC
Reno Roofing and Raingutters LLC
Silver State Master Solutions Distribution, LLC
Master Roofing Retail Solutions, LLC
Medallion Roofing, LLC
Intrepid Leasing, LLC
Intrepid Consumer Durables, LLC
|intrepid RV Holdings, LLC
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Name Number Code Domicile Footnote
TWG Real Estate Holdings, LLC |
LA RE Development Holdings, LLC
Indy RE Acquisition Holdings Sub II, LLC
GNP Lantana, LLC |
|GNP Lantana Operations, LLC
TWG Bradford Allen Fund Feeder, LLC
TWG Sports Holdings, LLC
TWG CFG Holdings, LLC
TWG Sports, LLC
TWG Fanatics Holdings, LLC
BJK Cup Investor Holdings, LLC
TWG Sports Ticketing Company, LLC
TWG Motorsports Parent, LLC
TWG Motorsports, LLC
TWG Motorsports Entertainment, LLC
Velocity Films, LLC |
TWG Cadillac Formula 1 Team Holdings, LLC
TWG GM Performance Power Units, LLC
TWG GM Performance Power Units (UK) Limited
PPU 4540 Fortune Avenue, LLC
PPU Defender Way, LLC
TWG Cadillac Formula 1 Team, LLC
|TWG Cadillac Formula 1 Team Limited
Motorsport Investment Holdings, LLC

| Andretti Global, LLC| 4
Motorsport Real Estate Ventures, LLC
Spire Motorsports Holdings, LLC 5

TWGM Resources, LLC

|TWGM Resources Central, LLC
Heretics Holdings, LLC
PWHL Holdings, LLC
Squash SM&E Holdings, LLC

" Mark R. Walter, an individual, is the ultimate controlling person of the Group 1001 insurance holding company system. TWG Global, LLC (‘TWGG?”) is a subsidiary of the following intermediate
holding companies: TWG Global Parent, LLC (“TWGGP”), TWG Global Holdings, LLC (“TWGGH"), DLHPII Equity Participation Company, LLC (‘DEPC”), DLICM, LLC (“DLICM”), and TWFGlobal
Holdings, LLC (“TWFGH”). Mr. Walter holds 100% of the voting membership interests in DLICM, DEPC, and TWFGH. DLICM and DEPC together hold 100% of the voting membership interests in
TWGGH. TWGGH and its subsidiary, DLHPII Private and Middle Market Investment Holdings, LLC, hold 100% of the Class B voting membership interestsin TWGGP. Unless otherwise noted, this
organizational chart does not include investment vehicles or portfolio companies for which there is no operational control.

2 Clear Spring Health Holdings, LLC is managed by Group 1001 Insurance Holdings, LLC.
3 Health Maintenance Organization

4 Andretti Global, LLC wholly owns 12 additional U.S., U.K., and Cayman Island entities whose activities relate exclusively to the independent operations of Andretti Global, LLC and are excluded as
they are not considered substantive to this chart. Andretti Global, LLC similarly owns additional majority and minority interests in U.S., U.K., and Australian based entities.

® Spire Motorsports Holdings, LLC wholly owns 7 additional U.S entities whose activities relate exclusively to the independent operations of Spire Motorsports Holdings, LLC and are excluded as
they are not considered substantive to this chart.

S PWHL Holdings, LLC wholly owns 9 additional U.S. and Canadian entities whose activities relate exclusively to the independent operations of the Professional Women's Hockey League and are
excluded as they are not considered substantive to this chart.
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PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company 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 ....
DLICM, LLC . .. |Mark R. Walter Ounership.. .100.000 ...|Mark R. Walter
DLHPI| Equity Participation Company, LLC .... |.. .. [Mark R. Walter Ownership.. .100.000 ...|Mark R. Walter
. TWF Global Holdings, LLC ... .. [Mark R. Walter . | Ownership.. 100.000 Mark R. Walter
...|99-3508272 .. TWG Global Holdings, LLC CJDLICM, LLC v Ounership.. 72.920 Mark R. Walter
. [99-3508272 .. TWG Global Holdings, LLC ... DLHPII Equity Participation Company, LLC . |Ownership 27.080 Mark R. Walter ...
DLHPII Private and Middle Market Investment
Holdings, LLC .oeocuveerieeeiiee e DE.....|eeeee UIP....... TG Global Holdings, LLC .....ccevvrveeenennene OWNEISNIP..eeeeeeerree e .100.000 ...|Mark R. Walter e N0 e
TWG Global Parent, LLC DE.....[...... UIP....... TWF Global Holdings, LLC .. Ownership .100.000 ...|Mark R. Walter ... LN 9.
TWG Global Parent, LLC DE.....|eeeee UIP....... TWG Global Holdings, LLC .. Ounership ..97.580 ....|Mark R. Walter ... N0 e 8 ...
DLHPII Private and Middle Market Investment
TWG Global Parent, LLC .....ovvvvnieeneiiineeennnees . Holdings, LLC .oeeeeeeeeeeeeee e OWnership....cooeeeeeeeeieieeeeeeeee e 2.420 .... |Mark R. Walter WNOLLL 10 ..
....|99-3585594 .. TWG Global, LLC TWF Global Holdings, LLC .. Ownership Mark R. Walter ... .. NO...... U A
... |99-3585594 .. TWG Global, LLC ... .| TG Global Parent, LLC .. . | Ounership.. Mark R. Walter ... No.. Y A
... |99-3585594 .. TWG Financial Holdings, LLC .. TWG Global, LLC Ownership Mark R. Walter ... N0
... |88-1205592 .. Group 1001, InC. .ooeevreeeiiiiiiiiiieeees TWG Financial Holdings, LLC .... Ownership Mark R. Walter ... ... No.
.|88-1546181 .. Group 1001 Insurance Holdings, LLC . |Group 1001, Inc. ..cooeeeennnnns . | Ownership.. Mark R. Walter ....N0..
CSLIC Holdings, LLC Group 1001 Insurance Holdings, LLC . Ownership Mark R. Walter ... ....No
....|43-1380564 .. Clear Spring Life and Annuity Company ........ ..|CSLIC Holdings, LLC .....ovvvvveriiiriiiiiiiinnnns Ownership Mark R. Walter ... ....No
....|47-3023521 .. Gainbridge Life Insurance Company .............. . ..|Clear Spring Life and Annuity Company ..... |Ownership.. Mark R. Walter ....N0..
.|33-1916174 .. Gainbridge Life 1099 Reporting Company, LLC .. |Gainbridge Life Insurance Company ... . | Ownership.. Mark R. Walter ....N0..
. Elsmere Insurance Agency, LLC ... .|Clear Spring Life and Annuity Company Ownership.. Mark R. Walter ....N0..
Efland Funding 2015-4, LLC . . |Elsmere Insurance Agency, LLC ........ Ownership.. Mark R. Walter ....N0..
Efland Funding 2016-2, LLC . . |Elsmere Insurance Agency, LLC .. Ownership.. Mark R. Walter ....N0..
ELSL Funding V, LLC ....... . |Elsmere Insurance Agency, LLC .. Ownership.. Mark R. Walter ....N0..
ELSL Funding VII, LLC .... . |Elsmere Insurance Agency, LLC .. Ownership.. Mark R. Walter ....N0..
Elsmere Renewable Energy, LLC ... .. |Elsmere Insurance Agency, LLC ........ .. | Ownership.. Mark R. Walter ....No..
CL Investment Holdings 2022-1, LLC .. |Clear Spring Life and Annuity Company ..... Ownership.. Mark R. Walter ....N0..
GLAC GBM Investco, LLC ............ .. |Clear Spring Life and Annuity Company ..... Ownership.. Mark R. Walter ....N0..
CSLAC Investment Holdings, LLC . ..|Clear Spring Life and Annuity Company ..... Ownership.. Mark R. Walter ....N0..
CSLAC Investment Holdings |1, LLC .. |Clear Spring Life and Annuity Company ..... Ownership.. Mark R. Walter ....N0..
CSLAC Investment Holdings I11, LLC .|Clear Spring Life and Annuity Company ..... Ownership.. Mark R. Walter ....N0..
CSLAC Real Estate, LLC ............ o Clear Spring Life and Annuity Company ..... Ownership Mark R. Walter ... ... N0
Clear Spring Life 1099 Reporting Company,
LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ....No
IDF I, LLC .... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... No.
IDF I, LLC Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ... N0
Paragon GBM Investco, LLC ...NIA....... | Clear Spring Life and Annuity Company ..... Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
Renewable Energy Investors, LLC ... DE.....[...... NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
Retail Investors 11, LLC DE.....[...... NIA....... Clear Spring Life and Annuity Company ..... Ownership .100.000 ...|Mark R. Walter ... ..No
FD Orange Beach 859, LLC . |Retail Investors |11, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
GW Phoenix 799, LLC Retail Investors 11, . | Ounership .100.000 ...|Mark R. Walter ... ..No.
TLEXP Ellisville 926, LLC Retail Investors |11, . | Qunership .100.000 ...|Mark R. Walter ... ... N0
TLEXP Overland Park 978, LLC . . |Retail Investors 11, LLC . Ounership.. ..}.100.000 ...[Mark R. Walter ... No..
TLEXP St. Peters 899, LLC Retail Investors |11, . | Qunership .100.000 ...|Mark R. Walter ... ..No
GM Lansing 824, LLC Retail Investors IlI, . | Ownership .100.000 ...|Mark R. Walter ... ..NO.
JL Milwaukee 1397, LLC . |Retail Investors |11, LLC . Ownership.. ..}.100.000 ... [Mark R. Walter .. No..
. JL Plover 1320, LLC e | Retail Investors |1, . | Ounership .100.000 ...|Mark R. Walter ... N0 e
..|Group JL Princeton 1332, LLC ..ovvvvvvveviviiiiiiiieeeens .. Retail Investors |11, ONNErSNIP. e .100.000 ...|Mark R. Walter L NO e
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..|Group 1001
..|Group 1001
..|Group 1001

..|Group

..|Group
..|Group

L€l

..|Group

..|Group
..|Group
..|Group

2 3 4 5 6 7 8 9 10 11 12 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 oooeiiiiiiiiiie 00000 ....| werrrrrrrnnnnns Vanguard 2025 TE Member, LLC ......cccceunnnnnen Clear Spring Life and Annuity Company ..... Ownership ..35.000 ....|Mark R. Walter ...

..... 00000 ... |39-2986657 .. ..32.000 ....|Mark R. Walter

..|Group 1001 .. Franklin Park - Blue Path TE Holdings, LLC .

Franklin Park 2023 FCE Tax Equity Fund, LLC

.|Clear Spring Life and Annuity Company ..... Ownership..

B 00000 ....|93-4309975 .. Clear Spring Life and Annuity Company ..... Ownership ..80.000 ....|Mark R. Walter ...
CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...

CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...

STFP Aggregator |, LLC ...
STFP Aggregator |1, LLC

..|Group STFP Aggregator |11, LLC ... . ...NIA....... | CSLIC Holdings, . [Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group GL Acquisition Defeasance Co., LLC LDE] e NIA....... CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...
..|Group Clear Spring Life Marketing, LLC LDE] NIA....... CSLIC Holdings, Ownership .100.000 ...|Mark R. Walter ...

..|Group Grayson Road Capital, LLC .|Clear Spring Life Marketing, LLC . .. | Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group Grovewood Funding, LLC Clear Spring Life Marketing, LLC ............ Ownership .100.000 ...|Mark R. Walter ...
..|Group DLIC Holdings, LLC Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ...

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

DLIC Sub-Holdings, LLC ...
Delaware Life Insurance Company ...
DL Reinsurance Company
Delaware Life and Annuity Company

. |DLIC Holdings, LLC
DLIC Sub-Holdings, LLC ..
.|Delaware Life Insurance Company
Delaware Life Insurance Company ..

Ownership..
Ownership
. | Ownership
Ownership..

..| Group R R .o. | 04-2461439 ..
B P 15690 ....|47-2139462 ..
..... 17466 ... | 92-1177640 ..

| Group 1001 oooeieiiiiiiiiei 00000 ....|04-2476246 .. Clarendon Insurance Agency, Inc. .. Delaware Life Insurance Company .. Ownership.. o

| Group 1001 .oooeiiiiii [ 00000 ....|81-2573791 .. Ellendale Insurance Agency, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group EDIA Funding |11, LLC .... Ellendale Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group EDL Holdings, LLC . Ellendale Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group ELND Col lateral Company Il, LLC EDL Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group EDIA Funding |1, LLC .. EDL Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Mark R. Walter
..|Group U EDL Holdings |1, LLC Ellendale Insurance Agency, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter
| Group 1001 .oooeiiiiii [ 00000 ....|81-3986786 .. Clear Spring PC Holdings, LLC ... Delaware Life Insurance Company .. . | Ownership.. ..}.100.000 ...|Mark R. Walter
| Group 1001 oooeieiiiiiiiiei 00000 ....|81-4004263 .. Clear Spring PC Acquisition Corp. Clear Spring PC Holdings, LLC ..... Ownership.. .100.000 ...|Mark R. Walter

B 15563 .... [43-1436329 .. Clear Spring Property and Casualty Company . .|Clear Spring PC Acquisition Corp. .100.000 ...|Mark R. Walter ...

Clear Spring Property and Casualty Company

Ownership

] Group 1001 ..oeeieieiiieeeeeeeeee [ 00000 ....| reerireeenns 1965 Broadway PC I, LLC ..ooovuvveriiieiiiene .DE..... Ounership .100.000 ...|Mark R. Walter
..|Group B 11703 .... [24-0637535 .. Clear Spring Casualty Insurance Company ..... . Ownership .100.000 ...|Mark R. Walter ...
| Group 1001 oooeieiiiiiiiiei 11219 ... [23-3005758 .. Clear Spring American Insurance Company ..... Clear Spring Casualty Insurance Company .. |Ownership.. .100.000 ...|Mark R. Walter

.100.000 ... [Mark R. Walter ...
..65.000 ....|Mark R. Walter ...
.100.000 ... [Mark R. Walter

T 12274 ....|51-0525163 .. | .... UV ... |Clear Spring National Insurance Company .....
B 00000 ....| .. UV ... |Vanguard 2025 TE Member, LLC ....................
Franklin Park - Onyx TE Holdings, LLC .

.|Clear Spring Casualty Insurance Company .. |Ownership
.|Delaware Life Insurance Company . | Ownership
Delaware Life Insurance Company .. Ownership..

B 00000 .... [ 39-2986657 ..

..|Group Franklin Park - Blue Path TE Holdings, LLC . |..DE..... .|Delaware Life Insurance Company . | Ownership ..60.000 ....|Mark R. Walter ...
..|Group Franklin Park - Dimension TE Holdings, LLC . |..DE..... .|Delaware Life Insurance Company . | Ownership ..99.990 ....|Mark R. Walter ...
..|Group 155 W 66TH Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter

..|Group 220 Williams Street, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 6 JFK Street, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 706 Mission RE-SF, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter

..|Group 10555 Group 1001 Way, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 1266 Storrs Road, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 1301 Hil Isborough Street, LLC Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter

..|Group 1475 N. High Street, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 1800 Naismith Drive, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group 2707 Rio Grande Street, LLC . |- Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter

..|Group Delaware Life 1099 Reporting Company LLC ... |..DE..... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
..|Group DLIC Depositor FRR1, LLC ... .. DE..... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
| Group 1001 .oovviiiiiiiiiiiiiieeeeeeeeeeeeeee [ 00000 DLIC MOA FRR1, LLC .. DE..... .|Delaware Life Insurance Company . | Ownership .100.000 ...[Mark R. Walter ...
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. 4794 ...|Group DL Investment Holdings 2016-1, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group DL Investment Holdings 2016-2, LLC .. Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group DL MH Resi Trust UV .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ...
DL Private Placement Investment Company I,
. 4794 ...|Group | PP ..DE..... Delaware Life Insurance Company ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Mark R. Walter N0
4794 ...|Group DL Residential Mortgage Trust ... .. DE..... .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ... N0 e
. 4794 ...|Group DL Service Holdings, LLC ... Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
479 ...|Group IDF IX, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group NCS Franklin Park, LLC .|Delaware Life Insurance Company . | Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group Rainforest Funding Trust ... . .|Delaware Life Insurance Company .. Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group Delaware Life Marketing, LLC .... DE.....[...... NIA....... DLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group Daltonville Capital, LLC ... DE.....|eeeee NIA....... 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 Armstrong STF 1V, LLC .... DLIC Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group Wright STF 111, LLC wevrreieiiiiiieiiiieeeeeeeeeeees . DLIC Holdings, LLC .... Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group Delaware Life (Bermuda) Holdings, Inc. . . |DLIC Holdings, LLC .... .. | Ownership.. ..1.100.000 ...|Mark R. Walter .. NO..
. 4794 ...|Group R.V.1. Manager, LLC .....cooeveriiiiiiiins . Group 1001 Insurance Holdings, LLC ......... Ownership .100.000 ...|Mark R. Walter ... ..No
479 ...|Group R.V.1. Holdings, LLC ... Group 1001, InC. .eeveveveernnes .J...0.000 .... [Mark R. Walter ... ..No.
. 4794 ...|Group R.V.I. Holdings, LLC ... .|. Manager, LLC . | Ownership.. .100.000 ...|Mark R. Walter ... No..
479 ...|Group UV R.V.1. Acquisition Holdings, LLC |. Holdings, LLC .. . | Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group ... | AA-3190637 .. R.V.l. Guaranty Co., Ltd. ..... |. Acquistion Holdings, LLC . | Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group ... |06-1418940 .. R.V.1. America Corporation .... |. Guaranty Co., Ltd. .... . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
. 4794 ...|Group ... | 36-2490086 .. R.V.1. America Insurance Company .. .V.1. America Corporation Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group ...|04-3823384 .. RVI Analytical Services, Inc. ... .|. America Corporation ... Ownership .100.000 ...|Mark R. Walter ... ..No
. 4794 ...|Group ... |93-1022306 .. R.V.1. Services Co., Inc. .. |. America Corporation Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
4794 ...|Group . | 06-1448465 .. Transition Services, Inc. ........... |. America Corporation ... Ownership .100.000 ...|Mark R. Walter ... ... No.
. 4794 ...|Group 4646 West Sam Houston Parkway South, LLC .... .|. Guaranty Co., Ltd. ...ccovvrrrrnns . | Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group Group 1001 Distribution Holdings, LLC ........ . |Group 1001 Insurance 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, LLC Gainbridge Risk Solutions, LLC ............... Ownership .100.000 ...|Mark R. Walter ... ....No
. 4794 ...|Group . Vesper Risk, LLC Gainbridge Risk Solutions, LLC ............... Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group 83-1075334 .. Group 1001 Services, Inc. .. . |Group 1001 Insurance Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group Group 1001 IP Holdings, LLC .. |Group 1001 Services, Inc. ....... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Group 1001 IP Properties, LLC .. |Group 1001 IP Holdings, LLC . . | Ownership.. ..}.100.000 ...[Mark R. Walter ... N0..
. 4794 ...|Group Group 1001 IP Lab, LLC ......... .. |Group 1001 IP Holdings, LLC . . [ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
479 ...|Group Group 1001 IP Development, LLC . .. |Group 1001 IP Lab, LLC .. .. | Ownership.. ..}.100.000 ...[Mark R. Walter ... N0..
. 4794 ...|Group Group 1001 IP Solutions, LLC . .. |Group 1001 IP Holdings, LLC . . [ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group AxiaTP Holdings, LLC ............ .. |Group 1001 IP Solutions, LLC Ownership.. ..}..90.000 ....|Mark R. Walter ....N0..
. 4794 ...|Group Axia Technology Partners, LLC . | AxiaTP Holdings, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group . 61001 Innovations Group, LLC . . |Group 1001 Services, Inc Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group 84-3501155 .. G1001 Advisory Resources, LLC . |Group 1001 Services, Inc. . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group . PSA Realty Company ..... .. |Group 1001 Services, Inc . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group 84-3527669 .. Group 1001 Indiana Holdings, LLC .. . |PSA Realty Company ....... . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
479 ...|Group Group 1001 Portfolio Services, LLC . |Group 1001 Services, Inc . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
. 4794 ...|Group Group 1001 Resources, LLC ........ .. |Group 1001 Services, Inc. ....... Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
4794 ...|Group Group 1001 Advisory Services, LLC . |Group 1001 Insurance Holdings, LLC . .. | Ownership.. .100.000 ...|Mark R. Walter ....N0..
. 4794 ...|Group . [ 82-1780067 .. Clear Spring Health Holdings, LLC .... Group 1001 Insurance Holdings, LLC ......... Management.... .}.. 0.000 .... [Mark R. Walter ... ... No.
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..|Group U 00000 ....|82-1780067 ..| .... UV ... |Clear Spring Health Holdings, LLC . TWG GH Health Holdings, LLC ................... Ownership ..91.890 ....|Mark R. Walter ...

| Group 1001 oo 16278 .... [82-2868818 .. Clear Spring Health of Illinois, Inc. .. |Clear Spring Health Holdings, LLC .. [Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 oooeieiiiiiiiiei 00000 ....| werrrrrrnennnns Eon Health Plan, LLC ............... .. |Clear Spring Health Holdings, .. [Ownership.. ..}.100.000 ...|Mark R. Walter

] Group 1001 ..oeeieieiiieeeeeeeeee [ 16005 ....|47-5581517 .. Clear Spring Health (GA), Inc. .. |Eon Health Plan, LLC .. .. | Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 oooeiiiiiiiiiie 15988 .... [81-1230796 .. Clear Spring Health (SC), Inc. .... .. |Eon Health Plan, LLC .. .. | Ounership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 .oooeiiiiii [ 15209 .... [46-2777821 .. Clear Spring Health Community Care, Inc. .. |Clear Spring Health Holdings, LLC .. [Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 oooeieiiiiiiiiei 16536 .... [38-4106522 .. Clear Spring Health (C0), Inc. ........... ..|Clear Spring Health Holdings, LLC .. | Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 .ooeeiiiii [ 78301 ....|86-0201136 .. Clear Spring Health Insurance Company . . .|Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter

..|Group B 16534 ....[61-1919127 .. Clear Spring Health (VA), Inc. ........... R Clear Spring Health Holdings, LLC ... Ownership .100.000 ...|Mark R. Walter ...
Clear Spring Health Management Services, LLC

| Group 1001 oooeieiiiiiiiiei 00000 ....|82-1780353 .. | ..cceeevvevies | eevvrrreriiiiies | rrrrriieiiiiiiiiieiieianiiaies | e —————————— Clear Spring Health Holdings, LLC ........... Ownership .100.000 ... [Mark R. Walter ........cccooeeeviiiiunnnnnne
Clear Spring Health Administrative Services,

..|Group B 00000 ....|82-1780353 .. Clear Spring Health Holdings, LLC ... Ownership .100.000 ...|Mark R. Walter ...

| Group 1001 .oooeiiiiii [ 00000 ....|92-2305974 .. Advisor Advantage Marketing, LLC .. .. |Clear Spring Health Holdings, LLC .. [Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 oooeieiiiiiiiiei 00000 ....|92-2306609 .. Clear Spring Health Advisory Services, LLC . .. |Clear Spring Health Holdings, LLC .. [Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 .ooeeiiiii [ 00000 ....| weeeeeeeennnnns Healthcare Distribution Partners, LLC ........ .. |Clear Spring Health Holdings, LLC . [Ownership.. ..}.100.000 ...|Mark R. Walter

| Group 1001 oooeieiiiiiiiiei 00000 ....|88-1205592 .. Group 1001 Capital, LLC ....... .. |Group 1001, Inc. ...cccnnnnn . | Ownership.. ..|Mark R. Walter

| Group 1001 .oooeiiiiii [ 00000 ....|81-1371933 .. Evolution of Sports, Inc. ..... .. |Group 1001 Capital, LLC Ownership.. ..|Mark R. Walter

| Group 1001 oooeieiiiiiiiiei 00000 ....|88-1205592 .. Group 1001 Finance Company, LLC ... . . |Group 1001 Capital, LLC Ownership.. ...|Mark R. Walter

..|Group T 00000 ....|88-1205592 .. Group 1001 Investment Holdings, LLC ........... Group 1001 Capital, LLC ... Ownership ...|Mark R. Walter ...

..|Group B 00000 ....|88-1205592 .. Group 1001 Equity Holdings, LLC Group 1001 Capital, LLC Ownership ..|Mark R. Walter ...

| Group 1001 .oooeiiiiii [ 00000 ....|88-4799119 .. Plus Power Common Holder, LLC ... .| TWG Global, LLC Ownership.. ..|Mark R. Walter

..|Group U 00000 ....|99-3585594 .. TWG Al Power, LLC TWG Global, LLC Ownership ..|Mark R. Walter ...

..| Group N 00000 ... |99-3585594 .. TWG Al Investor, LLC ...ooovvveniieeiieiiieene TWG Global, LLC Ounership ..|Mark R. Walter ...

| Group 1001 oooeieiiiiiiiiei 00000 ....|99-3585594 .. TWG Financial Intermediate Holdings, LLC .... .| WG Financial Holdings, LLC . . [ Ownership.. ...|Mark R. Walter

..|Group T 00000 ....|99-3585594 .. Insurance Management Services, LLC ............ TWG Financial Holdings, LLC .... Ownership ...|Mark R. Walter ...

..|Group B 00000 ....|99-3585594 .. GIS Administrative Services, LLC Insurance Management Services, LLC ......... Ownership ..|Mark R. Walter ...

| Group 1001 .oooeiiiiii [ 00000 ....|99-3585594 .. GIS Asset Company, LLC .| Insurance Management Services, LLC . .. | Ownership.. ..|Mark R. Walter

..|Group U 00000 ....|99-3585594 .. G1001 Capital Company, LLC ... TWG Financial Holdings, LLC ...........evvveee Ownership ..|Mark R. Walter ...

..|Group B 00000 ....|99-3585594 .. Indy RE Acquisition Holdings, LLC 61001 Capital Company, LLC Ownership ..|Mark R. Walter ...

| Group 1001 oooeieiiiiiiiiei 00000 ....|99-3585594 .. Indy RE Acquisition Sub I, LLC . .| Indy RE Acquisition Holdings, LLC . | Ownership.. ...|Mark R. Walter

..| Group N 00000 ... |99-3585594 .. TWG Resources, LLC TWG Global, LLC Ounership ...[Mark R. Walter ...

| Group 1001 oooeieiiiiiiiiei 00000 TWG Global Services UK Ltd .........evvvvvvvnnnnns TWG Resources, LLC .... Ownership ..|Mark R. Walter ...

| Group 1001 .oooeiiiiii [ 00000 ... TWG Global Services Singapore Pte Ltd . . .| TWG Resources, LLC . Ownership.. ..|Mark R. Walter

..|Group U 00000 ....|99-3585594 .. TWG Private Capital, LLC .....cceeeeeeeeeennnnns . TWG Global, LLC Ownership ..|Mark R. Walter ...

..| Group N 00000 ... |99-3585594 .. TWG Al, LLC TWG Al Investor, LLC . Ounership ..|Mark R. Walter ...

L Group 1001 ..o [ 00000 ... |99-3585594 .. TWG Al-JV Holdings, LLC .. .| TWG Al, LLC . | Ounership.. ..|Mark R. Walter

..| Group T 00000 ... [39-2999171 .. Vergence.ai, LLC TWG, Al-JV Holdings; LLC Ounership ....|Mark R. Walter ...

..|Group B 00000 ....|99-3585594 .. TWG Lending and Debt Investments, LLC . TWG Global, LLC ..vvvvveveiiiiiiiiiiiiiiiae Ownership ..|Mark R. Walter ...

| Group 1001 .oooeiiiiii [ 00000 ....|99-0980941 .. Private Equity Investors Feeder, LLC .| WG Lending and Debt Investments, LLC ..... |Ownership.. N ..|Mark R. Walter

..|Group B 00000 ....|99-0980941 .. Private Debt Investors Feeder, LLC TWG Lending and Debt Investments, LLC ..... Ownership .100.000 ...|Mark R. Walter ...
Private Debt Investors Feeder Borrower II,

..|Group U 00000 ....|99-0980941 .. | PP LDE ] NIA....... Private Debt Investors Feeder, LLC . .. | Ounership .100.000 ...|Mark R. Walter ...

..|Group B 00000 ....|99-0980941 .. Private Debt Investors Feeder Borrower, LLC |..DE.....|...... NIA....... Private Debt Investors Feeder, LLC . .. | Ownership .100.000 ...|Mark R. Walter ...
Private Debt Investors Feeder Borrower Sub I, Private Debt Investors Feeder Borrower, LLC

..| Group N 00000 ... |88-3375568 .. LLC weireeeieeenreeeieeesreeesreessimeesneesneeens | oe DEeven | e e N | e . | Ownership .100.000 ...|Mark R. Walter ...

| Group 1001 ooovieiiiiiiiii 00000 ....|85-0591793 .. Private Debt Investors Feeder II, LLC . . |Private Debt Investors Feeder, LLC . .. | Ownership.. ..}.100.000 ...|Mark R. Walter

..|Group B 00000 ....|99-3585594 .. Private Debt Capital Investors, LLC ........... . TWG Lending and Debt Investments, LLC ..... Ownership .100.000 ...|Mark R. Walter ...

| Group 1001 .oovviiiiiiiiiiiiiieeeeeeeeeeeeeee [ 00000 ....|99-3585594 .. TWG SC BDC Investor, LLC ......vvvvvvvvvvnnnnnnnnns .. Private Debt Capital Investors, LLC ........ ONNErSNIP. e .100.000 ...|Mark R. Walter
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L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 ....|41-2769911 .. Franklin Park - Bluepath Holdings, LLC ....... . Private Debt Capital Investors, LLC ........ Ownership ..99.000 ....|Mark R. Walter ... ....No
4794 ...|Group 1001 .ooveeieeiiiieeeeeee e [ e 00000 .... [87-2773746 .. PDIF GCF CLO Issuer 2022-1, LLC ...... .. [Private Debt Investors Feeder, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|93-4201548 .. Guggenheim MM CLO 2023-6, LLC ... . |Private Debt Investors Feeder, LLC . Ownership.. ..}..65.000 ....|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieeieiieneee e [ e 00000 Guggenheim MM CLO 2024-7, LLC .. [Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....| . Guggenheim CLO 2022-2, Ltd . . |Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. Altair Credit Investor, LLC .. .. [Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Arcturus Credit Investor, LLC . |Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e 00000 ....|99-3585594 .. Capella Credit Investor, LLC . .. |Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....|99-3585594 .. Rigel Credit Investor, LLC .... . |Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. Sirius Credit Investor, LLC .. |Private Debt Investors Feeder, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Vega Credit Investor, LLC .. .. |Private Debt Investors Feeder, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieeieiieeieeee e [ e 00000 .... [99-3585594 .. TWG MB Holding Company, LLC .. | THG Global, LLC ..cceereeeneennns Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeiiiiaines | e 00000 ....|99-3585594 .. TWG MB Finance, LLC ............. .. | WG MB Holding Company, LLC . . [ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. TWG MB Portfolio Holdings, LLC .. ..|TWG MB Holding Company, LLC . .. [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Private Investment Holdings, LLC .| WG MB Portfolio Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieeieiieeieeee e [ e 00000 .... [99-3585594 .. TWG Public Investments, LLC TWG Private Investment Holdings, LLC ....... Ounership .100.000 ... [Mark R. Walter ... ....No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. CVAN Holding Company, LLC .. TWG Public Investments, LLC .... . | Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. CVAN Holdings, LLC . | CVAN Holding Company, LLC . . [Ownership.. ..}.100.000 ...|Mark R. Walter . NO..
L4794 [ Group 1001 ..o [ e 00000 .... [99-3585594 .. CVAN Holdings Sub I, LLC CVAN Holdings, LLC Ounership .100.000 ... [Mark R. Walter ... ...No
4794 ...|Group 1001 .ooveeieeieiieeieeee e [ e 00000 .... [99-3585594 .. TWG Infrastructure Holdings, LLC TWG Private Investment Holdings, LLC ....... Ounership .100.000 ... [Mark R. Walter ... ...No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Bahia Energy Holdings, LLC . .| WG Infrastructure Holdings, LLC .... Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...1Group 10071 ... | e 00000 ....|88-1097719 .. Bahia Energy, LLC Bahia Energy Holdings, LLC Ownership .100.000 ...|Mark R. Walter ... ..No
L4794 .| Group 1007 Loueeeiiiiiiiiiiiieiieeeieieeiiiinns | e 00000 ....|92-2912299 .. Fujairah Energy, LLC TWG Infrastructure Holdings, Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...1Group 10071 ... | e 00000 ....|88-2353309 .. Puerto Rico Infrastructure, LLC .| WG Infrastructure Holdings, Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|92-2905283 .. Salvador Education, LLC TWG Infrastructure Holdings, Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. Brazil Ethanol, LLC TWG Infrastructure Holdings, Ounership .100.000 ... [Mark R. Walter ... ...No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. MC Brazil SO Fund |11 Feeder, LLC . .| WG Infrastructure Holdings, Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group 1001 .ooveeieeiiiieeieeeeeeesees [ e 00000 .... [99-3585594 .. TWG Guggenheim Investment Holdings, LLC ...... . TWG MB Portfolio Holdings, LLC ............... Ounership .100.000 ... [Mark R. Walter ... ..No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Private Investments, LLC .... TWG Private Investment Holdings, LLC ....... Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. Acri Investor Holdings, LLC .. N .| TWG Private Investments, LLC Ownership.. ..}.100.000 ...|Mark R. Walter .. NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. CFIP Fund |11 Investment Holdings, LLC ....... . TWG Private Investments, LLC . | Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. TWG Eldridge Holdings, LLC TWG Private Investments, LLC . | Ownership .100.000 ... [Mark R. Walter ... ...No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG JLC Fund 11 Holdings, LLC .| WG Private Investments, LLC ... Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. MC Alt Master Fund Feeder, LLC . TWG Private Investments, LLC . | Ownership .100.000 ... [Mark R. Walter ... ..No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|87-3937283 .. Hedosophia Funds Feeder, LLC .... TWG Private Investments, LLC . | Ownership ..50.000 ....|Mark R. Walter ... ..No
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. TA Fund IV Feeder, LLC ... .| TWG Private Investments, Ownership.. ..}.100.000 ...|Mark R. Walter .. NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TA Fund V Feeder, LLC .... TWG Private Investments, . | Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. TWG Teton Ridge Holdings, LLC ... TWG Private Investments, . | Ownership .100.000 ... [Mark R. Walter ... ...No
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeiiiiaines | e 00000 ....|99-3585594 .. TWG Lambda Holdings, LLC . .| WG Private Investments, Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. Turpial Fund Investment Holdings, LLC ........ TWG Private Investments, . | Ownership .100.000 ...|Mark R. Walter ... ..No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Colossal Holdings, LLC TWG Private Investments, . | Ownership .100.000 ...|Mark R. Walter ... ..No
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. TWG Syncromune Holdings, LLC . .| WG Private Investments, Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TruArc SOF Feeder, LLC TWG Private Investments, . | Ownership .100.000 ...|Mark R. Walter ... N0
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. TVC Investment Holdings, LLC .... TWG Private Investments, . | Ownership .100.000 ... [Mark R. Walter ... N0
L4794 .| Group 1007 Loeveviiiiiiiiiieieeeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Vistria Fund 1V Feeder, LLC v | TWG Private Investments, . | Ownership .100.000 ...|Mark R. Walter ... N0
Vistria Fund V Feeder Investment Holdings,
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeeeiiiiinns | e 00000 ....|99-3585594 .. LLC oo .| WG Private Investments, Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
4794 ...|Group 1001 .ooveeieeieeieeeeeee e [ e 00000 .... [99-3585594 .. TWG EPV Holdings, LLC . .| TWG Private Investments, Ownership.. ..}.100.000 ...|Mark R. Walter .. NO..
L4794 L[ Group 1007 L.uvvevvevvieviiiiiiiiiieiiiiiiiiins | e 00000 ....|99-3585594 .. TWG Slate Holdings, LLC .. TWG Private Investments, . | Ownership .100.000 ...[Mark R. Walter ... ... No.
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L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 ....|99-3585594 .. TWG Vistria Structured Credit Feeder, LLC ... |.. TWG Private Investments, LLC . | Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...]Group 1001 ...oovveeeieiiieeereeeeeees [ 00000 ... |99-3585594 .. Snap Feeder, LLC ..|TWG Private Investments, LLC ... Ounership.. ..}.100.000 ...|Mark R. Walter ... N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Innovative Technology Holdings, LLC ..|TWG MB Portfolio Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...]Group 10071 ..o | e 00000 ....|99-3585594 .. TWG Food, Beverage and Packaging, LLC . ..| WG MB Portfolio Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....|99-3585594 .. CAFB GP Holdings, LLC . .. | WG Food, Beverage and Packaging, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ... |99-3585594 .. TWG BIA Feeder, LLC .... .. | WG Food, Beverage and Packaging, LLC Ounership.. ..}.100.000 ...[Mark R. Walter ... N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Footprint Feeder, LLC .. | WG Food, Beverage and Packaging, LLC ...... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 ..ooovvveeiieeiieeerreeeeeees [ 00000 ... |99-3585594 .. TWG Intrepid Parent, LLC ... ..|TWG MB Portfolio Holdings, LLC . . [Ounership.. ..}.100.000 ...|Mark R. Walter ... N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....|99-3057663 .. TWG Intrepid Holdings, LLC . ..|TWG Intrepid Parent, LLC ..... . [Ownership.. ..}..90.100 ....|Mark R. Walter ....N0..
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ... |99-3057663 .. TWG Intrepid, LLC ............. ..|TWG Intrepid Holdings, LLC Ounership.. ..}.100.000 ...[Mark R. Walter ... N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Consumer Holdings, LLC ... ..|TWG Intrepid, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ..o | e 00000 ....|99-3057663 .. Intrepid HPF Finance Company, LLC .. | Intrepid Consumer Holdings, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeiiiiaines | e 00000 ....|33-6974483 .. Intrepid HPF Finance Trust . .. | Intrepid HPF Finance Company, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. Intrepid Master Purchaser Holdings, LLC ..... .. | Intrepid Consumer Holdings, LLC .. .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Master Purchaser Holdings Trust .... .| Intrepid Master Purchaser Holdings, LLC ... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ..o | e 00000 ....|99-3057663 .. Intrepid Master Purchaser Holdings-7.5, LLC Intrepid Consumer Holdings, LLC .............. Ownership .100.000 ...|Mark R. Walter ... N0 e
Intrepid Master Administrative Holdings-7.5,
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. LLC . Intrepid Consumer Holdings, LLC .. . | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Lenexa KS Townhomes, LLC .| Intrepid Consumer Holdings, LLC .. Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ..o | e 00000 ....|99-3057663 .. Intrepid Lenexa KS Garden, LLC .... Intrepid Consumer Holdings, LLC .. .. | Ounership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Consumer Liquid, LLC ......ovvvvreeneens . Intrepid Consumer Holdings, LLC .............. Ownership .100.000 ...|Mark R. Walter
Intrepid Master Administrative Holdings, LLC
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. | ..iecoviiiiiis | eeieieiiiiiiiie | errieieeiiieiieiereiisiiiiies | e ————, DE.....[...... NIA....... Intrepid Consumer Holdings, LLC .............. Ownership .100.000 ...|Mark R. Walter
4794 ...1Group 10071 ..o | e 00000 ....|99-3057663 .. Intrepid HPF Australia Holdings, LLC ... DE.....[...... NIA....... Intrepid Consumer Holdings, LLC .. . | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid MLPA Holdings, LLC . DEL . NIA....... Intrepid Consumer Holdings, LLC .. . | Qunership .100.000 ...|Mark R. Walter ...
Intrepid HPF Master Administrator HoId|ngs
.......... Group ..... 00000 ....|99-3057663 .. LLC werrieiiiiiieeeeeeeeeeeeeseeeeeeeeeeeseesssssssssssenns | o DEuviin | e NIALLLL... [ Intrepid Consumer Holdings, LLC .............. |Ownership .100.000 ... |Mark R. Walter ........cccoeeeeeeeeeicecceeees | e N0 e o
Intrepid HPF Master Administrator HoId|ngs
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|33-4401788 .. Intrepid HPF Master Administrator, LLC ....... . . | Qunership .100.000 ...|Mark R. Walter ... ....No
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Intrepid HI Finance Company I, LLC .. .| Intrepid Consumer Holdings, LLC .. . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. TWG HI Finance Trust .. .| Intrepid HI Finance Company |, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 .... | 33-6857583 .. TWG HI Finance Trust 11 . .. | Intrepid HI Finance Company | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|33-6855310 .. TWG HI Finance Trust 111 .| Intrepid HI Finance Company I, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. TWG HI Finance Trust IV . .| Intrepid HI Finance Company | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG HI Finance Trust V ... .| Intrepid HI Finance Company I, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. TWG HI Finance Trust VI . .. | Intrepid HI Finance Company I, Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Eltura Holdings, LLC . . .| Intrepid Consumer Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Renovation HI Finance 2025-1 HoIdlngs, LLC Intrepid Consumer Holdings, LLC . Ownership .100.000 ...|Mark R. Walter ... ... No.
Renovation HI Finance 2025-1 Intermediate Renovation HI Finance 2025-1 H0|dln98 i
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ... |99-3057663 .. Holdings, LLC ..eocvveeiiieeiee e DE.....|eeeee NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |Mark R. Walter ......ccoceevveeeriuniennnens N0 e
Renovation HI Finance 2025-1 Intermediate
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. Renovation HI Finance 2025-1 Trust ............ DE.....[...... NIA....... Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Renovation HI Finance 2025-2 Holdings, LLC . DE.....[...... NIA....... Intrepid Consumer Holdings, LLC . Ownership .100.000 ...|Mark R. Walter ...
Renovation HI Finance 2025-2 Intermediate Renovation HI Finance 2025-2 Holdlngs LLC
L4794 L [Group 1001 Lo [ 00000 ... |99-3057663 .. Holdings, LLC ..oocvvviiiiiiiiiiciie e DE....| ... NIA e ] e OWNErship....ccueeerveriiiieiieeiieens .100.000 ... |Mark R. Walter
Renovation HI Finance 2025-2 Intermediate
L4794 .| Group 1007 Loevveiiiiiiiiiiiieeieeeeeeeiiiines | e 00000 ....|99-3585594 .. Renovation HI Finance 2025-2 Trust ............ Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ......oiiiis | e 00000 ....]99-3585594 .. Renovation HI Finance 2025-3 Holdings, LLC . Intrepid Consumer Holdings, LLC .. . | Ownership .100.000 ...[Mark R. Walter ...
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Renovation HI Finance 2025-3 Intermediate Renovation HI Finance 2025-3 Holdings, LLC
4794 ...|Group 1001 ...oovvveeieeiieeenieeeeeees [ 00000 ....[99-3585594 .. | ..eerciivins | ereeerreenee [ e Holdings, LLC .eeocvveeriieeniee e LDE] NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |Mark R. Walter ......ccoceevvveeriuneennnnns N0 e
Renovation HI Finance 2025-3 Intermediate
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Renovation HI Finance 2025-3 Trust .. Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loueeeiiiiiiiiiiiieiieeeieieeiiiinns | e 00000 ....|99-3057663 .. Renovation HI Finance 2025-4, LLC ... .. | Intrepid Consumer Holdings, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ....oeeis | e 00000 ....|99-3057663 .. Renovation HI Finance 2025-4 Trust .. . . |Renovation HI Finance 2025-4, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Renovation HI Finance 2026-1 Holdings, LLC . Intrepid Consumer Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
Renovation HI Finance 2026-1 Intermediate Renovation HI Finance 2026-1 Holdings, LLC
L4794 L [Group 1001 Lo [ 00000 .... |99-3585594 .. Holdings, LLC ..oocvvviviiiiiiiiiiiic e LDE] NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Mark R. Walter
Renovation HI Finance 2026-1 Intermediate
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Renovation HI Finance 2026-1 Trust ............ LDE ] NIA....... Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. Renovation HI Finance 2026-2 Holdings, LLC . |..DE.....|...... NIA....... Intrepid Consumer Holdings, LLC . Ownership .100.000 ...|Mark R. Walter ...
Renovation HI Finance 2026-2 Intermediate Renovation HI Finance 2026-2 H0|dln98 Lic
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ... |99-3585594 .. Holdings, LLC .eeocvveeriieeniee e LDE] NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ...|Mark R. Walter
Renovation HI Finance 2026-2 Intermediate
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Renovation HI Finance 2026-2 Trust ............ Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 ....|99-3585594 .. Renovation HI Finance 2026-3 Holdings, LLC . Intrepid Consumer Holdings, LLC .. . | Qunership .100.000 ...|Mark R. Walter ...
Renovation HI Finance 2026-3 Intermediate Renovation HI Finance 2026-3 Holdings,
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|42-2641905 .. Holdings, LP ..o | e DB ] et e T e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Mark R. Walter
Renovation HI Finance 2026-3 Intermediate
L4794 .| Group 1007 Loueeeiiiiiiiiiiiieiieeeieieeiiiinns | e 00000 ....|42-2641905 .. Renovation HI Finance 2026-3 Trust . . |Holdings, LP . Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Renovation HI Finance 2026-4 Holdings, LLC . Intrepid Consumer Holdings, LLC .. Ownership .100.000 ...|Mark R. Walter ...
Renovation HI Finance 2026-4 Intermediate Renovation HI Finance 2026-4 Holdings, Lic
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 .... |42-2674039 .. Holdings, LP ..cocueieiiieiiee e LDE] NTA e | et OWNEISNIP..eeeveeesree e .100.000 ...|Mark R. Walter
Renovation HI Finance 2026-4 Intermediate
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 .... |42-2674039 .. Renovation HI Finance 2026-4 Trust ............ DB NIA....... Holdings, LP . | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Renovation HI Finance 2026-5 Holdings, LLC . DE.....[...... NIA....... Intrepid Consumer Holdings, LLC . Ownership .100.000 ...|Mark R. Walter ...
Renovation HI Finance 2026-5 Intermediate Renovat ion HI Finance 2026-6 Holdings, LLC
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Holdings, LP ..o |2 DB et e NTA e [ Ownership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Intrepid HI Finance Servicing Holdings, LLC .| Intrepid Consumer Holdings, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Intrepid Vendor Management, LLC ................ Intrepid Consumer Holdings, LLC .. . | Qunership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 00000 ....|33-4401788 .. HomePro Finance Company Holdings, LLC ........ Intrepid Consumer Holdings, LLC .............. Ownership ..41.000 ....|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|33-4401788 .. HomePro Holdings Trust . .NIA....... |HomePro Finance Company Holdings, LLC . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 00000 ....|33-4401788 .. HomePro Finance Company, LLC .... LDE] e NIA....... HomePro Holdings Trust .......ccoovvvviiiinnnnnes Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|33-4401788 .. HomePro Finance Australia PTY Ltd .... LAGS.LLL NIA....... HomePro Finance Company, LLC ... . | Qunership .100.000 ...|Mark R. Walter ...
4794 ...1Group 10071 ... | e 00000 ....|33-4401788 .. HomePro Finance Trust LDE] e NIA....... HomePro Finance Company, LLC ... . | Ounership .100.000 ...|Mark R. Walter ...
Intrepid Special Opportunities Holdings, LLC
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ....[99-3057663 .. | ...eerrirerie | rreenirieriinee | e | e LDE] NIA....... TWG Intrepid, LLC .oovverieieiiieeiee e OWNEISNIP..eeeveeerreeeree e .100.000 ...|Mark R. Walter
Intrepid Special Opportunities Holdings,
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Intrepid Innovation Finance, LLC LLC e .. | Ownership .100.000 ...|Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Emblem Investment, LLC ... .| Intrepid Innovation Finance, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...1Group 10071 ... | e 00000 ....|99-3057663 .. Intrepid Swan Investment, LLC Intrepid Innovation Finance, LLC .... Ownership .100.000 ...|Mark R. Walter ...
Intrepid Special Opportunities Holdings,
4794 ...|Group 1001 ...oovvveeiieieeeerieeeeeees [ 00000 ... |99-3057663 .. Intrepid Energy and Infrastructure, LLC ..... DE.....|eeeee NIA....... LLC et OWNEISNIP..eeeveeesree e .100.000 ... |Mark R. Walter ......ccoceevveeeriiniennnenn N0 e
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Energy Capital, LLC .......ccccunnnnnnee LDE ] NIA....... Intrepid Energy and Infrastructure, LLC ... [Ownership......cccoeeeeieiiiieiiiinnnnnnn ] .100.000 ... [Mark R. Walter ........cccceeeevvivinnnnnnnne N0
Intrepid Special Opportunities Holdings,
L4794 L [Group 1001 Lo [ 00000 ... |99-3057663 .. Intrepid UP Holdings, LLC LDE] NIA....... LLC . | Ounership .100.000 ...|Mark R. Walter ... N0
4794 ...|Group 1001 ...oovvveeiieiieeenieeeeeees [ 00000 ... |99-3057663 .. Intrepid WP Platform Investment, LLC ... LDE] NIA....... Intrepid WP Holdings, LLC . | Ownership .100.000 ...|Mark R. Walter ... N0 e
L4794 .| Group 1007 Leeveeiiiiiiiiiiiiieieeeeeieeiiiinns | e 00000 ....|99-3057663 .. | ..cccvvvvreres | eevrireiiiiiiien | e CAVU 1 Trust wovvvvvevviveiiiviieiveevevveevaaavaanes LDE] NIA....... Intrepid UP Platform Investment, LLC ....... ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ...|Mark R. Walter N0
Intrepid Special Opportunities Holdings,
L4794 .. [Group 1001 L..veiiiiiiiiieien | 00000 ....[99-3585594 .| ...occooies | cerviiiiiiiin [ i Intrepid CLO, LLC ..cooviviiiiiiiiiiiiiiiicies JDEL NIA....... LC i OWNErship....ccueeeireiiiiiiiiiiieiiens .100.000 ... [Mark R. Walter .......ccccoovuriiinniinnnnnns N0
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. 4794 ...|Group B 00000 ....|99-3057663 .. Intrepid Real Estate Holdings, LLC .. TWG Intrepid, LLC . | Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...1Group 10071 ....oeeis | e 00000 ....|99-3057663 .. Savannah Hear twood BTR, LLC .. .. | Intrepid Real Estate Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Intrepid BGV OpCo, LLC ...... .. | Intrepid Real Estate Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieeieiieneee e [ e 00000 .... [99-3057663 .. Bedrock Land Partners, LLC . .. | Intrepid Real Estate Holdings, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....|99-3585594 .. Bedrock LB WAB, LLC .... .. |Bedrock Land Partners, LLC .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [33-2982945 .. Bedrock DF Den LG 20, LLC .. |Bedrock LB WAB, LLC ...... .. |Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 [ Group 1001 ..o [ e 00000 .... [99-3585594 .. BR DRH NV Skye, LLC ....... .. |Bedrock LB WAB, LLC ... .. |Ownership.. ..4.100.000 ...|Mark R. Walter ....No..
4794 ...|Group 1001 .ooveeieeieiieeieeee e [ e 00000 .... [99-3057663 .. BR DRH NV 5 Ridges, LLC .. .. |Bedrock LB WAB, LLC ... .. |Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 [ Group 1001 ..o [ e 00000 .... [99-3057663 .. BR DRH NV Dandrea, LLC ...... .. |Bedrock LB WAB, LLC ...... .. [Ownership.. ..4.100.000 ...|Mark R. Walter ....No..
4794 ...1Group 10071 ... | e 00000 ....|99-3585594 .. Bedrock Land Holdings A&D Owner, LLC .. |Bedrock Land Partners, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|33-2982945 .. Bedrock Land Finance, LLC ........ .. |Bedrock Land Partners, LLC ... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...1Group 10071 ..o | e 00000 ....|99-3585594 .. Bedrock Land Finance A&D Lender, LLC .. |Bedrock Land Finance, LLC . . | Ownership.. ..1.100.000 ...|Mark R. Walter ....NO..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeiiiiaines | e 00000 ....|99-3057663 .. BR DRH TN Hickory, LLC ...... .. |Bedrock Land Finance, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3057663 .. BR DWH FL Palmetto, LLC .. .. |Bedrock Land Finance, LLC . . [Ownership.. ..}.100.000 ...|Mark R. Walter ....No..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. BR DRH NV Dandrea LB1, LLC . . |Bedrock Land Finance, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
4794 ...|Group R P 00000 .... [99-3585594 .. Bedrock A&D ViAB, LLC Bedrock Land Partners, LLC Ounership .100.000 ... [Mark R. Walter ... ....No
. 4794 ...|Group B 00000 ....|33-2982945 .. Bedrock A&D Lender, LLC Bedrock Land Partners, LLC Ownership .100.000 ...|Mark R. Walter ... ....No
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. Bedrock Exton AD, LLC . | Bedrock A&D Lender, LLC Ownership.. ..}.100.000 ...|Mark R. Walter . NO..
. 4794 ...|Group U 00000 ....|99-3057663 .. Intrepid Lenexa, LLC Intrepid Real Estate Holdings, LLC . . | Ownership .100.000 ...|Mark R. Walter ... ... N0
4794 ...|Group B . 00000 .... [99-3057663 .. Intrepid Finance Company I, LLC ........ccc..... TG Intrepid, LLC .. . | Ownership .100.000 ... [Mark R. Walter ... ...No
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3057663 .. Intrepid Equity Holdings, LLC .| WG Intrepid, LLC .. . | Ownership.. ..}.100.000 ...|Mark R. Walter .. No..
4794 ...|Group R P 00000 .... [ 39-2880698 .. MRS Parent Holdings, LLC Intrepid Equity Holdings, LLC Ounership .100.000 ... [Mark R. Walter ... ..No
. 4794 ...|Group U 00000 ....|99-2804740 .. Master Roofing Solutions Holdings, LLC ....... MRS Parent Holdings, LLC ..........cceeeeeenns Ownership .100.000 ...|Mark R. Walter ... N0
4794 ...|Group B 00000 ....|99-2804740 .. Master Roofing Solutions Intermediate, LLC .. |.. Master Roofing Solutions Holdings, LLC .... |Ownership .100.000 ...|Mark R. Walter ... N0 e
Master Roofing Solutions Intermediate, LLC
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-2684462 .. Master Roofing Solutions, LLC ......cccceveenees I Ownership.. ..}.100.000 ...|Mark R. Walter . NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-2692676 .. Silver State Master Roofing Solutions, LLC . |. .. [Master Roofing Solutions, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
4794 ...1Group 10071 ... | e 00000 ....|99-2804740 .. Golden State Master Roofing Solutions, LLC .. .. . [Master Roofing Solutions, LLC .. .. | Ownership.. ..}.100.000 ...|Mark R. Walter ... No..
. 4794 ...|Group B 00000 ....|99-3057663 .. Reno Roofing and Raingutters LLC Master Roofing Solutions, LLC ................ Ownership .100.000 ...|Mark R. Walter ... ... N0
Silver State Master Solutions Distribution,
. 4794 ...|Group U 00000 ....|99-2804740 .. | DE s NIA....... Master Roofing Solutions, LLC ................ Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group R P 00000 .... [39-2943716 .. Master Roofing Retail Solutions, LLC .......... |..DE.....] ...... NIA....... VRS Parent Holdings, LLC .....ccevvevveenuennne Ounership .100.000 ... [Mark R. Walter ...
. 4794 ...|Group B 00000 ....|39-2917996 .. Medal lion Roofing, LLC LDE ] NIA....... Master Roofing Retail Solutions, LLC ....... Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3057663 .. Intrepid Leasing, LLC .... .. | Intrepid Equity Holdings, LLC Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group U 00000 ....|99-3057663 .. Intrepid Consumer Durables, LLC ................ |..DE..... Intrepid Equity Holdings, LLC Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group B . 00000 .... [99-3057663 .. Intrepid RV Holdings, LLC Intrepid Consumer Durables, LLC .. Ounership .100.000 ... [Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Real Estate Holdings, LLC ... . ...NIA.......| TWG MB Portfolio Holdings, LLC . . | Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group R P 00000 .... [99-3585594 .. LA RE Development Holdings, LLC ... oo | DB s NIA....... TWG Real Estate Holdings, LLC Ounership .100.000 ... [Mark R. Walter ...
. 4794 ...|Group B 00000 ....|99-3585594 .. Indy RE Acquisition Holdings Sub Il, LLC .... |..DE.....[...... NIA....... TWG Real Estate Holdings, Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 1001 .ooveeieiiiiieeieeeesee e [ e 00000 .... [99-3585594 .. GNP Lantana, LLC .| TWG Real Estate Holdings, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group U 00000 ....|99-3585594 .. GNP Lantana Operations, LLC ] GNP Lantana, LLC Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group B . 00000 .... [99-3585594 .. TWG Bradford Allen Fund Feeder, LLC ........... WDE] e NIA....... WG Real Estate Holdings, LLC .........c...... Ounership .100.000 ... [Mark R. Walter ...
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWG Sports Holdings, LLC ... .| TWG Global, LLC Ownership.. ..}.100.000 ...|Mark R. Walter
4794 ...|Group R P 00000 .... [99-3585594 .. TWG Sports, LLC TWG Sports Holdings, LLC .. Ounership .100.000 ... [Mark R. Walter ...
. 4794 ...|Group B 00000 ....|99-3585594 .. TWG CFG Holdings, LLC TWG Sports Holdings, LLC .. Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group 1001 .ooveeieeieeieeeeeee e [ e 00000 .... [99-3585594 .. TWG Fanatics Holdings, LLC . . .. |TWG Sports, Ownership.. ..}.100.000 ...|Mark R. Walter
. 4794 ...|Group U 00000 ....|99-3585594 .. BJK Cup Investor Holdings, LLC .... DB s NIA....... TWG Sports, Ownership .100.000 ...|Mark R. Walter ...
4794 ...|Group R P 00000 .... [99-3585594 .. TWG Sports Ticketing Company, LLC ... WDE] e NIA....... TIG Sports, Ounership .100.000 ... [Mark R. Walter ...
. 4794 ...|Group el 00000 ....|99-3585594 .. TWG Motorsports Parent, LLC LDE.... ... NIA....... TWG Sports, Ownership .100.000 ...[Mark R. Walter ...




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

8¢l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4794 L Group 1007 Leeveeiiiiiiiiiiiieeieeeieieeiaiinns | e 00000 ....|99-3585594 .. TWG Motorsports, LLC TWG Motorsports Parent, LLC .... Ownership .100.000 ...|Mark R. Walter ... ....No
L4794 | Group 1007 ..eeeeeeeiieiiiieieeeeeeeeeeeeeeeees | e 00000 ....|99-3585594 .. TWG Motorsports Entertainment, LLC .. .. | TWG Motorsports, LLC . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Velocity Films, LLC .....cceeeeeeenns s .. | WG Motorsports Entertainment, LLC . .. | Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeiiiiiiiieiieeeeeeeeeeiiees | e 00000 ....|33-3939053 .. TWG Cadillac Formula 1 Team Holdings, LLC ... |.. .. | TWG Motorsports, LLC ..cceeeeeeeeeeeeeiieeeeenns Ownership.. ..}..66.000 ....|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....|33-3939053 .. TWG GM Per formance Power Units, LLC .... .. | WG Cadillac Formula 1 Team Holdings, LLC |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeieiiiiiieieeeeeeeeeeeeeees | e 00000 .. TWG GM Performance Power Units (LK) .. | TWG GM Performance Power Units, LLC ........ Ownership.. ..1.100.000 ...|Mark R. Walter ....NO..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 PPU 4540 Fortune Avenue, LLC .. | WG GM Performance Power Units, LLC ........ |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeiiiieiiiieieeeeeeeeeeeeeees | e 00000 ....| . s PPU Defender Way, LLC .... .. | WG GM Performance Power Units, LLC ........ Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeieeiiiines | e 00000 ....|33-3939053 .. TWG Cadillac Formula 1 Team, LLC .. .. | WG Cadillac Formula 1 Team Holdings, LLC |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeieiiiiiieieeeeeeeeeeeeeees | e 00000 .... | 44-52816026 TWG Cadillac Formula 1 Team Limited . ..| WG Cadillac Formula 1 Team, LLC .... Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. Motorsport Investment Holdings, LLC . .| WG Motorsports, LLC . . Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeiieiieiieieeeeeeeeeeeeeeees | e 00000 ....|88-2758000 .. Andretti Global, LLC ......cceeeennnnn . [Motorsports Investment Holdings, LLC ....... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Leeveeiiiiiiiiiiiieeeeeeeeiiiiaines | e 00000 ....|93-4362494 .. Spire Motorsports Holdings, LLC ... . [Motorsports Investment Holdings, LLC ....... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeieiiiiiieieeeeeeeeeeeeeees | e 00000 ....|99-3585594 .. Motorsport Real Estate Ventures, LLC .. [Motorsports Investment Holdings, LLC ....... |Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 .| Group 1007 Loeveeeiiiiiiiieiieeeeeeeieeiiiiens | e 00000 ....|99-3585594 .. TWGM Resources, LLC ............. .| WG Motorsports, LLC Ownership.. ..}.100.000 ...|Mark R. Walter ....N0..
L4794 | Group 1007 ..eeeeeeeiieiieiieieeeeeeeeeeeeeeees | e 00000 ....|99-3585594 .. TWGM Resources Central, LLC .. TWGM Resources, LLC Ownership .100.000 ...|Mark R. Walter ... ....NO
L4794 L [Group 1001 Lo [ 00000 .... |99-3585594 .. PWHL Holdings, LLC TG Sports, LLC Ounership .100.000 ... |Mark R. Walter ... ....No
L4794 [ Group 1001 Lo [ e 00000 ... |99-3585594 .. Squash SM3E Holdings, LLC .| TWG Sports, LLC .. Ounership.. ..}.100.000 ...|Mark R. Walter ... No..
L4794 .| Group 1007 Loevveiiiiiiiiiiiieiieeieeeeiiiiinns | e 00000 ....|99-3585594 .. Heretics Holdings, LLC TWG Sports, LLC Ownership .100.000 ...|Mark R. Walter ... ... N0

Asterisk

L OO N O~ WN

...| Managed by Group 1001 Insurance Holdings, LLC
...| Voting Control 72.92%, Economic Interest 15.12%
..| Voting Control 27.08%, Economic Interest 5.61% ..
.| No Voting Rights Preferences
..| Health Maintenance Organization
...| Non-Voting, Economic Interest 100% .
| Voting e
...| 97.58% Class B Voting
.| 100% Class A Voting ..

2.42% Class B Voting ....




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Explanation:

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

The Company is utilizing an ongoing statement of exemption.

Bar Code:

HUAEE AR AR GO

79 0 6 5 2 0 2 6 4 9 0 0
HUAIE AR AR AR RN

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

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

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

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

[ ]

o
—

0 2
0 2
0 2
0 2
[}

o o
— T —

—
o
—
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Accounts receivable fee and other iNCOMe .......ocooooeioeeocoeeoeeeeeeeeeeeeeee oo 11,135,348 e oo 11,135,348 |..ooooeee 11,126,919
2505. Prepaid expenses
2506. Amounts due from agents
2597. Summary of remaining write-ins for Line 25 from overflow page 21,650,682 10,499,264 11,151,418 11,187,653
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Miscellaneous mortgage liabilities .... ... 30,603,199
2505, Miscellaneous 1iabilities ..oooiiiiiiieeecc ettt n s sesesesennnnnnnnns [oenenenesennnnnenes 1,000,948 | 8,360,972
2506. Escheatment liabilities .....cccccovnnn. . , . 3,337,351
2507.  Surplus note interest due and ACCTUBA .........cccoovoiiiiciiieiiiccee ettt foesesessnsnseaes 2,668,299 |................... 2,668,299
2597.  Summary of remaining write-ins for Line 25 from overflow page 47,579,915 44 969,821
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Miscellaneous income (including revenue sharing and surrender charges) .........ccocooooeeeevcns fovevereveieenns 17,814,945 [............... 17,493,904 |...ocoovee. 36,344,512
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 17,814,945 17,493,904 36,344,512
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Investment income on funds Withheld ... oo (6,943,742)|.....oou.... (37,036,903)|................ (50,633,845)
2705. Interest on experience account ....... ..1,062,097 |..
2706. MR reinsurance transfer .........ccceivninnne . 655,845 |.. .
2707.  Fines and penalties of regulatory authorities ... o 55,479 |eoveeeeee 6,166 |...cooveverereee 20,501
2797. Summary of remaining write-ins for Line 27 from overflow page (5,170,321) (37,030,737) (50,613,344)

15



STATEMENT AS OF JUNE 30, 2026 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 PHOT YEA ..........ccocueueueveeeeceeeeeeeeeeeeaeteeeseseeeaeae et sessasassesesensasassesenensanaesesanas |eeeeescneeeeens 319,805,796 |....coovvnve. 175,974,266
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.ooviieieeeeeecececceeeee ettt ettt esesessas s s sesesesessannnnns |oeeeesesseeeeaene 36,670,000 |.......counee. 150,630,550
2.2 Additional investment made after acquisition . 983,477 oo 1,593,099
3. Current year change iN ENCUMDIANCES ..........oiiiitiiiiiiiiii ettt ettt ettt sa e e sheesbeesbe e beenbeebeanbeenseaneesseesseesbeesbeentes |seseessnenseaiteete et e e e eanens
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt e et e e et e ea e e eae et e e s e easeeneeaaseemeeaseeasee st eseenseanseenseenseaneesseenneanans [senseensesseasnesensennnsanens [eseensesnseniseeaeeeeeaseeaaens
5.  Deduct amounts reCeived ON AISPOSAIS ..........coiuiiiiiiieieiiee ettt e sae e st e se e b e e sseeaeeeaeeeseesseenseenseeseenseanneanneans |srteete et e et e e et e e e s [oreente et et
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 4,718,506 |.....ccovveeeee. 8,392,119
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocoovvrverereueeeeeeieeeieeeieseseesenesenenes oesereeneeeeenns 352,740,767 |...ococvvene. 319,805,796
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 362,740,767 319,805,796
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 2,876,607,323 |........... 2,193,967,594
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .......c.coviieeeeeeececceeeee ettt e s e s e eanas s s seseseseaesnssnnnssennanns |reesesenesnenes 618,362,608 |............... 954,693,440
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 15,507,231 |..cooeeee 61,768,697
3. Capitalized deferred interest and other ............. I 3,217,273 | 8,685,456
4. ACCTUAI OF GISCOUNE ...ttt s e s ettt [ooeeninin s 204,834 | 633,666
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiiiiiiitiiti ittt sttt bttt bbbttt b bbbt bt et bbbttt nb e bt nbe b b [omeeee et e et et e e ees [eetee e
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiiirieieieieieieiee ettt ettt ettt et ese e e s s et esesesese e e st esesesesesesesssesesesesenene |oeeeesesseseeneneaeanaes 67,518 |... ...(514,365)
7. Deduct amounts received on disposals . e e 204,624,479 |............... 341,444 733
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SRR 1,394,349 | 1,182,432
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year's other than temporary impairment FECOGNIZEA .............c.ceveviiriieieereriiieieseseteseisesesssese et sesessssnsesesens |eesscecesesnenas 16,002,961 [
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..3,291,944,998 |............ 2,876,607,323
12, TOtal VAIUBHON BIIOWANCE .......eueuieeieieiaiicieiete ittt sttt ettt ettt e bt e bt st s bt etes s eseaesenenas [ormsnananansnas (2,460,000)|...ccucveeenne (2,460,000)
13.  Subtotal (Line 11 plus Line 12 IO 3,289,484,998 |............ 2,874,147,323
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 3,289,484,998 2,874,147,323
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,619,337,470 |........... 1,606,862,307
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ..........c.cuoviieiececeeeeee ettt ecaee et sesa et s e e e s s sassesesesesesssasassasenssssnsssesansnananans [eoeeesesssnenas 159,118,485 |................ 449,115,871
2.2 Additional investment made after acquisition . U IR 235,196,504 |.....coceevee. 592,378,167
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. ACCIUAI OF GISCOUNL ......eeeveeeeecececece ettt ettt a ettt et e s e s e s s s st eses e s s s s s s s s s et et esesess s s s sesesesesessansssssssesesesesnananas [eoeseseseneeaneneeeeas 597,647 |..oovirene 21,447,820
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes 107,630,177 |.....ceecee. (110,777,577)
6. Total gain (loss) on disposals .................... 11,842,537 .. 3,082,790
7. Deduct amounts received on disposals . e [ 236,185,690 |............... 923,283,731
8. Deduct amortization of premium, depreciation and proportional amortization .. R F 2,356,474 |................. 10,097,476
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 14,304,009 |....ccoveeinnne 9,390,702
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,880,876,647 |... ..1,619,337,470
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 17,551,161 |.ooeeee 17,592,885
13.  Statement value at end of current period (Line 11 minus Line 12) 1,863,325,486 1,601,744,585
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 32,643,563,582 |.......... 23,112,594,048
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 5,756,231,544 |......... 15,004,255,013
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 18,350,596 |....cccovveneee 32,771,058
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas (6,960,535)|...ccncurveeenne 1,106,837
5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 7,922,688 |... ..(59,937,912)
6. Deduct consideration for bonds and stocks disposed of . I 3,506,384,352 |............ 5,413,245,298
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 27,228,955 |....cooe... 40,901,977
8. Total foreign exchange change in book/adjusted CarrYiNG VAIUE ............ccceueueiririririiieieierienesesisieieie e sesesenee s ssssesens |eoseseeeeacninnns (1,757,707 [eveee 9,655,956
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 4,998,606 |.........coconeee 592,688
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 130,804 |... ... (2,141,455)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 34,878,869,059 |.......... 32,643,563,582
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 34,878,869,059 32,643 ,563,582
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 6,922,126,347 |.......... 86,245,579,604 |........... 86,205,739,703 |.......cvenve. 29,497,043 |............ 6,922,126,347 |............ 6,991,463,291 | [ 4,228,610,570
2. NAIC 2 () ettt b bttt b et ek £tk e bt h et b e bt b st bt e et e ee bttt et et nete e ens [erenerens 17,494,991,985 |................ 391,770,657 |.....coeevnve. 671,723,660 |................ (76,714,093)|.......... 17,494,991,985 |.......... 17,138,324,889 |....coovoicrcnccnis v 16,507,816,082
B NAIC B () et bbbttt et [ e 211,986,721 |.coovcene. 20,272,705 |......cceennee. 35,331,935 [ (6,481,624)|................ 211,986,721 |..cveeneee. 190,445,867 |.....oeeeeeeeereicrernnens Joeeeeieininens 279,226,637
L 7Y @2 - TP REUEPRRRSTTY SRR 71,322,864 |...ccovvvenee 6,610,484 |................ 11,630,364 |...coovveennene 5,630,349 |....covvnne 71,322,864 ..o 71,933,333 | oo 79,395,077
5. NAIC5 (a)... IO PR 83,100,736 |..cveveeennnee 25,767,890 |..cveeeeennnee 11,260,511 | 3,738,084 |.....cceeeen 83,100,736 |.oeveeenne 101,346,199 | e 68,298,386
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 1,700 87,378 96,020 82,038 1,700 75,096
7. Total ICO 24,783,530,353 86,690,088,718 86,935,782,193 (44,248,203) 24,783,530,353 24,493,588,675 21,163,346,752
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 7,716,969,897 |............ 1,274,711,226 746,889,484 (166,380,550)............ 7,716,969,897 |............ 8,078,411,089 | [ 7,162,556,079
9. INAIC 2 et E R Rt A R R R Rt e e R R h Rt R ettt ettt s e sttt eeenenenenenens [renenenenns 2,914,717,219 | 481,942,402 |................ 291,284,342 |...coccvenee. 247,222,944 |............ 2,914,717,219 |............ 3,352,598,223 | ..o oo 2,616,000,611
TO. NAIC 3 ettt h e bbbt b et b et bbbttt sttt b s [rere e 439,881,710 |ceovceeene. 56,239,781 |....cccevnne 47,276,266 |................. (8,163,990)|..ceveenne 439,881,710 |..cccoeeneee. 440,681,235 [ [ 432,591,628
TA. NAIC 4 ettt e et b et b b e b e b et bkt ekt ekt h et bt ettt bt ettt enetenas [rereee e 161,676,379 | .o, 17,157,615 oo 11,700,717 | (7,573,209)................ 161,676,379 |...cooveeneee 159,560,068 |.........coovvevrireiriciriciris o 165,299,621
T2, NAIC B bbbt bbbt b ettt [srre e 40,587,505 |...c.ooccuviene. 8,589,055 |...ocvrieeiricins (59,139) o (1,043, 141) ] 40,587,505 |.......cceeeee 48,192,558 | [ 53,606,040
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 10,391,219 221,689 (2,047,622) 10,391,219 8,121,908 10,976,514
14.  Total ABS 11,284,223,929 1,838,640,079 1,097,313,359 62,014,432 11,284,223,929 12,087,565,081 10,441,030,493
PREFERRED STOCK
T8, INAIC T ettt bbb bbbt ebs [se s 441,205,250 |...oovecicicircreees [ 2,000,000 |eeeeeeeeeereeeicinieeenes 665 [..oevenene 441,205,250 |................ 439,205,915 [ e 441,201,140
16. 63,325,569 |........cc....... 56,019,954 |..coooivrinnne. 2,500,000 |..coeveriireiiceeinne 5,49 |..ccooiinee 63,325,569 |............... 116,851,019 [ o 67,573,189
17. 26,912,921 | o e (3,000, 177)]..ccveveceenne 26,912,921 | 23,912,744 | [ 27,010,911
T8, INAIC 4 oottt ettt ettt te sttt e b et e s e st e s e seea et e et e s e e e s e e e s e ne R e Rt e R eReeseReeseseesese s esenseseneeseseeseneesenenns [rere et ettt [ereten e e [ 2,703,328 | o 2,703,328 .o o
T, INAIC B bbbt h et b et bbbttt b e [sere e 254,023,459 |....ocoiiiiieeiens e 1,524,348 |.....ccveene 1,476,877 |....coeevee 254,023,459 |............... 253,975,988 |....cooeoeceeeeereeeeeeeees [ 263,242,730
20, INAIC B ..ottt h bbb et h ekt h et bt bt b et et h e e et ettt b et et n et 262 (45) 262 217 1,995
21, Total Preferred STOCK ..o 785,467,461 56,019,954 6,024,348 1,186,144 785,467,461 836,649,211 799,029,965
22. Total ICO, ABS & Preferred Stock 36,853,221,743 88,584,748,751 88,039, 119,900 18,952,373 36,853,221,743 37,417,802,967 32,403,407,210
(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 $ .o 2,865,778,488 ; NAIC2 $ oo i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2026 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 4,041,221,311 XXX 4,041,595,642 1,604,493 56
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveveveueeeeceeeieieteteeeeeeee ettt s st sesess s s s seseseas [ereneneenes 3,792,664 ,476 |............ 3,397,497,192
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 2,801,118,154 |............ 5,922,993,864
3. ACCTURN OF GISCOUNL .....eeeieceeeeeeei i caeteee e eeeseseeeeeee e e eseseeeee e eseseeeeeee e esesesesee e e e s esee e e 2 aeseseseeee a2 eseseeeees s s sesesesessansesesesessansnsnseen [emanacicesessannicans 736,885 | 599,558
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON AISPOSAIS .......ccuiiuiiiuiieiieiti ettt ettt ettt e e ae e st et e e s e e aeeeaeeeateeaeeaseeas e e seenseenseanseanseeneeeneesneenneenneenseannens |onessiessnssassisesiaessaesaeans [oaesaesaeseesnesaessaeesaeenes
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 2,553,298,204 |............ 5,528,426,138
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccevruremrereierereeeeeeeeeeeeeieeieseaeeas [eeeeneenes 4,041,221,311 |............ 3,792,664 ,476
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 4,041,221,311 3,792,664,476
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STATEMENT AS OF JUNE 30, 2026 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, PrIOT YEA) .........c.cvvurueuiiiiiriiereeiseiesesesesessssssese st sssssese st ssssese s st sssssesesesessnsnseses seseeesesssnses 127,010,237
Cost paid/(consideration reCeIVE) ON AAGIIONS ..........iuiiiiiiiiiii ittt bbbt bt bbb E e E e E b bR e b bbb e bt bt e bt b e b e b b beabe Sabeabeareareareare e are s
Unrealized ValUuation iNCIEASE/(UECTEASE) ............c.cuiveueuereiiiesesesesetesseseses s sessesese s s sssseses et s sssasses et s s ssses et et s sssseses s sssas e s e s et s s nsssesesebssssnsesesessnns | ehesissttssterann 6,028,599

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (88,293,007)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (88,293,007)
440 7251 o PP PP PP PPOS
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e
................. (4,237,230)
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+8%9) .......cceceuiiiiiirireriiieeeiete sttt b bbbt ss st besensnes terssasienenns 128,801,606

Total foreign exchange change in book/adjusted carrying value ....

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

Statement value at end of current period (LiNe 10 MINUS LINE 1) ....c.cviiuiueuiiiiieeecteteise ettt ssete bt eb bt b b ss st ae s sssn st b b s s sn et ebebasans toeeesesisnenes 128,801,606

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEar (LINE B, PHOT YEAT)............cccueveveeeeeeeeeeteeeeesscsesesesesesseaesesesesessssssssesesssssssesasassssssesesessssssssssasas seessssssesesasa (1,211,854)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ..........c.coovcueueueieeerececeeeeseeeeseaes ceeeseeeeeenens (24,411,485)
Add:

Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - all other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveeeieees covrererieieeenns 16,357,832

3.14 Section 1, Column 18, PriOr YEA .........cceeeevveeerererereeeeseeeiseeseseeenes ceenerenenennes (8,892,938) vovvivivciinnn 24,750,367 v 24,750,367
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 16,357,832
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (8,392,535)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 24,750,367 ... 24,750,367
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (36,708,383)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (11,958,017)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (11,958,017)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ...eeeeeeeeceeee ettt e eaeae et e e s s saetese s s s sssssesesesssssseseses s ssasssseses s sssssnseses s s sssneeses s s sssnsesas s sssssnsesesssssssnsesesssananas Snsnsssesesasa (24,750,367)
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ceceuereeeeeeeereeeeeeeeeceeteteeeseessaetetesesesssssaesesesessssssesesesessssssssesasenssssses seesssassssssesasanas (872,973)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovcueueeeeeeeeececteteteseesseteteteseessaete e sesesssseaesesesessssssesesesessssssesesasassssssesesassssnsssesasasanas Sssssssssesesasnns (872,973)
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

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

24611#AG2 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... 17,188,000 |... ..19,569,100 |........... 18,542,987 [11/01/2018 ..... 03/24/2047 ... Swap ... .1,609,238 |.. .... 4,373,193 | 05526D-BF-1 . | BAT CAPITAL CORP 4.54% 08/15/2047 |2AFE ... ... 17,959,862 ... 14,169,794
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR BAKER HUGHES LLC CO OBL 4.08%

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeees 13,501,000 |........... 14,828,329 |........... 14,133,213 [ 11/01/2018 ..... 03/24/2047 ... U N 1,264,040 |............ 3,435,009 |05723K-AF-7 . [12/15/2047 .....oovvvvviiiiiiiiiiiiis [ =S RN 13,564,288 |........... 10,698,114
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 |............ 6,674,217 |............ 6,631,627 | 11/01/2018 ..... 03/24/2047 ... R RN 538,535 [...evuneeee 1,463,498 | 37045V-AQ-3 . | GENERAL MOTORS CO 5.4% 04/01/2048 | 2BFE ......coovvvviiiiiiiniiiins |ooeennnnnns 6,135,682 |............ 5,168,129
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR LYONDELLBASELL IND NV 4.625%

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 5,080,000 |............ 5,751,812 |............ 5,173,677 | 11/01/2018 ..... 03/24/2047 ... P N 475,618 |..ooeeeenes 1,202,519 [552081-AM-3 . 102/26/2085 .......cevvvvvvvveriininnnnnns FE oo | 5,276,194 |............ 3,881,158
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 44M PAY 2.6549/REC 3MLib, SOFR CANADIAN PACIFIC RR CO 6.125%

24611#AG2 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeees 2,812,000 |......e..ns 3,973,916 |............ 3,632,357 | 11/01/2018 ..... 03/24/2047 ... R N 263,275 |..oooeeeeenns 715,465 | 13645R-AX-2 . 09/15/2115 ....cooiiiiiiiiiiiiiis 2 = R 3,710,640 |............ 2,916,892
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 1,818,000 |............ 1,966,639 |............ 1,973,002 | 11/01/2018 ..... 03/07/2047 ..... P N 146,113 [oovvnnnnnnnns 440,420 | 00206R-FS-6 . | AT&T INC 5.3% 08/15/2058 ........... BFE (oo [ 1,820,526 |............ 1,532,581
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 220 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 9,655,000 |........... 10,195,094 |............ 9,479,402 | 11/01/2018 ..... 03/07/2047 ..... N RN 775,972 |l 2,338,976 |00817Y-AZ-1 . | AETNA INC 3.875% 08/15/2047 ....... BFE (oo [ 9,419,122 |............ 7,140,426
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeees 7,297,000 |............ 8,099,634 |............ 9,210,927 |05/13/2020 ..... 03/07/2047 ..... B N 586,460 |............ 1,767,738 |59156R-AP-3 . [METLIFE INC 6.4% 12/15/2066 ....... BFE (oo [ 7,513,174 |l 7,443,190
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 3,131,000 |..cceeennnns 3,368,012 |............ 2,978,473 [ 11/01/2018 ..... 03/07/2047 ..... N RN 251,638 |.......ceeenn 758,502 | 20030N-CE-9 . | COMCAST CORP 3.999% 11/01/2049 .... | 1GFE ...oovviriiiiiiiiiiiiiiiins | 3,116,374 |............ 2,219,972
Fixed Rate Corporate Bonds (5)
bundled with Interest Rate Swap to 30YR 221 PAY 2.75436/REC 3MLb, SOFR

24611#AHO .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 102,000 f[..vvvvvennnnnns 118,975 [ovvvvvnnnnnns 111,331 [ 11/01/2018 ..... 03/07/2047 ..... Y N 8,198 [ovvviiiriennns 24,710 | 031162-CF-5 . | AMGEN INC 4.663% 06/15/2061 ....... 2 10,778 [ 86,621
Fixed Rate Corporate Bonds (3)
bundled with Interest Rate Swap to 30YR 14M PAY 2.625/REC 3MLib, SOFR AMERICAN FINANCIAL GROUP 4.5%

24611#AJ6 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oeeeeeeees 5,350,000 |............ 5,845,954 |............ 5,776,117 | 11/01/2018 ..... 03/02/2047 ..... N RN 519,109 |............ 1,372,208 | 025932-AL-8 . |06/15/2047 ........ccceeeeiiiiiiiiiiiins 2 = R 5,326,845 |............ 4,403,909
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 |... ...1,638,152 |............ 1,518,421 [11/01/2018 ..... 03/02/2047 ..... Swap ... .... 140,887 |.. ....372,420 |460146-CS-0 . |08/15/2048 ... 2BFE ... ... 1,497,265 .... 1,146,001
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 |............ 7,087,586 |............ 7,668,390 | 11/01/2018 ..... 03/02/2047 ..... N RN 7,437 | 1,896,468 |07274N-BH-5 . [07/15/2064 .........cevvvvvviiiiiiinenes BFE (oo [ 6,370,149 |............ 5,771,921
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR OCCIDENTAL PETROLEUM CORP 3%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 100,000 |...cceeeennnnnn 98,330 |..eeeieieeeenns 98,172 | 11/01/2018 ..... 02/02/2027 ..... B N (1,193) [cevvvvviiiiiiinnns (695) [ 674599-CM-5 . [02/15/2027 .......evvvvvvvvvnnnnnnnnnnnns FE oo | 99,523 [..evvviiiininnns 98,867
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeeeennns 100,000 |.ooeeeiieeennns 98,418 |l 98,423 [11/01/2018 ..... 02/02/2027 ..... ISWAP oo e (1,193) [eeeeeiiiiiiiiiees (695) [ 833034-AK-7 . [ SNAP-ON INC 3.25% 03/01/2027 ...... TFFE s [, 99,611 |ouvveiiiiiinnnns 99,118
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR SUNOCO LOGISTICS PARTNER 4%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 9,205,000 |............ 9,072,096 |............ 9,082,354 | 11/01/2018 ..... 02/02/2027 ..... I . (109,849)............... (63,965)| 86765B-AU-3 . [10/01/2027 .......evvvvvvvvrnnnnnnnnnnns BFE oo [ 9,181,944 |............ 9,146,319
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|oceeeeees 10,152,000 |........... 10,031,516 |........... 10,033, 145 |05/15/2019 ..... 02/02/2027 ..... ISWAP e e (121,150) |.eevveeeeeenns (70,546)| 00206R-HII-5 . | AT T INC 3.8% 02/15/2027 ........... BFE (oo [ 10,152,665 |........... 10,103,691
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|ceeeeeees 4,100,000 |............ 4,596,497 |.....coeeue. 4,433,529 |08/01/2019 ..... 02/02/2027 ..... P N (48,928) ... (28,491)| 172967-BL-4 . [CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE .....evvvvvvvvvnnnnnnnnnnns fornnnnnnnnns 4,645,425 |............ 4,462,019
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... [create Floating Rate Bond ........... [NR - Other BA Asset ........|... ...200,000 |... 224,219 |... ....216,270 |09/27/2019 ..... 02/02/2027 ..... Swap ... .. (2,387)].. 172967-BL-4 . | CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... ....226,606 .217,659
Fixed Rate Corporate Bonds
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|icceee.. 10,000,000 |............ 9,875,154 |............ 9,915,451 | 11/01/2018 ..... 02/02/2027 ... SWap i [, (119,336)..eeeeeeenenn (69,490)) 172967-KA-8 . | CITIGROUP INC 4.45% 09/29/2027 .... | 2BFE .....evvvvvvvvvvnnnnnnnnnns fovunvnnnnns 9,994,490 |............ 9,984,941
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

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

24611#AK3 .......... [create Floating Rate Bond ........... |NR - Other BA Asset ........|[... ...4,323,000 |... ... 4,846,502 |............ 4,674,669 |06/03/2020 ..... 02/02/2027 ..... Swap ... ....(51,589) .. ....(30,040) [ 172967-BL-4 . [CITIGROUP INC 6.625% 06/15/2032 ... | 2BFE ... .... 4,898,091 ....4,704,710
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR JEFFERIES GROUP LLC 6.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|veeeeennns 1,000,000 |..cevunnnnnnnne 999,173 |..oevvvnnnns 1,008,916 |11/01/2018 ..... 02/02/2027 ..... ST ) RN (11,9834) |.evveeee (6,949) | 472319-AE-2 . 06/08/2027 .......cevvunivriirnnnnnnens 2 R RN 1,011,107 |oocevennnnns 1,015,865
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR ENEL FINANCE INTL NV 3.625%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeeienes 200,000 feeueeeeennnnns 195,914 |oooveenee 196,875 [11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e eeeenee e eeenne e eees e (V251570 ] (1,390)| 29278G-AA-6 . [05/25/2027 .....eoeeeeeennnaaeeeeennnnns 2AFE e et 198,301 [oeeeeeieeennn 198,265
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR LYB INTERNATIONAL FINANC 3.5%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|cceeuenns 17,213,000 |........... 16,877,264 |........... 16,968,743 [11/01/2018 ..... 02/02/2027 ..... NI RN R (205,413)]............. (119,613) [ 50247W-AB-3 . [03/02/2027 ........cevurvverirnnnnennens 2FE oo [ 17,082,676 |........... 17,088, 355
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR SAMMONS FINANCIAL GROUP 4.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeennns 4,323,000 |.....ennnnn. 4,247,287 |.covennnnne. 4,280,683 | 11/01/2018 ..... 02/02/2027 ..... ISWAP e eeeeeeeeeeeeene e e eenneeeeee Jeenne e (51,589) |-evveneenes (30,040)| 79588T-AC-4 . [05/12/2027 ....oeeeeeeneeeeeeeeinns 2AFE e feeeeeeee 4,298,876 |............ 4,310,724
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR BECTON DICKINSON AND CO 3.7%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeevennns 4,225,000 |.....ennnnn. 4,149,704 |............ 4,166,565 | 11/01/2018 ..... 02/02/2027 ..... T ) RN (50,419) |.eevvennnnns (29,359) | 075887-BI-8 . [06/06/2027 ......ovvvvvvveneeiiiinannnns 2 R RN 4,200,123 |.....oeennns 4,195,924
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeennns 9,000,000 |....eeeeeeee (107,402) |....ccevenennnn (62,541)| 11/01/2018 ..... 02/02/2027 ..... ISWAP - eeeeeeeeee e e eernne e erneneeeee Jernnieees (107,402) |.....ceevnennnn (62,541)| 05581K-AC-5 . [ BNP PARIBAS 4.625% 03/13/2027 ..... 2AFE e [ e
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR RECKITT BENCKISER TSY 3% 06/26/2027

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|veeeeennnnns 200,000 fouuuiiiirnnnnns 196,010 [oooovviennnnns 195,973 101/10/2019 ..... 02/02/2027 ..... N ) RN (2,387)[ceeeeiiiinnnnns (1,390) | 756250-AE-9 . [c+veeeeeernneeeeeeniieeeeceiiieeeeeeeens [1GFE o [ 198,397 [oeiiiiiiinnnn 197,363
Fixed Rate Corporate Bonds (16)
bundled with Interest Rate Swap to 20YR 75M PAY 5.4597/REC 3MLib, SOFR RENAISSANCERE FINANCE 3.45%

24611#AK3 .......... create Floating Rate Bond ........... NR - Other BA Asset ........|eeeeeenienns 750,000 [eeueeeeennnnns 735,041 |.oeeeeiinnes 737,210 |01/10/2019 ..... 02/02/2027 ..... ISWAP e eeeeeeeee e e eeeene e eeennieeeees e (8,950) [+vueeeeeennnnn (5,212) | 75973Q-AA-5 . |07/01/2027 ...eeeeeeeeeeeeeenieeeeee 16FE oo eeeeeeeis foeeeneeeeees 743,991 [oooeiiiins 742,422
Floating rate assets swapped to
Fixed rate RSAT#1 BCRED MML CLO
2022-2 LLC SR SECD NT CL B-1 FLTG
144A 7-18-2024 / PDIF GCF CLO ISSUER
20221 LLC CL A NT ISSUED DEC 2022 3YR 300M PAY SOFR COMPOUND 1D / REC BXCMM 2022-2A B1 7.025% 07/18/2034

24611% AM9 ......... 2-22-2035 .....oiieeeie e NR - Other BA Asset ........|eeeeeennns 5,250,000 |............ 5,262,614 |............ 5,227,546 |05/01/2026 ..... 07/18/2034 ..... [3.6823% SWAP ...eeeeeeenieeeeerrniieees Jeerneeeeeerie e eeeen fereeeeeeens (36,764)| 05554U-AC6 . [.evvuiiiiirnnniiiiiiiini e TAFE e e 5,262,614 |............ 5,264,310
Floating rate assets swapped to
Fixed rate RSAT#1 BCRED MML CLO
2022-2 LLC SR SECD NT CL B-1 FLTG
144A 7-18-2024 / PDIF GCF CLO ISSUER
2022-1 LLC CL A NT ISSUED DEC 2022 3YR 300M PAY SOFR COMPOUND 1D / REC PDIF GCF 2022-1 A 6.638% 02/22/2035

24611% AM9 ......... 2-22-2035 .....oieeeeee e NR - Other BA Asset ........|ceeeennd 294,730,000 |.......... 294,730,000 |......... 292,666,116 | 05/01/2026 ..... 02/22/2035 ..... 13.6823% SWAP +.veeeeeeernneeeeernnniaes Jeerrnieeeeeennieeees e (2,063,884) | BES343-3N-9 . [cevvnniiiiiiriiiiiiinie e AO0PL e eeeee oeeeennnd 294,730,000 |.......... 294,730,000
Floating rate assets swapped to
Fixed rate RSAT#1 BCRED MML CLO
2022-2 LLC SR SECD NT CL B-1 FLTG
144A 7-18-2024 / PDIF GCF CLO ISSUER
[2022-1 LLC CL A NT ISSUED DEC 2022 3YR 300M PAY SOFR COMPOUND 1D / REC

24611% AM9 ......... 2-22-2035 .....oieeeeee e NR - Other BA Asset ........|eeeeeeeinnes 10,972 oo 10,972 [oeeeieeiinnnns 10,883 [05/01/2026 ..... 03/22/2030 ..... 13.6823% SWAP ...ueeeeenrnneeeeennnaees Jeerrniie s e (77)|BESS6D-7X-4 . [ TCGL TRANCHE B 9.716% 03/22/2030 . [2BPL .....ccevvvmuereeemmnnines forreeeeennins 10,972 [ooeeeeeiiiinns 10,960
Floating rate assets swapped to
Fixed rate RSAT#1 BCRED MML CLO
2022-2 LLC SR SECD NT CL B-1 FLTG
144A 7-18-2024 / PDIF GCF CLO ISSUER
2022-1 LLC CL A NT ISSUED DEC 2022 3YR 300M PAY SOFR COMPOUND 1D / REC WHITNEY FUNDING - C 6.175%

24611% AM9 ......... 2-22-2035 .....oiieeeie e NR - Other BA Asset ........|eeeeeeeennes 10,000 [..oeeevennnnnnns 10,000 [-oeeeeeeennnnns 9,767 |05/01/2026 ..... 12/18/2034 ..... 13.6823% SWAP ...ueeeeeennnnieeeeennnaees Jerrnie s e (70)| BES21H-TA-3 . [12/18/2034 ......ccovmeiieeeinnaeeees BFE oo eeeeen fereeeeees 10,000 |oevevvenneenes 9,837
Floating rate assets swapped to
Fixed rate RSAT-#2 CREDIT WH
BORROWER 24- 7 LLC TERM 6-15-2032 /
(C WH LENDING 24-7 LLC TERM LN 2-
15-2034 / MULTI=ASSET WHSE BORROWER 3YR 350M PAY SOFR COMPOUND 1D / REC CREDIT WH BORROWER 24-07 7.174%

24611% AN7 ......... [24-8 LLC TERM LN 3-15-2034 ... NR - Other BA Asset ........|[... ... 110,000,000 |......... 110,000,000 |......... 108,586,028 |05/01/2026 ..... 06/15/2032 ..... [3.69293% Swap ... e |s (739,089) | BES479-LD-3 . 06/15/2032 ... 2APL ... .... 110,000,000 |.......... 109,325,117
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6

Fair Value

7

Effective
Date

8

Maturity
Date

Derivative Instrument(s) Open

Cash Instrument(s) Held

9

Description

10

Book/Adjusted
Carrying
Value

12

Cusip

13

Description

14
NAIC
Designation or
Other
Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

¢'S0IS

. [FLTG RATE) 10-15-2029 .

Floating rate assets swapped to
Fixed rate RSAT-#2 CREDIT WH
[BORROWER 24- 7 LLC TERM 6-15-2032 /
IC WH LENDING 24-7 LLC TERM LN 2-
15-2034 / MULTI=ASSET WHSE BORROWER
24-8 LLC TERM LN 3-15-2034 ..........
Floating rate assets swapped to
Fixed rate RSAT-#2 CREDIT WH
[BORROWER 24- 7 LLC TERM 6-15-2032 /
IC WH LENDING 24-7 LLC TERM LN 2-
15-2034 / MULTI=ASSET WHSE BORROWER
24-8 LLC TERM LN 3-15-2034 ..........
Floating rate assets swapped to
Fixed rate RSAT-#2 CREDIT WH
[BORROWER 24- 7 LLC TERM 6-15-2032 /
IC WH LENDING 24-7 LLC TERM LN 2-
15-2034 / MULTI=ASSET WHSE BORROWER
24-8 LLC TERM LN 3-15-2034 ..........
Floating rate assets swapped to
Fixed rate RSAT-#2 CREDIT WH
[BORROWER 24- 7 LLC TERM 6-15-2032 /
IC WH LENDING 24-7 LLC TERM LN 2-
15-2034 / MULTI=ASSET WHSE BORROWER
24-8 LLC TERM LN 3-15-2034 ..........
Floating rate assets swapped to
Fixed rate RSAT-#2 CREDIT WH
[BORROWER 24- 7 LLC TERM 6-15-2032 /
IC WH LENDING 24-7 LLC TERM LN 2-
15-2034 / MULTI=ASSET WHSE BORROWER
24-8 LLC TERM LN 3-15-2034 ..........
Floating rate assets swapped to
[Fixed rate RSAT-#3 AMISTAD DEBT
WHSE 1 LLC TERM LN 12-27-2031 /
[ELLINGTON CLO | LTD / ELLINGTON CLO
1 LLC SR SECD NTCL D-R 144A 3C7 (

Floating rate assets swapped to
[Fixed rate RSAT-#3 AMISTAD DEBT
WHSE 1 LLC TERM LN 12-27-2031 /
[ELLINGTON CLO | LTD / ELLINGTON CLO
1 LLC SR SECD NTCL D-R 144A 3C7 (
FLTG RATE) 10-15-2029 ................
Floating rate assets swapped to
[Fixed rate RSAT-#3 AMISTAD DEBT
WHSE 1 LLC TERM LN 12-27-2031 /
[ELLINGTON CLO | LTD / ELLINGTON CLO
1 LLC SR SECD NTCL D-R 144A 3C7 (
FLTG RATE) 10-15-2029 ................
Floating rate assets swapped to
[Fixed rate RSAT-#3 AMISTAD DEBT
WHSE 1 LLC TERM LN 12-27-2031 /
[ELLINGTON CLO | LTD / ELLINGTON CLO
1 LLC SR SECD NTCL D-R 144A 3C7 (
FLTG RATE) 10-15-2029 ................

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

90,000,000

100,000,000

46,240,000

......... 3,745,000

65,040,000 ...

............ 5,092,983

40,083,091

43,316,000

........... 90,000,000

......... 100,000,000

........... 46,240,000

............ 3,745,000

............ 5,086,073

........... 40,171,917

........... 43,316,000

..63,140,000 |...

88,402,480

98,455,410

45,929,314

............ 3,705,615

...62,776,49

............ 5,060,048

39,892,550

43,034,772

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

02/15/2034

03/15/2034

03/28/2030

02/22/2035

12/18/2034

12/27/2031

10/15/2029

10/24/2029

01/18/2036

3YR 350M PAY SOFR COMPOUND 1D / REC
13.69293% SWap ......oeeiiiiiiiiiiiiiis

3YR 350M PAY SOFR COMPOUND 1D / REC
13.69293% SWap .....eoeiiiiiiiiiiiiiiis

3YR 350M PAY SOFR COMPOUND 1D / REC
13.69293% SWap .......eoviiiiiiiiiiiiiins

3YR 350M PAY SOFR COMPOUND 1D / REC
13.69293% SWap ......ooeiiiiiiiiiiiiiiis

3YR 350M PAY SOFR COMPOUND 1D / REC
13.69293% SWap .....oeoeiiiiiiiiiiiiiiis

3YR 350M PAY SOFR COMPOUND 1D / REC

13.7027% Swap ...

3YR 350M PAY SOFR COMPOUND 1D / REC
[3.7027% SHaP +evveeriiiiiieeeiiiiieen

3YR 350M PAY SOFR COMPOUND 1D / REC
[3.7027% SHaP +evveeiiiiiiieeiiiiiiees

3YR 350M PAY SOFR COMPOUND 1D / REC

[3.7027% Sap v.eeeeiiiuiiiiiiiiiiiiienns

BES4A1-XS-0 .

BES4A1-ZF-6 .

BESALU-0S-0 .

BES343-37-6 .

BES21H-T6-2 .

BES3WY-CF-8 .

288510-AL-7 .

BES2K8-LV-4 .

BES3L8-B3-4 .

NMC WH LENDING 24-7 7.151%
02/15/2034 ....ovvvieiiiiiis

MULTI-ASSET WAREHOUSE 24-8 7.664%
03/15/2034 ....ovvvieiiiiis

PATIENT SQUARE 8.982% 03/28/2030 . [2APL .....ceevviiiiiiiieeninnns

PDIF GCF 2022-1 C 9.438% 02/22/2035

WHITNEY FUNDING - B 5.425%
12/18/2034 ..o

AMISTAD DEBT WAREHOUSE 1 8.664%

12/27/2031 ...

2AFE ...

ECLO 2017-1A DR 7.285% 10/15/2029 [1CFE .....oeevveiiiiiiienennns

GCM GROSVENOR 8.808% 10/24/2029 .. [1FPL .....ooevvviiiiiiiinenns

RESERVOIR 2023-1 A 5.875%

01/18/2036 ...ooooiivieennnns

........... 90,000,000

......... 100,000,000

........... 46,240,000

............ 3,745,000

...63,140,000

............ 5,086,073

........... 40,171,917

........... 43,316,000

89,007,189

99,127,309

46,240,000

....... 3,730,778

...63,186,429

....... 5,003,114

40,152,788

43,316,000
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Number

Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6

Fair Value

7

Effective
Date

8

Maturity
Date

Derivative Instrument(s) Open

Cash Instrument(s) Held

Description

9

10

Book/Adjusted
Carrying
Value

11

Fair Value

12

Cusip

13

Description

14
NAIC
Designation or
Other
Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

24611# AP2

24611# AP2

24611# AQO

24611# AQO

24611# AQO

24611# AQO

24611# AQO

24611 AQO

Floating rate assets swapped to
[Fixed rate RSAT-#3 AMISTAD DEBT

WHSE 1 LLC TERM LN 12-27-2031 /
[ELLINGTON CLO | LTD / ELLINGTON CLO
1 LLC SR SECD NTCL D-R 144A 3C7 (
FLTG RATE) 10-15-2029
Floating rate assets swapped to
[Fixed rate RSAT-#3 AMISTAD DEBT
WHSE 1 LLC TERM LN 12-27-2031 /
[ELLINGTON CLO | LTD / ELLINGTON CLO
1 LLC SR SECD NTCL D-R 144A 3C7 (
FLTG RATE) 10-15-2029
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
V111 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A
(FLTG RATE)
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VI11 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A
(FLTG RATE)
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
V111 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A
(FLTG RATE)
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VI11 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A
(FLTG RATE)
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
V111 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A
(FLTG RATE)
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO

VI11 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A
(FLTG RATE)

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

........... 34,860,000

161,694,366

........... 17,630,243

........... 10,000,000

............ 4,000,000

............ 9,500,000

........... 13,500,000

........... 13,000,000

........... 34,860,000

161,694,366

........... 17,662,555

........... 10,000,000

............ 3,942,605

........... 13,507,252

........... 13,063,314

34,633,673

160,644,571

17,616,953

. 9,964,050

. 3,984,400

13,478,032

12,978,846

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

12/15/2032

12/18/2034

07/18/2030

07/15/2036

01/15/2035

07/15/2036

01/28/2036

01/28/2036

3YR 350M PAY SOFR COMPOUND

13.7027% Swap

3YR 350M PAY SOFR COMPOUND

13.7027% Swap

3YR 350M PAY SOFR COMPOUND

13.82074% Swap

3YR 350M PAY SOFR COMPOUND

13.82074% Swap

3YR 350M PAY SOFR COMPOUND

13.82074% Swap

3YR 350M PAY SOFR COMPOUND

13.82074% Swap

3YR 350M PAY SOFR COMPOUND

13.82074% Swap

3YR 350M PAY SOFR COMPOUND

|3.82074% Swap

1D / REC

1D / REC

1D / REC

1D / REC

1D / REC

1D / REC

1D / REC

(226,327)

........... (1,049,795)

............... (59,345)

............... (33,661)

............... (13,464)

............... (45,442)

............... (43,759)

BES33S-LJ-4 .

BES21H-8V-8 .

07132A-CA-9 .

09263E-AG-7 .

05554L-AA-0 .

244610-AC-8 .

40171C-AC-6 .

40171C-AE-2 .

TPR 2022-1 B 5.914% 12/15/2032 ...

WHITNEY FUNDING - A 5.375%
12/18/2034

BATLN 2015-8A CR 7.937% 07/18/2030

BLKMM 2024-1A C 6.723% 07/15/2036

BXCMM 2021-1A B 5.835% 01/15/2035

DPATH 2024-1A C 7.023% 7/15/2036 .

GCF 2024-7A B 6.82% 01/28/2036 ...

GCF 2024-7A C 7.77% 01/28/2036 ...

1FFE

1AFE

1FFE

........... 34,860,000

......... 161,694, 366

........... 17,662,556

........... 10,000,000

............ 3,942,605

........... 13,507,262

........... 13,068,314

........... 34,860,000

......... 161,694, 366

........... 17,676,298

............ 9,997,711

............ 3,997,864

........... 13,523,474

........... 13,022,605
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STATEMENT AS OF JUNE 30, 2026 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

Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VI1I LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC
. |(FLTG RATE) ... |NR - Other BA Asset ........ 56,164,063 |........... 56,288,524 |...........56,072,669 |05/01/2026 ..... 10/24/2029 ... 13.82074% Swap ... e |-
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC
24611# AQO ......... (FLTG RATE) v NR - Other BA Assel ....coc. |ovevereruens 2,250,000 |vevruenene 2,250,000 |vevenenene 2,245,027 |05/01/2026 ..... 07/19/2037 ... 13.82074% SHAD +.veveveveneeienesieneiien feererenieeneeenieees [ (7,574) | 46604C-AS-5 . | IVYH 20A CR 6.475% 07/19/2037 ... 1153 SR RO 2,250,000 |..cuveeenene 2,252,601
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VI1I LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC
24611# AQO ......... (FLTG RATE) v NR - Other BA Asset .....oc. |oveereeuens 9,617,972 |oevrennne 9,528,410 |-vevreannne 9,593,474 | 05/01/2026 ..... 01/15/2031 ... 13.82074% SHAD +.eveveveneeeeresieienies feeeereeeeiereeeresnes feereeeenenns (32,375) | 48250M-AP-2 . [KKR 11 D2R 6.535% 01/15/2031 ...... TEFE veveeeveeeveeeeeeenens |orereeneens 9,528,410 |ovvevennee 9,625,849
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC MANDL 2026-1A D1 6.925% 04/20/2038
. |(FLTG RATE) ... |NR - Other BA Asset ........ 18,000,000 |...........18,000,000 [........... 17,729,099 [05/01/2026 ..... 04/20/2038 ..... 13.82074% Swap ... e | ....(60,589) [ 582824-AN-8 . |.. .
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VI1I LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC PDIF GCF 2022-1 B 8.038% 02/22/2035
24611# AQO ......... (FLTG RATE) weveeeeveeeeiene e NR - Other BA Asset ....co. |oveeuennes 34,450,000 |........... 34,450,000 |........... 34,334,039 |05/01/2026 ..... 02/22/2035 ... 13.82074% SHAD +.vvvevevereieresiereries [oreieieeieeeeeeee feeeenieiens (115,961) | BES343-30-2 . [o.veveuevenirienirieiisieieseeiesceienesins PL wveeeereeeereeeereeeeenes Joeeeenens 34,450,000 [........... 34,450,000
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VI1I LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC RESERVOIR 2023-1 A 5.875%
24611# AQO ......... (FLTG RATE) v NR - Other BA Asset ....coc. |ovreeennes 74,008,096 |........... 74,008,096 |........... 73,758,979 [05/01/2026 ..... 01/18/2036 ..... 13.82074% SHAD .. [eoerieieeeeeenne [ (249,117)| BESIL8-B3-4 . [01/18/2036 ...vvvvveneveneieneans L[0T ROTP 74,008,09 |........... 74,008,096
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VI1I LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC SLVRK 2024-4A D1 7.025% 10/20/2037
. |(FLTG RATE) ... |NR - Other BA Asset ........ 13,000,000 [...........13,000,000 [........... 12,922,580 [05/01/2026 ..... 10/20/2037 ..... 13.82074% Swap ... e |- ....(43,759) 82811B-AL-6 . |.. .
Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VII1 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
307 FLTG 7-18-2030 / BCRED MWL CLO
2021-1 LLC SR SECD NT CL B 144A 3YR 350M PAY SOFR COMPOUND 1D / REC
24611% AQO ......... (FLTG RATE) ovevireiiieisicniiianenes NR - Other BA Asset ..o |orccirees 27,390,000 [...ocees 27,390,000 [...ocees 27,297,803 | 05/01/2026 ..... 12/15/2032 ... 13.82074% SWaD .oveveiieiieiieeiies forsiiieiieiienes [ (92,197)[BES33S-LJ-4 . | TPR 2022-1 B 5.914% 12/15/2032 ... [16FE eovevvrveniricnniciiias |oeneinene, 27,390,000 [...ovcnnens 27,390,000

(189,053) [ BES2K8-LV-4 . | GCM GROSVENOR 8.808% 10/24/2029 .. [1FPL ... ...56,288,524 ...56,261,722

24611# AQO ...

2BFE ... ...18,000,000 ...17,789,688

24611# AQO ...

2AFE ... ...13,000,000 ... 12,966,339

24611# AQO ...




STATEMENT AS OF JUNE 30, 2026 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

Description
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NAIC
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4
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5
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6
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7
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8
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. |PEFERRABLE NT CL C-R FLTG ....

. |PEFERRABLE NT CL C-R FLTG ...

Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
V111 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A

. |(FLTG RATE)

Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
VI11 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A

(FLTG RATE) wevvveeiiiiiiiieeiiiiiees

Floating rate assets swapped to
Fixed rate RSAT-#4 BATTALION CLO
V111 LTD / BATTALION CLO VIII LLC
SR SECD DEFERRABLE NT CL C-R 144A
3C7 FLTG 7-18-2030 / BCRED MML CLO
2021-1 LLC SR SECD NT CL B 144A

(FLTG RATE) ©eveeeeeeiiiiieeeeiiies

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

............ 3,766,836

............... 100,000

44,308,794 |...

............ 3,766,836

............... 100,000

............ 5,000,000

............ 8,500,000

........... 34,262,847

............ 5,000,000

............ 8,500,000

........... 23,805,484

..44,303,794 |...

.. 4,402,363 |...

... 44,154,664

............ 3,739,853

....6,788,601

............ 4,983,354

............ 8,453,034

....4,391,268

23,705,705

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

12/18/2034

12/18/2034

12/18/2034

07/29/2037

10/15/2037

07/20/2033

01/28/2036

10/24/2029

3YR 350M PAY SOFR COMPOUND 1D / REC
13.82074% Swap ... T

3YR 350M PAY SOFR COMPOUND 1D / REC

13.82074% SWap ....vvviiiieiiiiiiee

3YR 350M PAY SOFR COMPOUND 1D / REC

13.82074% SHAD +evevveeeernreerieenaeens

3YR 350M PAY SOFR COMPOUND 1D / REC
13.816% Swap ... -

3YR 350M PAY SOFR COMPOUND 1D / REC

[3.816% SHAD +uveeveeeeieeaeeeaeeeaans

3YR 350M PAY SOFR COMPOUND 1D / REC

[3.816% Swap ....vvveeeiiiiiiiiieiis

3YR 350M PAY SOFR COMPOUND 1D / REC
3.816% Swap ... o

3YR 350M PAY SOFR COMPOUND 1D / REC

[3.816% SWap .....eviiiiiiiiiiiiiiiiins

(149,130)

.............. (12,679)

....(25,320)

.............. (18,617)

.............. (31,649)

....(16,383)

.............. (88,443)

BES21H-SV-8 .

BES21H-T6-2 .

BES21H-TA-3 .

001120-AG-2 .

24460X-AU-4 .

34967B-AC-9 .

40171C-AC-6 .

BES2K8-LV-4 .

12/18/2034 ...

WHITNEY FUNDING - A 5.375%

WHITNEY FUNDING - B 5.425%

12/18/2034 .o

WHITNEY FUNDING - C 6.175%

12/18/2034 ..o

ABPCI 2023-12A CR 6.819% 07/29/2037

DPATH 2021-2A CR 6.173% 10/15/2037

FCO 2025-37A B 6.275% 07/20/2033 .

GCF 2024-7A B 6.82% 01/28/2036 ...

GOM _GROSVENOR 8.808% 10/24/2029 ..

1DFE ...

1GFE

28FE

1FFE ...

1FFE

1EFE

1CFE ...

FPL

... 44,303,794

............ 3,766,836

............... 100,000

....6,800,000

............ 5,000,000

............ 8,500,000

... 4,402,363

........... 23,805,484

... 44,303,794

....... 3,752,532

....6,813,921

....... 5,001,971

....... 8,484,683

... 4,407,651

23,794,148




STATEMENT AS OF JUNE 30, 2026 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

Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6 7 8 Derivative Instrument(s) Open

Cash Instrument(s) Held

9 10 11

Book/Adjusted
Carrying
Value

Effective Maturity

Fair Value Date Date Description

Fair Value

12

Cusip

13

Description

14
NAIC
Designation or
Other
Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

. |PEFERRABLE NT CL C-R FLTG ...

9'60IS

. |PEFERRABLE NT CL C-R FLTG ....

. |PEFERRABLE NT CL C-R FLTG ...

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

DEFERRABLE NT CL C-R FLTG ...........

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

............ 5,000,000

............ 5,000,000

............ 4,990,472

............ 6,926,920

........... 13,346,645

............ 5,000,000

............ 6,862,417

........... 13,071,007

............ 5,000,000

... 3,755,908 |...

3YR 350M PAY SOFR COMPOUND 1D / REC
....6,984,046 | 05/01/2026 ..... 04/20/2037 ..... [3.816% Swap ... -

3YR 350M PAY SOFR COMPOUND 1D / REC

.......... 4,984,708 (05/01/2026 ..... |04/28/2037 ..... [3.816% SWap ....evvvreeiiiiiiiiiiiiiiis feeeeiiiiiiie s Lo

3YR 350M PAY SOFR COMPOUND 1D / REC

...................... 05/01/2026 ..... |[10/15/2087 ..... [3.816% SWap ..ocevveeeeeeeiiiiiiieiiis [ e

3YR 350M PAY SOFR COMPOUND 1D / REC
05/01/2026 ..... 04/20/2036 ..... 13.816% Swap ... -

3YR 350M PAY SOFR COMPOUND 1D / REC

.......... 6,906,801 |05/01/2026 ..... [01/16/2031 ..... [3.816% Swap ....ccuvveereeeiiiiiiienin o |

3YR 350M PAY SOFR COMPOUND 1D / REC

......... 13,329,901 (05/01/2026 ..... |04/15/2031 ..... [3.816% SWap .....eevveeviunniiineniiiins [oeeeeiiiiieciiiins Lo

3YR 350M PAY SOFR COMPOUND 1D / REC
.... 3,733,349 | 05/01/2026 ..... 07/20/2037 ..... [3.816% Swap ... -

3YR 350M PAY SOFR COMPOUND 1D / REC

.......... 4,762,634 |05/01/2026 ..... |04/20/2038 ..... [3.816% Swap ......ccoooviiiiiiiiiiiiiins foureiiiiiiiiiiiiiiiens foviiiiiiis

....(26,064)

....(13,963)

30056M-AJ-1 .

420916-AL-2 .

44328J-BD-2 .

46604K-AE-8 .

48250M-AP-2 .

48252(-AG-4 .

58030A-AL-4 .

579922-AL-9 .

GRTLK 2024-7A C 7.175% 04/20/2037 | 1FFE ...

HAYFN 2024-15A D1 7.93% 04/28/2037
....... 20FE e

HPSPR 2023-1A D1R 6.973% 10/15/2037
....... 2BFE i,

IVYH 2024-22A C 6.925% 04/20/2036 | 1FFE ...

KKR 11 D2R 6.535% 01/15/2031

KKR 21 D 6.535% 04/15/2031 ..

MCFCL 2017-3A D1R2 7.125%
07/20/2087 ...

MCFCL 2026-1A D1 6.875% 04/20/2038

...... TEFE Lo

....... TEFE oo

28FE ...

....7,000,000

............ 4,990,472

............ 6,862,417

........... 13,071,007

.... 3,755,908

............ 5,000,000

....7,010,110

....... 5,003,325

....... 6,932,593

13,379,597

... 3,747,312

....... 4,781,251




STATEMENT AS OF JUNE 30, 2026 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

1L'S0IS

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC

. |DEFERRABLE NT CL C-R FLTG ........... |NR - Other BA Asset ........ . . ...8,258,204 |............ 8,222,975 [05/01/2026 ..... 04/25/2031 ..... [3.816% Swap ... e
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC
24611# ARS ......... DEFERRABLE NT CL C-R FLTG ........... NR - Other BA Asset ........|.cccouueens 9,272,425 |............ 9,272,425 |............ 9,249,565 | 05/01/2026 ..... 03/28/2030 ..... 13.816% SWAD ..vvvveeeeiiiiiieieiiiiiies [eeeeeiiiiee e o (34,526) | BESALU-0S-0 . | PATIENT SQUARE 8.982% 03/28/2030 . [2APL .....eeevveviiiuininnnnnns forneenniinns 9,272,425 |........... 9,284,091
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC PDIF GCF 2022-1 X 2 6.238%
24611# ARS ......... DEFERRABLE NT CL C-R FLTG ........... NR - Other BA Asset ........|cccceeees 6,893,333 |......oeeunn 5,170,000 |............ 5,150,750 (05/01/2026 ..... 02/22/2035 ..... 13.816% SHAD ...eveeeeeiiiiieeeeiiiiies [eeeeiieeee e [oreeeeee e (19,250) | BES343-3M-1 . [02/22/2035 ........eoveeeeeiiiieeeannne A0PL s [eeeeiis 5,170,000 |.....oeeennn 5,170,000
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC RACEP 2016-10A C2R 5.929%
. |PEFERRABLE NT CL C-R FLTG ........... |NR - Other BA Asset ........ ....5,288,084 | 05/01/2026 ..... 07/25/2031 ..... [3.816% Swap ... - ....(19,697)  74983D-Ali-7 . [07/25/2031 ...

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC RACEP 2016-10A DR 6.778% 07/25/2031
24611# ARS ......... DEFERRABLE NT CL C-R FLTG ........... NR - Other BA Asset ........|cccoeees 12,277,085 |........... 12,119,503 |........... 12,251,729 (05/01/2026 ..... 07/25/2031 ..... 13.816% SHAD ...eveeeeeiiiiieeeeiiiiies [eeeeiieiee e [eeeeeee e (45,713)| 74983D-AY-3 . [oeeeeiiiiiiiiieiiiiiiii s BFE oo o 12,119,503 |........... 12,297,442
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC RESERVOIR 2023-1 A 5.875%
24611# ARS ......... DEFERRABLE NT CL C-R FLTG ........... NR - Other BA Asset ........|ccoeeens 69,620,174 |........... 69,620,174 |........... 69,360,946 |05/01/2026 ..... 01/18/2036 ..... 13.816% SWAD ..vvveeeeeiiiiiiiieeiiiiies foereiiiiieee i o (259,228) [BES3L8-B3-4 . [01/18/2036 .......ccuvvvvereeiiiniannnn L1 S F 69,620,174 |........... 69,620, 174
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC RESERVOIR 2023-1 B 7.275 01/18/2036
. |DEFERRABLE NT CL C-R FLTG ........... |NR - Other BA Asset ........ ... 4,459,000 |............ 4,425,464 [05/01/2026 ..... 01/18/2036 ..... [3.816% Swap ... R I ....(16,603) BES3L8-B4-2 . |.. .
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC RESERVOIR 2023-1 C 9.075%
24611# ARS ......... DEFERRABLE NT CL C-R FLTG ........... NR - Other BA Asset ........|ccoceere.... 530,000 |....cveennnnn. 530,000 |....cveennnnne 519,404 |05/01/2026 ..... 01/18/2036 ... [3.816% SWaP ....eeviiiiiiiiiiiiiiiiiiiies | [ (1,973) | BES3L8-B5-9 . [01/18/2036 .....ooevvvveeeiiiiininenss 2BFE ovviiiiiiiiiiiiiiiiiiies i, 530,000 |..cceveeennnnee 521,377

24611# ARS ... ....(30,719)65251P-BE-2 . |NSLP 2014-1A DR 7.678% 04/25/2031 | 2BFE ... .... 8,258,204 .... 8,253,604

24611# ARS ... 1BFE ... .... 5,307,858 ....5,307,781

24611# ARS ... 1GFE ... ... 4,459,000 ... 4,442,067
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STATEMENT AS OF JUNE 30, 2026 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

Number

Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6

Fair Value

7

Effective
Date

8

Maturity
Date

Derivative Instrument(s) Open

Cash Instrument(s) Held

9

Description

10

Book/Adjusted
Carrying
Value

11

Fair Value

12

Cusip

13

Description

14
NAIC
Designation or
Other
Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

24611# ARS ...

24611# AR8

24611# ARS

24611# ARS ...

24611# ARS

24611# AR8

24611# ARS ...

. |PEFERRABLE NT CL C-R FLTG ...

. |PEFERRABLE NT CL C-R FLTG ....

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD
DEFERRABLE NT CL C-R FLTG
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD
DEFERRABLE NT CL C-R FLTG
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD
DEFERRABLE NT CL C-R FLTG
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD
DEFERRABLE NT CL C-R FLTG
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD

. |DEFERRABLE NT CL C-R FLTG ....

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

NR - Other BA Asset

............ 5,025,556

............ 7,054,071

........... 72,068,793

............ 7,173,172

...5,123,694 |...

............ 5,000,000

............ 7,054,071

........... 72,068,793

............ 7,173,172

...5,123,694 |...

....4,981,383

............ 4,975,806

............ 7,027,805

....8,980,476

........... 71,800,448

............ 7,119,222

.... 5,021,253

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

05/01/2026

03/22/2030

03/22/2030

12/15/2032 .....

07/20/2036

12/18/2034

12/18/2034

12/18/2034

3YR 350M PAY SOFR COMPOUND 1D / RE(
3.816% Swap ...

3YR 350M PAY SOFR COMPOUND 1D / REC
13.816% Swap

3YR 350M PAY SOFR COMPOUND 1D / REC
13.816% Swap

3YR 350M PAY SOFR COMPOUND 1D / RE(
13.816% Swap ...

3YR 350M PAY SOFR COMPOUND 1D / REC
13.816% Swap

3YR 350M PAY SOFR COMPOUND 1D / REC
13.816% Swap

3YR 350M PAY SOFR COMPOUND 1D / RE(

3.816% Swap ...

....(18,617)

............... (18,617)

............... (26,266)

....(33,511)

............. (268,345)

............... (26,709)

....(19,078)

BESAMN-B6-1 .

BES56D-7X-4 .

BES33S-LH-8 .

901397-AG-4 .

BES21H-SV-8 .

BES21H-T6-2 .

BES21H-TA-3 .

TCGL TRANCHE A 9.744% 03/22/2030 .

TCGL TRANCHE B 9.728% 03/22/2030 .

TPR 2022-1 A-2 5.664% 12/15/2032 .

TIBRK 2024-1A C 6.625% 07/20/2036

WHITNEY FUNDING - A 5.375%
12/18/2034

WHITNEY FUNDING - B 5.425%
12/18/2034

WHITNEY FUNDING - C 6.175%
12/18/2034 ...

28PL ...

28PL

1DFE

1FFE ...

1DFE

1GFE

28FE ...

....5,000,000

............ 5,000,000

............ 7,064,071

....9,000,000

........... 72,068,793

............ 7,173,172

.... 5,123,694

....5,000,000

............ 4,994,423

............ 7,064,071

....9,013,987

........... 72,068,793

............ 7,145,931

....5,040,331
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STATEMENT AS OF JUNE 30, 2026 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
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / RE(
24611% ARS8 ......... [DEFERRABLE NT CL C-R FLTG ........... |NR - Other BA Asset ........ |[............ 5,000,000 |............5,000,000 |............ 4,980,368 |05/01/2026 ..... 10/17/2034 ... [3.816% Swap ... . ....(18,617)|97122K-AG-9 . [WTREE 2024-1A C1 6.53% 10/17/2034 | 1FFE ... ....5,000,000 .... 4,998,985
Floating rate assets swapped to
Fixed rate RSAT-#5 ABPCI DIRECT
LENDING FD CLO V LTD / ETCS / SECD
DEFERRABLE NT CL B -RR 144A 3C7
FLTG 1-20-2036 / ABPCI DIRECT
LENDING FD CLO XI1 LD SECD 3YR 350M PAY SOFR COMPOUND 1D / REC ABPCI 2019-5A BRR 7.425% 01/20/2036
24611% ARS8 ......... DEFERRABLE NT CL C-R FLTG ........... NR - Other BA Asset ........|iiieeeennns 8,000,000 |...eevvunniiiiiiniiiiins i 05/01/2026 ... [ coeeriiiiiiiinins 13.816% SWaP ...eevvvuniiiiiiiiiiiiiiiies i e 000807-BA-4 . [oooieiieiiiiiiiiiie L AP
9999999999 - Totals 1,814, 155,844 1,800,286,788 XXX XXX XXX 6,400,416 10,677,210 XXX XXX XXX 1,807,755,428 1,789,609,578
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STATEMENT AS OF JUNE 30, 2026 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 iNVENTOTY ...........ccueuiiieieieieieeeeceeeeeeeeeeie e [/ S 163,599,648 |......oeveeeeicerene [/ S 163,910,465 |......oeieceeieeicccrriieees oo [ [ [reee et en /N 163,599,648
Add: Opened or acquired tranSaCtioNS.................cceueeeve e o [ [ B (L0 1 T O O O OO SO [ 1,700,463, 163
Add: Increases in replication (synthetic asset)
transactions statement value.............cco..oovvveneienieniiss b, D90 RN R 454,574 |.............. D90 RN R 496,984 |............... oo TN NS NS Do e NN RS O DO R SO 951,558
Less: Closed or disposed Of tranSaCtioNS.................cceee. [erereininnnneceeinnns oo sseees [oeeeseesenenesssesseeeenenenens ferereneseeienens 50,563,374 ... oo e e | e 50,563,374
Less: Positions disposed of for failing effectiveness
Lo 1 T3 T o O o O O R PSP TP RSP PRRORRO RPN
Less: Decreases in replication (synthetic asset)
transactions statement value XXX 143,757 XXX 151,394 XXX XXX XXX 295,151
Ending inventory 4 163,910,465 9 1,814,155,844 9 1,814,155,844
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STATEMENT AS OF JUNE 30, 2026 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

o WYYt T 7 7o T O SPPTR 128,801,606

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cvoccueueueveeecceeeeeieiees ereresesenenens (17,230,805)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 111,570,801
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 672,250,899

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (544,322,267)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......ceviuiiiiiiiicieteececee ettt se s s s sesesnssnsnsneeeeiee s (16,357,832)

Fair Value Check

Part A, Section 1, Column 16 137,969,322

Part B, SECHON 1, COIUMN 13 ...ttt ettt ettt et ettt et ettt et et et et et et et et et et e e et st e e e e e e e e e e eeeeseeeen oreeseesesseeseaseans (872,973)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 137,096,349
Part D, SECHON 1, COIUMN G ...t eeeeee s s es s ees e e s s s e e e e e en e e e eesnes sesesssnssnnins 690,096,518

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (558,000, 169)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 210,207,132
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 82,651,136
Part D, SECHON 1, COIUMN 12 ......uiiuiuieeeiriieiseee st ss s ettt senies | soieseansasseas 292,858,268
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,164,115,594 |.............. 365,664,892

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 98,710,104,402 |.......... 31,248,073,988

3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 25,049,272 | 6,035,464

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

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiiieieeeieeeeeeeiete et eteaeae e ettt etesess s s st seseseseasas st assesesesessssasssasesesesessssssnssssesesesesnas |ressesesssesennnenensnessennsesenes [oeseseneeeeseseneeeenenens (93)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 96,566,562,235 |.......... 30,455,658,657

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 3,332,707,033 |............ 1,164,115,594
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 3,332,707,033 1,164,115,594

S108
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location

2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

10555 Group 1001 Way, LLC jonsvi ... 03/20/2026 ... Group 1001 Indiana Holdings, LLC ..

0199999. Acquired by purchase

0399999 - Totals

83,848 83,848
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2026 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
BESSL3HSI ... FORT LAUDERDALE .. . 05/06/2026 .. .. 307,629 ... .. 375,000
BES583001 ... WHARTON . 06/25/2026 .. .
BESSL3J16 ... . 05/06/2026 .. ... 176,518 |... ... 220,000
BESBL3X51 ... KENNESAW ... . 05/06/2026 .. ... 104,905 ... ... 272,000
BESSL3JG3 ... MIDLAND . 05/06/2026 .. ... 324,461 ... .. 396,500
BES5GSBAS ... SANTA CRUZ ... . 04/06/2026 .. .. 778,686 |...
BES5GSD6? ... PLYMOUTH ... . 04/06/2026 .. 371,071 ...
BES5GSCS5 . FISHERS . . 04/06/2026 .. 1,782,351
BESSL3GUS . SUFFOLK . . 05/06/2026 ..
BES5S2278 . GREENVILLE . 06/25/2026 ..
BESSPFOY3 ... MARION . 06/04/2026 .. .
BES5S2ZM7 ... HUNTSVILLE ... . 06/25/2026 .. ... 172,293
BESSL3X77 ... ALBUQUERQUE .. . 05/06/2026 .. ... 370,000
BES5S2ZL9 ... FLORENCE ... . 06/25/2026 .. ... 161,778
BESSL3WKI .... WATERTOUN .. . 05/06/2026 .. ... 210,000
BESSPFOZO0 ... HOMESTEAD .. . 06/04/2026 .. . . ... 365,000
BES5GSBS6 ... RIVERVIEW . . 04/06/2026 .. ... 172,103 ... ... 212,000
BES582ZGO0 .... . 06/25/2026 .. .. 124,335 ... .. 196,458
BES5L3D53 . WILMINGTON . 05/06/2026 .. 342,779 446,000
BES5L3HJI . COLUMBUS ... . 05/06/2026 .. 128,964 183,000
BES5GSD13 . OCEAN CITY . 04/06/2026 .. 140,854 380,000
BES5S2ZC9 ... SAINT CLOWD .. . 06/25/2026 .. . ... 184,923
BES5S2ZY1 ... CARTHAGE . 06/25/2026 .. ... 130,274 ... ... 137,378
BESSL3WJ2 .... L INDENHURST .. . 05/06/2026 .. ... 560,846 |... ... 790,000
BESSL3VSS ... SUGAR LAND ... . 05/06/2026 .. ... 343,169 ... ... 425,000
BES5S2208 .... GEORGE WEST .. . 06/25/2026 .. ... 132,156 |... ... 135,395
BES5GSD47 ... SAN FRANCISCO .. . 04/06/2026 .. ... 781,475 )... .1,030,000
BES5GSCCO ... FOREST . 04/06/2026 .. ... 395,158 |... ... 695,000
BESSL3XFI ... OAK ISLAND ... . 05/06/2026 .. ,155,728 |... ,595,000
BES5PF106 . SOMERS POINT . . 06/04/2026 .. 280,910 400,000
BESSS2ZES . DARLINGTON ... . 06/25/2026 .. 228,944 234,654
BES5GSCX4 . SAN FRANCISCO . 04/06/2026 .. 692,251 925,000
BES5S22J4 . DETROIT ... . 06/25/2026 .. .229,535 241,855
BES5GSC97 . TAMPA ... . 04/06/2026 .. 260,844 334,000
BES5GSA99 ... WINTER PARK .. . 04/06/2026 .. ... 391,549 ... ... 485,000
BES5GSAJ7 ... SHOREL INE . 04/06/2026 .. ... 802,788 |... .1,095,000
BES5GSBJG ... WAKE FOREST .. . 04/06/2026 .. ... 249,939 ... ... 350,000
BESSPFIMS ... TUCSON ... . 06/04/2026 .. ... 260,593 ... ... 385,000
BESSL3JDO ... SHIRLEY . . 05/06/2026 .. ... 451,348 |... ... 584,000
BESSPF2ES ... PHOENIX ... . 06/04/2026 .. .. 152,536 |... .. 200,000
BESSGSAZ1 . SPOKANE . . 04/06/2026 .. 405,191 495,000
BES5GSAQ1 . CHOWCHILLA . 04/06/2026 .. 272,611 340,000
BESSL3WK1 . MABANK ..... . 05/06/2026 .. 636,935 775,000
BES5GSBG2 . EAST MEADOW . 04/06/2026 .. 441,909 715,000
BESSL3HI1T . FRESNO ... . 05/06/2026 .. 297,3% 510,000
BESSPF1R7 ... LAS VEGAS . . 06/04/2026 .. ... 159,119 ... ... 429,000
BESSL3GBY ... . 05/06/2026 .. ... 235,125 )... ... 451,000
BES5L3JWS .... OKLAHOMA CITY .. . 05/06/2026 .. . 177,285 ... ... 276,000
BES5GSA65 ... LAKELAND ... . 04/06/2026 .. 266,720 |... ... 449,000
BES5GSAOS ... LAKE PARK . . 04/06/2026 .. ,310,027 |... .1,800,000
BESSL3FP7 ... DALLAS ... . 05/06/2026 .. ... 256,725 )... ... 316,000
BES5GSBDY ... BRONX ... . 04/06/2026 .. ... 363,826 |... ... 445,000
BESSPEHUG ... CROCKETT . 06/04/2026 .. .. 649,266 |... .. 855,000
BES5GSB80 . THE VILLAGES . 04/06/2026 .. 636,210 775,000
BESSPEZC6 ... = PP PPPPPPIN . 06/04/2026 .. .. 146,257 |... .. 255,000
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STATEMENT AS OF JUNE 30, 2026 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
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BESSL3J32 ...
BESSPEHST ...
BESSL3UJ4 ...
BES5L3840 ...
BESSPEHI3 ...
BESSPF1X4 ...
BESSPEJPS ...

BES5L3F6E9 .
BESSL3H59 .
BESSPEHN2 .

BESSGSANS ...
BES5L3K30 ...
BESSL3PAI ...
BESSL3D79 ...
BESSPEHD4 ...
BESSL3FYS ...
BESSPEJZ3 ...
BES5GSDOS ...

BESSPEHKS .
BESSPEZUG .
BESSPEYZ6 .

BESSL3HKG ...
BESSL3TUT ...

BESSPEH36 ...
BESSL3U47 ...

BESSPF1DS ...
BESSGSCK? ...
BESSL3F44 ...
BESSPFOS6 ...

BES5L3U13 .
BESSPEHP7 .
BESSPF1E6 .
BESSPEYDS .
BESSL3TH7 .

BESSPF2F2 ...
BESSPF1GT ...
BESSPEHV4 ...
BESSPF1PT ...
BESSL3KA4 ...
BESSPFOL1 ...

BES5GSAB4 .
BESSPFOUT .
BESSGSBN7 .
BESSPEH44 .
BESSL3D46 .

BESSL3J40 ...
BESSL3D8T7 ...
BES5GSATS ...

BESSPEHBS ...
BES5GSBP2 ...
BESSPF2C9 ...
BES5L3GDS ...
BESSL3GK7 ...
BESSL3LU9 .

BESSL3RE ...

LINDEN
COAL CITY ..

LAKEWOOD ...
CHARLOTTE ..
OAKLAND ...
LANCASTER ..
LOWELL ..
CLEVELAND ..
CONYERS .
MCKINNEY ...

ISLAND LAKE ..
PHILADELPHIA .
PEMBROKE
FERNANDINA BEACH .
NEW PORT RICHEY
ASTORIA .
AURORA ...
STATEN ISLAND ..
SEVIERVILLE ..

QUINCY ...
SACRAMENTO ...
LITTLETON ....
FOSTER CITY ..
BUFFALO .
MONROE ...
FLOWERY BRANCH .

W0ODSTOCK
FRESNO ...
ST. PETERSBURG ....
MIAMI
LAS VEGAS .
LAKELAND ...
POMPANO BEACH ..
PLANTATION ...
SILVER SPRING
NEW YORK ......
LIBERTY HILL
PORT ST LUCIE
STATEN ISLAND
BRANFORD
WESLEY CHAPEL ..
LAS VEGAS
DAYTONA BEACH ..
BALT IMORE
CRAWFORDVILLE ..

DEARBORN ...
POMPANO BEACH

. 05/06/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
.06/04/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 04/06/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 04/06/2026 ..
.06/04/2026 ..
.06/04/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 04/06/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
.06/04/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
.06/04/2026 ..
.06/04/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
.06/04/2026 ..
. 04/06/2026 ..
.06/04/2026 ..
. 04/06/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
. 04/06/2026 ..
.06/04/2026 ..
. 04/06/2026 ..
.06/04/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..
. 05/06/2026 ..

520,302
226,105
252,220

186,806
.1,020,952
..96,570

154,757
432,737
381,230
257,920
410,623

521,789
419,891
312,099
795,820
284,449

279,513

... 549,668 |...
... 190,556 |...
... 398,921 ...
... 725,479 ...
... 264,458 |...
... 332,837 |...
.. 170,408 |...

... 309,246 |...
... 215,768 |...
... 622,022 ...
... 177,480 |...
....242,333 ...
... 139,571 1...
... 434,918 ...
.. 725,082|...

... 385,005 ...
...612,69 |...
... 484,378 ...
... 211,740 |...
... 799,854 ...

,318,806 |...
,175,660 |...
.. 430,202 (...

... 335,403 ...
... 342,348 |...
... 394,208 |...
... 283,668 |...
... 227,682 (...
.. 326,323 ...

... 104,134 ...
... 141,400 |...
... 536,362 ...
... 509,596 |...
... 191,651 ...
... 116,307 |...
... 284,301 ...
.. 672,814 ...

.. 326,211 1...

... 680,000
... 251,000
... 645,000
... 900,000
... 412,000
.1,000,000
.. 218,000

745,000
326,000
395,000

... 420,000
... 495,000
... 761,000
... 230,000
... 315,000
... 210,000
... 531,000

,034,000

243,000

.1,750,000

130,000

... 250,000
... 750,000
... 680,000
... 460,000
.1,050,000
.1,715,000
.1,460,000

,395,000

216,000
570,000
590,000
385,000
571,000

... 580,000
... 550,000
... 496,000
... 485,000
... 315,000
.. 537,000

780,000
518,000
730,000
950,000
395,000

... 250,000
... 230,000
.1,140,000
... 690,000
... 239,000
... 143,000
... 516,000
.. 975,000

425,000

.. 415,000
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1 Location 4 5 6 7 8 9
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Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
BESSGSAL2 .... LAGRANGE ... . 04/06/2026 .. ... 143,512)... ... 185,000
BES5GSAGS ... . 04/06/2026 .. ... 333,093 ... ... 440,000
BESSL3WLY ... PITTSBURGH ... . 05/06/2026 .. ... 110,857 |... ... 173,000
BESSL3KI7 ... SOCORRO . 05/06/2026 .. ... 185,291 ... ... 247,700
BES5GSA8T ... FORT LAUDERDALE . 04/06/2026 .. ... 435,503 ... ... 610,000
BES5L3EY4 ... JENSEN BEACH ... . 05/06/2026 .. ... 319,410 |... ... 395,000
BESSPEKOS ... BATON ROUGE .. . 06/04/2026 .. . 179,264 |... .. 230,000
BESBL3GC5 . EAST ORANGE .. . 05/06/2026 .. 447,720
BESSPEHS5 . WEST VALLEY CITY . . 06/04/2026 .. 326,025
BESSL3EE3 . STERLING HEIGHTS . . 05/06/2026 .. 186,254
BESSPEZT ... NAPLES . 06/04/2026 .. ,105,766 |...
BESSPFING ... MARATHON ... . 06/04/2026 .. ... 305,189 ...
BES5GSBBS ... SLIDELL .... . 04/06/2026 .. ....239,333 ...
BESBL3HF7 ... FEDERAL WAY .. . 05/06/2026 .. ... 941,832)...
BESSPEYHG .... . 06/04/2026 .. ... 343,437 ... .
BESBL3K22 ... . 05/06/2026 .. ... 132,014 ... ... 165,000
BESSGSCR? ... . 04/06/2026 .. ... 125,534 ... ... 165,000
BESSPEHQ5 ... . 06/04/2026 .. .. 640,486 |... ... 880,000
BES5GSAHT . . 04/06/2026 .. 294,408 400,000
BESBL3K71 . . 05/06/2026 .. 620,139 .1,470,000
BES5GSAS7 . . 04/06/2026 .. ,242,991 .2,100,000
BESSPF1J5 ... SANTA MARIA .. . 06/04/2026 .. 129,888 |... ... 571,000
BESSPEYFO ... WOODHAVEN .. . 06/04/2026 .. ... 708,031 ... .1,300,000
BES5GSA73 ... GIBSONTON .. . 04/06/2026 .. ... 381,770 |... ... 462,000
BESSL3U54 ... . 05/06/2026 .. ... 235,029 ... ... 400,000
BESSL3WDT ... CHESAPEAKE . 05/06/2026 .. ... 170,112 ... 245,000
BES5GSBVY ... SAL ISBURY . 04/06/2026 .. ... 183,685 ... ... 240,000
BESBL3GY7 ... WEST LAFAYETTE . . 05/06/2026 .. ... 166,920 |... ... 276,000
BESSPEJQS ... NAPLES ... . 06/04/2026 .. .. 492,960 |... .. 650,000
BES5L3UHS . MIAME . . 05/06/2026 .. 218,346 430,000
BESSL3JRI . FLINT ... . 05/06/2026 .. 366,644 530,000
BESSPEZG7 . ORLAND PARK . 06/04/2026 .. 226,764 410,000
BESSPEYGS . NIAGARA FALLS . 06/04/2026 .. 160,641 200,000
BESSL3FN2 . LAKE WORTH BEACH . . 05/06/2026 .. 417,656 550,000
BESSL3DTH ... EVERGREEN PARK .... . 05/06/2026 .. ... 152,608 |... ... 226,000
BES5GSAFS ... KISSIMMEE . . 04/06/2026 .. ... 287,922 ... ... 405,000
BESSPEH28 ... FAIRBURN ... . 06/04/2026 .. ... 206,920 |... ... 285,000
BES5L3TQO ... PATTERSON .. . 05/06/2026 .. ... 329,763 |... ... 410,000
BESSGSAWS ... SUFFIELD ... . 04/06/2026 .. ... 190,895 |... ... 260,000
BESSPEHF ... GREENVILLE ... . 06/04/2026 .. .. 253,378 |... .. 330,000
BESSL3GH4 . NEWARK ... . 05/06/2026 .. 273,480 785,000
BESSL3KF3 . LAKELAND . 05/06/2026 .. 227,682 315,000
BESSPF130 . DAVIE ....... . 06/04/2026 .. 594,070 ,030,000
BESSL3UF2 . WEST COLUVBIA . 05/06/2026 .. 107,656 235,500
BESSL3TP2 . NEW ORLEANS .. . 05/06/2026 .. 821,307 .1,020,000
BES5GSAXG ... SINMSBURY . 04/06/2026 .. ... 129,973 ... ... 170,000
BESSL3H18 ... ST AUGUSTINE . . 05/06/2026 .. ... 256,149 ... ... 337,500
BESSPF1Y2 .... HOMESTEAD ... . 06/04/2026 .. ... 164,764 ... ... 400,000
BESSPFO64 .... SAN ANTONIO . 06/04/2026 .. ... 205,755 ... ... 475,000
BESSPEYES ... SOUND BEACH . 06/04/2026 .. ... 314,213 ... ... 402,000
BESSL3MS3 ... MOORESVILLE .. . 05/06/2026 .. ... 234,896 |... ... 255,000
BES5GSAL2 ... KIRKLAND . 04/06/2026 .. ... 896,334 ... .1,150,000
BES5GSCA4 ... . 04/06/2026 .. .. 186,433 ... .. 245,000
BESSL3TS6 . WARRINGTON . 05/06/2026 .. 439,990 540,000
BESSL3J1 ... ASHLAND ... . 05/06/2026 .. .. 291,688 |... .. 435,000
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BESSL3GET ... ARLINGTON ... . 05/06/2026 .. ... 159,432 ... ... 202,500
BESSPEZ77 ... CAPE CORAL ... . 06/04/2026 .. ... 235,881)... ... 353,000
BESSL3GJO ... HIGH POINT ... . 05/06/2026 .. ... 193,421... ... 255,000
BESSPEZP7 ... DALLAS . 06/04/2026 .. ... 163,072 ... ... 230,000
BES5GSB49 ... . 04/06/2026 .. ... 680,211 ... ... 901,000
BESSPEH77 ... SANFORD . . 06/04/2026 .. ... 481,104 ... ... 605,000
BESSPEHCS ... READING ... . 06/04/2026 .. .. 156,488 |... .. 200,000
BESSPEZE2 . ANCHORAGE . 06/04/2026 .. 440,428 625,000
BES5GSAY4 . CHICAGO . . 04/06/2026 .. 258,329 434,000
BES5L3TJ6 . ORLANDO . . 05/06/2026 .. 366,574 555,000
BESSPEZD4 ... EAST MEADOW .. . 06/04/2026 .. ... 653,062 ... ... 900,000
BES5L3D ... BAKERSFIELD .. . 05/06/2026 .. ... 415,809 ... ... 525,000
BES5GSASY ... CHARLOTTE ... . 04/06/2026 .. ... 404,186 |... ... 535,000
BES5GSAMO ... ALBANY . 04/06/2026 .. ... 285,398 ... ... 350,000
BESSL3WD6 ... FAR ROCKAWAY . . 05/06/2026 .. ... 697,055 ... ... 905,000
BESSPEHG7 ... MCKINNEY ... . 06/04/2026 .. ... 250,813 ... ... 390,000
BESSL3CAS ... LAS VEGAS . . 05/06/2026 .. ... 168,220 |... ... 215,000
BES5GSBHO ... KINGSTON . 04/06/2026 .. .. 228,746 |... .. 305,000
BESSL3S24 . FRESNO ... . 05/06/2026 .. 448,480 550,000
BESBL3KS5 . WASHINGTON . 05/06/2026 .. 402,183 523,000
BES5GSADO . GOLETA ..... . 04/06/2026 .. ,226,918 .1,800,000
BESBL3JTS ... CHAGRIN FALLS .. . 05/06/2026 .. 413,743 |... ... 834,000
BESSPEZ28 ... BOCA RATON ... . 06/04/2026 .. ... 408,416 |... ... 660,000
BESSL3TRS ... EAGLE POINT .. . 05/06/2026 .. ... 828,336 |... .1,525,000
BESSPFOW7 ... . 06/04/2026 .. ... 393,984 ... ... 485,000
BESSPEH51 ... SAINT LOUIS .. . 06/04/2026 .. ... 323,920 |... ... 405,000
BESSL3GAI .... BROOKLYN ... . 05/06/2026 .. ... 716,625 ... ... 975,000
BES5L3J73 ... MONTEAGLE . . 05/06/2026 .. L 172,571 ... 225,000
BES5S2zPO0 ... CLEVELAND . 06/25/2026 .. .. 129,402]... .. 169,819
BESSL3GLS . ATLANTIC BEACH . . 05/06/2026 .. 319,971 525,000
BESSPEHJT . VALLEY CENTER . 06/04/2026 .. ,266,891 ,650,000
BES5PF213 . LAKEWOOD ...... . 06/04/2026 .. 372,881 472,000
BES5GSA16 . COLORADO SPRINGS . . 04/06/2026 .. 230,699 340,000
BES5S2ZN5 . LOVINGTON ... . 06/25/2026 .. 149,298 152,796
BESSPEYKI ... PERTH AMBOY .. . 06/04/2026 .. ... 204,359 ... ... 250,000
BES5L3GG6 ... MIAMI . 05/06/2026 .. ... 454,300 |... ... 550,000
BESSL3RYS ... GREEN BAY . . 05/06/2026 .. ... 164,875 ... ... 214,000
BESSPEHLS ... CEDAR CITY ... . 06/04/2026 .. ... 349,356 |... ... 480,000
BES5GSA40 ... . 04/06/2026 .. ... 135,575 ... ... 189,000
BESSPF1LO ... . 06/04/2026 .. .. 683,165 ... .. 900,000
BESSGSBL1 . BUFFALO . . 04/06/2026 .. 107,431 140,000
BESSPEH69 . LONGHWOOD . 06/04/2026 .. 275,374 370,000
BESSPFOX5 . SN CITY ... . 06/04/2026 .. 269,608 340,000
BESSPF1K2 . CRANBERRY TONNSHIP . 06/04/2026 .. 555,721 675,000
BESSPEHE2 . MILWAUKEE ... . 06/04/2026 .. 146,265 176,000
BES5GSARY ... SAINT ALBANS . . 04/06/2026 .. ... 652,855 ... ... 805,000
BESSPF1F3 ... FAYETTEVILLE . 06/04/2026 .. ... 119,602 ... ... 178,000
BESSPEVTS ... . 06/04/2026 .. ... 380,411 ... ... 494,000
BESSPF171 ... CORSICANA .. . 06/04/2026 .. ... 215,566 |... ... 280,000
BES5GSBQO ... SAYVILLE ... . 04/06/2026 .. ... 436,002 ... ... 715,000
BES5GSBF4 .... GLEN COVE .. . 04/06/2026 .. ... 692,826 |... ... 870,000
BESSPEHHS ... TAYLORS .... . 06/04/2026 .. ... 292,320 ... ... 360,000
BESSPF1A4 ... GRESHAM ... . 06/04/2026 .. .. 443,473 ... .. 547,250
BES5GSA24 . MILWAUKEE . . 04/06/2026 .. 116,624 150,000

BESSPEGS? ...

SANTA MARTA ...ttt ettt

. 06/04/2026 ..

.. 254,202 ...

.. 645,000
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BES5GSBMI ... HOUSTON ... . 04/06/2026 .. 7.000 |.. ... 207,011 ... ... 266,000
BESSPEZV4 ... PALM BAY ... . 06/04/2026 .. ... 190,477 ... ... 280,000
BES5GSA32 ... COEUR D'ALENE . 04/06/2026 .. ,378,836 |... .2,111,000
BESSL3GFS ... MIAMI GARDENS . 05/06/2026 .. 238,050 |... ... 542,000
BESSPEHRS ... HOMESTEAD .. . 06/04/2026 .. ... 309,288 |... ... 397,000
BES5GSBO7 ... . 04/06/2026 .. ... 715,348 |... ... 860,000
BES5GSB64 .... . 04/06/2026 .. .. 869,707 |... ,085,000
BESSPEHAO . GRAND PRAIRIE . 06/04/2026 .. 189,750 260,000
BES5L3HC4 . SNELLVILLE . 05/06/2026 .. 785,088 960,000
BESSPF1HI . EAGAN .... . 06/04/2026 .. 336,245 410,000
BESSL3UG2 ... HOUSTON . . 05/06/2026 .. ... 115,796 |... ... 180,000
BES5GSAK4 ... GLENS FALLS .. . 04/06/2026 .. ... 162,366 |... ... 211,000
BESSGSAES ... CHULA VISTA .. . 04/06/2026 .. ... 576,757 |... ... 755,000
BESSL3JL2 ... MONRCE ... . 05/06/2026 .. ... 185,994 |... ... 335,000
BESSL3TVY ... BROOKLYN . 05/06/2026 .. ... 358,131 ... .1,750,000
BES5GSBRS ... PALM BEACH GARDENS . . 04/06/2026 .. ... 699,046 |... ... 843,000
BESSPF2GO ... . 06/04/2026 .. ... 326,464 |... ... 460,000
BES5L3S32 ... . 05/06/2026 .. .. 191,364 |... .. 252,000
BESSPEKAG . ORMOND BEACH . . 06/04/2026 .. 425,739 490,000
BES5L3K89 . NORTH MYRTLE BEACH . . 05/06/2026 .. 324,800 450,000
BES5GSAAG . SOUTH FULTON . . 04/06/2026 .. 283,797 387,000
BESSPEH10 ... . 06/04/2026 .. ... 238,586 |... ... 315,000
BESSPEHU4 ... DENTON ... . 06/04/2026 .. 1,235,695 |... .1,537,000
BESSPEHTY ... DALLAS ... . 06/04/2026 .. . .. ... 147,000
BESSGSBE7 ..evvvvniiiiiiiiiiiiiiiiiiieieinna CANTONMENT ... ettt iiiii e e ettt e e e e eai e e s s e eaai s e s s e esais e e s e esnaa e e e seannnsseeeennnas 04/06/2026 196,262 | eevueniiiiiiiiii i s ciiies o e 249,000
0399999. Mortgages in good standing - residential mortgages-all other 93,195,998 139,567,835
BESSLH3KO ... FRANKLIN LAKES . . 05/15/2026 .. .. 19,750,000 |... .. 31,250,000
BESSKS1Z6 ... .05/01/2026 .. ...49,212,819 |...
BESSJPVNS ... . 04/23/2026 .. 74,750,000 |...
BES5QGKG7 ... .06/11/2026 .. 67,200,000 |...
BESSHRRJO ... . 04/16/2026 ..
BESANREJO .... . 04/05/2026 .. .
BESSBIPD7 .....ciivviiiiiiiiiiiiiiie s POrt St. LUCIE .iiiiiruunniiiiiiuiiiii ittt e e s ciii s e e eeii e e s e eeri s e s s e eana s e e s eenaaneeeees 04/20/2026 ....oovvnn |ovvvnnnnnniiiinnnnnnnnennnnnn 7052 | o 634,267 |..evunniiiiiii e 989,292
0599999. Mortgages in good standing - commercial mortgages-all other 288,912,819 2,797,783 244,053,449
BESSJEKBT ..evvveniiiiiiiiiiiiiiiiiee e |FT LT Ty PPPTIN P T UUUUUON FETTTTToY 04/22/2026 .....ooovn foeiiiiiiiiiiiiii 12,152 | 1,206,859 |..vveniiiiiiiiiiiiiii e LTI i 28,751,738
0699999. Mortgages in good standing - mezzanine loans 1,206,859 1,714,177 28,751,738
0899999. Total mortgages in good standing 383,315,676 4,511,960 412,373,022
1699999. Total - restructured mortgages
BESSPFOTA .....cevvvnniiiiiiiiiniiiiiiinnas |KEY O [P T T P T UUUUUON FETTTTToY 06/04/2026 ...ovvves |ovvnnnnniiiiiiiiiniiiiianan 7250 |ueeeiiiiiiiiiiin i 152,892 | eevuiiii i o 1,240,000
1999999. Mortgages with overdue interest over 90 days-residential mortgages-all other 152,892 1,240,000
2499999. Total - mortgages with overdue interest over 90 days 152,892 1,240,000
3299999. Total - mortgages in the process of foreclosure
3399999 - Totals 383,468,568 4,511,960 413,613,022
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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
BES245K5 ... BALLSTON SPA .. 01/27/2021 ... 06/01/2026 .... ...44,068 |.... (2,128)f..
BES27UABE ... 03/24/2021 ... 06/01/2026 .... ...(48)]..
BES4NPPQ7 ... 06/04/2025 ....05/14/2026
BES5L3HS9 . .05/06/2026 .. .06/12/2026
BESSDTTKS . .03/03/2026 .. .05/14/2026
BESANAFVY . .09/03/2025 .. .06/12/2026 207,478

BESADA194 ... .| BROWNSTOUN .. 02/12/2025 ...05/14/2026

. .. 237,814 ...
...04/22/2026

.. 187,000 |...

BES56BY18 ... ANDERSON .. 12/08/2025 . .

BES3G6CK1 ... BAUYONNE .. 09/07/2023 ....04/06/2026 .... ,286,690 |...
BES4BAZL2 ... .. [CHIPPEWA FALLS .. 01/16/2025 ...04/09/2026 (5,584)... ... 150,049 |...
BES4Z1QN2 ... . | HEBER CITY 10/02/2025 ....08/12/2026 .... .. (41,010)]... .2,124,979 |...
BES3G6FZ9 ... CHARLOTTE ... 11/14/2024 ....04/06/2026 .... ...351,404 |...
BES28ZET1 ... POLK CITY ... 04/29/2021 ... 06/01/2026 ....

BESAKANNT ... .. | FORT WORTH .. 05/07/2025 ...04/09/2026

BESAMPQO3 . .. | BROOKLYN .. .06/04/2025 .. .05/14/2026

BESAWAGA4 . .. [ MONROE . .09/08/2025 .. .04/09/2026

BESAFHCA2 . .| ORLANDO .03/10/2025 .. .05/14/2026

BES2450\9 ... SEGUIN ... 01/27/2021 ... 06/01/2026 .... ... 109,638 |...
BES2BOXZ0 .... MORGAN HILL e 06/17/2021 ....04/06/2026 .... ....159,332 |...
BESBGOGMT ...eeeeeennieeeeeeeenn s JATLANTA L el BR[| 01/09/2024 ....04/06/2026 .... . . . ,708,852 |...
BESADA137 ... .. | BAINBRIDGE ISLAND ....ooveviniirinnnennnn |oeennnneeeeenn WAL i i | 02/12/2025 ...04/09/2026 ...1,363,290 |.... ... 1,322,230 | 1,322,230 ...
BES3G6FT3 ... . [NORTH LAS VEGAS .....ooeeeeniiiieeeeiiins fonneeeeeeee Ve e [l 09/07/2023 ....04/06/2026 .... ..13,828,894 |.... .. ..13,828,894 |. ,828,894 |...
BGH33NWQ4 ... o [NEWYORK e [ WY e [ 03/30/2007 ...06/29/2026 e 6,662,192 ). (178,302)).. ...6,488,891 |. .6,488,891 |...
BES2Z02RS ... o | OZONE PARK .o e Y 08/18/2022 ....05/21/202%6 ..... 265,278 |.... ...20,790 |.. 286,063 |. .. 286,063 |...
BES20VCV2 ... o |BOYNE CITY oo e Ml e s 07/15/2021 ....04/01/2026 .... ....34,504 |.... (1,792)... . (1,792)..

BESADA1J2 . .. | WEST ISLIP .02/12/2025 .. .05/14/2026 364,751 |. (13,744) . (13,744)..

BESS3EVOT . .. | CUMING ... .11/03/2025 .. .04/09/2026 (24,705)

BES28ZE95 . .. | SUNNYVALE ... .04/29/2021 .. .04/03/2026 149,621
BES4HDDY6 . .. | PEMBROKE PINES . .04/04/2025 .. .06/12/2026 .522,031
BES2VT593 . .. |BURNSVILLE ..... ..NC. .06/09/2022 .. .06/24/2026 474,875
BES2ZPLAG ... . | POMPANO BEACH . . JUUT I R 09/01/2022 ....05/01/2026 .... .. 14,000,000 |...
BESS3ENE6 ... PEORIA e el A e [ 11/03/2025 ....05/14/202%6 ..... (6,970)|...

BESAWAGO7 ... N e |3 R FP I A 09/03/2025 ....05/14/2026 ..... .. (76,331)]...

BES2Z02H7 ... o | BROOKLYN e el Y e 08/18/2022 ....04/28/2026

BESATHA40 ... .. | PHOENIX ... JUUT I R 08/04/2025 ....08/12/2026 ....

BES2KPHI7 ... PINELLAS PARK ....ovvveeeeeeeiieeeeeeees o Pl e [ 11/19/2021 .....|...... 05/01/2026

0199999. Mortgages closed by repayment

BES46UH26 .... .. | DURHAM ... JURT RPN R 10/31/2024 .....
BESSDTRVS ... . | STOCKTON .. e 03/03/2026 .....
BESAWAGT1 ... GROVELAND 09/03/2025
BES22BM61 . .. [NORTH LITTLE ROCK . 12/2172020 ..
BES2AIDAS . .. | TEMPERANCE .. .05/27/2021 ..
BESSBOF33 . .. | NEW PORT RICHEY . .02/02/2026 ..
BES47ZUG8 . .. | CAREFREE ... 11/22/2024 ..
BESADA236 . .. | OCEAN CITY .02/12/2025 ..
BESS3ENF6 ... . [KATLUA-KONA ... 11/03/2025
BES245JK5 ... BALLSTON SPA .eoeiiiiieeeiiiiieeeeen fonneeeeen N s e ol 0172772021 .....
BESAQ2JB4 .......ooeiiiiiiieeeeets JCORONA s el Y 07/02/2025 .....
BESAMPQ86 ...........cceeeeeuneennes | SAINT PETERSBURG ...ooeveeininnieieeeniins |oeenneeeeen Floc e s 06/04/2025 .....
BESAZIQE2 . [HIALEAH Lo el Pl e | 10/02/2025 .....

BESSGSCO7 ..vvvveeeeeiiveeeeens [TAPA s i Pl e 04/06/2026 ... forveeiiiis i | s e 0 e el O el 399 399 e e e
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BESSDTALG ... .. [JOLIET 03/03/2026 ..(20)].. ..618 ). ..618 ...

BES5GSA99 ... .. |WINTER PARK ... 04/06/2026

BES27UABE ... . | GLENDALE . 03/24/2021

BES2NM423 . .. | LORENA . .01/25/2022 ..

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

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

BESSGSAJ7 ... 04/06/2026

BES2\V449 ... 01/25/2022

BES4Q2HGS ... .. | TALLAHASSEE ... 07/02/2025

BES5DTQBS ... .. | PORTSMOUTH 03/03/2026

BES5BOROG ... .. | PLAINSBORO 02/02/2026

BES4DA1C7 ... . | ORLANDO ... 02/12/2025

BES2ETBHY ... 08/26/2021

BES28ZEQ7 ... . 04/29/2021

BESS3EVZ3 . .. |WINTER HAVEN .11/03/2025 ..

BES28ZEH7 . .. | PANAMA CITY .04/29/2021 ..

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

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

BESSBOP16 ... . | BATON ROUGE . 02/02/2026

BES5L3JDO ... . 05/06/2026

BES2ETBSY ... LANCASTER ... 08/26/2021

BESS3EVHO ... FALL RIVER .. 11/03/2025

BES2Z0J71 ... .. | SANTA PAULA 08/18/2022

BES57VRBY ... .. |HOT SPRINGS NATIONAL PARK 01/02/2026

BESS6BXK7 ... .. | WEST PALM BEACH .... 12/08/2025

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

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

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

BES442085 . . [PHILADELPHIA .. .09/25/2024 ..

BES2VSN95 . LA CRESCENTA .. .06/09/2022 ..

BES250LH2 ... EAST PRAIRIE 02/24/2021

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

BES2UT6F9 ... .. [ANAHEIM ... 05/27/2022

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

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

BESAKANSO ... . | HOUSTON 05/07/2025

BESSDTPNS . .. |WEST LINN .03/03/2026 ..

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

BES2A6F61 . . | SAN JOSE .. .06/27/2021 ..

BESATH424 . LEWISTON .. .08/04/2025 ..

BES2VSHG6 . .. [HASTINGS ON HUDSON .06/09/2022 ..

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

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

BES2VSMJ4 ... . |HOLTSVILLE .. 06/09/2022

BESSBOGZT ... DAVENPORT ... 02/02/2026

BES220261 ... 08/18/2022

BESSGSAZT ... . 04/06/2026

BES5GSAQT ... .. [ CHOWCHILLA .. 04/06/2026

BESSL3K1 ... .. [ MABANK 05/06/2026

BES56BX92 . .. | ARLINGTON .12/08/2025 ..

BES4BAZRY ... . | LEXINGTON ... 01/16/2025
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BESS6BWYS ... . 12/08/2025 .. (29)... ..(29)..

BES2KPGV2 .... .. | SARASOTA .. 11/19/2021 ...(58)]...

BES5GSBG2 .... .. |EAST MEADOW ... 04/06/2026 ... (24)...

BES56BYEQ . .. | LAWRENCEVILLE . .12/08/2025 ..

BES4DA1BY . .. | BRADENTON ... .02/12/2025 ..

BES4Z1QC6 . .. [ JACKSONVILLE .10/02/2025 ..

BESSL3HIT ... . | FRESNO 05/06/2026

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

BES2ET6EQ ... LEESVILLE 08/26/2021

BES5DTQCS ... . [ AGAWAM ... 03/03/2026

BESSL3J16 ... . 05/06/2026

BESS7VYV7 ... SARASOTA .. 01/02/2026

BESSL3GBY ... BOWIE 05/06/2026

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

BESATH2T7 . .. |FRANKLIN . .08/04/2025 ..

BESSDTT17 . .. |DAVIE .. .03/03/2026 ..

BESAFHAT3 . .. | CAPE CORAL .03/10/2025 ..

BES53EVU4 ... .. |DORAVILLE ... 11/03/2025

BESSL3JWS .... . | OKLAHOMA CITY . 05/06/2026

BES2ETCH3 .... . 08/26/2021

BESSL3X51 ... .. | KENNESAW 05/06/2026

BES56BWST ... .. | SANTA MARIA ... 12/08/2025

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

BES46UH75 ... .. | BOYNTON BEACH .... 10/31/2024

BESS6BXLS ... .. | ROCKLEDGE 12/08/2025

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

BES571026 . .. | PEARL .. .01/02/2026 ..

BES56BXSO . . |LIVE 0AK . .12/08/2025 ..

BES27U993 . HEMET .. .03/24/2021 ..

BES2Z0HTS . o [WILLIS © .08/18/2022 ..

BES2BOXXS ... c DALY CITY covviiiiiiiiiineneceviineeeens feeneneneeeeeen CAec e s 06/17/2021

BES2ETSVS ... o [LAKE TAPPS .oeeeeeeieeeeeeeeeeeeeeeee feeeeeeeeeeeee WA [ 08/26/2021

BESAWAGK2 ... L MASSAPEQUA ..o fevveveind W e e 09/03/2025

BES2B9Y22 .... LENOX e e M e s 06/17/2021

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

BES5GSAG5 ... .. |LAKELAND .... 04/06/2026

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

BES5GSA08 . .. | LAKE PARK .04/06/2026 ..

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

BES22BV87 . .. | WOODBURN 12/21/2020 ..

BESSL3FP7 . . |DALLAS ... .05/06/2026 ..

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

BES5GSBDY ... 04/06/2026

BESS3EVRT ... 11/03/2025

BES28ZF37 .... . 04/29/2021

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

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

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

BES2ETBE4 ... 08/26/2021

BES4BAZJT7 . . | COVINGTON .01/16/2025 ..

BESAWAFVY ... MONTGOMERY .. 09/03/2025
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BES5GSB8O ... . | THE VILLAGES .. 04/06/2026 1,060 |.

BES57VUNS ... 01/02/2026

BES27UIL6 .... . 03/24/2021

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

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

BES53EWEY . .. | LAKEW0OD . .11/03/2025 ..

BESSDTQF ... .. [ENDICOTT .. 03/03/2026

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

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

BES53EVGS ... . | SAINT SIMONS ISLAND .. 11/03/2025

BES56BXB7 ... 12/08/2025

BES27U9T9 ... . 03/24/2021

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

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

BES4Z1QX0 . .. | TUCSON . .10/02/2025 ..

BES53EVJY . .. [ ATLANTA .11/03/2025 ..

BESSL3JG3 . .. [MIDLAND ... .05/06/2026 ..

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

BES4DA194 .... . | BROWNSTOIIN .. 02/12/2025

BES46UH67 .... 10/31/2024

BES2UTERS ... . 05/27/2022

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

BES4Q2JES ... .. | MERCERSBURG . 07/02/2025

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

BES57VXS5 ... .. |CANTON ... 01/02/2026

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

BES2JJJAT . .. [AUMSVILLE ... 1072272021 ..

BES5DTQTY . . | ARIZONA CITY .03/03/2026 ..

BESATH3NG . PINEHURST ... .08/04/2025 ..

BES56BY75 . .. | SEBRING ... .12/08/2025 ..

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

BESS5L3J32 ... . 05/06/2026

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

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

BESADA186 ... .. | FORT MYERS .. 02/12/2025

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

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

BES57W000 . . | WELLINGTON .01/02/2026 ..

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

BES21J5S2 . GREENSBORO .07/01/2022 ..

BESATHIY7 . . | LAYTONSVILLE .08/04/2025 ..

BES220287 ... FALL RIVER 08/18/2022

BESSL3UJ4 ... MESA ... 05/06/2026

BES2JJJI3 ... .. | CLAYTON 10/22/2021

BES56BXQ4 .... .. | SAN FRANCISCO . 12/08/2025

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

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

BES5L3S40 ... . | LAKEWOOD .... 05/06/2026

BESSBOQW7 ... NEW SMYRNA BEACH ... 02/02/2026

BES5BOLM4 . .. | DANVILLE . .02/02/2026 ..

BESSDTPPS ... . | MODESTO ... 03/03/2026
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BGH33NSX4 ... .. | MEDFORD ... 04/13/2007 ...58,008 |....

BES2Z0HK4 .... .. | CONCORD ... 08/18/2022

BES4Z1QG7 ... .. | STAFFORD .. 10/02/2025

BESSDTPGS . .. [ VALRICO ... .03/03/2026 ..

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

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

BES5DTQQS ... .. |NORTH ADAMS ... 03/03/2026

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

BES25QLBS ... . 02/24/2021

BES2VSXNS ... .. |BAKERSFIELD ... 06/09/2022

BESATH3MA ... . | NEPTUNE CITY .. 08/04/2025

BESSDTNS4 ... PORTLAND .. 03/03/2026

BESSDTQ93 ... o | MIAMI 03/03/2026

BES2VSN46 ... .. | WASHINGTON 06/09/2022

BES4420Y8 . .. |EAST HAMPTON .09/25/2024 ..

BES4BAZTS . .. | JAMAICA ... .01/16/2025 ..

BES4FHC46 . .. |FORT LAUDERDALE . .03/10/2025 ..

BES2LZGRS .... .. |NEWARK VALLEY ... 12/16/2021

BESAMPQ78 ... . | WAYNESBORO .. 06/04/2025

BES25QLF6 .... 02/24/2021

BESSL3F69 .... . 05/06/2026

BES2TKSM6 ... .. | CLAREMORE ... 04/13/2022

BES5GSBAS ... .. [ SANTA CRUZ .. 04/06/2026

BES5GSD6? ... .. [PLYMOUTH .... 04/06/2026

BESAWAGHG ... . |LAS VEGAS ... 09/03/2025

BES5GSCS5 . .. |FISHERS ... .04/06/2026 ..

BESSL3GUS . .. [SUFFOLK ... .05/06/2026 ..

BES56BY91 . .. | BALTIMORE .12/08/2025 ..

BESAMPQMS . . | TREVOR . .06/04/2025 ..

BES5L3H59 . .. | CLEVELAND .05/06/2026 ..

BES2A6FRS ... .. | OREGON 05/27/2021

BES2VSMBT ... L MONTAUK e eeeemnees feeeeemmeeeee W e i e 06/09/2022

BES4FHIC2 ... | ESSEX s feci D e e 03/10/2025

BESSDTRLS ... o [SWANZEY e [ N e 03/03/2026

BES220212 .... L HAMPTON i Jevvneeeeeeeee N [ [ 08/18/2022

BES4Q2HRT ... ELMIRA 07/02/2025

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

BES2PU902 . COATESVILLE .02/18/2022 ..

BES2CVCX8 . .. |ARCHER ... .07/15/2021 ..

BES5DTS18 . .. | HAVERSTRAW .03/03/2026 ..

BES5GSANS . . [MCKINNEY . .04/06/2026 ..

BESAMPPG ... . 06/04/2025

BES2Z0206 .... .. | CARMEL 08/18/2022

BES57VRU7 ... . | BLOOMINGTON . 01/02/2026

BESSBORGT ... ARVADA ... 02/02/2026

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

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

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

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

BES28ZFG8 . .. | LORANGER .. .04/29/2021 ..

BESSL3K30 ... . | MASON ... 05/06/2026
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BES4Q2HZS ... SPRING VALLEY . 07/02/2025 ...(30))... ..(30)].. 1,

BES2GON11 ... 09/24/2021 ..(20)|..

BESSL3PAI ... . 05/06/2026 - (17)..

BESAKANS5 . . [MIAMI .05/07/2025 ..

BES28ZFP8 . CHAMBERSBURG .04/20/2021 ..

BES2NM3X6 . .. |DAVIE .01/25/2022 ..

BES22BLY1 .... .. |LIVE 0AK .... 12/21/2020

BES2VT205 ... .. |BAKERSFIELD ... 06/09/2022

BES57VX63 ... . | MABLETON 01/02/2026

BES220329 ... .. [IRVING .... 08/18/2022

BES56BUX2 .... .. [LANSING ... 12/08/2025

BES57VRC7 ... .. [CHICAGO ... 01/02/2026

BESSL3D79 ... . | BRANFORD .. 05/06/2026

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

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

BESSL3FY8 . .. | PHILADELPHIA .05/06/2026 ..

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

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

BESAFHI57 ... .. [ SANTA MONICA .. 03/10/2025

BES2906E9 ... . | TONEY 04/29/2021

BES2UT644 .... . 05/27/2022

BES2VSN61 ... .. | ALBUQUERQUE . 06/09/2022

BES56BXMS ... .. | SPRINGFIELD ... 12/08/2025

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

BESATH2(0 .... .. [LITTLE TORCH KEY ... 08/04/2025

BES5GSDO5 . .. | FERNANDINA BEACH .04/06/2026 ..

BES4Z1QW2 . .. |HEBER CITY .10/02/2025 ..

BES2906D1 . .. |KELLYVILLE .. .04/29/2021 ..

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

BES5BOHO7 . .. | SOMERSET .. .02/02/2026 ..

BES2KPCM6 .... .. |CUSHING ... 11/19/2021

BESAWAGTS ... . |LAKE OSWEGO ... 09/03/2025

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

BES47ZR23 ... . [MIAMI 11/22/2024

BES245JJ8 ... .. |MAGNOLIA . 01/27/2021

BES2202G9 .... .. | CORAL GABLES .. 08/18/2022

BES27U9J1 . .. | JASPER ... .03/24/2021 ..

BES4Z1QU6 . .. | SPARTA . .10/02/2025 ..

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

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

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

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

BES47ZUKI .... . | ARLETA 11/22/2024

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

BES5B0QZO ... WHITE SETTLEMENT 02/02/2026

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

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

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

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

BES5L3HK6 . .. | STATEN ISLAND . .05/06/2026 ..

BESSL3TUT ... . | SEVIERVILLE ... 05/06/2026
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BES4Q2HPS ... .. |FAIRFAX ... 07/02/2025 1,

BES5L3U47 ... . | MONRCE ... 05/06/2026

BESSDTSS ... 03/03/2026

BES5B0Q49 . .02/02/2026 ..

BESAWAG30 . .09/03/2025 ..

BES5GSCK2 . .04/06/2026 ..

BES28ZETT ... 04/29/2021

BESSDTPZ6 ... . 03/03/2026

BESSDTR3S ... .. | FORT MYERS .. 03/03/2026

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

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

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

BESS3EVL4 ... .. |FORT MYERS .. 11/03/2025

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

BES2TKSKO . .. | BENSALEM . .04/13/2022 ..

BES2KPGZ3 . .. |RIVERVIEW 1171972021 ..

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

BES477724 .... . 11/22/2024

BESA7ZQES ... . | DELRAY BEACH 11/22/2024

BESSDTQRS ... .. | PHILADELPHIA 03/03/2026

BESSL3F44 .... . [LITTLETON 05/06/2026

BES2Z02U8 .... . 08/18/2022

BES57VS51 ... .. [PHOENIX ... 01/02/2026

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

BESAWAGY2 .... .. | PENSACOLA 09/03/2025

BES5BOF25 . .. | SAINT PETERSBURG .02/02/2026 ..

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

BES5L3U13 . .. |BUFFALO .05/06/2026 ..

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

BES4Q2HX8 . . |BIXBY .. .07/02/2025 ..

BES4Q2HC4 ... PAHRUNP .. 07/02/2025

BES27UAQO ... . 03/24/2021

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

BES27U9U6 ... oo [EAGLE CREEK ...eeeeeeeeeeeeeeenneeeeeeen feemeeeeeeeneee QR oo e s 03/24/2021

BESAFHEYS .... | BROOKLYN ovveiiiiiiieeeeceevineeevenees feveevvnnnd W e e 03/10/2025

BES22BT64 .... .. [LINCOLN 12/21/2020

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

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

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

BES57VXE6 . .. |NEW ORLEANS ... .01/02/2026 ..

BES57VRNS . .. [HOLLYWo0D .01/02/2026 ..

BESBL3TW7 ... .. | WooDSTOCK ... 05/06/2026 . . .

BES40BYYS ... .. | DURHAM ... 07/16/2024 ... 1,446,994 |. 1,446,994 |...

BES2JUHGO ... .. | GOLETA .... 10/22/2021 oo [ e e 2,897 [ e (18D e e (B s 2,266 [ceeeeeennnnn 2,266 |...

BES27UCQ1 ... .. [SAN JOSE .. 03/24/2021 1,712 .

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

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

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

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

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

BESAKANET ... SHERINOOD .. 05/07/2025
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BESAWAGNG ... 09/03/2025 ... (52))... 2,202 |. ...2,202 ...

BES47ZQTS ... 11/22/2024 . (14))...

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

BES4HDEF6 . .. |NORTH FORT MYERS .04/04/2025 ..

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

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

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

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

BESSDTQO2 ... .. |FALL RIVER 03/03/2026

BESS3EWDT ... . | BOYNTON BEACH . 11/03/2025

BES2A6FN4 ... 05/27/2021

BES4Q2HS9 ... .. | HEMPSTEAD ... 07/02/2025

BES27UVAEO ... .. | HORTENSE ... 03/24/2021

BES2BA299 .... .. [SAN LUIS OBISPO ... 06/17/2021

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

BES5DTQD4 . B IRMINGHAM .03/03/2026 ..

BES27UAA8 . WETUMPKA . .03/24/2021 ..

BES4HDEUS ... FRIENDSIHOOD ...veeeeeeeeeeeeeeemnneeeee Jeemmmneeeeemnes Teniieeeeeenen foeeeeees e el 04/04/2025

BESAWAGMS ... SARASOTA .evivviviiiievrrniineeevennne feevnenneeeeene Floce e el 09/03/2025

BES57VW98 ... BULVERDE ....cevveieeeeeennieeeeeemnneeeees Jemmmeeeeeemnes Tennieeeeeeenenn foeeenees veeieenn e 01/02/2026

BESS6BY34 .......evvvvviinnnnennens [ORLANDO v feeeeceeeen Pl [ 12/08/2025

BES4Z1QP7 .... .| INDEPENDENCE ......ceeeeeeeeeeeeemmnieeeeee Jemmmeeeeeeenee MO [ s e 10/02/2025

BES2VT6Z4 .... BROOKLYN .eevvvvvieivviiniieeevceninnes feevneneeeeeeen N e e e e 06/09/2022

BESAKAMXO ... HIGHHOOD ....eeeeeee e eeeeie e eeeemes Jeemmeeeeeeeee Ll e e e 05/07/2025

BES56BYB6 ... .. | MIAMI 12/08/2025

BES5DTQ28 . .. |DETROIT .03/03/2026 ..

BES2TK603 . .. [NOvI . .04/13/2022 ..

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

BES2CVDYS5 . .. | BELMONT .07/15/2021 ..

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

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

BES27U9Z5 ... .. [LEWISTON . 03/24/2021

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

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

BESSDTTES ... . [ROWLETT ... 03/03/2026 . .

BES2PR8C4 ... .. | CAMP HILL ... 02/18/2022 .. 140,104 |...

BES2VSNT1 . .. [MORRISTOIN .. .06/09/2022 .. .. 1,487

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

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

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

BES22BM53 . . | MARGATE ... 1272172020 ..

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

BESS3EVKG ... .. |EL PASO 11/03/2025

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

BES4Q2JA6 ... o [BROOKLYN weeiviviiinievcinnieeeceenines fvnneneeeeeeen N e [ e e 07/02/2025

BES4HDE25 ... NEWARK e eeeeeeeeeeeemmeeeeeeee Jeemmmneeeeeene N e el 04/04/2025

BES2ETAT2 .... AMARILLO . 08/26/2021

BESS7VYWS ... FREEHOLD .. 01/02/2026

BES57VZ\6 ... .. | LORTON 01/02/2026

BES2NM3TS5 . .. |HUDSONVILLE . .01/25/2022 ..

BESAZ1QH5 ... . | JAMAICA ... 10/02/2025
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BES2PUSZ6 .... .. | ROXBORO ... 02/18/2022

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

BES5BOQDY ... .. [ CLERMONT .. 02/02/2026

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

BESS7VZRS . .. |NORTH MIAMI BEACH . .01/02/2026 ..

BESATH3D1 . .. |FAIRFIELD ... .08/04/2025 ..

BESATH341 .... .. |HOMESTEAD ... 08/04/2025

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

BESSL3KA4 ... . 05/06/2026

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

BES5GSAB4 ... .. |PLANTATION 04/06/2026

BES22BT31 .... .. |PALMETTO .... 12/21/2020

BESADA1HG .... .. [SNELLVILLE .. 02/12/2025

BES5GSBN7 ... .. | NEW YORK . 04/06/2026

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

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

BES57VRVS . .. [MESA ... .01/02/2026 ..

BESAMPQO3 ... .. | BROOKLYN .. 06/04/2025

BES4Z1QJ1 ... .. |BUFFALO 10/02/2025

BESS7VUMT ... .. | GRAND RAPIDS .. 01/02/2026

BESSL3J40 ... . [ STATEN [SLAND . 05/06/2026

BES5L3D87 ... . 05/06/2026

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

BES5GSATS ... .. |WESLEY CHAPEL . 04/06/2026

BES2UTEN2 ... . [WILLIS ... 05/27/2022

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

BES53EW82 . .. |NEW PORT RICHEY . .11/03/2025 ..

BES57VZX2 . | MIAME L .01/02/2026 ..

BES2S6JB7 . .. |WEST PALM BEACH . .04/01/72022 ..

BES5GSBP2 . .. |DAYTONA BEACH . .04/06/2026 ..

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

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

BES2GJ2R5 ... 09/24/2021

BES57VS44 ... . 01/02/2026

BESSL3X77 ... .| ALBUQUERQUE . 05/06/2026

BES2JHM ... .. | PEARSALL . 10/22/2021

BES4Z1Q05 . .. | CHESTER .10/02/2025 ..

BESAMPQH6 . .. |WESTPORT .. .06/04/2025 ..

BESAKANM3 . .. |FARIBAULT .05/07/2025 ..

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

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

BES53EW74 ... .. [MEMPHIS ... 11/03/2025

BESSL3GDS ... . | CRAWFORDVILLE . 05/06/2026

BES4Q2HU4 ... .. | CLEVELAND 07/02/2025

BES2KPGY6 .... .. | SPRING VALLEY . 11/19/2021

BESAKANR2 ... .. | BRADENTON 05/07/2025

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

BES5DTQS8S ... . | GARDEN CITY ... 03/03/2026

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

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

BES2GIUDT ... . | CORVALLIS ... 09/24/2021
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BESS6BXA9 ... .. | GRAND PRAIRIE .... 12/08/2025 ..(16)].. LT

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

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

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

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

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

BESSL3LUY ... . | DEARBORN 05/06/2026

BES2CVDQ2 ... .. | BUENA VISTA 07/15/2021

BES4DA210 .... .. | POMPANO BEACH ... 02/12/2025

BES5DTQ51 ... . | BALTIMORE ... 03/03/2026

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

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

BESSL3RE ... . | POMPANO BEACH . 05/06/2026

BES53EVBE ... . 11/03/2025

BES5GSAL2 . .. |LAGRANGE . .04/06/2026 ..

BES5GSAG3 . .. | TACOMA .... .04/06/2026 ..

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

BES2JJJY9 ... MOSES LAKE .. 10/22/2021

BES2BOYMS ... LIVE OAK 06/17/2021

BES2LZGUT ... WALLED LAKE ... 12/16/2021

BESS7VZTT ... BAKERSF [ELD 01/02/2026

BES4FHBZS ... SYRACUSE ... 03/10/2025

BES4HDEQ2 ... GOLDSBORO ... 04/04/2025

BES4FHCY5 ... .. |NIANTIC 03/10/2025

BES27U9M4 .... .. [BYHALIA 03/24/2021

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

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

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

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

BESAWAFX5 . . | LAKESIDE .... .09/03/2025 ..

BESAMPPRS ... .. | CALUMET CITY .. 06/04/2025

BESSDTQKS ... .. |ATLANTA ... 03/03/2026

BESATH3ES ... . | SEATTLE ... 08/04/2025

BES2PUX2 ... . 02/18/2022

BES28ZFJ2 .... .. [SAND SPRINGS .. 04/29/2021

BES56BVS2 ... . | SAN ANTONIO . 12/08/2025

BESSDTPJ2 . . | TEMPE ........ .03/03/2026 ..

BESAWAGQ9 . .. | SAN FRANCISCO . .09/03/2025 ..

BES22BM46 . .. | SORRENTO .. 1272172020 ..

BES2TK595 . .. [MONETTA .04/13/2022 ..

BESSL3KI7 . .. [ SOCORRO ... .05/06/2026 ..

BES56BX68 ... .. |PITTSBURGH .. 12/08/2025

BESAMPQTO ... . [ JACKSONVILLE .. 06/04/2025

BES2ETALY .... 08/26/2021

BES22BT72 .... 12/21/2020

BES49J505 ... . 12/16/2024

BES5GSA8T ... . | FORT LAUDERDALE . 04/06/2026

BESSDTSQS ... KNOXVILLE 03/03/2026

BES25QLKS ... . 02/24/2021

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

BESSBORHI ...

. | WALNUT CREEK .....

02/02/2026
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BES57VVES ... 01/02/2026 e (7)o

BES5L3EY4 ... 05/06/2026 .. (6)]...

BES2GIUCI ... 09/24/2021

BES4HDEH2 . WILMINGTON .04/04/2025 ..

BESSDTS26 . .. |BREMERTON ... .03/03/2026 ..

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

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

BES57VRDS ... . | BUFFALO GROVE . 01/02/2026

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

BES4DA1YY ... .. [ ALBANY 02/12/2025

BES2ETBGO .... .. | TROUTDALE ... 08/26/2021

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

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

BES53EVXS ... .. | SHREWSBURY .. 11/03/2025

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

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

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

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

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

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

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

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

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

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

BES28ZE04 ... COOKVILLE 04/29/2021

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

BES2JJJS2 . TRENTON ... 1072272021 ..

BES2VSNBO . RIDGEWO0D .06/09/2022 ..

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

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

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

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

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

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

BESSL3WKI .... .. | WATERTOWN ... 05/06/2026

BES5GSBBS ... .. [SLIDELL ... 04/06/2026

BES56BYJI . .. | ORLANDO .12/08/2025 ..

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

BES56BYNO . .. | CANON CITY .12/08/2025 ..

BESSL3HF7 . .. | FEDERAL WAY .05/06/2026 ..

BESSDTT74 . .. |ESSEX ........ .03/03/2026 ..

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

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

BES2\NRTSS ... 01/25/2022

BES2BA273 ... e [TUCSON i e A oo [l 06/17/2021

BESSDTQP7 ... .. | SAN FRANCISCO ... 03/03/2026

BES2A9D6 ... . | SUNNYVALE ... 05/27/2021

BES2450H2 ... .. | KENDLETON ... 01/27/2021

BESATH2AS ... .. [COLLEYVILLE ... 08/04/2025

BESEDTPMS . .. |LAKE MARY ... .03/03/2026 ..

BESSL3K22 ... . | DOUGLASVILLE 05/06/2026
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BESAHDESS ... .. [NEW BRITAIN ... 04/04/2025

BESS7VIMS ... .| TULLAHOMA 01/02/2026

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

BES57VXF3 . MOORE ... .01/02/2026 ..

BES442143 . RIVERSIDE .09/25/2024 ..

BES2202B0 . KIRKLAND ... .08/18/2022 ..

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

BES4Q2HY6 .... . | THE COLONY 07/02/2025

BES2JJJ%4 ... .. | BLOOMINGBURG .. 10/22/2021

BES57VX14 ... . | EAGLE RIVER ... 01/02/2026

BES5GSCR ... . 04/06/2026

BES53EW25 ... .. [HOLLYWOOD ... 11/03/2025

BES2A6FQ7 ... .. | JACKSON 05/27/2021

BES2KPH74 ... . | ZEPHYRHILLS . 11/19/2021

BES2JJJ06 . | FOX 1072272021 ..

BES4HDDT7 . .. |PALM SPRINGS .04/04/2025 ..

BES4HDEYS . . |DAYTON ... .04/04/2025 ..

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

BES25QL58 ... .. |BAXLEY 02/24/2021

BES5GSBS6 ... . |RIVERVIEW ... 04/06/2026

BESSL3K71 ... 05/06/2026

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

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

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

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

BES2LZGP2 . .. | SURPRISE .. .12/16/2021 ..

BES4Z1R35 . .. [ LUBBOCK .10/02/2025 ..

BES5BOPC2 . .. | SCRANTON .02/02/2026 ..

BES5GSAS7 . .. [NEW YORK . .04/06/2026 ..

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

BES2UT6YS ... HUDSON ... 05/27/2022

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

BESSDTQHS ... TUCSON ... 03/03/2026

BES27UAC4 .... . 03/24/2021

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

BES53EVC4 ... .. | SUSSEX 11/03/2025

BESADA1GS . .. | PALMETTO BAY .02/12/2025 ..

BES5DTR68 . .. |RALEIGH .03/03/2026 ..

BES5GSA73 . . | GIBSONTON .04/06/2026 ..

BES5L3U54 . DAVIE .. .05/06/2026 ..

BESSDTPFO . .. [PHOENIXVILLE .03/03/2026 ..

BES56BXTS ... .. | SAINT LOUIS ... 12/08/2025

BESS7VXA4 ... .. | LUBBOCK ... 01/02/2026

BES2B9Y30 .... o [PORTLAND ..eieeeeeeeeeeemnneeeeeeemes Jeemmeeeeeeene QR e [t 06/17/2021

BES2KPCLS .... . |LA PUENTE ... 11/19/2021

BES2ETAGO ... . 08/26/2021

BESSL3WDT ... .. | CHESAPEAKE .. 05/06/2026

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

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

BES4Z1Qv4 . .. | SANTA ROSA .10/02/2025 ..

BESATH283 ... . | FRESNO ... 08/04/2025
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Book Value/ 8 9 10 1" 12 13 Book Value/
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BES2VSNO4 ... .. [ IRVINE 06/09/2022 .....|eeeeeeeeeenn e [ 8,977 ... ... 4,647 |...

BES56BYF7 ... .. | SPRING VALLEY . 12/08/2025 1,744 ..

BES5GSBVY ... .. [ SALISBURY 04/06/2026

BESBL3GY7 . . |WEST LAFAYETTE .05/06/2026 ..

BESSL3UHS . .05/06/2026 ..

BESATH416 . .08/04/2025 ..

BES49J5A3 ... 12/16/2024

BESAWAGCO ... . 09/03/2025

BES2UT6USG .... .. [HIGHLAND .. 05/27/2022

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

BES2450N9 ... SEGUIN ... 01/27/2021

BESSL3JRI ... . 05/06/2026

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

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

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

BESSDTTJ8 . .. [WESTLAND . .03/03/2026 ..

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

BESEDTTF® ... PIGEON FORGE .. 03/03/2026

BES56BU6T ... .. |LAS VEGAS ... 12/08/2025

BES46UL54 .... .. [PITTSBURGH .. 10/31/2024

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

BES57VRI3 ... . | LONGMONT 01/02/2026

BES56BY67 ... OSHKOSH ... 12/08/2025

BES4Z1QY8 ... REDDING ... 10/02/2025

BES2906G4 .... .. [BELMONT ... 04/29/2021

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

BES245JC3 . BEAVERTON .01/27/2021 ..

BES2B9ZT2 . .. |VAIL ... 06/17/2021 ..

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

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

BESSL3DTH ... .. |EVERGREEN PARK .. 05/06/2026

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

BES5GSAFS ... .. [KISSIMMEE 04/06/2026

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

BESSDTTS2 .... .. [NEW SMYRNA BEACH ... 03/03/2026

BES53EVQS ... .. [LONGVIEW . 11/03/2025

BES57VY54 . .. [TYLER .. .01/02/2026 ..

BES5L3TQ0 . .. |PATTERSON ... .05/06/2026 ..

BESS57VRAT . .. | POMPANO BEACH . .01/02/2026 ..

BES5GSAWS . . | SUFFIELD . .04/06/2026 ..

BES4Q2HL4 . .. | TAWPA ..... .07/02/2025 ..

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

BES4HDDRT ... BRANDON ... 04/04/2025

BES2GOV12 .... 09/24/2021

BESSDTQ69 ... 03/03/2026

BES4BAZQ1 ... 01/16/2025

BESSDTSOT ... . 03/03/2026

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

BESSDTTHZ ... .. | LONGWOOD ... 03/03/2026

BES4Z1ON2 . .. |LAS VEGAS .10/02/2025 ..

BESS3EVD2 ... . | SNOHOMISH ... 11/03/2025
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BESSL3GH4 .... .. | NEWARK 05/06/2026

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

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

BESSL3KF3 . .. |LAKELAND . .05/06/2026 ..

BESS3EVY6 . .. | BETHPAGE . .11/03/2025 ..

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

BESS7VZZT ... .. | TRENTON ... 01/02/2026

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

BESSL3UF2 ... .. |WEST COLUMBIA . 05/06/2026

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

BESAWAGVS ... .. | WINSTON SALEM . 09/03/2025

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

BES2VSZFS ... 06/09/2022

BES000966 ... 04/22/2016

BESSBONXS . .. | TANNERSVILLE .02/02/2026 ..

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

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

BESBL3TP2 ... .. | NEW ORLEANS . 05/06/2026

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

BES5GSAXG ... . | SIMSBURY ... 04/06/2026

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

BES57VXB2 ... .. | CHICAGO ... 01/02/2026

BES57VZS3 ... .. | WoOD RIDGE .. 01/02/2026

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

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

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

BES22BNX1 . .. | GARDEN GROVE 12/21/72020 ..

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

BES56BVS52 . .. [BENTON .... .12/08/2025 ..

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

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

BES30JYV6 ... 09/16/2022

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

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

BES2ETSTS ... . 08/26/2021

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

BESSDTTD1 . CHICAGO ... .03/03/2026 ..

BES5DTQ44 . EDGEWOOD .. .03/03/2026 ..

BES4Z1QF9 . .. [MEDIA ..... .10/02/2025 ..

BESSDTNRG . .. |WINTER HAVEN .03/03/2026 ..

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

BES56BX84 ... .| TONAWANDA 12/08/2025

BES47ZZA6 ... MIAMI 11/22/2024

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

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

BES5L3MS3 ... .. |MOORESVILLE ... 05/06/2026

BES5GSAL2 ... .. [KIRKLAND .... 04/06/2026

BES56BYL4 ... .. | BROOMFIELD .. 12/08/2025

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

BES5GSCA4 . .. [GARY ....... .04/06/2026 ..

BES2VT643 ... . | TOWNSHIP OF WASHINGTON .... 06/09/2022
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BES4420V4 .... .. | CAPE CORAL .. 09/25/2024 1,134 (. 1,134

BESATH275 ... . [ COLUMBUS ... 08/04/2025

BES2ETSNT ... 08/26/2021

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

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

BES27UCMO . .. |COLTON ... .03/24/2021 ..

BESSL3TS6 ... .. | WARRINGTON .. 05/06/2026

BESAMPPHT ... . | WAYNESVILLE 06/04/2025

BESSL3JQ1 ... . 05/06/2026

BESSL3GET ... .. | ARLINGTON ... 05/06/2026

BESSBOJNS ... . | GREENVILLE .. 02/02/2026

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

BESS7VZYO ... .. | QUECHEE ... 01/02/2026

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

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

BES5L3GJO . .. [HIGH POINT .05/06/2026 ..

BESS3EVEO . .. | HENDERSON .11/03/2025 ..

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

BESS6BXWT ... . | BEDMINSTER .. 12/08/2025

BES5GSB49 ... 04/06/2026

BES28ZE38 ... 04/29/2021

BES5BOGTS ... SNOHOMISH .. 02/02/2026

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

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

BESAMPQGS .... .. |BETHESDA .... 06/04/2025

BES57VTA9 . .. | WEST JORDAN . .01/02/2026 ..

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

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

BESSDTQZ5 . .. [HUNTINGTON .03/03/2026 ..

BES2VSNH7 . . | POINT PLEASANT BEACH .06/09/2022 ..

BES2BA2G3 .......evvnvvvviinnnnnnnns [TEMPE (v e A oo 06/17/2021 .

BGH33NII04 ... e [NEW YORK e [ WY e 03/30/2007 ....203,653 |...

BESS7VILT ... o JROUND ROCK ...eeivvieiiiiiniineeeceennns fovvvvvnineeeen T e e | 01/02/2026 ... foeeeeeeeennn e [ e fererien 2 e e [ 2 e [ 1,205 | 1,206 |...

BES4HDED1 ... . [ COCONUT CREEK ...veeeeeeeeeeeeeeemniees Jeemmeeeeeeeee Pl e s el 04/04/2025

BESBGSAY4 .....oevveiviiiinnnennnns [CHICAGD i [ L [ 04/06/2026

BES47ZUH6 .... 11/22/2024

BGH33M4N4 . . .06/28/2012 ..

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

BES22BV61 . .. | DEATSVILLE 1272172020 ..

BES2A9D67 . .. [RIESEL .... .05/27/2021 ..

BES2BA2C2 . . | YULEE .. 06/17/2021 ..

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

BESAMPQ29 ... .. | BODEGA BAY .. 06/04/2025

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

BESSL3TJ6 ... . 05/06/2026

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

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

BES2PR8B6 ... . | MECHANICSBURG ... 02/18/2022

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

BES57VZPY . . | AMHERST ... .01/02/2026 ..

BES2PUBXT ...

. |RUSKIN ...

02/18/2022
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Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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BESS3EVAS ... PROVIDENCE VILLAGE ... 11/03/2025 ..(48)|.. 1,344 |.

BES56BYKG ... 12/08/2025 = (9)..

BESSDTSPS ... . 03/03/2026

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

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

BES4Z10Z5 . . | RAMROD KEY .. .10/02/2025 ..

BESSL3DY ... .. | BAKERSFIELD ... 05/06/2026

BES5BORF3 ... .. |NEWBURGH .... 02/02/2026

BESAWAGHI .... .. [ SAN ANTONIO . 09/03/2025

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

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

BES5GSAS7 ... .. | CHARLOTTE ... 04/06/2026

BESS6BXVS ... .. | NORTON 12/08/2025

BESSDTTY0 ... .. |FORT WORTH .. 03/03/2026

BES5GSAMO . .. | ALBANY .... .04/06/2026 ..

BES56BXH4 . .. |ENDICOTT . .12/08/2025 ..

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

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

BES47ZZ16 ... INDIAN WELLS .. 11/22/2024

BES56BXFS ... 12/08/2025

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

BESSL3HS ... .. | COLUMBUS .. 05/06/2026

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

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

BESSDTTA7 ... ARLINGTON 03/03/2026

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

BES2ETAWS . .. | CLACKAMAS .08/26/2021 ..

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

BESATH2S9 . WINTER GARDEN . .08/04/2025 ..

BES49J59% . SUNLAND ...... .12/16/2024 ..

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

BES2VSMNS ... .. |HADDONFIELD ... 06/09/2022

BESSL3WD6 ... .. [FAR ROCKAWAY .. 05/06/2026

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

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

BES57VXHI .... .. [MONTICELLO .. 01/02/2026

BES56BVVS . L MIAML L .12/08/2025 ..

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

BES5GSD13 . .. |OCEAN CITY .. .04/06/2026 ..

BES57VVL2 . .. | WINTER HAVEN .01/02/2026 ..

BES2GON37 . .. | ORLANDO ... .09/24/2021 ..

BES4HDEJS .... . |HOLLYWOOD ... 04/04/2025

BESAZ1QKS ... . 10/02/2025

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

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

BES4Q2HM2 ... KILAUEA ... 07/02/2025

BES2Z02KO ... 08/18/2022

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

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

BES57VZM6 . .. | SAN ANTONIO . .01/02/2026 ..

BES2UT6W2 ... . |QUINLAN ... 05/27/2022
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BESSL3CAS ... .. [LAS VEGAS ... 05/06/2026 () ... (5)..

BES5GSBHO ... .. [KINGSTON ... 04/06/2026 . (13))... .. (13)]..

BES53EWI0 ... .. |OAKLAND ... 11/03/2025 ...(89)... ..(89)|..

BES2BA2B4 . .. |HOWE ... 06/17/2021 .. (18)) ..(18)]..

BES2VSMX3 . .. [ SAN CARLOS .06/09/2022 .. 439

BES22BLS4 . .. | NAVARRE ...... 12/21/72020 .. (37)

BES2Z02P9 ... . | FREDERICKSBURG 08/18/2022

BES49J4X4 ... 12/16/2024

BES46UNZ6 .... 10/31/2024

BES27U9V4 ... 03/24/2021

BESSL3S24 ... 05/06/2026

BES5BOHJG ... 02/02/2026

BESAMPQJ2 ... 06/04/2025

BES2450D1 ... . 01/27/2021

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

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

BESATH2Z3 . .. | CLEARWATER .08/04/2025 ..

BES4KANDS .... .. | SEATTLE ... 05/07/2025

BES4Z1QD4 .... . |GAINESVILLE ... 10/02/2025

BESAMPQ60 ... . 06/04/2025

BES4BAZHT ... DAVENPORT ... 01/16/2025

BES56BXG6 ... RENSSELAER .. 12/08/2025

BES28ZEX2 .... .. | JACKSON ... 04/29/2021

BES53EVHS ... .. [ COLUMBUS .. 11/03/2025

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

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

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

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

BES56BYQ3 . .. |RIVERVIEW .12/08/2025 ..

BES2Z0HMO . .. | RANCHO MIRAGE . .08/18/2022 ..

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

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

BESSL3KSS ... .. [ WASHINGTON .. 05/06/2026

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

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

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

BESS3EVS9 . SALEM ........ .11/03/2025 ..

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

BES2ETSJ0 . . [DAVIE ..oovvnennnnns .08/26/2021 ..

BES56BYAS . .. | SOUTH PADRE ISLAND .12/08/2025 ..

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

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

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

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

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

BES2GIUJ4 ... . 09/24/2021

BES53EWSS ... .. | FRANKFORD ... 11/03/2025

BES5GSADO ... .. | GOLETA 04/06/2026

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

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

BES4Q2J73 ... HOMESTEAD ... 07/02/2025
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BES2JJJX1 ... .. [ ABILENE 10/22/2021 (1)

BESS7VYF2 ... .. | MAMMOTH LAKES . 01/02/2026 .. (43)]...

BESAMPPF1 ... .. |KAPOLEI 06/04/2025

BES2VSNKO . .. | STATEN ISLAND . .06/09/2022 ..

BESADATW3 . .. |HOUSTON .02/12/2025 ..

BES5BOEQ3 . .. | MONRCE . .02/02/2026 ..

BES2PUSY9 ... .. [JESSP ... 02/18/2022

BES4Z1R76 ... . | LONGBOAT KEY .. 10/02/2025

BESS7VZN4 ... 01/02/2026

BES2BA2A6 ........oeeeeevnnneeeeenn [RIVERSIDE Lo Jemeeeeeeeee CAecce e et 06/17/2021

BGH33Q058 ... . 11/29/2005

BESEL3JTS ... .. |CHAGRIN FALLS .... 05/06/2026

BES57VSLS ... .. |NEW PORT RICHEY . 01/02/2026

BESSL3WJ2 .... .. |LINDENHURST . 05/06/2026

BES2GOUHS . . [HANCEVILLE .09/24/2021 ..

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

BES250L41 . .. [CHIPLEY ... .02/24/2021 ..

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

BESATH3Q2 ... MT CRESTED BUTTE 08/04/2025

BES4DA1PS .... . 02/12/2025

BES2UT610 ... .. |HASTINGS 05/27/2022

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

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

BES28ZF86 ... . | ZEELAND 04/29/2021

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

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

BES53EW33 . .. [NAPLES .... .11/03/2025 ..

BES5BOQY3 . .. |BLUE SPRINGS .02/02/2026 ..

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

BESAKANK? . . | EAST ROCKAWAY . .05/07/2025 ..

BES2VSNN4 ... o |SPRING VALLEY wevniiiiiiiiieiciiineeees foovevii e W e e | 06/09/2022

BESSL3TRS ... o [EAGLE POINT eeeeeeeeeiieeeeeeemnieeeee femeeeeeemeee QR oo e e 05/06/2026

BES22BM38 .... w (DALY CITY covviiiiiiinnneceiiieeeeennn feeeeeeeeeveeenn Che oo e s 12/21/2020

BES2VSMM7 ... oo |HEWLETT HARBOR ....oeeeeeveeeeeeemmnineees foeeemmmmneeeeee W e i s e 06/09/2022

BESADA1VS ... L COVINGTON evvvvieiieevciinineeceenenn Jevvneneeeeeeen KY i e e el 02/12/2025

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

BES4HDESS . .. [DALLAS .... .04/04/2025 ..

BES5DTQST . .. |WHITE PLAINS .03/03/2026 ..

BES2UT6S1 . .. [LEVELLAND ... .05/27/2022 ..

BES5BOGHS . . | NENCASTLE .02/02/2026 ..

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

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

BES57VSD4 ... . [LIBERTYVILLE .. 01/02/2026

BES4HDE41 ... o [DEBARY e eeeeneen feeeeeeeee Pl [ e 04/04/2025

BES2PUSTO ... o [ROCKY POINT .oiiiiiiieieeeiiiineeecevnen feeeneeeeevine e NCec oo 02/18/2022

BES2A6HFI .... o [CLAREMORE ....eeeeeeeeeeenieeeeeeenieeee femmeeeeeemnee O [ i s 05/27/2021

BES46UNY9 ... o [SPRINGFIELD ..vvvvviviievvivnieeevvvnnnn [ MA e o 10/31/2024

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

BESSDTQ36 ... .. [WESTWOOD ... 03/03/2026

BES5BOGY4 . .. | BOCA RATON .02/02/2026 ..

BES56BXD3 ... . |PLANT CITY .. 12/08/2025
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Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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BES57VSC6 ... .. | MONROE 01/02/2026

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

BES4FHBGO .... .. | SHERWOOD .. 03/10/2025

BES53EWB5 . .. |LEBANON ... .11/03/2025 ..

BESSL3V53 . .. [ SUGAR LAND .. .05/06/2026 ..

BESS3EW17 . .. | SANTA BARBARA . .11/03/2025 ..

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

BES4Z1R43 .... .. [HIRAM .. 10/02/2025

BESAWAGFS ... .. |HUTTO ... 09/03/2025

BESSL3J73 ... . | MONTEAGLE ... 05/06/2026

BES2GJ485 ... . 09/24/2021

BESATH267 .... .. [ SAINT LOUIS . 08/04/2025

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

BES4Q2HQS ... PENDLETON ... 07/02/2025

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

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

BES4Z1RO1 . .. | SEASIDE PARK .10/02/2025 ..

BESSDTQE? ... o [BONSALL e eeeeeeeeeeeeee feemeeeeeenneee CAeccce o i e 03/03/2026

BES2A6K99 .... [ CLIFTON PARK ..oeevviiiieeiciinineeeeeinn Jevvneeeeeeeen N s [ e e 05/27/2021

BES2BOXV ... . 06/17/2021

BES2G9VO04 .... o [PRATTVILLE ovvveiiiiiiiiniiieiiniineeeees [ Al oo s 09/24/2021

BESAMPQ11 ... o [BROOKLYN e eeeemee e femeeeeeeeeeee e N e [ i e 06/04/2025

BES2KPHS2 ... [ TRENTON e [ Pl [ s 11/19/2021

BESAKANS4 ... CHIALEAH e e Pl e [ 05/07/2025

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

BES2Z0KKO . .. | CONRCE ... .08/18/2022 ..

BES28ZDX3 . .. |EL MIRAGE .04/20/2021 ..

BES4BAZU2 . .. [MILILANI . .01/16/2025 ..

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

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

BESSBOCHS ... .. |KINGS BEACH 02/02/2026

BES4Q2HFT7 ... . |CLIFTON HEIGHTS . 07/02/2025

BES2\M407 ... 01/25/2022

BES2JJHDY ... 10/22/2021

BES4HDF24 ... .. | CORAL SPRINGS .... 04/04/2025

BES56BWD4 .... .. [ COLUMBUS .. 12/08/2025

BESSBOPRI . L [MIAMT ... .02/02/2026 ..

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

BESSBOF82 . .. | BRIDGEPORT ..... .02/02/2026 ..

BES57VXD8 . .. | UPPER MARLBORO .01/02/2026 ..

BES5GSA16 . .. | COLORADO SPRINGS .04/06/2026 ..

BESAHDEA7 ... .. | MANCHESTER 04/04/2025

BES2UTSY9 ... . |HARLETON .. 05/27/2022

BES49J554 ... 12/16/2024

BES28ZEKO ... 04/29/2021

BES28ZEM6 ... 04/29/2021

BES2GJ4E2 .... . 09/24/2021

BESAKAN4S ... .. [ SAINT LOUIS . 05/07/2025

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

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

BES56BYSS ... PHOENIX ... 12/08/2025
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BES28ZF29 .... .. [WOOD VILLAGE 04/29/2021 L (27)... L (27)..

BES27UAF7 ... .. | WALNUT GROVE 03/24/2021 ..(29)... .. (29)]..

BESADAILY ... .. | GLEN BURNIE ... 02/12/2025 (1) (1)

BES46UNV5 . . | BOCA RATON .10/31/2024 ..

BES2VSNRS . JAMAICA ... .06/09/2022 ..

BES56BXC5 . . | PHILADELPHIA .12/08/2025 ..

BES22BM12 .... 12/21/2020

BES2VT593 ... . 06/09/2022

BES28ZEBO ... .. | SAFETY HARBOR . 04/29/2021

BES5L3GG6 ... L. | MIAMI 05/06/2026

BES4Z1RS0 ... +o [BUFFALO GROVE ..eevvvneviiinnnneeeevinnnn foeeeeevvnnns W [ s 10/02/2025

BES2VSXH6 .... o [FLEMINGTON .oeeeeeeeeeeeeeeeeeeeeeee fmeeeeeeeeee e N [ i e 06/09/2022

BES2NM3W8 ... o [MUNFORD veeiiiiiineecciniieeeceniiens feennenneeeeeees Al e e e 01/25/2022

BES2VSXZ6 ... BROOKLYN .. 06/09/2022

BES2KPGT7 . .. | MARION ... 1171972021 ..

BESAMPP12 . .. | HAGERSTOWN .06/04/2025 ..

BES2A6KB4 . .. |LORIS ... .06/27/2021 ..

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

BES20VDZ2 ... . | SANTA ROSA .. 07/15/2021

BESINLG71 eevveeeeeeeeneeeeeenn [NORWOOD e [eeeeeeeeeeee e NCe e o e e 01/25/2022

BES2VSNU6 ... oo [MONTAGUE ..evveieiiiiiineeeceiiieeeeees [ N [ s 06/09/2022

BES28ZFL7 ... o | OKLAHOMA CITY oeeeeeeeeeeeeeeeeeee Joeeeemmneeeees O i e e 04/29/2021

BES47ZR15 ... . | RANCHO CUCAMONGA .....evvenivvinnnnninnnns fvvneneeeeeenn CAiccccis [ e s 11/22/2024

BES4HDDSI ... o |PROSPER ..eeeeeeeeeeee e eeeeeeeeeee feeeeeenneeee T i e e 04/04/2025

BES2UT6C6 .... .. |OXFORD ... 05/27/2022

BES2CVDE9 . .. |LAKESIDE . .07/15/2021 ..

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

BES402J16 . .. |HIGHLAND MILLS .07/02/2025 ..

BESSL3RYS . . | GREEN BAY ... .05/06/2026 ..

BESAMPPS3 . NEW ALBANY .. .06/04/2025 ..

BESAMPQDS ... .. | THE VILLAGES .. 06/04/2025

BES2NLGES .... .. | CORNELIUS ... 01/25/2022

BES2UTSX1 ... .. [LEESBURG .... 05/27/2022

BES5BOFH2 .... .. |MERCED .... 02/02/2026

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

BES5GSA40 ... .. |ATLANTA ... 04/06/2026

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

BESAMPJLS . .. [ MCKINNEY .06/04/2025 ..

BESSBOR14 . .. [TRINITY ... .02/02/2026 ..

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

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

BES5GSD47 ... .. [ SAN FRANCISCO 04/06/2026

BESSDTS00 ... . | CANON CITY .. 03/03/2026

BES4DATKI .... 02/12/2025

BES28ZEW4 ... 04/29/2021

BES2ETBT9 ... 08/26/2021

BES4DA160 .... . 02/12/2025

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

BES56BY26 ... BLUFFTON 12/08/2025

BES56BYGS . . | SHELTER ISLAND HEIGHTS . .12/08/2025 ..

BES2UT6AO ... ENUMCLAW ... 05/27/2022
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BES2GIUY1 ... .. |HARRAH ... 09/24/2021 ...(26))...

BESAWAGDS ... . | ALBANY ... 09/03/2025

BESS7VZHT ... MACON ... 01/02/2026

BES5GSBL1 . .. | BUFFALO .04/06/2026 ..

BES2CVDM1 . .. | PARKER DAM .07/15/2021 ..

BES2KPGU4 . .. [LOUISA .... 1171972021 ..

BES57VRGS ... . | CHICAGO ... 01/02/2026

BES2ET683 ... . 08/26/2021

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

BES4Q2HK6 ... .. | PEMBROKE PINES .. 07/02/2025

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

BES472021 ... .. | JENSEN BEACH .. 11/22/2024

BESSDTTG4 .... .. |NEW ORLEANS ... 03/03/2026

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

BES28ZEU8 . .. |MAUD .... .04/20/2021 ..

BES5BONG7 . . | CANTON ... .02/02/2026 ..

BES4Q2JF5 . .. | LAMBERTVILLE .07/02/2025 ..

BES28ZEF1 ... . | NEW BRAUNFELS . 04/29/2021

BES4Q2J32 ... .. | CONCORD 07/02/2025

BESS3EVF7 ... .. | FORT WORTH .. 11/03/2025

BESAHDEKS ... .. [ APPLETON .. {1 P IR RN 04/04/2025

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

BES2VSNCS ... o [SANDIEGO ©.vvvviiiieiiiiineeeceiiieees feeeeeeeevvnen Che oo i 06/09/2022

BESAMPPM6 .... .. | TOOELE 06/04/2025

BESSDTTBS ... . | FORT LAUDERDALE .... 03/03/2026

BESS56BIILGE . .| TAWPA ........ .12/08/2025 ..

BES2TKSEH7 . .. |DEL VALLE .04/13/2022 ..

BES56BYC4 . .. | MANCHESTER .. .12/08/2025 ..

BESSBOH15 . .. |LAUDERHILL .. .02/02/2026 ..

BESSDTQM4 . .. [NAPA ... .03/03/2026 ..

BES245JA7 ... .. [HERVANN ... 01/27/2021

BESAMPPDS ... .. | ENGLEWOOD 06/04/2025

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

BESAWAGUO ... MOUNT PLEASANT .. 09/03/2025

BESSBOFEO ... PORT CHARLOTTE .. 02/02/2026

BESAMPPLS .... .. | CHARLOTTE ... 06/04/2025

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

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

BES5BOGES . . | KALAMAZOO ... .02/02/2026 ..

BES2CVCP5 . DEFUNIAK SPRINGS .07/15/2021 ..

BES2\M464 . .. [TALENT ....... .01/25/2022 ..

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

BES56BY42 .... . | SANTA ROSA .. 12/08/2025

BES2NRTJS ... 01/25/2022

BES2ET7D1 .... 08/26/2021

BES27UAL4 .... . 03/24/2021

BES2CVCWO ... .. [SEWICKLEY ... 07/15/2021

BES5GSCCO ... .. | FOREST 04/06/2026

BES5GSBQO ... . [ SAYVILLE .... 04/06/2026

BES4HDDQ3 . .. |NEW ORLEANS . .04/04/2025 ..

BES2Z0HST7 ... . | MIAMI_SPRINGS .... 08/18/2022
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BES56BXUS ... .. [WILLIMANTIC 12/08/2025 . (32))... .. (32)..

BES28ZEE4 ... .. | BONITA SPRINGS .. 04/29/2021 ..(15)|..

BES2A9DS83 ... . |BOWLING GREEN . 05/27/2021 .. (19)]..

BES2KPCJ3 . .. |OCALA ........ 1171972021 .. . (21)..

BESS7VUAT . .. | EDGEWATER .01/02/2026 .. ..(78)|..

BESATH317 . .. | STANFIELD .08/04/2025 ..

BES28ZELS ... .. | HARWOOD 04/29/2021

BES5GSBF4 .... . | GLEN COVE 04/06/2026

BES4HDES3 ... LITTLE EGG HARBOR .....ovvvvvvvvvnnnennenns Jvvnnnnneeeeene Ndeces e e el 04/04/2025

BESAWAGGT ... o IMARTON e eeeeeeeees feeeemmneeeeees T i e e 09/03/2025

BESAFHSBS ... oo [EAST SETAUKET evvvniviiinninieniinnnnnns foenneevevenend W e [ i s 03/10/2025

BES2Z0KH7 ... oo | PLEASANTON ...eeeeeeeeieeeeeennieeeeees Joeeemmmmneeeeenn CAcccccs v e e 08/18/2022

BES220253 ... oo [STATEN ISLAND ..ovvvviiiiiiiiiieneecennns [ e [ s 08/18/2022

BES5GSA24 ... . | MILWAUKEE 04/06/2026

BES2NM3U2 . .. |MYRTLE BEACH .. .01/25/2022 ..

BESAWAGO6 . .. |NORTH CHARLESTON .09/03/2025 ..

BES2GIUB1 . .. [VILLE PLATTE ..... .09/24/2021 ..

BES5BOHS6 ... .. |FORT LAUDERDALE .....eeveeeeeemmnnneeeeenn femmeeeeeemnee Pl [ i e 02/02/2026

BESSBOKX1 ... oo [NEW ORLEANS ovveiiiiiiiiieenciniieeeees fovvvvvnineen LA e e 02/02/2026

BES2TK629 .... oo [MACUNGIE .o eeeen [ eeeeeee PR [ s 04/13/2022

BESAKANG2 .... .. [LAKE HAVASU CITY evveviiiiiniiinniiinnnn feeneeecevinee e A oo i s 05/07/2025

BES2GIULY .... o [SUNNYVALE <. eeeeeeeee fereeeeeeeee e e [ i e 09/24/2021

BES4KAMZS ... . |BOCA RATON ..evveniieiiiiiniieceniineeeees fovvvvvvnnnnncn Flo e e o 05/07/2025

BES4HDENO ... TOWNSEND ...eeeeeeeeeeeeemie e eeemm Jeemmmeeeeeeenes DB e s el 04/04/2025

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

BES2GIUT2 . .. |OCALA .. .09/24/2021 ..

BES28ZFK9 . .. | VILONIA .04/20/2021 ..

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

BES2VTEV3 . .. | PRINCETON .06/09/2022 ..

BES56BX76 . . | BROOKLYN .. .12/08/2025 ..

BESATH432 ... 08/04/2025

BES402J00 ... . 07/02/2025

BES56BYH3 ... .. | CLARKDALE ... 12/08/2025

BES2GJ204 .... . [ JACKSONVILLE .. 09/24/2021

BES2PU928 ... . 02/18/2022

BES28ZE3 ... .. | STROUDSBURG ... 04/29/2021

BES2VSQT8 . .. [GAINESVILLE .06/09/2022 ..

BES4DA1R4 . .. | HOUSTON .02/12/2025 ..

BES5GSBMI . .. |HOUSTON .04/06/2026 ..

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

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

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

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

BES2AGEYT ... . 05/27/2021

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

BESS3EVTY ... .. | SEVIERVILLE ... 11/03/2025

BESATH440 .... .. | PHOENIX 08/04/2025

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

BES56BXP6 ... 12/08/2025

BES2VSNS3 . . .06/09/2022 ..

BES5GSA32 ... . | COEUR D'ALENE .... 04/06/2026
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BESSL3GFS ... . |MIAMI GARDENS . 05/06/2026 e (7)o (7).

BES2JJJG8 .... . 10/22/2021 ...(20)]... ..(20)|..

BES4BAYH2 .... .. |ROSEDALE .. 01/16/2025 L (27)..

BES57VSK8 . .. | ESTERO . .01/02/2026 .. ..(18)]..

BESATH226 . .. [ST JOHNS .08/04/2025 ..

BES2JJJFO . .. [HAYWARD ... 1072272021 ..

BES56BXJO ... . | WEST PALM BEACH . 12/08/2025

BESS56BWXO ... PORT SAINT LUCIE 12/08/2025

BESAWAGPT ... WINTER GARDEN .... 09/03/2025

BES53EVPS ... .. |BELTSVILLE .... 11/03/2025

BESAKANG4 .... .. [WILLTAMSPORT .. 05/07/2025

BES4FHBX3 .... L [MIAMI 03/10/2025

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

BES2Z0HWS8 .... . | RANCHO MIRAGE . 08/18/2022

BGH33PRHS . .. |VISALIA ...... .08/12/2004 ..

BES4420F9 . .. | PORT ORCHARD .. .09/25/2024 ..

BES4BAZP3 . .. |COLLEGE STATION . .01/16/2025 ..

BES250LG4 .... .. |DEXTER 02/24/2021

BES5GSB64 .... .. |HOUSTON ... 04/06/2026

BES2VSMZ8 ... .. |ONTARIO ... 06/09/2022

BESS7VXT71 ... o [MADISON v feveevvneen W e | 01/02/2026

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

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

BES2TK5Z7 ... 04/13/2022

BES4Q2HJ9 ... BROOKLYN .. 07/02/2025

BES5BOQAS . BRAINERD .. .02/02/2026 ..

BESATH2D2 . HOMESTEAD .08/04/2025 ..

BES56BYPS . .. |ROWLETT ... .12/08/2025 ..

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

BES2KPH41 . .. | FLAT ROCK 1171972021 ..

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

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

BESSL3XFI .... .. [OAK ISLAND .. 05/06/2026

BES28ZF03 ... .. | KISSINMEE 04/29/2021

BES46UNXT ... .| YORBA LINDA ... 10/31/2024

BGH33Q1J7 ... . 06/20/2006

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

BESSDTPQ6 . .. | CONYERS ... .03/03/2026 ..

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

BES57VXi6 . .. | PORT JERVIS . .01/02/2026 ..

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

BES28ZDV7 ... . | MARBLRY ... 04/29/2021

BESSL3HC4 ... SNELLVILLE .. 05/06/2026

BES27U9XO0 ... 03/24/2021

BESSBOKWS ... 02/02/2026

BES2LZGN7 ... 12/16/2021

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

BES2ET6F7 ... .. |LAKE CHARLES .. 08/26/2021

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

BES2VT2Y1 . .. | PEMBROKE PINES .. .06/09/2022 ..

BES4Z1R19 ... . | NORTH MIAMI BEACH ... 10/02/2025
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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

BES2VSYYS ... . | HUNTINGTON BEACH ... 06/09/2022 3,875 |.

BES4Q2HNO ... 07/02/2025

BES2VSROO ... 06/09/2022

BES2VSNQ7 . . .06/09/2022 ..

BES56BYS9 . .. | SYRACUSE . .12/08/2025 ..

BES402J81 . .. |FORT LAUDERDALE . .07/02/2025 ..

BES2VT163 .... . | FRANCIS 06/09/2022

BES2JJJB9 ... .. |HARTLAND .. 10/22/2021

BES27UAJI ... . | FAYETTE ... 03/24/2021

BES28ZEZ7 ... CLACKAMAS ... 04/29/2021

BES47ZVAQ ... LA JOLLA .... 11/22/2024

BES5BOND? ... . 02/02/2026

BESAFHC61 .... .. | NEW BRAUNFELS . 03/10/2025

BES2A6JM2 .... . | SOUTHINGTON . 05/27/2021

BES4Z1QS1 . .10/02/2025 ..

BES2KPH17 . 1171972021 ..

BESSL3UG2 . . .05/06/2026 ..

BES56BXY7 ... .. | DAVENPORT ... 12/08/2025

BESSDTRPG ... .. | CAPE CORAL .. 03/03/2026

BESAKANLS ... . |MARIETTA ... 05/07/2025

BESAWAGSS ... . 09/03/2025

BES2GINCT ... .. |LANCASTER ... 09/24/2021

BES28ZF45 ... .. | SACRAMENTO 04/29/2021

BESSDTRTS ... .. | ORMOND BEACH .. 03/03/2026

BES2A6588 ... .. | MIDDLEBURG 05/27/2021

BES5GSAK4 . .. |GLENS FALLS .04/06/2026 ..

BES56BYD2 . .. | PRINCETON .12/08/2025 ..

BES27U9P7 . . [MILL RUN . .03/24/2021 ..

BES2VTSW2 . .. [ INLET BEACH . .06/09/2022 ..

BESAWAGR? . .. | MELBOURNE BEACH . .09/03/2025 ..

BES4HDEQO ... .. | YAPHANK 04/04/2025

BES5GSAES ... . | CHULA VISTA 04/06/2026

BES2TKSSS ... . 04/13/2022

BES27UCP3 ... .. |HUNTINGTON BEACH ... 03/24/2021

BES2VSMHS ... .. |HOLTSVILLE 06/09/2022

BES2BA034 ... o [KEITHVILLE ©oeeeieeeeeeeeeeeeeeeeeees Jemmeeeeeeeee B e et 06/17/2021

BES4HDE17 . . | PENNGROVE .04/04/2025 ..

BES2JJUNS . HOPKINS ... 1072272021 ..

BESATH3J8 . .. [AVON PARK ... .08/04/2025 ..

BES5GSCX4 . .. | SAN FRANCISCO . .04/06/2026 ..

BESSL3JL2 . .. | MONRCE ... .05/06/2026 ..

BES53EW41 ... .. |WELLS 11/03/2025

BES2VSMPO ... .. |OZONE PARK .. 06/09/2022

BES2ETCZ6 .... . | ACKWORTH ... 08/26/2021

BESSL3TVY ... . 05/06/2026

BES2Z0HRI ... .. |CHESTERFIELD .. 08/18/2022

BES4Z1QT9 .... .. [NEW YORK . 10/02/2025

BES4HDERO ... .. [LULING .... 04/04/2025

BESAKANPG .... .. |CHESTER 05/07/2025

BES5GSBRS . .. | PALM BEACH GARDENS .04/06/2026 ..

BESATH3BS ... . |DIXHILLS ... 08/04/2025
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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
BESANAGES .... . | PORT SAINT LUCIE ... 09/03/2025 . U S ... (4)..
BES2A9D34 ... 05/27/2021 . I .. (19)..
BES27U9W2 ... . 03/24/2021 . e | (7).
BESSDTRFS . .. | DEER PARK .03/03/2026 .. K N . .. (44)]..
BES2UTEHS . . | CHESHIRE .06/27/2022 ..
BES2GON45 . .. [HAYWARD .09/24/2021 ..
BES53EVES ... .. | SARASQTA .. 11/03/2025
BES5B0G40 ... .. | DALLAS .... . U IO RN 02/02/2026
BES27UAGS ... . | SEGUIN ... . FR AR RN 03/24/2021
BES2BOY14 .... . JUR O R 06/17/2021
BES2VENS3 ... LONG BEACH .. B U R 06/09/2022

. | OVERTON [ PPN R 01/25/2022

BES2\RTLS ... .

BES2VT1J5 ... .| FRESH MEADONS . e 06/09/2022
BES5L3S32 ... .. | KINGSTON .. 05/06/2026
BESAMPQC7 . . | SEMINOLE . .06/04/2025 ..

BES5L3K89 . . |NORTH MYRTLE BEACH .05/06/2026 ..

BES2ETBOS . . |TYLER ..o, .08/26/2021 ..
BES5GSAAG ... . [ SOUTH FULTON .. 04/06/2026
BES22BLZS ... UPPER MARLBORO ... 12/21/2020
BES2ETAB2 ... 08/26/2021
BESSBOEXS ... . 02/02/2026
BES2CVCNO ... .. | JENSEN BEACH .. 07/15/2021
BES4Q2HBG ... .. | PUNTA  GORDA 07/02/2025
BES27UAD2 ... . |KEYSTONE HEIGHTS ... 03/24/2021

.. | WINNSBORO ...
.. | BROOKLYN ..
.. [OXFORD ...
. [SAINT CLOUD .
BRADENTON BEACH .
.. [CANON CITY ..
.. | SPARTA
. | CANTONMENT .
PLANTATION .

BES2GONO3 ...
BESAKANH4 .
BES28ZF78 .
BES4BAXZ3 .
BESSDTS34 .
BES57VV57 .
BES2MM3VO ...
BES5GSBE7 ...
BESAHDEMT ..

09/24/2021
.05/07/2025 ..
.04/29/2021 ..
.01/16/2025 ..
.03/03/2026 ..
.01/02/2026 ..
01/25/2022
04/06/2026 . .
04/04/2025 .82 |.... ... (13)...

0299999 Mortgages W|th partial repayments ,924, (39,675)

BES2450ED ... BANQUETE ..o oo T foeeees e o 01/27/2021 .....|...... 02/09/2026 (38,930)f....ccuvnen (38,930
BESSHRRJO . L KEY WEST e o Pl o e e 04/16/2026 ....06/22/2026 ... (94,517) ... (94,517
BES2NRTTS . HEREFORD . RV ORI R 01/25/2022 ....03/13/2026 e . L5 e (58,770)) .... (58,770
0399999 Mortgages dlsposed 165 078 2 23,915,100 23,722,884 (192,217) (192,217

0599999 - Totals 104,463,568 (644,429) (644,429), 128,908,817 128,716,601 (192,217) (192,217
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BGH3J0-RO-3 .. . | BLACKSTONE TACTICAL OPP FD II .... .| DIRECT FUNDING ... ...01/26/2015 ... B N 5,038

.| CROSSBEAM VENTURE PARTNERS 111
..[LONG PATH CO-INVESTMENT FUND 6
.. | OCEANSOUND PARTNERS FUND LP
.| SIGLER GUFF GLOBAL EMERGING MA GEMGO I1 ..

BES4A2-TE-4 ..
BES5K5-AX-1
BES3NT-H6-3 ..

..04/22/2025 . .507,615 |..
..04/21/2026 . T ..
+[---.01710/2024 ... . 1,865,189

...06/22/2026 ...

DIRECT FUNDING
DIRECT FUNDING
-.{DIRECT FUNDING ...
. SIGULER GUFF ..

BESBNG-35-5 ........ .|

BESS5J5-UN-3 ......... | SOMERSET INDUS HEALTHCARE FUND +|----04/13/2026 ...
BES2J-MH-8 .........| VIEWPOINT VENTURES FUND | LP ..| DIRECT FUNDING ... o |-...01721/72022 ... ....988,076
BESAHY-1V-9 .. .| VIEWPOINT VENTURES FUND I LP .... -{DIRECT FUNDING ... ...04/21/2025 ... . 1,125,000

.| W HEALTH VENTURES CORP WHEALTH .{DIRECT FUNDING ... ...01/12/2026 ...

€03

BESS7G-V2-7 ........ . . 707,913
BES5G9-2D-5 ......... | LENDBUZZ AUTO  0.000% 12/31/36 . ] .| DIRECT FUNDING ... ...03/30/2026 ... .. 152,352,406
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 157,552,137
BESAVA-85-7 ......... EAST POINT INVESTMENT MEMBER L ....evvevereeveseiereeereeereeeeeneseenes ‘ ...................................................................... DIRECT FUNDING .ottt et ‘ ................... |....oa/20/2025 | .............................................................. 1,370,872
BESSHL-3Y-6 ......... WATERCO INDUSTRIES LLC ..veueeueeeeseeesueseesneseeaunsnesessnesnnsnessnans | suessessessessessessessessessensessessessessesses foonssesnessessessesed DIRECT FUNDING .. evseseaneaneaneaneeneaneaneaneennaneennennennane fosesnnsns seessenns |oaes 04/16/2026 ... [oeoveee e |22 55,000,000 et
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 1,370,872
878091-BH-9 ......... TEACHERS INS & ANN ASSOC OF A 6.050 ... ‘ BOFA SECURITIES INC . ..06/09/2026 ... . 4,189,584
878091-BD-8 ......... TEACHERS INSUR ANNUITY SERIES 144A 4. .| BARCLAYS BANK PLC ... ..05/21/2026 ... . ..

2799999. Surplus notes - unaffiliated 2,460,276 4,189,584
BESSLO-VB- ......... [DINENSION RE LLC DIMENSION RE ..oveeeceeseseesenesisnsncsnesnenes | | | A 21,530,401 [oovoiererereienenea,
4899999. Qualifying federal tax credit investments - unaffiliated 21,530,401
BESAVT-YZ9 ......... BLUEPATH FINANGE SOLAR V VI ovooveoeoeeeeeeeee e ‘ ................................................. ‘ ..................... ‘DIRECT FUNDING v ennenn s ‘ ................... |....oa/27/2025 | .............................................................. 3,865,062
BESSJE-LL-8 ......... BLUEPATH FINANCE SOLAR VI viiueeueeueaneaneaneaneanennenneennenesnnsnne | ouessessessessessessessensessessessessessessenses foonesessnsessessesed DIRECT FUNDING .. eveseseaneaneaneeneeneaneaneencennsmesnnsnnannane fossesnnans seessenns |oees 04/13/2026 .. [eves i | 2,059,927 |.viiiiinaieans 1,181,262
4999999. Qualifying federal tax credit investments - affiliated 2,059,927 5,046,324
BES4SV-KQ-3 ......... | COLLER PRIVATE EQUITY BACK NOT ABS-SER-2 ... .| DIRECT FUNDING wer|---08/11/2025 ... ....418,817
24821#-AE-3 .........|DENAL| BORROWER LLC SERIES-WISETACK CLAS ... ..{ Tax Free Exchange .. v |- 04/02/2026 ... 2,951,819 |... . 1,612,240
36164S-AD6 .........| GCM GROSVENOR CREDIT SECONDARI SERIES 20 . ..{ DIRECT FUNDING ... ver|---00/25/2025 ... . 1,700,970
56518*-AB~3 ......... | MAPLE BORRONER LLC HOMETAP FORWARD FLOW .. .| DIRECT FUNDING ... ver|-+.02/1072025 ... ..3,502,221
BESSAP-6T-2 .........| SAVANNA FUNDING TRUST SERIES-2026 CLASS- . ..{ DIRECT FUNDING ... wer|---01/30/2026 ... .. 1,134,304 |... 30,631,744
BES3JS-QT-0 .........| TREVILLE RATED FEEDER EQ  0.000% 12/29/ ... .| DIRECT FUNDING ... woe |- 1170672023 .. ... 416,287
BGHANQ-UB-1 ........| GUGGENHEIM CLO LTD SERIES-2018-1 CLASS-S ... ..{ Tax Free Exchange .. ver|----04/15/2026 ..
BGHIJH-BR-8 .........|OP-1G FD ALT INVESTMENT CO LLC RESIDUAL .| DIRECT FUNDING v | 1273172024 ..
BESSDI-ZD-7 .........| SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... .| Tax Free Exchange .. cor|---02/2072026 .. . 3,295,630
BESST6-VF=6 .........| SAPPHIRE BORROWER LLC BEST EGG - CLASS R ... N ..{ Tax Free Exchange .. o fereiens i |....06/26/2026 ... . .

5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 9,998,293 41,667,909
7899999. Total - unaffiliated 96,528,827 204,780,502
7999999. Total - affiliated 2,059,927 5,046,324

8099999 - Totals 98,588,754 209,826,826
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
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
361731-AA-4 ... GUGGENHEIM CLO LTD SERIES 2018-1 CLASS-A . ...CYM........ | Tax Free Exchange ... ....12/19/2025 ...|....04/15/2026 ...|........321,133 R R (2,161)|... 318,972 |.......572,078 |... ..253,107 |....... 253,107 |......... 1,100
361731-AB-2 ..... GUGGENHE IM CLO LTD SERIES 2018-1 CLASS-B . ...CYM........ [Paydown .. ....12/19/2025 ...|....04/15/2026 ...|........ 159,591 .. (774)]... 158,817 ........ 91,435 |... .. (67,382)|....... (67,382)|.. ...686
0199999. Debt securities that do not qualify as bonds debt securities that do not reflect a creditor relationship in substance - NAIC Designation
assigned by the SVO - unaffiliated 480,724 (2,935) (2,935) 477,789 663,513 185,725 185,725 1,786
82323\-AA-T ... APOLLO AVIATION SEC EQUITY TR SERIES 201 ... . |Redemption 100.0000 . ...05/17/2023 ...|....06/17/2026 ...|. 1,832 1,832 |........ 16,952 |... 15,121 |........ 15,121 ...
31364H-N8-6 FNMA CMO SER 1997-281 CLASS 2 9.000% 1 . .| Paydoun ..02/17/1999 . .06/01/2026 ..
313588-SH-2 ..... FNVA SERIES 2000-34 CLASS-S  4.808% 10/ . . | Paydoun .. ..09/14/2000 ...|....06/25/2026 ...|.

0399999. Debt securities that do not qualify as bonds debt securities that do not reﬂect a creditor relationship in substance NAIC DeS|gnat|on not
assigned by the SVO - unaffiliated

(50)

(50)

1,832

15, 121

00212C-BP-1 ..... |ASG RESECURITIZATION TRUST ASG SERIES 20 . | |Paydown ..

. |....05/02/2023 ...]....05/01/2026 ...|.

.. 27,749 |....

. (3,992)].

0599999. Debt securities that do not qualify as bonds debt securities that lack substantive credit enhancement - NAIC DeS|gnat|on assigned by the

SVO - unaffiliated 27,749 23,75 (3,992) (3,992) 47
BES33B-EN-0 ..... |COBBLE FUNDING LLC ABS-SER-2022 OL-A 1 ... . | Redempt ion 100.0000 ... |....12/08/2022 ...‘....05/28/2026 e e MATTE s [ 98,835 |- feereririeiiis o 98,835 243,610 |....... 243,610 |... 1,218
BES33B-EP-5 . LOCKES HOLDINGS LLC  1.000% 05/28/60 ... . | Redempt ion 100.0000 ... ... 12/08/2022 ... |.... 05/28/2026 ... |0 112,750 fooviviiiiiis e 77,082 feoeviiiiiies o o 77,032 189,783 |....... 189,783 |...

0799999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation not assigned by

the SVO - unaffiliated 257,526 175,867 175,867 433,393 433,393 2,167
BES367-C-9 ... BHARCAP ACQUISITION 11 LP ..o . | DIRECT FUNDING ... ...00/08/2023 ...|....06/17/2026 ...|....... 601,870 R (194,323)).... 407,547 |....... 407,547 [ e [

BESSPF-2J-4 BHARCAP HOLDINGS WCLOC BHARCAP HOLDINGS . | DIRECT FUNDING . ...02/16/2021 ...|....05/21/2026 .. . <. |--.10,000,000 .10,000,000 |.... 10,000,000
BES3PP-P7-8 BHARCAP PARTNERS |1 LP ....cvvevenene .| DIRECT FUNDING . ..03/08/2024 ..|....08/17/2026 .. ..258,680 221,97 |....... 221,937

19,853

BES5G9-2D-5 ..... LENDBUZZ AUTO 0.000% 12/31/36 . . | Redempt ion 100 0000 . ..03/30/2026 ...|....06/15/2026 ...|.....2, 186,208 . |.... 2,186,208 |.... 2,186,208 |... .. A
1999999. Interests in joint ventures, partnershlps or I|m|ted liability companle (including non-registered private funds) - common stocks - unaffiliated 3,046,758 2,815,692 | 12,815,692 10,000,000 | 10,000,000 19,853
24659#-AA-8 ..... DELBRIDGE SECURED HOLDINGS 8.000% 06 ... |CHICAGD ...evvvvvvvvnnniiiiiiiins [orreiens | [ Maturity ..oooovvoviiiiiiiiii ...09/26/2013 ...|....06/01/2026 ...|....34,476,167 |....ouvvrrrrnnn foorevriiininnns v oo i [ .. 34,476,167 |... 34,476,167 |...covvvvvvrernn fovonrinriinnnns Jooveviniiiiniens foees 1,777,438
26508#-AA-6 ... DUNCANNON FUNDING COMPANY LLC 6.450% .... ... [Maturity ...12/10/2014 ...|-...06/03/2026 ...|....46,000,000 . |-..46,000,000 [...46,000,000 |... eee |-ee 2,914,578
BGH39E-PQ-6 ..... HATTERSF IELD HOLDINGS LLC 8.000% 05/ ... .| DIRECT FUNDING . ...12/13/2019 ...|....06/11/2026 ...]....50,528,820 ... 50,528,820 |... 50,528,820 |... . |.... 4,278,107
BGH39E-PR-4 ..... HEXTON FINANCIAL HOLDINGS LLC 8.000% ... Maturity .oooeeenieiiiiiiiie e ....12/13/2019 ...]....06/12/2026 ...|....41,197,500 |....ueeeemmnnn foovemmmmnnnnene Jooiinnneeiiniins fooreomiiinieees forinnenecniiins foorernnaneeees .. 41,197,500 |... 41,197,500 |..eeevmunneeenn fooinnneeeennnns foorernninaneens founs 3,497,210
3899999. Collateral loans - reported by collateral that secures the loan - backed by debt securities - affiliated 172,202,487 172,202,487 | 172,202,487 12,467,333
BES1Q1-0E-6 ..... NCS FRANKLIN PARK LLC ..oeevvveeeeeeeeniieeeeees .| Capital Distribution .. |....05/07/2020 ...‘....04/15/2026 cee]ennnn 120,774 . 120,774 |....... 120,774 [ e oo s 7,130
BES4S8-DP-4 ... VANGUARD RENEWABLES LLC DINNERBELL TAX E ... [ .. .| DIRECT FUNDING ...07/21/2025 ...|....05/29/2026 ...|.....7,583,177 . |....5,676,166 |.... 7,583,177 |... .... 1,907,010 |.... 1,907,010 |........ 37,149
4899999. Qualifying federal tax credit investments - unaffiliated 7,703,951 5,796,940 | 7,703,951 1,907,010 1,907,010 44,279
24821#-AE-3 ..... DENAL| BORROWER LLC SERIES 2025-1 CLASS- ... Tax Free Exchange ..........cccceevvviiinnnnn ....10/29/2025 ...|....04/02/2026 ...|..... 2,951,819 [ e [ e [ e s 2,951,819 ... 2,961,819 [.oooeiiviiiiiis v fooriiiiis e
42087E-AC-1 ..... HAYFIN KINGSLAND VIII LTD SERIES 2018-8A ... .| Capital Distribution ...12/20/2021 ...|....05/26/2026 ...|.
BES354-LK-2 ..... INVESTCORP US PRIVATE FEEDER LIMITED PAR ... .| Capital Distribution ...01/18/2023 ...|....05/27/20%6 ...|.
BES3NO-AS-5 LENDBUZZ AUTO 2023-1 RES  0.000% 12/21/ ... .| Capital Distribution ...12/22/2023 ...|....06/15/2026 ...|.

BESOWT-NU-9 .....
03330J-AN-3 ..
056821i-AC-7 .....
07132B-AC-5 .....

PINEBRIDGE PRIVATE CREDIT RATE 0.000 ...
ANCHORAGE CREDIT FUNDING LTD SERIES 2019 ....
BAIN CAPITAL CREDIT CLO LTD SERIES 2018- ...
BATTALION CLO LTD SERIES 15 8A CLASS SUB ...

. |Capital Distribution ..
. |Capital Distribution ..
. |Capital Distribution ..
. |Capital Distribution ..

26251G-AC-9 ..... [DRYDEN SENIOR LOAN FUND SERIES 2018-61A ..... . |Capital Distribution .. .04/17/2026 ..

70469G-AC-5 ..... ELEVATION CLO LTD SERIES 2018-3A CLASS-S ... . |Capital Distribution 09/12/2025 oo |-...04/25/2026 ...[.
48250K-AC-5 ... KKR FINANCIAL CLO LTD SERIES 2011-11 CLA ... . |Capital Distribution ...12/20/2021 wo..-04/15/2026 ... [.
482621 -AE-T ..... KKR FINANCIAL CLO LTD SERIES 2021-A CLAS ... . |Capital Distribution ...12/20/2021 ...|....04/15/2026 ...|.
55954Q-AE-2 ..... MAGNETITE CLO LTD SERIES 2019-21A CLASS ..... . |Capital Distribution ...12/20/2021 ...|....04/20/2026 ...|.
59801R-AE-7 ..... MIDOCEAN CREDIT CLO SERIES 2016-51 CLASS ... . |Capital Distribution ...12/20/2021 ...|....08/12/2026 ...|.

82811D-AC-2 ..... SILVER ROCK CLO LTD SERIES 2024 4A CLASS ....
82811C-AC-4 ..... SILVER ROCK CLO LTD SERIES 23 3A CLASS S ....
BGHAJ0-CD-6 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ...
BGH530-RN-2 ... GUGGENHE IM_PDFNI 2.0 0.000% 04/12/27 ...

. |Capital Distribution
. |Capital Distribution
. |Capital Distribution
. [Capital Distribution

.06/25/2026 ..
.04/25/2026 ..
.04/20/2026 ..
.04/18/2026 ..

...08/16/2024 ...|....04/20/2026 ...|.
...12/20/2023 ...|....04/20/2026 ...|.
...04/12/2016 ...|....04/15/2026 ...|.
...06/09/2017 ...]....04/15/2026 ...|.

..138,102 |..
. 137,474 ..
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STATEMENT AS OF JUNE 30, 2026 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
BGH523-TA-3 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... . |Capital Distribution ....06/09/2017 ...|....04/15/2026 ...|.cccceeii 1,287 |ooeeeiiiiiiiiins fooiiiiins e e e e e 1,287
BGH4R3-Y5-4 ..... GUGGENHE IM PDFNI 2.0 0.000% 04/12/27 ... . |Capital Distribution ... ....08/26/2016 ...|....04/15/2026 . 1,478
BGH4PY-1Z-8 ... GUGGENHE IM PDFNI 2.0 2016 LLC INTEREST 2 ... | .... .... | Capital Distribution ...07/06/2016 ...|....04/15/2026 ...|.......... 1,886 |...oooeeeeeeress foviiiiiiiiiiins foiiiiiiiiiiinn Joeveiiiiiiiiens o Lo o, 1,886 |...
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 6,134,433 6,134,441
BES4YY-6M-5 ..... CASTLELAKE ASSET-BASED PRIVATE SERIES 20 ... . |Capital Distribution .09/30/2025 . .03/31/2026 . ..46,863 |. . 46,863 |..
BESSDW-2D-7 ..... SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS ....| .... .... | Tax Free Exchange ... 02/20/2026 ...]|.... 06/26/2026 ... |vvvvvveveeennnns foviiiiiiiiiiiins foevviiiiiiiiins e foeees fovviiiiiiiiiiins Jeviviiiiiinnnnn, ... 5,487,168 ... 5,487,168
5999999. Residual tranches or interests with underlying assets having characteristics of common stock - unaffiliate 46,863 5,534,031 5,534,031
7899999. Total - unaffiliated 17,699,885 (231,085) 172,882 (58, 183) 21,221,867 | 33,325,729 12,103,864 | 12,103,864 68,531
7999999. Total - affiliated 172,202,487 172,202,487 | 172,202,487 12,467,333
8099999 - Totals 189,902,372 (231,085) 172,882 (58, 183) 193,424,354 | 205,528,216 12,103,864 | 12,103,864 12,535,864
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
3130BA-XU-6 ......... FEDERAL HOME LOAN BANK ~ 5.800% 06/22/46 ......eeieeereuusreeennnunssaeennnnnasaeennnnnssseernnnnsseeennnnnaes |oennnd 06/02/2026 ..... CITIGROUP GLOBAL MARKETS INC ....ieeesuuuseermnnnnseennnnnunasaennnnnnsaennnnnnnseennnnnnsssennnnnnnsseennnnnnssee |reennnnnnsseennnnnnsseennnnnnnseeee |oernnnnasseennnnnaseees 2,000,000 f.eiiiiiminniaeeaeenes 2,000,000 f-..eiiiriennaneeenina e eeeeenaas
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt from RBC) 2,000,000 2,000,000
13057E-KD-5 ......... CALIFORNIA PUB FIN AUTH  5.403% 11/15/3 .... UV R 06/22/2026 ..... Various
194248-AR-1 . .|CA UC LAW SAN FRANCISCO 2026  5.993% 08 . 05/19/2026 . WELLS FARGO SECURITIES, LLC .
246395-48-0 . .. | DELAWARE STATE HOUSING AUTHORI ~ 4.800% .. ......04/08/2026 J.P. MORGAN SECURITIES LLC .
928103-BS-8 ......... VIRGINIA ST SMALL BUSINESS FIN  5.250% ...ceeieuuuunniiiiuuunniniiiruniniiseiesnnnesesessnnssessessnnnsesneeens |oeees 06/11/2026 ..... B.C. ZIEGLER AND COMPANY
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 4,736,708
09532*-AB-4 . ..|BLUE OWL GP STAKES ATLAS IV FB  9.280% I RO 06/18/2026 ..... 0 =00 IV 0 R RO, 6,000,000 |...ccvvvnnniiininnnnnns 6,000,000 |... 2.CFE ..
14913V-20-9 ......... CATERPILLAR FINANCIAL SERVICES SENIOR WN .... R AP 05/11/2026 ..... MUFG SECURITIES AMERICAS INC. 4,993,150 [..eeeemeeiieieiinnnnns 5,000,000 |... 1.EFE
18271#-AA-8 CLARUS CAPITAL LLC TRANCHE A=1  6.407% ...ceevvrnniiiiiiiiiiieiiinis e s e ernnn e ennnnnas [ennnd 06/22/2026 DIRECT FUNDING ... ... 44,205,403 |. ... 44,205,403 |... 2BZ ..
18271#-AB-6 . ..| CLARUS CAPITAL LLC TRANCHE A-2  6.407% .. DIRECT FUNDING . 14,735,134 |. . 14,735,134 |. 202.
18271#-AC-4 . ..| CLARUS CAPITAL LLC TRANCHE B 10.000% 09 . . DIRECT FUNDING ... .. 9,194,077 |. .. 9,194,077 |. 1.AZ
25470D-CP-2 ......... |DISCOVERY COMMUNICATIONS LLC ~ 3.950% 03 .... T 05/29/2026 Tax Free Exchange .. .. 14,399,005 |. .. 15,281,000 |... 3.AFE ..
25470D-CS-6 DISCOVERY COMMUNICATIONS LLC ~ 5.000% 09 .... R 05/29/2026 Tax Free Exchange . ..471,000 |... 3.B FE
25470D-CT-4 . .. | DISCOVERY COMMUNICATIONS LLC  6.350% 06 . Tax Free Exchange .. 3.BFE ..
25470D-CV-9 . . | DISCOVERY COMMUNICATIONS LLC ~ 4.875% 04 . . Tax Free Exchange 3.BFE ..
278642-AF-0 EBAY INC.  4.000% 07/15/42 ....neeeeeeeiee et e e e e e e e e e ennnn e e eeennnns |eenaad 04/16/2026 J.P. MORGAN SECURITIES LLC .. N 2.AFE
278642-AZ-6 EBAY INC  3.650% 05/10/51 ovvunniiiiiiiiiiiiiiiie e eeanaan [eanand 04/16/2026 JANE STREET EXECUTION SERVICES ... 356,940 |. 2.AFE
278642-BE-2 . ..|EBAY INC SENIOR UNSECURED  5.125% 11/06 . 04/16/2026 J.P. MORGAN SECURITIES LLC .. ..499,020 |. 2.AFE ..
36831N-AA-6 . ..| GCM GROSVENOR ~ 8.808% 10/24/29 ... 04/13/2026 . DIRECT FUNDING ...... . 30,531,507 |. 1.FPL ..
501044-DG-3 . ..|KROGER CO  4.450% 02/01/47 ...... ......04/09/2026 . BARCLAYS CAPITAL 2,000,000 |. 2.AFE ..
75684*-AB-1 . ..|RED OAK INVENTORY FINANCE LLC B 10.000% . .. 06/18/2026 .....| Interest Capitalization 71,121 |. 3.AFE ..
81130@-AA-9 . ..| SCULPTOR ABF Il WH LLC  8.163% 08/04/2 . 04/27/2026 . DIRECT FUNDING ... . 16,494,654 |. 2.CFE ..
BES2NK-E5-9 . ..| INFOGAIN CORP REV TL  9.502% 07/17/28 . 05/29/2026 . DIRECT FUNDING .. 102,041 |. 5.B Gl
BES3UC-KT-8 . ..| INERIS INT REV ~ 8.677% 03/19/28 ....... 06/26/2026 DIRECT FUNDING .10,000,000 |. 2B1Z
BES43A-QD-9 . .. |KOMLINE SANDERSON GROUP INC ~ 9.402% 09/ . 06/24/2026 . DIRECT FUNDING .. 892,162 5.B Gl ..
BES4A2-EG-5 . ..| EDGECO BUYER INC  8.196% 06/01/28 ...... 05/29/2026 . DIRECT FUNDING ... 2,008,854 5.B Gl ..
BES4JB-CL-7 . ..| TCGL FINANCE LIMITED  9.648% 03/22/30 . ......03/31/2026 . Interest Capitalization 2.CFE
BES4S5-2P-2 ......... [ARCHWAY INTERMEDIATE LLC Tranche A 6.9 . ..... 06/08/2026 .....|DIRECT FUNDING ... 2B1Z
BES4S5-42-1 .. | ARCHWAY INTERMEDIATE LLC Tranche B 10.0 . .. 06/08/2026 .....|DIRECT FUNDING 2BZ
BES4UN-P7-5 . .. | AMR MANAGECO LLC 12.000% 08/15/28 ... 05/15/2026 .....|DIRECT FUNDING ... 5.B Gl
BES4UN-P7-5 . .. [ AMR MANAGECO LLC 12.000% 08/15/28 ... 04/01/2026 .....| Interest Capitalization 5.B Gl
BES52Y-5H-9 . .| AMBIENT ENTERPRISES ~ 8.946% 12/23/30 ......06/05/2026 .| DIRECT FUNDING ... s N 402 .
BES544-CN-4 OUTWORX GROUP  11.232% 11/12/30 eevvvniiiiiiiiiiiiciiii e snnnnneeeee [anand 04/01/2026 ..... DIRECT FUNDING ... ..400,000 |... 5.B Gl ..
BES5LG-HG-6 TRIA CAPITAL PARTNERS |1 LLC  7.000% 05 .....ceeeeeeeeneeeeemneieeeeennneeeeeeenneeeeeeennnneeeeennnaeeeee |eennnd 05/12/2026 ..... DIRECT FUNDING .. 47,500,289 |... 2BZ ..
G7310N-AA-O . ..|PATIENT SQUARE EQUITY PARTNERS  8.982% .. 06/30/2026 .| Interest Capitalization .. 226, 2.APL
92938li-AH-6 . .| WSP GLOBAL INC SENIOR UNSECURED 144A 5 . ......04/16/2026 S| Various .....coevueieeens 2,000,000 |. 2.BFE ..
034863-BC-3 ANGLO AMERICAN CAPITAL  4.750% 03/16/52 ..eevvvunneiiiiiiiiiieiiiiiieeecciii e s v e e eennnnns [oennnd 04/08/2026 ..... LAV I =0 =R R RSP 7 1([) I E . 2,000,000 |... 2.BFE
24703D-BV-2 DELL INT LLC EMC CORP  4.750% 07/15/31 .. 06/11/2026 ..... GOLDMAN SACHS & 0. LLC .eeeeeeeeeieeeeeeene e e e eeese s e e e e e s e e e eemn s e e e e enn e e e e emnnnneeeennnnnnneeeens [seeernnnnaneeeennnnnneeeennnnnaaees |reemnnnnnereeennnnnenes 0,969,410 |ooiiiiiiiinis 7,000,000 |... 2.AFE
46124H-AK-2 . .| INTUIT INC ~ 4.950% 06/15/31 ..... .. 06/08/2026 .....|BANK OF AMERICA .......... .. 2,000,000 |. 1.G FE ..
67066G-AS-3 . ..|NVIDIA CORP  4.750% 06/15/33 . 06/15/2026 .....| GOLDMAN SACHS & CO. LLC .10,000,000 |. 1.C FE ..
67066G-AT-1 . ..[NVIDIA CORP  4.950% 06/15/36 . 06/15/2026 .....| GOLDMAN SACHS & CO. LLC .15,000,000 |. 1.CFE ..
678858-BL-4 . ..| OKLAHOMA GAS & ELECTRIC ~ 5.850% 06/01/4 . 05/28/2026 . MIZUHO SECURITIES ..... 1.G FE ..
846150-AA-1 . ..| SPACE EXPLORATION TECHNOLOGIES ~ 5.350% 06/23/2026 . J.P. MORGAN SECURITIES LLC 2.BFE ..
846150-AC-7 . ..| SPACE EXPLORATION TECHNOLOGIES ~ 5.650% 06/23/2026 . CITIBANK oeeveeeieeeeeee 2.BFE ..
00287Y-CA-5 . ..| ABBVIE INC SENIOR UNSECURED  4.050% 11/ . 04/15/2026 . GOLDMAN SACHS & CO. 1.G FE ..
090572-A0-1 . ..|BIO RAD LABS  3.700% 03/15/32 ..... 04/15/2026 . GOLDMAN SACHS & CO. 2.BFE ..
101137-BA-4 . ..|BOSTON SCIENTIFIC CORP  2.650% 06/0 . 04/15/2026 . GOLDMAN SACHS & CO. 1.G FE ..
12189L-AC-5 . ..| BURLINGTON NORTHERN SANTA FE L SENIOR UN . 04/15/2026 . GOLDMAN SACHS & CO. 1.F FE ..
125523-AJ-9 ......... | CIGNA CORP SENIOR UNSECURED  4.800% 08/ . 04/15/2026 . GOLDMAN SACHS & CO. 2.AFE ..
125523-CJ-7 ..|CIGNA CORP  3.200% 03/15/40 .. 04/15/2026 . GOLDMAN SACHS & CO. 2.AFE ..
254687-ER-3 . .. |WALT DISNEY COMPANY THE SENIOR UN{ . 04/15/2026 . GOLDMAN SACHS & CO. 1.F FE ..
254687-FR-2 . ..|WALT DISNEY COMPANY THE  4.625% 03/23/4 . 04/15/2026 . GOLDMAN SACHS & CO. 1.F FE ..
254687-GC-4 . .. |WALT DISNEY COMPANY THE SENIOR UNSECURED . ......04/15/2026 . GOLDMAN SACHS & CO. 1.F FE ..
26614N-AC6 ......... DUPONT DE NEMOURS INC SENIOR UNSECURED 1 .... U 04/15/2026 ..... GOLDMAN SACHS & C0. LLC ... e 1,684,172 [oooeeeiieieeeeees 1,672,000 |... 2.AFE
35137L-Ad4 ......... FOX CORP SERIES W1 5.476% 01/25/39 ....uuiiiiiuriniiiiiiiiiiiiiiiiiiiiieiiiiiieescsisnnseeseesnnnseeseennnns |oonnnd 04/15/2026 ..... GOLDMAN SACHS & 0. LLC ..uuuiiiiuuuiniiiiiininii i ittt e s s iiussissseeeuuissesseesnunssssessnnnssesresnnnssesseens [seersssnnssessnnsnnssessnnsnnnsneee |eressnassseeesnnnnnnes 1,694,624 |..cooiiiiiinnnnnins 1,707,000 2BFE ..........
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437076-AV-4 HOME DEPOT INC SENIOR UNSECURED  5.950% ..eevuueeeeernneeeemnnnaeeeernnneeeeemenneeeeennnneeeeennnnnnnees |eennnd 04/15/2026 GOLDMAN SACHS & CO. 870,677 |.
437076-CC-4 . .|HOME DEPOT INC SENIOR UNSECURED  3.300% . 04/15/2026 . GOLDMAN SACHS & CO. ..829,191 |.

438516-BU-9 . HONEYWELL INTERNATIONAL ~ 2.700% 08/15/2 . 04/15/2026 . GOLDMAN SACHS & CO.
.| HONEYWELL INTERNATIONAL SENIOR UNSECURED .

438516-BZ-8 . . 04/15/2026 . GOLDMAN SACHS & CO. E ..
460146-CH-4 . ..| INTERNATIONAL PAPER CO  6.000% 11/15/41 . 04/15/2026 . GOLDMAN SACHS & CO. E ..
50540R-AZ-5 . .. | LABORATORY CORP OF AMERICA HLD SENIOR UN . 04/15/2026 . GOLDMAN SACHS & CO. E ..
548661-EW-3 . .| LOWES COS INC SENIOR UNSECURED  4.500% 04/15/2026 . GOLDMAN SACHS & CO. E ..

o 04/15/2026

581557-Bll-4 MCKESSON CORP SENIOR UNSECURED ~ 4.650% ... GOLDMAN SACHS & CO. E
58933Y-BA-2 MERCK CO INC SENIOR UNSECURED  2.350% 0 ...eeeeueeiiiieeeeiiiiiie e et oo 04/15/2026 GOLDMAN SACHS & CO. K E
58933Y-BY-0 . .|MERCK CO INC SENIOR UNSECURED ~ 4.450% 1 . 04/15/2026 . GOLDMAN SACHS & CO. ..536,311 |.

mm

.|NVR INC SENIOR UNSECURED  3.000% 05/15/ .
NOVARTIS CAPITAL CORP SENIOR UNSECURED
NOVARTIS CAPITAL CORP SENIOR UNSECURED ....
..|NOVARTIS CAPITAL CORP SENIOR UNSECURED .
..[NUCOR CORP NUCOR CORPORATION  3.125% 04
.. | SHERWIN WILLIAMS CO SENIOR UNSECURED 4 .
.. | STANLEY BLACK & DECKER INC SENIOR UNSECU .
..|UNION PACIFIC CORP SENIOR UNSECURED 3.
..|UNION PACIFIC CORP  3.200% 05/20/41 ...
..| ALIMENTATION COUCHE TARD SENIOR UNSECURE .
.| ALIMENTATION COUCHE TARD SERIES 144A 3 .
..| ALIMENTATION COUCHE TARD SENIOR UNSECURE .
.. | CANADIAN PACIFIC RR CO SENIOR UNSECURED ...
..| ELEMENT FLEET MANAGEMENT SERIES 144A 6 .
.| ELEMENT FLEET MANAGEMENT SENIOR UNSECURE .

62944T-AF-2 .
66989H-AZ-1
66980H-BF-4
66989H-BH-0 .
670346-AV-7 .
824348-BU-9 .
854502-AL-5 .
907818-FD-5 .
907818-FT-0 .
01626P-AM-8 .
01626P-AP-1 .
01626P-AW-6 .
13645R-BG-8 .
286181-AK-8 .

......04/15/2026 .
R R 04/15/2026

J R 04/15/2026
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .
04/15/2026 .

GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.
GOLDMAN SACHS & CO.

m

691,484 |.
..884,590 |.
95,945 |.
..310,422 |.
63,560 |.
..871,854 |.

m

,017,000 |
..379,000 |.
483,000 |.
207,000 |
35,000 |
551,000 |.
86,000 |.

412,490 |.
89,904 |.

mMmmmmmMmMmmmmmmmmm
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286181-AR-3 . . 04/15/2026 . GOLDMAN SACHS & CO. 50,833 |. 51,000 |.
929381I-AG-8 . ..|WSP GLOBAL INC SENIOR UNSECURED 144A 5 . 04/15/2026 . GOLDMAN SACHS & CO. ,685,319 |. ,690,000 |.
034863-BG-4 . ..| ANGLO AMERICAN CAPITAL SENIOR UNSECURED .. 04/15/2026 . GOLDMAN SACHS & CO. ..965,000 |.
034863-BH-2 . ..| ANGLO AMERICAN CAPITAL SENIOR UNSECURED ......04/15/2026 . GOLDMAN SACHS & CO. 724,000 |.
05523R-AD-9 .. . |BAE SYSTEMS PLC ~ 3.400% 04/15/30 R R 04/15/2026 ..... GOLDMAN SACHS & CO.
05523R-AJ-6 BAE SYSTEMS PLC  5.125% 03/26/29 R 04/15/2026 ..... GOLDMAN SACHS & CO. E
314890-AD-6 . ..| FERGUSON FINANCE PLC SENIOR UNSECURED 14 . GOLDMAN SACHS & CO. E ..
85917P-AA-5 . .| STERIS PLC SENIOR UNSECURED  2.700% 03/ . E GOLDMAN SACHS & CO. E ..
03836l1-AC-7 ESSENTIAL UTILITIES INC SENIOR UNSECURED ........ceeeeiuimiiieeeeiiiiiee e et eiee oo 04/10/2026 ..... BOFA SECURITIES INC E
04316J-AE-9 ARTHUR J GALLAGHER & CO SENIOR UNSECURED ........ccevviiiiiiiiiiiiiisiiiiiiice e [ 05/07/2026 Santander E
11133T-AF-0 . ..| BROADRIDGE FINANCIAL SOL SENIOR UNSECURE . J.P. MORGAN SECURITIES LLC E ..
229917-AA-7 . .| CUMBERLAND COMBINED CYCLE GENE SENIOR SE . E MORGAN STANLEY & CO ........ E ..
25746U-EC-9 DOMINION ENERGY INC  0.000% 12/15/56 ...eeeuerreiieeeeiiiiiie et eenn o 06/08/2026 ..... WELLS FARGO SECURITIES, LLC . E
292554-AT-9 ......... |ENCORE CAP GRP SENIOR SECURED 144A 6.6 ......eveieeiiiiiiiiiieiiiiiiiee e [eeed 05/11/2026 ..... MORGAN STANLEY & CO .. 3.C FE
30303M-AJ-1 . ..|META PLATFORMS INC SENIOR UNSECURED 6. 05/04/2026 .....[Various . 1.D FE ..
303250-AJ-3 . ..|FAIR ISAAC CORP SENIOR UNSECURED 144A .. 06/12/2026 .....[CROSS ... 3.AFE ..
34967G-AB-0 . ..|FORTITUDE GLOBAL FUNDING  5.500% 06/12/ . 06/09/2026 .....[BNP PARIBAS . 1.G FE ..
431116-AF-9 . ..|HIGHVARK INC SENIOR UNSECURED 144A 5.7 . 04/23/2026 . Various ... 1.G FE ..
440930-AA-3 . .. | HORSESHOE FUNDING TRUST |1 SENIOR UNSECU . ......06/05/2026 . GOLDMAN SAC . 2.BFE ..
46817M-AV-9 . ..| JACKSON FINANCIAL INC ~ 6.150% 01/15/37 .. .. 06/08/2026 DEUTSCHEBANK SECURITIES 2.BFE ..
531542-AD-0 . ..|LIBERTY UTILITIES CO SENIOR UNSECURED 14 . 05/12/2026 . TD SECURITIES USA LLC ... 2.BFE
534187-CA-5 . .. |LINCOLN NATIONAL CORP  0.000% 07/15/56 .. 06/24/2026 . WELLS FARGO SECURITIES, LLC . 2.02Z.
607440-AC-0 . ..[MOBILITY GLOBAL INC SENIOR UNSECURED 144 . 05/19/2026 . MORGAN STANLEY & CO .. 2.CFE
638612-AJ-0 . ..|NATIONWIDE FINANCIAL SER  6.750% 05/15/ . 04/09/2026 . MIZUHO SECURITIES .. 2.BFE ..
680223-AN-4 . ..|OLD REPUB INTL CORP SENIOR UNSECURED 5 . 05/13/2026 . MORGAN STANLEY & CO 2.BFE ..
69448F-AB-7 . ..|PACIFIC MUTUAL JUNIOR SUBORDINATED 144A 04/21/2026 . BOFA SECURITIES INC 1.FFE ..
70178J-AB-3 . ..| PAR PETROLEUM LLC SENIOR UNSECURED 144A 05/11/2026 MUFG SECURITIES AMERIC) . 4.AFE ..
70450Y-AW-3 . ..|PAYPAL HOLDINGS INC SENIOR UNSECURED & . 05/12/2026 . GOLDMAN SACHS & CO. LLC ... 1.G FE ..
T23820N-AA-4 . .| PIONEER OPCO LLC SENIOR SECURED 144A 7 . ......06/07/2026 J.P. MORGAN SECURITIES LLC 4.BFE ..
74941Y-AA-0 RD MICHIGAN PROPERTY OWNER 1 L SENIOR SE .... JUP AR 04/29/2026 ..... Various 2BFE ..........
759351-AV-1 REINSURANCE GRP OF AMER ~ 6.375% 09/15/5 .... B 05/04/2026 ..... Var ious 2.BFE
77583A-AB-6 . .| QX0 BUILDING PRODUCTS INC ~ 6.875% 07/15 . 06/03/2026 ..... [MORGAN STANLEY & CO 4.BFE ..
3.

78442P-GG-5 NAVIENT CORP_SENIOR UNSECURED  0.000% O ... 06/11/2026 Var ious
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842434-DE-9 ......... | SOUTHERN CALIF GAS CO SENIOR SECURED 5 . WELLS FARGO SECURITIES, LLC ..eeeeenieeeeeennieeeeernnia e e e erenneeeeemnnneeeeeennnnsseernnnnnaeeeennnnnnnnees [reeernnnnaneeeemnnnaneeeennnnnnenes Jreernnnnnereeennnnneees 2,986,080 |oeeeeiiiiiiiiiniinnis 3,000,000 |... 1.0 FE
846150-AE-3 . ..| SPACE EXPLORATION TECHNOLOGIES ~ 5.875% . 2.AFE ..
92343V-HN-7 .. | VERIZON COMMUNICATIONS INC JUNIOR SUBORD . WELLS FARGO SECURITIES, LLC . 2.BFE ..
BGHAXX-NZ-3 . .| MODERN AVIATION FBO HOLDINGS L  6.125% .. RBC CAPITAL MARKETS LLC ... 99,500 |. 4.CFE ..
05571A-BJ-3 . ..| BPCE SA SENIOR NON-PREFERRED 144A  5.25 . CITIGROUP GLOBAL MARKETS | ,750,000 2.A2
285039-A0-6 . .. |ELECTRICITE DE FRANCE SA SENIOR UNSECURE . CITIGROUP GLOBAL MARKETS INC 1,734,110 2.AFE
29359U-AF-6 . .|ENSTAR GROUP  6.160% 07/15/37 ........... WELLS FARGO SECURITIES, LLC . N 2.CFE ..
39321L-AA-1 GREEN PALM BIDCO SARL ~ 5.957% 06/30/41 .. 6,750,000 |... 1.EFE
902613-BU-1 UBS GROUP AG SENIOR UNSECURED 144A 3.6 . 1,800,000 |... 1.F FE
9285711-CE-8 . ..| VODAFONE GRP PLC  6.100% 06/18/56 ... 2.BFE
BES2TB-Y3-6 . .| TAILOS INC CONVERTIBLE NOTE ...... 2.B
BES2U3-J0-5 CGI AUTOMATED MANUFACTURING LL .. 2.B
46360T-KU-6 IRVINE CALIF SPL TAX CA IRVINE CFD 2013- . 1.02Z ...
BGHAL5-PZ-5 . .| SALAS OBRIEN INC  6.371% 01/21/33 ... 4B FE
6.

BGHAZO0-DL-5 CCRR PARENT INC  8.889% 05/22/32 ...

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated)

426,926

62854#-AB-9 ......... TMYLO LLC 10.000% 02/15/28 ....oveoveveeeuesssnsesesnensssenesssnesnssesnssesnsnssesssnssnssesesnesessesnsseesses Jooesss08/22/2026 oovse [DIRECT FUNDING ..oveuvosevosesessssesessessssssessonessssessssesessesesesesssesnssessssesssnessssesessesessesnsnssese Jouesessesessesnssesnssssesnsnesnse |oosesesessesssseesnesesss 525,000 [cereoermsereruernseessss 525,000 [riorerriersssarusasnsesnsasnnes |5.B Gl oorernes

0099999999. Subtotal - issuer credit obligations - corporate bonds (affiliated) 525,000 525,000 XXX

486616-AA-5 ........ JKAYNE BDC LEVERAGE SUBSIDIARY  9.0B0% 0 ....oveeoveseeseseenesnenesesnesnsnssesnssesnssesnssesnssesnsneesneses Joresss08/30/2028 oo [DIRECT FUNDING ..vruvesesosesessmesnssesessensnsssensenesessesssnessssesssesessesessssessssessssessssessssesessesnns Josessesessssesessesessesessesnssse |oosesessesenseseesses 33,275,000 [.....oevvvvnnnnnnnnees 33,275,000 [....ovvveniininiiiiiiiiiiiiiiinnes 1.FPL ..........
275,000 XXX

¢'v04

0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated)

03945E-AB-7 ARCHER ACQUISITION LLC  8.734% 10/06/29 .
48825C-AE-5 . ..|KELSO INDUSTRIES LLC ~ 9.482% 12/30/29 .
BES2XY-ZU-0 . .| CHERRY BEKAERT LLP  8.152% 06/30/28
BES34C-2C-8 CHOREO BUYER LLC 10.104% 02/18/28
BES38G-FT-0 CHOREO BUYER LLC ~ 6.350% 02/18/28
BES4A7-UE-1 . ..|ENVIROTECH SERVICES LLC ~ 9.482% 01/18/2 .
BES4AQ-7P-8 . .| AMBIENT ENTERPRISES REVOLVER ~ 8.886% 06 .
BES4GY-Q9-2 MODERA WEALTH MANAGEMENT LLC ~ 7.994% 03 .
BESANG-EY-1 IMPACT CLIMATE TECHNOLOGIES LL SENIOR N ...
BESANG-F4-6 . ..| IMPACT CLIMATE TECHNOLOGIES LL  7.482%
BESARP-A4-7 . ..| AMBIENT ENTERPRISES BANK LOAN - DDTL B .
BESAUN-MF-0 . ..| AVR MANAGECO LLC  7.232% 08/15/35 ...
BESAUN-NP-7 . ..| AMR MANAGECO LLC ~ 8.000% 08/15/35
BESAUN-NP-7 . .. | AMR MANAGECO LLC ~ 8.000% 08/15/35
BESAUN-NP-7 . ..| AMR MANAGECO LLC ~ 8.000% 08/15/35 ...
BES4ZG-GB-6 . ..| ARCHER ACQUISITION LLC ~ 8.482% 10/06/28 .
BESS3F-UN-1 . .. |NORTHRIM PEST CONTROL POLARIS PEST CONTR .
BES560-5P-3 . ..|ENDO1 PARTNERS LLC ~ 7.732% 05/23/30 .
BES56D-5P-3 . ..|ENDO1 PARTNERS LLC  7.732% 05/23/30 .
BESS7H-AD-4 . ..| CERITY PARTNERS EQUITY HOLDING ~ 8.170%
BESSGC-6Z-1 . ..|PREMIER GLOBAL PRODUCTION COMP  8.413%
BESSGC-A0-3 . ..|PREMIER GLOBAL PRODUCTION COMP  8.482%
BES5P6-L5-3 . .. | PATHSTONE FAMILY OFFICE LLC ~ 8.232% 05/ .
BESSP6-LV-6 . .| PATHSTONE FAMILY OFFICE LLC ~ 8.232% 05/ .
BES505-MU-8 ARCHER ACQUISITION LLC  8.482% 10/06/29 ...
BESSSE-HK-5 KUSTOM US INC ~ 8.732% 06/26/32 ...
BESSSE-LA-2 . ..|KUSTOM US INC ~ 8.732% 06/26/32 ....
(865811-AB-6 . .| TCGL FINANCE LIMITED  9.744% 03/22/30 .
BESSKA-F5-6 FRANKEL UK BIDCO LIMITED ~ 9.229% 04/28/ .
BESSKA-G1-4 FRANKEL UK BIDCO LIMITED ~ 9.229% 04/28/ ....
04649V-BE-9 . ..|ASURION LLC ~ 7.894% 09/19/30 .......
12510M-AB-5 . .| CCRR PARENT INC ~ 7.985% 03/06/28 .
17288Y-AN-2 CITADEL SECURITIES LP TERM LOAN 1L TLB R .
30015F-AJ-5 EVERGREEN ACQCO 1 LP  6.661% 09/13/32 ...
36140*-AA-3 . .| GA CONCORD INVESTCO LLC ~ 6.690% 06/30/5 .

65719*-AB-1 NORTH AMERICAN TRANSMISSION CO SENIOR WN ....

.| Interest Capitalization

Interest Capitalization

Interest Capitalization

Interest Capitalization

-|MUFG SECURITIES AMERICAS INC.
RBC CAPITAL MARKETS LLC

33,275,000

..... 1,750,000 .

33,

.25,

.22,

..... 1,

321,101 |...
733,945 |.
..3,262 |.
963,600 |...

750,000 |...
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65719%-AC-9 NORTH AMERICAN TRANSMISSION CO SENIOR UN ..o [ 05/13/2026 ..... RBC CAPITAL MARKETS LLC ... 2AZ.
69382E-AB-8 . ..|BIFM CA BUYER INC 05/08/28 .... 05/11/2026 Interest Capitalization 4.0 FE
84055%-AG-3 . ..|SOUTH TX ELCTRIC SENIOR UNSECURED  6.02 . ......05/20/2026 .....|BOFA SECURITIES INC ..... 1.Fz
86215%-AC-4 . ..| STONEPEAK WALLABY | HOLDINGS L  6.440% .. .. 06/11/2026 .....[RBC CAPITAL MARKETS LLC 2.AZ
90276D-AE-9 . ..|UGI ENERGY SVCS LLC 1L TL  6.144% 02/22 . 06/30/2026 .....|DIRECT FUNDING ............ 3.CFE
90356E-AG-5 . ..|US FERTILITY ENTERPRISES LLC BANK LOAN - . 06/05/2026 .....| Interest Capitalization 4.CFE ..
98310C-AF-9 . ..| WYNDHAM HOTELS RESORTS INC ~ 5.394% 05/2 . ......06/30/2026 .....|DIRECT FUNDING ... 2.CFE ..
BES5RS-92-4 .........| INPRIVATA INC BANK LOAN TL  6.644% 12/0 .... U 06/11/2026 ..... DIRECT FUNDING ... 4.8 FE
BGHAGC-D3-0 US FERTILITY ENTERPRISES LLC  7.232% 12 . [ 06/05/2026 ..... Various 4.C FE
BGHAML-0E-3 . ..|MAHSEER HOLDINGS LLC ~ 1.000% 02/04/33 . 02/06/2026 CITIZENS CAPITAL MARKETS INC 2.CFE ..
BGHAP3-MJ-5 . .| PROAMPAC PG BORROWER LLC ~ 7.639% 02/19/ . ......04/28/2026 . J.P. MORGAN SECURITIES LLC .. 4.CFE ..
BGHASH-A4-4 VENTURE GLOBAL CALCASIEU PASS  6.870% 0 .ceooeeeeeeeiiiiiieiieececcceeeeeeeeee o 04/02/2026 ..... GOLDMAN SACHS & CO. LLC 3.CFE
BGHBOE-TT-7 CITADEL SECURITIES LP 5.619% 10/31/33 ..eeeiiiiiiiiiiiiiiiiiiiiiii s [eeea 06/05/2026 ..... GOLDMAN SACHS & CO. LLC , 2.CFE
BGHBOP-6G-5 . ..| EAST WEST MANUFACTURING LLC ~ 8.619% 06/ . 06/09/2026 .....|KEYBANK NATIONAL ASSOCIATION 980,000 1,000,000 4.CFE
BGHB12-LZ-6 . ..|EAST KENTUCKY POWER COOPERATIV ~ 5.720% .. 06/15/2026 .....|BOFA SECURITIES INC .. .900,000 900,000 1.62
BGHB1T-PE-0 . ..|EAST KENTUCKY POWER COOPERATIV ~ 5.970% 06/15/2026 .....|BOFA SECURITIES INC .. ..500,000 500,000 1.62Z
BGHB2T-TK-1 . ..| IMPRIVATA INC ~ 7.893% 12/03/29 .... 06/26/2026 .....| GOLDMAN SACHS & CO. LLC 99,000 |. 100,000 4.B FE ..
PB000*-AA-4 . ..| CASA DOS VENTOS SA SENIOR UNSECURED 6. . ......04/02/2026 . GOLDMAN SACHS & CO. LLC 1,000,000 1,000,000 1.DPL ..
PO738#-AA-7 . ..| CASA DOS VENTOS SA SENIOR UNSECURED 6. T 04/02/2026 ..... GOLDMAN SACHS & C0. LLC ... J 2,000,000 J|.ooeiiiiiiiiiiienns 2,000,000 |... 1.DPL ..
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 174,432,095 177,021,813
48825C-AB-1 .........|KELSO INDUSTRIES TERM LOAN  9.482% 12/3 .... R 05/28/2026 ... Tax Free Exchange .. . 13,919
BES4CY-WW-8 . .| TA WEG HOLDINGS LLC BANK LOAN - DDTL 12/ . ......06/30/2026 DIRECT FUNDING ...
BES4LX-L9-3 SPECIALTY1 PARTNERS REVOLVER 1ST LIEN ..oooooiiiiiiii [ 04/21/2026 ... DIRECT FUNDING ...
04686R-AB-9 ATHENAHEALTH GROUP INC TERM LOAN 1L TLB ..eeeeeiciieccceeceeecese s [ 05/27/2026 ..... DIRECT FUNDING
09582#-AA-1 . .|BLUE RIBBON LLC USA  9.657% 05/08/28 .. ......05/11/2026 Interest Capitalization
80875C-AE-7 SCIENTIFIC GAMES HOLDINGS LP  6.621% 04 . P T 12/17/2025 ... BOFA SECLRITIES INC

0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 3, 803 073 3, 822 707 13,919
0489999999. Total - issuer credit obligations (unaffiliated) 606,591,262 613,422,118 451,922
0499999999. Total - issuer credit obligations (affiliated) 525,000 525,000

0509999997. Total - issuer credit obligations - Part 3 607,116,262 613,947,118 451,922
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 607,116,262 613,947,118 451,922
38385H-41I-4 ... ..|GNMA SERIES-2025-203C CLASS-Z  5.500% 1 . .. 06/01/2026 ..... Interest Capitalization ... ... 6,970 |. 1.
38385H-41I-4 . .. [ GNMA SERIES-2025-203C CLASS-Z  5.500% 1 . .. 06/01/2026 ..... Interest Capitalization ... I ... 20,911 |. 1.
1019999999. Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng agency residential mortgage -backed securities - guaranteed (exempt from RBC) 27,881

BESSFG-YC-3 ... SMALL BUSINESS ADMINISTRATION COOF - 190 . ...03/19/2026 .....|DIRECT FUNDING . 1.
BESSRP-3R-1 ......... [ SMALL BUSINESS ADMINISTRATION COOF - 193 . ...06/22/2026 ..... DIRECT FUNDING . I . ....62,286,788 |[... 1.
1029999999. Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng agency commercial mortgage -backed securities - guaranteed (exempt from RBC) 3 469,39 62,286,788 152,064
3136B2-7H-9 .........[FNMA SERIES 2018-72 CLASS-ZB  3.500% 10 . 06/01/2026 ..... Interest Capitalization ...

3136BR-GB-7 . .|FNMA SERIES 2024-9A CLASS-GZ ~ 5.500% 03 . ..... 06/01/2026 .....| Interest Capitalization .3, N s N

3136BY-22-1 FEDERAL NATIONAL MORTGAGE ASSO SERIES-20 .... 04/21/2026 ..... PIPER SANDLER & CO .37, 891 049 |. .. 38,639,693 |...

313665-EA-4 FEDERAL NATIONAL MORTGAGE ASSO SERIES-20 ...

04/21/2026 ..... PIPER SANDLER & CO .. 18,100,846 |. 18,654,657 |...

3137HA-DG-8 . ..|FHLMC SERIES 5329 CLASS JZ  6.000% 08/2 . ..... 06/01/2026 .....| Interest Capitalization .. 13,263 |. 13,263 |.
3137HA-GE-0 . .|FHLMC SERIES 5330 CLASS ZA  6.000% 08/2 . .. 06/01/2026 .....[ Interest Capitalization 13,263 |. 13,263 |.
3137HA-K6-2 FHLMC SERIES 5338 CLASS CZ  6.000% 09/2 .... 06/01/2026 ..... Interest Capitalization ... [ [ 4,399 |. ..4,399 |...
3137HA-LL-8 FHLMC SERIES 5333 CLASS LZ ~ 6.000% 09/2 ... 06/01/2026 ..... Interest Capitalization .........ccooiiiiiiiiiiiiiii e [ [ 4,399 | 4,399 |...
3137HR-BE-8 . .. | FEDERAL HOME LOAN MORTGAGE COR  5.000% .. ......04/27/2026 .....|PIPER SANDLER & CO .... .41,788,081 |. . 41,905,941 |.
3136BJ-WII-1 . ..|FNMA SERIES 2021-76A CLASS-PZ  2.500% 1 . ..... 06/01/2026 .....| Interest Capitalization ..2,751 ..2,751
3136BR-GB-7 . ..|FNMA SERIES 2024-9A CLASS-GZ  5.500% 03 . ..... 06/01/2026 .....| Interest Capitalization 42,587 42,587
3136BS-US-2 . ..|FNVA SERIES 2024-53 CLASS-AZ  6.000% 08 . ..... 06/01/2026 .....| Interest Capitalization 87,446 87,446
3136BT-RY-1 . ..|FNMA SERIES 2024-78B CLASS-DZ ~ 5.500% 1 . ..... 06/01/2026 .....| Interest Capitalization 82,114 82,114
3136BV-D9-6 . ..|FNMA SERIES 2025-34D CLASS-DZ  5.500% 0 . ..... 06/01/2026 .....| Interest Capitalization 87,154 87,154
3136BV-V3-9 . .| FNMA SERIES 2025-29C CLASS-CZ ~ 5.500% 0 . .. 06/01/2026 .....[ Interest Capitalization .. 30,277 30,277
313665-6Y-1 FHLMC  5.500% 06/25/56 ... 05/05/2026 ..... WELLS FARGO SECURITIES, LLC .......... 4,389,258 |..ocoviiiiiiiiii 4,500,000 |...
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313665-6Y-1 FHLMC  5.500% 06/25/56 06/01/2026 ..... Interest Capitalization ...
3137HA-DG-8 . ..|FHLMC SERIES 5329 CLASS JZ  6.000% 08/2 . ..... 06/01/2026 .....| Interest Capitalization
3137HA-K6-2 . ..|FHLMC SERIES 5338 CLASS CZ  6.000% 09/2 . ..... 06/01/2026 .....| Interest Capitalization
3137HA-LL-8 . ..|FHLMC SERIES 5333 CLASS LZ ~ 6.000% 09/2 . ..... 06/01/2026 .| Interest Capitalization
3137HB-XZ-2 . ..|FHLMC SERIES 5386 CLASS HZ ~ 5.500% 03/2 . ..... 06/01/2026 .....| Interest Capitalization
3137HH-NC-1 . .|FHLMC ~ 5.500% 12/25/54 ... .. 06/01/2026 .| Interest Capitalization

3137HH-2U-8 . '. FHLMC ~ 5.500% 01/25/55 ... ) .. 06/01/2026 .....[ Interest Capitalization

3137HJ-6R-3 FHLMC SERIES 5505A CLASS CZ  5.500% 02/ ... 06/01/2026 Interest Capitalization ...
3137HJ-6U-6 FHLMC SERIES 550A CLASS DZ  5.500% 02/2 . 06/01/2026 ..... Interest Capitalization ...
3137HK-Y6-5 . .|FHLMC  6.000% 05/25/55 ... .. 06/01/2026 .....[Interest Capitalization

05/13/2026 . . STIFEL NICOLAUS ........

3137HR-XK-0 . FHLMC ~ 5.500% 01/25/56 R .
..... 06/01/2026 .....| Interest Capitalization ..

3137HR-XK-0 FHLMC ~ 5.500% 01/25/56 ...

rrrrrrrr2r22>>>>

¥'v03

3137HR-YG-8 ......... FHLMC  5.500% 0B/25/5B +..vveuveenveeuseeneennsesneesueesseesseesseesseeseensesnsesssesneesneesseesseessessnesnnens [reeend 05/04/2026 ..... WELLS FARGO SECLRITIES, LLC .

3137HR-YG-8 . .|FHLMC  5.500% 06/25/56 . Interest Capitalization N

1039999999 Subtotal asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 108,794,350 110 455,004 360, 123
16159J-A0-6 CHASE HOME LENDING MORTGAGE TR SERIES-20 . e 05/20/2026 ..... J.P. MORGAN SECURITIES LLC e e ... 22,351,879 |. ....23,000,000 ... .98,389 [1.A
16159J-BR-3 ......... | CHASE HOME LENDING MORTGAGE TR SERIES-20 . J.P. MORGAN SECURITIES LLC . 10,508,044 |. .10,661,300 |. . 45,607 |1.A
16159U-AF-5 . .| CHASE HOME LENDING MORTGAGE TR SERIES-20 . . GOLDMAN SACHS & CO. LLC ... .. 7,177,188 |. ..7,000,000 |. . 22,167 [1.A
16160F-AQ-1 CHASE HOME LENDING MORTGAGE TR 5.000% ..... O P 06/18/2026 ..... J.P. MORGAN SECURITIES LLC .. L 17,921,974 |. ...19,000,000 ... .73,889 [1.A
16160F-BS-6 CHASE HOME LENDING MORTGAGE TR 5.000% 06/18/2026 ..... J.P. MORGAN SECURITIES LLC ... 16,401,774 |. ... 16,903,600 |... . 65,736 |1.B
16160F-DP-0 .........| CHASE HOME LENDING MORTGAGE TR  5.680% .. .. 06/18/2026 J.P. MORGAN SECURITIES LLC .. .. 7,628,512 |. .. 7,780,900 |. . 34,375 [1.D
16190A-BR-3 . .| CHASE HOME LENDING MORTGAGE TR SERIES-20 . 04/07/2026 J.P. MORGAN SECURITIES LLC .29,775,000 |. .30,000,000 |. 132,917 [1.A
161922-AG-4 CHASE HOME LENDING MORTGAGE TR SERIES-20 ... 04/17/2026 ..... GOLDMAN SACHS & 0. LLC 6,920,859 |-.veeveeiiaiieienns 6,750,000 ... ... 21,375 |1.A
161923-BS-5 CHASE MORTGAGE FINANCE CORPORA SERIES-20 .... 03/05/2026 ..... J.P. MORGAN SECURITIES LLC (302,288)|. (305,342) ... ..(90,652)|1.B
161935-AE-1 .........| CHASE HOME LENDING MORTGAGE TR SERIES-20 . ......04/27/2026 .....|J.P. MORGAN SECURITIES LLC .. .27,046,210 |. . 26,961,954 |. 111,218 | 1.A
161940-A0-4 . .| CHASE HOME LENDING MORTGAGE TR  5.500% .. 06/08/2026 J.P. MORGAN SECURITIES LLC .. . 10,655,470 |. .11,000,000 |. . 47,056 [1.A
161940-BR-1 CHASE HOME LENDING MORTGAGE TR 5.500% 06/08/2026 ..... J.P. MORGAN SECURITIES LLC ... 25,642,500 |. ....26,000,000 ... 111,222 |1.A
362756-AR-7 GS MORTGAGE-BACKED SECURITIES ~ 5.500% 1 .... 06/17/2026 ..... GOLDMAN SACHS & 0. LLC . .vr 23,499,526 |. ... 24,000,000 ... ..106,333 |1.A
36275G-AU-0 .........|GS MORTGAGE-BACKED SECURITIES  5.500% 1 . .. 06/17/2026 .....|GOLDMAN SACHS & C0. LLC . 15,877,500 |. .16,000,000 |. .70,889 [1.A
362979-AR-7 .........|GS MORTGAGE-BACKED SECURITIES SERIES-202 . 04/16/2026 .....| GOLDMAN SACHS & C0. LLC 3,976,270 4,000,000 17,722 [1.A
362979-AU-0 .........|GS MORTGAGE-BACKED SECURITIES SERIES-202 . 04/16/2026 .....| GOLDMAN SACHS & CO. LLC 5,973,042 |. 6,004,000 |. .26,601 [1.A
362982-AR-1 ......... [ GS MORTGAGE-BACKED SECURITIES SERIES-202 . 05/13/2026 .....| GOLDMAN SACHS & C0. LLC .10,748,79% |. .11,000,000 |. . 47,056 [1.A
362982-AU-4 ......... | GS MORTGAGE-BACKED SECURITIES SERIES-202 . 05/13/2026 .....| GOLDMAN SACHS & CO. LLC . 21,773,125 |. .22,000,000 |. L94,111 [1.A
46593N-AE-5 ......... [ JP MORGAN MORTGAGE TRUST JPMMT SERIES-20 . 04/21/2026 ....|J.P. NORGAN SECURITIES LLC . 13,875,469 |. . 13,782,865 |. . 48,240 [1.A ..
46593U-AG-4 ......... [ JP MORGAN MORTGAGE TRUST SERIES-2025-4 C . 04/17/2026 GOLDMAN SACHS & 0. LLC ... .. 5,485,631 |. ..5,350,000 |. . 16,942 [1.A
46658P-AD-4 ......... [ JP MORGAN MORTGAGE TRUST SERIES-2024-INV . 04/21/2026 .....|J.P. MORGAN SECURITIES LLC .. . 27,025,507 |. .26,799,387 |. 93,798 [1.A
46658R-AE-8 .........[JP MORGAN MORTGAGE TRUST SERIES-2024-5 C . 05/29/2026 .....|J.P. MORGAN SECURITIES LLC . 15,100,099 |. . 14,829,754 |. 41,404 [1.A
46659E-AH-9 ......... [ JP MORGAN MORTGAGE TRUST SERIES-2025-CCM . 04/17/2026 GOLDMAN SACHS & C0. LLC ... .. 7,177,188 |. ..7,000,000 |. .22,167 [1.A ...
46661B-BR-8 .........| JP MORGAN MORTGAGE TRUST SERIES-2026-3 C . 05/19/2026 .....|J.P. MORGAN SECLRITIES LLC . 11,266,406 |. .11,500,000 |. . 49,194 [1.A FE
466616-A0-0 ........[ JP MORGAN MORTGAGE TRUST JPMMT ~ 5.500% .. 06/23/2026 .....|J.P. MORGAN SECURITIES LLC .. . 24,382,081 |. .25,000,000 |. 110,764 [1.A FE ..
466616-BR-7 .........| JP MORGAN MORTGAGE TRUST JPMMT ~ 5.500% .. 06/23/2026 .....|J.P. MORGAN SECURITIES LLC .. . 14,071,875 |. . 14,250,000 |. . 63,135 [1.A FE
466616-DP-9 .........[JP MORGAN MORTGAGE TRUST JPMMT ~ 6.107% .. ......06/23/2026 .....|J.P. MORGAN SECURITIES LLC . 10,655,495 |. .10,605,600 |. 52,173 (1.0 Z
67124P-Al-4 . .| ONSLOW BAY FINANCIAL LLC ~ 5.500% 06/25/ . ...... 06/18/2026 BANK OF AMERICA .. . 30,308,345 |. .30,600,000 |. 130,900 |1.B FE
69384G-AU-9 PMT LOAN TRUST  5.500% 06/25/57 ...uveeeeereiereniresiientiesieeieeeeeseseesinesinesieesieesieesneennnens [oreens 05/29/2026 ..... BANK OF AMERICA .. 1 22,779,252 |. ... 22,955,000 ... ...35,070 |1.B FE
69384M-AL-6 PMT LOAN TRUST  5.500% 07/25/57 ..veeuveeueesueesueesueesieenteesseeseensesnsesnsesneesseesseesseesseensesnsesnne [reeend 06/25/2026 ..... BANK OF AMERICA .. .... 19,597,816 |. ....20,000,000 ... .. 113,056 |1.A Z ...
69384-BE-1 .........[PMT LOAN TRUST ~ 5.500% 07/25/57 ... 06/25/2026 .....|BANK OF AMERICA .. .29,779,688 |. .30,000,000 |. 169,583 | 1.B Z
69393V-BE-0 . .| PMT LOAN TRUST SERIES-2026-INV5 CLASS-A2 . 05/01/2026 .....|NOMURA SECURITIES INTERNATIONA 9,965,625 |. .10,000,000 |. . 16,806 |1.B FE
729912-AU-9 PMT LOAN TRUST SERIES-2026-CNF4 CLASS-A1 ... 04/17/2026 ..... NOWURA SECURITIES INTERNATIONA ... 9,483,672 |.cuveeveiieiieinne 9,500,000 ... . 31,931 [1.B FE
73015N-AU-3 PMT LOAN TRUST SERIES-2026-J3 CLASS-A19 .. 05/22/2026 ..... MORGAN STANLEY & €O ... 25,193,497 |. ... 25,552,833 ... 11,712 [1.B FE
754100-BB-0 .........|RATE MORTGAGE TRUST ~ 5.500% 07/25/56 .. ..... 06/10/2026 .....|BANK OF AVERICA .. . 26,353,357 |. .26,725,000 |. . 93,909 [1.A FE
754100-C-5 .........|RATE MORTGAGE TRUST ~ 5.776% 07/25/56 .. .. 06/11/2026 BANK OF AMERICA .. .. 6,020,890 |. ..6,126,000 |. 22,605 [1.C 2
81749G-AA-8 .........[SEQUOIA MORTGAGE TRUST SERIES-2024-1 CLA . 04/23/2026 .....|J.P. MORGAN SECLRITIES LLC 11,314,281 |. . 11,339,085 |. 40,318 [1.A ..
81749J-AG-9 .........[SEQUOIA MORTGAGE TRUST SERIES-2024-3 CLA . 04/22/2026 .....|BANK OF AMERICA . 15,223,242 |. .15,000,000 |. .55,000 |1.A
81749V-AA-5 .........[SEQUOIA MORTGAGE TRUST SERIES-2025-7 CLA . 04/21/2026 .....|CITIBANK ........... . 19,514,205 |. . 19,273,289 |. . 67,457 [1.A ...
817500-AG-9 . .| SEQUOIA MORTGAGE TRUST SERIES-2026-4 CLA . ......05/19/2026 .....|WELLS FARGO SECURITIES LLC . 16,373,125 |. .17,000,000 |. . 49,347 [1.A F
81750T-Al-8 SEQUOIA MORTGAGE TRUST SERIES-2026-5 CLA ... P 04/14/2026 ..... BANK OF AMERICA 9,932,813 |. ..10,000,000 |... . 30,556 [1.A Fi
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81750U-Al-5 SEQUOIA MORTGAGE TRUST ~ 5.500% 06/25/56 .... 06/04/2026 ..... WELLS FARGO SECURITIES LLC .. ....49,500,000 |. ....50,000,000 ... ..213,889 |1.A ... .
81751B-AG-1 . ..| SEQUOIA MORTGAGE TRUST  5.500% 06/26/56 . ..... 06/17/2026 .....|MORGAN STANLEY & CO .. .. 4,212,684 |. .. 4,333,000 |. . 18,536 | 1.A
81751B-Al-6 . ..| SEQUOIA MORTGAGE TRUST  5.500% 06/26/56 . .. 06/17/2026 .....|MORGAN STANLEY & CO .. . 19,812,500 |. .20,000,000 |. 1.A
16159U-AF-5 . ..| CHASE HOME LENDING MORTGAGE TR SERIES-20 . 04/17/2026 .....| GOLDMAN SACHS & CO. LLC 3,075,938 3,000,000 1.A
161922-AG-4 . ..| CHASE HOME LENDING MORTGAGE TR SERIES-20 . 04/17/2026 .....| GOLDMAN SACHS & CO. LLC 2,050,625 2,000,000 1.A ..
362979-AN-6 . .. | GS MORTGAGE-BACKED SECURITIES SERIES-202 . 04/16/2026 .....| GOLDMAN SACHS & CO. LLC 3,002,016 3,000,000 1.A
362979-AU-0 . .| GS MORTGAGE-BACKED SECURITIES SERIES-202 . ......04/16/2026 .| GOLDMAN SACHS & CO. LLC 5,969,063 6,000,000 1.A
46593U-AG-4 JP MORGAN MORTGAGE TRUST SERIES-2025-4 C ...eevvvuniiiiiiiniiiiiiiiiis e escrnii s ernnn s eennnnnas [annnd 04/17/2026 ..... GOLDMAN SACHS & C0. LLC ... 3,076,055 |. 3,000,000 |... 1.
46659E-AH-9 JP MORGAN MORTGAGE TRUST SERIES-2025-COM ...eevveneeeeenneeeeeennieeeeeeeeie e e e eeenn e e eeennneeeeeennnnes |ennad 04/17/2026 ..... GOLDMAN SACHS & CO. LLC ... 3,075,938 |. 3,000,000 |... 1.
81750T-AW-8 . ..| SEQUOIA MORTGAGE TRUST SERIES-2026-5 CLA . ......04/14/2026 .....|BANK OF AMERICA ..... 1.AFE
04539C-AG-0 . .| ASPIRE MORTGAGE TRUST  5.661% 05/25/66 .. ..... 06/17/2026 MORGAN STANLEY & CO 1.F FE ..
67124E-AK-5 ONSLOW BAY FINANCIAL LLC SERIES-2026-NQM ... U RN 04/24/202%6 ..... MORGAN STANLEY & CO .. 2.CFE
04538H-AD-7 ASPIRE MORTGAGE TRUST SERIES-2026-2 CLAS ... P AP 05/05/2026 ..... MORGAN STANLEY & CO .. 1.02Z ...
04538H-AE-5 . .. | ASPIRE MORTGAGE TRUST SERIES-2026-2 CLAS . ......05/05/2026 . MORGAN STANLEY & CO 1FZ
04539C-AG-0 . .. | ASPIRE MORTGAGE TRUST  5.661% 05/25/66 .. .. 06/17/2026 .| MORGAN STANLEY & CO .. 1.F FE
194248-AS-9 . ..[CA UC LAW SAN FRANCISCO 2026  6.093% 08 . 04/01/2026 WELLS FARGO SECURITIES, LLC . 2.AFE ..
31685A-AC-8 . ..|FIGRE TRUST SERIES-2026-HE5 CLASS-C 144A . 05/20/2026 . J.P. MORGAN SECURITIES LLC 1.F FE ..
316928-AD-2 . ..|FIGRE TRUST  5.815% 06/25/56 . ......06/24/2026 . BARCLAYS BANK PLC ..... 1.CFE ..
316928-AE-0 . ..|FIGRE TRUST  5.966% 06/25/56 . .. 06/11/2026 .....|BARCLAYS BANK PLC ..... 1.F FE ..
49121H-AN-3 . .. | KENTUCKY HSG CORP  5.250% 07/01/51 06/04/2026 .....|RBC CAPITAL MARKETS LLC 1.CFE ..
49121H-AQ-6 . .. | KENTUCKY HSG CORP  5.250% 07/01/61 .. ......06/04/2026 .....|RBC CAPITAL MARKETS LLC 1.C FE ..
60637G-RX-9 . ..|MISSOURI ST HSG DEV COMMN ~ 4.800% 11/01 . .. 06/10/2026 .....|STIFEL NICOLAUS .. 1.B FE
67124D-AK-7 . .| ONSLOW BAY FINANCIAL LLC SERIES-2026-NQM . ......03/31/2026 .....|BNP PARIBAS ....... 1EZ
74388K-AJ-1 . ..| PROVIDENT FUNDING MORTGAGE TRU ~ 5.500% .. ..... 06/11/2026 .....|BOFA SECURITIES INC 1.AFE
T4388K-AN-2 . ..| PROVIDENT FUNDING MORTGAGE TRU  5.500% .. .. 06/11/2026 .....|BOFA SECURITIES INC 1.B FE ..
83712G-DK-2 . .| SOUTH CAROLINA ST HSG FIN & DE  4.800% .. 06/25/2026 . BOFA SECURITIES INC 1.AFE ..
83712G-EN-5 . ..| SOUTH CAROLINA ST HSG FIN & DE  5.691% .. 06/25/2026 . BOFA SECURITIES INC .. s s 1.AFE ..
882750-116-5 ......... TEXAS ST DEPT HSG & CMNTY  4.800% 07/01 . o ]......05/05/2026 ..... RBC CAPITAL MARKETS LLC .. 2,750, .. 2,750, 1.B FE
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated 760,314,223 767,464,778
69292D-AC-7 ......... [PFP LTD PFP 26-14 SERIES-2026-14 CLASSA ©..vviviireisiessesiesieseassesseseessessessaseessessassessasseseesnaseas J...... 05/15/2026 ..... JMORGAN STANLEY & €0 .vtveiviessesiesiesiesiesiessessessessessessessessesssssessessessessessessessessesnessessessesnes Joruessersersersessosuesseseesuernes |oovessereesuessernesns 1,114,865 [..oovvvvenniiiiinnnnns 1,114,865 [0 TAFE ...
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 1,114,865 1,114,865 XXX
00112A-BB-7 .........[ABPCI DIRECT LENDING FUND CLO  7.413% 0 .... 06/30/2026 ..... GREENSLEDGE CAPITAL MARKETS ....vveeiiiiiiiiiieeiiiii e e s et sceeii e s seena e e e snnna e s s ssnnan e s s nnnnn [oessnnnnnssesennnnnnesssnnnnnnneees Joerniinnnnennnn 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |...
03290B-AA-6 . .| ANCHORAGE CREDIT FUNDING LTD  6.917% 07 . .. 06/01/2026 .|MIZUHO SECURITIES 6,322,470 |. 6,325,000 |.
03329V-AG-4 ANCHORAGE CREDIT FUNDING LTD SERIES 2016 .... 06/01/2026 ..... MIZUHO SECURITIES 4,680,495 |.oovvinniiiiiiiiis 4,700,000 |...
055401-AY-9 BCC MIDDLE MARKET CLO BCMM_23-  6.925% 06/30/2026 ..... SCOTIA CAPITAL (USA) INC. -eeeeieeneeeeeeeee e e e e e e e e e e e et e e e e emnne e e e e eennna s e e e nnnnnaeeeeennnnnaseeennn |reeennnnnseeeemnnnnaeeeennnnnnnrees Joernnnnanneemnnninnnees 9,608,375 |eevveeieeennins 9,875,000 |...
05557N-AL-9 . ..[BCC MIDDLE MARKET CLO LLC BCMM  8.673% .. ..... 06/10/2026 .....| SCOTIA CAPITAL (USA) INC. . 15,000,000 |. . 15,000,000 |.
05557N-AN-5 . .|BCC MIDDLE MARKET CLO LLC BCMM 10.923% .. .. 06/10/2026 .| SCOTIA CAPITAL (USA) INC. .. 7,600,000 |.
092913-AN-2 BLACKROCK ELBERT CLO V LLC SERIES 2022-5 .......ccevuuiiiiiiiiiiiiiiiiiieeeceiiie e eevnnie e e evnni e eennn [eennnd 06/15/2026 ..... Interest Capitalization ...
14290E-AD-1 CARLYLE DIRECT LENDING CLO LLC  3.692% .....eeeeeeeuneeeeennniaeeeeennnaeeeeemnneeeeemnnneeeeennnnneeeeeennn |eennnd 06/04/2026 ..... J.P. MORGAN SECURITIES LLC ..
40169C-Al-6 . ..| GUGGENHEIM CLO LTD SERIES-2021-4A CLASS- 05/28/2026 . SCOTIA CAPITAL (USA) INC. ...
404430-AY-9 . .. |HPS PRIVATE CREDIT CLO HPSPR_2  3.651% 06/25/2026 . NATIXIS SECURITIES AMERICAS LL z
44328J-BD-2 ......... |HPS PRIVATE CREDIT CLO 2023-1 6.973% 1 . 05/19/2026 . WELLS FARGO SECURITIES LLC .. FE
46604K-AS-7 . .| IVY HILL MIDDLE MARKET CREDIT SERIES-202 . 05/20/2026 . SG AMERICAS SECURITIES LLC FE
55281G-BJ-6 . ..|MCF CLO LLC  7.525% 07/18/38 ............ 06/25/2026 . SCOTIA CAPITAL (USA) INC .. 4,000,000 |. .. 4,000,000 |. z
76113@-AG-7 . ..|RESERVOIR FINANCIAL LLC SERIES 2023-1 CL . 04/28/2026 . DIRECT FUNDING ... . 11,900,000 |. . 11,900,000 |. FE
76113@-AH-5 . ..| RESERVOIR FINANCIAL LLC SERIES 2023-1 CL . 04/28/2026 . DIRECT FUNDING 1,225,000 FE ..
76113@-AJ-1 . ..|RESERVOIR FINANCIAL LLC SERIES 2023-1 CL . 04/28/2026 . DIRECT FUNDING ... ..875, N 875,000 FE ..
89822H-AL-5 . ..| TRUPS FINANCIALS NOTE SECURITI SERIES 20 . 04/14/2026 . PIPER SANDLER & CO . ..491,250 |. ..500,000 |. FE ..
966604-AA-3 . ..|WHITNEY FUNDING LLC SERIES 2020-1 CLASS- . 06/23/2026 . DIRECT FUNDING ... . 22,632,793 |. 22,632,793 FE ..
96660#-AB-1 . ..|WHITNEY FUNDING LLC SERIES 2020-1 CLASS- 06/23/2026 . DIRECT FUNDING 2,329,846 2,329,846 FE ..
96660#-AC-9 . ..|WHITNEY FUNDING LLC SERIES 2020-1 CLASS- 06/23/2026 . DIRECT FUNDING 1,664,176 FE ..
96660#-AD-7 . ..|WHITNEY FUNDING LLC SERIES 2020-1 CLASS- . 06/23/2026 . DIRECT FUNDING ... ..1,997,011 |. ..1,997,011 |. FE ..
971220-AS-0 . .. |WILLOW TREE CLO SERIES-2024-2A CLASS-CR .. 05/22/2026 . GREENSLEDGE CAPITAL MARKETS . . 13,000,000 |. . 13,000,000 |. FE ..
40170U-AQ-6 . ..| GUGGENHE IM CORPORATE FUNDING ~ 6.472% 04 . 06/29/2026 . SCOTIA CAPITAL (USA) INC 1,807,650 |. 1,800,000 |. FE ..
43134X-Ad-5 ......... HILDENE TRUPS SECURITIZATION L SERIES-20 .... JUT PO 04/14/2026 ..... PIPER SANDLER & CO U e 7,137,000 [oeeeeeeeennieeeeeenns 7,200,000 |... FE
28473L-A-1 ......... ELDRIDGE MMPC CLO LTD SERIES-2029-2A CLA ......iiiiivvunniiiiiiiiiniiiiiiiiniiiiirsisesssissenssssrnnnnsnnans |oonend 04/24/202%6 ..... RBC CAPITAL MARKETS LLC ..iieuuuuniiiiiuuunniiiiiuuunsisiiussunsssessssssssernssssssssrsnsnnsessrnsnnnssesensnnnsss [sossssnnnssssrnssnnssesrnsssnsenses |oerssnnssessssssnnsesenees 940,000 |.ueuiiiiiinniniiiiinnnnns 940,000 FE ...ooonees
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34990K-AL-0 FORTRESS CREDIT OPPORTUNITIES SERIES-202 ......cceeereiieeeeenniieeeeenie e e e eenne e e e eeene e e e eennnneeeenn |eennad 05/22/2026 SCOTIA CAPITAL (USA) INC. ... 2BZ.
55281G-BJ-6 . ..|MCF CLO LLC ~ 7.525% 07/18/38 ............ 06/25/2026 . SCOTIA CAPITAL (USA) INC 2BZ
BESSHC-5U-2 . .| SIGNAL HARMONIC CLO Il DESIGNA SERIES-20 . 04/13/2026 . HSBC SECURITIES ..... 1.F A
297K1P-LX-1 . .| GROSVENOR PLACE CLO SERIES-2022-1A CLASS . 04/02/2026 . JEFFERIES COMPANY ... |2.CFi
1099999999. Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency - CLOs/CBOs/CDOs (unaffiliated) 403,410 XXX
054982-AA-1 . .| BACKCAST SPECTRA ARTICOM ~ 7.923% 11/03/ ..evvviiiiiiiiiiiiiiiiiii e eeeevniaeeeees. [+0022.00/13/2026 ... DIRECT FUNDING . 1DPL ..
05682D-AC-9 . ..|BAIN CAPITAL GLOBAL SERIES 2025-1A CLASS . 04/01/2026 ..| DIRECT FUNDING ... 2.CPL
091954-AF-4 . ..|BIZ2 CREDIT ASSET SECURIZATION  7.144% .. 06/22/2026 . GUGGENHE IM SECURITIES, LLC 2BZ
091954-AG-2 . ..|BIZ2 CREDIT ASSET SECURIZATION 10.327% .. 06/22/2026 . GUGGENHE IM SECURITIES, LLC 2B1Z
12665X-AA-6 . ..| TREVILLE RATED FEEDER A  4.000% 10/04/5 . 06/26/2026 .| DIRECT FUNDING ............ 1.6 FE
12665X-AA-6 . ..| TREVILLE RATED FEEDER A  4.000% 10/04/5 . 04/10/2026 .....| Interest Capitalization s N 1.G FE ..
12665X-AB-4 . ..| TREVILLE RATED FEEDER B 6.000% 10/04/5 . 06/26/2026 .| DIRECT FUNDING ............ ..416,287 |. 4.APL ..
12665X-AB-4 . ..| TREVILLE RATED FEEDER B 6.000% 10/04/5 . ......04/10/2026 .....| Interest Capitalization ... 8,510 | s N 4.APL ..
24821#-AA-1 . .| DENALI BORROWER LLC  5.450% 09/30/37 . .. 06/18/2026 .....|DIRECT FUNDING ...... .27 795 939 |. .27, 797 988 |. 1.F FE ..
24821#-AA-1 . .| DENALI BORROWER LLC  5.450% 09/30/37 .. ......04/02/2026 . Tax Free Exchange . 37,715,180 |. . 42,826,000 |. 1.F FE ..
24821#-AB-9 . ..| DENALI BORROWER LLC ~ 6.150% 09/30/37 .. .. 06/18/2026 DIRECT FUNDING ... 2BZ
24821#-AB-9 . ..| DENALI BORROWER LLC ~ 6.150% 09/30/37 .. ......04/02/2026 .....|Tax Free Exchange 2B1Z
24821#-AC-7 . .| DENAL| BORROWER LLC ~ 7.500% 09/30/37 .. ..... 06/18/2026 DIRECT FUNDING ... 3.B FE
24821#-AC-7 DENAL| BORROWER LLC ~ 7.500% 09/30/37 ....ceevreueeeemmnnneeeeennnaeeeemnnneeeeernnnaeeeeennnneeeeennnnnes |eennnd 04/02/2026 Tax Free Exchange .. 3BFE covnnnnnn
24821#-AD-5 DENALI BORROWER LLC ~ 9.000% 09/30/37 ......cevvuuniiiiiinniniiiiiiiisiesrisiis e rrnni s s e ensnis e sennnnns foeees 06/18/2026 DIRECT FUNDING 4.B FE
24821#-AD-5 . .. |DENALI BORROWER LLC ~ 9.000% 09/30/37 .. Tax Free Exchange 4BFE ..
48266T-AD-6 . .| KSCF V RATED NOTE FEEDER LLC SERIES-2026 . DIRECT FUNDING ... 2.CPL ..
56518*-AA-5 MAPLE BORROWER LLC HOMETAP FORWARD FLOW 06/26/2026 ..... DIRECT FUNDING ... 2.CPL
56518*-AA-5 MAPLE BORROWER LLC HOMETAP FORWARD FLOW 02/02/2026 ..... Interest Capitalization ... 2.CPL ..
694580-AA-8 . ..|PAYZEN INC SERIES 2025- CLASS-0  9.120% . .. 06/16/2026 .....|DIRECT FUNDING ... 2B1Z
80306*-AF-0 . .| SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS . 06/05/2026 .....|DIRECT FUNDING 4.C FE
97122*-AA-7 WILLOW TREE FUND I Il (UNLEVERE WILLOW TR .... 06/17/2026 ..... DIRECT FUNDING ... ,022, N ,022, 1.G FE
97122*-AB-5 WILLOW TREE FUND I11 (UNLEVERE WILLOW TR ..eueniiiiiiiiiiiiiiiii e eecrrii e crnii e resnn s nnnnnneees foeees 06/17/2026 ..... 0 =00 IV 0 R RO, 2,011,064 [ooeiiiiiiiinieeens 2,011,064 |... 2.CFE ..
971220-AA-5 . ..|WILLOW TREE EVERGREEN RATED NO  8.563% .. 05/08/2026 .....|DIRECT FUNDING . 6,830,303 | . 6,830,303 | 202.
BES5AP-6T-2 . ..| SAVANNA FUNDING TRUST ~ 0.000% 01/30/55 .. ......04/24/2026 .....|DIRECT FUNDING (28 065,352)|. (28 065,352) . 2BZ
BESSD7-0J-7 . ..| FLEX RECEIVABLE PURCHASER SPV 10.231% 0 . .. 06/01/2026 .....|DIRECT FUNDING . 8,589,085 |. . 8,589,085 |. 5.B Gl
BESSDI-YG-1 ..| SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS . 06/05/2026 .....|DIRECT FUNDING .43 089,581 |. .43 180,290 |. 1.AFE ..
BESSDI-YH-9 .. | SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS . 06/05/2026 .....|DIRECT FUNDING . 18,596,659 |. . 18,638,088 |. 1.DFE ..
BESSDI-YK-2 ..| SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS . 06/05/2026 .....|DIRECT FUNDING . 11,085,409 |. L 11,127,344 | 1.G FE ..
BESSDI-YN-6 ..| SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS . 06/05/2026 .....|DIRECT FUNDING 9,646,836 |. .. 9,705,594 |. 2.CFE ..
BESSDI-YP-1 ..| SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS . 06/05/2026 .....|DIRECT FUNDING .. 8,832,461 |. 11,281,785 |. 3.C FE
BESSHL-U1-8 . ..| SAVANNA FUNDING TRUST SOFI CLASS B1 4. . 06/26/2026 .....|DIRECT FUNDING . . 42,250,000 |. . 42,250,000 |. 202.
BES5T6-TZ-5 ..| SAPPHIRE BORROWER LLC ~ 5.230% 02/28/36 .. 06/26/2026 .....|Tax Free Exchange . 72,378,433 |. . 92,183,063 |. 1.AZ
BES5T6-UT-7 ..| SAPPHIRE BORROWER LLC BEST EGG - CLASS B . 06/26/2026 .....|Tax Free Exchange .. 41,832,122 |. . 35,785,600 |. 1012
BES5T6-V0-9 ..| SAPPHIRE BORROWER LLC BEST EGG - CLASS C . 06/26/2026 .....|Tax Free Exchange .. . 25,382,166 |. . 20,285,975 |. 1.62Z
BES5T6-V1-7 . ..| SAPPHIRE BORROWER LLC BEST EGG - CLASS D . 06/26/2026 .....|Tax Free Exchange .. 21,719,651 |. . 18,391,802 |. 202.
BES5T6-V3-3 . ..| SAPPHIRE BORROWER LLC BEST EGG - CLASS E . 06/26/2026 .....|Tax Free Exchange .. .20,262,616 |. 20,937,733 |. 3.02Z.
BES5T6-V5-8 . .| SAPPHIRE BORROWER LLC BEST EGG - CLASS F . ......06/26/2026 .....|Tax Free Exchange 10,197,852 |. . 11,405,769 |. 402 .
02300C-AC-0 AMAPS 4 LLC SERIES-2026 CLASS-B 144A 6 .... I RN 05/04/2026 ..... 0 =00 IV 0 R R, 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |... 2.BFE ..
02300C-AG-1 AMAPS 4 LLC SERIES-2026 CLASS-A2 144A N - 05/04/2026 ..... DIRECT FUNDING ... ....10,000,000 |. ....10,000,000 |... 1.F FE ..
BES5P8-ZT-2 . .| OCEANA AUSTRALIAN FIXED INCOME  9.750% .. 06/02/2026 .| DIRECT FUNDING . 35,915,000 |. . 35,915,000 |. 2.0 ...
18504A-AA-8 . ..| CLEARLIGHT NEBO ISSUER LLC SERIES-2026-1 . ......04/07/2026 .....| AMHERST PIERPONT . 3,527,678 |. 3,571,000 |. ... |1.GFE
795Qv8-20-8 ......... TOGETHER ASSET BACKED SECURITI SERIES-20 ... U 04/16/2026 ..... BNP PARIBAS 5,225,821 [..oovvvviiiiiiiiinnnns 5,220,600 |... .61,244 (1.CZ ...
295T35-EG-1 ......... TOGETHER ASSET BACKED SECURITI SERIES-20 . N - 04/15/2026 ..... BNP PARIBAS ... et e et ettt e e e e e et e e e e et e e e e e e e e e e en e e e e e nnn e e eennnn e e eennnnnaaeeennnnnaaeee |reeennnnaeneeennnnaaeeeennnnaaeees Joernnnianreenns 2,911,126 |oeeeeeiieeieiee 2,901,840 |... .19,277 (1A Z ...
Z96SUR-LH-4 . .. |ELSTREE FUNDING NO 5 PLC  0.000% 08/21/ . LLOYDS SECURITIES INC ..vuuuiiiiiuunniiiiiuuinissiiuuuisseesisuuussssseesssnesessesnnsseeressnnsessessnnnsessnenns |sosssssnnssesrnnssnssessrnssnssneee |oeressnnssserennnnsenes P P 2,114,127 |... ..4,245 [1.A FI
1119999999 Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng other financial asset-backed securltles self-liquidating (unaffiliated) 518,128,024 531,297,592 144 160
36164S-AA-2 GCM GROSVENOR CREDIT SECONDARI SERIES 20 . R N 06/25/2026 0 =00 IV 0 RSP R, 4,639,010 |eevvvnniiiiiiniinns 4,639,010 |...
36164S-AB-0 . .| GCM GROSVENOR CREDIT SECONDARI SERIES 20 . DIRECT FUNDING

36164S-AC-8 . .
G2272¢-AA-4 .........
62272¢-AC-0 .........

.. GCM GROSVENOR CREDIT SECONDARI SERIES 20 .

COLLER PRIVATE EQUITY BACK NOT SERIES 20 ....

DIRECT FUNDING
DIRECT FUNDING ...

COLLER PRIVATE EQUITY BACK NOT SERIES 20

DIRECT FUNDING

— o =
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BGHAVA-8B-5 ......... PROJECT LEOPARD  6.530% 05/06/41 ..o oo 05/01/2026 ..... DIRECT FUNDING .. .tttstssttustsssssssstssesettttt et ssssssssssssssssssssssssssssss |ussssssssssssssnsssnsnsnnssnnnsnnns |ooreeeeeeeenaneeennanes 6,218,750 |...ooooeiiiiiiiniinns 6,250,000 |..oooiiiiiiiiiiiiii 1.62
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-liquidating - equity backed securities (unaffliated) 19,179,084 19,210,334
18271R-AF-1 ......... CLARUS CAPITAL FUNDING LLC CLA SERIES-20 .... 04/15/2026 ... WELLS FARGO SECURITIES LLC . ... 12,323,046 |. .... 12,451,000 |... 3BZ..
BES5CF-03-7 . ..| AEI LEASING MSN 36530 LLC  6.370% 02/28 . 06/03/2026 DIRECT FUNDING . 14,744,446 |. . 14,744,446 |. 2B1Z
BESSMR-CH-4 . ..| SKY FIN DE LLC VOLOFIN 400CM  6.644% 12 . ......05/19/2026 .....|DIRECT FUNDING .60,000,000 |. .60,000,000 |. 282
BES5Q0-MP-0 . ..| GRAPHITE AVIATION LLC ~ 9.000% 03/08/29 .. .. 06/08/2026 .....|DIRECT FUNDING .. 5,215,980 |. .. 5,215,980 |. 2B1Z
BES5SF-LN-1 . ..|LXA AVIATION LEASING 4 DAC  8.350% 12/3 . 06/30/2026 .....|DIRECT FUNDING .30,000,000 |. .30,000,000 |. 2.8 ...
BES571-D5-3 . ..| AQUILA AIR CAPITAL LLC  8.305% 12/31/31 . ......06/09/2026 .....|DIRECT FUNDING .. 7,200,000 |. .. 7,200,000 |. 2B1Z
BES571-D9-5 . ..| AERGO CAPITAL LTD BANK LOAN - TERM LOAN .. 06/11/2026 .....|DIRECT FUNDING .62,500,000 |. .62,500,000 |. 2.CFE
BES5CQ-NM-4 . ..|PAG LEASING NO 7 DAC  7.530% 12/31/32 . 03/13/2026 . DIRECT FUNDING . 14,231,455 |. . 14,231,455 |. 2B1Z
BES5EZ-7G-3 . ..|PAG LEASING NO 7 DAC  7.247% 05/31/28 . 03/13/2026 . DIRECT FUNDING (14,231,455) . (14,231,455) . 282
BES5GG-HN-7 . ..| GLOBAL AIRCRAFT LEASING N0 2 L  8.361% .. 06/22/2026 . DIRECT FUNDING . 13,000,000 |. . 13,000,000 |. 2B1Z
BES5L0-VR-1 . ..|EQUINOX AERO LEASING 1 DAC  6.505% 12/3 . 05/05/2026 . DIRECT FUNDING . . 52,146,540 |. . 52,146,540 |. 282
G2960*-AA-5 . ..|ACS SL V LIMITED  6.940% 12/31/26 ...... 06/20/2026 .....[ Interest Caplta||zat|on 3.CPL
05377R-LY-8 . ..|AVIS BUDGET RENTAL CAR FUNDING ~ 5.850% 06/02/2026 .....|SG AMERICAS SECURITIES LLC 1.F FE ..
27888V-AA-9 . ..|ECLIPSE AIRCRAFT LIMITED ECLIP SERIES-20 . 05/14/2026 . GOLDMAN SACHS & CO. LLC ... 1.F FE
565640-AA-0 . ..|MAPS TRUST MAPSL_26-2  5.523% 06/15/51 .. 06/25/2026 . GOLDMAN SACHS & CO. LLC ... 1.Fz
831005-AA-1 . ..|SLAM LLC SERIES-2026-1A CLASS-A 144A 5 . 05/01/2026 CITIGROUP GLOBAL MARKETS INC 1.EFE
BGHANU-JT-9 ......... COREWEAVE COMPUTE ACQUISITION  5.900% 0 . MUFG SECURITIES AMERICAS INC. . 1627 ...
1719999999. Subtotal - asset-backed securities - non-ﬁnanmal asset-backed securities - full anaIyS|s lease-backed securities - full analysis (unaffiliated)
01983K-AU-8 . ..|ALLO ISSUER LLC SERIES-2026-1A CLASS-A2 ....iiiiiiiiiiiiiiiie e [oeeed 05/19/2026 ..... MORGAN STANLEY & CO .. 1.G FE ..
01983K-AW-4 . ..|ALLO ISSUER LLC SERIES-2026-1A CLASS-B 1 . 05/19/2026 . MORGAN STANLEY & CO 2.BFE ..
494600-AA-7 . ..|KINETIC FIBER SECURITIZATION U  0.000% 06/30/2026 .....|[Various ............ 1.G FE
62034#-AT-4 . .| APC NF HLDGS | LLC  5.932% 04/07/31 . 06/05/2026 .....[DIRECT FUNDING . .. [1.FZ
974153-AE-8 WINGSTOP FUNDING LLC SERIES 2024-1A CLAS ..... SG_AMERICAS SECURITIES LLC . P 6,753 [2.B FE ..
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full anaIyS|s other non-financial asset-backed secuntles full analysis (unaffiliated) 7,605,940 7,600,000 6,753
1889999999. Total - asset-backed securities (unaffiliated) 1,838,640,079 1,920,044,208 3,901,331
1899999999. Total - asset-backed securities (affiliated)
1909999997. Total - asset-backed securities - Part 3 1,838,640,079 1,920,044,208 3,901,331
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 1,838,640,079 1,920,044,208 3,901,331
2009999999. Total - issuer credit obligations and asset-backed securities 2,445,756, 341 2,533,991,326 4,353,253
BESSMZ-SU-0 ......... [BHARCAP MANAGER LLC BHARCAP PREFERRED .........eeseosesesesessesesssnesessessssesessesessssessssessssesessesesnes [ 05/21/2026 ..... TDIRECT FUNDING . .veveuveseesessesesssessnesssnesessesessesessesesessesesnessssesesesesesensesensesensssensssesessens | T 8,989,965.000 [........eenvnnnnnnnnes 8,989,965 [....cceiiiiiiiiiiiiiiiiiiiiiiiies | 2B7 ...........
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual preferred 8,989,965 XXX XXX
BESS5LG-HZ-4 ......... JTRIA CAPITAL PARTNERS |1 LLC TRANCHE B P ..o.eiveseesesiosesssuesssnesnsssesssssnssnessesssnsseseessnnsesessanas [ 05/12/2026 ..... TDIRECT FUNDING . .veveuveseesessesesssessnesssnesessesessesessesesessesesnessssesesesesesensesensesensssensssesessens | P 47,029,989.230 |....ooeeiiiiiiiinnnn. 47,029,989 ....evvereeiiiiiiiiiiiiiiiiiiiiiies | 2B7 ...........
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable preferred 47,029,989 XXX XXX
4509999997. Total - preferred stocks - Part 3 56,019,954 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks 56,019,954 XXX XXX
5989999997. Total - common stocks - Part 3 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks XXX XXX
5999999999. Total - preferred and common stocks 56,019,954 XXX XXX
6009999999 - Totals 2,501,776,295 XXX 4,353,253 XXX
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..91282C-CJ-8 | US TREASURY N B 0.875% 06/30/26 ............. . 06/30/2026 . |Maturity ......ccccconennninninninns foeeniiiiiiiiiiiiins founs 25,000,000 |....... 25,000,000 |....... 25,009,609 |....... 25,010,155 |..oovvvveiiiinns fouenes (10,155) |.evveeeiiiiiinns fovenes (10,155) |.oeeeeiiiiiiiins foveeees 25,000,000 [..ooeeieiennnnns . 06/30/2026 . [1.A ........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 25,000,000 25,000,000 25,099,609 25,010,155 (10, 155) (10, 155) 25,000,000 XXX XXX
..3130B5-QF-8 | FEDERAL HOME LOAN BANK  5.870% 04/10/45 ... | 04/23/2026 . (Call 100.0000 ... U 2,000,000 |........ 2,000,000 |........ 2,000,000 |.... F O S 2,000,000 |.. . 04/10/2045 . (1.B FE .
..3130B5-YR-3 | FEDERAL HOME LOAN BANK  6.000% 05/05/50 ... |. 05/07/2026 . |Call 100.0000 ... [ 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.....oooeeeeeees Joveererneiiiins Jevevvvieiiiiiens foveviiiiiiiiiins fovviiiiiiiiiiins foeeennn 2,000,000 |.. . 05/05/2050 . [1.B FE .
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt
from RBC) 4,000,000 4,000,000 4,000,000 4,000,000 XXX XXX
..02124T-AA-1 | QATAR AIRWAYS ~ 2.950% 05/14/31 ... |- 05/14/2026 . | Various .. 248, ..248,189 241,752 |.... 243, . . 05/14/2031 . (1.C PL .
..06708P-AA-4 | BARBADOS GOVERNMENT  4.300% 01/15/29 .. |- 06/30/2026 . | Redemption ..531,161 |... 531,161 |.......... 410,860 |.... .485,118 |.. . 01/15/2029 . [4.A ........
..085209-AF-1 | GOVT OF BERMUDA SERIES 144A  4.750% 02/ .... [. 06/24/2026 . |Various .........ccccccevvvvvviininns foovveennninnnnnnnnns s 1,494,000 |........ 1,500,000 |........ 1,488,825 |........1,495,950 |.....ooooiiiiins v 585 | o 885 [ s 1,496,544 |.. . 02/15/2029 . [1.E FE .
..085209-AJ-3 | GOVT OF BERMUDA SERIES 144A  5.000% 07/ .... [. 06/24/2026 . |HSBC SECURITIES .. o Lo o 1,603,750 |........ 1,500,000 |........ 1,490,220 |........1,493,067 |........oeeeeees Joveeeeeen 438 | o 438 [ o 1,493,505 |.. . 07/15/2082 . [1.E FE ....
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 3,777,100 3,779,350 3,631,657 3,718,699 XXX XXX
..40480%-AA-3 [HS WILDCAT LLC  3.830% 12/31/50 ....oveveniee . 04/25/2026 . [Redenpt ion 100.0000 ....eww foveiiiiiiiiiiiiiiins foeeiiiin 1,188 |............. 1,188 . 12/31/2050 . [1.G PL ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 1,188 XXX XXX
..36186E-AA-7 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/10/2026 . |Paydown ......ccooevviiiiiiiiiiiiinns Jooveeennennennnnnnns Joeeennn 5,487 |, 5,487 . 10/10/2041 . [2.B Z
..048677-AB-4 | ATLANTIC MARINE CORP SERIES 144A  5.343 .... |. 06/01/2026 . |Redemption 100.0000 . . 4,978 . 12/01/2050 . [1.G FE
..140694-AA-8 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... [. 06/10/2026 . |Paydoun ... . 3,559 . 10/10/2052 . |2.B Z .....
..14069B-AA-2 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... [. 06/10/2026 . |Paydoun ... ... 17,299 . 02/10/2052 . [2.C YE ...
..14070A-AA-1 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... [. 06/10/2026 . |Paydoun ... .... 5,585 . 10/10/2052 . |2.B Z .....
..14070E-AA-3 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... . 06/10/2026 . |Paydoun . . 5,357 . 07/10/2055 . [1.D FE ..
..14070E-AA-3 | CAPMARK MILITARY HOUSING TRUST SERIES 20 .... . 05/10/2026 . |Paydown . 10,619 . 07/10/2055 . [1.E FE ..
..36185T-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/10/2026 . |Paydoun . .1,382 . 04/10/2087 . [1.D FE ..
..38011W-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 .... [. 06/01/2026 . |Paydown . .2,2% . 05/10/2037 . 1.G .
..38012D-AB-3 | GMAC COMMERCIAL MORTGAGE ASSET SERIES 20 . 06/10/2026 . | Paydoun . 12,782 . 05/10/2050 . [2.C FE ...
..50208@-AA-1 |LMH SPE AM LLC  4.350% 06/21/48 . 06/21/2026 . |Various ... 38,250 . 06/21/2048 . [2.B PL ...
..445630-AE-5 |HUNT MH BORROWER LLC ~ 6.200% 12/01/55 . . 06/01/2026 . | Redemption 100.0000 . 84,115 . (1,776) |.. . 12/01/2085 . [1.F PL ...
..445638-AF-2 | HUNT MH BORROWER LLC ~ 6.200% 12/01/55 . . 06/01/2026 . | Various ... 65,979 1,873 |.. . 12/01/2085 . [1.F PL ...
..50207#-AA-0 |LMH SPE AM LLC SENIOR SECURED  5.900% 0 . 06/21/2026 . | Redemption . . .. 145,570 (62) |.. . 06/21/2048 . [2.B PL ...
..50208¢-AB-9 |LMH SPE AM LLC ~ 4.400% 06/21/48 . 06/21/2026 . | Redemption 100.0000 . . . 06/21/2048 . [2.B PL ...
. 677071-AK-8 | OHANA MILITARY COMM LLC  5.880% 10/01/5 .... |. 04/01/2026 . |Redemption 100.0000 . . 10/01/2051 . [1.E FE ...
..677071-ANM-4 | OHANA MILITARY COMM LLC ~ 5.462% 10/01/2 .... . 04/01/2026 . |Redemption 100.0000 . . 10/01/2026 . [1.D FE ...
..677071-AU-6 | OHANA MILITARY COMM LLC SERIES 144A 6. . 04/01/2026 . | Redemption 100.0000 . . 10/01/2051 . [1.D FE ...
..677071-AV-4 | OHANA MILITARY COMM LLC SERIES 144A 6. .... |. 04/01/2026 . |Redemption 100.0000 .. . 10/01/2051 . [2.A FE ...
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 485,645 485,645 490,235 480,223 488,798 (3,151) XXX XXX
..06051G-FX-2 |BANK OF AMERICA CORP SERIES L  3.500% O .... [. 04/19/2026 . |Maturity .. 250,000 250,000 245,758 |...........249,084 |.... .250,000 |.. . 04/19/2026 . [1.G FE ...
..06051G-HT-9 |BANK OF AMERICA CORP SERIES MTN  5.914% . 04/23/2026 . | Call 100.0000 .. 250,000 ..250,000 .. 245,495 |. ..250,270 |. .261,641 (1,641)|. . 04/23/2027 . (1.E FE ...
..00260M-AA-5 | BLACKSTONE DIV ALT ISSR SERIES A 144A ... . 05/15/2026 . | Redemption . 2,479,000 .. 2,479,000 ..2,478,811 |. . 2,462,000 |. . 2,478,843 ... 157 |. . 05/15/2029 . [1.E FE ...
.. 14913R-2G-1 | CATERPILLAR FINL SERVICE SERIES MTN . 05/11/2026 . |Various ... . 4,811,700 ..5,000,000 ..4,567,366 |. . 4,749,020 |. .4,800,628 11,072 |. . 09/14/2027 . [1.E FE ...
..166764-BL-3 | CHEVRON CORP  2.954% 05/16/26 ......... . 05/16/2026 . |Various ... . 4,888,000 ..4,888,000 ..4,793,999 |. .4,667,900 |. .4,888,000 . 05/16/2026 . [1.C FE ...
..171798-AD-3 | CIMAREX ENERGY CO  3.900% 05/15/27 . 06/23/2026 . | Tax Free Exchange ..4,981 .5,000 4,804 |. . 05/15/2027 . [3.A FE ...
..18271#-AA-8 | CLARUS CAPITAL LLC TRANCHE A-1  6.407¢ . 06/20/2026 . | Redemption 100. . ,213,023 ,213,023 ,213,023 |. . 09/30/2031 . |2.B Z ..
..18271#-AB-6 | CLARUS CAPITAL LLC TRANCHE A-2  6.407% . 06/20/2026 . | Redemption 100.0000 . 73,404,341 .73,404,341 .73,404,341 |. . 09/30/2031 . [2.C Z
..18271#-AC-4 | CLARUS CAPITAL LLC TRANCHE B 10.000% 09 .... . 06/20/2026 . |Redemption 100.0000 . 23,300,000 .23,300,000 .23,300,000 |. 21,388,248 |. K 23,300,000 . 09/30/2031 . [1.A Z ..
..25470D-BS-7 | DISCOVERY COMMUNICATIONS LLC SENIOR UNSE .... [. 05/29/2026 . |Tax Free Exchange .........cccceee |oeveeeeeieiinninnnns |oeees 14,437,208 |....... 15,281,000 |....... 13,993,742 |....... 14,216,563 [ooovvvvvvvnnnnnn [ 182,452 o 182,452 | [, 14,399,005 |.. . 03/20/2028 . [3.B FE ...
..25470D-BX-6 | DISCOVERY COMMUNICATIONS LLC ~ 4.875% 04 .... |. 05/29/2026 . |Tax Free Exchange ..2,802,000 ..2,783,941 |........2,784,424 |.... . . 04/01/2043 . [3.B FE ...
..25470D-BY-4 | DISCOVERY COMMUNICATIONS LLC ~ 5.000% 09 .... [. 05/29/2026 . |Tax Free Exchange .. . 471,000 ..480,8%0 |. . 09/20/2037 . 3.B FE ...
..25470D-BZ-1 | DISCOVERY COMMUNICATIONS LLC ~ 6.350% 06 .... |. 05/29/2026 . |Tax Free Exchange K ..139,000 ..155,851 . 06/01/2040 . [3.B FE ...
..25470D-CP-2 | DISCOVERY COMMUNICATIONS LLC ~ 3.950% 03 .... . 06/25/2026 . |SEAPORT GLOBAL SECURITIES LLC . |......cevvvreeeeeees |..... 15,070,886 |....... 15,281,000 . 160,960 |. 03/20/2028 . [3.A FE ...
..26980#-AA-3 | EAGLE POINT HOLDINGS BORROWER BANK LOAN ..... . 06/02/2026 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |.... 15,355,688 |....... 15,000,000 |....... 15,000,000 15,000,000 |..ovvvvviviiinns fervvvevnvninnnne forvnnniiiiis foeiis e e 15,000,000 |.. ...545,250 |. 03/31/2028 . [2.C PL ...
..36831N-AA-6 | GCM GROSVENOR ~ 8.808% 10/24/29 . 06/02/2026 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |. 15,023,901 .15,000,000 .15,000,000 |. 15,000,000 |. 15,000,000 . 10/24/2029 . [1.F PL ..
..46600@-AA-3 | IVY HILL ASSET MANAGEMENT LP  7.450% 07 .... [. 06/02/2026 . |DLSAINMDLPP DLIC SA-G1001-PRT .. |. 17,882,269 18,000,000 18,000,000 |. 18,000,000 |. K 18,000,000 . 07/14/2027 . (2.B PL ..
..75684*-AA-3 |RED OAK INVENTORY FINANCE LLC A 7.160% .... |. 06/03/2026 . |Redemption 100.0000 ... fooeiiiiiiiiiiiiiiin fonnn 45,000,000 |....... 45,000,000 |....... 45,000,000 |....... 38,835,081 [....veviiiiiies fooveiiiiiii o e eeeviiiiiiiiies foienns 45,000,000 f..ooveeiiiiiiies Jovveeeiiiiii e eveees 1,370,974 |. 02/16/2034 . |2.C FE ..




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1’603

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..811243-AA-2 | SCULTOR ALTERN SOLUTIONS SERIES 144A 4 .... |. 05/15/2026 . |Redemption 100.0000 ....... PR FOPR 7,950,000 |........ 7,950,000 |........ 7,950,000 |-vvvenn 7,950,000 foeeieeemnnninns fooeeeeiii e e e [ 7,950,000 |.. ...168,938 |. 05/15/2028 . |1.G FE ....
..811308-AA-9 | SCULPTOR ABF I Il WH LLC ~ 8.163% 08/04/2 .... |. 06/17/2026 . [Redemption 100.0000 . 11,000,000 11,000,000 11,000,000 |. 4,120,672 |. 11,000,000 . 08/04/2027 . |2.C FE ..
..90227#-AA-2 [220 MAIN STREET FEE LLC  4.500% 04/06/2 .... |. 04/06/2026 . |Maturity 24,660,007 .24,660,007 . 24,399,257 |. 24,652,120 |. 24,660,007 . 04/06/2026 . |1.C PL ...
..BES43A-QD-9 |KOMLINE SANDERSON GROUP INC ~ 9.402% 09/ .... |. 05/01/2026 . [Redemption 100.0000 . .. 458,588 ..458,588 ..458,588 |. ..289,645 |. .458,588 . 09/06/2029 . |5.B GI .
..BES4CJ-II7-6 |ROTOLO CONSULTANTS INC DDTL  8.094% 01 .... |. 06/30/2026 . |Redemption 100.0000 . .9,645 ... 9,645 ....9,645 | .9,645 | . 9,645 . 01/15/2029 . |3.A FE ..
..BES4UB-CL-7 [TCGL FINANCE LIMITED  9.648% 03/22/30 . . 05/05/2026 . | Redemption 100.0000 . 216,594 .. 3,216,594 ..3,216,594 |. 2,772,992 . 3,216,594 . 03/22/2030 . |2.C FE ..
..BES52Y-5H-9 | AMBIENT ENTERPRISES ~ 8.946% 12/23/30 . 06/30/2026 . | Redemption 100.0000 . s 2,102 2,102 . ...2,102 o | . 12/23/2030 . |4.C Z .....
..BES544-CM-4 | OUTWORX GROUP  11.232% 11/12/30 . 05/26/2026 . |Redemption 100.0000 . .. |..... 5,066,667 |........5,066,667 |........5,040,000 |........ 3,573,625 |.... oo 5,041,772 .. cor Jeeeennn 24, s 168 882 . 11/12/2030 . |5.B GI ...
..286181-AH-5 | ELEMENT FLEET MANAGEMENT SERIES 144A 6 .... |. 05/26/2026 . [Various ...........cceeeeeuuneeeenns 8,100,000 |........ 8,100,000 |........ 8,111,228 |........ 8,103,098 |oevveeeeeeennnn oennees (3,098) |eeeeeiiiiiiis s (3,098) [oeeeiecieiies s 8,100,000 211,646 |. 06/26/2026 . |2.A FE ...
CITADEL SECURITIES INSTITUTION
..00774M-AZ-8 |AERCAP IRELAND CAPITAL DAC  3.850% 10/2 .... |- 04/01/2026 . |...ccevmvmniiiiiiinnnniiniininiininees foreeeeceniieececenn oo 7,206,210 |........ 9,000,000 |........ 6,925,575 |........ 7,146,138 |oveeeeeeeeenns o 17,984 s [t 17,984 [ s 7,164,122 s s 147,263 |. 10/29/2041 . |2.A FE ..
..(5356#-AA-6 |LXA AVIATION LEASING 3 DAC ~ 7.960% 09/0 .... |. 04/21/2026 . |Redemption 100.0000 ....... .. 335,440 s s eeeenn.... 335,440 ... ....335,440 |.. . 09/03/2029 . |2.C FE ..
..G9406%-AA-2 | VIRGIN ATLANTIC AIRWAYS LTD  7.040% 09/ .... |. 06/30/2026 . |Redemption 100.0000 . . 2,250,000 ..2,250,000 ..2,250,000 |. . 2,250,000 .2,250,000 . 09/23/2028 . |2.C FE ..
..020039-DC-4 | ALLTEL CORP  7.875% 07/01/32 . 06/16/2026 . | Call 116.1150 R AR 3,483 .... 3,000 ... 3,733 |. ... 3,386 . 07/01/2032 . |2.A FE ..
..03765H-AB-7 | APOLLO MANAGEMENT HOLDINGS LP SERIES 144 . 05/27/2026 . |Maturity ........... N . 4,100,000 ..4,100,000 ..4,076,943 |. .4,100,000 . 05/27/2026 . |1.F FE ..
..04685A-2K-6 | ATHENE GLOBAL FUNDING SERIES 144A  2.95 . 06/01/2026 . | DEUTSCHE BANK AG . 3,973,680 ..4,000,000 ..3,601,240 |. .3,947,774 . 11/12/2026 . |1.E FE ..
. 67066G-AT-1 |NVIDIA CORP  4.950% 06/15/36 ............. . 06/15/2026 . |Various ............ ..4,991 .5,000 . 4,991 . 4,991 . 06/15/2036 . |2.
..703481-AB-7 |PATTERSON UTI ENERGY INC SERIES Wl . . 06/04/2026 . |Call 100.0000 2,000 2,000 1,883 | 1,975 . 02/01/2028 . |2.
..846150-AC-7 | SPACE EXPLORATION TECHNOLOGIES  5.650% . 06/23/2026 . | CSLAC GA - G1001 - IGCORP 2,4% 2,500 2,4% . 2,49 . 07/15/2033 . |2.
..054536-AA-5 [AXA SA  8.600% 12/15/30 ..... . 06/15/2026 . | Call 114.3216 . ..5,716 .5,000 .6,611 |. 5,705 . 12/15/2030 . |1
..437076-CZ-3 |HOME DEPOT INC  5.150% 06/25, . 06/25/2026 . |Maturity .. . 5,709,000 ..5,709,000 ..5,811,613 |. ,709,000 . 06/25/2026 . |1
..06738E-AP-0 |BARCLAYS PLC  5.200% 05/12/26 . 05/12/2026 . |Maturity .. ..500,000 . 500,000 ..488,863 |. s N 500 000 . 06/12/2026 . |2
..06738E-AP-0 [BARCLAYS PLC  5.200% 05/12/26 ... . 05/12/2026 . |Maturity ..... . 6,630,000 ..6,630,000 ..6,482,324 |. .6 620 957 |. .6,630,000 . 05/12/2026 . |2
..03027X-BA-7 | AMERICAN TOWER CORP  2.900% 01/15/30 . 06/11/2026 . |BOFA SECURITIES INC .. 468,665 . 500,000 ..430,045 |. ..458,376 |. .462,574 . 01/15/2030 . |2
..04621X-AJ-7 | ASSURANT INC ~ 4.900% 03/27/28 . 06/11/2026 . | TRADEWEB DIRECT LLC .. 850,765 .. 850,000 846,29 |.... ..849,131 .849,220 |.. . 03/27/2028 . |2
CITADEL SECURITIES INSTITUTION
..097023-DR-3 |BOEING CO SENIOR ~ 6.388% 05/01/31 ............ L 05/14/2026 . | .eeunniiiiiiiiiieiiiii i e [ 4,266,520 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 [eeeuireeemnnnn Jormereeeeennes Jenieeeeeenees oo e s 4,000,000 [.ooeeeeemnnneee feeeees 266,520 |....... 266,520 s . 05/01/2031 . |2.C FE ..
..11134L-AR-0 | BROADCOM CRP CAYMN FI SERIES WI ~ 3.500% .... |. 05/20/2026 . [MORGAN STANLEY & CO .. .. 858,989 .... 869,000 s i eeeenn...859,277 ... ... 861,062 |.. (2,072) |........ (2,072) .25, . 01/15/2028 . |1.G FE ..
..14040H-CT-0 |CAPITAL ONE FINANCIAL CO  5.268% 05/10/ .... |- 06/24/2026 . |BNP PARIBAS .... . 1,002,340 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 ..2,340 |. .2,340 |.. .32, . 05/10/2033 . |2.A FE ..
..14988#-AA-1 [ CEAMER FINANCE LLC SERIES - CLASS-0 3. . 05/15/2026 . | Paydoun . ..157,049 ..153,275 |. .157,049 . 03/24/2031 . |2.B PL ..
..149898-AA-2 | CEAMER FINANCE LLC SERIES - CLASS-0 6. .... |. 05/15/2026 . |Paydoun . s ... 360,687 363,115 |.... 360,687 |.. . 11/15/2037 . |2.B PL ..
..14996@-AA-3 | CEAMER FINANCE IV LLC SERIES 2025- CLASS .... |. 05/15/2026 . [Redemption 100.0000 ....... s .. 15,299 ..15,299 |.... ..15,299 |.. . 12/15/2040 . |2.B PL ..
..155431-AA-7 | CENTRAL STORAGE TRUST SERIES 144A  4.82 .... |. 05/01/2026 . |Redemption 100.0000 . 15,456 15,456 15,813 |. N 15,653 . . 02/01/2038 . |1.D FE ..
..169905-AG-1 [CHOICE HOTELS INTL INC ~ 3.700% 01/15/31 .... |. 05/20/2026 . | GOLDMAN SACHS & CO. LLC . 2,809,680 ..3,000,000 ..2,782,260 |. .2,830,388 |. .2,841,647 . (31,967) . s . .94, . 01/15/2031 . |2.C FE ..
..125411i-AA-8 | CH ROBINSON WORLDWIDE INC ~ 4.200% 04/15 .... |. 06/11/2026 . [Various ............... .. 744,608 . 750,000 ..735,258 ..745,857 |. .746,629 .(2,022) |. s .. .20, . 04/15/2028 . |2.A FE ..
..23166M-AA-1 | CUSHVAN WAKEF IELD US BORROWER SERIES 144 .... |. 06/15/2026 . |Call 100.0000 .. 692,000 ..692,000 ..685,495 |. ..686,921 |. .687,792 . .26, . 05/15/2028 . |3.C FE ..
.. 202554-A0-5 |ENCORE CAPITAL GROUP INC SERIES 144A 9 . 05/22/2026 . |Call 104.6250 . .. 209,250 . 200,000 . 200,000 |. 200,000 [oooeieieiiiiees [t 200,000 [eeeeeeeemnins feorneeeeeennnans . VT .21, . 04/01/2029 . |3.C FE ..
..302445-AE-1 |FLIR SYSTEMS INC ~ 2.500% 08/01/30 . 06/11/2026 . | BOFA SECURITIES INC .. 456,305 . 500,000 ..413,750 |. ..446,645 |. .451,314 . 08/01/2030 . |2.B FE ..
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC  3.080% 06/30/3 .... |. 06/30/2026 . |Various ... A .. 212,500 ..212,500 ..212,500 |. 212,500 [ et .212,500 . 06/30/2039 . |2.C FE ..
.. 34959J-AG-3 |FORTIVE CORPORATION SERIES 144A  3.150% . 06/15/2026 . |Maturity ..... . 32,000 32,000 32,118 32,021 32,000 . 06/15/2026 . |2.B FE ..
..37513#-AC-2 |GIES LLC  5.250% 02/07/32 «..euvneeeeennn . 05/05/2026 . | Redemption . ..8,750 .8,750 29,390 |oveieieeeinees 9,069 . 02/07/2032 . |3.C PL ..
..38141G-VX-9 | GOLDMAN SACHS GROUP INC SERIES GMTN 5. . 05/29/2026 . |MIZUHO SECURITIES .. ..5,396,000 .. 5,455,533 |. . 5,423,645 .. (13,385) | .5,410,260 . 10/28/2027 . |2.A FE ..
..472319-AE-2 | JEFFERIES GROUP LLC BASIC  6.450% 06/08 .... |. 06/12/2026 . [ JEFFERIES COMPANY .. 10,000,000 10,223,431 [ .. (13,641) |. 10,093,678 . 06/08/2027 . |2.B FE ..
..48255K-AA-4 |KKR CORE HOLDING COMPANY LLC SENIOR SECU .... |. 05/18/2026 . |Call 100.0000 ...53,260 ...53,260 |. 53,260 | 53,260 . 08/12/2031 . |2.A PL ..
..489399-AL-9 | KENNEDY-WILSON INC ~ 4.750% 03/01/29 .... . 06/16/2026 . |Call 100.0000 ... . ..1,000,000 . 875,100 |. .895,243 |. .908,628 . 03/01/2029 . |4.B FE ..
..534187-BT-5 |LINCOLN NATIONAL CORP  5.852% 03/15/34 . 06/24/2026 . | TD SECURITIES USA LLC ... .1, 797 618 .. 1,750,000 ..1,750,000 |. .1 750 000 |. .1,750,000 . 03/15/2034 . |2.B FE ..
..59833C-AC-6 | MIDWEST CONNETOR CAPITAL CO SERIES 144A . 06/11/2026 . | J.P. MORGAN SECURITIES LLC N . 1,983,280 ..2,000,000 ..2,039,884 |. .2,017,353 |. N .2,015,055 . 04/01/2029 . |2.B FE ..
..67080L-AD-7 [NUVEEN LLC SERIES 144A  5.850% 04/15/34 .... |. 06/09/2026 . |BOFA SECURITIES INC .............. v feennn. 4,334,058 [l 4,250,000 |........ 4,257,938 |.... R ) O SR 4,257,197 |.. . 04/15/2034 . |2.A FE ..
..89103*-AA-7 | TOREADOR HOLDINGS LLC SENIOR SECURED 5 .... |. 06/30/2026 . |Redemption 100.0000 ....... |.... o feeeeeeeen. 11,346 ... 11,346 PP A< 11,346 |.. . 10/31/2043 . |[1.G PL ..
..893939-AE-8 | TRAVELERS PPTY CASUALTY  7.750% 04/15/2 . 04/15/2026 . |Maturity .......ccccoeeens .. 100,000 . 100,000 ..122,919 |. 101 004 |. 100,000 . 04/15/2026 . |1.F FE ..
..92838@-AA-1 [VISTA RIDGE LLC  2.570% 10/14/49 .. . 06/30/2026 . |Redemption 100.0000 . ... 16,822 ...16,822 |. ..16,822 . 10/14/2049 . |[1.F PL ..
..984121-CS-0 | XEROX CORP  10.250% 10/15/30 ... |- 04/28/2026 . | GOLDMAN SACHS & CO. LLC ... . 1,208,750 1,484,311 ... .1,485,140 |.. . 10/15/2030 . |4.C FE ..
..BESAUN-P7-5 | AMR MANAGECO LLC  12.000% 08/15/28 .......... . 05/01/2026 . |No Broker . ... 16,867 ...16,867 |.... ..16,867 |.. . 08/15/2028 . |2.B ........
..267486-AA-6 | DYE DURHAM LIMITED  8.625% 04/15/29 ......... . 06/22/2026 . |Various ... .. 213,975 . (38,643) ... . 04/15/2029 . |4.C FE .
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..034863-Ali-0 | ANGLO AMERICAN CAPITAL SERIES 144A 5.6 .... [. 06/11/2026 .|J.P. MORGAN SECURITIES LLC ..... .... 200,000 230,817 |..........214,177 |.... ... (1,478) . . (1,478) ... .212,6% |.. .. (7,600) |........ (7,600) .. 7,844 |.04/01/2030 . [2.B FE ....
..03938L-BC-7 | ARCELORMITTAL ~ 4.250% 07/16/29 .......... . 06/11/2026 . | J.P. MORGAN SECURITIES LLC . 600,000 ..610,272 |. . 604,177 |. . (496) 603,681 . (10,989) |. (10,989) [.. .23,092 |. 07/16/2029 . [2.B FE ....
..04342J-AA-5 | ASB BANK LIMITED SERIES 144A  5.284% 06 . 06/24/2026 . |Various ... .. 2,250,000 ..2,250,000 |. .2,250,000 |. .2,250,000 ..5,625 |. .62,087 |. 06/17/2032 . [1.F FE ....
..052528-AK-2 | AUST NZ BANKING GROUP SERIES 144A  4.40 .... [. 05/19/2026 . |Maturity ..100,000 . 100,000 99,865 |. 135 100,000 . 2,200 |. 05/19/2026 . [1.G FE ....
..055780-AE-3 |BPCE SA SERIES 144A  4.875% 04/01/26 ... . 04/01/2026 . |Maturity .. .. 140,000 . 140,000 ..139,886 |. . 114 140,000 3,413 |. 04/01/2026 . |2.B FE ....
..05581K-AC-5 |BNP PARIBAS SERIES 144A  4.625% 03/13/2 . 05/29/2026 . | BNP PARIBAS . . 9,004,500 ..9,000,000 K .8,961,461 16,475 .8,967,936 208,313 . 03/13/2027 . |2.A FE ....
..06738E-AP-0 |BARCLAYS PLC  5.200% 05/12/26 . 05/12/2026 . |Maturity .. . 7,479,000 .. 7,479,000 .. 7,312,413 |. .7,468,799 |. 10,201 K 7,479,000 | e K 194,454 |. 05/12/2026 . |2.A FE ....
..09659T-2A-8 |BNP PARIBAS SERIES 144A  4.375% 03/01/3 .... [. 06/11/2026 . |Various ... v | 4,945,001 | 4,815,000 |........ 4,626,150 |........ 4,829,496 |.... v e v e 7,730 . [P O 4,837,174 |.. e |-, 108,817 |.... ...163,161 |. 03/01/2033 . [2.A FE ....
..111021-AE-1 |BRITISH TELECOMMUNICATIONS PLC ~ 9.625% ...... . 05/20/2026 . |Various .........ccceeeveennnnnnnnns feveereiiiiiiiiiiins foreen 2,970,565 |........ 2,499,000 |........ 3,014,248 |........ 3,116,274 oeveeeiiiiiiinnn oo (42,511) |oeeeeeiiiiiiiens s (42,511) |oeeeeeieiieiiins e 3,073,762 [oeeeeieiiiiiiees |oeens (103,197) |...... (103,197) |.......... 101,708 |. 12/15/2030 . |2.B FE ....

JANE STREET EXECUTION SERVICES

..29278G-AX-6 |ENEL FINANCE INTL NV SERIES 144A  5.000 .... [. 05/20/2026 . |.....ccrveeeieeieeeiiiiiiiiiiiieeeeeees | | 2,077,440 |........ 3,000,000 |........ 2,961,030 |........ 2,072,645 |..oooovviiiiiins e L) I PO PN L) I PO PN 2,974,036 . 06/15/2082 . [2.A FE ....
..780097-BA-8 | ROYAL BANK OF SCOTLAND ~ 4.800% 04/05/26 .... (. 04/05/2026 . |Redemption 100.0000 ....... . 1,600,000 |........ 1,600,000 |........ 1,573,836 |........ 1,508,922 |.... TR 1,078 |. el 1078 | e 1,600,000 |.. . 04/05/2026 . (1.G FE ....
..92857T-AH-0 | VODAFONE AIRTOUCH PLC  7.875% 02/15/30 . 05/13/2026 . | SG AMERICAS SECURITIES LLC . 4,441,000 ..4,000,000 4,495,359 |. .4,408,614 |. .. (32,940) | .4,375,674 . 02/15/2030 . (2.B FE ....
..948760-AA-4 |WEIR GROUP PLC THE ~ 2.200% 05/13/26 .... . 05/13/2026 . |Maturity .....ccccovvnninnnnnns ..200,000 . 200,000 . 184,860 |. ..197,216 |. ..2,784 | 200,000 . 05/13/2026 . (2.C FE ....
..BGHABS-BJ-1 | INTERNATIONAL ENTERTAINMENT JJ  6.644% ..... . 06/30/2026 . | Redemption 100.0000 . . 04/19/2032 . [4.B FE ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) XXX XXX
..25654#-AA-0 | DODGER TICKETS LLC SENIOR SECURED NOTES ...... [. 04/01/2026 . |Redemption 100.0000 ....... [.... ....41,574 . 03/31/2030 . [1.F PL ....
..00863#-AB-8 | AGUILA HOLDINGS LLC ~ 5.550% 06/12/26 ........ [. 06/11/2026 . |DIRECT FUNDING .................... .....62,000,000 |....... 62,000,000 |....... 62,000,000 |.... . 3,689,517 |. 06/12/2026 . |2.A FE ....
..03154*-AA-6 | AMISTAD DEBT WAREHOUSE 1 LLC  8.664% 12 .... [. 05/07/2026 . |Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 1,900,000 |........ 1,900,000 |........ 1,900,000 |........ 1,900,000 |oovvvviiiiiiins fovveiiiiiiiiiins foenneiiiiiiinee foi e e 1,900,000 |.. ....65,701 |. 12/27/2031 . 2.A FE ....
..12786#-AA-9 | CP FINANCIAL HOLDINGS Il LLC ~ 7.500% 06 .... [. 06/03/2026 . |Maturity ..... 112,500,000 112,500,000 112,500,000 |..... 112,500,000 |. ..... 112,500,000 4,640,625 |. 06/03/2026 . |1.G FE ....
..12786#-AB-7 | CP FINANCIAL HOLDINGS Il LLC  9.300% 06 .... [. 06/03/2026 . [Maturity .. I 67,500,000 |....... 67,500,000 |....... 67,500,000 |....... 67,500,000 |.... e e . T P TP 67,500,000 |.. PP PP 3,452,625 |. 06/03/2026 . [2.C FE ....
0099999999. Subtotal - issuer credit obligations - corporate bonds (affiliated) 243,900,001 243,900,001 243,900,001 243,900,001 243,900,001 11,890,042 XXX XXX
..02377A-AA-6 | AMERICAN AIRLINES PTT SERIES 2014-1 CLAS .... |. 06/22/2026 . |Cal | 100.0000 ..... 1,882,551 |........1,882,551 ..1,840,214 |........ 1,876,629 |.... e e .3, K T , o Jeeeen... 1,880,134 .. R R 2, .50,499 |. 10/01/2026 . [2.B FE ....
..02377A-AA-6 | AMERICAN AIRLINES PTT SERIES 2014-1 CLAS .... . 04/01/2026 . |Redemption 100.0000 . ... 94,418 ...94,418 ... 92,204 | ...04.121 | . K . . X .. 94,225 . K .. 1,747 |. 10/01/2026 . [2.B FE ....
..11042C-AB-6 |BRITISH AIR 21 1 B PPT SERIES 2021-1 CLA .... . 06/15/2026 . |Redemption 100.0000 . .. 173,693 ..173,693 ..148,528 |. ..156,497 |. -1, K . , K .157,838 , K . 15, .. 3,387 |. 03/15/2083 . [1.E FE ....
..45082D-AA-5 | IBERIA PASS THROUGH TRUST SERIES 2022-1A .... |. 04/15/2026 . |Redemption 100.0000 . ..108,481 . 108,481 . 108,481 |. . 108,481 o) . X 108,481 | , . 10/15/2037 . [1.F PL ....
..477143-AH-4 | JETBLUE PTT SERIES 2019  2.750% 11/15/3 .... |. 05/14/2026 . |Redemption 100.0000 ...oevw fervemvmmmnnniiiiinnn oo 81 [ [ I PO 55 |. ) . K K . 11/15/2083 . [2.C FE ....
..90932P-AA-6 |UNITED AIRLINES INC SERIES 2014-1 CLASS- . 04/11/2026 . | Various .........cccunne. ..2,884,832 ..2,867,751 |. .2,881, .3, K . , X .2,884,832 | . .57, . 10/11/2027 . (1.G FE ....
..009088-AA-3 | AIR CANADA  3.750% 06/15/29 .........eevvvnnnnee . 06/15/2026 . | Redemption 100.0000 ....oee fereeeeennnnnnnnnnnnn oo 8,680 foeeeennnnnns 8,680 |............ 7,920 |.... e e K T R ...8,393 |.. . . 06/15/2029 . [1.E FE ....
..90931G-AA-7 |UNITED AIRLINES PTT SERIES 2020-1 CLASS- .... . 04/15/2026 . |Redemption 100.0000 ...28,904 ...28,974 |............ 28, v e (4] UV N U ..28,929 |.. . . 10/15/2027 . (1.E FE ....
..02376*-AA-0 | AMERICAN AIRLINES PTT SERIES 2018-1 CLAS .... . 06/15/2026 . |Redemption 100.0000 . 55,446 55,446 |. , K ) . K 55,446 K R , . 06/15/2027 . [1.E PL ....
..023765-AA-8 | AMERICAN AIRLINES PTT SERIES 2016-2 CLAS .... . 06/15/2026 . |Redemption 100.0000 . .5,625 .5,288 |. .5, K K . . X .5,516 . K .. . . 06/15/2028 . [1.F FE ....
..02376A-AA-7 | AMERICAN AIRLINES PTT SERIES 2017-1 CLAS .... . 04/15/2026 . |Redemption 100.0000 ....6,765 ....6,748 |.... , e e I & T R .6,757 |.. . 10/15/2029 . (1.E FE ....
..023771-R9-1 | AMERICAN AIRLINES PTT SERIES 2016-3 CLAS .... . 04/15/2026 . |Redemption 100.0000 . L2371 ... 3,691 ... 3,703 |.. . 10/15/2028 . [1.F FE ....
..11042C-AA-8 |BRITISH AIR 21 1 A PPT SERIES 2021-1 CLA .... [. 06/15/2026 . |Various ... 17,754 . K .. . 03/15/2035 . [1.E FE ....
..11042T-AA-1 |BRITISH AIR 18 1 AA PTT SERIES 2018-1 CL .... [. 06/20/2026 . |Various ... .2,13% . K .. . . 03/20/2033 . [1.C FE ....
..477164-AA-5 | JETBLUE AIRWAYS CORP SERIES 1A 4.000% ..... . 05/15/2026 . | Redemption 100.0000 . , ..24,539 |.. . 11/15/2082 . [2.C FE ....
..62027#-AT-3 |NFL VENTURES LP  3.420% 04/15/45 ............. . 04/15/2026 . | Redemption 100.0000 . ... 26,078 , I v e K UV N . U 24,116 |.. U U B R N . 04/15/2045 . [1.E FE ....
..74256L-AU-3 |PRINCIPAL LFE GLB FND |1 SERIES 144A 3 . 04/18/2026 . |Maturity ......cccccevennnee ..100,000 . 100,000 93,284 |. , K . K . . K 100,000 K R , . 04/18/2026 . [1.E FE ....
..90932J-AA-0 | UNITED AIRLINES PTT SERIES 2019-2 CLASS- .... |. 05/01/2026 . |Redemption 100.0000 . ..6,382 .6,382 .5,520 |. K .39 | . . X .5,787 . K .. . 05/01/2032 . (1.E FE ....
..909320-AA-4 |UNITED AIRLINES PTT SERIES 2014-2 CLASS- .... . 05/20/2026 . |US BANCORP INVESTMENTS . ..501,307 ..502,312 ..494,064 |. N . N . . K .501,805 K . .. 13, . 09/03/2026 . [1.F FE ....

..009088-AB-1 |AIR CANADA SERIES 2015-1 CLASS-EETC 144A .... |. 06/15/2026 . |Redemption 100.0000 . 28,932 28,932 27,635 |. . 06/15/2029 . (2.B FE .

..00909D-AA-1 |AIR CANADA SERIES 2020-2 CLASS-EETC 144A .... |. 04/01/2026 . |Redemption 100.0000 . 14,653 14,653 14,506 |. . 04/01/2029 . [1.F FE .
..G1981*-AA-2 | CAYMAN UNIVERSE HOLDINGS LLC SENIOR SECU .... |. 06/30/2026 . |Redemption 100.0000 ol 438,687 ... ..438,687 |... 417,537 ... . 09/30/2045 . [1.D PL ....
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 6,414,364 6,415,369 6,286, 158 XXX XXX

..03770D-Be-1 | APOLLO DEBT SOLUTIONS BDC SENIOR UNSECLR ..... . 06/02/2026 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |[.... o |.... 15,040,812 |....... 15,000,000 |....... 15,000,000 |.... . 09/28/2026 . 2.B FE .
..11120V-AC-7 |BRIXMOR OPERATING PART  4.125% 06/15/26 .... |. 05/26/2026 . |Cal| 100.0000 ...evevenneinnn foeeeeeeiiiieieieeens e 4,000 .... 4,000 ....3,899 | . 06/15/2026 . [2.B FE ...
..48661@-AA-5 |KAYNE BDC LEVERAGE SUBSIDIARY ~ 9.060% O .... (. 06/17/2026 . |Redemption 100.0000 ....... |.... 17,825,000 |....... 17,825,000 |....... 17,825,000 |.... . 02/05/2029 . [1.F PL ..
..75019%-AA-9 | RUNWAY TERM LOAN  8.386% 02/25/30 ............ [. 06/30/2026 . |Redemption 100.0000 ....... ..100,000 |.......... 100,000 |.......... 100,000 |........ . .4, . 02/25/2030 . [2.C FE ..
..873436-AC-5 |AG TWIN BROOK CAPITAL INCOME SERIES C . 06/02/2026 . | DLSAIMDLPP DLIC SA-G1001-PRT .. |.... 11,265,195 |...... 11,600,000 |...... 11,600,000 |...... 11,600,000 |.... 11,600,000 |.. . , . . 10/15/2029 . [2.B FE ..

0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating

entities (unaffiliated) 44,235,007 44,529,000 44,528,899 38,852,739 6 6 44,528,999 (293,992) (203,992) 1,935,442 XXX XXX

..03945E-AB-7 ARCHER ACQUISITION LLC _ 8.734% 10/06/29 ... |. 06/30/2026 . [Redemption 100.0000 ....... | PR 6,470 |............. 6,470 |............. 6,429 |............. 4,336 oo ol 3 | o, 3 | foiieees 6,434 | ol 36 | B | 200 |. 10/06/2029 .|3.A PL ....
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..46672P-AB-0 | JF ACQUISITION LLC TERM LOAN  9.389% 06 .... |. 05/15/2026 . [TPR FUNDING 2022-1 . 1,171,450 ..1,171,450 . ... 708 |. .. 708 |... 1,160,444 |.. 11,006 |........ 11,006 . 06/18/2030 . |2.
..46672P-AB-0 | JF ACQUISITION LLC TERM LOAN  9.389% 06 . 06/30/2026 . | Redemption 100.0000 . ..2,9%1 e 2,91 L. 2,932 | 2| . . 2,933 .28 | .28 . . 06/18/2030 . |2.
..48825C-AE-5 |KELSO INDUSTRIES LLC  9.482% 12/30/29 .. . 05/28/2026 . | Tax Free Exchange .. 908,571 ..914,286 ..908,571 .908,571 . 12/30/2029 . |2.
..60760%-AA-2 [ MODERA WEALTH MANAGEMENT LLC TERM LOAN . . 06/29/2026 . | Redemption 100.0000 . .. 180,738 . 180,738 . 180,738 |. . 180,738 180,738 . 03/27/2030 . |2.C
..69315E-AD-6 |PRECISION AVIATION GRP INC TL ~ 8.982% 1 . 05/05/2026 . |Redemption 100.0000 . 1,324,438 1,324,438 1,324,438 |. ..336,365 1,324,438 . 12/21/2029 . |3.A
..BES2XY-ZU-0 |CHERRY BEKAERT LLP  8.152% 06/30/28 .... . 06/30/2026 . |Maturity ......cccooeernns . 1,898,734 ..1,898,734 ..1,898,734 [ .1,898,734 . 06/30/2028 . |5.B
..BES31D-VH-2 | IF&P HOLDING COMPANY LLC REV ~ 8.927% 10 . 05/27/2026 . |Redemption 100.0000 . 2,503,790 ..2,503,790 ..2,5083,790 |. .2,503,790 . 10/03/2028 . |5.B
..BES34C-ZC-8 |CHOREO BUYER LLC 10.104% 02/18/28 ............ . 06/30/2026 . | Redemption 100.0000 .....c. foreeiiiiiiiiiiiiiin e 6,818 . . 02/18/2028 . |5.B
..BES38G-FT-0 |CHOREO BUYER LLC  6.350% 02/18/28 ............ . 04/20/2026 . |Redemption 100.0000 . 2,666,667 . . . 02/18/2028 . |4.C
..BES3ZM-YF-6 |MARINA ACQUISITION INC ~ 8.732% 06/27/30 . 05/21/2026 . | Redemption 100.0000 . ..500,000 . 500,000 . 500,000 |. 500,000 . 06/27/2030 . |5.B
..BES4A7-UE-1 |ENVIROTECH SERVICES LLC  9.482% 01/18/2 .... |. 06/24/2026 . |Redemption 100.0000 . .. 266,667 . 266,667 . 266,667 |. 266,667 . 01/18/2029 . |2.B
..BES4A9-7P-8 | AMBIENT ENTERPRISES REVOLVER  8.886% 06 .... |. 06/05/2026 . Redemption 100.0000 . . 06/30/2030 . |5.B
..BES4EL-AL-2 |RUNWAY ~ 8.386% 02/25/30 .evvvuneeeeeenniaeaens . 06/30/2026 . | Redemption 100.0000 . 02/25/2030 . |2.C
..BESANG-EY-1 | IMPACT CLIMATE TECHNOLOGIES LL SENIOR UN . 04/30/2026 . | Redemption 100.0000 . . 04/04/2030 . |5.B Gl
..BESANG-F4-6 | IMPACT CLIMATE TECHNOLOGIES LL  7.482% ..... |. 06/22/2026 . |Redemption 100.0000 . . 04/04/2030 .|2.B Z .....
..BES4RD-4B-5 |CION INVESTMENT GROUP LLC ~ 9.232% 06/11 .... |. 05/21/2026 . [Redemption 100.0000 . . 06/11/2030 . |2.C FE ..
..BES4RP-A4-7 | AMBIENT ENTERPRISES BANK LOAN - DDTL B . . 06/30/2026 . | Redemption 100.0000 . . 5,508 . 06/30/2030 . |5.B GI ..
..BES4TG-JC-8 | CARDIOVASCULAR ASSOCIATES OF A 8.870% . 06/30/2026 . | Redemption 100.0000 . 5,19 . 02/01/2027 .|5.B GI ..
..BES529-GD-1 | CHERRY BEKAERT ADVISORY LLC  8.232% 06/ .... |. 04/01/2026 . [TPR FUNDING 2022-1 .... 112 . 06/30/2030 . |5.B GI ..
..BES529-GD-1 | CHERRY BEKAERT ADVISORY LLC ~ 8.232% 06/ . 04/01/2026 . | Redemption 0.0000 .eeunes Jevvnnrrrriiriiinens feorreeriiiiies o fe e (839) [ e e e e e . 06/30/2030 . |5.B GI ..
..BES56D-5P-3 |ENDO1 PARTNERS LLC  7.732% 05/23/30 . . 05/29/2026 . |Redemption 100.0000 . 141 . 05/23/2030 . |2.B Z ..
..BES56D-5P-3 |ENDO1 PARTNERS LLC  7.732% 05/23/30 . . 06/30/2026 . | Redemption 100.0000 . ,079 . 05/23/2030 . |5.B GI ..
..BES56F-7D-3 | ALPHA AESTHETICS PARTNERS OPCO  8.232% . 06/30/2026 . | Redemption 100.0000 . . 4,839 . 11/01/2031 . |5.B GI ..
..BES57H-AD-4 [CERITY PARTNERS EQUITY HOLDING ~ 8.170% . 05/01/2026 . | Redemption 100.0000 . .641,546 . 07/28/2031 .|2.B Z .....
..BES57J-M9-6 |CERITY PARTNERS EQUITY HOLDING BANK LOAN .... |. 06/30/2026 . |Redemption 100.0000 . 21,264 . 07/28/2031 . |5.B GI ..
..BES58C-TQ-5 |TROPICAL BIDCO ~ 8.482% 12/09/30 ......... . 04/01/2026 . | TPR FUNDING 2022-1 . ... 433 . 12/09/2030 . |2.B Z ..
..BES5AJ-DL-5 |SAND LAKE OUTSOURCING INTERMED 10.232% . 05/15/2026 . | TPR FUNDING 2022-1 . .6,916,429 . 01/15/2031 . |2.B Z
..BESS5AJ-DL-5 | SAND LAKE OUTSOURCING INTERMED 10.232% . 04/01/2026 . | Redemption 0.0000 . . 01/15/2031 . |2.B Z
..BES5FY-B6-2 |ANCHOR QEA INC ~ 8.891% 02/21/32 ............... . 03/25/2026 . |Redemption 100.0000 101,605 |.. . 02/21/2032 . |2.B ........
..BES5FY-B6-2 |ANCHOR QEA INC ~ 8.891% 02/21/32 ............... . 05/04/2026 . | Redemption 100.0000 . . ....189,474 |.. . 02/21/2032 . |2.B Z .....
..BES5GC-6Z-1 |PREMIER GLOBAL PRODUCTION COMP  8.413% . 05/15/2026 . | TPR FUNDING 2022-1 .... .19,500,000 .19,207,500 |. 19,211,073 . 04/20/2031 .|2.B Z ..
..04649V-BE-9 [ASURION LLC ~ 7.894% 09/19/30 . 06/30/2026 . | Redemption 100.0000 . .5,013 .4,985 | . 4,986 . 09/19/2030 . |3.C FE ...
..00076V-BL-3 |ABG INTERMEDIATE HLDS 2 LLC TERM LOAN TL .... |. 06/30/2026 . |Redemption 100.0000 ....... ....182 L. 182 ). ... 182 .. . 12/21/2028 . |4.A FE ...
..00217B-AB-0 | ASP DREAM ACQUISITION CO LLC TERM LOAN 1 .... |. 04/30/2026 . [Redemption 100.0000 ... 1,875 1,856 [ 1,867 |.. . 12/15/2028 . |4.C FE ...
..03834X-AP-8 |APRO LLC ~ 7.371% 07/09/31 ....ceevevvnnnnns . 06/30/2026 . |Redemption 100.0000 . . 2,500 . 2,494 | . 2,495 . 07/09/2031 . |4.B FE ...
..03852J-BC-4 | ARAMARK SERVICES INC BANK LOAN - TL B10 . 04/02/2026 . | Redemption 100.0000 . 11,982 11,982 |. 11,982 . 06/22/2030 . |3.A FE ...
..04649V-BD-1 [ASURION LLC ~ 7.894% 09/19/30 .....covvunnneeenn . 06/30/2026 . | Redemption 100.0000 252 .. 246 ... 24T . 09/19/2030 . |3.C FE ...
..05988H-AQ-0 |BOXER PARENT CO INC TERM LOAN 1L TLB CL ..... . 06/30/2026 . | Redemption 100.0000 ... 2,500 e 2,495 ... .2,495 |.. . 07/30/2031 . |4.B FE ...
..07337F-AB-1 |BEACH ACQUISITION BIDCO LLC ~ 6.898% 06/ . 06/30/2026 . |Redemption 100.0000 . . 1,49 . 1,493 | 01,493 . 06/28/2032 . |3.C FE ...
..12510M-AB-5 |CCRR PARENT INC  7.985% 03/06/28 .. . 05/27/2026 . |Redemption 100.0000 . 47,400 14,273 |. 14,809 . 03/06/2028 . |6. FE ..
..12510M-AB-5 |CCRR PARENT INC ~ 7.985% 03/06/28 ..... . 05/27/2026 . | Tax Free Exchange ..... ..259,928 78,269 |. 81,210 . 03/06/2028 . |6. FE ..
..17288Y-AN-2 | CITADEL SECURITIES LP TERM LOAN 1L TLB R .... |. 04/01/2026 . [BOFA SECURITIES INC .. 2,500) 2,500) | (2,500) . 10/31/2031 . |2.C FE ..
..17288Y-AN-2 | CITADEL SECURITIES LP TERM LOAN 1L TLB R .... |. 04/01/2026 . |Redemption 0.0000 . JUPR U811t ) FOUPP ISUURRRUUPPRR IEUUPRRRRPPRRRTR ASPTRRUPPRRR IRUSRREPRRRR AP . 10/31/2031 . |2.C FE ..
.. 24228H-AR-9 | DEALER TIRE LLC TER LOAN TLB4 1L CL REFI . 06/30/2026 . | Redemption 100.0000 . .810 .807 .807 . 07/02/2031 . |4.C FE ..
..30015F-AJ-5 |EVERGREEN ACQCO 1 LP  6.661% 09/13/32 . . 05/27/2026 . |Various ........cccceeene. 193,280 . 09/13/2032 . |4.A FE ..
..30015F-AJ-5 |EVERGREEN ACQCO 1 LP  6.661% 09/13/32 . . 06/30/2026 . | Redemption 100.0000 . .155 . 09/13/2032 . |4.A FE ..
..30250H-AG-2 |FRANKLIN SQUARE HOLDINGS LP  5.894% 04/ . 06/30/2026 . | Redemption 100.0000 . 749 . 04/25/2031 . |3.B FE ..
..30323K-AC-6 |FR REFUEL LLC  8.508% 11/08/28 ............... . 06/30/2026 . | Redemption 100.0000 . 1,883 . 11/08/2028 . |4.C FE ..
..33903R-BA-6 | CORPAY TECHNOLOGIES OPERATING  5.370% 1 . 06/30/2026 . | Redemption 100.0000 . .807 . 10/03/2032 . |3.A FE ..
..38017B-All-6 | GO DADDY OPERATING COMPANY LLC ~ 5.394% . 06/30/2026 . | Redemption 100.0000 . 1,249 . 05/30/2031 . |3.B FE ..
..38821U-AD-2 | GRANT THORNTON ADVISORS LLC TERM LOAN 1L .... |. 06/30/2026 . |Redemption 100.0000 . 2,477 . 06/02/2031 . |4.B FE ..
..47077D-AM-2 | JANE STREET GROUP LLC  5.744% 12/15/31 . 06/30/2026 . | Redemption 100.0000 . 1,430 . 12/15/2031 . |3.A FE ..
..49889L-AD-8 [KNIFE RIVER CORP  5.649% 03/08/32 .... . 05/15/2026 . |Redemption 100.0000 . N 321,075 . 03/08/2032 . |2.C FE ..
..50179J-AH-1 [LBM ACQUISITION LLC  7.387% 06/06/31 .. . 04/01/2026 . | BARCLAYS BANK PLC ........cceeeens .(32) . 06/06/2031 . |4.C FE ..
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..50179J-AH-1 |LBM ACQUISITION LLC ~ 7.387% 06/06/31 ........ . 04/01/2026 . | Redemption 0.0000 ....49 |. 06/06/2031 . [4.C FE .
..50406M-AF-4 | MICHAEL BAKER INTERNATIONAL LL  7.663% . 06/30/2026 . | Redemption 100.0000 . .95 |. 12/01/2028 . [4.B FE ..
..60753D-AC-8 | MODENA BUYER LLC TL ~ 8.177% 07/01/31 .. . 04/30/2026 . | Redemption 100.0000 . 106 |. 07/01/2031 . |4.B FE ..
..69382E-AB-8 |BIFM CA BUYER INC 05/08/28 .. . 06/30/2026 . | Redemption 100.0000 . .61 |. 05/08/2028 . [4.C FE ..
..7T1429T-AF-7 |PERRIGO INVESTMENTS LLC BANK LOAN 1L TI . 06/30/2026 . | Redemption 100.0000 . .14 |. 04/20/2029 . [3.A FE ..
..72811H-AJ-9 | RECESS HOLDINGS INC ~ 7.419% 02/20/30 ... . 06/30/2026 . | Redemption 100.0000 . .60 |. 02/20/2030 . (4.B FE ..
..760091/-AX-8 | UPBOUND GROUP INC BANK LOAN 1L TLB CL RE . 06/30/2026 . | Redemption 100.0000 . .39 |. 08/12/2032 . [3.C FE ..
..78350U-AJ-4 |RYAN SPECIALTY LLC  5.894% 09/15/31 ......... . 06/30/2026 . | Redemption 100.0000 . 09/15/2031 . [3.C FE ..
..784245-AB-8 | SCENIC CRUISES (SGH2) TERM LOAN B 1L CL ..... . 06/30/2026 . | Redemption 100.0000 . 07/19/2082 . [4.C FE ..
..80465J-AJ-7 | SAVAGE ENTERPRISES LLC BANK LOAN 1L TLB ..... . 05/12/2026 . |Redemption 100.0000 . . 08/05/2032 . [3.C FE ..
..81368N-AN-5 | SECRETARIAT ADVISORS LLC  7.732% 02/27/ .... |. 06/30/2026 . |Redemption 100.0000 . . 02/27/2082 . [4.C FE ..
..83541W-AC-5 | SONARSOURCE FINANCING LLC BANK LOAN - 1L .... |. 06/30/2026 . |Redemption 100.0000 . 12/19/2031 . (4.B FE .
..85350E-AB-2 | STANDARD INDUSTRIES INC BANK LOAN 1L TLB .... . 06/22/2026 . |Redemption 100.0000 . 09/22/2028 . [2.C FE ..
..88632N-BK-5 | CLOUD SOFTWARE GROUP INC ~ 6.910% 03/21/ .... |. 05/29/2026 . |Redemption 100.0000 . . 03/21/2031 . [4.A FE .
..89334G-BF-0 | TRANS UNION LLC  5.394% 06/24/31 ........ . 06/30/2026 . | Redemption 100.0000 . . 06/24/2031 . 3.B FE .
..89378X-AH-7 | TRANSNETWORK LLC BANK LOAN TL 1L CL . 06/30/2026 . | Redemption 100.0000 . . 12/30/2030 . (4.B FE .
..B9677N-AE-4 | TRIPADVISOR INC ~ 6.394% 07/08/31 ..... . 06/30/2026 . | Redemption 100.0000 . . 07/08/2031 . [3.C FE .
..90276D-AE-9 |UGI ENERGY SVCS LLC 1L TL  6.144% 02/22 . 06/25/2026 . |HSBC SECURITIES ........ . 02/22/2030 . [3.C FE .
..90276D-AE-9 |UGI ENERGY SVCS LLC 1L TL  6.144% 02/22 .... . 06/30/2026 . |Redemption 100.0000 . K . 02/22/2030 . [3.C FE .
..90356E-AG-5 |US FERTILITY ENTERPRISES LLC BANK LOAN - .... [. 06/30/2026 . |KEYBANK NATIONAL ASSOCIATION .. |. . 12/10/2032 . [4.C FE .
..98310C-AF-9 | WYNDHAM HOTELS RESORTS INC ~ 5.394% 05/2 .... [. 06/24/2026 . |WELLS FARGO SECURITIES, LLC . ..490,636 |. .490,826 . 05/24/2030 . [2.C FE ..
..98310C-AF-9 | WYNDHAM HOTELS RESORTS INC ~ 5.394% 05/2 . 06/30/2026 . | Redemption 100.0000 . . 1,250 . 05/24/2030 . [2.C FE ..
..98415L-AY-2 | XEROX CORP  7.732% 11/17/29 .............. . 05/04/2026 . | GOLDMAN SACHS & CO. LLC ... .452,373 . 11/17/2029 . [4.C FE ...
..BGHI00-0W-8 | IMAGEFIRST HOLDINGS LLC  6.914% 03/12/3 . 06/30/2026 . | Redemption 100.0000 . 748 . 03/12/2032 . [4.B FE ...
..BGHOQ4-58-8 | MANNINGTON MILLS ~ 8.394% 03/25/32 .... . 06/30/2026 . | Redemption 100.0000 . . 7,850 . 03/25/2032 . [4.C FE ...
..BGHAOS-D2-4 |BEP INTERMEDIATE HOLDCO LLC ~ 6.398% 0« . 06/30/2026 . | Redemption 100.0000 . 497 . 04/25/2031 . [4.B FE ...
..BGHA97-N3-8 | PROJECT AURORA US FINCO INC BANK LOAN 1L .... |. 06/30/2026 . |Redemption 100.0000 . .499 . 09/26/2032 . [4.B FE ...
..BGHAAD-PJ-6 | SNACKING INVESTMENTS BIDCO PTY BANK LOAN . 06/04/2026 . | Redemption 100.0000 . 124,718 . 10/09/2032 . [4.B FE ...
..BGHAG7-Z0-6 |DXP ENTERPRISES ~ 7.394% 10/11/30 ............. . 06/30/2026 . | Redemption 100.0000 ....... ...2,286 |.. . 10/11/2030 . [4.B FE ...
..BGHAGF-KV-3 | PAR PETROLEUWM LLC  7.177% 02/28/30 . 05/14/2026 . | Redemption 100.0000 ....... 1,027,170 |.. . 02/28/2030 . [4.C FE ...
..BGHAGM-X8-5 |LUMEXA IMAGING INC ~ 6.669% 12/17/32 . . 06/30/2026 . | Redemption 100.0000 . .199,031 . 12/17/2032 . [4.B FE ...
..BGHAM5-3F-2 | BLACKHAWK NETWORK HOLDINGS INC ~ 7.152% . 06/30/2026 . | Redemption 100.0000 . . 2,500 . 03/12/2029 . [4.B FE ...
..BGHAMG-OR-5 | SWEETWATER BORROWER LLC ~ 7.625% 02/03/3 .... . 06/30/2026 . |Redemption 100.0000 ....... .2,474 .. . 02/03/2033 . [4.B FE ...
..BGHAN7-PL-0 | TRANSDIGM INC ~ 6.144% 02/10/33 ................ . 06/30/2026 . | Redemption 100.0000 1,249 .. . 02/10/2033 . [1.C FE ...
..BGHANJ-HR-0 | ASURION LLC BANK LOAN TL B 14  7.371% 0 . 06/30/2026 . | Redemption 100.0000 . . 2,239 . 02/13/2083 . [1.C FE ...
..BGHAPM-WM-5 | OEP GLASS PURCHASER LLC  7.644% 03/07/3 . 06/30/2026 . | Redemption 100.0000 . 11,645 . 03/07/2033 . [4.B FE ...
..BGHARR-UR-3 | PRIMO BRANDS CORP  6.387% 03/18/31 ........... . 06/30/2026 . | Redemption 100.0000 ....... ....560 |.. . 03/18/2031 . [3.C FE ...
..G0541T-AC-9 | AS MILEAGE PLAN IP LTD  5.413% 10/15/31 .... |. 04/20/2026 . |Redemption 100.0000 ....... 2,487 |.. . 10/15/2031 . [2.B FE ...
..N8137F-AE-0 | HUNTER DOUGLAS INC 01/17/32 ... . 06/30/2026 . | Redemption 100.0000 . . 2,366 . 01/17/2032 . [4.B FE ...
..CB000C-AM-5 | CLARIOS GLOBAL LP TL  6.144% 05/06/30 . . 04/09/2026 . | Redemption 100.0000 . 27,341 . 05/06/2030 . [3.C FE ...
..09947P-AB-7 |BOOTS GROUP BIDCO LTD  7.160% 08/30/32 ..... |. 06/30/2026 . |Redemption 100.0000 . .1,9% . 08/30/2032 . [4.A FE ...
..44967N-AB-4 | INC FINANCING LLC BANK LOAN 1L TLB 7.1 .... [. 06/30/2026 . |Redemption 100.0000 . . 1,493 . 06/21/2032 . 3.B FE ...
..BGHA34-K3-4 |ENTAIN HOLDINGS (GIBRALTAR) LT  5.982% . 06/30/2026 . | Redemption 100.0000 . 1,730 . 10/31/2029 . [3.C FE ...
..BGHAK8-L8-4 |BELRON FINANCE LLC  5.646% 10/16/31 .... . 06/30/2026 . | Redemption 100.0000 . . 2,403 . 10/16/2031 . [1.C FE ...
..N6872N-AN-6 | PEER HOLDING |11 CLASS TL-B5B  6.232% 0 .... |. 06/30/2026 . |Redemption 100.0000 .. T .2,500 |.. . 07/01/2031 . [3.A FE ...
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 45,695,419 46,389,412 45,774,420 6,184,516 13,443 11,993 45,788,608 (93,192) 1,035,267 XXX XXX
..48825C-AB-1 |KELSO INDUSTRIES TERM LOAN  9.482% 12/3 .... . 05/15/2026 . |TPR FUNDING 2022-1 .... .. 795,957 . 801,381 . 801,381 ...81,998 |.... 801,381 |.. .(5,424) ... . 12/31/2029 . [4.C FE ...
..BES4AM-H0-3 | MONROE ENGINEERING GROUP LLC DDTL B 8. .... [. 04/01/2026 . |TPR FUNDING 2022-1 .... .. (1,425) ... ..(2,040)|.. . 12/20/2028 . [5.B GI ..
..BES4AM-H0-3 | MONROE ENGINEERING GROUP LLC DDTL B 8. .... . 03/27/2026 . |Redemption 100.0000 ....... .2, , , e 1,425 .2,040 |.. . 12/20/2028 . [5.B Gl ...
..BES4CY-III-8 | TA WEG HOLDINGS LLC BANK LOAN - DDTL 12/ . 04/01/2026 . | Redemption 100.0000 . ..8,745 .8,745 8,745 |. 5,454 |. .8,745 . 10/02/2028 . [5.B GI ...
..BESALX-L9-3 |SPECIALTY1 PARTNERS REVOLVER 1ST LIEN ... . 06/03/2026 . | Redemption 100.0000 . .. 333,333 ..333,333 ..332,298 |. ..290,341 .332,482 . 05/23/2030 . [5.B GI ...
..00771P-AM-3 [ AZURIA WATER SOLUTIONS INC TERM LOAN 1L . 04/23/2026 . |Redemption 100.0000 . .. 989,975 ..989,975 ..975,125 |. ..977,656 |. .979,131 . 05/17/2028 . [4.C FE ...
..03765V-AP-5 | ANCHOR PACKAGING LLC 10/13/30 . . 06/30/2026 . | Redemption 100.0000 . . . . . 10/13/2030 . [3.C FE ...
..04686R-AB-9 | ATHENAHEALTH GROUP INC TERM LOAN 1L TLB ..... . 05/13/2026 . | J.P. MORGAN SECURITIES LLC . 02/15/2029 . [4.C FE ...
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..04686R-AB-9 | ATHENAHEALTH GROUP INC TERM LOAN 1L TLB ..... . 05/27/2026 . | Redemption 100.0000 . 02/15/2029 . [4.C FE .
..21870F-BA-6 | CORELOGIC INC TERM LOAN TL 1L 7.144% 0 . 06/30/2026 . | Redemption 100.0000 . . 06/02/2028 . [4.C FE ..
..23344U-AF-7 | DS ADMIRAL BIDCO LLC  7.902% 06/26/31 . . 06/30/2026 . | Redemption 100.0000 . . 06/26/2031 . [4.B FE ..
..45236F-AF-4 | ILPEA PARENT INC TERM LOAN 1L TLB  7.64 .... . 04/30/2026 . |Redemption 100.0000 . . 06/22/2028 . [4.A FE ....
..55336C-AK-8 |MI WINDOWS AND DOORS LLC  6.394% 03/28/ .... |. 06/30/2026 . |Redemption 100.0000 . . 03/28/2031 . [3.C FE ....
..50665T-AM-1 | MIDCONT INENT COMMUNICATIONS BANK LOAN 1L .... . 06/30/2026 . |Redemption 100.0000 . . 08/16/2031 . [3.B FE ..
..66877A-AG-3 | GEN DIGITAL INC TERM LOAN 1L TLB CL .... |- 06/30/2026 . |Redemption 100.0000 . . 04/16/2032 . 3.A FE ..
..67115H-AG-8 | OEG BORROWER LLC  7.232% 06/30/31 ............ . 06/30/2026 . | Redemption 100.0000 . 06/30/2031 . [4.B FE ..
..68631K-AB-5 |ORION US FINCO ~ 7.139% 05/20/32 ............... . 06/30/2026 . | Redemption 100.0000 . 05/20/2032 . [4.B FE ..
..70455D-AG-9 |PCI GAMING AUTHORITY TERM LOAN 1L TLB CL .... (. 06/30/2026 . |Redemption 100.0000 . . 07/18/2031 . [3.A FE ..
..74839X-AK-5 | QUIKRETE HOLDINGS INC BANK LOAN 1L TLB C .... . 06/30/2026 . |Redemption 100.0000 . . 03/19/2029 . [3.C FE ..
..80875C-AE-7 |SCIENTIFIC GAMES HOLDINGS LP  6.621% 04 .... . 06/30/2026 . |Redemption 100.0000 . 04/04/2029 . (4.B FE ..
..85769E-BB-6 | STATION CASINOS LLC BANK LOAN 1L TL CL ....... . 06/30/2026 . | Redemption 100.0000 . 03/14/2031 . [3.A FE ..
..92243E-AB-9 | VECTOR WP HOLDCO INC BANK LOAN CL 1L TLB . 06/30/2026 . | Redemption 100.0000 . . 10/12/2028 . (4.B FE ..
..96350T-AH-3 | WHITE CAP SUPPLY HOLDINGS LLC BANK LOAN ..... |. 05/01/2026 . |Redemption 100.0000 . . 10/19/2029 . [4.C FE ..
..BGHOLP-CL-9 | ALLWYN ENTERTAINVENT FINANCING TERM LOAN .... (. 06/30/2026 . |Redemption 100.0000 . . 06/11/2031 . [3.B FE ..
..00776M-AS-3 | BOMBARDIER RECREATIONAL PRODUC 1L TLB3 C .... [. 06/24/2026 . |BMO CAPITAL MARKETS CORP .. . 12/13/2029 . [3.A FE ..
..00776M-AS-3 | BOMBARDIER RECREATIONAL PRODUC 1L TLB3 C .... |. 04/30/2026 . |Redemption 100.0000 . . 12/13/2029 . [3.A FE ..
..09776M-AT-1 | BOMBARDIER RECREATIONAL PRODUC 1L TLB4 C .... |. 04/30/2026 . |Redemption 100.0000 . . 01/22/2031 . [3.A FE ..
..C6901L-AM-9 11011778 BC UNLIMITED LIABILITY ~ 5.304% . 06/30/2026 . | Redemption 100.0000 . . 09/20/2030 . (2.C FE ..
..N3313E-AG-5 | FLUTTER FINANCING BV 5.427% 11/30/30 ....... . 06/30/2026 . | Redemption 100.0000 . 11/30/2030 . [2.C FE ....
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) XXX XXX
..30292%-AA-2 |CTL - 2350 LAFAYETTE AVE INIT ~ 3.910% 0 .... | 06/15/2026 . [Various .........ccceeeeeeeeeniicnnn fovennnniiiiiiiiiinn [ 20,806 |............20,806 |............20,806 |............20,806 |.....oooiiiiiins foriiiiiiiiii e o s 020,806 | . 07/15/2033 . (1.B PL .
.. 743520-AA-5 | AMAZON CORPORATE LLC PROJECT DIXIE CTL ....... . 06/10/2026 . | Various ........ccoeeeeeiiiiiiiiiiin fovuveninnnnninnnnns fooennnn... 97,689 |............97,659 |............97,659 |............97,659 |........coooers | leveveiiiiiiiins fovviiiiiiiiiiins foeeiiiiiiiiiiins o 97,689 | e e i, 1,213 |. 10/10/2041 . [1.D ........
0229999999. Subtotal - issuer credit obligations - mortgage loans that qualify as SVO-identified
credit tenant loans (unaffiliated) 118,465 118,465 118,465 118,465 118,465 1,553 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 756,795,542 759,553,780 754,252,005 603,986,910 688,872 13,443 675,429 755,705,435 1,079,661 1,079,661 19,380,975 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 243,900,001 243,900,001 243,900,001 243,900,001 243,900,001 11,890,042 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 1,000,695, 543 1,003,453,781 998, 152,006 847,886,911 688,872 13,443 675,429 999,605, 436 1,079,661 1,079,661 31,271,017 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 1,000,695, 543 1,003,453,781 998, 152,006 847,886,911 688,872 13,443 675,429 999,605, 436 1,079,661 1,079,661 31,271,017 XXX XXX
..362000-1IM-2 | GNMA POOL 569562  6.000% 01/15/32 ............ [. 06/01/2026 . |Paydoun ... 1,685 |.... . (24)). . (24))... .1,631 |.. L41 . 01/15/2082 . (1.A ........
..36201F-TK-3 | GNMA POOL 582054  7.000% 03/15/32 . . 06/01/2026 . | Paydoun . .498 |. K .4%8 . 03/15/2082 . [1.A .
..36201F-U9-6 | GNMA Pool 582108  6.500% 05/15/32 . . 06/01/2026 . | Paydoun . .32 | .302 . 05/15/2032 . [1.A .
..36202T-PZ-3 | GNMA POOL 608940  5.500% 06/15/36 . . |- 06/01/2026 . | Paydoun ... 156 ... .. 057 ). . 06/15/2036 . [1.A ........
..36202V-6L-0 |GNMA POOL 611175  6.000% 01/15/34 ... . |- 06/01/2026 . [Paydown ... . 01/15/2034 . [1.A ........
..36208\-2D-0 |GNMA POOL 455340 7.000% 11/15/27 . . 06/01/2026 . | Paydoun . . 11/15/2027 . [1.A .
..36208U-C8-8 | GNMA POOL 460995 7.000% 11/15/27 . . 06/01/2026 . | Paydoun . . 11/15/2027 . [1.A .
..36209H-E5-0 | GNMA POOL 471856  6.500% 04/15/28 . . |- 06/01/2026 . | Paydoun ... . 04/15/2028 . [1.A ........
..36200H-EU-5 |GNMA POOL 471847  6.500% 04/15/28 . . |- 06/01/2026 . | Paydoun ... . 04/15/2028 . [1.A ........
..36200N-25-0 | GNMA Pool 476985  6.000% 03/15/29 . . 06/01/2026 . | Paydoun . . 03/15/2029 . [1.A .
..36209X-7H-7 | GNMA POOL 485196  7.000% 03/15/29 . . 06/01/2026 . | Paydoun . . 03/15/2029 . 1.A .
..36210D-C7-4 | GNMA POOL 488894  7.000% 09/15/28 . . 06/01/2026 . | Paydoun . . 09/15/2028 . [1.A .
..36212G-X2-3 | GNMA POOL 533597  7.000% 01/15/31 . . 06/01/2026 . | Paydoun . . 01/15/2031 . [1.A .
..36212N-A5-6 | GNMA POOL 538328  7.000% 03/15/32 . . 06/01/2026 . | Paydoun . . 03/15/2082 . [1.A .
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 . . 06/01/2026 . | Paydoun . . 02/15/2033 . [1.A .
..362135-76-5 |GNMA POOL 563365 7.000% 10/15/31 . . 06/01/2026 . | Paydoun . . 10/15/2031 . [1.A .
..36213X-ZF-4 | GNMA POOL 567842  6.500% 09/15/32 . . 06/01/2026 . | Paydoun . . . 09/15/2032 . [1.A .
..36225A-IIN-6 | GNMA Pool 780653  6.500% 10/15/27 . . 06/01/2026 . | Paydoun . ..(1) . 10/15/2027 . [1.A .
..38381N-Y2-8 | GNMA SERIES 2025-113 CLASS-GA  5.000% 0 . 06/01/2026 . | Paydoun . K N . (1,481) . 05/20/2063 . 1.A .
..383810-FH-9 | GNMA SERIES 2025-135A CLASS-CD  5.000% . 06/01/2026 . | Paydoun . .. 4,740,489 ..4,759,748 |. .4,758,628 |. (18,138) . 4,740,489 . 04/20/2052 . [1.A .
..38381U-DV-1 |GNMA  5.000% 10/20/51 .. . 06/01/2026 . | Paydoun . .. 4,747,563 ..4,780,944 |. .4,780,864 |.. (33,302) . 4,747,563 . 10/20/2051 . [1.A .
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..38381U-QT-2 | GNMA SERIES 2025-149 CLASS-A  5.000% 11 .... [. 06/01/2026 . |Paydoun ... 4,744,484 ... 4,744,484 |........ 4,765,241 |........ 4,764,009 [.....oevvnvnnnnn foeeenn (19,525) |. = (19,525) | e 4,744,484 |.. . 11/20/2051 . (1
..38381U-0Z-8 | GNMA SERIES 2025-1498 CLASS-BA  5.000% . 06/01/2026 . | Paydoun . . 6,418,853 ..6,418,853 .. 6,452,953 |. .6,452,790 |. .. (33,937) | (33,937) . .6,418,853 . 09/20/2053 . (1.
..38383L-D5-6 | GNMA SERIES 2022-213A CLASS-PA  5.000% ..... . 06/01/2026 . |Paydoun . .. 773,182 ..773,182 . 760,709 |. ..762,379 |. 773,182 . 01/20/2052 . (1.
..38383W-LA-2 | GNMA SERIES 2023-38H CLASS-ND  5.500% 1 .... [. 06/01/2026 . |Paydoun . .. 386,452 386,452 ..386,452 ..386,452 |. .386,452 . 12/20/2050 . (1.
..383830-MU-7 | GNMA SERIES 2023-38 CLASS-LD  5.000% 12 .... [. 06/01/2026 . |Paydoun . .. 495,336 495,336 .496,961 ..496,420 |. .495,336 . 12/20/2050 . (1.
..38383W-N2-8 | GNMA SERIES 2023-47M CLASS-HA ~ 5.500% 1 .... [. 06/01/2026 . |Paydown . ..915,703 ..915,703 ..915,416 |. ..914,137 | .915,703 . 10/20/2047 . (1.
..38383I1-VX-1 | GNMA SERIES 2023-48 CLASS-D  5.000% 07/ .... [. 06/01/2026 . |Paydoun . .. 471,760 . 471,760 . 471,170 |. ..471,102 |. 471,760 . 07/20/2051 . (1.
..38383X-5F-7 | GNMA SERIES 2023-76E CLASS-DA  5.500% O .... [. 06/01/2026 . |Paydoun ... . 695,358 .... 698,617 |........... .696,358 |.. . 02/20/2052 . (1.
..38383X-5L-4 | GNMA SERIES 2023-76F CLASS-A  5.500% 01 .... [. 06/01/2026 . |Paydoun ... . .... 361,667 361,215 |........... 361,667 |.. . 01/20/2049 . (1.
..38383X-RV-8 | GNMA SERIES 2023-60D CLASS-A  5.000% 06 .... [. 06/01/2026 . |Paydown . .. 449,015 . . ..444 581 .449,015 . 06/20/2052 . (1.
..38383X-1IF-7 | GNMA SERIES 2023-59A CLASS-B  5.000% 09 .... [. 06/01/2026 . |Paydoun . .. 335,501 ..331,043 |. . . 09/20/2052 . (1.
..38384A-JV-6 | GNMA SERIES 2023-68G CLASS-JA  5.000% O .... [. 06/01/2026 . |Paydoun ... . 1,060,692 01,049,941 |.... . 04/20/2050 . (1.
..38384A-P2-3 | GNMA SERIES 2023-82B CLASS-MB  5.000% O .... [. 06/01/2026 . |Paydoun ... .. 624,245 . 617,177 |.... . 05/20/2047 . (1.
..38384A-X9-9 | GNMA SERIES 2023-79D CLASS-PA  5.500% 1 .... [. 06/01/2026 . |Paydown . .. 784,697 . 782,887 |. . 11/20/2050 . [1.A .
..38384B-L7-4 | GNMA SERIES 2023-107F CLASS-ND ~ 6.000% ..... [. 06/01/2026 . |Paydoun . ..603,875 ..605,572 |. . (1,697) .603,875 . 06/20/2049 . [1.A .
..38384C-XT-1 |GNMA SERIES 2023-1138 CLASS-LQ  5.500% ..... . 06/01/2026 . |Paydoun . . . . K ..531,737 |. .541,760 . 08/20/2051 . [1.A .
..38384D-3Y-1 | GNMA SERIES 2023-164B CLASS-AE  6.000% ..... [. 06/01/2026 . |Paydoun . ,325,442 ,338,697 |. 1,325,442 |. . 1,325,442 . 05/20/2051 . [1.A .
..38384D-8V-2 | GNMA SERIES 2023-168A CLASS-CA  6.000% . 06/01/2026 . | Paydoun . 1,089,492 1,003,748 |. 1,089,492 |. . 1,089,492 . 02/20/2052 . 1.A .
..38384D-B2-2 | GNMA SERIES 2023-152J CLASS-MC ~ 6.000% . 06/01/2026 . | Paydoun . ..726,075 ..724,487 |. ..723,946 |. .726,075 . 01/20/2052 . [1.A .
..38384D-X7-7 | GNMA SERIES 2023-170 CLASS-CH  6.000% O . 06/01/2026 . | Paydoun . 1,203,003 ,205,725 |. ,203,093 |. .1,203,093 . 06/20/2052 . [1.A .
..38384E-JU-0 |GNMA SERIES 2023-134B CLASS-BA  6.000% . 06/01/2026 . | Paydoun . 50,949 50,948 |. 50,938 |. 50,949 . 09/20/2045 . [1.A .
..38384E-MN-4 | GNMA SERIES 2023-133D CLASS-EA  6.000% . 06/01/2026 . | Paydoun . ..358,084 ..355,734 |. 58,084 .368,084 . 05/20/2049 . [1.A .
..38384E-YF-6 | GNMA SERIES 2023-131J CLASS-J  6.000% O .... [. 06/01/2026 . |Paydoun . . 869,871 ..858,590 |. ..859,592 869,871 . 03/20/2051 . [1.A .
..38384G-GD-6 | GNMA SERIES 2023-173D CLASS-AP  6.000% . 06/01/2026 . | Paydoun . 1,272,265 1,280,415 |. 11,272,265 |. . 1,272,265 . 05/20/2051 . [1.A .
..38384G-JE-1 | GNMA SERIES 2023-173F CLASS-ED  5.500% . 06/01/2026 . | Paydoun . ..1,269,871 1,269,673 |. 1,269,871 |. .1,269,871 . 02/20/2052 . [1.A .
..38384Y-J2-8 | GNMA SERIES 2024-167 CLASS-C  4.500% 10 .... [. 06/01/2026 . |Paydoun . .. 2,254,876 ..2,238,669 |. .2,238,762 |. . 2,254,876 . 10/20/2052 . 1.A .
..38385D-T3-0 | GNMA SERIES 2025-51 CLASS-A  5.000% 03/ .... [. 06/01/2026 . |Paydoun . .. 2,192,869 ..2,191,841 |. .2,191,389 |. . 2,192,869 . 03/20/2051 . [1.A .
..38385D-V3-7 |GNMA SERIES 2025-51 CLASS-KA  4.500% 02 .... [. 06/01/2026 . |Paydown . .. 3,054,049 .. 3,020,939 |. .3,021,230 |. X . 3,054,949 . 02/20/2051 . [1.A .
..38385E-FV-1 |GNMA SERIES 2025-45 CLASS-L ~ 5.000% 03/ .... [. 06/01/2026 . |Paydown ........ccoooeiiiiiiiiiiiinns |ooveeeeennnnnnnnnnns oo 2,419,606 ... 2,419,606 |........ 2,401,837 |........2,401,940 [...oovvunnnnnnn fooeeenn 17,666 |oooeeeiiiiiiiins | 17,666 [oeveiiiiiiiiiins [ 2,419,606 |.. . 03/20/2055 . [1.A ........
..38385E-PS-7 | GNMA SERIES 2025-41 CLASS-QA  4.500% 12 .... [. 06/01/2026 . |Paydown .......ccooeeviiiiiiiiiinnnns |oovevennnnnnnnnnnnns oo 1,381,631 [l 1,381,631 |........ 1,361,986 |........ 1,362,988 |.oooevvrrinnnnns fornnnnnn 18,644 [ [ 18,644 | | 1,381,631 . 12/20/2051 . [1.A ........
..38385G-D0-9 | GNMA SERIES 2025-80A CLASS-BA  5.000% O .... [. 06/01/2026 . |Paydoun . 1,286,257 |. .1,201,522 . 02/20/2053 . [1.A .
..38385H-2C-0 | GNMA SERIES 2025-168 CLASS-DA  4.500% O .... [. 06/01/2026 . |Paydoun . . . K . .870,921 . 07/20/2085 . 1.A .
..38385H-4J-3 | GNMA SERIES 2025-168 CLASS-NA ~ 4.500% O .... [. 06/01/2026 . |Paydoun ... 669,428 663,570 |.... . 08/20/2055 . [1.A ........
..36213F-M6-7 | GNMA POOL 553081  6.000% 02/15/33 ............ . 06/01/2026 . | Paydoun ... ...18,286 ...18,829 |.... . 02/15/2033 . [1.A ........
..38380K-DT-9 | GNMA SERIES 2017-176 CLASS-BZ ~ 3.500% 1 . 06/01/2026 . | Paydoun . 39,891 39,806 |. . 11/20/2047 . [1.A .
..38384E-JU-0 |GNMA SERIES 2023-134B CLASS-BA  6.000% ..... [. 06/01/2026 . |Paydown . ..304,673 ..304,337 | .304,673 . 09/20/2045 . 1.A .
..38385H-8C-4 | GNMA SERIES 2025-189 CLASS-ZG  6.000% 1 .... [. 06/01/2026 . |Paydoun ... 964,260 |... 960,662 |.... .964,260 |.. . 11/20/2055 . [1.A ........
..38385H-8G-5 |GNMA SERIES 2025-189 CLASS-CZ  6.000% 1 .... [. 06/01/2026 . |Paydown .......ccoooveiiiiiiiiiiinnns |oeveveneennnnnnnnnns e 1,009,917 e, 1,009,917 |........ 1,004,903 |........ e e 8,009 i fl5,009 | | 1,009,917 |.. . 11/20/2085 . [1.A ........
..38385H-R0-2 | GNMA SERIES 2025-169E CLASS-Z  6.000% 1 . 06/01/2026 . | Paydoun . ..2,012,293 ..2,001,976 |. .2,001,972 |. K .2,012,203 . 10/20/2055 . [1.A .
.. 38385H-UN-4 |GNMA  6.000% 10/20/56 .....ccoeeeeeeeennnnn .. [. 06/01/2026 . | Paydoun ... e e 1,726,652 ........ 1,726,652 |........ 1,721,709 |........ 1,721,660 |....oovvvrrerens fovnnnn 4,992 foiiiiiiiiiiiins Lo 4,992 | e 1,726,652 |.. . 10/20/2085 . [1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 61,782,707 61,782,707 61,726,300 61,707,206 75,500 75,500 61,782,707 1,273,240 XXX XXX
..BES3UC-K1-9 | SMALL BUSINESS ADMINISTRATION COOF - 148 .... [. 06/30/2026 . |Paydoun .......ccceoviiiiiiiiiiiiinns Jooveviiiiinnnnninnns Joveiiiiiiiiiiies Joveeeeeeeeeeeeieens feveeennnn 518,896 [onnninnnn 518,896 [ouveeiiniiiniins [oenns (518,896) |..ooeeeeeeeieees |oeens (518,896) . 12/07/2083 . [1.A ........
..BES3X9-RK-4 | SMALL BUSINESS ADMINISTRATION COOF - 149 .... [. 06/30/2026 . |Paydoun ... . P PN (288,458) |..cceeeeeeeeeees |oeens (288,458) |... . 12/11/2048 . [1.A ........
..BES3XS-XI-9 | SMALL BUSINESS ADMINISTRATION COOF - 150 .... [. 06/30/2026 . |Paydoun . ..449,935 |. . (449,935) |. . (449,935) . 03/07/2034 . [1.A .
..BES3ZM-YH-2 | SMALL BUSINESS ADMINISTRATION COOF - 151 .... [. 06/30/2026 . |Paydoun . ..446,871 . (446,871) |. . (446,871) . 04/15/2034 . [1.A .
..BES40C-PL-1 | SMALL BUSINESS ADMINISTRATION COOF - 153 .... [. 06/30/2026 . |Paydoun ... . (515,613) | (515,613) |... . 05/31/2034 . [1.A ........
..BES40C-R3-9 | SMALL BUSINESS ADMINISTRATION COOF - 152 .... . 06/30/2026 . |Paydoun ... . (236,461) | (236,461) |... . 03/28/2049 . [1.A ........
..BES44B-8A-2 | SMALL BUSINESS ADMINISTRATION COOF - 156 .... [. 06/30/2026 . |Paydoun . ..689,935 |. . (689,935) |. . (689,935) . 06/15/2034 . [1.A .
..BES44B-80-7 | SMALL BUSINESS ADMINISTRATION COOF - 157 .... . 06/30/2026 . |Paydown . ..226,711 |. .(226,711) | .(226,711) . 04/29/2049 . 1.A .
..BES46G-X4-5 | SMALL BUSINESS ADMINISTRATION COOF - 159 .... . 06/30/2026 . |Paydoun . ..222,057 |. . (222,057) | . (222,057) . 08/12/2034 . [1.A .
..BES485-KN-9 | SMALL BUSINESS ADMINISTRATION COOF - 160 .... [. 06/30/2026 . |Paydown . ..234,345 |. . (234,345) | . (234,345) . 09/08/2034 . [1.A .
..BES49J-5F-2 | SMALL BUSINESS ADMINISTRATION COOF - 161 .... [. 06/30/2026 . |Paydoun . ..129, ..129,533 |. .(129,533) | . (129,533) . 10/03/2034 . [1.A .
..BES49J-5G-0 | SMALL BUSINESS ADMINISTRATION COOF - 162 .... . 06/30/2026 . |Paydoun ... .. 100,001 . 100,001 (100,001) |. (100,001) |... . 09/02/2049 . [1.A ........
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..BES4CU-CH-1 | SMALL BUSINESS ADMINISTRATION COOF - 163 .... [. 06/30/2026 . |Paydoun ... e 218,282 | e, (218,242) |. . , . 09/20/2034 . (1
..BES4CU-DZ-0 | SMALL BUSINESS ADMINISTRATION COOF - 164 .... [. 06/30/2026 . |Paydown . .8,228 |. .8,225 | ....(8,225) |. ..(8,225) . 01/10/2049 . (1.
..BESAD9-ZX-7 | SMALL BUSINESS ADMINISTRATION COOF - 165 .... . 06/30/2026 . |Paydoun . ..140,812 |. ..140,743 |. .(140,743) |. . (140,743) . 11/25/2034 . (1.
..BES4DA-01-2 | SMALL BUSINESS ADMINISTRATION COOF - 166 .... [. 06/30/2026 . |Paydown . ..240,259 |. ..240,172 |. . (240,172) | . (240,172) . 12/09/2049 . (1.
..BES4HK-LJ-4 | SMALL BUSINESS ADMINISTRATION COOF - 170 .... [. 06/30/2026 . |Paydoun . 16,290 |. 16,284 |. .. (16,284) |. (16,284) . 01/05/2050 . (1.
..BES4HK-M5-3 | SMALL BUSINESS ADMINISTRATION COOF - 171 .... [. 06/30/2026 . |Paydoun . .. 142,536 |. .. 142,453 |. . (142,453) | . (142,453) . 11/27/2034 . (1.
..BES4LN-0K-5 | SMALL BUSINESS ADMINISTRATION COOF - 172 .... . 06/30/2026 . |Paydoun . .. (46,136) |. . 02/15/2050 . (1.
..BES4RV-UB-6 | SMALL BUSINESS ADMINISTRATION COOF - 176 .... [. 06/30/2026 . |Paydoun ... ,360 |...........184,360 |.......cccooeeen |oes (184,360) | . . 05/07/2035 . (1.
..BES4RV-US-9 | SMALL BUSINESS ADMINISTRATION COOF - 177 .... [. 06/30/2026 . |Paydoun ... .47, (47,806) |. .. (47,806) |... . 04/26/2050 . (1.
..BESAVC-MB-9 | SMALL BUSINESS ADMINISTRATION COOF - 179 .... [. 06/30/2026 . |Paydown . 151,825 |. ..151,428 |. .(151,428) |. . (151,428) . 05/19/2035 . (1.
..BESS3N-NI-9 | SMALL BUSINESS ADMINISTRATION COOF - 182 .... . 06/30/2026 . |Paydoun . ..255,498 |. ..255,160 |. . (255,160) |. . (255, 160) . 07/12/2050 . (1.
..BES565-SIi-0 | SMALL BUSINESS ADMINISTRATION COOF - 183 .... [. 05/30/2026 . |Paydoun ... 175,901 |........... 175,991 (175,901) |. (175,991) [... . 09/11/2035 . (1.
..BES579-YM-6 | SMALL BUSINESS ADMINISTRATION COOF - 184 .... . 06/30/2026 . |Paydoun ... ...92,989 |.... . (92,989) |. .. (92,989) |... . 08/20/2035 . (1.
..BES579-YP-9 | SMALL BUSINESS ADMINISTRATION COOF - 185 .... . 06/30/2026 . |Paydown . ..216,587 |. .(215,587) | . (215,587) . 08/09/2050 . (1.
..BES5BO-FB-8 | SMALL BUSINESS ADMINISTRATION COOF - 187 .... [. 06/30/2026 . |Paydoun . ..237,220 |. . (287,220) | . (237,220) . 10/18/2035 . (1.
..BESOEJ-19-1 | SMALL BUSINESS ADMINISTRATION COOF - 189 .... . 05/30/2026 . |Paydoun ... o 89,199 | e o, (89,199) |. .. (89,199) ... . 11/15/2035 . [1.
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 6,322,330 5,685,816 (6,320,811) (6,320,811) 864,682 XXX XXX
..20753G-AA-9 | FNMA SERIES 2024-R04 CLASS-1A1 144A 4. .... [. 06/25/2026 . |Paydoun ... e | ....95 |. 05/25/2044 . [1.A ........
..31288B-GE-7 |FHLMC GOLD POOL #C72897  6.500% 11/01/3 .... [. 06/01/2026 . |Paydown . 111170172032 . 1.A .
..3128LC-RS-7 |FHLMC GOLD POOL #A78597  5.500% 06/01/3 .... [. 06/01/2026 . |Paydoun . 162 |. 06/01/2038 . |1.A .
..3128LX-BE-9 |FHLMC GOLD POOL GO1837  5.000% 07/01/35 .... [. 06/01/2026 . |Paydoun ... ....52 . 07/01/2035 . [1.A ........
..3128LX-BH-2 | FHLMC GOLD Pool GO1840  5.000% 07/01/35 .... [. 06/01/2026 . |Paydoun ... ...369 |. 07/01/2035 . [1.A ........
..3128M6-AP-3 | FHLMC GOLD POOL GO4214  5.500% 05/01/38 .... [. 06/01/2026 . |Paydown . .59 |. 05/01/2038 . [1.A .
..3128M9-NX-6 |FHLMC GOLD POOL GO7306  3.000% 02/01/43 .... [. 06/01/2026 . |Paydoun . .26 |. 02/01/2043 . [1.A .
..3128MJ-201-9 | FHLMC GOLD POOL GO8788  3.500% 11/01/47 .... [. 06/01/2026 . |Paydown . 139 [. 11/01/2047 . |1.A .
..3128MJ-6T-2 |FHLMC GOLD POOL GO8881 ~ 3.500% 06/01/49 .... [. 06/01/2026 . |Paydoun . .96 |. 06/01/2049 . [1.A .
..3128MJ-A5-9 |FHLMC GOLD POOL G08027  5.500% 12/01/34 .... [. 06/01/2026 . |Paydouwn . .65 |. 12/01/2034 . (1.A .
..3128MJ-FH-8 | FHLMC GOLD POOL GO8167  5.500% 12/01/36 .... |. 06/01/2026 . |Paydoun . .42 |. 12/01/2036 . [1.A .
..3128MJ-G3-8 | FHLMC GOLD POOL GO8217 ~ 6.000% 08/01/37 .... [. 06/01/2026 . |Paydoun . .12 . 08/01/2037 . [1.A .
..3128\M-W7-4 | FHLMC GOLD POOL G18669  2.500% 12/01/32 .... [. 06/01/2026 . |Paydoun . 207 |. 12/01/2032 . [1.A .
..31202G-5U-6 | FHLMC GOLD POOL C00859  6.500% 09/01/29 .... (. 06/01/2026 . |Paydown . . 09/01/2029 . 1.A .
..31202G-Y4-2 |FHLMC GOLD Pool C00731  6.500% 03/01/29 .... [. 06/01/2026 . |Paydoun . . 03/01/2029 . [1.A .
..31292J-BR-0 | FHLMC GOLD POOL C01848  6.000% 06/01/34 .... [. 06/01/2026 . |Paydoun . . 06/01/2034 . [1.A .
..31297E-QJ-8 |FHLMC GOLD POOL A26757  6.500% 09/01/34 .... [. 06/01/2026 . |Paydoun . . 09/01/2034 . [1.A .
..31298G-AS-9 | FHLMC GOLD Pool C47217  7.000% 02/01/31 . 06/01/2026 . | Paydoun . . 02/01/2031 . [1.A .
..31320V-4E-2 |FHLMC POOL SDB021  2.500% 09/01/49 .. . 06/01/2026 . | Paydoun . . 09/01/2049 . [1.A .
..31320V-5C-5 |FHLMC POOL SDB043  2.500% 02/01/50 .. . 06/01/2026 . | Paydoun . . 02/01/2050 . 1.A .
..3132GJ-10-8 | FHLMC GOLD Pool Q03655  4.000% 10/01/41 .... [. 06/01/2026 . |Paydoun ... . 10/01/2041 . [1.A ........
..3132H3-HIi-6 | FHLMC GOLD POOL U90245  3.500% 10/01/42 .... . 06/01/2026 . |Paydoun ... . 10/01/2042 . (1.A ........
..3132L5-15-0 |FHLMC GOLD POOL V80348  3.000% 08/01/43 .... [. 06/01/2026 . |Paydoun . . 08/01/2043 . [1.A .
..3132XT-TT-5 |FHLMC GOLD POOL Q51461  3.500% 10/01/47 .... [. 06/01/2026 . |Paydoun . . 10/01/2047 . (1.A .
..31335B-SE-7 |FHLMC GOLD POOL G61417  3.500% 05/01/48 .... [. 06/01/2026 . |Paydoun ... . 05/01/2048 . [1.A ........
..3133KR-PV-0 | FHLMC POOL RA9436  5.500% 07/01/83 ........... . 06/01/2026 . | Paydoun ... . 07/01/2083 . [1.A ........
..31349S-A4-5 | FHARM ARM POOL 780927  6.280% 10/01/33 . 06/01/2026 . | Paydoun . . 10/01/2033 . [1.A .
..31368H-LB-7 |FNMA Pool 190322  6.000% 04/01/32 .... . 06/01/2026 . | Paydoun . . 04/01/2032 . [1.A .
..3136A7-AL-6 |FNMA SERIES 2012-68 CLASS-GY  3.000% 07 .... [. 06/01/2026 . |Paydoun ... . 07/25/2082 . [1.A ........
..3136AC-U2-5 |FNMA SERIES 2013-15 CLASS-DC  2.000% 03 .... [. 06/01/2026 . |Paydoun ... . 03/25/2033 . [1.A ........
..3136AF-GP-3 | FNMA SERIES 2013-67 CLASS-PK  3.000% 05 .... [. 06/01/2026 . |Paydoun . . 05/25/2042 . [1.A .
..3136AF-PT-5 |FNMA SERIES 2013-75 CLASS-PD ~ 3.000% 04 .... [. 06/01/2026 . |Paydoun . . 04/25/2043 . [1.A .
..3136AF-QD-9 |FNMA SERIES 2013-75 CLASS-EG  3.000% 02 .... [. 06/01/2026 . |Paydoun . . 02/25/2043 . [1.A .
..3136AG-4T-6 |FNMA SERIES 2013-116F CLASS-YG ~ 2.750% ..... [. 06/01/2026 . |Paydown . . 10/25/2043 . [1.A .
..3136AG-NP-3 | FNMA SERIES 2013-103 CLASS-GZ ~ 3.000% 1 .... [. 06/01/2026 . |Paydoun . . 10/25/2033 . [1.A .
..3136B5-GL-3 | FNMA SERIES 2019-35D CLASS-FE  4.092% 0 .... [. 06/25/2026 . |Paydoun ... . 07/25/2049 . [1.A ........
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..3136B5-GP-4 |FNMA SERIES 2019-35 CLASS-FH  4.092% 07 .... |. 06/25/2026 . |Paydoun ... 174, 174,305 174,251 .. 174,263 |.... . ... 174,305 |.. .. 3,035 . 07/25/2049 . [1.A ........
..3136BQ-4N-6 |FNMA SERIES 2024-5 CLASS-BD  5.000% 04/ .... |. 06/01/2026 . |Paydoun . 2,945,631 .. 2,945,631 .. 2,891,321 .2,900,040 |. . 2,945,631 .59,509 |. 04/25/2051 . [1.A .
..3136BQ-DN-6 |FNMA SERIES 2023-36 CLASS-A  5.500% 04/ .... |. 06/01/2026 . |Paydoun . .. 665,219 .665,219 .659,918 ..660,931 |. .665,219 15,364 |. 04/25/2049 . [1.A .
..3136BQ-GL-7 [FNMA SERIES 2023-40C CLASS-CA  6.000% O .... |. 06/01/2026 . |Paydoun . .. 991,646 ..991,646 ..981,575 |. ..982,422 |. .991,646 .23,307 |. 08/25/2045 . [1.A .
..3136BQ-RA-9 [FNMA SERIES 2023-54B CLASS-GA  6.500% O .... |. 06/01/2026 . |Paydoun . . 1,390,057 ..1 390,057 ..1 397,163 |. .1,392,528 |. . 1,390,057 .35,485 |. 04/25/2049 . [1.A .
..3136B0-RT-8 [FNMA SERIES 2023-55 CLASS-A  6.500% 06/ .... |. 06/01/2026 . |Paydoun . . 2,038,407 ..2,038,407 ..2,038,407 |. .2,038,407 |. .2,038,407 . 06/25/2049 . |1.A .
..3136B0-UB-0 [FNMA SERIES 2024-8A CLASS-A  5.500% 05/ .... |. 06/01/2026 . |Paydoun . . 1,137,087 .. 1,137,087 1,129,803 |. .1,130,523 |. 1,137,087 . 05/25/2050 . |1.A .
..3136BR-P9-2 |FNMA SERIES 2024-22 CLASS-E  5.500% 08/ .... |. 06/01/2026 . |Paydown .........ccevvevvvvrrivnnnnns foovvvviinninnniins oo 1,313,058 |........ 1,313,088 |........ 1,291,516 |.... 1,313,058 |.. . 08/25/2052 . |1.A ........
..3136BR-QN-0 |FNMA SERIES 2024-16D CLASS-DA  5.500% O .... |. 06/01/2026 . |Paydoun ... 2,385,666 |........ 2,378,7% |........2,378, 2,385,666 |.. . 05/25/2049 . |1.A ........
..3136BV-YS-1 [FNMA SERIES 2025-31 CLASS-A  5.000% 06/ .... |. 06/01/2026 . |Paydoun . .. 3,444,786 .. 3,420,565 |. .3,421,230 |. . 3,444,786 . 06/25/2062 . |1.
..3136BW-PR-1 [FNMA SERIES 2025-57 CLASS-CA  4.500% 08 .... |. 06/01/2026 . |Paydoun . 1,397,520 ..1,371,207 |. 01,372,029 |. . 1,397,520 . 08/25/2048 . |1.
..3136Bl-ZX-7 |FNMA SERIES 2025-66 CLASS-LA  5.000% 12 .... |. 06/01/2026 . |Paydoun ... . 2,030,130 |........ 2,030,843 |........2,030,518 |.... 2,030,130 |.. . 12/25/2051 . |1.
..3136BX-DK-7 |FNMA SERIES 2025-77 CLASS-ML ~ 5.000% 03 .... |. 06/01/2026 . |Paydoun ... . 3,812,141 s .. 3,836,563 |........ 3,835,265 |.... 3,812,141 . 03/25/2052 . |1.
..3136BY-Z2-1 | FEDERAL NATIONAL MORTGAGE ASSO SERIES-20 . 06/01/2026 . | Paydoun . .. 997,119 ..997,119 . 977,800 |. .997,119 . 02/25/2053 . |1.
..3136G5-EA-4 | FEDERAL NATIONAL MORTGAGE ASSO SERIES-20 . 06/01/2026 . |Paydoun . .. 274,345 ..274,345 ..266,200 |. . 274,345 . 02/25/2052 . |1.
..31371M-7J-0 [FNMA POOL 256597  5.500% 02/01/37 . . 06/01/2026 . | Paydoun . ..1,392 . 1,302 L 1,449 ). . 1,302 . 02/01/2037 . |1.
..31371M-KB-2 [FNMA Pool 255990  5.000% 11/01/35 . . 06/01/2026 . |Paydoun . 428 428 457 |. 453 |. .428 . 11/01/2035 . |1.
..31376K-JB-3 |FNMA POOL 357658  6.000% 09/01/34 . . 06/01/2026 . | Paydoun . . 165 .165 A7 A7 .165 . 09/01/2034 . |1.
..31376K-JV-9 |FNMA POOL 357676  6.000% 11/01/34 . . 06/01/2026 . | Paydoun . . 809 .809 832 |. .831 |. .809 . 11/01/2034 . |1.
..3137A8-NL-8 [FHLMC SERIES 3830 CLASS FD  4.067% 03/1 . 06/15/2026 . | Paydoun . .. 299,976 ..299,976 ..300,351 |. ..300,287 |. .299,976 . 03/15/2041 . |1.
..3137AL-MX-4 [FHLMC SERIES 3995 CLASS LA 2.500% 02/1 .... |. 06/01/2026 . |Paydoun . 15,747 15,747 14,796 |. 14,930 | 15,747 . 02/15/2032 . |1.
..3137B1-EW-8 [FHLMC SERIES 4191 CLASS GE  2.500% 04/1 .... |. 06/01/2026 . |Paydoun . ..9,865 . 9,865 10,362 10,213 |. 9,865 . 04/15/2033 . |1.
..3137FB-XS-0 [FHLMC SERIES 4734 CLASS JA  3.000% 03/1 .... |. 06/01/2026 . |Paydoun . 18,403 18,403 19,632 19,340 |. 18,403 . 03/15/2047 . |1.
..3137H9-Z-8 [FHLMC SERIES 5303 CLASS B 5.500% 06/25 .... |. 06/01/2026 . |Paydoun . .101,373 .101,373 101,230 . 101,190 |. .101,373 . 06/25/2045 . |1.
..3137HA-R6-5 |FHLMC SERIES 5348 CLASS HA  6.000% 04/2 .... |. 06/01/2026 . |Paydoun . 1 356,197 1,356,197 1,351,959 1,351,568 |. 1,356, 197 . 04/25/2043 . |1.
..3137HB-3\-4 [FHLMC SERIES 5366 CLASS MA  6.000% 10/2 .... |. 06/01/2026 . |Paydoun . .. 393,638 393,638 393,392 ..392,907 |. .393,638 . 10/25/2049 . |1.
..3137HB-7E-8 |FHLMC SERIES 5362 CLASS JD  6.000% 03/2 .... |. 06/01/2026 . |Paydoun . .. 360,408 ..360,408 ..362,829 |. . 361,778 |. .360,408 . 03/25/2050 . |1.
..3137HB-CY-8 [FHLMC SERIES 5369 CLASS AH  5.500% 12/2 .... |. 06/01/2026 . |Paydoun . .2 316,216 ..2,316,216 ..2 313,682 |. 2,311,969 |. .2,316,216 . 12/25/2049 . |1.
..3137HB-G2-4 |FHLMC SERIES 5379 CLASS A 5.500% 12/25 .... |. 06/01/2026 . |Paydown ........ccceemmieeeeemmmnnns fooreeecmniiinee oo 1,695,703 |........ 1,695,703 |........ 1,693,583 |.... 1,695,703 |.. . 12/25/2049 . |1.
..3137HB-KG-8 |FHLMC SERIES 5378 CLASS H  5.500% 05/25 .... |. 06/01/2026 . |Paydown ........cccevvvuvrvrrennnnns fooereeveivnnnnnnnns [0nn2,158,353 [l 2,158,353 |........ 2,161,725 |........ 2,158,353 |.. . 05/25/2049 . |1.
..3137HB-T9-5 [FHLMC SERIES 5387 CLASS QA  5.500% 03/2 .... |. 06/01/2026 . |Paydoun . ..1,517,176 |. .1,517,731 |. 1,525,039 . 03/25/2050 . |1.
..3137HC-JG-8 [FHLMC SERIES 5397 CLASS KP 5.000% 05/2 .... |. 06/01/2026 . |Paydoun . 1,065,518 |. .1,058,309 |. .1,075,344 . 05/25/2051 . |1.
..3137HC-LA-8 |FHLMC SERIES 5407 CLASS AM  6.000% 05/2 .... |. 06/01/2026 . |Paydoun .........cceveeuvreeeemnnnns foeeeeeeeemnninnneees [20ee2,335,512 |, 2,335,512 |........ 2,351,204 |.... 2,335,512 |.. . 05/25/2050 . |1.
..3137HC-QM-7 |[FHLMC SERIES 5410 CLASS KC  6.000% 04/2 .... |. 06/01/2026 . |Paydown ......coeevvvvvnnnverrinnnnns fooenerrevvnnnnnnens [ 1,743,963 il 1,743,963 |........ 1,741,238 |........ 1,743,963 |.. . 04/25/2051 . |1.
..3137HC-QW-5 |FHLMC SERIES 5414 CLASS CD  5.500% 01/2 . 06/01/2026 . | Paydoun . .. 1,540,415 |. 1,553,033 |. .1,553,033 . 01/25/2051 . |1.
..3137HF-X8-3 |FHLMC ~ 4.000% 09/25/52 ........cevvvvvnnnnns . 06/01/2026 . | Paydoun . ..1,501,706 |. 1,505,479 |. . 1,585,437 . 09/25/2052 . |1.
..3137HL-UH-3 | FHLMC CMO-POOL-5553 CL-BA  4.500% 10/25 .... |. 06/01/2026 . |Paydoun ........cceeevmeeeeeeemnnnns fooeeeeeeenniiineeees [ 2,012,021 |l 2,012,021 |........ 1,978,697 |.... 2,012,021 |.. . 10/25/2051 . |1.
..3137HM-LI-8 [FHLMC REMICS ~ 5.000% 04/25/52 ... . |- 06/01/2026 . |Paydown ... ..3,504,083 |........ 3,504,083 |........ 3,601,945 |........ 3,594,083 |.. . 04/25/2052 . |1.
..3137HM-PJ-3 [FHLMC REMICS ~ 5.000% 04/25/52 . 06/01/2026 . | Paydoun . . 1,633,769 .. 1,633,769 ..1,641,044 |. . 1,640,553 |. . 1,633,769 . 04/25/2052 . |1.
..3137HI-Q0-6 |FHLMC REMICS ~ 5.000% 06/25/52 . 06/01/2026 . | Paydoun . . 4,507,821 ..4,507,821 ..4,538,108 |. . 4,536,584 |. .4,507,821 . 06/25/2062 . |1.
..3137HN-C8-9 [FHLMC  4.500% 01/25/53 . . 06/01/2026 . |Paydoun . ..541,338 ..537,109 |. ..537,192 |. .541,338 . 01/25/2053 . |1.
.. 3137HN-GN-2 [FHLMC ~ 4.750% 09/25/52 . . 06/01/2026 . | Paydoun . .. 2,248,593 ..2,247,188 |. . 2,246,990 |. . 2,248,593 . 09/25/2052 . |1.
..3137HN-P5-1 [FHLMC ~ 4.500% 11/25/53 . . 06/01/2026 . | Paydoun . 1,430,658 |. . 1,443,828 . 11/25/2053 . |1.
..3137HP-A3-7 [FHLMC ~ 4.000% 12/25/53 . . 06/01/2026 . | Paydoun . ..466,564 478,973 . 12/25/2053 . |1.
..3137HR-BE-8 |FEDERAL HOME LOAN MORTGAGE COR  5.000% . 06/01/2026 . |Paydomn .ceevueneeeeeenniieeeeennnnn foeeeeeeennieeeeee feeeee 1,128,554 001,128,554 |l 1,125,380 o 1,128,554 . 03/25/2056 . |1.
..31385X-AZ-0 |FNMA Pool 555424  5.500% 05/01/33 . . 06/01/2026 . | Paydoun . 16,193 . 05/01/2033 . |1.
..31386L-42-2 |FNMA POOL 567040  8.500% 12/01/30 . . 06/01/2026 . |Paydoun . .857 . 12/01/2030 . |1.
..31387D-JY-6 | FNMA POOL 580879  6.500% 05/01/31 . . 06/01/2026 . | Paydoun . .53 . 05/01/2031 . |1.
..31389T-RM-6 [FNMA POOL 635092  6.500% 07/01/32 . . 06/01/2026 . |Paydoun . ..40 . 07/01/2032 . |1.
..3138AX-KK-6 [FNMA Pool AJ5697  3.500% 12/01/41 . . 06/01/2026 . | Paydoun . 8,143 . 12/01/2041 . |1.
..3138EG-CF-9 |FNMA Pool AL0069  5.000% 11/01/40 . . 06/01/2026 . |Paydoun . 6,29 . 11/01/2040 . |1.
..3138MB-MB-9 [FNMA Pool AP7553  3.000% 09/01/42 . . 06/01/2026 . | Paydoun . 9,472 . 09/01/2042 . |1.
..3138I5-KII-7 [FNMA POOL AR7508  3.500% 03/01/43 . . 06/01/2026 . |Paydoun . 7,241 . 03/01/2043 . |1.
.. 31393D-RM-5 [FNMA SERIES 2003-63 CLASS-YB  5.000% 07 .... |. 06/01/2026 . | Paydoun ... . 07/25/2033 . |1.
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..31398N-K9-4 |FNMA SERIES 2010-110F CLASS-FB  4.242% ..... . 06/25/2026 . |Paydown ... ... (447) ). . (447) ... .. 2,415 |. 10/25/2040 . |1
..31398S-MB-6 |FNMA SERIES 2010-134C CLASS-FV  4.222% . 06/25/2026 . |Paydoun . (205) |. . (205) 1,187 |[. 12/25/2040 . |1.
..31398S-NS-8 |FNMA SERIES 2010-134C CLASS-FM  4.192% . 06/25/2026 . |Paydoun . (171) ). .(17) 1,178 |. 12/25/2040 . |1.
..31398T-7F-2 |FNMA SERIES 2010-134C CLASS-FQ  4.192% . 06/25/2026 . |Paydoun . .(171) 1,178 |[. 12/25/2040 . |1.
..31404M-2D-9 [FNMA POOL 773072  5.500% 04/01/34 . . 06/01/2026 . | Paydoun . .26 |. 04/01/2034 . |1.
..31405K-LK-5 |FNMA POOL 791530  6.000% 07/01/34 . . 06/01/2026 . | Paydoun . .. 4 1.07/01/2034 . |1.
..31407N-5J-8 [FNMA Pool 836149  5.500% 10/01/35 . . 06/01/2026 . |Paydoun . .35 |. 10/01/2035 . |1.
..31407N-NL-3 [FNMA POOL 835695 5.000% 08/01/35 .... . |- 06/01/2026 . | Paydoun ... ... 111.08/01/2035 . |1.
..31407i-VX-8 [FNMA Pool 843130  5.500% 11/01/35 . . |- 06/01/2026 . | Paydoun ... ... 13 . 1170172035 . |1.
..3140GS-PD-8 |FNMA POOL BH4019  4.000% 09/01/47 . . 06/01/2026 . | Paydoun . 132 |. 09/01/2047 . |1.
..3140J9-D9-9 |FNMA POOL BM4627  4.000% 10/01/48 . . 06/01/2026 . | Paydoun . 144 1. 10/01/2048 . |1.
..314008-A6-8 |FNMA POOL CB6328  6.000% 05/01/53 . . |- 06/01/2026 . | Paydown ... ...385 |. 05/01/2083 . |1.
..31410C-Y2-2 [FNMA POOL 885529  5.500% 08/01/36 .... . |- 06/01/2026 . | Paydoun ... ...20 |. 08/01/2036 . |1.
..31411H-0B-9 |FNMA Pool 908650  6.000% 12/01/36 . . 06/01/2026 . | Paydoun . . 12/01/2036 . |1.A .
..31411L-SA-0 [FNMA Pool 911413  5.500% 04/01/37 . . 06/01/2026 . |Paydoun . . 04/01/2037 . |1.A .
..31411IN-UN-5 | FNMA POOL 912397  6.000% 02/01/37 . . 06/01/2026 . | Paydoun . . 02/01/2037 . |1.A .
..31411V-TN-9 [FNMA Pool 915957  5.500% 04/01/37 . . 06/01/2026 . |Paydoun . . 04/01/2037 . |1.A .
..31412L-GE-4 [FNMA Pool 928197  5.500% 03/01/37 . . 06/01/2026 . | Paydoun . . 03/01/2037 . |1.A .
..31412N-3H-7 [FNMA Pool 930600  5.500% 02/01/39 . . 06/01/2026 . | Paydoun . . 02/01/2039 . |1.A .
..314128-4M-4 [FNMA Pool 933828  4.500% 04/01/38 . . 06/01/2026 . | Paydoun . . 04/01/2038 . |1.A .
..31412T-P9-8 [FNMA POOL 934348  5.500% 07/01/38 . . 06/01/2026 . | Paydoun . . 07/01/2038 . |1.A .
..31412X-MX-9 | FNMA Pool 937874  5.500% 07/01/37 . . 06/01/2026 . | Paydoun . . 07/01/2037 . |1.A .
..31414A-DY-5 |FNMA POOL 960119  6.000% 11/01/37 . . 06/01/2026 . | Paydoun . . 11/01/2037 . |1.A .
..31414E-GE-8 |FNMA Pool 963797  6.000% 06/01/38 . . 06/01/2026 . | Paydoun . . 06/01/2038 . |1.A .
..31415A-U8-2 |FNMA Pool 981307  6.000% 06/01/38 . . 06/01/2026 . |Paydoun . . 06/01/2038 . |1.A .
..31416A-1\V-8 | FNMA POOL 994460  6.000% 11/01/38 . . 06/01/2026 . | Paydoun . . 11/01/2038 . |1.A .
..31417C-DR-3 |FNMA Pool AB5511  3.500% 07/01/42 . . 06/01/2026 . | Paydoun . . 07/01/2042 . |1.A .
..31417D-AX-1 [FNMA Pool AB6321  3.500% 09/01/42 . . 06/01/2026 . | Paydoun . . 09/01/2042 . |1.A .
..31417F-3H-9 |FNMA POOL AB8B99  3.000% 04/01/43 . . |- 06/01/2026 . |Paydown ... . 04/01/2043 . |1.A ........
..31418A-JV-1 |FNMA Pool MA1175  3.000% 09/01/42 . . |- 06/01/2026 . | Paydown ... . 09/01/2042 . |1.A ........
..31418D-CY-6 |FNMA POOL MA3686  3.500% 06/01/49 . . 06/01/2026 . | Paydoun . . 06/01/2049 . |1.A .
..31418D-FF-4 [FNMA POOL MA3765 2.500% 09/01/49 . . 06/01/2026 . | Paydoun . . 09/01/2049 . |1.A .
..31418D-J0-6 |FNMA POOL MA3870  2.500% 12/01/49 . . |- 06/01/2026 . |Paydown ... . 12/01/2049 . |1.A ........
..31418D-MN-9 [FNMA POOL MA3964  2.500% 03/01/50 .... . |- 06/01/2026 . | Paydoun ... . 03/01/2050 . |1.A ........
..31418D-NG-3 [FNMA POOL MA3990  2.500% 04/01/50 . . 06/01/2026 . | Paydoun . . 04/01/2050 . |1.A .
..31418E-CS-7 [FNMA POOL MA4580  3.500% 04/01/52 .... . 06/01/2026 . | Paydoun . . 04/01/2052 . |1.A .
.. 35563P-DT-3 |FHLMC SERIES 2018-1 CLASS-HT ~ 3.000% 05 .... |. 06/01/2026 . |Paydoun ... . 05/25/2057 . |1.A ........
.. 35563P-DY-2 |FHLMC SERIES 2018-1 CLASS-MT ~ 3.000% 05 .... |. 06/01/2026 . |Paydoun ... . 05/25/2057 . |1.A ........
..20753G-AA-9 [FNMA SERIES 2024-R04 CLASS-1A1 144A 4. . 05/25/2026 . |Paydoun . N PP AR . 05/25/2044 . |1.A .
..31320T-FB-1 |FHLMC POOL SD5562  5.500% 05/01/54 ... . 06/01/2026 . | Paydoun . .. 151,043 ..151,943 ..151,207 |. ..151,212 |. .151,943 . 05/01/2054 . |1.A .
..3132DV-3Y-9 [FHLMC POOL SD8015  2.500% 09/01/49 .. . 06/01/2026 . |Paydoun . 52,647 52,647 52,417 |. 52,435 |. . 52,647 . 09/01/2049 . |1.A .
.. 3132XC-R4-9 [FHLMC GOLD POOL G67707  3.500% 01/01/48 .... |. 06/01/2026 . |Paydoun . 34,983 34,983 35,276 |. 35,234 |. (250) . 01/01/2048 . |1.A .
..3133KR-PV-0 [FHLMC POOL RA9436  5.500% 07/01/53 .. . 06/01/2026 . | Paydoun . .. 173,898 ..173,89%8 ..173,898 |. ..173,898 |. | . 07/01/2053 . |1.A .
.. 3133N3-WH-3 | FHLMC POOL RE6048  2.500% 05/01/50 .. . 06/01/2026 . | Paydoun . 29,602 29,602 29,560 |. 29,559 |. 43 . 05/01/2050 . |1.A .
..3136A1-4S-1 |FNMA SERIES 2011-117 CLASS-MB  4.000% 1 . 06/01/2026 . |Paydoun . .. 339,499 ..339,499 ..372,600 |. ..351,405 |. .. (11,906) |. . 11/25/2041 . |1.A .
..3136AC-5J-6 |FNMA SERIES 2013-28 CLASS-MY ~ 2.750% 04 .... |. 06/01/2026 . |Paydoun . 49,507 49,507 42,235 |. ..3,465 |. . 04/25/2043 . |1.A .
..3136AG-G4-8 |FNMA SERIES 2013-106C CLASS-PY ~ 3.000% ..... |. 06/01/2026 . |Paydoun . .. 444,100 ..444,100 ..401,217 |. 12,945 | . 10/25/2033 . |1.A .
..3136BT-U6-8 |FNMA SERIES 2024-95K CLASS-ZU  6.000% 1 .... |. 06/01/2026 . |Paydoun . 76,336 . 334 | . 12/25/2054 . |1.A .
..3136BV-L3-0 [FNMA SERIES 2025-35 CLASS-UZ  6.500% 05 .... |. 06/01/2026 . |Paydoun . .. 934,544 . . ..2,245 | . 05/25/2055 . |1.A .
..3136BX-2H-6 |FNMA SERIES 2025-98B CLASS-UZ  6.000% O .... |. 06/01/2026 . |Paydoun . ,359,379 ,359,379 1,353,669 |. ..5,710 | . 08/25/2054 . |1.A .
..3137AF-DA-7 [FHLMC CMO SER 3926 CLASS Pl 4.000% 09/ .... |. 06/01/2026 . |Paydoun . .. 396,027 ..396,027 .437,981 ..403,250 |. (7,222) | . 09/15/2031 . |1.A .
..3137B3-JF-6 |FHLMC SERIES 4231 CLASS PY ~ 3.500% 07/1 .... |. 06/01/2026 . |Paydoun . 20,040 20,040 18,508 19,400 |. . 639 | . 07/15/2043 . |1.A .
..3137HL-GQ-9 [ FHLMC MBS-POOL-5534G CL-TZ  6.500% 05/2 .... |. 06/01/2026 . |Paydoun . .. 271,105 ..271,105 ..269,757 |. ..269,750 |. ..1,355 | .271,105 . 05/25/2055 . |1.A .
..3137H-PC-8 [FHLMC CMO-POOL-5565G CL-WZ  6.000% 08/2 .... |. 06/01/2026 . | Paydoun ... .. 830,269 830,269 ... 826,118 [...........826,120 |iiiiiiiiinn vennnnnns 4,149 |. .830,269 |.. . 08/25/2055 . |1.A ........
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..3137H0-KD-2 |FHLMC POOL 5631C  5.500% 03/25/56 ............ . 06/01/2026 . | Paydown ... ... 830 | .. 830 |... 166,001 1,123 |. 03/25/2056 . |1
.. 31393D-RM-5 |FNMA SERIES 2003-63 CLASS-YB  5.000% 07 . 06/01/2026 . | Paydoun . . 165 |. .. 165 . 9,905 206 |. 07/25/2033 . |1.
..3140FX-EC-2 |FNMA POOL BFO130  3.500% 08/01/56 . . 06/01/2026 . | Paydoun . . 120 |. .. 120 . 5,864 .88 |.08/01/2056 . |1.
..3140JA-KG-2 |FNMA POOL BM5694  4.000% 06/01/48 . . 06/01/2026 . | Paydoun . . (182) .5,8% .98 |.06/01/2048 . |1.
..314008-DB-8 |FNMA POOL CA0997  3.500% 01/01/48 . . 06/01/2026 . | Paydoun . 15,922 232 |.01/01/2048 . [1.
..314008-A6-8 |FNMA POOL CB6328  6.000% 05/01/53 . . 06/01/2026 . | Paydoun . .25 46,942 1,155 |. 05/01/2053 . [1.
..31418C-3J-1 |FNMA POOL MA3500  4.000% 10/01/48 . . 06/01/2026 . |Paydoun . . 4,082 .67 |. 10/01/2048 . |1.
..31418D-GK-2 |FNMA POOL MA3801 ~ 2.500% 10/01/49 . . |- 06/01/2026 . | Paydown ... .. 43,482 |.. ...456 |. 10/01/2049 . |1.
..31418D-HK-1 [FNMA POOL MA3833  2.500% 11/01/49 . . |- 06/01/2026 . | Paydoun ... ..23,153 |.. ...240 |. 11/01/2049 . |1.
..31418F-ED-5 [FNMA  5.500% 11/01/54 ................ . 06/01/2026 . | Paydoun . .. 141,375 N .. 140,201 141,375 2,998 |. 11/01/2054 . |1.
..31418F-F4-4 |FNMA POOL #MA5586  5.500% 01/01/55 .. . 06/01/2026 . | Paydoun . .. 161,377 ..158,679 |. ..158,724 |. 161,377 3,387 |. 01/01/2055 . |1.
.. 35563P-CM-9 | FHLMC SERIES 2017-4 CLASS-MT ~ 3.500% 06 .... |. 06/01/2026 . |Paydoun ... . .. 24,148 f............ 24,003 |.... ..23,593 |.. ...350 |. 06/25/2057 . |1.
.. 35563P-DD-8 |FHLMC SERIES 2017-4 CLASS-HT ~ 3.250% 06 .... |. 06/01/2026 . |Paydoun ... ...26,030 |............26,033 |.... ..26,033 |.. ...356 |. 06/25/2057 . |1.
.. 35563P-DT-3 |FHLMC SERIES 2018-1 CLASS-HT ~ 3.000% 05 .... |. 06/01/2026 . |Paydoun . .5,017 | .5,084 | . 5,425 .70 |. 05/25/2057 . |1.
.. 35563P-DY-2 [FHLMC SERIES 2018-1 CLASS-MT  3.000% 05 .... |. 06/01/2026 . |Paydoun ... .. ....6,426 |.............6,468 |.... .6,692 |.. ....85 |. 05/25/2057 . |1.
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 68,245,000 68,245,000 67,980,861 65,403,329 68,244,936 64 64 1,370,048 XXX
..30292X-AQ-4 | FREMF MORTGAGE TRUST SERIES 2015-K151 CL .... |. 06/02/2026 . [DLSAIMDLPP DLIC SA-G1001-PRT .. [........ccooeevrennn |.......9,624,713 |.......12,657,000 |........8,662,134 [....... 10,760,485 [ooeeevvvvvvnnnns fooeenn 191,509 [oiiiiiiiiss oo 191,599 s st 10,912,084 |o.oeennieinnnnen ... (1,287,371) ... (1,287,371) . 04/25/2030 . |2.
..302968-AE-2 |FREMF MORTGAGE TRUST SERIES 2018-K154 CL .... |. 06/02/2026 . |DLSAINDLPP DLIC SA-G1001-PRT .. |.... ........6,947,004 |.... 7,039,718 |.. .....1,314,630 |..... 1,314,630 . 11/25/2032 . |1.
..3132IV-AM-6 | FHLMC POOL WA1611  3.210% 10/01/28 ..... . 06/01/2026 . | Paydown ... ... 28,152 |. ..27,397 A . 10/01/2028 . |1.
..3137FM-CI-0 |FHLMC SERIES KF63 CLASS A 4.187% 05/25 . 06/25/2026 . |Paydown ... .. 186,869 . 186,869 |. 186,869 o | . 05/25/2029 . |1.
..3137FN-BD-1 [FHLMC SERIES M058 CLASS A 3.020% 10/15 .... |. 06/15/2026 . |Call 100.0000 ... ... 65,000 ...67,716 |.... ..67,449 |.. .(2,449) |.... . 10/15/2029 . |1.
..3138L9-L6-7 |FNMA  3.450% 05/01/45 . 06/01/2026 . |Paydown ... ... 28,875 ...27,809 |.... s s I . 05/01/2045 . |1.
..3138LE-AF-8 [FNMA POOL AN1805  2.435% 08/01/26 . . 06/01/2026 . | Paydoun . . 8,742,366 .8,829,517 |. .. (87,151) . .8,742,366 . 08/01/2026 . |1.
..3138LL-ET-8 [FNMA POOL AN7345  3.210% 11/01/37 . . 06/01/2026 . | Paydoun . .. 174,950 ..195,118 |. .. (20,168) |. 174,950 . 11/01/2037 . |1.
..3138LL-LA-1 [FNMA POOL AN7520  2.900% 11/01/29 . . 06/01/2026 . | Paydoun . . .1,233 ). .1,208 . 11/01/2029 . |1.
..3138LM-6G-3 [FNMA POOL AN8970  3.545% 04/01/28 . . 06/01/2026 . | Paydoun . 12,553 |. 12,651 . 04/01/2028 . |1.
..3140HS-U4-1 | FNMA POOL BL1502  4.080% 02/01/49 . . 06/01/2026 . | Paydoun . .9,464 | .8,737 . 02/01/2049 . |1.
..3140HS-W5-6 [FNMA POOL BL1567  3.590% 02/01/29 . . 06/01/2026 . | Paydoun . .2,648 | . 2,548 . 02/01/2029 . |1.
..3140HT-Y9-4 [FNMA POOL BL2535  3.420% 05/01/31 . . 06/01/2026 . | Paydoun . 50,622 |. 46,569 . 05/01/2031 . |1.
..3140HV-2B-9 [FNMA POOL BL4369  2.470% 10/01/34 . . 06/01/2026 . | Paydoun . 1,118 ). 1,114 . 10/01/2034 . |1.
..3140HV-C9-3 [FNMA POOL BL3695  3.460% 08/01/49 . . 06/01/2026 . | Paydoun . . 1,299 | 1,264 . 08/01/2049 . |1.
..3140HV-WD-2 [FNMA POOL BL4243  2.700% 10/01/39 . . 06/01/2026 . | Paydoun . ....842 | .825 . 10/01/2039 . |1.
..3140HX-TU-4 [FNMA POOL BL5962  2.380% 03/01/30 . . 06/01/2026 . | Paydoun . 53,836 |. 51,535 . 03/01/2030 . |1.
..3140HX-VX-5 [FNMA POOL BL6029  2.320% 04/01/35 . . 06/01/2026 . | Paydoun . .3,684 | .3,581 . 04/01/2035 . |1.
..3140LD-EF-2 [FNMA POOL BS2833  2.570% 08/01/51 . . 06/01/2026 . | Paydoun . . . 08/01/2051 . |1.
..35563C-AA-6 | FHLMC BONDS RESEC TRUST SERIES 2015-R1 C . 06/25/2026 . |Paydoun . . (8,021) |.. . 11/25/2055 . |1.
..35563C-AS-7 |FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 05/25/2026 . |Paydoun . . . 11/25/2062 . |1.
..35563C-AS-7 |FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun ... . 11/25/2052 . |1.
..36563C-AT-5 |FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun ... . 11/25/2062 . |1.
..30768li-AA-6 | FEDERAL AGRICULTURAL MORTGAGE SERIES 202 . 06/01/2026 . |Paydoun . . 01/25/2051 . |1.
.. 31320R-RN-5 | FHLMC POOL WAO503  3.830% 03/01/44 . 06/01/2026 . | Paydoun . . 03/01/2044 . |1.
..3136AC-GN-5 |FNMA SERIES 2013-M3 CLASS-AL ~ 3.493% 01 .... |. 06/01/2026 . |Paydoun ... . 01/25/2033 . |1.
..3138L3-NN-1 [FNMA POOL AM3096  3.790% 05/01/43 . . |- 06/01/2026 . |Paydoun ... . 05/01/2043 . |1.
..3138L6-CG-1 |FNMA POOL AM5470  4.010% 03/01/29 . . 06/01/2026 . |Paydoun . . 03/01/2029 . |1.
..3138L6-LE-6 [FNMA POOL AM5724  3.910% 04/01/34 . . 06/01/2026 . | Paydoun . . 04/01/2034 . |1.
..3138L6-LM-8 [FNMA POOL AM5731  3.990% 06/01/44 .... . |- 06/01/2026 . | Paydoun ... . 06/01/2044 . |1.
..3138L6-PW-2 [FNMA POOL AM5736  4.050% 04/01/32 .... . |- 06/01/2026 . | Paydoun ... . 04/01/2032 . |1.
..3138L9-4A-7 |FNMA POOL AMB916  3.160% 06/01/35 . . 06/01/2026 . |Paydoun . . 06/01/2035 . |1.A .
..3138LL-5E-1 |FNMA POOL AN8044  3.040% 01/01/28 . . 06/01/2026 . | Paydoun . . 01/01/2028 . |1.A .
..3138LM-DK-6 [FNMA POOL AN8205  3.050% 03/01/28 . . 06/01/2026 . | Paydoun . . 03/01/2028 . |1.A .
..3138LP-A9-7 [FNMA POOL AN9931  4.240% 08/01/48 . . 06/01/2026 . | Paydoun . . 08/01/2048 . |1.A .
..3140HS-5E-7 [FNMA  3.940% 06/01/35 ............. . 06/01/2026 . | Paydoun . . 06/01/2035 . |1.A .
..3140HS-HC-8 |FNMA POOL BL1126  4.000% 01/01/29 . . 06/01/2026 . | Paydown ... . 01/01/2029 . |1.A ........
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..3140HU-B7-0 |FNMA POOL BL2761  3.950% 06/01/49 . . |- 06/01/2026 . |Paydown ... ... 8,227 03,280 |.... .8,227 .. . 06/01/2049 . |1
..3140HU-B9-6 [FNMA POOL BL2763  3.990% 06/01/49 . . 06/01/2026 . | Paydoun . . 2,521 .2,572 | .2,521 . 06/01/2049 . |1.
..3140HI-MX-7 |FNMA POOL BL4873  2.540% 11/01/31 . . 06/01/2026 . | Paydoun . 1,287 L1,244 ). .1,237 . 11/01/2031 . |1.
..3140HY-CH-9 |FNMA POOL BL6371  2.510% 02/01/48 . . 06/01/2026 . | Paydoun . 575 578 |. .575 . 02/01/2048 . |1.
..3140HY-D9-6 |FNMA POOL BL6427  2.600% 04/01/50 . . 06/01/2026 . | Paydoun . .830 |. .816 . 04/01/2050 . |1.
..3140J2-DE-3 |FNMA POOL BL9100  2.240% 11/01/50 . . 06/01/2026 . | Paydoun . .508 |. 497 . 11/01/2050 . |1.
..3140J2-T6-3 [FNMA POOL BL9572  2.340% 12/01/50 . . 06/01/2026 . |Paydoun . 519 . .508 . 12/01/2050 . |1.
..3140J3-BP-8 |FNMA POOL BL9945  2.150% 12/01/50 ............ |. 06/01/2026 . |Paydoun ... 1,178 ... .1,166 |.. . 12/01/2050 . |1.
..3140LA-Q9-9 |FNMA POOL BS0479  2.280% 01/01/51 . . |- 06/01/2026 . |Paydown ... 1,385 |.... 21,361 |.. . 01/01/2051 . |1.
..3140LB-NF-6 |FNMA POOL BS1289  2.170% 03/01/51 . . 06/01/2026 . | Paydoun . L2,419 | .2,413 . 03/01/2061 . |1.
..3140LD-6N-4 |FNMA POOL BS3576  2.510% 10/01/46 . . 06/01/2026 . | Paydoun . 1,817 ). 1,786 . 10/01/2046 . |1.
..3140LF-Q9-8 |FNMA  3.150% 03/01/40 .. |- 06/01/2026 . [Paydown ... 1,436 |.... .1,434 .. . 03/01/2040 . |1.
..3140LM-AS-8 |FNMA POOL BS9916  6.490% 12/01/48 ............ . 06/01/2026 . |Paydown ... .2,29 |.... .2,252 |.. . 12/01/2048 . |1.
..3140NY-2D-2 [FNMA MBS-POOL-BZ4371  6.370% 07/01/52 . . 06/01/2026 . | Paydoun . 118 . 114 . 07/01/2052 . |1.
..35563C-AJ-7 |FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun . .7,077 ). 7,074 . 10/25/2052 . |1.
.. 35563C-AK-4 [ FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun . L1,219 ). .1,210 . 10/25/2062 . |1.
..35563C-AN-8 | FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun . .268 |. .266 . 10/25/2052 . |1.
..35563C-AT-5 [FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun . .2,212 ). .2,172 . 11/25/2062 . |1.
..35563C-All-8 [ FHLMC BONDS RESEC TRUST SERIES 2015-R1 C .... |. 06/25/2026 . |Paydoun ... .. ....806 |.... 197 . 11/25/2052 . |1.
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 27,482,166 31,385,105 24,864,757 27,337,395 27,467,148 309,008 XXX
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... |. 06/01/2026 . [Paydoun 110,205 |........... 110,205 |ooeeennnnns 105,598 |........... QLLU[CTR 72T N FORRE< A RO R A FOUR N AR 106,360 [.....ccevveeees foerennn... 3,845 [...3,845 [l 2,196 |. 10/25/2067 . |1.
..03465G-AB-2 | ANGEL OAK MORTGAGE TRUST SERIES 2023-2 C .... |. 06/01/2026 . |Paydoun ... ...212 |. 10/25/2067 . |1.
..03465H-AC-8 | ANGEL OAK MORTGAGE TRUST SERIES 2021-5 C .... |. 06/01/2026 . |Paydoun . .69 |. 07/25/2066 . |1.
..03465J-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2021-6 C .... |. 06/01/2026 . |Paydoun . .24 |. 09/25/2066 . |1.
..034942-AB-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024-2 C .... |. 06/01/2026 . |Paydoun . N 897 |. 01/25/2069 . |1.
..034943-AA-8 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... |. 06/01/2026 . |Paydoun . .. 220,424 ..220,424 221,19 |. .220,424 . 01/25/2069 . |1.
..034943-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... |. 06/01/2026 . |Paydoun ... ... 22,663 ... 22,663 ... 22,757 |. .. 22,663 . 01/25/2069 . |1.
..066940-AA-5 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 05/05/2026 . |Call 100.0000 . 9,174,140 ..9,174,140 ..9,174,097 |. .9,166,623 . 01/25/2063 . |1.
..066940-AA-5 | BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 04/01/2026 . [Paydoun ............... .. 129,207 ..129,207 ..129,206 |. 129,207 . 01/25/2063 . |1.
..066940-AC-1 |BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 05/05/2026 . |Call 100.0000 .. 459,185 ..459,185 ..459,079 |. .458,784 . 01/25/2063 . |1.
..10567M-AA-3 | BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun ... 73,494 73,49% 73,673 |. 73,494 . 10/25/2063 . |1.
..10568-AB-0 |BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... |. 05/01/2026 . |Paydoun . 23,855 23,855 23,667 |. 23,855 . 01/25/2063 . |1.
..10568M-AB-0 [BRAVO RESIDENTIAL FINDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 35,639 35,639 35,358 |. 35,639 . 01/25/2063 . |1.
..10569D-AB-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 126,404 ..126,404 ..126,402 |. ..126,191 .126,404 . 09/25/2063 . |1.
..10569J-AB-6 |BRAVO RESIDENTIAL FUNDING TRU SERIES 202 .... |. 04/01/2026 . |Various ........cceeveevirmnnnnninnns foovrveviivnninnnnnes foovviiiininnnnnnn, B O O N . 07/25/2062 . |2.
..10569L-AA-3 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . s 65,177 |. 65,225 . 03/25/2064 . |1.
..10569Y-AA-5 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 101,758 ..101,639 |. 101,758 . 05/25/2063 . |1.
..10570F-AB-1 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun ... ... 60,839 s s ...60,856 |.... ..60,839 |.. . 12/01/2063 . |1.
..105700-AJ-0 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun ... .. 393,638 393,638 393,631 ..393,509 |.... .393,638 |.. . 02/25/2065 . |1.
..105700-AJ-0 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 05/01/2026 . |Paydoun . .. 120,329 ..120,290 |. .120,329 . 02/25/2065 . |1.
.. 12553X-AD-5 [CIM TRUST SERIES 2018-INV1 CLASS-A4 144A .... |. 06/01/2026 . |Paydoun . . 457 ). .459 . 08/25/2048 . |1.
..126461I-AG-9 |CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |. 06/01/2026 . |Paydoun ... .1,230 |.... .1,283 .. . 04/25/2043 . |1.
..12646I-AH-7 | CREDIT SUISSE MORTGAGE TRUST SERIES 2013 .... |. 06/01/2026 . |Paydoun ... 1,227 ... .1,382 .. . 04/25/2043 . |1.
..12648T-AC-3 [CREDIT SUISSE MORTGAGE TRUST SERIES 2014 .... |. 06/01/2026 . |Paydoun . ....538 | . 07/25/2044 . |1.A .
..12665L-AA-2 [ COLT FUNDING LLC SERIES 2024-2 CLASS-A1 ...... |. 06/01/2026 . |Paydoun . N . 118,878 . 04/25/2069 . |1.A .
..161546-HU-3 | CHASE FUNDING MORTGAGE SERIES 2004-1 CLA .... |. 06/01/2026 . |Paydoun ... el 7,434 L. . 11/25/2033 . |1.A
..16159J-BR-3 | CHASE HOME LENDING MORTGAGE TR SERIES-20 .... |. 06/01/2026 . |Paydoun ... . 204,988 |.... R . 06/25/2054 . |1.A
..161600-AA-2 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 112,603 . 111,600 |. .. 111,639 112,603 . 09/25/2055 . |1.A .
..161600-AV-6 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 124,163 - ..122,437 |. ..122,520 |. 124,163 . 09/25/2055 . |1.A .
..16160U-AV-7 [CHASE HOME LENDING MORTGAGE TR SERIES 20 .... |. 06/01/2026 . |Paydoun . ,381,112 ..1,381,112 ,391,038 |. .1,390,841 01,381,112 . 06/25/2056 . |1.A .
..16160U-AV-7 | CHASE HOME LENDING MORTGAGE TR SERIES 20 . 04/01/2026 . | Paydoun . ,374,247 1,374,247 ,384,124 |. .1,383,927 . 1,374,247 . 06/25/2056 . |1.B .
..16161Y-BQ-8 |CHASE HOME LENDING MORTGAGE TR SERIES-20 . 06/01/2026 . | Paydoun . . 1,259,868 1,259,868 ,263,609 |. s s . 1,259,868 . 05/25/2056 . |1.A
..161620-AU-6 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... |. 06/01/2026 . |Paydoun ... .. 334,287 334,287 335,314 |.... . (1,071) ). . (1,07)]... ...334,287 |.. . 02/25/2056 . |1.A ........
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..161620-AU-6 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... [. 04/01/2026 . |Paydoun ... .. 413,766 415,087 |...........415,091 [.... ... (1,326) | 413,766 |.. ..8,275 |. 02/25/2056 . |1
..16162U-AV-5 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... [. 06/01/2026 . |Paydoun . .. 863,566 . 863,161 ..863,120 |. 446 | .863,566 .23,169 |. 06/25/2056 . (1.
..16162U-AV-5 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... [. 04/01/2026 . |Paydoun . .. 993,288 ..992,822 ..992,775 L5183 | .093,288 .19,866 |. 06/25/2056 . [1.
..16190A-BR-3 | CHASE HOME LENDING MORTGAGE TR SERIES-20 .... [. 06/01/2026 . |Paydown . ..610,329 . 4,577 | .610,329 . 02/25/2057 . (1.
..161923-BS-5 | CHASE MORTGAGE FINANCE CORPORA SERIES-20 .... |. 04/01/2026 . |Paydoun . . (305,342) (302,288) |. .(3,053) | (305,342) . 01/25/2057 . (2.
..161923-BS-5 | CHASE MORTGAGE FINANCE CORPORA SERIES-20 .... . 05/01/2026 . |Paydown . .. 238,840 . ..2,388 | .238,840 . 01/25/2057 . (1.
..161923-BS-5 | CHASE MORTGAGE FINANCE CORPORA SERIES-20 .... |. 06/01/2026 . |Paydoun . .. 413,498 4,135 | .413,4%8 . 01/25/2057 . (1.
..161929-AS-3 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... [. 06/01/2026 . |Paydoun ... . . 118,808 |.... . 119,086 |.. . 02/25/2055 . (1.
..161931-AC-4 | CHASE MORTGAGE FINANCE CORPO SERIES 2024 .... [. 06/01/2026 . |Paydoun ... 741,573 , e 737,128 | 741,573 |.. . 05/25/2055 . (1.
..161935-AA-9 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... [. 06/01/2026 . |Paydown . ..559,486 ..559,748 |. ..559,702 .569,486 . 04/25/2056 . (1.
..161935-AE-1 | CHASE HOME LENDING MORTGAGE TR SERIES-20 .... [. 06/01/2026 . |Paydoun . .. 2,642,022 2,650,279 |oeeiiiiiiiiiiiiies . 2,642,022 . 04/25/2056 . (1.
..161935-AV-3 | CHASE HOME LENDING MORTGAGE TR SERIES 20 .... [. 06/01/2026 . |Paydoun ... .. 551,493 ....5561,493 |.. . 04/25/2056 . (1.
..161938-BS-3 | CHASE HOME LENDING MORTGAGE TR SERIES-20 .... [. 06/01/2026 . |Paydoun ... . 1,631,536 1,631,536 |.. . 01/25/2057 . (1.
..19685E-AB-7 | COLT FUNDING LLC SERIES 2022-2 CLASS-A2 ...... [. 06/01/2026 . |Paydoun . .. 103,241 103,241 . 02/25/2067 . (1.
..225410-HV~7 | CSFB MORTGAGE SEC CORP SERIES 2003-17 CL .... . 06/01/2026 . |Paydoun . . .1,748 . 06/25/2033 . (1.
..22757C-AE-2 | CROSS MORTGAGE TRUST SERIES 2024-H7 CLAS .... . 06/01/2026 . |Paydouwn . 63,160 . 11/25/2069 . (1.
..22757TH-AC-5 | CROSS MORTGAGE TRUST SERIES 2024-H5 CLAS .... |. 06/01/2026 . |Paydoun . K 6,254 . 08/26/2069 . (1.
..31573E-AA-9 | ELLINGTON FINANCIAL MORTGAGE T SERIES 20 .... [. 06/01/2026 . |Paydown . ..335,863 |. .335,889 . 08/25/2067 . (1.
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV .... [. 06/01/2026 . |Paydoun . 34,511 34,511 34,830 |. 34,703 |. 34,511 . 10/25/2049 . (1.
..33852A-AP-2 | FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV .... [. 06/01/2026 . |Paydoun . 24,468 24,468 24,704 |. 24,613 | 24,468 . 10/25/2049 . (1.
..36169D-AA-0 | GCAT SERIES 2023-NQM2 CLASS-A1 144A 5. .... [. 06/01/2026 . |Paydoun . .. 194,898 ..104,898 ..192,890 |. ..193,007 |. .194,8%8 . 11/25/2067 . (1.
..36169G-AC-9 | GCAT SERIES 2023-NOM3 CLASS-A3 144A 7. .... [. 06/01/2026 . |Paydown . .. 111,636 . 111,636 . 111,767 | . 111,568 |. 111,636 . 08/25/2068 . (1.
..36171F-AC-7 | GCAT SERIES 2023-NQM4 CLASS-A3 144A 4. .... . 06/01/2026 . |Paydoun . 10,633 ...10,633 9,373 |. .9,488 |. 10,633 . 05/25/2067 . (1.
..36171G-AC-5 |GCAT TRUST SERIES 2025-NOM1 CLASS-A3 144 .... . 06/01/2026 . |Paydoun . .. 491,151 ..491,151 ..491,142 | ..492,887 |. .491,151 . 11/25/2069 . (1.
..36171M-AE-8 | GCAT TRUST SERIES 2025-NOM3 CLASS-A3 144 .... [. 06/01/2026 . |Paydoun . 40,978 40,978 41,051 . 05/25/2070 . (1.
..36270C-AD-2 | GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydouwn . ,013,632 ,013,632 .1,008,089 |. . 10/25/2054 . (1.
..36270W-BP-0 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . . . 02/25/2055 . (1.
..36270W-BS-4 | GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . . 02/25/2055 . (1.
..36271D-AA-5 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun ... . . . . 06/25/2055 . (1.
..36271W-AA-3 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun ... 399,679 400,366 |.... . . 09/25/2055 . (1.
..36271W-AU-9 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . ..523,819 ..522,101 .523,819 . 09/25/2055 . (1.
..36271W-CD-5 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . ... 12,462 12,462 . 09/25/2055 . (1.
..36272D-AU-0 | GSMBS SERIES 2025-PJ5 CLASS-A19 144A 6 .... [. 06/01/2026 . |Paydoun ... .. 656,817 . . 656,817 |.. . 10/25/2055 . (1.
..36272K-AU-4 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun ... . 748,916 747,217 | 748,916 |.. . 11/25/2085 . (1.
..36272L-AD-0 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . .. 576,375 ..576,375 ..575,294 |. ..575,154 |. .576,375 . 02/25/2055 . (1.
..36272L-BP-2 | GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . ..200,290 ..200,290 ..200,165 |. . 200,066 |. .200,290 . 02/25/2055 . 1.A .
..36272L-CH-9 | GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun ... ... 37,688 ...37,688 ...40,469 |............40,062 |.... ..37,688 |.. . 02/25/2055 . [1.A ........
..362720-AU-0 | GS MORTGAGEBACKED SECURITIES T SERIES 20 .... [. 06/01/2026 . |Paydoun ... ,269,929 .. 1,269,929 .. 1,267,548 |........ 1,267,713 |.... . ,269,929 |.. . 12/25/2055 . [1.A ........
..36272X-AU-6 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . ..880,104 . 880,104 ..890,143 |. ..890,033 |. .(9,929) | ..(9,929) 880,104 . 02/25/2056 . [1.A .
..36272X-CJ-9 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . 24,580 ...24,580 25,639 |. 25,630 | (1,050) |. . (1,050) 24,580 . 02/25/2056 . (1.D .
..36273F-AB-6 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . .. 545,926 ..545,926 ..549,508 |. ..549,5589 |. .(3,633) | ..(3,633) .545,926 . 03/25/2056 . [1.A .
..36273F-AU-4 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . .. 825,980 ..826,980 ..834,885 |. ..834,953 |. (8,973) | ,973) .825,980 . 03/25/2056 . [1.A .
..36273F-CJ-7 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . 14,694 ... 14,694 ...15,419 |. ... 15,417 | .. (723) ). (723) .. 14,694 . 03/25/2056 . (1.D .
..36273M-ClV-3 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . ,128,599 ..2,128,599 ..2,147,557 |. .2,147,4% |. .. (18,897) | ,897) ,128,599 . 04/25/2056 . 1.A .
..36273R-AU-8 | GS MORTGAGE-BACKED SECURITIES SERIES-202 . 06/01/2026 . | Paydoun . ..619,795 ..619,795 ..619,311 . ... 390 | . . 05/25/2056 . [1.A .
..362731-AA-1 | GS MBS SECURITIES TRUST SERIES 2025-PJ3 . 06/01/2026 . | Paydoun . 91,134 91,134 91,276 |. (144) |. (144) . 07/25/2085 . [1.A .
..36273-AU-7 | GS MBS SECURITIES TRUST SERIES 2025-PJ3 . 06/01/2026 . | Paydoun . .. 182,268 ..182,268 ..181,755 |. . 488 | . . . 07/25/2085 . [1.A .
..36275T-AU-2 | GS MORTGAGE-BACKED SECURITIES SERIES-202 . 06/01/2026 . | Paydoun . .. 335,809 ..335,809 2.336,783 |ovvviiiiiiiiiiiies (944) |. (944) .335,809 . 06/25/2056 . [1.A
..362938-AG-7 |GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 04/01/2026 . |Paydoun . 50,09 50,006 49,572 |. . 521 . 50,09 . 05/25/2053 . 1.A
..362938-AG-7 | GS MORTGAGE BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydown . .. 135,036 ..135,035 ..133,621 ..133,632 |. ..1,403 | .136,035 . 05/25/2053 . [1.A
..362957-AU-6 | GS MORTGAGE-BACKED SECURITIES SERIES 202 .... [. 06/01/2026 . |Paydoun . .. 741,969 740,346 . 740,067 1,902 | .741,969 . 07/25/2085 . [1.A .
..362969-AU-1 | GS MORTGAGE-BACKED SECURITIES SERIES-202 .... [. 06/01/2026 . |Paydown . ..625,811 ..619,358 ..6,454 |. .625,811 . 09/25/2056 . [1.A FE ..
..362973-AV-1 | GS MORTGAGE-BACKED SECURITIES ~ 5.000% O .... [. 06/01/2026 . |Paydoun . .. 874,449 . 868,300 |. ..6,148 |. .874,449 . 08/25/2056 . [1.A FE ..
..362976-AV-4 | GS MORTGAGE-BACKED SECURITIES SERIES-202 .... . 06/01/2026 . |Paydoun ... .. 746,945 732,707 |.... ...14,239 |. .746,945 .. . 08/25/2056 . [1.A FE ..
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..362977-AU-4 | GS MORTGAGE-BACKED SECURITIES SERIES-202 .... |. 06/01/2026 . |Paydoun ... . 1,180,273 ..1,180,273 s 1,180,273 |.. 10,153 |. 09/25/2056 . [1.
..362979-AU-0 |GS MORTGAGE-BACKED SECURITIES SERIES-202 .... |. 06/01/2026 . |Paydoun . .. 106,846 . 106,846 . N 106,846 . 09/25/2056 . |1.
..362982-AU-4 |GS MORTGAGE-BACKED SECURITIES SERIES-202 .... |. 06/01/2026 . |Paydoun . .. 183,997 ..183,997 ..182,099 |. .183,997 . 10/25/2056 . |1.
..36831C-AC-6 |GCAT SERIES 2024-NOM2 CLASS-A3 144A 6. .... |. 06/01/2026 . |Paydoun . . . 6,662 .6,697 | . 6,662 . 06/25/2059 . |1.
..45203)-YF-2 | ILLINOIS ST HSG DEV AUTH REVEN SERIES D ..... . 04/01/2026 . |Call 45,000 45,843 . 10/01/2049 . |1.
..45276K-AA-5 | IMPERIAL FUND LLC SERIES 2022-NOM3 CLASS .... |. 06/01/2026 . |Paydoun ... .. 375,128 ..375,128 375,128 . 05/25/2067 . |1.
..452760-AA-2 | IMPERIAL FUND LLC SERIES 2022-NQM5 CLASS .... |. 06/01/2026 . |Paydoun . 471,772 K 471,772 . 08/25/2067 . |1.
..45276R-AA-0 | IMPERIAL FUND LLC SERIES 2022-NOM6 CLASS .... |. 06/01/2026 . |Paydoun ... . . . 10/25/2067 . |1.
..46593D-AA-5 | JP MORGAN MORTGAGE TRUST SERIES 2024-9 C .... |. 06/01/2026 . |Paydoun ... . 02/25/2085 . |1.
..46593D-AV-9 [ JP MORGAN MORTGAGE TRUST SERIES 2024-9 C .... |. 06/01/2026 . |Paydoun . . . . . 02/25/2085 . |1.
..46593N-AE-5 |JP MORGAN MORTGAGE TRUST JPMMT SERIES-20 .... |. 06/01/2026 . |Paydoun . ,642,892 ,642,892 . 1,642,892 . 07/25/2055 . |1.
..46593N-AW-5 | JP MORGAN MORTGAGE TRUST SERIES 2025-2 C .... |. 06/01/2026 . |Paydoun ... . 1,648,563 |........ 1,648,563 |........ 1,650,881 [........ 1,650,129 |....cooviiviins Joovrenns (1,567) |oovviiiiiiinin Joveeenns (1,567) | e 1,648,563 |.. . 07/25/2085 . |1.
..46593R-AF-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-3 C .... |. 06/01/2026 . |Paydoun ... 1,540,040 |........ 1,540,040 |........ 1,540,014 |........ 1,539,856 [...ccoeeeerenins fooneeeennnn 184 [ e 184 [ [ 1,540,040 |.. . 09/25/2085 . |1.
..46593U-AU-3 [ JP MORGAN MORTGAGE TRUST SERIES 2025-4 C .... |. 06/01/2026 . |Paydoun . . 1,653,201 1,653,201 1,639,252 |. . 1,639,391 . 1,653,201 . 11/25/2085 . |1.
..46593V-AD-9 [JP MORGAN MORTGAGE TRUST  5.500% 11/25/ .... |. 04/01/2026 . |Paydoun . 783,928 .783,928 . 787,848 |. ..787,834 (3,906) | . . 11/25/2055 . |1.
..46593V-AD-9 [JP MORGAN MORTGAGE TRUST  5.500% 11/25/ .... |. 06/01/2026 . |Paydoun . .. 537,462 ..537,462 ..540,149 |. ..540,140 (2,678) |. . . 11/25/2085 . |1.
..46593V-AG-2 |JP MORGAN MORTGAGE TRUST SERIES 2025-MPR .... |. 06/01/2026 . |Paydoun . . 1,811,390 1,811,390 ..1,811,348 |. .1,811,206 |. . 185 |. 1,811,390 . 11/25/2055 . |1.
..46593Y-All-1 [ JP MORGAN MORTGAGE TRUST SERIES 2025-CCM .... |. 06/01/2026 . |Paydoun . 1,545,163 ,545,163 . 1,542,681 s . 1,545,163 . 11/25/2085 . |1.
..46594C-AF-5 | JP MORGAN MORTGAGE TRUST SERIES 2025-7MP .... |. 06/01/2026 . |Paydoun . . 1,431,858 ,431,858 N 01,431,812 | ...46 . 1,431,858 . 02/25/2056 . |1.
..46594C-AG-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-7MP .... |. 06/01/2026 . |Paydoun . . 2,371,740 .2,371,740 ..2,371,740 |. 2,371,673 |. .67 .2,371,740 . 02/25/2056 . |1.
..46594J-BW-2 | JP MORGAN MORTGAGE TRUST SERIES 2025-10 ..... |. 06/01/2026 . |Paydoun . 2,190,391 ..2,190,391 ..2,181,151 |. 2,181,152 .9, N .2,190,391 . 05/25/2056 . |1.
..46594P-BR-9 [ JP MORGAN MORTGAGE TRUST  5.500% 07/25/ .... |. 06/01/2026 . |Paydoun . .. 584,751 ..584,751 ..586,578 |..eeviiiiiiiiiiinns (1,827) |. .584,751 . 07/25/2056 . |1.
..465986-AA-5 | JP MORGAN MORTGAGE TRUST SERIES 2023-10 ..... |. 06/01/2026 . |Paydoun . .. 838,484 ..838,484 ..842,807 |. 842,658 (4,174) | .838,484 . 05/25/2054 . |1.
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |. 06/01/2026 . |Paydoun . ..5,505 .... 5,505 ....5,100 |. .5,114 ). LA .5,118 . 12/25/2048 . |1.
..46657C-AA-0 | JP MORGAN MORTGAGE TRUST SERIES 2023-8 C .... |. 06/01/2026 . |Paydoun . . 1,408,615 .. 1,408,615 1,413,237 | 1,413,077 |. .(4,462) |. . 1,408,615 . 02/25/2054 . |1.
..46657D-AA-8 | JP MORGAN MORTGAGE TRUST SERIES 2023-7 C .... |. 06/01/2026 . |Paydoun . . 1,701,367 ..1,701,367 .. 1,707,481 1,707,256 |. (5,890) |. 1,701,367 . 02/25/2054 . |1.
..46657P-AA-1 [ JP MORGAN MORTGAGE TRUST SERIES 2024-1 C .... |. 06/01/2026 . |Paydoun . . ... 36,994 ...36,791 |. L. 192 ). .. 36,99 . 06/25/2054 . |1.
..46658P-AD-4 | JP MORGAN MORTGAGE TRUST SERIES-2024-INV .... |. 06/01/2026 . |Paydoun . .. 3,162,437 ..3,189,120 |. . 3,162,437 . 04/25/2085 . |1.
46658T-AA-2 | JP MORGAN MORTGAGE TRUST SERIES 2024-12 ...... . 06/01/2026 . |Paydown ... .. 120, .. 120,187 ... 120,187 |.. . 06/25/2055 . |1.
..46658T-AV-6 | JP MORGAN MORTGAGE TRUST SERIES 2024-12 ...... . 06/01/2026 . | Paydown ... .. 150,234 150,234 149,624 |........... .150,234 |.. . 06/25/2085 . |1.
..46658U-AB-7 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... |. 06/01/2026 . |Paydoun . .. 205,235 . 206,101 |. ..206,090 |. .205,235 . 06/25/2055 . |1.
46658U-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-1 C .... [. 06/01/2026 . [Paydoun . . . ..474,128 |. ..474,103 |. 472,041 . 06/25/2085 . |1.
46659E-AV-8 | JP MORGAN MORTGAGE TRUST SERIES 2025-CCM .... |. 06/01/2026 . [Paydown ... ,225,035 ..1,216,613 |........ 1,216,684 |.... s N 01,225,035 |.. . 09/25/2085 . |1.
46660A-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-8 C .... |. 06/01/2026 . |Paydown ... .. 705,739 705,739 . ..709,891 |.... ....(4,152) |. .706,739 |.. . 02/25/2056 . |1.
46660A-AV-3 | JP MORGAN MORTGAGE TRUST SERIES 2025-8 C .... |. 04/01/2026 . |Paydown . ..601,805 . 601,805 ..605,346 |. .(3,541) | 601,805 . 02/25/2056 . |1.
46660L-AE-7 | JP MORGAN MORTGAGE TRUST ~ 5.302% 06/25/ .... |. 06/01/2026 . |Paydown . .. 454,081 ..454,081 . N ..454,073 |. A R .454,081 . 06/25/2056 . |1.
46660L-AG-2 | JP MORGAN MORTGAGE TRUST ~ 5.453% 06/25/ .... |. 06/01/2026 . |Paydown ... . 1,302,127 ..1,302,127 ..1,302,108 |........ 1,302,107 |.... 01,302,127 |.. . 06/25/2056 . |1.
46661B-BR-8 | JP MORGAN MORTGAGE TRUST SERIES-2026-3 C .... |. 06/01/2026 . |Paydown ... ... 88,912 ...88,912 ...87,106 |.... ..88,912 |.. . 10/25/2056 . |1.
466620-BW-3 | JP MORGAN MORTGAGE TRUST ~ 5.500% 05/25/ .... |. 06/01/2026 . |Paydown ... .. 602,233 ..602,233 ..601,292 |. ..601,292 .602,233 . 05/25/2056 . |1.
60637G-KM-0 | MISSOURI ST HSG DEV COMMN  5.100% 11/01 .... |. 06/01/2026 . |Call 100.0000 10,000 ...10,000 10,000 |. 10,000 |. 10,000 . 11/01/2050 . |1.
617944-AV-5 | MORGAN STANLEY RES MTG TRUST SERIES 2025 .... |. 06/01/2026 . [Paydown ... ..650,006 . 650,006 ..646,553 |. ..646,572 650,006 . 03/25/2085 . |1.
..617956-AG-2 | MORGAN STANLEY RESIDENTIAL MOR SERIES-20 .... |. 06/01/2026 . |Paydoun ... .. 444,331 .. 444 331 ..440,720 |. . 444,331 . 04/25/2056 . |1.
..67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 06/09/2026 . |Call 2,133,683 ..2,133,683 ..2,133,259 |. .2,138,545 . 01/25/2063 . |1.
67117P-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NOM .... |. 05/01/2026 . |Paydown ... .. 132,408 .. 132,408 ..132,381 .132,408 . 01/25/2063 . |1.
. 67117V-AA-8 [ ONSLOW BAY FINANCIAL LLC SERIES 2023-NM .... |. 06/01/2026 . |Paydoun . 45,129 ...45,129 45,183 |. A 45,129 . 07/25/2063 . |1.
. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NM .... |. 06/01/2026 . |Paydoun . .. 158,070 . 158,070 ..158,739 |. ..158,458 |. 158,070 . 07/25/2063 . |1.
..67118H-AC-4 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . .. 131,920 ..131,920 .132,147 |. ..132,006 .131,920 . 12/25/2063 . |1.
..67118T-AC-8 [ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 11,102 11,102 11,008 |. 11,102 . 01/25/2064 . |1.
..67118X-AA-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . .. 149,415 ..149,415 .. 149,414 |. .149,415 . 02/25/2064 . |1.
. 67118X-AB-1 [ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 29,883 29,883 29,955 |. . 02/25/2064 . |1.
..67119C-AB-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . .. 235,395 ..235,3% ..235,889 |. . A . . 05/25/2064 . |1.
..67119C-AC-4 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . .. 187,246 .. 187,246 ..188,215 |. . 188,074 |. .187,246 . 05/25/2064 . |1.
..67120G-AE-8 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . ... 58,707 ...58,707 ...58,873 |. ...58,849 |. . A ..58,707 . 10/25/2064 . |1.
..67122E-All-1 [ 0BX TRUST SERIES 2025-J2 CLASS-A19 144A ...... . 06/01/2026 . | Paydown ... . 1,976,087 .. 1,976,087 ,978,866 |........1,978,776 |.... ... (2,689)]. . (2,689)]... .1,976,087 |.. . 09/25/2085 . |1.
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..673919-AB-2 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 06/01/2026 . |Paydoun ... 166,759 .... 166,988 |.......... 166,864 |.... .. (105) | ... (105) [... ..4,109 |. 06/25/2063 . [1.
..673919-AL-0 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 06/01/2026 . |Paydoun ... .. 243,252 ..243,904 |. ..243,565 |. 6,352 |. 06/25/2063 . |1.
..67448G-AA-1 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 06/09/2026 . |Call 100.0000 ,316,177 ..1,310,683 |. .1,310,831 42,017 |. 03/25/2063 . [1.
..67448G-AA-1 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 05/01/2026 . |Paydoun ... 79,892 79,558 |. . 03/25/2063 . |1.
..67448G-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 06/09/2026 . |Call ..1,880,518 ..1,880,795 |. . 03/25/2063 . |1.
..67448G-AB-9 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 05/01/2026 . |Paydoun ... .. 112,587 ..112,603 |. . 03/25/2063 . |1.
..67448N-AA-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . ..249,410 ..249,408 |. . 01/25/2064 . |1.
..67448N-AB-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 06/01/2026 . |Paydoun ... . 01/25/2064 . |1.
..67448Y-AE-4 | 0BX TRUST SERIES 2025-NGM3 CLASS-A3 144A .... |. 06/01/2026 . [Paydoun . 12/01/2064 . |1.
..677560-50-6 [OHIO ST HSG FIN AGY  6.087% 09/01/53 ... . 06/01/2026 . |Call 100.0000 . 09/01/2063 . |1.
..677560-8A-8 | OHIO HOUSING FINANCE AGENCY  4.700% 09/ . 06/01/2026 . |Call 100.0000 . 09/01/2054 . |1.
..67756U-DM-7 [OHIO ST HSG FIN AGY RESIDENTIA ~ 5.100% ..... . 06/01/2026 . |Call 100.0000 ... .. . 09/01/2045 . |1.
..69383N-BE-0 |PMT LOAN TRUST ~ 5.500% 01/25/57 ........un.... . 06/01/2026 . |Paydown ... s s ....256,086 |.. . 01/25/2057 . |1.
..69392T-AC-1 [PMT LOAN TRUST SERIES 2025-J2 CLASS-A3 1 . 06/01/2026 . | Paydoun . .2,102,138 ..2,102,138 |. B (17 K R R R R .2,102,138 . 08/25/2056 . |1.
..69392X-BE-7 [PMT LOAN TRUST SERIES 2025-J3 CLASS-A29 ...... |. 06/01/2026 . |Paydoun . ,311,145 ..2,299,590 |. . 2,299,585 .2,311,145 . 11/27/2056 . |1.
..693931-BE-0 [PMT LOAN TRUST SERIES-2026-INV5 CLASS-A2 .... |. 06/01/2026 . |Paydoun . . 138,503 138,027 [ .138,503 . 05/25/2057 . |1.
..729906-BD-8 |PMT LOAN TRUST SERIES 2025-CNF1 CLASS-A2 .... |. 06/01/2026 . |Paydoun . .. 939,358 ..939,358 ..938,477 N ..938,467 |. . N .939,358 . 10/25/2056 . |1.
..729907-AJ-4 [PMT LOAN TRUST SERIES 2025-INV5 CLASS-A9 .... |. 04/01/2026 . |Paydoun . ,665,042 ,665,042 ..1,681,693 |. 1,681,634 |. .. (16,591) |. . 1,665,042 . 05/25/2056 . |1.
..729907-AJ-4 [PMT LOAN TRUST SERIES 2025-INV5 CLASS-A9 .... |. 06/01/2026 . |Paydoun . . 1,550,586 ,550,586 1,566,002 |. . 1,566,037 .. (15,451) . . 1,550,586 . 05/25/2056 . |1.
..729912-AU-9 [PMT LOAN TRUST SERIES-2026-CNF4 CLASS-A1 .... |. 06/01/2026 . |Paydoun . .. 127,109 ..127,109 126,891 [ ... 218 | 127,109 . 05/25/2057 . |1.
..729916-BE-5 |PMT LOAN TRUST SERIES 2025-INV11 CLASS-A .... |. 06/01/2026 . |Paydoun . ..610,199 ..610,199 ..610,389 |. 610,378 (180) | .610,199 . 11/25/2056 . |1.
..73015C-AA-1 [PMT LOAN TRUST SERIES 2024-INV2 CLASS-A1 .... |. 06/01/2026 . |Paydoun . 75,353 75,353 75,742 |. 75,7117 (364) |. 75,353 . 12/25/2059 . |1.
..73015C-BD-4 [PMT LOAN TRUST SERIES 2024-INV2 CLASS-A2 .... |. 06/01/2026 . |Paydoun . 55,680 55,680 55,759 |. 55,748 |. . (68)]. 55,680 . 12/25/2059 . |1.
..73015C-BD-4 [PMT LOAN TRUST SERIES 2024-INV2 CLASS-A2 .... |. 05/01/2026 . |Paydoun . 19,673 19,673 19,701 |. 19,697 |. . (24)]. 19,673 . 12/25/2059 . |1.
.. T4388R-AP-2 |PROVIDENT FUNDING MORTGAGE TRU SERIES 20 .... |. 06/01/2026 . |Paydoun . ,137,954 ,137,954 ,134,042 |. .1,134,033 |. N 1,137,954 . 11/25/2055 . |1.
.. TA930F-AA-5 [ WOODWARD CAPITAL MANAGEMENT SERIES 2024~ .... |. 06/01/2026 . |Paydoun . 21,466 ...21,466 ...21,487 |. ...21,469 |. - (2))] ..21,466 . 06/25/2044 . |1.
..749421-AA-1 [RCKT MORTGAGE TRUST SERIES 2024-CES8 CLA .... |. 06/01/2026 . |Paydoun . .. 386,549 ..386,549 ..386,549 |. ..386,416 |. .386,549 . 11/25/2044 . |1.
.. 74942B-AA-9 [ WOODWARD CAPITAL MANAGEMENT RC SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 197,948 ..197,948 ..197,947 |. ..197,901 .197,948 . 02/25/2085 . |1.
.. 749431-AW-2 |RCKT MORTGAGE TRUST SERIES 2025-1 CLASS- .... |. 06/01/2026 . |Paydoun ... . 1,076,369 ..1,076,369 ,070,987 |........1,071,011 |.... ,076,369 |.. . 03/25/2085 . |1.
..749971-BM-8 |RADIAN MORTGAGE CAPITAL TRUST SERIES 202 .... |. 06/01/2026 . |Paydoun ... ..606,130 .. 606,130 ..591,659 |.... 606,130 |.. . 07/25/2085 . |1.
..750231i-AF-1 [RADIAN MORTGAGE CAPITAL TRUST SERIES 202 .... |. 06/01/2026 . |Paydoun . .. 224,919 ..222,326 |. .224,919 . 03/25/2085 . |1.
..750231I-BM-5 [RADIAN MORTGAGE CAPITAL TRUST SERIES 202 .... |. 06/01/2026 . |Paydoun . .. 224,919 . . N ..222,081 .224,919 . 03/25/2085 . |1.
..75023X-BM-3 |RADIAN MORTGAGE CAPITAL TRUST SERIES 202 .... |. 06/01/2026 . |Paydoun ... 418,842 416,682 |.... . 11/25/2055 . |1.
..75024R-AF-1 |RADIAN MORTGAGE CAPITAL TRUST  6.000% 1 .... |. 04/01/2026 . |Paydoun ... 524,365 532,3% |.... . 12/25/2085 . |1.
..75024R-AF-1 [RADIAN MORTGAGE CAPITAL TRUST ~ 6.000% 1 .... |. 06/01/2026 . |Paydoun . ..709,572 ..720,438 |. 709, . 12/25/2085 . |1.
..75024R-BM-5 [RADIAN MORTGAGE CAPITAL TRUST SERIES 202 .... |. 06/01/2026 . |Paydoun . ,059,937 ,059,274 |. .1,059,937 . 12/25/2085 . |1.
..75408V-BB-6 |RATE MORTGAGE TRUST SERIES-2026-J1 CLASS .... |. 06/01/2026 . |Paydoun ... 178,212 171,994 |.... s .. 173,212 .. . 04/25/2056 . |1.
..75410E-BB-0 |RATE MORTGAGE TRUST SERIES 2025-J3 CLASS .... |. 06/01/2026 . |Paydoun ... . .. 651,617 657,115 |........... s 651,617 |.. . 11/25/2085 . |1.
..75410E-BB-0 |RATE MORTGAGE TRUST SERIES 2025-J3 CLASS .... |. 04/01/2026 . |Paydoun . ..211,679 ..213,465 |. ..213,455 |. (1,776) .211,679 . 11/25/2055 . |1.
..816935-AA-8 [SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLA .... |. 06/01/2026 . |Paydoun . .. 697,842 . . 701,113 |. ..700,913 |. (3,072) .697,842 . 03/25/2085 . |1.
..816935-AU-4 [SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLA .... |. 06/01/2026 . |Paydoun . . 1,240,608 .. 1,240,608 ,240,220 |. .1,240,063 . 545 |. . 1,240,608 . 03/25/2085 . |1.
..816948-Al-3 [SEQUOIA MORTGAGE TRUST  5.000% 03/25/56 .... |. 06/01/2026 . |Paydoun . ..601,663 . 601,663 ..596,3%8 |. ..5,265 | 601,663 . 03/25/2056 . |1.
..816950-BD-0 |SEQUOIA MORTGAGE TRUST SERIES 2025-11 CL .... |. 06/01/2026 . |Paydoun . . 1,888,668 .. 1,888,668 ..1,903,718 |. .1, .. (14,976) |. ,888,668 . 11/25/2055 . |1.
..817370-AU-3 [SEQUOIA MORTGAGE TRUST SERIES 2025-3 CLA .... |. 06/01/2026 . |Paydoun . .917,771 L 917,771 919,062 ..918 928 |. (1,157) |. 917,771 . 04/25/2085 . |1.
..81743C-AV-7 [SEQUOIA MORTGAGE TRUST SERIES 2024-5 CLA .... |. 06/01/2026 . |Paydoun . ..4,097 . 4,097 .4,044 ). .4,053 | . . 4,097 . 06/25/2054 . |1.
..81743D-AB-9 [SEQUOIA MORTGAGE TRUST SERIES 2024-6 CLA .... |. 06/01/2026 . |Paydoun . .. 340,126 ..340,126 ..338,372 |. ..338,444 |. L340, 126 . 07/27/2054 . |1.
..81743D-AV-5 [SEQUOIA MORTGAGE TRUST SERIES 2024-6 CLA .... |. 06/01/2026 . |Paydoun . .. 680,251 .680,251 . 671,216 |. ..671,753 |. .680,251 . 07/27/2054 . |1.
..81743G-AB-2 [SEQUOIA MORTGAGE TRUST SERIES 2025-5 CLA .... |. 06/01/2026 . |Paydoun . .. 421,504 421,504 ..415,181 |. ..415,266 |. 421,504 . 06/25/2085 . |1.
..81743G-AU-0 [SEQUOIA MORTGAGE TRUST SERIES 2025-5 CLA .... |. 06/01/2026 . |Paydoun . .. 758,707 758,707 ..753,965 |. ..753,989 |. 758,707 . 06/25/2055 . |1.
..81745C-AB-9 [SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLA .... |. 06/01/2026 . |Paydoun . 1,626 1,626 1,576 |. . 1,592 | . 1,502 . 06/25/2043 . |1.
..81745D-AE-1 [SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |. 06/01/2026 . |Paydoun . ..4,400 . 4,400 . 4,462 . 4,440 . 4,400 . 07/25/2043 . |1.
..81749G-AA-8 [SEQUOIA MORTGAGE TRUST SERIES-2024-1 CLA .... |. 06/01/2026 . |Paydoun . ..709 547 ..709,547 ..707,994 |. .709,547 . 01/25/2064 . |1.
..81749M-AU-1 [SEQUOIA MORTGAGE TRUST SERIES 2025-4 CLA .... |. 06/01/2026 . |Paydoun . . 1,702,621 ..1,702,621 ..1,701,024 |. 1,702,621 . 04/25/2085 . |1.
..81749V-AA-5 [SEQUOIA MORTGAGE TRUST SERIES-2025-7 CLA .... |. 06/01/2026 . |Paydoun ... .. 636,962 636,962 644,924 |.... ...636,962 |.. . 08/25/2085 . |1.
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..81749-CU-7 |SEQUOIA MORTGAGE TRUST SERIES 2025-8 CLA .... |. 06/01/2026 . |Paydown .........cceeevueeeeeemnnnns foeeeeeeeemnnnnneees oeeee 1,655,082 |l 1,655,082 |........ 1,665,943 |........1,665,735 |.... . (10,653) [ [ 1,655,082 |.. . 09/25/2055 .
..81749X-AU-7 [SEQUOIA MORTGAGE TRUST SERIES 2025-12 CL .... |. 06/01/2026 . |Paydoun . ..2,915,513 ..2,905,035 |. .2,905,025 |. . 10,487 .2,915,513 . 12/25/2055 .
..81750B-BD-8 [SEQUOIA MORTGAGE TRUST SERIES 2025-9 CLA .... |. 06/01/2026 . |Paydoun . .. 4,055,537 ..4,107,499 |. 4,107,097 |. (51,559) . 4,055,537 . 10/25/2055 .
..81750C-BD-6 | SEQUOIA MORTGAGE TRUST SERIES 2025-10 CL .... |. 06/01/2026 . |Paydoun . .. 3,812,538 ..3,845,302 |. .3,845,032 |. (32,493) .3,812,538 . 11/25/2055 .
..81750F-All-8 [ SEQUOIA MORTGAGE TRUST  5.500% 03/25/56 .... |. 06/01/2026 . |Paydoun . .. 946,092 . (296) 946,092 . 03/25/2056 .
..81750K-AU-1 [SEQUOIA MORTGAGE TRUST SERIES-2026-1 CLA .... |. 05/01/2026 . |Paydoun . 83,669 83,669 . 02/25/2056 .
..81750K-AU-1 [SEQUOIA MORTGAGE TRUST SERIES-2026-1 CLA .... |. 06/01/2026 . |Paydoun . .. 102,602 .102,602 . 02/25/2056 .
..81750K-AU-1 | SEQUOIA MORTGAGE TRUST SERIES-2026-1 CLA .... |. 04/01/2026 . |Paydoun ... 161,865 |.. . 02/25/2056 .
..81750T-All-8 |SEQUOIA MORTGAGE TRUST SERIES-2026-5 CLA .... |. 06/01/2026 . |Paydoun ... .243,322 |.. . 05/25/2056 .
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... |. 06/01/2026 . |Paydoun . . 11/25/2048 .
..89183G-AB-2 [ TOWD POINT MORTGAGE TRUST SERIES 2024-4 ...... |. 06/01/2026 . |Paydoun . . 10/27/2064 .
..92539D-AA-6 | VERUS SECURITIZATION TRUST SERIES 2023-2 .... |. 04/01/2026 . |Various ... . 03/25/2068 .
..92539G-AB-7 | VERUS SECURITIZATION TRUST SERIES 2023-3 .... |. 04/01/2026 . |Paydoun ... 749,508 . 03/25/2068 .
..92539G-AC-5 |VERUS SECURITIZATION TRUST SERIES 2023-3 .... |. 04/01/2026 . |Paydoun . . ..549,639 N . . 03/25/2068 .
..92539T-AB-9 | VERUS SECURITIZATION TRUST SERIES 2023-4 .... |. 05/01/2026 . |Paydoun . . 1,063,717 ,0683,717 1 061 729 |. 1,061,288 . 01/25/2028 .
..92540H-AC-0 | VERUS SECURITIZATION TRUST SERIES 2024-5 .... |. 06/01/2026 . |Paydoun . 94,550 94,550 94,466 94,550 . 06/25/2069 .
..92540R-AE-4 | VERUS SECURITIZATION TRUST SERIES 2024-9 .... |. 06/01/2026 . |Paydoun . 22,528 22,528 22,528 . 11/25/2069 .
..93934F-DF-6 | WASHINGTON MUTUAL SERIES 2005-8 CLASS-3C .... |. 06/01/2026 . |Paydoun . ..8,286 .8,135 . 10/25/2035 .
..949831-AS-0 |WELLS FARGO MORTGAGE BACKED SERIES 2019- . 06/01/2026 . | Paydoun . . 300 .302 . 07/25/2049 .
..94989U-AA-9 [WELL FARGO MORTGAGE BACKED SERIES 2018-A .... |. 06/01/2026 . |Paydoun . 1T 1,721 . 07/25/2047 .
..97652P-AB-7 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |. 06/01/2026 . |Paydoun . .516 .501 . 06/20/2044 .
..976520-AC-3 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |. 06/01/2026 . |Paydoun . .47 247 . 09/20/2044 .
..97652R-AD-9 | WINWATER MORTGAGE LOAN TRUST SERIES 2014 .... |. 06/01/2026 . |Paydoun . . 522 522 . 11/20/2044 .
..97652T-AA-1 [ WINWATER MORTGAGE LOAN TRUST SERIES 2015 .... |. 06/01/2026 . |Paydoun . ..2,168 N .2,168 . 01/20/2045 .
..362979-AU-0 |GS MORTGAGE-BACKED SECURITIES SERIES-202 .... |. 06/01/2026 . |Paydoun . .. 106,775 . 106,775 106,224 N 106,775 . 09/25/2056 .
..81750T-All-8 [SEQUOIA MORTGAGE TRUST SERIES-2026-5 CLA .... |. 06/01/2026 . |Paydoun . .. 121,661 . 121,661 ..120,844 N 121,661 . 05/25/2056 .
..45290B-AB-5 | IMPERIAL FUND LLC SERIES 2023-NQM1 CLASS .... |. 06/01/2026 . |Paydoun . 48,189 48,189 48,188 |. . 02/25/2068 .
..67119C-AB-6 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 74,898 . 05/25/2064 .
..67119P-AP-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQ1 .... |. 06/01/2026 . |Paydoun ... ... 36,685 ...36, .. 36, .. . 06/25/2064 .
..67120T-AA-8 |NEW YORK MORTGAGE TRUST SERIES 2024-BPL2 .... |. 06/25/2026 . |Paydoun ... . 2,597,000 .2,5%,%7 |.... ,597,000 |.. . 05/25/2039 .
..92539T-AD-5 |VERUS SECURITIZATION TRUST SERIES 2023-4 .... |. 05/01/2026 . |Paydoun . ..400,000 ..399, N ..399,480 |. o | 400,000 . 05/25/2068 .
..BES2LC-M3-5 |EUROPEAN RESIDENTIAL LOAN SECU SERIES 20 .... |. 05/26/2026 . |Paydoun . .. 148,734 ..140,528 |. .. 146,419 |. (5,652) |. .148,734 . 11/25/2060 .
..G3R89P-AA-4 | EUROPEAN RESIDENTIAL LOAN SECU ABS-SER-2 .... |. 06/24/2026 . |Paydoun ... ... 13,962 .13, 13,267 |............14,116 |.... .. (878) ... ..13,962 |.. . 08/24/2056 .
..Z94FNME-RX-1 [ MEDALLION TRUST SERIES 2019-1 CLASS-D ........ . 06/22/2026 . |Paydown ... ... 58,435 ... 58,435 ...60,792 |............55,773 |.... LW 4912 ..58,435 |.. . 01/21/2052 .
..Z95LWZ-4Q-9 |WARRINGTON RESIDENTIAL SERIES 2022-1 CLA . 06/24/2026 . |Paydoun . .. 129,096 ..129,0% ..116,244 |. . 127,071 |. . (10,590) |. .129,096 . 12/24/2056 .
..Z95NZ7-SF-2 | PEPPER RESIDENTIAL SECURITIES SERIES 202 .... |. 06/23/2026 . |Paydoun . .54,542 54,542 48,615 |. 50,640 |. (2,012) | 54,642 . 07/23/2063 .
..295YTZ-FQ-3 | TRUSTEE FOR THE PEPPER SOCIAL SERIES 202 .... |. 05/26/2026 . |Paydoun ... .. 16,555 ... 16,555 ...14,885 |............15,239 |.... (348) |.... ..16,555 |.. . 09/24/2063 .
..Z965611-XB-0 |LA TROBE FINANCIAL CAPITAL MAR SERIES 20 .... |. 06/15/2026 . [Paydoun s ...84,360 L 77,531 ...l 79,908 ... (2,428) |.... ..84,360 |.. . 10/14/2054 .
..01030R-Pli-6 | ALABAMA HOUSING FINANCE AUTHOR  5.130% ..... |. 04/01/2026 . |Call 100.0000 .5,000 .5,000 5,000 | 5,000 | o | .5,000 . 10/01/2050 .
..03465J-AB-6 | ANGEL OAK MORTGAGE TRUST SERIES 2021-6 C .... |. 06/01/2026 . |Paydoun ... 7,267 7,267 .5,741 | 5,877 | 7,267 . 09/25/2066 .
..03466H-AC-7 | ANGEL OAK MORTGAGE TRUST SERIES 2024-A3 ..... |. 06/01/2026 . |Paydoun . .2,923 .2,923 .2,792 | .2,800 | 12,928 . 11/26/2068 .
..034932-AC-7 | ANGEL OAK MORTGAGE TRUST SERIES 2024-12 ..... |. 06/01/2026 . |Paydoun . 13,047 13,047 13,091 13,047 . 10/25/2069 .
..034932-AC-7 |ANGEL OAK MORTGAGE TRUST SERIES 2024-12 ..... |. 05/01/2026 . |Paydoun . 7,441 .7,441 . 7,465 .7,441 . 10/25/2069 .
..034942-AC-6 | ANGLE OAK MORTGAGE TRUST SERIES 2024-2 C .... |. 06/01/2026 . |Paydoun . 12,778 12,778 12,888 [oeiiiiiiiiiinns 12,778 . 01/25/2069 .
..034943-AC-4 | ANGEL OAK MORTGAGE TRUST SERIES 2024-4 C .... |. 04/01/2026 . |Paydoun . 20,355 20,355 20,439 20,355 . 01/25/2069 .
..04538H-AD-7 [ ASPIRE MORTGAGE TRUST SERIES-2026-2 CLAS .... |. 06/01/2026 . |Paydoun . .5,447 5,447 5,447 . 5,447 . 04/26/2066 .
..04538H-AE-5 |ASPIRE MORTGAGE TRUST SERIES-2026-2 CLAS .... |. 06/01/2026 . |Paydoun . .3,813 3,813 3,813 .3,813 . 04/26/2066 .
..066940-AC-1 [BARCLAYS MORTGAGE LOAN TRUST SERIES 2023 .... |. 04/01/2026 . |Paydoun . 6,467 6,467 6,466 . 6,461 . 01/25/2063 .
..10567M-AC-9 |[BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . .5,883 5,883 5,883 . 5,883 . 10/25/2063 .
..10569L-AC-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 19,574 19,574 19,640 19,574 . 03/25/2064 .
..10569U-AA-3 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 29,294 29,294 29,442 | 29,475 . 06/25/2063 .
..10569U-AB-1 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 29,224 29,224 29,315 29,224 . 06/25/2063 .
..10569Y-AB-3 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 21,805 21,805 21,862 21,846 . 05/25/2063 .
..10570F-AC-9 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun ... . 12/01/2063 .
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.. 105925-AC-5 |BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun ... ... 9,428 .. (91)) . .9,428 |.. ...190 |. 06/25/2064 . |1.B ........
.. 105925-AC-5 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 05/01/2026 . |Paydoun . . 4,005 .82 |. 06/25/2064 . |1.C .
.. 12553X-AD-5 [CIM TRUST SERIES 2018-INV1 CLASS-A4 144A .... |. 06/01/2026 . |Paydoun . .5,375 .96 |. 08/25/2048 . |1.A .
..12665L-AB-0 | COLT FUNDING LLC SERIES 2024-2 CLASS-A2 . 06/01/2026 . | Paydoun . 29,610 754 |. 04/25/2069 . |1.B .
..19648G-BT-8 | COLORADO ST HSG & FIN AUTH SF SERIES N 1 . 05/01/2026 . |Call 100. 15,000 436 |. 05/01/2041 . |1.A FE ..
..19648G-GU-0 | COLORADO HOUSING AND FINANCE A SERIES A ...... |. 05/01/2026 . |Call 100.0000 60,000 ,725 (. 11/01/2044 . [1.A FE ..
..19648G-GV-8 | COLORADO HOUSING AND FINANCE A SENIOR UN . 05/01/2026 . |Call 100.0000 735 |. 05/01/2048 . |1.A FE ..
..19688T-AC-9 |COLT FUNDING LLC SERIES 2024-1 CLASS-A3 ...... . 06/01/2026 . | Paydoun ...452 | 02/25/2069 . |1.
..31684D-AC-3 |FIGURE LENDING FIGRE SERIES 2024-HE6 CLA .... |. 06/01/2026 . |Paydoun ... ...562 | 12/25/2054 . |1.
..31685A-AC-8 [FIGRE TRUST SERIES-2026-HES CLASS-C 144A .... |. 06/04/2026 . |Paydoun . .40 |. 06/25/2056 . |1.
..33852A-AR-8 | FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV .... |. 06/01/2026 . |Paydoun . .52 |. 10/25/2049 . |1.
..36171H-AC-3 | GCAT TRUST SERIES 2025-NOM2 CLASS-A3 144 .... |. 06/01/2026 . |Paydoun ... . 04/25/2070 . |2.
..3622EU-AD-8 | GSMSC SERIES 2007-2 CLASS-A4A  6.483% 0 .... |. 06/01/2026 . |Paydoun ... . 03/25/2037 . |1.
.. 393505-NC-2 [ CONSECO FINANCIAL CORP SERIES 1995-5 CLA .... |. 06/15/2026 . |Paydoun . . 07/15/2027 . |4.
..41162D-AF-6 |HARBORVIEW MTG LOAN TRUST SERIES 2006-12 .... |. 06/19/2026 . |Paydoun . . 01/19/2038 . |1.
..43761Y-AE-4 [HOMES TRUST SERIES 2025-AFC2 CLASS-A3 14 .... |. 06/01/2026 . |Paydoun . . 06/25/2060 . |1.
..437920-AE-1 |HOMES TRUSTS SERIES 2024-AFC2 CLASS-A3 1 .... |. 06/01/2026 . |Paydoun ... . 10/25/2059 . |1.
..45129Y-3W-4 | IDAHO HSG & FIN ASSN SERIES D 1 5.877% .... |. 05/01/2026 . |Call 100.0000 . 07/01/2043 . |1.B FE .
..45129Y-4D-5 | IDAHO HSG & FIN ASSN SERIES E  6.160% O .... |. 05/01/2026 . |Call 100.0000 . 01/01/2054 . |1.B FE ..
..45120Y-6T-8 | IDAHO HSNG AND FINANCE ASSOC ~ 5.945% 07 .... |. 05/01/2026 . |Call 100.0000 N . 07/01/2055 . |1.B FE ..
..45130B-BA-0 | IDAHO HSNG AND FINANCE ASSOC  5.951% 07 .... |. 05/01/2026 . |Call 100.0000 .. 125,000 ..125,000 |. . 07/01/2040 . |1.B FE ..
..452031-XE-6 | IL HOUSING DEV AUTH 2024B SERIES B 5.8 .... |. 04/01/2026 . |Call 100.0000 40,000 40,000 |. . 1070172049 . |1.A FE ..
..465976-AB-4 | JP MORGAN MORTGAGE TRUST SERIES 2022-LTV .... |. 06/01/2026 . |Paydoun ... 15,171 14,854 |. . 07/25/2052 . |1.A .
..465983-AC-8 |JP MORGAN MORTGAGE TRUST SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 29,236 |. . 02/25/2064 . |1.B .
..465983-AC-8 |JP MORGAN MORTGAGE TRUST SERIES 2024-NM .... |. 05/01/2026 . |Paydoun . .4,448 | . 02/25/2064 . |1.F .
..46641C-AV-3 [ JP MORGAN MORTGAGE TRUST SERIES 2014-1 C .... |. 06/01/2026 . |Paydoun . . 1,239 ). . 01/25/2044 . |1.A .
..46649H-AG-7 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |. 06/01/2026 . |Paydoun . . 12/25/2048 . |1.A .
..46649H-AN-2 | JP MORGAN MORTGAGE TRUST SERIES 2017-6 C .... |. 06/01/2026 . |Paydoun . . 01/25/2048 . |1.A .
..46654\-BS-9 | JP MORGAN MORTGAGE TRUST SERIES 2022-1 C .... |. 06/01/2026 . |Paydoun ... . 07/25/2052 . |1.A ........
..46655V-BU-5 | JP MORGAN MORTGAGE TRUST SERIES 2022-8 C .... |. 06/01/2026 . |Paydoun ... . . . I . 01/25/2083 . |1.B ........
..46657P-AA-1 [ JP MORGAN MORTGAGE TRUST SERIES 2024-1 C .... |. 06/01/2026 . |Paydoun . .. 147,977 .. 147,977 .. 147,469 |. . 147,443 |. . 06/25/2054 . |1.A .
..46659A-AA-2 [ JP MORGAN MORTGAGE TRUST SERIES 2024-11 ..... |. 06/01/2026 . |Paydoun . 52,717 52,717 52,651 |. 52,645 |. . 04/25/2055 . |1.A .
..46659A-AT-1 | JP MORGAN MORTGAGE TRUST SERIES 2024-11 ..... . 06/01/2026 . |Paydown ... ... 32,948 L.32,914 f............32,910 |.... . 04/25/2055 . |1.A ........
..46659A-AU-8 | JP MORGAN MORTGAGE TRUST SERIES 2024-11 ..... . 06/01/2026 . | Paydown ... .. 32,948 ... 32,765 |.... . 04/25/2085 . |1.A ........
..576433-UE-4 |MASTR ADJUSTABLE RATE MORTGAGE SERIES 20 .... |. 06/01/2026 . |Paydoun . .1,868 | . 04/21/2034 . |[1.A FN .
..590219-AE-1 |MLCC MORTGAGE INVESTORS, INC SERIES 2006 . 06/01/2026 . | Paydoun . 479 . . 05/25/2036 . |1.A FN .
..592114-AC-6 |MET GOVT NASHVILLE & DAVIDSON SERIES A ....... . 06/01/2026 . |Redemption 100.0000 . . 07/01/2045 . |1.B FE .
..59982D-AA-7 [MILL CITY MORTGAGE LOAN TRUST SERIES 202 .... |. 06/01/2026 . |Paydoun ... . . 08/01/2069 . |2.B FE .
..599920-AA-3 [MILL CITY MORTGAGE TRUST SERIES 2024-RS1 .... |. 06/01/2026 . |Paydoun . ...15,578 |. . 11/01/2069 . |2.B FE ..
..61775L-AG-3 [MORGAN STANLEY RESIDENTIAL MO SERIES 202 .... |. 06/01/2026 . |Paydoun . .. 405,506 ..399,147 |. .405,506 . 08/25/2063 . |1.
..61778L-AE-5 [MORGAN STANLY RES| MORTGAGE SERIES 2025- .... |. 06/01/2026 . |Paydoun . 11,408 11,408 . 05/25/2070 . |1.
..62957X-AG-5 [NEW YORK MORTGAGE TRUST SERIES-2026-INV2 .... |. 06/01/2026 . |Paydoun . .842 . 04/25/2061 . |1.
..64832C-AE-3 |NEW RESIDENTIAL MORTGAGE LOAN SERIES 202 .... |. 06/01/2026 . |Paydoun . ,005 . 05/25/2065 . |1.
..67118H-AD-2 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 10,993 . 12/25/2063 . |1.
..67118K-AB-9 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 06/01/2026 . |Paydoun . 20,093 . 12/25/2063 . |1.
..67118T-AA-2 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 13,965 . 01/25/2064 . |1.
. 67118T-AB-0 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 13,945 . 01/25/2064 . |1.
..67118T-AC-8 [ONSLOW BAY FINANCIAL LLC SERIES 2024-NOM .... |. 04/01/2026 . |Paydoun . . 6,329 . 01/25/2064 . |1.
..67118X-AC-9 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 37,354 . 02/25/2064 . |1.
..67119D-AC-2 [ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . . 7,410 . 01/25/2064 . |1.
..67119E-AB-2 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 19,323 . 06/25/2064 . |1.
..67119F-AB-9 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 7,747 . 03/25/2064 . |1.
..67119F-AC-7 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 19,368 . 03/25/2064 . |1.
..67119M-AC-2 [ONSLOW BAY FINANCIAL LLC SERIES 2024-NM1 .... |. 06/01/2026 . |Paydoun ... .. 45,127 .. . 05/25/2064 . |1.
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..67124D-AK-7 | ONSLOW BAY FINANCIAL LLC SERIES-2026-NQM .... |. 05/01/2026 . |Paydoun ... .. 19,317 ...19,317 .. 19,317 |.. ....91 |. 01/25/2066 . |1.C FE ....
..67124D-AK-7 [ ONSLOW BAY FINANCIAL LLC SERIES-2026-NQM .... |. 06/01/2026 . |Paydoun . 12,063 12,063 12,063 114 . 01/25/2066 . |1.E FE ....
..673911-AD-5 [ONSLOW BAY FINANCIAL LLC SERIES 2024-Na1 .... |. 06/01/2026 . |Paydoun . 18,561 18,561 18,561 424 . 11/25/2064 . (1.B .
..673911-AE-3 [ ONSLOW BAY FINANCIAL LLC SERIES 2024-NQ1 .... |. 06/01/2026 . |Paydoun . 34,471 34,471 34,471 818 |. 11/25/2064 . |1.B .
..673913-AC-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . 14,707 . 10/25/2064 . |1.B .
..67448G-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NM .... |. 06/01/2026 . |Paydoun . 81,494 . 03/25/2063 . |1.A .
..67448L.-AC-6 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NM .... |. 06/01/2026 . |Paydoun . . 8,433 . 11/25/2063 . |1.C .
..67448N-AB-4 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 04/01/2026 . |Paydoun ... ..16,194 |.. . 01/25/2064 . |1.A ........
..67448N-AC-2 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 06/01/2026 . |Paydoun ... ..40,813 |.. . 01/25/2064 . |1.A ........
..67448P-AC-7 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQ1 .... |. 06/01/2026 . |Paydoun . .6,127 . 07/25/2064 . |1.B .
..67449C-AB-7 | ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM .... |. 06/01/2026 . |Paydoun . 28,983 . 10/25/2063 . |1.A .
..67449D-AC-3 | ONSLOW BAY FINANCIAL LLC SERIES 2024-NQM .... |. 06/01/2026 . |Paydoun ... ..15,248 |.. . 10/25/2064 . |1.B ........
..69377T-AB-2 |PRKCM TRUST SERIES 2022-AFC2 CLASS-A2 14 .... |. 06/01/2026 . |Paydoun ... . 11,382 |.. . 08/25/2057 . |1.B ........
..69377T-AC-0 |PRKCM TRUST SERIES 2022-AFC2 CLASS-A3 14 .... |. 06/01/2026 . |Paydoun . ..2,276 .2,276 .2,269 | .2,216 . 08/25/2057 . |1.B .
..74389B-AA-9 [ PROVIDENT FUNDING MTG TRUST SERIES 2024- .... |. 06/01/2026 . |Paydoun . .. 123,733 ..123,733 ..121,065 |. 123,733 . 12/25/2054 . |1.A .
..748956-AB-5 | VWOODWARD CAPITAL MANAGEMENT SERIES 2023- . 06/01/2026 . | Paydoun . 61,706 61,706 61,705 |. . 09/25/2043 . |1.A .
..74938F-Al-8 | WOODWARD CAPITAL MANAGEMENT SERIES 2022- . 06/01/2026 . |Paydoun . 25,063 24,370 |. . 01/25/2052 . |1.A .
.. TA930F-AB-3 [ WOODWARD CAPITAL MANAGEMENT SERIES 2024~ .... |. 06/01/2026 . |Paydoun . 15,333 15,333 |. . 06/25/2044 . |1.A .
..75410R-AS-5 |RATE MORTGAGE TRUST SERIES 2022-J1 CLASS .... |. 06/01/2026 . |Paydoun . o | . 01/25/2052 . |1.A .
..76110W-D6-0 [RESIDENTIAL ASSET SEC CORP SERIES 2004-K .... |. 06/25/2026 . |Paydoun . (859) |. .. (859) |.. . 09/25/2034 . |1.A FM ..
..76110W-D6-0 |RESIDENTIAL ASSET SEC CORP SERIES 2004-K .... |. 05/25/2026 . |Paydoun . (4,117)|. L (4,17) |.. . 09/25/2034 . |5.C FM ..
..79589V-AP-9 [SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... |. 06/25/2026 . |Paydoun . o . 06/25/2055 . |1.A FE ..
..81745D-AE-1 [SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLA .... |. 06/01/2026 . |Paydoun . . 07/25/2043 . |1.A .
..817460-AA-9 [ SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLA .... |. 06/01/2026 . |Paydoun . . 02/25/2048 . |1.A .
..88632A-AA-6 | TIAA BANK MORTGAGE LOAN TRUST SERIES 201 .... |. 06/01/2026 . |Paydoun . . 11/25/2048 . |1.A .
..92540E-AC-7 |VERUS SECURITIZATION TRUST SERIES 2024-1 .... |. 06/01/2026 . |Paydoun . . 01/25/2069 . |1.A .
..92540H-AB-2 | VERUS SECURITIZATION TRUST SERIES 2024-5 .... |. 06/01/2026 . |Paydoun . . 06/25/2069 . |1.A .
..92540R-AE-4 | VERUS SECURITIZATION TRUST SERIES 2024-9 .... |. 04/01/2026 . |Paydoun . . 11/25/2069 . |1.B .
..93935E-AC-8 | WASHINGTON MUT MSC MTG SERIES 2006-8 CLA .... |. 06/01/2026 . |Paydoun ... . 10/25/2036 . |1.A
.. 93935H-AH-0 | WASHINGTON MUTUAL SERIES 2006-7 CLASS-AS .... |. 06/01/2026 . |Paydoun ... . 09/25/2036 . |1.A
..949831-AS-0 [WELLS FARGO MORTGAGE BACKED SERIES 2019- .... |. 06/01/2026 . |Paydoun . . 07/25/2049 . |1.A
..94989U-AA-9 [WELL FARGO MORTGAGE BACKED SERIES 2018-A .... |. 06/01/2026 . |Paydoun . . 07/25/2047 . |1.A .
..007030-AD-4 | ADJUSTABLE RATE MORTGAGE TRUST SERIES 20 .... |. 06/25/2026 . |Paydoun ... . 08/25/2036 . |2.C FM ...
..02660X-AA-2 | AMERICAN HOME MORTGAGE ASSE SERIES 2006- .... |. 06/01/2026 . |Paydoun ... . 09/25/2046 . |1.A FM ..
..040104-FII-6 | ARGENT SECURITIES SERIES 2004-W3 CLASS-A .... |. 06/25/2026 . |Paydoun . . 02/25/2034 . |1.A FM ..
..073879-T2-4 |BEAR STEARNS ASSET BACKED SERIES 2005-AC . 04/25/2026 . |Paydoun . . 10/25/2035 . |1.C FM ...
..073879-T2-4 |BEAR STEARNS ASSET BACKED SERIES 2005-AC .... |. 06/25/2026 . |Paydoun ... . 10/25/2035 . |1.D FM ...
..12667F-DB-8 | COUNTRYWIDE ALTERNATIVE LOAN T SERIES 20 .... |. 06/01/2026 . |Paydoun ... . . 05/25/2034 . |1.A FM ..
..12667F-K8-7 | COUNTRYWIDE ALTERNATIVE LOAN T SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 130,564 s s . 02/25/2035 . |1.A FM ..
..12668R-AA-6 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |. 06/22/2026 . |Paydoun . 23,906 23,975 18,802 . 02/20/2047 . |1.A FM ..
..126694-R7-5 | COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 .... |. 06/22/2026 . |Paydoun . 28,810 . 05/20/2046 . |1.A FM ..
..17307G-FT-0 [CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |. 06/01/2026 . |Paydoun . . 07/25/2034 . | 1.A FM ..
..17307G-L9-7 [CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |. 06/01/2026 . |Paydoun . s s N s N s L (11,723) . . 11/25/2035 . | 1.A FM ..
..173098-AH-3 [CITIGROUP MORTGAGE LOAN TRUST SERIES 200 .... |. 06/25/2026 . |Paydoun . ..(19,082) ..(15,847) |. . (16,698) |. (16,763) 16,763 |. . 11/25/2036 . |1.A FM ..
..288547-AU-6 |ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... |. 05/25/2026 . |Paydoun . ..(60,519) ..(35,891) |. . (37,677) . .(37,864) 37,864 |. . 05/25/2037 . |5.B FM ...
..288547-AU-6 |ELLINGTON LOAN ACQUISITION TRU SERIES 20 .... |. 06/25/2026 . |Paydoun . ..(83,464) ..(49,499) |. ..(51,91) |. .(52,355) .52,385 |. . 05/25/2037 . |5.CFM ...
..46627M-EH-6 | JP MORGAN ALTERNATIVE LOAN TR SERIES 200 .... |. 06/01/2026 . |Paydoun . 10,638 |. . 03/25/2036 . |5.C FM ...
..525221-HD-2 [ LEHMAN XS TRUST SERIES 2006-2N CLASS-2A1 .... |. 06/01/2026 . |Paydoun . 17,596 |. . 02/25/2036 . | 1.A FM ..
..525241-AL-9 [LEHMAN XS TRUST SERIES 2007-1 CLASS-WF1 ..... |. 06/01/2026 . |Paydoun . .1,120 | . 01/25/2037 . |[1.A FM ..
..52525B-AD-4 [LEHMAN XS TRUST SERIES 2007-16N CLASS-2A .... |. 06/25/2026 . |Paydoun . ..3,423 |. . 09/25/2047 . |1.A FM ..
..59020U-XH-3 [MERRILL LYNCH MORTGAGE INVESTO SERIES 20 .... |. 04/01/2026 . |Paydoun ......coeeeeemmmneeeeremnnnns fooeeeeeeemnineeees foeveeeineeens (1,739) | . 07/25/2035 . | 1.A FM ..
..65535V-DB-1 [ NOMURA ASSET ACCEPTANCE CORP SERIES 2004 .... |. 06/01/2026 . |Paydoun . .. 7,570 |. . 07/25/2034 . | 1.A FM ..
..T4922E-AC-3 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2026 . |Paydoun . 1,762 |. . 06/25/2036 . |2.C FM ...
.. TA922E-AR-0 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2026 . |Paydoun ... ..2,912 ... . 06/25/2036 . |2.C FM ..
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.. T4922K-AD-7 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 04/01/2026 . [Paydown ........cceevmieeeemmmnnnns foomeeeemiiiics et 3,256 ....6,072 o 4,504 [............. 4,651 |.... . . . ... 4,669 |.. L (1,413) ... ...121 |. 01/25/2037 . |[1.A FM ...
.. TA922K-AD-7 |RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2026 . |Paydoun . 12,360 22,218 16,480 |. 17,020 |. 17,110 (4,750) |. . 01/25/2037 . |[1.B FM ....
..751151-AH-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2026 . |Paydoun . 8,3% 15,326 12,014 |. 12,395 |. 12,446 (4,050) | . 09/25/2036 . |3.A FM ...
..75115B-AC-3 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2026 . |Paydoun . ..259,259 ..215,676 |. ..220,962 |. .221,689 . 128,958 |. . 07/25/2036 . |6. FM ..
..751560-AD-8 [RESIDENTIAL ASSET MORTGAGE PRO SERIES 20 .... |. 06/25/2026 . |Paydoun . 41,307 40,136 32,580 |. 33,714 |. 33,924 . 11/25/2036 . |1.A FM ...
..761118-TB-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 04/01/2026 . |Paydoun . . 769 . 1,459 .1,008 | .1,083 | .1,059 . 01/25/2036 . |1.G FM ...
..761118-TB-4 [RESIDENTIAL ACCREDIT LOANS INC SERIES 20 .... |. 06/01/2026 . |Paydoun . L4728 .3,264 | .3,409 | . 3,437 . 01/25/2036 . |2.A FM ...
..761119-AZ-9 |RESIDENTIAL ASSET SECURITIZATI SERIES 20 .... |. 06/01/2026 . |Paydoun ... .0 3,927 1,004 el 2,019 .2,018 |.. . 08/25/2036 . |5.C FM ...
..762000-AA-8 |RESIDENTIAL FUNDING MTG SEC | SERIES 200 .... |. 06/01/2026 . |Paydoun ... ... 36,844 ...25,435 |............26,957 |.... ..27,162 |.. . 09/25/2037 . |4.A FNM ...
..81375l-BV-7 [SECURITIZED ASSET BACKED REC SERIES 2004 .... |. 06/25/2026 . |Paydoun . 49,677 49,324 |. 49,594 |. 49,635 . 09/25/2034 . |1.A FM ...
..863579-GY-8 | STRUCTURED ADJUSTABLE RATE MTG SERIES 20 .... |. 06/01/2026 . |Paydoun . 18,515 16,973 |. 17,204 | 17,231 . 01/25/2035 . |1.A FM ...
..92922F-XA-1 | WASHINGTON MUTUAL SERIES 2004-AR10 CLASS .... |. 06/25/2026 . |Paydoun ... ... 3,564 3,079 el 3,102 ...3,110 |.. . 07/25/2044 . |5.CFM ...
..93363T-AD-4 | WAMU MORTGAGE PASS THROUGH SERIES 2006-A .... |. 06/01/2026 . |Paydoun ... ... 28,455 ...23,844 |............24,218 |.... ..24,260 |.. . 09/25/2046 . |1.A FM ...
..93364A-AB-8 | WAMU MORTGAGE PASS THROUGH SERIES 2007-0 .... |. 06/01/2026 . |Paydoun . 15,384 13,083 |. . 04/25/2047 . |1.AFM ...
..939336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... |. 04/01/2026 . |Paydoun . 42,435 38,066 |. . 03/25/2035 . |4.B FM ...
..939336-2G-7 | WASHINGTON MUTUAL MORTGAGE P SERIES 2005 .... |. 06/01/2026 . |Paydoun . 11,989 10,754 |. . 03/25/2035 . |4.CFM ...
..939336-Y2-3 [ WAMU MORTGAGE PASS THROUGH SERIES 2005-A .... |. 06/25/2026 . |Paydoun ... .. ...80,093 ...69,440 [............70,455 |...ooooiiiiin feeennnnnn 168 i e 168 | e 70,623 | [eennnll 9,470 |L....9,470 ... .. 1,515 |. 01/25/2045 . |1.A FM ..
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 117,636,461 (16,991) 2,982,736 XXX
..055531-AA-5 |BLP COMMERCIAL MORTGAGE TRUST SERIES 202 .... |. 05/15/2026 . |Paydoun ... . A 6,703 |. 03/15/2040 . |1.
.. 125930-BH-2 | COMM MORTGAGE TRUST SERIES 2015-CRE26 CL .... |. 06/01/2026 . |Paydoun . .51 |. 10/10/2048 . |1.
..23312J-AG-8 |DEUTSCHE BANK COMMERCIAL MORTG SERIES 20 .... |. 06/01/2026 . |Paydoun . ...261 |. 06/10/2050 . |1.
..36274L-AC-0 |GS MORTGAGE SECURITIES SERIES-2026-DAWN ..... . 06/01/2026 . |Redemption 100.0000 . .... 18 |. 04/10/2043 . |1.
. 61776E-AA-1 | MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |. 06/01/2026 . |Paydoun ... 934 |. 05/05/2029 . [1.
..BCC2N5-8N-1 | TAURUS CMBS SERIES 2020-NL1A CLASS-D 144 .... |. 05/20/2026 . |Paydoun . 1,950 |. 02/20/2030 . |3.
..Z9400C-KE-1 [PIETRA NERA UNO SRL SERIES 2018-1 CLASS- .... |. 05/22/2026 . |Paydoun . .29 |. 05/22/2030 . |1.
..05491U-BE-7 |BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |. 06/01/2026 . |Paydoun . .62 |. 12/15/2051 . |1.
..05550M-AV-6 [ BARCLAYS COMMERCIAL MORTGAGE S SERIES 20 .... |. 06/01/2026 . |Paydoun . .69 |. 05/15/2052 . |1.
..06540X-BH-3 [BANK SERIES 2019-BN22 CLASS-XA  0.579% ..... |. 06/01/2026 . |Paydoun . .16 |. 11/15/2062 . |1.A FE .
..06541F-BB-4 [BANK SERIES 2017-BNK4 CLASS-XA  1.320% ..... |. 06/01/2026 . |Paydoun . .29 |. 05/15/2050 . |1.A FE .
..08161C-AG-6 |BENCHWARK MORTGAGE TRUST SERIES 2018-B2 ..... |. 05/01/2026 . |Paydoun . .91 |. 02/15/2051 . |1.D FE .
..08161C-AG-6 |BENCHWARK MORTGAGE TRUST SERIES 2018-B2 ..... |. 06/01/2026 . |Paydoun . .61 |. 02/15/2051 . |1.F FE .
..08162C-AJ-9 |BENCHWARK MORTGAGE TRUST SERIES 2018-B6 ..... |. 06/01/2026 . |Paydoun . 608 |. 10/10/2051 . |1.D FE .
..08162T-BC-6 |BENCHWARK MORTGAGE TRUST SERIES 2018-B7 ..... |. 06/01/2026 . |Paydoun . .30 |. 11/15/2051 . |1.C FE .
..08162Y-AK-8 | BENCHVARK MORTGAGE TRUST SERIES 2019-9B- . 06/01/2026 . | Paydoun . .44 |. 12/15/2061 . |1.E FE .
..08162Y-AK-8 | BENCHWARK MORTGAGE TRUST SERIES 2019-9B- .... |. 04/01/2026 . |Paydoun . .15 |. 12/15/2061 . |1.G FE .
..125039-AG-2 |CD COMMERCIAL MORTGAGE TRUST SERIES 2017 .... |. 06/01/2026 . |Paydoun . . 11/13/2050 . |1.A FE
..12515A-BF-6 [ CD COMMERCIAL MORTGAGE TRUST SERIES 2016 .... |. 06/01/2026 . |Paydoun . . 11/10/2049 . |1.B FE .
..12515A-BF-6 | CD COMMERCIAL MORTGAGE TRUST SERIES 2016 .... |. 04/01/2026 . |Paydoun ... . 11/10/2049 . |[1.D FE .
..12595V-AE-7 | COMM MORTGAGE TRUST SERIES 2018-COR3 CLA .... |. 06/01/2026 . |Paydoun ... . 05/10/2051 . |1.C FE .
..17324K-AV-0 [ CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |. 06/01/2026 . |Paydoun . . 11/10/2048 . |2.C FE .
..17325G-AJ-5 [CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |. 05/01/2026 . |Paydoun . . 11/15/2049 . |[1.A FE .
..17325G-AJ-5 |CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |. 06/01/2026 . |Paydoun ... .. . 11/15/2049 . |1.B FE .
..17326C-BC-7 |CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |. 04/17/2026 . [BARCLAYS BANK PLC .. .... 500,000 497,325 |.. . 08/15/2050 . |1.A ........
..17328F-BB-0 |CITIGROUP COMMERCIAL MORTGAGE SERIES 201 .... |. 06/01/2026 . |Paydoun ... . 08/10/2056 . |1.A FE .
..17328H-BF-7 [CITIGROUP COMMERCIALS MORTGAG SERIES 201 .... |. 06/01/2026 . |Paydoun . . 11/10/2052 . |[1.A FE .
..17328H-BF-7 | CITIGROUP COMMERCIALS MORTGAG SERIES 201 .... |. 04/01/2026 . |Paydoun ... . 11/10/2052 . |1.B FE ..
..362525-AX-5 |GS MORTGAGE SECURITIES TRUST SERIES 2019 .... |. 06/01/2026 . |Paydoun ... . 02/10/2062 . |1.
..362525-AX-5 |GS MORTGAGE SECURITIES TRUST SERIES 2019 .... |. 04/01/2026 . |Paydoun . . 02/10/2052 . |1.
..36257U-AN-7 | GS MORTGAGE SECURITIES TRUST SERIES 2019 .... |. 06/01/2026 . |Paydoun . . 09/01/2062 . |1.
..46644A-BH-4 | JPMBB COMMERCIAL MORTGAGE SEC SERIES 201 .... |. 06/01/2026 . |Paydoun . . 02/15/2048 . |5.
..61765D-AX-6 [ MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |. 06/01/2026 . |Paydoun . . 05/15/2048 . |1.
. 61767Y-BA-7 |[MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |. 06/01/2026 . |Paydoun . . 07/15/2051 . |1.
..61768H-AX-4 [MORGAN STANLEY CAPITAL | TRUST SERIES 20 .... |. 06/01/2026 . |Paydoun ... . 03/15/2062 . |1.




61°G03

STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..90276F-AZ-7 |UBS COMMERCIAL MORTGAGE TRUST SERIES 201 .... . 05/13/2026 . |BREAN CAPITAL, LLC . .3,021,902 |.... .. (3,860) | . (3,860) |... .3,018,042 |.. . (70,190) |....... (70,190) . 05/15/2051 . [1.A ........
..950007-BV-7 |WELLS FARGO COMMERCIAL MTG TR SERIES 201 .... [. 06/01/2026 . |Paydoun ....2,970 |.... (903) |. .. (903) ... ...2,067 |.. .. (2,067)]........ (2,067) . 03/15/2050 . [1.A FE .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 3,863,112 3,927,369 4,183,021 3,970,976 (12,996) (12,996) (3,657) 3,958,373 2,698 (95,262) (92,564) 90,487 XXX XXX
..000807-AY-3 | ABPCI DIRECT LENDING FUND CLO SERIES 201 .... |. 05/14/2026 . |Cal| 100.0000 ...evvvunevnnnn fooeeeiiiieieieeeeees e 3,550,000 |........ 3,550,000 |........ 3,550,000 |........3,550,000 [....eevvuurunnnn fooveiiiiiiiiiins o i e e 3,550,000 |.. . 01/20/2036 . 1.C FE ..
..000807-BA-4 | ABPCI DIRECT LENDING FUND CLO SERIES 201 .... |. 05/14/2026 . |Call 100.0000 ... . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 .8,000,000 . 01/20/2036 . [1.F FE ..
..03329W-AY-3 | ANCHORAGE CAPITAL CLO LTD  6.500% 03/20 .... [. 06/02/2026 . |DLSAINDLPP DLIC SA-G1001- 9,959,365 10,000,000 10,000,000 |...cevvvvrreernnnnns 10,000,000 . 03/20/2038 . [2.B Z .....
..03330E-AJ-3 | ANCHORAGE CREDIT FUNDING LTD SERIES 2016 .... [. 04/28/2026 . |Paydoun ... .. 208,966 ..260,534 |. ..275,800 .298,966 . 01/28/2039 . [1.A FE ..
..03330H-AA-5 | ANCHORAGE CREDIT FUNDING LTD SERIES 2019 .... [. 04/25/2026 . |Paydoun ... . 1 675,596 ,675, .. 1,677,799 |. 1,676,255 |. .1,675,5% | . 10/25/2037 . [1.A FE ..
..03331X-AJ-0 | ANCHORAGE CREDIT FUNDING LTD SERIES 2019 .... |. 05/22/2026 . |Call 100.0000 10,500,000 .10,500,000 ..9,634,950 |. .9,810,695 |. .9,908, 180 . 591,820 |. . 07/25/2037 . [1.A FE ..
..03331X-AN-1 | ANCHORAGE CREDIT FUNDING LTD SERIES 2019 .... |. 05/22/2026 . |Cal| 100.0000 . 2,000,000 ..2,000,000 ..1,823,000 |. .1,870,365 |. .1,888,079 111,921 . 07/25/2087 . [1.A FE ..
..03332A-AA-8 | ANCHORAGE CREDIT FUNDING LTD SERIES 2020 .... . 04/25/2026 . |Paydown 201,814 ..201,814 ..202,495 |. ..202,044 |. .201,814 . 04/25/2038 . [1.A FE ..
..03332H-AA-3 | ANCHORAGE CREDIT FUNDING LTD SERIES 2020 .... . 06/02/2026 . |DLSAINMDLPP DLIC SA-G1001-PRT 5,883,734 ..6,000,000 ..5,097,500 |. . 4,993,913 |. .5,997,775 . 10/25/2038 . [2.B FE ...
..055328-A0-1 |BCC MIDDLE MARKET CLO SERIES 2018-1A CLA .... . 04/06/2026 . |Call 100.0000 . . 7,850,000 .. 7,850,000 ..7,850,000 |. .7,850,000 |. .7,850,000 . 04/20/2036 . [1.C FE ...
..055328-AS-7 |BCC MIDDLE MARKET CLO SERIES 2018-1A CLA .... . 04/06/2026 . |Cal | 100.0000 13,000,000 .13,000,000 .13,000,000 |. 13,000,000 |. 13,000,000 . 04/20/2036 . 1.F FE ..
..05553E-AA-7 |BFNS LLC SERIES 2022-1A CLASS-A 144A 5 .... [. 04/10/2026 . |Paydown ............... .. 663,462 ..663,462 ..629,351 |. ..642,941 |. .663,462 . 07/10/2035 . [1.D FE ..
..056921-AL-3 |BAIN CAPITAL CREDIT CLO LTD SERIES 2024~ .... |. 06/29/2026 . |Cal| 100.0000 . 6,000,000 ..6,000,000 ..5,850,000 |. .5,858,418 |. K .5,865,683 . 07/15/2087 . [2.C FE ..
..08181J-AT-9 |BENEFIT STREET PARTNERS CLO LT SERIES 20 .... |. 06/16/2026 . |Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 7,500,000 |........ 7,500,000 |........ 7,500,000 |........7,500,000 |...cooeeriiiiins Joreniiiiiiiis fovvnviieiiiinens foviiniiiiiiiins Lo o 7,500,000 |.. . 07/20/2037 . [2.C FE .
.. 12434L-AC-8 |BXMT LTD SERIES 2020-FL2 CLASS-AS 144A ....... . 06/01/2026 . |Paydoun ........ccoevvviiiiinninnnns ... 21,139 ...21,139 ...21,088 |.... ..21,139 |.. . 02/15/2038 . [1.A FE .
..20369#-AA-7 [ COMMUNITY FUNDING 2018 LLC  5.250% 07/1 . 04/15/2026 . | Redemption 100.0000 . .. 250,000 ..250,000 ..246,531 |. ..248,346 .248,519 . 07/15/2028 . |2.C PL .
..24461D-AG-8 | DEERPATH CAPITAL CLO LTD SERIES 2024-1A ..... |. 06/03/2026 . |Cal 100.0000 . 9,500,000 ..9,500,000 ..9,500,000 |. .9,500,000 |. K .9,500,000 . 07/15/2036 . [1.F FE .
..288510-AL-7 |ELLINGTON CLO | LTD SERIES 2017-1A CLASS .... [. 04/15/2026 . |Paydown .......cccoovviiiiiiiiiiiiins Jooveeeeiiiiinnnnnnns |oeeees 1,656,200 |........ 1,656,209 |........ 1,648,981 |........ 1,653,389 |.ocoovviriinnnns [onnnnnnnn 2,821 [ 2,821 | | 1,656,200 |.. . 10/15/2029 . [1.E FE .
..28852E-AE-9 |ELLINGTON CLO |1 LTD SERIES 2017-2A CLAS .... [. 05/15/2026 . |Paydoun ... ..508, 127 508, 127 509,253 |...........508, .508,127 |.. . 02/15/2029 . [1.A FE .
..28852L-AJ-2 |ELLINGTON CLO |11 LTD SERIES 2018-3 CLAS .... [. 04/20/2026 . |Paydoun . .. 768,210 . 768,210 . 768,848 |. 768 643 |. 768,210 . 07/20/2030 . (1.B FE .
..30055T-AS-7 | GREAT LAKES CLO LTD SERIES 2015-1A CLASS .... [. 04/16/2026 . |Paydoun ... .. 289,408 ..289,408 ..287,911 |. ..288,284 .289,408 . . 01/16/2030 . [1.A FE .
..44328J-BD-2 |HPS PRIVATE CREDIT CLO 2023-1 6.973% 1 .... [. 06/02/2026 . |DLSAINDLPP DLIC SA-G1001-PRT 11,959,224 .12,000,000 11,822,000 [oevvvvvviinniiinnns 11,824,913 . 134,311 . 10/15/2037 . 2.B FE .
..46604K-AE-8 | IVY HILL MIDDLE MARKET CREDIT SERIES 202 .... . 06/10/2026 . |Cal | 100.0000 .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 . 04/20/2036 . 1.F FE .
..46604K-AG-3 | IVY HILL MIDDLE MARKET CREDIT SERIES 202 .... . 06/10/2026 . |Call 100.0000 . 3,500,000 ..3,500,000 ..3,500,000 |. .3,500,000 |. .3,500,000 . 04/20/2036 . [2.C FE .
..481952-AL-3 |KKR FINANCIAL CLO LTD SERIES 2024-50A CL .... |. 05/07/2026 . |Call 100.0000 . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. .6,000,000 . 04/20/2037 . |2.C FE
..67403C-AL-9 | OAKTREE CLO LTD SERIES 2024-26A CLASS-D2 .... |. 04/20/2026 . |Call 100.0000 . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 . 04/20/2037 . [2.C FE .
..67579C-AL-7 |OCTAGON 71 LTD SERIES 2024-1A CLASS-D2 1 .... |. 04/20/2026 . |Cal| 100.0000 . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. .7,000,000 . 04/18/2037 . [2.C FE .
..69120H-AG-7 | OWL ROCK CLO LTD SERIES 2023-11A CLASS-A .... |. 04/27/2026 . |Call 100.0000 12,000,000 .12,000,000 .11,961,000 |. 11,975,682 |. 11,979,235 . 05/15/2035 . [1.A FE .
..693288-AA-6 |PDIF GCF CLO ISSUER LLC SERIES 2022-1 CL .... [. 05/22/2026 . |Paydoun ... 1,723,333 |. .1,723,333 . 02/22/2035 . [1.C PL .
..69328@-AE-8 |PDIF GCF CLO ISSUER LLC SERIES 2022-1 CL .... [. 05/22/2026 . |Paydoun ... , , , K ..517,812 |. 517,812 . 02/22/2035 . |2.C PL .
..75887V-Ali-1 |REGATTA IX FUNDING LTD SERIES 2017-1A CL .... . 04/17/2026 . |Cal| 100.0000 8 080,000 . 8 080 000 . 8 080 000 |. .8,080,000 |. .8,080,000 . 04/17/2037 . [2.C FE .
..77588R-AG-3 | ROMARK CREDIT FUNDING LTD SERIES 2025-4A .... |. 06/02/2026 . |DLSAIMDLPP DLIC SA-G10f . 5,467,782 ..5,650,000 ..5,662,750 |. .4,150,000 |. .5,661,941 . 07/29/2043 . (2.C FE .
..82812L-AU-3 | SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... [. 04/20/2026 . |Paydoun ... ..661,266 . 661,266 661,266 . 01/20/2035 . [2.C FE .
..82812L-A-9 | SILVER ROCK CLO LTD SERIES 2021-2A CLASS .... . 04/20/2026 . |Paydoun ... . 703,995 ..703,995 , K , K .703,99 7, . 01/20/2035 . [2.C FE .
..971220-AJ-0 | WILLOW TREE CLO SERIES 2024-2A CLASS-D 1 .... |. 06/17/2026 . |Cal| 100.0000 ... 15 000,000 |....... 15,000,000 |....... 15 000 000 |.... 15 000 000 |.... .......15,000,000 |.. .. 856,017 |. 01/17/2035 . [2.C FE .
..40170U-AE-3 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... |. 04/21/2026 . |Call 100.0000 ... 38,000,000 |....... 38,000,000 |....... 38,000,000 |....... R 0 Y U R R 38,000,000 |.. ,496,112 |. 01/21/2034 . [1.F FM .
..40170U-AG-8 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... |. 04/21/2026 . |Cal 100.0000 20,968,904 .20,968,904 .20,968,904 |. 20,968,904 |. 20,968,904 | 435,105 . 01/21/2034 . |2.C FE .
..40170V-AA-9 | GUGGENHEIM CORPORATE FUNDING SERIES 2021 .... |. 04/21/2026 . |Call 100.0000 15,200,000 .15,200,000 . 15,243,589 |. 15,219,568 |. . 15,217,619 . (17,619) |. 600,400 |. 01/21/2034 . |1.C FE .
..55052H-AA-2 | MAGNETITE CLO LTD SERIES 2024-38A CLASS- .... |. 06/12/2026 . |Cal | 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |..coovviiiiiinns Joornriiiiiiiinns i fovviiiiiiiiiies foiin o 2,000,000 |.. K ...136,820 |. 04/15/2037 . [3.C FE .
..740420-AC-1 | PREFERRED TERM SECURITIES XXVI SERIES 20 .... [. 06/22/2026 . |Paydown .......cccoovviiiiiiiiiiiiins Jooreeeneiiinnennnnns o, 2,448 | 2,448 o 2,017 |.............2,028 |.... ... 2,448 |.. . 09/22/2037 . [1.F FE .
..55416A-AA-7 | MF1 MULTIFAMILY HOUSING MORTG SERIES 202 .... . 05/19/2026 . |Cal 100.0000 . 1,487,330 .. 1,483,611 .1,485,315 |. . 1,485,754 . 03/19/2039 . [1.A FE .
..56416A-AA-7 | MF1 MULTIFAMILY HOUSING MORTG SERIES 202 .... [. 04/20/2026 . |Paydoun ... 12,670 12,653 |. 12,656 . 03/19/2039 . [1.A FE .
..691200-AC-3 | OWL ROCK CLO LTD SERIES 2020-4A CLASS-A1 .... [. 05/20/2026 . |Paydoun ... ... 71,920 ... 71,920 |.... ..71,920 |.. . 08/20/2033 . [1.A FE .
..BES207-32-5 |NORTH WESTERLY V BV SERIES - CLASS-DR 14 .... |. 05/18/2026 . |Call 100.0000 . 3,487,500 .3,516,900 |.... .3,487,500 |.. (54,150) |... . 07/20/2034 . (2.C FE .
.. 12434L-AA-2 | BXMT LTD SERIES 2020-FL2 CLASS-A 144A . . 06/01/2026 . |Paydown ........cooeeeiiiiiiiiiiiiins feveiiiiiiiiiiiiiiies feiiiiinnes 9,038 ....6,455 |.... ..9,038 |.. . 02/15/2038 . [1.A FE .
1099999999. Subtotal - asset-backed securmes - financial asset-backed securities - self I|qU|dat|ng -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 252,929,252 253,309, 147 251,917,855 227,788,100 178,660 178,660 24,750 252,299,501 (54, 150) 629,749 575,599 XXX XXX
..054982-AA-1 | BACKCAST SPECTRA ARTICOM  7.923% 11/03/ .... | 06/02/2026 . [DLSAIMDLPP DLIC SA-G1001-PRT .. |. 21,539,031 |[....... 20,534,005 |....... 20,534,005 |.......18,269,755 |.... 20,534,005 |................ [.....1,005,025 |..... 1,005,025 . 11/03/2035 . (1.D PL .
..08862G-AC-8 | BANKERS HEALTHCARE GROUP SEC SERIES 2023 .... [. 06/17/2026 . |Paydown ........cccoeeiiiiiiiiinnnnns ... 731,009 |........... 731,009 |........... 729,326 |...........729,932 |.... ...731,009 |.. . 12/17/2036 . [1.G FE .
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..08862H-AC-6 | BANKERS HEALTHCARE GROUP SEC SERIES 2024 .... |. 06/17/2026 . |Paydoun ... 775, . 04/17/2035 . |1.G FE .
..10570N-AA-6 [ BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 53,140 . 04/25/2054 . |1.A FE .
..10570P-AA-1 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . .. 582,723 s s s . 09/25/2054 . |1.A ........
..117028-AA-4 | BRUNSWICK ASSET FINANCING LLC ~ 5.750% O .... |. 06/30/2026 . [Redemption 100.0000 . 2 525,691 . 2 525,691 |. .2, 525 691 . . 07/02/2028 . |[1.EPL ..
..24821#-AA-1 |DENAL| BORROWER LLC  5.450% 09/30/37 ... . 06/22/2026 . |Redemption 100.0000 . .13 748,827 . 12,584,904 |. 12,600,654 173 .....1,148, .. . 09/30/2037 . |1.F Z .....
..29281L-AA-0 |ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 . 05/26/2026 . | GUGGENHEIM SECURITIES, LLC . 771,036 |. 771,397 (80 321) |. (80,321) [.. . 02/20/2055 . |1.G FE ..
..29281L-AA-0 |ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |. 04/20/2026 . |Paydoun ... 7,119 . . 02/20/2055 . |1.G FM ..
..20281L-AA-0 [ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |. 05/20/2026 . |Paydoun . 7,067 |.. . 02/20/2055 . |1.G FE ..
..30296#-AC-0 |FP SOLAR FINANCE HOLDINGS LLC SERIES 202 .... |. 06/26/2026 . |Redemption 100.0000 s s s ....462 475 |.. . (8,278) . 07/29/2028 . |1.E PL ...
..30296#-AD-8 |FP SOLAR FINANCE HOLDINGS LLC SERIES 202 .... |. 06/26/2026 . |Redemption 100.0000 . ..3,149,014 ..3,149,014 |. .3 149,014 |. . 3,149,014 . 07/29/2028 . |2.A PL ...
..30296#-AF-3 |FP SOLAR FINANCE HOLDINGS LLC SERIES 202 .... |. 06/26/2026 . |Redemption 100.0000 . N ..1,718,8%4 ..1,718,894 |. .1,718,89%4 |. N .1,718,8%4 o | . 07/29/2028 . |2.A PL ...
..445717-AA-9 [HUNTER POINT CAPITAL SR  7.000% 07/15/5 .... |. 06/02/2026 . |DLSAINMDLPP DLIC SA-G1001-PRT .. |..coeevrvvruenvennns [......3,250,746 |........ 4,037,267 |........ 4,037,267 |........1,806,826 |...eevviiiiinn Jonninriiiiiinns fenniinniiiiiis e e o 4,037,267 |.. (786,520) |.... . 07/15/2052 . |2.B PL ...
..46616V-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun ... ... 1,648 ... 1,834 [ .1,648 |.. o | . 02/16/2065 . | 1.A FE ..
..46618A-AA-2 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 04/15/2026 . |Paydoun . 12,827 11,758 N 12,827 . 01/17/2073 . |1.A FE ..
..529922-AF-3 |LIBERTAS ASSET SECURITIZATION SERIES 202 .... |. 04/15/2026 . |Paydoun ... 1,252,400 1,252,386 01,252,256 |. . 1,252,400 . 01/15/2031 . |[1.CPL ...
..53947X-AL-6 | LOANCORE 2021-CRE5 ISSUER LTD SERIES 202 .... |. 04/15/2026 . |Call 100.0000 .. 100,000 . 100,000 98,906 98,934 |. 99,542 . 07/15/2036 . |1.F FE ..
..53048L-AA-5 [LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... |. 04/20/2026 . |Paydoun . 43,931 43,931 43,717 |. 43,765 |. 43,931 . 06/20/2047 . |[1.D FM ..
..53048L-AA-5 [LOANPAL SOLAR LOAN 2020 1 LTD SERIES 202 .... |. 06/20/2026 . |Paydoun . 66,729 66,729 66,404 |. 66,477 |. 66,729 . 06/20/2047 . |1.D FE ..
..56518%-AA-5 | MAPLE BORROWER LLC HOMETAP FORWARD FLOW ..... |. 06/25/2026 . |Redemption 100.0000 . 2,538,567 .. 2,538,567 ..2,538,567 |. 1,830,928 |. . 2,538,567 . 02/08/2055 . |2.C PL ..
..59982X-AA-3 [MILL CITY SOLAR LOAN LTD SERIES 2020-1 C .... |. 04/20/2026 . |Paydoun ... 36,914 |. . 06/20/2047 . |[1.D FM ..
..59982X-AA-3 [MILL CITY SOLAR LOAN LTD SERIES 2020-1 C .... |. 06/20/2026 . |Paydoun . 61,539 |. . 06/20/2047 . |1.D FE ..
..608934-AA-3 [ MOMNT TECHNOLOGIES TRUST SERIES 2023-1A ...... |. 06/20/2026 . |Paydoun . ..299,964 |. . 03/20/2045 . |2.B FE ..
..72303#-AA-7 |PINEBRIDGE PRIVATE CREDIT RATE SERIES 14 .... |. 06/25/2026 . |Redemption 100.0000 . s ....5,134 |. .5 o | . 12/31/2031 . |[1.EPL ..
..75025@-AA-9 | RADIANCE BORROWER LLC SERIES 2024-1 CLAS .... |. 06/22/2026 . [Redemption 100.0000 . ..5,725,511 ..5,395,406 |. . 5,404,255 . 321,256 |. . 06/20/2054 . |[1.EPL ..
..80306*-AF-0 | SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/26/2026 . |Tax Free Exchange .. .14,003, 159 .10,116,631 |. 10,197,852 . 02/28/2036 . |4.C FE ..
..83617@-AA-7 | SOUND POINT STRATEGIC CAPITAL  6.169% O .... |. 04/02/2026 . [Redemption 100. . .. 3,205,030 ..3,205,030 |. . . 3,205,030 . 06/30/2034 . |1.E FE ..
..83617@-AB-5 | SOUND POINT STRATEGIC CAPITAL  8.669% O .... |. 04/02/2026 . |Redemption 100.0000 . .. 3,205,030 ..3,205,030 |. 1, 350 649 |. . 3,205,030 . 06/30/2034 . |2.C FE ...
..83617@-AC-3 | SOUND POINT STRATEGIC CAPITAL 10.919% 0 .... |. 04/02/2026 . [Redemption 100.0000 . ..450,216 |. . 1,068,343 . 06/30/2034 . |3.A FE ...
..86324C-AA-9 | STREAM INNOVATIONS ISSUER T SERIES 2024- .... |. 04/15/2026 . |Paydoun s .. 1,269 ... ..1,077 .. . 07/15/2044 . |1.G FM ..
..89182F-AA-7 [ TOWD POINT MORTGAGE TRUST SERIES 2023-CE .... |. 06/01/2026 . |Paydoun . .. 43,119 . 10/25/2063 . |1.A ........
..89183E-AA-9 [ TOWD POINT MORTGAGE TRUST SERIES 2024-CE .... |. 06/01/2026 . |Paydoun . s s N s . 05/25/2064 . |1.A .
..927648-AA-9 | LENDBUZZ AUTO SERIES 2023-1 CLASS-A 7. .... |. 06/15/2026 . [Redemption 100.0000 . . 2 912 196 . 2 912,194 |. . .2, 912 240 . 07/21/2028 . |1.C FE ..
..927708-AB-9 |LENDBUZZ AUTO SERIES 2024-1 CLASS-A2 5 .... |. 06/15/2026 . |Redemption 100.0000 ....... reeeeneeeeeeennnes Jeeenn. 7,045,647 [ 7,045,647 |........ 7,045,234 |.... PP AU . < B FOUURPPPPPR FOURRRUPRRPON . < N ISURRUURRURTRRR S 7,045,297 |.. . 05/15/2029 . |[1.A PL ..
..927758-AA-6 | LENDBUZZ AUTO SERIES-2025-1 CLASS-A 4. .... |. 06/15/2026 . Redemption 100.0000 ....... [oereeeeiieiniineenns |0 23,186,174 |....... 23,186,174 |....... 23,186,174 |.......23,186,142 |.... 23,186,127 |.. . 10/15/2029 . |[1.A PL ..
..92839H-AA-4 | VISTA POINT SECURITIZATION TRU SERIES 20 . 04/01/2026 . |Paydonn .......eenveeeeennnnn 5,071 .5,315 | 5,07 . 05/25/2054 . |1.A ...
..971226-AA-5 |WILLOW TREE EVERGREEN RATED NO  8.563% ..... . 06/01/2026 . | Redemption 100.0000 . 51,729 51,729 |. . 12/29/2036 . |2.C Z
..BES52P-KG-3 |DENALI BORROWER LLC SERIES 2025-1 CLASS- .... |. 04/02/2026 . |Tax Free Exchange ...........cccee feereeeeeenninnnneens ... 87,715,180 |....... 37,737,618 |....... 37,715,537 |.......10,348,066 |.... ,715, .. . 08/31/2036 . |1.G Z .....
..BES52P-KZ-1 |DENALI BORROWER LLC SERIES 2025-1 CLASS- .... |. 04/02/2026 . |Tax Free Exchange ...........cccee foeereriiivnninnnnnns [.....3,529,067 |........ 3,615,791 |........ 3,529,272 |........ 1,184,104 |...ocovviiniins Joovennnaenn (A76) [ Jovevenee s (176) e e 3,529,067 |.. . 08/31/2036 .|2.C Z .....
..BES52P-L6-4 |DENAL| BORROWER LLC SERIES 2025-1 CLASS- .... |. 04/02/2026 . |Tax Free Exchange .. ,499, .. 3,457,679 ..3,500,39 |. .1,174,372 |. . 3,499,963 . 08/31/2036 . |1.C Z ..
..BES52P-MT-3 [DENALI BORROWER LLC SERIES 2025-1 CLASS- .... |. 04/02/2026 . |Tax Free Exchange .. . 1,319,097 ..1,316,586 |. ..442,607 |. . 1,319,097 . 08/31/2036 . |4.B FE ...
..BES57G-81-5 |LIBRA SOLUTIONS LLC SERIES 2025-A CLASS- .... |. 06/15/2026 . |Redemption 100.0000 . 1,947,359 947, 1,927,885 |. 1,927,936 1,928,723 . 12/01/2037 . |1.G FE ..
. 000000-00-0 | SAVANNA FUNDING TRUST ~ 0.000% 01/30/55 ..... |. 04/02/2026 . |Redemption 100.0000 . 23,253,212 . 23,253,212 .23,199,143 |. 23,199,307 . 01/30/2085 . |2.B Z
. 000000-00-0 |SAVANNA FUNDING TRUST ~ 0.000% 01/30/55 ..... |. 05/01/2026 . |Security Withdraw ..... 20,355,875 .20,355,875 .20,352,295 |. 20,352,320 . 01/30/2055 . |2.B Z
. 000000-00-0 |SAVANNA FUNDING TRUST ~ 0.000% 01/30/55 ..... |. 02/17/2026 . |Capital Distribution . ... 57,649 ...57,649 |. ..57,649 . 01/30/2085 . |2.B .
..BESSD7-0J-7 |FLEX RECEIVABLE PURCHASER SPV 10.231% O .... |. 06/26/2026 . |Redemption 100.0000 . 10,242,105 10,242,105 10,242,105 |. 10,242,105 o | . 06/10/2027 .|2.B Z ..
..BES5DI-YG-1 | SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/15/2026 . [Redemption 100.0000 . 21,664,493 .21,664,493 .20,857,670 |. 20,879,917 . 784,576 |. . 02/28/2036 . |1.A FE ...
..BESSDI-YG-1 | SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/26/2026 . |Tax Free Exchange .. 72,378,433 . 74,445,533 72,294,530 |. .83,903 | ..83,903 72,378,433 . 02/28/2036 . |1.A FE ...
..BESSDW-YH-9 [ SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/26/2026 . |Tax Free Exchange .. 41,832,122 .41,484,371 41,852,749 |. .. (20,627) |. (20,627) 41,832,122 . 02/28/2036 . |1.D FE ...
..BESSDI-YK-2 | SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/26/2026 . |Tax Free Exchange .. 25,382,166 .24,767,071 .25,414,680 |. .. (32,514) |. (32,514) 25,382,166 . 02/28/2036 . |1.G FE ...
..BESSDI-YN-6 | SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/26/2026 . |Tax Free Exchange .. 21,719,651 .21,602,562 21,728,447 |. (8,795) | . (8,79%) 21,719,651 . 02/28/2036 . |2.C FE ...
..BESSDI-YP-1 [ SAPPHIRE BORROWER LLC SERIES-2026-1 CLAS .... |. 06/26/2026 . |Tax Free Exchange .. 20,262,616 .25,110,823 .20,116,507 |. .. 146,109 |. 146,109 20,262,616 |ecevvenieeeeenn eeemnniinneeen Jeeeniiieeeeeens e . 02/28/2036 . |3.C FE ...
..BESSHL-U1-8 | SAVANNA FUNDING TRUST SOFI CLASS B1 4. .... |. 06/18/2026 . Redemption 100.0000 . . 1,585,000 .. 1,585,000 ..1,585,000 |. . . 1,585,000 . 09/19/2028 . |2.B Z .....
..G3165*-AA-6 | CCO ANNEX | CREDIT BACKED LOAN  4.000% ..... |. 04/15/2026 . |Redemption 100.0000 . N ..640,652 ..640,652 |. ..640,652 . 07/28/2031 . |[1.F PL ..
..(3165*-AB-4 [CCO ANNEX | CREDIT BACKED LOAN  5.750% ..... . 04/15/2026 . | Redemption 100.0000 ....... 192,910 192,910 |...........192,910 |.... . 07/28/2031 . |2.A PL ..
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..02300C-AC-0 |AMAPS 4 LLC SERIES-2026 CLASS-B 144A 6 .... |. 05/06/2026 . |Redemption 100.0000 ....... ... 88,630 ...88,630 ...88,630 |.... . 01/28/2077 .|2.B ........
..02300C-AG-1 | AMAPS 4 LLC SERIES-2026 CLASS-A2 144A ... . 05/06/2026 . | Redemption 100.0000 . 37,730 37,730 37,730 |. . . 01/28/2077 .|2.B .
..00111J-AD-6 |ACHV ABS TRUST SERIES 2023-2PL CLASS-D 1 . 06/18/2026 . |Paydown ... .. 418,045 ..418,045 . 418,000 |. ..417,978 .418,045 . 05/20/2030 . |2.C FE ...
..03837G-AD-9 [AQUA FINANCE TRUST SERIES 2025-B CLASS-D .... |. 06/17/2026 . |Paydoun . .. 108,892 ..108,892 . 108,861 |. . 108,861 .108,892 . 05/17/2051 . |2.C FE ...
..18504A-AA-8 | CLEARLIGHT NEBO ISSUER LLC SERIES-2026-1 .... |. 04/30/2026 . |Paydoun . 76,968 76,034 |oeeeenieeeeennnnns . 04/30/2053 . |1.G FE ..
..20281L-AA-0 [ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |. 04/20/2026 . |Paydoun . . 02/20/2055 . |1.G FM ..
..29281L-AA-0 [ENFIN RESIDENTIAL SOLAR RECEIV SERIES 20 .... |. 06/20/2026 . |Paydoun . . 02/20/2055 . |1.G FE ..
..349941-AD-6 | FOUNDATION FINANCE TRUST SERIES 2024-1A ...... . 06/15/2026 . |Paydown ... . 12/15/2049 . |2.C FE ...
..35042A-AD-5 | FOUNDATION FINANCE TRUST SERIES 2023-1 C .... |. 06/15/2026 . |Paydoun ... s . 12/15/2043 . |2.B FE ..
..35042A-AD-5 | FOUNDATION FINANCE TRUST SERIES 2023-1 C .... |. 04/15/2026 . |Paydoun . . 69,782 . 12/15/2043 . |2.C FE ..
.. 44644N-AC-3 |HUNTINGTON BANK AUTO CREDIT-LI SERIES 20 .... |. 06/22/2026 . |Paydoun ... .. 115,680 . 115,680 115,680 o | . 05/20/2032 . |3.B FE ..
..2950V8-20-8 | TOGETHER ASSET BACKED SECURITI SERIES-20 .... |. 05/12/2026 . |Call 100.0000 ... 5,204,815 .5,204,815 .5,210,111 (15,801) [.........(5,296) |....... (21,007) . 02/12/2054 . |1.CZ .....
..295T35-EG-1 | TOGETHER ASSET BACKED SECURITI SERIES-20 .... |. 06/12/2026 . |Call 100.0000 ... . 2,866,530 ..2,866,530 .2,875,751 (35,424) |.........(9,221) |....... (44,645) . 06/12/2066 . |1.A Z .....
..Z96SUR-LH-4 |ELSTREE FUNDING NO 5 PLC  0.000% 08/21/ .... |. 04/21/2026 . |Paydoun ... ...51,119 ...51,119 ..51,119 1,004 o 1,094 .. . 08/21/2061 . |2.B .
..Z96SUR-LH-4 [ELSTREE FUNDING NO 5 PLC  0.000% 08/21/ .... |. 06/21/2026 . |Paydoun . .. 157,849 ..157,849 .157,849 1,712 1,712 ). . 08/21/2061 . |[1.A Z ..
..10570N-AA-6 [ BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . 53,140 . 04/25/2054 . |1.A FE ...
..10570N-AB-4 [BRAVO RESIDENTIAL FUNDING TRUS SERIES 20 .... |. 06/01/2026 . |Paydoun . .7,971 . 04/25/2054 . |1.A FE ...
..30191L-AB-5 [FIGRE TRUST SERIES 2025-HE1 CLASS-B 144A .... |. 06/01/2026 . |Paydoun . 25,366 . 01/25/2085 . |1.D FE ...
..30191L-AC-3 [FIGRE TRUST SERIES 2025-HE1 CLASS-C 144A .... |. 06/01/2026 . |Paydoun . . 8,455 . 01/25/2055 . |1.G FE ...
..31684F-AA-2 [FIGURE LENDING SERIES 2024-HES CLASS-A 1 .... |. 06/25/2026 . |Paydoun . 7,209 . 10/25/2054 . |1.A FE ...
..31684F-AC-8 |FIGURE LENDING SERIES 2024-HE5 CLASS-C 1 .... |. 06/25/2026 . |Paydoun . 12,015 . 10/25/2054 . |1.G FE ...
..31684G-AB-8 |FIGRE TRUST SERIES 2024-HE3 CLASS-B 144A .... |. 06/25/2026 . |Paydoun . . 8,467 . 07/25/2054 . |1.D FE ...
..31684H-AA-8 [FIGRE TRUST SERIES 2024-HE1 CLASS-A 144A .... |. 06/25/2026 . |Paydoun . 171,834 . 03/25/2054 . |1.A FE ...
..31684H-AB-6 |FIGRE TRUST SERIES 2024-HE1 CLASS-B 144A .... |. 06/25/2026 . |Paydoun . . 4,910 . 03/25/2054 . |1.D FE ...
..316922-AB-9 [FIGRE TRUST SERIES 2025-PF1 CLASS-B 144A .... |. 06/01/2026 . |Paydoun . . 5,567 . 06/25/2055 . |1.D FE ...
..316922-AC-7 [FIGRE TRUST SERIES 2025-PF1 CLASS-C 144A .... |. 06/01/2026 . |Paydoun . 13,918 . 06/25/2055 . |1.G FE ...
..316927-AB-8 |FIGRE TRUST SERIES 2024-HE2 CLASS-B 144A .... |. 06/25/2026 . |Paydoun . . 1,932 . 05/25/2054 . |1.B FE ...
..316927-AB-8 [FIGRE TRUST SERIES 2024-HE2 CLASS-B 144A .... |. 05/25/2026 . |Paydoun . . 4,815 . 05/25/2054 . |1.D FE ...
..349941-AB-0 | FOUNDATION FINANCE TRUST SERIES 2024-1A ...... . 04/15/2026 . | Paydown ... 3,163 |.. . 12/15/2049 . |[1.D FM ...
..349941-AB-0 | FOUNDATION FINANCE TRUST SERIES 2024-1A ...... . 06/15/2026 . |Paydown ... ...5,739 |.. . 12/15/2049 . |1.D FE ...
..46590U-AA-0 [J G WENTWORTH XLII LLC SERIES 2018-2 CLA .... |. 06/15/2026 . |Paydoun . 19,263 . 10/15/2075 . |1.A FE ...
..46590U-AB-8 [J G WENTWORTH XLI1 LLC SERIES 2018-2 CLA .... |. 06/15/2026 . |Paydoun . . 1,906 . 10/15/2077 . |2.A FE ...
..46616P-AA-1 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun ... .1,814 .. . 10/15/2056 . |1.A FE ...
..46617L-AA-9 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun ... .5,398 |.. . 01/17/2073 . |1.A FE ...
..46617T-AA-2 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun . .9,785 . 03/15/2063 . |1.A FE ...
..46617T-AB-0 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun . . 4,785 . 03/16/2065 . |2.A FE ...
..46618A-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun ... .. 35,544 |.. . 01/17/2073 . |1.A FE ...
..46618H-AB-5 |321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun ... N 11,569 .. . 06/15/2079 . |2.C FE ...
..46618L-AA-8 |321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun . (2,162) |. 32,032 . 09/15/2072 . |1.A FE ...
..46620J-AB-7 321 HENDERSON RECEIVABLES LLC SERIES 201 .... |. 06/15/2026 . |Paydoun . (204) |. 1,287 . 08/15/2062 . |2.B FE ...
..46650X-AB-9 [J G WENTWORTH XLII1 LLC SERIES 2019-1 CL .... |. 06/15/2026 . |Paydoun . 157 . 1,370 . 08/15/2073 . |2.A FE ...
..46651T-AA-9 [J G WENTWORTH XL| LLC SERIES 2018-1 CLAS .... |. 06/15/2026 . |Paydoun . (934) |. . 7,640 . 10/17/2072 . |[1.A FE ...
..46665R-AA-7 321 HENDERSON RECEIVABLES LLC SERIES 202 .... |. 06/15/2026 . |Paydoun . | 19,409 . 01/01/2070 . |1.F FE ...
..79581U-AB-0 [SALUDA GRADE ALTERNATIVE MORTG SERIES 20 .... |. 06/01/2026 . |Paydoun . 5| 14,834 . 11/25/2083 . |1.F FE ...
..86324C-AA-9 [ STREAM INNOVATIONS ISSUER T SERIES 2024- .... |. 06/15/2026 . |Paydoun . 1,743 . 07/15/2044 . |1.F FE ...
..86324C-AA-9 [ STREAM INNOVATIONS ISSUER T SERIES 2024- .... |. 04/15/2026 . |Paydoun . 1,077 . 07/15/2044 . |1.G FM ..
..86324C-AA-9 [ STREAM INNOVATIONS ISSUER T SERIES 2024- .... |. 05/15/2026 . |Paydoun . 1,780 . 07/15/2044 . |1.G FE ..
..89182F-AA-7 [ TOWD POINT MORTGAGE TRUST SERIES 2023-CE .... |. 06/01/2026 . |Paydoun . N 120,732 . 10/25/2063 . |1.A
..89183C-AB-1 [ TOWD POINT MORTGAGE TRUST SERIES 2024-CE .... |. 06/01/2026 . |Paydoun . 41,464 41,464 41,464 |. 41,464 . 01/25/2064 . |1.A
..92839H-AA-4 [VISTA POINT SECURITIZATION TRU SERIES 20 .... |. 06/01/2026 . |Paydoun . 84,612 84,612 85,246 |. 84,612 . 05/25/2054 . |1.A
..BGHAET-0H-8 | SP TOUCHDOWN HOLDINGS LP  6.232% 10/26/ .... |. 04/09/2026 . |Redemption 30,757 30,757 30,757 |. 30,757 . 10/26/2029 . |1.G
..05551C-AA-3 |BIB CENTRAL AMERICAN CARD RECE SERIES 20 .... |. 04/07/2026 . |Paydoun ... .. 291,033 ..291,033 ..290,924 |. .291,033 . 01/07/2030 . |1.G
..76112B-P9-5 [RAAC SERIES SERIES 2005-RP3 CLASS-M2 144 .... |. 06/25/2026 . |Paydoun ... ... 31,219 ...31,219 ...30,050 |.... ..30,562 |.. . 05/25/2039 . |1.A
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..21888#-AA-7 | CORIO RR FINANCE CO LLC  6.026% 12/02/2 .... |. 04/22/2026 . |Redemption 100.0000 .....ee foeeiiiiiiiiiiiiinnn fonns 15,100,000 |....... 15,100,000 |....... 15,100,000 |....... 15,100,000 |..ooevvveviiinns fovvvveneinininne fovviiiiiiiiiiins foviiiiiiiii o e, 15,100,000 |..oooeeeeeeeeees Joviiiiiiiiiiins foveeeeeiiiiiiins fooinnnnn. 452,453 |. 12/02/2028 . [1.F PL ....
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 443,934,371 453,484,897 441,231,530 102,523,922 396, 169 396, 169 441,481,095 (48,419) 2,453,279 2,404,860 6,404,451 XXX XXX
..04019V-AA-0 | APBN 21 1 SERIES 2021-1A CLASS-A 144A ........ [. 04/15/2026 . |Paydoun ... .. 84,000 1,785 |. 10/15/2036 . [1.G PL ....
..04019V-AB-8 | APBN 21 1 SERIES 2021-1A CLASS-B 144A ... . 04/15/2026 . | Paydoun . 70,000 , , K , K , 2,100 |. 10/15/2036 . 2.B PL ....
..12560D-AA-6 | CIP VI11 PRIVATE EQUITY BACKED SERIES 20 .... [. 04/15/2026 . |Paydouwn . . 3,016,175 ..3,016,175 ..3,001,004 |. .3,006,797 |. .3,016,175 .64,848 |. 10/15/2035 . [1.G PL ....
..12560D-AB-4 | CIP V111 PRIVATE EQUITY BACKED SERIES 20 .... [. 04/15/2026 . |Paydoun ... 3,333,667 .. 3,333,667 .. 3,333,667 |. . 3,333,667 |. . 3,333,667 100,010 . 10/15/2035 . |2.B PL ....
..36164S-AB-0 | GCM GROSVENOR CREDIT SECONDARI SERIES 20 .... . 06/02/2026 . |DLSAINDLPP DLIC SA-G1001-PRT . 12,640,000 .12,640,000 .12,640,000 |. .6,318,000 X 12,640,000 . 09/25/2037 . |2.CPL ....
..G2272#-AA-4 | COLLER PRIVATE EQUITY BACK NOT SERIES 20 .... . 06/25/2026 . | CSGAIMCSXP - GLIC GA - G1001 .. |...oceeeeeeneennnnss |oeeeees 1,280,342 |........ 1,280,342 |........ 1,280,342 [ oo oo o foveeeeiiiiiiiiee fovviiiiiiiiiiins e 1,280,342 |.. . 04/30/2087 . [1.G PL ....
1319999999. Subtotal - asset-backed securmes financial asset-backed securities - not self—
liquidating - equity backed securities (unaffiliated) 20,424,184 20,424,184 20,409,103 12,811,464 10,378 10,378 20,424,184 630,399 XXX XXX
. 08866T-AB-8 |BIB MERCHANT VOUCHER RECEIVABL SERIES 20 .... [. 04/09/2026 . [Paydomn .....cooverereiererareinans | TR RO 68,308 |............ 68,308 |............ 68,030 |............ 68,112 |.ovvvvveiiiiiins foiiinnnnns 196 [ e, 196 [ e, 68,308 |...ooovveeeeees evvevveiiiiiiins foveciiiiiiiiins foriiiiinnn, 1,428 |. 04/07/2028 . [1.G FE ....
1339999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-
liquidating - other financial asset-backed securities - not self-liquidating (unaffiliated) 68,308 68,308 68,030 68,112 68,308 XXX XXX
..18271J-AF-9 | CLARUS CAPITAL FUNDING LLC SERIES 2024-1 .... . 06/02/2026 . |DLSAINDLPP DLIC SA-G1001-PRT . 11,587,362 |...... 11,611,000 |....... 11,273,331 |[.... 11,363,008 |.. . 08/20/2032 . (3.B FE .
..00037U-AD-2 | AASET 2018-3 NOTE ISSUER DAC SERIES 2018 .... [. 06/15/2026 . |Paydoun .. ... 79,230 ... 79,230 ...76,980 |. ... 79,230 |. .. 79,230 . 12/15/2038 . [1.E FE .
..00037U-AD-2 | AASET 2018-3 NOTE ISSUER DAC SERIES 2018 .... [. 04/15/2026 . |Paydoun ... ... 57,830 ...57,830 ...56,188 |............57,830 |[.... ..57,830 |.. . 12/15/2038 . [2.B FE .
..00037U-AE-0 | AASET 2018-3 NOTE ISSUER DAC SERIES 2018 .... [. 06/15/2026 . |Paydoun ... .. 115,380 115,380 .... 116,308 |.......... 116,308 |.... .. 116,308 |.. . 12/15/2038 . 2.B FE .
..00037U-AE-0 | AASET 2018-3 NOTE ISSUER DAC SERIES 2018 .... [. 04/15/2026 . |Paydoun . ..106,015 . 106,015 . 106,868 |. . 106,868 |. 106,868 . 12/15/2038 . [4.A FE .
..07359B-AA-5 |BEACON CONTAINER FINANCE Il LL SERIES 20 .... [. 06/20/2026 . |Paydown . 85,000 84,438 |. 84,584 |. . 10/22/2046 . [1.F FE .
.. 12565K-AA-5 | CLI FUNDING LLC SERIES 2021-1 CLASS-A 14 .... [. 06/18/2026 . |Paydoun . R .. 21,69 ..18,3%8 |............ 19,290 |.... . 02/18/2046 . [1.F FE .
.. 14855)-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019-1 .... [. 05/08/2026 . | MUFG SECUHITIES AMERICAS INC ...43,633 |.... . 04/15/2039 . 2.A FE .
.. 148551-AA-6 | CASTLELAKE AIRCRAFT SEC TR SERIES 2019-1 .... [. 04/15/2026 . |Paydoun .......ccooeviiiiiiiininnnns .1,385 |. . 04/15/2039 . [1.F FE .
..14856C-AA-7 | CASTLELAKE AIRCRAFT SECURITIZA SERIES 20 .... [. 06/05/2026 . |MUFG SECURITIES AMERICAS INC ..429,275 |. . 06/15/2043 . [2.A FE .
..14856C-AA-7 | CASTLELAKE AIRCRAFT SECURITIZA SERIES 20 .... [. 04/15/2026 . |Paydoun .. 2,927 | . 06/15/2043 . [1.F FE .
..14856C-AA-7 | CASTLELAKE AIRCRAFT SECURITIZA SERIES 20 .... [. 06/15/2026 . |Paydown . .3,349 | . 06/15/2043 . [2.A FE .
..30610G-AA-1 | FALCON AEROSPACE LTD SERIES 2019-1 CLASS .... . 06/15/2026 . |Paydoun . .9,953 |. . 09/15/2039 . [1.F FE .
..46651N-AA-2 | JOL AIR SERIES 2019-1 CLASS-A 144A 3.9 .... [. 06/15/2026 . |Paydouwn . ..363,744 |. . 04/15/2044 . [1.F FE .
..63943B-AA-1 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021-1 . 04/15/2026 . | Paydoun . 01,692 |. . 11/15/2046 . (1.D FE .
..63943B-AA-1 | NAVIGATOR AIRCRAFT ABS LLC SERIES 2021-1 .... [. 06/15/2026 . |Paydoun . 5,194 | . 11/15/2046 . [1.F FE .
..639438-AB-9 | NAVIGATOR AIRCRAFT ABS LTD NAV SERIES 20 .... . 04/15/2026 . |Paydoun . .1,767 | . 11/15/2046 . [1.G FE .
..81758F-AA-8 | SERVICE EXPERTS ISSUER SERIES 2024-1A CL .... . 06/20/2026 . |Paydown . 12,870 |. . 11/20/2035 . [1.F FE .
..81758F-AA-8 | SERVICE EXPERTS ISSUER SERIES 2024-1A CL .... . 04/20/2026 . |Paydoun . 10,727 |. . 11/20/2035 . [1.G FM .
..85572R-AA-7 | START LTD SERIES 2018-1 CLASS-A 144A 4 .... [. 04/15/2026 . |Paydoun . 14,504 . 05/15/2043 . [1.F FE .
..87404L-AA-0 | GAIA AVIATION LTD SERIES 2019-1 CLASS-A . 04/21/2026 . | Call 87,235 . 12/15/2044 . [1.F FE .
..87404L-AA-0 | GAIA AVIATION LTD SERIES 2019-1 CLASS-A . 04/15/2026 . | Paydoun ... 3,810 . 12/15/2044 . (1.F FE .
..94354K-AA-8 | WAVE USA SERIES 2019-1 CLASS-A 144A 3. . 04/15/2026 . | Paydoun . 4,986 . 09/15/2044 . (1.E FE .
.. 94354K-AA-8 | WAVE USA SERIES 2019-1 CLASS-A 144A 3. .... [. 06/15/2026 . |Paydoun .. . 27,060 . 09/15/2044 . [1.F FE .
1519999999. Subtotal - asset-backed securities - non-financial asset backed securltles - practlcal
expedient - lease-backed securities - practical expedient (unaffiliated) 13,288,054 12,929,022 27,801 27,801 13,066,691 221,364 221,364 466,133 XXX XXX
..0010M#-AA-9 | ACS NB 2 7.500% 12/31/27 .. |- 06/15/2026 . | Redemption 100.0000 ....... . 5,287,378 .5,287,378 |.... .5,287,378 |.. .. 166,121 |. 12/31/2027 . 2.B FE ..
..06430#-AA-1 |BANK OF UTAH  8.273% 09/17/31 ... . 06/15/2026 . | Redemption 100.0000 . 91,489 91,489 |. 91,489 3,339 |. 09/17/2031 .|12B Z .....
.. 12510H-ANM-2 | CAPITAL AUTOMOTIVE REIT SERIES 2021-1 CL . 06/15/2026 . | Paydoun ... . 313 ....305 |. 313 . 08/15/2051 . [1.E FE ..
..12510H-AQ-3 | CAPITAL AUTOMOTIVE REIT SERIES 2022-1A C .... [. 06/15/2026 . |Paydouwn . ..2,500 .2,500 |. . 2,500 . 03/15/2052 . [1.E FE ..
..12510H-AT-7 | CAPITAL AUTOMOTIVE REIT SERIES 2023-1 CL .... [. 06/15/2026 . |Paydoun . ..2,500 . 2,453 |. . 2,500 . 09/15/2053 . [1.E FE ..
.. 12565K-AE-7 | CLI FUNDING LLC SERIES 2022-1 CLASS-A 14 .... [. 04/18/2026 . |Paydoun ... ..3,333 .2,985 .3,333 . 01/18/2047 . [1.F FE ..
..18271R-AF-1 | CLARUS CAPITAL FUNDING LLC CLA SERIES-20 .... . 06/02/2026 . |DLSAINDLPP DLIC SA-G1001-PRT 12,323,046 |.......12,451,000 |.......12,323,046 |.................... 12,324,652 . (1,606) . 11/20/2034 . |3.B Z .....
..33768N-AA-0 | FIRSTKEY HOMES TRUST SERIES 2022-SFR1 CL .... [. 06/01/2026 . |Paydown .......ccoovvriiiiiiiiinnnnns 10,065 . 05/19/2039 . [1.A FE ..
..43730X-AB-0 | HOME PARTNERS OF AMERICA TRUST SERIES 20 .... [. 06/01/2026 . |Paydown ........ccccovoiiiiiiiiiiiins Joovevneniiiinnnnnnns o 359 o389 |l 328 o 332 |.... . 01/17/2041 . (1.B FE ..
..55238#-AA-2 |BANK OF UTAH  8.840% 01/03/31 ............ . 06/11/2026 . | Redemption ..849,493 |. . 01/03/2031 . [2.B Z .....
..553427-AA-3 | MARITIME PARTNERS LLC SERIES 2023-1A CLA . 06/15/2026 . | Paydown ..284,590 |. | . 05/15/2063 . [1.F FE ..
..86212X-AG-5 | STORE MASTER FUNDING LLC SERIES 2023-1A ..... . 05/19/2026 . | Call 100.0000 ... . 3,553,356 |.... (4,800) |.... . 05/20/2053 . [1.C FE ..
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..86212X-AG-5 |STORE MASTER FUNDING LLC SERIES 2023-1A ..... . 04/20/2026 . |Paydomn .ceevuueeeeenniiieeeeeennin feeeeeeeeieeeee [ereeeeeennas 1,500 |eeeeennnnnns 1,500 e 1,502 [l . ...1,500 |.. . 05/20/2053 . |1.C FE ...
..89614Y-AD-8 | TRICON RESIDENTIAL SERIES 2021-SFR1 CLAS .... |. 06/18/2026 . |Call .. 100,000 . 100,000 94,910 |. 98,185 |. 99,459 . 07/17/2038 . |1.G FE ..
..92873R-AC-5 |VOLOFIN FINANCE DAC SERIES 2024-1A CLASS .... |. 06/15/2026 . [Paydoun ............... . 1,772,192 172,192 772,178 772,171 . 1,772,192 . 06/15/2037 . |1.F FE ..
..BES533-2G-1 |NORTHERN LEAF DASH TRUST 12.000% 10/30/ .... |. 06/10/2026 . Redemption 100.0000 . .. 503,003 ..593,093 593,093 ..593,003 |. .593,093 . 10/30/2032 .|2.B Z .
..BES5CF-Q3-7 |AEI LEASING MSN 36530 LLC  6.370% 02/28 . 06/30/2026 . | Redemption 100.0000 . .. 281,897 281,897 281,897 |oeeeeeeieeeenennnns .281,897 . 02/28/2032 . |2.B Z ..
..G2965#-AA-6 | ACS AERO 3 THETA  8.630% 12/12/27 .... . 06/22/2026 . |Redemption 100.0000 . .. 244,577 ..244,577 ..244.577 |. .244,577 . 12/12/2027 . |2.A FE ...
..G2965*-AA-0 [ACS AERO 3 ALPHA LTD  4.570% 12/15/26 . . 06/15/2026 . |Redemption 100.0000 . .. 318,584 ..318,584 ..318,584 |. ..318,584 |. .318,584 . 12/15/2026 . |2.B PL ...
..G8227*-AA-1 | SKY VIEW IBERIA ~ 7.900% 06/23/28 ............. . 06/27/2026 . |Redemption 100.0000 . ...718,147 LG 78,147 . . 06/23/2028 . |2.C FE ...
..BESS0H-6E-4 | EQUINOX AERO LEASING 1 DAC ROYAL AERO Al .... |. 06/10/2026 . |Redemption 100.0000 334,132 334,132 |.... . 12/31/2033 . |2.B Z
..BES520-LH-8 [FPG AMENTUM LIMITED  6.050% 12/31/32 .. . 06/20/2026 . | Redemption 100.0000 . . ..459,375 ..459,375 |. . . 12/31/2032 . |2.B Z
..BES54I-KG-6 |WORLD STAR AVIATION BANK LOAN 265 6.78 . 06/28/2026 . |Redemption 100.0000 . . 1,451,367 ,451,367 ,451,367 |. 1,446,371 |. . 03/31/2030 . |2.B Z
..BES571-D5-3 |AQUILA AIR CAPITAL LLC  8.305% 12/31/31 .... |. 06/15/2026 . Redemption 100.0000 ... 18,579 |... e 4,194 [ . . 12/31/2031 . |2.B Z .....
..BES571-D9-5 |AERGO CAPITAL LTD BANK LOAN - TERM LOAN ..... . 06/15/2026 . |Redemption 100.0000 ,410,469 |....... 31,410,469 |....... 31,410,469 |.......15,984,930 |eeerreiiiiiiin Joevmmniieeeeenns Joerrnniieeeeenne Jeereiiieeeeeeens e e 31,410,469 |.. . 12/16/2031 . |2.C FE ..
..BES5BA-KL-5 [AIRHUB AVIATION ASSETS DAC  7.460% 02/0 . 06/25/2026 . |Redemption 100.0000 . . 1,167,500 .. 1,167,500 ..1,167,500 |. .1,167,500 . 02/03/2031 .|2.B Z ..
..BES5C5-L9-1 [FPG AMENTUM LIMITED  7.100% 05/31/33 .. . 06/07/2026 . |Redemption 100.0000 . .. 564,884 ..564,884 ..564,884 564,884 . 05/31/2033 . |2.B Z
..BES5CQ-N-4 [PAG LEASING NO 7 DAC ~ 7.530% 12/31/32 . . 06/15/2026 . | Redemption 100.0000 . .. 624,559 ..624,559 ..624,559 .624,559 . 12/31/2032 . |2.B Z
..BES5EZ-78-1 |AQUILA AVIATION IRELAND 1 DAC  6.605% O .... |. 06/28/2026 . |Redemption 100.0000 . .. 734,781 ..734,781 .. 734,781 |. 734,781 . 01/31/2032 . |2.B Z
..BESSGG-HN-7 | GLOBAL AIRCRAFT LEASING NO 2 L 8.361% ..... |. 06/01/2026 . [Redemption 100.0000 . 76,544 76,544 76,544 |. 76,544 . 04/01/2032 . |2.B Z
..BES5L0-VR-1 |EQUINOX AERO LEASING 1 DAC  6.505% 12/3 .... |. 06/10/2026 . |Redemption 100.0000 . 56,835 56,835 56,835 |. 56,835 . 12/31/2033 . |2.B Z ..
..D1005#-AA-3 | APF 5 PROJEKT NR 5A GMBH & CO GOAL PORTE .... |. 06/30/2026 . [Redemption 100.0000 . .. 436,778 ..436,778 ..436,778 |. ..436,778 .436,778 . 11/27/2030 . |2.B FE ...
..G2907#-AA-7 |EARTH LEASING 1648 DESIGNATED  7.960% 1 .... |. 06/24/2026 . |Redemption 100.0000 . .. 133,434 ..133,434 ..133,434 |. ..133,434 |. .133,434 . 11/05/2029 . |2.C FE ...
..G57448-AB-7 |MAGNETIC LEASING ALTAIR DAC MAGNETIC PRO .... |. 06/25/2026 . [Redemption 100.0000 . 18,026 ... 18,026 ... 18,026 |. ...18,026 |. ..18,026 . 05/30/2029 . |2.A Z .....
..G6521*-AA-8 |NIDA LEASING 1 DESIGNATED HESTON - MSN 2 .... |. 06/25/2026 . |Redemption 100.0000 . ,095,428 .. 2,095,428 ..2,095,428 |. .2,095,428 |. .2,095,428 . 05/15/2030 . |2.C FE ...
. GB666@-AA-7 |TAIl | AERO TEN LTD TITAN THY  6.782% 08 .... |. 06/14/2026 . [Redemption 100.0000 . .. 209,498 ..209,498 ..209,498 |. ..209,498 |. .209,498 . 08/12/2031 . |2.C FE ...
..G9328#-AA-3 | VAYU HOLDINGS | DAC  7.105% 12/31/34 ... . 06/18/2026 . |Redemption 100.0000 . .. 988,689 ..988,689 ..988,689 |. ..988,689 |. .988,689 . 12/31/2034 . |2.B Z ..
..G9401#-AA-3 | AIR CANADA  5.293% 12/30/26 ............ . 06/15/2026 . | Redemption 100.0000 . 47,237 47,237 46,49 |. 46,876 |. 47,007 . 12/30/2026 . |3.A FE ...
..695318-AA-8 | WELLINGTON LEASING N0.34  6.500% 03/31/ . 06/15/2026 . |Redemption 100.0000 . .. 134,562 .. 134,562 ..134,562 |. ..134,562 |. . 134,562 . 03/31/2029 . |2.C PL ...
..G9700%-AA-5 | EARTH LEASING 1648 DESIGNATED MSN 1666 ...... |. 06/24/2026 . [Redemption 100.0000 . .. 176,193 .. 176,193 ..176,193 |. ..173,120 |. 176,193 . 11/15/2029 . |2.B Z .....
..00258P-AA-1 | APOLLO AVIATION SECURITIZATION SERIES 20 .... |. 06/16/2026 . |Paydoun ... 10,174 ...10,174 .. 10,174 |............ 10,174 |.... ..10,174 |.. . 02/16/2050 . |1.F FE ..
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020- .... |. 06/01/2026 . |Paydoun ... .. 16,027 ...16,027 ...16,024 |.... . 08/21/2045 . |1.F FE ..
..97064G-AA-1 [WILLIS ENGINE SECURITIZATION T SERIES 20 .... |. 06/15/2026 . |Paydoun . . 05/15/2046 . |1.F FE ..
..97064G-AA-1 [WILLIS ENGINE SECURITIZATION T SERIES 20 .... |. 04/15/2026 . |Paydoun . . 05/15/2046 . |1.G FM ..
..Z97J2D-YC-2 |EDGECONNEX DATA CENTERS EUROPE SERIES-20 .... |. 06/30/2026 . |Paydoun ... . 04/30/2056 . |1.G Z .....
..00039N-AC-8 |AASET MASTER TRUST 1 SERIES 2025-3 CLASS .... |. 06/16/2026 . |Paydoun ... . 02/16/2050 . |1.F FE ..
..00110X-AA-2 [ AFN ABSPROP001 LLC SERIES 2021-1A CLASS- .... |. 05/20/2026 . |Paydoun . . 05/20/2051 . |1.A FE ..
..00258B-AB-0 [ APOLLO AVIATION SECURITIZATION SERIES 20 .... |. 04/15/2026 . |Paydoun . . 01/15/2047 . |2.A FE ...
..00258B-AB-0 | APOLLO AVIATION SECURITIZATION SERIES 20 .... |. 06/15/2026 . |Paydoun ... . 01/15/2047 .|2.B FE ...
..12510H-AN-0 | CAPITAL AUTOMOTIVE REIT SERIES 2021-1 CL .... |. 06/15/2026 . |Paydoun ... . 08/15/2051 . |1.E FE ..
..12510H-AX-8 [ CAPITAL AUTOMOTIVE REIT SERIES 2024-2 CL .... |. 06/15/2026 . |Paydoun . . 05/15/2054 . |1.E FE ..
..12565K-AE-7 [CLI FUNDING LLC SERIES 2022-1 CLASS-A 14 .... |. 06/18/2026 . |Paydoun . N . 01/18/2047 . |1.F FE ..
..12807C-AA-1 [CAL FUNDING IV LTD SERIES 2020-1 CLASS-A .... |. 06/25/2026 . |Paydoun . .. 142,188 .. 142,188 ..142,155 |. 142,188 . 09/25/2045 . |1.F FE ..
..148924-AA-1 | CASTLELAKE AIRCRAFT SECURITIZA  5.073% . 06/15/2026 . | Paydoun . .. 114,296 ..114,29 ..114,2% |. 114,296 . 03/15/2051 . |1.F FE ..
..27888V-AA-9 [ECLIPSE AIRCRAFT LIMITED ECLIP SERIES-20 .... |. 06/15/2026 . |Paydoun . 26,583 . 05/15/2051 . |1.E FE ..
..43730X-AC-8 [HOME PARTNERS OF AMERICA TRUST SERIES 20 .... |. 06/01/2026 . |Paydoun . . 2,694 . 01/17/2041 . |1.E FE ..
..55283Y-AA-5 [MC LTD SERIES 2021-1 CLASS-A 144A 2.62 .... |. 06/05/2026 . |Paydoun . 95,890 . 11/05/2035 . |1.G FE ..
..552931-AA-7 [ MAPS SERIES-2026-1A CLASS-A 144A  5.201 . 06/15/2026 . | Paydoun . .109,097 . 01/15/2051 . |1.F FE ..
..57631A-AA-2 |MAST USA LLC  5.134% 02/15/51 ............ . 06/15/2026 . |Paydown ... . 02/15/2051 . |1.F FE ..
..62946A-AC-8 |NP SPE || LLC SERIES 2017-1A CLASS-A1 14 . 04/20/2026 . | Call 100.0000 . 10/21/2047 . |1.F FE ..
..63943D-AA-7 | NAVIGATOR AIRCRAFT ABS LTD NAV SERIES-20 .... |. 06/15/2026 . |Paydoun ... . 08/15/2049 . |1.F FE ..
..71711G-AA-3 [PHANTOM AVIATION SERIES-2026-1 CLASS-A 1 .... |. 06/15/2026 . |Paydoun . . 01/15/2051 . |1.F FE ..
..78449A-AA-0 [ SLAM LLC SERIES 2021-1 CLASS-A 144A 2. . 04/15/2026 . |Paydoun . . 06/15/2046 . |1.D FE ...
..78449A-AA-0 [ SLAM LLC SERIES 2021-1 CLASS-A 144A 2. . 06/15/2026 . | Paydoun . . 06/15/2046 . |1.F FE ..
..78449A-AC-6 |SLAM LLC SERIES 2021-1 CLASS-B 144A 3. . 04/15/2026 . |Paydoun . . 06/15/2046 . |1.G FE ..
..78440A-AC-6 [ SLAM LLC SERIES 2021-1 CLASS-B 144A 3. .... |. 06/15/2026 . |Paydoun ... . 06/15/2046 . |2.B FE ..
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..78475C-AA-3 | SSI ABS-25-1 ISSUER LLC SERIES 2025-1 CL .... [. 04/30/2026 . |Paydoun ........ccooeviiiiiiiiinnnns ....248 . .48 ). . 07/25/2065 . [1.G FE .
..78488J-AA-3 | SVC ABS LLC  5.157% 03/20/56 . . 06/20/2026 . | Redemption 100.0000 . . 500 .500 . 03/20/2056 . [1.A FE ....
..78488J-AC-9 |SVC ABS LLC  5.795% 03/20/56 .. . 06/20/2026 . | Redemption 100.0000 . . 250 .250 . 03/20/2056 . 1.C FE ....
..831005-AA-1 | SLAM LLC SERIES-2026-1A CLASS-A 144A 5 . 06/15/2026 . | Paydoun . 14,262 14,262 . 07/15/2061 . [1.E FE ....
..86190B-AB-0 | STORE MASTER FUNDING LLC SERIES 2021-1 C .... . 06/20/2026 . |Paydoun . . 875 .875 . 06/20/2051 . [1.A FE ....
..86212V-AG-9 | STORE MASTER FUNDING LLC SERIES 2018-1A ..... . 06/20/2026 . | Paydoun . . 625 .625 . 10/20/2048 . [1.C FE ....
..86212X-AN-0 | STORE MASTER FUNDING LLC SERIES 2024-1 C .... . 06/20/2026 . |Paydoun . 125 125 . 05/20/2054 . 1.C FE ....
..86212X-AP-5 | STORE MASTER FUNDING LLC SERIES 2024-1 C .... [. 06/20/2026 . |Paydoun ... ....688 ....688 |.. . 05/20/2054 . (1.C FE ....
..88315L-AE-8 | TEXTAINER MARINE CONTAINERS SERIES 2020~ .... [. 06/01/2026 . |Paydoun ... ... 64,109 ...64, , oo 64, . 64 109 |.. . 08/21/2045 . [1.F FE ....
..88315L-AG-3 | TEXTAINER MARINE CONTAINERS SERIES 2020~ . 06/20/2026 . | Paydoun . .. 113,304 113 394 . 111,804 |. 112 371 | .113,3%4 . 09/20/2045 . [1.F FE .
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS SERIES 2021- . 06/20/2026 . | Paydoun . 22,000 22,000 19,711 |. 10,966 |. . 04/20/2046 . [1.F FE .
..88315L-AS-7 | TEXTAINER MARINE CONTAINERS SERIES 2021- .... [. 06/20/2026 . |Paydoun ... ...26,000 .. 22,745 |.... . .. . 08/20/2046 . 1.F FE .
..89614Y-AC-0 | TRICON RESIDENTIAL SERIES 2021-SFR1 CLAS .... [. 06/01/2026 . |Paydoun ... .. 300,000 .. 217,017 |.... 300,000 |.. . 07/17/2038 . [1.D FE ..
..89680H-AE-2 | TRITON CONTAINER FINANCE LLC SERIES 2021 .... . 06/20/2026 . |Paydown . 24,641 | . 03/20/2046 . [1.F FE .
..827304-AA-4 | SILVER AIRCRAFT LEASE INVESTME SERIES-20 .... [. 04/15/2026 . |Paydoun . 22,639 |. . 07/15/2044 . [1.G FE .
..827304-AA-4 | SILVER AIRCRAFT LEASE INVESTME SERIES-20 .... [. 06/15/2026 . |Paydoun .. ... 2,157 ... . 07/15/2044 . [2.A FE .
1719999999. Subtotal - asset-backed securltles - non-financial asset backed securltles - fuII
analysis - lease-backed securities - full analysis (unaffiliated) 68,582,786 68,710,740 68,518,289 36,671,408 45,683 45,683 68,588,420 (5,634) (5,634) 1,197,627 XXX
. 00011#-AA-1 | ASK FUNDING LLC SERIES 2004-B CLASS-A ........ [. 06/10/2026 . |Paydoun ... (328,582) |. . 04/10/2034 .
..000112-AA-0 | ASK FUNDING LLC SERIES 2005-A CLASS-A . 06/10/2026 . | Paydoun . .. (72,845) | . 04/10/2035 .
..000112-AB-8 | ASK FUNDING LLC SERIES 2006-A CLASS-A 14 . 06/10/2026 . | Paydoun . .(309,279) | . 11/10/2036 . (6. .
..233046-AL-5 |DB MASTER FINANCE LLC SERIES 2019-1 CLAS .... [. 05/20/2026 . |Paydoun ... . 05/20/2049 . (2.B FE ..
..233046-AS-0 | DB MASTER FINANCE LLC SERIES 2021-1A CLA .... [. 05/20/2026 . |Paydoun . 11/20/2051 . 2.B FE ..
..35910E-AA-2 |FRONTIER ISSUER LLC SERIES 2023-1 CLASS- .... |. 06/01/2026 . |Call . 08/20/2053 . [1.F FE ..
..69433F-AA-6 | PSP MASTER ISSUER LLC SERIES 2025-1A CLA .... [. 04/30/2026 . |Paydoun ... . 01/30/2056 . [2.C FE ..
..98920M-AA-0 | ZAXBY S FUNDING LLC SERIES 2021-1A CLASS .... [. 04/30/2026 . |Paydoun . . 07/30/2051 . 2.B FE ..
..01983K-AQ-7 |ALLO ISSUER LLC SERIES 2025-1A CLASS-B 1 .... [. 05/20/2026 . |Paydoun . . 04/20/2055 . [2.B FE ..
..038779-AB-0 | ARBYS FUNDING LLC SERIES 2020-1 CLASS-A2 .... . 04/30/2026 . |Paydoun . . 07/30/2050 . [2.C FE ..
..233046-AF-8 | DB MASTER FINANCE LLC SERIES 2017-1A CLA .... [. 05/20/2026 . |Paydoun . . 11/20/2047 . 2.B FE ..
..28000X-AA-6 | EDGECONNEX DATA CENTERS ISSU SERIES 2022 .... |. 06/25/2026 . |Paydown . . 03/25/2052 . (2.B FE ..
..33830J-AE-5 |FIVE GUYS FUNDING LLC SERIES 2023-1A CLA .... [. 04/25/2026 . |Paydoun . . 01/26/2054 . [2.C FE ..
..476681-AG-6 | JERSEY MIKES FUNDING LLC SERIES 2026-1A ..... . 05/15/2026 . |Paydoun . . 02/15/2056 . [2.B FE ..
..817743-AE-7 | SERVPRO MASTER ISSUER LLC SERIES 2021-1A .... [. 04/25/2026 . |Paydoun . . 04/25/2051 . [2.C FE ..
..817743-AG-2 | SERVPRO MASTER ISSUER LLC SERIES 2022-1 ...... [. 04/25/2026 . |Paydoun . . 01/25/2052 . [2.C FE ..
..817743-AL-1 | SERVPRO MASTER ISSUER LLC SERIES 2025-1 . 04/25/2026 . | Paydoun . . 10/25/2085 . [2.C FE ..
..83546D-AG-3 | SONIC CAPITAL LLC SERIES 2020-1 CLASS-A2 .... . 06/20/2026 . |Paydoun . . 01/20/2050 . (2.B FE ..
..83546D-AJ-7 | SONIC CAPITAL LLC SERIES 2020-1 CLASS-A2 .... . 06/20/2026 . |Paydoun . . 01/20/2050 . [2.B FE ..
..83546D-AN-8 | SONIC CAPITAL LLC SERIES 2021-1A CLASS-A . 06/20/2026 . | Paydoun . . 08/20/2051 . 2.B FE ..
..83546D-A0-1 | SONIC CAPITAL LLC SERIES 2021-1A CLASS-A .... [. 06/20/2026 . |Paydoun ... . 08/20/2051 . 2.B FE ..
..864300-AE-8 | SUBWAY FUNDING LLC SERIES 2024-1A CLASS- .... . 04/30/2026 . |Paydoun ... . 07/30/2054 . 2.B FE ..
..864300-AL-2 | SUBWAY FUNDING LLC SERIES 2024-3A CLASS- .... |. 04/30/2026 . |Paydoun . . 07/30/2054 . 2.B FE ..
..95058X-AL-2 | WENDYS FUNDING LLC SERIES 2021-1 CLASS-A .... . 06/15/2026 . |Paydoun . . 06/15/2051 . 2.B FE ..
..95058X-AP-3 | IENDYS FUNDING LLC SERIES 2022-1A CLASS- . . 06/15/2026 . | Paydoun .. . 03/15/2052 . [2.B FE ..
1739999999. Subtotal - asset-backed securmes non-financial asset backed securmes fuII
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 448,452 448,452 1,156,742 1,112,348 (709,557) (709,557) 448,452 520,027 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 1,100,835,716 1,114,678,318 1,100,728,568 675,645,559 5,926 (5,956,444) (5,950,519) 4,102 1,097,240, 128 (73,229) 3,595,586 3,522,357 25,643,145 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 1,100,835,716 1,114,678,318 1,100,728,568 675,645,559 5,926 (5,956,444) (5,950,519) 4,102 1,097,240, 128 (73,229) 3,595,586 3,522,357 25,643,145 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 1,100,835,716 1,114,678,318 1,100,728,568 675,645,559 5,926 (5,956, 444) (5,950,519) 4,102 1,097,240, 128 (73,229) 3,595,586 3,522,357 25,643,145 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 2,101,531,259 2,118,132,099 2,098,880,574 1,523,532,470 5,925 (5,267,572) 13,443 (5,275,090) 4,102 2,096,845, 564 (73,229) 4,675,247 4,602,018 56,914,162 XXX XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..BES497-0G-3 | VOLOFIN CAPITAL MGMT GROUP LP 15.000% P .... . 06/15/2026 . |Redemption 100.0000 ....... ...1,524,348.160 |....... 1,524,348 | | 1,524,348 |........ 1,553,652 |....... (29,304) [onnniiies e s [ RI0Z ) R R 1,524,348 5.CGI ....
..064058-AJ-9 |BANK OF NY MELLON CORP SERIES H  7.332% ..... . 06/22/2026 . | Call 100.0000 .... ...2,500,000.000 |...... 2,500,000 ........ 2,490,364 |.. .9, X 2,500,000 |.. [2.AFE ...
..249670-AB-6 | DEPOSITORY TRUST & CLEARING CO SERIES D ...... . 06/22/2026 . | Call 100.0000 ... . |...2,000,000.000 |...... 2,000,000 [....ccocevvennnnne [.o.......2,000,000 |........ 1,969,513 [........ 30,487 ... Joviiiiiiiiiinns founeeens 30,487 |ooeveviiiiiiiinn founnnns 2,000,000 1.GFE ....
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 6,024,348 XXX 6,024,348 6,013,529 10,819 6,024,348 191,346 XXX XXX
4509999997. Total - preferred stocks - Part 4 6,024,348 XXX 6,024,348 6,013,529 10,819 6,024,348 191,346 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 6,024,348 XXX 6,024,348 6,013,529 10,819 6,024,348 191,346 XXX XXX

..BES2VV-MY-4 | ASP MCS ACQUISITION CORP ........oveveeenniiaeees

. 02/20/2026 . |Capital Distribution .........cc.]eeeiiiiiis 0.000

..... ....45,711

...45,711 ..

........ (2,871) |....

....45,711

.2,763

..BGH9Z3-2U-4 [FUSION BUYER . 05/01/2026 . | DIRECT FUNDING 20:325.000 |vevee 11,875 foviviiniiiiines Joviininnn, 8,613 11,483 [ (2,871) oo feviiiiiiice o (2,871) i v, 8,613 | |ooeernn2,763 o, 2,763

5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 54,324 57,194 (2,871) 54,324 2,763 2,763

5989999997. Total - common stocks - Part 4 , 54,324 57,1%4 . (2,871) 54,324 2,763 2,763

5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

5989999999. Total - common stocks 57,086 XXX 54,324 57,1% (2,871) (2,871) 54,324 2,763 2,763 1,950 XXX XXX
5999999999. Total - preferred and common stocks 6,081,434 XXX 6,078,672 6,070,723 7,948 7,948 6,078,672 2,763 2,763 193,296 XXX XXX
6009999999 - Totals 2,107,612,693 XXX 2,104,959,246 | 1,529,603,193 13,873 |  (5,267,572) 13,443 [ (5,267,142) 4,102 | 2,102,924,236 (73,229)| 4,678,010 4,604,781 57,107,458 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.5% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 08/20/2025 |.09/01/2026 |............... ... 6,440,000 [9.5%)  eeeeeeeeeeeee foeeeee e e L: [FPTRT F 4)...... 1,676,377 |eeeeeeeeeeeee foeeeeee e e LETTAT (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.5% / (AUD
FX Swaption . .. [Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 08/20/2025 |. 09/01/2026 |.......ceeevennd fenenns Lo O O O e Y. 3 RN 1,676,377 |veveiieiiinnnns R R R < <4< 1 N, (b) 0261 ......
1 YR PAY AUD Fixet
REC USD Fixed Custom USD 8.5% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 08/20/2025 |.09/01/2026 |............... ... 6,440,000 [9.5%)  eeeeeeeeeeeeee foeeeeee e e L: [FPTRT F 4)...... 1,676,377 |eeeeeeeeeeeee foeeeeee | e LETTAT (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.5% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 08/20/2025 |. 09/01/2026 |............... 1f...... 6,440,000 [9.5%) e [ e Al [ 4. 1,676,377 |oeeeeeeeeivienn [ e o IETETA T (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.5% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 08/20/2025 |.09/01/2026 |............... ... 6,440,000 [9.5%)  eeeeeeeeeeeene foeeeeee e e L: [FPTRT F 4)...... 1,676,377 |eeeeeeeeeeeeee foeeeeee e e LETTAT (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.0% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/27/2026 |. 09/01/2027 |............... 1f..... 17,835,00019.0%) [ s [ e 12,300 [.eneeeeeens v 12,300 |.......... L2500 R AR KRR RN 96,532 | ...ceeen (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.0% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/27/2026 |.09/01/2027 |............... 1f...... 17,835,000 19.0%)  feeeeeeeeeeieees e e s 12,300 [.eneeeinnn Joeeennnnns 12,300 |.......... 12,800 [-oeeeeeeeeeeeeee Joreeeeeeeeeees feeeeeeie e [ 96,532 | ..ooevn (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.0% / (AUD
FX Swaption ............ Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/27/2026 |. 09/01/2027 |............... 1f..... 17,835,000 19.0%) [ s [ e 12,300 [.eneeeeens e 12,300 |.......... L2500 R AR KRR RN 96,532 | ...ceeen (b) 0261 ......
1 YR PAY AUD Fixed/
REC USD Fixed Custom USD 8.0% / (AUD
FX Swaption ... .. [Currency Hedge ........ Schedule D .. | Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE ). 05/27/2026 |. 09/01/2027 |.. Al 17,835,000 9. 0%) . ...12,300 ).......... 12,300 [-oeeeeiniaiaeenes .. . .. 96,532 .ooenns (b) 0261 ......
0159999999. Subtotal - purchased options - hedging other - call options and warrants 49,221 8,431,085 452,992 | XXX XXX
0219999999. Subtotal - purchased options - hedging other 49,221 8,431,085 452,992 | XXX XXX
0289999999. Subtotal - purchased options - replications XXX XXX
0359999999. Subtotal - purchased options - income generation XXX XXX
0429999999. Subtotal - purchased options - other XXX XXX
0439999999. Total purchased options - call options and warrants 49,221 XXX 49,221 8,431,085 452,992 | 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 49,221 XXX 49,221 8,431,085 452,992 | 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
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STATEMENT AS OF JUNE 30, 2026 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 Item Exposure | Entity (b)
0989999999. Total written options XXX XXX XXX
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 06/12/2024 |. 06/14/2034 |............... 1f...... 50,000,000 |(3.7307%)  oeeuueeeermmmnnns foeeremmmeeeeeenn foreeeeeeeeneees feeeeeeee [ e 476,205 |.eeeeeeeeeeniees oeeeemnneeeeeennn feeeeeeeeenneees feeeeee e [ 705,168 | .......... (b) 0410 ......
......... SOFR-018
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/17/2024 |. 06/20/2034 |............... 1f..... 50,000,000 {(3.6902%)  |eeeeuriiiiinnnns foorrrrnineeeennn o e [ £SICTV N (07728 R N R R RN 705,89 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f...... 50,000,000 |(3.66918%)  |-veuueeeermmmnes foerrmmmmnreeeeenn foeeeeeeeeeees e [ e 602,794 |..eeeeeeeeiees oeeeeeeeeeeeeeen [ e e 706,017 | ..ooeeeeee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /
Float Swap ... Liability Hedge ...... Liabilities |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |.... [ I IO 50,000,000 ((3.6711%) . 898,933 | [ e e [ 706,017 | ..........|(b) 0410 ......
......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f...... 50,000,000 |(3.6411%)  |oeeeeeeeeeemnnnnes foeeeemmneeeeeenn [ e [ e 659,267 |-.veeeeeeeeniens foeeeemnneeeeeennn frreeeeeeeeeees feeeeeeeee [ 706,017 | ..ooeeeeee (b) 0410 ......

eeeenn. SOFR-0IS

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/18/2024 |. 06/21/2034 |............... 1f..... 50,000,000 |(3.6287%)  |oeeeerirrrrnnnnns foorerrnnnnneeennn o e [ 684,205 |..uunniiiiiiins forrviiiineneens freeeeeeeiie e [ 706,017 | .......... (b) 0410 ......

......... SOFR-01S

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

Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFKBNNNCLQOF39 ). 07/11/2024 |. 07/16/2034 |............... 1]..... 100,000,000 |(3.6486%)  f-iieerernnaerrrrnn fornnreeeennnnnees foeernnnnnnrerennnn forneeeeenninneees |eererininn fooans 1,809,417 [ e fooeeeeiien e e 1,418,080 .......... (b) 0410 ......
0999999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - interest rate XXX 4,890,923 5,653,212 [ XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX 4,890,923 5,653,212 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX

....... 4.0885% /

20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/25/2009 |. 06/29/2029 |............... 1f..... 30,000,000 [Compound) ~ |eeeeenniiriinnnnns foorerinineeeeens [ 17,738 |....... (109,740)( .evvunnea [ (109,740)....... [EZYAR V) R FPPRRUEUPTR RPN R, 259,719 | ...oeeeeen (b) 0411 ......

20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .4.246% / (SOFR{

Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/15/2010 |. 12/17/2030 |............... 1f..... 35,000,000 [0IS Compound)  |eevvenneevernnnnns foovevvmnnnineenns fonnnns 48,140 |.......... 86,726 [..eveneeens [ 86,726 |....... (27005153 R FOPRRRUUPR RPN . 369,803 [ .......... (b) 0411 ......

...... 4.28625% /
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 04/08/2011 |. 04/12/2031 |.........en.... 1f...... 10,500,000 [Compound)  [eueeeeemnniieeee Jemnneeeeeenn feeeeeeene 16,544 |.......... 46,646 [....cooeees forreeennn 46,646 |....... (219,128)] e foeeeemme e [ e 114,818 ... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT ..3.88% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 06/14/2011 |.06/16/2031 |............... 1f...... 30,000,000 [01S Compound)  -veeeeeeeermmmnnns foeremmmmnneeeeennn foreeeeees (13,332)....... (406,257)( .evvenenee foeenne (406,257)....... (568,681)]..eevvvneeeeeennn frrereeeeemnnneees Jeeremmneeeeeeennnn forreeeens 334,09 .......... (b) 0411 ......
....... 3.2675% /

15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/02/2011 |. 08/04/2026 |............... 1f..... 40,000,000 [Compound) ~ eevvennirrirnnnnns fooreriiiiieeeens feaeenns (139,630)|......... (30,563)] .eevvvnnnnn fernnnns (30,563)........ 110,680 |ovvvveenevevennnn [ e [ 61,911 .......... (b) 0411 ......
...... 2.65125% /

25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S

Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/02/2012 |. 02/06/2037 |............... 1f...... 50,000,000 [Compound) ~ |eeeenneeeeemnnnn foeeeeenneeeeeenn feeeenns (327,729)|..... (7,152,426)] ..covvnnnns fennnn (7,152,426)....... (404,536)]. v veeeeemenn foeeeemmmeeeeeenn feee e e 814,188 | .......... (b) 0411 ......
....... 2.6475% /

20 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S

Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f..... 75,000,000 [Compound) ~ eeeeennieriinnnnns fooreeniiieeeens feaeeens (493,005)|...... (5,777,760)] «eeevvvvnn |oreee (5,777,760)....... [CCZETE ) R FTRUUR RPN R 887,976 [ (b) 0411 ......

20 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 2.65% / (SOFR{

Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/03/2012 |. 02/07/2032 |............... 1f..... 75,000,000 [01S Compound)  .evvvenevvvnnnnns foovervmnnnineeens founnnns (492,073)|..... (5,768,413) .eevnneenn | (5,768,413)....... [CCZTALZ:)) R RTTI TR RN 887,976 | .......... (b) 0411 ......

25 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.795% / (SOFR{

Fixed Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/03/2012 |. 02/07/2037 |......eevnvenend fennens 50,000,000 [0IS Compound) (292,000)|..... (6,540,990)| ..cevvnnnnn fennnn (6,540,990)f....... (438,053)|. 814,293 [ (b) 0411 ......

25 YR PAY Floa Group Variable Annuity|Annual CHICAGO .. 2.74% / (SOFR

Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/10/2012 |. 02/14/2037 |............... 1f..... 20,000,000 [0IS Compound)  eevvvenevernnnnns foovervmnnniieinns founnnns (122,271)|..... (2,716,367)(.eeunneenen |nnne (2,716,367)....... [QICIEIR107)) A FOPRRRURRR R . 326,011 .......... (b) 0411 ......

30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 2.87% / (SOFR{

Fixed Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 04/09/2012 |. 04/11/2042 |.......eeevenn 1 e 50,000,000 [0IS Compound) (273,315)|..... (9,165,958)] ..cevvnnnnn fennnn (9,165,958)....... (181,006)|. 993,132 [ (b) 0411 ......

20 YR PAY Floa Group Variable Annuity|Annual CHICAGO .. 2.43% / (SOFR

Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/17/2012 |. 04/19/2032 |............... 1f..... 73,000,000 [0IS Compound)  .evveenrvvrnnnnns foovervvnnnininnns founnnns (462,775)|..... (5,615,166)(........... |..... (5,615, 166)|....... (960,470)...cevvevnnnnenns Jeevnnneeeeninins fooreriiiniineens fois 879,358 | .......... (b) 0411 ......

15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.36% / (SOFR{

Fixed Swap ... Hedge ... .. |Exhibit 5 ... [Rate... EXCH SNZ20JLFKBMNNCLQOF39  |. 05/15/2012 |. 05/17/2027 |........ceoeee 1o 100,000,000 |01S Compound) (800,313)f..... (1,635,861)[.cenneeeen [onnns (1,635,861)...........69,59% |. 468,735 | .......... (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)
...... 2.51375% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 05/17/2012 |. 05/21/2042 |............... 1f...... 75,000,000 [Compound) ~ eeeennneeeermnnnnn foeeeeenneeeeeenn [ (542,866)|... (16,933,844)........... |... (16,933,844)....... (148,204)..ceeeeeeeeeee Joemeneeeeeeen oo e 1,494,858 | .......... (b) 0411 ......
....... 2.2875% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 06/01/2012 . 06/07/2042 |.......euvennn 1 fenens 100,000,000 |Compound) .. (836,279)|... (25,276,976)) ... .. (25,276,976)[.........(94,763)).ccvveneiiinnnns [ e o 1,996,060 [ (b) 0411 ......
30 YR PAY Floa Group Variable Annuity|Annual CHICAGO .. 2.03% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 07/24/2012 |. 07/26/2042 |............... 1f..... 50,000,000 [0IS Compound)  .evvvenevevnnnnns foovervvnnnineinns founnnns (416,422)|... (12,670,761)]........... (12,670, 761)[....cceeu(44,867))eceeenieiiinnnn [ e o 1,002,222 [ covveennns (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.323% / (SOFR{
Fixed Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 10/01/2012 |. 10/03/2042 |........eeeeen 1 e 80,000,000 /01S Compound) (549,634)[... (17,701,279) ... . (17,701,279)....... (165,460))....eunnreieennnns fooreiiinn e o 1,612,952 [ (b) 0411 ......
30 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.775% / (SOFR
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 04/05/2013 |. 04/09/2043 |............... 1f..... 15,000,000 [01S Compound)  [o.evvvvvvennnrnns Jovnnnnineiiiiinns forreienne (89,079)f..... (3,071,284)] .eevvvnnnnn fennn (3,071,234)[....ceee(38,645)].cceeeeeeeiiinnn oo e [ 307,178 ......t (b) 0411 ......
...... 3.00311% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ......o.euenn Hedge ..ovvvevvveinnnnns Exhibit 5 ... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 02/15/2040 |............... 1f.... 207,000,000 [Compound)  feuueeeeinnnieees Jemnniee e eeenn e (994,446))... (30,230,617)(..ceuvnvees |.nn (30,230,617)f..... (1,246, 214)]- e foeeeemeeeeeeees [ oo 3,820,962 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .3.025% / (SOFR
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeniiis SNZ20JLFKBNNNCLQOF39  |. 10/24/2014 |. 10/28/2044 |............... 1f.... 100,000,000 [01S Compound)  [-.eeeevemmneeeeenn foumereeeemnnees foeeene (469,646)|... (18,787,452) ........... |... (18,787,452)........ (285,379)]-cvvveeeeeemnnn foeeeeemmeeeeeen feeeee e oo 2,140,672 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .. 3.05% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeniiits SNZ20JLFKBNNNCLQOF39  |. 10/28/2014 |. 11/12/2044 |............... 1f...... 35,000,000 [01S Compound)  -vveeeeeeeermmmnns foeeeemmmnneeeeens founnnns (160,016)|..... (6,477,737 .eeeneeeees |oeeee (6,477,737)|....... (102,989)[.. e eeeeeeeeeeee Jeemmmeeeeeemns foeeeeeeeiiieeeees fonns 750,074 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .2.796% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... [EXCH ....oooeeeiiens SNZ20JLFKBNNNCLQOF39  |. 06/02/2015 |. 06/04/2045 |............... 1f...... 52,000,000 [01S Compound)  -vveeueeeeermmmnnn foeeeemmmnneeeeens fornnnns (303,397)|... (11,568,897)[........... |... (11,568,897)........ (86, 101)]+eeveeeeeeemennn oo e o 1,131,209 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/02/2015 |. 06/04/2035 |............... 1f..... 33,000,000 [(2.717%)  Jeeeeeeererinniens foerernieeeeennn fees 203,278 |...... 3,813,800 [...eueenns fonnnnn 3,813,800 |......... KTV O KRR AR 493,020 | .......... (b) 0410 ......
....... 2.2865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... EXCH SNZ20JLFK8MNNCLQOF39  |. 09/30/2015 |. 10/01/2030 |.....eevnneeeeed e 20,000,000 [Compound) .. (167,338)..... (1,473,985)] ..cevvnnnns fennnn (1,473,985)|....... (224,045)].cceeeeeeeene foeeeeemeeeee [ 000 206,267 | eenll [ (D) 0411 Ll
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.31% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....cooeeniiiets SNZ20JLFKBNNNCLQOF39  |. 01/20/2016 |. 01/22/2046 |............... ... 9,000,000 [01S Compound)  [-vveeeeeemmmnnnes foeremmmmneeeeeennn foreaeees (74,263)|..... (2,633,363)] ..ccvvnnnns founnn (2,633,363)|........... 4,899 |.eeeeieeeennes foeeeeeneeeeeeen [ [ 199,044 (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.765% / (SOFR{
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... SNZ20JLFKBMNNCLQOF39  |. 02/11/2016 |. 02/16/2031 |...eeeeeeeeenn 1 [ 8,000,000 /01S Compound) ...(87,69)....... (812,820 ... (812,820)[...ceeee(71,022)]- e foeeeemmeeeeeeen [ |oeeennnn. 86,092 [ coeeeeni [ (b) 0411 L.
...... 1.91163% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uenn Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/08/2016 |. 09/12/2046 |............... 1f..... 50,000,000 [Compound) ~ |eeeeenniiriinnnnns foererinineneeins [ (1,685)]..... (7,535,834) .ccevvnnnnn fennnn (7,535,834)......... KT L N IO KRR R N 1,123,683 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/08/2016 |. 12/12/2036 |............... 1f...... 40,000,000 (2.5625%)  |oeeuueeeeeemnnnnes foereenneeeeeennn fereeeees 217,115 |...... 5,937,685 | ...covuunns fonnnnn 5,937,685 |......... 315,460 [...eeeeeeenneees Jeeemnneeeeennes o feed 646,626 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/16/2017 |. 02/21/2047 |............... 1f..... 30,000,000 |(2.6941%)  |eeereiiiiiinnnnns foerernieeeeeenn fes 188,222 |...... 7,511,453 | .ooeeninn [ 7,611,453 |.......... 21,934 | foeree e e 681,570 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/17/2017 |. 02/21/2047 |............... 1f...... 32,000,000 |(2.6603%)  |eeeuueeeeeeennnaes frereenneeeeeennn fereeeees 206,148 |...... 8,161,257 [.evueneeens fonnees 8,161,257 |.......... 19,082 [eeeeeeeeeeeeenn [ eeeemmeeees Jeemeneeeeeeeeen [ 727,008 | ..ovnnnene (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/13/2017 |. 03/15/2047 |............... 1f..... 22,000,000 [(2.859%)  eeeeeeereriinnnns ferernnieeeennn o 119,980 |...... 5,015,810 [..euuneeeen [onnnns 5,015,810 |.......... 30,153 |oevveeieiiiiiinn [ e e 500,547 | .oevennnns (b) 0410 ......
....... 2.4825% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 11/22/2017 |. 11/24/2032 |............... 1f...... 42,710,000 [Compound) ~ |eeenmeeeermnnnns foeeeeenniieeeeenn feenenns (315,815)|..... [CIRVZIRTAD [ R (4,124 171)|....... (505,620)[-. e eeeermnaeeee Jeemmmmeeeeemmnnn foreeeeemeiieeeees fons 540,405 | .......... (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 |......eeeeevein 1 fennnns 67,557,000 [(2.545%) N ... 473,99 |..... 11,027,342 [ .oeeneeeeen | 11,027,342 [0 439,357 |oeeeniiiciininn [ e o 1,140,651 .| (b) 0410 ......
30 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.569% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 11/22/2017 |. 11/24/2047 |............... 1f..... 24,967,000 (018 Compound)  [..evvvveunnirninnn foonerereeiininnes foevenns (173,878)..... (6,834,154)] ..cvvvnnnns fennnn (6,834, 154).......... [ 700) R FEPRRRRUUURN R . 577,512 weveennnns (b) 0411 ......
....... 2.5555% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap .....cooe.ens Hedge ..ovvievivennnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBNNNCLQOF39 ). 11/22/2017 |. 11/24/2047 |............... 1f..... 13,612,000 [Compound)  foiiiiiiiiiiaieee Jrnnineeeeeeni foreeeens (95,712)..... (3,751,867 .cevneeees fones (3,751,867)]cccvvnmnaaeees L RN FOTTTTTTUTUUPTRTTUR FPUTUTTTRTTUTTTN AT 314,860 | .......... (b) 0411 ......
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STATEMENT AS OF JUNE 30, 2026 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
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 01/17/2018 |. 01/19/2028 |............... 1f...... 35,000,000 [(2.609%)  eeeuueeeeeeeenes foereenneeeeennn fereeeees 234,404 |........ 888,610 |.....ccvvnn |vnnnnnn 888,610 |......... 209,330 |+eevenneeeeemnnnn foreeeeeneeeeeen feree e e 218,231 ..oeeennns (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/13/2018 |. 03/15/2048 |.... [ I IO 10,000,000 |(3.018%) . 46,630 |...... 2,122,997 | eeeeeii [ 2,122,997 |.......... 17,345 |. 232,961 ....cceenn [ (D) 0410 ......
....... 2.8595% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2048 |............... 1f.... 190,000,000 [Compound)  [oeeeeeeenneeeeees Joeeee e oo (1,048,448)|... (44,697,956)|........... ... (44,697,956)....... (209,435)].cevveeeeeennnn foeeeeemneeeeees foeee e e 4,431,847 | .......... (b) 0411 ......
20 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.879% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 04/02/2018 |. 04/04/2038 |............... 1f.... 140,000,000 [01S Compound)  [-oeeeevemmneeeeenn foumeeeeemmninees foeeene (758,966)... (19,200,899)|........... ... (19,200,899)..... (1,083,201)[- e eeeeeeeeeeeen Jommeeeeemniees foeeemeneeeeeenen feeees 2,400,684 | .......... (b) 0411 ......
....... 2.8555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 04/02/2018 |. 04/04/2033 |........ceeeenn 1 fenens 200,000, 000 [Compound ) .. .. (1,107,607)[... (15,950,391)........... ... (15,950,391)f..... (T8¢ 0)) R AU R N 2,600,479 [ .......... (b) 0411 ......
10 YR PAY Floa Group Var Annual CHICAGO .3.018% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2028 |............... 1f..... 79,977,000 [0IS Compound)  evvvvenvvvrnnnnns foovevvvnnninienns founenns (378,326)|..... (1,882,282 .eevveeecs [nnne (1,882,282)....... [RE[0[0N (0] RPN IR RPN AR 558,316 [ .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT .3.073% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |. 06/11/2033 |............... 1f..... 20,824,000 (018 Compound)  [..evvvvnnnvivvnnnn fooneeriiiniinenes fovvnnnnns (92,812)f..... (1,433,666)(........... |..... (1,433,666)....... (AT 1)) R KR PP RN 274,464 | .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT .3.037% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 06/07/2018 |.06/11/2048 |............... 1f..... 14,646,000 [01S Compound)  [oveeervvevrnnnnnns foevvvnnnieiiiinns fooennnns (67,8%8)|..... (3,090,258)] ..cevvnnnnn fennnn (3,090,288)......... [T PO RPN PR RN 343,084 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT .2.983% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/27/2018 |. 06/29/2033 |............... 1f..... 15,000,000 [01S Compound)  [o.eevvvvvennnrnns Jovnnnnineiiiinnns forrieenns (73,574)..... (1,119,565)( .eevneeees [ (1,119,565)f....... (071 11)) A FPPRUEUPRN RPN R, 198,402 [ ....oennnt (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... Hoeeieeeeees SNZ20JLFKBNNNCLQOF39  |. 07/25/2018 |. 07/27/2038 |............... 1f...... 20,000,000 |(3.0845%)  |eeeeueeeeernnn foeeeennneeeeeenn freees 86,664 |...... 2,828,725 ..o | 2,424725 |......... 163,156 [.eeeeeeeeeeeee Jemeeeeeeeenes [ [ 347,475 | (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3% / (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 08/15/2018 |. 08/17/2033 |.... U N P 15,000, 000 [Compound) .. . (72,314)|..... (1,127,397 ceveeeeeen |oeeee (1,127,397)....... (206,957)[- e eeeeeenaeeee Jemmneeeeemmnnns foeeeeeenniiieeeeen [e0en..200,295 | LoLLiill | (D) 0411 Ll
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.108% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/13/2018 |. 09/17/2033 |............... ... 2,000,000 [01S Compound)  [---eeeeermmmnnees Jemmmmneeeeenninn foreeeeenns (8,566)....... [REER:11C)) [ I (138,816)f......... (28,484)].eeeeeeeeniees Joeeemme e foeee e s 26,864 .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.114% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBMNNCLQOF39  |. 09/14/2018 |. 09/18/2033 |......ueveeenn 1 [ 8,365,000 [01S Compound) ...(35,577)|....... (577,493)| ... (577,493)|....... (119,380)|. 112,382 ..........|(b) 0411 ...
15 YR PAY Floa Group Variable Annuity|Annual Interes CHICAGO T .3.297% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 10/11/2018 |. 10/15/2033 |............... 1f...... 20,000,000 [01S Compound)  -veeeeeeeemmmmnnns foermmmmnneeeeennnn foreeeees (66,870)|..... (1,165,175)( ..eeveeee |neee (1,165,175)|....... (301,825)[.. e eeeeeeneeeee Jeemmnneeeeemnis foereeemnmieeeeeen fons 270,067 | .eevennens (b) 0411 ......
....... 3.2725% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 10/24/2018 |. 10/26/2048 |............... 1f..... 25,000,000 [Compound)  Jeeeeniriiininns foererniieeeeennn fees (86,644)f..... (4,476,912)] .eevvvnnnns fennnn (4,476,912)f......... [(CTRLVI)) O RPN R RN 590,609 | .......... (b) 0411 ......
....... 3.2425% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 10/26/2018 |. 10/30/2033 |............... 1f...... 20,000,000 [Compound)  eeeuueeeemnnnees foeeennneeeeeennn feeeeees (70,500)|..... (1,240,074)..ceneeecs |nnee (1,240,074)....... (297,506).. .+ eeeeveneeeee Jeemmmmeeeeeemnns foreeeeemniieeeees Jonns 270,827 | .evvunnnns (b) 0411 ......
....... 3.1695% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/26/2018 |. 10/30/2028 |............... 1f..... 20,000,000 [Compound) ~ [eueeunririinninnns foereniieeeeeinn oo (77,800)]....... (480,959)] ...eevvnnnn feunnnnn (480,959)........ (245,681)[.....cccvvnnnnnnns |evnnneeeininins [ fois 152,820 [ .evvennnns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 10/03/2018 |. 10/05/2028 |............... ... 5,000,000((3.232%)  foeeeeeeeieeieeee Jeeen e o 17,998 |......... 110,843 [.eveneeees oo 110,843 |.......... 61,304 [ e e s 37,641 .ooeeennns (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.212% / (SOFRq
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 11/19/2018 |. 11/21/2033 |............... 1f...... 20,000,000 [01S Compound)  -vveeeeeermmmnnns foeremmmmneeeeennn forieeeees (75,327)..... (1,289,901)f.eeeveeecs |oneee (1,289,901)f....... (291,816)[.. e eeeeenneeeee Jeemmmeeeeeemns foreeeeeeeiieeeees feeis 271,936 | covveennns (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.074% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/04/2018 |. 12/06/2048 |............... 1ot 9,125,000 [0IS Compound)  |+eeevvemneeeeemnnn feoeeeeeennieeeee Joeeennnns (40,626)|..... (1,901,482)( ... |-nnee (1,901,482)........ (16,128)[- e eeeeeeeeeeee Jemeeeeeeeens o [ 216,114 .......... (b) 0411 ......
....... 3.0095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/06/2018 |. 12/10/2033 |.... [ I IO 13,000, 000 [Compound) .. ...(62,046)|..... (1,013,329)] .eevvvnnnnn fennnn (1,013,329)f....... (176,450)|. 177,379 | .eeeneeee | (b) 0411 Ll
....... 3.0125% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .....coo...e. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNNNCLQOF39 ). 12/17/2018 |. 12/19/2048 |............... 1f..... 14,000,000 [Compound)  foiieiiiinnniees Jornnnneeeeennis foreeeens (66,645)|..... (3,044, 710) ..ovneeeen fonnee (3,044,710)f......... (21,244)]- e fooeeemmineeceeen e foeeeennns 331,835 ] .......... (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)
....... 2.9195% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/17/2018 |. 12/19/2028 |............... 1f...... 10,000,000 [Compound) — [oeeeeeenneeeeeenen feeeeeeeeeneeees feeeeinnns (52,228)....... (310,050)( cevveneees fonnnns (310,050)....... (114,427 e e s 78,617 | e (b) 0411 ......
....... 2.9905% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/17/2018 |. 12/19/2033 |........coeeeen 1 fennnns 12,000, 000 [Compound) .. ...(58,437)....... (952,207)] ... (952,207)....... (161,570)]..eeevvnneievinnn fooeeeerevvnineees fvvvvenenneeveenns [ 164,005 | ccceiiil [ (D) 0411 LLLLlL
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.805% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/19/2018 |. 12/21/2028 |............... 1f..... 10,000,000 [0S Compound)  |..evvvvennvvvvnnnn fooneerrivnninenns fovinnnnns (57,896)....... [RECTART)) IR (337,354)....... [QIUEIA 1)) R FPPRUUPRR R RN 1 (17 I (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT .2.876% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 12/20/2018 |. 12/24/2033 |........coceeen 1 fennnns 14,000,000 [0IS Compound)  |..eeeeeeeeeeeeeens foeeeieiiiiiiiiiis fernnenn. 63,366 | (1,217,585) ceveneeecn [ (1,217,585)|....... (180,518)]..ccvvvvneievinnn foeeeeereiiiinnees fvvvvenineneinenns [ 191,515 | [ () 0411 Ll
10 YR PAY Floa Group Variable Annuity|Annual CHICAGO .2.845% / (SOFR
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/20/2018 |. 12/24/2028 |............... 1f..... 10,000,000 [0S Compound)  |..evevvvnnnevvrnnn foonrrreeeininnnns fovvinnnnns 43,713 |....... (329,735)] ceevvvvnnnn funnnns (329,735)........ [RRRIR-T7)) A FRRRUTRRN R 78,835 cevrnnnnns (b) 0411 ......
....... 2.9305% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual CHICAGO MERCANT (SOFR-01S
Fixed Swap ......o.euenn Hedge ..ovvvevvveinnnnns Exhibit 5 ... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 12/21/2018 |. 12/27/2048 |............... 1f...... 15,000,000 [Compound)  feeeeeimnneiees Joemeee e foeeeeeee (77,490)|..... (3,442,332)] ...covvvnnn oo (3,442,332).......... (18,043)[- e eeeeeeeeeeee e o [ 355,710 [ cevvennnns (b) 0411 ......
....... 2.7215% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2034 |............... 1f..... 12,000,000 [Compound)  [eeeeieviinnnniins Jovnnieeeciiii [ (74,453)|..... (1,168,532)( ..evveeeen [ (1,168,532)f....... QLIRS P RN PP TN 164,575 [ ........nt (b) 0411 ......
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.594% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2019 |. 01/07/2029 |............... 1f...... 8,000,000 [01S Compound)  [veeunrvvrrmnnnnns foovevmnnienrinnns foriennnns (54,707)f....... (314,942)] .oovviinn fevnnnnn (314,942)......... [REIOISKcte) O KON T T, 63,552 | ....oeeeen (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBMNNCLQOF39  |. 01/09/2019 |. 01/11/2029 |............... ... 5,000,000 (2.7715%)  [oeeeeeeeeieeeee e o 29,443 |......... 176,255 [.oveneeees oo 176,255 |.......... 54,649 | foeeeee e | e 39,806 [ .....on... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 01/15/2019 |. 01/17/2029 |............... 1f...... 8,000,000 ((2.7665%)  [ooeeeiiiiiiiinins e [ LY S . 284,485 | .ooeenienn [ 284,485 |.......... 87,632 [ceiiiiiininins e [ 63,896 [ .......... (b) 0410 ......
....... 2.8865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 01/22/2019 |. 01/24/2034 |............... 1f...... 15,798,000 [Compound)  [eeeeeeeemnnneees Joeemneeeeeeennn feeeeees (85,076)|..... (1,377,560) ..eeneeen |onnee (1,377,560)|....... (203,529)].ccvvmeeeeemnnn foeeeemmmeeeeeeen feeeee e e 217,382 | oo (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/05/2019 |. 02/07/2029 |............... 1f...... 8,000,000 )(2.751%)  foeeeriiiiiins e [ 47,931 |.oeennnns 293,421 | eeeeeii [ 203,421 |.......... 88,285 [ceiiiiiiiennns v [ s 64,612 .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 02/25/2019 |. 02/27/2039 |.... U I O 10,000,000 [(2.8545%)  |eeeeerenneeeeennn feeeeeeeeeenieees feeeeenn 54,754 [ 1,502,280 [..oeevvvnn foenee 1,502,280 [.oeeeeen83,719 |oeeeeeeceeie [ [ e 177,922 el [ (D) 0410 Ll
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/27/2019 |. 03/01/2029 |............... 1f..... 10,000,000 [(2.713%)  Joeeeeeiiiiieiinnn freeeeeeeeiiiees feeeiiinnns 61,800 |......... 381,904 [..oeeeeens o 381,904 |........ 10,147 | [ e [ 81,692 .oevennnns (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 03/01/2019 |. 03/05/2029 |............... 1f...... 10,000,000 [(2.794%)  |eeeeeeeiieeeeenen fereeeeeeeeneees feeeeenans 57,771 | 362,858 [ ..evvneeees foeeeennn 362,858 |......... 14,265 [ e e [ 81,859 [ .ovveennns (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/07/2019 |. 03/11/2049 |............... 1f..... 25,000,000 |(2.8625%)  eeeeeerrrinnnnnns forernninieeeennn o 135,905 |...... 6,013,607 |.coeeeennnn |oennee 6,013,607 |.......... 22,388 |oeeveneeiiiinin [ e e 595,514 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 03/07/2019 |. 03/11/2039 |............... 1f...... 55,000,000 [(2.8595%)  |eeeuueeeeeemennnes freeeenneeeeeennn fereeeees 299,811 |...... 8,248,836 [....eveee fonnnnn 8,248,836 |......... 350,900 [+.neeeemnnnneee Jeeemmnneeeeemnin foreeeeeenieeeees fees 979,842 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/07/2019 |. 03/11/2029 |............... 1f..... 40,000,000 (2.6805%)  eeeeurrrrinnnnnns forernnineeeeinnn feeees 253,646 |...... 1,674,854 [..oveeeenn [ 1,574,854 |......... 437,535 |oevevienieiiinnnn [ e e 328,438 | .......... (b) 0410 ......
....... 2.7095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 04/22/2019 |. 04/24/2034 |............... ... 8,000,000 [Compound)  [eeuueeeemnniees foeeernneeeeeennn feraeees (50, 123)f....... (814,207)[ cevvenene fonnees (814,207)f......... (94,431)]- e foeeeemmeeeeeeen [ e 11,832 woveeennns (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  |. 04/22/2019 |. 04/24/2039 |...............1|....... 6,370,000 [(2.762%) .37,818]...... 1,026,410 [..coooeeenn | 1,026,410..........36,771 |. 114,021 ..........|(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 ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 05/02/2019 |. 05/07/2029 |............... L 5,655,000 [(2.563%)  |eeeeeiieereeennin [ fes 39,167 |...enn... 251,402 | .ooovvnin [ 251,402 |.......... 60,787 |oeeeeeneeeeeemenn foeeeeeeemeeeeee e o LYAVETA . (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.679% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 05/02/2019 |. 05/07/2034 |............... ... 8,000,000 [01S Compound)  [-veeeeeeemmmnnnes foeremmmmreeeeennn foriaeeees (51,334)....... (834,440)] ...cevvvnns founnnnn (834,440)|......... (92,971 weveeeeeemmnes foeeeemneeeeeeeen [ e 112,087 | ... (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%)  |eeeeeieiiiriiinnnn [ e 19,413 (......... 524,685 | .ceevvnnnn [ 524,685 |.......... LA R R RPN RN 57,036 [ .eevunnnns (b) 0410 ......
....... 2.4805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 05/15/2019 |. 05/17/2034 |............... ... 8,000,000 [Compound) ~ [eeuueeeemnnnees foeeemnneeeeeennn fereeees (59,232)....... [CEXTYK)) I I (943,473)|......... (85,185)[- e eeeeeeeeeeeee Jemmeeeeeemnies foeeeeeeeieeeees Jeees 112,282 .......... (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 |.....evvvvvnnn 1 fennnns 6,346,000 [(2.537%) .. 4775 1,169,542 [.oevenenns [ 1,169,542 [.....eiti29,608 |.evvenniiiiinns fooeeiiiiiiiiien e e 13,870 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 05/23/2019 |. 05/28/2039 |............... 1f...... 15,834,000 [(2.428%)  |eeeeiieeeeeennie foeeeeeeeeeeenn [ 120,286 |...... 3,097,839 | ..covvunnns feunnnn 3,097,839 |.......... 65,287 [ceeeeeeeeieeeee e o s 284,450 | .......... (b) 0410 ......
....... 2.3705% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 05/23/2019 |. 05/28/2034 |............... 1f..... 20,000,000 [Compound) ~ eevennniiriinnnnns foorerniiieeeens feaeenns (159,000)f..... (2,516,016)(.........c. | (2,516,016)|....... (R I£(0)) R FOPPRRRUUPRR RPN . 281,241 .......... (b) 0411 ......
....... 2.3235% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 05/31/2019 |. 06/04/2049 |............... ... 3,300,000 [Compound)  eeeeeeneeeeemnenn oo s (27,007)..... (1,059,395)] ..cevvunnns fennnn (1,059,3%)|........... 3,964 |.eeeeeeeeeniees foeeemmeeeeeenen e s 79,010 [ cevvennnns (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 2.235% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 06/07/2019 |. 06/11/2034 |............... ... 7,676,000 [01S Compound)  [-veeeeeeemmmnnnns foeremmnreeeeennn fereaeees (66,195)|..... (1,040,890) ..eevneee [onnee (1,040,890)|......... (72,191 e o [ 108,202 [ ..oveennn. (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/07/2019 |. 06/11/2039 |............... 1f...... 6,060,000((2.301%)  foeeeriiiiiies i [ 49,862 |...... 1,266,330 [..eeeeenns | 1,266,330 |.......... 20,189 [oiiiiiiiieins v [ e 109,027 [ .evvennnns (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .. 2.14% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 07/17/2019 |. 07/19/2034 |............... 1f...... 9,000,000 [01S Compound)  [vveuevervnnnnnes Joevvmnnnnnneiinnnn foreennns (81,870)]..... (1,293,574)] ceevvvnnnns fennnn (1,293,574)|......... (WA HCE510)) R AP R R, 127,692 woveennnns (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 07/17/2019 |. 07/19/2039 |............... ... 7,091,000((2.206%)  feeeeeeeeeeieeee Jeeene e o 61,699 |...... 1,559,982 [ eeveneees fornnes 1,559,982 |.......... 20,952 |eeeeeeeeeens e [ e 128,087 | ... (b) 0410 ......
....... 1.9485% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ...........n. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/01/2019 |. 08/05/2034 |............... 1f..... 10,000,000 [Compound)  [oeeevvvinnniiiiinn [ [ (100,488)f..... (1,578,200) .eevvneecn | (1,578,209)........ (418 1)) FRPRR AU R TN 142,290 | .......... (b) 0411 ......
....... 1.9155% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 08/02/2019 |. 08/06/2034 |............... 1f...... 11,252,000 [Compound) — |eeeeeneeeemmnns foeeeeeeneeecees s (114,915)|..... (1,801,345)( ..eeveecs |nnee (1,801,345)|......... (86,897)[- e eeeeeeneeeeee Jemmeeeeeemnes o [ 160,132 [ .ovveennns (b) 0411 ......
....... 1.8666% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/05/2019 |. 08/07/2049 |............... 1f..... 12,576,000 [Compound)  feeeeivviinnnnins Joeviieeeeiiiins [ (131,535)|..... (4,903,399)] ...ccevvnnn |oenee (4,903,399).......... TN 1IN R FOPRRRRUUURRRR AR R, 302,248 | .......... (b) 0411 ......
....... 1.7555% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/05/2019 |. 08/07/2034 |............... 1f...... 22,248,000 [Compound)  [eeeeeeinieeeeeenn [ eeenneees [eeeeee (244,920)..... (3,806,365)(..eeveeee [onnee (3,806,365)....... (154,852)].ccveeeeeeenn foeeeeemnieeccees foeeeeeeeees oo 316,673 ....eennn. (b) 0411 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.522% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/05/2019 |. 08/07/2026 |............... 1f...... 22,458,000 [01S Compound)  [-.eeevvemneeeeennn foeeeeemnieees foeeene (273,306)|......... (57,985)] .eevvvnnns fornens (57,985)......... 252,078 |..eeeeeeeenieees Joeemmneeeeeeenn feeeeeeeeeees et 36,219 | ..oeeeen (b) 0411 ......
....... 1.4955% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 08/07/2019 |. 08/09/2029 |............... 1f..... 21,000,000 [Compound) ~ eeveenniiriinnnnns foorerniiieeeens feanenns (258,334)..... (1,654,310) .eennnencn [ (1,654,310)f....... (IR FPT RN PR TN SRV (b) 0411 ......
....... 1.7215% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/07/2019 |. 08/09/2049 |............... 1f...... 16,500,000 [Compound) ~ feueeeeeernniieees Joeenneeeeeeens e (184,435)|...... (6,784,644)........... |..... (6,784,644).......... BT,784 [ | o s 396,603 [ .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.709% / (SOFR{
Fixed Swap ......oeenenn Hedge ..ovvvivieeinnnnns Exhibit 5 ... |Rate........... EXCH ooeeeeees SNZ20JLFKBNNNCLQOF39  |. 08/08/2019 |. 08/12/2034 |............... L} B 7,399,000 [0IS Compound)  |oeeevennnereeemnnn feeeeeeeennieeees Jeeinnnns (83,162)|..... (1,292,342)] ...coevvve o (1,292,342)......... (49,693)]-vvueeeeeenns foeeeemmmeeeeeeeen [ feeeennenn 105,405 .......... (b) 0411 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.742% / (SOFR{
Fixed Swap .....cooe.ens Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNNNCLQOF39 ). 08/12/2019 |. 08/14/2049 |............... 1fs 8,249,000 [0S Compound)  |.eevveemeereennnn fooneneeiiiiininees Joeninnnns (91,364)|..... (3,368,669)...veeeee fornes (3,368,669).......... 28,271 [ | o s 198,336 [ ..ovennnns (b) 0411 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.651% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/12/2019 |. 08/14/2034 |............... 1f..... 14,744,000 [0IS Compound)  |veevvennvvvvnnnnns fooveriiiniiiiins Jovenens (169,973)|..... (2,634,209)] ..cevvnnnnn fennnn (2,634,209)......... [ESZ 0 740) R RPN U N 210,111 ... | (b) 0411 ...
....... 1.5645% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/14/2019 |. 08/16/2034 |............... 1f...... 14,691,000 [Compound) ~ feeeeeeeeenneeeee Joeemneeeeeeenis o (175,683)f..... (2,713,964)] ..covvnnnns feonnnn (2,713,964)......... (88,469)[-...eeeeeeeeeeer Jemmeeeeeeens o [ 209,426 | .......... (b) 0411 ......
....... 1.4835% /
10 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 08/14/2019 |. 08/16/2029 |............... 1f..... 12,789,000 [Compound)  feueuivviininnnns v [ (158,088)f..... (1,017,456)( .....eeeen |- (1,017,456)|........ (WEHVZAD R AU R R, M3, 19| ....eeeees (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 08/22/2019 |. 08/27/2039 |............... 1f...... 17,000,000 [(1.6895%)  |oeeeeerneeeeeennn feereeeeeenieeees feeeeennns 191,557 |...... 4,660,785 [....eeee fonnnne 4,660,785 |........... TT66 [oeeeeeeeeeeeeeen [ormeeeeeemneees foeeereneeeeeeeeen o 308,330 [ .eevunnnns (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  |. 09/05/2019 |. 09/09/2029 |.... [ I IO 21,240,000 (1.472%) .. ...262,318 |...... 1,730,398 [.eeeeenis | 1,730,398 |.........132,537 |. 189,830 [ ..evennnns (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFK8NNNCLQOF39  |. 09/09/2019 |. 09/11/2039 |............... 1f...... 11,400,000 |(1.659%)  foeeeeeeeeeeeeeee e [ 130,191 ...... 3,168,518 [....oeeee [onnnne 3,168,518 |........... 3,255 | ieiiiieeeeeeeen [ feeee e e 207,085 [ .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/09/2019 |. 09/11/2049 |............... 1f...... 8,175,000 (1.6975%)  [oeeriiiiiiinins v [ 91,79 |...... 3,398,309 | ..cevvnnnnn feunnnn 3,398,309 |......... (2151 R RPN R TN 196,882 [ ....eennn. (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 09/10/2019 |. 09/12/2039 |............... ... 8,634,000 [(1.7545%)  |eeeeeneeeeemnnnn [ fees 94,503 |...... 2,316,011 [..eeeeens fonnnes 2,316,011 |........... 6,271 [eeeeeeeeeieeeeeen [ e e e 156,856 [ .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 09/13/2019 |. 09/17/2049 |............... 1o 8,435,000 [(1.9265%)  |oeeeeriiiiiiinins [ e 85,111 ...... 3,221,608 [...eeeeens [onnnns 3,221,608 |......... [T LX) FO RPN R RN 203,216 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/13/2019 |. 09/17/2029 |............... 1f...... 21,565,000 [(1.778%)  |reeeeeenieeeeeenen feereeeeemnieeees foeeeennnn 233,519 |...... 1,569,004 [.....ccevve |oernee 1,569,004 |......... 166,398 [.eeeeeeeeeeeeee Jemeeeeeeeees o Jees 193,394 | .......... (b) 0410 ......
....... 1.6475% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/01/2019 |. 10/03/2034 |............... 1f..... 14,770,000 [Compound) ~ feeeuivirinnnnnns Joevnniieeeceinnns [ (170,515)f..... (2,683,865)[...uvneeecs [nnne (2,683,865)f......... [CSZ2Z215) PO RPN R RN 212,248 | .......... (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  |. 10/11/2019 |. 10/15/2049 |......eeeeeen 1 feeeees 8,347,000 |(1.8235%) .88,500 |...... 3,321,186 [..vvnneeees fonnees 3,321,186 |.........(26,226)|. 201,428 | ..........[(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/11/2019 |. 10/15/2039 |............... 1f..... 11,600,000 [(1.818%)  |oeeeeeenniiiiinnn oo feeinnnns 123,308 |...... 3,056,036 [..oeueenns fornnnn 3,056,036 |.......... UMK R AR KRR AR 211,460 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/24/2019 |. 12/30/2039 |............... 1f...... 17,782,000 |(2.0475%)  [eeeeeeeeeeeeeee feemmneeeeeeein feeeeees 167,717 |...... 4,324,009 |...covnnnns feunnnn 4,324,009 |.......... 82,548 | foeeeee [ e 326,680 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.739% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... [EXCH ....ooeeeniics SNZ20JLFK8NNNCLQOF39  |. 02/05/2020 |. 02/07/2035 |............... 1f...... 22,271,000 [01S Compound)  [-eeevvvemneeeennn fomeeeeeemnnieees foeeene (247,000)f..... (4,058,892)| ...covunnns fennnn (4,058,892)....... (141,142)]. e e o [ 326,705 ..ouunnnns (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  |. 02/05/2020 |. 02/07/2040 |............... 1f..... 17,385,000 1(1.802%)  [ooeeiiiiiiiiiiies e [ 186,193 |...... 4,703,913 | .oevennnnn [eennnn 4,703,913 |........... [ICIVXH FOPR KRR R RN 320,647 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.392% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/25/2020 |. 02/27/2035 |............... 1f..... 14,538,000 [0IS Compound) — |veevvennvevvmnnnns fooveiiiniiiiiiis Jevennns (186,300)f..... (3,031,693)] ..cvvvnnnnn fennnn (3,031,693)........ ({720 11]:)) FOURPRR RO RPN TN 213,943 [ (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.343% / (SOFR{
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 02/27/2020 |. 03/02/2035 |............... 1f..... 14,500,000 [01S Compound)  fuevevvrrvnnnnnns Jovvvnnneeeiiinnns [ (189,360)f..... (3,077,307 ceveneeecn | (3,077,307)]......... [(CKTRL. 7)) O RPN R RN 213,485 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.218% / (SOFR{
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/28/2020 |. 03/03/2035 |........eeeeend fenenn 22,000,000 [0IS Compound) (300,977)f..... (4,873,378).eeuneencs | (4,873,378)|... 323,959 [ (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39  |. 04/09/2020 |. 04/15/2040 |..........nn... 1f..... 26,500,000 [(0.9795%)  oeeiiieieeernniaes forernnnnnaaenenns foonaaeees 392,179 )...... 9,543,751 .oovvvnnnns fonnnns 9,543,751 |......... (89, 271)[- e eeeevemeeeeee Jennnneeeeemnnes forreeeiiiineeeees Joennas 492,06 .......... (b) 0410 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 04/09/2020 |. 04/15/2040 |............... 1]...... 26,545,000((0.979%)  |eeeeieiiiieeeees [ e 392,911 |...... 9,561,351 [.ooeeeinns feuees 9,561,351 |......... (89,483)]...eeeeeeees Joeeeeiieeeeeee e s 492,932 .ooeeees (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 . 04/13/2020 |. 04/15/2040 |.... U I 26,631,000 |(1.0035%) . ...390,940 [...... 9,523,848 [....coounnt fnnns 9,523,848 |........ (86,798)[. 494,529 [ ..........[(b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 . 05/26/2020 |. 05/28/2050 |............... 1]...... 14,700,000 [(0.9755%)  |oeeeeereeeiiiins foeeeeeee e e 217,837 |...... 7,807,155 |.eveeeeees o 7,807,155 |......... (93,552)]-.veeeeeeeiinn fommmeeeee e foeeeeeeeeeieees foieeees 359,397 | ..ooennne (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 06/03/2020 |. 06/05/2040 |............... 1. 21,192,000 [(1.0165%)  [oeeeeeciiinieein [ e 309,725 |...... 7,612,956 |.eeveeeees | 7,612,986 |........ (70,180)]...evveeeeeeiins foenreeneeeeiinns foveeeeeeiiiiiees foeeenns 395,515 | .......... (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/04/2020 |. 06/08/2050 |............... 1]...... 14,879,000 [(1.121%) e oo o 209,727 |...... 7,581,448 |...ooeeeeis |ennn 7,581,448 |......... (86,752).ceeeeeeeeea foreeeeeeiiicees [ e 364,002 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 06/05/2020 |. 06/09/2030 |............... 1. 51,073,000(0.9055%)  [oeeeeeeriiiiienns o e 774,622 |...... 6,067,289 |..ueeeeeens |onnee 6,067,289 |......... 227,518 [eoeeieiiiieeeee [ e o 507,046 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/31/2020 |. 08/04/2040 |............... 1]...... 10,415,000 [(0.7615%)  |oeeeeeeeeeeieiies foeeeeeeee e o 165,429 |...... 4,062,723 [ ..oooeinns feuees 4,062,723 |........ (48,011 [ e e 195,522 | .oooeennee (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 08/18/2020 |. 08/20/2040 |............... 1. 10,562,000 (0.942%)  foeeeeeiiiiiiienns e e 158,130 |...... 3,921,878 |.uuveeeees e 3,921,878 |......... [CEURC 1L O ISR KSOPRRR RPN 198,401 .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 . 08/21/2020 |. 08/25/2030 |.... R I 30,356,000 |(0.64%) ...500,502 |...... 4,088,778 [ ..cuvveees |onnne 4,088,778 |........ 101,609 |. 309,323 | ..........|(b) 0410 ......
....... 0.8305% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 08/21/2020 |. 08/25/2035 |............... 1. 20,618,000 [Compound) ~ [eeeeeeiiiiiininns e [ (321,805)|.....(5,407,527)] cevvveenn | (5,407,527)|........ (27,861 [ [ [ 311,882 .......... (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/02/2020 |. 02/15/2047 |............... 1]...... 10,000,000 (1.0419%)  [oeeeeeiiiieeeie feeeeieeeeeee oo 144,882 |...... 4,778,215 | v | 4,778,215 |......... (88,576)[.ceeeeeeeeea fereeeeeiiiiieees [ e 227,100 | .evveennnn (b) 0410 ......
....... 0.9165% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2035 |............... 1. 13,847,000 [Compound)  [oeevveeieeiiiinns fonrieeeeeiiiin o (210,181)|..... (3,573,722)| ..evvvveen | (3,673,722)......... (728:1: 75 IS FEUUTRRN ROPR RIS 210,615 | ..oeeeeees (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/29/2020 |. 10/01/2040 |............... 1]...... 10,658,000 [(1.0275%)  |oeeeeeeeeeieies fooieeeeee e o 155,175 |...... 3,889,919 [....coeun fenenns 3,889,919 |......... (87,487 ). [ e [ 201,208 | ... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 10/05/2020 |. 10/07/2030 |............... 1. 20,347,000 ((0.771%)  feeeeeeiiriiieeen [ [ 322,202 |...... 2,704,354 [ ..ooeenis fnnns 2,704,354 |.......... L7V N U FUU TR RN RS 210,251 | .eeeeeens (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 [ 10/09/2020 |. 10/13/2040 |............... 1]...... 10,775,000 [(1.1945%)  |oeeeeeeeeeieiies oo o 147,940 |...... 3,747,552 [ ..oooinn fenees 3,747,582 |......... (30, 109)[-eee e [ [ [ 203,651 | ...oooen.n (b) 0410 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2050 |............... 1. 13,296,000 (1.2675%)  foeeeeeeiiiiiiinns e e 177,738 |...... 6,540,819 |......oel | 6,540,819 |........ (U874 )] R RRRUTTRRRROR RPN RSP 328,035 | ..........|(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2040 |............... 1]...... 88,808,000 [(1.201%)  |oeeeeeieeeieis oo o 1,216,532 |..... 30,930,385 [.cuvvveens |onne 30,930,385 |....... (249,526)].....eveeeeeiins foereeeee e e o 1,682,031 .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 11/02/2020 |. 11/04/2030 |............... 1. 102,004,000 (0.8595%)  foeeeeiiiiiiiinen [ [ 1,570,501 |..... 13,422,703 [....cceeni fonns 13,422,703 |......... L TR RO RUUTRRRRRN RSOUURRRRRI RSN 1,063,451 | .......... (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....ocoeeceneens. Exhibit 5 ... [Rate........... EXCH .ooeeeenines SNZ20JLFKBMNNCLQOF39  [. 01/21/2021 |. 01/25/2041 |............... 1]...... 16,627,000 [(1.5385%)  |eeereeiiiiinn fooinieeeeeiiiiis o 199,860 |...... 5,262,145 ..cccvvee. | 5,252,145 |......... (24,148)]. e | | | 317,371 e (b) 0410 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 02/24/2021 |. 02/15/2047 |............... 1]...... 47,000,000 |(2.00476%)  [eeeeeeeeieiiinees oo e 455,933 |..... 16,224,909 [.....ceevt fenes 16,224,909 |......... (94,739). e Joeeeeiieeeeee e o 1,067,368 | .......... (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 [ 03/11/2021 |. 02/15/2047 |.... U I 23,500,000 |(2.02105%) ...226,083 |...... 8,059,731 |.uveeeees e 8,059,731 |.........(45,842)|. 533,684 | ..........[(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/12/2021 |. 03/16/2031 |............... 1]...... 32,000,000 |(1.644%)  feeeeeeeiiieee o e 367,836 |...... 3,460,198 |...ooeveens |oueen 3,460,198 |........ 266,168 |....ooeeeeneennns oo e 347,207 | weveenennn (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 03/17/2021 |. 03/19/2041 |............... 1. 34,908,000 ((2.0785%)  [eeeiiiiiiiiieeins [ [ 325,937 |...... 9,043,656 [....coeunns fernns 9,043,656 |.......... U272 U FUUUUUR RPN RSO 669,622 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 03/17/2021 |. 02/15/2047 |............... 1]...... 24,000,000 |(2.1642%)  [eeeeeeeeeiiiiees o e 213,790 |...... 7,758,044 |..ooeeeees |neee 7,758,044 |......... (33,109)]- e eeeeeeeees Joeeeeieeeeeees oo oo 545,039 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2031 |............... 1. 31,580,000 (1.688%)  [oeeeeeeiiiiiinnns foreee e 356,008 |...... 3,407,860 |..eeeeeeenn |onnee 3,407,860 |......... 269,640 ..ooeienieiieene feeeeiiiiineeee e s 345,329 | ......... (b) 0410 ......
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.961% / (SOFR{
Fixed Swap ............. Hedge ..voovvriiinnnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 04/08/2021 |. 04/12/2036 |............... 1. 22,116,000 [018 Compound)  [...eveeeeuvuvennes fereeeiiiiiiiennes [ (220,851)|.....(4,149,075)] ...oeeenns | (4,149,075)|....... (3 1 i) R ISR RSN RN 345,907 | ..o (b) 0411 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooveriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/10/2021 |. 02/15/2047 |............... 1]...... 48,000,000 |(2.04952%)  [eeeeeeiiiiiiiees e e 454,951 |..... 16,274,219 | ..o o 16,274,219 |........ (88,183)[..eeeeeeees [ e s 1,090,078 | .......... (b) 0410 ......
......... SOFR-01S
26 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovoovvriiinnnnnns Exhibit 5 ... [Rate........... EXCH v SNZ20JLFKBMNNCLQOF39 [ 05/11/2021 |. 02/15/2047 |............... 1. 48,000,000 (2.07818%)  [ceeeeeeeeiriinens o e 448,110 |..... 16,084,753 |...oeeeenn [onee 16,084,753 |......... (717 R IR RN RN 1,090,078 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2031 |............... 1]...... 31,512,000 [(1.6055%)  [eeeeeeiiiiieeeees [eeeeiieeeeee oo 368,264 |...... 3,589,036 [.....ooun feunnns 3,589,086 |......... 257,006 |..oooeeeeeeeeees feeeeiieeeeees foeeieieeeees e 348,8%8 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.879% / (SOFR{
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... [Rate... . SNZ20JLFKBMNNCLQOF39 [ 05/24/2021 |. 05/26/2036 |........oeeeeoa 1 |oeeeee 22,021,000 [01S Compound) (228,886)|..... (4,322,772)| ...evvveens |-ee (4,322,772)....... (118,611). 346,534 | ..........|(b) 0411 ...
....... 1.6595% /
15 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2036 |............... 1. 21,855,000 [Compound) ~ |oeeeiiiiiiieeiis | [ (251,010)|......(4,712,378)| .c.vvvveees |- (4,712,378)......... (€723 R U RO RN 345,203 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..oooeeriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 06/18/2021 |. 06/22/2041 |............... 1]...... 17,077,000 (1.7465%)  [oeeeeeeieieeeeees foeeeeieieeeeee oo 187,5% |...... 5,124,185 | ...ooovunn fenenes 5,124,155 |......... (13,982)]. e foeeeiieeeeeee oo s 330,461 | ..oveeennn (b) 0410 ......
7 YR PAY Float/ REC | Group Variable Annuity|Annual Interest CHICAGO MERCANT .0.976% / (SOFR{
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2028 |............... 1]...... 43,715,000 018 Compound)  |.eeeeeereereas |ooeeiiieeeeees o (650,669)|.....(2,820,251)| ......cccu. |- (2,820,251)|......... (35,787 ). [ e [ 313,628 | .....o.... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..vvovvviiiinnnnnns Exhibit 5 ... [Rate........... EXCH wovveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2031 |............... 1. 31,131,000 |(1.1835%)  [oeeeeeeeiiiiienns oo e 429,147 |...... 4,282,314 | oo | 4,242,314 |......... 191,405 [ e e e 350,027 [ ..eeeeennn (b) 0410 ......
....... 1.3855% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ............. Hedge ..oooevriiiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2036 |............... 1]...... 21,446,000 [Compound) oo oo e (275,543)|.....(5,140,102)( ........... fo.ees (5,140,102)|........ (80,911 [ e e 340,088 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovvvvveiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 07/19/2021 |. 07/21/2041 |............... 1. 16,647,000 [(1.482%)  |ocveeeeeeiiinns foeenneeeeeeiinns fovieees 204,775 |...... 5,508,785 |..uveeeees |ounnee 5,508,785 |......... (34,161 [ e [ 322,992 ..........[(b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...ooeerriiiinnnns Exhibit 5 ... [Rate........... EXCH woveeeeiiis SNZ20JLFKBMNNCLQOF39 [ 09/07/2021 |. 09/09/2041 |............... 1]...... 16,966,000 [(1.7105%)  |oeeeeeeeeeieies fooieeeeee e o 189,414 |...... 5,219,839 [....covnn fenenns 5,219,839 [......... (19,034)]. e Joeeeieeeeeee e o 330,675 | ..vveennnn (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .ovevvvriiiinnnnnns Exhibit 5 ... [Rate........... EXCH oo SNZ20JLFKBMNNCLQOF39 [ 09/07/2021 |. 09/09/2026 |............... 1. 20,249,000 [(0.9195%)  [eeeeiiiiiiiieeie [ [ 305,706 |......... 122,082 [ oo | 122,032 |....... (208 1)) R IR RN N 44,638 | .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .....ocoeeceneens. Exhibit 5 ... [Rate........... EXCH .ooeeeenines SNZ20JLFKBMNNCLQOF39  [. 10/07/2021 |. 10/12/2031 |............... 1]...... 31,641,000(1.596%)  foereiiiiiiiiiins o e 371,260 |...... 3,876,883 |...cccccn. |nneee 3,876,883 |......... 255,704 | o o o 363,667 | .......... (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 ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
....... 1.7865% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 10/07/2021 |. 10/12/2036 |............... 1f...... 22,014,000 [Compound) ~ [eeeeeeenneeeeennn [ eeeenneees [eeeeee (238,933)..... (4,648,763)(......ccce |nnne (4,648,763)......... (97,529)]-cvveeeeemmnis foeeeemmneeeeeeen [ foeeenen 353,016 | .......... (b) 0411 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT . 1.364% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 01/07/2021 |.01/11/2036 |............... 1f...... 21,323,000 [01S Compound)  [-eeeeveemneeeennn foeeeeemnninnes foeeene (276,228)|..... (4,902,337)] .ccvvvnnnnn feounnn (4,902,337)|......... (73,149)]- e e [ e 329,183 | ....cee (b) 0411 ......
......... SOFR-01S
30 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/07/2021 |.01/11/2051 |.......eunnnee. 1f..... 11,030,000 (1.593%)  feoeeeiiiiiiiiiens e [ 140,159 |...... 5,300,086 |........... [...... 5,300,086 |......... [ISICISK)| O RPN R RN 295,457 | ..o (b) 0410 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/25/2021 |. 03/01/2041 |............... 1f...... 28,718,000 (1.9515%)  |oeeeeeereeemennnes foeeemmnmeeeeeenns fereeees 286,213 |...... 7,818,913 [ fonnnns 7,818,913 |........... 9,585 |.eeeeeeeeeeeiies foeeeemneeeeeenn [ e 549,959 [ .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 09/16/2021 |. 09/20/2031 |.......eevvveen 1 fennens 20,913,000 |(1.398%) .. ...265,974 |...... 2,729,633 | .covvnnnnnn [ennnn 2,729,633 |... 238,990 | .......... (b) 0410 ......
15 YR PAY Floa Group Var Annual CHICAGO . 1.577% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/16/2021 |. 09/20/2036 |............... 1f..... 14,468,000 [01S Compound)  [ouevvvvrvvnnnnnns Jovvvnnnnneiiinnns [ (172,104)f..... (3,291,472)| ceevvvnnns fennnn (3,291,472)|......... [RSTORT10) R RPN P TN 231,328 | .......... (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevivinnnnnns Exhibit 5 ... Hoeeieeeeees SNZ20JLFKBNNNCLQOF39  |. 11/05/2021 |. 11/09/2026 |............... 1f...... 61,137,000 (1.1485%)  |oeeeeeereeemnnaes foeremmmmeeeeeennn fereeeees 853,445 |......... 648,599 | ...oovvnnns fernnnnns 648,599 |....... (693,902)]..vveeeeemennn foeeeemmmeeeeeenn [ e 183,766 | .......... (b) 0410 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual CHICAGO MERCANT . 1.334% / (SOFR
Fixed Swap ........euenn Hedge ..ovvvnevivennnnnns Exhibit 5 ... EXCH oooeieees SNZ20JLFKBMNNCLQOF39  |. 11/05/2021 |. 11/09/2028 |............... 1f...... 44,228,000 [01S Compound)  [-eeeveemneeeeennn foeeeeeemnnieees foeeene (579,591)|..... (2,885,098)(....cceees |onnee (2,885,098)....... (160,372)[- e eeeeeeeeeeeee Jeemmmeeeeeeens foeeeeeemiiieeeees fons 339,921 ..ooeee (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/10/2021 |. 11/12/2031 |............... 1f..... 31,815,000 [(1.599%)  |eeeeeiiriiiinnnns foorernineeeeenns fes 372,846 |...... 3,948,080 [....coeeee [onnnnn 3,948,080 |......... Y N T O EOPRRUUURR R R 368,592 | .......... (b) 0410 ......
....... 1.7055% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBMNNCLQOF39  |. 11/10/2021 |. 11/12/2036 |.... U I O 22,037,000 [Compound) (248,072)|..... (4,837,692)] ..ccvvnnnns fonnnn (4,837,692)| 354,840 | ..........[(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  |. 11/10/2021 |. 11/12/2041 |............... 1f..... 17,168,000 [(1.7495%)  |oeeeeeeeiiiiiinnn oo foeiiinnns 188,348 |...... 5,256,130 | .oevvvnnnns feunnnn 5,256,130 |......... [QECTZ2te)) O RPN R RN 336,535 | ....oeeeen (b) 0410 ......
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT .1.728% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 11/10/2021 |. 11/12/2051 |............... 1f..... 12,298,000 [0IS Compound)  |veevvennivvvnnnnns fooveiiiiiiiiiins Jovnnnns (137,083)f..... (5,299,908)] ..evvvnnnnn fennnn (5,299,908)|.......... 46,634 |.oevvnniiiiiii [ [ e 309,710 [ .oevennnns (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 12/16/2021 |. 05/15/2047 |.... U I O 46,500,000 |(1.70773%) ...519,758 |..... 18,085,505 [.....oeeee [oneee 18,085,505 |....... (150,647)|....cceeeemnnaees Joemmmmeeeeemnnnn oo e 1,062,232 | ..........[(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 12/23/2021 |. 12/29/2031 |............... 1f..... 21,252,000 [(1.5915%)  |oeeeeiiiiiiiiinnn feereeeeiiiins i 249,832 1...... 2,701,558 [.eveeneenes [ 2,701,558 |........ 170,268 |oevvveeeieeiennnn [ e e 249,148 | .......... (b) 0410 ......
....... 1.7625% /
30 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......coeuunn Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 12/23/2021 |. 12/29/2051 |............... ... 8,251,000 [Compound)  eeeeennneeeeeeenn feereeeeeeeeees Jeeeeens (90,538)|..... (3,518,890)..cevveec [onnee (3,518,890).......... 30,453 |oeeeeeeeeenei foeeeeen e e 208,318 | .......... (b) 0411 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/27/2021 |. 12/30/2026 |............... 1f..... 41,042,000 [(1.353%)  |eeeeeeeniiieinen e i 529,620 |......... 569,990 |..oovvvnnnn fernnnnnns 569,990 |....... [ETA T L)) FPT KU PR TN 145,254 | .......... (b) 0410 ......
......... SOFR-01S
5 YR PAY Fixed/ REC Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 12/29/2021 |. 12/31/2026 |............... 1f...... 82,083,000 [(1.3795%)  |oeeeueeeeeemennnns foeeeemnnieeeeeenn fennns 1,048,378 |...... 1,138,864 |....ccvvvns |oeveee 1,138,864 |....... (T34, 116)[. e eeeeeeeeeee Jeemmeeeeeeee foeeeeeeeeeeeeees [ 201,298 | ...oceee (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 12/30/2021 |. 01/04/2032 |............... 1f..... 31,929,000 [(1.628%)  |oeeeeriiiiiiiiinnn feereeeeiiiiens feieiiens 369,547 |...... 4,017,075 [.evenneeens [ 4,017,075 |.......... 261,218 [oenniiiiiiienes v [ e 374,878 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 01/04/2022 |. 05/15/2047 |............... 1f...... 47,800,000 |(1.64868%)  |oeveueeeermennes foeremmmnneeeeennn ferieeees 499,929 |..... 17,171,483 | o 17,171,483 |....... (115,838)[.. e eeeeeeneeee Joemmmeeeeeemnis foeeeeeeeiieeeeees Joeeees 1,001,929 [ .......... (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... Exhibit 5 ... |Rate... . |EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/03/2022 |. 02/07/2032 |.... P T 21,430,000 |(1.656%) .. 218,866 |...... 2,416,468 |........... [...... 2,416,468 |.........207,515 |. 263,724 ..........|(b) 0410 ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
....... 1.7395% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 02/03/2022 |. 02/07/2037 |............... 1f...... 14,929,000 [Compound)  |eeeeenneeeeemmennn foeeeeeeeeeeees s (147,210)f..... (2,953,021)] .ccvvvnnnns fennnn (2,953,021)|........ (76,840 eeeeeeeeeeee Jemmeeeeeeenes o [ 243,12 .o (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 05/15/2037 |......evvnvennnd fennens 75,000,000 ((1.90341%) ...688,352 |..... 14,092,203 | ..cevvnnnns fennns 14,002,208 [...eee 411,550 |ovveeeniniiiii [ i e 1,236,633 .| (b) 0410 ......
7 YR PAY Floa Group Variable Annuity|Annual CHICAGO . 1.722% / (SOFR
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBNMNNCLQOF39  |. 02/22/2022 |. 02/24/2029 |............... 1f..... 30,041,000 [0IS Compound)  evvveenevvvnnnnns foovervmnnninienns founenns (299,914)..... (1,683,587)(..cuveeecs [nnne (1,683,587)....... [N INVRL:)) R FPPRUTUPTRR RPN R, 244,780 [ .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivinnnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/22/2022 |. 02/24/2032 |............... 1f...... 21,617,000 |(1.781%)  |oeeeeereeemenees foeeemmmmeeeeeennn ferieeees 207,944 |...... 2,317,857 [.eveeeees o 2,317,857 |......... 221,785 [eeeeeeeeeeeeeee Joeenneeeeeeei o [ 256,998 | .......... (b) 0410 ......
......... SOFR-01S
27 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/24/2022 |. 11/15/2048 |........eeeeen 1 v 47,800,000 ((1.83433%) ... 444,632 |..... 16,625,242 | ..ovvnnnnns [ennnn 16,625,242 |.........(90,030)|.ccevvnnniivinnnnn fooreriiiiiniiiens e e 1,130,629 | .......... (b) 0410 ......
15 YR PAY Floa Group Var Annual CHICAGO .1.898% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2037 |............... 1f...... 7,576,000 [01S Compound)  [veeenvvvrvnnnnnns foovermnnninicinns foriennnns (69,033)f..... (1,402,184)(..eeveeecn | (1,402,184)f......... X 1)) RPRIR U RPN AR 123,731 [ weeeeenens (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevivinnnnnns Exhibit 5 ... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/25/2022 |. 03/01/2042 |............... L} . 5,953,000 |(1.9125%)  [eeeeeeeiiiiieeees e e 53,409 |...... 1,552,583 | .oovvvnnnns feennnn 1,552,533 |.ceveennnns 4,284 | foeeeeeee e e e 17,821 ..o (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/01/2022 |. 08/15/2047 |............... 1f..... 48,410,000 |(1.67043%)  |oeeeenvrrrimnnnnns foorernnnnieeeinns foreennnns 500,155 |..... 17,373,727 [eeeeeeeein | 17,373,727 |....... [RRETRCE]D) R IR RPN N 1,112,516 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f...... 48,500,000 |(1.67273%)  |oeeeueeeeemmmnaes foeremmmmneeeeennn forieeeees 500,524 |..... 17,390,375 [.eeeneeeeen |oneee 17,390,375 |....... (115,707)]ceeeeeeeeeeeeeen feeeeeeemmieees Jeeeenneeeeeeeenn foees 1,114,584 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |............... 1f..... 48,500,000 |(1.66223%)  |oevvererrrrmnnnnns foorernnnnneeninns foeeennnns 503,084 |..... 17,461,830 |.ooeeeennns o 17,461,830 |....... [RAVAYALD) FRII TR R R, 1,114,584 | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... Hedge ... .. |Exhibit 5 ... |Rate... EXCH SNZ20JLFKBNNNCLQOF39  |. 03/04/2022 |. 08/15/2047 |.... U I O 48,500,000 |(1.67163%) ...500,792 |..... 17,397,861 |.ooevvvvnnn |oveee 17,397,861 |....... (115,917 eeeeeeeeeee oo o | 1,114,584 | ..........|(b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/08/2022 |. 08/15/2047 |............... 1f..... 49,000,000 |(1.72216%)  |oeveenererrmnnnnns foorernnnneeeeinns foeieennns 493,506 |..... 17,229,807 [.eeeneeeeen | 17,229,807 |....... [Q[0Z4%<5515)) AR FPPRUTRRN AP N 1,126,074 | .......... (b) 0410 ......
...... 2.27002% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |............... 1f...... 52,600,000 [Compound) ~ |eeennneeeeennnnnn foeeeemnnieeeeenn [ (388,422)|... (14,452,185)]........... ... (14,452,185)........... 1,688 [ eeeeeeeeeeeennn feeeeeeemnneees feeeeeeeeeeeeeeen fees 1,208,806 | .......... (b) 0411 ......
...... 2.24774% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 08/15/2047 |............... 1f..... 52,540,000 [Compound) ~ [ooeeeiiiiiiiiiins [ [ (393,865)|....(14,599,950)] ........... ....(14,59,950)........... [C2eic N PR KRR R RN 1,207,428 | .......... (b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/25/2022 |. 02/15/2038 |.........en.... 1f...... 76,480,000 (2.34098%)  |oveuueeeeemnnnnes frereennneeeeeennn fereeeees 519,044 |..... 12,216,320 [.eeenneeees |oneee 12,216,320 |......... 507,430 [eneeeeeemnnneees Joemmmnneeeeemnnen foreeeeeeeieeeees feeeees 1,304,112 .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/01/2022 |. 02/15/2038 |............... 1f..... 75,550,000 [(2.15009%)  |oeeeeriiiiiiiiinnn feereeeeeiiies feeeiinnn 585,242 |..... 13,403,770 [.eueneeeeen |oonne 13,408,770 |......... 432,804 |.oevveeeiiiinnn [ e e 1,288,254 | .......... (b) 0410 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 04/05/2022 |. 02/15/2038 |............... 1f...... 76,700,000 |(2.33397%)  [eeeeeeeeeeeeeee e [ 523,241 |..... 12,301,269 [..evveeeees |nnee 12,301,269 |......... 506,337 [.eneeeeeeennneee Joemmmnneeeeeennn fereeeeeeiieeeees feenees 1,307,864 | .......... (b) 0410 ......
...... 2.31963% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 04/07/2022 |. 08/15/2047 |.... [ I IO 53,100,000 [Compound) .. (378,870)f... (14,219,936)|... ... (14,219,936)]....ceeuu (8,676)]ccveeieiiinnnnnns foevvniineieciinnn [ e 1,220,297 | ..........[(b) 0411 ......
......... SOFR-01S
16 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNNNCLQOF39 ). 04/07/2022 |. 02/15/2038 |.......eeuevees 1f..... 77,100,000 (2.44413%)  foooiiiiiiiiiiiieen | e 483,267 |..... 11,578,616 ...oovvvnnn o 11,578,616 |......... 549,293 | ieeirinieieeee Jorneeeeenninnes feerrenieeeeeneen feaeas 1,314,684 .......... (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)
...... 2.77258% /
16 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeenenn Hedge ..ovvvivivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 05/10/2022 |. 02/15/2038 |............... 1f...... 79,000,000 [Compound)  eeeenneeeermnnnns foeeeeenneeeeeenn [ (370,043)|..... (9,460,222)| ..cevvennns fennnn (9,460,222)|....... (685,993)]..vveeeeeeennnn foeeeeemmieeeeeeen Joeeeeeeeee oo 1,347,083 | .......... (b) 0411 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 05/10/2022 |. 08/15/2047 |.... [ I IO 55,000,000 ((2.62335%) ...304,732|..... 12,384,860 [........... |..... 12,384,860 |....ceeunn 74,811 [ e [ | 1,263,961 ..........| (b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 05/11/2022 |. 05/13/2032 |............... 1f...... 34,169,000 [(2.7285%)  |reeeerrnieeeeennnn feereeeeeeneeees feeeeinnns 171,722 |...... 2,104,102 [.evveneeees fonees 2,104,102 |......... 500,431 [nneeeeeeeneeee Joeeeneeeeeeenes o fes 413,923 | .......... (b) 0410 ......
....... 2.7625% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 05/11/2022 |. 05/13/2037 |.......eeuvn... 1f..... 24,329,000 [Compound)  feueuiiiiiiiinnns e [ (119,751)f..... (2,732,806)(..cunneees [nnne (2,732,806)....... (711 )| R KR PP R 401,046 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH oooeeeiees SNZ20JLFK8NNNCLQOF39  |. 06/29/2022 |. 07/01/2082 |.........en.... 1f...... 34,598,000 [(2.909%)  |eeeeeeeiieeeeennen fereeeeeeeneeees feeeeenens 145,533 |...... 1,843,085 [.evveneees fonnnes 1,843,035 |......... 531,943 | o e e 423,882 | .......... (b) 0410 ......
....... 2.9595% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 06/29/2022 |.07/01/2037 |............... 1f..... 24,734,000 Compound) ~ [oeeeeiinniiiiiinnn feeeeeeeeiiins feiiinnns (99,428)|...... (2,380,313)] .cevvvnnnnn fonnnn (2,380,313)f....... (252,972)].cevveeiviinnnn fooreviiicn e o 410,231 | ..oeeennns (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/11/2022 |. 08/15/2032 |............... 1f...... 22,837,000 [(2.664%)  |eeeeeeeiieeeeeenen feereeeeeeieeees feeeeenns 121,863 |...... 1,546,565 [..evvnneee fonnnee 1,546,565 |......... 824,398 .o oo [ e 282,647 | .....e.... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .2.733% / (SOFR{
Fixed Swap ........euenn Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 08/11/2022 |. 08/15/2037 |............... 1f...... 16,224,000 [01S Compound)  |-eveeeneeeemmnnns foeeeemmiieeeeeens feeees (82,040)|..... (1,911,526)( ... |-nnee (1,911,526)....... (146,768)]...eevveeeeeeennn feeeeeeemmneeees Jeemmneeeeeeennnn [ 270,589 [ ..oeennnns (b) 0411 ......
....... 3.3675% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 09/23/2022 |. 09/27/2037 |......evvnvnnn. 1o 8,592,000 [Compound)  oeeeviiniiiiiinnn oo feiiieens (15,169)f....... (531,567)[ cevvnneeaes o (531,567)....... [Q[07207(<1°)) ERPRR IR R AR 144,056 | .......... (b) 0411 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 09/27/2022 |. 05/15/2038 |............... 1f...... 86,300,000 |(3.55148%)  |oveeuueeeeemmnns foeeeemnneeeeeenn [ 76,971 1...... 4,228,838 |...covvunns fennnnn 4,228,838 |...... 1,025,650 [eeeveeneeeeenn foeeeeeeeieees foeeemeeeeeeeenen fees 1,486,8% | .......... (b) 0410 ......
......... SOFR-01S
25 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 09/28/2022 |. 02/15/2048 |............... 1f..... 59,848,000 [(3.172083%)  |.eeeevruiiiiinnnn fooreiiiiiiees feeiienns 156,088 |...... 9,006,911 [....ceeeeen [onnnns 9,006,911 |......... ALV O RPN R RN 1,391,676 | .......... (b) 0410 ......
......... SOFR-01S
15 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ... . |Hedge ... .. |Exhibit 5 ... |Rate... . SNZ20JLFKBNNNCLQOF39  |. 09/28/2022 |. 05/15/2038 |.... U I O 85,681,000 |(3.461499%) .o 115,181 ... 4,924,599 [......covnn | 4,924,599 [.........982,169 |...eeueeeeimnnn [ e o 1,476,230 | ..........|(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/05/2022 |. 10/07/2032 |............... 1f..... 23,951,000 [(3.5005%)  |ieeeiiiiiiiiiiiinn freeeeeeeiiies feeiiienn 24,240 |......... 551,679 [.eveeneeens o 551,679 |......... 436,818 [o.enieiiiiiinnes v [ e 299,924 [ .......... (b) 0410 ......
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.602% / (SOFR{
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 10/05/2022 |. 10/07/2029 |............... 1f..... 32,626,000 (018 Compound)  |..evvvvnnnirvvnnnn fooneeriiiniinenns fovvnnnnns (18,569)f....... (322,541)] ceevvvvnnnn feunnnnn (322,541)....... [CI- T To(0)) R FORRRRUUPPRR AP . 295,068 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 11/10/2022 |. 11/15/2032 |............... 1f...... 11,994,000 [(3.5695%)  |eeeruneeeeermnnnn foreeeee e 6,931 (......... 235,631 | .oevevienns fernns 235,631 |......... 222,948 e o | e 151,467 | .......... (b) 0410 ......
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT .3.413% / (SOFR{
Fixed Swap ......oeennnn Hedge ..ovvvvvivennnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 11/22/2022 |. 11/25/2037 |.......eenn.... 1f...... 17,186,000 [01S Compound)  [-eevevvenneeeemnnn foeeeeeeemmieeeee Jeeennnns (24,334)|.... (1,011,810)........... .... (1,011,810)....... (207,222)] e foeeeeemeeecceen feeee e oo 290,208 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 11/22/2022 |. 11/25/2032 |............... 1f..... 23,908,000 [(3.441%)  |oeeeiiiiiiiiiinns [ feeiieeen 28,874 |......... 645,738 | ... 645,738 |......... 429,405 |.oevvieeiiiininn [ [ e 302,570 | ..........[(b) 0410 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 11/29/2022 |. 12/01/2032 |............... 1f...... 23,900,000 [(3.4385%)  |ieeeeernnieeeeenen frreeeeeeenneees feeeeennans 28,863 |......... 650,555 | ..evvvnnnns fernns 650,585 |......... 429,068 |....ceeeeeneneeee Jeeemnnneeeeennin o [ 302,856 | .......... (b) 0410 ......
....... 3.4095% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 11/29/2022 |. 12/01/2037 |........... ... 1f..... 17,178,000 [Compound) ~ [oeeeevvnniiiiinnn feoeeeeiiiniieees foeviinnns (24,408)f..... (1,018,872)] ..eeevveas o (1,018,872)....... [PLLCTCS)) R FOPPRRRURR AP R, 290,282 | .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvievivennnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFK8NNNCLQOF39  |. 01/03/2023 |. 01/05/2033 |.........enveet 1f..... 23,884,000 [(3.452%)  [iieeeeesiereeeeen freneeeeenennnnnees foeenennnns 26,149 )......... 642,946 |..ooovnnnn | 642,946 |......... 430,051 [...iieiiiiinees Joeenmmneeeeennins ferrreeiniiieeeees foas 304,903 ] .......... (b) 0410 ......
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STATEMENT AS OF JUNE 30, 2026 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)
7 YR PAY Float/ REC  |Group Variable Annuity|Annual Interest CHICAGO MERCANT . 3.535% / (SOFR{
Fixed Swap .........uens Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 01/03/2023 |. 01/05/2030 |............... 1f..... 32,582,000 (018 Compound)  |..evvvvennvvvvnnnn foonerriiiniinenes fovennnnns (24,272)....... (408,269)| ... (408,269)....... (588,281)[....ccevevennnins fevnnneieeiinins [ feis 305,565 | ..........[(b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvnevivennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFK8NNNCLQOF39  |. 01/30/2023 |. 02/01/2033 |............... ... 5,000,000 ((3.25555%)  [oueeeeeiieiieeee Jeenne e o 10,762 |......... 193,089 [.evvnveeees [ 193,089 |.......... 84,762 [ceeeeeeeeeeeeee e e s 64,191 .......... (b) 0410 ......
...... 3.13805% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/02/2023 |. 02/06/2038 |............... 1f..... 24,900,000 Compound)  [oeeeeiiiniiiiiiinn feeeeeeeiiiins feeiinns (70,237)f..... (2,134,415) ceevvennnns fennnn (2,134,415)|........ (UMY A R D) EPRIR [T RN AR 4137 | oo (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvivinnnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/02/2023 |. 02/06/2043 |............... 1f...... 20,000,000 (3.115%)  eeeeueeeeemmnns foeeeemmnieeeeeenn feeeees 57,385 |...... 2,579,493 | ...ccovvvnn |oennee 2,579,493 |......... 109,515 [oeeeeeieeeeee e o [ 407,493 | .......... (b) 0410 ......
....... 3.0005% /
25 YR PAY Float/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ... . [Hedge ... .. |Exhibit 5 ... |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 02/02/2023 |. 05/15/2048 |.... [ I IO 28,900,000 [Compound) .. (5,086,913)[..evvnencs [nnee (5,086,913)|.........(76,264)|. 675,843 [ .......... (b) 0411 ......
......... SOFR-01S
10 YR PAY Fixed/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvevvveinnnnns Exhibit 5 ... |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 02/08/2023 |. 02/10/2033 |............... 1f...... 12,000,000 ((3.36226%)  [-oeeeeeeemenieees Jernneeeeeenn o 19,629 |......... 391,047 [.eveeeeees o 391,047 |......... 209,281 [.eneeeeeenieees Jeeenneeeeeeneis e [ 154,346 | .......... (b) 0410 ......
....... 3.6633% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euuns Hedge ...oovvvriviinnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 03/01/2023 |. 03/03/2038 |............... 1f..... 70,200,000 [Compound)  |veeeniriiinnnns foerrrnnieeeeienn fees (16,823)f..... (2,628,938)] ..cevvnnnnn fonnnn (2,628,938)....... (900,492)...cvvvneeviinnnns fooreviiiiniieens e o 1,199,280 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge ..ovvvvvvvennnnnns Exhibit 5 ... |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 03/01/2023 |. 03/03/2043 |............... 1f...... 56,800,000 |(3.5696%)  |-eerueeeeerrnnas freeeernnieeeeeenn [ 36,541 |...... 4,282,818 |.ccevvnnn fennnnn 4,242,818 |......... 418,935 |oeeeeeeeeeeee o | e 1,159,663 | .......... (b) 0410 ......
...... 3.1275% /
15 YR PAY Float/ REC |[Group Variable Annuity|Annual Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Rate........... EXCH ..o SNZ20JLFKBNMNNCLQOF39  |. 03/24/2023 |. 03/28/2038 |............... 1f..... 25,100,000 [Compound) ~ |eeeenirrinnnnns foerernnineeeeienn fees (75,211)f..... (2,204,017 cevenneencn | (2,204,017)f....... [T N(170) A FORRUP RPN R 430,058 | .......... (b) 0411 ......
......... SOFR-01S
20 YR PAY Fixed/ REC |Group Variable Annuity|Annual Interest CHICAGO MERCANT [Compound /
Float Swap ............. Hedge .oovvnievivennnnnns Exhibit 5 ... |Rate........... EXCH .o SNZ20JLFK8NNNCLQOF39 ). 03/24/2023 |. 03/28/2043 |............... 1f...... 20,200,000 (3.09125%)  |eeeiereeernnnnns froreennnnnaaaenenn foonaaaees 62,858 |...... 2,683,512 . ccevennns fonnnns 2,683,512 ]......... 104,822 [..oeeeiieieeieee | o Jeeis 413,261 ....oennns (b) 0410 ......
1119999999. Subtotal - swaps - hedging other - interest rate 6,804,749 124,406,119 | XXX 124,406,119 |  (12,688,666) 114,919,510 [ XXX XXX
2 YR PAY AUD Fixed/ .. USD 10.025% /
REC USD Fixed Swap ... |Currency Hedge ........ Schedule D .. |Currency..... ES70DZWZ7FF32TWEFA7E  |. 04/28/2025 |.05/17/2027 |............... 1f...... 32,090,000 [(AUD 9.75%)  [reeeeremmereeennn freeeeeemmneees foeeenne (118,322)|..... (2,434,943)] ...coevvnnn |oenee (2,434,943)...cceeeeeeeees oo (1,479,335)].ceveeeeeeeen foeeeeeeeieeeees s 150,417 | .ooeeenens (b) 0261 ......
2 YR PAY AUD Fixed/ .. USD 10.010% /
REC USD Fixed Swap ... |Currency Hedge .. Schedule D .. |Currency..... . E570DZWZ7FF32TWEFA7E |. 04/30/2025 |.06/14/2027 |..eeeueeveeennnd feeee 32,090,000 [(AUD 9.75%) (115,696)..... (2,431,123)] .cevveens fennnn (2,431,123)|... ....(1,498,868).... 156,840 | ..........|(b) 0261 ......
12 YR PAY USD Float/ ( | |~ |SWBC CAP MARKETS (|} | GBP-SONIA /
REC GBP Float Swap ... |Currency Hedge ........ Schedule D .. |Currency..... TVJBSHLIZLORGWGDTNO3  |. 06/18/2025 |. 07/02/2037 |............... 1f.... 201,810,000 |(USD-SOFR)  [eeeeeemeneeeee Jemmmeeeeeemni foeeeeens (39,89)|..... (5,155,604)] ...covunnns fennnn (5,155,604)[....ccevmmnneaees |oenee (5,277,903)[- e eeeeemeeeee feeemmmneeeeeeenen feeens 3,347,577 | .ooevennn (b) 0260 ......
7 YRPAY USD Float/ | | | |SMBC CAP MARKETS | | | | GBP / (USD{
REC GBP Float Swap ... |Currency Hedge .. Schedule D .. |Currency..... TVJBSHLIZLORGWGDTNO3  |. 06/18/2025 |. 07/02/2082 |......euueeeeeed feneees 19,775,910 [SOFR-01S COMP) ...(35,456)|....... (621,302)| ... (621,302)f... L (668,135)].ceeeeeeeeei oo [ 242,343 | Lol | (D) 0260 ...
1 YR PAY AUD Fixed/ ....USD 9.859% /
REC USD Fixed Swap ... |Currency Hedge ........ Schedule D .. |Currency..... E570DZWZ7FF32TWEFA76  |. 02/25/2026 |. 09/01/2026 |............... 1f...... 35,625,000 [(AUD 9.5%)  [reeeeeemnieeeeennn freeeeeenneees feeeenne (165,299)|....... 1,000,700 | ..ccvvnnnns feunnnn 1,000,700 [...oeeeeeneeees Joeeeee 1,000,700 -.eeeeeeeeeniiees foeeemmnieeeeeenen foeeeeeeens 73,978 cevrennnns (b) 0261 ......
......... USD-SOFR-
4 YR PAY GBP Float/ 01S/(GBP-SONIA-
REC USD Float Swap ... |Currency Hedge ........ Schedule D .. |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 04/24/2026 |. 06/30/2030 |............... 1f..... 26,334,750 101S) [ e [ 63,084 |.......... 68,289 [.evvneeens [ 68,289 [..enniiiiiiinens | 68,289 [..enniiiiiiiinnns v o 263,348 | .......... (b) 0261 ......
1 YR PAY AUD Fixed/ .. USD 10.010% /
REC USD Fixed Swap ... |Currency Hedge ........ Schedule D .. | Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 ). 05/19/2026 |. 03/01/2027 |............... ... 35,445,000 J(AUD 9.75%)  [ooeiiiiiiiinninns Jovvnnniniiiiiin [ 462,217 ......... 738,935 | .ooeeenn [ 738,935 |.uvueniiiiiiiin o 738,935 |.uvveniiiiiiiinn forniiiiiiiniies e 144,852 .......... (b) 0260 ......
1139999999. Subtotal - swaps - hedging other - foreign exchange 55,632 (8,835,048) XXX (8,835,048 (7,116,318 4,379,385 | XXX XXX
1 YR PAY Fixed Fee/
REC SGMDTTRU Index  [Group Variable Annuity|Annual SOCIETE GENERALE SA
SWAP eeeeeeni e Hedge ..ovvvevivinnnnnns Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis 02RNE8BXP4ROTDBPU41 | 01/08/2026 |.01/08/2027 |....... 146,472 |...... 15,000,000 | SGMDTTRU IndeX [--.eevrvvmmereee Joemmeeeeeennis foeeeeens (14,417)....... (180,808)] ....cvvvuns Jevnnnnn (180,808)....... (180,808)]-+evvvveeeeeemnnn foreeeeemmmieeeees Jeemeee e foeeeennans 54,377 | wovveennn (b) 0411 ......
1 YR PAY Fixed Fee/
REC SGIXPRUS Index  [Group Variable Annuity|Annual SOCIETE GENERALE SA
SWAP i Hedge ...oovvvviviinnnnns Exhibit 5 ... |Equity/Index [....cccoovrrrrnnnniins 02RNES IBXP4ROTDBPU41  |. 02/13/2026 |. 02/16/2027 |....... 277,408 |...... 50,000,000 |. SGIXPRUS IndeX [-vvvunrevrrrunnnns foovevmnnnnieiinnns fooeenns (12,778)......... 168,629 [..evneeeees oo 168,629 |......... 168,629 [...ovvveveeeeines fevnnieeeiiiins [ e 198,816 | .......... (b) 0411 ......
1 YR PAY Float/ REC  |Group Variable Annuity|Annual SOCIETE GENERALE SA
10YR 20YR Index Swap |Hedge ................... Exhibit 5 ... |Equity/Index [...cccooeiriiinnnnnni... 02RNE8 |BXP4ROTDBPU41  |. 06/25/2026 |. 06/25/2027 |.......... 3,758 |....... 5,000,000 |. SGBVVROT Index |...uuvvvvreunnnnns foovevnnnnniniinnns fooniiiiinns (139 (2,628)] .cevnneene oo (2,628).......... (2,628)]..nnneiiiennnnns fovvvvnnnnniiiinns fooviiiiiiiins o 24820 .......... (b) 0410 ......
1149999999. Subtotal - swaps - hedging other - total return (27,333 (14,807) XXX (14,807 (14,807), 278,013 | XXX XXX
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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 Item Exposure | Entity (b)
1169999999. Subtotal - swaps - hedging other 6,833,048 115,566,264 | XXX 115,556,264 (12,708,473) (7,116,318) 119,576,878 [ XXX XXX
......... SOFR-01S
20 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH oooeieees SNZ20JLFKBMNNCLQOF39  |. 01/31/2007 |. 02/02/2027 |............... 1f...... 75,000,000 (5.4597%)  |eeeeueeeeeemenns foeeeeenneeeeeenn [ (540,481)|....... (896,104)( ..evvnneee founnnne (521,805)|......... TAT A8 [ e e [ 289,045 | .......... (b) 0453 ......
......... SOFR-018
30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 02/28/2017 |. 03/02/2047 |............... 1f..... 14,000,000 (2.625%)  [oeeeiiiiiniiinens Jeerrieeeeeiiinn [ 96,425 |...... 1,377,433 [ceveeeeenn [ 3,641,09 |......... [ReCTN0273) O RPN RN N 318,256 [ .......... (b) 0453 ......
......... SOFR-01S
30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT [Compound /
Float Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH .ooeeeieees SNZ20JLFKBNNNCLQOF39  |. 03/03/2017 |. 03/07/2047 |............... 1f...... 22,000,000 [(2.75436%)  |-eeuueeeeeemnnnnes fereennneeeeeennn fereeeees 137,369 |...... 1,768,380 | ..covvvnnns fennnnn 5,330,346 |......... (42,366)]- v eeeeeemmnnes foeeeemmneeeeeeenn feeee e feeeennnn 500,282 [ .eevunnnns (b) 0453 ......
......... SOFR-01S
30 YR PAY Fixed/ REC Page 3 Interest CHICAGO MERCANT Compound /
Float Swap ... . [Liability Hedge ...... Liabilities |Rate... . [EXCH ... SNZ20JLFKBMNNCLQOF39  |. 03/22/2017 |. 03/24/2047 |.... [ I IO 44,000,000 |(2.6549%) .. (141,833)|...... 4,150,707 [.eueneenen | 11,279,774 oo (99,218)]e s e [ e 1,001,689 | ..........[(b) 0453 ......
....... 3.6823% /
3 YR PAY Float/ REC Page 3 Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ......oeennnn Liability Hedge ...... Liabilities |Rate........... EXCH oooeeeiees SNZ20JLFKBNNNCLQOF39  |. 04/29/2026 |. 05/01/2029 |............... 1f.... 300,000,000 [Compound)  [eeeeeeeeniieeees Jrnee e e 103,716 | eeeeeeeeeeeeeen e o (2,100, 794)[. oo eeeeeeeeee Jeemmmmeeeeeemee e e o 2,526,248 | .......... (b) 0453 ......
...... 3.69293% /
3 YR PAY Float/ REC Page 3 Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uuns Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 04/29/2026 |. 05/01/2029 |............... 1f.... 350,000,000 [Compound) ~ |eeeeenniiiiiinnnns foereeiiieeeinn [ 127,203 [oeeeeeeiviieees | e o (2,351,745)].ccvveeeeiinnins oo e [ o 2,947,290 | .......... (b) 0453 ......
....... 3.7027% /
3 YR PAY Float/ REC Page 3 Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap ........euenn Liability Hedge ...... Liabilities |Rate........... EXCH oooeieees SNZ20JLFKBNNNCLQOF39  |. 04/29/2026 |. 05/01/2029 |............... 1f.... 350,000,000 [Compound) ~ |eeeeeneeeeeenis foeeeeenieeeeennn [ 182,902 [oeeeeeeeeeeeee | Jeeeee (2,260,588)|.....ccevmmmneeee foermmmmaeeeeemnnnn forreeeemeeeees o oo 2,947,290 | .......... (b) 0453 ......
...... 3.82074% /
3 YR PAY Float/ REC Page 3 Interest CHICAGO MERCANT (SOFR-01S
Fixed Swap .........uun. Liability Hedge ...... Liabilities |Rate........... EXCH .o SNZ20JLFKBMNNCLQOF39  |. 05/13/2026 |. 05/15/2029 |............... 1f.... 350,000,000 [Compound) ~ |eeeeennieiiiininns foerrriiieeeinn [ 175,546 [eeneeveiininees | oeeeeeeeian | (1,148, 441)]...eeiiiinnnins [ [ e o 2,967 137 | .oevennens (b) 0453 ......
3 YR PAY Float/ REC Page 3 Interest CHICAGO MERCANT .3.816% / (SOFR{
Fixed Swap ............. Liability Hedge ...... Liabilities |Rate........... EXCH ..o SNZ20JLFKBMNNCLQOF39  |. 05/14/2026 |. 05/18/2029 |............... 1].... 350,000,000 [0IS Compound) — |.evevvnnvivvvnnnns foovvviiiniiniiiins Jovnnnnns 166, 115 |.oovvveeeeecinnn v o (1,190,632)]...eeevevennninns fovvnnnnnnniiinnnns fonnniiiiinns o fooees 2,971,373 .......... (b) 0453 ......
1179999999. Subtotal - swaps - replication - interest rate 256,963 6,400,416 | XXX 10,677,210 572,835 16,468,609 | XXX XXX
1229999999. Subtotal - swaps - replication 256,963 6,400,416 [ XXX 10,677,210 572,835 16,468,609 | XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
1359999999. Total swaps - interest rate 7,061,712 130,806,535 | XXX 139,974,251 (12,115,831) 137,041,331 XXX XXX
1369999999. Total swaps - credit default XXX XXX XXX
1379999999. Total swaps - foreign exchange 55,632 (8,835,048) XXX (8,835,048) (7,116,318) 4,379,385 | XXX XXX
1389999999. Total swaps - total return (27,333) (14,807) XXX (14,807)) (14,807), 278,013 | XXX XXX
1399999999. Total swaps - other XXX XXX XXX
1409999999. Total swaps 7,090,011 121,956,680 | XXX 131,124,396 | (12,130,638)  (7,116,318) 141,698,699 | XXX XXX
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward ......oeeeens Hedge ...oovvvriviinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .eoevrrrrnniiiiiininnnnns . 06/16/2026 |. 09/18/2026 |.......... 2,100 |..... 792,566,250 .. 7583.105 X 50 [...eevvvvnnvrvvenn fooveniriiiiiiinnns foeveininiiiiinns o 3,659,775 | .evvvrennnn [ennnns 3,659,775 |...... 3,659,775 |.vvvveeiiiinnnns fooreiiiinn e e 47,560,800 | .......... (b) 0111 ......
SHORT EMINISP Futures |Group Variable Annuity|Annual
Forward .....coeeenns Hedge ...oovvvviviinnnnns Exhibit 5 ... |Equity/Index [DLIH 2016-1 LLC ... .eoerrrrrnniiiiiininnnnns . 06/16/2026 |. 09/18/2026 |............ 900 |..... 339,671,250 .. 7583.105 X 50 [...evvvvennnrvvnnn foenieiiiininnns feveininiiiiinns o 1,568,475 [..ceeeeeens | 1,568,475 |...... 1,568,475 [.ooeveeeneiiiiiin e i o 20,383,200 | .......... (b) 0111 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 GOLDMAN SACHS per (EUR

USD $1.180703 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 04/21/2026 |. 07/09/2026 |............... 1f...... 14,801,293 (0.846953)  |eeeeeeieeieni foeeeee e e 480,294 |..ooovnnn [ 480,294 | [ 480,294 |- e [ 1,617 oo (b) 0261 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (ELR

USD $1.179647 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 04/22/2026 |. 07/09/2026 |............... L} . 2,434,79110.847711)  feeeriiiiiiees Jeeeeeeii [ [ 75,560 [.evuneeenns [ 75,560 [ceeneeieiininnens fovvinnnnns AT 1V PO R RN 1911 e (b) 0261 ......
... Fx USD $1.00

Fx EUR 1.00 PAY per Page 3 BANK OF ANERICA NA er (EUR

USD $1.177204 REC .... |Liability Hedge ...... Liabilities |Currency..... |..ccoveeeriiiiinnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/12/2026 |. 07/23/2026 |............... 1f...... 15,562,633 0.849470)  [eeeeiiiiiiieeeinn [ e e 458,815 [..eveneees [ 458,815 |- o 458,815 | e [ 19,526 | covveennns (b) 0261 ......
... Fx USD $1.00

Fx AUD 1.00 PAY per Page 3 MGN STNLY&CO INT per (AUD

USD $0.716150 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 05/15/2026 |.07/17/2026 |............... L . 2,725,667 [1.396356)  |oeeeeeeiiiiiiinnnn [ e o 91,681 [.eeeeeeeees [ 91,681 [.oeeeeviiieiins fernees L ICIC T R AR R 2,940 .oooennnnn (b) 0261 ......

Fx USD $1.00 PAY per Page 3 Fx AUD 1.00 per

AUD 1.405946 REC ..... Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 05/19/2026 |.07/17/2026 |............... 1 73,260 [(USD $0.711265) |...oveeeeeeeeeeees feveeeeeeeeeeeeeees fovvnninininnnnnns Joveeee e (1,979)] e o (L 979) i e (1979 v foriiiiiinnns 79] ooeeeennnn|(b) 0260 ......
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STATEMENT AS OF JUNE 30, 2026 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 per (ERR
USD $1.166716 REC .... |Liability Hedge ...... Liabilities |Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 05/28/2026 |. 08/14/2026 |............... 1f...... 13,659,91310.857107)  [oeeeeireniieeeinn [ e e 263,986 [..eouneeees foereennnn 263,986 |-.eneeeeeeennis [oeeeeens 263,986 |-..ueeeeeennies [oeeeenenieeeeenen feeeeeeens 28,973 .o (b) 0261 ......
... Fx USD $1.00
Fx EUR 1.00 PAY per Page 3 MGN STNLY&CO INT per (ELR
USD $1.158705 REC .... |Liability Hedge ...... Liabilities |Currency..... PLC .. 4PQUHN3JPFGFNF3BB653  |. 06/10/2026 |. 08/28/2026 |...............1[...... 14,665,729 0.863032) . ...167,654 | ... ....167,654 |... 167,654 | [ [ 29,472 Ll (D) 0261 Ll
... Fx USD $1.00
Fx GBP 1.00 PAY per Page 3 GOLDMAN SACHS per (GBP
USD $1.328913 REC .... |Liability Hedge ...... Liabilities |Currency..... INTERN oo W22LROWP2|HZNBBBKS528  |. 06/18/2026 |. 08/12/2026 |............... 1f...... 12,733,644 10.752495)  [eeeeeieiiieeeeeen [ e [ 32,601 [.eveeeeies o 82,6071 [oeeeeeeeeieees Joeeeennnns 82,6071 |.eeeeeeeeeeees oo [ 21,845 .......... (b) 0261 ......
Fx USD $1.00 PAY per Page 3 BANK OF AVERICA NA Fx AUD 1.00 per
AUD 1.423586 REC ..... Liability Hedge ...... Liabilities JCurrency..... [.ccoveeiiiiiiinnnnnnnns BATYDEB6GKMZ0031MB27 ). 06/18/2026 |. 07/17/2026 |............... 1 s 70,948 [(USD $0.702451) |..vvvveeeevemnnnn forneermmniiiiiies e fooeeennnn (1,158) eeeeeeenn Joeeennnnns (1,158)[- - eeeeeeiieeeee Joeeeennnns (1,158)[- e eeeeeeeeeee Joeenmmeeeeeennnes fooreeciiiinns L4 I (b) 0260 ......
1439999999. Subtotal - forwards - hedging other 6,795,705 | XXX 6,795,705 5,228,250 1,567,455 68,055,441 [ XXX XXX
1479999999. Subtotal - forwards 6,795,705 | XXX 6,795,705 5,228,250 1,567,455 68,055,441 [ XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments XXX XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX 4,890,923 5,653,212 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other 6,833,048 122,401,190 [ XXX 122,401,190 955, 862 (5,548,862 188,085,311 | XXX XXX
1719999999. Subtotal - replication 256,963 6,400,416 | XXX 10,677,210 572,835 16,468,609 | XXX XXX
1729999999. Subtotal - income generation XXX XXX XXX
1739999999. Subtotal - other XXX XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives XXX XXX XXX
1759999999 - Totals 7,090,011 128,801,606 | XXX 137,969,322 1,528,697 (5,548,862 210,207,132 XXX XXX
(a) [ Code Description of Hedged Risk(s) |
[ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
o111 ... . |Hedges against declines in a particular Equity Index that impact our Group Variable Annuity Business
0260 Hedges against increases in a particular Foreign Currency that impact our foreign currency investment portfolio .
0261 Hedges against declines in a particular Foreign Currency that impact our foreign currency investment portfolio
0410 ... .. |Hedges against rising interest rates that impact our Group Variable Annuity Business
0411 ... .. |Hedges against declining interest rates that impact our Group Variable Annuity Business ...
0453 ... . |Hedges against rising interest rates that impact our Individual Fixed Annuity Business ....
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Futures Contracts Open as of the Current Statement Date

SCHEDULE DB - PART B - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INUB Comdty |............. 29 | 3,368,531 |Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ................ 1UAUICTO4EQ4DO6ZHAT3 . |.05/22/2026 .|..... 112.3047 |..... 116.1563 |............ (21,750) |- (21,750)]- e [ e e 111,695 |........ 111,695 |........... 149,350 [ (b) 0310 .....ceufeeeeenne 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INUB Comdty |............ 400 |........ 46,462,500 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ..........c.e.. 1UAUICTO4EQ4DO6ZHA73 . |.05/22/2026 .|..... 112.3125 |..... 116.1563 |.......... (300,000) |-....vvnens (300,000)[- . vveeeeeeeiinn ferrmmeeeeeiiiins o e 1,537,500 |...... 1,537,500 |........ 2,060,000 [(b) 0310 ....coeeefvenennnne 1,000
US Treasury 30-Yr Group Variable Annual Interest Chicago Brd of
INUB Comdty |......... 1,122 |....... 130,327,313 [Ultra Long Bond ...... Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ..........c.e.. 1UAUICTO4EQ4DO6ZHA73 . |.05/26/2026 .|..... 112.7813 |..... 116.1563 |........... (841,500) |........... (841,500)]-.vveeeeeennn foreeeeeiieiiiies e et 3,786,750 |...... 3,786,750 |........ 5,778,300 | (b) 0310 .....ooeefuerrunnen 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
UsU6 Comdty |............ 851 |........ 96,588,500 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/22/2026 .|..... 110.3516 |..... 113.5000 |........... (558,469)........... (558,469)|....cceeiieees fereeeiiiiiieees oo | 2,679,322 |...... 2,679,322 |........ 3,148,700 | (b) 0310 .....ooeefuerrnnnnnn 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
UsUB Comdty |............ 537 |........ 60,949,500 [Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ..........c.... 1UAUICTO4EQ4DO6ZHA73 . |.05/26/2026 .|..... 110.6953 |..... 113.5000 |........... (352,406)|........... (352,406)|..cceeeiieees fereeeeiiiiieees oo e 1,506,119 |...... 1,506,119 |........ 1,986,900 [(b) 0310 ...cceetfenennnne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
UsU6 Comdty |......... 1,000 |....... 113,500,000 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ..........c.e.. 1UAUICTO4EQ4DO6ZHA73 . |.05/26/2026 .|..... 110.7031 |..... 113.5000 |........... (656,250)|........... (6856,250)..ccceeiiieees feeeeiiiiiiieees oo e 2,796,870 |...... 2,796,870 |........ 3,700,000 [(b) 0310 ....coeefvenennne 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
USUB Comdty |............. 13 . 1,475,500 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/26/2026 .|..... 110.7109 |..... 113.5000 |........eeeee (8,531) [ceeeeenenes (8,531)]-cciieeieeins Joeeeiiiieieiies oo e 36,258 |.......... 36,258 |....eueeenn 48,100 | (b) 0310 .........]cceeeeees 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
UsU6 Comdty |............ 574 |........ 65,149,000 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2026 .|..... 111.6875 |..... 113.5000 |.......... (376,688)]........... (376,688)]-...eveeeeeeiinn feremeeeeieiiiins [ et 1,040,375 |...... 1,040,375 |........ 2,123,800 | (b) 0310 ....oeeeefuerrnnnnn 1,000
US Treasury 20-Yr Group Variable Annual Interest Chicago Brd of
UsUe Comdty |......... 1,534 |....... 174,109,000 |Long Bond ............. Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/21/2026 .| Trade ..........c.... 1UAUICTO4EQ4DO6ZHA73 . |.05/27/2026 .|..... 111.6953 |..... 113.5000 |........ (1,006,688)]........ (1,006,688)]-...cveeeeerenne foremmreeeeiiiins feeieeeiiis s 2,768,3% |...... 2,768,394 |........ 5,675,800 | (b) 0310 ......ooeferrunnen 1,000
US Treasury 5-Year Group Variable Annual Interest Chicago Brd of
FVUB Comdty |......... 1,925 |....... 206,065,244 |Note ........ccceevuenns Annuity Hedge ........ Exhibit 5 ... [Rate........... .09/30/2026 .| Trade ................ 1UAUICTO4EQ4DO6ZHA73 . |.05/26/2026 .|..... 106.6758 |..... 107.0469 |........... (360,938)........... (360,938)|.cceeeiiienes feeereeiiiieeees e e 714,368 |........ 714,368 |........ 2,406,250 [ (b) 0310 .........|.cceeeeees 1,000
Group Variable Annual Chicago Mercant
NQUB Index .. |....eoee.... U R 18,314,100 |Nasdag Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/15/2026 .|..29,965.1500 |..30,523.5000 |............ 282,450 |............ 282,450 [.eeeeeeiiiiies [ e 335,010 |........ 335,010 |........ 1,128,000 [ (b) 0110 ..ooevee] i 20
Group Variable Annual Chicago Mercant
NQUB Index .. |....eoee.... U R 18,314,100 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/15/2026 .|..29,965.2000 |..30,523.5000 |............ 282,450 |............ 282,450 [.eeeeeeiiiiies [ e 334,980 |........ 334,980 |........ 1,128,000 [ (b) 0110 ..ooevee] i 20
Group Variable Annual Chicago Mercant
NQUB Index .. |.....occ..... 42 |........ 25,639,740 Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . (.06/16/2026 .|. 30,876.3000 |..30,523.5000 |............ 395,430 |............ 395,430 |.eooeiiiieeeees oo e o (296,352)....... (296,352)........ 1,579,200 [(b) 0110 ....oootfieneieeinnes 20
Group Variable Annual Chicago Mercant
NQUB Index .. |.....occ..... 15 | 9,157,050 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/17/2026 .|. 30,307.4000 |..30,523.5000 |............ 141,225 |........c.. 141,225 | [ o e 64,830 |.......... 64,830 |........... 564,000 [(b) 0110 ......oofeeeeeeernnes 20
Group Variable Annual Chicago Mercant
NQUB Index .. [...eeeeereees 16 Jeeieies 9,157,050 |Nasdaq Index Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.06/17/2026 .|. 30,308.4000 |..30,523.5000 141,225 . 141,225 ... ....564,000 | (b) 0110 .........
Group Variable Annual Chicago Mercant
NQUB Index .. |....eoee.... 15 | 9,157,050 |Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/17/2026 .|. 30,309.1000 |..30,523.5000 |............ 141,225 |........ce. 141,225 | [ o e 64,320 |.......... 64,320 |....oonen 564,000 [(b) 0110 .....oooifveeneeernnns 20
Group Variable Annual Chicago Mercant
NQUB Index .. [..eeeeerreea 17 foeeiies 10,377,990 |Nasdaq Index Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.06/15/2026 .|..29,965.6500 |..30,523.5000 ....160,055 |.. ....639,200 | (b) 0110 .........
Group Variable Annual Chicago Mercan
NQUB Index .. [....ccconneen L O 610,470 Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/25/2026 .|..29,357.2500 |..30,523.5000 |............... 9,415 |.oi 9,415 [ | e [ 28,825 | 28,325 37,600 | (b) 0110 ...oeeee] e 20
Group Variable Annual Chicago Mercant
NQU6 Index .. |.. RN 610,470 Nasdaq Index Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.06/25/2026 .|..29,358.2500 |..30,523.5000 ....9,415 |..
Group Variable Annual Chicago Mercan
NQUB Index .. [....ccconneen L O 610,470 Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/25/2026 .|..29,358.7500 |..30,523.5000 |............... 9,415 | 9,415 [ | e [ 28,205 |l 28,205 | 37,600 | (b) 0110 ...oeeee] e 20
Group Variable Annual Chicago Mercant
NQUB Index .. [..eeeeerrnnnes 2 1,220,940 |Nasdag Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/25/2026 .|..29,359.0000 |..30,523.5000 |............. 18,830 |.uvveeeennne 18,830 [eeeeeeiiiiiies oo [ e 46,580 |.......... 46,580 |......oee... 75,200 | (b) 0110 ..ooevee] e 20
Group Variable Annual Chicago Mercant
NQUB Index .. [..eeeeerrnnnes 3| 1,831,410 Nasdaq Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/25/2026 .|..29,359.2500 |..30,523.5000 |............. 28,245 |...ooveennne 28,245 [ o [ [ 69,855 |.......... 69,885 |........... 112,800 | (b) 0110 e f e 20
Group Variable Annual Chicago Mercant
NQUB Index .. [..eeeeerrnnnes 2 1,220,940 |Nasdag Index ......... Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/25/2026 .|..29,359.5000 |..30,523.5000 |............. 18,830 |.uvveeeennne 18,830 [eeeeeeiiiiiies oo [ e 46,560 |.......... 46,560 |............ 75,200 | (b) 0110 ..ooevee] e 20
S8R 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUB Index .. |[............ 575 |....... 217,012, 188 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/12/2026 .|...7,458.8500 |...7,548.2500 |......... 1,380,000 |.......... 1,380,000 [.evveeeeeeiine foreemeeiiiiiins e s 2,570,250 |...... 2,570,250 |....... 13,022,600 | (b) 0110 ...eeevef e, 50
Group Variable Annual Chicago Mercant
ESUB Index .. |[............ 133 | 50,195,863 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . (.06/15/2026 .|...7,499.6000 |...7,548.2500 319,200 [oeeeeeeiiiiiens [ oo s 323,523 |......... 323,523 |........ 3,012,184 | (b) 0110 ..ceeeef e, 50
Group Variable Annual Chicago Mercant
ESUB Index .. |.. ...9,435,313 Annuity Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .|Exch .... SNZ20JLFKBMNNCLQOF39 . (.06/15/2026 .|...7,500.1000 |...7,548.2500 ... 60,000 |.... ....60,188 |..........60,188 |...........566,200 | (b) 0110 .........
Group Variable Annual Chicago Mercant
ESUB Index .. J|............ 200 |........ 75,482,500 [..oveiiiiiiiiiiiiiins Annui ty Hedge ........ Exhibit 5 ... [Equity/Index [.09/18/2026 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . [.06/16/2026 .|...7,627.7500 |...7,548.2500 |............ 480,000 |............ 480,000 |...eeveeeeeiiiin feeeenieiiiiiine fovieeeeiiiiiiins foeen (795,000)|....... (795,000))........ 4,529,600 [ (b) 0110 ....ooee]uvennnnnnne 50
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
&P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUB Index .. [|.....cceee. 122 |........ 46,044,325 [....oooeeeiiiiininnnns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2026 .|...7,585.1500 |...7,548.2500 |............ 202,800 |............ 202,800 [..eevevneennnnnnn Jorreriiiiiiiiiins e o (225,090)....... (225,090)........ 2,763,056 [(b) 0110 ..eeevnnefvnnnnnnnnnnnns 50
S&P 500 E-mini Index | Group Variable Annual Chicago Mercant
ESU Index .. |........... 100 |........ 37,741,250 | .oovveniiiiiiiiieiiees Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2026 .|...7,585.7500 |...7,548.2500 |............ 240,000 |............ 240,000 J.oooeeeeeeiieenns Lo Joviiiiiiiiiiiins e (187,500)[....... (187,500)]........ 2,264,800 [ (b) 0110 ..eevveeefivnnnnnnnnnens 50
1539999999. Subtotal - long futures - hedging other (73,009) (73,009) 19,713,928 19,713,928 59,778,040 XXX XXX
1579999999. Subtotal - long futures (73,009) (73,009) 19,713,928 19,713,928 59,778,040 XXX XXX
UXYU Comdty US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
............................ 964 |.......108,419,875 [Ultra Note ............ | Annuity Hedge ........ |Exhibit 5 ... |Rate........... [.09/21/2026 .[Trade ................ 1UAUICTO4EQ4DO6ZH473 . (.05/26/2026 .|..... 111.0313 |..... 112.4688 |............ 376,567 |............ 376,567 |..eevvvrrrrrnnnnn foovvvennnnnnnnnns fooveeiiiinnnnnns [eenn (1,385,750)).... (1,385,750)]........ 2,458,200 | (b) 0311 .........[.......... 1,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYUB Comdty |......... 1,105 |....... 121,429,146 |Note ........eevvvvnnnnne Annuity Hedge ........ Exhibit 5 ... |Rate........... .09/21/2026 .| Trade ................ 1UAUICTO4EQ4D06ZH473 . [.05/26/2026 .|..... 109.0000 |..... 109.8906 |............ 328,041 |............ 328,041 [oeeeeiiiiiiiiiinn e e e (984, 146)|....... (984, 146)......... 2,071,875 [(b) 0311 ...ccooeifevnnnnnnne 1,000
US Treasury 10-Year |Group Variable Annual Interest Chicago Brd of
TYUB Comdty |........... 100 |........ 10,989,063 Note .......cceeeeennnns Annuity Hedge ........ Exhibit 5 ... |Rate........... .09/21/2026 .| Trade ................ 1UAUICTO4EQ4D06ZH473 . [.06/23/2026 .|..... 109.3281 |..... 109.8906 |............. 20,687 |...cooeeennns 20,687 [.ooeeieiiiiiiiens [ e | (56,250)|........ (56,250)]........... 187,500 | (b) 0311 .........f.cccceees 1,000
MSCI EAFE MFSA Index | Group Variable Annual NY Stock
MFSUB Index |[............ 181 |........ 28,464,965 | ..oovvviiiiiiiiiiieis Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ .., .06/15/2026 .|...3,158.1000 [...3,145.3000 |............ (97,740) ...t (CZANLI0)) KRR [SRRRRRRTRRRRRR R RS 115,840 |........ 115,840 |........ 1,019,110 | (b) 0111 ..oooeiif s 50
MSCI EAFE MFSA Index | Group Variable Annual NY Stock
MFSUB Index |[............ 200 |........ 31,453,000 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ ..o, .06/15/2026 .|...3,159.7000 |[...3,145.3000 |.......... (108,000)........... (108,000)]...ccvvvvvveennne foovereiiiiiiinnns foiis s 144,000 |........ 144,000 |........ 1,126,088 | (b) 0111 ...ooooifivniiiiinns 50
Group Variable Annual NY Stock
MFSUB Index |[............ 200 |........ 31,453,000 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ ..o, .06/15/2026 ....3,159.8000 |...3,145.3000 |.......... (108,000)........... (108,000)]...ccvvvvvveennne foovereiiiiiiinnns foiis s 145,000 |........ 145,000 |........ 1,126,088 | (b) 0111 ...ooooifiiniiiinnns 50
Group Variable Annual NY Stock
MFSUB Index |[............ 200 |........ 31,453,000 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ ..o, .06/15/2026 .|...3,160.1000 |...3,145.3000 |.......... (108,000)........... (108,000)]...ccvvvvvveennne foovereiiiiiiinnns foiis s 148,000 |........ 148,000 |........ 1,126,088 | (b) 0111 ...ooooifivniiniiens 50
Group Variable Annual NY Stock
MFSUB Index |[............ 200 |........ 31,453,000 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ ..o, .06/16/2026 .|...3,172.8000 |...3,145.3000 |.......... (108,000)........... (108,000)]...ccvvvvvveennne foovereiiiiiiinnns foiis s 275,000 |........ 275,000 |........ 1,126,088 | (b) 0111 ...ooooifivniiiiinns 50
Group Variable Annual NY Stock
MFSUB Index |[............ L7 . 14,468,380 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ .., .06/16/2026 .|...3,173.2000 |[...3,145.3000 (CNC1:[0)] R [SRRRRRRRRR AU R 128,340 |........ 128,340 |...........518,000 [(b) 0111 .....oifevmmmnnnnnnnne 50
Group Variable Annual NY Stock
MFSUB Index |o...ooeevvwnnn 7 |oeeeiins 1,100,855 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .|Exchnge/ICE ... .06/17/2026 .|...3,191.6000 |[...3,145.3000 ....(3,780)f.... ....16,205 |..........16,205 |............ 39,413 | (b) O111 .........
Group Variable Annual NY Stock
MFSUB Index |[............ L1 N 15,411,970 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ ..o, .06/16/2026 .|...3,164.4000 |...3,145.3000 (£78e:0)| R FUUUUUI R RN 93,590 |.......... 93,590 |........... 551,783 [(b) 0111 L.oeeeiii] e 50
Group Variable Annual NY Stock
MFSUB Index |.............. Tl 157,265 [.ooeeeeeeeiiiiieeeees Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ .., .06/17/2026 .|...3,191.7000 |...3,145.3000 |........ceeveee. [(Z0)) O [(Z20)) P R (SRR 2,320 |oeeeeeens 2,320 |, 5,630 [(b) 0111 L]l 50
Group Variable Annual NY Stock
MFSUB Index |.............96 |.o.oo.. 15,097,440 Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .|Exchnge/ICE ... .06/17/2026 .|...3,191.8000 |[...3,145.3000 e (51,840) | (B1,840) | [ | e 223,200 |. ....540,522 [ (b) 0111 ......... .
Group Variable Annual NY Stock
MFSUB Index |[............ 99 [oeeens 15,569,235 | .oovviiiiiiiieiiiiis Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/21/2026 .[Exchnge/ICE ........ ..o, .06/17/2026 .|...3,191.9000 [...3,145.3000 |............ (53,460)|............ (53,460)].cceeeeeeeiiens ferniiiiiiiiiiiins Jeeeiiiiiiiiiiies e 230,670 |........ 230,670 |........... 557,414 | (b) 0111 ..ooooiifivniiiiiiens 50
S&P 500 E-mini Index |Group Variable Annual Chicago Mercant
ESUB Index .. [|....cceeene. [ . 27,173,700 | .vvvvvnnnnnnnnnnnnnnnnnnns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2026 .|...7,629.8500 |...7,548.2500 |.......... (172,800) [-cevvveees [(EF8:(0[0))] R (SRR PR R 293,760 |........ 203,760 |........ 1,630,656 [ (b) 0111 ..o, 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUB Index |[............ 190 |........ 28,933,200 | Index .........cevvenns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...2,968.7000 |...3,045.6000 |........... (142,500)........... (142,500)f...cevvennnnnnnnn Jovreniiiiiiiiiies foeeeeeiiieins o (730,550)]....... (730,550)........ 2,021,600 [(b) 0111 L.oeeewiifennniiininnns 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUB Index |[............ 200 |........ 30,456,000 | Index ........cccennnee Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2026 ....2,989.2500 |...3,045.6000 |.......... (150,000) [+.evvvenees [QETUNA[A[0))] R (SRR RPN R (563,500)|....... (563,500)........ 2,128,000 [(b) 0111 ..oeeveiifennniiiinnnnns 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUB Index |[............ 217 | 33,044,760 | Index .......ccevvvenns Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .|Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2026 .|...2,989.4000 |...3,045.6000 |........... (162,750) |...cvvneen [QZ£I0))] R R TR R (609,770)f....... (609,770)|........ 2,308,880 [(b) 0111 ...eeeuiifeeniniinnnnns 50
Russel | 2000 Mini Group Variable Annual Chicago Mercant
RTYUB Index |............ 219 |........ 33,349,320 [Index ........ooeeen.n Annuity Hedge ........ Exhibit 5 ... |Equity/Index |.09/18/2026 .[Exch ................. SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...2,968.7000 |...3,045.6000 |........... (164,250)]........... (164,250)f...ceveeeeiiiiine Joveiiiiiiiiiiiins oo fon, (842,085)[....... (842,085)|........ 2,330,160 [ (b) 0111 ..eevvenefivnnnnnnnnnees 50
1609999999. Subtotal - short futures - hedging other (799,964) (799,964) (3,356,096)]  (3,356,096) 22,873,096 XXX XXX
1649999999. Subtotal - short futures (799,964) (799,964) (3,356,096) (3,356,09) 22,873,096 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 (872,973) (872,973) 16,357,832 16,357,832 82,651,136 XXX XXX
1719999999. Subtotal - replication XXX XXX

1729999999. Subtotal - income generation XXX XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1739999999. Subtotal - other XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives XXX XXX
1759999999 - Totals (872,973) (872,973) 16,357,832 16,357,832 82,651,136 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Lo L T T T T ) I AP PPN 7,180,681 [.oivvveniiiiiinnnnns (24,411,485) |..evvvnnniiiiinnnnns (17,230,805)
Total Net Cash Deposits 7,180,681 (24,411,485) (17,230,805)

Description of Hedged Risk(s)

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

Hedges
... | Hedges
... | Hedges

. | Hedges
Hedges

Hedges

against increases in a particular Equity Index that impact our Group Variable Annuity Business ....
against declines in a particular Equity Index that impact our Group Variable Annuity Business ..
against increases in a particular Equity Index that impact our Individual Fixed Index Annuity Business
against declines in a particular Equity Index that impact our Individual Fixed Index Annuity Business .
against increases in a particular US Treasury Note Rate that impact our Group Variable Annuity Business ..
against declines in a particular US Treasury Note Rate that impact our Group Variable Annuity Business
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

CDN IMP BNK OF COMRC
CITIBANK NA ........
DEUTSCHE BANK AG
DLIH 2016-1 LLC ...
GOLDMAN SACHS INTERI
MGN STNLY&CO INT PLC ...
SMBC CAP MARKETS INC
SOCIETE GENERALE SA ....

21GI19DL770X0HC3ZETS . |
. E5700ZWZ7FF32TWEFAT76 . |.
TLTWFZY1CNSX8D621K86 . |.

W22LROWP2I 8. |
4PQUHN3JPFGFNF3BB653 . |
TVJBSHLIZLORGIIGDTNOS . |
02RNES IBXP4ROTD8PU41 .

... 250,000 |.
.. (1,590,000)].

......... 1,820,000 |....

512,805 |
- 334,89 |.

(5.776.906)|.
(183.436) ...

(183,436)

(4,866,066)...

(5.776.906)|...

.5,228,250

67,944,000

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 663,426,284 (533,492,722) 663,426,284 681,271,903 (542,170,625) 681,271,903 219,692,468 219,692,468
BANK OF AMERICA NA .. .... BATYDEB6GKMZ0031MB27 . 270,000 |.... .. 458,815 . (1,188)].... 187,658 |.. ... 458,815 | ... 187,658 |.. ... 19,603
BARCLAYS BANK PLC .... G5GSEF7VJP5170UK5573 . |. .5,407,319 |. .. 263,986 |.. . (1,979)]. . 263,986 .

0299999999. Total NAIC 1 Designation

14,582,689

(10,829,545)

(10,829,545)

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded)

0999999999 - Gross totals

14,582,689

(544,322, 267)

668,845,286

690,096,518

(553,000, 169)

672,250,899 686,690,904 292,858,268 291,245,991
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 672,250,899 (544,322, 267)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2026 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 CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

CITIBANK NA E570DZWZ7FF32TWEFATE . . USD CASH ....1,590,000 .

MULT EXCHANGES BoAML . Treasury. .. |912803-EH-2 US GOVERNMENT TREASURY STRIP NOTE 0% ....2,020,148 |....05/15/2044 ...|.

MULT EXCHANGES BoAML .... Treasury. . |912803-FD-0 ... US GOVERNMENT TREASURY STRIP NOTE 0% ....1,090,270 |....05/15/2048 ...|.

MULT EXCHANGES BoAML . Treasury. 912803-FJ-7 US GOVERNMENT TREASURY NOTE 2.875% .2,253,369 |....05/15/2049 ..

MULT EXCHANGES BoAML . Treasury. 912828-2A-7 US GOVERNMENT TREASURY NOTE 1.5% .. .1,993,056 |....08/15/2026 ..

MULT EXCHANGES BoAML . Treasury. 912828-6B-1 US GOVERNMENT TREASURY NOTE 2.625% .7,899,280 |....02/15/2029 ..

MULT EXCHANGES BoAML .... Treasury. .. |91282C-AE-1 ... US GOVERNMENT TREASURY NOTE 0.625% ... ....1,722,392 |....08/15/2030 ...|.

MULT EXCHANGES BoAML .... Treasury. . |91282¢-LC-3 ... US GOVERNMENT TREASURY NOTE 4% .. .9,950, . . .. 10,075,146 |....07/31/2029 ...|.

MULT EXCHANGES BoAML ... RN 101,582,693 |... . 101,582,693 |... . 101,582,693

SMBC CAP MARKETS INC TVJBSHL IZLORGHGDTNOS .. [ CaSh. ... eeeeeununeeeeenniieeeeeennieeeeeennnnneeeennnnes | ennnseessessnnnsennees USD CASH .ttt ieeiiinie e e ee it e s e e e enea e s e e ennne s e e eernnneeeernrn e teernrnnaseeernnnns [saaneeeennnnneeernennnn 5,780,000 [...eieeriniieaeeennsd 5,780,000 [...ieeeennineeeeenns 5,780,000 [oooviiiinn wuvennnns

0199999999 - Total 132,746,116 138,526,693 136,006, 354 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BANK OF AMERICA NA . ... BATYDEBBGKMZO0031MB27 . USD CASH ... 270,000 |... ... 270,000 |...

BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | Treasury. 91282C-DJ-7 US GOVERNMENT TREASURY NOTE 1.375% .3,494,113 .4,040,000 11/15/2031

BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 .. | Treasury. 91282C-LI-9 US GOVERNMENT TREASURY NOTE 4.25% . .. 11/15/2034 ..

BARCLAYS BANK PLC ...
CDN IMP BNK OF COMRC ..
DEUTSCHE BANK AG
GOLDMAN SACHS INTERN ..
MGN STNLY&CO INT PLC ..
SOCIETE GENERALE SA ...

. GBGSEF7VJPSI70UKS573 ..

21GI19DL770X0HC3ZETS ..
TLTHFZY1CNSX8D621K86 .

W22LROWP2 | HZNBB6KS528 ..
4PQUHN3JPFGFNF3BB653 ..
O2RNES IBXPAROTD8PU41 ..

Treasury.

Cash...

91282C-PL-9

US GOVERNMENT TREASURY NOTE  3.375%
USD CASH
USD CASH ...
USD CASH ...
USD CASH ...
USD CASH ...

1173072027

0299999999 - Total

21,952,689

22,513,370




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America .........ccc....... Charlotte, North Carolina |.......ocoooooeifoomooiees fooeeeeeeeeees e e, 912,543 |ocveeinn. 915,703 |............ 1,320,619 |..
Computershare ..........ccccccceveveee. St Paul, Minnesota ... [oovoeoveeoeees feoeeeees s s e 15,841,467 |............ 6,216,711 [........... 8,768,349 |..
Federal Home Loan Bank of
Indianapolis .....ccccoeveeeceennnne. Indianapolis, Indiana ....... [t . 3.380 [ 260,340 oo [ 20,626,992 |.......... 14,800,354 |.......... 15,521,457
JPMorgan Chase ... . New York, New York ...223,095,415 |........ 222,482,069 |........ 272,239,973
JPMorgan Chase New York, New York .....cccooo fooeee G foer s s e o 161,243,000 |........ 161,243,000 |........ 161,243,000
State Street .....coovvvviviieii Boston, Massachusetts ....... | oo e e oo 338,153 | 372,935 | 526,807

UMB Bank Kansas City, Missouri ... |iococioecss oo 3.650 [..coooneeeee 199,137 [ e (51,751,978)|........ (56,083,211)|........ (57,340,384)
0199998. Deposits in ... 113 depositories that do

not exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 231,430 27,155,701 27,241,295 27,310,691
0199999. Totals - open depositories XXX XXX 3,807,329 397,461,293 377,188,856 429,590,512
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 3,807,329 397,461,293 377,188,856 429,590,512
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

3,807,329

397,461,293

377,188,856

429,590,512

E13
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

ABN AMRO FUNDING USA LLC .. ... 06/29/2026 . 08/10/2026 ... ... 1,061
ALLIANT ENERGY CORP ... 06/30/2026 . 07/01/2026 ...

ALLIANT ENERGY CORP ... 06/30/2026 . 07/02/2026 ...

AMCOR FLEXIBLES NORTH AMERICA . ... 06/25/2026 . 07/10/2026 ...

AMEREN CORPORATION .... .. 06/23/2026 . 07/01/2026 ...

AMEREN CORPORATION ... 06/30/2026 .. . 07/09/2026 .

AMEREN [LLINOIS COMPANY ... 06/24/2026 .. . 07/02/2026 .

AMERICAN ELECTRIC POWER COMPAN 06/25/2026 .. . 07/16/2026 .

AMERICAN TRANSMISSION CO LLC ... 06/22/2026 . 07/14/2026 ...

AMERICAN TRANSMISSION CO LLC .. ... 06/29/2026 . 07/21/2026 ...

AMERICAN WATER CAPITAL CORP ... ... 06/29/2026 . 07/13/2026 ...

ARIZONA PUBLIC SERVICE COMPANY ... 06/25/2026 . 07/09/2026 ...

BLACK HILLS CORP .. 06/30/2026 . 07/01/2026 ...

BOSTON SCIENTIFIC CORP ...
BOSTON SCIENTIFIC CORP ...
BOSTON SCIENTIFIC CORP ...
BOSTON SCIENTIFIC CORP .
CIGNA GROUP ...
CRH AMERICA FINANCE INC
CLOROX  COMPANY
CLOROX ~ COMPANY
CONSOL IDATED EDISON CO .
CONSOL IDATED EDISON INC ...
CONSTELLATION BRANDS INC ..
CONSTELLATION BRANDS INC ..
CONSTELLATION BRANDS INC ..
COX ENTERPRISES ..
COX ENTERPRISES ..
DELMARVA POWER & LI1GHT COMPANY
DOMINION ENERGY INC .....

DOMINION ENERGY INC ..
DUKE ENERGY CORPORATION
DUKE ENERGY CORPORATION ...
DUKE ENERGY CORPORATION ...
EDISON INTL
ENBRIDGE US INC ..
ENBRIDGE US INC ..
ENEL FINANCE AMERICA LLC ....
ENTERGY CORP ...
ENTERGY CORP ...
ENTERPRISE PRODUCTS OPERATING .
EVERGY KANSAS CENTRAL INC ...
EVERGY KANSAS CENTRAL INC
EVERGY KANSAS CENTRAL INC ...
EVERGY KANSAS CENTRAL INC ...
EVERGY INC
EVERGY METRO INC ...
EVERGY METRO INC ...
EVERGY MISSOURI WEST INC ...
EVERGY MISSOURI WEST INC ...
EVERGY MISSOURI WEST INC ...
EVERGY MISSOURI WEST INC .
EVERGY MISSOURI WEST INC .
EXELON CORPORATION ...
EXELON CORPORATION ...

.. 06/26/2026

06/23/2026 .. . 07/08/2026 .
06/17/2026 .. . 07/10/2026 .
06/22/2026 .. . 07/27/2026 .

...06/18/2026

06/29/2026 ..
05/29/2026 ..
... 06/09/2026
.. 06/22/2026

. 07/23/2026
. 07/02/2026 .

06/23/2026 ..
06/30/2026 ..
06/30/2026 ..
06/09/2026 ..
...06/17/2026

. 08/18/2026 .
. 07/01/2026 .
. 07/01/2026 .
. 07/02/2026 .

.. 06/23/2026
06/23/2026 ..
06/23/2026 ..
06/30/2026 ..
.. 06/30/2026

. 07/08/2026 .
. 07/09/2026 .
. 07/01/2026 .

. . 07/01/2026 ...
... 06/23/2026 . 07/06/2026 ...
.. 06/23/2026 . 07/07/2026 ...

. 07/06/2026 ...

... 05/28/2026 . 07/14/2026 ...
... 06/22/2026 . 07/10/2026 ...
... 06/29/2026 . 07/02/2026 ...
... 06/25/2026 . 07/07/2026 ...
... 06/25/2026 . 07/10/2026 ...
... 06/29/2026 . 07/13/2026 ...
.. 06/29/2026 . 07/01/2026 ...
06/30/2026 .. . 07/02/2026 .
06/25/2026 .. . 07/07/2026 .
06/11/2026 .. . 07/09/2026 .

. 07/14/2026 ...

. . 07/30/2026 ...
... 06/30/2026 . 07/01/2026 ...
... 06/26/2026 . 07/02/2026 ...
...06/18/2026 . 07/17/2026 ...
.. 06/23/2026 . 07/31/2026 ...
06/23/2026 .. . 07/08/2026 .

. 07/14/2026 ...

... 06/30/2026 . 07/23/2026 ..
... 06/29/2026 . 07/01/2026 .
... 06/30/2026 . 07/01/2026 ...
... 06/30/2026 . 07/09/2026 ...
... 06/24/2026 . 07/01/2026 ...
...06/08/2026 . 07/02/2026 ...

. 07/07/2026 ...

. 07/07/2026 ...

.9,975,79%
.1,999,783

.249,805
.248,649
. 50,000,000
. 20,900,000

.599,521
.1,198,906
. 57,000,000

... 800,000 |...
....509,675 |...
...249,837 |...

.9,985,919 |...
..39,874,224 |...
. 55,000,000 |...
....309,957 |...
... 698,754 |...
...498,319 |...

....699,521 |...

..49,967,083 |...
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STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

FIDELITY NATIONAL INFORMATION . ... 06/09/2026 . 07/02/2026 ... ... 274,970 ...
FIDELITY NATIONAL INFORMATION . ... 06/22/2026 . 07/06/2026 .... 10,494,249 |...
FIDELITY NATIONAL INFORMATION . ... 06/24/2026 . 07/07/2026 ... . 1,449,032 |...
FIDELITY NATIONAL INFORMATION . ... 06/25/2026 . 07/09/2026 ... .5,095,501 |...
FIDELITY NATIONAL INFORMATION . .. 06/24/2026 . 07/21/2026 ... 1,796,017 |...
FISERV INC ..... 06/29/2026 .. . 07/06/2026 . 14,991,875

FISERV INC .....
GENERAL MOTORS FINANCIAL COMPA
GENUINE PARTS CO
GENUINE PARTS CO ...
GENUINE PARTS CO ...
GLOBAL PAYMENTS INC
GLOBE LIFE INC
HARLEY DAVIDSON

INTERCONT INENTAL EXCHANGE INC .
INTERCONT INENTAL EXCHANGE INC ....
INTERCONT INENTAL EXCHANGE INC .
INTERSTATE POWER AND LIGHT CO .
INTERSTATE POWER AND LIGHT CO .

JUSMUCKER CO
KENTUCKY UTILITIES COMPANY
KINDER MORGAN INC
WESTERN UNION CO/THE .
MARSH MC LENNAN
MCDONALDS CORP ...
NASDAQ INC
NASDAQ INC
NATIONAL RURAL CO-OP .
NISOURCE INC.
NISOURCE INC.
NISOURCE INC.
OGLETHORP .
OGLETHORP ...
OGLETHORP ...
ONECK INC ....
PECO ENERGY CO ...
PECO ENERGY CO ...

PEOPLES GAS LIGHT AND COKE COM ..

PINNACLE WEST CAPITAL CORPORAT
PINNACLE WEST CAPITAL CORPORAT
PUBLIC SERVICE ENTERPRISE GROU
SEMPRA ..
SEMPRA ..
SOUTHERN CALIFORNIA GAS COMPAN
SOUTHERN CALIF EDISON CO ..
SOUTHERN CALIF EDISON CO ..
SOUTHERN COMPANY ...
SOUTHERN COMPANY ...
SOUTHERN COMPANY

SOUTHERN COMPANY FUNDING CORP .
SOUTHERN COMPANY FUNDING CORP ....
SOUTHERN COMPANY FUNDING CORP .

SOUTHERN COMPANY GAS CAPITAL C
SPIRE INC ....
SPIRE INC ....

06/29/2026 ..
06/24/2026 ..
... 06/30/2026
...06/18/2026
... 06/29/2026
... 06/29/2026
... 06/22/2026
... 06/04/2026
... 06/25/2026
.. 06/26/2026
06/29/2026 ..
06/29/2026 ..
06/30/2026 ..
... 06/30/2026
... 06/22/2026
... 06/30/2026
... 06/30/2026
... 06/26/2026
... 06/09/2026
... 06/29/2026
.. 06/30/2026
06/29/2026 ..

. 07/10/2026 .
. 08/10/2026 .

. 07/06/2026 .
. 07/22/2026 ..

. 07/27/2026 .
. 07/01/2026 .
. 07/02/2026 .

. 07/10/2026 .
. 07/29/2026 ..
. 08/24/2026 ..
. 07/20/2026 .

06/23/2026 .. . 07/07/2026 .
06/26/2026 .. . 07/10/2026 .
06/29/2026 .. . 07/14/2026 .
06/03/2026 .. . 07/07/2026 .

... 06/22/2026
.. 06/23/2026

06/30/2026 .. . 07/02/2026 .
06/29/2026 .. . 07/07/2026 .
06/17/2026 .. . 07/07/2026 .
06/30/2026 .. . 07/09/2026 .

... 06/29/2026
.. 06/30/2026

. 07/02/2026 ...
. 07/16/2026 ...
. 08/07/2026 ...

. 07/13/2026 ...
. 07/02/2026 ...
. 07/15/2026 ...

. 07/07/2026 ...
. 07/20/2026 ...
. 07/01/2026 ...
. 07/06/2026 ...
. 07/16/2026 ...

. 07/13/2026 ...

. . 07/21/2026 ...
... 06/30/2026 . 07/08/2026 ...
... 06/30/2026 . 07/01/2026 ...
... 06/30/2026 . 07/06/2026 ...
.. 06/30/2026 . 07/01/2026 ...
06/30/2026 .. . 07/01/2026 .

. 07/02/2026 ...

. . 07/06/2026 ...
... 06/29/2026 . 07/09/2026 ...
... 06/22/2026 . 07/07/2026 ...
... 06/22/2026 . 07/17/2026 ...
... 06/23/2026 . 07/21/2026 ...
... 06/25/2026 . 07/01/2026 ...
.. 06/30/2026 . 07/08/2026 ...
06/15/2026 .. . 07/10/2026 .
06/30/2026 .. . 07/09/2026 .
06/01/2026 .. . 07/06/2026 .
... 06/11/2026 . 07/14/2026 ...

34,965,875
622,255

.6,979,773
. 50,000,000

.9,979,940
24,983,527
. 11,188,990
.9,985,808
.3,007,891

. 50,000,000
49,994,722

.6,993,023
24,978,333
24,785,968

4,999,424 ...
..15,371,360 |...

... 249,666 |...

.6,995,95 |...
.4,995,388 |...
..24,983,525 |...
..24,955,734 |...
... 957,875 |...
. 37,000,000 |...
.5,49,829 |...

.9,985,631 |...




STATEMENT AS OF JUNE 30, 2026 OF THE DELAWARE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
SPIRE INC ... 06/10/2026 . 07/15/2026 ... 13,194,974 |... o 7,153
TARGA RESOURCES CORP ... ... 06/30/2026 . 07/01/2026 ... . 31,000,000 |... .een 3,358
TARGA RESOURCES CORP . ... 06/30/2026 . 07/02/2026 ...
VIRGINIA ELECTRIC ... 06/29/2026 . 07/07/2026 ....
VIRGINIA ELECTRIC .. 06/22/2026 . 07/15/2026 .
WEC ENERGY GROUP INC . 06/29/2026 .. . 07/22/2026 ..
WESTERN UNION CO ... 06/29/2026 .. . 07/01/2026 .
WILLIAMS COMPANIES INC .... 06/29/2026 .. . 07/06/2026 .
WISCONSIN ELECTRIC POWER COMPA ... 06/25/2026 . 07/02/2026 ...
WISCONSIN GAS LLC ... 06/25/2026 . 07/02/2026 ....
WISCONSIN POWER AND LIGHT COMP ... ... 06/30/2026 . 07/01/2026 ...
WISCONSIN POWER AND LIGHT COMP ... ... 06/30/2026 . 07/02/2026 ...
WISCONSIN PUBLIC SERVICE CORPO ... ... 06/23/2026 . 07/02/2026 ...
ALIMENTATION COUCHE-TARD INC ... 06/29/2026 . 07/06/2026 ....
ALIMENTATION COUCHE-TARD INC ... 06/24/2026 . 07/13/2026 ...
BROOKFIELD CORPORATE TREASURY ... ... 06/17/2026 . 07/08/2026 ...
BROOKFIELD CORPORATE TREASURY . 06/24/2026 .. . 07/31/2026 .
BROOKFIELD INFRASTRUCTURE HOLD 06/23/2026 .. . 07/07/2026 . N
BROOKFIELD INFRASTRUCTURE HOLD 06/24/2026 .. . 07/14/2026 . .3,045, N 1,709

JOHNSON CONTROLS INTERNATIONAL ... .. 06/25/2026

. 07/02/20%6 .......... ,997, ...16.457

¢vid

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 2,856,468,039 1,505,051
0489999999. Total - issuer credit obligations (unaffiliated) 2,856,468,039 1,505,051
0499999999. Total - issuer credit obligations (affiliated)

0509999999. Total - issuer credit obligations 2,856,468,039 1,505,051
09248U-71-8 ....... L0 0 = VPR (FUUUUUSRRUUEUUTIR PP 06/30/2026 .....ovun |oernnnnieiiiii e B N 365,255,905 |...eevvuniiiiiiiieieiiiiaans 1,945,514 [ 2,878,127
261908-10-7 ....... DREYFUS TREASU OBL CSH MNG INS ... .. 06/30/2026 .......... .. 95,727,378 |... .. 510,375 |... ..245,127
85749T-57-4 . STATE ST INST TR PL MM CABR ... 06/30/2026 .. .3.550 .. .6,900,000 144,227 |.

857492-86-2 . STATE ST INST TR PL Prenmier ... .. 06/30/2026 3.580 |.. .4,163,448 |.. ...12,582 |...

8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 472,046,731 2,612,698 3,123,254

BMO REPO CSH COLLATERAL ... ...06/16/2026 .......... 5.342 |.. . 01/01/9999 .. 21,160,000 [+eeeennneeeeeeeene e 5,164 |...
BMO REPO CSH COLLATERAL 05/18/2026 .. . 0170179999 .. 819,869 .. 2,474 |.
CIBC REPO CSH COLLATERAL . 05/05/2026 .. . 01/01/9999 .. .1,398,000 ..6,223 |.
. | APSEC REPO CSH COLLATERAL ... .. ... 06/16/2026 . . 0170179999 .......... .814,3%4 |...
8509999999. Subtotal - other cash equivalents (affiliated) 4,192,263
8589999999. Total cash equivalents (unaffiliated) 3,328,514,770 2,612,698 4,628,305
8599999999. Total cash equivalents (affiliated) 4,192,263 13,861 7,515

8609999999 - Total cash equivalents 3,332,707,033 2,626,559 4,635,820
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