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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo e 20,288,080,674 |.....c.oeverrriricriiniiee ferieienne 20,288,080,674 |.......... 20,461,058,089
2. Stocks:
2.1 Preferred StOCKS ..ottt e 106,521,666 |-....ceovoveeeceeerrricicenne [rererecieiens 106,521,666 |................ 106,205,293
2.2 ComMMON STOCKS .....cooiiiiiiiiiiiiiiic s [eesree e 870,401,530 | 10,153 [ 870,391,377 |..cocvvvrne. 916,890, 186
3. Mortgage loans on real estate:
B ISt HENS .o [ 5,254,864,981 ..o [ 5,254,864,981 |............ 5,263,732, 777
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 48,971,794 ..o o 48,971,794 ... 48,933,295

4.2 Properties held for the production of income (less

RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[ J 173,206,856 ) and short-term
investments (§  .......cooeeiins 5,117,788 ) oo
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINes 110 11) ....ocoovcveveveeeeeeeieicicereens oo 29,743,173,931 | 8,596,447 |........... 29,734,577,484 |.......... 29,582,885,868
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCIUET ..........c.ceurureiiuceeinerinieieieieeeeseeeieieeeeas feneeeeininns 204,406,926 |.......cccovrrnnnn 687,358 |..cvvrine 203,719,568 |......c.coec.e. 203,806,711
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 122,529,557 |.ooovieiiienn 358,571 e 122,170,986 |................. 87,605,315
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 69,735,507 |.eoovoeeeeeeeeeeeeeeeeeeeeee oo 69,735,507 |oooveenn. 69,876,682
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 319,077,125 oo e 319,077,125 oo 312,996,720
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 64,529,288 |......cooveveeeeeeeeeeeees e 64,529,288 |.....cc......... 40,787,361
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 38,550,538 |....coovveveeeeeieeeeeeceeee o 38,550,538 |...coveveenn 27,942,418
18.2 Net deferred tax asset ..........coocoeerueennne ... 25,385,877 |.. ... 25,385,877 |.. ... 39,644,162
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 2,217,500 |..eoveeeeeeeeeeeeeeeeeeeeeeees e 2,217,500 |..coooiien 2,365,199
20. Electronic data processing equipment and SOfWAre .............coceeueeeereririnnes foeveerrirenenens 83,646,671 |...cccoevennnne 73,875,255 |cceiiiine 9,771,416 |................... 9,228,774
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 43,151,305 |ccvvvviinene 43,151,305 |evviviriicieierrcceiene [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 41,384,293 |..ovieeeeeeeees [ 41,384,293 |..covevennne 10,674,886
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |..ccccoorenne. 23,022,793 |.ocinee 23,022,793 | oo [ s
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 60,036,597 |......cccoene. 45,509,753 |.....ccccvvene 14,526,844 |................. 26,633,781
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 30,840,847,908 |............... 195,201,482 |.......... 30,645,646,426 |.......... 30,414,447 ,878
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [eeneneins 29,774,912,882 |...oovrieieicnecnin [ 29,774,912,882 |.......... 28,096,932,500
28. Total (Lines 26 and 27) 60,615,760,790 195,201,482 60,420,559,308 58,511,380,378
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Prepaid EXpenses ... [, 45,509,753 |..ooooorrrrerne 45,509,753 [.ooveoomeeeerireieneeiiennens [oeeiesnneisseeis s
2502, Net GOOWI T oot [t 10,885,420 [......oooveerriccrrneccs e 10,885,420 |................. 12,440,677
2503. MlIscellaneous Receiivables ... e 3,641,424 | [ 3,641,424 |................ 14,193,104
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 60,036,597 45,509,753 14,526,844 26,633,781




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 23,787,819,356 1SS $ .orrireeicieiririeerieiene included in Line 6.3
(including $  «.vevvreeinene 5,853,809 MOACO RESEIVE) ......e.ouviviieiieice et ss s [eeeeenneen 23,787,819,356 |.......... 23,576,921,002
2. Aggregate reserve for accident and health contracts (including $ 33,388,955 Modco RESErVe) ........ccccuveeveisoeecvcenenines 196,025,763 |.. 197,630,978
3. Liability for deposit-type contracts (including $  ...cccoeovvvvvvnricicccene MOACO RESEIVE).......c.eiiiereieieeiieiieieeeeeees [eeeeeens 1,723,555,278 |............ 1,705,839,925
4. Contract claims:
L T (OSSOSO TS OSSO PP PR PSP SO PO PRVRUOUOPRRUTOTPTTVIN OSSRt 346,410,453 |................ 319,287,052
4.2 Accident and health 99,576,149 |....oevvennen 103,529, 169
5. Policyholders’ dividends/refunds to members $ ..........ccccccoviiiiinnnnn.
EETaTe IV 0T Y11 OO NOURRTREPURRRURRONt 7,729 [ 12,389
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
[ LeTe [ ) OO TSSOSO SO PO T TSP PTSOPPORRUOFOPURPTPTTUTYN NSRRI 1,261,804 |..cooooieie 1,278,025
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ... [ 1,438,537 |.oooviin 1,222,316
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ......
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[, 31,397 discount; including $  .-eovoeeeeieeinenns 79,390 accident and health premiums ...........cccocovuevee. forreccnnnne 2,766,091 |...covene 1,504,315
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
SEIVICE ACE . (30,524,785).....ccuve. (20,026,371)
9.3 Other amounts payable on reinsurance, including $ .........cccceveeiieincenne
oY LY TS STST P UPRRSTSTSRTRRTRRY SRR 119,391,333 | 103,119,246
9.4 Interest MaiNtENANCE RESEIVE .............c.cucviuieieieeicieieteteteeee s ettt ettt e et st et e et e st sssss et e s st et esesesesessesasesssesesesessasasssssssesesesennas [erenesannnanneas 15,879,186 |...cccovenee 17,884,067
10. Commissions to agents due or accrued-life and annuity contracts $
S s 1,061,513 and deposit-type CONract fUNAS $  .oeovovrreeiecicceiiies ettt as [eeseeeeseeenneaas 9,175,699 |..coooene. 13,803,576
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............cceoieveeveueueueuesieeeesssesesesesesssesesssessseseseseas [reeesesenenennes 11,527,942 | 9,195,777
12.  General expenses due or accrued 103,792,198 |............... 146,754,898
13. Transfers to Separate Accounts due or accrued (net) (including $  ......ccooeiiiiiiciie accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oveueueuruiiiiirieieeeieeeeeeses e s seseeeees [rereeeeeieiene (251,684,478)|.............. (252,346,922)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueueiiririeieieieeeeseseeeeeiene ..7,004,761 |. ..7,600,845
15.1 Current federal and foreign income taxes, including $ ........ccccocoveirnnne on realized capital gains (I0SSES) ........c.cce. [eeueveniiiiiieiiiiiiiciiie o
15.2 Net deferred tax ADIlItY ..ottt ettt e et et e e et et e e et e e e e e e et et [
16, UNearned iNVESIMENT INCOME ........uiuiuiueiiiisiieieietee sttt ettt et s s e b et es s b et e et s bt e s et et st e b et st st et enennas [oonieassesnninanaas 101,758 oo 171,496
17.  Amounts withheld or retained by reporting entity as agent or trustee . 4,942,968 |.. .. 3,032,344
18.  Amounts held for agents' account, including $ .........ccccccceeviicccee. @gents' credit DAIANCES ........cooeeiriiiiieiieieeees oo [
19.  Remittances and itemMS NOt AIOCALEM ............cuiuiuririiicieieieee ettt ettt [rossnnaneeees 118,317,902 |..oooecee 57,817,184
20. Net adjustment in assets and liabilities due to foreign EXChaNGE rAES .............oviieueiiiiiriiirirse e [ (18,391) [ 48,390
21. Liability for benefits for employees and agents if not included above ... ...80,262,261 |.. ...80, 186,452
22. Borrowed money $ ............... 120,000,000 and interest thereon $  ..cocveveiiicriiicciie e . 120,000,000 |.. . 120,000,000
23. Dividends to stockholders declared and UNPAIA ...........cc.ioiiiiiiiiiieie ettt ettt ebesseesaeesaeesbeesbeesbeens [eeeessesiesseessnesaeesaesiaees [oeseeiaeeiae s e e
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........ovveeieieiieteeeeeeeeee ettt sttt et s e e s st s et et e s easss s s st et et esessssass s s sesesesessssasnssseseseses|eeeseneneneannes 425,032,193 |..cooee 336,157,962
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) COMPANIES ... teteseee s e 3,641,788 |...coove 3,227,013
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccovurieeicccrninecnee ) FEINSUrers ......... |ccoccruenns 262,251,889 |............... 240,071,078
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceveeiieienienicceeee
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt be et be e be e s smnesneesnees [ereesae e e s e s snesies oaesiseeeesiee s s e sae e
24.07 FUNAS eld UNGET COINSUIANCE .......uiiuiiiiiiiiie it itieitee st e bttt bt eaee et e saeesheesbeesbe e bt eabeeabeaaeeaaeeeaeesheesbeesbeebeenbeenseenneensesneesnnes [oreesanesassiaesinesaesaesaesins [saeesseeseesseesaeesaeesaessanens
24.08 Derivatives ..........cccceeeenne ..403,694,087 |.. ..302,349,392
24.09 Payable for securities ........... ..5,721,657 |. ...67,916,382
24.10 Payable fOr SECUMIES IENTING ......o.eiiieieei ettt ettt et e st e s st e ae e b e e aeeeaeeenseeaeeeseeeseenseenseenseeseennees [ooeesaseiaesiaesiaesiaesaesnesnns [oaesisesseesssesaee s e saessaeens
24.11 Capital notes $ .....cceceveveuene and iNtErest tNErEON $ ...o.ocviiiiciciciiiiies et sere s eeeeee et saeeerees |eeeeee et
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 12,109,957 6,892,510
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 27,579,481,085 27,151,080,490
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 29,753,142 ,557 |.......... 28,075,370,996
28. Total liabilities (Lines 26 and 27) ... . 57,332,623,642 55,226,451,486
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 5,000,000 |....cocoveneenee 5,000,000
30.  Preferred Capital STOCK ..........ooiiii ettt bbb e bbbt et e en et ene e sheesheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sb e b s [oeesaesa e s s et
32, SUIPIUS NOES ...c.ouviiieeieiriec et . 118,000,000 |.. . 118,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cveuiuiuiuiiiieiietetetetcecee ettt s s s e sttt esesesess s ss et sesesesesess s ssssesesesesessassssssasna|esesenenensanaes 316,540,267 |......ccccocone 316,540,267
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ............ccooviiieieeeececececc ettt s e s s s sasesens |eeesenenenennes 111,475,350 |..cooveennene 145,123,548
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 2,536,920,049 |............ 2,700,265,077
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in LiN€ 30 $  ...oco i ) e seeees [t oo
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 21,770,325 in Separate Accounts Statement) 3,082,935,666 3,279,928,892
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 3,087,935,666 3,284,928,892
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 60,420,559,308 58,511,380,378
DETAILS OF WRITE-INS
2501. Accrued interest on policy and contract fUNAS/CIAIMS ....ccoiiioiiiiiiiiiciii e [eneeeieeeeeas 7,067,718 |.cooeve 7,329,713
2502. Miscellaneous investment liability L1177 11,717
2503. Cost of reinsurance liability ..o .5,030,522 |.. (448,920)
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cccciiiiiiiiiiiiii s [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,109,957 6,892,510
0 ) KRR PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401,  Deferred gain ON FEINSUFANCE ......cciiiiiuiiiieieieii ittt ettt ettt et esebenens [oetetesennnaenas 377,475,350 |...ocooneeee. 402,123,548
3402. Deferred tax valuaiton adjUStmEnt ...ttt [erereieieaeas (266,000,000)|.............. (257,000,000)
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 111,475,350 145,123,548




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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 .............ccccccoeveveeec v 866,731,524 |............ 2,049,995,399 |........... 4,024 ,549,142
2. Considerations for supplementary contracts with life contingencies............coooirieiiiiiiiinicieeee e [ [
3. Netinvestment INCOME ..o . 241,505,164 |.. ..244 793,715 |.. ..1,042,604,054
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (1,153,804)].. ....(163,069)/.. ... (3,968,819)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 45,915,745 | 10,316,620 |............... 588,508, 745
7. Reserve adjustments on reiNSUranCe CEAEM .............cocoovoviueveviuieieeeeieeeieteseeeees e seseseses s e 1,387,505,040 |.oooveeceeee 195,055 |.......... 19,485,300,208
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 67,046,965 |....occcueenene 64,985,807 |............... 212,449,651
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 6,609,144 |.....coocveeee 5,369,756 |.cocvoveverenans 5,158,738
8.3 Aggregate write-ins for miscellaneous income .. 23,426,640 13,151,420 95,885,911
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 2,637,586,418 2,388,644,702 25,450,487,630
10, DA DENETIS .....eueuceeeieiiceciciee ettt e e s st e e e s eses e s s nsesesesesasnsnsesesesesnnsnsesesed|onnnssaeennanns 266,482,152 |................332,741,558 |............. 984,198,860
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............ccceeeveverereueueeeesens foeseeeseeeeeeeeneeeseseeeeeeeas ... (1,612,645)
12, ANNUILY DENETIES ....iviviiiicicicecececce ettt ettt ettt a st sttt esesn s s s s sesesesesnssesanas e e eeeeneeas 106,321,569 |............... 103,577,647 |............... 400,241,419
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 27,643,159 |................. 27,576,802 |....cccccnee 124,502,374
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ............ccovoeiiiiiiiiiiiiini e [ [
15.  Surrender benefits and withdrawals for life contracts ..................... ..415,714,635 ..3,829,209,193
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 20,851,788 |....cocceeeeee 7,897,802 oo 39,923,558
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 197,502 |...coveeeienn.. 686,618 | 1,709,996
19. Increase in aggregate reserves for life and accident and health contracts 209,293,134 374,909,802 (1,964,368,118)
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 1,046,503,939 |............ 1,931,198,609 |............ 3,413,804,637
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvveiiiecte ittt ettt b bbb bbb et bbbt s s b b s s [ecseeseenniceas 110,753,152 |.ooecee 128,137,039 |...cocoe.. 515,113,172
22. Commissions and expense allowances on reinsurance assumed . ...19,181,549 |. ... 18,363,081 |.. ... 12,130,462
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceevevevevereeeueeeeeeieseseseeeesesese e e 172,619,337 oo 169,466,279 |................ 774,169,291
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 29,745,387 |................. 26,817,144 ..o 96,776,488
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 4,224,327 ..o 5,072,841 | 6,065,581
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e (51,131,546) ....cocvennne 139,737,224 |................ 368,959,839
27. Aggregate write-ins for deductions .... 1,388, 154,433 6,121,967 19,977,631,370
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 2,720,050,578 2,424,914,183 25,224,650,840
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt (82,464,160 |................ (36,269,482).....c.cnn. 225,836,790
30. Dividends to policyholders and refunds to members 948,678 7,321,631 (18,467,145)
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas (83,412,838 (43,591, 12)..coceee. 244,303,935
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 2,674,189 34,803,334 93,024,282
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) ..........ccoceveveeeieeeeererenns froccccnne (86,087,027)|....ccncvvenne (78,394,446)|................ 151,279,653
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..ooeeenne (12,442,648) (excluding taxes of $  .ocooerueeeerecne (839,650)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (91,460,059) 33,842,045 (247,142,338)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (177,547,086) (44 ,552,401) (95,862,685)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 3,284,928,892 3,402,930,077 3,402,930,077
37, NEtINCOME (LINE 35) ...uueiieiuiucieeeeeieeteeeeeeeeeeseseseeseseesesssesesseesssesesesesssssesesessssssesesesassssssesesssssssssefernansnsnsnnns (177,547,086)|......cocvenve (44,552,401).cccvcveenne (95,862,685)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 39,182,539 . 149,808,544 |.. (111,974,017)|.. (351,257,634)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e 13,298,110 [ (680,746)]|.. ..(14,485,515)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 33,924,265 |.. ... 10,454,063 |.. ..(38,259,948)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e 7,858,635 | 5,702,526 |.. ..(14,528,998)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ... (414,775).. (4,018,897)].. ....(173,389)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cc.cceveeeveeeferiiiiiiiiini
44.  Change in asset VAlUALION FESEIVE .............c.cccueueueeeeeeeceeeeeeeeeeeeaeeeeeseeeseae e e sesessae e e sesesssassssesesesnanaesoeseeeenennnas (88,874,232)
45, Change iN trEASUNY SOCK ........ciueiiuiiitiiitieie ettt sttt ettt bt ettt e saeesseesbeesbeesbeesbeenbeemneenneemneen oo ssee e .
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .585,861 |.
47. Other changes in surplus in Separate AcCOUNts StAtEMENt ...........c.ceueeiieieieieeeececeeeee e | 208,821
48.  Change iN SUMPIUS NOTES .....couiiiiiiieiiet ettt ettt e et e et e et e e st e eaeesseenaeesseeseenseenseeneeenseeneens oo eine et e e e
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52, Dividends t0 SIOCKNOIAETS ........oviuruiuetririiecieeeiriree et sesesee st se st es et sesessseee s s s e snseseseseesesnsesesssseenefeacieieenninas (102,193, 171) [ e (4,998,073)
53. Aggregate write-ins for gains and losses in surplus (33,648, 198) (67,011,679) 289,298,270
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (196,993,226) (111,944 ,932) (118,001, 185)
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,087,935,666 3,290,985, 144 3,284 ,928,892
DETAILS OF WRITE-INS
08.301. Miscellaneous administrative and 0ther fEES ..........ooooioiiioiiee e 23,426,640 |......c.o........ 13,151,420 .ol 95,885,911
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 23,426,640 13,151,420 95,885,911
2701. Funds Withheld Interest ........ 183,617 [ 133,646 ..o 626,638
2702. Deferred gain 0N FEINSUIANCE .......c.ooiieiiiieieeeececccc ettt s e ettt nnas ..5,988,321 |. ..436,019,553
2703, IMR BEIEASE -.eveeiieeietetriei ettt ettt es ettt es et e e e s s et et e e s es et et e ee e s e ee b s s eesnsnteseseseennsetes e s s e aea et et s e et esesenennaen [enseteeenennanteeen et s nnnaeaens [oeteeennanaeees 58,660,725
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeevevevevevevevcueeeeeeeeeeee e 1,387,970,816 |- oo 19,482,324 ,454
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,388, 154,433 6,121,967 19,977,631,370
5301. Change in liability for Pension Benefits ... |oeeeeieie e [oeseseaesnnas 11,225,864
5302. Change in deferred gain on reinsurance ........ ..(24,648,198)]|.. ..5,988,321 |. ..378,072,406
5303. Change in deferred tax valuation adjustment ... ...(9,000,000)].. ..(73,000,000)|.. (100,000,000)
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (33,648,198) (67,011,679) 289,298,270




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 1,149,093,157 |............ 1,992,611,068 |........... 7,585,756,881
2. NetiNVESIMENT INCOME .......uvuiiiiiiiii sttt [ers s 248,234,384 |................ 249,079,064 |............ 1,071,877,293
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 97,917,825 75,390,052 329,203,096
4. TOtal (LINES 110 3) oottt 1,495,245,366 2,317,080, 184 8,986,837,270
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,096,860,147 |............ 1,579,805,363 |............ 5,441,727,031
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (32,600,909 (......cccnvee 126,722,363 |.....cco.c.... 339,145,408
7. Commissions, expenses paid and aggregate write-ins for deducCtions ...............cccccveveveveveecceeeceienens [oeeeeeeiencens 380,431,529 |............... 383,646,012 |............ 1,442,903,644
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen (2,429,722)| .o 8,204,405 |...ccoveneee. 13,110,512
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ...ttt ettt ettt ettt et a e e s e st et s et ee et et et et et s e s sttt e b et et esn e s s st teseren (37,126) (73,846,015)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 1,442,261,045 2,098,341,017 7,163,040,580
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 52,984,321 218,739,167 1,823,796,690
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb ..393,536,997 |.. ..989,936,508 |..
12.2 Stocks .............. ...96,270,578 |.. ... 37,861,902 |..
12.3 Mortgage loans ... .. 115,317,796 |.. ..163,787,353 |..
124 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 30,868,522 |.....cvvveenee 38,054,338
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............c..cccceiies oo, 450 [ [
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (166,709,076) (236,922,646) (592,818,433)
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveveuerieiieeeeeieeeveveeeeee s esesen s [oeveseseannnas 469,285,267 |...ccvcuv..... 992,717,455 |............ 3,636,093,353
13. Cost of investments acquired (long-term only):
LT = T TSRO URUSPUSPSPPR ROTIUROTRR 237,892,418 |............ 1,094,055,361 |............ 3,976,616, 144
1312 STOCKS ...ttt |eeterne s 57,211,378 |..ccovvenne. 37,752,294 |.......conc. 270,651,785
13.3 MOMGAGE [0BNS ......ueeiriiiiiiieiciet ettt bbbttt esiens[eesesinessnens 106,450,000 |................ 246,725,000 |............ 1,089,480,000
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 41,134,121 | 47,447,448 |................ 185,319,458
13.6 Miscellaneous appliCAtIONS ..........coiieiiiiiiiiiie ettt sbe e bbb e nne e
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 442 687,917 1,425,980, 103 5,522,067 ,387
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 125,362,632 22,537,130 149,412,139
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (98,765,282) (455,799,778) (2,035,386, 173)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccoveveveveececerees Joevveenienennns 9,869,918 |..ccvvenee. 49,109,460 |.............. 111,156,085
16.5 Dividends t0 SLOCKNOIAETS .......c..cucuiuiiieiiiciie ettt [orneesnnennnes 100,000,000 |.....covvereeiieiriirireieiries o
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 101,212,598 45,396,592 (37,138,510)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 11,082,516 94,506,052 74,017,575
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (34,698,445)(.............. (142,554,559)|.............. (137,571,908)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 197,858,063 |................ 335,429,971 |.covinne 335,429,971
19.2 End of period (Line 18 plus Line 19.1) 163,159,618 192,875,412 197,858,063
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Investments transferred in connection with reinsurance transaction ... s o [ 3,072,524 ,649




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 443,072,799 |................565,354,775 |............2,256, 103,750
................ 103,401,388 |............... 121,260,684 |................637,756,240
................. 17,835,983 |................. 17,500,992 |................. 78,920,903
................ 360,935,192 |................357,104,799 |........... 1,370,465,286
............ 1,041,328,747 |........... 1,080,989,900 |........... 3,989,484 ,097
................. 81,971,838 |................ 84,679,329 |...............331,284 477
................. 17,563,037 |................. 16,990,982 |................. 77,405,314
................... 4,094,972 |......ccce..e.... 4,501,956 |................ 17,448,685
............ 2,070,203,956 |............2,248,383,417 |............8,758,868,752
............ 2,070,203,956 |............2,248,383,417 |............8,758,868,752
................. 74,595,605 |................ 104,972,678 |................397,346, 106
2,144,799,561 2,353,356,095 9,156,214,858

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(1) Summary of Significant Accounting Policies
A. Accounting Practices

The accompanying statutory financial statements of Minnesota Life Insurance Company (the Company) have been
prepared in accordance with accounting practices prescribed or permitted by the Minnesota Department of
Commerce. The Minnesota Department of Commerce recognizes statutory accounting practices prescribed or
permitted by the state of Minnesota for determining and reporting the financial condition and results of operations
of an insurance company and for determining its solvency under the Minnesota Insurance Law. Prescribed statutory
accounting practices are those practices that are incorporated directly or by reference in state laws, regulations and
general administrative rules applicable to all insurance enterprises domiciled in a particular state. Permitted
statutory accounting practices include practices not prescribed by the domiciliary state, but allowed by the
domiciliary state regulatory authority. The National Association of Insurance Commissioners’ (NAIC) Accounting
Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted
practices by the state of Minnesota. The state has adopted the prescribed accounting practices found in NAIC SAP,
without modification.

The Company has received a permitted practice from the Minnesota Department of Commerce to use a modified
1959 accidental death benefit (ADB) table.

The Company has no material prescribed accounted practices.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed
and permitted by the state of Minnesota is shown below:

F/S F/S
SSAP # | Page Line # 03/31/2023 12/31/2022
1. Net Income, Minnesota State basis: $ (177,547,086) | $ (95,862,679)
2.State Prescribed Practices (Income):
NONE | NONE | NONE - -
3.State Permitted Practices (Income):
Permitted use of modified 1959 ADB 51 4 19
Table $ (593,000) | $ 182,000
4. Net Income, NAIC SAP: $ (176,954,086) | $ (96,044,679)
5. Statutory Surplus, Minnesota State
basis: $ 3,087,935,666 $ 3,284,928,892
6. State Prescribed Practices (Surplus):
NONE | NONE | NONE - -
7. State Permitted Practices (Surplus):
Permitted use of modified 1959 ADB 51 4 37
Table $ 5,823,000 $ 6,416,000
8. Statutory Surplus, NAIC SAP: $ 3,082,112,666 $ 3,278,512,892

B. Not significant change
C. Not significant change
D. Not applicable
(2) Accounting Changes and Corrections of Errors
Not applicable
(3) Business Combinations and Goodwill
Not applicable
(4) Discontinued Operations
Not applicable
(5) Investments
A. Not significant change
B. Not significant change

C. Not applicable



STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(5) Investments (continued)
D. Loan-Backed Securities

1. Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were
obtained primarily from broker dealer survey values or internal estimates when survey values are not available.

2. The Company did not recognize any OTTI on loan backed securities during 2023. During 2022 the Company
recognized OTTI on a certain loan backed securities due to the intent to sell as part of the reinsurance
transaction described in Note 21C. The Company did not recognized any OTTI on loan backed securities due
to the inability or lack of intent to retain a security for a period of time sufficient to recover the full amount of the
initial investment in the security.

(1) @ (3)
Other-than-Temporary Impairment
Amortized Cost Recognized in Loss
Basis Before
Other-than-
Temporary (2a) (2b) Fair Value
Impairment Interest Non-interest 1 — (2a+2b)
OTTI recognized 15t Quarter
a. Intent to sell $ - $ -1 % - $
b. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $
the security for a period of time sufficient to recover
the amortized cost basis
c. Total 1%t quarter $ - $ -1 $ - $
OTTI recognized 2nd Quarter
d. Intent to sell $ - $ -1 % - $
e. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $
the security for a period of time sufficient to recover
the amortized cost basis
f. Total 2nd quarter $ - $ -1 % - $
OTTI recognized 3rd Quarter
g. Intent to sell $ - $ -1 $ - $
h. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $
the security for a period of time sufficient to recover
the amortized cost basis
i. Total 3rd quarter $ - $ - % - $ -
OTTI recognized 4th Quarter
j. Intent to sell $ - $ -1 $ - $ -
k. Inability or lack of intent to retain the investment in | $ - $ -1 $ - $
the security for a period of time sufficient to recover
the amortized cost basis
I. Total 4th quarter $ - $ -1 $ - $ -
m. Annual Aggregate Total $ -

7.1



STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS
(5) Investments (continued)

3. The detail for securities currently held by the Company with a recognized OTTI due to the present value of
cash flows expected to be collected being less than the amortized cost of the security:

Book
Adjusted
Carrying Present Date of
Value Value of Financial
Before Projected Amortized Fair Value Statement
Current Cash Recognized Cost at Time Where
CuUsIP Period OTTI Flows OTTI After OTTI of OTTI Reported
553514AL4 5,002,626 4,103,000 899,626 4,103,000 3,608,213 03/31/2023
Total $ 5,002,626 $ 4,103,000 $ 899,626 $ 4,103,000 $ 3,608,213

4. All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been
recognized in earnings as a realized loss (including securities with a recognized OTTI for non-interest related
declines when a non-recognized interest related impairment remains) as of March 31, 2023:

Less than 12 12 Months or Longer

Aggregate Months
A. Gross Unrealized Losses 399,587,762 45,484,052 354,103,710
B. Fair Value of Securities 3,354,415,112 1,079,338,232 2,275,076,879

with Unrealized Losses

5. In determining whether a decline in value is other than temporary, the Company considers several factors
including, but not limited to the following: the extent and duration of the decline in value; the Company’s
inability or lack of intent to retain the investment for a period of time sufficient to recover the amortized cost
basis; and the performance of the security’s underlying collateral and projected future cash flows. In projecting
future cash flows, the Company incorporates inputs from third-party sources and applies reasonable judgment
in developing assumptions used to estimate the probability and timing of collecting all contractual cash flows.

E. Not applicable

F. Not applicable

G. Not applicable
H. Not applicable
I.  Not applicable
J. None

K. Not significant change

L. Not significant change

M. Not applicable
N. Not applicable
O. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 4 3|$% 9,856,636 |$ 6,432,137 | $ 9,416,973 | $ 6,430,033
(2) LB&SS - AC 1 1 250,000 250,000 265,343 262,043
(3) Preferred Stock - AC - - - - -
(4) Preferred Stock - FV - - - - -
Total 5 4 | $ 10,106,636 | $ 6,682,137 | $ 9,682,316 | $ 6,692,076

P. Not applicable

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPs 6 -
(2) Aggregate amount of investmentincome | $ (2,987,528) $ -

R. Not applicable
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

(6) Joint Ventures, Partnerships and Limited Liability Companies

No significant change
(7) Investment Income

No significant change
(8) Derivative Instruments

No significant change
(9) Income Taxes

No significant change
(10) Information Concerning Parent, Subsidiaries and Affiliates

A. The Company is a wholly-owned life insurance company of SFG. SFG is an intermediate stock holding company
held by the mutual holding company, Minnesota Mutual Companies, Inc.

(11) Debt
A. Not applicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the FHLB of Des Moines, lowa. Through its membership, the Company has
conducted business activity (borrowings) with FHLB. It is part of the Company’s strategy to utilize these funds for
both liquidity and general operating purposes. The Company has determined the actual/estimated maximum

borrowing capacity as $1,126,215,000 based on the current remaining pledged collateral capacity at the FHLB.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year 1 2 3
Total 2+3 General Separate
Account Account

(a) Membership stock — class A 10,000,000 10,000,000 -
(b) Membership stock — class B - - -
(c) Activity stock 4,800,000 4,800,000 -
(d) Excess stock - - -
(e) Aggregate total 14,800,000 14,800,000 .
(f) Actual or estimated borrowing capacity as

determine by the insurer 1,126,215,000 XXX XXX
1. Prior Year-end 1 2 3

Total 2+3 General Separate
Account Account

(a) Membership stock — class A 10,000,000 10,000,000 -
(b) Membership stock — class B - - -
(c) Activity stock 4,800,000 4,800,000 -
(d) Excess stock - - -
(e) Aggregate total 14,800,000 14,800,000 )
(f) Actual or estimated borrowing capacity as

determine by the insurer 706,148,000 XXX XXX

b. Membership Stock (Class A and B) Eligible for Redemption
Not Eligible Less 6 months to 1to Less
Membership Current Year for Than 6 Less Than 1 Than 3
Stock Total Redemption Months Year Years 3to 5 Years

1. Class A 10,000,000 10,000,000 - - - -
2.Class B - - - - - -
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(11) Debt (continued)
(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

1. Current Year Total General and Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,479,717,000 | 1,622,902,000 120,000,000
2. Current Year General Account Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,479,717,000 | 1,622,902,000 120,000,000
3. Current Year Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged - - -
4. Prior Year-end Total General and Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 990,785,000 | 1,080,755,000 120,000,000
(3) Collateral Pledged to FHLB (continued)
b. Maximum Amount Pledged During Reporting Period
1. Current Year Total General and Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,479,717,000 | 1,622,902,000 120,000,000
2. Current Year General Account Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,479,717,000 | 1,622,902,000 120,000,000
3. Current Year Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged - - -
4. Prior Year-end Total General and Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,958,405,000 | 1,860,289,000 120,000,000
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

(11) Debt (continued)

(4) Borrowing from FHLB

NOTES TO FINANCIAL STATEMENTS

a. Amount as of the Reporting Date

1. Current Year 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt 120,000,000 120,000,000 - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total 120,000,000 120,000,000 - -
2. Prior Year-end 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt 120,000,000 120,000,000 - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total 120,000,000 120,000,000 - -
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt 120,000,000 120,000,000 -
2. Funding Agreements - - -
3. Other - - _
4. Aggregate Total 120,000,000 120,000,000 -

c. FHLB — Prepayment Obligations

Does the Company have prepayment
obligations under the following

arrangements (YES/NO)?

1. Debt NO
2. Funding Agreements NO
3. Other NO

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

A. Defined Benefit Plan

4. Components of net periodic benefit cost

Postretirement Special or Contractual
Pension Benefits Benefits Benefits Per SSAP
No.11
In thousands 2023 2022 2023 2022 2023 2022
a. Service cost $ -1 08 -1 % - $ 147 - -
b. Interest cost 525 1,755 - 128 _ .
c. Expected return on plan assets (466) (1,804) - - _ _
d. Transition asset or obligation - - - -
e. Gains and losses - 1,712 - (204) . .
f. Prior service cost or credit - - - (129) - )
g. Gain or loss recognized due to a - - - - . ]
settlement or curtailment
h. Total net periodic benefit cost $ 59| § 1663 g - $ (58) - -

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

No significant change

(14) Liabilities, Contingencies and Assessments

No significant change
(15) Leases

No significant change

7.5




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

(16) Information About Financial Instruments With Off-Balance Sheet Risk And Financial Instruments With
Concentrations of Credit Risk

No significant change
(17) Sale Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Not applicable
B. Not applicable
C. Wash Sales

1. In the course of the reporting entity’s asset management, securities are sold and reacquired within 30 days of
the sale date.

2.The details by NAIC designation 3 or below, or unrated of securities sold during the year ended March 31,
2023 and reacquired within 30 days of the sale date are:

Cost of
Description NAIC Number of Book Value of Securities
P Designation Transactions Securities Sold Repurchased Gain (Loss)
Common Stocks - $ } $ ) $ i

(18) Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially
Insured Plans

Not applicable

(19) Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable

(20) Fair Value Measurements

A. The fair value of the Company’s financial assets and financial liabilities has been determined using available market
information as of March 31, 2023. Although the Company is not aware of any factors that would significantly affect
the fair value of financial assets and financial liabilities, such amounts have not been comprehensively revalued
since those dates. Therefore, estimates of fair value subsequent to the valuation dates may differ significantly from
the amounts presented herein. Considerable judgment is required to interpret market data to develop the estimates
of fair value. The use of different market assumptions and/or estimation methodologies may have a material effect
on the estimated fair value amounts.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in
an orderly transaction between market participants at the measurement date. In determining fair value, the
Company primarily uses the market approach which utilizes prices and other relevant information generated by
market transactions involving identical or comparable assets or liabilities. To a lesser extent, the Company also
uses the income approach which uses discounted cash flows to determine fair value. When applying either
approach, the Company maximizes the use of observable inputs and minimizes the use of unobservable inputs.
Observable inputs reflect the assumptions market participants would use in valuing a financial instrument based on
market data obtained from sources independent of the Company. Unobservable inputs reflect the Company’s
estimates about the assumptions market participants would use in valuing financial assets and financial liabilities
based on the best information in the circumstances.

The Company is required to categorize its financial assets and financial liabilities carried at fair value on the statutory
statements of admitted assets, liabilities and capital and surplus according to a three-level hierarchy. A level is
assigned to each financial asset and financial liability based on the lowest level input that is significant to the fair
value measurement in its entirety. The levels of fair value hierarchy are as follows:

Level 1 — Fair value is based on unadjusted quoted prices for identical assets or liabilities in an active market.

Level 2 — Fair value is based on significant inputs, other than quoted prices included in Level 1, that are observable
in active markets for identical or similar assets and liabilities.

Level 3 — Fair value is based on at least one or more significant unobservable inputs. These inputs reflect the
Company’s assumptions about the inputs market participants would use in pricing the assets or liabilities.

The Company uses prices and inputs that are current as of the measurement date. In periods of market disruption,
the ability to observe prices and inputs may be reduced, which could cause an asset or liability to be reclassified to
a lower level.

Inputs used to measure fair value of an asset or liability may fall into different levels of the fair value hierarchy. In

these situations, the Company will determine the level in which the fair value falls based upon the lowest level input
that is significant to the determination of the fair value.

7.6



STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(20) Fair Value Measurements (continued)

1. The following table summarizes the Company’s financial assets and liabilities measured at fair value as of
March 31, 2023 (in thousands):

Description Level 1 Level 2 Level 3 Net Asset Total
Value (NAV)
Cash equivalents $ 173,207 $ - $ - % - $ 173,207
Bonds
Industrial and misc $ -3 6,293 $ - $ 6,293
Common stock:
Industrial and misc $ 363,056 $ 11,464 - $ 374,520
Preferred stocks $ 6,885 $ 22,048 $ - - $ 28,933
Derivative assets:
Swaps $ - 0% - $ - 8 - $
Futures - - - - _
Options - 734,499 - - 734,499
Total derivatives $ - % 734,499 $ - % - $ 734,499
Separate account assets $ 5,907,891 $ 23,859,732 $ 7290 $ - $ 29,774,913
Total assets $ 6,451,039 $ 24,622,572 $ 18,754 $ - $ 31,092,365
Derivative liabilities $ $ (403,694) $ - $ $ (403,694)
Total liabilities $ $ (403,694) $ - $ $ (403,694)
2. Assets measured at fair value using significant unobservable inputs (Level 3):
Total
gains and
(losses)
Total gains  included
Balance at Transfers Transfers and in surplus
(in thousands) 01/01/2023 into level out of (losses) Balance at
3 level 3 included in Purchas Sales Issuanc 03/31/2023
net income es es
Common stocks $ 11589 $ - $ - $ - $ (125) $ -3 - $ - $ 11,464
Separate $ 7,212 - - - 84 26 (32) $ 7,290
account assets
Total $ 18,801 $ - $ - $ - $ 41) $ 26 $ B2 $ - $ 18,754

1. Transfers of securities among the levels occur at the beginning of the reporting period.

2. The methods and assumptions used to estimate the fair value of financial assets and liabilities are summarized
as follows:

Common and Preferred Stocks

The fair values of equity securities are based on quoted market prices in active markets for identical assets and
are classified within Level 1. The Company carries certain equity securities that are not priced on an exchange
classified within Level 2. The Company receives these prices from third party pricing services using observable
inputs for identical or similar assets in active markets. The Company carries a small amount of non-exchange
traded equity securities classified within Level 3.

Derivative instruments

Derivative instrument fair values are based on quoted market prices when available. If a quoted market price
is not available, fair value is estimated using current market assumptions and modeling techniques, which are
then compared with quotes from counterparties.

The majority of the Company’s derivative positions are traded in the over-the-counter (OTC) derivative market
and are classified as Level 2. The fair values of most OTC derivatives are determined using discounted cash
flow or third party pricing models. The significant inputs to the pricing models are observable in the market or
can be derived principally from or corroborated by observable market data. Significant inputs that are
observable generally include: interest rates, foreign currency exchange rates, interest rate curves, credit curves
and volatility. However, certain OTC derivatives may rely on inputs that are significant to the estimated fair
value that are not observable in the market or cannot be derived principally from or corroborated by observable
market data. Significant inputs that are unobservable generally include: independent broker quotes and inputs
that are outside the observable portion of the interest rate curve, credit curve, volatility or other relevant market
measure. These unobservable inputs may involve significant management judgment or estimation. In general,
OTC derivatives are compared to an outside broker quote when available and are reviewed in detail through
the Company’s valuation oversight group.
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(20) Fair Value Measurements (continued)

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value
for all OTC derivatives after taking into account the effects of netting agreements and collateral arrangements.

Cash equivalents
Cash equivalents include money market funds. Money market funds are generally valued using unadjusted
quoted prices in active markets and are reflected in Level 1.

Separate account assets

Separate account assets are reported as a summarized total and are carried at estimated fair value based on
the underlying assets in which the separate accounts are invested. Valuations for common stock and short-
term investments are determined consistent with similar instruments as previously described. When available,
fair values of bonds are based on quoted market prices of identical assets in active markets and are reflected
in Level 1. When quoted prices are not available, the Company’s process is to obtain prices from third party
pricing services, when available, and generally classified the security as Level 2. Valuations for certain mutual
funds and pooled separate accounts are classified as Level 2 as the values are based upon quoted prices or
reported net asset values provided by the fund managers with little readily determinable public pricing
information. Other valuations using internally developed pricing models or broker quotes are generally classified

as Level 3.

B. Not applicable

C. The following table summarizes by level of fair value hierarchy the aggregate fair value of all financial assets and
liabilities held by the Company as of March 31, 2023 (in thousands):

Not
Type of Financial Instrument Practicable
Aggregate Admitted Net Asset Carrying
Fair Value Asset Value Level 1 Level 2 Level 3 Value (NAV) Value
Assets:
Bonds $ 17,871,154 $ 20,288,081 $ 187,330 $ 14,553,994 $ 3,129830 $ - $ -
Common stock 374,520 389,320 363,056 - 11,464 - 14,800
Preferred stock 96,972 106,521 7,642 22,048 67,282
Mortgage loans 4,772,049 5,254,865 4,772,049
Short terms 5,117 5,118 4,948 169
Cash Equivalents 173,207 173,207 173,207
Surplus Notes 139,947 184,267 139,947
Total investments $ 23,432,966 $ 26,401,379 $ 736,183 $ 14,716,158 $ 7,980,625 $ - $ 14,800
Derivative Assets:
Interest rate swaps - - $ - $ $ $
Options 734,499 734,499 734,499
Total derivatives $ 734,499 $ 734,499 $ $ 734,499 3 $ $
Policy loans $ 738,445 $ 700,896 $ $ $ 738,445 $ - $
Separate account assets $ 29,774,913 $ 29,774,913 $ 5,907,891 $ 23,859,732 $ 7,290 $ - $
Total assets $ 54,680,823 $ 57,611,687 $ 6,644,074 $ 39,310,389 $ 8,726,360 $ $ 14,800
Liabilities:
Derivative liabilities: $  (403,694) $ (403,694) $ $ (403,694) $ $ - $
Total liabilities $ (403,694) $ (403,694) $ (403,694) $ $ - $
$
Deferred annuities $ 1,914,556 $ 1,905,116 §$ $ $ 1,914,556 $ - $
Annuity certain contracts $ 116,005 $ 124,395 §$ $ $ 116,005 $ - $
Other fund deposits $ $ $ $ $ $ - $
Supplementary contracts $ 182,123 $ 182,123 $ $ $ 182,123 $ - $
without life contingencies
Separate account liabilities $ 25,930,296 $ 25,930,296 $ 5,907,891 $20,015,115  $ 7,290 $ - $
Total liabilities $ 27,739,286 $ 27,738,236 $ 5,907,891 $ 19,611,421 $ 2,219,974 $ - $

D. The following table provides a summary of financial assets with a not practicable carrying value as of March 31,

2023 (in thousands):

Carrying Value Effective Interest Maturity Date Explanation
Rate
Common stock $ 14,800 N/A N/A Nonmarketable FHLB membership stock

E. Not applicable
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(21) Other ltems

A.
B.

C.

m

r o

Not applicable

Not applicable

Other Disclosures

During 2022, the Company closed transactions to reinsure several closed blocks of individual life and individual
annuity products and certain non-affiliated group annuity contracts (collectively, "the Transactions"). The
Transactions included coinsurance and modified coinsurance structures with certain of the counterparties’
reinsurance obligations secured via a trust established for the benefit of the Company. Closing of the Transactions
resulted in an initial reinsurance ceded premium of $3.6 billion and net realized losses on transferred assets of
$78,533 before taxes and transfers to IMR.

Risks

The Company’s financial statements are based on estimates and assumptions that are subject to significant
business, economic and competitive risks and uncertainties, many of which are beyond the Company’s control or
are subject to change. As such, actual results could differ from the estimates used in the financial statements and
the value of the Company’s investments, its financial condition and its liquidity could be adversely affected. The
following risks and uncertainties, among others, may have such an effect:

e Economic environment and capital markets-related risks such as those related to interest rates, equity
markets, credit spreads, real estate, and derivatives.

e Investment-related risks such as those related to valuation, impairment, and concentration.
e Business and operational-related risks such as those related to mortality/longevity, morbidity and claims
experience, reinsurers and counterparties, liquidity, ratings, competition, cyber or other information security,

fraud, and overall risk management.

e (Catastrophic and pandemic event-related risks that may impact policyholder behavior and claims
experience, volatility in financial markets and economic activity, and operations.

e Acquisition, disposition, or other structural change related risks.

e Regulatory and legal risks such as those related to changes in fiscal, tax and other legislation, insurance
and other regulation, and accounting standards.

The Company actively monitors and manages risks and uncertainties through a variety of policies and procedures
in an effort to mitigate or minimize the adverse impact of any exposures impacting the financial statements.

Not applicable
Not applicable
Not applicable
No significant change
Not applicable

Not applicable

(22) Events Subsequent

Not applicable.

(23) Reinsurance

The amount of reinsurance credits taken by the Company for the reinsurance transaction described in Note 21 was
$2.3 billion.

(24) Retrospectively Rated Contracts & Contracts Subject to Redetermination.

No significant change
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(25) Change in Incurred Losses and Loss Adjustment Expenses

Activity in the liability for unpaid accident and health claims and claim adjustment expenses is summarized as follows:

Balance at January 1 $ 617,902 $ 620,648
Less: balance correction - -
Less: reinsurance recoverable 480,886 486,085

Net balance at January 1 137,016 134,563

Incurred related to:

Current year 40,616 142,918
Prior years (11,981) (16,035)

Total incurred 28,635 126,613

Paid related to:

Current year 8,173 56,983
Prior years 23,687 67,177

Total paid 31,860 124,160

Net balance at end of period 133,791 137,016
Plus: reinsurance recoverable 476,915 480,886

Balance at end period $ 610,706 $ 617,902

The liability for unpaid accident and health claim adjustment expenses as of March 31, 2023, and 2022 was $2,811,000
and $2,779,000, respectively, and is included in the table above.

As a result of changes in estimates of claims incurred in prior years, the accident and health claims and claim adjustment
expenses incurred increased (decreased) $(11,981,000) and $(16,305,000) as of March 31, 2023, and 2022,
respectively. The changes in amounts are the result of normal reserve development inherent in the uncertainty of
establishing the liability for unpaid accident and health claims and claim adjustment expenses.
The Company incurred $628,000 and paid $595,000 of claim adjustment expenses in the current year, of which $510,000
of the paid amount was attributable to insured and covered events of prior years. The Company did not increase or
decrease the provision for insured events of prior years.
(26) Intercompany Pooling Arrangements
Not applicable.
(27) Structured Settlements
Not applicable
(28) Health Care Receivables
Not applicable
(29) Participating Policies
Not significant
(30) Premium Deficiency Reserves
Not significant
(31) Reserves for Life Contracts and Annuity Contracts
No significant change
(32) Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change

(33) Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(34) Premium and Annuity Considerations Deferred and Uncollected
No significant change
(35) Separate Accounts

No significant change

(36) Loss/Claim Adjustment Expenses

No significant change
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.ovovcecueieieeeeeceete et eeeee e e e e esaeaet et esesssseae e s et es s s eaetesesenssseaeses et enssssaesesesanssssaesesesensnssassesesansnsnaesasannn Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT e F= (=N el i =g Lo L UV URRURURR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
During 1Q 2023, Allied Soulutions, LLC purchased VEero, LLC. ...........ccciiiiiiiiiiiiiiii s
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccooeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ ] No[ NATLX]
If yes, attach an explanation.
LN =T o o] [o7= o] L= PSPPSR PPPPTI
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccoceiiiiiiiiiiiicccees 12/31/2017
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. .............ccoceveveveveceuererereeeceennns 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 06/05/2019
By what department or departments?
The Company was examined as part of a group level examination conducted by the Minnesota Department of Commerce with Ohio
Department of Insurance and Arkansas Department of Insurance participating. ..
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ...........covoiiiieieeeeeeeeeee et et ettt ae e e et e e e ae s e et es et e e s e e e e s s et e s eaeaeeses st et eseanseeses s nsesesnanananns Yes [ ] No[ NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol| NAT X ]
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 period? .... Yes[ ] No[X]
If yes, give full information:
[N o) =T o o] [o%=T o OSSPSR
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooieiiiiiiiiiiieeie e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
[N o =T o o] o%=T oSSR
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Securian Financial Services, INC. oo St. Paul, MN o ...NO.....]....NO.....|....NO....|... YES...
Securian Trust Company, N. A. oo St. Paul, MN .. NO..... JYES.. NO..... .WNO....
Asset Allocation & Management Company, LLC .....ococooiiiiiiiirnininne Chicago, IL .... ....NO.....|....NO.....|....NO.....]... YES...
Securian Asset Management ...........ccccoooveieiiiiieiccieeeeec e St. Paul, MN o ...NO.....]....NO.....|....NO....|... YES...
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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? ................coceevvieiereveresiiieceeeeeennns 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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
[N o] =T o o] ot o= USSR
Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
The Company makes amendments to our Code of Ethics every year to maintain appropriate focus on emerging or relevant issues. ................
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).
[N o =T oTo] ot oSSR
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccociiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........coooiiiiiiiiie 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.) ...........cceevriiiiriueriiiiiiiiseieseei st ssss st nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:
NOE @PPLICADIE ...t h e bt e R oo E e e R e e e oo R e e R e SR e Ee R SR e R e R e R e R R R R R e R e
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeoeeee .
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
2T 4T LTSS 5.
Preferred Stock ... 5.
Common Stock .... .480,704,464 3. 481,080,849
Short-Term Investments 3.
Mortgage Loans on Real Estate $.
All Other .... 204,680,485 3. ....222,411,003
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 685,384,949 $. ....103,491,852
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............cooiiiiiiiiiiiic e eeeeee D et S e
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............cccovriiiiiiieieieieieeeeeeee e Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiicicenne Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
LI\ =T o] o] o= o] L= PRSP PPPPI

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

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie e F

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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 [

1 2
Name of Custodian(s) Custodian Address

BNY Mellon
US Bank, N.A. ...
FHLB Des Moines

One Mellon Center, Pittsburgh, PA 15258
800 Nicollet Mall, Minneapolis, MN 55402

801 Walnut St, Des Moines, 1A 50309 ......ccoooiiiieiieeeeeeeeeeeeee

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ......
If yes, give full information relating thereto:

Yes [

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
Securian Asset Management, Inc ...
Macquarie Asset Management
Templeton Investment Counsel, LLC
Fort Washington Investment Advisors

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?...........ccooiiiiiiiiiii

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........ccccoeiereiiiiniicicicce,

Yes [

Yes [

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

table below.

X1

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Macquarie Asset Management
Templeton Investment Counsel, LLC ..
Fort Washington Investment Advisors ..

109905 ..o Securian Asset Management, INC .....cccoooviiiiinnicciicccne 5URRAMPUSELNIBAQJBSY ........ SEC e

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

[N o =T o o] o= oL OSSPSR

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? .......c. .o ittt ettt e e st e st e et e b e et e e s e e e e eneeeneeeneenneenneennen

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

Has the reporting entity self-designated PLGI SECUNLIES? .........ciiiiiiiiiiie ittt ettt ettt ettt she e she e bt e sb e e sb e e bt eabeeabeeabesaeesaeesaeesbeenbeenbeens

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? .............cccccoieei.

8.2

Yes [

Yes [

Yes [

Yes [

X1

X1

]

]

No [ ]

No [ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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

B T 4 T T o= T 1= USSR B
B B oY o T L= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvevieieieeee ettt ettt ettt s e et s et et e b et e s e ae e s s s et e s e b et et e ss e s e s et et et et esesess s ss et esesesesesnssasasesasesesesn B 5,254,864 ,981
1.14 Total Mortgages in GO0 SANGING .......c.cvovvreeeeeeeeeeeeceeee et e eeaeteteteeessaeae et s s s e seteses s s aesesesessssaseesesasssassssssssassssanssssssnnans $ 5,254,864,981

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 5,254,864,981

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 26.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e te s et eseses et st et etes et esssesses st esesesesesesess s eseseseseseseseas s e s eses et esesessas s es s es et et et essas s ssas e s e s ea et e eseseeesesen e e e s e s eseeenenens 0.110 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiretetieiieseetetetetesesesees et e sesetesesessas et et esesesesesessss s ssesesasesesessas Saesessasesesesesesenessaseseseseaenens 63.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieieececee et e e ettt eeenssaeae s esenssaetetesesensssesesesesensssnsetesesenssanaenas 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? ............c.c.cccooevevunne.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 FEPOMING ENLILY? .......cvvieieiecieteieiieeeeete ettt ettt s s st s s s e b s s s s ss st e st s et et s s s et es s s anas 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.ovvecucueeeieeeeceee ettt n s s e s s s nananeesnnas Yes [ ] No [ I NAT ]

If no, explain:
Not applicable ....

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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 Type of Reinsurer (1 through 6) Rating
..... 00000 .....|[..92-2651669 . ..01/01/2023 .. [United Bankers Life & Casualty Reinsurance, Inc. .. DE. .C0/G.... .|Unauthor ized...

..92-2651669 .

..01/01/2023 ..

United Bankers Life & Casualty Reinsurance, Inc.

.0A/G

. |Unauthorized




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 4,144,839 |...............675,219 |........... 4,289,086 |.......c.c... 799,924 |............ 9,909,068 |............... 147,134
2. AlASKA it AK o b 702,087 .o (88, 747) . 346,349 847,578 |........... 1,857,267 .o,
3. Arizona ..... . AZ .18,255,114 |.. .43,936,408 |.. 411,099
4. Arkansas .. .. AR ..8,958,618 |..........12,430,258 |.. .. 23,812
5. California .. CA .84,955,373 |........ 185,284,340 |.. . 1 813,622
6. Colorado ...... .. CO .31,603,742 |.. .45,871,819 |.. ..405,305
7. Connecticut .. . CT .. 2,312,780 |.. .14,208,787 |.. ..3,582,991
8. Delaware ............. .. DE ...208,719 |.. .. 8,734,983 |..
9. District of Columbia . . DC ...842,737 |.. .. 2,009,582 |..
10. Florida .. .. FL .23,412,094 |.. .93,233,381 |..
11.  Georgia .. GA .22,368,740 |.. .45,362,789 |..
12.  Hawaii .. o HE b 4,011,223 |l 3,492,672 1,120,035 740,992 ...9,364,922 |..
13. Idaho .... . ID .. 2,297,637 |.. .. 8,440,419 |..
14. lllinois ... L IL .83,406,268 |........ 113,806,714 |..
15.  Indiana . . IN .60,981,007 |..........82,926, 180 |..
16. lowa ..... LA .23,076,651 |..
17. Kansas . .. KS .13,442,376 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY e b e 3,822,505 |..............1,129,531 [...........1,194,379 |........... 8,416,504 |.......... 14,562,919
19, LOUISIANA ..eeveieeeeeiieiceie e LA |l [ 6,972,520 |............. 2,107,767 |........... 1,025,200 |........... 8,840,393 |.......... 18,945,880
20. Maine ....... .. 2,903,670 |..
21.  Maryland . ...12,100, . . .21,010,595 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA 15,181,485 |...ooeen 779,792 |........... 1,427,538 |.......... 72,501,991 |.......... 89,890,806
23, MIChigan .....ccoeiuiiiiiieeieee e MI 31,011,527 |............5,516,963 |........... 4,601,148 |.......... 13,892,947 |.......... 55,022,585
24. Minnesota . .. MN ...30,484,959 |. .. 320,523,642 |..
25.  Mississippi .. MS 147, . ... 14,351,145 |..
26, MISSOUN ..eovieiiiiieiieie e 17,646,779 ,018 ...l 50,899,950
27, MONtANA ...ocuveeeeieeieeieeeeieesieeeeeeesneeneees. MT e b foeis 2,798,641 |...............110,050 |............... 175,042 |......ccco.ee. 711,478 |............ 3,795,211
28. Nebraska .. ...10,098,018 |. .41,257,848 |..
29. Nevada ........ . 4,784,291 |. , .. . 13,909,711 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe 1,576,09 |...............125,600 |...............341,343 |............... 604,285 |.......... 2,647,324
31, NEW JErSEY ..ccoovieiiieiiiiieiee e NJ 21,012,109 |........... 4,380,693 |........... 1,585,769 |........... 4,870,673 |.......... 31,849,244
32.  New Mexico . NM 323,097 4,247,745 |
33, NeW YOrK .cooeeeeeeeesieeseesieeseeneenenenees NY e Nevii i 8,013,085 [ 2,126 [ 125,671 [ . ..8,140,832 |..
34. North Carolina .. 10,201,191 |.. .32,404,304 |..
35.  North Dakota .. 2,989,306 |. .10,605,210 |..
36.  OhiO ............. .. 4,670,237 |.. .58,699,280 |..
37. Oklahoma . ..9,695,857 |. .20,871,349 |..
38. Oregon......... .(2,850,033)|........... 6,030,461 |..
39. Pennsylvania ... 15,341,511 |.. .47,731,887 |..
40. Rhode Island .......c.cccoeeereeneeiivniininnienienees R e b 2,429,516 |................ 150,000 |............... 164,867 |............... 366, 161 ...3,110,544 |..
41.  South Carolina . ...1,549,324 |. .15,903,869 |..
42. South Dakota ... ..6,584,407 |.. .10,152,488 |..
43. Tennessee ... 11,936,373 |.. .30,870,065 |..
44, Texas ....... .42,650,517 |........ 131,278,731 |..
45. Utah ..... .45,033,749 |.. .56,171,807 |..
46. Vermont eeereeennn307,038 | 102,662 | 79,566 ...1,892,061 |..
A7, VIFGINI eeeeeeeeeeeeeeee s 91 813 786 ........... 8,687,345 |....... 106,845,847
48.  Washington .........cccceveeieeneeneeeeceeeeene 11,171,633 |...............482,113 |........... 2,941,802 |........... 7,895,083 |.......... 22,490,631
49, West Virginia ......cceeveereveeeneenesenenenenienees. WV [ L foe.2,462,115 [ 87,757 772,304 | 78,326 |.. .. 3,400,496 |..
50. Wisconsin .... .. 21,172,132 |.. .53,328,450 |..
51, WYOMING coeeeeieeieeieeieeieseeseeseeseeneeeneeee. WY L Lo [ 1,137,707 2,880 103,040 [, 285,609 |............ 1,579,746
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU ...130,038 |..
54. Puerto Rico ...... .. PR 32,881 |..
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
Plans. ... 0,0 O O e
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 7,135,297 [ oo o o 7,135,291 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,258,611 1,442,007
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oeeoiiiniiiis Jiis i e s
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .780,864,892 |. ,285 |..... 2,030,482,399 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX . 186,701,429 |. . ,096,674 |..ovvveinne. 38,786 |........ 195,836,889 [......cvvveveiiiiiins
97  Totals (All Business).... . 967,566,321 |. 137,323,674 |........ 113,317,222 |..... 1,008, 112,071 |..... 2,226,319,288 |.. 74,595,605
98. Less Reinsurance Cede 416,660,314 |............ 1,001,512 |.......... 14,125,552 |........ 664,504,582 |..... 1,096,291,960 |...oovoveerveirienenns
99. Totals (All Business) less Reinsurance Ceded XXX 550,906,007 136,322, 162 99,191,670 343,607,489 1,130,027, 328 74,595,605
DETAILS OF WRITE-INS
58001. Other Alien . ..8,307 |.. ..340,998 |.. 992
58002. .....ccoceeennne
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvvviiiiiiiiiiece e s D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 332,691 8,307 340,998 992
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccoceviiiiniiiniiec e e D00 O ) R R SRR R
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
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........

11
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

Organization Chart of Minnesota Mutual Companies, Inc., Subsidiaries, and Affiliates

Policyholders of Minnesota Mutual Companies, Inc.

Board of Directors

Minnesota Mutual Companies, Inc.

Federal Tax ID# 41-1919754

Securian Holding Company

Federal Tax ID# 41-1919753

Securian Financial Group, Inc.

Federal Tax ID# 41-1919752

Robert Street Property Management, Inc.
Federal Tax ID# 41-2016575

1880 Reinsurance Company
NAIC Company Code 16879
Federal Tax ID# 85-2629314

Securian Trust Company, NA
Federal Tax ID# 03-0388793

Ochs, Inc.

Federal Tax ID# 41-1598541

Lowertown Capital, LLC
Federal Tax ID# 47-4991843

Securian Asset Management, Inc.
Federal Tax ID# 41-1792781

Securian Holding Company Canada, Inc.

British Columbia, Canada
74646-9899

Securian Ventures, Inc.
Federal Tax ID# 41-1972962

Securian Casualty Company, MN
NAIC Company Code 10054
Federal Tax ID# 41-1741988

Minnesota Life Insurance Company, MN
NAIC Company Code 66168

Federal Tax ID# 41-0417830

Securian Financial Services, Inc.
Federal Tax ID# 41-1486060

Securian Canada, Inc.
British Columbia, Canada
74565-5720

Marketview Properties, LLC
Federal Tax ID# 27-1769315

Marketview Properties I, LLC
Federal Tax ID# 27-2123801

Marketview Properties Ill, LLC
Federal Tax ID# 45-4174429

Marketview Properties IV, LLC
Federal Tax ID# 45-4174567

Securian Life Insurance Company, MN
NAIC Company Code 93742
Federal Tax ID# 41-1412669

Oakleaf Service Corporation
Federal Tax ID# 41-1412668

Allied Solutions, LLC
Federal Tax ID# 35-2125376

Securian AAM Holdings, LLC
Federal Tax ID# 90-0481794

Empyrean Holding Company, Inc.
Federal Tax ID# 84-3895731

Empyrean Benefit Solustions, Inc.
Federal Tax ID# 20-3029813

Canadian Premier Life Insurance Canadian Premier General Insurance 2602432 Ontario ) . . ) .
Valeyo Inc. Armour Group Inc. Asset Allocation & Allied Dispatch Soutions, Clauson Dealer Services, ) ) Empyrean Insurance
Company Company Canada Canada Ltd. Management Company, LLC Vero, LLC LLC LLC Spinnaker Holdings, LLC Servi |
Canada Canada Canada 9 pany. Federal Tax ID# 35-2300612 ervices, Inc.

14047-8595-RC0001

14047-8637-RC0001

89776-7729-RC0001

78833-1882-RC0001

78769-4512-RC0001

Federal Tax ID# 36-4418695

Federal Tax ID# 47-1226103

Federal Tax ID# 41-1979087

Federal Tax ID# 30-0962899

Federal Tax ID# 20-4986276

Taldon Dealer Services
Inc.
Canada
1498377

Vehicle Armour Inc.
Canada
82872-2710-RC0001

Integrated Warranty Premium Services Group
Services Inc. Inc.
Canada Canada
89189-9098-RC0001 86877-1627-RC001

VA Insurance Services Inc.
Canada
79347-2077-RC0001

Loan Armour Insurance

Solutions Inc.
Canada
78769-4314-RC001

Auto Club of America,
Corp.

Federal Tax ID# 47-0856127

Auto Help Line of
America, Inc.
Federal Tax ID# 11-2433287

Dominion Automobile
Association (2004) Limited
Canada
85129-2540-RC0002

Bloom Health Insurance Agency,
LLC
Federal Tax ID# 27-2251799

Bloom Health Services, LLC
Federal Tax ID# 80-0783087
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
POLICYHOLDERS OF MINNESOTA MUTUAL
. 0869 ...[Minnesota Mutual Group ............ccc.oe | ... 16879 ....[85-2629314 .. | ..oooiiiiiis | i | s 1880 REINSURANCE COMPANY .......ceoevveeiiiiiinns VT IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....cceeiiiiiiie e .100.000 ... | COMPANIES, INC. ....cccevveiiiiiiiiiieeeene N0
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... 2602432 ONTARIO LTD. ...oooveiieeeeeiiciineneeeees | LCANLLL ) L NTALLL.... | SECURIAN CANADA, INC ...ooeeeiiiieeiiiieeeeeee | Ounership..oooeinnf 100,000 .. | COMPANIES, INC. ..eoeeeiiiiiiiiiieiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-1226103 .. | .oooooiicin | eeeeeieiiiiiis | eeeeiieeeiiiieeeeeeeeee. | ALLIED DISPATCH SOLUTIONS, LLC ....oeeeeeeeeeeee oo TNec [ e DSeeci [ ALLIED SOLUTIONS, LLC ... [Ownership...eececocin .1 280,000 ... | COMPANIES, INC. ....eoeeiiiiiiiiiiieiiis | N0 8
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 35-2125376 .. ALLIED SOLUTIONS, LLC .... SN . |MINNESOTA LIFE INSURANCE COMPANY ............ |Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
......................................................................................................................................................... ARMOUR GROUP INC. .....cceeveeeeeiiiiieeeeeiieeees | LCANLLL ) L NTALLL.... | SECURIAN CANADA, INC ...oooeeviiieeiiiieeeeeee | Ounership..cooeie i f 100,000 .. | COMPANIES, INC. ..eoeeeeiiiiiieiieiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 36-4418695 .. | .....occcooen | eeeiieiiiiiis | eeiiiieeiieeeeeeeee. | ASSET ALLOCATION & MANAGEMENT COMPANY, LLC . |.. IL.....[.......DS........ [SECURIAN AAM HOLDINGS, LLC .........cccooeeee. [OWnership. ..o ] .66.000 ...  COMPANIES, INC. ...ocvvviiiiiiiiiiiieiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-0856127 .. | eeeereecinn | e | e | AUTO CLUB OF AMERICA, CORP. ......occoceceeeeeen [ OKeeiiof eeeni DS.occeoo [ ALLIED DISPATCH SOLUTIONS, LLC ............... [Ownership.......ooooiciiiiiiiiiiiiinen.. . 100.000 ... | COMPANIES, INC. ..ooeveveeieiiiiieeciiis e N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 11-2433287 .. eeeeeiiiiis | e | e | AUTO HELP LINE OF AMERICA, INC. ......o.oecceen .. OK..ooi].......DS........ | ALLIED DISPATCH SOLUTIONS, LLC ............... | Ownership.....ccocceeeiiiiineneiiinnneen . 100,000 ... [COMPANIES, INC. .ooooiiieiiiiieiiiieeeees [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-2251799 .| eeeeiiiiiin | et eeeiiiiieeeeeeeee. | BLOOM HEALTH INSURANCE AGENCY LLC ..............|..DE.....[......NIA....... [SPINNAKER HOLDINGS, LLC .........cccoumreereecn [OWnership. ..o . 100.000 ... | COMPANIES, INC. ..eeeveeiiiiiiiieeciiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 80-0783087 .. | ..occoveeeenr | eevviiiiiiiiiis | eeeeiiieeeeiiiieeeeeeeeeee. | BLOOM HEALTH SERVICES, LLC ....oooveiiiieeeeeees [ DB o  NIALLLLLL. [ SPINNAKER HOLDINGS, LLC ...oooeeiiiiieeeeeeeees [ OWnership....eeeco 2.1, 100.000 ... | COMPANIES, INC. ..eeeviiiiiiiiiiieeecis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER GENERAL INSURANCE COMPANY . |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccvreiriiinnnnenns [Ownership.. .o 100,000 ... JCOMPANIES, INC. ..ooveeeiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER LIFE INSURANCE COMPANY ..... |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccomrreriiinnnnenes [Ownership.. oo f 100,000 ... JCOMPANIES, INC. ..eovoeiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 41-1979087 CLAUSON DEALER SERVICE, LLC . DE..... .| ALLIED SOLUTIONS, LLC ... Ownership ..75.000 ....|COMPANIES, INC. .... LNOLLf 2
DOMINION AUTOMOBILE ASSOCIATION POLICYHOLDERS OF MI
......................................................................................................................................................... LIMITED oo eeieeeeeeeeees | GCANGL ) Lo DS | ALLIED DISPATCH SOLUTIONS, LLC ............... |Ownership........cccoooeiiiiiininnaiiinnnf . 100,000 ... JCOMPANIES, INC. ..oooooiiiiiiiiiiiiiees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 20-3029813 .. | ..ooooeeciinn | eeeieieiiiiiis | eeeeiiieeeiiieeeeeeeeee. | EMPYREAN BENEFIT SOLUTIONS, INC. ......ccooeeo. [ .. DE.....f......NIA....... [EMPYREAN HOLDING COMPANY, INC. ............... [Ownership......ccccoooiiiiiiiiiii. . 100,000 ... | COMPANIES, INC. ..ooeveveeiiiiiiiieieiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 84-3895731 .. | ..ooooiiiiinn | eeeiieiiiiii | eeeeiiiieeeeeeeeee. | EMPYREAN HOLDING COMPANY, INC. .......ooeeoeeeen [ DE.cecfeeu  NIALLL.... | SECURIAN FINANCIAL GROWP, INC. .........ccco. [Ownership......ooooooiiiiiiii 196,370 .| COMPANIES, INC. ...eoviiiiiiiiiiiiiiis | N0 T
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 20-4986276 .. | .....occoooer | cevveieiiiiiis | eeeeiiieeeeeiieeeeeeeeeee. | EMPYREAN INSURANCE SERVICES, INC. .....ocoeeees [ TX.oouo| oeni  NIALLLLL.. [EMPYREAN BENEFIT SOLUTIONS, INC. ............ [Ownership.......ccooociiiiiiiiiinn.. . 100.000 ... | COMPANIES, INC. ..ooevieeiiiiiiiiieeeieis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... INTEGRATED WARRANTY SERVICES INC. ..............|..CAN....J......NIA....... [ARMOUR GROUP INC .......ceevreiiiiiinnnerrncnns | OWNErShip. o} . 100,000 ... [COMPANIES, INC. oo [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LOAN ARMOUR INSURANCE SOLUTIONS INC. ..........|..CAN....J......NIA....... | 2602432 ONTARIO LTD. .....ccoeeriiumnennennnen |Ownership....oooooiiiiiiiiiiiiiiinnlf 100,000 ... JCOMPANIES, INC. ..ooveieiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-4991843 .. | ..oooiiiiiiin | e | e, | LOWERTONN CAPITAL, LLC ..o [ DB o  NIALLLLL.. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccooociiiiiiiiiinno. . 100,000 ... | COMPANIES, INC. ..ooevieeeiiiiiiiieeeiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-2123801 .. | eeeiiiiiis | e | e | MARKETVIEW PROPERTIES 11, LLC ... [ MNL | eeenDSLeceo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........coocooiiiiiiiiinnno. . 100,000 ... | COMPANIES, INC. ..ooeveveeiiiiiiiieeeiiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 45-4174429 .. MARKETVIEW PROPERTIES 11, LLC .... LIN . |MINNESOTA LIFE INSURANCE COMPANY ............ |Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
............................................................................ A5-41T4567 .. | eoeeiiicin | e e | MARKETVIEW PROPERTIES IV, LLC ... [ MNL | eeeilDSLLLLL [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......ccoocciiiiiiiiiio . 100,000 ... | COMPANIES, INC. ..ooeeveeeeiiiiiiieieiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-1769315 .. | ooeeviicies | e | oo | MARKETVIEW PROPERTIES, LLC ....eeeeeeeeeeeeees [ MN | eeeiDSLeLLL [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......cccocciiiiiiiiio . 100,000 ... | COMPANIES, INC. ..ooeevieeiiiiiiiieeeeiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 Minnesota Mutual Group ..........ccccccoe | ... 66168 ....141-0417830 .. | ..cooiveiiis | o [ MINNESOTA LIFE INSURANCE COMPANY ............... NG RE........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccoeiuiiieieiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeiiiiiiiiiieeene N0
POLICYHOLDERS OF MINNESOTA MUTUAL POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919754 .. i | e | eiieieeeeeceee. | MINNESOTA MUTUAL COMPANIES, INC. ... [LMNo.f...... UIP....... [COMPANIES, INC. ......ccoooiiiiiiinnnneennnnnne. [OWNErShip...eeeeeiiiiiiiiiiiinnnee.} . 100000 ... | COMPANIES, INC. ...occvvviiiiiiininnnennin | N0 e
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411412668 .. | ...oooooeoien | e | eeeiiieeeeeeeeee. | OAKLEAF SERVICE CORPORATION ......eeeeeeeiieeees [ MNLLL | oeeiDSLLLLLoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........ccocciiiiiiiiinno . 100,000 ... | COMPANIES, INC. ..ooevvveeiiiiiiiieeeiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1598541 .. | ooiiiii | | e |OCHS, NG e [ MNGL O NTALLLLLLL [ SECURITAN FINANCIAL GROUP, INC. ..........c.... [Ownership......ooooiiiiiiiiiiiino. . 100,000 ... | COMPANIES, INC. ...eevveeeeiiiiiiieeeiiis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... PREMIUM SERVICES GROUP INC. .......cceeveeeeenn | .CANLL.. o NTALL... | ARMOUR GROUP INC ...oeoeiiiiiieeciieeeeeeee | Ounership...coeennf 100,000 .. | COMPANIES, INC. ..eoveeiiiiiiieiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 41-2016575 .. ROBERT STREET PROPERTY MANAGEMENT, INC. ..... |..MN.....|......NIA....... | SECURIAN FINANCIAL GROUP, INC. Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
............................................................................ 90-0481794 .. | ..oooiiiiin | e | eeiiieiieeeeeeeeee. | SECURIAN AAM HOLDINGS, LLC ..veeevieeeeeieees [ DB | eeei i DSLeeceo o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......cccocciiiiiiiiiii . 100,000 ... | COMPANIES, INC. ..ooevvvieieiiiiiieeciiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411792781 .| e | | e, | SECURIAN ASSET MANAGEMENT, INC. .....cccceeeees [.MNL.of ..o NIALL..... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccooiiiiiiiiiiiino. . 100,000 ... | COMPANIES, INC. ...oevveeiiiiiiiiieeiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... SECURIAN CANADA, INC .......cooeiiiiiieneeiiicnnes | .CANL...J .. NTAL...... | SECURIAN HOLDING COMPANY CANADA, INC ....... |Ownership.........ccooooeriiiinnnniaiinnnf . 100,000 ... JCOMPANIES, INC. ..ooooeiiiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 Minnesota Mutual Group ..........cccccee | .oee 10054 ... [41-1741988 .| coooiiiiiies | i | s SECURIAN CASUALTY COMPANY ..........cccccenenennne NG IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccoeiuiiieieiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeiiiiiiiiiieeeeae SN0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919752 .| eeeiiiici | | e, | SECURIAN FINANCIAL GROUP, INC. ........ooeooeees [ DE..oof.eee.  UDP....... [ SECURIAN HOLDING COMPANY ..........cceeeeeeeeen [OWnership. ... . 100.000 ... | COMPANIES, INC. ..eeveieieiiiiiieeeiiis [ N0 e o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1486060 .. | .......ccooor | ceviiieiiiiiis | eeeeiieeeiieeeeeeeeee. | SECURIAN FINANCIAL SERVICES, INC. .....occoeees [L MNLLL.f ...  NIALL..... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccooiiiiiiiiiiinno.. . 100,000 ... | COMPANIES, INC. ..ooeveeiiieiiiiiieeeiiis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919753 .| eeeiiiiii | e e, | SECURIAN HOLDING COMPANY .......oeeeeiiiieeeeeee [ DB it  UIP.LLLLL. [MINNESOTA MUTUAL COMPANIES, INC. ............ [Ownership.......cccocoiiiiiiiiiinn. . 100,000 ... | COMPANIES, INC. ..ooevieeiiiiiiiiieeeiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... SECURIAN HOLDING COMPANY CANADA, INC ..........|..CAN....J......NIA....... | SECURIAN FINANCIAL GROUP, INC. ............... |Ownership........cccooerriiiiinnniiiiinnnf . 100,000 ... JCOMPANIES, INC. ..ooooeiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 ...|Minnesota Mutual Group .............ccccc. |.eees 93742 ....|41-1412669 .. SECURIAN LIFE INSURANCE COMPANY ... LIN . |MINNESOTA LIFE INSURANCE COMPANY ............ Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
............................................................................ 03-0388793 .. | 3089752 ..... | ..ccooeeiiiiiis | eeeeiiiiieeeeeiiiieeeeeeeeee. | SECURIAN TRUST COMPANY, NA ..o [ US| o  NTALLLL... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccoooiiiiiiiiiiinno. . 100,000 ... | COMPANIES, INC. ..ooevvveeiiiiiiieeeiis [ N0 e s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1972962 .. | .oeeiiiicis | e | eeiiiieeeeeeeee. | SECURIAN VENTURES, INC. oo [ MNCL | NTALLLLLL. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccooooiiiiiiiiiino. . 100,000 ... | COMPANIES, INC. ..ooevieieiiiiiiiieeeciis e N0 e s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 30-0962899 .. | ....oooceoinn | ceiiieiiiii | eeeiiieeeeeiieeeeeeeee. | SPINNAKER HOLDINGS, LLC ... [ DB i  NIALLLLLL. [EMPYREAN BENEFIT SOLUTIONS, INC. ............ [Ownership.......cccoociiiiiiiiiinno. . 100,000 ... | COMPANIES, INC. ..ooeveveeiiiiiiieeeiiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... TALDON DEALER SERVICES INC. ......ccoeereecennns | .CANLL.. o NTALL.. | ARMOUR GROUP INC ...eeoeiiiieeeiieeeeeeee | Ounership.coeennf 100,000 .. | COMPANIES, INC. .eevveeeiiiiiiecieiees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VA INSURANCE SERVICES INC. .....ceeoveriecennnes | .CAN... L NTALL.. | ARMOUR GROUP INC ..o | Ounershipu.ooceennlf 100,000 .. | COMPANIES, INC. .eeeveeiiiiiieieiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VALEYO INC. ..ooiiiiiiiiiiieeiiiieeeeeceieeeeeen | LCANG L O NTALLLLL.. | SECURIAN CANADA, INC .ooeeeeiiiieeiieeeeeeee | Ounership..co e 100,000 .. | COMPANIES, INC. oo | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VEHICLE ARMOUR INC. .....cccevveeeiiiiiieeeeneenn | CANG L O NTALLLL | ARMOUR GROUP INC e | Ounershipu.cccnnf 100,000 .. | COMPANIES, INC. .eevveeeiiiiieiieiees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2300612 .. | .eoeoriiiiinn | e | e |VERO, LLC e [ DB DS [ ALLIED SOLUTIONS, LLC ... [Ownership...eeccc 01 .93.000 .| COMPANIES, INC. ...eooviiiiiiiiiiiiiiiis | N0 4
Explanation

..| Non-Controlling Interest held by members of Empryean Management. ...
..| Non-Controlling Interest held by Clauson Holdings, Inc. .......
.| Non-Controlling Interests are held by unrelated individuals. ... .
[ e T T T Y= N T K B o TN I8 €T o A U TSP




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Explanation:

Not applicable

Not applicable

Reasonableness & Consistency of Assumptions Certification filed.

Reasonableness & Consistency of Assumptions Certification (Updated Market Value) filed.

Reasonableness & Consistency of Assumptions Certification (Updated Market Value) filed.

Bar Code:

6 6 1 6 8 2 0 2 3 4 9 0 0
6 6 1 6 8 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 6 1 6 8 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 6 1 6 8 2 0 2 3 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 6 1 6 8 2 0 2 3 4 4 8 0 0 0 0 1

o
—

0 1
0 1

EY
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

2704.
2797.

Change in MODCO reinsurance
Summary of remaining write-ins for Line 27 from overflow page

............ 1,387,970,816
1,387,970,816

.......... 19,482,324,454
19,482,324,454
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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 YEAT ...........ccuevevececeeeeeeeeeececeeeeeeeeeeeeaeeeeesesessasaeaesesesasassesesesesesssssssannas |eeeesesesesennens 48,933,295 |.....coovueve. 51,907,350
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after ACQUISIION ..............c..cc.ovoviueueieieeeeececte e eeecee et eeecaeae e enseseae et esenssseae st esenssssaesesenenns | [eresesesennscaeeeenes 729,966 ..o,
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt et ea e e aeeeaeeeae e s e e s e easeeaseemseeseeeseeaseenseeseenseanseenseeneeeneesnsenseanans [senseensnenseaseasnnssenensneans [eseensesiseeseeseeeeeaseeanens
5. Deduct amounts reCeived ON AISPOSAIS .......c.coiuiiiiiiieieiie ettt et e e sa e et e st e se e b e eseeenteeseeeseesseenseenseeseenseanneanneans |orteete et e et e e et ees [oreenre e e e
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiieie ettt saeesbeens [ereesssenssenae e nie e ees [oaeeiseeite et e
7. Deduct current year’s other than temporary impairment r€COGNIZEA ............cociiiiiiiiiiiiieee e eneene [oeesre s e ens [oreeiseeite et e
8. Deduct CUITENt YEAr'S AEPIECIALION .......c.c.veveeeeececeeeeeeeecaeeeteteseeecaeaetesesesssassesesesssssesesesesssssssssesssassssssssesesssssssssesasnssssasssssnnas [oesesescscussesananas 691,466 |.......ccovvvve 2,974,055
9. Book/adjusted carrying value at the end of current period (LiNes 14+2+3+4-5+68-7-8) .......ccc.eveveerueueeerereeceeeeeeeeeeseaseesesenennans [eeeeeeeeneeeeens 48,971,795 | 48,933,295
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 48,971,795 48,933,295
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 5,263,732,777 |........... 4,797,976,497
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et et e et et e et e et et e et eeteete e eeeeereeeeeneeneene foeereeeeeeaes 106,450,000 |............ 1,062,070,270
2.2 Additional investment made after acquisition . ... 27,409,730
3. Capitalized deferred INtEreSt AN O ...........c.ciiiiiii ettt et e be e beebesbeebeebeebesbesbesbesbessessesbessees [eeseeeeeemene e e iee s iesreses [oeeeeee e
4. ACCTUAL OF QISCOUNL .......iueeiieiieieee e et e et et e e st e st e e st et e st et e st e s e st e st e st e st et e st ess e st e s e st et essensensensensensensensensen [oeeseeseesneanesnennenensnenne [ooeseeaesaeeeeeseeeeneneanaa
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEA .............cccuiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 5,254,864,981 |........... 5,263,732,777
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 5,254,864,981 5,263,732, 777
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,548,316,442 |............ 1,424,325,125
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ..........ccueveieicccecee ettt e aeaet et ssasaese s s s s asssaesesssassssesesenssnsssssssannanans [ereeesenasienenes 41,134,128 | 195,439,707
2.2 Additional investment made after aCQUISITION ...........c.iiiiiiiiieie ettt et besneseesnees [eenneeiteeiteete et e e e neenaeens [eseenae e
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
4. Accrual of discount
5. Unrealized valuation iNCrease (AECTEASE) .............c.cueuevererieieeerereieseseseseesesssssssesesesesssesssssssesesesesssssssssssesesesessssssssssssssesesesnsssssns [reseeneneneeneee (8,0078,802) [oevciciciiians 44,570,256
6. Total gain (I0SS) ON AISPOSAIS ........c.ceieieieieeeicieeeieieie ettt sese e ssssesesesessssassssnssssesesesssnsnsnssssssesssennns [oereereneneeeeeen 4,009,800 [ 48,588,048
7. Deduct amounts reCeived ON AISPOSAIS ..............cceueveieiececeeeeeeteeeeeeeeeeeeeseeeaeseeesesessassesesesessassesesesesssssssesssasssssassesasasssassnsnnns oesesssscaeiesens 19,007,287 |..covvnnne 150,119,117
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviieueuiiieieee ettt sesesses s sses s seseseananas [oeeeseseeeeeeeaene 2,652,275 |...oooviinn 9,061,274
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sieesbeens [esessnensse e ees [oreeiseeite et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 4,508,488 |......ccccvevenne 5,430,631
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocoeveveururreiieieieeeieeeeeeeeeeiens [eeeieeens 1,559,114,823 |.......... 1,548,316,442
12.  Deduct total NONAAMIEA GMOUNES ..........c.c.cveviueiieieieiieteteteeeeeee ettt ettt ae s s s st es et esese s s s s esesesessssasassseseseseanas [eoesesenenanenenas 5,870,100 |..ocovererenes 6,007,684
13. Statement value at end of current period (Line 11 minus Line 12) 1,553,244,723 1,542,308,758
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 21,484,163,912 |........... 23,727,473,202
2. Cost of bonds and stocks acquired ....295,388,562 |............ 4,358,573,998
3. Accrual of discount ... 4,514,183 |..coovenne. 12,672,654
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (10,812,790)|.............. (105, 182,267)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns 4,619,254 |............... (61,834,688)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueueiiieieieeeeeeeee e eeeee e e s ssesesesessssasannans oeeseeeeneeeaa 491,506,957 |............ 6,396,357,427
7. Deduct amortization OF PrEMIUM ...........ccciiiiuiiitieitct ettt ettt ettt e st ese st ese et etesa et e et ebe et ebess et esssaesssaessssesessesessesessetesasessans |oeeseseseeeseieas 7,423,088 |.................. 33,402,333
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE ..........cciriuieeuiuiiniieriereiriniiesiesesseseeeseesessenesssiesessesesesissens foesesssesnsnassesanas 381,049 | (1,653,862)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 11,332,955 | 15,859,688
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............... (2,987,528)|...cccvvceeieiine (265,678)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 21,265,003,642 |.......... 21,484,163,912
12, Deduct total NONAAMItEEA BMOUNES .......c.cuiviieiieieieeiiceiee ettt ettt e st et ettt et es et seaetenananas [ronmemnanasansenannaes 10,153 o 10,153
13. Statement value at end of current period (Line 11 minus Line 12) 21,264,993,489 21,484 153,759
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 11,666,382,212 |................ 177,541,013 | 352,147,766 |......co....... (18,527,638)|.......... 11,473,247 821 | [ e 11,666,382,212
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 8,270,652,952 |........cco.ce. 49,965,702 |..cvvvennne. 177,689,003 |..coovocvinne. 7,906,851 |............ 8,150,836,502 |.....coovriiecieriirririieine [ [ 8,270,652,952
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 594,715,427 |.ovveenee 5,567,629 |......ccoeueenee. 9,746,823 |................ (16,272,860)|................ 574,263,374 |eeeeeeeeeeeeeeeeeee [ o 594,715,427
L Y (@2 - OSSPSR UEPPRUSTTY SRR 67,174,252 |....cvvvriinene. 5,251,456 |....ccccvvineee. 4,131,791 [ 8,333,114 | 76,627,030 |evoveiiceeierrreniieees [ o 67,174,252
5. NAIC B () ittt ettt b et be s [rr e 13,814,910 oo 20,596 |...coriciriiieas 305,692 |..coovoiunene (1,599,077)...ccececvenne 11,980,738 | e [ 13,814,910
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 6,293,000 6,293,000
7. Total Bonds 20,612,739,753 238,346,397 544,021,076 (13,866,609) 20,293, 198,464 20,612,739,753
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 76,825,000 [-...vvecereeeriririccinieinines [orereeeneeiniseneenieineneenees |oeeeeeieeseneee e seenieiee [reeeeenenenaean 76,825,000 ..o e e 76,825,000
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 24,831,452 |....ocviriiiicnicens [ [ 210,223 | 25,041,675 |coeeeiiiiecicrrrieeees [t o 24,831,452
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 2,487,855 |.....oeoieiiciiciieiins [t [ (215,287)[cveeecinne 2,272,568 |....ooeeceeeeeeeeeerierniins oo [ 2,487,855
TR 72 (PSSO TR SETSRRSTSRSTTRRPRY NSRS 1,578,022 | [ [ 310,352 | 1,888,374 | e o 1,578,022
T2, NAIC B ettt bbb bbbttt b e [see s 482,964 ... e [ 11,086 oo 494,050 |...oeceeeeieeecicienirnes e [ 482,964
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 106,205,293 316,373 106,521,666 106,205,293
15. Total Bonds and Preferred Stock 20,718,945,046 238,346,397 544,021,076 (13,550,236) 20,399,720,130 20,718,945,046

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAICT $ oo, 4,948,579 : NAIC2 $ ooooovveeeeeeeeeeeeeeee . NAIC3 $

169,210 NAIC4 $  cooooooreeeeeeceveeeereeeeens SNAICSE $ oo S NAICB $..........




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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 5,117,789 XXX 5,055,709 6,816
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 60,910,186 |.....cccevnve 17,148,933
2. Cost of Short-term iNVESIMENTS ACGUIFEA ............coiiiieieeeieececeecee ettt ettt e et s s ese s s s st esesesessansssesesesesesssnas [eeesssseseseneaenens 169,211 | 60,731,970
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 281,931 [ 179,283
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (5,134) |
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 56,238,404 |................. 17,150,000
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ettt st e s he e bt e sbe e bt et e eabeeabeeaeesaeesheesbeeabe e beenbeenbeensesnnesnees |ootesssessisinesiaesiae s e e P2
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 5,117,788 |...oove. 60,910, 186
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 5,117,788 60,910,186
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccuivieivereriiriesisetesesssssesesesssssssesesesassssssssesessssssssesesesassssssesesesassnsns sesssesessssses 126,226,302

Cost Paid/(Consideration RECEIVEd) 0N AATIIONS ............c..cuevruiieiiecieieieiete ettt ettt s e st e s s s s s s s s s s s s s e sssses s sesansane | ebessesessesises 87,299,965

Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueuruereiieeeseseteietesesesesessssssesese st ssssesesesssssssesese s sssasses et e s s saeses et et s s snseseses s sssses et e s s s sssesesasnnanans oestiesesesnsnes 202,288,630

SSAP NO. 108 AUJUSEMENTS .......eiitiitiitiitiiti ittt bbb bbbt bbb E e E e R E eS8 £ A E £ E €S E £ E £ E e E e A E e b e A E b £ e b £ R e AR e e b e e b e e bt bt bbbt b et b nne e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieieeteiiieesete ettt et se st eessse bt et sseese b e b st esseseb e b st e e s ebebesessesesebe b st seses et et st e et ebe b sassnsnsebesasans fattssietana (109,643,581)
Considerations received/(Daid) ON tEIMINALIONS ............cccueiiiiueieteieiieetet ettt sese sttt s sassesesesssssssseseses s s e seses et s sassesesessssssssesesesss s snsesesesssnns thebesesssssenes (11,767,026)
440 17251 o PP P PP PTRPOS

Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ...........iiiiiiiiii bbb bbbttt n eateatsaresre e are e

Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ............ouiuiueuruiririiiisisisteteieseseese sttt tesesest st ses bt sesese s se s s sebebesese s ssssesesesesesannns  febeettnsnenens 12,866,879

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvuiuiueiiiiiieieieiieieeeieseisssse ettt sssssese e ssssanaes sesssesesasnenes 330,805,222

Deduct NONAAMITIEA @SSELS .........ciiiiii bbb bbb bbb s b e E e e R e e b e e E e e R e e E e e E e e h e R SR e e R R e R R e R e R e R e e s AReeEeeEeaeeeae e

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.iiiueuiiiiiiiieteteiie ittt sttt ss st s sttt ese bbb sssns bbb s sssnsesebesessnsns ehebesesnesseees 330,805,222

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.eiuiiiiaiieie ettt ettt et et e e st e eae e e st e es e e st ese e s e enseenseemeeaneeanees Saseesaessseesessaeasaesaneaanens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ccoiiiiiiiiiiiiii s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ..........cccceeiiiiiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiie ittt ettt sie s eesieese e se s e e s esb s se e s saabeeaesssessaessaessressreeareeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 5,703,391

3.14 Section 1, Column 18, prior year 7,748,592
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiie ittt ettt see s eesseesies s e s s e e b e s b s b aae s seabesaesssesssessaessressreeareens
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccceveveieieeies coererererieeneens 5,703,391
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvcveveveeeeeeieieiereeeeiseseeenes eeereresseseeees (2,045,201)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetcecee ettt eteseas s esess esestsaesessesebeses e et asseseane sesseseseseseneeas 7,748,592 ... 7,748,592
10 o) o) =TI (g Lo o 1T UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................cccceueueeieieeeievcieveeceees s (3,365,012)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......ooveveveeeeieeieteteeeeeee ettt sasnns feseseseaeaesees (3,365,012)
4.23 SSAP NO. 108 AQJUSIMENS ........oeviveretieieieeeeeeteteteteteeee ettt setesses feteteseseeaesesseseteseseeasaene taeassessesesens (3,365,012)
5103 o) =TI (g Lo o o g UL I = OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiiuiiiiete ettt ettt e e et ea et eaeesh e e sh e e ahe e bt ea bt ea bt em bt ea et ea et sheeeheeeb e e abeebeen Seemeesasesaesaeeaesaesaaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT .........ooiiiiiiiee ettt e et e eae e s Sesseeeaeesaessaeeaesaesaaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt b e e e b e e seeeaeeeaee s Saaesaeaaeeaesaesaaesaeeeane e
Deduct total NONAAMIEA @MOUNLS ...t oot et e h e s e e s e e oot e o e o R e e R e £ R e SR e £ R oo R e e R e e R e e e e e R e e R e e R e s R e ee e e e e seeseeeeeseeaae s maeeseestenseneessee e e eneeneenen

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiii ettt ettt ettt a e bt e bt e she e b e e bt e a bt ea bt ea et ehe e she e eheeebeeabeebeen Seemeeeaeeeaesaeeaesnessaeaaaeas
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiiiiiteieeeeieee ettt ettt e ettt e s e e s e e St et s s st s e b s et st see s etesnes trebesniesnias 330,805,223

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccooiiiiiiiiiiiiiiiiiis i

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s sttt eseseass s nsssesesesesesennsnsnenenesnninenenee s 330,805,223

Part D, SECHON 1, COIUMN B ...ttt es e e s s e e s e s s e s s e e s s e s e s 2 e e e s s s e s s s e s e s s e s es e s et ensesnsesnsesanas erebessiesnias 734,499,309

Part D, SECHON 1, COIUMN 7 ..ottt s e s e e e s s s s e s s ses s e s s esennsenne besanbesanies (403,694,087)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt ettt sbe bt snesnennesiees
Fair Value Check

Part A, Section 1, Column 16 330,805,223

(o=l S TR Y=Tod 1 1) o B N O 11 1 4's ] e TR

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ettt et et easas s s sesesesesssnnnsssseneneneninenenes e 330,805,223
Part D, SECHON 1, COIUMN G ..ot eeeee s es s es s e e e e s s s s st e et e s e esetnes eesessenscnaions 734,499,309

Part D, SECHON 1, COIUMMN 10 .....euiueueueieeeeerceeeeeeeeseeseeseeseesees e e e ee e e seses e e es s esees s eseeseeseesee e e e e et eesessessessesseeseaseesesnanes eosessensinnns (403,694,087)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiieiie ettt ettt s sbe e e sb e sbeesbeenesnesne e siees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....ucuuieuieiiiieiieiieisetei ettt se bbbt bbbttt eniee | sosessesissnsineas 2,085,140
Part B, SECHON 1, COIMN 20 ......uuieuieiiieeersetseiieesseesee e et ssesse s s a6 bbbttt eniee sosessnsinsinians 51,762,512
Part D, SECHON 1, COIUMMN T2 ...ttt naenees | sosessnsinsinians 53,847,652
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieee et nnenens i
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueeeieieieeeteteteeeeee et e ss s seseseseseasanas [eresenenseeeeas 202,249,120 |..oceeeenee 316,966,570

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,012,682,693 |............ 6,829, 147,534

3. ACCTUAN OF GISCOUNL ...ttt ettt e s e e eee e e eseseseee e eseseseeee e e esesesesee a2 e aeseseeee e s e e s e s eseeee e nsesesesesasansnsesesessnnnsnsesasannnns [oeteessenaniciceseinnas 93,321 | 296,346

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens

5. Total gain (I0SS) ON QISPOSAIS .......c.ceveiieeeeeeeeceiiieee et eteteeeae ettt te s e e s st s et eseses s s st sesesesessasanasssesesesesessssasssssesesesesnanas |oeesesesesensaeeneneaeenaeas 450 [ (2,658)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,041,818,728 |............ 6,944,158,672

7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 173,206,856 |............... 202,249,120
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 173,206,856 202,249,120
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Minnesota Life Center 401 Building v..oieeesievuiiruniiiiniiiiniiiinieiiieninaes E S T PO PPPUR [PPTPPPPPPPPPTN L TN L LTl PP PPPPPPPPPR 63,008,464 |..euiiieniiiiiiiiiiiiiiiiiiiniiins foeeiiiieiissrins e serineenins foseeie e e reraae 729,966
0199999. Acquired by Purchase 63,008,464 729,966

0399999 Totals

63,008,464 729,966
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 1 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- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Minnesota Life Cntr 400 Bldng ..... Saint Paul .... ...09/30/2022 .. [Direct P P U N R RN R (R RN 1,500,366 |...... 3,036,976
Minnesota Life Cntr 401 Bldng ..... Saint Paul .... ...09/30/2022 .. [Direct ...ooooovviiiiiiiiiiiinnii s e e | 891,466 | L Lo (B91,466) [ e L e e s e, 3,313,181 |...... 5,159,389
0199999. Property Disposed 4,813,547 8,196,365

0399999 Totals

691,466

(691, 466)

4,813,547 8,196,365
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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
Ross Township .. .01/06/2023 ..
Madison .01/17/2023 ..
Redmond .... .01/31/2023 .. ..
San Antonio .02/01/2023 .. ....8,250,000 |...
Manassas ... . 02/17/2023 .. ....5,000,000 |...
. 03/06/2023 .. ....4,200,000 |...
Harrisburg ... . 03/15/2023 .. 13,000,000 |.... .
Alexandria .03/16/2023 .. .. 30,000,000 .. 65,000,000
Gainesville . 03/30/2023 .. 8,000,000 .. 24,530,000
Bellevue ... . 03/30/2023 .. 13,500,000 .. 27,500,000
0A02071 . Huntington ... . 03/31/2023 .. ....3,000,000 |... .4,720,084
0599999. Mortgages in good standing - Commercial mortgages-all other 106,450,000 243,570,084
0899999. Total Mortgages in good standing 106,450,000 243,570,084

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals

243,570,084

106,450, 000
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
Saint Paul .12/09/2010 .. ..01/01/2023 ... 18,208 |. 18,208 |.
Manassas . .04/29/2013 .. .02/17/2023 4,131,416 |. 4,108,393 |.
Avon Park ... 10/30/2014 ...02/01/2023 10,841,312 |....

Cerritos .

Plymouth
Rancho Cor

Manches ter
Orion Township

Waukesha ..

dova ...

10/30/2014
05/13/2015

JUR FO IR R 05/10/2016
JT IR R 09/28/2018
JUT RPN R 05/24/2019

I N AP 12/14/2021

....02/01/2023
....03/06/2023
....01/30/2023
....01/04/2023
....03/06/2023

...03/02/2023

...2,215,742 |....

10,770,460 |.
...2,201,262 |.

0199999. Mortgages closed by repayment

38 547,534

38,272,320
1395 e Medley ..ovverrniiiiiiiiiiiiiiieeeccs 07/20/2005 ... [cceeeiiiies i s 1,569,587 [vvvveeiiciiiiiiiies i i [ e e e 124,856 |.evveeeeeiiiiiens | [
Opa Locka ... 07/20/2005 .. 147,016 |...
Hous ton 07/18/2005

Philadelphia
Concord ...
Bolingbrook .

06/12/2006

07/06/2007

... 01/17/2007 ..
.. 08/13/2007 ..
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Lincolnton .. 05/22/2007
06/15/2007
San Mateo ... 07/29/2008
San Antonio . .09/05/2008 ..
Chula Vista .05/28/2009 ..
Oxon Hill .08/28/2009 ..
Laurel 08/28/2009
Glen Burnie . 10/26/2009
Vancouver ... 12/17/2009
Spokane ... 12/29/2009
San Jose .. 07/01/2010
Van Buren Township 07/12/2010 . .
Asheville 07/21/2010 ... 152,517 |...
Asheville ... 11/29/2010 ... 136,013 |...
San Diego ... 03/01/72011 .. . 65,881
Seattle ... 0171072011 .. ..41,039
Stockton .. 06/16/2011 .. ..24,064
Austin .... 02/22/2011
Eugene .... 03/14/2011
Fletcher . 05/19/2011
Kent 06/15/2011
San Jose .. 12/01/2011 R IO
North Canton .. 08/22/2011 JUR R 2,271,016 |.... .
Various 10/19/2011 N 10,149,687 |.... ... 222,022 |...
Glen Ellyn .. 11/17/2011 ...2,546,124 |.... L 57,178 ...
Durham ....... .02/06/2012 .. . 64,871
West Jefferson .06/03/2012 .. ..43,702
Minnetonka .. .04/11/2012 .. . 19,187
Albuquerque . .05/14/2012 .. . 70,100
Midvale ... .05/30/2012 .. ..24,752
Tal lahassee 09/17/2012
Hendersonville .. 08/09/2012
Santa Fe 08/16/2012
Char leston 10/23/2012
East Moline ... 10/17/2012 JUR RN
Topeka 10/25/2012 [ AP 4,943,998 |....
Southern Pines .09/27/2012 .. . 10,076,355 |.
Monrovia .11/20/2012 ..
Seattle .10/30/2012 ..
Kirkland . .11/05/2012 ..
Woodburn .12/20/2012 ..
Eugene ... 12/20/2012
Indio 12/20/2012
Carrollton .. 12/20/2012
Minneapolis . 11/29/2012
Burnsville .. 11/29/2012
Denver 12/27/2012
San Antonio . 12/21/2012 . .
Culver City 04/08/2013 .. 118,840 |...
New Hope .. .08/27/2013 ..
Pearland .. 04/23/2013
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Manassas 04/29/2013
St. Louis Park .. 05/28/2013
St. Louis Park .. 09/03/2013
San Jose ... .06/03/2013 ..
Carol Stream .05/16/2013 ..
Pacifica . .05/01/2013 ..
Tacoma ... 06/13/2013
Norman ... 05/14/2013
Edmond ... 05/14/2013
05/14/2013
Coconut Creek .... 06/27/2013
San Leandro . 07/01/2013
Houston 06/03/2013
Anchorage ... 08/01/2013
Portland .. .07/25/2013 ..
Mi lwaukee .07/25/2013 ..
San Diego 08/08/2013 ..
Hopevel | ... 08/15/2013
Cleveland ... 10/03/2013
Baltimore ... 08/13/2013
Houston 08/19/2013
Palo Alto ... 07/25/2013
Schertz ... 09/12/2013
El Paso ... 10/24/2013
Cleveland ... 08/29/2013
Totowa . .09/26/2013 ..
Reston . ... 11/07/2013 ..
Petaluma .. .10/30/2013 ..
Ellicott City . .10/29/2013 ..
Eldersburg .. .10/29/2013 ..
Lakewood ... 11/13/2013
Keizer .... 12/03/2013
Kingwood .. 01/22/2014
Millbrae .... 12/16/2013
Asheville ... 05/29/2014
Coconut Creek .... 12/09/2013
Miami .....ooenen .03/12/2014 ..
Garfield Heights .01/30/2014 ..
Brea .... ... 07/01/2014 ..
Azusa ... 07/01/2014 ..
Huntington Beach .. 07/01/72014 ..
Oxnard 07/01/2014
Redlands .... 07/01/2014
Lake Forest 07/01/2014
Camarillo ... 07/01/2014
Camarillo ... 07/01/2014
07/01/2014

Sun City lWest . 03/27/2014 .
Lynnwood ... 04/29/2014 . 109 150 |...
Annapolis .04/17/2014 ..
Victor .... 07/01/2014
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Hanover 05/15/2014
Roseville ... 04/10/2014
05/20/2014
Rockville .05/12/2014 ..
Silver Spring . .04/01/2014 ..
Silver Spring . .04/01/2014 ..
Silver Spring .... 04/01/2014
04/29/2014
The Woodlands . 06/25/2014 .
Lincoln ... 09/10/2014 11,431,748 |....
07/15/2014
Hayward 07/30/2014 ...1,309,124 |....
Woodbr idge .. 09/09/2014 oo |oeeeennnn 2,675,355 [....
09/02/2014 [ AP 1,879,102 |....
Avon Park .10/30/2014 .. . 10,841,312 |.
Manchester .. .10/30/2014 ..
Chanhassen 08/18/2014 ..
Bel Air ... 09/29/2014
Edwardsville ..ooooeverieiinninniniinininns Jevnennneneenn e e el 09/25/2014
...................... 10/02/2014
Cheektomnaga ..ocvuveevnveenuveenneenineenns fooveenineeneneend N [ e 12/05/2014
TUKHT 1@ oeeeeeee e e eeeeeen Jeemneeeeeeeee WA e s s 10/29/2014
Rochester .........oovvvvvivvniniieiivninns Jovvnenneneenen N e e [ 10/07/2014
New Braunfels ......oooeueereeemmnninnreeens Joemmmneeeeemns T e s et 12/04/2014
Greenfield {1 A RN 12/15/2014
Lewis Center .02/12/2015 ..
Santee ... .04/01/2015 ..
Mount lake Terrace . 12/17/2014 ..
District Heights .01/28/2015 ..
Sylmar .......... .02/05/2015 ..
Brecksville ... 04/06/2015
02/26/2015
West Allis . {1 A RN 02/17/2015
Wilmington .. 05/11/2015
Pasadena 03/26/2015 JUR RN
05/14/2015 [ AP 3,193,576 |....
Pembroke Park . .01/23/2015 .. . 17,680,704 |.
Pembroke Park . .01/28/2015 ..
Pembroke Park . .01/23/2015 ..
Brecksville ... .04/29/2015 ..
New Castle .04/14/2015 ..
Abingdon 04/10/2015
Aliso Viejo ... 04/29/2015
Frisco 05/18/2015
Various ....coeeeevevvevnnennnnninnnnnnnneenns foevnnnnneeeeen W e el 05/18/2015
Park City ooeeeeeeieieeemnnieeeeeeneieees Jeemmneeeeeee Ul e e 05/27/2015
Mauldin 05/19/2015
Orion Township 05/13/2015
Annapolis ... 06/17/2015
San Diego .. 06/08/2015 ..
San Diego ... 06/08/2015
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
Calabasas ... 06/26/2015
San Antonio . 05/27/2015
Issaquah . 06/10/2015
Danville .. ... 07/01/2015 ..
Los Angeles .08/13/2015 ..
Los Angeles . 08/18/2015 ..

Santa Fe Sprlngs 08/13/2015
Grapevine ... 06/11/2015
Sparks 06/16/2015

Livermore ... 07/10/2015
Hood River .. 07/10/2015
Seattle 07/01/2015

06/29/2015
06/29/2015

Greenfield ..
Cudahy

Germantown .07/22/2015 ..
Spokane ... .07/28/2015 ..
Warrenton .. 08/17/2015 .. . 15,384,617 |.

08/10/2015
08/05/2015
07/23/2015
07/29/2015
08/18/2015
09/15/2015
08/27/2015 N R
09/03/2015 [ R 14,534,164 |....
.08/28/2015 .. R 1,703,300 |
.09/17/2015 ..

East Aurora
St. Louis Park ..
Macedonia
Anaheim
Calabasas ...
Fenton
Not tingham ..
Clearwater
Plymouth Township .
Saint Paul

F IO 1,856,910 |....

Madison ... .08/24/2015 ..
Chicago .09/09/2015 ..
Phoenix .08/24/2015 ..

Athens ....
Clearwater ..
Ventura
Boca Raton ..
Kingsport ...

10/01/2015
09/24/2015
12/09/2015
11/19/2015
12/09/2015

Boston .... 11/19/2015

Winona . .12/16/2015 ..
Cedarburg .12/16/2015 ..
Clifton ... .12/03/2015 ..
Rockaway .12/03/2015 ..
Cincinnati .12/15/2015 ..

Shelby
Milwaukee ...
Miami

11/23/2015
JT IR R 12/16/2015
JUT RPN R 12/10/2015

e e 11/24/2015

[ 3,741,534 |....
) I 14,847,393 |....

Wi.

Hol lywood ...

Westwood ... e 01/28/2016
Lynnfield ... 12/16/2015
Addison 12/17/2015
Peoria .... 12/14/2015
Dallas . .12/10/2015 ..

Dallas .... 02/04/2016
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Littleton ... 01/20/2016 .. 60,408 |...
02/18/2016 24,858 |...

Des Moines .. 01/14/2016 29,114 |...

San Diego ... ... 02/11/2016 .. 17,871

Huntington Beach ... 02/01/2016 .. ..20,128

Addison ... .. 01/21/2016 .. ..87,445

Wareham ... 02/16/2016

Louisville 02/01/2016

Independence .. 02/24/2016

Madison 02/25/2016

Santa Clara . 04/01/2016

Greece .... 06/30/2016

Muki l'teo . 03/24/2016

Scottsdale .. 02/23/2016

Freedom ...... .04/12/2016 ..

Jackson Tounship .04/12/2016 ..

Erie .... .. 08/11/2016 ..

Temecula 06/01/2016

Coeur d‘Alene . 05/11/2016

Brookfield 04/25/2016

Wauwatosa ... 04/25/2016

Wauwatosa ... 04/25/2016

Brookfield .. 04/25/2016

Portland .... 04/01/2016 R IO .

Santa Clarita .... 05/06/2016 [l R 4,012,425 |....

Green ........ .05/04/2016 .. . 11,004,425 |.

Brookhaven .06/19/2016 ..

Chardon ... ... 08/11/2016 ..

Cerritos ... 05/10/2016 ..

Chula Vista .. 06/06/2016 .. . 16,528,450 |.

Huntington 07/07/2016 20,162,725 |.... L 132,178 ...

New Hope .. 06/01/2016 ...1,259,994 |.... .. 11,086 |...

Macon 09/01/2016

Kirkland 05/23/2016

Middle River .. 06/29/2016

Buffalo 06/28/2016

Greenbel t ... 06/30/2016 ..

Pasadena .. ... 09/08/2016 ..

Pembroke Pines .08/22/2016 ..

Lauderhill .. .08/22/2016 ..

Minneapolis . .. 08/15/2016 ..

Brookfield .. 10/12/2016

Broadview Heights . 11/10/2016

San Antonio 08/19/2016

Hyattsville ... 08/30/2016

HilIsboro 12/19/2016

Covington 08/19/2016

Elktown ... 09/23/2016

Peoria .... 08/04/2016

Buffalo ... .. 10/13/2016 ..

Beachwood ... 11/03/2016
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Plymouth .. 11/11/2016 ...5,229,661 |....
Seattle ... 10/03/2016 ...2,708,281 |....
Catonsville ... 08/05/2016 12,567,199 |....
Williamsville . .12/12/2016 .. . 13,609,866 |.
Vernon Hills .08/25/2016 ..
Ontario ...... .. 09/01/2016 ..
Blue Springs .. 10/11/2016 ...2,206,
Akron .. 10/19/2016 17,990,068 |....
Akron .. 10/19/2016 JUR 3,174,717 |....
North Olmsted . 09/29/2016 [ AP 5,329,053 |....
Chula Vista ... 09/29/2016 10,413,312 |....
High Point .. 11/10/2016
Pewaukee L1 N AU RN 10/26/2016
Wallingford ... 09/01/2016
Independence ... 10/12/2016 ..
Pleasanton .. ... 10/14/2016 ..
St. Louis .. 11/14/2016 ..
03/30/2017
11/17/2016
11/22/2016
12/07/2016
Gilbert ... 11/08/2016
San Diego ... 10/31/2016
Pleasanton .. 11/14/2016
Sarasota .. 12/15/2016
Houston 12/07/2016 ..
Hous ton .02/02/2017 ..
Lehi .... ... 02/01/2017 ..
Lorton . ... 0171072017 .. . 14,043,816 |.
White Marsh .. 0171272017 .. 2,105,366 |.
Indianapolis .. 01/30/2017
Tukwila ... 04/06/2017
Spring ... 01/18/2017
Methuen ... 07/06/2017
02/06/2017
03/01/2017
... 02/01/2017 ..
San Antonio . .04/03/2017 ..
Canton .... .02/23/2017 ..
Austin . .08/09/2017 ..
Delaware .02/13/2017 ..
Webster ... 05/08/2017
Independence 02/03/2017
Kaukauna 02/09/2017
El Cajon .... 03/01/2017
Horseheads .. 02/23/2017
Salen ... 07/06/2017
Parker . 03/23/2017 I
San Mateo ... (02 YA (077701 A Ul F 5,635,801 |....
Mi lwaukee .. 05/18/2017 .. . 15,657,978 |.
Milwaukee ... 05/18/2017 ...9,347,813 |.... .. 702,565 |...
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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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
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Baltimore 04/05/2017 [l R 1,807,243 |....
El Paso ... 07/03/2017 12,088,067 |....
05/03/2017
Maple Valley .04/27/2017 ..
El Cajon .. ... 05/18/2017 ..
Mi lwaukee .. 05/18/2017 ..
Colonie 11/30/2017
Kirkland . 05/01/2017
Richmond .. 06/01/2017
Jackson Township 06/15/2017
Cutler Ridge 07/18/2017
Richmond .. 05/23/2017
Houston ... 06/12/2017
Sandusky .. 06/29/2017
Norwalk ... .06/26/2017 ..
Rancho Santa Margari . ... 12/01/2017 ..
Cincinnati .. .. 0772772017 ..
Vernon 07/13/2017
Eagle River . 08/31/2017
Carrollton .. 07/13/2017
Woodinville . 07/17/2017
Wilmington .. 08/01/2017
Lincoln 11/01/2017
York .... 08/01/2017
Eagan 12/14/2017
Ocean City 09/01/2017 ..
Las Vegas .08/29/2017 ..
Char lestown . .01/25/2018 ..
Dallas .... .09/05/2017 ..
Scottsdale .. 08/15/2017 ..
New Berlin .. 08/14/2017
Madison 07/31/2017
Sheffield 10/18/2017
Alexandria .. 08/23/2017
Towson 11/06/2017
Hockessin ... 12/05/2017
Westmont . 08/30/2017 ..
Lincoln ... .09/27/2017 ..
Flagstaff ... 08/17/2017 ..
Fairlawn . ... 1071172017 ..
. |Louisville .. 12/13/2017 ..
Sacramento .. 10/13/2017
Hockessin ... 10/05/2017
10/05/2017
09/14/2017
Willowbrook ... 10/10/2017
Hyattsville 10/17/2017
Highland 10/30/2017
San Diego 01/04/2018
. |Norwalk ... 272172017 .
Lutherville-Timonium ... 12/06/2017 .. 124,8% |...
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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
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Overland Park 02/01/2018
Louisville 11/13/2017
Mesa .... 11/02/2017
Houston ... 01/10/2018 ..
Reading ... ... 05/01/2018 ..
. | Sacramento 272172017 .
Vienna 01/11/2018
St. Louis ... 01/17/2018
Tacoma 12/18/2017
Newark 12/15/2017
South EI Monte .. 02/08/2018
Kirkland .... 01/24/2018
Palm Desert . 02/13/2018
Silverton ... 03/12/2018
.. | Milwaukee 01/31/2018 ..
.|St. Peters .04/13/2018 ..
Eugene .... .04/02/2018 ..
SaNAUSKY +.eeeeeeeeieeeeeeenneeeeeemneees feeeneeeeeeene OHe e e 02/23/2018
E3) ) RN RO FSUURUUUUR R 02/28/2018
Nor thBrook ....oeveeeeeeeeeieeiniiieeeeeenn Jeemneeeeeeeee e e e 02/27/2018
Nor thbrook ......oovvvevvevviviinnninnnnnens Jevvnninnneneenen e e e 02/27/2018
SaN DIJO wevvrrnnereermnnnneeeeemnnneeeeees feemmmneeeeeennns CAece e e e 02/15/2018
Morristown woveveevviviiniiiiiiiiiiiennnns v Ndes e 03/05/2018
MOrristomn woveeeeeeeeeieeeeeeeeeeeieeeee Jeemmeeeeeeee N [ s e 03/05/2018
Salt Lake City ..ooovvvnnnvivvininnnnnnnnns v UTe e s 02/06/2018
Norcross ... .08/29/2018 ..
San Leandro . .03/13/2018 ..
Denver ... .02/27/2018 ..
Fullerton .02/27/2018 ..
Indian Vells .08/20/2018 ..
Indianapolis 04/30/2018
Houston ... 03/21/2018
Tukwila ... 06/12/2018
Nashville 02/28/2018
Liberty ... 03/22/2018
Firestone ... 04/04/2018
Poland .... .04/30/2018 ..
Houston ... ... 03/16/2018 ..
Greensboro .04/02/2018 ..
Brentwood .04/05/2018 ..
Arlington 07/02/2018 ..
Boulder 05/30/2018
Las Vegas ... 05/03/2018
Waite Park .. 05/30/2018
San Diego 05/30/2018
Houston ... 04/20/2018
Riverdale ... 06/21/2018
Alexandria .. 05/16/2018
Springfield . 05/16/2018
Omaha ...... .. 07/02/2018 ..
Los Angeles ... 06/21/2018
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2 Book Value/ 8 9 10 1 12 13 Book Value/
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Loan Number City Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Freedom ... 05/31/2018
Newark .... 06/27/2018
Marietta .... 07/02/2018
Fairfield ... 07/18/2018 ..
Phoenix ... ... 07/19/2018 ..
Nor thbr ook .. 10/31/2018 ..
Lake Forest ... 07/09/2018 ...3,146,
Laurel .... 08/08/2018 15,554,144 |....
Laurel .... 08/08/2018 16,464,809 |....
Miami 08/02/2018
Pikesville .. 08/13/2018
Beltsville .. 07/25/2018
Houston 08/22/2018
Silverdale .. 08/01/2018
Bloomfield .. ... 07/26/2018 ..
. |Montclair ... 08/27/2018 ..
.| San Diego ...00/20/2018 ..
Eugene 08/27/2018 15,542,316 |....
Danville .. 08/29/2018 14,052,776 |....
Concord ... 08/29/2018
Danville .. 08/29/2018
Tustin .... 10/23/2018
Waukesha .........ceeevviivivnnnnnnnninnnnnnns evvnnnnneeen W e e 09/28/2018
Waconia ....oeeeeeneneeeeemnieeeeeenneees Jeemeeeeeeee N e e 09/10/2018
Roseville ...ocovvvvriviiinnnnniiniinnninnns Jovninneeeenen M [ 09/28/2018
Santa Clarita . ... 10/18/2018 ..
. |Lakewood Ranch ... 11/06/2018 ..
. |New York .... ... 11/13/2018 ..
New York . ... 11/13/2018 ..
New York . .. 11/13/2018 ..
New York .... 12/14/2018
New York 12/14/2018
Philadelphia .. 12/07/2018
Schaumburg 11/15/2018
Menomonee falls .....oooovevvnenveveivnnnns fovvnnneneennnen Wi e s 11/30/2018
New York .... 12/06/2018
St. Louis ... 12/07/2018 ..
Martinsville ... 11/14/2018 ..
Woodinville . ... 12/10/2018 ..
Edgewood .. ... 11/30/2018 .. . 10,130,722 |.
Owings Mills ...12/19/2018 .. . . 10,339,218 |.
San Antonio .eeeeeeveeeeiiiieeeeinieeeeee Jeeneeeeeeees e foeee e [ 07/11/2019 [ AP 6,295,120 |....
Pasadena ...........ceeveeeviiiinnnnnnnnniinns oevnennneneeen Mo e 12/12/2018 19,391,451 |....
BUr 1ingame ......coeeeemeneeeeemmnnnneeeenn Joemmmneeeeemnens CAececc e s et 12/14/2018 [ P 9,308,009 |....
San Diego ovvvvvenvivirinnninieriininneeens feevnnneeeeenn CAecs e s 12/19/2018
Chula Vista .oooeeemeiieeeeenieeeeeeens Jeemeeeeeeeeen CAe s e s s 12/19/2018
Henderson ... 12/19/2018
Chantilly ... 11/30/2018
Greendale ... 12/03/2018
Chicago ...... .02/07/2019 .. .
Sheffield Village .... 02/11/2019 .. 133 276 |...
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Portland .. 02/04/2019 [l R 6,479,558 |.... ... 110,889 |...
El Paso ... 02/21/2019 ool e feeeeees 17,974,586 |.... .. 240,3% |...
Lincoln Park .. 02/06/2019
El Paso ... .01/31/2019 ..
Barrington .. ... 01/16/2019 ..
.|San Antonio . .02/21/2019 ..
West Hempstead 04/01/2019 .....
New Brighton .. 03/01/2019 .....
Seattle 03/11/2019 .....
Auburn Hills 03/15/2019 ..... .
Falls Church 03/28/2019 ) 21,022,076 |....
Fairfax ... 03/28/2019 ...8,387,550 |....
Decatur ... 02/28/2019
Portland .... 03/14/2019
Algonquin .06/25/2019 ..
Studio City . .03/29/2019 ..
Salinas ... .06/01/2019 ..
Cincinnati .. 03/19/2019
Springfield . 04/22/2019
Louisville .. 05/01/2019
New Castle .. 05/30/2019
Round Rock .. 07/03/2019
West Chicago .. 05/08/2019
Rocklin 06/07/2019
Hanover ... 05/31/2019
Towson . 06/17/2019 ..
. |Gardena .09/10/2019 ..
.. |Plymouth .05/24/2019 ..
. |Buffalo .05/31/2019 ..
Arbutus 07/01/2019 .. |
Eugene ... 07/19/2019 [ R 15,396,871 |....
Evans 10/01/2019 N 12,742,401 |....
Miami Gardens . 07/26/2019
Kissimmee ... 06/28/2019
Pasadena 08/05/2019
Madison 07/31/2019
SWilliamsville . .07/23/2019 ..
. |Brecksville .09/17/2019 ..
Clearwater .. .10/03/2019 ..
.. | Independence .07/30/2019 ..
. | Rehoboth Beach .. 10/08/2019 ..
Smyrna 11/01/2019
Char lotte ... 08/12/2019
Lincoln 08/16/2019
Sacramento .. 09/09/2019
Madison 12/03/2019
Longwood 08/29/2019
Nashville ... 10/29/2019
Myrtle Beach .. 10/21/2019
Fort Myers .. 10/17/2019 ..
San Diego ... 10/25/2019
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
11/07/2019 [ R 4,870,133 |....
Tacoma ... 09/18/2019 ..o foiiiiiinn cevviin [ 18,068,072 |....
Davenport ... 11/27/2019
Alpharetta .09/26/2019 ..
El Paso .12/16/2019 ..
Bellevue .. .10/23/2019 ..
Williamsville . 11/07/2019
Westchester ... 10/15/2019
San Diego 10/30/2019
Seattle 09/30/2019
Glen Burnie . 10/30/2019 JUR RN
Des Moines .. 12/03/2019 R IO 2,538,849 [....
Pasadena .. 10/23/2019 ) 16,353,628 |....
Spring Hill ... 10/24/2019
Jensen Beach 1073172019 ..
Vernon Hills .10/28/2019 ..
Columbia .. .10/29/2019 ..
Seguin ... 11/21/2019
Greenwood 12/05/2019
Acworth ... 12/20/2019
Riverside ... 11/15/2019
Richardson .. 12/11/2019
Pewaukee {1 A RN 12/05/2019
Des Plaines 12/12/2019
12/02/2019
.|Central Islip . .12/16/2019 ..
Richmond .. .12/16/2019 ..
Char lotte .01/13/2020 ..
Redmond ... .01/31/2020 ..
San Jose .. .01/14/2020 ..
Capitol Heights .... 02/05/2020
District Heights .. 01/29/2020
Chantilly 01/29/2020
Laurel 02/05/2020
Glen Burnie . 02/05/2020
Capitol Heights .... 02/05/2020
District Heights .02/05/2020 ..
Forestville ... .01/29/2020 ..
District Heights .01/29/2020 ..
Beltsville .. .02/05/2020 ..
Capitol Heights . .01/29/2020 ..
Manassas 01/29/2020
Des Plaines ... 01/30/2020
Irving 01/15/2020
Houston 02/14/2020
Sunnyvale ... 02/10/2020
Winston Salem . 02/12/2020
West Berlin ... 02/19/2020
West Berlin 02/19/2020
Sartell ... .08/02/2020 ..
Franklin .... 03/05/2020
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Cary 02/26/2020
Concord 02/20/2020
Brooklyn Park 03/31/2020
New Castle .. .03/06/2020 ..
Scotts Valley . .04/03/2020 ..
. | Mur freesboro .04/30/2020 ..
Phoeni x 04/28/2020
Phoenix 04/28/2020
San Antonio . 07/29/2020
Kent .... 05/15/2020
Stow ... 05/07/2020
Wichita ... 04/30/2020
Sartell ... 04/30/2020
Brentwood ... 05/26/2020
.. | Tampa ..... .05/18/2020 ..
. |Philadelphia .05/21/2020 ..
Jupiter ... .06/12/2020 .. .
Tulsa 06/04/2020 103 700 |...
Salen ... 05/29/2020 .. 48,060 |...
NEWArK ..oeeeeeeeeeeeeeenieeeeeemnieeeeees Jeemneeeeeeenne DB o [t 08/10/2020
Mendota Heights .... 08/26/2020
El Paso 08/28/2020
Farmington Hills 08/25/2020
Bothel | 09/22/2020
Highland .. 09/10/2020
Houston ... .09/15/2020 ..
Hazle Township .09/24/2020 .. . 24,964,056 |.
Orchard Park .11/30/2020 .. . 26,822,617 |.
Seattle ... .09/10/2020 ..
Menlo Park .09/08/2020 ..
East Amherst .. 09/01/2020
Williamsville . 09/01/2020
Lincoln 08/20/2020
Washington 09/17/2020
Sterling Heights 10/26/2020 ) 15,291,773 |....
Glen Burnie ... 09/16/2020 ...2,733,316 |....
East Elmhurst . .09/18/2020 ..
New York . .09/18/2020 ..
Pembroke Park . .10/27/2020 ..
Hallandale .. .10/27/2020 ..
Orlinda ...... .09/30/2020 ..
Webster Groves .. 11/24/2020
Gresham 10/22/2020
Lutherville=Timonium .......ccoevuvereees Joemmmneeeeemneee M e s et 10/23/2020
Newark ......ooevvvvvviiinninnnniinniinnnnnes Jevnennnenenen D o 01/15/2021
El Monte .oveeeeeeeeeeeeeeeeeeeeeneeeeee Jeemmeeeeeeenen CAec e s s 10/30/2020
Houston ... 11/13/2020
Houston ... 11/13/2020
St. Louis Park .. 11/02/2020
San Jose .. .11/05/2020 ..

Houston ...

11/30/2020
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Owasso ... 10/09/2020 [l R 3,402,103 |....
Dublin ... 11/20/2020 oo foreeiiiiins s e 12,600,969 |....
Saint Paul .. 1073072020 oovufereeeiiiiis e [ 7,289,220 |....
Pittsford .12/28/2020 .. 12,117,167 |.
Rochester .12/28/2020 .. . 10,691,618 |.
Tempe ..... .11/19/2020 ..
San Antonio . 11/30/2020
New Ber 1in .oeeeeeeeeeeeeenieeeeeenes Jeemeeeeeeeen W [ [t 01/11/2021
...................... 12/14/2020
Charlotte ....oooeeemeeieeieimiiieeeeeennn Jeemneeeeeeee N e s s 11/13/2020
Marysville vovveeviveenineenineenineeninees fooreenineenn WA e e 12/21/2020
Vista cevveeeeeeeeeieeeeeeeneeeeeenees Jeenneeeeeeen CAec o e et 11/03/2020
Fort Lauderdale .........ccovvuvvvviivinnnns evvnnnnnnneee Flocei o s 12/18/2020
11/24/2020
Memphis 12/17/2020 ..
Savannah .02/02/2021 ..
Miami .. 12/11/2020 ..
Centennial .oo.eeeeeeeeeneiieeeenniieeeeee Jeemneeeeeeenen 00 e s et 12/15/2020
Medford ....oovvvvvnniiiiiiiiiniiiiiiinees v MAe [ 12/16/2020
SaN JOSE .uunieeeerniieeeeeenieeeeeenn Jeenneeeeeeen CAe e et 12/18/2020
11U - ) R |3 R AU RN 01/25/2021
Palo AIt0 ..oeeeeeeeeeeeeenieeeeeeenees Jeemneeeeeeees CAe s [ e [ 01/14/2021
Lancaster .......ccoeeviviiinniniiiiinninnns o PAo e 01/26/2021 .
Sauk Rapids ....eeeeeenneeeeeeeniineeeeenn Jeemmneeeeeeen N [ e 03/01/2021 ...4,806,045 |....
Draper ... 03/04/2021 11,456,144 |....
Bellevue .. .03/04/2021 ..
Westerville .01/728/2021 ..
Houston ... .02/10/2021 ..
Van Nuys .03/29/2021 ..
Ok lahoma City . .01/29/2021 ..
Norman 04/30/2021
Bellevue .. 03/30/2021
Seattle ... 02/25/2021
02/11/2021
Los Angeles ... 03/15/2021
Seattle 02/25/2021
Hyattsville .04/30/2021 ..
Fairfax ... .03/29/2021 ..
Silver Spring . .03/29/2021 ..
Reston .... .03/29/2021 ..
Alexandria .03/29/2021 ..
Philadelphia .. 03/23/2021 12,095,460 |....
Melville . 03/26/2021 ) 12,832,528 |....
Fairborn .. 02/26/2021
Reynoldsburg 02/26/2021
Cuyahoga Falls ...cceoveeuveennennineenns foeeeeneeeneee O [ [ 02/26/2021
Miamisburg 02/26/2021
Lutherville-Timonium ... 04/01/2021
Ridgewood ... 04/19/2021
Wood Dale .04/15/2021 ..
Westlake .... 04/30/2021
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Medina . 04/30/2021
Berea ... 04/30/2021
Medina .... 04/30/2021
Dublin . .05/24/2021 ..
Shorewood .06/03/2021 ..
Allentown .04/16/2021 ..
Toms River .. 04/16/2021
Tal lahassee ... 08/17/2021
05/19/2021
05/17/2021
Oak Creek ... {1 A RN 05/17/2021 JUR RN
Hartland .......coovmeonneeemmeneecmnnns e W e [t 06/01/2021 [ AP 2,818,506 |....
North OImsted ........ccvvevevviivnnnnnnens Jovnnnennennen 0o e [ 08/16/2021 12,141,768 |....
Spring Lake . 05/03/2021 ...8,489,202 |....
Vienna ... 06/01/2021 .. ..10,452,933 |.
Columbia .. .06/15/2021 ..
Fayetteville .06/09/2021 ..
Camp Hill oo eeeeeeen Jeemeeeeeeeeen PAe e s 06/07/2021
=101 S ) R | ¥ AP [SRUUURRUUURRR AR 06/18/2021
Waterford ....oooeveeereeemmniiieeeemniens Jeemneeeeeeeees Ol e s e 06/29/2021
Cincinnati ....oooovvvinniiiiiiiininniiinns e O e e 05/26/2021
SaN DIJO wevvrrnnereermnnnneeeeemnnneeeeees feemmmneeeeeennns CAece e e e 09/01/2021
Solana Beach ......coevvvvvvvnnniiviinnnnnns v CAiccs e e e 09/01/2021
....................... 06/30/2021
Hermi tage 06/30/2021
Brooklyn Center . .06/30/2021 ..
Lansing ... 08/17/2021 ..
Waukesha .. .07/22/2021 ..
Brownstown Township .06/30/2021 ..
Kalamazoo ... .06/30/2021 ..
Westland .... 06/30/2021
Seattle 10/12/2021
Brentwood ... 07/20/2021
Costa Mesa .. 08/02/2021
Gar land 08/03/2021
Houston ... 07/28/2021
La Habra .. .08/24/2021 ..
Kansas City .08/30/2021 ..
Homes tead .09/09/2021 ..
Bellevue .. .08/05/2021 ..
Madison Heights . .08/09/2021 ..
Sykesville 09/13/2021
Sykesville .. 09/13/2021
Wheeling ... 09/09/2021
Burr Ridge .. 12/16/2021
Elmhurst ... 12/15/2021
Pasadena .. 09/17/2021
Sunrise ... 09/23/2021
Kennewick ... 09/21/2021
San Diego .12/10/2021 ..
Martinez .... 10/19/2021
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Chattanooga . 10/15/2021 ...l 37,007 ...
Oakville .... 11/10/2021 17,718 |...
Santa Rosa .. 12/06/2021
San Jose .. .11/30/2021 ..
Santa Cruz 1173072021 ..
Torrance .. 11/10/2021 ..
Temecula .. 12/03/2021
Murrieta . 12/03/2021
12/16/2021
12/07/2021

Cincinnati .. 12/10/2021
Danville .... 12/15/2021 .
Nashville ... 03/07/2022 ...7,398,043 |....
San Jose .. 12/07/2021
Portland .. 1271572021 ..
Wauwatosa J12/15/2021 ..
Albany . .01/28/2022 ..
Salen ... 01/28/2022
Depev ... 03/28/2022
Amherst 03/28/2022
Landover .. 12/01/2021
Buffalo ... 03/23/2022
Hicksville .. 01/28/2022
West Seneca . 03/24/2022
Miami 02/04/2022
Grand Prairie . .03/15/2022 ..
Sugar Land .. .02/24/2022 ..
Downers Grove . .01/28/2022 ..
Mokena ... .01/28/2022 ..
Fishkill . .08/11/2022 ..
Lewisville .. 02/11/2022
Englewood 03/04/2022
Fuquay-Varina . 03/29/2022
Columbus 02/15/2022 .
Mesa .... 02/15/2022 [l R 3,052,608
Glen Burnie . 04/14/2022 12,827,011
Massillon .04/12/2022 .. 5,531,651
Medina .... .04/12/2022 .. 8,297,476
Harrison Township . .04/27/2022 .. 4,925,706
Auburn ... .05/25/2022 .. 1,876,072
Fort Wayne .. .05/11/72022 .. . . 13,617,223 |.
Del Rey Oaks .. 11/01/2022 [ P 4,841,917 |....
Bala Cynwyd ... 05/25/2022
Indianapolis .. 05/25/2022
Amherst 06/28/2022
Depeui ... 06/28/2022 R IO
Melville . 05/27/2022 [ R 9,088,301 |....
Walker .... 07/21/2022 10,353,463 |....
Redwood City .. 11/01/2022 18,470,321 |....
Freemont .. .12/01/2022 .. 9,100,000 |.
San Jose . 12/01/2022 12,200,000 |....
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
05/26/2022 ) 10,298,314 |....
Wilmington .. 12/01/2022 oo fooeeiiiiiis s e 5,200,000 |....
Temecula ... 06/09/2022 .....|eeeeeeeeeins eeeeiiees [ 12,894,043 |....
Sacramento 11/22/2022 .. . 19,500,000 |.
Clearfield .05/26/2022 .. 3,467,675 |.
Teaneck ... .07/07/2022 .. . . 31,739,962 |.
Palm Harbor . 07/18/2022 JUR R 4,167,488 |....
Napa ... 05/26/2022 R IO 2,963,885 |....
Miami .. 08/11/2022 [ R 33,858,467 |....
Livonia ... 06/23/2022 R IO 3,568,249 |....
06/28/2022 ) 10,916,933 |....
09/19/2022
Farmers Branch .. 09/19/2022
Indianapolis .. 09/19/2022
Salem ..... .07/28/2022 ..
Melville . .08/22/2022 ..
Melville . .08/24/2022 ..
Franklin .... 11/01/2022
Tukwila 11/09/2022
Brigantine .. 10/06/2022
Lebanon 10/06/2022
Clearwater .. 08/31/2022
Omaha ... 08/30/2022
Hayward 09/29/2022
Madison ......ceeveeviiiiinnniniiniiinnennnns v W e e 01/17/2023
San Antonio . .10/18/2022 ..
Clearwater .. .10/14/2022 ..
Elmwood Park 11/28/2022 ..
Bellevue .. 1172972022 ..
Melbourne ... .10/28/2022 ..
Mount Pleasant .. 11/17/2022
Portland .. 10/31/2022
Newberg ... 12/13/2022
Clackamas ... 12/13/2022
Dal las 11/30/2022 . .
Madison ... 11/16/2022 18,700,000 |....
Madison 1171672022 .. . 25,700,000 |.
Monona . 11/16/2022 .. . 16,000,000 |.
Por tland .12/0172022 .. 2,500,000 |.
Bothel | .12/16/2022 .. . 14,500,000 |.
Compton .12/15/2022 .. 2,800,000 |.
0A01640 . Eugene ... 12/17/2013 265,660 |....
0A01679 ... Glen Ellyn 01/17/2019
0A01735 ... Southern Pines ......eeveeeemennnreermnnnns Jeemmmeeeeeeeneed Noeecc e s el 09/24/2015
0A01736 ... Monrovia ....oevvvvevnniiivinnninnnnriininnns v A e e e 03/02/2017
0A01771 ... St. Louis Park ..ceeeeeeeeeeeemnnnieeeeennnn Jeemmneeeeeeen MN e e 05/21/2020
0A01808 ... Cleveland ........ccevvvevvevviivnnnnnnnninnn Jovnnnenveenen 0o e s 07/18/2017
0A01812 ... Totowa 10/28/2019
0A01833 .... Miami 02/12/2020
0A01895 . Cheektowaga . 10/06/2015 ..
0A01954 ... Abingdon .. 11/30/2022 ...2,806,452 |....
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

0A01963 .... Annapolis ...
0A01994 .... Calabasas ...
0A02036 .... Addison ...
0A02127 . San Diego
0A02176 . El Cajon
0A02506 . San Jose ..

0A02574 ...
0B01994 Calabasas

Hazle Township ..

09/30/2022
08/10/2017
05/01/2018
11/26/2019 ..
.12/16/2019 ..
.01/26/2021 ..
10/21/2021
04/28/2020

0299999. Mortgages with partial

repayments 4,354,209, 569 43,131,276

2830 Madison

...... 01/17/2023 ...01/19/2023

...02/03/2023

1,000,000 |...

San Antonio ......eeeeeeiieiiiiiiiinns fevnnnneeneeeee T e s o 02/01/2023 . .4,000,000 |...

Redmond ......coooeevviiiiiiinnnn o WA e [ 01/31/2023 ....02/01/2023 1,000,000 |...

Manassas ..........cooeeeveeeeeeenennninnnnns fonnnnnnnnnnn VA s s s 02/17/2023 ....02/21/2023

Gainesville .....eeeeeeeeeeeeeeeeenneennnnnns fevvveeenmeeeeenc Flu s s s 03/30/2023 ....08/31/2023

...... 03/06/2023 ....03/08/2023
Harrisburg ..oooovvvevvviveiiiiiieiiniiiiiens fevveevveneeeen Phucis s s s 03/15/2023 ....08/17/2023
e |Alexandria oo e VA [ e | 03/16/2023 ....03/31/2023 O UV S F P N 30,000,000 K

2866 ...ooeiiiiiiiiiiiiiiiiiiiiies Bellevue ..oevveveeeeeeeeeeeneennennennnnnnnns foevvveevennneeens WA o v o, 03/30/2023 .....|...... O 0 O R A O R [PTPPPPP PP PPPPPPPI TN 13,500,000
0399999. Mortgages disposed 90,950,000 33,914,200
0599999 - Totals 4,392,757,103 129,222,320 115,317,796




€03

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP 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
. [Aquiline Finl Serv Fund IV, LP .. New York ... .| Aquiline Cpl IV GP (Offshore) Ltd . ....12/20/2019 ... 3 ... 173,606 |... ...870,618 |... ...0.005
Aquiline Tech Gro Fund II, LP . New York Aquiline Tech Gro Il GP Ltd. ..04/28/2022 . 375,362 5,607,493
BBH Capital Partners V, LP New York BBH Capital Partners V, LP . ..12/19/2016 . . 46,758 ... 456,349
..[BGV IV, LP Naarden .. ...|BGV IV Partners, LLC o |--..0471472021 ... ... ...375,000 |... .2,953,359 |...
..|Bison Capital Partners IV, LP .... Santa Monica .... ..|Bison Capital Partners IV, LP .|....03/15/2013 ...|...... ... 355,254 |...
..|Bison Capital Partners VI, LP .... Santa Monica .... ..|Bison Capital Partners VI GP, LP .. .|....03/30/2023 ... |...... 8,498,590 |...
.. [Builders VC Fund |1, LP San Francisco ... ..|Builders VC GP I, LLC . o|.n02/17/72021 L. ... 6,500,000 |...
..|Caltius Equity Partners IV, LP .. Los Angeles ..|Caltius GPE IV, LP .|....10/20/2022 ... |...... ... 6,727,639 |...
.. | Century Focused Fund IV, LP . Boston ..|CCP Focused 1V, LP .|....12/06/2016 ...|...... ... 143,517 |...
.| Construct Capital I, LP Chevy Chase .. ..|Construct Capital GP I, LLC .|....02/03/2021 ... |...... 1,460,000 |...
.| Construct Capital II, Chevy Chase .. .|Construct Capital GP II, ...09/29/2022 ... |...... 4,550,000 |...
Diversis Capl Partners |, LP Los Angeles Diversis Capital Partners GP I,

.. |EQT Mid Market Europe, LP ...
.| Genstar Capital Partners VII, LP ...
..|Genstar Capital Partners X, LP
..|Gridiron Capital Fund V, LP .
..|HGGC Fund 111, LP
..|Lerer Hippeau Sel Fund I, LP ...
..|Lerer Hippeau VII, LP
. |LS Power Equity Prtns IV, LP

.. |Revelstoke Cap Prtn Fnd |1, LP
.. |Revelstoke Cap Ptn Fund II1, LP .
. [Revolution Growth IV, LP
.|Revolution Ventures |1, LP ..
.. [Revolution Ventures 11, LP .
..|Ridge Ventures IV, LP ...
.. |Ridge Ventures V, LP ....
.| SPC Partners VI, LP

..|Will Ventures I, LP
. [Wind Point Partners IX-A, LP ..

Energy Impact Fund |1 LP
EQT Fund VI, LP

Pike Street Capital Prtns, LP .
Partech Intl Venture VII FCPI .
Procuritas Invest VII (D) AB ..

SPC Partners VII, LP ....
Threshold Ventures 111, LP ..
Threshold Ventures IV, LP
Trident IX, LP ...
TWM Life Science Inno |1,

. |Chicago ..

New York .
Stockholm

San Franci
San Franci

. | Stockholm ..

SCO ...
SCO ...

New Canaan ....

Palo Alto
Palo Alto
Palo Alto
New York .
Seattle ..
Paris ....
Stockholm
Denver ...
Denver ...

Washington .

Washington ....

Washington .

San Francisco ...
San Francisco ...
San Francisco ...

San Francisco

Menlo Park
Menlo Park
Greenwich
Munich ...
Boston ...

..|Revolution Growth IV, LP ....
..|Revolution Ventures GP II, LP ...
..|Revolution Ventures GP I, LP ..
..|Ridge Ventures IV, LLC .
..|Ridge Ventures V, LLC ..
.| Swander Pace Capital VI, LP ...
Swander Pace Capital VII, LP ..
Threshold Vent |11 Gen Prin LLC .
Threshold Vent IV Gen Prtn, LLC .

Energy Impact Fund Il GP LLC
EQT VI, LP

Pike Street Capital | GP, LP
Partech Intl Venture VII FCP

..|EQT MID Mkt Eur No 2 Feeder LP ..
..|Genstar Capital VII, LP ..
..|Genstar Capital X, LP
..|Gridiron GP V, LLC ...
..|HGGC Fund 111, LP ....
..|Lerer Hippeau Sel Fd I11 GP LLC .
..|Lerer Hippeau Vent VIl GP LLC ...
.|LS Power Partners IV, LP

Procuritas Invest VII (D) AB .
Revelstoke Cap Prtn Fnd |1, LP

RCP Fund I11 GP, LLC

Trident Capital IX, LP .

TWM Life Sci Ven VIII GP S.a.r.|
. [Will Ventures Il LLC
.|Wind Point Partners IX, LP ....

. |-...08/11/2017 ...
.+ [---.05/13/2016 ...
o |e-- 1271372021 ...
+[----01/05/2023 ...
. |-...07/28/2017 ...
«|[----02/1172020 ...
.« [----08/20/2020 ...

...06/10/2019 ...

..07/20/2018 .
.. 12/29/2021 .
< |[---.01/04/2022 ...
o |----10/25/2013 ...
o [+---10713/2020 ...
. |-...07727/2018 ...
«|---.08/15/2022 ...
....11/16/2017 ...
..02/07/2023 .

o |--..04/18/2022 ...
...11/09/2020 ...

R S N S SOy JC R PO SR SO SN SO 2 T QPO SO JUR SO O JOR S S SO 2 SIS SR SR SO

1,493,670
. 89,621
108,670
109,753
592,116

.. (62,725)]...

332,677 |...

2,268,316
... 384,578
.. 10,139,244
1,791,137
6,004,917

9,106,083
1,710,000
8,910,000
6,737,079
4,274,563

,250,000 |...
..2,616,200 |...

6,381,571 |...
...583,646 |...
4,719,430 |...
... 1,593,750 |...
...9,175,000 |...
.. 1,786,595 |...

.3,944,434 |...

. . o |-... 1170972020 ... J...... ...971,700 |...
.|Wind Point Partners X-A, LP ... .. |Chicago .. .|Wind Point Investors X, LP .... ....09/15/2022 ... [...... ... 1,794,840 |... 6,815,510 |...
....................... Windjammer Sr Equity Fund V, LP .....ccooviiviiiiiniiiniienniinnnneen..... | Newport Beach Windjammer Cap Inves V, LLC ...ccvuviivieinniinnneinneinnneens fovenneeen s wevennens [20.08/05/2019 L[ B[ 564,083 [ooeeeiiiiiiiiiiiiiiiiiiis fonieiinieiineinneinnenins Joeererennenenee.. 1,333,028
1999999. Joint Venture Interests - Common Stock - Unaffiliated 19,956,335 149,680,333
.. | AEA Mezzanine Fund IV, LP . [Stamford ... ..| AEA Mezzanine Management .|....07/23/2018 ...{...... 2 ... 159,972 |...
..| AEA Mid Mkt Debt Fund [I11, LP . .. |New York ... ..| AEA Mid Mkt Debt Fund 111, GP LP .. C|eee12/14/2016 ... 2 12,754 ...
..| AEA Mid Mrk Debt Fund IV, LP .. . | Stanford . ..| AEA Mid Mrk Debt IV GP LP o |-.-.00/1172019 ... ... 2 .
.| AMC Capital IV, SCSp .. [London ... AV GP S.a.r.l. L, ....08/23/2018 ...[...... 2 ... 1,008,762 |...
....................... Arrowhead Capital Fund 111, LP iievuiiiiniiiiniiiiiiiinniiinniiineeennnee |GFEENNICH tivuiiiiiiiiiiiiiiiiiie e Arrowhead Capital Fund 111, LP ..oooiiviiinninniiiinninnnnninnn Jovviinnnn s veveeennn [0 12/20/2017 e 2ol .6,968
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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
CusIpP 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
. |Balance Point Cap Prtn V, LP Westport ... .|Balance Point Cap Adv V, LLC ....12/02/2021 ... 274,934 |... .. 4,964,755 |... ...0.017
Churchill Jr Cap Opp Fund I1, LP New York ... Churchill Jr Cap Opp Il GP, LLC . ..08/11/2022 . 1,764,782 3,267,993
Crescent Cr Solutions VIII, LP Los Angeles Crescent Cr Solutions VIII, LLC ..09/27/2021 . ... 417,976 7,982,024
.. |Falcon Strategic Ptn V LP . |Boston ..|Falcon Strategic Invest V, LLC .|....06/13/2016 ... ...485,867 |... 2,137,548 |...
..|Falko Reg Aircraft Opp Fd I1, LP ... St Helier ..{Falko RAOG GP Il Limited . . |---.03/25/2019 ... ..(304,639) ... 2,460,173 |...
..|Falko Reg Aircraft Opp Fd, LP St Helier ...{Falko RAOF GP Limited o |-...12/16/2015 ... . 17,043 | ... 445,522 |...
..|GCG Investors V, LP Chicago .. ..|GCG Investors V GP, LLC .. o |---. 1071472020 ... . 1,328,714 |... 1,863,524 |...
..|GCG Investors V Aggregator LLC Chicago .. ..|GCG Investors V, LP .|....10/14/2020 ... .
..|Global Pur Energy Infra |11, LP .... Greenwich .. ..|GEPIF 111 ....04/05/2019 ... ... 1,349,511 |... ... 1,738,236 |...
..|Goldpoint Mezz Partners IV, LP New York ... ..|Goldpoint Mezz Prtn IV GenPar, LP . 1272172015 | 2 2,083 |... ... 1,207,124 |...
.| Gryphon Jr Capital Fund II1, LP .... San Francisco ... .|Gryphon Jr Capital GP III, LP ... ...09/15/2022 ... .. 1,977,991 |... .. 9,269,825 |...
Gryphon Mezz Partners II, LP .. San Francisco Gryohon Mezz Partners GP |1, LP . 09/25/2019 1,470,350
MWL Cap Partners Fund VI, LP .. London MWL Cap Partners VI GP Limited .. 12/04/2014 ... 103,623
MWL Partner Capital VII, SCSp . London ... MWL Partner Capital VII GP, Sarl ..09/17/2019 1,112,128
.. [New Canaan Fd Mezz VII SBIC LP ... New Canaan .... ..|New Canaan Lev Mezz VII GP LLC ....02/09/2021 ... .. 1,105,715 |...
..| 0CP Asia Fund IV (US) LP Singapore .. ...{OCP Asia Fund IV (GP) Limited ... . |-...01726/2021 ... 1,062,273 |...
..|PA Direct Cr Opp Fund 11, LP . Darien ..| PADCOF 111 GP, LLC o |e-e 1170272020 ...
..|Peninsula Fund VI, LP ... Detroit .. ..|Peninsula Fund VI Mng, LLC .... .|....11/16/2015 ...
..|Peninsula Fund VII, LP . .. |Detroit .. ..|Peninsula Fund VI Mng, LLC ... .|....02/13/2020 ...
.. |Riverside Strategic Cap Fd I, LP ... . [New York ..|RSCF | Associates, LP .|....10/16/2015 ... ...905,603 |...
.|Siguler Guff Small Bus Fd Il LP ... Boston ... ..|Siguler Guff SBCOF 111 GP, LLC .. ....12/21/2022 ... . .. 13,935,000 |...
.| Tenex Capital Partners II1, LP ... New York .|Tenex Capital 111 GP, LP . ....04/23/2021 ... ... 1,303,610 |... 5,159,659 |...
Yukon Capital Partners Il, LP . Minneapol is Yukon Partners I, LLC . ..12/19/2013 . .... 84,543 ...573,966
Yukon Capital Partners I, LP Minneapol is Yukon Partners |11, LC . ..07/18/2017 . ..(522,932) 1,491,779
.. | Yukon Capital Partners IV, LP .... Minneapol is .| Yukon Partners IV, LLC . ...11/24/2020 ... ...851,621 |... 3,430,001 |...
2599999. Joint Venture Interests - Other - Unaffiliated 14,672,909 94,300,539
.| Aegon LIHTC Fund 55, LLC .. Cedar Rapids .... .| Aegon Comm Investments 55, LLC ...09/14/2018 ... 1,271,675 |...
Aegon LIHTC Fund 62, LLC .. Cedar Rapids . Aegon Comm Investments 62, LLC 04/15/2021 6,924,218
Cinnaire Fund Housing LP 38 . Lansing ..... Cinnaire-38, Inc ........... 11/09/2022 8,838,856
.. |RAH Corp Partners Fund 57, LLC Great Neck . RAH Associates No. 57 LLC ..08/12/2021 ... 7,771,290
.| Red Stone Equity-Fund 75, LP New York RSEP MM, LLC ..oeeeennenes ..12/19/2019 ... 2,803,525 ...700,058
.. |INC Inst Tax Cr Fund 49, LP .... .. | lrvine ... . [WNC Managing Partners 49, LLC . ...08/13/2020 ... 889,534 |... .2,4683,955 |...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 6,504,877 27,970,052
6099999. Total - Unaffiliated 41,134,121 271,950,924
6199999. Total - Affiliated
6299999 - Totals 41,134,121 271,950,924
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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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
652500-10-8 ..... Newstone Cap Partners I, LP ... Dallas ..oooeeeeeeeeneeneeneeneenns fevnennns TXevennenns Stock Sale, Income Dist .................... ...12/10/2010 ...[....03/23/2023 ... |....eeueuneene eeeeeeeeniis Jeeeeeeeieiieies e e e e e
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated
36480#-10-9 ..... [Garmark Partners 11, LP ..ocooceeeereererennnns [Stamford .ooveeeeeeeeeceeeees Jorennenes CTenes [Stock Sale, Income Dist .ooeeoverrereeen. ...02/14/2006 ...|....01/18/2023 ... eeeuuuiiiiiennn foeeeeeriiniiiens Joeennineeereenn feereieeiiiiies e foreeeeciiiis e foeeeis
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated
Alpha CEE Fund II, LP .. . |Zurich ... ...CHE........ [Return of Capital ....08/24/2007 ...|....03/21/2023 ...|.
Amberbrook VII, LLC New York . LNV .|Return of Capital, Income . ....03/31/2016 ...[....03/31/2023 ...|.
Amberbrook VIII, LP New York ... .. NY.........[Return of Capital, Stock Sale .. ....12/20/2019 ...|....03/31/2023 ...|.
Axiom Asia Priv Cap Fund Il LP .. Singapore .. ... | Stock Sale, Income Dist ....12/22/2009 ...|....03/15/2023 ...|.
Axiom Asia Priv Cap Fnd |11 LP .. Singapore .. ... | Stock Sale ... ....10/05/2012 ...|....03/01/2023 ...|.
BBH Capital Partners V, LP .. New York . .| Stock Sale ... ....12/19/2016 . .01/30/2023 .. e |
Bison Capital Partners IV, LP . Santa Monica . .|Return of Capital ... ..03/15/2013 . .02/23/2023 .. ..(3,860,177)).. ..(3,860,177) .. 257,394 |.
Bison Capital Partners V, LP .. Santa Monica . .|Return of Capital, Income . ..09/18/2017 . .01/26/2023 .. .. (30,364)].. (30,364) 21,285 |.
Caltius Equity Partners II1,LP .. .. |Los Angeles ....|Stock Sale, Income Dist .... ....06/02/2015 ...[....03/29/2023 ...|.
EQT Fund VI, LP . | Stockholm . | Stock Sale ....11/30/2011 ...|....03/13/2023 ...|.
First Reserve Fund XIV, LP . Greenwich .. .|Return of Capital ... ....08/14/2019 ...|....03/31/2023 ...|.
Genstar Cap Partners IX, LP ... San Francisco ... .|Return of Capital, Income ....09/03/2019 ...|[....03/31/2023 ...|......
Gryphon Her i tage Partners, LP . .| San Francisco ... .|Return of Capital, Stock Sale .. ....12/15/2020 ...|....02/17/2023 ...|.... 1,102,490 |...
LS Power Equity Partns |11, LP .. New York ... .|Return of Capital, Income .... ....07/11/2014 ...|....01/09/2023 ...|.
LS Power Equity Partns IV, LP ... New York ... .|Return of Capital, Income .... ....06/10/2019 ...[....02/02/2023 ...|.
New Leaf Ventures I, LP New York . .|Return of Capital, Stock Sale .. ....08/12/2005 ...|....02/08/2023 ...|.
Revelstoke Cap Partn Fd |11 LP Denver ... .|Return of Capital, Income . ....12/29/2021 . .03/17/2023 ..
Revolution Growth IV, LP . Washington . .|Return of Capital, Income . ....01/04/2022 . .02/09/2023 ..
Revolution Ventures II, LP Washington . .|Return of Capital ...... ..10/25/2013 . .01/23/2023 .. (3,001)
Ridge Ventures V, LP . San Francisco .| Income Distribution .03/16/2023 .. . .
TWM Life Science Innov | LP St Helier .. . | Other than Temporary Impairment ..10/15/2012 .03/31/2023 .. (2,076,697)|.. .... 2,076,697 .. (4,153,3%4)
TWM Life Science Vent VI LP ... . Return of Capital ....10/10/2005 ...|....03/15/2023 ...|....... 163,595 |...... (107,960)|...ccceevnvnnnns foreeeeiiiiis o s (107,960)...
Wind Point Partners IX-A, LP ... | Chicago .| Stock Sale ....11/09/2020 ...|....03/29/2023 ...|.
Windjammer Sr Eqty Fund IV, LP .. .. |Newport Beach ... .| Income Distribution ... ...06/27/2013 ...]....01/31/2023 ...|. . I
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,076,697
................... AEA Mezzanine Fund I11, LP ........covvvvnnnnnns |Stamford ool Income Distribution ............ceeeeeel [....08/14/2013 ... [....01/09/2023 ...
AEA Mezzanine Fund IV, LP . | Stamford . .| Income Distribution ... ....07/23/2018 ...|....01/20/2023 ...|.
AEA Mid Mkt Debt Fund I11, LP . .. |New York . .| Income Distribution ... ....12/14/2016 ...|....01/27/2023 ...|.
AEA Mid Mkt Debt Fund IV, LP .. . | Stamford . .| Income Distribution ....09/11/2019 ...|....02/08/2023 ...|.
ANC Capital 1V, SCSp London ... ... |Return of Capital, Income Dist . ....08/23/2018 ...|....03/27/2023 ...|. . 744,203 |...
Arrowhead Capital Fund 11, LP .. . |Greenuich .. .|ROC, Stock Sale, Income Dist ... ....12/20/2017 ...|....03/29/2023 ...|....... 157,441 |...
Balance Point Cap Partn V, LP . . |Westport . .|Return of Capital, Stock Sale ..12/02/2021 . .02/17/2023 .. 75,104 e .. 178,664 |.
Churchill Jr Cap Opp Fd I, LP New York . .|Return of Capital, Income Dist . ..08/11/2022 . .02/21/2023 .. . 485,069 .(497,046)..
Crescent Crt Solutions VIII LP Los Angeles .| Income Distribution ............ ..09/27/2021 . L03/31/2023 o ]eeeiieieeies e .
Crescent Mezz Partners VI, LP . Los Angeles .|Return of Capital, Income Dist . ..07/05/2012 . .01/17/2023 .. .260,132 .(316,722)|.. ..260,132 |.
Cyprium Investors IV, LP . Cleveland .. .|Return of Capital, Income Dist . ..06/16/2014 . .03/16/2023 .. .. 51,909 ..(68,821)].. . ... 51,909 |. . 51,909 e |
Cyprium Investors V, LP ... Cleveland .|ROC, Stock Sale, Income Dist ... ....08/15/2019 ...|....01/31/2023 ...|.......666,162 |......(536,637)|....oeereerrics Joomeerreeeiin Joeriiieeeeeis oo (536,637)|... O IO 666,162 |..... 2,249,825 |... . |--.. 1,583,663 |.... 1,583,663
Falcon Strategic Partners V LP ....|Return of Capital, Income Dist ... ....06/13/2016 ...|....02/23/2023 ...|....... 177,528 |...... [QECRIRCI0iS) ] R FOPPRRUUPT AR RN (181,305)|... P 177,523 |....... 177,523 |...
Falko Regl Aircraft Opp Fd, LP St Helier .. .| Other than Temporary Impairment .. ....12/16/2015 ...|....03/31/2023 ...|.... 2,431,791 |... (2,431,791)|.. ... (2,431,791))...
GCG Investors V Aggregator LLC .. Chicago .| Income Distribution ... ....09/03/2021 ...|....02/03/2023 ...|.
Global Engy Infra Pur Fd | LP .... Greenwich .. .|Return of Capital ....09/26/2011 ...|....03/02/2023 ...|. JUT O,
Global Engy Infra Pur Fd | LP .... Greenwich .|Return of Capital, Income Dist ... ....12/23/2014 ...|....03/30/2023 ...|. P 9,275
Global Pwr Engy Infr Fd 11 LP .. Greenwich .. .|Return of Capital, Income Dist ... ....04/05/2019 ...|....08/23/2023 ... | ....eeu.3,349 |oeeins (3,784 [ Jeeeeeeeeiieee feeeeeeeeieee foeee s (3 788) | o 3,349 B340 [ s e oo 129,313
GMB Mezz Capital 11, LP ivvvuiiiiniiiiniiiennnes Minneapol is Return of Capital ...coovvevnviiiniiinniinnnns ...10/15/2010 ...]....03/09/2023 ...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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3 4 9 10 1 12 13 14
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Carrying Current Other Change in| Foreign | Carrying
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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
GMB Mezz Capital II1, LP . |Minneapol is ... .| Income Distribution ... ...09/08/2015 ...|....02/02/2023 ...|. P TP 217,746
GMB Mezz Cap IV - Parallel, LP Minneapol is .| Income Distribution .03/04/2023 .. .. 95,760
GMB Mezz Capital IV, LP ..... Minneapol is .| Income Distribution ... .. .02/15/2023 .. . . A 175,275
Goldpoint Mezz Partners IV LP . New York ... ....|Return of Capital, Income Dist . ....12/21/2015 ...|....01/27/2023 ...|. ... 288 |... ... (326)f.. eeeeeenne. (326)].. .. 288 ... .. 288 |... P
GoldPoint Prtnr Priv Debt V LP .. New York ....|ROC, Stock Sale, Income Dist ... ....07/02/2020 ...|....02/09/2023 ...|....... 495,251 |...... (552,606)....cceevmnneee Jeemmnneeeeeennn foreeeeeiiieeeee e (552,606)]... VT S 495,251 |....... 678,472 |... VT S 183,221 |....... 183,221
Gryphon Jr Capital Fund I11 LP .. San Francisco ... .|ROC, Stock Sale, Income Dist ... ....09/156/2022 ...)....03/156/2023 ...|.... 1,070,061 |... (2,103,265)|.. .. (2,108,265)|... . |.... 1,070,061 |.... 1,800,236 |... P P 730,175 |....... 730,175
Gryphon Mezz Partners Il LP ... San Francisco ... .|Return of Capital, Income Dist . ....09/25/2019 ...|....01/31/2023 ...|. 3,081 |... (3,407)|..
LBC Credit Partners V, LP . | Radnor .| Income Distribution ...07/17/2020 ...|....02/16/2023 ...|.

JR IR 524,615 |....... 524,615 |...

...06/22/2015 ...|....01/27/2023 ...|. .
P IO 423,688 |....... 423,688 |...

....01/31/2012 ...|....03/01/2023 ...|.
....11/28/2015 ...|....01/17/2023 ...|.

..01/26/2021 . .03/24/2023 ..
..06/15/2017 . .03/01/2023 ..

...|Stock Sale ...
..|Stock Sale ...
.|Return of Capital
Income Distribution
.|Stock Sale, Income Dist ....

MC-Seamax Shipping Opp Fd LP ..
New Canaan Fund Mezz V LP
New Canaan Fund Mezz VI LP ..
OCP Asia Fund IV (US) LP .
PA Direct Cr Opp Fund 11 .

Stamford ....
. |New Canaan .
. [New Canaan ....
Singapore
Darien

...... (473,998)|...

.(473,998)..

442,313 |...

36,011 |. . 36,011

1,086,522 |... (1,162,697)|.. .. (1,162,697) 1,056,522 |.

PA Direct Cr Opp Fund I11, LP . Darien .|ROC, Stock Sale, Income Dist ....11/02/2020 . .01/09/2023 .. .. 117,716 | 117,716
Peninsula Fund V, LP .. |Detroit .. .|ROC, Stock Sale, Income Dist ... ....06/01/2010 ...|....03/27/2023 ...|.... 1,582,895 |... (1,582,89%)|.. .. (1,582,89%))... .. 1,582,89% |.... 2,366,675 |... IR 783,780 |....... 783,780
Peninsula Fund VI, LP ... [Detroit Return of Capital, Income Dist . ....11/16/2015 ...|....03/24/2023 ...|. (4,418)].. . (4,418)|...

Peninsula Fund VI, LP .... .| Detroit Income Distribution ....02/13/2020 ...|....02/27/2023 ...|.

Riverside Strategc Cap Fd | LP .. New York ....| Income Distribution ....10/16/2015 ...|....02/10/2023 ...|.

Saybrook Corp Opp Fund Il LP Los Angeles .. .|ROC, Stock Sale, Income Dist ... ....05/10/2012 ...|....03/31/2023 ...|.

Siguler Guff Distressed II1 LP New York . .|Stock Sale, Income Dist . ....11/12/2008 ...|....03/28/2023 ...|. ..

Siguler Guff Sml Bus Opp I LP Boston ... ...|Return of Capital ....12/05/2019 ...|....03/23/2023 ...|. (7,746) e | | e (7,746)|...

Siguler Guff Sml Bus Opp LP Boston ... .|ROC, Stock Sale, Income Dist ... ...10/06/2017 ...]....03/28/2023 ...|. [QIUNV<(C)] R FOPPRRUURR RN RN (10,236)]...

..04/23/2021 .

Tenex Capital Partners I, LP New York . .| Income Distribution ... .03/10/2023 ..
Varde Fund X, LP Minneapol is .| Income Distribution ..06/30/2011 . .03/08/2023 .. .. 23,193
Varde Fund XI, LP .. Minneapol is .| Income Distribution ..02/03/2014 . .03/07/2023 .. .251,888

.840,632
.229,573

Varde Fund X111, LP Minneapol is
Varde XII, LP .......... Minneapol i's
Yukon Capital Partners II, LP . . [Minneapol is ...
Yukon Capital Partners |11, LP .. .. |Minneapolis ...
Yukon Capital Partners IV, LP .... ... [Minneapolis ...
2599999. Joint Venture Interests - Other - Unaffiliated

.02/13/2023 ..
. .02/28/2023 ..
....12/19/2013 ...|....03/01/2023 ...|.
....07/18/2017 ...|....02/09/2023 ...|.
... 11/24/2020 ...|....02/13/2023 ...|.

.(986,344)[..
.(410,726)|..

..840,632 |.
..229,573 |.

..(986,344)
..(410,726)

.|Return of Capital ...
.|Return of Capital ...
.| Income Distribution ...
..|Return of Capital, Income Dist .
.| Income Distribution

24,374,645 12,222,713 | 12,222,713
401378-AB-0 ..... Guardian Life In Co of America .. New York ... .|Direct ... ....12/19/2017 ...|....03/31/2023 ...|. . O P
401378-AD-6 ..... Guardian Life In Co of America .. New York . .|Direct ... ....01/14/2020 ...|....03/31/2023 ...|.
575767-AL-2 Mass Mutual Life Insurance .. Springfield ... Direct ... ....03/20/2017 ...|....03/31/2023 ...|.
575767-AN-8 . Mass Mutual Life Insurance Springfield .|Direct ..10/11/2019 . .03/31/2023 ..
575767-A0-1 Mass Mutual Life Insurance Springfield .|Direct ..04/27/2021 . .03/31/2023 ..
575767-AR-9 ..... Mass Mutual Life Insurance .. Springfield ... Direct ... ...11/18/2021 ...|....08/31/2023 ...|.

638671-AL-1 ..... Nationwide Mutual Insurance Co Columbus . .|Direct ... .. 12/13/2017 ... ....03/31/2023 ... |.

64952G-AE-8 New York Life Insurance Co .. Newark .|Direct .03/31/2023 ..

64952G-AF-5 New York Life Insurance Co Newark .|Direct .03/31/2023 ..

64952G-AT-5 New York Life Insurance Co .. New York . .|Direct .03/31/2023 .. .
668138-AA-8 Northwestern Mutual Life Ins .. Milwaukee .. .|Direct .03/31/2023 .. .306,171
668138-AC-4 . Nor thwestern Mutual Life Ins Mi I waukee .|Direct .03/31/2023 .. ... (19) 7,721
69448F-AA-9 ..... [Pacific Life Insurance Co ... Omaha ..... .|Direct .03/31/2023 .. 194

878091-BD-8 . Teachers Ins & Annuity Assoc New York . .|Direct .03/31/2023 .. L

878091-BF-3 . Teachers Ins & Annuity Assoc .. New York . .|Direct .03/31/2023 .. .(21,763)

95765P-AA-7 Western & Southern Life Ins Co Cincinnati . .|Direct .03/31/2023 .. ... 337

95765P-AE-9 ..... Western & Southern Life Ins Co .. Cincinnati .... .. ....|Direct ... .. ..]....03/31/2023 ...|. ..120 |... [T . T [T . P PP [P FPTUUOUOPIIN
2799999. Surplus Debentures, etc - Unaffiliated (66,637) , , 718,855

................... |Aegcn LIHTC Fund 56, LLC ..oovvvveeeiiieieenees |Cedar Rapids .......ooooeeeeeeees Jooeeennn TAieeeo [ DireOt o |....09/14/2018 .. 03/31/2023 .
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Aegon LIHTC Fund 62, LLC .... Cedar Rapids . Direct ... ...04/15/2021 ...|....03/31/2023 ...|....... 195,616 [....ccvvreeeees |ounne (195,616)]... (195,616)]...
Cinnaire Fund Housing LP 31 . Lansing .. .|Direct .03/31/2023 .. . 225,868 ..(225,868)). ..(225,868)
Cinnaire Fund Housing LP 38 . Lansing .. .|Direct . .03/31/2023 .. .. 97,637 ...(97,637)
RAH Corp Partners Fund 57, LLC Great Neck . .|Direct ... ....08/05/2021 ...|....03/31/2023 ...|. . 385,284 |...
RBC Tax Cr Eqy Nat| Fund-28 LP .. Char lotte .[Direct ... ....10/10/2018 ...]....03/31/2023 ...|....... 222,616 |...
RBC Comm Inves Natl Fund 31 LP .. Charlotte .[Direct ... ....05/27/2021 ...|....08/31/2023 ...|....... 237,435 |...
Red Stone Equity-Fund 75, LP New York ... .[Direct ... ....12/19/2019 ...|....03/31/2023 ...|....... 183,498 |...
Red Stone Equity-Fund 84, LP New York ... .[Direct ... ....04/26/2021 ...|....08/31/2023 ...|....... 162,575 |...
WNC Institl Tax Cr Fund 44, LP Irvine ... .[Direct ... ....03/29/2018 ...|....03/31/2023 ...|....... 226,524 |...
... |WUNC Institl Tax Cr Fund 49, LP .. |Irvine ... ....|Direct ... ....08/10/2020 ...|....08/31/2023 ...|....... 231,860 |...
................... WNC Institl Tax Cr Fund 52, LP ...c..ooeeeennn [ITVINE torriiiiiiiiiiiiiiieiiiienns Direct ...03/17/2022 ...|....03/31/2023 ...]....... 196,887 [......c....e....
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,584,579
................... T I o e T D T I S A TR ) I T e e e A e e 7 e T e e,
5899999. Any Other Class of Assets - Unaffiliated 68,709 68,709 67,347 (1,362) (1,362) 31,204
................... N T T T T T I I R R X I T D O A e e 7 72 T T e T
5999999. Any Other Class of Assets - Affiliated 7,897 7,897 7,897 4,862
6099999. Total - Unaffiliated 21,515,971 | (23,781,428)| (2,517,942) 2,076,697 (28,376,067) 14,489,541 30,860,625 16,371,084 | 16,371,084 5,991,234
6199999. Total - Affiliated 7,897 7,897 7,897 4,862
6299999 - Totals 21,523,868 | (23,781,428)| (2,517,942) 2,076,697 (28,376,067) 14,497,438 | 30,868,522 16,371,084 | 16,371,084 5,996,096
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38379A-QY-9 ......... GNR 2014-026 LZ — CMO/RMBS .....ceveeeeeeeeenneeeeeenne e e e eeene e e e eeenne e e e e eenn e e e e eennnneeeennnn | oeevvnnnninnens Jennid 03/01/2023 ..... Capitalized Interest 119,669 |. 119,669 |...
912820-GP-0 ......... UNITED STATES TREASURY ] T T 03/14/2023 ..... GOLDMAN SACHS I I .. 6,407,051 |. .. 6,350,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 6,526,720 6,469,669
3136AH-V9-8 . ..|FA\R 2013-133 BZ - CMO/RMBS .03/01/2023 Capitalized Interest . 51,320 |. 51,320 |.
3137H5-PQ-4 .. .|FHR 5195 CZ - CMO/RMBS . 03/01/2023 Capitalized Interest ... 93,181 |. 93,181 |.

3140XK-FV-7 ... FN FS3779 - RMBS ............ 03/15/2023 ..... WELLS FARGO SECURITIES LLC .... . 1,742,739 | 1,717,249 |...

03

0909999999. Subtotal - Bonds - U.S. Special Revenues 1,887,241 1,861,750

00164V-AD-5 . ..| AMC NETWORKS INC .01/26/2023 FORT WASHINGTON . 50,000 |.
00175P-AB-9 . .| AN HEALTHCARE INC . 02/14/2023 FORT WASHINGTON . 157,000 |.
013092-AA-6 ......... ALBERTSONS COMPANIES INC .....vviieieiiiiiiieeisiiiiiie ettt siineee e sins | eeeeenineenes [onnd 02/06/2023 ..... FORT WASHINGTON ... ... 84,000 |...
019576-AA-5 ......... ALLIED UNIVERSAL HOLDCO LLC ..eeveeeiiiiieee et eeeins | eeeeeniiinnnes [eeeed 03/30/2023 ..... FORT WASHINGTON ... .. 182,000 |...
02156L-AA-9 . .| ALTICE FRANCE SA ......... FORT WASHINGTON . 200,000 |

FORT WASHINGTON ..

. .319,000 |.
J P MORGAN SECLRITIES

.| AMKOR TECHNOLOGY INC . .
.10,000,000 |.

..|AVISTA CORP .......
.| BANTECH 13 25 .

031652-BK-5 .
05379B-E@-2 .

06683*-AA-9 . . Capitalized Interest ..6,537 |. 6,537 |.
073096-A#-6 . ..| BAYPORT POLYMERS LLC . SMBC NIKKO SECURITIES .10,000,000 |. .10,000,000 |.
073096-A*-0 ......... BAYPORT POLYMERS LLC .ot eins | eeeeesiiienees [eeeed 02/15/2023 ..... SMBC NIKKO SECURITIES ....11,000,000 |. ....11,000,000 |...
073096-AG-8 ......... BAYPORT POLYMERS LLC .eeeeniiiiiiieeiiiiiie ettt ssinnene e sins | ceeeeniiieenes [onnd 02/15/2023 ..... BSOSO T e 7,000,000 |..oovvriiiaeiiiiaens 7,000,000 |...
073096-B*-9 ......... BAYPORT POLYMERS LLC .ot eins | eeeeeniiienees [eeeed 02/15/2023 ..... SMBC NIKKO SECURITIES .....eeeeeeeeiieie ettt iriees [oeeee e e et e e e e e e ees [erneeee e e 6,000,000 |-.covvriiiaeaiiians 6,000,000 |...
093645-AJ-8 BLOCK COMMUNICATIONS INC .. 03/14/2023 FORT WASHINGTON ... ..116,000 |...
095796-AE-8 . ..|BLUE RACER MIDSTREAM LLC . 03/03/2023 FORT WASHINGTON .

11043Y-AA-9 . ..|BELL ROCK LIMITED - ABS 02/21/2023 GOLDMAN SACHS .

1248EP-CT-8 . .| CCO HOLDINGS LLC ......... 01/30/2023 FORT WASHINGTON .

12634N-AT-5 ... CSAIL 2015-C2 A4 - CMBS ... 03/07/2023 ..... Various

12657N-AA-8 ......... BIP-V CHINOOK HOLDCO LLC ...evveieeeeiiiiie et eeins | eeeeeniiienees [eened 02/28/2023 ..... FORT WASHINGTON ...
12769G-AB-6 ......... CAESARS ENTERTAINMENT INC vttt ssininee e | ceeneniineenes [onnd 01/23/2023 ..... FORT WASHINGTON ...
13123X-BD-3 ......... CALLON PETROLEUM €O .ttt e e einees | eeeeeniiiinnees [eened 02/10/2023 ..... FORT WASHINGTON

14315P-AG-0 ......... CARMX 2019-3 € = ABS ..eeeieeeiiiiiiee e ittt e et nnen e e | eeeeennneeees [oend 02/02/2023 ..... MITSUBISHI UFJ SECURITIES
14315P-AH-8 CARMX 2019-3 D = ABS ..eeeeeeeeiiiie e et | eeeeesiienees [eeeed 01/20/2023 ..... J P MORGAN SECLRITIES 951,819 |.
14317D-AF-7 . .| CARMX 2021-3 C - ABS . 02/22/2023 MITSUBISHI UFJ SECURITIES .. 705,212 |.

.| CARNIVAL CORP .

143658-BG-6 . . 01/19/2023 FORT WASHINGTON . .. 152,880 |.
143658-BL-5 . .. | CARNIVAL CORP . 03/08/2023 FORT WASHINGTON .

184496-A0-0 . .. | CLEAN HARBORS INC 01/18/2023 FORT WASHINGTON .

24702H-AC-7 . .| DEFT 231 A2 - ABS .. 03/14/2023 BANC OF AMERICA SECURITIES .

247109-Ge-4 DELMARVA POWER & LIGHT COMPANY .. 03/15/2023 ..... SCOTIA CAPITAL ....23,000,000 |...

251526-CS-6 DEUTSCHE BANK AG (NEW YORK BRANCH) ......eeeveeiiiiiiiiiiiiiiiiieieiiiiiccccciiieeeesiiieneeeen | eeeeeiiieeees [ond 01/10/2023 ..... FORT WASHINGTON ... ..210,000 |...
25470M-AG-4 DISH NETHORK CORP ....eeeeeeteiee ettt eiree e e ennes | eeeeesiiienees [eeeed 01/17/2023 ..... FORT WASHINGTON ... ..126,000 |...
25470X-AY=1 .........|DISH DBS CORP .....eiiiiiiiiiiiieiiiiiiiii ettt ssnnneeees | reeeeennniees [ 02/13/2023 ..... FORT WASHINGTON

20250N-Ad-4 ......... |ENBRIDGE INC ... 03/14/2023 J P MORGAN SECURITIES ..

20373)-AB-5 . ..|EFF 213 A2 - ABS 03/15/2023 MITSUBISHI UFJ SECURITIES

20374E-AC-0 . .| EFF 2021-1 A3 - ABS .. 02/21/2023 BANC OF AMERICA SECLRITIES .

33835P-AA-4 FIVE CORNERS FUNDING TRUST IV . 03/01/2023 ..... CREDIT SUISSE SECURITIES

34532N-AF-2 .........|FORDO 2021-A C - ABS 01/20/2023 ..... BNP PARIBAS SECURITIES CORP.

345397-1-9 . .| FORD MOTOR CREDIT COMPANY LLC . 03/15/2023 ..... FORT WASHINGTON

34960P-AD-3 FORTRESS TRANSPORTATION AND INFRASTRUCTURE INVESTO ......ccoeeiiiiiieiiiiiiiieceeiiiiee s [ eeeeeiiiennns [ 02/24/2023 ..... FORT WASHINGTON ...

37185L-AN-2 . GENESIS ENERGY LP .. 01/19/2023 FORT WASHINGTON .

380355-AD-9 GOEASY LTD . JUSRR R 02/10/2023 ..... FORT WASHINGTON ...
410345-AL-6 ......... s D PP PP PPPPPPPPPPIN IPPPPPTTTPPOPPRN PPNt 03/15/2023 ..... FORT WASHINGTON +vveeitttttteeeitt ittt ettt e
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418751-AB-9 ......... HAT HOLDINGS | LLC ..eeeeeeieeeeeeee e e e eeene e e e e e e e e e e e e e e e mnn e e e e e nnnn e e e eennnnneeeennn | oevevnnniinnnes Joonnad 02/10/2023 ..... FORT WASHINGTON ... 352,418 |. ..360,000 |..eevvnniiieeiiiieen.. 6,951 |3LAFE L.
432891-AK-5 ......... HILTON DOMESTIC OPERATING COMPANY INC ...eevvvnniiiiiiiiiiiiiiiiiin i neeernniinneeees | eeeeeenniineees fonnid 03/15/2023 ..... FORT WASHINGTON ... 185,749 |. ..195,000 |...
44267D-AD-9 HOWARD HUGHES CORP .... 03/13/2023 FORT WASHINGTON ... .
444859-BX-9 . .. [HUMANA INC ........ 02/27/2023 BARCLAYS CAPITAL .11,571,720 | . 12,000,000 |.
4498411-AH-0 . .| INEGS FINANCE PLC ..... 02/09/2023 FORT WASHINGTON . ..399,000 |. 400,000 |.
45344L-AA-1 .. | CRESCENT ENERGY FINANCE LLC . 01/24/2023 FORT WASHINGTON . 64,922 |. 67,000 |.
45344L-AC-7 . .. | CRESCENT ENERGY FINANCE LLC . 01/25/2023 FORT WASHINGTON .
469814-AA-5 . ..| JACOBS ENGINEERING GROUP INC 03/14/2023 GOLDMAN SACHS ...
47077W-AA-6 ......... JANE STREET GROUP LLC 01/06/2023 ..... FORT WASHINGTON .
536797-AE-3 ......... LITHIA MOTORS INC 01/31/2023 ..... FORT WASHINGTON ...
57665R-AN-6 ......... MATCH GROUP HOLDINGS Il LLC . 02/15/2023 ..... FORT WASHINGTON ... 352,555 |. . .
57763R-AB-3 ......... MAUSER PACKAGING SOLUTIONS HOLDING €O ...cevvvvnnieiiiiiineeiiiiiineeecennieeeecenninesecenninneeees | aeeeeennnnneees fonnid 01/30/2023 ..... FORT WASHINGTON 169,000 |. 169,000 ...
607120-FQ-0 ......... MOBILE AIRPORT AUTHORITY ..eeeeeeeeeeeeeee e e eeeee e e e e e e e e e e e e e e enn e e e eennnn e e eennnns | eeeevnnnninnnes Jonnid 01/31/2023 ..... CITIGROUP GLOBAL MARKET .. ....25,000,000 |. ....25,000,000 ...
61980*-AA-4 ......... 0 R [N RN 03/30/2023 ..... Capitalized Interest ... ... 14,060 |...
626738-AD-0 ......... MURPHY OIL USA INC . ...03/14/2023 ..... FORT WASHINGTON ...90,000 |...
629377-CE-0 ......... NRG ENERGY INC ... ...02/24/2028 ..... FORT WASHINGTON ... .. 294,000 |...
629377-CT-7 . ..|NRG ENERGY INC ... FORT WASHINGTON . . 211,000 |.
65480C-AD-7 . ..|NISSAN MOTOR ACCEPTANCE COMPANY LLC FORT WASHINGTON . .. 178,425 |. .. 225,000 |.
69351U-BB-8 . ..| PPL ELECTRIC UTILITIES CORP . BARCLAYS CAPITAL . 24,494,250 |. .25,000,000 |.
69354N-AC-0 ......... LTS RN [SSUUUUURRRRUUUI RN 02/17/2023 ..... FORT WASHINGTON ...
69354N-AE-6 ......... PRA GROUP INC ... e e eeeee e e e et e e e e e e e e e e e e e e e e e emnnn e e e e ennn e e e eennnnnneeeennnn | sevevnnniinnnns Jonnnd 01/23/2023 ..... FORT WASHINGTON ...
70052L-AB-9 ......... PARK INTERMEDIATE HOLDINGS LLC ...covvvvniniiiiiiiiieieciiiine e eeeeevnieeeennnnines | eeeeeennnnnenes fonnid 02/01/2023 ..... FORT WASHINGTON ... . N
T49571-AF-2 ......... RHP HOTEL PROPERTIES LP .. eeeeeie e e et e eeee e e e eemne e e eenne e e e e emnn e e e ennnnnneees | oevevnnnninnnes Jonnnd 03/28/2023 ..... FORT WASHINGTON ... 224,760 |.
758750-AE-3 ......... REGAL REXNORD CORP .....euuniiiireiniiiiiiiiie e e scisnis e s crenn s srsnnn e s snnnnns s e ssnnnnnsssssnnnnnns | aeeeeennnnnenes founnd 01/09/2023 ..... FORT WASHINGTON ... 293,750 |.
76774L-AB-3 ......... RITCHIE BROS HOLDINGS INC ...eeeeeeeieeeenieeeeeeeeie e e e eeneee e e e eeeee e e e eemnne e e e e emnnneeeeennnnnes | oeeevnnnninnnns Jonnad 03/01/2023 ..... FORT WASHINGTON ... ... 42,000 |.
T6774L-AC-1 ......... RITCHIE BROS HOLDINGS INC ...eevvrneiiiiiiiiiieiiiiiiis e rnnin s snnnnnns | aeeeeennnnneens fonnnd 03/02/2023 ..... FORT WASHINGTON ... ... 42,000 |.
780153-BT-8 ......... ROYAL CARIBBEAN CRUISES LTD ....uiieeerenieeeeemnnaeeeeennnneeeeemnnneeeeennnnaaneeernnnneneennnnnnnees | seevvnnniinnnns Jonnad 02/08/2023 ..... FORT WASHINGTON ...
78397K-AA-0 . ..| SEG HOLDING LLC ....... FORT WASHINGTON ...
802830-AR-0 . ..| SCART 2020-B C - ABS . SANTANDER INVESTMENTS
802830-AU-3 . ..| SCART 2020-B D - ABS . BMO CAPITAL MARKETS ..
81104P-AA-T ......... E W SCRIPPS €0 . eeeeeeee e e eeeeie e e e e eeneee e e e eeeen e e e e emnee e e eeennnneeeeennnnnaeeeennnnnneeeens | seveeseennnnnns |een..03/14/2023 ... FORT WASHINGTON
812127-AA-6 ......... B T I PP [SSUUUUURRRUUUI RN 01/17/2023 ..... FORT WASHINGTON ...
82967N-BL-1 ......... SIRIUS XM RADIO INC ..eeeeeeeeeeeeeeeeee e e e eeee e e e e eeee e e e e eenne e e e eemnnn e e e eernnnnnneeennnnnnnes | seeevnnnninnnns Jonnnd 03/27/2023 ..... FORT WASHINGTON ...
838518-AA-6 ......... SOUTH JERSEY INDUSTRIES INC ...iiiiiiieiiiiiiiieeeiiiii s escinii s seennis s ernnn s esnnnnnnsneenns | aeeevennnnneees fonnid 03/22/2023 ..... FORT WASHINGTON ... N
84TTM-AA-2 ......... SPEEDWAY MOTORSPORTS LLC .eeveeeeeeeeeeneeeeeeeeie e e e eeeeee e e e eeenne e e eemenneeeeeennnneeeeennnnnees | oeevvnnnninnnns Jonnnd 03/16/2023 ..... FORT WASHINGTON ... 253,108 |.
85172F-AM-1 ......... ONEMAIN FINANCE CORP ....evueiiiiiriiiiieiiiii s e eiisi s s eeerii s s e ennnns s s esnnnn s s snnnnnnssssnnnnns | aeeeeennnnenes founnd 03/30/2023 ..... FORT WASHINGTON ... ... 88,302 |
85205T-AL—4 ......... SPIRIT AEROSYSTEMS INC ....eeeeieeeeeeeeeee e e e eeeeee e e e e e e e e e enene e e e eemnn e e eeennnneeeeennnn | oeeevnnnninnnns Jonnnd 03/21/2023 ..... FORT WASHINGTON ...
86745G-AF-0 SUNNOVA ENERGY CORP 03/10/2023 ..... FORT WASHINGTON ...
88033G-DS-6 . ..| TENET HEALTHCARE CORP ... 03/30/2023 FORT WASHINGTON .
88104L-AG-8 . ..| TERRAFORM POWER OPERATING LLC . 03/01/2023 FORT WASHINGTON .
893647-BE-6 . .| TRANSDIGM INC ... 03/28/2023 FORT WASHINGTON . .. 283,498 |.
893830-BX-6 TRANSOCEAN INC ... 01/17/2023 ..... FORT WASHINGTON ... ... 42,000 |.
903461I-AA-1 ......... AMERICAN AIRLINES 2013-1 PASS THROUGH TRUST - ABS .... 01/20/2023 ..... FORT WASHINGTON ... ... 73,686 |.
911365-BF-0 ......... UNITED RENTALS (NORTH AMERICA) INC 03/16/2023 ..... FORT WASHINGTON ... .. 314,580 |. .
92328M-AE-3 ......... VENTURE GLOBAL CALCASIEU PASS LLC . 01/10/2023 ..... FORT WASHINGTON 210,000 |. 210,000 |...
92334*-AC-8 . .| VEOLIA UTILITY RESOURCES, LLC . 01/10/2023 BANK OF AMERICA ML ... 5,000,000 |. 5,000,000 |.

97573*-AC-7 .
98162R-AF-5

.| WINSUPPLY INC ..

WOART 2019-C B - ABS .

03/03/2023
03/13/2023

US BANCORP INVESTMENTS INC.
BNP PARIBAS SECURITIES

.25,600,000 |
5,389,570 |.

.25,600,000 |
..... 5,500,000 |...
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98162R-AG-3 ......... WOART 2019-C C = ABS ..eeeeeiieeeeeeiei e e e e eee e e e e eenne e e e e e enne s e e e eenna s e e e eennnneeeeennnnnnneees | seevvnnninnnns Jonnnd 03/06/2023 ..... BNP PARIBAS SECURITIES ... ..eeeeeeeineeeeeeie e e e e e eme e e e e eeene e e e eemnnne e e e eennnnseeeennnnnnneeennn [eeeernnnnneseermnnnnaseernnnnnnenee [reeennnnneeeeennnnneees 1,935,469 |ooiiiiiiiiiinnis 8,100,000 |... 1.C FE
98163B-AE-2 ......... LTI e R (U RN 03/02/2023 ..... T T R RSP N < < .Y £ N FO . 2,579,000 |...
98163B-AF-9 WOSAT 2019-A D - ABS . 02/24/2023 Various
98163II-AE-6 . ..| WOART 2020-B B - ABS . 01/13/2023 BNP PARIBAS SECURITIES .
98313R-AC-0 . .| WYNN MACAU LTD 01/23/2023 FORT WASHINGTON .
98372M1-AA-3 . XHRLP .. 02/10/2023 FORT WASHINGTON .
98372M1-AC-9 . XHR LP . 01/19/2023 FORT WASHINGTON . N N
07160#-AR-0 .........[ORICA FIN PP . TP 03/16/2023 ..... CITIGROUP GLOBAL MA . T T .. 7,550,000 |. ,550,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 229,763,224 232,952,815 187,805
2509999997. Total - Bonds - Part 3 238,177,184 241,284,234 202,665
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 238,177,184 241,284,234 202,665
4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks

026874-78-4 .........| AMERICAN INTERNATIONAL GROUP ORD ........eevveeeiiiiiiiineeiiiiiieeeessiiiee e e e ssiiiene s ssiiineeeees | eesnneeeeennn [l 02/17/2023 ..... MORGAN STANLEY & CO .. ....19,700.000 |.... .. 1,215,619 |.
03027%-10-0 . ..| AMERICAN TOWER REIT ..... 03/02/2023 Various ... .. 1,438.000 | ..280,676 |.
039483-10-2 . .. | ARCHER DANIELS MIDLAND ORD 02/17/2023 MORGAN STANLEY & CO .14,900.000 |. 1,212,907 |.
071813-10-9 ......... BAXTER INTERNATIONAL ORD ...oeeiineiiiiiieeeiiiie e eeineees | eneeeeeeniins [eeeed 02/17/2023 ..... MORGAN STANLEY & CO .. ...30,400.000 |.... 1,211,051 |.

...... 02/17/2023 ..... [MORGAN STANLEY & CO ..
...... 02/15/2023 ..... [MORGAN STANLEY & CO ..

125623100 ......... CIGNA ORD ,199,434 |.

126650-10-0 ......... CVS HEALTH ORD

133131-10-2 ......... CAMDEN PROPERTY REIT ORD ....vvviieeiiiiiiiieesiiiiiiie e ettt et e e sinneeeesssnns | eeeeeessnieee [oeed 01/11/2023 ..... Various ...
17275R-10-2 ......... CISCO SYSTEMS ORD ...eeeeeneiiiiiee e ettt e e e ennes | eneeeessniins [eeeed 02/21/2023 ..... Various ...
191216-10-0 ......... COCA-COLA ORD ...veeeeeeiiitiee e e ettt e e s s snne e e e e s snnnneeaes | eeneeessnnies [oeed 03/01/2023 ..... MERRILL LYNCH X
192446-10-2 ......... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ....eveeeeeeiiiiieeeeeeiiiee e e eeeiiieeeees | vveeeensniins [eeeed 02/17/2023 ..... MORGAN STANLEY & CO ....18,100.000 |.... ,203,335 |.
20030N-10-1 O PP PP [RTTDE N RO 02/17/2023 ..... MORGAN STANLEY & CO .. ....30,800.000 |.... ,213,450 |.
205887-10-2 . .| CONAGRA BRANDS ORD . 02/17/2023 MORGAN STANLEY & CO .33,700.000 | ,208,302 |.

.| CONOCOPHILLIPS ORD .

20825C-10-4 . . 02/17/2023 MORGAN STANLEY & CO .10,900.000 |. ,191,451 |.
22160N-10-9 . ..| COSTAR GROUP ORD . 03/24/2023 MERRILL LYNCH ....... ..348.000 |. 23,065 |.
22822V-10-1 . .| CROWN CASTLE ORD COWEN AND COMPANY, LLC . .258.000 37,149 |.
235851-10-2 . ..| DANAHER ORD .......... Various ... 1,468.000 ..378,078 |.
253868-10-3 ......... DIGITAL REALTY REIT ORD ooouiiiiiieeeiiiiiiie ettt e e ssinnee e e | eeeeeensniies [oend 03/31/2023 ..... LT Y 6,465.000 |.... 688,962 |.
254687-10-6 ......... WALT DISNEY ORD ...veeeeeeiiiiiee e e ettt e ettt e e et e e e e sinnee e e e ennnnes | rneeeessniins [oeeed 02/17/2023 ..... MORGAN STANLEY & CO .. ....11,200.000 |.... ,197,290 |.
256677-10-5 ......... O PP [ETTIUE N RO 02/17/2023 ..... MORGAN STANLEY & 00 ..vvvieeeiiiiiiiee ittt e e s esns foreaesaniinneae e 5,200.000 |.... ,191,487 |.
256746-10-8 ......... DOLLAR TREE ORD ..eeeeeeiiiiiee e et e e ettt e e e e snne e e e e nnnneees | rneeeessniins [oeeed 02/17/2023 ..... MORGAN STANLEY & 00 ..veeeeeeeniiiiiee e ettt ettt e e eis feeeeeeeeiieee e e e 8,200.000 |.... ,204,931 |.
260003-10-8 ......... ] DOVER ORD .....uvviiiieiiiiiiiie e ettt snnneeaes | eeseseeeeenans [ 02/17/2023 ..... MORGAN STANLEY & 00 ..vvvieeeiiiiiiiee ittt e e s esns foreaesaniinneae e 7,800.000 |.... ,207,150 |.
26614N-10-2 .........| DUPONT DE NEMOURS ORD .......cceeviiiiiiiiiiiiiie et eiieeee e | ceniiiiieeenns [ 02/17/2023 ..... MORGAN STANLEY & CO .. ...15,900.000 |.... ,200,465 |.
281020-10-7 . ..|EDISON INTERNATIONAL ORD 02/17/2023 MORGAN STANLEY & CO .18,000.000 |. ,208,266 |.
204429-10-5 ......... | EQUIFAX ORD .... 03/02/2023 Various ... ..2,095.000 | ..426,268 |.
20476L-10-7 . ..|EQUITY RESIDENTIAL REIT ORD 02/17/2023 MORGAN STANLEY & CO .18,300.000 |. ,204,875 |.
30225T-10-2 . ..| EXTRA SPACE STORAGE REIT ORD 01/26/2023 Various ... ..864.000 |. .. 131,885 |.
31620M-10-6 . ..|FIDELITY NATIONAL INFORMATN SVCS ORD . 02/23/2023 Various .12,400.000 |. ..832,365 |.
361680-10-4 ......... GFL ENVIRONVENTAL ORD N 03/03/2023 ..... VAIEOUS uuttteeeeeettee e ettt e e et e e e et e e e et r e e e e e e ana e e e e e e nanaes [reeeeeeeiieeea e e 6,600.000 |.... 206,721 |
42226K-10-5 ......... HEALTHCARE REALTY TRUST CL A ORD ..eeeiiiiiiiiiieieiiiiiie et ssineen e ssininnees | eeeeeennniine [ennd 03/02/2023 ..... LT N 7,777.000 |.... 157,173 |.
436440-10-1 ......... HOLOGIC ORD ..t ennees | reeeeeeeniins [eeed 02/17/2023 ..... MORGAN STANLEY & CO .. ....14,400.000 |.... ,194,888 |.
438516-10-6 ......... HONEYWELL INTERNATIONAL ORD ...eeeeiiuiiiiieeessiiiiiiieeeeiiiee et eiienn e s ssinnneeesssnns | eeeeeessnnnes [oned 02/17/2023 ..... MORGAN STANLEY & 00 ..vvvieeeeiiiiiiee ittt ettt e e enns foeeeesaniieneae e 6,100.000 |....

45866F-10-4 ......... INTERCONT INENTAL EXCHANGE ORD .....eeeieiiiiieeeeeiiiiie e e et eeiieeeeeeee [ eeeeeeiiiieees [ 02/17/2023 ..... VAIEOUS euvtteeeeeeite e et e et e e et e e e et e e e e e e aa e e e e e e eannaes [reeeeeeniieeea e e 1,000.000 |....

461202-10-3 ......... L PP PP PPPPPPPR IETEPPPPTTOPVPPPR FPPPTN 02/14/2023 ..... LT P T TP PP PPPPIPY 198.000
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46284V-10-1 ......... TRON MOUNTATN ORD et e e e et e e e e e e e e e e e e e e e e e e e e e nnne e e e e e ennnneeeeennnn | eevevsnsinnnnns [oeeens 03/07/2023 ..... Various ....10,513.000 |.... 551,939 |.
478160-10-4 ......... JOHNSON & JOHNSON ORD ...eevveiiiiiiiiiie et e e s s e rnnn e snnnnnneeens | cennnnneneeenns [onnnd 02/17/2023 ..... MORGAN STANLEY & €O ...iviireiiiiiiiiiii s e it s e s e s e s e s s nnnnaeees [oeesennnnnnneesennanans 7,500.000 |.... .. 1,190,633 |.
49446R-10-9 ......... KIMCO REALTY REIT ORD ..eeeeeeeeeeeeennieeeeeennieeeeemennaeeeernnnnaeeeernnnneeeeennnnneeeennnnnneees | connisneennnnnn Joonnnd 03/31/2023 ..... Various ....15,748.000 |.... .. 283,511 |.
548661-10-7 ......... LOWE'S COMPANIES ORD ....euuniiiiiriiiiiiiiiiisieciini e e seesiis s e ernni s s ennnnn e ssnnnnnnssssnnnnns | sennnnenesenns fovunnd 02/17/2023 ..... MORGAN STANLEY & €O ..iiiiiiiiiiiiiiiii et s e e s e s er s e s s nnaneees [eeeeernnnnneenrnnannns 2,500.000 |.... 531,981 |.
58933Y-10-5 ......... MERCK & CO. INC. eeeeeeieeeeeeeiiie e e e e e eee e e e e ene e e e e ee e e e e e ennn e e e eennnnneeeeennnnneeennnnns | connieneenennns Joennnd 02/17/2023 ..... MORGAN STANLEY & CO .. ....11,100.000 |.... ,188,973 |.
59156R-10-8 ......... L= 0 PPN [PUURRRSUUUURRR RN 02/17/2023 ..... MORGAN STANLEY & CO .. ....16,800.000 |.... ,213,546 |.
59522J-10-3 ......... [MID AMERICA APT COMMUNITI REIT ORD eeeveeneeeeemnneeeeemnnieeeeeennneeeeeenenneeeeennnneeeeennnns | eeeeeesennnnnns [oeeead 02/01/2023 ..... VAT TOUS . eeette e e e e eee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e enn e e e e e e nnnn e e e e e ennn e e e ennnnnnns [eeeeernnnaeeeeennnnaan 2,519.000 |.... 404,810 |.
620076-30-7 .........[MOTOROLA SOLUTIONS ORD .....euniiiirmneniiiiiiiineeeieiiii e e eesnii e e e eenna e e s ensnnn e s eennnnnseenes | sneeeeesenniens [ooned 02/17/2023 ..... MORGAN STANLEY & €O ..uiviiriiiiiiiiisii s e it s e s e s ers s e s snnnneees [oeeeennnnnnneesennanans 4,500.000 |.... .. 1,209,691 |.
666807-10-2 ......... NORTHROP GRUMMAN ORD ... eeeeeeeeeeeenee e e e eeen e e e e e e e e e e emne e e e eennnn e e e e ennneneeeeennnnnnees | cvnnnenensnnnnn Joennnd 02/17/2023 ..... MORGAN STANLEY & €0 ...eeeeeeueeeeemnie e e eeeeeee e e e eemeee e e e e emne e e e e emnnne e e eemnnnneeeeemnnnnaaees [oeeeemnnnnaseeeennnnnnn 2,600.000 |.... 1,203,036 |.
68389X-10-5 . ..|ORACLE ORD .......eenvnn. 02/17/2023 MORGAN STANLEY & CO .13,700.000 |. ,200,869 |.
75513E-10-1 . .| RAYTHEON TECHNOLOGIES ORD 02/15/2023 MORGAN STANLEY & CO ..198.000 |. 19,991 |.
756109-10-4 . .| REALTY INCOME REIT ORD ....... 03/20/2023 GOLDMAN ... .10,418.000 |. ..634,665 |.
78410G-10-4 ......... SBA COMMUNICATIONS CL A REIT ORD eeeeeeeeeerrnneeeeemnnieeeeeennnaeeeernnnneeeeennnnneeeennnnneees | cvnniennnnnnnnn Jonnnd 03/01/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 6,898.000 |.... ,955,176 |.
872540-10-9 ......... LI RN IPUUURRUUUURRR RN 02/17/2023 ..... MORGAN STANLEY & CO .. ..15,000.000 |.... ,200,962 |.
89400J-10-7 ......... TRANSUNTON ORD ... eeeeeeeeeeeeeeee e e e e e e e e e e e e e enene e e e e e mnn e e e eemnnnaeeeennnnneneennnnnnnees | conninneeennnnn Jonnad 02/07/2023 ..... DASH FINANCIAL
898320-10-9 ......... TRUIST FINANCIAL ORD ...eviiiirruinieiiiniiseesceiiis e e ceeni e e s eenia e s s ensnan e e s eesnnnesssnnnnnnes | eennnnneneennns fovunnd 02/17/2023 ..... MORGAN STANLEY & CO .. ....24,700.000 [....
902973-30-4 ......... US BANCORP ORD ...eeeeeeeeeeeennieeeeeeenneeeeeeennaeeeeemnnneeeeemnnnnaeeeennnnnnneeennnnnnseeennnnnnnnes | conieneennenns Jonnnd 02/17/2023 ..... MORGAN STANLEY & CO .. ...24,700.000 |....
91324P-10-2 ......... UNITEDHEALTH GRP ORD ..vveeiiiiiiiiiiieiiiii e e sensi s eeesii s s e esnnis s s snnnnn s e s snnnnnnssssnnnnns | sennnnneeeennns fovunnd 03/24/2023 ..... Various ... 254,790 |.
922475-10-8 ......... VEEVA SYSTEMS ORD 03/01/2023 ..... Various ...
92343E-10-2 VERISIGN ORD 03/24/2023 ..... Various 172.000 |....
92343V-10-4 . .. | VERIZON COMMUNICATIONS ORD 02/17/2023 MORGAN STANLEY & CO .30,100.000 |.
928260-83-9 . ..[VISACL AORD .... 03/20/2023 Various ..766.000 |.
D2734Z-10-7 . ..| FRESENIUS MEDICAL CARE ORD 03/14/2023 Various ... .. 6,390.000 |.
F5548N-10-1 . ..| SANOFI ORD .. JEFFERIES INTL LTD
G4705A-10-0 . ..| ICON ORD .. ROSENBLATT SECURITIES INC. .
G80827-10-1 ......... SHELL ORD ... 03/01/2023 ..... Various .
(82343-16-4 ......... SMITH AND NEPHEW ORD ... 01/19/2023 ..... Credit SUISSE SECUMTTIES errrruuiieeeeeii e e e e eeee e e e e e e e e e e e e e e e e e e e e e nnn e e e ennnnaes [eeeeeennnaeeeeennnnans 6,774.000 |....
G92087-16-5 ......... UNILEVER ORD 02/24/2023 ..... Various .. 16,532.000 |....
N3167Y-10-3 ......... FERRARI ORD . 03/20/2023 ..... CITIGROUP GLOBAL MARKET ..
N7752F-14-8 ......... SBM OFFSHORE ORD .. |B.. TP 03/30/2023 ..... CITIGROUP GLOBAL MKTS ... 49,004 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 43,870,824
461430-75-7 ......... SECURIAN AM EQ STAB INST .iiiiiiiiiciiiiii e crsnn e eesnna s eennnn | cennneeeeeennns | ...... 02/21/2023 ..... B Lo P RO 344,430.730 [...ccvvvnnniiiiiinnnnns 2,646,847 |..eevvniiiiiiiiiiiiiiiiiiinnnens e [+ e
461430-77-3 ......... SECURIAN AM BAL STA INST ...iiiriuusieeinnnunssaernnnnnarsarnnnnnsssernnnnnaasanrnnnnnaseernnnnnsseeennnnns | sesssssesseenes |oennns 02/21/2023 ..... R ToT T T PPPPP PP PPPPPN FEPPPPTTTPOUPPPPRN 983,148.530 [...evvvnuniiiaininnnns 10,693,707 [ oieeeenieiieeiiininnieerniiiaes forrerrnnnanreernnnaareernnnnaanes |+ eeaeeeeceeennas
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 13,340,553 XXX XXX
5989999997. Total - Common Stocks - Part 3 57,211,378 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 57,211,378 XXX XXX
5999999999. Total - Preferred and Common Stocks 57,211,378 XXX XXX
6009999999 - Totals 295,388, 562 XXX 202,665 XXX
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..302155-BB-1 |DY7 LEASING LLC ...evvvvvvvvviiinnnninieiiiiiininnns [ eeeeenn . 03/10/2023 . |Paydoun ......coooeeeiiiiins foviiiniiiiins e 4,714 ... 4,714 34 T L4714 ) . 12/10/2025 . [1.A ........
..36176M-PD-9 | G2 770220 = RMBS .......cevvvvriiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... ... 17,282 ... 17,282 . 17,973 | 17,252 .. . 07/20/2031 . [1.A ........
..36176M-PE-7 | G2 770221 = RUBS ......coovvviiriiiiiiiiiiiiiieeeens [ . 03/01/2023 . | Paydoun ... ... 7,500 ....7,883 |.... ...7,500 |.. . 06/20/2036 . [1.A ........
..36176M-PF-4 G2 770222 = RMBS ..........coeereeinenennnnenns [ . 03/01/2023 . | Paydoun ... ...10,022 ...10,637 |.... ..10,022 |.. . 08/20/2031 . [1.A ........
.. 36179U-NG-1 | G2 MAO3AT - RUBS .....cooevveeiiiiiiiiiiiiiiieieeens [ . 03/01/2023 . | Paydoun ... ...6,9%7 |.. . 09/20/2042 . (1.A ........
..361790-TZ-1 | G2 MA7768 = RMBS .........evvmmmmmmnnnnnnnnnniinnnns [ eeeeenn . 03/01/2023 . | Paydoun ... 518,088 |.. . 12/20/2051 . [1.A ........
..3617AA-X3-3 | G2 A09B98 — RMBS .......cooevveriiiniiinni [ . 03/01/2023 . | Paydoun ... .7,000 |.. . 01/20/2036 . [1.A ........
..36180B-AY-7 G2 AD0023 - RMBS ..........coeeveeieenneiiienienens [ . 03/01/2023 . | Paydoun ... .6,236 |.. . 04/20/2033 . [1.A ........
..36182N-RN-5 G2 AH5893 - RMBS .....cooeeeiiiiiiiiiiiiiies [ . 03/01/2023 . | Paydoun ... .2,653 |.. . 04/20/2039 . [1.A ........
..361830-2B-4 |GN AK7038 - RMBS . 03/01/2023 . |Paydown .539 . 03/15/2045 . [1.A .
..36185B-0J-8 |GN AM8557 - RWBS . 03/01/2023 . |Paydown 5 |. 05/15/2045 . [1.A .
..36193P-DIV-2 | G2 AS4617 - RUBS . 03/01/2023 . |Paydown . 04/20/2046 . [1.A .
..36200M-J6-1 | GN 604285 ~ RMBS .........cooevvrriirinnnnnnnnnnnns [ s . 03/01/2023 . | Paydoun ... 7 |. 05/15/2033 . |1.A ........
..36200N-YN-5 | GN 605617 = RMBS .........cevvvvvrvrrrrrrrrnnninnnns [eeeeenn . 03/01/2023 . | Paydoun ... . 07/15/2034 . [1.A ........
..36205A-NN-0 | GN 384797 - RMBS ........oooevvviiiirniinns [ . 03/01/2023 . | Paydoun ... . 09/15/2025 . [1.A ........
..36209R-YC-1 | GN 479607 - RMBS .......covvvvrriririiiiiiiiieeeeens [ . 03/01/2023 . | Paydoun ... . 10/15/2041 . [1.A ........
..3620A6-CS-4 |GN 720181 = RMBS ........evvvvvveiniiiiiiiiiiiiiiens [ eeeeenn . 03/01/2023 . | Paydoun ... . 07/15/2039 . [1.A ........
..3620A6-DV-6 |GN 720216 - RMBS .........covvvvrrriiiiiiiieiiieeens [ . 03/01/2023 . | Paydoun ... . 07/15/2039 . [1.A ........
..3620A6-FR-3 | GN 720276 - RUBS .........covvvvriiiiiiiiiiiiiienens [eenenn . 03/01/2023 . | Paydoun ... . 08/15/2039 . [1.A ........
..3620A9-3J-8 | GN 723601 = RMBS .......oevvvriiiiiiiiiiiiieieieeens [ . 03/01/2023 . | Paydoun ... . 01/15/2040 . [1.A ........
..3620A9-YU-9 | GN 723523 - RMBS . 03/01/2023 . |Paydown . 12/15/2039 . (1.
..3620A9-ZA-2 | GN 723537 - RMBS . 03/01/2023 . |Paydown . 12/15/2039 . (1.
..3620AK-YQ-3 |GN 732519 - RMBS . 03/01/2023 . |Paydown . 07/15/2040 . (1.
..3620AR-3D-1 |GN 737996 - RWBS . . |. 03/01/2023 . | Paydown . 02/15/2041 . (1.
..3620AX-6F-0 |GN 743470 - RWBS . . |- 03/01/2023 . | Paydown . 06/15/2040 . (1.
..36230L-CT-4 | GN 751882 = RMBS .......oevvvvvriiiiiiiiiiiieieeeens [ . 03/01/2023 . | Paydoun ... . 11/15/2040 . (1.
.. 36241K-GU-6 | GN 782011 = RMBS .......oevvvveriiiiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2023 . | Paydoun ... . 12/15/2035 . [1.A ........
..36290Q-N-6 | GN 614169 = RUBS .........oevvvrririiiiiiiiieiieeens [ . 03/01/2023 . | Paydoun ... . 07/15/2033 . [1.A ........
..36290V-2G-8 |GN 619175 = RUBS ......ooovvvvviiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 12/15/2034 . [1.A ........
..36296F-UB-8 | GN 690105 = RMBS .......oovvvvrrrriiiiiiiiiiieeeeens [ . 03/01/2023 . | Paydoun ... . 07/15/2038 . [1.A ........
..362960-Y7-8 |GN 698334 - RMBS ......ccoeviiiiiiiiiiiiiiiiiens [ . 03/01/2023 . | Paydoun ... . 05/15/2039 . [1.A ........
..36296T-RA-3 | GN 700781 - RMBS ... 03/01/2023 . |Paydown K . 10/15/2038 . (1.
..38378G-RW-2 | GNR 2012-143 LA - CMO/RMBS 03/01/2023 . |Paydown .864 .832 |. .829 |. . 12/20/2042 . (1.
..38378Y-TN-9 | GNR 2013-165 LZ - CMO/RMBS 03/01/2023 . |Paydown ..364,529 ..201,931 | ..324,085 |. .364,529 . 11/16/2043 . (1.
..42328B-AE-2 |HELI0S LEASING | LLC .. 02/16/2023 . |Paydown 7,782 7,782 | 7,782 | 7,782 . 05/16/2025 . (1.
..911760-FH-4 | VENDE 1995-1 2 - CMO/RMBS . 03/01/2023 . |Paydown . 2,963 .2,810 | .2,928 |. . 2,963 . 02/15/2025 . (1.
..911760-FZ-4 | VENDE 1995-2 1 - CMO/RMBS .......ccoovinnnnnnn [eeeenn . 03/01/2023 . | Paydoun ... ... 4,085 3,987 i 4,059 | 4,085 |.. . 06/15/2025 . (1.
..911760-GJ-9 | VENDE 1995-2 3 — CMO/RMBS ........evvvvvvvvvnnnnns [eeeeenn . 03/01/2023 . | Paydoun ... 3,121 3,219 |.... L3, 144 ... L3121 ). . 06/15/2025 . [1.A ........
..911760-KG-0 | VENDE 1997-1 3A - CMO/RMBS ......ccoevveeeiieeens [oreenn . 03/01/2023 . | Paydoun ... ....690 ... 708 |.... ....692 |.... ....690 |.. . 12/15/2026 . [1.A ........
..912828-5U-0 |UNITED STATES TREASLRY ......ooovvvrniniinnnnnnnns [ oeins . 02/13/2023 . | WELLS FARGO ......coevvvee |ovvenrnnnnnnnnnnnnns [0 1,273,894 e, 1,300,000 1,305,540 |vvvenn 1,301,478 [ o (139 [ e (189) | [ 1,301,034 |.. (27,140) . 12/31/2023 . [1.A ........
..912828-VB-3 |UNITED STATES TREASLRY ....ccoovvviiiiiinnniinnens [ . 02/14/2023 . | CITIGROUP GLOBAL ....ccev |oevevevrriiiiennnnns |oees 30,775,977 |....... 31,000,000 ,436,135 |.......30,980,639 [.....covvvvvnnnn fooennnnnn9,982 i 9,982 | e, 30,980,258 |.. . 05/15/2023 . [1.A ........
..912828-2D-5 |UNITED STATES TREASLRY ......ooovvvvinnnnnnnnnnnns [oeeens . 02/13/2023 . | WELLS FARGO ... .. 1,250,000 .1,268,160 |........ 1,250,570 |.... 1,250,234 |.. . 03/15/2023 . [1.A ........
..91282C-AP-6 | UNITED STATES TREASURY . |- 02/13/2023 . [WELLS FARGO ... .... 750,000 747,805 |...........749,405 |.... ....749,4% |.. . 10/15/2023 . [1.A ........
..91282C-BE-0 | UNITED STATES TREASURY . |- 02/13/2023 . [WELLS FARGO ... ..1,469,536 |........1,483,723 |.... . 1,485,567 |.. . 01/15/2024 . (1.A ........
..91282C-DD-0 |UNITED STATES TREASLRY .. 02/13/2023 . | WELLS FARGO ..748,154 |. ..749,214 |. .749,326 (23,089) |.. . 10/31/2023 . [1.A .
..91282C-DM-0 | UNITED STATES TREASLRY ..... . 02/13/2023 . |WELLS FARGO .......oevvvee Joveveeeeeeneenennnns e, 966,544 |.i.l. 1,000,000 9%,978 |...........998,112 |.... .998,356 |. . (32,812) |....... (32,812) . 11/30/2023 . [1.A ........
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..91282C-EA-5 |UNITED STATES TREASLRY ....cooovvvviiinninninnnns [ . 02/13/2023 . | WELLS FARGO ....coovvvveee Jooveviiiiiineeninnns | 3,860,768 |........ 4,000,000 |........ 3,960,170 |........3,976,016 |....ooooeeriinns | 2,824 | fennnn 2,424 [ s 3,078,440 |.. (117,672) . 02/29/2024 . (1.A FE ....
..91282C-GP-0 |UNITED STATES TREASLRY ......ooevvvveeeeeeeeeeeees [oeenn . 03/15/2023 . |Various ......cooeeeeiiiiin Jovveeiiiiiiiiiiinens |oeees 6,421,800 |........ 6,350,000 |........ 6,407,051 |.... e eeeeeeeeennn (@) Lo Lo @) e 6,407,049 |.. .. 14,751 . 02/29/2028 . [1.A FE ....
0109999999. Subtotal - Bonds - U.S. Governments 48,573,942 49,042,361 49,425,024 42,615,568 49,042,120 (468, 178) XXX XXX
.. 727199-VU-2 |PLANO TEX_INDPT SCH DIST .. | 02/15/2023 . |Ca|| 0100.00 .oevveeeeees oo e 4,530,000 |........ 4,530,000 |........ 4,439,400 |........4.469.810 |...ooovvvvrrrnne fovuwwwwnnnnn 441 il 44 o 4,470,251 .59,749 |.... . 02/15/2036 . [1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 4,530,000 4,530,000 4,439,400 4,469,810 4,470,251 59,749 XXX XXX
..30711X-AT-1 | CAS 2015-C01 1M2 - CDO/CMO/RMBS .. . |- 03/27/2023 . | Paydoun ... .. 31,655 ...(2,414) ). . 02/25/2025 . [1.A ........
..30711X-CB-8 | CAS 2016-C02 1M2 - CMO/RMBS ... 03/27/2023 . |Paydown (4,689) | . 09/25/2028 . (1.
..30711X-DK-7 | CAS 2016-C05 212 - CMO/RMBS . 03/27/2023 . |Paydown (6,176) |. . 01/25/2029 . (1.
..30711X-GP-3 | CAS 2017-C02 2112 - CMO/RMBS . 03/27/2023 . |Paydown . 09/25/2029 . (1.
..307681-AA-6 | FARM 2021-1 A — CMO/RMBS .........cevvvvvvvvnennns [eeeenn . 01/01/2023 . | Paydoun ... . 01/25/2051 . (1.
..30768I-AA-6 | FARM 2021-1 A — CMO/RMBS ........ccevvvvvvvieennns [eereenn . 03/01/2023 . | Paydoun ... . 01/25/2051 . (1.
..3128K7-NM-6 | FH A46696 - RVBS . 03/01/2023 . | Paydoun ... . 08/01/2035 . [1.A ........
..3128LX-AE-0 |FH GO1805 - RMBS ... . 03/01/2023 . | Paydoun ... . 04/01/2035 . [1.A ........
..3128LX-KD-1 |FH G02092 - RWBS .... . 03/01/2023 . | Paydoun ... . 02/01/2036 . [1.A ........
..3128M7-JC-1 |FH GO5359 - RMBS .... . 03/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..3128M9-W-1 |FH GO7528 - RWBS .... . 03/01/2023 . | Paydoun ... . 09/01/2043 . [1.A ........
..3128MD-RJ-4 |FH G14789 - RUBS .... . 03/01/2023 . | Paydoun ... . 07/01/2028 . [1.A ........
..3128\F-0B-7 |FH G16550 - RWBS . 03/01/2023 . |Paydown . 05/01/2033 . [1.A .
..3128MJ-20-1 |FH GO8779 - RMBS . 03/01/2023 . |Paydown . 09/01/2047 . [1.A .
..3128MJ-25-8 |FH GO8784 - RMBS . 03/01/2023 . |Paydown . 10/01/2047 . (1.A .
..3128MJ-4V-9 | FH GO8835 - RUBS .... . 03/01/2023 . | Paydoun ... . . 09/01/2048 . [1.A ........
..3128MJ-83-5 |FH GO8537 - RWBS .... . 03/01/2023 . | Paydoun ... 132,193 . 07/01/2043 . [1.A ........
..3128MJ-SS-0 |FH G08528 - RVBS .... . 03/01/2023 . | Paydoun ... ... 111,661 . 04/01/2043 . [1.A ........
..3128MJ-Y6-1 |FH GO8732 - RWBS .... . 03/01/2023 . | Paydoun ... ...44,574 . 1170172046 . [1.A ........
..3128MJ-20-6 |FH GO8750 - RMBS ... . 03/01/2023 . | Paydoun ... ...90,698 . 03/01/2047 . [1.A ........
..3128MM-UC-5 |FH G18578 - RMBS ... . 03/01/2023 . | Paydoun ... ...28,074 . 12/01/2030 . [1.A ........
..3128\M-UG-6 |FH G18582 - RUBS .... . 03/01/2023 . | Paydoun ... ... 49,995 . 01/01/2031 . [1.A ........
..3128MM-U0-4 | FH G18590 - RWBS .... . 03/01/2023 . | Paydoun ... ...18,819 . 03/01/2031 . [1.A ........
..3128\M-VG-5 |FH G18614 - RMBS . 03/01/2023 . |Paydown ..149,618 . 10/01/2031 . (1.
..3128\M-VZ-3 |FH G18631 - RMBS . 03/01/2023 . |Paydown . 02/01/2032 . (1.
..3128\M-WI7-4 | FH G18669 - RMBS . 03/01/2023 . |Paydown . 12/01/2082 . (1.
..3128MM-WU-3 | FH G18658 - RMBS . . |. 03/01/2023 . | Paydown . 09/01/2032 . (1.
..3128MM-11Y-5 |FH G18662 - RMBS . . |- 03/01/2023 . | Paydown . 10/01/2082 . (1.
..3128M-X8-1 |FH G18702 - RMBS ... . 03/01/2023 . | Paydoun ... . 08/01/2033 . (1.
..3128\-XF-5 |FH G18677 - RMBS ... . 03/01/2023 . | Paydoun ... . 02/01/2083 . [1.A ........
..3128\M-XK-4 | FH G18681 - RMBS ... . 03/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..3128PU-CN-0 | FH J14577 - RWBS .... . 03/01/2023 . | Paydoun ... . 03/01/2026 . [1.A ........
..31202L-GC-3 |FH C03795 - RMBS .... . 03/01/2023 . | Paydoun ... . 04/01/2042 . (1.A ........
..312930-VK-3 |FH A84218 - RUBS .... . 03/01/2023 . | Paydoun ... . 05/01/2038 . [1.A ........
..312936-Y2-7 |FH A89729 - RWBS . 03/01/2023 . |Paydown . 11/01/2039 . (1.
..312936-YZ-4 |FH A89728 - RUBS . 03/01/2023 . |Paydown . 10/01/2039 . (1.
..312939-JD-4 |FH A91160 - RMBS . 03/01/2023 . | Paydown . 02/01/2040 . (1.
..312042-27-1 | FH A94386 - RWBS . 03/01/2023 . |Paydown . 10/01/2040 . (1.
..312043-BR-3 | FH A94548 - RIMBS . 03/01/2023 . |Paydown . 10/01/2040 . (1.
..312043-F3-2 |FH A94686 - RUBS ........coovvvviiiiiiiiiiiiiiiennns [ . 03/01/2023 . | Paydoun ... . 11/01/2040 . (1.
..312943-F4-0 |FH A94687 - RMBS ........ceevvvvveeeeeniniiiieiinees oo . 03/01/2023 . | Paydown . 11/01/2040 . [1.A ........
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..312045-A4-0 |FH A96327 - RWBS .... . 03/01/2023 . | Paydoun ... 1,250 |. ...983 |. 01/01/2041 . [1.A ........
..31207V-7G-7 |FH A39895 - RMBS .... . 03/01/2023 . | Paydoun ... ... 75 |. 11/01/2035 . [1.A ........
..3131WD-5T-9 |FH ZI1758 - RMBS ... . 03/01/2023 . | Paydoun ... ...28 |. 05/01/2034 . [1.A ........
..3131WD-7E-0 |FH Z11793 - RUBS .... . 03/01/2023 . | Paydoun ... . 05/01/2034 . [1.A ........
..3131WD-BJ-4 |FH Z10941 - RUBS .... . 03/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..3131WE-28-2 |FH Z12585 - RWBS .... . 03/01/2023 . | Paydoun ... . 10/01/2034 . (1.A ........
..3131WF-SC-6 |FH Z13215 - RWBS .... . 03/01/2023 . | Paydoun ... . 04/01/2035 . [1.A ........
..31310G-6B-0 |FH Z14466 - RUBS .... . 03/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..3131WG-FR-5 |FH ZI3776 - RBS .... . 03/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..3131WG-HH-5 |FH Z13832 - RWBS . 03/01/2023 . |Paydown . 11/01/2035 . [1.A .
..3131WK-VP-2 |FH Z16922 - RWBS . 03/01/2023 . |Paydown . 12/01/2087 . [1.A .
.. 3131WM-HI-9 | FH Z18345 - RWBS . 03/01/2023 . |Paydown . 12/01/2038 . [1.A .
..3131WN-6F-6 |FH Z19870 - RUBS ... . 03/01/2023 . | Paydoun ... . 04/01/2040 . [1.A ........
..3131WN-0A-5 |FH Z19449 - RMBS .... . 03/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
..3131W0-LY-1 |FH ZJ0343 - RMBS .... . 03/01/2023 . | Paydoun ... . 08/01/2040 . [1.A ........
..31310Q-QP-5 | FH ZJ0462 - RWBS .... . 03/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-RU-3 | FH ZJ0499 - RMBS .... . 03/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
..3131MQ-UC-9 | FH ZJ0579 - RWBS .... . 03/01/2023 . | Paydoun ... . 10/01/2040 . [1.A ........
..3131WQ-XU-6 |FH ZJ0691 - RUBS .... . 03/01/2023 . | Paydoun ... . 1170172040 . [1.A ........
..3131WR-GC-3 |FH ZJ1095 - RWBS .... . 03/01/2023 . | Paydoun ... . 01/01/2041 . [1.A ........
..3131WR-KD-6 |FH ZJ1192 - RWBS . 03/01/2023 . |Paydown . 02/01/2041 . (1.
..3131WR-LV-5 |FH ZJ1240 - RWBS . 03/01/2023 . |Paydown . 02/01/2041 . (1.
..3131WR-R9-8 |FH ZJ1412 - RWBS . 03/01/2023 . |Paydown . 03/01/2041 . (1.
..3131WX-D4-1 |FH ZJ6423 - RMBS . . |. 03/01/2023 . | Paydown . 09/01/2032 . (1.
..3131XG-LC-0 |FH ZL1223 - RWBS . . |- 03/01/2023 . | Paydown . 04/01/2041 . (1.
..3131XG-LD-8 |FH ZL1224 - RWBS .... . 03/01/2023 . | Paydoun ... . 04/01/2041 . (1.
..3131XH-BQ-8 |FH ZL1847 - RUBS .... . 03/01/2023 . | Paydoun ... . 08/01/2041 . [1.A ........
..3131XH-SL-1 |FH ZL2323 - RMBS .... . 03/01/2023 . | Paydoun ... . 1170172041 . (1.A ........
..3131XJ-4V-1 |FH ZL3536 - RWBS .... . 03/01/2023 . | Paydoun ... .. . 08/01/2042 . [1.A ........
.. 31320H-5X-5 |FH ZA0862 - RMBS ... . 03/01/2023 . | Paydoun ... ....782 .. . 11/01/2032 . [1.A ........
..31320J-5Y-9 |FH ZA1763 - RUBS ... . 03/01/2023 . | Paydoun ... ....200 .. . 03/01/2023 . [1.A ........
..3132A1-BY-9 | FH ZS0955 - RMBS . 03/01/2023 . |Paydown . 2,575 . 10/01/2035 . (1.
..3132A1-VU-5 |FH 751527 - RWBS . 03/01/2023 . |Paydown 1,776 . 06/01/2036 . (1.
..3132A2-FV-9 |FH ZS1980 - RWBS . 03/01/2023 . |Paydown 1,764 . 09/01/2037 . (1.
..3132A3-Nii-6 | FH ZS3105 - RWBS . 03/01/2023 . |Paydown 19,786 19,786 . 02/01/2041 . (1.
.. 3132A3-QD-5 |FH 783152 - RMBS . 03/01/2023 . |Paydown 21,357 21,357 . 03/01/2041 . (1.
..3132A3-SL-5 |FH 783223 - RMBS .... . 03/01/2023 . | Paydoun ... 324 L3241 ). . 02/01/2041 . (1.
..3132A3-TF-7 |FH 783250 - RMBS .... . 03/01/2023 . | Paydoun ... ...10,314 ..10,314 |.. . 06/01/2041 . [1.A ........
..3132A4-U0-9 |FH ZS4191 - RWBS .... . 03/01/2023 . | Paydoun ... ... 4,688 ...4,688 |.. . 07/01/2035 . [1.A ........
..3132A4-UT-3 |FH ZS4194 - RMBS .... . 03/01/2023 . | Paydoun ... ... 1,164 .1,164 .. . 08/01/2035 . [1.A ........
..3132A7-ND-9 | FH 756688 - RMBS ... . 03/01/2023 . | Paydoun ... ... 4,311 L4311 ). . 04/01/2028 . [1.A ........
..3132AC-YM-6 |FH ZT0716 - RMBS .... . 03/01/2023 . | Paydoun ... ...13,930 .. 13,930 |.. . 10/01/2033 . [1.A ........
..3132AD-LT-3 |FH ZT1238 - RUBS .... . |- 03/01/2023 . |Paydoun ... ... 2,458 ... 2,458 |.. . 07/01/2042 . [1.A ........
..31320W-ZR-8 | FH SB0752 - RWBS .... . |- 03/01/2023 . | Paydoun ... .. 166,560 166,560 |.. . 1070172037 . [1.A ........
..313205-311-2 | FH SB8004 - RWBS . 03/01/2023 . |Paydown 52,866 . 07/01/2034 . [1.A .
..313205-3R-1 |FH SB8008 - RMBS ... . 03/01/2023 . | Paydoun ... .. 18,827 |. . 08/01/2034 . [1.A ........
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..313205-3T-7 |FH SB8010 = RMBS .......cevvvvvriiiiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2023 . | Paydoun ... . 10/01/2034 . [1.A ........
..313205-3Y-6 |FH SB8015 = RUBS ......covvvvviiiiiiiiiiiiiieeeeeens [ . 03/01/2023 . | Paydoun ... . 1170172034 . (1.A ........
..313205-6J-6 |FH SBB073 - RUBS .......oovvvvvviiiiiiiiiiiiiiienens [ . 03/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..313206-AT-7 |FH SB8118 = RMBS .......eevvvvvvvrririiiiiiniiiiiins [eeeens . 03/01/2023 . | Paydoun ... . 09/01/2036 . [1.A ........
..3132D6-AX-8 |FH SB8122 - RMBS .......cooeeeriiiriiinn [ . 03/01/2023 . | Paydoun ... . 10/01/2036 . [1.A ........
..313206-CV-0 |FH SB8184 - RUBS .......oevvvveriiiiiiiiiiiieeneeens [ . 03/01/2023 . | Paydoun ... . 1070172037 . [1.A ........
..3132DV-3T-0 |FH SDB010 - RUBS .....ooovvviiiiiiiiiiiiiiiiiiieeees [ . 03/01/2023 . | Paydoun ... . . 09/01/2049 . [1.A ........
.. 31320V-4E-2 |FH SDB021 - RMBS .......cooeeeeniiieeeei [ . 03/01/2023 . | Paydoun ... ... 438 | . 09/01/2049 . (1.A ........
.. 31320V-4H-5 |FH SDB024 - RMBS .....ccooeeiiiiiiiiiiiiiiiiieieeens [ . 03/01/2023 . | Paydoun ... ....(3,940) |. . 11/01/2049 . [1.A ........
..3132DV-5K-7 |FH SDB050 - RWBS . 03/01/2023 . |Paydown ... (403) | . 03/01/2050 . [1.A .
..3132DV-5li-1 |FH SDB061 - RWBS . 03/01/2023 . |Paydown (9,901) | . 05/01/2050 . [1.A .
..31320V-6C-4 |FH SDB067 - RWBS . 03/01/2023 . |Paydown .. (14,700) |. . 06/01/2050 . [1.A .
..3132DV-6R-1 |FH SDB0BO ~ RUBS .......oovvvvvviiiiiiiiiiiiiiiieees [ . 03/01/2023 . | Paydoun ... . . . 06/01/2050 . [1.A ........
..31320V-6U-4 |FH SDB0B3 - RMBS ........ccoeeereeeeeeeeeeeens [ . 03/01/2023 . | Paydoun ... 201,034 304,665 |.... . . . 08/01/2050 . [1.A ........
..3132DV-7K-5 |FH SDB098 - RMBS ........ocoovvrriirinninniins [oen . 03/01/2023 . | Paydoun ... 257,367 265,822 |.... .. (8,777) ... . 10/01/2050 . [1.A ........
..3132DV-7L-3 |FH SDB09Y - RMBS .....ccooeeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... .. 181,316 189,426 |.... .. (10,165) |... . 1070172050 . [1.A ........
..31320W-AD-5 |FH SDB104 - RMBS .......oooevvrriiininnins [ on . 03/01/2023 . | Paydoun ... 573,972 578,266 |.... .. (4,081)]... . 11/01/2050 . [1.A ........
..3132DW-AH-6 |FH SDB108 - RMBS .......oevvvviriiiiiiiiiiiieeeeeens [ . 03/01/2023 . | Paydoun ... .. 164,766 172,515 |.... . 1170172050 . [1.A ........
.. 3132DW-ANM-5 |FH SDB112 - RMBS ......oooeeeriiiiinii [ . 03/01/2023 . | Paydoun ... 178,622 .. 179,766 |.... . 12/01/2050 . [1.A ........
.. 3132H-YS-5 |FH Q14321 - RMBS ..o [ . 03/01/2023 . | Paydoun ... . 12/01/2042 . (1.A ........
..3132WH-5N-1 | FH Q44452 - RMBS . 03/01/2023 . |Paydown . 11/01/2046 . (1.
..31320H-JU-0 |FH Q43874 - RMBS . 03/01/2023 . |Paydown . 10/01/2046 . (1.
..31335A-37-3 |FH G60810 - RMBS . 03/01/2023 . |Paydown . 11/01/2046 . (1.
..3133AM-EP-7 | FH QC2842 - RMBS . . |. 03/01/2023 . | Paydown K K . 06/01/2051 . (1.
..3133KJ-6L-1 |FH RA3575 - RMBS . . |- 03/01/2023 . | Paydown .. 141,279 .. 144,044 |. .. 144,146 |. . 09/01/2050 . (1.
.. 3133KK-7E-3 |FH RA4493 - RMBS ........eevvmmmmmmnnnnnnniiniininnn [eeeeens . 03/01/2023 . | Paydoun ... 402,676 416,912 [.......... 416,108 |.... . 02/01/2051 . (1.
..3133T3-KF-4 |FHR 1628 KZ ~ CMO/RMBS .........eevvvvvvevnnnnnnnn [ereeenn . 03/01/2023 . | Paydoun ... .1,237 01,238 |.... . 12/15/2023 . [1.A ........
..3133TG-E9-6 |FHR 2086 GB - CMO/RMBS ...........eevvrvvvvnnnnnnn [eeeeenn . 03/01/2023 . | Paydoun ... ... 161 .70 . . 09/15/2028 . [1.A ........
..31350L-AH-8 |FNR G949 PJ — CMO/RMBS ... [eeeenn . 03/01/2023 . | Paydoun ... L1 . 08/17/2024 . (1.A ........
..3136A0-AZ-0 |FNR 2011-69 GB - CMO/RMBS .........ccovveeeeenees [oreennn . 03/01/2023 . | Paydoun ... ...83,115 ...82,076 |.... . 07/25/2031 . [1.A ........
..3136AF-3L-6 |FNR 2013-86 GY - CMO/RMBS ..........cooeeveeennes [oeennn . 03/01/2023 . | Paydoun ... . 276,976 249,798 |........... . . 08/25/2083 . [1.A ........
..3136AF-KF-0 |FNR 2013-78 GL - CMO/RMBS . 03/01/2023 . |Paydown .. 156,697 .. 152,562 |. .156,697 . 07/25/2043 . (1.
..3136AG-IIT-5 |FNR 2013-107 AY - CMO/RWBS 03/01/2023 . |Paydown .. 699,537 . 676,281 |. .699,537 . 10/25/2033 . (1.
..3136AG-YB-2 |FNR 2013-102 GM - CMO/RMBS 03/01/2023 . |Paydown .. 159,431 ..155,895 |. .159,431 . 10/25/2033 . (1.
..31371K-7L-9 |FN 254799 - RMBS .... 03/01/2023 . |Paydown .1,542 | .1,540 . 07/01/2023 . (1.
..31371L-A9-0 |FN 254832 - RMBS . 03/01/2023 . |Paydown 920 |. . 08/01/2023 . (1.
L 31371L-JU-4 | FN 255075 - RMBS ... [ . 03/01/2023 . | Paydoun ... .2,098 |.... . 02/01/2024 . (1.
L 31371L-K3-2 |FN 255114 - RMBS ..o [ . 03/01/2023 . | Paydoun ... 1,669 |.... . 03/01/2024 . [1.A ........
. 31371L-ZR-3 | FN 255552 = RMBS ........cevvvvvvvmmennnnnnnnnnnnnns [eeeeenn . 03/01/2023 . | Paydoun ... ... 120 .. . 11/01/2034 . [1.A ........
..3137A1-RG-0 |FHR 3722 CU - CMO/RMBS .......coeevviiiiiiiiiiiies [eeeenn . 03/01/2023 . | Paydoun ... . 183,060 |.... . 09/15/2025 . [1.A ........
..3137A4-FE-2 |FHR 3779 LB ~ CMO/RMBS .......coovvvviviiiiiiiinns [ eeeens . 03/01/2023 . | Paydoun ... . 12/15/2030 . [1.A ........
..3137B3-LP-1 |FHR 4223 HB - CMO/RMBS .......ccoovviiiiiiiiiiiins [eeeenn . 03/01/2023 . | Paydoun ... . 07/15/2033 . [1.A ........
..3137G0-CU-1 | STACR 2014-DN4 M3 - CMO/RMBS ... . |- 03/27/2023 . |Paydoun ... . 10/25/2024 . (1.A ........
..3137G0-EW-5 | STACR 2015-DNA1 M3 - CDO/CMO/RMBS . |- 03/27/2023 . | Paydoun ... . 10/25/2027 . (1.A ........
..3137G0-HN-2 | STACR 2016-DNA1 M3 - CDO/CMO/RMBS 03/27/2023 . |Paydown . 07/25/2028 . [1.A .
..3137G1-AA-5 |FULS 2015-SCO1 1A - CMO/RMBS ... . 03/01/2023 . | Paydoun ... . 06/25/2045 . [1.A ........
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..31385H-QV-7 |FN 545068 - RWBS .... . 03/01/2023 . | Paydoun ... ... 3,052 ....3,100 |.... ... (48) )] .3,052 |.. . 07/01/2031 . [1.A ........
..31385J-EL-8 |FN 545639 - RMBS .... . 03/01/2023 . | Paydoun ... ... 3,313 ....3,431 | 3,373 |.. . 04/01/2082 . [1.A ........
..31385N-RA-9 | FN 547781 - RUBS .... . 03/01/2023 . | Paydoun ... ....495 ... 499 |.. . 09/01/2030 . [1.A ........
..31386L-6V-9 |FN 567084 - RUBS .... . 03/01/2023 . | Paydoun ... 136 | . .. . 12/01/2030 . [1.A ........
..31387D-4B-2 |FN 581418 - RUBS .... . 03/01/2023 . | Paydoun ... . A476 ... ...470 .. . 06/01/2031 . [1.A ........
..31387D-NE-5 | FN 580989 - RWBS .... . 03/01/2023 . | Paydoun ... . 05/01/2031 . [1.A ........
..31387X-MC-6 |FN 597155 - RMBS .... . 03/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31387X-T7-0 |FN 597374 - RMBS .... . 03/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-CX-8 |FN 606786 - RMBS ... . 03/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-T7-7 |FN 607274 - RUBS . 03/01/2023 . |Paydown . 1170172031 . [1.A .
..31388I-ZE-9 |FN 617341 - RUBS . 03/01/2023 . |Paydown . 12/01/2031 . [1.A .
..31389G-ST-8 |FN 625230 - RMBS . 03/01/2023 . |Paydown . 02/01/2032 . [1.A .
..31389G-SV-3 |FN 625232 - RMBS .... . 03/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389K-50-0 |FN 628255 - RMBS .... . 03/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389K-58-6 |FN 628257 - RWBS .... . 03/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31380U-HE-2 | FN 635729 - RMBS .... . 03/01/2023 . | Paydoun ... . 03/01/2032 . [1.A ........
..31380U-MJ-5 |FN 635861 - RUBS .... . 03/01/2023 . | Paydoun ... . 03/01/2032 . [1.A ........
..31389V-R5-8 |FN 636908 - RUBS .... . 03/01/2023 . | Paydoun ... . 05/01/2032 . [1.A ........
..3138A2-BK-4 |FN AH0941 - RWBS .... . 03/01/2023 . | Paydoun ... . 12/01/2040 . [1.A ........
..3138A5-6C-1 |FN AH4466 - RWBS .... . 03/01/2023 . | Paydoun ... . 02/01/2041 . [1.A ........
..3138A5-FU-1 |FN AH3778 - RUBS . 03/01/2023 . |Paydown . 01/01/2041 . (1.
..3138AA-3C-3 |FN AH8894 - RWBS . 03/01/2023 . |Paydown . 04/01/2041 . (1.
..3138AB-MF-3 |FN AHO357 - RMBS . 03/01/2023 . |Paydown . 04/01/2041 . (1.
..3138AD-V4-4 |FN A10634 - RUBS . . |. 03/01/2023 . | Paydown . 04/01/2041 . (1.
..3138AM-VA-0 |FN A17808 - RMBS . . |- 03/01/2023 . | Paydown . 07/01/2041 . (1.
..3138AS-ZJ-4 |FN AJ1644 - RWBS .... . 03/01/2023 . | Paydoun ... . 1170172041 . (1.
..3138E0-SD-2 |FN AJ7715 - RUBS .... . 03/01/2023 . | Paydoun ... . 12/01/2026 . [1.A ........
..3138EG-NN-0 | FN ALO396 - RWBS .... . 03/01/2023 . | Paydoun ... ....807 . 12/01/2035 . [1.A ........
..3138EK-G7-4 |FN AL2921 - RWBS .... . 03/01/2023 . | Paydoun ... ... 9,647 . 08/01/2042 . [1.A ........
..3138EL-AF-0 |FN AL3605 - RWBS .... . 03/01/2023 . | Paydoun ... ....9,214 . 05/01/2043 . [1.A ........
..3138EN-3F-4 |FN AL6197 - RUBS ... . 03/01/2023 . | Paydoun ... . 194,239 . 197,010 |.... . 01/01/2030 . [1.A ........
..3138EQ-LN-0 |FN AL7532 - RWBS . 03/01/2023 . |Paydown .. 107,379 107,379 .. 110,547 |. . 1170172027 . (1.
..3138ER-5V-8 |FN AL9859 - RWBS . 03/01/2023 . |Paydown .. 212,045 212,045 . 03/01/2047 . (1.
..3138ER-MI-7 |FN AL9372 - RWBS . 03/01/2023 . |Paydown .. 129,008 . 1170172031 . (1.
..3138ET-4G-8 |FN AL8922 - RWBS . 03/01/2023 . |Paydown . 05/01/2030 . (1.
..3138M8-J6-1 |FN AP4784 - RWBS . 03/01/2023 . |Paydown . 09/01/2042 . (1.
..3138MJ-GE-3 | FN AQ2896 - RWBS .... . 03/01/2023 . | Paydoun ... . 12/01/2042 . (1.
..3138II6-GB-6 | FN AR8293 - RMBS .... . 03/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138I7-F6-6 |FN AR9188 - RUBS .... . 03/01/2023 . | Paydoun ... . 03/01/2043 . [1.A ........
..3138W7-GB-4 |FN AR9193 - RMBS .... . 03/01/2023 . | Paydoun ... . 03/01/2043 . [1.A ........
..3138W9-VQ-0 |FN AS0622 - RWBS .... . 03/01/2023 . | Paydoun ... . 10/01/2028 . [1.A ........
..3138J-RD-2 | FN AS8583 - RWBS .... . 03/01/2023 . | Paydoun ... . 01/01/2047 . (1.A ........
..3138IM-FC-0 |FN AT0162 - RMBS ... . |- 03/01/2023 . |Paydoun ... . 03/01/2043 . [1.A ........
..3138WP-A2-0 |FN AT1824 - RUBS .... . |- 03/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138WP-GY-4 |FN AT2014 - RUBS . 03/01/2023 . |Paydown . 04/01/2043 . [1.A .
..3138WQ-AX-0 |FN AT2721 - RUBS .... . 03/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
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..313800-0S-4 |FN AT3164 - RUBS .....oooovvviiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 04/01/2043 . [1.A ........
..3138WQ-RY-0 |FN AT3202 - RMBS .......cooeeerrninenenenens [ . 03/01/2023 . | Paydoun ... . 05/01/2042 . [1.A ........
.. 3138WV-PE-5 |FN AT7620 = RMBS ........ceevvmmmemiiiiiiiiniiiinnns [ eeeeenn . 03/01/2023 . | Paydoun ... . 06/01/2043 . [1.A ........
..3138X0-Zli-1 |FN AU1656 - RMBS ........oovvvvriiiiiiiiiiiieeieeens [ . 03/01/2023 . | Paydoun ... . 07/01/2028 . [1.A ........
..3138XC-F3-1 |FN AV1085 = RMBS ........cevvvvveiniieiiiiiiiiiiinns [ eeeeenn . 03/01/2023 . | Paydoun ... . 09/01/2043 . [1.A ........
..3138XV-L4-0 |FN AWS746 - RUBS .......covvvvvriiiiiiiiiiiiiieeeens [ . 03/01/2023 . | Paydoun ... . 08/01/2044 . [1.A ........
..3138YJ-US-3 |FN AY5002 - RMBS .......ooooeviiiininnnn [ . 03/01/2023 . | Paydoun ... . 07/01/2045 . [1.A ........
.. 3138YU-H7-9 |FN AZ2953 - RMBS .....oooeeeiiiiiiiiiiiiieieeeeeen [ . 03/01/2023 . | Paydoun ... . 09/01/2030 . [1.A ........
..31390C-CS-3 |FN 641881 = RMBS ........evvvvvvvviiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2023 . | Paydoun ... . 04/01/2032 . [1.A ........
..31390G-21-3 |FN 646186 - RMBS . 03/01/2023 . |Paydown . 07/01/2032 . [1.A .
..31390G-ZL-4 |FN 646147 - RUBS . 03/01/2023 . |Paydown . 06/01/2032 . [1.A .
..313900-G8-2 |FN 652823 - RMBS . 03/01/2023 . |Paydown . 09/01/2032 . [1.A .
..313900-G9-0 |FN 652824 - RMBS ......ccoeeeiiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..31390R-E8-2 |FN 653659 - RMBS .......cooeeiiiiiiiiiiiiiiiiiienns [ . 03/01/2023 . | Paydoun ... . 08/01/2032 . [1.A ........
..31390R-EE-9 |FN 653633 - RMBS .....cooeeeiiiiiiiiiiiiiiiieens [ . 03/01/2023 . | Paydoun ... . 07/01/2082 . [1.A ........
..31390T-KA-6 |FN 655589 — RMBS .......cooeereiiiiiiiiiiiiiiiiienns [ . 03/01/2023 . | Paydoun ... . 08/01/2032 . [1.A ........
..31390T-UC-1 |FN 655879 - RMBS ........oooevviiiiininnnnns [ s . 03/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..31390Y-GB-8 |FN 659994 — RMBS .........cevvmmmmmmmmnnnnnnnnnnnnnn [eeeeen . 03/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..31391E-EQ-0 |FN 664443 - RMBS .......coeeeiiiiiiiiiiiiiiiiieens [ . 03/01/2023 . | Paydoun ... . 10/01/2082 . [1.A ........
..31391E-SK-8 |FN 664822 - RMBS ...........coooeereenninnnnnns [ oens . 03/01/2023 . | Paydoun ... . 10/01/2032 . [1.A ........
..31391G-31-6 |FN 666904 - RVBS . 03/01/2023 . |Paydown . 11/01/2082 . (1.
..31391G-JD-9 |FN 666360 - RMBS . 03/01/2023 . |Paydown . 10/01/2032 . (1.
..31391K-H5-9 | FN 669052 - RWBS . 03/01/2023 . |Paydown . 10/01/2082 . (1.
..31391N-DU-2 |FN 671615 - RMBS . . |. 03/01/2023 . | Paydown . 1170172032 . (1.
..31393C-MC-4 |FNR 0348E TC - CMO/RWBS . . |- 03/01/2023 . | Paydown . 06/25/2023 . (1.
..31394D-0L-7 |FNR 2005-40 ZM - CMO/RMBS ...........cceeeeeeeees [oeeenn . 03/01/2023 . | Paydoun ... . 056/25/2035 . (1.
..31395R-EZ-7 |FHR 2959 DY — CMO/RMBS ... [eeeenn . 03/01/2023 . | Paydoun ... . 04/15/2025 . [1.A ........
..313978-X2-5 |FNR 2011-37 HJ = CMO/RMBS ......cccoviiiiiiiiiins [eeeenn . 03/01/2023 . | Paydoun ... . 06/25/2026 . [1.A ........
..31307U-U7-2 | FNR 2011-66 BY - CMO/RMBS ........covvvvvvvvennns [ereenn . 03/01/2023 . | Paydoun ... . 07/25/2026 . [1.A ........
..31397U-VT-3 |FNR 2011-59 CB - CMO/RMBS .......ccoeviiiiiiiiins [oeeenn . 03/01/2023 . | Paydoun ... . 07/25/2026 . [1.A ........
..31397U-XH-7 |FNR 2011-61 EB ~ CMO/RMBS ........oovvvvvvvvennns [ereenn . 03/01/2023 . | Paydoun ... . 07/25/2026 . [1.A ........
..31398E-0Z-0 |FHR 3552 KB - CMO/RWBS ..... 03/01/2023 . |Paydown . 07/15/2024 . (1.
..31398F-HT-1 |FNR 2009-80 GL - CMO/RWBS . 03/01/2023 . |Paydown . 10/25/2024 . (1.
..31398J-G4-9 |FHR 3563 B - CMO/RWBS ... 03/01/2023 . |Paydown . 08/15/2024 . (1.
..31398J-KR-3 |FHR 3561 B - CMO/RVBS 03/01/2023 . |Paydown . 08/15/2029 . (1.
..313988-G7-2 | FNR 2010-135 DB - CMO/RMBS 03/01/2023 . |Paydown . 12/25/2025 . (1.
..31398V-FS-0 |FHR 3640 AD - CMO/RMBS ......ccoevevreeeennnnnnens [ oeens . 03/01/2023 . | Paydoun ... . 03/15/2025 . (1.
..31400D-RG-9 |FN 684587 - RUBS .... . 03/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..31400E-NB-2 |FN 685386 - RUBS .... . 03/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..31400Q-SI-4 | FN 694533 - RMBS .... . 03/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..314000-XK-4 |FN 694682 - RWBS .... . 03/01/2023 . | Paydoun ... . 04/01/2033 . [1.A ........
..31400T-GP-6 | FN 696906 - RWBS .... . 03/01/2023 . | Paydoun ... . 04/01/2033 . [1.A ........
..31401C-EK-5 |FN 704038 - RVBS .... . |- 03/01/2023 . |Paydoun ... . 05/01/2083 . [1.A ........
..31401v-6P-1 |FN 720078 - RMBS .... . |- 03/01/2023 . | Paydoun ... . 07/01/2033 . [1.A ........
..31402C-4C-3 |FN 725419 - RMBS . 03/01/2023 . |Paydown . 10/01/2033 . [1.A .
..31402C-4H-2 |FN 725424 - RMBS ... . 03/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
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..31402C-P3-0 |FN 725042 - RMBS .....coooeiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... .87 ...866 |.... .87 . 01/01/2034 . [1.A ........
..31402C-U7-5 |FN 725206 - RMBS .........cooeeveienneninnnnnnnns [ . 03/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31402C-UN-9 |FN 725221 - RMBS .....cooeiiiiiiiiiiiiiiiiiieeeees [ . 03/01/2023 . | Paydoun ... . 01/01/2034 . [1.A ........
..314020-F3-9 |FN 725686 - RMBS .........oovvvvreriiiiiiiiiiinenens [ . 03/01/2023 . | Paydoun ... . 07/01/2034 . (1.A ........
..314020-MP-2 | FN 725866 ~ RUBS ........coovvvvviiieiiiiiiiiiienens [eeiens . 03/01/2023 . | Paydoun ... . 09/01/2034 . [1.A ........
..31402J-3V-7 |FN 730812 = RUBS ......coovvvrririiiiiiiiiieeeeeeens [ . 03/01/2023 . | Paydoun ... . 08/01/2033 . [1.A ........
..31402L-DK-5 |FN 731906 - RUBS .......coovvrriiiiiiiiiiiiiiiienens [ . 03/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..314020-89-3 |FN 735044 - RMBS .....coooeeiiiiiiiiiiiiiiiin [ . 03/01/2023 . | Paydoun ... . 10/01/2034 . (1.A ........
..314020-VG-3 |FN 735115 - RMBS ......ooooeeiininninn [ . 03/01/2023 . | Paydoun ... . 12/01/2034 . [1.A ........
..314020-Y3-9 |FN 735230 - RMBS . 03/01/2023 . |Paydown . 02/01/2035 . [1.A .
..314020-YV-7 |FN 735224 - RMBS . 03/01/2023 . |Paydown . 02/01/2035 . [1.A .
..31402R-JV-2 |FN 735676 - RVBS . 03/01/2023 . |Paydown . 07/01/2035 . [1.A .
..31402R-N6-2 |FN 735813 - RMBS ......ooooeerrniininn [ . 03/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-Uli-7 |FN 735997 - RMBS .....coooeeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..31402Y-GR-9 | FN 741908 - RUBS .......coovvririiiiiiiiiiiiniienens [ . 03/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..31403C-6L-0 |FN 745275 - RMBS .....oooeeeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 02/01/2036 . [1.A ........
..31403D-BY-4 |FN 745355 — RMBS ........eevvmmmmmmmnnnnnnnnninnnnns [eeeeenn . 03/01/2023 . | Paydoun ... . 03/01/2036 . [1.A ........
..31403D-PP-8 |FN 745730 - RMBS .........coeeeniiniiinnnnns [ . 03/01/2023 . | Paydoun ... . 03/01/2035 . [1.A ........
..31403J-CR-5 |FN 749880 - RUBS ........ooovviriiiiiiiiiiiiiiienens [eenens . 03/01/2023 . | Paydoun ... . 10/01/2033 . [1.A ........
..31403K-UP-6 |FN 751200 - RMBS .........oooeeriirennnnnnnnns [ . 03/01/2023 . | Paydoun ... . 03/01/2034 . [1.A ........
..31403M-UP-2 | FN 753090 - RWBS . 03/01/2023 . |Paydown . 12/01/2033 . (1.
..31403R-PR-3 |FN 755632 - RMBS . 03/01/2023 . |Paydown . 04/01/2034 . (1.
..31403R-RX-8 |FN 755702 - RWBS . 03/01/2023 . |Paydown . 03/01/2034 . (1.
..31403V-40-9 |FN 759631 - RWBS . . |. 03/01/2023 . | Paydown . 02/01/2034 . (1.
..31404L-TJ-9 |FN 771953 - RWBS . . |- 03/01/2023 . | Paydown . 02/01/2034 . (1.
.. 31404N-FX-9 |FN 773382 - RMBS ........oooeerriineiinn [ . 03/01/2023 . | Paydoun ... . 04/01/2034 . (1.
.. 31404N-NS-1 | FN 773601 = RMBS .......cevvvvmmeinniiiiiiiiiiiiinns [ eeeeenn . 03/01/2023 . | Paydoun ... . 08/01/2034 . [1.A ........
.. 31404P-ON-4 | FN 774561 = RMBS .......oovvvvrriiiiiiiiiiiieieeeens [ . 03/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
..314040-WU-9 | FN 775659 — RMBS ........oooovviiiiinininnnns [ . 03/01/2023 . | Paydoun ... . 05/01/2034 . [1.A ........
..31404R-YN-1 |FN 776617 = RMBS .........evvmmmmmmmnnnnnnnnnninnnns [ eeeeen . 03/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
..31404T-ET-6 |FN 777846 ~ RMBS ........eevvvvveiiiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2023 . | Paydoun ... . 05/01/2034 . [1.A ........
..31404U-JU-5 |FN 778875 - RMBS . 03/01/2023 . |Paydown . 06/01/2034 . (1.
..31405H-J6-6 |FN 789685 - RUBS . 03/01/2023 . |Paydown . 07/01/2034 . (1.
..31405J-KZ-6 |FN 790612 - RUBS . 03/01/2023 . |Paydown . 09/01/2034 . (1.
..31405J-UE-2 |FN 790881 - RMBS . 03/01/2023 . |Paydown . 09/01/2034 . (1.
..31405R-7F-7 |FN 797494 - RMBS . 03/01/2023 . |Paydown . 03/01/2035 . (1.
..314058-EQ-3 |FN 797643 - RMBS ........ooooveiriiiinnin [ . 03/01/2023 . | Paydoun ... . 08/01/2035 . (1.
..31406B-ZG-8 |FN 805443 - RMBS ......cooeeiiiiiiiiiiiiiiiiiiienns [ . 03/01/2023 . | Paydoun ... . 11/01/2034 . (1.A ........
..31406E-2J-2 |FN 808177 = RMBS ........evvmvmmmmmmnnniniiinninnnns [ eeeeenn . 03/01/2023 . | Paydoun ... . 03/01/2035 . [1.A ........
..31406F-AR-2 |FN 808316 = RMBS ..........cevvvvvvvvvvrrnnnnnnnnnns [eeeeenn . 03/01/2023 . | Paydoun ... . 01/01/2035 . [1.A ........
..31406F-IIK-3 | FN 808950 - RVBS .... . 03/01/2023 . | Paydoun ... . 01/01/2035 . [1.A ........
..31406G-YX-1 |FN 809926 - RWBS .... . 03/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
..31406K-RC-6 | FN 812383 - RWBS .... . |- 03/01/2023 . |Paydoun ... . 05/01/2035 . [1.A ........
..31406P-C3-1 |FN 815500 - RWBS .... . |- 03/01/2023 . | Paydoun ... . 04/01/2035 . [1.A ........
..31406P-HS-1 |FN 815741 - RUBS . 03/01/2023 . |Paydown . 02/01/2035 . [1.A .
..31406U-HG-6 | FN 820231 - RWBS .... . 03/01/2023 . | Paydoun ... . 06/01/2035 . [1.A ........
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..31407D-8V-8 |FN 827732 - RMBS .......oooeviiiiiinnnnn [ . 03/01/2023 . | Paydoun ... .. 320 L (14)). ...320 |.. . 06/01/2035 . [1.A ........
..31407X-7F-2 |FN 844294 - RMBS .........ovvvmmmmmmmmnnnnnnninnnnnn [eeeeen . 03/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..31408E-G5-5 |FN 849020 - RMBS .........oooevrirrnnnnnnnnnns [ s . 03/01/2023 . | Paydoun ... . 01/01/2036 . [1.A ........
..31400U-FA-8 |FN 878661 ~ RMBS ..........euvmmmmmmmmnnnnnnniininnn [eeneenn . 03/01/2023 . | Paydoun ... . 02/01/2036 . [1.A ........
..3140E4-05-9 | FN BAO475 - RUBS ......coovvvviriiiiiiiiiiiiiiienens [ . 03/01/2023 . | Paydoun ... . 08/01/2045 . [1.A ........
..3140F1-YF-3 |FN BC6109 = RMBS .......oovvvviiiiiiiiiiiiiieeeeeens [ . 03/01/2023 . | Paydoun ... . 06/01/2046 . [1.A ........
..3140J8-RT-2 | FN BM4097 - RUBS .......ooovvvrviiiiiiiiiiiiinieeens [ . 03/01/2023 . | Paydoun ... . 07/01/2047 . [1.A ........
.. 3140J9-SN-2 | FN BMS024 - RMBS ..........cooeeieninnnniennnens [ . 03/01/2023 . | Paydoun ... . 1170172048 . [1.A ........
..3140K1-4D-5 |FN B06219 - RMBS .........coovvvrinniinnnnnnns [ s . 03/01/2023 . | Paydoun ... . 12/01/2049 . [1.A ........
..3140KD-KX-7 | FN BP5709 - RWBS . 03/01/2023 . |Paydown . 05/01/2050 . [1.A .
..3140LY-P6-4 |FN BT9444 - RMBS . 03/01/2023 . |Paydown . 11/01/2036 . [1.A .
..314007-FX-0 |FN CA0181 - RMBS . 03/01/2023 . |Paydown . 08/01/2047 . [1.A .
..31400D-XC-3 |FN CAB074 - RUBS .......ooovvvvviiiiiiiiiiiiiiieeees [ . 03/01/2023 . | Paydoun ... . 06/01/2050 . [1.A ........
..3140QG-D4-6 |FN CAB222 - RMBS ......cooeeeiiiiiiiiiiiiiiiiiiinens [ . 03/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..3140QG-MJ-3 | FN CAB460 - RUBS .......oevvvvvviiiiiiiiiiiiiiieeees [ . 03/01/2023 . | Paydoun ... . 01/01/2051 . [1.A ........
..3140ON-B5-0 |FN CB2759 - RMBS .....coooeeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 02/01/2082 . [1.A ........
..3140X6-VF-5 |FN FM3313 - RMBS ........oooevrrinnnnn [ . 03/01/2023 . | Paydoun ... . 08/01/2035 . [1.A ........
..3140X8-R0-2 |FN FM4994 - RMBS ......ccooevriiiiiiiiiiiiiiiiiennns [ . 03/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..3140X9-C7-8 |FN FM5493 - RMBS .....cooeeiiiiiiiiiiiiiiiieieeeeees [ . 03/01/2023 . | Paydoun ... 144,525 151,322 |.... . 02/01/2036 . [1.A ........
..3140XA-BG-6 |FN FM6338 - RUBS ........covvvvvriiiiiiiiiiiiineeens [ . 03/01/2023 . | Paydoun ... ...76,112 ...76,219 |.... . 02/01/2061 . [1.A ........
..3140XB-KY-5 |FN FM7510 - RMBS . 03/01/2023 . |Paydown . 06/01/2051 . (1.
..3140XC-NV-6 | FN FM8503 - RVBS . 03/01/2023 . |Paydown . 04/01/2036 . (1.
..3140XD-0A-7 |FN FM9448 - RWBS . 03/01/2023 . |Paydown . 10/01/2051 . [1.
..3140XH-X9-3 |FN FS2503 - RMBS . . |. 03/01/2023 . | Paydown . 07/01/2037 . (1.
..3140XH-YD-3 |FN FS2507 - RWBS . . |- 03/01/2023 . | Paydown . 12/01/2035 . (1.
..3140XJ-HE-6 |FN FS2028 - RMBS ......oooeeiiiiiiiiiiiiiiiiiinenns [ . 03/01/2023 . | Paydoun ... . 09/01/2037 . (1.
..31410G-BE-2 |FN 888437 - RUBS ........ooovvviiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 11/01/2036 . [1.A ........
..31410G-EK-5 |FN 888538 - RUBS .........covvvvvvvriiiiiiiieiieeens [ . 03/01/2023 . | Paydoun ... . 01/01/2037 . [1.A ........
..31410G-Uli-1 |FN 888997 - RUBS ........ccovvvviiriiiiiiiiiinieeens [eeeens . 03/01/2023 . | Paydoun ... . 08/01/2035 . [1.A ........
..31410N-RR-1 |FN 892496 - RMBS ........oooeeeiiiiiiiiiniiniiinnnns [ oeens . 03/01/2023 . | Paydoun ... . 08/01/2036 . [1.A ........
..314100-N0-0 |FN 894199 - RMBS .... . 03/01/2023 . | Paydoun ... . 10/01/2036 . [1.A ........
..31411D-0K-8 |FN 905058 - RWBS . 03/01/2023 . |Paydown 7 | 11/01/2036 . |1.
..31411H-N8-9 | FN 908615 - RVBS . 03/01/2023 . |Paydown . 02/01/2087 . (1.
..31412J-BV-6 | FN 926252 - RMBS . 03/01/2023 . |Paydown . 12/01/2035 . (1.
..31412L-A4-2 | FN 928027 - RWBS . 03/01/2023 . |Paydown . 01/01/2087 . (1.
L 3IHN-7J-9 | FN 930697 - RWBS . 03/01/2023 . |Paydown . 01/01/2035 . (1.
.. 31412N-FD-3 |FN 929964 - RMBS .... . 03/01/2023 . | Paydoun ... . 09/01/2038 . (1.
. 31HN-JA-5 | FN 930057 - RWBS .... . 03/01/2023 . | Paydoun ... . 10/01/2038 . [1.A ........
..31412P-5V-9 | FN 931560 - RWBS .... . 03/01/2023 . | Paydoun ... . 05/01/2035 . [1.A ........
..314120-SU-4 |FN 932131 - RMBS .... . 03/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
..314120-7H-7 |FN 935696 - RMBS .... . 03/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
..31412X-FA-7 |FN 937661 - RUBS .... . 03/01/2023 . | Paydoun ... . 06/01/2037 . [1.A ........
..31413J-PA-6 | FN 946917 - RWBS .... . |- 03/01/2023 . |Paydoun ... . 09/01/2087 . [1.A ........
..31413L-TE-9 |FN 948849 - RMBS .... . |- 03/01/2023 . | Paydoun ... . 08/01/2037 . [1.A ........
..31413Y-RW-3 | FN 959601 - RWBS . 03/01/2023 . |Paydown . 11/01/2087 . [1.A .
..314140-AB-3 |FN 972602 - RWBS .... . 03/01/2023 . | Paydoun ... . 04/01/2038 . [1.A ........
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..31416B-2Z-0 |FN 995492 — RMBS .........cevvvvmvmmennennnnnnnnnnns [eeeeenn . 03/01/2023 . | Paydoun ... 42,812 42,812 44,071 ....(1,259) |. 42,812 |.. . 12/01/2034 . [1.A ........
..31416B-L8-9 |FN 9950561 - RMBS .....coooeeiiiiiiiiiiiiiiiens [ . 03/01/2023 . | Paydoun ... . 03/01/2037 . [1.A ........
..31416B-RY-6 |FN 995203 — RMBS .........evvvmmmmmmmnnnnnnnninnnnnn [eeeeenn . 03/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
.. 31416L-8l-7 |FN AA3232 - RMBS ....ooooeiiiiiiiiiiiiii [ . 03/01/2023 . | Paydoun ... . 04/01/2039 . [1.A ........
..31416R-FA-6 | FN AA7360 — RMBS ........covvvvmeiiiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2023 . | Paydoun ... . 01/01/2034 . [1.A ........
..31416R-M9-1 |FN AA7583 = RUBS .......coovvvriiiiiiiiiiiiineieeens [ . 03/01/2023 . | Paydoun ... . 06/01/2039 . [1.A ........
..31416S-KH-3 |FN AAB395 - RUBS .......ooooeerniiinnin [ . 03/01/2023 . | Paydoun ... . 06/01/2039 . [1.A ........
..31416X-E2-2 |FN AB1952 - RMBS .........cooeerriinnnnnnnnns [ . 03/01/2023 . | Paydoun ... . 12/01/2040 . [1.A ........
..31416X-JM-3 | FN AB2067 ~ RMBS .........eevvmrvermreiiiiiiniiinnns [ eeeeenn . 03/01/2023 . | Paydoun ... . 01/01/2041 . [1.A ........
..31416X-SH-4 |FN AB2319 - RWBS . 03/01/2023 . |Paydown . 02/01/2041 . [1.A .
..31417A-CT-4 | FN AB3681 - RMBS . 03/01/2023 . |Paydown . 10/01/2041 . [1.A .
..31417A-JK-6 | FN AB3865 - RUBS . 03/01/2023 . |Paydown . 1170172041 . [1.A .
..31417D-W3-3 |FN AB69B5 — RUBS ........covvvviiiiiiiiiiiiiiiienens [ . 03/01/2023 . | Paydoun ... . 1170172027 . [1.A ........
.. 31417E-SS-1 |FN AB7728 = RMBS ........evvvvvvvrrrririniinininnnns [ eeeeenn . 03/01/2023 . | Paydoun ... . 01/01/2043 . [1.A ........
.31417G-EJ-1 |FN AB9136 - RUBS .....cooevvviiiiiiiiiiiiiiiciieiens [ . 03/01/2023 . | Paydoun ... . 04/01/2043 . [1.A ........
..31417G-EQ-5 |FN AB9142 - RMBS .........oooeereernnnnn [ . 03/01/2023 . | Paydoun ... . 04/01/2043 . [1.A ........
L31417J-EB-2 |FN ACO129 - RMBS ..o [ . 03/01/2023 . | Paydoun ... . 12/01/2024 . [1.A ........
..31417J-8C-5 |FN AC0514 - RMBS ........ocoeeeerernieennns [ . 03/01/2023 . | Paydoun ... . 07/01/2039 . [1.A ........
L 31417M-0Z-9 | FN AC3171 = RUBS oo [ . 03/01/2023 . | Paydoun ... . 09/01/2039 . [1.A ........
..31417M-88-7 |FN AC3242 - RMBS .... . 03/01/2023 . | Paydoun ... . 09/01/2039 . [1.A ........
..31417U-5Y-7 | FN AC8062 - RVBS . 03/01/2023 . |Paydown . 12/01/2039 . (1.
..31418A-S5-8 | FN MA1439 - RWBS . 03/01/2023 . |Paydown . 05/01/2043 . (1.
..31418A-VH-8 |FN MA1515 - RUBS . 03/01/2023 . |Paydown . 08/01/2043 . (1.
..31418C-5U-4 | FN MA3558 - RWBS . . |. 03/01/2023 . | Paydown .. 174,762 174,762 . 01/01/2034 . (1.
..31418C-FD-1 |FN MA2863 - RUBS . . |- 03/01/2023 . | Paydown .. 190,427 . .190,427 . 01/01/2047 . (1.
..31418C-FJ-8 |FN MA2868 - RMBS ... . 03/01/2023 . | Paydoun ... .... 178,800 178,800 |.. . 01/01/2032 . (1.
..31418C-G6-5 |FN MA2920 - RWBS .... . 03/01/2023 . | Paydoun ... ...71,577 71,577 |.. . 03/01/2047 . [1.A ........
..31418C-SG-0 |FN MA3218 - RUBS .... . 03/01/2023 . | Paydoun ... . 12/01/2082 . [1.A ........
..31418C-UH-5 |FN MA3283 - RWBS .... . 03/01/2023 . | Paydoun ... . 02/01/2083 . [1.A ........
..31418C-UJ-1 |FN MA3284 - RWBS .... . 03/01/2023 . | Paydoun ... . 02/01/2033 . [1.A ........
..31418C-V9-2 |FN MA3339 - RMBS .... . 03/01/2023 . | Paydoun ... . 04/01/2033 . [1.A ........
..31418C-WS-9 | FN MA3356 - RWBS . 03/01/2023 . |Paydown . 05/01/2048 . (1.
..31418C-XW-9 | FN MA3392 - RMBS . 03/01/2023 . |Paydown . 06/01/2033 . (1.
..31418D-5C-2 |FN MA4442 - RMBS . 03/01/2023 . |Paydown . 10/01/2036 . (1.
..31418D-C5-9 | FN MA3691 - RVBS . 03/01/2023 . |Paydown . 07/01/2049 . (1.
..31418D-C9-1 |FN MA3695 - RWBS . 03/01/2023 . |Paydown . 07/01/2034 . (1.
..31418D-CG-5 |FN MA3670 - RMBS ... . 03/01/2023 . | Paydoun ... .14 . 05/01/2049 . (1.
..31418D-ES-7 |FN MA3744 - RWBS .........ooooeeeennnnnnnns [ . 03/01/2023 . | Paydoun ... ... (1,027) ). . . 07/01/2049 . (1.A ........
..31418D-GF-3 | FN MA3797 - RUBS ......ooovvvviiiiiiiiiiiiiiieienens [ . 03/01/2023 . | Paydoun ... ... (1,584) ] . (1,584) ... . 10/01/2034 . [1.A ........
..31418D-05-4 | FN MA4075 - RMBS ........oovvvirriiiiiiiiiieieieeens [ . 03/01/2023 . | Paydoun ... ... (1,048) | ... (1,048) |... . 07/01/2035 . [1.A ........
..31418D-0H-8 |FN MA4055 - RMBS .........cooevrviiininnnnnnns [ s . 03/01/2023 . | Paydoun ... .. (15,890) |... . 06/01/2050 . [1.A ........
..31418D-RW-4 | FN MA4100 = RMBS ........eovvvvvevrrririirinininnnns [ eeeeenn . 03/01/2023 . | Paydoun ... .. (15,806) |... . 08/01/2050 . [1.A ........
..31418D-SH-6 |FN MA4119 - RUBS .... . |- 03/01/2023 . |Paydoun ... 650,463 .. (24,702) |... . 09/01/2050 . [1.A ........
..31418D-SL-7 |FN MA4122 - RWBS .... . |- 03/01/2023 . | Paydoun ... ...31,719 ... (887) ... . 09/01/2035 . [1.A ........
..31418D-TL-6 |FN MA4154 - RWBS . 03/01/2023 . |Paydown ..692,260 K (15,015) . 10/01/2035 . [1.A .
..31418D-T0-5 |FN MA4158 - RWBS .... . 03/01/2023 . | Paydoun ... 222,879 |........... 222,879 ..230,215 ... . (7,336)]... .222,879 |. . 10/01/2050 . [1.A ........
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..31418D-UC-4 | FN MA4178 = RMBS .......oevvvvveeiiiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..31418D-UF-7 |FN MA4181 = RMBS .......cevvvvvrvrrirriiiiinininnnns [eeeenn . 03/01/2023 . | Paydoun ... . 1170172050 . (1.A ........
..31418D-UG-5 |FN MA4182 - RUBS .......coovvvvviiiiiiiiiiiiiiienens [eenen . 03/01/2023 . | Paydoun ... . 1170172050 . [1.A ........
..31418D-VA-7 |FN MA4208 - RMBS .........covvvviirriiiiiiiiieieeens oo . 03/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..31418D-VB-5 |FN MA4209 - RMBS .........cooovvvrnrnnnnnnnns [onn . 03/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..31418D-VI-9 | FN MA4228 - RMBS ...........cooeeeieniennnnnns [ . 03/01/2023 . | Paydoun ... . 01/01/2036 . [1.A ........
..31418D-WR-9 | FN MA4255 - RMBS .....ccooeeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2023 . | Paydoun ... . 02/01/2051 . [1.A ........
..31418D-X9-8 |FN MA4303 - RMBS ........cooeeeeiinniinins [ . 03/01/2023 . | Paydoun ... . 04/01/2036 . [1.A ........
..31418D-Y3-0 |FN MA4329 - RMBS .....oooeiiiiiiiiiiiiiiiiiieees [ . 03/01/2023 . | Paydoun ... . 05/01/2036 . [1.A ........
..31418D-YC-0 |FN MA4306 - RVBS . 03/01/2023 . |Paydown . 04/01/2061 . [1.A .
..31418D-23-9 |FN MA4361 - RUBS . 03/01/2023 . |Paydown . 06/01/2036 . [1.A .
..31418M-UN-0 | FN AD0588 - RWBS . 03/01/2023 . |Paydown . 12/01/2039 . [1.A .
..31418R-HJ-3 |FN AD3832 - RMBS .....cooeeiiiiiiiiiiiiiieiiceeeens [ . 03/01/2023 . | Paydoun ... . 04/01/2025 . [1.A ........
..31418W-PE-4 |FN AD8520 - RMBS ..........coovreiiinieinnnnenens [ . 03/01/2023 . | Paydoun ... . 08/01/2040 . [1.A ........
.. 35563P-28-7 | SCRT 2021-2 MTU — CMO/RMBS .........evvvvvvvvnnnn [ereeenn . 03/01/2023 . | Paydoun ... . 11/25/2060 . [1.A ........
.. 36563P-5Y-1 | SCRT 2021-3 TT - CMO/RMBS ......ccooeiiiiiiiiiins [eeeenn . 03/01/2023 . | Paydoun ... . 03/25/2061 . [1.A ........
.. 35563P-CE-7 | SCRT 2017-3 M1 = CMO/RMBS .....ccceeeeeeiiiiieees s . 03/01/2023 . | Paydoun ... . 07/25/2056 . |2.B FE
.. 30563P-E3-9 | SCRT 2022-2 MA — CMO/RMBS .........evvvvvvvmnnnnns [eeeeenn . 03/01/2023 . | Paydoun ... . 04/25/2062 . [1.A ........
..604160-FT-6 | MINNESOTA ST HSG FIN AGY ....covvvveeeeeeeeeeeeens [ . 03/01/2023 . | Paydoun ... . 09/01/2042 . (1.A FE .
..604160-FY=5 | MINNESOTA ST HSG FIN AGY ......ceevveeeeeeeeeeeens [ oens . 03/01/2023 . | Paydoun ... . 07/01/2044 . (1.A FE .
..604160-GC-2 | MINNESOTA ST HSG FIN AGY .. 03/01/2023 . |Paydown . 02/01/2045 . [1.A FE .
..604160-GD-0 | MINNESOTA ST HSG FIN AGY .. 03/01/2023 . |Paydown . 04/01/2045 . [1.A FE .
..604160-GE-8 | MINNESOTA ST HSG FIN AGY .. 03/01/2023 . |Paydown A N . 06/01/2045 . [1.A FE .
..604160-GG-3 | MINNESOTA ST HSG FIN AGY .. . |. 03/01/2023 . | Paydown K .6, .6, K .6,024 |. . 02/01/2046 . [1.A FE .
..604160-GX-6 | MINNESOTA ST HSG FIN AGY .. «eeee.. |- 03/0172023 . | Paydown A s s N 23,118 |. . 10/01/2047 . (1.A FE .
..604160-GZ-1 | MINNESOTA ST HSG FIN AGY .....ccevveeeeeeeeeeeeens [ . 03/01/2023 . | Paydoun ... U . .54, e 54,581 | . 12/01/2047 . (1.A FE .
..604160-HA-5 | MINNESOTA ST HSG FIN AGY ...ccovvvvereeeeeeeeeeees [ . 03/01/2023 . | Paydoun ... e feeeeeeennn 16, ... 16, ... 16, ............ 16,833 |.... . 03/01/2048 . [1.A FE .
..60416Q-HC-1 | MINNESOTA ST HSG FIN AGY PO [P . 03/01/2023 . | Paydoun ... e e 83, .43, .43, e 43,164 | . 05/01/2048 . [1.A FE .
..604160-HL-1 |MINNESOTA ST HSG FIN AGY ....coevvveeeeeieeeeeeens [ . 03/01/2023 . | Paydown [ i N s s e, 20,149 | .. . 03/01/2049 . [1.A FE .
..64971Q-N3-3 |NEW YORK N Y CITY TRANSITIONAL FIN AUTH ..... [....... . 03/30/2023 . |Call @ 100.00 . ........5,000, 4y ........ 4,968,957 |.... .4,969,812 |.. . 11/01/2030 . [1.A FE .
..64090A-AS-4 |NEW YORK STATE DORMITORY AUTHORITY . [ I . 03/15/2023 . |Call @ 100.00 . ,255,000 |....... 11,255,000 |....... 10,953,816 |.......11,234,318 |.... 11,255,000 |.. . 03/15/2033 . (1.B FE .
..83756C-DZ-5 | SOUTH DAKOTA HSG DEV AUTH o | eeennnn [ 03/01/2023 . | Paydoun ....158,883 |........... 158,853 |........... 158,853 |...........158,853 |.... e e . e o v Jeeeee...... 158,863 |.. ...801 |. 07/01/2043 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 39,708,231 39,695,307 39,261,235 39,810,599 (132,556) (132,556) 39,678,043 401,991 XXX XXX

111,000
.254,935 |..

............. 1,492 |. 04/15/2029 . |3.C FE ....
.. 1,257 |. 08/15/2039 . |1.B PL ....

..00175P-AC-7 | AMN HEALTHCARE INC ...eooviviiiiiiniiiiiiiiieenns | eeeeens . 02/14/2023 . [FORT WASHINGTON .......o. [oeeeeriiiiiiiaenin foreeeens 98,235 |.......... 111,000 [......... 111,000 [.......... 111,000
..00392#-AA-0 | MICROSOFT CORP .......eeveeeiniiiiieeeeiiiiieeeeeis [ aeeeees . 03/15/2023 . |Paydown .. 254,935 191,673 191,673 |...........191,674 |....

..00774M-AG-0 | AERCAP IRELAND CAPITAL DAC . 01/04/2023 . [FORT WASHINGTON . .. 144,390 . 150,000 ..146,428 |. ..146,841 .146,856 1,761 |. 10/01/2025 . [2.C FE ....
..00842B-AV-9 | ABMT 2015-5 B3 ~ CMO/RMBS .........ooveeeiiiiins | aeeees . 03/01/2023 . Paydown ......ceouiiiiienns feeeiii e 4,105 ... 4,105 L4287 | . 07/25/2045 .
..00842C-AU-9 | ABMT 2015-7 B3 - CMO/RMBS ... . 03/01/2023 . |Paydown ... .. 101,463 ..101,463 ..100,623 |.... . 10/25/2045 .
..00842V-AU-7 | ABMT 2016-3 B3 - CMO/RMBS ... 03/01/2023 . | Paydoun 25,272 25,272 25,036 |. . 08/27/2046 .
..00908P-AA-5 | AIR CANADA PASS THROUGH CERTIFICATES . . 01/15/2023 . |Paydown ..307,200 ..307,200 ..307,200 | ..307,200 |. .307,200 . 07/15/2031 .
..00908P-AB-3 | AIR CANADA PASS THROUGH CERTIFICATES . . 01/15/2023 . |Paydown 44,160 44,160 44,160 |. 44,160 |. 44,160 . 07/15/2031 .
..009090-AA-9 | AIR CANADA 2015-1 PASS THROUGH weeen |- 03/15/2023 . | Paydown ... .. 389,658 ..389,658 ..379,347 | .389,658 . 09/15/2028 .
..02005N-BR-0 | ALLY FINANCIAL INC ....evveeeeeiiiiieieeiiiiies | aeeees . 02/09/2023 . [FORT WASHINGTON . .. 442,724 419,000 414,802 |.... . 11/15/2027 .
..02007R-AD-1 | ALLYA 2019-3 A4 - ABS ....ccoviiiiiiiiiiiiiiians | eeeeens . 03/15/2023 . |Paydown ... ..2,139,532 ..2,203,635 |.... . 12/16/2024 .

. 06/17/2024 . |1.A FE ...
. 08/15/2030 . |2.A FE ....

108,793 |.......... 108,738 |.......... 108,790 |.... e | K e | oo |oeeeennn... 108,793 ..
........... 135,375 |...........185,375 |........... 185,375 |...ooooeriiin oveeviiiiinnens fovvriieiiiiiins Jovviiiiiiienns fovvieiiiiiiiies oo 185,375 i o i

..02007T-AC-9 | ALLYA 2019-4 A3 = ABS ....coeeviiiiieeiiiieeees | aeeees . 02/15/2023 . |Paydoun ...
..023761-AA-7 | AMERICAN AIRLINES 2017-1 ...ooeeviuviiiieiiiiinns | eeeees . 02/15/2023 . | Paydown
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..02376W-AA-9 | AMERICAN AIRLINES 2016-1 ....oevvvvvviiiiiiiiinnns [ eeeenn . 01/15/2023 . | Paydoun ... 142,520 148,372 |.... ....(3,204) |. ..(3,204) |... 142,520 |.. .. 2,922 |. 07/15/2029 . 3.A FE ....
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 .....ccoeeeeeeeeeeeennens [oennnn . 03/22/2023 . | Paydoun ... .... 106,621 .... 106,621 |.... 106,621 2,132 |. 03/22/2029 . |3.B FE ....
..02378I-AA-7 | AMERICAN AIRLINES 2017-1 ...covvviiiiiiiiiiiiiinns [ oo . 02/15/2023 . | Paydown 49,175 | ..64,481 . 08/15/2026 . 3.B FE ....
..025816-BS-7 | AMERICAN EXPRESS CO .....oevvvvvvvriviiniiiiiininns [eeeens . 01/27/2023 . | Call @ 100.00 . ..999,533 |.... . 02/27/2023 . [1.F FE ....
..02582J-HU-7 | AMXCA 2018-2 A - ABS ...ooeeeeeiiiieiiieieeeeee [ . 03/15/2023 . | Paydown .1,002,404 |.... . .. . 10/15/2025 . [1.A FE ....
..03027W-Ad-1 | AMTT 2013-2A 2A = RMBS ........evvvmmmmmnnnnnnnnnn [eeneenn . 03/14/2023 . |Call @ 100.00 . ... 790,000 |.. . 03/15/2048 . [1.A FE ....
..037680-AB-1 | AEPWV 1113 A2 - ABS ...ooovviiiiiiiiiiiiiiiieieeens [ . 02/01/2023 . | Paydown ....196,155 |.. . 08/01/2031 . [1.A FE ....
..04010L-AU-7 | ARES CAPITAL CORP ........evvvmmmmmmmmnnnnnnnnnnnnns [eeneen . 02/10/2023 . |Maturity @ 100.00 . .6,400,000 |.. .. 112,000 |. 02/10/2023 . [2.C FE
..045054-AP-8 | ASHTEAD CAPITAL INC ....evvvvmrmmnnnninininninnnnnn [eeeeenn . 01/06/2023 . | FORT WASHINGTON . .. 143,534 .134,207 |.. 1,843 |. 08/12/2031 . [2.C FE
..04774#-AA-0 | ATLANTA FALCONS STADIUM . 03/01/2023 . |Paydoun ... .43,593 K 43,593 . 09/01/2042 . |2.B PL
..04774#-AB-8 | ATLANTA FALCONS STADIUM ... 03/01/2023 . |Paydoun ... 31,180 31,180 |. 31,180 . 09/01/2042 . |2.B PL
..04916W-AA-2 | ATLANTICA SUSTAINABLE INFRA . 02/22/2023 . | FORT WASHIN .. 175,000 . 167,000 |. 68,710 . 06/15/2028 . |3.A FE
..05523#-AA-1 |BAE SYSTEMS PLC .......oevveenns . 03/15/2023 . | Paydoun ... 51,702 51,702 . 07/31/2042 . (2.B ........
..05949A-HA-1 | BOAMS 2004-E 2A6 - CMO/RMBS ........ccceeieiiaan [oeeennn . 03/01/2023 . | Paydown ..6,807 K .6,807 . 06/25/2034 . [1.C FM .
..06051G-EU-9 |BANK OF AMERICA CORP .. . |- 01/11/2023 . |Maturity @ 100.00 . .. 250,000 ..250,035 |. .250,000 . 01/11/2023 . [1.G FE .
..06051G-HF-9 | BANK OF AMERICA CORP ......eevvvvvvvvvrnrvnniininns [eeeeenn . 03/06/2023 . |Call @ 100.00 . 4,900,000 .4,878,397 |.... ,881,633 |.. . 03/05/2024 . 1.F FE
..06540A-AC-5 |BANK 2019-BNK20 A2 - CMBS ........cooeeeeeeeennns [ orenn . 03/01/2023 . | Paydoun ... . 09/15/2062 . [1.A ........
..073914-C2-7 | SAMI 1998-2 B - CMO/RMBS .........ccvvveeeeeeeenns [eeenn . 03/01/2023 . | Paydoun ... . 05/02/2030 . [1.A FM .
..073914-C3-5 | SAMI 1998-2 C - CMO/RMBS ........oooeeeeeereeeenns [orinn . 03/01/2023 . | Paydown . 05/02/2030 . [1.A FM .
..07831C-AA-1 |BELLRING BRANDS INC ........evvvvvmvmmmmnnnnnnnnnns [eeneenn . 01/31/2023 . | FORT WASHINGTON . . 03/15/2030 . |4.C FE
. 07877T-AB-7 |BMIR 2018-3 M1B ~ CMO/RMBS ........ccovvvvveeeens [ereenn . 03/27/2023 . | Paydown I . 10/25/2028 . [1.A FE .
..084670-BR-8 | BERKSHIRE HATHAWAY INC .. 03/15/2023 . |Maturity @ 100.00 . ..2,000,000 ..2,040,720 |. .2, .2,000,000 . 03/15/2023 . [1.C FE .
..097751-BT-7 | BOMBARDIER INC [ . 02/27/2023 . | FORT WASHINGTON ......... 242,000 231,810 |........... ....232,724 |.. . 04/15/2027 . |4.C FE
..09951L-AB-9 |BOOZ ALLEN HAMILTON INC ...covvvvvvriiiiiiiiienees oo . 01/20/2023 . | FORT WASHINGTON . 84,000 |.... . 07/01/2029 . |2.C FE
..10240*-AA-7 |BOWIE ACQUISITIONS LLC .oooeeeeeeeeeeeeeeeeeeeees [ . 01/01/2023 . | Paydown . 09/30/2038 . [2.C PL
..11042C-AA-8 |BRITISH AIRWAYS PASS THROUGH ... . 03/15/2023 . | Paydoun ... .. 294,245 204,245 ..276,679 |.... . . 09/15/2036 . [1.F FE .
..11042T-AA-1 |BRITISH AIRWAYS PASS THROUGH ... . 03/20/2023 . | Paydown .. 271,590 ..271,590 . ..271,591 | .271,5% . 03/20/2033 . [1.F FE .
..11043X-AA-1 |BRITISH AIRWAYS 2019-1 PASS THROUGH ........... [....... . 03/15/2023 . | Paydoun ... ... 65,751 ...65,751 ...65,751 |.... ..65,751 |.. . 06/15/2034 . [1.F FE .
..11043X-AB-9 |BRITISH AIRWAYS 2019-1 PASS THROUGH ........... [....... . 03/15/2023 . | Paydoun ... ... 42,963 ... 42,963 ... 42,963 |.... ..42,963 |.. . 12/15/2030 . |2.C FE
..12591Y-BB-0 | COMM 2014-UBS3 A3 - CMBS .....cccennninniin oo . 02/01/2023 . | Paydoun ... ... 19,752 ...19,752 ...19,748 |.... ..19,752 |.. . 06/12/2047 . (1.A ........
.. 12596T-AC-5 |CNH 2019-B A3 = ABS ......eevvvmrmrmnnnnninnnninnns [eeeeenn . 02/15/2023 . | Paydoun ... ..104,981 |.... ....104,983 |.. . 08/15/2024 . [1.A FE .
.. 12625E-AJ-8 | COMM 2013-SFS C = CMBS ....oooeeeeeeneneeeeeeeeees [ oenn . 03/14/2023 . | Paydoun ... .6,985,156 |.... .7,000,000 |.. . 04/13/2035 . [1.A ........
.. 12625E-AL-3 | COMM 2013-SFS D - CMBS ....oooeeeeeeeeeeeeeeeeeees [ . 03/14/2023 . | Paydoun ... 5,074,028 |.... ,000,000 |.. . 04/13/2035 . [1.F ........
..126650-Ali-0 | CVSPAS NOTES CTF - OMBS .....cooeveeeiieiiiiieeens [ oeenn . 03/10/2023 . | Paydoun ... . 01/11/2027 . [2.B ........
.. 126650-BP-4 | CVSPAS 06 CRT = ABS ........eevvmmmmmmmmmnnnnnnnnnn [eeeeenn . 03/10/2023 . | Paydoun ... . 12/10/2028 . |2.B FE
..126650-B0-2 | CVSPAS 2007 CTF - CMBS 03/10/2023 . |Paydown . 01/10/2030 . |2.B FE
..126650-BS-8 | CVSPAS 2009-B CFT - ABS . 03/10/2023 . |Paydown . 01/10/2032 . |2.B FE
..126650-BY-5 | CVSPAS 2011 CTF - CMBS 03/10/2023 . |Paydown . 01/10/2034 . |2.B FE
.. 12672#-AA-6 | CVS HEALTH CORP ......evvenniiiiiiiiiiins [ oo . 03/10/2023 . | Paydoun ... . 09/10/2034 . [2.B ........
..12769G-AB-6 | CAESARS ENTERTAINMENT INC .....ccoovviiiiiiiiiins [eeeenn . 01/24/2023 . | FORT WASHINGTON ......... . ... 263 . 02/15/2030 . |4.B FE
.. 131347-CN-4 | CALPINE CORP veeeee. |- 03/23/2023 . [FORT WASHINGTON ......... .. 184,748 ..185,813 |.... . . (1,850) . 03/15/2028 . |4.A FE
.. 13645R-AK-0 | CANADIAN PACIFIC RAILWAY CO ... [ . 03/15/2023 . |Maturity @ 100.00 . . 7,000,000 .6,99,420 |.... 7, . 03/15/2023 . |2.B FE
.. 140420-AD-2 | COPAR 2019-1 A4 - ABS ... 01/17/2023 . | Paydoun ... . 10/15/2024 . [1.A FE .
.. 14315P-AD-7 | CARMX 2019-3 A3 - ABS 03/15/2023 . |Paydown . 08/15/2024 . [1.A FE .
.. 14315W-AD-2 | CARMX 2019-4 A3 - ABS 03/15/2023 . |Paydown . K . 11/15/2024 . [1.A FE .
.. 14315X-AC-2 | CARMX 2020-1 A3 = ABS .....ccoevviiiiiiiiiiiiiiins [eeeeenn . 03/15/2023 . | Paydoun ... ..253,842 |... ..260,565 |...........255,347 |.... .253,842 |.. . 12/16/2024 . (1.A FE .
.. 14316H-AC-6 | CARMX 2020~4 A3 = ABS ........eeevvveveneeennnnnnns [eeneenn . 03/15/2023 . |Paydown ........oooeeeeeeees |ooeeeeeeennnneeennns oo, 1,846,793 |l 1,846,793 |........ 1,806,105 |........ 1,810,805 |.......oooeeeees o0eeennn35,988 [oniiiiiiiiiinnn [olnn....35,988 | s 1,846,793 | o foeeeiiiiinnnnns . 08/15/2025 . [1.A FE .
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.. 14316L-AD-5 | CARMX 2019-2 A4 = ABS .......eevvvevvemvenrnnnnnnns [ eeeeenn . 03/15/2023 . | Paydoun ... .. 909,974 ..917,859 |.... ... (7,886) | . (7,886) |... ....009,974 |.. .. 4,143 | 12/16/2024 . [1.A FE ....
.. 14317C-AB-8 | CARMX 2022-1 A2 = ABS ........evvvvvvvvnnnnnnnnnnns [eeneenn . 03/15/2023 . | Paydoun ... . 1,966,810 1,047,621 |.... ... 19,189 | . 19,189 |... 2,944 |.02/18/2025 . |1.A FE ....
.. 14317D-AC-4 | CARMX 2021-3 A3 = ABS ......eevvvvvvvvvnnnnnnnnnnns [eeeeenn . 03/15/2023 . | Paydown .. 25,717 ...25,609 |.... . 06/15/2026 . [1.A FE ....
.. 14575E-AA-3 | CARS.COM INC .ooveeeeeeeeeieeiieeee [ . 01/27/2023 . | FORT WASHINGTON . .. 328,375 ..363,263 |.... . 11/01/2028 . [4.C FE ....
..14686J-AB-6 | CRVNA 2022-P2 A2 - ABS .....cccoeviiiiiiiiiiieenns [eeennn . 03/10/2023 . | Paydoun ... .. 417,660 ..415,957 |.... . 07/10/2025 . [1.A FE ....
.. 14686M-AB-9 | CRNA 2022-P3 A2 = ABS .......cceeeeiiiieieeeenens oo . 03/10/2023 . | Paydoun ... .. 572,446 ..571,420 |.... . 12/10/2025 . [1.A FE ....
.. 14686X-AF-6 | CRUNA 193 D = ABS .....ccooiiiis [ eeeeenn . 03/15/2023 . | Paydoun ... . 3,007,417 .3,123,3%6 |.... )] . . . 04/15/2025 . (1.B FE ....
..14687A-AN-8 | CRUNA 2020-P1 A3 = ABS .....cevvvvvvviiiiiiiininns e . 03/08/2023 . | Paydoun ... ..219,030 |.... ....218,948 |.. . 06/09/2025 . [1.A FE ....
..14687J-AD-1 | CRUNA 2021-P3 A2 - ABS ....ccooevrrireiiinnnienens [ . 03/10/2023 . | Paydoun ... ..154,098 |.... 154,105 |.. . 01/10/2025 . [1.A FE ....
..14687T-AC-1 | CRVNA 2021-P2 A3 - ABS .. 03/10/2023 . |Paydoun ... ..375,259 |. .382,158 | . 03/10/2026 . [1.A FE ....
..156700-BC-9 | LUMEN TECHNOLOGIES INC ..... 02/08/2023 . [FORT WASHINGTON . . 177,000 |. 177,000 . (36,728) |. . 02/15/2027 . |3.A FE
..161175-BQ-6 | CHARTER COMMUNICATIONS OPERATING LLC . 02/14/2023 . [ BARCLAYS CAPITAL . 4,998,965 |. . 4,999,080 . (49,080) |. . 02/01/2024 . |2.C FE
.. 17305E-GL-3 |CCCIT 2018-A2 A2 = ABS .......eevvvevvvvevnnnnnnns [ereeenn . 01/20/2023 . | Various .... 500,000 )] ... 500,000 |.. . 01/21/2025 . [1.A FE .
.. 17320P-CL-4 | CMLTI 21INV1 A7A - CMO/RMBS .........ccevveeeeens [oeennn . 03/01/2023 . | Paydoun ... ... 33,749 )] . 06/25/2051 . [1.A ........
.. 17320R-CN-6 | CMLTI 2021-INV2 A7A - CMO/RMBS .........eevmuunn [ereenn . 03/01/2023 . | Paydoun ... )] . 05/25/2051 . [1.A ........
..184496-A0-0 | CLEAN HARBORS INC ......cevvvvvvvvrrrrrrnnrnnninnnns [ eeeeenn . 02/22/2023 . | FORT WASHINGTON ......... . ) . 02/01/2031 . |3.C FE
..194160-EA-4 | COLGATE-PALMOLIVE CO ....evvnnnnnns oo . 02/01/2023 . |Maturity @ 100.00 ....... . . 02/01/2023 . [1.D FE .
..20268C-AA-6 | CBSLT 19AGS A1 - ABS ...oooeeeeeeeiiieieieeeeeeens [ . 03/25/2023 . | Paydoun ... ... 93,868 . . 01/25/2047 . (1.A FE .
..20268I-AA-2 | CBSLT 2021-A-GS A - ABS 03/25/2023 . |Paydoun ... 20,604 ....27 |. 03/25/2052 . [1.A FE .
.. 225433-AC-5 | CREDIT SUISSE GROUP FUNDING .. [ . 03/17/2023 . | GOLDMAN SACHS . R . 4,480,000 .6,396,201 |.... 116,667 . 03/26/2025 . |2.B FE
..23311V-AD-9 | DCP MIDSTREAM OPERATING LP .......eevvvvvvvvennnn [ereeenn . 03/15/2023 . |Maturity @ 100.00 ....... . 4,500,000 . 4,498,626 |.... . 03/15/2023 . |2.C FE
..247361-ZT-8 |DELTA AIR LINES INC ..oooovereiiiiiiiiiiiiiieieeees [ . 01/20/2023 . | FORT WASHINGTON ......... .. 199,778 ..214,384 |.... . 10/28/2029 . |3.A FE
..24736X-AA-6 |DELTA AIR LINES 2015-1 PASS THROUGH ........... [....... . 01/30/2023 . | Paydoun ... ... 21,653 . . e 19,013 . . 01/30/2029 . 1.F FE .
..24737A-AA-5 |DELTA AIR LINES 2015-1 PASS THROUGH 01/30/2023 . |Paydoun ... 40,319 40,319 40,319 |. 40,265 |. 40,319 | . 01/30/2025 . |3.A FE
..251525-AN-3 | DEUTSCHE BANK AG .... . 03/20/2023 . | FORT WASHINGTON . .. 176,308 . 200,000 . 198,166 |. ..198,386 |. .198,452 . (22,144) |. . 05/24/2028 . |2.C FE
..251526-CS-6 | DEUTSCHE BANK AG (NEW YORK BRANCH) . 03/14/2023 . [FORT WASHINGTON . .. 212,205 . 210,000 210,000 |eevverriiiiiinnnnns N 210,000 . 01/18/2029 . |2.A FE
.. 254683-CD-5 |DCENT 2018-1 A - ABS ...ooooeeiiiiiieiiiniis [ . 02/15/2023 . | Various . 2,700,000 ..2,700,000 .2,702,718 |.... ... (2,718) . .2,700,000 |.. . 08/15/2025 .
..25470D-BF-5 | DISCOVERY COMMUNICATIONS LLC ....oevnnnnnnninn [ eeenns . 02/23/2023 . | FORT WASHINGTON ......... .. 181,807 202,000 . 171,389 ... 71,943 .. . 05/15/2029 .
..25470X-AY-1 |DISH DBS CORP ...........eeeee. 03/03/2023 . [FORT WASHINGTON . .. 132,440 . 172,000 . 170,208 |. .170,289 . (37,849) |. . 07/01/2026 .
..26982L-AB-6 |EMIR 2020-1 M1B - CMO/RMBS . 03/27/2023 . | Paydoun ... ..662,517 ..662,517 ..662,517 |. .662,517 K . 01/25/2030 .
..20278N-AL-7 |ENERGY TRANSFER LP .... 03/15/2023 . |Maturity @ 100.00 . . 3,000,000 ..3,000,000 K .3,000,000 |. ) .3,000,000 . 03/15/2023 .
..20373K-AB-9 | EFF 2020-1 A2 - ABS . |- 03/20/2023 . | Paydoun ... . 1,302,763 1,302,763 1,324,035 |. 1,307,416 |. .(4,653) | .1,302,763 . 12/22/2025 .
..20373\1-AB-5 |EFF 213 A2 - ABS .... . |- 03/20/2023 . | Paydown . 1,616,172 ..1,616,172 ..1,614,758 |. . 1,587,041 |. 1,213 ). .1,616,172 . 08/27/2027 .
.. 203740-AB-2 |EFF 2019-3 A2 - ABS ......oooeiiiiiiiii [ . 02/21/2023 . | Paydoun ... .. 262,112 ..262,545 |.... ... (433) ] ....262,112 |.. . 056/20/2025 .
..20375J-AB-0 |EFF 2022-1 A2 - ABS ......cooeveiriiinnnnnnnnns [ons . 03/20/2023 . | Paydoun ... .. 149,653 L7612 | [, 2,042 | .149,653 |.. . 01/20/2028 .
.. 20375M-AB-3 |EFF 2020-2 A2 - ABS ........oooeiiiiiiiiiiien [ . 03/20/2023 . | Paydoun ... .. 328,896 2320229 |evviiiiiiiiiienn e, 8,667 |. . 07/20/2026 .
.. 20425A-AE-3 | CGCMT 2015-GC33 AAB - CMBS ....coooeeeeieeieeeees [ eeenn . 03/01/2023 . | Paydown ... 11,304 L. 11,454 ). . 09/12/2058 .
..30231G-AR-3 | EXXON MOBIL CORP .....ccoeeviviiiiiiiiiiiiiiiiieeees oo . 03/01/2023 . |Maturity @ 100.00 . . 1,850,000 .1,850,000 |.... .. . 03/01/2023 .
..30288*-AA-8 | FREEPORT LNG .........evvveveemmrnnnnnnnnnnnnnnnnnnns [eeeeen . 03/31/2023 . | Paydoun ... . 410,000 |.... 410,000 |.. . 03/31/2038 .
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC . 01/01/2023 . |Paydown . 06/30/2039 .
..33766#-AA-9 | FIRSTENERGY CORP . 03/15/2023 . |Paydown . 06/15/2035 .
..337660-AC-1 |FEOH 2013 A3 - ABS .... 01/15/2023 . |Paydown . 01/15/2036 .
..33851G-AF-2 | FSMT 216INV A6 - CMO/RMBS . 03/01/2023 . |Paydown . 08/25/2051 .
.. 33851P-AE-5 | FSMT 2021-5INV A5 - CMO/RMBS 03/01/2023 . |Paydown . 07/25/2051 .
..34107@-AA-7 |FLORIDA PIPELINE HOLDINGS U IR . 02/15/2023 . | Paydoun ... . 08/15/2038 .
.. 34528G-AK-2 | FORDO 2020-A A3 = ABS .........ceevvereveeeeeeneens [eenenn . 03/15/2023 . | Paydown . 08/15/2024 .
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.. 34531K-AE-2 |FORDO 2019-C A4 - ABS ....cooevvviiiiiiiiieeeeeeens [ . 03/15/2023 . | Paydoun ... .. 157,479 157,479 ... 161,410 |.......... 158,667 |.... ... (1,188) | .. (1,188) ... ....157,479 |.. . 04/15/2025 . [1.A FE ....
.. 34533F-AF-8 |FORDO 2019-A B = ABS ........euvvmmmmmmnnmnnnnnnnns [eeneen . 02/15/2023 . | Paydoun ... . 5,500,000 ..5,500,000 .5,566,638 |.... .. (66,638) |. .. (66,638) |... . 10/15/2024 . (1.A FE ....
.. 34533Y-AD-2 |FORDO 2020-C A3 - ABS .....coevvveieeeeiieieeeeeens [ . 03/15/2023 . | Paydoun ... .. 204,059 ..204,059 ..204,054 |.... L5 . 07/15/2025 . [1.A FE ....
..34535A-AB-6 | FORDO 2022-C A2A = ABS .......cceeeiiiiieieieenens [eeeenn . 03/15/2023 . | Paydoun ... ... 23,666 ...23,666 ...23,665 |.... .1 . 04/15/2025 . [1.A FE ....
..35906A-BF-4 | FRONTIER COMMUNICATIONS HOLDINGS LLC ........ee [.eeennn . 01/31/2023 . | FORT WASHINGTON ......... ... 49,513 ...55,000 ...55,000 |.... . (5,487) . 05/01/2028 . (4.B FE ....
..35008M-AD-2 | FRONTIER COMMUNICATIONS HOLDINGS LLC ........eu [.eeenns . 01/31/2023 . | FORT WASHINGTON ......... .. 159,583 ..154,000 . . .. .5,583 . 05/15/2030 . (4.B FE ....
..361448-A0-6 | GATX CORP ....oooeeiiiiiiiiiiiiiiiecceeeeceeecceeeee [ . 03/30/2023 . |Maturity @ 100.00 ....... |.eeeeeeeeerenennnnns |oeees 1,250,000 |........ 1,250,000 |........ 1,207,868 |........ 1,252,151 |oooooiiiiiiiins oo (2,151) | [ (2,151) [ s 1,250,000 |.. . 03/30/2023 . (2.B FE ....
..36197Q-AC-3 | GSMS 2013-G1 A2 = CMBS .........evvvvvvvrvnnnnnnns [ereeenn . 01/12/2023 . |Paydoun .......cooeveiiniins Jeeiiiiinie | 10,470,966 |....... 10,470,966 |....... 10,784,876 |.......10,470,966 |......eevvvrnnnn fooviiiiiiiiiiiis i e e o 10,470,966 |.. . 04/11/2031 . [1.A ........
..36228F-20-8 | GSR 2004-6F 3A3 - CMO/RMBS ..........eevvmvunnnnn [ereeenn . 03/01/2023 . |Paydoun ......cooeeeiiiiiins v e 1,367 ... 1,367 ....1,383 |.... ...1,367 |.. . 05/25/2034 . [1.A FM .
..36242D-BU-6 | GSR 2004-9 5A7 - CMO/RMBS . 03/01/2023 . |Paydown 13,731 13,731 12,656 |. . 08/25/2034 . [1.A FM .
.. 36258\1-AE-4 | GMCAR 2019-4 A4 - ABS 03/16/2023 . |Paydown ..148,267 ..148,228 |. . 01/16/2025 . [1.A FE .
..36258V-AD-6 | GMCAR 2020-2 A3 - ABS 03/16/2023 . |Paydown ..289,079 ..203,802 |. . 12/16/2024 . [1.A FE .
..362590-AC-5 | GMCAR 2020-3 A3 = ABS .......eevvvrrvmmmennnnnnnnns [eeeeenn . 03/16/2023 . | Paydoun ... 574,725 574,59 |........... . . 04/16/2025 . [1.A FE .
..37185L-AF-9 | GENESIS ENERGY LP ....coooeveeereineinn [ . 01/25/2023 . | TENDER 328,000 310,603 |...........322,483 |.... ....322,725 |.. .5,275 . 06/15/2024 . |4.B FE
..38141G-RD-8 | GOLDMAN SACHS GROUP INC ......cevvvvvvviiiiiinnnns [eeeenn . 01/22/2023 . |Maturity @ 100.00 . ,000,000 .4,999,8% |.... ,000,000 |.. . 01/22/2023 . |2.A FE
..382550-BG-5 | GOODYEAR TIRE & RUBBER CO .....cooovvvvviiiiiiies [eeeenn . 01/27/2023 . | FORT WASHINGTON ......... (14,302) . 03/15/2027 . |3.C FE
..389286-AA-3 | GRAY ESCROW 11 INC ...ovvnnniiiiiiiiiiiis [eeeenn . 03/14/2023 . | FORT WASHINGTON ......... (49,578) . 11/15/2031 . |4.B FE
..40390D-AC-9 |HLF FINANCING SARL LLC ...cevvvvrvrriiiiiiiiiinnns [eeeenn . 02/01/2023 . | FORT WASHINGTON ......... (20,910) . 06/01/2029 . |4.A FE
..432833-AN-1 |HILTON DOMESTIC OPERATING COMPANY INC ........ [....... . 03/14/2023 . | FORT WASHINGTON ......... (40,082) . 02/15/2032 . |3.B FE
..437300-AA-4 |HPA 211 A = CMBS ..oooveeeiiiiiiiiiiiieeeeeeeeeeees [ . 03/01/2023 . | Paydoun ... . 09/19/2041 . [1.A FE .
..43730X-AB-0 |HPA 2021-3 B - CMBS 02/01/2023 . |Paydown . 01/18/2041 . (1.D FE .
..43811J-AC-1 | HAROT 2021-2 A3 - ABS 03/15/2023 . |Paydown . 08/15/2025 . [1.A FE .
..43813K-AC-6 | HAROT 2020-3 A3 - ABS 03/18/2023 . |Paydown . K . 10/18/2024 . (1.A FE .
..43815E-AB-0 | HAROT 2021-3 A2 - ABS . |. 03/18/2023 . | Paydown . . K ..403,835 |. K . . 02/20/2024 . (1.A FE .
..44267D-AF-4 | HOWARD HUGHES CORP .. . |- 03/21/2023 . [FORT WASHINGTON . . 188,000 . 188,208 |. ..188,133 |. .188,124 . (37,524) |. (37,524) |.. . 02/01/2031 . |3.C FE
..443201-AB-4 | HOWMET AEROSPACE INC .. weeeeen |- 0171072023 . [FORT WASHINGTON ......... .... 218,000 .. 218,000 |.......... 218,000 |.... 218,000 |.. . (28,885) |....... (28,885) . 01/15/2029 . |3.A FE
..443628-AJ-1 | HUDBAY MINERALS INC ... [ . 02/24/2023 . | FORT WASHINGTON . . .. 140,000 141,213 |...........140,800 |.... 140,775 |.. . (14,566) |....... (14,566) . 04/01/2026 . (4.B FE .
.. 44933F-AC-0 | HART 2020-B A3 - ABS .. . |- 03/15/2023 . | Paydoun ... .. 131,263 ..131,373 | .131,253 . 12/16/2024 . [1.A FE .
..45082#-AA-0 | IBERIA LINEAS AEREAS DE ESPANA . 03/20/2023 . | Paydoun ... .. 133,760 . . K ..133,760 |. .133,760 | . 05/20/2033 . [1.F PL .
..460599-AE-3 | INTERNATIONAL GAME TECHNOLOGY PLC . 03/09/2023 . | FORT WASHINGTON . .. 206,833 ..223,000 ..218,540 |. ..219,651 .219,744 . (12,911) |. . 01/15/2029 . |3.A FE
..46590M-AS-9 | JPMCC 2016-JP2 ASB - CMBS ... 03/01/2023 . [Paydoun ......... 72,126 72,126 73,625 |. 72,383 [ooeeiiiiiiiiiies Jooeeeeee e (B7) | [ (287) [ fooeeeeeend 72,126 s e K . 08/17/2049 . [1.A ........
..46590X-AB-2 | JBS USA LUX SA . . |- 03/06/2023 . [FORT WASHINGTON . 89,419 95,000 95,026 |. 95,018 |. .(5,599) |. . 01/15/2030 . [2.C FE .
..46591H-AlI-0 | CACLN 2020-2 C - ABS . |- 03/25/2023 . |Paydoun ... .. 139,354 ..139,354 |. . 02/25/2028 . 1.C FE .
..46592X-AF-1 | JPMMT 2021-13 A4 - CMO/RMBS .........eevvvmunnnnn [erreenn . 03/01/2023 . | Paydoun ... . 04/25/2052 . [1.A ........
..466247-L2-7 | JPMMT 2006-A2 5A4 — CMO/RMBS ........evvvvvvnnnns [eeeenn . 03/01/2023 . | Paydoun ... . 11/25/2033 . [1.A FM .
..46637T-AA-8 | JPMCC 2012-WLDN A = CMBS .....ccoennniin oo . 03/01/2023 . | Paydoun ... . . .. . 05/07/2030 . |2.B FM
.. 46630N-AP-6 | JPMBB 2013-C12 A4 - CMBS ......cooeeeeereiieneiins [oennns . 02/17/2023 . | Paydoun ... 199,062 ....199,062 |.. . 07/17/2045 . [1.A ........
.. 46630N-A0-4 | JPMBB 2013-C12 A5 - OMBS ......ccoeeeeeeeeeeeeeens [ . 03/01/2023 . | Paydoun ... ,674,806 .3,674,806 |.. . 07/17/2045 . [1.A ........
..46640J-AR-8 | JPMCC 2013-C13 A4 = CMBS .......eevmvvmmvnnnnnnnnn [eeeeenn . 03/01/2023 . | Paydoun ... 3,625,128 .3,625,128 |.. . 01/18/2046 . [1.A ........
..46641B-AE-3 | JPMCC 2013-C16 ASB - CMBS . 03/01/2023 . |Paydown .. 103,574 . 12/17/2046 . (1.
..46645.-AZ-0 | JPMBB 2016-C1 ASB - CMBS .. 03/01/2023 . |Paydown 16,530 . 03/17/2049 . (1.
..466484-BB-8 | JPMMT 2017-2 B4 - CMO/RMBS 03/01/2023 . |Paydown 30,841 K . 05/28/2047 .
..48121@-AD-3 | JRD HOLDINGS LLC .... 03/27/2023 . |Paydown .. 429,000 ..429,000 ..429,000 |. . 03/27/2024 .
..48259%-AA-5 |KEURIG DR PEPPER INC .. 03/15/2023 . |Paydown 50,7% 50,796 50,796 |. . 12/31/2035 .
..482598-AA-3 | VEYRON/KDP BLUE STAR LEASING L ...eevvvvvvvvnnns [ereenn . 03/10/2023 . | Paydoun ... ...69,841 |... ...69,841 oo, 69,841 | ...384 |. 06/24/2037 .
..497266-B*—6 |KIRBY CORP .......cccocoviuuuuunnnnnninninniiiniiiinn [oenenns . 02/27/2023 . |Maturity @ 100.00 ... |eeeeeeeeeeeeeeeeens oo 13,750,000 |....... 13,750,000 |.......13,750,000 |....... 13,750,000 [..ooeeeieiieeees e Jeveveeeeieeeeeee foveiiiiiiiiiiies fooveiiiiiiiiiies 10 13,750,000 e e e o, 226,188 |. 02/27/2023 .
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..50117W-AC-8 |KCOT 2020-1 A3 - ABS . 03/15/2023 . | Paydown .. 474,155 474,155 488,991 |[.......... 476,006 |.... ... (1,851) ] . (1,851) ... 474,155 |.. .. 1,528 |. 03/15/2024 . [1.A FE ....
..50201D-AA-1 |LCPR SENIOR SECURED FINANCING DAC . 01/06/2023 . | FORT WASHINGTON . .. 173,700 . 180,000 . 180,000 |. . 180,000 |. . 180,000 (6,300) |. 2,869 |. 10/15/2027 . [4.A FE ....
..50201D-AD-5 |LCPR SENIOR SECURED FINANCING DAC .. . 02/06/2023 . | FORT WASHINGTON ......... . .... 206,000 207,030 |...........206,833 |.... . (28,997) |....... (23,997) 5,953 |. 07/15/2029 . |4.A FE ....
..52632X-AB=1 |LEIDOS INC ......evvvvmmmmmmnnnnnniininiiiniinniiiiins [ eeeeen . 02/28/2023 . | TENDER .2,248,854 |.... . 06/15/2023 . [2.C FE ....
..527298-BN-2 |LEVEL 3 FINANCING INC ....eevvvvvvvnnnnnnnnnnnnnnns [ eeeeenn . 02/08/2023 . | FORT WASHINGTON . ..292,000 |.... . (58,400) |.... . 09/15/2027 . [3.C FE ....
..527298-BS-1 |LEVEL 3 FINANCING INC ......evvvvvvvmnnnnnnnnnnnnns [ eeeeenn . 03/17/2023 . | FORT WASHINGTON . . 156,000 |.... . (70,590) |.... . 01/15/2029 . [4.A FE ....
..553514-AC-4 | MSBAM 2012-CKSV A2 - CMBS ......cooeeeeeeeeeenens [ oeenn . 03/01/2023 . | Paydown ...87,5% |.... . 10/18/2030 . (1.B FM ....
..56540#-AA-3 | MAPLELEAF MIDSTREAM .....oovvvvirriiiiiiiiiiieennns [ . 03/03/2023 . |Various ... .3,960,324 |.... . 09/30/2025 . [3.A PL ....
..585525-BJ-6 |MRFC 1998-2 B1 - CMO/RMBS ......cceoeeveiiiiinees [oreenn . 03/01/2023 . | Paydoun ... K . 06/25/2028 . [1.A FM ....
..58769T-AE-5 |MBART 2019-1 A4 - ABS ....cceeeiiiiiiiiiiieieeeens [ . 03/15/2023 . | Paydoun ... . 1,202,812 01,211,855 |.... ....(9,043) | . 01/15/2026 . [1.A FE ....
..58770G-AC-4 |MBALT 2021-A A3 - ABS ... 03/15/2023 . |Paydoun ... .. 502,687 ..502,731 . (44) ). . 01/16/2024 . (1.A FE ....
..59217G-AX-7 | METROPOLITAN LIFE GLOBAL FUNDING | . 01/10/2023 . |Maturity @ 100.00 . . 2,500,000 . 2,500,251 (251) |. . 01/10/2023 . (1.D FE ....
..60040#-AA-0 | MILLENNIUM PIPELINE COMPANY . 01/01/2023 . [Paydown .......ccoevvvveines fovriiiiiiiiiiiiiiins Joviiiiiiiiiiiiies feveiiiiiiiiiiiiiies feeeiieiieiiiieieees foeesieiesneeieeees foie fon e e e e, . 06/30/2027 . [1.G PL ....
..61691N-AD-7 | MSC 2017-HR2 A3 - CMBS .. . |. 03/01/2023 . | Paydown ..2,605 . 2,605 .2,631 | .2,615 . (10) ] . 2,605 . 12/16/2050 . [1.A . .
..61746B-DJ-2 | MORGAN STANLEY ...... .| 02/25/2023 . |Maturity @ 100.00 . . 5,500,000 ..5,500,000 ..5,467,310 |. . 5,498,998 |. 1,002 .5,500,000 | . 02/25/2023 . (1.G FE ....
..626738-AF-5 |MURPHY OIL USA INC ....eevvriririiiiiiiinieniinnenns [ oo . 03/10/2023 . | FORT WASHINGTON ......... ... 87,200 .... 109,000 .... 109,000 |.......... 109,000 |.... ... 109,000 |.. . (21,800) |.... . 02/15/2031 . (3.B FE ....
..628530-AV-9 | MYLAN INC . 01/15/2023 . |Maturity @ 100.00 . . 4,000,000 .4,000,485 |.... . 01/15/2023 . [2.C FE ....
..62877C-AA-1 |NAC AVIATION 29 DAC . 03/03/2023 . |Call @ 100.00 . .. 143,214 . . 06/30/2026 . (4.B FE ....
..63935B-AA-1 | NAVSL 2020-H A - ABS .. 03/15/2023 . |Paydown . 01/15/2069 . [1.A FE ....
..63942G-AA-1 | NAVSL 2021-F A - ABS . 03/15/2023 . |Paydown . 02/18/2070 . [1.A FE
..63942J-AA-5 |NAVSL 21C A - ABS ..oooeeeeeiiiiiiiiiieeeeeeeeee [ . 03/15/2023 . | Paydoun ... . 10/15/2069 . [1.A FE
..63942L-AA-0 |NAVSL 21B A = ABS ....eovvvvriiiiiiiiiirrireiinnenns e . 03/15/2023 . | Paydoun ... . 07/15/2069 . [1.A FE .
..6394211-AA-8 | NAVSL 2022-A A = ABS .....ciiiiiin [ . 03/15/2023 . | Paydoun ... . ... . 07/15/2070 . [1.A FE .
..644274-AH-5 |NEW ENTERPRISE STONE & LIME CO INC ......evvunn [oreennn . 03/31/2023 . | FORT WASHINGTON ......... . , , ....242,110 |.... . 07/15/2028 . |4.B FE
..647551-B*-0 | NEW MOUNTAIN FINANCE CORP .......cevvvvvvvvvennnns [ereeenn . 01/30/2023 . |Maturity @ 100.00 ....... |.... 10,000,000 |...... 10,000,000 |...... 10,000,000 10,000,000 |.... . 01/30/2023 . |2.C FE
..65336Y-AN-3 | NEXSTAR MEDIA INC ....cooeeeereinininn [ . 01/31/2023 . | FORT WASHINGTON . ... 55,966 ...62,000 |.... . 11/01/2028 . |4.B FE
..65479J-AD-5 |NAROT 2019-C A3 — ABS ....oevvvvvvvvviiiiiiiiiienns [ eeeeenn . 03/15/2023 . | Paydown ... 85,176 ...85,465 |.... . 07/15/2024 . (1.A FE .
..65479K-AE-0 | NAROT 2019-A A4 = ABS .......cevvvvmmmvmmnnnnnnnnns [eeneenn . 03/15/2023 . | Paydoun ... .. 394,110 394,110 ... 396,423 | . 09/15/2025 . [1.A FE .
..65479M-AC-0 | NAROT 2020-A A3 - ABS 03/15/2023 . |Paydoun ... .. 309,260 ..309,260 ..312,522 |. ..310,737 |. . 12/16/2024 . [1.A FE .
..66977W-AS-8 |NOVA CHEMICALS CORP [ . 02/23/2023 . | FORT WASHINGTON . .... 411,000 411,228 |.......... 411,188 [.... . 05/15/2029 . |3.C FE
..674599-EC-5 | OCCIDENTAL PETROLEUM CORP ......covvvvveeeeeeneens [eeenn . 01/20/2023 . | FORT WASHINGTON ......... 253,000 246,354 |.... .15,589 |.... . 09/01/2028 . |3.A FE
..674599-EF-8 | OCCIDENTAL PETROLEUM CORP ........ccovveeeeeeennns [eeennn . 01/18/2023 . | FORT WASHINGTON ......... .......... 163,000 |.......... 163,000 |.... . 01/01/2031 . |3.A FE
..68268N-AL-7 | ONEOK PARTNERS LP ......oevvvvviiiiiiiiiiiiiiiiiinns [ eeeeenn . 02/24/2023 . |Call @ 100.00 ............ |oeeeeeeeeeenennnnnns oo 5,500,000 ... 5,500,000 |........ 5,497,800 |.... .. . 09/15/2023 . |2.B FE
..69121K-AA-2 | OWL ROCK CAPITAL CORP .......ccoeveeeeineeeeeeeeens [eeenn . 02/14/2023 . | GOLDMAN SACHS ........cevv |ovvveeennnnnnnnnnnns [1000002,972,370 | 3,000,000 |........ 2,975,370 |.... 836 | e 2,993,808 |.. . 04/15/2024 . |2.C FE
..69359Y-AJ-6 | PMTLT 2021-INV1 A9 — CMO/RMBS .........evvvvunnn [oreenn . 03/01/2023 . | Paydoun ... ...70,721 ... 72,047 |.... . . ..(1,232) |... ..70,721 . 07/25/2051 . [1.A ........
..69371V-AM-9 | PSMC 2018-1 A12 - CMO/RMBS 03/01/2023 . |Paydoun ... ..4,968 . 4,968 .4,790 |. .4,934 | . 4,968 . 02/25/2048 .
..713448-CG-1 |PEPSICO INC .. 03/01/2023 . |Maturity @ 100.00 . . 7,250,000 .. 7,250,000 .. 7,243,040 |. . 7,250,000 . 03/01/2023 .
. 71710T-AA-6 | PCG 2021-A A1 - ABS 01/15/2023 . |Paydown | . 07/15/2031 .
.. T2147K-AF-5 |PILGRIMS PRIDE CORP .......ccoovvereriiiiinniinnens [eenns . 01/26/2023 . | FORT WASHINGTON . .(10,016) |.... . 04/15/2031 .
.. 74332X-AA-9 |PROG 22SFR4 A - RMBS ..........oooeeerinennnnnnnnns [oennn . 01/17/2023 . | Paydoun ... . 05/17/2041 . (1.
..74332Y-AA-7 |PROG 22SFR5 A - RWBS ........cooeevirriniinnnnnns [oenn . 03/17/2023 . | Paydoun ... . 06/17/2039 . [1.A FE .
.. 74333C-AA-4 |PROG 22SFR7 A = RMBS .......covvvvvvvriieiiiiieeens [eeeenn . 03/01/2023 . | Paydoun ... . 10/25/2039 . [1.A FE .
..74338*-AA-6 | AMAZON.COM INC .oooeeeeieeeiiiiiiiieeeeeee [ . 03/15/2023 . | Paydoun ... . 11/15/2089 . (1.D ........
.. 74352%-AA=7 | AMAZON.COM INC .ooeeeeeeeieeeeeeeeeeeee e . 03/10/2023 . | Paydoun ... . 11/10/2040 . (1.E ........
.. 74434U-C0-5 |PRUDENTIAL HOME MORTGAGE ...........ccoovvreerenns [ernenn . 03/01/2023 . | Paydoun ... . 04/28/2024 . [1.A FM .
.. 74434U-CR-3 | PRUDENTIAL HOME MORTGAGE ............ceeeeeeeees [oernnn . 03/01/2023 . |Paydown ....ooevveeeeeeeenns Joveeeeeeeiieieeeeens Jeeeeeeeeen33 Jovvviiiiennn 33 v 8 Lo 31 [ o T e T e 88 i fovviiiiiiiiiiins fov o . 04/28/2024 . [1.A FM .
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..745867-AT-8 | PULTEGROUP INC ... oo . 02/02/2023 . | FORT WASHINGTON . ..220,079 |.... ....220,090 |.. ..8,467 |.... . 02/15/2035 . (2.B FE ....
.. 746246-AA-5 |PUREN 221 A1 = ABS ..cceeeeiiiiiiiiiieieeee [ . 03/05/2023 . | Paydown .2,558,330 |.... .2,568,330 |.. . 12/05/2037 . (1.G FE ....
..749571-AG-0 |RHP HOTEL PROPERTIES LP .......eevvvvvvvvvnnnnnnnn [ereeenn . 03/17/2023 . | FORT WASHINGTON ......... ..262,940 |.... .262,883 |.. . 02/15/2029 . [4.A FE ....
..758750-AE-3 | REGAL REXNORD CORP ..........ccovvvivvieeeeeeennnnns [eeens . 03/22/2023 . | FORT WASHINGTON ......... . .203,759 |.. . 02/15/2030 . (2.C FE ....
..76774L-AB-3 |RITCHIE BROS HOLDINGS INC .....ccvvvvveeeeeeeeeens [ . 03/02/2023 . | FORT WASHINGTON ......... ... 42,263 ..42,000 |.. . 03/15/2028 . 3.B FE ....
..76774L-AC-1 |RITCHIE BROS HOLDINGS INC . 03/02/2023 . (FORT WASHINGTON . ... 42,420 . . K .. 42,000 . 03/15/2031 .
..78391Y-A#-5 |RYMAN HEALTHCARE LTD . . 03/10/2023 . |Call @ 100.00 . 12,300,000 .12,300,000 .12,300,000 |. 12,300,000 12,300,000 . 02/16/2036 .
..78391Y-A@-7 | RYMAN HEALTHCARE LTD . 03/10/2023 . |Call @ 100.00 . 19,000,000 .19,000,000 .19,000,000 |. 19,000,000 |. 19,000,000 . 02/16/2033 .
..78391Y-B#-4 | RYMAN HEALTHCARE LTD . 03/23/2023 . |Call @ 100.00 . 10,515,234 ..9,500,000 ..9,500,000 |. .9,500,000 |. .9,500,000 . 04/28/2034 .
..78403D-AZ-3 | SBATOW 221 1C = RMBS .......eevvvmmmmmmnnnnnnininns [eeeeenn . 01/20/2023 . | FORT WASHINGTON . ... 372,544 358,000 358,000 |.... ....368,000 |.. . 11/15/2062 .
.. 78442F-EQ-7 |NAVIENT CORP .....oovvvviiiiiiiiiiiiiiiiiiiiiiiceiees oo . 01/25/2023 . |Maturity @ 100.00 . .. 117,000 .... 117,000 .... 117,000 |.... 117,000 |.. . 01/25/2023 .
..78471C-AB-5 |SOFI 2017-D 2FX = ABS ....ccovvviiiiiiiiiiiiiiiins [eeeens . 03/25/2023 . | Paydown ....22,995 . 09/25/2040 .
.. T8471H-AB-4 | SOFI 2019-A A2X = ABS .....evvriiiiiiiiis [eeeenn . 03/15/2023 . | Paydoun ... ... 67,474 . 06/15/2048 .
..80285W-AF-4 | SDART 2020-3 C = ABS ......evvvvvvvrrrrvrennninnnns [eeeeenn . 03/15/2023 . | Paydoun ... .. 487,299 . 01/15/2026 .
..80290C-AE-4 | SBCLN 2021-1 B = ABS ....evveiniis [ eeeenn . 03/15/2023 . | Paydoun ... .. 124,728 . 12/15/2031 . .
..80290C-BD-5 |SBCLN 22B A2 = ABS ......cccovvvvviiiiiiiiiiiiiiins [eeeeenn . 03/15/2023 . | Paydoun ... .. 351,008 351,998 |.... . 08/16/2032 . [1.A FE .
..812127-AA-6 | SEALED AIR CORP . 01/18/2023 . | FORT WASHINGTON ......... ... 42,287 ...42,000 |.... . e 287 . 02/01/2028 . |3.B FE
..81254U-AK-2 | SEASPAN CORP .... . 03/21/2023 . | FORT WASHINGTON . .. 212,546 ..280,910 |. . (68,034) |. (68,034) [.. . 08/01/2029 . |3.B FE
..81721M-AM-1 | DIVERSIFIED HEALTHCARE TRUST .....covvvvvvvvvenns [erreenn . 02/01/2023 . | FORT WASHINGTON ......... 304,900 |.... (117,042) |...... (117,042) . 02/15/2028 . |5.A FE
..81744Y-AH-9 | SEMT 2013-4 B3 - CMO/RMBS ........cceeeeeeeeeeees [ oeennn . 03/01/2023 . | Paydoun ... . 04/27/2043 . (1.A ........
..81745A-AG-2 | SEMT 2013-5 B3 - CMO/RMBS ......ccoeeveeieeienees [ oeeenn . 03/01/2023 . | Paydoun ... . 05/25/2043 .
..81746L-CB-6 | SEMT 2015-3 B1 - CMO/RMBS ......cooveverrneennnns [ oeenn . 03/01/2023 . | Paydoun ... . 07/25/2045 .
..81746M-CC-2 | SEMT 2015-4 B2 - CMO/RWBS .... . |- 03/01/2023 . |Paydoun ... . 11/25/2030 .
..817467-CD-5 | SEMT 2017-1 B3 - CMO/RMBS ... . |- 03/01/2023 . | Paydoun ... . 02/25/2047 .
..82280R-CE-7 | SCOT 2017-1 B4 - CMO/RWBS . 03/01/2023 . |Paydown . 04/25/2047 .
..82436@-AA-8 | SHERWIN-WILLIAMS CO/THE . 03/15/2023 . |Paydoun ... . 06/15/2038 .
..82022T-AA-7 | SINAI HEALTH SYSTEM ... 01/20/2023 . [Call @ 100.00 . . 01/20/2036 .
..830867-AA-5 | SKYMILES IP LTD ....eevvvvvvvvnrnnnnnnnnnnnninnnnnns [ eeeeenn . 01/11/2023 . |Call @ 100.00 . . 10/20/2025 .
..83390U-AF-4 | SOFI 2020-C AFX = ABS .....eviieiiiiiiiiiiiis [eeeeenn . 03/15/2023 . | Paydoun ... . 02/15/2046 .
..83401B-AB-2 |SOFI 2017-F A2F = ABS ....ceeeeeeiiiieiiiieeeeeees [ . 03/25/2023 . | Paydoun ... . 01/25/2041 .
..834040-AB-3 | SOFI 2019-B A2X = ABS ... [eeeeenn . 03/15/2023 . | Paydoun ... . 08/17/2048 .
..83406N-AA-4 | SOFI 21B AFX = ABS ...coevvviiiiiiiiiiiiiiiiieniens oo . 03/15/2023 . | Paydoun ... . 02/15/2047 .
..83406T-AB-8 | SOFI 2020-A A2X = ABS ... [eeeenn . 03/15/2023 . | Paydown . 05/15/2046 .
..83413U-B*-0 | SOLAR CAPITAL LIMITED ...ovvvniiiiiiiiiiiiiiiins oo . 01/06/2023 . |Maturity @ 100.00 . .. .. . 12/28/2022 .
..838518-E#-1 | SOUTH JERSEY INDUSTRIES INC ......eevvvvvnnnnnnnn [ereeenn . 03/23/2023 . |Call @ 100.00 ......ccevvs |oovevvniinninnnnnnns |oeees 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ Y R (SRR R R R 3,000,000 |.. . 06/19/2030 .
..838518-E@-3 | SOUTH JERSEY INDUSTRIES INC .. 03/23/2023 . [Call @ 100.00 . .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 . 06/19/2028 .
..84055*-AA-6 | SOUTH TEXAS ELECTRIC .. 01/01/2023 . | Paydoun ... .. 458,824 ..458,824 ..458,824 |. ..458,824 |. .458,824 | . 01/01/2028 .
..84756N-AD-1 | SPECTRA ENERGY PARTNERS LP 02/14/2023 . [ BARCLAYS CAPITAL . 9,940,100 10,000,000 ..9,976,500 |. .9,99%,932 |. . .9,997,240 . (57,140) |. . 03/15/2024 .
..862121-A#-7 | STORE CAPITAL CORP ......cevvvvvvevrriiieiiiiinnenns [ eeeeenn . 03/09/2023 . |Call @ 100.00 ......ccevvs |oevevrrenninnnnnnnns |oeees 5,500,000 |........ 5,500,000 |........ 5,500,000 25,500,000 |ooeviiiiiiiiins fervvnviiiiiiiins o f e e 5,500,000 |.. . 04/28/2026 .
..862121-A@-9 | STORE CAPITAL CORP ......eevvvvvvrvirrrrrrrrrinnnnns [eeeenn . 03/09/2023 . |Call @ 100.00 . . 1,200,000 01,232,267 |.... 01,229,194 |.. . 11/21/2024 .
..86359A-K4-4 | SASC 2003-25XS A6 ~ RMBS ......ccceeviiiiiiiiiiin [ eeeenn . 03/01/2023 . | Paydown . . 08/25/2033 . (1.
..88033G-DM-9 | TENET HEALTHCARE CORP ........ceovvvveeeeeeeeeeenns [ . 02/01/2023 . | FORT WASHINGTON ......... 258,000 258,000 |.... . 06/01/2029 . |3.C FE
..88033G-DP-2 | TENET HEALTHCARE CORP ......ccovvvvveiiiiieeeeeeens [ . 02/01/2023 . | FORT WASHINGTON ......... .... 164,000 .... 164,000 |.... . 06/15/2030 . |3.C FE
..88033G-DR-8 | TENET HEALTHCARE CORP .........coevvvvireeeeeeeenns [ s . 02/01/2023 . | FORT WASHINGTON ......... . 01/15/2030 . |3.C FE
..88033G-DR-8 | TENET HEALTHCARE CORP ... U [FRRR . 03/09/2023 . | FORT WASHINGTON ......... .. 176, . 01/15/2030 . [4.A FE .
..88089J-A*-8 |TERRA ABS | LLC - ABS .......ceeeeeeeeeeieeeeeeees [eeenn . 03/20/2023 . |Paydown ......ooeeeieeiieees Joveeiiiiiiiieieieees e 2,804,341 |....... 2,804,340 |........ 2,804,340 . 12/20/2042 . [1.G PL .
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..88307%-AA-3 | TEXOMA WIND LLC ..ovevreeiiiiiieeeiiieceees | e . 01/01/2023 . | Paydoun ... 5,679 |. 06/30/2034 . |2.C PL ....

..89175T-AA-6 | TPMT 2018-4 A1 - CMO/RMBS ......evveveeeiiiins | eeeeens . 03/01/2023 . |Paydown ... . 06/25/2058 . |1.A ........
..89232H-AC-9 | TAOT 2020-A A3 = ABS ...ooviiiiiiiiiieeeiiiieee | e . 03/15/2023 . |Paydoun ... . 05/15/2024 . |1.A FE .
..89233M-AD-5 | TAOT 2019-D A3 = ABS ..eeeiiiiiiiieiiiiiiiiienas [ eeeeens . 03/15/2023 . |Paydown ... . . 01/16/2024 . |1.A FE ...
..89236X-AC-0 | TAOT 2020-D A3 - ABS ....coeeriiiieieiiiieeeees | e . 03/15/2023 . |Paydoun ... 539,056 . . 01/15/2025 . [1.A FE ...
..89238E-AC-0 | TLOT 2021-A A3 = ABS ...ooveeviiiiiiiiiiiiiieeees [ eeeeens . 03/20/2023 . |Paydown ... 636,501 637,620 |.... . .. . 04/22/2024 . |1.A FE .
..89238J-AB-1 | TAOT 2021-D A2 - ABS ....coeriiiiieiiiiiiieeeees [ e . 03/15/2023 . |Paydoun ... ... 168,686 168,363 |........... 168,686 |.. . 08/15/2024 . |1.A FE .
..89239C-AC-3 | TLOT 21B A3 - ABS 03/20/2023 . | Paydoun .. ..218,256 ..217,438 | ..217,995 |. .218,256 . 1072172024 . |1.A FE .

03/03/2023 . | FORT WASHINGTON . 11/15/2029 . [3.A FE ...

..89346D-AH-0 | TRANSALTA CORP ... .... 157,000 .. 157,000 |.......... 157,000 |.... 157,000 |.. ..3,336 |....

..897051-AC-2 | TRONOX INC .ooeeiiiiiiieiiiiiiie s [ eeeeees . 03/21/2023 . [FORT WASHINGTON . .. 187,000 185,988 |.......... 186,118 |.... 186,146 |.. . (36,546) |.... . 03/15/2029 . |4.A FE ....
..909318-AA-5 |UNITED AIRLINES 2018-1AA PASS THROUGH ........ |....... . 03/01/2023 . |Paydown 131,199 L. 111,768 [l 111,966 ... 131,199 |.. . 09/01/2031 . |1.F FE ...
..909319-AA-3 |UNITED AIRLINES PASS THROUGH TRUST ............ |eeeeees . 02/15/2023 . |Paydown ... .. 167,013 .. 167,013 |.......... 167,018 |.... 167,013 |.. . 02/15/2027 . |2.C FE ....
..90932N-AA-1 | UNITED AIRLINES CLASS B PASS THROUGH ......... |....... . 03/01/2023 . |Paydoun ... 274,148 274,148 |...........274,159 [.... 274,148 |.. . 09/01/2027 . |3.A FE ...

..909320-AA-4 |UNITED AIRLINES 2014-2 PASS THROUGH ...
..90932V-AA-3 | UNITED AIRLINES PASS THROUGH TRUST ....
..90933H-AA-3 | UNITED AIRLINES CLASS B PASS THROUGH .
..911365-BP-8 | UNITED RENTALS (NORTH AMERICA) INC .
..91324P-BZ-4 | UNITEDHEALTH GROUP INC ..

....... . 03/03/2023 . |Paydoun ...
. |- 01/15/2023 . [Paydoun ...

. 01/07/2023 . | Paydoun
03/16/2023 . | FORT WASHINGTON .
02/15/2023 . | Maturity @ 100.00 .

191,409
142,450
171,296
. 367,000
..2,500,000

191,409 |....
142,450 |....

..191,415 |....
142,450 ...

.191,409 |..
142,450 ..

. 03/03/2028 . |2.A FE ....
. 07/15/2027 . |2.C FE ....
. 07/07/2027 . |3.B FE ....
. 01/15/2032 . |3.B FE ....
. 02/15/2023 . |1.F FE ...

. (63,331)

. 2,500,000 ..2,4%,050 |. .2,500,000

..91845#-AA-2 | VERIZON COMMUNICATIONS INC 03/15/2023 . | Paydoun ......... ... 47,561 ...47,561 ...47,561 |. ...47,561 |. ..47,561 U ...302 |. 05/16/2085 . |2.A ........
..91845A-AA-3 | VZ SECURED FINANCING BV . . 02/14/2023 . [FORT WASHINGTON . .. 166,000 . 200,000 . 198,060 |. ..198,204 |. .198,223 . (32,223) | (32,223) |.. 5,861 |. 01/15/2032 . |4.A FE ....
..92660F-AK-0 | VIDEQTRON LTD . 01/24/2023 . [FORT WASHINGTON ......... .. 137,560 |... 144,000 |... 139,860 |...........140,209 |.... .. (2,681)]........ (2,681) 1,867 |. 04/15/2027 . 3.A FE ....
..928380-AA-1 | VISTA RIDGE LLC . 03/31/2023 . |Paydown ... ... 56,258 [............ 56,258 |............ 56,258 |............56,288 |.... K 2288 | e e 731 [. 10/14/2049 . |1.F PL ...
..92857W-BL-3 | VODAFONE GROUP PLC .. . 02/15/2023 . | TENDER . 12,847,816 .13,265,000 ,215,005 |. 16,078,679 |. .. (17,628) |. . , R 16,061,051 ..(8,075,058) [. 05/30/2038 . |2.B FE ....
..92857W-BM-1 | VODAFONE GROUP PLC .. . 02/15/2023 . [ TENDER .... 12,419,420 |....... 13,000,000 |....... ,066,040 |....... 13,085,552 |.... (157) |. JUPT O R 13,085,396 |ooeevviniiinens [ e (503,788) |. 05/30/2048 . [2.B FE ....

..92890F-AV-8 | WIFRBS 2014-C20 ASB - CMBS ..........ccccvieenees | aeeeenn . 03/01/2023 . |Paydoun ... ... 15,404 ...15,635 |.... . (141) ). . 05/17/2047 . |1.A ........
..92938C-AD-9 | WFRBS 2013-C15 A4 - QMBS .......ovveeeeiiiiiiines | eeeens . 03/01/2023 . |Paydown ... . 1,073,370 1,073,772 |.... ... (402) | . 08/17/2046 . |1.A ........
..92939H-AZ-8 | WFRBS 2014-C23 ASB — CMBS .........cccciiieeeees | aveeenn . 03/01/2023 . |Paydoun ... .. (307) | . 10/17/2057 . |1.A ........
..92066*-AA-7 | WABASH VALLEY POWER ASSOCIATIO .....evvvvveuins | eeeeens . 01/30/2023 . |Paydown ... . 04/30/2024 . |1.F ........
..93141%-AA-3 | WALGREENS BOOTS ALLIANCE INC ....ccevvvieeeeeiis | e . 03/15/2023 . |Paydoun ... . 11/15/2035 . |2.B ........
..94989J-BA-3 | IFCM 2015-C28 ASB - CMBS .. 03/01/2023 . | Paydoun . 05/15/2048 . |1.
..04989T-BA-1 | WIFCM 2015-LC22 ASB - CMBS . 03/01/2023 . | Paydoun K . 09/17/2058 . |1.
..94989U-AE-1 | WIFMBS 2018-1 A5 - CMO/RMBS 03/01/2023 . | Paydoun ..1,643 1,643 1,498 |. K .1,643 . 07/25/2047 . |1.
..95001N-AX-6 | WIFCM 2018-C45 A3 - CMBS . 03/01/2023 . | Paydoun .. 148,679 ..148,679 ..138,265 |. ..138,410 | .148,679 . 06/15/2051 . |1.
..96928*-CJ-4 | WALGREENS BOOTS ALLIANCE INC 03/15/2023 . | Paydoun .. 110,753 ..110,753 ..110,753 |. ..110,753 |. .110,753 . 07/15/2026 . |2.
..97651L-CD-1 | WIN 154 B3 ~ CMO/RMBS .........ccooiuriirieneiiiis | eeees . 03/01/2023 . |Paydoun ... ... 18,074 . 06/20/2045 . |1.
..97652T-BE-2 | WIN 2015-1 B4 - CMO/RMBS ........oovvveiiiiiiiins | eeeens . 03/01/2023 . [Paydown ...oooovuniienienn foreeneiiiiiinn e 6,108 . 01/20/2045 . |1.A ........
..98163H-AC-3 | WOSAT 2021-A A3 = ABS ....ccevviiiieiiiiiieeeees | . 03/15/2023 . |Paydoun ... .. 73,883 . 03/15/2027 . |1.A FE .
..98163J-AC-9 | WOLS 2021-A A3 = ABS ....ceiviiiiieiiiiiiiiienis [ eeeeens . 03/15/2023 . |Paydown ... . 08/15/2024 . |1.A FE .
..98163L-AB-6 |WOART 2021-B A2 — ABS .....ceeviiieeiiiiieeeees | aeeens . 01/17/2023 . | Paydoun ... . 07/15/2024 . |1.A FE .
..98163M-AD-0 | WOART 2020-A A3 = ABS ....cevviiieiiiiiiiiieenns [ eeeeens . 03/15/2023 . |Paydown ... . . 04/15/2025 . |1.A FE .
..98163T-AB-9 | WOART 2022-C A2 - ABS ... . |- 03/15/2023 . [Paydoun ... . ...527 |. 03/16/2026 . |1.A FE .
..981631I-AC-0 | WOART 2020-B A3 - ABS ... - |- 03/15/2023 . [Paydown 112,009 ...116 |. 05/15/2025 . | 1.A FE .
..084851-AH-8 | YARA INTERNATIONAL ASA .. . 02/07/2023 . [FORT WASHINGTON . . 418,000 6,637 |. 11/14/2032 . |2.B FE .
..C1466#-AA-6 | CANADIAN PACIFIC RAILWAY LTD <oeen |- 03/03/2023 . | Paydown ... 1,753 . 03/03/2024 . |2.B ........
..Q0458*-AF-6 | AQUASURE C.... . 01/12/2023 . [Paydoun ... ..5,794 ). 01/12/2034 . [1.G FE

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) (3,013,948) [  (3,013,948) 1,728,151 XXX XXX

..020002-8B-6 |ALLSTATE CORP et | ....... | 02/23/2023 . |FORT WASHINGTON .....oooe foreeeeeeeinnneee. foo....... 268,651 |........... 274,000 |...........252,080 |...........262,165 |......cooeeeees |oeeeeeeeennd0 fooienii o d0 o 262,206 e [ 16,446 |........ 16,446 |............ 8,403 |. 08/15/2053 . |2.B FE ....
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1309999999. Subtotal - Bonds - Hybrid Securities 268,651 274,000 252,080 252,165 40 40 252,205 16,446 16,446 8,403 XXX XXX
2509999997. Total - Bonds - Part 4 390,549,469 394,218,925 397,419,781 389,603,654 (75) (75) 396,912,739 (3,375,742) | (3,375,742) 2,660,594 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 390,549,469 394,218,925 397,419,781 389,603,654 (75) (75) 396,912,739 (3,375,742) | (3,375,742) 2,660,594 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

4509999999. Total - Preferred Stocks
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..00123Q-10-4 | AGNC INVESTMENT REIT ORD ..
..00206R-10-2

R OO . 02/17/2023 . [MORGAN STANLEY & CO ....
[ IR . 02/17/2023 . [MORGAN STANLEY & CO ....
B N . 03/09/2023 . | Various ........ccoeeeunnnns

. 1,360,419 .1,238,8%

..762,174

.. 140,436 |...

..00724F-10-1 | ADOBE ORD ... . .. ... 71,344

..020002-10-1 | ALLSTATE ORD B P . 02/17/2023 . [MORGAN STANLEY & CO .... |-....... 8,800.000 |.. . ........ 1,193,280 .

..02079K-30-5 | ALPHABET CL A ORD .....ovevveeiiiiiiiieeiiiiiieees [ eeeeens . 02/09/2023 . [MORGAN STANLEY & CO ... [........... 912.000 |.. ... 127,601 |............80,466 ... 127,601 |.. .
..025537-10-1 | AMERICAN ELECTRIC POWER ORD .... . |- 02/17/2023 . [MORGAN STANLEY & CO .... |....... 10,900.000 |.. ..1,118,045 |........ 1,034,955 1,118,945 |.. (135,459)
..03027X-10-0 | AMERICAN TOWER REIT - |- 02/22/2023 . [Various ..........ccceveins |oeeene 8,279.000 ..2,134,287 |........ 1,753,989 .2,134,287 |.. (319,187)

.(510,426)
. (429,920)

..03076C-10-6 | AMERIPRISE FINANCE ORD
..036752-10-3 | ELEVANCE HEALTH ORD
..087430-10-8 | APA ORD ....
..037833-10-0 | APPLE ORD ..
..053332-10-2 | AUTOZONE ORD

02/17/2023 . | MORGAN STANLEY & CO
02/17/2023 . | MORGAN STANLEY & CO .. .2,300.000
02/17/2023 . | MORGAN STANLEY & CO R 11,300.000
[ . 03/24/2023 . [Various .........cccoveeees |oeeenne 1,427.000 |..
[ IR . 02/17/2023 . [MORGAN STANLEY & CO ... [........... 390.000 ..

B N . 02/21/2023 . | Various

.3,100.000 ..454,821 |.
..749,911 |

..551,631 |.

..(510,426)
.. (429,920)
..24,147
(145,476) |..
(326,587) |..

.454,821
749,911
.551,631
..39,934 |..

.626,004 |.
. 371,946 |
. (95,832) |
. 173,262
. 366,834 |....

R
=
o
=

=3
S
IS
o
&
<

..060505-10-4 | BANK OF AMERICA ORD ... cor [ eeeeeen |- 0272172023 . | Various ......ceeeeeeenns |f.en....41,400.000 |.......1,457,029 |.....ooooeiiins [ennnn.. 1,387,682 .....000 1,371,168 |l 16,514 |.. ...69,347 |....
..103304-10-1 | BOYD GAMING ORD JUOR U . 03/22/2023 . | Various e 40,821 | [ 34,758 ). 36,535 |, (1,778) . .. ..6,063 |....
..12504L-10-9 | CBRE GROUP CL A ORD ... B O . 02/17/2023 . [MORGAN STANLEY & CO .... [....... 10,900.000 |......... 964,962 |....ccoeveiiinnnns [onnnnn....964,012 |...........838,864 |....... 126,048 .964,912 |.. .50 ...
..14040H-10-5 | CAPITAL ONE FINANCIAL ORD . JRRR RO . 02/17/2023 . [MORGAN STANLEY & CO .... |-....... 3,900.000 |......... 440,250 .......cccooiiiiies [eeeennnlnn259,041 (..., 362,544 ... (108,508) |.. ....259,041 .181,210 |....... 181,210
..150870-10-3 | CELANESE ORD U . 02/17/2023 . [MORGAN STANLEY & CO .... |....... 9,100.000 |...... 1,096,875 |...covveeeiininnns [onnnnnn. 1,342,347 1...........030,384 |....... 411,93 |.. (245,472) |...... (245,472)
..22160N-10-9 | COSTAR GROUP ORD I IO . 01/25/2023 . [BTIG LLC ...vvveeeeeeiiiis [eeeeeeeees 1712000 foneeeen 18,280 [ [ 14,706 [onelllll 18,216 [, 1,401 .. (1,466) |........ (1,466)

. 19,366 |..
187 |..
. 28,918 |.

..254709-10-8 | DISCOVER FINANCIAL SERVICES ORD
..285512-10-9 | ELECTRONIC ARTS ORD
..30161N-10-1 | EXELON ORD ............

02/17/2023 . | MORGAN STANLEY & CO
03/20/2023 . | ACS EXECUTION SERV
02/17/2023 . | MORGAN STANLEY & CO E
....... . 01/12/2023 . [Various ...........ccceeees |-l 1,919.000 |..

. 30,811
. (893)
(48,041)

..30225T-10-2 | EXTRA SPACE STORAGE REIT ORD ... 282,565 [oeeiiiiiiiiiiins [ 110,693 |....l.....282,438 |...... (171,745) |.. . . 171,872
..30231G-10-2 | EXXON MOBIL ORD B O . 02/17/2023 . [MORGAN STANLEY & CO .... [...... 18,600.000 |...... 2,131,970 | |l 1,643,847 ..., 2,061,580 |...... (407,733) [cvvveeeeeiiins Joeeeiiiiieeies [ (407,783) | [ 1,643,847 |..

..30303-10-2 | META PLATFORMS CL A ORD ......cooviiiieeeiiiies | aeeees . 02/17/2023 . [MORGAN STANLEY & CO .... |-....... 8,700.000 |...... 1,506,116 |.oceveeeeeieiies [nnnnn.. 1,333,864 |........ 1,046,958 |....... 286,906 |..oovvieeienns feeieiii |0l 286,906 [ s 1,333,864 |..

..40412C-10-1 | HCA HEALTHCARE ORD ........vveveeeiiiiiiiieniiiins [ eeeeans . 02/17/2023 . [Various ... U IO 4,100.000 |...... 1,058,035 |....cceevvivininns fornennn. 161,920 |...........983,836 |...... (821,916) |.. .
..42250P-10-3 | HEALTHPEAK PROPERTIES ORD ........ceeevveeeeeiiis | veeens . 02/22/2023 . [Various ... JR I 29,198.000 |......... 741,197 | | 709,396 |...llllll 731,904 | (22,598) |.. .. 31,802 |....
..437076-10-2 | HOME DEPOT ORD OR[N . 03/24/2023 . [Various ... PO O 398.000 |......... 17,007 |..cooiiiiiiiiiins [oinnnnnnnn 29,236 .. 125,712 s (96,476) |.. .. 87,861 |....
..44107P-10-4 | HOST HOTELS & RESORTS REIT ORD ... e . 02/03/2023 . [Various ... JR IO 17,495.000 |......... 325,328 [...occcoiiiiiiiiis [oeeeennnnn 276,955 [.......280,795 f......... (3,839) ...48,373 |....
..461202-10-3 | INTUIT ORD ..eoveiniiiiiiiieniiieeeeeeiiieeeeeen [ eeeeens . 03/24/2023 . [MORGAN STANLEY & CO .... [........... 154.000 |.......... 65,895 |...ccooiiiiiiiiis feeinnnnn 71,108 il 59,040 |, 11,168 ...(6,213) ...
..49446R-10-9 | KIMCO REALTY REIT ORD 02/01/2023 . |Various .............. 11,540.000 ..(2,999) ..(2,999) 16,382 |.
..539830-10-9 | LOCKHEED MARTIN ORD ... 02/17/2023 . | MORGAN STANLEY & CO .2,000.000 , .. (144,096) . (144,096) 122,329 |
..56585A-10-2 | MARATHON PETROLEUM ORD 02/03/2023 . | TRANSFER ............. .9,900.000 1,187,010 .. (837,99) . (837,99) 872,744 |.
..581550-10-3 | MCKESSON ORD . - |- 02/17/2023 . [MORGAN STANLEY & CO .3,000.000 1,090,026 ..(727,886) .(727,886) . 692,562 |.
..620076-30~7 | MOTOROLA SOLUTIONS ORD . |- 03/20/2023 . [ Var ious 436.000 114,667 ... (42,338) .44,644 |.

..655844-10-8 | NORFOLK SOUTHERN ORD B P . 02/17/2023 . [MORGAN STANLEY & CO .... |....... 4,500.000 |...... 1,051,191 .1,108,8%0 .46,919 |....
.. 106,053

..38,372 |..

..67066G-10-4 |NVIDIA ORD R [ . 03/24/2023 . [Various ......cceeeeeeunnes feeeieiiis 412.000 |.. ...60,210 .. 67,680 |....
..701094-10-4 | PARKER HANNIFIN ORD B O . 02/17/2023 . [MORGAN STANLEY & CO .... |....... 2,200.000 |......... 780,641 ... ...........640,200 .598,071 |.. v |oernn.. 182,570 ... .
..70450Y-10-3 | PAYPAL HOLDINGS ORD .......eceeeeiuveeeeeeiiiienes | eeeee . 02/10/2023 . [Various .....ccceeeeeveeees |oeeene. 3,869.000 |......... 17,107 foeeeeeiiieeeeees e, 208,906 |........... 275,550 |....... (66,645) |.....cceeeeeees foreeeeeiinnnnns |l (66,645) | [ 208,905 f..ooeeeeeeenn | 108,201 |....... 108,201 |...ooveeeeeiiiees fooiees o] e
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..718172-10-9 | PHILIP MORRIS INTERNATIONAL ORD ......cevvvveenn [ereeenn . 02/17/2023 . | MORGAN STANLEY & CO .... |....... 14,000.000 |...... 1,401,840 01,416,940 |...... (246,267) |.. 1,170,673 |.. 231,167
..74460D-10-9 |PUBLIC STORAGE REIT ORD .....cooovveveieieieeeeens [eeeenn . 03/29/2023 . | Various .......ccoeeeviiiin |oereenennns 824.000 |.. ..230,877 ....260,637 |.. (24,424)
..75886F-10-7 | REGENERON PHARMACEUTICALS ORD ......eevvvvvvvenns [ereeenn . 02/17/2023 . | MORGAN STANLEY & CO .... |........ 1,350.000 |.. .758,346 |..
..79466L-30-2 | SALESFORCE ORD U PRI . 03/01/2023 . | MORGAN STANLEY & CO .... |.......... 121.000 |..
..82081J-10-9 | SITE CENTERS ORD [ I . 03/31/2023 . | Various ........cceeevennnn foereens 26,698.000 |..
..87165B-10-3 | SYNCHRONY FINANCIAL ORD . B [P . 02/17/2023 . | MORGAN STANLEY & CO .... |....... 21,600.000 |.. 628,982 |....
..87612E-10-6 | TARGET ORD .....ccoooeiiinniies [ eeeenn . 02/17/2023 . | MORGAN STANLEY & CO .... |........ 5,500.000 |.. 543,570 |.... .
..89400J-10-7 | TRANSUNION ORD .....evvvvvvrrnrnrnrnrnnnnnnnnnnnnnnns [ eeeeens . 03/03/2023 . | Various .......cceeeeeiiinnn |oerennns 5,107.000 |.. 496,404 |.... (162,894)
..907818-10-8 |UNION PACIFIC ORD ...oovvvvvvviiiiiiiiiiiiiiiieeeees [ . 03/20/2023 . | ISI Group 2,73 . ....5,653 |[....
..900218-40-6 |UNIT ORD .............. 01/23/2023 . [FORT WASHINGTON . . , 12,014 |. . 161,507 |.
..92532F-10-0 | VERTEX PHARMACEUTICALS ORD 02/17/2023 . [MORGAN STANLEY & CO .. 2,900.000 852, 102 ..570,433 |. . 281,669 |.
..931142-10-3 | WALMART ORD ....... 02/17/2023 . [MORGAN STANLEY & CO .... | .9,000.000 ,308, 444 ..724,859 |. . . . . 583,585 |.
..949746-10-1 |WELLS FARGO ORD .. B [ . 02/17/2023 . | MORGAN STANLEY & CO .... |....... 27,500.000 |...... 1,306,467 ,271,438 |........ 1,135,475 |....... 135,963 |.. .. 135,963 |... .1,271,438 |.. ...35,029 |....
..950400-10-4 | WELLTOWER ORD .....eevvvvvvvrnnnrnrnrrrennnnnnnnnnnns [ eeeeens . 03/09/2023 . | Various .......cceeeeeiiinn |oeeenens 6,200.000 |......... 461,443 540,815 |...........406,410 |....... 134,405 |.. .. 134,405 |... ....540,815 |..
..062166-10-4 |WEYERHAEUSER REIT ....coooeviriiiiinnini [ . 02/17/2023 . | MORGAN STANLEY & CO .... |....... 26,200.000 |......... 852,052 ,006,846 |...........812,200 |....... 194,646 |.. .. 194,646 |... ,006,846 |..
..D16212-14-0 | CONTINENTAL ORD . |B..... . 02/27/2023 . | Various PR O 1,452.000 |......... 103,278 |.........cccceeiins |, 189,920 |......86,989 |........ 80,456 [......cciiiiiis foeiiiiiiiiiiiins ... 80,456 |.........22,484 |........... 189,029 [....... (15,338) |...
..D35415-10-4 | INFINEON TECHNOLOGIES N ORD . B..... . 02/23/2023 . | CITIGROUP GLOBAL [ AR 1,896.000 |..
..D3R14P-10-9 | HENSOLDT ORD . |B..... . 03/03/2023 . | Various ... PR O 6,321.000 [......... 193,795 [...ccccoiiiiiiiiinns [oeeennnn 131,301 |l 140,501 |l . .
..G0398N-12-8 | ANTOFAGASTA ORD .. . |B..... . 02/09/2023 . |Various ... R O 9,414.000 |......... 196,129 [....cccooiiiiiiiiiss [ooeeennn 131,951 L. 176,003 |....... .. (40,121) |...
..62848Q-12-3 | SMITH DS ORD . . 03/10/2023 . | UBS LONDON GCM PR PN 22,212.000 |.......... 85,912 [oeeiiiiiiiiiiiiiins fernnnnnnnn 115,472 [LLLL086,387 e, 17,207 .
..G4770L-10-6 | INFORMA ORD .. . 01/03/2023 . | Various .8,209.000 (21,673) 19,193 |..
..65480U-12-0 | LIBERTY GLOBAL CL C ORD ... . 02/17/2023 . | MORGAN STANLEY & CO .. 53,700.000 22,191 |..
..G7997R-10-3 | SEAGATE TECHNOLOGY HOLDINGS ORD . 02/17/2023 . | MORGAN STANLEY & CO 18,300.000 K 38,297 |..
..G80827-10-1 | SHELL ORD .. . 03/01/2023 . | Various ... 0.000 1,843 | . (1,843) |..
..G8927V-14-9 | WH SMITH ORD . . 02/24/2023 . |Various ... K .4,513.000 ..105,282 |. (18,625) [..
..H00392-31-8 | ADECCO N ORD . . . 03/10/2023 . | UBS LONDON GCM JUR R 5,500.000 |.. 300,622 |.... (100,689)
..JT771X-10-9 . |B..... . 02/24/2023 . | GOLDMAN SACHS . [ AR 5,700.000 |..
..K0514G-10-1 | A P MOLLER MAERSK ORD ... . |B..... . 03/08/2023 . | Various PO 0.000 |.. N ..
..N53745-10-0 | LYONDELLBASELL INDUSTRIES CL A ORD . [ . 02/17/2023 . | MORGAN STANLEY & CO .... |...... 11,700.000 |...... 1,155,785 ,051,186 |...........971,451 [......... 79,735 01,051,186 |.ooeeeeeeeeiiens |l 104,598 ... 104,598
..N6596X-10-9 | NXP_SEMICONDUCTORS ORD .. [C..... . 02/17/2023 . | MORGAN STANLEY & C0 .... |........ 3,800.000 |......... 725,977 437,423 |.... L. 437.423 e |, 288,565 |l 288,565
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 43,209,233 36,094,588 40,261,805 (4,212, 156) (4,212,156) 44,939 36,094,588 (41,244) 7,155,889 7,114,645 236,866
..46143U-75-7 | SECURIAN AM EQ STAB INST .| 02/22/2023 . | Securian AM ... ...1,258,403.480 |..... 12,087,295 |oooooiiiiiiiiiis s 12,087,295 |........ 9,395,640 |[........ 44,808 |oooeeiiiiiiiees e e 44,808 |ooeevvviiiiiiinn fernene 12,087,205 [ooiiiiiiies oo e e 230,992 |...
..46143U-77-3 | SECURIAN AM BAL STA INST coo oo | 02/22/2023 . | Securian AM ... ... )...4,197,512.430 |..... 45,660,960 |......ooeeiiiiiies e 44,780,609 |.......43,168,907 |... (9,082,004)|.. .. (9,082,004) |..ovveviiiiiiies founnns 44,780,609 |.. . 880,351 |....... 880,351 |...... 10,693,687 |...
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 57,748,255 56,867,904 52,564,547 (9,037,196) (9,037,196) 56,867,904 880,351 880,351 10,924,678
5989999997. Total - Common Stocks - Part 4 100,957,488 92,962,492 92,826,352 | (13,249,352) (13,249, 352) 44,939 92,962,492 (41,244) 8,036,240 7,9%4,9% 11,161,544 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 100,957,488 XXX 92,962,492 92,826,352 | (13,249,352) (13,249, 352) 44,939 92,962,492 (41,244) 8,036,240 7,9%4,9% 11,161,544 XXX XXX
5999999999. Total - Preferred and Common Stocks 100,957,488 XXX 92,962,492 92,826,352 | (13,249,352) (13,249, 352) 44,939 92,962,492 (41,244) 8,036,240 7,99%4,9% 11,161,544 XXX XXX
6009999999 - Totals 491,506,957 XXX 490,382,273 482,430,006 | (13,249,352) (75) (13,249, 426) 44,939 489,875,231 (41,244) 4,660,498 4,619,254 13,822,138 XXX XXX
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1 2 4 5 6 9 10 11 12 13 14 15 16 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) Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item 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
Basket Option Call Bank of America,
01/18/2024 ... FIUL Hedge .. Equi ty/Index BATYDEB6GKMZ0031MB27 | 01/19/2023 |. 01/18/2024 |....... 165,000 |...... 16,500,000 |.......... 100.000 |.eevvveenieevinnnn foennns 1,041,150 |... F A 1,310,210 [.eveeeenns | 1,310,210 |... e
Basket Option Ca Goldman Sachs
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 | 01/19/2023 |. 01/18/2024 |.....1,190,000 |..... 119,000,000 .......... 100.000 |.oevvveeneeeiinnnn foenns 7,568,400 [....ccvvvvnnnnenns feunnnn 9,449,3% [ ......ooett | 9,449,394 |...... 1,880,994 |.....ooiiriinnnins foorriiniiinn e e - ......|0004 ............
Basket Option Call Bank of America,
02/15/2024 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 |. 02/15/2024 |....... 150,000 |...... 15,000,000 |.......... 100.000 |.. 920,250 |... ...999,238 | ... ....999,238 |... e
Basket Option Ca
02/15/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 |. 02/15/2024 |.... 1,110,000 |..... 111,000,000 |.......... 100.000 |.eevvveeneeevinnnn fonnns 6,911,970 [ccooovvivnniinis foenee 7,394,361 | .eeevnnnnns [ennnns 7,394,361 - ......|0004 ............
Basket Option Call
03/14/2024 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |....... 980,000 |...... 98,000,000 .......... 100.000 |.ovvvveeneiieennnn foennns 7,967,400 |... F A 8,638,295 | ..ccvvunnns [ennnnn 8,638,295 ... e
Basket Option Ca
03/14/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |....... 125,000 |...... 12,500,000 |.......... 100.000 |.oevvveeneeeiinnnn foenns 1,020,625 [...oovvvvnnnieens Jvnnnn 1,101,823 [..eeeeeenis | 1,101,823 |ooevene 81,198 [ i [ [ - ......|0004 ............
Basket Option Call
04/20/2023 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 04/14/2022 |. 04/20/2023 |.... 1,070,000 |..... 107,000,000 .......... 100.000 |...... 6,141,800 [...cevvveninieens [onnieiiiniins foeeeinnnn 322,785 | ceeeeriin [ 322,785 |..uunn (355,221)].ccveviiiiiiinn foeeeeeeciiineees v [ - ......|0004 ............
Basket Option Call
04/20/2023 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 04/14/2022 |. 04/20/2023 |....... 200,000 |...... 20,000,000 |.......... 100.000 |...... 1,128,000 |oeevvvenieiiiinns [ s 60,334 | .coeeiiin [ 60,334 |..eeeeei(66,39)]cceeeenieiiiinn feeneeeiiiies i [ - ......|0004 ............
Basket Option Call
05/18/2023 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 05/19/2022 (. 05/18/2023 |.... 1,060,000 |..... 106,000,000 .......... 100.000 |...... 6,678,000 |..eevenneeriinnnnn fooreiiiiiiiins feenee 5,654,551 | .coevnnnnns [ennnnn 5,654,551 |......2,080,641 [.....ooovvnnvrins fovnnnnnniiiiins [ o - ......|0004 ............
Basket Option Call
05/18/2023 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 05/19/2022 |. 05/18/2023 |....... 165,000 |...... 16,500,000 |.......... 100.000 |...... 1,018,875 |ooevvvieieiiiinn e o 880,190 [.oeeveennn Joveennns 880,190 [.........323,873 |.eevenniiiiiinnnns foorrrininieeiiens e i - ......|0004 ............
Basket Option Call
06/15/2023 .......een... FIUL Hedge ............. . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |....... 195,000 |...... 19,500,000 |.......... 100.000 |...... 1,300,650 |oeevveeneeiiiinnn [ s 2,074,764 (..o [onnnns 2,074,764 |.........694,638 |...ooevnvriiinnnn [ e [ - ......|0004 ............
Basket Option Call
06/15/2023 ........e.... FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |....... 970,000 |...... 97,000,000 |.......... 100.000 |...... 6,566,900 [..oeevvvnnieieinn fennieiiiiines oo 10,320,619 [.eeeeeeeecn | 10,320,619 |...... 3,455,379 [c.eeniiiiininnns Joeveninneeieinns e v - ......|0004 ............
Basket Option Call Bank of America,
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine BATYDEB6GKMZ0031MB27  |. 07/14/2022 |. 07/20/2023 |....... 880,000 |...... 88,000,000 |.......... 100.000 |...... 5,922,400 |..ovvvenniiiiiinnn [ | 8,341,448 | ..coevnnnnn [ennnnn 8,341,448 |...... 2,658,619 |..ooevvenniniinnnn [ e [ - ......|0004 ............
Morgan Stanley &
Basket Option Call International
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeerrrnnneaens 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/20/2023 |....... 165,000 |...... 16,500,000 |.......... 100.000 |...... 1,082,400 |-eevveeeeeeeenin foeeeeeeie e 1,564,021 [..oeveeenn |oeneee 1,564,021 .........498,4971 |.oeeeeiieiiiiies foeeemmeeeeee [ e - ......|0004 ............
Basket Option Call Bank of America,
08/17/2023 ... FIUL Hedge .. . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |.... 1,060,000 |..... 106,000,000 .......... 100.000 |...... 6,570,940 JN PO 3,499,535 [....ccevnns |oennen 3,499,535 —_——
Basket Option Ca
08/17/2028 ............. FIUL Hedge ............. . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |....... 205,000 |...... 20,500,000 |.......... 100.000 |...... 1,251,525 |oeeeeeeeeeees oo fos 676,797 |.oeevvvvnnn |eennnnnn 676,797 [..eeeeen170,546 .o foeeeeeneeeeeeenn [ e - ......|0004 ............
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. . | Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 09/15/2022 |. 09/14/2023 |....... 145,000 |...... 14,500,000 |.......... 100.000 |......... 983,100 [eeeeeeeeeeeeen Joeemeeeeeeeeies foeeees 1,281,125 . | 1,281,125 [0 8362,442 | oo [ e - ......|0004 ............
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/15/2022 |. 09/14/2023 |.... 1,070,000 |..... 107,000,000 .......... 100.000 |...... 7,383,000 [-eeeeemneeeeenn [oemmeeeeeeeeiaes foeeees 9,453,821 | ..cevvnnnns fennnnn 9,453,821 ... 2,674,569 [..oeeeeeeeeeees | foeeeeeeeeeeen [ - ......|0004 ............
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienieens BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |.....1,530,000 |..... 153,000,000 |.......... 100.000 |..... 11,299,050 [..eeeeeeeneeees femmeeeeeeeeeenn s 21,430,724 |........... |- 21,430,724 |...... 5,423,367 |.oeeeereaeeeeennn foeeeeeeeemeeeee Jemmeeeeeeeee foeeeeees - ......|0004 ............
Basket Option Call Bank of America,
10/19/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |....... 135,000 |...... 13,500,000 |.......... 100.000 |......... 989,550 |-.vueeeeeennines feeeeennneeeeeennn feeens 1,890,946 [.....ccevve |oeenee 1,890,946 |........ 478,532 |.eeeeeeeeeeenes foeeeemneeeeeeee [ e - ......|0004 ............
Basket Option Call Bank of America,
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |....... 165,000 |...... 16,500,000 |.......... 100.000 |...... 1,136,850 oeeeeeeeeeeenen feeeeeeeeei e 1,382,551 [.eveeeenes fonnnns 1,382,551 [......en.353,065 |.eeeeeeeeennis foeeeemneeeeeenn [ e - ......|0004 ............
Basket Option Call Bank of America,
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |.....1,400,000 |..... 140,000,000 .......... 100.000 |...... 9,779,000 [ eeeeeneeeeeeenn formeeeeeemeneees foeees 11,730,739 [.eeeneeeeen |oneee 11,730,739 |...... 2,995,706 |....oeeeemennaes foeemmmmneeeeemnnn foeeeeeeemmiieeee e - ......|0004 ............
Basket Option Call
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |.....1,450,000 |..... 145,000,000 |.......... 100.000 |..... 10,092,000 [-evevvnmeeeeennn foneeeeeeeneees foees 12,998,502 | ..covvunnns fennnn 12,998,502 |...... 3,229,757 |.eeeveeaeeeeennnn foeeeeeemnieeeeee e foeeeee - ......|0004 ............
Basket Option Call
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |....... 150,000 |...... 15,000,000 |.......... 100.000 |...... 1,021,500 |oeevveeeeeeeeenn foeeeeeeee e 1,344,673 [ .ovveneees fonnnee 1,344,673 [..oee 834,113 | oo [ e - ......|0004 ............
BXIITACS Call 167.0
10/20/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 10/26/2022 |. 10/20/2023 |.........55,872 |........ 9,330,544|.......... 167.000 |......... 259,803 |-.veeeeeeeen foeeeeeenneeeeeen Jes 296,950 | ..evvvnnnns fernnnns 296,950 |-..uneee 86,645 | [ e feee e === eeen [0010 ..
BXIITAC5 Call 167.27
11/03/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 11/09/2022 |. 11/03/2023 |.........53,020 |....... 8,868,652(.......... 167.270 |......... 213,740 |- o s PIEN:Y: ) R 275,628 |....ee e 81,189 | [ e feee e === eeen [0010 ..
BXIITAC5 Call 167.48
10/13/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 10/19/2022 |. 10/13/2023 |.........63,414|...... 10,620,535].......... 167.480|......... 252,387 |-eeneeeeeennins foreeeereiieereeee Jenas 314,310 | .ovvenees o 314,310 |...ue e 70,920 [ooeeiiinieieeiien foneeeeeiinnees foerriiineeeerneins foreereiieeeees - .. [0010 ...l
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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)

?é}ég;\ggga”maw FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/12/2022 |. 10/06/2023 |......... 48,290 |....... 8,119,067].......... 168.130 |........ 188,816 |vvveneeeeiinns [ fees 217,081 ... 217,081 |.......... LIS R R R AR e 0010 .evenennees
?é}g;\g&ga”mau FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/02/2022 |. 10/27/2023 |......... 62,540 |...... 10,532,972 |.......... 168.420 |......... S 5TV R R R 276,953 | .ooeevinnn [ 276,953 | 61,591 [coiiiiiiiniiis i [ e e 0010 ..vevnnnees
gé%mggﬁa” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/08/2023 [. 03/01/2024 |......... 69,693 |...... 11,739,762].......... 168.450 |.. 279,468 |... ...348,282 | ... ....348,282 |... e 0010
gggﬁg&ga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/01/2023 [. 02/23/2024 |......... 57,551 |........ 9,698,461 |.......... 168.520 [.oevveveeiiins Jvninnnns 222,722 |vevvieeiiiinnnn fereeees 283,678 [..evuneens [ 283,678 |.......... [CIU TR Y /0 R R R A e 0010 .evenennens
gé}gﬁg&ga” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/05/2022 [. 09/29/2023 |......... 48,796 |........ 8,229,386 |.......... 168.650 |.. ...201,490 | ... ....201,490 |... e 0010
??ng\gg?ga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/16/2022 |. 11/10/2023 |......... 65,702 |...... 11,085,829 .......... 168.730 [.......304,198 |oeveeniiiiiii [ e 283,586 [..evuneeens [orreannn 283,586 e 0010 ..vevnnnees
?é);;;\gnga” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/04/2023 |. 12/29/2023 |......... 41,664 |........ 7,034,153 .......... 168.830 |.. LK N PN 187,738 | ... 187,738 |... e 0010
gé)ﬂ;\ggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/15/2023 [. 03/11/2024 |......... 80,694 |...... 13,628,440 |.......... 168.890 [.vvvvvveeieeens fouennnns 380,877 [.eovvvveviieeies Jevnannns 386,698 [....cooeeen [oennnnn 386,698 e 0010 .evenennens
gé}g;\ggﬁal“eags FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/28/2022 |. 09/25/2023 |......... 52,998 |........ 8,952,979 ).......... 168.930 |......... 22 7N R AR RN 208,530 [.evvuneenns o 208,530 |.......... LIS T R FOR R R R e 0010 .evenennees
?2}2;\2325&”16914 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 12/29/2022 |. 12/22/2023 |......... 82,487 |...... 13,961,883 ].......... 169.140 |......... CCTARCTE AU R R, 354,451 | eoeeeni [ 354,451 |.......... (47 PR KU R RN e 0010 ..vevnnnees
?)1(}:;5232221”16943 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/23/2022 |. 11/17/2023 |......... 64,389 |...... 10,909,344 |.......... 169.430 |........ TR 1 VN R FOPRRRPR RPN 254,461 | ooeeeni [ 254,461 |.cuvennns [T R AR KR R e 0010 .evenennens
gé):yggﬁal“egm FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/22/2023 |. 02/16/2024 |......... 49,614 |........ 8,421,470 (.......... LN R A 183,572 [ Jvniennn 210,141 [ [ 210,141 [.......... 26,569 |..evvnniiiiinin foereiiin e e 0010 .evenennens
3)1(}:)32322&”169% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |.01/11/2023 [. 01/05/2024 |......... 40,139 |....... 6,820,766 ]|.......... 169.930 |vvveniviiiinnns foeveinnnn JL{UN7X 1 R R 158,125 [.eeeneeeees o 168,125 |......... (222011 R RPN PR KRN e 0010 .evenennees
?):};1;\232(3:&”16995 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/30/2022 |. 11/24/2023 |......... 55,216 |........ 9,383,903 |.......... 169.950 |......... 239,084 |..eveneieiiinin o fes 204,741 [ [ 204,741 |ouuennnns 44,230 |oeveeeeecrinn foereeiins e e 0010 ..vevnnnees
gé}g;\ggzimﬂ(ﬂ]ﬁ FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/23/2023 [. 03/18/2024 |......... 86,569 |...... 14,721,863 |.......... 170.060 |.oevvvenneenvinnnn oo CT( TR YL PR RPN 364,605 [..evuneeens o 364,605 |......... [QATRCICIc)) R AR R R e 0010 .evenennees
?2}12%32(3:&”17021 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJPSI70UK5573 |. 12/21/2022 |. 12/15/2023 |......... 75,432 |...... 12,839,325 ...t 170.210 |......... 299,466 |..evnnieeiiinin [ fei 278,164 | ..eveneeens [ 278,164 |.......... 59,586 |..vvuuniiiiiinnns fooreeininiiiins e e 0010 .evenennees
gé}gﬁggzgallﬂosa FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/29/2023 [. 03/25/2024 |......... 68,342 |...... 11,644,067 |.......... 170.380 [ooeevveeiieieies Joveinns 282,935 |.eevveieiiiiinnn feeeeees 279,034 | .oeeenin [ 279,034 |.......... [RTR (VA R EORUUPTTR [ RN e 0010 .evenennees
gé%gj\g&i&”ﬂos FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/15/2023 [. 02/09/2024 |......... 56,490 |........ 9,631,543 |.......... L (UR<I0[0 N R AP 228,784 [ouveeiiviiinnnes |oeeeinnn 215,763 [ .eveeeeees o 215,763 |......... [QECH0Z2D) S RN R R e 0010 .evenennees
?2}(;;;\232(3:&”17063 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/14/2022 |. 12/08/2023 |........ 66,751 |...... 11,389,653 .......... 170.630 |......... 289,030 |..vveneeeieininn fooreiiiniies Jeins 229,384 | oo [ 229,384 |.......... LT R T R R R A e 0010 .evenennees
?2}(;1;\232(3:&”17078 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/07/2022 |. 12/01/2023 |......... 60,952 |...... 10,409,326 |.......... 170.780 |......... 262,092 |.evveneeeiiiiin o fe 202,620 [.eevnneens forrnne 202,620 |.......... X T (61 R R R AR e 0010 .evenennees
3)1(}5;\2322&”17085 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/25/2023 [. 01/19/2024 |......... 54,049 |........ 9,234,285].......... (U8 <10 R A, 234,083 |.oevveieeiiiinnn fereees 191,822 [.eeeeeeees o 191,822 |......... (731 (1)) R RPN R RN e 0010 .evenennees
3)1(}2;;\2322&”17088 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |.01/18/2023 [. 01/12/2024 |......... 43,699 |........ 7,467,265(.......... 170.880 |.evvvveneeeviinnnn [ 186,157 |ovvveeeeiiiiiinnn o 162,937 | ceveviiee [ 152,937 |......... [ReT20)| R RPN AR RN e 0010 ..vevnnnees
ggg;\ggZiﬂlﬂHe FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/01/2023 |. 01/26/2024 |......... 60,395 |...... 10,337,201 .......... 171160 | o 279,025 |..evvveeeiiiiinnn fereeees 207,592 | ceeeenin [ 207,592 |.euuennnn (WATEK) FO EPURTTR PR RN e 0010 .evenennees
gé}gﬁg&gal“”ss FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/21/2022 |. 09/15/2023 |......... 35,102 |....... 6,014,760 |.......... 171.350 [oeeeern 139,356 |ovneniiciiiines oo [ 90,142 e 0010 ..vevnnnees
32}5%322&”17147 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/08/2023 [. 02/02/2024 |......... 41,287 |........ 7,079,549 |.......... 71470 [ooieeies | 163,498 [ [ 137,462 [.eennnennn |l 137,462 | [ZLTN0(C)) R AR R R, e 0010 .evenennees
gé)ﬂ;\g&ga” 172.65.. FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/14/2022 |. 09/11/2023 |......... 43,342 |........ 7,482,934 |.......... 172.650 |.. ....85,647 |... ... 16,205 |. e 0010
gé}éI;\gnga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/07/2022 [. 09/01/2023 |......... 45,497 |....... 7,861,397 |.......... 172.790 |......... L0 T O RPN RN 84,078 [..eveeeees o 84,078 |.......... TR Cic N O EPTR [ RN e 0010 .evennnnees
gé}g;\gnga” 173.05.. FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/22/2022 |. 06/16/2023 |......... 44,436 |....... 7,689,714 (.......... 173.050 |.........200,852 e 0010
gé}g;\g&ga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 06/28/2022 [. 06/23/2023 |......... 48,320 |........ 8,307, 484|.......... 173.790 |......... 204,876 = 0010 ..oevnnnnns
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1 2 4 5 6 7 8 9 10 12 13 15 16 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BXIITAC5 Call 173.91
07/07/2028 ............. FIA Hedge .............. Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 07/13/2022 |.07/07/2023 |......... 43,063 |........ 7,489,062 (.......... 173910 [oeeeen 190,768 |ovveeneeeciiiis foeeeveiiiniiiins [ 43,343 | | 43,383 [ V53 1 O RPN R RN === e [0010 ...l
BXIITAC5 Call 174.09
07/14/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 07/20/2022 |. 07/14/2023 |......... 46,674 |........ 8,125,404 |.......... 174.000 |.........210,965 |oeeevnviiiinnnnns [oovvvnnnnieiiinn foeeeeee 47,345 | [ 47,345 ..oonnens FC -1 U AU R R, === e [0010 ...l
BXIITACS Call
06/30/2023 ... FIA Hedge ... . |Equity/Index [Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 07/06/2022 |. 06/30/2023 |........ 40,718 |........ 7,097,502 .......... 174.310 |.. ..694 ). e
BXIITACS Call .
08/25/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/31/2022 |. 08/25/2023 |......... 54,695 |........ 9,534,9481.......... 174,330 |oveene e 211,669 oo e e 89,391 [ 69,391 |.......n JEIR: ;N PO KRR R RN === e [0010 ...l
BXIITACS Call
06/12/2023 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 06/15/2022 |. 06/12/2023 |......... 37,413 |........ 6,531,133 .......... 174.570 |.. ....(2,481). e
BXIITACS Call .
07/21/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 07/27/2022 |.07/21/2023 |......... 51,231 |....... 8,971,636 .......... 175.120 [........230,029 |oeeenneciiiine foeveeienneeieens foeeeeee 41,026 | o [ 41,026 |........... 1,769 o oo i [ === e [0010 ...l
BXIITACS Call
08/18/2023 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/24/2022 |. 08/18/2023 |......... 63,874 |...... 11,200,239 |.......... 176.350 |ovveeen 251,023 | [ e 60,249 [ Lo ..5,987 [, e
BXIITACS Call .
08/07/20283 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/10/2022 |. 08/07/2023 |......... 48,197 |....... 8,471,187].......... 175.760 [......0i222,190 |oveeeneneiiinies foovevennniiiiens oo 87,379 | e [ 37,379 | 80 5TV R KPR RN RN === e [0010 ...l
BXIITAC5 Call 175.97
07/28/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/03/2022 |. 07/28/2023 |......... 62,759 |...... 11,043,758 .......... 175.970 [.........286,183 |oeeeeneeiiinines [oevvvnenniiieins oo 41,795 | [ 4,795 [ (IS0 ) O R N === e [0010 ...l
BXIITAC5 Call 176.32
08/11/2028 ............. FIA Hedge .............. . |Equity/Index [Barclays Bank PLC ~ G5GSEF7VJP5I170UK5573 |. 08/17/2022 |. 08/11/2023 |........ 60,837 |...... 10,726,709 |.......... 176.320 [.........253,689 |..eeeneriiinnnnns [oevvvnnnniiiiens ool AL 746 | [ 41,746 |........... 1,701 | oo i [ === e [0010 ...l
BXIITAC5 Call 176.65
05/12/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/18/2022 |. 05/12/2023 |......... 46,569 |........ 8,226,479 |.......... 176.650 |.........203,042 |..oeenriiiniinns [ooreieninnieiens o 4,185 | 4,185 .......... [R:101GI5)) R AR R R, === e [0010 ...l
BXIITAC5 Call 176.78
05/19/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/25/2022 |. 05/19/2023 |......... 46,306 |........ 8,185,902 .......... 176.780 |.........220,878 [...coevvnenninees e foonennn 5,383 | [ 5,383 |..cuunnnns (A5 R EOUPTR [ RN === e [0010 ...l
BXIITAC5 Call 176.79
05/05/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 05/11/2022 |. 05/05/2023 |......... 53,542 |........ 9,465,741 |...uue.... 176,790 [ttt 227,585 |veeceieiiies [ foeeeeeeen 2,795 | | 2,795 |oeveennnns [ECTR L3 R EOUUPTTR [ RN === e [0010 ...l
BXIITAC5 Call 177.08
06/02/2023 ......ouenn. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 06/08/2022 |. 06/02/2023 |......... 53,660 |........ 9,502,178 .......... 177.080 |....ev. 224,837 [ooeeciiieiics i [ 8,844 8,844 1.......... (27073 O EPR [ RN === e [0010 ...l
BXIITAC5 Call 177.64
04/28/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/04/2022 |. 04/28/2023 |......... 52,538 |........ 9,332,779 |.ccueennn. 177.640 |.........255,858 |..euvneeiiinnnns [oevvvniniiiicins [ 851 | 651 [......... (0] R EPTR [ RN === e [0010 ...l
BXIITAC5 Call 177.83
05/26/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 06/01/2022 |. 05/26/2023 |......... 39,306 |........ 6,989,809 .......... 177.830 [t 159,976 |oeveeecieiiies oo o 3345 | | 3,345 |ouuennnns [T 0E%:e) R EORPPTR [ RN === e [0010 ...l
BXIITAC5 Call 178.65
04/21/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 04/27/2022 |. 04/21/2023 |......... 37,218 |........ 6,649,019 .......... 178.650 [0ttt 158,921 |oeveenieiiiiins [ e 87 | 37 feeeeen (R TV 7)) R AU KRR R, === e [0010 ...l
BXIITAC5 Call 179.42
04/14/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 04/20/2022 |. 04/14/2023 |......... 46,349 |....... 8,316,009 .......... 179.420 |vvvee e 217,379 oo [ v [ s e (RIS Y EORUUPTRR [ RN === e [0010 ...l
BXIITAC5 Call 180.08
04/06/2023 .......eun... FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 04/12/2022 |. 04/06/2023 |......... 54,943 |........ 9,894,121 ...t 180.080 |..vvvrtn236,255 [oiieiiiiiies i fooeeei [ [ [ 13 R EOPTR [ RN === e [0010 ...l
Rainbow Option Call Royal Bank of
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 01/19/2023 |. 01/18/2024 150,000 |...... 15,000,000 |.......... 100.000 |.ovvvveeneiieennnn foennns 1,771,500 |ocvvennneiiiinnnn oo 1,564,271 [ | 1,564,271 |....... (0702 )| R RN R RN === ......[0008 ...........
Rainbow Option Call Goldman Sachs
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 02/16/2023 |. 02/15/2024 |........ 72,000 |....... 7,200,000].......... 100.000 |.evvvveniiveennnn forreeens 810,720 [.oovvvvvnnnnieinns fornnnen 583,364 | el | 583,364 |....... (P20851)]| I RN R RN === ......[0008 ...........
Rainbow Option Call Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2HZNBBBKS528  |. 03/16/2023 |. 03/14/2024 |......... 95,000 |....... 9,500,000 .......... 100.000 |.ovvveeeneeeeinnnn foenns 1,111,500 |.eeveeneeviinnnnn [0 1,057,506 | ceeeenn [ 1,057,506 |......... (53,994)]...ccvvnniiiiinnn feorrereiiiiineees v [ === ......[0008 ...........
Rainbow Option Call Goldman Sachs
04/20/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 | 04/14/2022 |. 04/20/2023 |......... 49,000 |....... 4,900,000 .......... 100.000 |.........382,200 [..oovevvnnniiniens Jovvnnniniiinnnnns foeeennn. 148,648 | [, 148,648 |.......... 66,826 [.....oevvvnniiins e [ e === ......[0008 ...........
Rainbow Option Call Goldman Sachs
05/18/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 05/19/2022 |. 05/18/2023 |........ 50,000 |....... 5,000,000].......... 100.000 |.........590,000 [....ccvvmuuniirrns Jounnnniiiiinnnnns 533,450 |......... 212,367 [oenneiiiiiininns [ oo === ......[0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
06/15/2023 ............. FIUL Hedge ............. . |Equity/Index [plc «ooeerrrnnnaaens 4PQUHN3JPFGFNF3BB653  |. 06/16/2022 |. 06/15/2023 |........ 50,000 |....... 5,000,000].......... 100.000 |.........436,000 [....ccvvmmmeeeeenn Joemmmeeeeemnnaes foeeennn 878,937 [ [ 878,937 |......... 276,335 |.eeeeeeeeeeenenn foeeeeeeeeen e fe - ......|[0008 ...........
Rainbow Option Call Royal Bank of
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 07/14/2022 |. 07/20/2023 |........ 70,000 |....... 7,000,000 ]|.......... 100.000 |........ 877,800 [..ceeeeeeeeeeees |oeeeeeeeemnnes foeeenn 1,175,849 [ [ 1,175,849 |......... 395,303 |.eeeeeeeeeeeeenn foeeeeeeeeeeeee e fe - ......|[0008 ...........
Rainbow Option Call Bank of America,
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeeiiireenns BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 116,000 |...... 11,600,000 |.......... 100.000 |...... 1,327,040 [..oeeeveeeeeeeees |oeeeeeeeeemeiees [oeeennn.820,682 [ v [ 820,682 |......... 294,692 |.eeeeeeeeeeenn [ e e - ......|[0008 ...........
Rainbow Option Call Goldman Sachs
09/14/2028 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 |. 09/15/2022 |. 09/14/2023 |........ 50,000 |....... 5,000,000].......... 100.000 J.........643,500 f....oovvvenneeenn Jornnenneernnnnes fooeeennn 707,563 [ oo 707,563 |......... 219,656 |....oeieeieeniens fernnnnneeeeennns foeneeeiiriiiaeees feeriee e -— ......[0008 ...........
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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)
Rainbow Option Call Royal Bank of
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 10/20/2022 |. 10/19/2023 |........ 63,000 |....... 6,300,000].......... 100.000 |......... VATV FORUR KRR N 1,193,228 [ceveeneeens [ 1,193,223 |......... 265,070 [venneiiiinnnnnns foevvnnineeeeeenns oo i e 0008 .....vveeee
Rainbow Option Call Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/17/2022 |. 11/16/2023 |....... 139,000 |...... 13,900,000 |.......... 100.000 |...... 1,787,540 e oo | 1,512,577 [t | 1,612,577 |......... 283,792 |.eeeveneeeiinnnn oo e [ e 0008 .....vveeee
Rainbow Option Call Bank of America,
12/14/2028 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [N.A. BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |........ 65,000 |....... 6,500,000].......... 100.000 |.. 751,945 ).........172,548 | e 0008
SGIXECP Call 2
10/09/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/19/2022 |. 10/09/2023 |..........8, 111 [........ 1,724,5421.......... 212.630 |.......... Y7 2 U (P R, 40,653 | .ooevvnnnnn [ 40,653 |......... [T R ERRRUUR AP RN e 0014 ...oeeennene
SGIXECP Cal | 214.75
03/08/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/29/2023 |. 03/08/2024 |.... 502,787 | 214.745 |.. ... (4,423)]. e 0014
SGIXECP Call 2
12/29/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/04/2023 |. 12/29/2023 |..........9,983 [........ 2,149,726 |.......... 215,341 | [ 56,687 [..coeevvvrniiiens | A3,712 | e [ 43,712 |eueennn [REICTE)) PO RPN R N e 0014 ..oovveenens
SGIXECP Call 216.39
11/10/2023 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/23/2022 |. 11/10/2023 |..........4,670 [........ 1,010,434].......... 216.387 [cvneennn 27,884 | feeenniiiii e 16,499 [ ...(46,175)[. e 0014
SGIXECP Cal |
12/12/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/21/2022 |. 12/12/2023 |..........3,587 |.......... 779,149 1.......... 27207 [eeennnnns 16,498 [..oeiviiieeies i foeeeiiinns 10,941 [ o 10,941 |......... (R 1R-11¢)) R AU RO RN, e 0014 ...oeeennene
SGIXECP Cal | 217.56
09/18/2023 ........e.... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 10/05/2022 |. 09/18/2023 |..........2,049 |.......... 445,734 |.......... 217.558 |..covveenn LT LN R FORRPR RN 5,282 | eeriinees e 5,282 |..cuunnn. [ZUN072 ) R RO R e 0014 ..oovveenens
SGIXECP Cal | 218.09
02/15/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/22/2023 |. 02/15/2024 |..........4,768 |........ 1,039,9191.......... 218,087 [cvneeiiiinnnnens |vvninnnns PPNV R FP, 17,567 [.eeeeeeens | 17,567 | (27RO EPTR [ RN e 0014 ..oovveenens
SGIXECP Cal | 218.72
11/30/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 12/07/2022 |. 11/30/2023 |..........5,356 |....... 1,171,506 |.......... 218.715 ..oeen 29,305 |.eevvvieneiiinnn o e 15,402 [.eveeeens o 15,402 |......... (YA 1)) FO RN PR RN e 0014 ...oeeennene
SGIXECP Call 219.69
01/18/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/25/2023 |.01/18/2024 |.......... 3,532 |....une.n. 775,954 .......... 219.687 [ceneiiiiiiiienes | 19,638 [.oovvvveiiiiiiinn [ 10,501 [.eneeeeeeis o 10,501 |.......... (KT L) R EPPR [ RN e 0014 ...oeeennene
SGIXECP Cal | 223.87
06/26/2023 ........e.... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.07/13/2022 |. 06/26/2023 |..........1,988 |.......... 445,091 ... 223.872 .o L (ZCN P [P R 851 [ [ 851 [cunnnnns [QECTR117)) FO RPN P RN e 0014 ..oovveenens
SGIXECP Cal | 227.52
08/09/2023 .......eenn.. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/31/2022 [. 08/09/2023 |..........6,182........ 1,406,649 |.......... 227.524 |.......... 2 PO R RN P37 I 2,882 ......... (RO R KU AR KRR e 0014 ..oovveenens
SGIXECP Cal | 227.59
05/10/2028 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.06/01/2022 |. 05/10/2023 |..........1,8% |[.......... 431,533 )...cunnnns 227.5% |.......... (USRS R, L1272 [T R 172 |.......... [R<15777:5) | R EOPTTR [ RN e 0014 ..oovveenens
SGIXECP Cal| 228.92
07/27/2028 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/03/2022 |. 07/27/2023 |........ 11,287 |........ 2,583,889 |.......... 228.920 |.......... 59,936 |.eevvveiieiiiinn o s 3,983 |.eeviieee e 3,983 |......... (YA A1) R RO R R e 0014 ..oovveenens
SP5LVI Call 10000.82 Bank of America,
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |.......... 1,083 |...... 10,530,000 |....... 10000.820 |...... 1047 | [ e 673,741 [ e [ 673,741 (....... (L7287 R RN R R, e 0002 ..ovvennnnns
SP5LVI Call 10046.56 Bank of America,
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccoooeine BATYDEB6GKMZ0031MB27 | 01/19/2023 |. 01/18/2024 |.......... 1,639 [...... 16,470,000 |....... 10046.560 |.....covvvnnveenns Jeunnnn 1,497 128 [ o 1,157,796 [ .oveeeeenes | 1,157,7% |....... [Recie T~ | R RN RN RN e 0002 ..ovvennnnns
SP5LVI Call 10054.07
05/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2022 |. 05/18/2023 |.......... 1,477 |...... 14,850,000 |....... 10054.070 |...... 1,391,445 | [ s 329,322 [.evneeeenn o 329,322 |....... [C7(URZZL:3) R FUU R R e 0002 ..ovvennnnns
SP5LVI Call 10072.08 Royal Bank of
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 09/15/2022 |. 09/14/2023 |.......... 1,068 |...... 10,755,000 |....... 10072.080 |...... 1,063,670 |.eevveeneeeeiennnn [ s 520,215 | ceeeeninnn [ 520,215 |....... (ISR (1)) R FORRUUR RN R e 0002 ..ovvennnnns
SP5LVI Call 10076.72
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/16/2023 |. 02/15/2024 |.......... 1,300 |...... 13,095,000{....... 10076.720 [.oovvvvvnneeeens Jovnenn 1,120,982 [oeveeiiiiiiinn foeeeennd 937,684 [ ..evvneeens [ 937,684 |....... [QEEKTRZ21:)) R FORRUUU R N, e 0002 ..ovvennnnns
SP5LVI Call 10324.61 Bank of America,
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......cccooeine BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |.......... 1,255 |...... 12,960,000 |....... 10324.610 |...... 1,288,224 [ | o 620,416 [..evuneeens [ornnnns 620,416 |....... (G570 20| R RN RN KRN e 0002 ..ovvennnnns
SP5LVI Call 10760.9 Bank of America,
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |.......... 1,564 |...... 16,830,000 |....... 10760.900 |...... 1,489,455 |.oeveniiiiiini [ s 183,673 [.eveneeeees oo 183,673 |....... [GSTA TR VE°)) R FORRUUU R R, e 0002 ..ovvennnnns
SP5LVI Call 10978.99
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2022 |. 04/20/2023 |.......... 1,383 |...... 14,850,000 |....... 10978.990 |...... 7K IV U F R 27 [ o217 e (557 F RPN R N e 0002 ..ovvennnnns
SP5LVI Call 9296.13
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2022 |. 10/19/2023 |............ 862 |....... 8,010,000|......... 9296.130 |......... 859,473 |oevveiieiiiinn [ e 941,059 | .oeeevinnn [ 941,059 e 0002 ..ovvennnnns
SP5LVI Call 9435.16 Vel s Fargo Bank,
06/15/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index .. KB1H1DSPRFMYMCUFXTO9 . 06/16/2022 |. 06/15/2023 |.... 7,700,000 |......... 9435.160 |.. ...611,334 ... ....611,334 e 0002
SP5LVI Call 98
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |.......... 1,675 ...... 16,425,000 ......... 9807.510 [cevvenevvvinnnnnns |oeennn 1,470,034 [ | 1,638,593 [.evveneeens [ 1,538,593 e 0002 .oovvennnnns
SP5LVI Call 9836.61
07/20/2028 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 |. 07/14/2022 |. 07/20/2023 |.... 25,300,000{......... 9836.610 |...... 2,469,280 i T 1,359,383 |.ceveneenn [t 1,359,383 = 0002
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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)
Morgan Stanley &
SPPRISNE Call 5464.03 Co. International
10/19/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BB653  |. 10/20/2022 |. 10/19/2023 |.......... 4,612 |...... 25,200,000 (......... 5464.030 |........ 705,600 [.oeeeeenneeeeeee Jeemeneeeeeeeninn [ 878,69 |....ccvvvnn |ounnnnnn 878,696 |......... 156,027 [eeeeeeeeeeeeen Joemmeeeeemnes foeeeeerieeeeeeee [ —_—— 0007 weeeenneees
SPPRISNE Call 5565.71 Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/14/2024 |.......... 6,810 |...... 37,900,000 |......... 5565.710 [veeeeeeeennnaes foeeennnnn 970,240 |eeeeeeeeeiies e 1,068,908 | ..ccvvvunns fennnnn 1,068,908 |.......... 98,668 |.....cevneniereee Joemneeeeeeeies [ e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISME Call 5565.71 Co. International
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviririnnnnn 4PQUHN3JPFGFNF3BB653  |. 03/23/2023 |. 03/14/2024 |......... 12,290 |...... 68,400,000 |......... ST TR (V) PO R 1,783,636 [..ooevvveineieees Jvnenn 1,929, 12 [eeeeeeenn [ 1,929,112 |......... LIV R RO R e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5571.95 Co. International
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BBE53  |. 11/17/2022 |. 11/16/2023 |.......... 4,612 |...... 25,700,000 |......... 5571.950 |........ 719,600 [.eeeeeeeeeeees Jemeeeeeeeeeen [ 600,058 [ ..coevvvnnn Jeennnnnn 600,058 |.......... 98,537 |+eeeeeeeeennns foeeeeemeeeeeeen [ e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5571.95 Co. International
11/16/2023 ... .. |FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. .. 4PQUHN3JPFGFNF3BB653 | 11/23/2022 |. 11/16/2023 |..........8,040 |...... 44,799,9821......... 5571.950 |...... 1,300,658 F A 1,046,015 [..ceeeeens | 1,046,015 |........ 171,769 |. e 0007
Morgan Stanley
SPPRISNE Call 5583.71 Co. International
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BBE53  |. 12/15/2022 |. 12/14/2023 |.......... 5,588 |...... 31,200,000 |......... 5583.710 |........ 873,600 [.oeeeeeneeeeeen Joreeee e foeeeennns 726,524 |..coovvnnn fernns 726,524 |......... 118,231 [ e o [ —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5583.71 Co. International
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvviiirnnnnnn 4PQUHN3JPFGFNF3BB653 | 12/21/2022 |. 12/14/2023 |......... 10,405 |...... 58,100,000 |......... 5583.710 [...... 1,608,418 [ e o 1,352,918 [.eeveeeeens [ 1,352,918 |......... 220,168 ...eeeviinnninns foevrnnineeeeeenns o e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5595.28 Co. International
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BB653 | 01/19/2023 |. 01/18/2024 |.......... 9,097 |...... 50,900,000 |......... 5595.280 [.eevvvenneeeennnn fenns 1,282,680 [..oeeeeeeneeeees Jenenn 1,194,932 [ceveeeeens foenees 1,194,932 |........ (87, 748)[- e eeeee | oo [ —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5595.28 Co. International
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covuviiirnnnnnn 4PQUHN3JPFGFNF3BB653 | 01/25/2023 |. 01/18/2024 |.......... 6,631(...... 37,100,008 |......... 5595.280 |..evvvvenieiiinnn fereeieens 958,322 |..evvvneiiiiinnn foreieens 870,962 [..evuneeens o 870,962 |......... [E-TASST) R ERRUUUPR AP KRN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5604.38 Co. International
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvueirierennnen 4PQUHN3JPFGFNF3BB653  |. 09/15/2022 |. 09/14/2023 |.......... 4,514 |...... 25,300,000 ......... 5604.380 |........ 708,400 [.eeeeeeeeeeeen Jreneeeeeeenes foeeennnn A 112 [ [ 41,112 | 66,051 [.oeeeeeeeieeeee Jemee e o e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 5604.38 Co. International
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..oovvoviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 09/21/2022 |. 09/14/2023 |.......... 6,102 ...... 34,200,000 ......... 5604.380 [......... 913,464 |.oeveneeeiiini [ e 596,286 [...ooeeens [orrinnn 596,286 |.......... Feie - O R FORRR RN R R, e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5604.38 Co. International
09/14/2023 ... . |FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. .. 4PQUHN3JPFGFNF3BB653  |. 10/26/2022 |. 09/14/2023 |......... 12,579 |...... 70,500,000 |......... 5604.380 |...... 1,360,175 P R 1,229,187 |.eeeeennn |oeeee 1,229,187 |... —_—— 0007
Morgan Stanley
SPPRISNE Call 5634.6 Co. International
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 02/16/2023 |. 02/15/2024 |.......... 4,898 |...... 27,600,000 |......... 5634.600 [..evnniiivinnnnnns foevennnnn (V72 7V PR RPN 579,157 [eeveeeeeees o 579,157 |....... (QPETGK)] F R R RN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5634.6 Co. International
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BBE53  |. 02/22/2023 |. 02/15/2024 |........ 11,891 |...... 67,000,000 |......... 5634.600 [....eoeeeeennnnn foeees 1,360,482 [..ooeeeeeeeeees Jeenen 1,405,924 [ ..ooenenn fonnnee 1,405,924 |.......... A5,442 | oo | e [ —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 5638.35 Co. International
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvviiiiinnnnn 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/20/2023 |.......... 2,838 |...... 16,000,000 (......... 5638.350 |......... LEI V0N R RPN R 183,706 | .oeeeevnnnn |evnnnnns 183,706 |.......... A2 PR EOUPTR [ RN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5638.35 Co. International
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BB653  |. 07/19/2022 |. 07/20/2023 |.......... 3,583 |...... 20,200,000 |......... 5638.350 |......... 597,052 |-eeeeeeeeeenes foeeeeeeneeeeeen Jes 231,928 | .ooevvii [ 231,928 | 21,840 [ e o s —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 5660.75 Co. International
06/15/2023 ........e.... FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvvviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 06/16/2022 |. 06/15/2023 |.......... 2,473 |...... 14,000,000 |......... 5660.750 [......... 392,000 |.evveneeeeinninns foereiiniiniinies fos 105,607 |.oeveevinnn |evennnns 105,607 |.......... (2R 110 R AU KR R, e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5660.75 Co. International
06/15/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BB653  |. 07/19/2022 |. 06/15/2023 |.......... 7,778 |...... 44,000,000 |......... 5660.750 |...... 1,148,328 [ e oo 331,906 [..evvneeee forreennne 331,906 |.......... (6,652)]+ - eeeeemmnnaes Joeemmmmeeeeeemnnn foeeeeeeeieiieees e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 5682.8 Co. International
04/20/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 04/14/2022 |. 04/20/2023 |.... 30,000,000]......... 5682.800 |........ 840,000 .. 47,420 ... ... (79,917)]. = 0007
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1 2 4 5 6 7 9 10 11 12 13 14 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- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Accretion ltem Exposure | Entity (b)
Morgan Stanley &
SPPRISNE Call 5685.06 Co. International
05/18/2028 ............. FIUL Hedge ............. Equity/Index |plc weovrreeernnennnns 4PQUHN3JPFGFNF3BB653  |. 05/19/2022 |. 05/18/2023 32,500,000 ......... 5685.060 |........ 910,000 [eeeeeeeneeeeeen Joreneeeeeeeniees foeeeennns 129,722 | cevvvnnes [ 129,722 | (4,878 | o [ === eeen. [0007 ...l
Morgan Stanley &
SPPRISNE Cal | 5685.06 Co. International
05/18/2023 ... FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 07/19/2022 |. 05/18/2023 |.... 15,000,000 |......... 5685.060 |.........341,558 ....59,872 ... e
Morgan Stanley
SPPRISNE Call 5714.16 Co. International
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |plc .ooeerrrnnnnaens 4PQUHN3JPFGFNF3BB653  |. 08/18/2022 |. 08/17/2023 23,700,000 |......... 5714.160 |........ 663,600 [...eeeeeneeeeeees Joreneeeeeeenees foeeeennnn 187,998 [.eenvvvens [oeeeennn 187,998 [ 10,171 e o e o === eeen. [0007 ...l
Morgan Stanley &
SPPRISNE Call 5714.16 Co. International
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index [plc .ooovvvrunnnnnnns 4PQUHN3JPFGFNF3BB653  |. 08/23/2022 |. 08/17/2023 36,300,000 ......... 5714.160 |...... 1,119,018 oo [ s 287,946 [ .oeveneeenn o 287,946 [onnnn e 15,578 o [ e [ === eeenn [0007 e
SPX Call 3665.78 Goldman Sachs
10/19/2023 ... FIUL Hedge .. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 54,000,000 |......... 3665.780 |...... 6,426,000 F A 8,644,511 e
SPX Call 3665. Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 385,000,000 ......... 3665.780 |..... 45,853,476 |..eeeneieiiininn [ e 61,632,159 [...oennens [0, 61,632,159 ..... 12,840,037 |.ooeevvnnnniiinnn oo i [ === el (0001 Ll
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 110,000,000 |......... 3665.780 |..... 13,101,000 |.evvenneveeivnnnn fooriviiiiiiins Jeees 17,609,188 |.........et ... 17,609,188 |...... 3,668,582 [.....evvvevnnnnes |oovevnnninniiinns oo i === el (0001 Ll
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 10,000,000 ......... 3665.780 |...... 1,191,000 |oeevenennieiivinnn [ s 1,600,835 |......cceun |+0enn 1,600,835 |.......0.333,507 [oevennniiiiininns fooreiniiieiiiins foeeniiiii e === el (0001 Ll
SPX Call 3666.77 Royal Bank of
06/15/2023 ........e.... FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 06/16/2022 |. 06/15/2023 375,000,000 ........ 3666.770 |..... 40,875,000 [..oveveenenienes fovrnniiineiennns o 50,009,709 |........... [.....50,009,709 |..... 12,496,823 |........ceerrirnnn foorrrrriiniiinnnns i [ === el (0001 Ll
SPX Call 3666.77
06/15/2023 .......een... FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 06/16/2022 |. 06/15/2023 |..........2,454 |....... 9,000,000 ]........ 3666.770 |......... feich (V[V} RN FOPRRRR RN 1,200,233 [.evveneens [0 1,200,233 .00nt 299,924 | [ e [ === el (0001 Ll
SPX Cal | 3666.77
06/15/2023 .......een.. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 06/16/2022 |. 06/15/2023 58,000,000 |........ 3666.770 |...... [TRich INCIVON U FPURR N 7,734,835 | .oevvnnne [ 7,734,835 1.0 1,932,842 [ | [ [ === el (0001 Ll
SPX Call 3666.77 Vel s Fargo Bank,
06/15/2023 .......een... FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiiins KB1H1DSPRFMYMCUFXTO09  |. 06/16/2022 |. 06/15/2023 83,000,000 |........ 3666.770 |...... 9,001,350 [oueneeeivininnens foevennneeneennns [ .. 11,068,816 |..cevunnnnn [onn. 11,068,816 |...... 2,765,963 [.ovveeeenniiens fevnneniiiinins [ e === el (0001 Ll
SPX Call 3790.38
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 52,000,000 |......... 3790.380 |...... 5,592,600 [.enneveerrnnnnnns foevrnnieeeiiinnn o 5,725,429 | ..oeeeennn |00 5,725,420 [0 1,362,593 [evenniiiiiiins foerriiiccienn e e === el (0001 Ll
SPX Call 3790.38
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 77,000,000 |......... 3790.380 |...... 8,281,350 [ouuuneeiiininnns foevennieieeiiinn fes 8,478,038 |........... |...... 8,478,038 |...... 2,017,685 |....cevvnrrrrinnnn foorrrrriinnnenes i [ === el (0001 Ll
SPX Call 3790.38
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/14/2022 |.07/20/2023 |..........1,847 |....... 7,000,000 ]......... 3790.380 [......... A4 1V PO R R T70,731 [ oo Joveannns 770,731 [ 183,426 o o e i === el (0001 Ll
SPX Call 3790.38
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/14/2022 |. 07/20/2023 292,000,000 ......... 3790.380 |..... 31,441,006 |..evvnnenieiininn [ e 32,150,484 | ...oevvvnnn [220. 32,150,484 |...... 7,651,482 [ooeenniiiiiinns | e e === el (0001 Ll
SPX Call 3895.75
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 10,000,000 ......... 3895.750 |...... 1,105,000 |oeevveeneeiiinnnn [ s 1,150,270 [ .eneeeenns |oeeena 1,150,270 [ 0220, 117 [ foeeeeiicceies e i === el (0001 Ll
SPX Call 3895.75
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 57,000,000 ]......... 3895.750 |...... 6,289,950 [ouuvniiiiiiinnns foevrnnieneeiiins fes 6,556,537 | ..cevvunnnn [c2nn 6,556,537 |..uuu 1,254,667 [o.oiiiiiiniiis | [ [ === el (0001 Ll
SPX Call 3895.75 Vel s Fargo Bank,
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine KB1H1DSPRFMYMCUFXT09  |. 12/15/2022 |. 12/14/2023 392,000,000 ......... 3895.750 |..... 43,218,000 [...oeveveeenienes fvvnineeeeiiinnnn o 45,090,570 |........... |.....45,090,570 |...... 8,628,588 |......cuuvvrrrrnnn foonrerriinninnnns v [ === el (0001 Ll
SPX Call 3895.75 Vel s Fargo Bank,
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiiins KB1H1DSPRFMYMCUFXTO09  |. 12/15/2022 |. 12/14/2023 77,000,000 |......... 3895.750 |...... 8,489,250 [ouuvveiiiiiinnns fevennieieeiinnn fes 8,857,076 |...ccevvvnn |+00... 8,857,076 [...... 1,694,901 [oeeeeniiiininnns Joorennnnieiiinns fereniiiviiiienes v === el (0001 Ll
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |.01/19/2023 |.01/18/2024 |..........2,308 |....... 9,000,000 ]......... 3898.850 [c.vuuniiiiinninns Joerennnn 887,400 |..cevvveeniiiiinnn fennns 1,087,505 |....cceevnn |+0een 1,087,505 |.......0200,105 [oeeeenniiiinins fooveeniiiiicinnn feeeniiiiiiins v === el (0001 Ll
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 01/19/2023 |. 01/18/2024 55,000,000 ......... 3898.850 [.vvuniiiiinnnns o 5,423,000 |..evvnniiiiinnnnns foeees 6,645,862 ........... |...... 6,645,862 |...... 1,222,862 |.......evrrrirnnn feorrrrriinnnnnns i [ === el (0001 Ll
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 01/19/2023 |. 01/18/2024 349,000,000 ......... 3898.850 [.uvunniiiiiinnnns 34,411,400 [ooeeniiiiininnnn oo 42,471,018 [ .o | 82,171,018 [0 7,759,618 |oeeeeccviiiies foeeeviiieeeceins [ i === el (0001 Ll
SPX Call 3898.85
01/18/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 60,000,000 |......... 3898.850 [.vvuniiiiinnins o 6,027,000 |... F A 7,250,032 ... e
SPX Call 3900. Royal Bank of
05/18/2023 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 05/19/2022 |. 05/18/2023 70,000,000 |......... 3900.790 |...... U LYANVV0N AU FPUT N 4,651,927 | .oevvvnnn [on 4,651,927 1. 1,107,348 [ | [ [ === el (0001 Ll
SPX Call 3900.79 Royal Bank of
05/18/2023 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 05/19/2022 |. 05/18/2023 302,000,000 ......... 3900.790 |..... 30,834,200 P 20,069,743 | ... e
SPX Call 3900.
05/18/2023 .......eenee. FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHIDI 71265206 ). 05/19/2022 |. 05/18/2023 |..........2,307 [....... 9,000,000]......... 3900.790 |......... 933,300 J..eeenniiiiiininn forriiiiiiiiins o 598,105 | ..eveneeee oo 598,105 |.uuen 142,373 [ e i [ - ... (0001 ...l
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1 2 4 5 6 7 9 10 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX Call 3900.79
05/18/2023 ............. FIUL Hedge ............. Equity/Index |Truist Bank ........ JUKC32MCHID 171265206  |. 05/19/2022 |. 05/18/2023 32,000,000 ......... 3900.790 |...... 3,318,400 [..evveeieininens foevrnniiieeiinnn o 2,126,595 | .covvrnnnnn [ennnns 2,126,5% |......... 506,216 [..enneieiinnnnnns foovrnninneeieinns o e 0001 .eveneneees
SPX Call 3901.35
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 67,000,000 |......... 3901.350 |...... 7,339,850 [ouueneeiiiiiens foevennneneeiinnn fees 6,497,033 | ..coevvnnnn [ennnnn 6,497,033 |...... 1,402,189 [oeveeiiiniiis fereeieeciiiees [ e 0001 .eveneneees
SPX Call 3901.35
09/14/2023 ... FIUL Hedge .. . |Equity/Index |Truist Bank ........ JJKC32MCHWDI71265206 |. 09/15/2022 |. 09/14/2023 |..........1,794 |....... 7,000,000 ]......... 3901.350 |........ 770,000 ...678,794 ... ....678,794 |.........146,497 |. 0001 ...
SPX Call 3901.
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 09/15/2022 |. 09/14/2023 52,000,000 ......... 3901.350 |...... 5,720,000 [.oeeeevuniieeienn forvneneriiinins foeees 5,042,473 | .covvnnnn [ 5,042,473 |...... 1,088,266 |..evvnneeeinnnnn foorveniiiiiciins e 0001 .evvnennens
SPX Call 3901.35 Vel s Fargo Bank,
09/14/2023 ... FIUL Hedge .. . |Equity/Index |N.A. ... KB1H1DSPRFMYMCUFXTO09  |. 09/15/2022 |. 09/14/2023 315,000,000 |......... 3901.350 |..... 34,618,500 P 30,545,751 |... 30,545,751 |...... 6,592,380 |. 0001 ...
SPX CALL 3941.
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/12/2022 |. 06/20/2024 |..........1,268 [....... 5,000,000]......... 3941.780 [......... LYLIL ) U FOPRRRR RN 668,248 |....cooeens [ 668,248 |......... (0751070 L R R R R 0001 .eveneneees
SPX Cal | 3946.56
11/16/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 349,000,000 ......... 3946.560 |..... 39,070,550 P 34,814,062 | ........... 34,814,062 |...... 6,840,897 |. 0001 ...
SPX Call 3946.
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 79,000,000 ......... 3946.560 |...... 8,788,750 [.oovvvvenieeiins [ oo 7,880,547 [.evunneennn [ 7,880,547 |...... LIRS TN K R KRR AR RN 0001 .evvnennens
SPX Call 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 . 11/16/2023 |.......... 1,774 |....... 7,000,000 ]......... 3946.560 |......... 782,950 |.evveneeevinnnnn fooriiiiniiiens fennnd 698,276 [...oeeeees [ornnn 698,276 |......... JECT4072 (VN ISR AR R R 0001 .eveneneees
SPX Call 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 46,000,000 |......... 3946.560 |...... 5,154,300 [ouevnveiiininnns foevrnniieeiinnnn o 4,588,673 [..evuneeens [onnnns 4,588,673 |........ e[V INC1CICN R AR R RN 0001 .eveneneees
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 03/16/2023 |. 03/14/2024 239,000,000 ......... 3960.280 |.vvunniiiiinnnnns 23,661,000 [....cevnnnnnennnnn founen 27,875,327 [ cevvunnnnnn 27,875,327 |...... 4,214,327 |veeeeeiivinnnns foeriiii e 0001 .evvnennens
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 73,000,000 |......... 3960.280 |uvvnniiiiinnnn oo 7,270,800 |.evvvveenieniinnn [ 8,514,221 | .cccvvnnn [ 8,614,221 1...... Y5 I O KRR (R RN 0001 .evvnennens
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 63,000,000 ......... 3960.280 |.vvnniiiiinnnns e 6,281,100 |..eevvvennininnnn fonnns 7,347,890 [.evunneenns [ 7,347,890 |...... 1,066,790 |oevvennieeinnnnns fooreenniiiiinn e 0001 .eveneneees
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 10,000,000 ......... 3960.280 [cevvuniiiinnnnnn foeeennnd 997,000 [vveuniiviinnnnn foeees 1,166,332 [..eeeeenns | 1,166,332 |......... LLCIEIR 72 FOR EPRRUUR AR RN 0001 .eveneneees
SPX Call 4020.81 Vel ls Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |.............995 [....... 4,000,000 |......... 4020.810 |......... FC7AS I 11 TN AU R R 455,544 [..oeeeeiin s 455,544 |.......... AT PO RN PR RN 0001 .eveneneees
SPX CALL 4074.66
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/12/2022 |.07/18/2024 |..........1,227 |....... 5,000,000 ]......... 4074.660 |......... LT 3 R R R 559,209 | .oeevvinnnn [ 559,209 |.......... 84,558 |..uvveiiiiiiii foereiiiicn e 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 02/16/2023 |. 02/15/2024 271,000,000 |......... 4090.410 [oevvenniiiiinnnnns V7 VN O 23,882,393 |........... 23,882,393 |..... (V3R VUNU<TH) R FRRUURR R R, 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 02/16/2023 |. 02/15/2024 61,000,000|......... 4090.410 |oevveniiviiinnn oo 5,860,575 [coivviiiiiiins feenee 5,375,742 | evevrnn [ 5,375,742 |....... (1)) P RN R RN 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Societe Generale .. O02RNE8IBXPAROTD8PU41 |. 02/16/2023 |. 02/15/2024 66,000,000 |......... 4090.410 |ouvveniiiiiiinn oo 6,303,000 [...ovvvvrnnnninns feennnn 5,816,376 [....ccceeen [onnnne 5,816,376 |....... (486,624)[......ccvvvnnnrens |evnnnneeeiinnins [ o 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 02/16/2023 |. 02/15/2024 10,000,000 ......... 4090.410 [cuvvnniiiinininns Joeeennnn [eLCR V0[O R A 881,269 [..evvneens oo 881,269 |......... (WEIVETD) R R KR RN, 0001 .eveneneees
SPX Call 4193.35 Vel s Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |..........1,192 [....... 5,000,000]......... 4193.350 |......... 312,202 | [ e 418,350 [.evvnneeens o 418,350 |.......... 63,334 |evvniieeinin foeeeiiin e 0001 .eveneneees
SPX Call 4235.75
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/13/2022 |. 09/19/2024 |............ 708 [....... 3,000,012{......... 4235.750 |......... RICH < CH U A RPN 275,404 | .oeeeni [ 275,404 |.......... [T R RN R R 0001 .eveneneees
SPX Cal| 4283.74
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 47,000,000 |......... 4283.740 |...... 4,631,850 [cuenneeiiiiinins foevennieieiiiinn e 1,253,205 [cevvenenns [ 1,253,205 |......... JLCEJRCiCT R RO R 0001 .eveneneees
SPX Cal | 4283.74
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 08/18/2022 |. 08/17/2023 |..........1,401 |....... 6,000,000]......... 4283.740 |......... 591,300 |.evveneeeiiinin [ Jeis 159,984 | ... 159,984 |.......... LV O EOPR (R KRR 0001 .eveneneees
SPX Cal | 4283.74
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 276,000,000 |......... 4283.740 |..... 27,181,860 |-eevveeneeeeinnnn [ e 7,359,248 | .coevrinnn [ennnnn 7,359,248 |......... 645,585 |..oovvnniiiiiinnn oo e [ 0001 .eveneneees
SPX Cal | 4283.74
08/17/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/27/2022 |. 08/17/2023 |.... 30,000,016 ]......... 4283.740 |.........949,078 ...799,919 | ... ... 799,919 |..........70,172 |. 0001 ...
SPX Call 4283. Royal Bank of
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2022 |. 08/17/2023 107,000,000 |......... 4283.740 |..... 10,550,200 [.ovvvvveniiiiens fernneiiiiiiinnns oo 2,853,042 | ..coevnnnnn [ennnnn 2,853,042 |......... 250,281 [ovneeiiiiiiinns foeeeniieeeeeinns o 0001 .evvnennees
SPX Call 4392.59
04/20/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/14/2022 |. 04/20/2023 82,000,000 ......... 4392.590 |...... 7,519,400 22,963 ... 22,963 |....... (320,687)|. 0001 ...
SPX Call 4392.
04/20/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1I1E8VN30JCEQV1H4R804 |. 04/14/2022 |. 04/20/2023 350,000,000{......... 4392.590 |..... 32,181,680 [....oevvvniniiins | foeeieinnn 98,014 | oo [ 98,014 |..... (1,368, 785)[....oevvvvnnniiine Jovnnnniiiiiiinns fooviiiiiiininiiins fovininiciiiians 0001 .ooennnnnns
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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)

SPX Call 4392.59
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/14/2022 |. 04/20/2023 |.......... 7,98 |...... 35,000,000 ......... 4392.590 |...... 3,220,000 [..evneeeernnnnnes foervrnnnineieiinn freeeeeeens 9,801 [eeeneeeeens | 9,801 |....... [RECTR:14:)) RN [T R RN e 0001 .eveneneees
SPX Call 4392.59
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 05/19/2022 |. 04/20/2023 |.......... 8,537 |...... 37,499,980 |......... 4392.590 |...... 1,403,158 [..oeeeieineeiis v foeeeeinnns 10,501 [.eneeeeeins o 10,501 |....... [QEIHCICLS)) R FORRUURR R R e 0001 .eveneneees
SPX Call 4482.73 Royal Bank of
01/16/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  [. 10/13/2022 |. 01/16/2025 |.... 15,000,000 |......... 4482.730 |........ 785,616 F A 1,049,973 [.evveneeenn [ 1,049,973 ..........86,895 |. e 0001
SPX Call 4527. Royal Bank o
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 10/11/2022 |. 04/18/2024 |............ 883 |....... 4,000,000 ]......... 4527.750 |......... 127,463 [ v o 144,581 [ o 144,581 |........... TR 728 R K AR RN e 0001 .evvnennens
SPX Call 4529.32 Royal Bank of
03/14/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... ... ES7IP3U3RHIGC71XBU11 . 10/11/2022 |. 03/14/2024 |.... 4,000,000 ]......... 4529.320 ......... 115,487 |oevveneiiiiiin [ [ 127,108 |... ... 127,108 |... ..6,514 (. e 0001
SPX CALL 4650. Vel s Fargo Bank,
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeinn KB1H1DSPRFMYMCUFXTO09  |. 10/12/2022 |. 08/15/2024 6,000,000]......... 4650.920 |......... 199,831 [oennieiiiiieees v [ 221,358 | oo [ 221,358 |.uennnnnens -7/ U FORUP R RO, e 0001 .eveneneees
SX5E Cal |l 3396.61 Royal Bank of
07/20/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 07/14/2022 |.07/20/2023 |.... 3,000,000]......... 3396.610 |.........245,400 L T72,934 . ... 772,934 1.........380,796 |. e 0003
SX5E Cal |l 3396. Royal Bank o
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/14/2022 |. 07/20/2023 |.......... 3,239 |...... 11,000,000 ......... 3396.610 |......... 899,800 [...eevvvveeiiins Jerrieniiiiiiie o 2,834,092 |..cceunnnns fennnnn 2,834,092 |...... 1,396,251 [oeveniiiiiiinns foereninieeeeiens [ e e 0003 ..ovvvnnnnns
SX5E Cal | 3427.91
06/15/2023 .......een.. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |............ 875 |....... 3,000,000]......... 3427910 |......... 233,250 [.oeeevniineniennn [ e 729,268 |..ovvneeens [ 729,268 |......... KT TR < NN KU PR RN e 0003 ..ovvvnnnnne
SX5E Cal | 3427.91
06/15/2023 .......een... FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |.......... 2,480 |....... 8,500,000]......... 3427910 |........ 660,875 [..cevvveieieies Jeeneeieiiiii o 2,066,260 [....coeeee [onnnne 2,066,260 |...... 1,073,364 [ooeveeiiiieiin [ [ o e 0003 ..ovvvnnnnne
SX5E Call 3492.85
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |.......... 3,436 |...... 12,000,000 |......... 3492.850 |...... 1,040,400 |ocovveeneeiiiinnn [ s 2,841,447 | oo [ 2,841,447 |...... 1,362,088 [.ovvvveiiiiies [ [ e e 0003 ..ovvvnnnnns
SX5E Call 3492.85
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |............ 859 |....... 3,000,000]......... 3492.850 |........ LIV (V0N RN FOPRRRRR RN 710,362 [.evvnneeens [ 710,362 |......... 340,522 |.evvveieiiiinnn o e [ e 0003 ..ovvvnnnnns
SX5E Call 3541.79
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 |............ 847 |....... 3,000,000]......... 3541.790 |......... PZIVVVN R RPN RN 650,707 [.eeeeeenan |ovnennns 650,707 |......... RN IR (N O EORRR R (RN KRR e 0003 ..ovvvnnnnne
SX5E Call 3541.79
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 09/15/2022 |. 09/14/2023 |.......... 2,682 |....... 9,500,000 ......... 3541.790 |........ FZE RV V0N R IR RN 2,060,572 [.evuueenns o 2,060,572 |...... 1,048,567 [.ovveeeiiiieies [ [ e e 0003 ..ovvvnnnnne
SX5E Cal | 3640.55
05/18/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 05/19/2022 |. 05/18/2023 |............ 824 |....... 3,000,000]......... 3640.550 |......... 231,450 |.evneeieciiie [ e 520,918 [.eeveneeees o 520,918 |......... 822,775 |ovevveneeeiinnnnn oo e [ e 0003 ..ovvvnnnnne
SX5E Cal | 3640.55
05/18/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2022 |. 05/18/2023 |.......... 2,472 |....... 9,000,000 ]......... 3640.550 |......... Jo1eiS 0TV R KRN R 1,562,755 [cevveneeens [ 1,562,755 |......... 968,324 |..oovveeeiiiinnn oo e [ e 0003 ..ovvennnnns
SXS5E Cal | 3777.38
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |.......... 2,515 ... 9,500,000 ......... 3777.380 |........ [SeRINCIVVN RN FOPRR RN 1,373,732 [ceveeeeens o 1,373,732 |......... 832,048 ..eniiiiiiiiinns foerrniinneeieinns o e 0003 ..ovvvnnnnne
SXS5E Cal| 3777.38
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |............ 79% |....... 3,000,000 ]......... 3777.380 |......... AL IRV VN RN FOPRRRR RN 433,810 [.eeveneenns o 433,810 |......... 262,752 |oeevveneeeiinnnn oo e [ e 0003 ..ovvennnnns
SXB5E Cal | 3835.7
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |.......... 3,911 |...... 15,000,000 |......... 3835.700 |...... 1,106,250 |oeevveeneeeiiinnn oo e 2,228,707 [.eveneenns [ 2,228,707 |...... 2 O KU AR RN e 0003 ..ovvvnnnnne
SXS5E Cal | 3835.7
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |............ 782 |....... 3,000,000 ]......... 3835.700 [......... 22 R (V) SR FORRRRRR RN LTI N U 445,741 | 285,194 | o e [ e 0003 ..ovvennnnns
SX5E Cal | 3848.68
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2022 |. 04/20/2023 |............ 9 |....... 3,000,000 ]......... 3848.680 |......... PTAVE VN U RPN R 366,771 | .eeeeeennnn |eveennns 366,771 |......... LT T PO KOO (R RN e 0003 ..ovvvnnnnne
SX5E Cal | 3848.68
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2022 |. 04/20/2023 |.......... 2,468 |....... 9,500,000 ......... 3848.680 |........ (52 V(0N RN FOP RN 1,161,440 [...ooeeeen | 1,161,440 |......... 842,262 |...ovveieiiiinnn oo e [ e 0003 ..ovvvnnnnne
SX5E Cal | 3878.42 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |............ T4 |....... 3,000,000 ]......... 3878.420 |......... 270 (V0 R FOPRRRR R 403,980 [..evuneeens forriennn 403,980 |......... 233,277 |oveeveeeeneennnn oo e [ e 0003 ..ovvvnnnnne
SX5E Cal | 3878.42 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 3,094 |...... 12,000,000 |......... 3878.420 |........ RV (V0N R FOP RN 1,615,922 [.eeveneenns [ 1,615,922 |......... Lo T 1/ R R R RN e 0003 ..ovvvnnnnne
SX5E Call 4094.28
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/19/2023 |. 01/18/2024 |............ 733 |..eeenn 3,000,000]......... 4094.280 |...cvvvnnieiiinnn fereeeees 210,300 [oveeniiiiinnnnnns foeeennnnn 204,134 | oo [ 204,134 |.......... 83,834 |..uvveiiiiiinin foereiiin e e 0003 ..ovvvnnnnne
SX5E Call 4094.28
01/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 |.... 12,800,000 |......... 4094.280 |.. 922,880 |... F A 1,254,971 [ [ 1,254,971 |... e 0003
SX5E Call 4116.
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |............ 607 |....... 2,500,000 ......... 4116.980 [covveniiiininnns foeeeinnnn 194,750 [oovivviiiieniies Jovninnns 253,151 | eeeeenie [ 253,151 e 0003 ..ovvennnnns
SX5E Call 4116.98
03/14/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 03/16/2023 |. 03/14/2024 |.... 11,500,000]......... 4116.980 |.. 895,850 ... i T 1,164,493 | ..o [ 1,164,493 |... = 0003
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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)
SX5E Cal | 4297.24
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |.......... 2,676 |...... 11,500,000 |......... 4297280 | [ LI <10 U R, 772,215 | ... 772,215 |ovvvennnns [£-1R-7E5) R E PPN [ RN e 0003 ..ovvvnnnnne
SX5E Cal| 4297.24
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 02/16/2023 |. 02/15/2024 |............ 698 |....... 3,000,000]......... 4297280 | [ 203,700 |....iiiiiiiinnns foerennnnn 201,463 | .o s 201,463 |.......... (2,287)]eeeiiiiinnnnnns forevnnnnneiiinns oo v ST 0003 ..ovevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 597,082,832 | 170,857,510 734,499,309 [ XXX 734,499,309 | 138,649,253 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 597,082,832 | 170,857,510 734,499,309 | XXX 734,499,309 | 138,649,253 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 597,082,832 | 170,857,510 734,499,309 [ XXX 734,499,309 | 138,649,253 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 597,082,832 | 170,857,510 734,499,309 [ XXX 734,499, 309 138,649,253 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
Basket Option Call Bank of America,
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins BATYDEB6GKMZ0031MB27  |. 01/19/2023 |. 01/18/2024 |....... 165,000 |...... 17,655,000 |.......... 107.000 |.eevveeneeiiinnnns foeeees (419,100)f....cevvevenneens Joennnnn (662,922)] ..oevvvnnnn feunnnnn (662,922)....... (LX) R RN R RN e 0004 ...oovnnnnnn
Basket Option Call Goldman Sachs
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2HZNBBBKS528 | 01/19/2023 |. 01/18/2024 |..... 1,190,000 |..... 129,412,500 .......... 108.750 [ovvvvvennieeens Jovnnn (2,320,500)-.vvueeeeennnnnns foeee (3,887,710)] .oceevvvann |oveee (3,887,710)..... [QIR-C7A072 (1)) R FORRUURRY R R, e 0004 ...oovnnnnnn
Basket Option Call Bank of America
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 |. 02/15/2024 |.... 1,110,000 |..... 120,712,500 .......... 108.750 [ovvvvvnnnieiens Joeeen (1,920,300)[..ccvvvnnnnennnn founnn (2,847,932)] .evvvvnnnnn fennnn (2,847,932)....... (CSZZ )| R RN R RN e 0004 ....ovnnnnnn
Basket Option Call
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 |. 02/15/2024 |....... 150,000 |...... 16,050,000 |.......... 107.000 |.eevveeneeviinnnns foreees (346,500)[.....cccvvnnnnnns |ovnnnnn (480,153)[ cevveneens fonnnns (480,153)|....... (QECCTCEX)) R RRUUPIR R RPN e 0004 ...oovnnnnnn
Basket Option Call
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |....... 125,000 |...... 13,375,000 .......... 107.000 |.eevveeneeiiinnnns foeeees (545,000)f....ccevvvennnnnns Joennnnn (605,210)( cevvunneens founnnns (605,210)f........ [(CI00073 (1)) R A R e 0004 ...oovnnnnnn
Basket Option Call
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |....... 980,000 |..... 106,575,000 |.......... 108.750 [ooevvvvvvnnieiens Jovnen (3,567,200)[....ccevvnnnernnnn founnn (3,970,083) .eevveeeens [onnne (3,970,063)....... (402,863)[.....evvvvvnneens Jennnnererrinins foorevinniinieins o e 0004 ...oovnnnnnn
Basket Option Call
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 04/14/2022 |. 04/20/2023 |....... 200,000 |...... 21,500,000 .......... 107.500 |....... (7 TVV0)! R IR (143) (143)].......... L CI<ICT) R AR KRR e 0004 ...oovnnnnnn
Basket Option Call
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 04/14/2022 |. 04/20/2023 |.... 1,070,000 |..... 117,432,500 |.......... 109.750 |..... [QIRICN IN0[0[0)) RN I T, [R1CI°)) (SRR R (169)f.......... L3 T < R R R A e 0004 ...oovnnnnnn
Basket Option Call
05/18/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/19/2022 |. 05/18/2023 |.... 1,060,000 |..... 116,335,000 |.......... 109.750 |..... (1,844,400)| (323,005)f... e 0004
Basket Option Ca
05/18/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/19/2022 |. 05/18/2023 |....... 165,000 |...... 17,737,500 |.......... 107.500 |....... (RIS <10 R (R RPN (130,179)f cevvnneees e (130,179).......... JLCTRectc N O EOPTR [ RN e 0004 ...oovnnnnnn
Basket Option Call
06/15/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |....... 970,000 |..... 106,457,500 |.......... 109.750 |..... (2,027,300)..cceveeeeeeeeenes [ [ (2,917,536)] .vvvvnnnnn |oennn (2,917,536)....... (816,751)]. e 0004
Basket Option Ca
06/15/2023 ........e.... FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |....... 195,000 |...... 20,962,500 .......... 107.500 |....... [ESZENVV0)) R ISR R (874,329)] .eevvvnnnn feunnnnn (874,329)|....... (288,624)[...ccevvvvnnnnens Jovnnnneeeiiinnns [ [ e 0004 ...oovnnnnnn
Basket Option Call Bank of America,
07/20/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [N.A. ... BATYDEB6GKMZ0031MB27  |. 07/14/2022 |. 07/20/2023 |....... 880,000 |...... 96,580,000 .......... 109.750 [.... (1,777,800))..cvvvvvvrrrrninns foeeeeeeeeeeeeeeens [ (2,322,197)] cevvvennn fennnn (2,322,197)|....... (540,486)|. e 0004
Morgan Stanley
Basket Option Call Co. International
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/20/2023 |....... 165,000 |...... 17,737,500 |.......... 107.500 |....... (447 ,150)|- e eeeeeees oeeemmmmeeeeeenen feeens (643,726)[ .evvenneee foennens (643,726)....... (186, 158)]. +eevvveeeeeeennn feeeeeeemmneeeee Joemeeeeeeeeeee foeeeeeees —_—— 0004 ...oeenennee
Basket Option Call Bank of America,
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |....... 205,000 |...... 21,935,000 .......... 107.000 |....... (492,000)]-+- e eeeeemmees feeeemmmmnaeeeeennn foreeens (148,194)( .ooveneee fonnnens (148,194)|.......... 16,711 | e [ e —_—— 0004 ...oeenennee
Basket Option Call Bank of America,
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ....cccccoieeene BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |.... 1,060,000 |..... 115,275,000 |.......... 108.750 |..... (1,961,000)]-+cevvvmeeeeemnn foreeeeeemmnieeees Joennnas (468,493)]....covvnns |ounnnnn (468,493)|........ 151,110 e oo e o —_—— 0004 ....oennnnen
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/15/2022 |. 09/14/2023 |....... 145,000 |...... 15,515,000 .......... 107.000 |....... (443,700)]- e eeeeemnaes [eeeemmmmaeeeeennn foeeeens (589,995)] ..evvvnnns funnnnn (589,9%)|....... (143,852)]...eeeeeeeenns foeeeemmneeeeeenn [ e —_—— 0004 ...oeenennee
Basket Option Call
09/14/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/15/2022 |. 09/14/2023 |.... 1,070,000 |..... 116,362,500 .......... 108.750 |..... (2,621,500)]- - eeeevnnneeee Jeerennnanneeeeennn foens (3,366,209)] ..cvvvnnnns fennns (3,366,209)....... (710,973)[- oo eeeeeneneee Jemmmneeeeennins forrerrmnnaarerees foreeaeeeennnnans — .. 0004 ..ooeennnnes
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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)
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |..... 1,530,000 |..... 166,387,500 |.......... 108.750 |..... (4,590,000)f....ccevevvnenens [oereennnnienennns ... (11,216,687 ... ... (11,216,687)f..... (PRCTENVVK)) R KU PR RPN e 0004 ...oovnnnnnn
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoceiins BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |....... 135,000 |...... 14,445,000 .......... 107.000 |....... (491,400)]....eeeevvnnnees foevrnnnneeeeennns o (1,154,014) .ceeeeeeecn | (1,154,014)f....... (308,669)[.....ccevvvnnrens Jrvnnneereeinis foorerieiiineins o e 0004 ...oovnnnnnn
Basket Option Call Bank of America,
11/16/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |....... 165,000 |...... 17,655,000 |.......... 107.000 |....... (518,100 R PO (674,707)... (674,707)....... (148,944)|. .. e [ 0004 ...
Basket Option Ca
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |..... 1,400,000 |..... 162,250,000 |.......... 108.750 |..... (3,528,000)f....cccevvmnnneens ferrnnnnreninnnnn forns (4,573, 741)] cevvvnnns fennnn (4,573, 741)....... (904,982)]....uvniiviennnns foovrrnnniniiiinn foreniiiiii e e 0004 ....ovnnnnnn
Basket Option Call
12/14/2028 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |..... 1,450,000 |..... 157,687,500 |.......... 108.750 |..... (3,538,000 P (5,516,631)(..ceveeccs |onne (5,516,631)|..... (1,148,682)|. .. e [ 0004 ...
Basket Option Ca
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |....... 150,000 |...... 16,050,000 |.......... 107.000 |....... [ISTARSTV10) R RN R (698,461)(..ceunnen [onnnnne (698,461)....... [QETARLE) R FORRUUR R N e 0004 ...oovnnnnnn
Rainbow Option Call Royal Bank of
01/18/2024 ... .. |FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/19/2023 |. 01/18/2024 |....... 150,000 |...... 16,237,500 |.......... 108.250 [.vvvveeeneeiens Jonee (1,075,500)f... P R (790,639)( .evvuneens fonnnns (790,639)|.........284,861 |. .. e [ 0008 ...
Rainbow Option Ca Goldman Sachs
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS28  |. 02/16/2023 |. 02/15/2024 |........ 72,000 |....... 7,794,000 .......... 108.250 [.nevviiieineens v (479,520)..cvvvnieiinnnnns foeeeens (262,201)[ cevvnneens fonnnns (262,201)]......... AV [°IN R KON (R RN e 0008 ....vvvneee
Rainbow Option Call Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBKS528 | 03/16/2023 |. 03/14/2024 |......... 95,000 |...... 10,283,750 .......... 108.250 [.nevveiieiieens v (665,000)]...ccvvveneeerinnn foonnns (568,107)] .oeevevvenn |evennns (568,107)|.......... 96,893 |..evveniiiiinin [ e e 0008 .....vveeee
Rainbow Option Call Goldman Sachs
04/20/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 04/14/2022 |. 04/20/2023 |......... 49,000 |........ 5,341,000 .......... 109.000 |....... [REIUNCKIL)! R IR R, [(5720)) I [£5700) AR 6,094 |.eveniiiiiiiinns foerrrnineeienn e e 0008 .....vveeee
Rainbow Option Call Goldman Sachs
05/18/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 05/19/2022 |. 05/18/2023 |........ 50,000 |........ 5,450,000 .......... 109.000 |....... [ReZ7R1110) R RN R (156,396)( .evvunneens fonnnne (156,3%)|......... [(CIUA<Z) R AR R R e 0008 ....ovvneee
Morgan Stanley &
Rainbow Option Call Co. International
06/15/2023 ............. FIUL Hedge ............. . |Equity/Index |plc «ooeerrrnnneaens 4PQUHN3JPFGFNF3BB653  |. 06/16/2022 |. 06/15/2023 |........ 50,000 |........ 5,450,000 ..........109.000 |....... (203,500)[....ccevrmmeeeeen Joemmmnareeemnnnnns (469,604)( .....oeeees foeeeenn (469,604)]....... (177, 115)] ceeeeeeeeieninn [ e foeeees - ......|[0008 ...........
Rainbow Option Call Royal Bank of
07/20/2023 ... .. | FIUL Hedge .. . |Equity/Index |Canada .... ... ES7IP3U3RHIGC71XBU11 [. 07/14/2022 |.07/20/2023 |........ 70,000 |....... 7,630,000 (632,022)] ... —_——
Rainbow Option Call Bank of America,
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeeiiirieens BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 12,557,000 ..........108.250 |....... (795,760)[....ccvvmemeeeeees |ommmnereaennnnnns (262,372)] ..cvvvvnn fenneee (262,372)] e (81,028)[- e eeeeeeeeee e foeeeeeeee e [ - ......|[0008 ...........
Rainbow Option Call Goldman Sachs
09/14/2023 ... FIUL Hedge .. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 | 09/15/2022 |. 09/14/2023 |........ 50,000 |........ 5,412,500 (386,070) ... —_——
Rainbow Option Ca Royal Bank of
10/19/2028 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 10/20/2022 |. 10/19/2023 |........ 63,000 |....... 6,819,750 ..........108.250 |....... (447,300)[....ccvmmmmeeeees Joemmmareeennnnnns (761,812)] oeevvvvnn Jeeeennn (761,812 s (181,328)]-ceeeeceeiies Joeeemeneeeeeeees [ e - ......|[0008 ...........
Rainbow Option Call Royal Bank of
11/16/2023 ... .. | FIUL Hedge .. . |Equity/Index |Canada .... ... ES7IP3U3RHIGC71XBU11 [. 11/17/2022 |. 11/16/2023 15,046,750 (745,684 ... —_——
Rainbow Option Ca Bank of America,
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienieens BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |........ 65,000 |........ 7,036,250 ..........108.250 |....... (531,700)[...cccmmmmmeeeees Joemmmaeeeennnnans (394,087)( ..eunneeeen foeeeenn (394,087 e (82,633)] e feeeeeeeeeneeeee Joeeee e foeeee - ......|[0008 ...........
SPX Call 3852.73 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 115,610,001 .........3852.735 [... (10,114,500)].....ceeemmmmunes [oeeeemmnnaneeenns feunn (13,256,924)] ......eunn. [-...(13,256,924)).....(2,753,289)[....ceevvneeeeee |oemmeeeeeennes oo [ === eeen (0001 L
SPX Call 3853.7753 VWells Fargo Bank,
06/15/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns KB1H1DSPRFMYMCUFXTO9  |. 06/16/2022 |. 06/15/2023 87,233,001 |.........3853.775 |.....(6,718,850)[....ccevrreneeeees Joeneneeeeeeninns (7,451,018)( ...oeeeens |oeeen(7,451,018).....(1,786,624)]. .o [ e [ === eeen (0001 L
SPX Call 3922.38 Goldman Sachs
10/19/2028 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 57,780,000 |.........3922.385 |..... (4,467 ,420)].....vumeeeeennnn feeeeeeeiiis (5,757,287)| «evvvnnnnes foeeen (5,757,287 (1,179,281 | e [ === eeen (0001 L
SPX Call 3923.4439
06/15/2023 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 06/16/2022 |. 06/15/2023 62,060,000 |.........3923.444 |.....(4,263,000)].ccevuueeeeemnnn foonereeimiiiees (4,329,923)] ....cevvvnn |oennn (4,329,923)...ccce (981,279)]-ceeeeeeeieees Joeeemmee e [ e === eeen (0001 L
SPX Call 3949.88 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 10,775,000 |.........3949.878 |....... (793,800)]...eeuuueeeeemmnnn foreeeeeiiiiees (1,012,571) .eeneeeens oo (1,012,571). et (205,563)] e [ e [ === eeen (0001 L
SPX Cal | 3950.9447
06/15/2023 ............. FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHIDI 71265206  |. 06/16/2022 |. 06/15/2023 |..........2,454 |........ 9,697,500 .........3950.945 |....... (629,100)[....ccvvrmmeeeeen Joemmmnnreeemnnnnns (619,800)] ....ccvvvnn |orvnnnn (619,800)...cce. (135,483)].ceeeeeeeeniines foeemmmmeeeeeennn foeeeeeeeeeeeee e === eeen (0001 L
SPX Call 3959.04 Goldman Sachs
10/19/2028 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 415,800,000 .........3959.042 |... (30,126,250)[....ccvvvmmeeeeens Joummmaereeennnns e (38,303,666 ........... |... (38,303,666)|.....(7,749,404)]......eeereeemnnn feoeeeeemmneeeee e foeeeees === eeen (0001 L
SPX Call 3960.1116 Royal Bank of
06/15/2023 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 06/16/2022 |. 06/15/2023 405,000,000 .........3960. 112 |... (25,387,500)[....ccvvmmmeeeeens Joummmaereeemnnns [oen (25,112,943)] .evvvnn [ (25,112,943)]. . (5,412 A7) e e [ === eeen (0001 L
SPX Call 3983.69
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 80,927,001].........3983.689 |.....(6,117,650)]..c.evmmneeeeennnn fooeeeeeeiniees (5,456,709)| ....ovvnnns fonnnn (5,456,709)). ... (1,190,384 .cceeeeeneeeeee | foeeeeeeeeeeeeee [ === e |0001 e
SPX Call 4055.71
07/20/2023 ...cvvvnennns FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1I1EBVN30JCEQV1H4R804 |. 07/14/2022 |. 07/20/2023 55,640,000.........4055.707 |.....(3,637,400)f-...ccevvmunnneees Jounmnaniaennnnnns (2,996,180)f .....ooveen -2 (2,996, 180)]....... (593,384)].ccvvvmmneeeermnnn fooneeremmniiiiees Joniiieiiiiiies fooreiiis == ...... 0001 ...........
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1 2 5 6 7 9 10 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX Call 4084.13
07/20/2028 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/14/2022 |.07/20/2023 |.......... 1,847 |........ 7,542,500 |......... 4084.135 |....... (ISR E10) R R R (368,685)| ... (368,685)f......... [(CICIN0 7] R RN AR KRR 0001 .eveneneees
SPX Call 4093.61
07/20/2028 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 315,360,000 ......... 4093.610 [... (19,074,900)]....ccuuvvvveennnn fooveriiiiinninnnns |oee (14,909,065)] ........... ... (14,909,085)(..... (PREVRCTLY)| FR KU TR RN 0001 .eveneneees
SPX Call 4094.43 Vel s Fargo Bank,
12/14/2028 ... FIUL Hedge .. NA. .. KB1H1DSPRFMYMCUFXTO09  |. 12/15/2022 |. 12/14/2023 80,927,001]......... 4094.433 |..... (6,256,250, P (6,202,390 ... (6,202,390)|..... (1,087,373)|. 0001 ...
SPX Cal | 4097.
01/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 63,060,001]......... 4097.691 |ooeveeiiiiiinnnns (4,233,000)]-.00nneeeeennnnnn foeeee (5,196,759)[ ...evvenee (5,196, 759)f....... (CECTVET)] R KR N RPN 0001 .evvnennens
SPX Call 4099.73 Royal Bank of
05/18/2023 ... FIUL Hedge .. Canada .... . ES7IP3U3RHIGC71XBU11  |. 05/19/2022 |. 05/18/2023 73,570,000 |......... 4099.730 |..... (5,201,000)] P (2,024,414) ... (2,024,414)....... (137,192)|. 0001 ...
SPX Call 4100.
09/14/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 70,417,001 |......... 4100.319 |..... [SSTEESTA 1511) R EPPRRRR R (4,143,538)] ..evvvnnes (4,143,538)|....... (£ TCI0ZS R FORRUUR R R 0001 .eveneneees
SPX Call 4147.83
11/16/2023 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 83,029,001 ......... 4147.835 |..... (6,537,250, P (5,226,780)] ........... (5,226,780)....... (900,342)|. 0001 ...
SPX Call 4162.
03/14/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 76,723,000 |......... 4162.254 |..oooviine (5,066,200)(.....cccvnnnrrnnen founnn (6,128,678)[....eeennee (6,128,678),..... [QIVLCYIE)) R FORRRUURRY R R, 0001 .evvnennens
SPX Call 4168.45
12/14/2028 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 60,990,000]......... 4168.453 |..... (4,084,050)....cccevvmnnnnnns fovvnnnnnneninnnns [ (3,924,259) ........... (3,924,259)........ (LR 1)) R FORRUUUR R R, 0001 .eveneneees
SPX Call 4171.77
01/18/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2023 |. 01/18/2024 58,850,000 |........ LAVA PN R (3,234,000)-.vvneeevennnnnns foeee (4,119,526)] ........... (4,119,526)....... [RE15TRCVLC) R FORRRUUUR R N, 0001 .eveneneees
SPX Call 4173.85
05/18/2023 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 05/19/2022 |. 05/18/2023 34,240,000 ......... 4173.845|..... (2,131,200)f...cceeevvnieeens Jovrnninieecinnis [ (588,283)( ... (588,283).......... (S 11V [V N S R R A 0001 .evvnennens
SPX Cal | 4174.44
09/14/2023 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 09/15/2022 |. 09/14/2023 55,640,000 ......... 474,445 |..... (3,770,000)].ccevvmnneeerennn foniiniiniines oo (2,615,316)........... (2,615,316)f....... [EIVE:S) | R FORRUUR R R, 0001 .evvnennens
SPX Call 4197.67
12/14/2028 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 10,775,000 |......... 4197671 |....... [CEE UM 0)] R PR I (644,294)]........... (644,294)......... ([N R<101C)) PR IR R RN 0001 .eveneneees
SPX Call 4201.01
01/18/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 | 01/19/2023 |. 01/18/2024 |..........2,308 |........ 9,697,500 ......... 4201.011 [eoeeeeiiiiiiinnns (495,000)f.....cccvmunnnnnns Jovnnnnn (634,137)( .o (634,137)....... [QECERRETH) R FUUR R R, 0001 .eveneneees
SPX Call 4203.1
05/18/2028 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206 |. 05/19/2022 |. 05/18/2023 |..........2,307 |........ 9,697,500 ......... 4203.101 |....... [(SLSTARE[0[0)) R IR RN (134,378)( .o (134,378)|.......... 7 S FOUR R R, 0001 .eveneneees
SPX Call 4203.7
09/14/2023 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206 |. 09/15/2022 |. 09/14/2023 |.......... 1,794 [........ 7,542,500 |......... 4203.705 |....... (1A INCIV0)! R IR R (322,158)] .. (322,158 [(CIUZ:Z5) R AR R R 0001 .eveneneees
SPX Call 4207.41 Vel s Fargo Bank,
12/14/2023 ............ FIUL Hedge ............. NA KB1H1DSPRFMYMCUFXTO9  |. 12/15/2022 |. 12/14/2023 423,360,000 |......... 4207.410 |... (26,166,000)].....0uunveerennnn fooreriiiinnnnnnnns |oee (24,689,827)] ... .. (24,689,827)f..... (TSI /) FO KPR R N 0001 .eveneneees
SPX Call 4210.76
01/18/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2023 |. 01/18/2024 376,920,000 ......... 4210758 |oevveiiiiiinnnns ... (18,793,650)(......ccvvnnnnrnns |oue (24,082,356)( ..evvvnnees .. (24,082,356)f..... (5,288, 706)[......ccvvvnvvenee founnnnrriininnns fooreviniiinniniins o 0001 .eveneneees
SPX Call 4212.85 Royal Bank of
05/18/2023 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBU11  |. 05/19/2022 |. 05/18/2023 326,160,000 ......... 4212.853 |... (18,180,400)f......ccvvvenneees Joermnnnnnrnninnnnn s (4,190,338)] ..vvvvnnnes (4,190,338)f...... 1,031,818 |oeveeeieiieens foeereinn e 0001 .eveneneees
SPX Call 4213.46 Vel s Fargo Bank,
09/14/2023 ............ FIUL Hedge ............. NA KB1H1DSPRFMYMCUFXTO09  |. 09/15/2022 |. 09/14/2023 340,200,000 |......... 4213.458 |... (21,294,000)).....cccvvmmnnees foevrmnnnnnnnninnns foun (14,060,876)| ........... .. (14,060,876)f..... [ (IR V<)) R FORRRRUURRRY R R, 0001 .eveneneees
SPX Cal | 4222.82
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 49,220,000 ......... 4222.819..... [R<T10A P (0[0)) R AU N (2,531,194)[ ........... (2,531,194)|....... [ReiC(U e X)) R RPN R RN 0001 .eveneneees
SPX Call 4237.5
03/14/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 67,410,000 |......... 4237.500 |...covvnnninanns (3,754,800)[.....ccvvvnnvennnn feunnn (4,584,257)] ...cuuneen (4,584,257)|....... (829,457)..cvvnniiviinnnn fooreennininiiinn feeiiii e 0001 .eveneneees
SPX Call 4252.42
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 |..........1,774]........ 7,542,500 |......... 4252 418 |....... (I RINSTV) R R R, (356, 164)| ........... (356,164)|......... (G R ERUUR R RN 0001 .eveneneees
SPX Cal | 4262.28
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 376,920,000 ......... 4262.285 |... (24,098,450)).....ccvvvunnnnens |oevrnnnnneininnns fonn (17,286,773) ... .. (17,286, 773)..... (2,446,925)].....ccunviiiinnn feoneeriinininnenes v [ 0001 .eveneneees
SPX Cal | 4267.2
03/14/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 10,775,000 |......... 4267.202 |...covvnenne (559,000)f....ccvvvvennnnens Jovvnnnn (685,267 ........... (685,267)....... [QPCIIT0) R FU R R 0001 .eveneneees
SPX Cal | 4277 .1
03/14/2024 ... FIUL Hedge .. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/16/2023 |. 03/14/2024 258,120,000 ......... 4277.102 |.. ... (12,906,000)f... .. (16,045,820 ... .. (16,045,820)f..... (3,139,820)|. 0001 ...
SPX Call 4299.
02/15/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 02/16/2023 |. 02/15/2024 64,111,000 |......... 4299.021 |..evvvvineens (3,990,925)[.....ccvnnniinnnn feunen (3,543,151)] .evvnennnee (3,543,151)]......... LT (3 PR KO (RN RN 0001 .evvnennees
SPX Cal| 4376.74
02/15/2024 ... FIUL Hedge .. Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/16/2023 |. 02/15/2024 70,620,000 ]......... 4376.739 |.. (3,597,000)f... i R (3,185,021)... (3,185,021)f... 0001 ...
SPX Cal | 4407.
02/15/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206 ). 02/16/2023 |. 02/15/2024 10,775,000]......... 4407 417 | (516,000)].ceevveeniiiinnn fonnnns (446,220))........... (446,220)].......... 69,780 [...oivvivieiniins | forniiiinns e 0001 .ooennnnnns
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Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception

Income Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at

Generation Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)

SPX Cal| 4417.64
02/15/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |......... 66,253 |..... 292,680,000 ......... 4417643 |...oeveneeeeeenn [onn (13,563,550)]. e e (11,773,008) ... ... (11,773,008)...... 1,790,542 |.eevnniiiiiiinns Joorennnnineciens e i e 0001 .eveneneees
SPX Call 4502.21 Royal Bank of
08/17/2023 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2022 |. 08/17/2023 |......... 24,978 |..... 112,456,999 |......... 4502.2111..... (7,447,200)....ccoeeeeeeeenn [ (985,759)] ..eevnennne (985,759))....0... 228,957 |.ovvvinneiiiinnn oo e [ e 0001 .eveneneees
SPX Call 4583.6
08/17/2023 ... FIUL Hedge .. Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/18/2022 |. 08/17/2023 |......... 10,972 ...... 50,290,000 ......... 4583.602 |..... (2,817,650)) (271,364)| ... (271,364)|... e 0001
SPX Call 4615.
08/17/2023 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 08/18/2022 |. 08/17/2023 |.......... 1,401 ....... 6,465,000 ......... 4615.730 [....... (337,500)]...eeeeevnnnees foevennnineeeiinns [ (28,634)] .eevvvnnnn fernnns (28,634)]....ceeee 15,067 |oevevenniiiiinnnn oo e [ e 0001 .evvnennens
SPX Call 4616.61
04/20/2023 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/14/2022 |. 04/20/2023 |........ 18,668 |...... 86,182,000 |......... 4616.612 |..... (5,108,600)| ... (950)... e 0001
SPX Call 4626.
08/17/2023 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 |......... 64,430 |..... 298,080,000 ......... 4626.439 |... (15,266,940))....cvvvvrrriiinns foereeeeieeeees (1,235,413)] ..evnneeen (1,235,413)]. .00 890,912 [ v [ o e 0001 .eveneneees
SPX Call 4700.07
04/20/2023 ... FIUL Hedge .. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/14/2022 |. 04/20/2023 |..........7,968 |...... 37,450,000 ........ 4700.071{..... (1,855,000)...vvvvvvvvennnnns foeeeeeeeeeeeeeeens [ (185) il een (155)]... e 0001
SPX Cal | 4744.
04/20/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/14/2022 |. 04/20/2023 |........ 79,680 |..... 378,000,000 |......... 4743.997 |... (16,817,500) ....ccevvvnnnenes fovvnnnnnrnninnnnn foovevvvvnnns (948)] ceveniees e (948)......e 212,721 | oo e [ e 0001 .evvnennens
SX5E Cal | 3651.36 Royal Bank of
07/20/2028 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1 | 07/14/2022 |. 07/20/2023 |............ 883 |........ 3,225,004 |......... 3651.360 |[....... [ TRUIC)) N AN (565,679)] ..nvvvennn (565,679)]....... (327,615)]..ccevvnniiiiinnn oo v [ e 0003 ..ovvvnnnnne
SXS5E Cal | 3685.0
06/15/2023 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |............ 875 |........ 3,225,000 |......... 3685.008 [....... [QPZAR°511)) O R (517,513)] e (517,513)).uuees (319,466)]..evvveeeeiinnn oo i [ e 0003 ..ovvvnnnnne
SX5E Cal | 3702.3 Royal Bank of
07/20/2028 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/14/2022 |. 07/20/2023 |.......... 3,239 |...... 11,989,984 (......... 3702.300 [....... [ERI0L0) P R (1,926,778)| ... (1,926, 778)].....(1,152,928)[....uevvirnnnnns foevenniniieiiinns o v e 0003 ..ovvvnnnnns
SX5E Cal| 3736.42
06/15/2023 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/16/2022 |. 06/15/2023 |.......... 2,480 |........ 9,265,000 ......... 3736.422 |....... (314,925)]..cceeeeeeeeeeens o, (1,349,624)........... (1,349,624))........ (862,254)[......ccvvvneenes founnnnneriinnnns [ o e 0003 ..ovvvnnnnns
SXS5E Cal| 3737.35
10/19/2028 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/20/2022 |. 10/19/2023 |............ 859 |....... 3,210,001 |......... 3737.350 |....... (160,800)].....cceeeeeeeeee [ (531,743)] .eeeenennne (631, 743))..uunes (292,927)].cccvvvieiiiinnn oo e [ e 0003 ..ovvvnnnnne
SX5E Cal | 3789.72
09/14/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 |............ 847 |........ 3,210,004 {......... 3789.720 |....... [QLHSIVV)) PR (470,808) ........... (470,808)....... (277,594)].ceevniiiinnnnnns foorernnininecennn o v e 0003 ..ovvvnnnnne
SX5E Cal | 3789.74
10/19/20238 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |.......... 3,436 |...... 13,019,992 |......... 3789.740 |....... (7R L)) N AN (1,980,283)]........... (1,980,283).....(1,123,738)]..ccvvvnneervinnnn foorereiininniies v [ e 0003 ..ovvvnnnnne
SX5E Cal | 3842.84
09/14/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 09/15/2022 |. 09/14/2023 |.......... 2,682 |...... 10,307,500 |......... 3842.842 |....... [COSNCSTV) PR R (1,374,645)[ ........... (1,374,645)]....... (836,483)]...ccvvnnviiiinnnn foorerriiniininies v [ e 0003 ..ovvennnnns
SX5E Call 3913.59
05/18/2023 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 05/19/2022 |. 05/18/2023 |............ 824 |........ 3,225,000 |......... 3913.591 |....... [QPIVEI1) R R (311,121 s [IRIRVAD RUUU ) B VA B FORRURRR RPN RO RN e 0003 ..ovvvnnnnne
SXS5E Cal | 3968.2
05/18/2028 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2022 |. 05/18/2023 |.......... 2,472 |....... 9,810,000 |......... 3968.200 |[....... [[R7AI 1)) R (814,290) ..evvvennn (814,290)]....... (624,474)].....cvvevivviinnn oo i [ e 0003 ..ovvennnnns
SX5E Call 4041.8
08/17/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |............ 79% |....... 3,210,000 ......... 4041.797 |....... [ TR=1I0)) R AN (266,684).....eeennn (266,684)....... (187,876)]...uuveeeernnnnns foorevnnnnnneiinnn foreeniiviiiins v e 0003 ..ovvvnnnnne
SX5E Cal | 4098.46
08/17/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |.......... 2,515 |...... 10,307,500 |......... 4098.457 |....... [RXZIEIVV) PR R (741, 413)] s (741,413)]....... (536,880)]...ccuvvunvreiennn feorrrriinnnnninns v [ e 0003 ..ovvennnnns
SX5E Call 4104.2
12/14/2023 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |............ 782 |....... 3,210,001 |......... 4104.200 |....... [P 1[0)) N AN (293,148)] ........... (293,148)]....... (184, 112)].ccevveniiiiinnn oo i [ e 0003 ..ovvvnnnnne
SX5E Call 4137.33
04/20/2023 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/14/2022 |. 04/20/2023 |............ 9 |........ 3,225,000 |......... 4137.331....... [QLVSIAIL)) R AN (154,735)] wvveennnnne [QEZIVES) IR K<< ) RN SOOI R RN e 0003 ..ovvvnnnnne
SX5E Cal |l 4149.91 Royal Bank of
11/16/2023 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |............ T4 |....... 3,210,001 |......... 4149.910 |....... [QECIUR=I1IC)) N AN (253,320)] .vvenennne (253,320)]....0un (167, 377)[ceeeeeveeenneenes v [ o e 0003 ..ovvvnnnnne
SX5E Cal | 4161.73
12/14/2028 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 16,275,000 |......... 4161.735 |....... [CZEE11) R (1,317,109) ... (1,317,100)....... (847 ,873)|c.eeviiiiirnnnes foerennineeeiiinnn e v e 0003 ..ovvvnnnnne
SX5E Call 4195.06
04/20/2023 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2022 |. 04/20/2023 10,355,000 ......... 4195.061 |[....... [ZE2R010)) PR (368,832)] ...vvvennnn (368,832)]....... (314,488)]...ccvvvnniiiiinnn oo v [ e 0003 ..ovvvnnnnne
SX5E Cal | 4208.09 Royal Bank of
11/16/2023 ... FIUL Hedge .. Canada .... . ES7IP3U3RHIGC71XBU11 [ 11/17/2022 |. 11/16/2023 |.... 13,020,000 |......... 4208.086 |....... (456,000)) (897,972) ... (897,972) e 0003
SXBE Call 4380.
01/18/2024 ............ FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/19/2023 |. 01/18/2024 |............ 733 |..enenn 3,210,000 ......... 4380.880 [.....oeevvevnnnnns |oeeennn (109,800)f..ceccennnnnnnns (167,798)........... (167,798).......eu(57,998)].cvvveeiiinnnnns foorevnnnniiiciins oo v e 0003 ..ovvennnnns
SX5E Cal | 4405.17
03/14/2024 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |.... 2,675,001 ......... 4405.170 |.. (149,971)| ... (149,971)f... e 0003
SX5E Cal | 4442.
01/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 01/19/2023 |. 01/18/2024 |.......... 3,126 |...... 13,887,988 ]......... 4442290 | |oeeenn. (422,400) i (620,276)] ........... (620,276)[....... (197,876)]..cuueeeirnnnnnns foorrvnnnnnnnniinns foveiiiiiiiiiiinnns Joviniinniiiinnnns ST 0003 ..ovevnnnnns
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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)
SX5E Cal | 4466.92
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |.......... 2,798 |...... 12,477,491 (......... 4466.920 |....oovvnniiiiinn [ (EX7R110)] R R, [(CZRT5)) U (604,945)|........ (LT PR R R N e 0003 ..ovvvnnnnne
SX5E Cal | 4598.05
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |............ 698 |........ 3,210,002{......... 4598.050 |...cevvvnniiiinnn fonnnns (103,200)f...eeveevenneens Jovennnn (100,960)] ..evvvvunn Jeunnnns (100,960)........... P21V PO KPR R RN e 0003 ..ovvvnnnnne
SXB5E Cal | 4662.51
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 02/16/2023 |. 02/15/2024 |.......... 2,676]...... 12,477,512]......... 4662.510 |..uvveiiiiiinnnn fooeens (333,500)]. ccvveeniiiinnnnns foonens (324,644)] ..oevvvnnnn |uvnnnn (324,644),........... 8,856 [..oiiviviiniiiis e [ o ST 0003 ..ovvvnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (327,112,905)  (83,557,545) (361,069,336) XXX (361,069,336)  (66,151,614) XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (327,112,905 (83,557,545 (361,069,336) XXX (361,069, 336 (66,151,614) 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 (327,112,905)  (83,557,545) (361,069,336) XXX (361,069,336)  (66,151,614) XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (327,112,905 (83,557,545 (361,069,336) XXX (361,069, 336 (66,151,614) XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps XXX XXX XXX
Bond Forward 30YR UST Interest
3.625 02/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/15/2023 |. 12/12/2024 |............... 1f...... 50,000,000 .......... 100.539 |oevveiiiviiiinns foeveriineeeeenn foiiii e (266,127)[ .evvnneeens fonnnne (266,127)....... (266,127)[..eevvevenneens Jevnnneeeceinens [ fens 326,091 [-— ...... 0009 ...ovvnnnnne
Bond Forward 30YR UST Interest
2.875 05/15/52 ........ |GLWB Hedge ............. Exhibit 5 ... |Rate........... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 06/28/2022 |. 06/28/2023 |........cceeeen 1 [eneens 50,000,000 |. L. 914181 (2,706,219) .eevvneeen |onne (2,706,219)|..... (2,706,219)[.....cccvvnnnnnnns .. 123,449 [—— ...... 0009 ...evvnnnnne
Bond Forward 20YR UST Interest
3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 07/07/2022 |. 07/11/2023 |............... 1f...... 50,000,000 ........... 97.093 |evveeiiviinnn [ e e (2,160,420)( ..evvveecn | (2,160,420)|..... (2,160,420)[....cccvvvnnnnnns Jeennenieiiiiis [ o 132,158 [-—— ...... 0009 ...ovvnnnnne
Bond Forward 20YR UST Interest
3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/12/2022 |. 07/12/2023 |............... 1f...... 50,000,000 ........... (LT R IR KRR AR (2,878,004)..ccveeeecn | (2,878,094)|..... (2,878,004)[....cccvvnnninnns foernniiiiiii [ e 132,804 [-— ...... 0009 ...evvnnnnne
Bond Forward 20YR UST Interest
3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/18/2022 |. 04/18/2023 |............... 1f...... 50,000,000 ........... 97274 |veeeeeiiiiinnns [ e e (2,427 ,452)] oo o (2,427,452)|...... (7772 EUPR R KRR RN 55,517 |-—— ...... 0009 ...ovvnnnnne
Bond Forward 20YR UST Interest
3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/13/2022 |. 01/18/2024 |............... 1f...... 50,000,000 ........... 97.858 |.evveeeiviiini [ e e (2,204,484) ..cevvnnnnn fennnn (2,204,484)..... (2,204,484))..cvvneiiiinnnnns foovrenniiniieiens feeenneeiiiins foeeeinens 223,989 |-— ...... 0009 ...evvnnnnne
Bond Forward 30YR UST Interest
2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/26/2022 |. 09/19/2023 |............... 1f...... 50,000,000 ........... 98123 |evveiiiviinis [ e e (3,620,582)| ..cevvnnnnn fennnn (3,620,582)|..... (3,620,582)]..cvuueeviiniins foorernniniieieins feeeeneiniiiei i 171,616 |—— ...... 0009 ...evvnnnnne
Bond Forward 20YR UST Interest
3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/26/2022 |. 09/19/2023 |............... 1f...... 50,000,000 .......... 100,373 [oeviiiiieieees e [ e (5,796,878)(...0veeeeen |onnn (5,796,878)|..... (5,796,878)[.....ccvvvnnevines feernnieiiiinns [ fos 171,616 |—— ...... 0009 ...evvnnnnne
Bond Forward 30YR UST Interest
2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 07/27/2022 |. 09/19/2023 |............... 1f...... 30,000,000 ........... [STRCX X 2 R IR R R, (3,423,655)] ...ceeevnnn o (3,423,655)...... (3,423,655)]....ccvvnniiiinnn fronreeeeiiiinens feveiiieiinnn [ 102,970 [-— ...... 0009 ...evvnnnnne
Bond Forward 20YR UST Interest Vel ls Fargo Bank,
3.25 05/15/42 ......... GIB Hedge .............. Exhibit 5 ... |Rate........... KB1H1DSPRFMYMCUFXTO9  |. 06/08/2022 |. 06/08/2023 |.........ccceeu 1 eneens 25,000,000 . (1,255,496)] ..cvvvnnnnn fennnn (1,255,49%)|..... (1,255,496)]..00nuneneinnnnns .. ..54,349 [—— ...... 0005 ..oovvnnnnne
Bond Forward 30YR UST Interest
2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... KB1H1DSPRFMYMCUFXTO9  |. 06/10/2022 |. 06/12/2023 |............... 1f...... 50,000,000 ........... (KT R IR KRR AR (3,775,010) vevvnreeeen [ (3,775,010)..... [AYZE V(1)) R FPRUUTI R R, 111,803 |—— ...... 0009 ...ovvnnnnne
Bond Forward 30YR UST Interest
2.875 05/15/52 ........ GIIB Hedge .............. Exhibit 5 ... |Rate........... KB1H1DSPREMYMCUFXTO09 |. 06/22/2022 |. 06/21/2023 |............... 1f..... 20,000,000]........... 93.245 [ e | o (1,449,849)] ..covvnnnns o (1,449,849)]..... (1,449,849)]...eeniivinnnnnns foovvvnninnniiiinns foenniiiiiiiiinnns v 47,398 |-— ...... 0005 ...cevnnnnns
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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 ltem Exposure | Entity (b)

Bond Forward 30YR UST Interest Vel ls Fargo Bank,

2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... NA KB1H1DSPRFMYMCUFXTO9  |. 06/22/2022 |. 06/21/2023 |............... 1f...... 50,000,000 ........... (KT R IR KRR AR (3,624,622) ..cvvvnnnnn fennnn (3,624,622)...... [RCVZ 23| FORP KPR PR PR 118,495 [-—— ...... 0009 ...ovvnnnnne

Bond Forward 30YR UST Vel s Fargo Bank,

2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... NA KB1H1DSPRFMYMCUFXTO09  |. 07/07/2022 |. 12/19/2023 |............... 1f...... 50,000,000 ........... 94,460 |.eovvnniniinnnn [ e e (3,842,938)] ..cevvnnnnn fennnn (3,842,938)..... (3,842,938) e 0009 ...evvnnnnne

Bond Forward 20YR UST Vel s Fargo Bank,

3.25 05/15/42 ......... GIB Hedge ... Exhibit 5 ... C(NAL L .. KBIH1DSPRFMYMCUFXTOQ (. 07/11/2022 |. 07/12/2023 |........cevveii 1] 17,000,000 PR PO (778,509 ... (778,509)....... (778,509)|. e 0005

Bond Forward 20YR UST Vel s Fargo Bank,

3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO09 |. 07/19/2022 |. 04/18/2023 |............... 1f..... 50,000,000]........... 97287 |vvveeiiiiinnns Lo e o (2,414, 417)] e evvvennn fennn (2,414,417)..... (2,414, 417 | oo | 55,517 |-— ...... 0009 ...cevnnnnns
1439999999. Subtotal - Forwards - Hedging Other (42,624,751) XXX (42,624,751)  (42,624,751) 2,085,140 [ XXX XXX
1479999999. Subtotal - Forwards (42,624,751) XXX (42,624,751 (42,624,751) 2,085,140 [ XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 269,969,927 87,299,965 330,805,223 [ XXX 330,805,223 29,872,888 2,085,140 [ XXX XXX
1719999999. Subtotal - Replication XXX 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 269,969,927 87,299,965 330,805,223 | XXX 330,805,223 29,872,888 2,085,140 XXX XXX

(a) Code Description of Hedged Risk(s)

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

0001 .
0002
0003
0004
0005
0007
0008
0009 ...
0010 ...
0014 ...

. |Hedge of economic liabilities for Fixed Index Universal Life product.
Hedge of economic Iiabilities for Fixed Index Universal Life product.
Hedge of economic liabilities for Fixed Index Universal Life product.
Hedge of economic Iiabilities for Fixed Index Universal Life product.
Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product.
Hedge of economic Iiabilities for Fixed Index Universal Life product.
Hedge of economic liabilities for Fixed Index Universal Life product.
.. |Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product.
.. | Hedge of economic liabilities for Fixed Index Annuity product.

. |Hedge of economic liabilities for Fixed Index Annuity product.

The FIA Barclays Trailblazer hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100%
The FIA Societe Generale hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100%

The FIUL S&P 500 hedge effectiveness for Q1 2023 met its expectation of effectiveness at 98%
The FIUL S&P 500 Low Volatility hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100%
The FIUL Euro Stoxx 50 hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100% ..
The FIUL Blended Index hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100% ..
The GWB hedge effectiveness for Q1 2023 met its expectation of effectiveness at 91% ...........
The FIUL S&P 500 Prism hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100%
The FIUL Rainbow Index hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100% ..
The GLWB hedge effectiveness for Q1 2023 met its expectation of effectiveness at 90% .
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Interest Chicago Mercantile
=101 S F 544 |....... 544,000,000 | 3-MTH EURO$ JUNS ... |GIB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .06/19/2023 .Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/29/2023 .|....... 94.5600 |....... [ V[V U R R R KU RN 296,600 |........ 296,600 |........... 367,200 {0004/0005 ....... |..... 1,000,000
The Board of Trade
Interest of the City of
(VNI R R 1,695 |....... 169,500,000 [US T BONDS JUNS ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .06/21/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.03/24/2023 .|..... 128.2600 |..... 131.9600 [ovvvvvvvvvvvnnnnnnnns oo e [ e | 4,915,242 |...... 4,915,242 |........ 7,119,000 [0004/0005 ....... |........ 100,000
The Board of Trade
Interest of the City of
B F 589 |........ 58,900,000 | 10YR TNOTES JUN3 .... | GIB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .06/21/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.03/23/2023 .|..... 112.2100 |..... 114.9200 |ooeeeieeiiiiiiiiiiins o o e e 1,597,102 |...... 1,597,102 |........ 1,148,550 [0004/0005 ....... |........ 100,000
Equity Portfolio
Hedge; FIA/FIUL Hedge|D 2-2/Exhibit Chicago Mercantile
ESM3 ..o v 1,99 )....... 401,179,187 |EMINI S&P JUN3 ....... | eeeeeeeeennnnnnnnnnnnnns 5 iiiiiiinns Equity/Index |.06/16/2023 .|Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/31/2023 .|...4,014.1700 |...4,137.7500 [......ccoooeeiiiiiies foveeeiiiiiiiiiiiiinns Joeveeiiiiiiiiies o foviiiiiiiiiiiiins e 12,388,926 |..... 12,388,926 |....... 21,189,400 |0002/0006/0007 .|......eeeue... 50
1539999999. Subtotal - Long Futures - Hedging Other 19,197,870 19,197,870 29,824,150 XXX XXX
1579999999. Subtotal - Long Futures 19,197,870 [ 19,197,870 29,824,150 XXX XXX
Interest Chicago Mercantile
{01 U F 669 |....... 669,000,000 [3-MTH EURO$ JUN .... [FIA/FIUL Hedge ....... Exhibit 5 ... |Rate........... .06/19/2023 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/31/2023 .|....... 94.5800 |....... L 1) O U R AU FPU T AR (334,325)....... (334,325)|...ccuuene 451,575 10006/0007 ....... [..... 1,000,000
The Board of Trade
Interest of the City of
{1 345 |........ 34,500,000 | 5YR T NOTES JUN3 .... |GIB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .06/30/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.03/31/2023 .|..... 108.0200 |..... 109.5100 .vvvvvveveevninninnne oo e e e s (513,180)]....... (513,180))........... 448,500 0004/0005 ....... |........ 100,000
Chicago Mercantile
{511 S R 1,661 |....... 333,033,106 [EMINI S&P JUNS ....... GWB/GLWB Hedge ....... Exhibit 5 ... |Equity/Index [.06/16/2023 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/24/2023 .|...4,010.5100 |...4,137.7500 [......cevvmmemmmmnnnn fooveeiiiiiiiiiiiiiins fooriiiiiiis fooviiiiiiiiiiiins e, .. (10,607,032)].... (10,607,032)|....... 17,606,600 |0004/0005 ....... [...ccevveennns 50
Intercontinental
MFSM3 ........ ....810 |........ 82,868,307 | MSCI EAFE JUNS ....... GWB/GLB Hedge ....... Exhibit 5 ... [Equity/Index [.06/16/2023 .|Exchange US . 549300R41G1TWPZT5U32  |.03/24/2023 .|...2,046.5900 |...2,096.5000 [.........eommeennnnn fooeeviiiiiiiiiiiinnns Jovveeiiiiiiiiins fovis Lo oo (2,039,943))...... (2,039,943)|........ 3,431,687 |0004/0005 ....... ..
1609999999. Subtotal - Short Futures - Hedging Other (13,494,479)|  (13,494,479) 21,938,362 XXX
1649999999. Subtotal - Short Futures (13,494,479)[  (13,494,479) 21,938,362 XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
1709999999. Subtotal - Hedging Other 5,703,391 5,703,391 51,762,512 XXX
1719999999. Subtotal - Replication XXX
1729999999. Subtotal - Income Generation XXX
1739999999. Subtotal - Other XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX
1759999999 - Totals 5,703,391 5,703,391 51,762,512 XXX

Broker Name

Beginning
Cash Balance

Cumulative

Ending

Cash Balance

912833707 US Treasury Strip 60,000,000 par, due 11/15/2031 .
464287200 ISHARES-C S&P 500, 3,700 shares ...

Cash Change

Total Net Cash Deposits

Code

Description of Hedged Risk(s)
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

0002 . ... | The Equity Hedge Strategy met its expectation of effectiveness for Q1 2023 in that the total equity exposure (equity holdings + futures) will be within +/- 10% of the portfolio manager's equity target. The equity target will be between 0 and 90% of the fund's market value.
0004 ... ... |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for Q1 2023 met its expectation of effectiveness at 91%

0005 ... . |Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for Q1 2023 met its expectation of effectiveness at 97% .

0006 Hedge of economic liabilities for Fixed Index Annuity product. The FIA hedge effectiveness for Q1 2023 met its expectation of effectiveness at 96%

0007 ...

. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL hedge effectiveness for Q1 2023 met its expectation of effectiveness at 100%
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 51,762,512 51,762,512
Bank of America, N.A. ... BATYDEB6GKMZO031MB27 . |.... . 48,600,000 |.... .. 81,061,373 .. (30,234,268)|.... .2,227,105 |... .. 81,061,373 (30,234,268)|.... .2,227,105 |...

Barclays Bank PLC G5GSEF7VJP5170UK5573 . . 43,900,000 |[. 94,090,398 |.. (46,683,377)). .3,507,021 94,090,398 .. (46,683,377)|. .3,507,021 . 326,001 .. 326,091
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . |. . 30,897,200 |. 50,417,164 |.. (19,257,330)/. 262,633 50,417,164 .. (19,257,330)|. 262,633 [..oooviiiiiiiiiii e .. .
Credit Suisse .. E58DKGMJYYYJLNSC3868 . |.... ..(10,172,185) .... (10,172, 185)|.... . 443,929

Goldman Sachs International ....
HSBC Bank PLC ..

W22LROWP2 [HZNBB6KS28 .
11E8VN30JCEQV1H4R804 .

I AR

38,490,000 ...
71,910,000 |.

168,493,510 |..

.. (63,591,400)|....
(91,653,661)].

4,929,849

168,493,510

(63,591,400)|....
.. (91,653,661)].

4,929,849

P Morgan ....... . THBGLXDRUGQFUSTRNED7 . [..evveeee Yereoiiis oo Ve [ Y N .. (15,045,598) [..vvveeeeiiiiiieiiiiiiiiiens [ (15,045,598)|. .670,191

Morgan Stanley & Co. International plc . 4PQUHN3JPFGFNF3BB653 . . 15,435,738 |. 16,859,946 |.. . (1,113,329)|. 310,878 16,859,946 .(1,113,329)|.

Royal Bank of Canada . . ES7IP3U3RHIGC71XBU11 . . 48,140,000 |. 90,499,147 |.. (38,887,361)]. 3,471,786 90,499,147 |. .. (38,887,361)].

Societe Generale . . 02RNE8IBXP4ROTDBPU41 . |. .. 2,650,000 |. ..5,99,919 |.. . (3,185,021)]. 161,897 ..5,996,919 ... (3,185,021)]. ,

Truist Bank ....... 1YDOJBGJNYOTBXKCSX06 . |. 11,741,456 | 26,776,526 |.. (14,325,603)|. 709,467 26,776,526 .. (14,325,603)|. , .
Wells Fargo Bank, N.A. . ._KB1H1DSPRFMYMCUFXTO9 . . 22,750,000 |.... .. 97,268,800 .. (69,544,962)).... .4,973,848 |... .. 97,268,800 (69,544,952)|.... .4,973, . 644,929 .. 644,929
0299999999. Total NAIC 1 Designation 334,514,394 734,499,309 (403,694,087) 21,508,612 734,499,309 (403,694,087) 21,508,612 2,085,140 971,020

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

g Exchange Traded)

0999999999 - Gross Totals 334,514,3% 734,499,309 (403,694,087) 21,508,612 734,499,309 (403,694,087) 21,508,612 53,847,652 52,733,532
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 734,499,309 (403,694,087)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. .. |464287-20-0 ... ISHARES-C S&P 500 ... 1,520,996 [.eveeviiiiiiiiiiiiiiiiias 3,700 |... 888,290 |..evverens veeeeennn

Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Treasury. .. [912833-7Q-7 SP 0 11/15/31 . 43,078,125 |... .. 60,000,000 |... .. 52,043,637 |....11/15/2031 ...

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNES7 .. | Treasury. . [912810-8K-9 ... T 1.875 02/15/41 ... 4,791,644 |... .6,425,000 |... ....6,239,817 |....02/15/2041 ...

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-TA-6 T 1.75 08/15/41 . 11,000,063 .. 15,225,000 ...08/15/2041 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-TC-2 T 2.0 11/15/41 . ... 438,030 ... 582,100 1171572041

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNES7 .. | Treasury. . [912810-8Z-2 T 2.0 08/15/51 .... .2,395,400 |... .3,422,000 |... ...08/15/2051 ...

Credit Suisse .... [E58DKGMJYYYJLNBC3868 .. | Money Market Fund 261908-10-7 ... | Dreyfus Trsy Agy CM INST 521 ... . 13,250,000 |... .. 13,250,000 |...

Barclays Bank PLC .. . G5GSEF7VJP5170UKS573 .. | Money Market Fund 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ...

0199999999 - Total 77,424,258 98,957,800 91,014,038 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Wells Fargo Bank NA ........eeviumiimmimiiiiiiiiiiiii e KB1H1DSPRFMYMCUFXTO9 .. | Money Market Fund ..........ccoooeiiiiiiiiiiiiiininninns 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 22,750,000 |.oooeeiiiiiiiiienns 22,750,000 |.oeeeeeeeeee e XXX i e V.......
Bank of America NA .... ... BATYDEBGGKMZOO31MB27 . |Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 48,600,000 |... .. 48,600,000 [...vvvvnnnnnn e KXX e IV
Barclays Bank PLC .... GBGSEF7VJP5I70UK5573 .. [Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ...
BNP Par ibas . ROMUNSFPUBMPROBKSP83 .. | Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ...
Goldman Sachs International . W22LROWP21HZNBBBK5S28 .. | Money Market 261908-10-7 ... | Dreyfus Trsy Agy CM INST 521 ...
HSBC Bank USA 1IEBVN30JCEQV1H4RB04 .. | Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ...
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. [ Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . .
Royal Bank of Canada .. ES71P3U3RHIGC71XBU11 .. | Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 48,140,000 |...
Societe Generale . 02RNE8 IBXP4ROTD8PU41 .. | Money Market Fund 261908-10-7 Dreyfus Trsy Agy CM INST 521 .2,650,000
Truist Bank .. JUKC32MCHID 171265206 .. | Treasury. . |912820-BC-4 ... B .375 12/31/25 ... 11,741,456 |... ... 12/31/2025 ....|.

0299999999 - Total

334,514,394

335,657,938

XXX




STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA 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 MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

US Bank ..o St Paul, MN o foen i e e [ o 68,911,827 |....... (77,622,845)|........ (27,778,956)|..
Wells Fargo Bank .................... Minneapolis, MN ..ocoooovees Jovs e oo Joeeeeeeeeeeeeeies e 31,419 |......... 19,757,497 |............ 7,294,953 |........... 9,492,150 |..
Bank of New York Mellon ........ Pittsburgh, PA oo foes e e e o [ 11,893,910 |............ 3,040,693 |..ccoonennn (83,196)]..
PNC Bank ..o Pittsburgh, PA s foi i oo i e o 11,397,626 |.......... 19,803,254 |........... 3,079,341 |.
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 172,509 341,308 125,634
0199999. Totals - Open Depositories XXX [ XXX 31,419 112,133,369 (47,142,637) (15,165,027)
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 31,419 112,133,369 (47,142,637) (15,165,027)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

112,133,369

(47,142,637)

(15,165,027)

E13
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STATEMENT AS OF MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

261908-10-7 .......
31846V-41-9

DREYFUS TRS 0BS CM INST
FIRST AMER:TRS 0BG V ..

173,206,852

03/31/2023 .....
03/02/2023 ..

3.

8209999999.

173,206,855

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

173,206,855




SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

Medicare Part D Coverage Supplement

NONE

Trusteed Surplus - Cover

NONE

Trusteed Surplus Statement - Assets

NONE

Trusteed Surplus Statement - Liabilities and Trusteed Surplus

NONE

365, 490-1, 490-2, 490-3



SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2023 OF THE U.S. BRANCH OF THE MINNESOTA LIFE
INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE

490-4
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